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1. TIlepeuensn

IJIAHMPYEMBbIX

pe3yJbTaToB

Oﬁy‘lEH]{Iﬂ mo AUCIHUIIJINHE,

COOTHECEHHBIX C IUIAHUPYEeMBbIMH Pe3yJIbTATAMH OCBOEHHUS MPOrPaMMbI

1.1. Aucummuaa b1. B.05.06 «Puck-MeHeKMEHT» 00eCTieunBaeT OBJIAJICHUE
CJICAYIONIMMHU KOMIIETEHIIMSIMUA C YYETOM JTara.

Kon HaunmenoBanue Kon oramna | HamMenopanme 9sTama
KOMITETECHILIUU KOMIIETEHIIUH OCBOEHHUS OCBOEHHUS
KOMIIETEHIUU KOMIIETEHIUU

I1K-3 CriocoOHOCTh IIK-3.2 CriocoOHOCTh
HCIIOJIb30BATh MIPUMCHSITh
COBPEMCHHBIC METOIbI COBPEMEHHBIC METO/IbI
yIIPaBICHUS yIIpaBICHUS
KOPIOPAaTUBHBIMH KOPIOPAaTUBHBIMH
¢uHaHcaMu AN peUIeHUs ¢uHancamu
CTPATETUYECKUX 3aJ1a4

1.2. B pe3ynbrate 0CBOSHUS JUCHUTUIMHBI Y CTYJEHTOB JIOJKHBI OBITH CHOPMUPOBAHEI:

OTD/TD1 Kon stana | Pe3ynbraThl 00yueHus

(mpu Hanmmuuu mnpodcranmapra)/ | OCBOCHUS

TPYIOBbBIE WJIH | KOMIIETEHIIUU

npodeCCHOHANIbHBIC ACHCTBUS

OTD — Ob6ecneuenue | [1K-3.2 HAa YypOBHE 3HAHUU: LETH U 3aJa4u

3¢ (deKTHBHONH pPaOOTHl CHCTEMBI
yIpaBJeHus: puckamu/

Td — Pazpaborka cucTteMsl
yIpaBJIEHUS] pUCKAMU
(B/04.7)

PUCK-MEHEIDKMEHTA, 0COOCHHOCTH
pa3IUYHBIX BUIOB PHCKOB M METOJIBI
yIpaBJIEHUS HWMH;  KIACCHU(DUKALHUIO
pa3IUYHBIX (PAKTOPOB PUCKA M CITOCOOBI
ux aHaJIn3a, TEXHOJIOTUH OLCHKU
(baKTOpOB pHCKa; METOJbI YIPaBICHHUS
pPUCKaMU Ha YPOBHC KOMITAHHUH

Ha  ypOBHE  YMEHMH:  BBIABIIATH
pazauuHble  (QakTOpel  pUCKAa U
OLICHUBATh BEIMYMHY I1OJBEPKECHHOCTH
UM;  yYMEHUE  aHAIM3HpPOBaTh U
OLICHUBATh KOPIIOPATHBHBIE PUCKU Ha
YpPOBHE KOMIIAaHUU B LIEJIOM;

Ha YpPOBHE HAaBBIKOB: IPUMEHSITH
COBPEMEHHBIE METOJIbl MPAKTUYECKOTO
YIPaBIEHUS PUCKaMM JJIsl yIPaBJICHHUS
KOpHOpaTUBHBIMU (PMHAHCAMHU

2. O0beM 1 MecTO TMCHHUIIMHBI B cTpyKkTYype OIT BO

O0beM TUCHUIIIHHBI

OO0r11ast TPYA0EMKOCTh AUCHHUILIHHBI 72/54 actpoHoMuueckux yaca (2 3ET).

KommgecTBo akaieMUIecKUX/aCTPOHOMHYECKHUX YaCOB, BBIJEISIEMBIX Ha KOHTAKTHYIO paboTy ¢
npemnojaBarenem, cocrariser 24/18 yaca, u3 Hux 8/6— Ha nekMOHHbBIC 3aHATHS, 16/12— Ha
npakThdeckue 3auaTus. Ha camocrosrenbHyio paboTy oOydaromuxcs orBoauTces 12/9qaca.

DopMoii TPOMEKYTOUHOH aTTeCTAI[MH B COOTBETCTBUHU C YIEOHBIM IJIAHOM SIBIISIETCS
9K3aMeH, Ha KOTOPbIi 0TBOANUTCS 36\27 4acos.

Mecro nucuunmiaunbl B ctpykrype OII BO
Juctunnmna «Puck-MeHeKMEHT» OTHOCUTCS K Oioky b1. B. «/lucturumne (Moxynn).

! Jlns oGpa3zoBatensHbIX nporpamm, peanusyembix o ®I'OC, u uis yHUBEPCAIBHBIX KOMIIETEHIMH TIEpPBast KOJIOHKA

MOXKET HC 3aIllOJIHATLCA

B
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BapuaruHas uacte. OOs3arenbHble nucuuiuinHbl.  KopmopatuBHbie ¢unHance» Kon
mucrumuinael - (Moxynsi)  bl.  B.05.06, HaumenoBanwe mucummiuabl (Momyms) «Puck
MEHE/P)KMEHT» OCBOCHHS B COOTBETCTBHUM C Y4YEOHBIM IUJIAaHOM HAaIlpaBJIEHUs MOJTOTOBKU
38.04.02 «MenemxkMeHT», HampaBleHHOCTh (npoduias) «KopnopatuBHbId  (UHAHCOBBIN
MEHEKMEHT.

JluciumiinHa u3ydaeTcs Ha OYHOW M O4YHO-3a04HOU (popmax oOyueHus Ha 2-M Kypce,
cemecTp 3.

Copeprkanue TUCHUILIMHBI CIIY>KUT OCHOBOM Jis 0ocBoeHus Hanucanus BKP.

CogepxaHue NUCHUIUIMHBI CIIY>)KUT MpojoJbKeHueM ocBoeHust aucuumiud bl. B. 05.05
«[Ipou3BoHbIE PUHAHCOBBIE HHCTPYMEHTHI» U «Teopus mopTdesi».

3. Copaep:xkanue H CTPYKTYpPa AUCHMIIUHBI

Ne i/ HaumeHoBanue TeM (pa3jiesion) O0beM qUCUMILIMHBI (MO1YJIs1), Yac. ®opma
Bcero KonrakrHas padora TeKyuero
o0yyamommuxces ¢ KOHTPOJIsA
npenoaaBaTeJieM 110 BHIaM ycnesaemoc
Y4eOHbIX 3aHATHH ™,
J JIP I3 KCP CP NPOMEKYT
OYHOM
aTTecTanu
u
Ounas popma odyuenus
Tema 1 IMonstue 4/3 2/1,5 2/1,5 0)
MpEANPUHIMATEIHCKOTO
pHUCKa
Tema 2 Konnenmuss  npuemiemoro | 2/1,5 2/15 0)
pHUCKa
Tema 3 Hens w  3amaum  puck- | 2/1,5 2/1,5 0)
MEHEDKMEHTA
Tema 4 BeisiBnienue dakropos pucka | 2/1,5 | 2/1,5 O
Tema 5 Wnentudukanms ¢axkropos | 4/3 2/1,5 2/1,5 O
pHuCKa
Tema 6 [TocTpoenue 4/3 2/1,5 2/1,5 O

MHOT0(aKTOPHOI MO-
nemu. Teopust apOUTpaskHOTO

1IEHO00pa30BaHUs
Tema 7 [Tapamerpuueckuii  Mmeron | 2/1,5 2/1,5 O
orenku VaR
Tema 8 Meton Monte-Kapio | 2/1,5 2/15 0)
onenku VaR
Tema 9 Mepa oxunmaemoro | 2/1,5 2/15 113
nedurura ES. CpoiicTBa.
Tema 10 | Onenka Mepbl oxugaemoro | 2/1,5 2/15 113
nedunura ES B
MIPEIOI0KEHUN
HOPMAaJIbHOCTH
pacrpe/ieeHus.
Tema 11 Omnenka Mepbl oxwumaemoro | 2/1,5 2/1,5 O
nepumura ES  mMeromom
MonTe-Kapno
Tema 12 | ApOuTpaskHble oreparuu. 2/1,5 2/1,5 )
Tema 13 Ctpareruu XeDKUPOBAHHSI. 2/1,5 2/1,5 0]
Tema 14 | Koaddunment 2/1,5 2/1,5 KP
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XCIKUPOBAHUSA.
Tema 15 | DddexTuBHOCTD 2/1,5 2/1,5
XCIPKUPOBAHUAA.
Ipome:kyTouHnas 36/27 JK3aMeH
aTrecranus
Bceero: | 72/54 | 8/6 16/12 12/9 -

Ipumeuanue: 4 — popmer mexywezco xommponan ycnesaemocmu. onpoc (0O), scce (3), npakmuyeckue
sadanus (I13), konmponvnas paboma (KP).

Tabmauma 3
CoaeprxkaHue JUCHUILVINHBI
Ne n/m HauMeHOBaHHE TeM Conep:xanue TeM (pa3iaesioB)
(pa3nesioB)
Tema 1 | Ilonsatue PaccmarpuBaeTcsi W3MEHEHHE IIPEACTABICHUM O
IIPEAPUHUMATEIBCKOTO TEPMHMHE «PUCK» B UCTOPUUECKOM pas3pese.
pucka Puck, kak oOAMH U3 OTIMYUTEIBHBIX IPU3HAKOB
IIPEANPUHUMATEILCKON JESATEIIBHOCTH.
HeonpeneneHHOCTD, CBA3aHHAsA CO CPENOM, B KOTOPOH
[IpUHUMAeETCs peleHue u puck. [Ipuunnsl 1 pakTOpbI
puCKa.
Tema 2 | Konuenuusa mnpuemsieMoro | KoHuenmus npuemiieMoro pucka v ujest yupasieHUs
pucka puckoM. Pa3nuuHble YpOBHM pUCKA MPU YIPaBICHUU
UM W JBWKEHUE K NPUEMIIEMOMY YPOBHIO. OTallbl
peain3aly KOHLUENIUU PUEMIIEMOT0 PHUCKa.
Tema3 |Llenp wu 3agaum  puck- | Onpenensiercds OCHOBHAs LElb PUCK-MEHEDKMEHTA U
MEHEIKMEHTA B CBS3M C 3TUM OOCYXJAIOTCS OCHOBHBIE 3aJauH,
KOTOpbIE HEOOXOJIUMO DPA3pPEIIUTh MPU JBMKEHUHM K
uenu. [IpuBonuTcs mpeaBapUTENbHOE PACCMOTPEHHE
YETHIPEX OCHOBHBIX IPUEMOB YIPABIEHUS PHUCKOM.
Wcnonb3oBaHue  pbpIHOYHON  MHpOpMauu  IpU
YIIPaBICHUH PUCKOM
Tema 4 | BeisiBienue ¢akropoB | Bueminue u BHyTpeHHHE (HAKTOpPbl pUCKA U UX
pHUCKa knaccudukanus. Konkpernas curyanus. | gac.
Tema 5 | Unentudukanus pakrtopoB | DuHAHCOBAasE OTYETHOCTh KOMIIAHWM, KaK OJWH W3
pucka OCHOBHBIX HCTOYHHUKOB HH(poOpMamuu o Qaxkropax
pucka. Mcnonb3oBanue (GrHaHCOBOW OTYETHOCTH IS
BbISIBJICHUS (PAKTOPOB pUCKA.
Tema 6 | IlocTpoenue MHorogakropHass MoJedb UM NPEANOIOKEHHUS,
MHOT0()aKTOpHON MO- II0JIO’KEHHBIE B ee OCHOBY. Pasznnunsie
JIeIIH. Teopus | npenctaBineHus MHorodakTopHo wmojaenu. Teopus
apOUTPaKHOTO apOMTPa)KHOTO IEHOOOpa30BaHUS U €€ CBA3b C
1IEHO00Opa30BaHUA MHOro¢akTopHOil Mozenbio. [Ipumepbl mpuUMeHEeHUs
MHOT0()aKTOPHOW MOJENH IS BBIABICHHS 3HAYMMBIX
(akTopoB prcka 1 ux oueHku. [IpakTrueckas 3anaya.
Tema 7 | Ilapamerpuueckuii Meton | Mozxens VaR u mpenmonoxeHus, Jexaliue B ee
oueHku VaR ocHoBe. [Ipumepbl npumenenus. baszenbckuil BapuaHT
mozenu VaR. Ilpaktuyeckas 3aqada.
Tema 8 | Meton Mownre-Kapno | [Ipumenenue METOJIOB CTaTUCTHUYECKOTO
ouenku VaR MoaenupoBanus (Monte — Kapno) nans oOueHku
BEJINYNHBI VaR oe3 MIPEITOTOKEHUS 0
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JIOTHOPMAJIbHOCTH. HpaKTI/I‘ICCKaSI 3aJa4a.

