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1. IlepeyeHr TJIAHMPYEMBIX  pe3yJbTATOB  O0y4eHUs] 1O JAUCHUILINHE,
COOTHECEHHBIX C IUIAHUPYEeMBbIMH Pe3yJIbTATAMH OCBOEHHUS MPOrPaMMbI

1.1. Aucuunnuna «Puck-mMeHemxMeHT. ba3oBblil ypoBeHb» 00ecrieYBaeT OBIIAICHUE
CJIIELYIOIIMMU KOMIETCHIMSIMU C y4E€TOM JTarna:

Kon xomnerennnu | Haumenosanue Kon stamna | HamumenoBanue
KOMIIETEHIINU OCBOCHMS JTana  OCBOEHUSA
KOMIIETEHIIMH KOMIIETEHIIMH
[1K-3 CnocoOHOCTD I1K-3.2 CrnocoGHOCTh
UCII0JIb30BATh MPUMEHSITh
COBPEMEHHBIE COBPEMEHHBIE
METO/Ibl YIPABICHUS METO/IbI
KOPIOPAaTUBHBIMU YIPABJICHUS
duHaHCAMU TUISL KOPIHOpaTUBHBIMU
peueHus (buHaHcamu
CTPaTEeruuecKux
3a1a4
[1K-4 CnocoOHOCTD [1K-4.2 CnocoGHOCTh
HCII0JIb30BATh UCIIOJIb30BaTh
KOJIMYECTBEHHbIE U KOJIMYECTBEHHBIE U
KaueCTBEHHbIE KayeCTBEHHbIE
METO/1bI JUTSt METO/1bI JUTSL
IIPOBECHUS yIpaBICHUS
MPUKIIATHBIX OousHec-
UCCIIEA0BAHUI 51 IIPOLIECCAMHU
yrpaBieHUs: OU3HeC-
IpoLeccami,
TOTOBUTH
AHAIUTUYECKUE
MaTepHabl 1o
pe3ynabTaTam ux
IIPUMEHEHHUS
1.2. B pe3ynbraTe 0CBOGHUS TUCIUIIINHBI Y CTYI€HTOB JOJKHBI ObITH
c(OpMHUPOBAHBI:
OT®.TD (mpu HanUUUH Kop aramna ocBoenus Pe3ynbTraThl 00y4yeHus
npodcranaapra . KOMITETCHITUHT
npogeccoHalbHbIe
NeCTBUSA)
OT® — Obecneuenue Ha ypoBHe 3Hanwmii:
>§dexTHBHOl paboTh! [1K-4.2 KJaccupuKanus
CHCTEMBI YIIpaBJICHUS

pa3nuyHbIX (HPaKTOPOB
PHUCKa; TEXHOJIOTHH
OLIEHKHU (paKTOPOB PUCKA;

pucKamMu

Td — Pa3paboTtka
CUCTEMBI YIIPaBJICHUS
pUCKaMu BBIABJIATH Pa3JIMYHBIC

(B/04.7) (akTOpBI PUCKA;

Ha ypoBHe ymeHuii:




Ha ypoBHE HaBBIKOB:

BBISIBJICHHE (JAaKTOPOB
pHCKa; OIICHKa
pa3nu4HbIX (HaKTOPOB
pUCKa; aHAIU3 Pa3ITUIHBIX
(aKTOPOB PHCKA U PUCKOB
Ha YPOBHC KOMIIaHHH,

I1K-3.2

Ha ypoBHe 3HaHMi1: METO/IbI
YIPABJICHUS PUCKAMU Ha
YPOBHE KOMITAHUH.

Ha ypoBHe ymenuii:

aHaJU3UPOBATH U
OIICHUBATh
KOPIOPATUBHbBIE PUCKHU

Ha ypoBHE HaBBIKOB:

BBISIBJISITH (DAKTOPBI PUCKA;
OLICHUBATh pa3iMyHbIC
(bakTopbl pucka ¢
UCIIOJIb30BaHUEM
COBPEMEHHOTO
WHCTPYMEHTApUS

2. O0bem U MecTO JUCHUILIMHBI B cTpykType OIl BO
O0beM TMCHUIIIMHBI

Oo0rmas TpynoemMkocts auciuminabl 72 (2 3ET).