Tema 9 | Mepa oxumaemoro | Onpenenenue Mepsl oxuaaemoro nedurura ES u
nedurura ES. CpoiicTsa. cpaBaenus ee ¢ VaR. Caoiictpa ES.
Tema Onenka Mepbl oxxugaemoro | @opmMyra oleHKH Mepbl oxxkugaeMoro aedunura ES B
10 nedunura ES B | IPEANOJIOKEHUM  HOPMAaJIbHOCTU  PACIPEAEICHMUS.
MPEIIOI0KCHUT [Tpumepb! mpuMeHEHUSI.
HOPMaJIBHOCTH
pacrpeeneHusl.
Tema Onenka Mepbl oxugaemMoro | OCOOEHHOCTH OIEHKH MEpbl OKHAaeMoro aeduumura
11 nepunura ES  wmeromom | ES Mmerogom MonTe Kapio. [Ipumepsr.
Mownre-Kapno
Tema ApOutpaxssie oniepannu. | LleHooOpa3oBaHue  (BIOYEPCHBIX  KOHTPAKTOB €
12 ITOMOIIBIO MOJIEIIH «cash-and-carryy.

LlenooOpa3oBanue onuuoHOB, (opmyna badka—
Hloyn3a. ApOuTpaskHbIe ONepalru.

Tema Crparerun xemxupoBanus. | Cipsapl, CTP3HIVIBL U CTP3UUIBI M CTPATEruu
13 XEDKUPOBAHUSI C X MUCIIOJIb30BAHUEM.

Tema Koadbdunuent CoBepuieHHOE ~ XEDKUPOBAaHME M YaCTUYHOE
14 XEIKUPOBAHUA. xemkupoBanue.  Kosddumment  xemkupoBaHwmsl.

Onenka ko3 UIMEHTa XeIKUPOBAHUS C IOMOIIbIO
JuHEeNnHoM perpeccu. [IpakTuyeckas 3amaya

Tema D¢ dexkTuBHOCTH XeKUpOoBaHME €  MUHUMAIbHOM  JAMCIIEPCHEH.
15 XEIHKUPOBAHUS. Koadumuent xemkupoBaHus ¢ MUHUMAJIbHON
JUCTIEpCHUEH. Hcnonws3zoBanue Kod(dumeHTa

JeTepMUHALUU JUIS onpelencHus CTEIEHU
3pGeKTUBHOCTH  XeKupoBaHus.  [IpakTuueckas
3ajayqa.

4. Marepuajibl TeKYyHIero KOHTPOJS YycleBaeMOCTH oOydaomuxces U ¢Goua
OLIEHOYHBIX CPEICTB MPOMEKYTOYHOM ATTECTAIMH N0 AUCHUIIIHHE

4.1. ®opMbI U MEeTObI TEKYIIET0 KOHTPOJISI YCIIEBAEMOCTH 00y4AIOIINXCH U
NPOMEKYTOYHOM aTTeCTALMH.

4.1.1. B xoae peamusauuu jucuunudabl - b1, B.05.06 Puck-menenxmenT
HCHOJIB3YIOTCS CJIeIYIOIHe METObI TEKYIIEro KOHTPOJISI YCIIeBAeMOCTH
00Y4YAKO LU XCSH:

— TIpU TIPOBEJICHUU 3aHATUH JICKIIMOHHOTO U ceMuHapckoro tuma: onpoc (O);
- U IPOBEACHUN 3aHITUN MPAKTHUECKOTo THMA: pakTudeckue 3aaanus (113),
KOHTpoJibHast padoTta (KP.

4.1.2. Dx3amMeH NPOBOAUTCH ¢ IPUMEHECHHUEM CIIEAYIOLIUX METOAOB - BHINIOJIHCHUE
KOHTPOJIbHBIX PACYE€THBIX 3a/1a4.

4.2. MatepuaJibl TEKyILIero KOHTPOJISA YCIIEBAeMOCTH.
TunoBbie OLICHOYHBIE MATEPHAJIBI 110 TEMaM.
4.2.1. Onpoc:

Pa3znen 1. OcHOBBI puCK-MEHEI)KMEHTA B PEANPUHUMATEIbCTBE
Tema 1.1. IloHATHE TpPEANTPUHUMATEIBCKOTO PUCKA
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PaccmaTtpuBaeTcd W3MEHEHHE IPEICTAaBICHUM O TEPMHUHE «PUCK» B HCTOPHUYECKOM
paspese.

Puck, xak oaMH M3 OTIMYMTEIBHBIX NPU3HAKOB IPEIIPUHUMATEIBCKON JEATEIBHOCTH.
HeomnpeneneHHOCTD, CBA3aHHAsA CO CPEIOM, B KOTOPO IIPUHUMAETCA penieHue U puck. [Ipuannsl
U (aKTOpPbI pUCKa.

Tewma 1.2. Konuenuus npueMiaeMoro pucka

KoHuenmnus npueMiaemMoro pucka u uies yupasJeHHUs pUCKOM. PaziuyHble ypOBHH pUCKa
IIPU YOPABJIEHUU UM M JIBUKEHUE K IPUEMJIEMOMY YpPOBHIO. DTalbl pealn3allud KOHLEIIUU
IIPUEMJIIEMOTO PUCKA.

Tewma 1.3. Llenb 1 3a1a4u pUCK-MEHEIKMEHTA

OmnpenensieTcss OCHOBHAs LeJIb PUCK-MEHEKMEHTAa M B CBA3M C 3TUM OO0CYXIAKOTCS
OCHOBHBIE 33Jlaud, KOTOpbIE HEOOXOAMMO pa3pelIUTh NpU IBMXKEHUM K Lenu. [IpuBoautcs
IIPEIBAPUTEIIBHOE PACCMOTPEHHME YETHIPEX OCHOBHBIX IIPUEMOB  YIPABIEHUS PUCKOM.
Hcnonb30Banue prIHOYHONW MH(POPMALIUH MIPH YIIPABICHUN PUCKOM.

Paznen 2. Knaccudukamus pakTopoB pucka B MpeANPUHAMATEIBCKON AEATEIbHOCTH

Tewma 2.1. Beisinenue hpakTopoB prcKa

BHeninue v BHyTpeHHHE (PaKTOPHI pUCKA M UX KiaccH(uKanusi.

Tema 2.2. Unentuduxanus GakTopoB pucka

@®uHaHCOBAasE OTYETHOCTH KOMITAHUH, KaK OJIMH M3 OCHOBHBIX MCTOYHUKOB HH()OPMAIHH O
¢akTopax pucka. McnonabzoBanue GMHAHCOBON OTYETHOCTH ISl BBISIBICHUS (PaKTOPOB PUCKA.

Tema 2.3. [TIloctpoenne wmHOrodakTopHOH Momenu. Teopuss  apOUTPaKHOTO
LIEHOOOPa30BaHUs

MHorogakTopHasi MOAETh U TPEANOJIOKEHUS, TOJIOKEHHBIE B €€ OCHOBY. Paznmuynbie
npezcTaBieHus MHOroakropHoi Mosienu. Teopus apOUTPakKHOTO LIEHOOOpa30BaHUs U €€ CBS3b
¢ MHorogakTtopHoi Mmojenplo. IIpuMepsl npuMeHeHHss MHOTO()AKTOPHOW MOJENU IS
BBISIBJICHHSI 3HAYMMBIX (PaKTOPOB PUCKA U MX OLEHKH.

Pasgen 3. YmopasieHue phIHOYHBIMH PHCKaMH C IOMOIIBIO mokasarens Value at Risk
(VaR)

Tema 3.1. [Tapamerpuueckuii Metos otieHkn VaR

Mognens VaR u mpenmnonoxeHus, jexaniyge B €€ OCHOBe. llpumepsl npuMeHEHHs.
bazenbckuii BapuanT mogenu VaR.

Tewma 3.2. Meton Monte — Kapno onenku VaR

[IpumeneHne METOOB cTaTUCTHUECKOTO MozenupoBanus (Moute — Kapio) ans oneHku
BennurHbl VaR 0e3 npeanonokeHust o JIOTHOPMaabHOCTH.

Paznen 4. Mepa oxumgaemoro aeduiurta ES, kak mokasaTesb OLECHKH PHCKa

Tema 4.1. Mepa oxunaemoro nedunura ES. CpoiicTsa.

Onpenenenne Mepsl oxugaemoro aedumura ES u cpaBaenus ee ¢ VaR. Caoiictsa ES.

Tema 4.2. Ouenka Mepsl oxugaemoro aedunura ES B npeamnonoxeHnn HOpMaaTbHOCTH
pacripeiesieHusl.

dopmyna OIeHKH Mephl oxkuaaemoro nedunura ES B mpeanonoskeHuu HOpMaIbHOCTH
pacripeiesieHusl.

Tema 4.3. Onenka mepsl oxugaemoro nedunura ES meronom Monte Kapo.

Oco0eHHOCTH OIIEHKH MephI oxkuaeMoro nedurura ES meromom Monte Kapio.

Pazgen 5. [Ilpumenenne nNpon3BOIHBIX HHCTPYMEHTOB B PUCK- MEHEJKMEHTE

Tema 5.1. ApOutpakHble oneparuu

LlenooOpa3oBanre (GBIOYEPCHBIX KOHTPAKTOB C MOMOINBIO Mojnenu «cash-and-carryy.
IlenooOpa3oBanue onMoHOB, popmyna biaska—Illoyn3a. ApOouTpakHble Oneparum.

Tema 5.2. Ctparerun xeKupoBaHUs

Cripazibl, CTP3HIVIBI M CTP3UUIBI M CTPATETUH XEIPKUPOBAHUSI C UX UCIIOJIb30BAHUEM.

Tema 5.3. Koappumment xemxupoBanus
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CoBepiieHHOE  XEDKMpOBAaHME W yYacTU4HOe  xemkupoBaHue. Koadduuuent
xemkupoBanus. OneHka K03 PUIueHTa XeHKUPOBAHUS C TIOMOIIBIO TMHEHHOW PerpecCuu.