KonnyecTBo akaleMHUeCKUX, BBIIEISIEMbIX Ha KOHTAaKTHYIO paboTy ¢ mperojaBaTeseM
cocraBisieT 16 9acoB, n3 HUX 4 — Ha JEKIMOHHBIE 3aHATHUS, 12— Ha TpakTHYecKue 3aHsTus. Ha

CaMOCTOSITENIbHYIO pabOTy 00y4aronxcs OTBOIUTCS 56 4acos.

®opMoii TPOMEXKYTOUHOM aTTECTAlMU B COOTBETCTBUU C YUEOHBIM IJIAHOM SIBJISIETCS 3a4erT.

Mecro nucuunmiaunbl B ctpykrype OII BO

Jucnnnnuna «Puck MeHeKMeHT. ba3oBelil ypOBEHB)» OTHOCUTCS K MKy b1.B.

«O0s3arenpuble aucuuminebely. Ko muciumueer 51.B.07.01.
HucnurnnuHa uzyvaercs Ha 2 Kypce, B 4 cemecTpe.

CO,[[ep)KaHI/IC Kypca ABJIACTCA JTIOTHYCCKUM IMMPOAOJKCHUCM U PA3BUTHEM JUCIHUIIIINH

«aBecTuMOHHBIN aHamu3» U «Teopus nmopTdens».

3. Coaep:xkaHue U CTPYKTYPa AUCHUIIIUHBI

Ne ni/m HaumenoBanue Tem (pasesioB)

O0beM TUCHMILIHHBI , Yac. ®opma
Bcero KonrakTHas padora TEeKYIIero
00y4aOUINXCH C KOHTPOJIS
npenoaaBaTejieM 1o BuamM ycneBaeMoc
y4eOHbIX 3aHITHIi ™,
J JIP I3 KCP Cp NPOMEKYT
OYHOM
aTrecTanm
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H
Tema 1 ITonsiTue 2 1 1 O
PEANPUHIMATEIBCKOTO
pHUCKa
Tema 2 Konuenmus  npuemiieMoro 2 1 1 O
pHUCKa
Tema 3 Lenp wu 3amaum  puUCK- 2 1 1 O
MEHEHKMEHTA
Tema 4 BrisiBnenue pakTopoB pucka 3 1 1 1 O
Tema 5 Wnentudukamust  ¢paxTopoB 2 1 1 O
pHUCKa
Tema 6 [Toctpoenue 2 1 1 P
MHOT0(aKTOPHOI MO-
nenu. Teopust apOUTpaskHOTO
1IEHO00pa30BaHUs
Tema 7 [Tapamerpudeckuii ~ METOX 2 1 1 P
oueHku VaR
Tema 8 Meron MounTe-Kapio 2 1 1 O
oueHku VaR
Tema 9 Mepa 0KH]J1a€MOT0 2 1 1 113
nedunmra ES. CoiicTaa.
Tema 10 OueHka Mepbl 0XHAAEMOIO 2 1 1 113
nedunura ES B
MIPEIOJIOKEHUN
HOPMAaJIbHOCTH
pacrpeieneHusl.
Tema 11 | OueHka Mepbl 0KHJAEMOTO 2 1 1 O
nepunura ES  meromom
Mownre-Kapno
Tema 12 | ApOuTpakHble onepanuu. 2 1 1 P
Tema 13 | CrpaTeruu XeJKUpOBaHUsI. 3 1 2 P
Tema 14 | Koappuument 3 1 2 KP
XeJHKHUPOBAHUSI.
Tema 15 | OddexkTuBHOCTH 3 1 2 P
XEJHKHUPOBAHUSI.
[TpomesxyTouHas arTecTanus 3ayer
Beero: | 72 4 12 18 -
Ilpumeuanue: 4 — gopmel mexkyweeo Koumpons ycnesaemocmu: onpoc (O).

Koumponvnas paboma (KP)

Tabmuma 3

Conep:xaHue IMCUMILTHHBI

Ne i/ HaumeHnoBanue Tem Copepxanne TeM (pa3neioB)
(pa3naesioB)
Tema 1 | Ilouarue PaccmarpuBaeTcs W3MEHEHHE TMPENCTABICHUHA O
MPEANPUHUMATEIBCKOTO TEPMUHE «PUCK» B UCTOPUUYECKOM pazpese.
pHUcKa Puck, kak OIWH W3 OTIMYMUTEIBHBIX MPHU3HAKOB
MPEANPUHUMATEIbCKON JIEATEIIbHOCTH.
HeonpeneneHHOCTh, CBA3aHHAsA CO CPENOH, B KOTOPOH
MIPUHUMAETCS pelieHne U puck. [IpuunHbl u pakToOpsI
pHUCKa.
Tema 2 | Konnenuuss npuemnemoro | Konnenius npuemiieMoro pucka u ujaesl ynpaBieHUs




pucka puckoM. Pa3nuuHble YpOBHM pUCKA NPU YNPABICHUU
MM M JBWXKEHHE K IMPUEMIIEMOMY YPOBHIO. OTallbl
peain3aly KOHLENIUY IPUEMIIEMOI0 PHUCKa.
Tema3 | Ilenp w 3amaun  puck- | Onpenensercss OCHOBHAs 1€Ib PUCK-MEHEIKMEHTa U
MEHEI)KMEHTA B CBSI3U C 3TUM OOCYXIAlOTCS OCHOBHBIC 3aJ1ayH,
KOTOpbIe HEOOXOAMMO DPa3pelIuTh MPHU JBHKEHUH K
uenu. [IpuBonuTcs mpeaBapUTENbHOE PACCMOTPEHHE
YEThIPEX OCHOBHBIX IPUEMOB YIPABICHHUS PUCKOM.
Hcnonp3oBaHne  phIHOYHOW  WHpOpMALMK  TIpU
YIPABJIEHUH PUCKOM
Tema 4 | BeisiBienue ¢dakTopoB | BHemHue u BHyTpeHHHE (AKTOPBI pHCKAa U HX
pucKa kinaccudukanus. Konkpernas cutyanus.
Tema 5 | Unentudukanus GpakropoB | PMHAHCOBas OTYETHOCTh KOMIIAHWHM, KaK OJIWH U3
pucka OCHOBHBIX HCTOYHUKOB HH(popManuu o (axTopax
pucka. Mcronb3oBanue (GUHAHCOBOM OTYETHOCTH IS
BBISIBJICHHSI (JAKTOPOB PUCKA.
Tema 6 | Iloctpoenue MHuorodakropHasi MOJIENb W TMPEANOJIOKCHHS,
MHOT0(aKTOPHOI MO- MOJIO’KEHHBIE B ee OCHOBY. Paznuunsie
JeIu. Teopus | mpencraBaeHuss MHOTO(QAKTOpHOH Mozaenu. Teopus
apOUTPaKHOTO apOUTPaKHOTO 1IEHOOOpa3oBaHMSI U €€ CBS3b C
1IeHO000pa30BaHus MHoOro(akTopHOl Mozenbio. [Ipumepsl mpuMeHeHUs
MHOT0(aKTOPHON MOJEN AJsl BBISABICHUS 3HAYMMBbIX
(akTopoB pricka 1 ux oueHKu. [IpakTrueckas 3amaya.
Tema 7 | [lapamerpuueckuii meton | Mogenr VaR u mpeamnosiokeHus, Jiexalikue B €e
oueHku VaR ocHoBe. [Ipumepsl npumenenus. basenbckuii BapuaHT
mozemu VaR. Tlpaktuueckas 3agava.
Tema 8 | Merton Mownre-Kapno | [Ipumenenue METOJI0B CTaTUCTHUYECKOTO
oueHku VaR MozaenupoBanus (Monte — Kapno) nans  OueHku
BEJINYNHDI VaR oe3 MPEAONIO0KEHUS 0
JorHopManbHocTy. [IpakTuyeckas 3agava.
Tema 9 | Mepa oxumaemoro | OmpeneneHne Mepsl oxupaemoro aepurura ES u
neduuuta ES. CpoiicTBa. cpaBHeHus ee ¢ VaR. Caoiictsa ES.
Tema Omnenka Mepbl oxkugaemoro | @opMyiia oreHKH Mephl oxkugaemoro nepunura ES B
10 neduuuta ES B | IPEANOJIOKEHUH  HOPMAaJbHOCTU  PACIPENEICHUS.
MIPEIOJIOKEHUN [Ipumepsl npuMeHeHUs!.
HOPMaJIbHOCTHU
pacnpeesieHus.
Tema Onenka Mepbl oxxuaeMoro | OCOOEHHOCTH OLEHKH Mepbl OKUAaeMoro aeduuura
11 nepumura ES  meromom | ES meromom MonTte Kapiro. [Tpumepsr.
MomnTe-Kapno
Tema ApOutpaxusie onepauuu. | LleHooOpa3oBanue (bpIOYEPCHBIX  KOHTPAKTOB €
12 TIOMOIIIBEO MOJIEJIA «cash-and-carry».
IlenooOpa3oBanue oOMUUOHOB, ¢opmyna birka—
[Moyn3a. ApOuTpa)kHble oneparuu.
Tema Crparerun xepxkupoBanus. | Copsasl, CTPIHIVIBIL W CTPIAAJBI M CTpaTeruu
13 XEIPKUPOBAHUS C UX UCIOJIb30BaHUEM.
Tema Koapdunment CoBeplIeHHOE ~ XEDKUPOBAaHME U YaCTUYHOE
14 XEJKUPOBAHMSL. xemkupoBanne.  Koaddumument  xemkupoBaHUs.
Onenka Kod(pHUIMEHTa XEIKUPOBAHUS C MOMOIIBIO
JMHEWHOM perpeccun. IIpakTnyeckas 3agada
Tema D¢ dexkTuBHOCTH XeUKUPOBAHUE € MHUHHMMAJIBHOW  JIUCIIEPCUEH.