Tema 5.4. DD PeKTUBHOCTD XEHKUPOBAHUS

XemkupoBaHUE ¢ MUHUMaIbHON nucnepcueid. Koaddumment XemkupoBaHUs C
MUHUMAaNbHON nucnepcueii. Mcnons3oBanue koddduienta qeTepMUHALUMU ISl OTIpEAeTICHUs
crenieHn Y(PPEKTUBHOCTH XEHKUPOBAHUS.

Tema 6.

1.®uHaHCOBast OTYETHOCTh KOMIIAHWH, KaK OJIMH U3 OCHOBHBIX UCTOYHUKOB MH(OpMAIUH
o ¢axTopax pucka. Vcronp3oBanne GprHAHCOBOI OTYETHOCTH IS BEISIBIICHHS (PaKTOPOB PHCKA.

2.Buemnss goctynHast uH(GopManus, Kak UCTOYHUK WACHTU(PHUKAIIMHA PUCKOB.

3.MHorodakTopHas MOJENb U €€ TPUMEHEHUSL.

4. Teopust apOUTPaKHOTO LIEHOOOPA30BaHUS, €€ CBSA3b C MHOTO(AKTOPHON MOJAETBIO U

PUMEHEHHS.

Tema 7.
1.[denbra —HOpMaiibHast MoZiedb VaR ¥ BO3MOXHOCTHU €€ IPUMEHEHUS.
2.Metoapl craTucTideckoro moaenupoBanus (Monre — Kapiio) a1 OLleHKH BeTMYHHBI
VaR 6e3 npeanonaoxeHus 0 JOrHOPMaIbHOCTH.
3.JlenbTa- HOpMaJIbHbBII METOJ] OLIEHKU Mepbl oxuaemoro aepunuta ES u cpaBHeHue ee
¢ VaR.
4.0co0eHHOCTH OLIEHKH Mephl oxkuaaeMoro neguuura ES metogom Monte Kapio 6e3
IIPEATIONOKEHHS O JJOTHOPMAJIBHOCTH.
Tema 8.
[IpumeHeHre MeTOJOB cTaTUCTHUecKoro wmojenupoBanus (Monre — Kapno) mis ouenku
BennuMHbI VaR 6e3 npeanonokeHust 0 JOTHOPMaIbHOCTH.

Tema 11.
Oco0eHHOCTH OIICHKU Mephl oxkuiaeMoro nedunura ES merogom Monte Kapiio.

Tema 12.
1.IleHooOpa3oBanue (hpIOUSPCHBIX KOHTPAKTOB C MIOMOIIBIO MOJIeNH «cash-and-carry».
2. llenoobOpazoBanue onuoHoB, popmyna biska—IIloyn3za.
3. ApbutpakHble oneparum.
4. lenbta XemxupoBaHue. /lenbra-ramMmma XeaKupoBaHUe.
Tema 13.
1. ITHBECTUIIMOHHBIE CTPATETUU C IPUMEHEHUEM ITPOU3BOIHBIX HUHCTPYMEHTOB.
Temalb.
1.CogBepiieHHOE X€I)KUPOBAHNE U YaCTUYHOE XE/DKUPOBAHHUE.
2. XeKHpOBaHNE C MUHUMAJILHOM JUCIIepCHeil € ero mpuMeHEeHHe.

4.2.2. Ilpakmuueckoe 3adanue
Tema 9

1. lena akumii X xonebamack mexnay 1500 py6. u 1600 py6. MuBectop yOexkaeH, 4To IeHa
aKIUH CKOpPO BBIMIET W3 ATOTO Tpexaena, jaub0 BBepX, JmbOo0 BHU3. MHBecTop mokymaer 3-
MecsTuyHBIA OnIoH Kol Ha akiuu X 2800 mo 60 py6. u 3-MecsiuHbIi OMIIMOH YT Ha akuuu X
2700 mo 50 py6. Kak wHaspiBaeTCsl nMaHHAs CTpaTerusi XepkupoBaHus? Haitum Toukn
6e3yObITOYHOCTH cTpaTernu. KakoBbl nprOBLUTE U YOBITKM OT CTPATETHH HA J1aTy SKCIHUpauu?

2. PaccMotpum mopTdens A, moTepr KOTOPOTO MOAYHHSIIOTCS CISIYIOMEMY JUCKPETHOMY
pacIipe/IeIeHUI0 BEPOSITHOCTEH:

A (mH. py0.) -20 2

P (BeposITHOCTH) 0,01 0,99
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Omnpenenuts Mepsl pucka VaR u ES ¢ ypoBHem noepust 99% u cpaBHUTH UX 3HAYCHHUS.
IIpoKOMMEHTUPOBATH PE3YJIbTAT.

3.IlpencraBuM, 94TO BBI IUTAHUPYETE IPOBECTH BEUCPUHKY U MIPHUTIIAIIACTE TFHOKUHY CBOUX
3HakoMbIX. Ckopee Bcero, mpuaet 10- 12 yenosek. CylecTBYET JIM HEONPEACICHHOCTh U PUCKHU
U Kakue?
4 IlpeanonoxuMm, 4910 2-X ¢aKTOpHAs PUCKOBas MOJCIb OIpeaenseT IOXOIHOCTh
POCCUHCKHUX KOMITAHUH CO CIEAYIOIMUMHU (PaKTOpaMu: JOJTOCPOYHas MPOLEHTHAs CTaBKa
(bpaxktop 1) m obwembl mpousBoiacTBa (akTtop 2). UyBCTBUTEIHHOCTH KOMIAHUH K
(baxTopaM OonpenesIUCh ¢ HOMOIIBI0 PErPECCHOHHOTO aHAJIH3a.

[TonydeHsl cneayroume pe3ynbTaThl:

KoMmanus bi1 bi>
X -0.3 2.1
Y 0.14 -0.8
Z -0.21 1.2

3anucath BeIpaskeHHe st qoxoaHocTe X, Y u Z B 2-X GakTOPHON MOJENU U
IPOMHTEPIPETUPOBATH PE3YJIbTAT.

Tema 10

1.PaccmotpuTe pectopan ObicTporo nutanus. Kakum prckam ¥ KTO UMEHHO MOJIBEPKEH B 3TOM
BuJIe On3Heca?

2. Paccmotpum noptdens A, TOTepH KOTOPOTO MOJUUHSIOTCS CIEAYIOUIEMY JUCKPETHOMY
pacnpeiesIeHUI0 BEPOSITHOCTEN

A (mH. py0.) -50 5

P (BeposiTHOCTH) 0,01 0,99

Onpenenuts Mepsl pucka VaR u ES ¢ ypoBuem nosepust 99% u CpaBHUTH WX 3HAYCHHUS.
[TpokOMMEHTHPOBATh Pe3yibTaT.

3. Bam xym BeIpammBaeT cBHHEH, ofHOBpeMeHHO mnokymas Ha CME ¢rrouepcs! 11 onmuoHs! Ha
cBUHHMHY. OH yTBEpX/IaeT, YTO IIeHbl Ha CBUHUHY pacTyT. Bbl pelaere npuoOpecT OniuoH
«KOJUT» Ha CBUHUHY C 1IeHOU ucnonHeHus 0.5 gosut. 3a ¢pyHT. [Ipeanonoxum, 4To ONIIHOH Ha
40000 ¢pynroB crout 1000 1051 ¥ BBI MOKYIAETE MATH OMIIUOHOB.

A). Uto nnst Bac 3Ta cAeNIKa — CHIDKEHHE PUCKA WIIN CIIEKYJIS s ?

b). KakoB Ba1 puck B JJ0JUIapOBOM U MPOLIEHTHOM BBIPAXKEHUN?

C). Ecniu niena Bo3pactet 110 0.55 moit. 3a GyHT, CKOJIBKO BbI Oy/I€T€ UMETh «IUCTBIMIY TTOCIIE
pacyeToB MO OMIUOHY?

4. Komnanust X xoueT 3acTpaxoBaTh KopoTkyro no3unuio B EUR na 28 mian. EUR ¢ nocraBkoit
15 HOs6ps mocpencTBoM OTKpbITHS no3uiuu Ha IMM no ¢srouepcubiM kKoHTpakTam B EUR ¢
noctaBkod B Jnekabpe. OcHoOBbIBasch Ha 48 TOCIENOBAaTEIbHO B3ATHIX I[€HAX CIOT U
(rrouepcHbIx eHax B EUR, MBI mosTyuaeM s exxeHenebHbIX JaHHbIX (R? = 0.937):
ASt=-0.00008+0.83587*AF

Pasmep o¢rwrouepcubix koHTpakToB mo EUR nHa IMM cocrasnser 125000 EUR. Cxkonbko
(bBroYepcoB clieAyeT MpoJaTh WIK KyUTh pupme?

4.2.3. Konmponvuan paboma (Temal4)
TumoBoii npuMep KOHTPOIBHON pabOTHI

1. KakoBa cBs3b MHOTO(AKTOPHOI MO/IEIH U TEOPUHU apOUTPAXKHOTO IIeHo0Opa3zoBaHus? Uto
IpeJcTaBisieT u3 ce0si 6e3prucKoBas cTaBka?
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2. Mepa pucka ES, ee cmpici. MOXKHO JI IPUMEHSTh Ha MPAKTHKE JCIbTa-HOPMATbHYIO
MoJeib oneHku ES u xorma?
3. KoaddumuenT nenbra onmmona. Ero cMpici u MpUMEHEHHE MPU JETbTa-XEIKUPOBAHHUH.
4. 'V xomnanuu “T'ong” ectb 5000 yHIIMI 30710Ta, KOTOPBIE OHA XOUYeT MpoJaTh B utoie. Llena
crioT Ha 305010 coctaBisier USD 1080 3a yamuto. ®@rerouepcHas nena USD 1120 3a yH1uro.
Pasmep kontpakra 100 yHiwmii. Kakue omepauuu ¢ (plOYepCHBIMH KOHTPAaKTaMH JIOJDKHA
COBEPIINUTHh KOMITAHHUS, YTOOBI 3aCTpaxoBaTh ce€0sl OT U3MEHEHHUH 11eH Ha 30J10T0. BO3MOXXHBI B
CLIEHApUsI U3BMEHEHUS CIOT LICHBI.

B niepBoMm clieHapuu 1ieHa ot Ha 30J10TO B uUtojie coctaBuia 1100 gomnapoB 3a yHUMIO, a
B0 BTOpoM — 1140. 3anonHuTe TabIMIly, B 3aBUCUMOCTH OT CIICHAPHSI.

4.3. OneHo4HbIe CpeACTBA ISl IPOMEKYTOYHOM aTTecTaluu

4.3.1. IlepevyeHb KOMIIETEHIINI ¢ yKa3aHUEM 3TanoB X (JOPMUPOBAHUSI B TIpoLiecce
0ocBOeHUs1 00pa3oBaTesibHOI mporpamMmmbl. [loka3aTenn U KpUTEpUU OLEHUBAHUS
KOMIIETEHIHI ¢ Y4eTOM 3Tana ux popMupoBaHus

Kon Haumenosanue Kon srana | HaumeHnoBanue
KOMIIETEHIIUH KOMIIETEHIIUU OCBOEHUS JTara  OCBOCHHS
KOMIIETEHIIMH KOMIIETCHIIUH
I1K-3 CriocoO6HOCTB [1K-3.2 CriocobHOCTD
UCII0JIb30BaTh IPUMEHSTD
COBPEMEHHbBIE METO/]IbI COBPEMEHHBIE
yIpaBICHUS METO/BI
KOPIIOPaTUBHBIMU yIpaBICHUS
buHaHCAMM JUIsS peLeHUS KOPIIOPAaTUBHBIMU
CTpaTeruyecKux 3ajau ¢dbuHaHCaMU
JTan 0cBOeHUs! IIokazaTenb OoeHMBAHUSA Kpurepuii ouennBanus
KOMIIeTeHIIUH
[1K-3.2 CriocobeH MIPOBECTH oneHky| [Iposenena OLIEHKA
CnocoOHOCTb COBPEMEHHBIX METOJIOB YIPAaBJICHMUS| COBPEMEHHBIX METOJI0B
IPUMEHSITh KOpPIIOpaTUBHBIMU (PUHAHCAMU, YIPaBIEHUSI  KOPIOPATUBHBIMHU
COBpEMEHHbIE MeTO/Ibl  JIEeMOHCTpUPYET YMEHHUSI ONpeNeNsTh| pruHaHCcaMu;
yIpaBICHUSA [1EPCIIEKTUBBI passutus| OnpeneneHa MIEPCIIEKTHBA
KOPIOpPaTUBHBIMU KOpIopaluy; pa3BUTHS KOPIOPALNH;
buHaHCAMU JleMOoHCTpHpYyeT yMeHus omnpenensats| Paccunrtansl  nmorpeGHOCTH U
MOTPEOHOCTH M OOECIEUEHHOCTh B| 00ECTIEYEHHOCTh B (DMHAHCOBBIX
(bMHAHCOBBIX pecypcax; pecypcax;
CnocoGen  coctaBuTh  nporHo3| CocraBieH IIPOTHO3
(brHAHCOBOM ycTounBOCTH| (prHAHCOBOI YCTOWYUBOCTH
KOpropaiuu KOpHopaiuu

4.3.2. TunoBbI€e OIlEHOYHBIE CPEICTBA.

Cnucoxk BONPOCOB /1Jisl MOATOTOBKH K DK3aMeHY:

[ToHsITHE TPEAMTPUHUMATEITHCKOTO PUCKA.

Konnenmus npuemieMoro pucka.

[lenp 1 3a7a4M PUCK — MEHEPKMEHTA.

[Toctpoenne MHOTOGAKTOPHOI MOIEIH.

MHuorodakTopHast MOJENh B TEOPHUS apOUTPANKHOTO IIEHOOOPA30BAHUS.
VYrpasieHue puckamu ¢ TOMOIIbIo Mojeneii VaR.

oL E
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7. Tlapamerpuueckas monaenb VaR.

8. Mepa oxunaemoro aepunuta ES u ee npumenenue.

9. Oumuenka VaR no merony MonTte Kapio.

10. Ouenka ES o meroxy MonTe Kapio.

11. Ilenoo6pa3oBanue (GppIOYEPCHBIX KOHTPAKTOB C IOMOIILI0 Moaenu «cash-and-carry.
[TpumeHenue ass MPoBEACHHUS apOUTPAKHBIX OIMEPAIHil.

12. IlenooOpa3oBanue omiuonoB. Popmyna bmka—Illoyn3a. Ilpumenenue ms
MIPOBEICHUS apOUTPAKHBIX OTIEPAIHH.

13. KoaddunmeHT XemKUpoBaHHUsS, €ro CMBICI W TPUMEHEHHE TpHU YIPaBICHUU
PHUCKaMHU.

14. Chopsasl U MX TPUMEHEHHUE TPU YIIPABICHUH PUCKAMHU.

15. CTpaHIuIBI U UX IPUMEHEHHE IIPU YIIPABIEHUU PUCKAMHU.

16. Ctpsaamnsl U X IPUMEHEHUE IPU YIIPABICHUH PUCKAMHU.

TunoBoi BApUaHT KOHTPOJIbHOM PadOThI 1O IK3aAMEHY.

1. Onucath MHOTO(AKTOPHYIO MOJIETIb, CIIOCO0 €€ MOCTPOSHUS U BO3MOXXHOCTH U
CTOCOOBI €€ MMPUMEHEHHSI B PICK-MEHEKMEHTE.

2. Mepa pucka VaR, ee cMmbici. MOXHO 11 IPUMEHATH Ha MIPAKTUKE JeNbTa-
HOpMaJIbHYIO MO/ieNb olleHkH VaR u korpa?

3. Yemy paBeH K0d(h(HULUEHT XEIKUPOBAHUS IIPU XEIKUPOBAHUU 0a30BOM MO3UITUU
no3uNKeH B PhIOYEPCHBIX KOHTpaKTax? B yem cmbic KoaddumenTa XeKUpOBaHUS U
€ro MpUMEHEHUs Ha MpakTuke?

4. [peamnonoxum, 4TO BBI BHILIE- TPpe3uACHT o ¢puHancam B Hotels International u
MOKyTaeTe 00JbIIoe KOMTUYeCTBO Kode Kaxablil mecail. Bac BonHyeT, kakoii OyaeT 1eHa
Ko(e yepe3 Mecsl. Bel X0TUTE NOTYyYUTh FapaHTUIO TOTO, UTO YEPE3 MECALL HE 3aIlJIaTUTE
6ombiie 1.5 momn. 3a pynt, nokynas 35000 ¢pynToB. BBl HE HAMEpEHBI CTPaxXOBaTh PUCK,

HO XOTHTE TIOJyYUTh TAPAHTHPOBAHHYIO 1IeHY B 1.5 ot 3a ¢yt nipu mokymke 35000

¢byHTOB KOde.

A). OOBSICHUTE SKOHOMHUYECKUN MEXaHU3M (PbIOYEPCHOM CIENIKH, €CIIM CIIOTOBAsI LIEHA Ha
MOMEHT NOCTaBKH cocTasisger 1.25 nomn., 1.5 gomn. u 1.75 mom.
b). KakoBbl BapraHThl COBOKYITHBIX BBHITIJIAT MPU UCTIOIH30BAHUN (PHIOYEPCHBIX

KOHTPAKTOB?

B). Ecnii Ha MOMeHT nocTaBku kode Oyner cTouTh 1.25 m0Iul., TOMKHBI JIU Bl COXKAJIETh

0 3aKJIIFOYCHHUH (I)BIO‘-IepCHOFO KOHTpaKTa?

IxaJja oneHUBaHUA

Kputepun oneHkn

OneHka

[TponemoHcTpUpoOBaHbl INIyOOKHE, MCUEPIBIBAIOIINE 3HAHMS Iieiell u
3a/1a4  yNpaBlIeHUs pPUCKaMHM, OCOOEHHOCTH pAa3JIMUYHBIX BHJIOB
PUCKOB U METOABl yHpaBIEHUS HMH; KIACCUPUKAUUN Ppa3IuUHbIX
(GakTOpOB pHCKa M CHOCOOBI MX aHalu3a, TEXHOJOIMU OLIEHKU
(GakTOpoB pHCKa; METOJOB YNpaBIEHUS pUCKaMU Ha ypPOBHE
KOMIIAaHWH; 3HAET JAOINOIHUTEIBHO PEKOMEHIOBAaHHYIO JINTEPATYDPY.

[TponemMoHCTpUpOBaHbl YMEHHMSI BBISIBIATH pa3ildHble (PaKkTOpbl pUCKa
U OLICHMBATh BEJIMYMHY IIOJBEPKECHHOCTH HM; BBIABISATH PAa3jIU4HbIC
(dakTopbl pHCKa; OLEHUBATh pa3IUYHbIE (PAKTOPHI pUCKA, YMEHHUE
QHAIM3UPOBATh U OLICHUBATh KOPIOPATUBHBIE PUCKUM HAa YpPOBHE
KOMIIaHWH B LIEJIOM;

HpOIIeMOHCTpI/IpOBaHLI HaBBIKU MPAKTUYCCKOI'O YIIPABJIICHHUA PUCKaMH
C HCIHOJB30BAHUCM COBPEMCHHBIX HWHCTPYMCHTOB HMX OICHKH H

OTJIIMYHO
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yIpaBJICHUS; BBIABICHUS (PAKTOPOB pHUCKA, OLEHKU pa3IMYHBIX
(akTOpPOB PUCKA; PUCK-MEHEKMEHTA Ha YPOBHE KOMITAHUH B LIEJIOM.

[TponemMoHCTpUpOBaHbl TBEPABIE M JIOCTATOYHO IIPOYHBIE 3HAHUSA
nejae W 3ajad ynpaBieHMS PUCKAaMU, OCOOEHHOCTU pa3IMYHBIX
BUJIOB PHUCKOB M METOJbI YNPAaBICHUS UMH; KIACCHPHUKAIMNA
pasInYHbIX (PAKTOPOB PUCKA M CHOCOOBI MX aHalIM3a, TEXHOJIOIMU
OLIEHKU (HhaKTOPOB PHUCKA; METOJOB YIPABICHHS PUCKAMH Ha ypOBHE
KOMIIaHUM;

JlomyckaeT He3HAYUTEIbHBIC OIIMOKH B YMEHUU BBISBISATH Pa3IUYHbBIC
(GakTOopsl pUCKA M OLEHUBATh BEIMYUHY I1OJBEP)KEHHOCTU HM;
BBISBIISITH  PA3NMUYHbIE (DAKTOPBI pHUCKA; OICHUBATH PA3IUYHBIC
GakTOopsl  pUCKa, yMEHME  aHAJIM3UPOBATh M  OLICHUBATh
KOPIIOPAaTUBHBIE PUCKU HA YPOBHE KOMIIAHUH B LIEJIOM;

ITponemMoHCTpUpPOBaHBI HABBIKM IIPAKTHYECKOTO YNPABICHUS PUCKAMU
C HCIOJIb30BAHUEM COBPEMEHHBIX HWHCTPYMEHTOB HX OLCHKH U
yIpaBJICHUsS; BbIABIECHUS (PAKTOPOB pHUCKA, OLEHKH pa3IMYHbIX
(akTOpOB pHUCKa; pUCK-MEHEI)KMEHTA Ha YPOBHE KOMIIAHUU B LIEJIOM.

Xopowo

[TponemMoHcTpUpOBaHbI 3HaHUS B 00beMe— IPOHACHHON NPOTrpaMMbl
OTBETHI U3JIaraeT XOTs U ¢ OUIMOKaMU, HO YBEPEHHO UCIPaBIISIEMbIMU
IIOCJIE TOTIOJIHUTEIBHBIX U HABOJSALIUX BOIIPOCOB.

JlomyckaeT ommOKH B YMEHUH BBISBIISTH pa3iMyHble (PaKTOPBI PUCKA U
OLICHUBATh BEIIMYUHY IIOJBEPKCHHOCTH HM; BBIABIATH DPa3IU4HbIC
(GakTopbl PHCKA; OLEHUBATh pa3IU4HblEe (PAKTOPBHI pUCKA, YMEHHUE
AHAIM3UPOBATh U OLICHUBATHh KOPIIOPATUBHBIC PUCKH Ha YpPOBHE
KOMIIAaHWH B LIEJIOM;

He Bcerna ucnoib3yeT HaBbIKM IPAKTUYECKOTO YIIPABICHUS PUCKAMMU C
HCITOJIb30BAHUEM COBPEMEHHBIX HHCTPYMEHTOB X OLIEHKH U
yIIpaBJICHUS; BBIABICHUS (PAaKTOPOB PHCKA, OLIEHKU Pa3IMUHBIX
(GakTOpOB pHUCKa; pUCK-MEHEI)KMEHTA Ha YPOBHE KOMIIAHUH B 1IEJIOM.