15 XEIPKUPOBAHUS. Koapduuuent xemxupoBaHus C MHUHUMaIbHOU
JUCTIEPCHUEH. Hcnonp3oBanue kod(pdurmenta
NETEpMUHALUU  JUIS olpezeneHus CTEIEHU
3bdexTuBHOCTH  XemkupoBaHus.  [IpakTuueckas
3ajada.

4. MartepuaJjbl TeKYIIEro KOHTPOJISI yCIIeBAeMOCTH 00y4Jarommuxcs u o
OLIEHOYHBIX CPEJICTB MPOMEKYTOYHOM ATTECTAIUH 0 TUCHUILIIHHE

4.1. ®opMbI M METOABI TEKYIIET0 KOHTPOJISI YCIIEBAEMOCTH U IIPOMEKYTOYHOM
arTTecTalMu.

4.1.1. B xauecTBe l'IpOMe)KyTO'lHOﬁ aTTecTallMy MO JUCHUILINHE «PUCK-MeHeTKMEeHT»
HCIIOJb3YIOTCH:

— P NPOBEACHUU 3aHATUHN JEKIIMOHHOTO U ceMuHapckoro tumna: omnpoc (O);
— IIPY TIPOBEICHUN 3aHATUH MIPAKTHYECKOTO THITA: KOHTpoJbHas padora (KP), pedepar
(O), npaktuueckoe 3aaanue (I113).

4.1.2. IIpoMexyTOUYHASI ATTECTALMA IPOBOAUTCA B popMe: 3aUeT.
4.2. MaTepuaJIbl TeKyLIEro KOHTPOJIS yCIIeBAeMOCTH.
Tunosble olleHOYHbIE MaTepHAJIbI 10 Teme 1
Bomnpocs! g ycTHOTO ompoca:

— OCHOBBI PUCK-MEHEIDKMEHTA B IIPEANIPUHUMATEIILCTBE

— [loHsTHE IpEANPUHUMATENBCKOTO pUCKa

— M3MeHeHne npencTaBiIeHU O TEPMUHE «PUCK» B HCTOPUYECKOM paspese

— Puck, kak 0JIMH U3 OTIIMYUTENbHBIX IPU3HAKOB IPEANPUHUMATEIBCKOM 1€ TEIbHOCTH
— HeonpenenenHocts, cBA3aHHast CO CpeAO, B KOTOPOH IPUHUMAETCS PEILIEHUE U PUCK.
— [IpuunHbl 1 paxkTOpsI pHUCKa.

Tunosbie OLEHOYHBIE MATEPHAJIBI 110 TEMe 2
Bonpocs! 1y ycTHOrO onpoca:

— KoHuenuus npuemiaemMoro pucka

— Wnes ynpaBineHus: pUCKOM.