Y noBieTs OpUTCIIbHO

CTyneHT AomycKaeT rpyobie OIMOKH B— OTBETE, HE TOHUMAET
CYILITHOCTHU U3JIaraeéMoro BOMpOCa, HE YMEET NPUMEHATh 3HaHUS Ha
MPaKTUKE, 1a€T HEMOJIHbIE OTBETHI HA JOMIOJHUTEIbHBIE U HABOSAIINE
BOITPOCHI

HeynosnersopurenpHo

4.4. MeToanueckne MaTepuaJibl

3auer ¢ OLICHKOM IIpoxXoaunT B (bopMe NMNCbMCHHBIX OTBCTOB HAa BOIIPOCHI TECTA U BBIIIOJIHCHUSA

KOHTPOJIbHOM paboThI.
[Iponenypa nposeneHus 3auera:

- B ayJIUTOPUHU OJTHOBPEMEHHO MOT'YT HAXOJUTHCS MIECTh 00YyYalOIIUXCsl TPYIIIBL;

- oOydaromuiics A clayd 3adeTa MPeabsBIsSET 3K3aMEHAaTOpy CBOIO 3a4ETHYIO
KHIDKKY, IIOJTy4aeT YUCThle MapKUPOBAHHBIE JTUCTHI OyMaru Juis 3amuceil OTBETa U pacueTHOe
3a/laHHe, 3aTeM IPUCTYNAaeT K MOArOTOBKE oTBeTa. OTBETHI HAa BONPOCHI HANO JAaBaTh Ha
OTBETHBIX JHcTax. [Ipm Hamuuuu pacyeTHOro 3aJaHMs BBIOJHUTH pPacdyeT M IIOCTABUTH

1M (pOBOI OTBET;

- Ui paboThI ¢ 3aaHleM 00y4JaroIIeMycsi OTBOAUTCS He Oonee 45 MUHYT;
- MO0 WCTEYEHUH OTBEJACHHOTO BPEMEHU OOYYAIOIIHMIICS MOKJIAIbIBACT IK3aMEHATOPY O
TOTOBHOCTH U C €r0 pa3pelieHus WK 10 BbI30BY CAAET 3aJaHue Ha MPOBEPKY U MO OJJHOMY-JIBYM

N3 MMPAKTUYICCKUX 3alaHUi Ja€T MOSCHEHUS OK3aMCHATOPY,
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- TI0 OKOHYaHHMM OTBETa Ha BOMPOCHI 3K3aMEHATOpP MOXKET 33/1aBaTh OOydalomeMycs
JIOTIOJIHUTEIIbHBIE U YTOUHSIOIINE BOIIPOCH! B IIpeesiaXx yueOHOro MaTepuala, BBIHECEHHOTO Ha
3a4eT, B TOM YHCJIE 110 TeMaM, IPONYIIEHHBIM 00y4YaroIMMCS.

Ha 3aueTe ¢ OLlEHKOM CTYJEHTY [P PELICHUHU 33a4d pa3pelleHO M0Ib30BAThCS
BBIUMCIIUTENILHBIMU CPEICTBAMH, KOHCIIEKTOM MPAKTHUECKUX 3aHATHH, U UCIIOJIb30BaTh
METOJI aHAJIOTHHl, a TaK)Ke UCIIONIb30BaTh cpeactea MS Excel.

Pesynprar mo cpaue 3adera OOBABISETCS CTYAEHTaM IIOCIE€ OTBETAa, BHOCHUTCS B
HK3aMEHALIMOHHYIO BEIOMOCTb M 3a4E€THYK KHIKKY. He 3auTeHo mpocTaBisieTcsi TOJBKO B
BEJIOMOCTH.

5. MeToauuecKkue YKazaHnus 1Jist oﬁyqammnxm 10 OCBOCHHIO TUCHHUIIIIMHDBI

TpeGoBaHus K OPraHU3alUM CAMOCTOSATEIbHOMH Pa00THI CTYAEHTOB NIPH MOATOTOBKE K
ay/IMTOPHBIM 3aHATHAM

1. Iloozomoeka K nekyuam

['maBHOe B mepuoJ TMOATOTOBKM K JIEKIMOHHBIM 3aHATUSAM — HAy4UThCA MeEToJaM
CaMOCTOSITENIbHOTO YMCTBEHHOT'O TPYy/1a, CO3HATENIbHO pa3BUBaTh CBOU TBOPUYECKHUE CIIOCOOHOCTH
U OBJaJIeBaTh HAaBBIKAMU TBOPUYECKON paboThl. i 3TOro HEOOXOAMMO CTPOro COONIOAATH
JTUCLUIIIMHY y4eObl U moBeaeHus. UeTkoe mIaHupoBaHue CBOEro pabovyero BpEMEHU U OTIIbIXa
ABIIIETCS. HEOOXOJUMBIM YCIIOBHEM ISl YCIEIIHOM caMOCTOATeIbHOU paboThl. B ocHOBY ero
HY)KHO TIOJIOKUTH pabodue MporpaMMbl HM3y4aeMbIX B CEMECTpE IUCHUIUIMH. ExemHeBHOU
yueOHoI paboTe CTYIeHTY ciaeayeT yaensatb 9—10 yacoB cBoero BpeMeHH, T.€. P MIECTH Yacax
ayIUTOPHBIX 3aHATUM CaAMOCTOATENLHOM pabore HeoOxoammo oTBOAUTH 3—4 uaca. Kaxmomy
CTYJEHTY CJIeYEeT COCTaBISTh €KEHEIeIbHBIA U CEMECTPOBBIN MIIaHbl padOThI, a TAKXKE IJIaH Ha
KaxbIil pabounii ners. C Beuepa Bceraa HaJAO0 pacupenelsaTh padoTy Ha 3aBTpalllHHM JeHb. B
KOHIIE KaKJOTo JHS 1eJIeco00pa3HO MOJBOAUTH UTOT PadOTHI: TIIATENBHO MPOBEPUTH, BCE JU
BBITIOJIHEHO 0 HAMEYEHHOMY IIJIaHy, HE ObUIO JIM KaKUX-JTHOO OTCTYIUJICHUH, a eciiu ObUIH, 10
KaKol MpUYMHE 3TO Mpou3onuio. HyXHO OCYIIECTBISATH CAMOKOHTPOIb, KOTOPBIA SIBISETCS
HEOOXOJMMBIM YCJIOBHEM ycClemHoN yueObl. Eciam dro-TO 0CTanoch HEBBINOJIHEHHBIM,
HEOOXOUMO HM3bICKAaTh BpeMs Ul 3aBEpUICHHS 3TOM yacTu paboThl, HE yMeHbIlIas o0bema
HEZIENBHOTO IJIaHa.

2. Camocmoamenvnasa paboma na 1eKyuu.

Crnymanue M 3anuch JIEKIIUM — CIOXHBIA BUJT BY30BCKOM ayauTOpHON paOoThl. BHHMaTenbHOE
CIylIaHWE€ MW KOHCHEKTHPOBAHHWE JIEKUUW MPEANojaraeT HHTEHCUBHYIO YMCTBEHHYIO
NeATEeTLHOCTh CTyneHTa. Kparkue 3amucu JIeKIui, X KOHCIEKTUPOBAHUE MOMOTAET YCBOUTH
yueOHbIi Marepuan. KOHCHEKT SBIsSeTCS TOJE3HBIM TOT/A, KOrJa 3alHhcaHo Ccamoe
CYILIIECTBEHHOE, OCHOBHOE M CJI€JaHO 3TO caMUM cTyneHToM. He Hajmo cTpemuThbCs 3amucarhb
JIOCTIOBHO BCIO JIEKIMIO. Takoe «KOHCIEKTHPOBAHUE» MPUHOCUT OOIbIIE Bpeda, YeM IOJb3BI.
3anuch JEKIU PEKOMEHIYETCS BECTH MO BO3MOKHOCTH COOCTBEHHBIMU (HOPMYITHPOBKAMHU.
KenaTenbHO 3amuch OCYHIECTBISATh HA OJHOW CTpaHULE, a CIEAYIOU[YIO OCTaBIATh IS
MpopabOTKK y4eOHOTO MaTepuaja CaMOCTOATENbHO B JIOMAITHUX YCIOBUSAX. KOHCIEKT JIeKIuu
Jy4llle MOAPA3eNsITh Ha MyHKTHI, Maparpadbl, coOM0Aas KpacHYIO CTPOKY. DTOMY B OOINBIION
CTeneHu OynyT CmocOOCTBOBATH IMYHKTHI IUTaHA JIEKIMH, TMPEIIOKEHHBIE MPEToIaBaTesM.
[IpuHnMnuanbHble MecTa, OmNpeneNeHus, QGOopMyabl M JpYyroe CJeayeT COMPOBOXKIATH
3aMEUYaHUSIMH «BaXKHO», «OCO00 Ba)KHO», «XOPOILIO 3aIOMHHUTH» U T.N. MOXHO JienaTh 3TO U ¢
MOMOII[HIO PA3HOIIBETHBIX MAPKEPOB WK pydeK. Jlydiie ecinr oHu OyayT COOCTBEHHBIMU, YTOOBI
HE TPHUXOIWIOCH MPOCHUTh WX Y OJHOKYPCHHUKOB M TEM CaMbIM HE OTBJICKATh X BO BpeMs
nekiuu. llenecooOpa3sHo pa3paboTaTh COOCTBEHHYIO «Mapkorpaduio» (3HAYKH, CUMBOJIBI),
cokpamieHusi ciaoB. He numHUM OymeT W wu3ydeHHe OCHOB cTeHorpaduu. Pabortas Han
KOHCIIEKTOM JIEKIIMH, BCerJa HEOOXOAMMO HCIONIb30BaTh HE TOJNBKO YYeOHHK, HO U Ty
JUTEpaTypy, KOTOPYIO JAOIMOJIHUTENBHO pEeKOMEeHAoBan JjekTop. VIMeHHO Takas cepbe3Has,
KpOMOT/IMBasi paboTa ¢ TEKIIMOHHBIM MaTepUaIoM MO3BOJIUT TITyOOKO OBJIA/I€Th 3HAHUSMU.