— PasnuuHble ypOBHM pPHUCKa IIpU YIOPABICHUM UM U JBUXKEHUE K IPHUEMIIEMOMY
YPOBHIO.

— Oransl peanu3aliuy KOHLENIUN IPUEMIIEMOTO PUCKa.

TunoBbie OLIEHOYHbIE MaTepHaJbl IO TEME 3

Bomnpocs! a5 yetHOTO ompoca:
— Ilenp ¥ 3a7a4M PUCK-MEHEHKMEHTA
— OCHOBHBIE TPUEMBI YIIPABIECHUS PUCKOM.
— Wcnonb3oBaHue peIHOYHON WH(OPMAITUU TIPH YIIPABICHUH PUCKOM.



Tunosblie OlleHOYHbIE MAaTePHUAJIbI IO Teme 4

Bormpocs! 1t yeTHOTO Ompoca:
— Knaccudukarus GpakTopoB pucka B MpeANPHHUMATEIBCKON AEITEIbHOCTH
— BrisBiieHne (hakToOpoB pHCKa
— BHemnue u BHyTpeHHUE (PaKTOPHI pUCKA U UX Kaccu(uKaius.

Tunosbie OLEHOYHbIE MATEPHUAJIBI IO TeMe S
Bomnpocs! 1151 ycTHOTO O1poca:

— Wnentuduxanus Gakropos prucka

— @OwuHaHCOBasg OTYETHOCTh KOMIIAHWW, KaK OJMH W3 OCHOBHBIX HCTOYHHKOB
uHpopmanun o Qaxropax pucka. Vcrnonb3oBaHue (UHAHCOBOW OTYETHOCTH JISi BBISBICHUS
(haKTOpOB pHICKA.

TunoBble OLIEeHOYHbIE MATEPHAJIBI 110 TeMe 6
Tems! pedeparos:

1.®uHaHCOBAasE OTYETHOCTH KOMITAHWH, KaK OJJMH U3 OCHOBHBIX HCTOYHUKOB HH(POPMAIIH O
daxTopax pucka. Mcnonp3oBanne GPMHAHCOBOW OTYETHOCTH JUTSI BBISIBICHUS (PAKTOPOB PUCKA.
2.BHenrsss goctynHas nHGOpPMAaIys, Kak HCTOYHUK UICHTU(UKAIINN PHCKOB.
3.MHorohakTopHast MOJIENb U €€ TPUMEHEHHS.

4. Teopust apOUTPa)KHOTO IEHOOOPA30BaHUS, €€ CBA3b C MHOTO(aKTOPHON MOJIEINBIO U
NPUMEHEHUSI.

TumnoBble OLleHOYHbIE MATEPHAJIBI 110 Teme 7
Temsl pedeparos:

1./lenpTa —HOpManbHas Mozaenb VaR v BO3MOKHOCTH €€ TPUMEHEHHS.

2.Mertonbl craTucTideckoro moaenupoBanus (Mounte — Kapno) st onenku BennuuHbl VaR 0e3
MIPEAMOIOKEHHS O JJIOTHOPMAJILHOCTH.

3.JlenbTa- HOpMaNBHBIM METOJT OLIEHKH Mephl oxkuaeMoro nedunurta ES u cpaBHenue ee ¢ VaR.
4.0cobOeHHOCTH OIIeHKH MephI oxuaaemoro neduiura ES meronom Monte Kapio 6e3
MPEANOI0KEHHS O JOTHOPMAJIBHOCTH.

TunoBbie OLIEHOYHbIE MaTepHuaJIbl IO TEME 8

Bonpocs! 1y ycTHOrO onpoca:

—Meton MonTte — Kapio onenku VaR

— IIpumeHnenne MeTonoB cTaTucTHueckoro mozenupoBanus (Monte — Kapno) s
OLICHKH BelnurHbl VAR 6e3 npeanonokeHus 0 JOrTHOPMaIbHOCTH.

—Mepa oxumaemoro nedunmra ES, kak mokasarenb orneHkH prucka. CBOMCTBA.
—Omnpenaenenue Mepsl oxumaemoro nepurnura ES u cpapaenus ee ¢ VaR.
— Csoiictsa ES.

TunoBble OLIEHOYHbIE MaTepHaJbl IO TEME 9

HpaKTI/ILIeCKOC 3aJlaHuC.