3. Iloozomoexka Kk ceMUHapCKUM 3aHAMUAM.
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[TonrotoBKy K KaXIOMYy CEMHHAPCKOMY 3aHATHIO KAXKIBIM CTYACHT JO/DKEH HadaTb C
O3HAKOMJIEHHA C IUIAHOM CEMMHApPCKOTO 3aHATUS, KOTOPBIM OTpa)kaeT CoOJEpKaHue
IIPEUI0KEHHON TeMbl. TIaTeIbHOEe IPOAYMBIBAHUE U U3YYEHUE BOIPOCOB IJIAHA OCHOBBIBAETCS
Ha TpopabOTKe TEKyIIEro MaTepuaja JEKIHH, a 3aTeM MW3Y4YeHUs O00s3aTeIbHOH U
JOTIOJIHUTEIIbHOW  JINTEPATYpbl, PEKOMEHIOBAaHHYIO K JaHHoM Teme. Ha  ocHoBe
UH/IMBUYAIBHBIX MPEANOYTEHUIH CTYAEHTY HEOOXOJMMO CaMOCTOATEIbHO BHIOpATh TeMy
JIOKJIa/1a [0 Mpo0JieMe ceMUHapa U M0 BO3MOXHOCTH MOATNOTOBUTH IO HEMY IIpe3eHTanuto. Eciu
IPOrpaMMOM JUCHMIUIMHBL IPETYCMOTPEHO BBIIOJHEHUE IPAKTUYECKOIO 3aJaHMs, TO €ro
HEO0XOUMO BBINOJIHUTG C YYETOM MPEATIOKEHHON MHCTPYKUMU (YCTHO uiau 10 MHUCBMEHHO).
Bce HOBbIe MOHATHA TO HM3y4aeMOW TeMe HEOOXOJMMO BBIYYMTh HAaW3YCTb M BHECTH B
rJI0ccapuid, KOTOPBIH 1esecoo0pa3Ho BECTH C caMOro Havaja u3ydeHus Kypca. PesynbraT Takon
paboThI OJKEH MPOSIBUTHCSA B CIIOCOOHOCTH CTY/AEHTa CBOOOJHO OTBETUTH HA TEOPETUYECKHE
BOIPOCHl CEMMHApa, €ro BBICTYIJICHUM U YYacCTHMM B KOJUIEKTUBHOM OOCYXJIEHHUH BOIPOCOB
U3y4aeMON TEeMbl, NMPAaBHJILHOM BBIMOJIHEHUH NPAKTHUYECKUX 33aJaHWi U KOHTPOJBHBIX paloT.
Crpykrypa ceMuHapa B 3aBUCMMOCTH OT COIEPKaHUSA U KOJIMYECTBA OTBEACHHOIO BPEMEHHU Ha
U3YYEHHE KaXKION TEMbI CEMUHAPCKOE 3aHATUE MOXKET COCTOSATDH U3 YETHIPEX-TISATH YaCTeil:

1. OGcyxaeHne TeOpeTHUECKUX BOIPOCOB, ONPEAEICHHBIX IPOrPAMMON JUCLUIUIUHBL.

2. JlokJian v/ Wi BBICTYTUICHUE C MPE3CHTAIUSIMU 110 TTPOOJIeMe CeMHHApa.

3. OOcy»kaeHue BBICTYIUIEHUH 110 TeMe — IUCKYCCHS.

4. BpIMOTHEHHE TPAKTHYECKOTO 33/IaHUS C TMOCIEAYIOMIUM pa300poM MOTyYEHHBIX pe3yJbTaToB
WK OOCYXJIEHUE IMPAKTHUECKOro 3aJaHMs, BBIOJHEHHOI'O J0Ma, €CIU 3TO IPelyCMOTPEHO
IIPOrpamMMoi.

5. IlonBenenrie UTOrOB 3aHIATHUA.

[lepBast yactp — OOCYXKJIEHHE TEOPETHUYECKUX BOMPOCOB - MPOBOIUTCS B BUAE (PPOHTAIBHON
Oecezbl cO BCel IpymIoil 1 BKIOYaeT BEIOOPOYHYIO ITPOBEPKY MPENO1aBaTEIeM TEOPETUYECKUX
3HaHUM cTyneHToB. IlpumepHas mpopokuTenbHOCTh — A0 15 Munyr. Bropas wacte —
BBICTYIUICHHE CTYACHTOB C JOKJIaJaMH, KOTOPBIE JOJKHBI CONPOBOXKAATHCS NPE3ECHTALUAMU C
LEeJIbI0 YCUJICHUS! HAIJIAJHOCTU BOCHPHSATHS, MO OAHOMY M3 BOIIPOCOB CEMUHAPCKOTO 3aHSATHS.
OO0s3aTenbHbI 3JE€MEHT JAOKJIaJa — IMpeJICTaBIeHHEe M aHAJIW3 CTaTHUCTUYECKUX JIaHHbIX,
000CHOBaHHE COIMAIBHBIX IOCIEACTBUN JIOOOTO HIKOHOMHYECKOTO (aKTa, SBICHHS WIN
nporecca. [Ipumepnas nponomxurenbHocts — 20-25 munyt. Ilocne nokmafoB cieayer ux
oOcyxaeHue — auckyccus. B xozme 3Toro srama CeMHHApPCKOTO 3aHSATUS MOTYT OBITh 3a/1aHbI
YTOYHSIOLIME BONPOCHl K AoKiIaauukaM. IIpuMepHas nmpoaoymkurensHocTs — 10 15-20 MuHYT.
Ecnu nmporpaMMoil mpeycMOTpPEHO BBIITOJIHEHUE PAKTUYECKOT0 3aJJaHHsl B paMKax KOHKPETHOMN
TEMBl, TO IIPENOJABATEISIMU OIPENEISIETCS €ro COAEpKAaHWE M JacTcs BpeMs Ha €ro
BBITNIOJIHEHHE, a 3aMeT UAET o0CyXkaeHue pe3ynapTaToB. Eciu mpakTtuyeckoe 3ajaHue JOHKHO
ObUIO OBITH BBIMOJIHEHO J0Ma, TO HAa CEMHUHApCKOM 3aHATHM MpenojaBaTeib MPOBEPSET €ro
BBIMIOJIHEHHE (YCTHO WJIM NHCbMEHHO). llpumepHas npopomkurenbHocTh — 15-20 MuHyT.
[TonBeneHueM WTOroOB 3aKaHUMBAeTCAd ceMUHapckoe 3aHsATHe. CTyneHTaM JOJDKHBI OBITh
OoOBsIBNICHBl OIEHKM 3a paboTy W JaHbl HUX 4YeTkue obocHoBaHus. Ilpumepnas
IPOJOJKUTEIBHOCTD — 5 MUHYT.

4. Paboma c numepamypHoimu uCMOYHUKAMU

B nporecce moAroToBKM K CEMUHAPCKUM 3aHATUSAM, CTyJIE€HTaM HEOOXOIUMO 0OpaTUTh 0coboe
BHHMaHHE Ha CaMOCTOSITEIbHOE M3Y4Y€HHE PEKOMEHJOBAaHHON y4yeOHO-MEeTOINYEeCKON (a Takxke
Hay4YHOH W momynsipHoil) nutepaTypbl. CamocTtosTenbHas paboTta ¢ ydeOHUKaMH, Y4eOHBIMHU
OCOOMSIMH, HAYYHOH, CITPAaBOYHOM M MOIMYJIAPHOM JIUTEpaTypoi, MaTepruagaMi NePUOINIECKUX
u3nanuii u VHTepHeTa, CTAaTUCTUYECKUMHU JaHHBIMHU sBIsieTcs HauOonee 3(p(PEeKTUBHBIM
METOJIOM TMOJIy4eHUs 3HAHWUW, MO3BOJIET 3HAYUTENBHO AaKTHBU3UPOBATH IPOLECC OBJIAJCHUS
uHpopmanuei, crnocodbcTByeT 6osee ry0OKOMY YCBOGHHUIO H3yd4aeMOro MaTepuaia, popMupyet
y CTYIEHTOB CBO€ OTHOIIEHHE K KOHKpeTHoW mnpobieme. boiee riybokoMy pacKpbITHIO
BOIIPOCOB CIIOCOOCTBYET 3HAKOMCTBO C JIOTOJHMUTENBHOM JIUTEpaTypoi, pPEeKOMEHIOBAHHOM
npenojaBaTesieM M0 KaKJI0W TeMe CEeMHHAPCKOI0 WM MPaKTUYECKOrO 3aHSTHSI, YTO MO3BOJIIET

created by free versién of
0 DociFreezer


http://www.docufreezer.com/?df-dlabel

CTYJEHTaM MPOSIBUTH CBOIO MHAWBHYaJbHOCTH B PAMKaX BBICTYIUICHUS HA JAHHBIX 3aHATHSAX,
BBISIBUTDH IIMPOKU CIIEKTP MHEHUH 110 U3y4aeMoii mpobieme.

MeTtoauyeckue peKOMeH/AalMH 110 NPOBEACHUIO ONPoca

Onpoc mpoBOOUTCS YCTHO W BKJIIOYAeT B ceOsl BOMPOCHl HE TOJBKO HA 3HAHWE, HO U Ha
[IOHMMAaHHUE TEOPETUYECKOr0 MaTepuaia, a TaKKe BOIPOCHI, TO3BOJISIIOIIME MOHATh, MOXKET JIU
CTYJEHT NPUMEHSATH MOJYyYCHHbIE TEOPETUUECKHE 3HAHUS HA MPAKTUKE.

Jlo mpoBeneHus ompoca NpenojaBaTelb MOXET MPEJOCTaBUTh OOYYaroIUMCs MepedYeHb
KOHKPETHBIX BOIIPOCOB, KOTOpbIE OYAYT 3aJaHbl B XOJIe ONpOca WIH K€ MOPEKOMEHI0BaTh
HEOOXOJUMYIO JUIS TOJATOTOBKM K OINPOCY JHUTEPaTypy, KOTOPYIO CTyIEHTaM Haao Oyner
U3YYUTh CAMOCTOSITENIBHO.

[Io okoHWaHuM ompoca NpernojAaBaTeab MOJBOAUT MTOTM OOpoca M BBICTABISET
COOTBETCTBYIOIIKE OAILIbI.

MeToauuecKkue YKa3aHus 10 BBINMOJIHCHUIO IPAKTUHYECCKUX 3aJaHuH (l'IpaKTl/IKyMOB)

[lpakTuyeckoe 3amaHue MO IAUCHUIUIMHE SBISETCS (OPMON KOHTPOJS KavyecTBa YCBOCHUS
JUCHUITIINHBI. HGHLIO HpaKTI/I'-ICCKOG 3aIaHUC SBJSACTCA 3aKPCIIICHHUE TCOPCTHUUCCKHUX 3HAHUU
CTYJICHTOB, TPOBEPKAa YMEHUS YBS3bIBATh TCOPCTUYCCKHE IIOJIOKEHUS C TPAKTUYCCKUM
AHAJIN30M PCAJIbHBIX CHTyaHHﬁ. HpaKTI/I‘IGCKOC 3alaHuC JOJI’)KHO OBITH BBIIOJHEHA B IIOJHOM
0o0béMe 1 akkypatHO odopmieHa. [IpakTuyeckoe 3aJjaHHe COCTOMT M3 OTBETOB Ha BOIPOCHI U
pelIeHus 3a1a4 1Mo TeMaM Kypca. Pemas 3amady, CTyIeHT JO/DKEH JaTh MOSCHEHMS, U3 KOTOPBIX
JOJDKHA OBITh BHJIHA JIOTHKA €ro paccykIeHuid. Ecimu ycioBuem 3amadyu MperycMOTPEHO
MOCTpOCHHE Trpaduka WIH 3arojJHEHWE TAaONHIBI, TO TMOA Ta0bnuied wuiau TpaduKkoM
OIKCBIBAIOTCS OCHOBHBIC ATAIbl MMOCTPOCHUs rpaduka wim 3anoiHeHus Tabnuibl. [Ipexne yem
peiiatb MPCATOKCHHBLIC 3aJjaHus, ONpPCACIUTE, K Kakoh Teme Kypca OHH OTHOCATCH.
BHumarenpbHO MpoYMTAiiTe COOTBETCTBYIOIIMM pa3fen ydeOHWKa (CIHCOK  OCHOBHOU
JUTEPATYpPhl), a TAKKE€ COOTBETCTBYIOIIYIO Pa3JaTOUYHBIA MaTepual 00 OCHOBHBIX MOHATHUSX U
KaTErOpUsIX TEMBI.