1. lena axkmmit X xonebanace mexay 1500 py6. u 1600 py6. MuHBecTop yOexkaeH, 4To IeHa
aKIUi CKOpPO BBIMJET W3 3TOro mpexaena, auO0 BBepX, Jub0 BHU3. MHBecTop mokymaer 3-
MecsuHbIN onuoH Koyt Ha akiuu X 2800 mo 60 py6. u 3-Mecs4HbIN ONMIIMOH MyT Ha akuuu X
2700 mo 50 py6. Kak wHaspiBaeTcst naHHasg cTpaTerusi XekupoBaHus? Haiitm Touku
0e3yObITOYHOCTH cTpaTeruu. KakoBbl mpuObLIL U YOBITKH OT CTPATErny Ha ATy SKCIIHPAIUU?

2. Paccmorpum noptdens A, TOTepr KOTOPOTO MOJIHHSIOTCS CIEAYIONIEMY JUCKPETHOMY
pacnpeieIeHUI0 BEpOSITHOCTEH:

A (mH. py0.) -20 2

P (BeposiTHOCTH) 0,01 0,99

Omnpenenuth Mepsl pucka VaR u ES ¢ yposHem noepust 99% u cpaBHUTH X 3HAYCHHSL.
[TpoKOMMEHTHPOBATh PE3yIIbTAT.

3.IlpencraBum, 4TO BBl IUTAHUPYETE IPOBECTU BEUEPUHKY U IIPUIJIAIIAETE JIIOKHHY CBOUX
3HakoMbIX. Ckopee Bcero, npuzaet 10- 12 yenosek. CyLiecTByeT i1 HEONPEAEIEHHOCTb U PUCKU
1 Kakue?
4 Ilpennonoxum, 4yTo 2-X (pakTOpHas pPHUCKOBas MOJENb OMNpEAEseT JI0XOAHOCTh
POCCHIMCKMX KOMIAHUHN €O CIEAYIOIUMH (pakTOpaMu: JOJIroCpOYHast MPOLIEHTHAs CTaBKa
(pakrop 1) m obwvembl mpomsBoacTBa ((akrop 2). UyBCTBHTENBHOCTH KOMITAHHUH K
(baxTOopaM onpenesuIUCh ¢ HOMOIBIO PErPECCUOHHOI0 aHaIN3a.

[Tomy4ens! cienyromue pe3yabTaThl:

Komnanus bi1 bi2
X -0.3 2.1
Y 0.14 -0.8
Z -0.21 1.2

3anucaTh BeIpaxkeHue s poxonHoctedt X, Y u Z B 2-X (hakTOpHOH MOJENH U
NPOMHTEPIPETUPOBATH PE3YJIbTAT.

TunoBble OLIeHOYHbIE MaTepHuaJbl 110 TEME 10

IIpakTHueckoe 3a1aHue:

1.PaccmoTpuTe pectopan ObIcTporo nutanus. Kakum puckaM u KTO UIMEHHO MOABEPIKEH B 3TOM
BuJe OusHeca?

2. PaccMoTpum noptdens A, moTepr KOTOPOro MOAUYMHSIOTCS CIEIYIOUEMY IUCKPETHOMY
pacnpeesIeHNI0 BEPOSITHOCTEN

A (miH. py6.) -50 5

P (BeposiTHOCTH) 0,01 0,99

Omnpenenuts Mepsl pucka VaR u ES ¢ ypoBHem nosepust 99% u CpaBHUTH WX 3HAYCHHUS.
[TpokOMMEHTHpPOBATh Pe3yibTaT.

3. Bam xym BeIpammBaeT cBHHEH, oTHOBpeMeHHO mnokymas Ha CME ¢rrouepcs! 11 onmuoHs! Ha
cBUHHMHY. OH YTBEpPX/IaeT, YTO IIeHbl Ha CBUHUHY pacTyT. Bel pentaere npuoOpecTy oniuoH
«KOJUT» Ha CBUHMHY C LIeHOH ucnonHenus 0.5 gom. 3a ¢pyHt. [Ipennonoxum, 4To ONIMOH HA
40000 dynroB ctout 1000 g0, ¥ BB TOKYIAETE MATH OMIIUOHOB.

A). Uto niist Bac 9Ta CACNIKa — CHIDKCHHE PUCKA WIIN CIICKYJISINs?

b). KaxoB Bar puck B 10JUIapOBOM U MPOIIEHTHOM BBIPayKEHUH?

C). Ecnu ena Bo3pacret 110 0.55 most. 3a GyHT, CKOJIBKO BbI Oy/I€T€ UMETh «YUCTHIMI» ITOCTIE
pacuyeToB 110 ONLUOHY?

4. Komnanust X xoueT 3acTpaxoBaTh KopoTkyro no3unuio B EUR na 28 mian. EUR ¢ nocraBkoit
15 HOs06ps mocpencTBoM OTKpbITHS no3uiuu Ha IMM no ¢srouepcubiM kKoHTpakTam B EUR ¢

10




mocTaBko B JnekaOpe. OcHOBbIBasch Ha 48 TOCIEIOBATEIBHO B3SITHIX II€HAX CIOT U
{rrouepcHbIx neHax B EUR, MBI mosTyuaeM s eskeHenebHbIX JaHHbx (R? = 0.937):
ASt=-0.00008+0.83587*AF¢

Pasmep ¢rrouepcupix kontpaktoB mo EUR na IMM cocraBnser 125000 EUR. Ckombko
(bBroYepcoB ciieAyeT NpoJaTh WIK KyUTh pupme?

Tunosblie OlleHOYHbIE MaTepuAaJIbI 10 Teme 11

— CoBeplieHHOE XEDKUPOBAaHUE U 4YacTUYHOE XemxkupoBaHue. Koaddumuent
XEIKUPOBAHUS.

— Ouenka ko3¢ duireHTa XeKUPOBAHUS C TOMOIIBIO JIMHEHHOM pEerpeccuu.

—XeKUpoBaHUE ¢ MHUHUMalIbHOU paucrnepcueii. KoadduumeHt xemkupoBaHUS C
MUHUMAaNbHON nucnepcueit. Mcnonb3oBanue ko3p@uirienta neTepMUHALNMN ISl OMpe/esIeHus
crenieHn QP (PEKTUBHOCTH XEHKHUPOBAHUSI.

— Ilpumenenue MeTonoB craTtucTUueckoro mojenupoBanus (Moute — Kapno) s

olLleHKU Benn4yuHbI VaR 6e3 npennonokeHus 0 JOrHOPMaIbHOCTH.

— Oco0eHHOCTH OlIEHKU MepbI oxuaaeMoro aeduiura ES metonom Monte Kaprio.

TunoBblie OlleHOYHbIE MATEPHUAJIBI 10 Teme 12
Tems! pedeparos:

1.IlenooOpa3oBanue GprOUEPCHBIX KOHTPAKTOB C IMMOMOIIBIO Mojienu «cash-and-carryy.
2. llenoo6pa3zoBanue onuuoHoB, popmyna biska—Illoynza.

3. ApOuTpakHbIE OTIepaLIUH.

4. lenbta XemxupoBanue. /lenpra-ramMmma XeaKupoBaHUe.

TunoBblie OlleHOYHbIE MAaTePHUAJIbI IO Teme 13

Tema pedepara: IHBeCTHLIMOHHBIE CTPATETUHU C IPUMEHEHUEM MPOU3BOIHBIX
UHCTPYMEHTOB

Tunosble oLleHOYHbIE MaTepHaJIbl 10 Teme 14
[Tprimep KOHTPOJIbLHOHN pabOTHI
Kontponbnas padota Nel.

1. Onucarb MHOrO()aKTOPHYIO MOJIENb, CIIOCOO €€ MOCTPOEHUSI U BOSMOXHOCTH U CIIOCOOBI
ee MPUMEHEHHsI B PUCK-MEHEIKMEHTE.

2. Mepa pucka VaR, ee cMbicii. MOXHO 11 IPUMEHSATH HA MIPAKTUKE AEbTa-HOPMaJIbHYIO
Mozeib oeHku VaR u korma?

3. Uemy paBeH KO3 (OULHMEHT XeHKUPOBAHUS NPU XEIKUPOBAHUHU 0a30BOM MO3ULIUN
no3unuel B pprouepcHbIX KOHTpakTax? B yuem cmbici koadduureHTa XeHKUPOBaHUS U €r0
NPUMEHEHHS Ha TPaKTHKe?