MeTtoauyeckue peKOMEHJAUMH 10 BbINOJHEHUI0 KOHTPOJIBHBIX NMHCbMEHHBIX
pador

KOHTpOJ’IBHaH INMUCbMCHHAas pa60Ta - CpEACTBO, MO3BOJIAIOIICEC OLICHUTE YMCHUC 06y‘IaIOH.IeFOC§I
IMUCbMCHHO U3JIaraTb CyThb IMOCTaBJICHHOM HpO6J’I€MLI, CaMOCTOATCIIbHO MPOBOJAUTL aHAJIN3 3TOM
HpO6HCMBI C HCIIOJIb30BAaHUEM KOHIECHIMH M aHAIMTHYECKOIO HHCTPYMCHTAapUAd AUCHUILINHBI,
J€J1aTh BBIBObI, 0606HlaIOHII/I€ ABTOPCKYIO MMO3UIUIO 10 MMOCTABJIICHHOMY 3aJIaHUIO.

OcHoBHbIE 321a4H BBINOJIHSIEMOMH padoThI:

1) 3akpemniieHre NOTYYEHHBIX paHee TEOPETUUECKUX 3HAHUM;

2) BbIpabOTKa HaBBIKOB CaMOCTOSITENIbHOM pabOTHI;

3) BBIsICHEHHME TIOJrOTOBJICHHOCTHU CTY/IeHTa K Oyayliel npakTudeckoi paboTe;

Bech mnpomecc HamucaHUsi KOHTPOJBHOW pabOThl MOMKHO YCIOBHO pa3JeauTh Ha
CJIEIYIOIINE ATAIbI:

a) BEIOOP TEMBI M COCTABJIEHUE IPEIBAPUTEIBHOTO IJIaHa paboThI;

0) cOop Hay4HOI nH(pOpPMALMU, U3yUEHUE JIUTEPATYPHI;

B) aHAJIU3 COCTABHBIX YacTeH MpoOIeMbl, H3T0KEHHE TEMBI,

r) 00paboTKa MaTrepuasa B LIEJIOM.

[ToAroToBKY KOHTPOIBHON pabOTHI CAeyeT HAYMHATh C TOBTOPEHMSI COOTBETCTBYIOIIETO
pazzena ydeOHHMKA, y4eOHBIX MOCOOUH MO JaHHOW TeMe M KOHCIEKTOB JIEKLIMH, MTPOYUTAaHHBIX
panee. [IpuctynaTe K BBIOJHEHHUIO pabOTHl 0€3 M3y4eHUs] OCHOBHBIX TMOJIOKEHUN WM TOHSATHN
HayKH, HE CJIElyeT, TaK KaK B 3TOM Cllydae CTYAEHT, KaK MPaBUJIO, IUIOXO OPUEHTUPYETCS B
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Marepuaje, He MOXET OTIPaHUYMTh CMEXHBIE BOIPOCHI M COCPENOTOYMTh BHUMAaHUE Ha
OCHOBHBIX, TIEPBOCTEIICHHBIX MPO0IeMax paccMaTpUBaEMON TEMBI.

ITocne BbIOOpa TEMbl HEOOXOAMMO BHUMATEJIBHO U3YyYUTh METOJANYECKHE PEKOMEHJAllUN
[0 TMOJTrOTOBKE KOHTPOJBHOW Pa0OTHI, COCTABUTH IUIAH PAaOOTHI, KOTOPBIA MOJDKEH BKJIIOYATh
OCHOBHBIE BOIIPOCHI, OXBATHIBAIOLIUE B LIEJIOM BCIO IPOPAOATHIBAEMYIO TEMY.

TpeOoBaHMs K COIEPKAHUIO KOHTPOJIbHOH PadoThI

B conmeprkaHuu KOHTPOJIBHON pabOTHI HEOOXOAMMO MOKa3aTh 3HAHHE PEKOMEHIOBAHHOM
JUTepaTypel MO JaHHOW TeMe, HO MpU 3TOM CIEAyeT MPABUIBHO IOJIb30BAThCS
MEPBOUCTOYHUKAMH, HW30€ratb Ype3MEPHOTO IUTHUpOBaHUsA. [Ipu HCIONB30BAaHWM IUTAT
HEOOXOJUMO yKa3blBaThb TOYHBIE CCBHUIKM Ha HCHOJb3yeMbI MCTOYHUK: YKa3aHHE aBTopa
(aBTOpOB), Ha3BaHUE PaOOTHI, MECTO U TOJ] U3JaHHUSI, CTPAHUIIEI.

B nporecce paboTel HajJ MEPBOMCTOYHUKAMU LiejecooOpa3Ho AenaTh 3alKCH, BBHITUCKU
a03areB, UTAT, OTHOCSIIUXCS K H30paHHOU TeMe.

Kpome pexoMeHTOBaHHOW cClEeNUaIbHONW JIMTEPATYpPbl, MOKHO HCIIOJIb30BATh JHOOYIO
JOTIOTHUTEIFHYIO JIMTEPATypy, KOTOpas HEOOXOAMMA JJisi PACKPBITUS TEMBl KOHTPOJIHHOU
paboTHI.

IMopsiiok BbINOJHEHUS] KOHTPOJILHOI padoThI

KonTtponbHast pabota wu3naraercss JIOTMYECKM IIOCIEAOBATEIbHO, TIPAaMOTHO H
paz00pUHnBO.

BBenenne nomxkHO ObITH KpaTkuM, HE Oonee 1 crpanumbl. B HEM HEOOX0AUMO OTMETHTH
aKTyaJbHOCTb TEMbI, CTEIIEHb €€ Hay4yHOW pa3pabOTaHHOCTH, IPEIMET MCCIEIOBAaHUsA, LENb U
3a/la4M, KOTOpble CTaBATCS B pabore. M3noxkeHHe KaKIoro Bompoca HEOOXOIMMO HayaTb C
HallMCaHMs 3arojioBKa, COOTBETCTBYIOIIEMY OIJIABJICHHUIO, KOTOPBIM JIOJDKEH OTpaXkaTb
CoJIep’KaHue TEKCTa. 3aroJIOBKU OT TEKCTa CIEIYeT OTAENATh UHTepBalaMu. Kaxkplii 3arosioBok
00s13aTeJIbHO JOJDKEH IMPEeAIeCTBOBAaTh HEMOCPECTBEHHO CBOEMY TeKCTY. B ToMm citydae, korna
Ha OYEpEe/IHOM CTpaHHUIE OCTAETCSI MECTO TOJIBKO ISl 3arojIoBKa M HET MecTa HHU JJI1 OJHOMU
CTPOYKH TEKCTa, 3ar0JIOBOK HY>KHO ITUCATh HA CIIEIYIOIIEH CTPAaHULIE.

W3znarasi Bonmpoc, KakIblid HOBBIA CMBICIOBOM a03al] HE0OXOAWMO HauyaTh C KpPacHOH
CTPOKH. 3aKOHUYUTH M3JIOKEHUE BOIPOCA CIEAYET BBIBOJOM, UTOIOM IO COAEP>KAHUIO JTAHHOTO
paszena.

WznoxeHue coxepkaHusl BCe KOHTPOJIBHOM pPabOTHl JIOMKHO OBITH 3aBEPIIECHO
3aKJII0YEHUEM, B KOTOPOM HEOOXOIUMO JaTh BHIBOBI IO HAITMCAHUIO PA0OTHI B LIETIOM.

CrpaHuIBbl KOHTPOJILHOW paboOThl JTOJKHBI HMMETh HyMepanuio (CkBo3Hoi). Homep
CTpaHHULbl CTAaBUTCA BBEpXYy B MpaBoM yriay. Ha TuTynpHOM JMCTE HOMEp CTpaHUIBl HE
ctaBuTcs. ONTUMAIbHBIA 00bEM KOHTPOJIbHOM paboThl 10-15 cTpaHul] MAalIMHOMKUCHOTO TEKCTa
(pa3mep mpudra 12-14) yepe3 nosyTOpHBIA MHTEpBaJl HAa CTAaHAAPTHBIX JHCTax GopmaTta A-4,
noJist: BepxHee —15 MM, HuxKHee —1 5mM, teBoe —25MmM, npaBoe —10mm.

B Tekcre KOHTpOJBHOW pabOThl HE JOMYCKAeTCs MPOM3BOJIBHOE COKpAILlEHUE CIIOB
(kpome OOIICIPUHSTHIX).

[Io BceM BO3HUKIIMM BOIPOCaM CTYAEHTY cienyeT oOpaliarbcsi 3a KOHCYJbTaluein
npenojiaBatento. CpoK BBIMOJIHEHUS KOHTPOJBHOW paboOThl OmpesesnseTcs MpenojaBaTesieM, u
OHa JI0JDKHA OBITH CllaHa He MO3/Hee, YeM 3a HeAeNio A0 3k3aMeHa. [lo pesynbrataM npoBepKu
KOHTpOJIbHas paboTa oleHuBaeTcsa Ha 2-6 OayioB. B ciydae oTpHuuaTenbHONM OIEHKH, CTYAEHT
JOJIKEH O3HAKOMUTBCS C 3aMEUYaHMsIMH U, YCTPAHHUB HEJOCTAaTKH, MOBTOPHO cIaTh paboOTy Ha
IIPOBEPKY.

Bonpocs! 11 caMOCTOATEIbHOM MOATOTOBKH K 3aHATHAM JIEKIMOHHOI0, IPAKTHYECKOI0
(ceMHMHApPCKOro) TUNOB MO TeMaM (pa3aesaamM) TUCUUIIMHBI (MOXYJIs):

Temal.

1. IlpencraBineHuil 0 TEpPMHUHE «PUCK» B UICTOPUUECKOM pa3pese.

2. Puck, Kak 0JIMH U3 OTJIMYUTENbHBIX IPU3HAKOB MPEANPUHUMATENIbCKOM J1eSITENIbHOCTH.
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3.HeomnpeneneHHOCTD, CBSI3aHHAS CO CPENIOH, B KOTOPOH MPUHUMAETCS PEIICHUE U PUCK.
4. IIpu4nrHBI BOSHUKHOBEHUS U (DAKTOPHI PHCKA.

Tewma 2.

1. KoHuenmus npuemieMoro pucka 1 uaest yupaBJIeHUs PUCKOM.

2. PaznuyHble ypOBHH PUCKA IIPU YIIPABICHUH UM U JIBUKEHHE K TPUEMIIEMOMY YPOBHIO.
3. Dransl peaqn3alvyi KOHUENIMHN IPUEMIIEMOTO PUCKA.

Tewma 3.

1. [lenb puCK-MEHEIKMEHTA.

2. OCHOBHBIE 33/1a4H, PEIIAEMbIE PUCK-MEHEPKMEHTOM Pa3pelnTh MIPHU JABHKECHUH K

3. YeTblpe OCHOBHBIX METO/A YIPABIEHUS PUCKOM.

4. Ucrnionb30BaHKUE PHIHOYHON HHPOPMAIIMH NP YIIPABIEHUU PUCKOM

Tema 4.

1. BoisiBienue GpakTopoB pucka

2. BHemHue u BHyTpeHHUE (PAKTOPHI pUCKA U UX Kaccu(uKaius.

Tewma 5.

1.®uHaHCOBAs OTYETHOCTH KOMIIAHWH, KaK OJMH U3 OCHOBHBIX HCTOUHUKOB MH(OPMAIHH O
dakropax pucka. Mcnonb3oBanue GUHAHCOBOI OTYETHOCTH JIJIS BBISBIICHUS (DAaKTOPOB PHCKA.
2. Baemnsis noctynHas nHopManus, Kak HCTOYHUK HICHTHU(PUKAIIUN PUCKOB.

Tema 6.

MHorogakropHas MOJIeb U MPEANOIOKEHUS], IOJI0KEHHBIE B €€ OCHOBY.

Teopust apOUTPaKHOTO 1IEHOOOPA30BAHUA U €€ CBSI3b C MHOTO()AKTOPHON MOJIENbIO.
[TpumeHenns MHOTO()AKTOPHOW MOJIEINN JIJIs BBISIBIICHUS 3HAUMMBIX (DAKTOPOB pPUCKA U UX
OLICHKH.

Tema 7.

Mogaens VaR u npeanonoxenus, JIexKaiiue B €€ OCHOBE.

bazenbckuii Bapuant mojenu VaR.

Tewma 8.

[TprMeHeHrne METOI0B CTaTUCTUYECKOr0 MoiearupoBanus (Monte — Kapio) s oueHnku
BenrurHbI VaR 0e3 npeanonoxeHus o JOrHOPMaIbHOCTH.

Tema 9.

Onpenenenue Mepsl oxxugaemoro negunurta ES u cpaBHenus ee ¢ VaR.

Csotictsa ES.

Tema 10.

Onenka Mepbl oxuaaemoro aedunura ES B mpeanosnokeHun HOpMaJlbHOCTH paclpeiesieHusl.
Tema 11.

OcobenHocTH o1eHKH Mepbl oxkunaemoro nepunura ES merogom Monte Kapio.

Tewma 12.

1.1lenooOpa3oBaHKe (PbEOUYSPCHBIX KOHTPAKTOB C MOMOIIBIO Mojienu «cash-and-carryy.
2. llenooOpa3oBaHue OoNMuKUOHOB, popmyna biska—IIloyn3a.

3. ApOuTpakHbIE OTIePaIIHH.

Tema 13.

1. Cripa/ibl ¥ cTpaTeruu XeHKUPOBAHUS C UX MCIIOJIb30BAaHUEM.

2. CTp3HIJIBI U CTPATETHH XEHKUPOBAHUS C UX UCIOJIB30BAHUEM.

3. CTpauibl ¥ CTpaTETUH XEHKUPOBAHMSI C UX UCIIOJIb30BAHUEM.

Tema 14.

CoBepllleHHOE XeI)KUPOBAHNE U YACTUYHOE XEKUPOBAHHE.

Koadduuument xemxupopanusi.

Onenka ko3 HunreHTa XeHKUPOBAHMS C ITOMOIIBIO0 TUHEHHON perpeccui.

Tema 15.

XemKUpOoBaHNE C MUHUMAJIBHOM THUCIIEPCUEH.

KoadduimeHT xemxkupoBanus ¢ MUHUMAIBHOUN THUCTIEPCHEH.

Hcnonp3zoBanue kodpduiimenta AeTepMUHALINY IS OTIpeieTIeHus cTeneHn 3 ()eKTHBHOCTH
XEeIKHUPOBAHUS.
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Bunasl camocTosTeNnbHOM BHEAYAUTOPHOU PabOTHI: MOBTOPEHHUE JIEKIIMOHHOTO MaTepHuasia u
MarepHaia ydeOHUKOB, IOATOTOBKA K MPAKTUYECKUM 3aHATHSIM, TEKYIIEMY KOHTPOJIO.

6. YueOHasi JuTepaTypa M pecypchbl HHGOPMAIHOHHO-TEJEKOMMYHHUKAIMOHHOM
cetu "UnTepHer', BKIIOYAS NepeYeHb Y4YeOHO-METOAMYECKOr0 o0ecmeyeHUs JIJIs
CaMOCTOSAITE/IbHOI PadoThI 00y4aIOIMXCH MO JMCUUILTHHE (MOTYJII0)

6.1 OcHoBHas IUTEpaTypa:

1. bBenos, I1. I'. YipaBienue puckaMu, CHCTEMHBIN aHAIU3 U MOJICTUPOBAHUE B 2 T : YUCOHUK
U MPaKTUKYM il OakanaBpuarta u maructparypsl / I1. I'. bemoB. — M. : U3narensctBo IOpaiit,
2015. — 733 ¢. — (Cepus : bakanaBp u maructp. Akagemudeckuit kype). — ISBN 978-5-9916-
4703-8. https://www.biblio-online.ru/book/5471D44E-2B8B-45A8-90F0-C4C4416B0C39

2. Boponmosckuii, A. B. YrpasieHue puckamu : y4eOHUK U MPAKTHKYM JUIs OakajgaBpuara u
Maructparypsl / A. B. Boponmorckmit. — M. : U3marensctBo FOpaiit, 2016. — 414 c¢. —
(Cepust : bakamaBp u wmaructp. Akaaemuueckuii kypc). — ISBN 978-5-534-00945-3.
https://www.biblio-online.ru/book/E098C311-CAA9-4FD5-AC72-5F801419DD64

3. Xomwunuwuyu W. I1. [u ap.]. Ynpapnenue GUHAHCOBBIMUA PUCKAMHU: YICOHHUK U MPAKTUKYM JISI
OakanaBpuata u Maructparypel /mon pen. M. II. Xomunwnu, WM. B. Ilemanckoit. — M. :
WznatenserBo Opaiit, 2016. — 345 ¢. — (Cepus : bakanaBp m maructp. AKaJaeMHUYSCKUN
kypc). — ISBN 978-5-534-01019-0. https://www.biblio-online.ru/book/419260FD-3B72-4848-
A8C3-BSEBABF94F86

6.2 lomoiHUTEIBLHAS JIUTEpATypAa:
1. TamanoB B.A. IlpousBojgHble HHCTPYMEHTBI CpOYHOro pblHKa, M.: «®DuHaHchl U
cratuctukay, 2002.
2. Tomam JI., Kpoyn M., Munacsa B.b., Mapk P. OcHoBBI pruck-MeHeKMeHTa, M. FOPAT,
2016. https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-ECO1EE10B8CD
3. Jamomapan A. HWuBectummonHas omeHka, M.: «Amsnuaa busnec bykcy, 2016.
https://e.lanbook.com/book/32506#book _name
4. JlumuroBckuih M.W. NHBeCTUIIMOHHBIE TPOEKTHI U PeasIbHbIE ONLIMOHBI HA PAa3BUBAIOIINXCS
pbiHkax, M.: MznarenbctBo «lOpaiity, 2016. https://www.biblio-online.ru/book/46E3DAFA4-
2C61-4804-9C60-DB5396084A34
5. Jlumurosckuit M.A., Jlo6anoBa E.H., Munacsu B.b., [lanamapuyk B.I1. , KopnoparusHsiit
(bUHAHCOBBII MEHEKMEHT:, M.: IOpaiir, 2016, http://www.biblio-
online.ru/thematic/?56&id=urait.content.9791AEF7-E742-460D-8AAF-
53116370FBCB&type=c_pub
6. Ilapn ¥V.®., Anekcannep I'.JIx., batinu J{.B. UaBectunmu, M.: «MHOPA — My, 2006.

6.3 YueOHOo-MeTOAMYECKOE 0OecnedeHHe CAaMOCTOSTEIbHOI padoThI CTY/1€HTOB:
1. Meronuueckue MaTtepuaigbl MO IMOJANOTOBKE K MEXKIYHAPOAHOMY 3K3aMEHY MO
ceprupukaiuun  CIIA  Pazmen  «llpuxiagnas Teopus mnoptdens» M.: [unpaus
WHBECTHIIMOHHBIX M (PMHAHCOBBIX aHATUTHUKOB PD, 2005

2. Bypenun A.H. ®opBapasl, ¢brodyepchl, OMIMOHBI, SK30THYECKHE U IOTOJIHBIC
npousBoaHble, M.: «HayuHo-TexHnueckoe obmectBo uM. akagemuka C.W. Basunosay, 2005.

3. DHuuknonenus (MHAHCOBOTO PUCK-MEHeKMEHTa, «AnbnnHa busnec bykey, 2005.

4. [Hankun A.C., llankua B.A. Teopus pucka u MoJaeIupoBaHHE PUCKOBBIX CUTYaIUH,

Wz natenscko — Toprosast kopnopanus «/lamkos u KO0, 2005.
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6.4 UHTepHET-pecypChl, CIPABOYHbIE MATEPUAJIBI:

- www.derex.ru
- www.riskmetrics.com

7. MartepHaJIbHO-TEXHHYECKAS 0a3a,

uHpOpMALIMOHHBIE

NMporpaMMHoe odecneyeHne 1 HH(POPMAIIMOHHbIE CIIPABOYHbIE CHCTEMbI

3aHATHS TPOBOASTCS B Y4EOHBIX ayJUTOPUSX,

TEXHOJI0I'UH,

OCHAaIlICHHBbIX pa60‘II/IM MECTOM

npenogasaTenst (CToi, cTyld, Kadenpa), pabouMMU MeCTaMH CTYAEHTOB (CTONBI, CTYJIbS) IO
KOJINYECTBY CTYAEHTOB, JIOCKOW MEJOBOM MM Oeyoi [ HamucaHus MapKepamHu WIN
¢numuapTom ans Oymaru Oosbimoro ¢opmara, Mapkepamu (KpacHBI, YEpHBIH, 3€JIEHBIH,
CHHMI), I'yOKOH 7151 JOCOK, 000pyI0BaHHEM JUIsl [TOKa3a Mpe3eHTali U ciaai 0B (KOMIIbIOTED,

IIPOEKTOP, PKPaH).

Hcnonp3yercs cieayrolee mporpaMMHoe 00ecIiedeHue:

Microsoft Windows 10 LTSB 1607

Konuuecto 2607

[TpaBoobnanarens Microsoft Corporation

Hara nokynku / npoanennsi06.12.2016
Kontpakt59/07-16/0373100037616000052-0008121-03
[Tponaser; OO0 «JIAHUT-UnTerpamus»

[Toxynarens PAHXul'C

Jara okonuanus 31.12.2017

Cpoxk noanucku 1 rox /3 rona

Microsoft Office Professional 2016

KomuuectBo 2607

[TpaBooOmamarens Microsoft Corporation

JHara nokynku / npomenust 06.12.2016
Kontpakr59/07-16/0373100037616000052-0008121-03
[Tponasery OO0 «JIAHUT-UnTerpamus»

[Toxynarens PAHXul'C

Jara okonuanms 31.12.2017

Cpok noanucku 1 ron /3 roga

Acrobat Professional AcademicEdition License Russian
Multiple Platforms (Adobe, 65258631AE01A00)
Koanuaecto 50

[IpaBooOnanarens Adobe

Hara nokynku / npoanenust 03.04.2017

KonTtpakr #15/08-17

[Tponaser SoftLine

[Toxynarens PAHXul'C

ara okonuanus 03.04.2018

B
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