4, [Tpenmnosoxum, 4To BB BHIle- PEe3uACHT 1o ¢unancam B Hotels International u
MoKymaeTe O0JIBIIoe KOJUYECTBO Kode KKl MecsIl. Bac BomHyeT, kakoi OyaeT 1reHa kode
yepe3 Mecsll. Bbl XoTUTe MONy4nTh rapaHTHIO TOTO, YTO Yepe3 MECsIl He 3aruiaTute 6onbie 1.5
noiut. 3a GyHT, mokymast 35000 ¢yaTOB. BBl HE HaMepeHbI CTpaxoBaTh PUCK, HO XOTHTE
MOJYyYUTh TAPAaHTUPOBAHHYIO 1IeHY B 1.5 noit. 3a ¢pyHT npu nokynke 35000 ¢pyHTOB Kode.

A). OOBsICHUTE SKOHOMHUYECKUIA MEXaHU3M (BIOYEPCHOM CIIENKH, €CIH CIIOTOBas 1IeHa Ha
MOMEHT MOCTaBKM cocTapiser 1.25 gomn., 1.5 gonn. u 1.75 momnn.

b). KakoBbI BapraHThI COBOKYITHBIX BBIIIJIAT MTPH UCTIONB30BAHUH (PHIOUEPCHBIX KOHTPAKTORB?
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B). Ecnin Ha MOMeHT mocTaBku Kode OyaeT CTouTh 1.25 M0, TOJDKHBI JIH BBl COKAJIETh O
3aKJTFOYCHUN (DBIOYEPCHOTO KOHTpaKTa?

Konrponbnas pabora No2.

1. KakoBa cBsi3p MHOTO(AaKTOPHON MOJIETTH U TEOPUU apOUTPaskHOTO IIeHOOoOpa3oBaHus? Uto
Hpe/CTaBiseT U3 cedst Oe3prcKoBas cTaBka?

2. Mepa pucka ES, ee cmbici. M0OXHO 1 TPUMEHSITh Ha IPAKTHKE JISTbTa-HOPMAIBHYIO
MoJeb oneHku ES u xorma?
3. KoadduimenT nenpra onmuona. Ero cMbIch 1 mpuMEHEHUE MPU IeTbTa-XeKUPOBAHHH.

4, Y xommnanuu “T'ong” ectb 5000 yHIMI 30510Ta, KOTOPHIE OHA XOYET MpoaaTh B uiose. lleHa
cnot Ha 3o010T0 coctaBiser USD 1080 3a yamuro. @erouepcuast niena USD 1120 3a yHIiuto.
Pa3smep xontpakta 100 yHmwmii. Kakwe omepanum ¢ (QproYepCHbIMH KOHTPAKTaMHU JOJIKHA
COBEPIIUTHh KOMITAHHSI, YTOOBI 3aCTPAX0OBaTh c€0s OT U3MEHEHUH 1IeH Ha 30JI0TO. BO3MOXKHBI Ba
CLIEHapUs U3MEHEHHUS CIOT L[EHBI.

B nepBoM creHapuu I1ieHa CHOT Ha 30J0TO B utoje cocrasuiaa 1100 mosnapos 3a
VHIIMIO, a BO BTOpoM — 1140. 3anonHute Tadnuily, B 3aBUCUMOCTH OT CIIEHAPUS.

Tunosblie OlleHOYHbIE MATEPHUAJIBI 110 TeMe 15
Temsl pedepaTos:

1.CogepiiieHHOE XEIKUPOBAHNE U YACTUYHOE XE/DKUPOBAHHE.
2.XeKUPOBAHUE C MUHUMAIBHOH JIUCIIEPCHEH € eT0 TIPUMEHEHUE.

4.3. OueHo4HbIe cpeacTBA I IPOMEKYTOYHON aTTeCTAlluH

4.3.1. IlepevyeHb KOMIETEHIUI ¢ yKa3aHHEM 3TanoB UX (JOPMUPOBAHUS B MpoIlecce
ocBOeHHs1 00pa3oBaTebHOIl mporpammbl. [loka3zaTenu U KpuTepuu OLEHMBAHUS
KOMIIETEHIHI ¢ y4eTOM 3Tana ux (popMupoBaHus

Kon xomrerennnu | Haumenosanue Kon stamna | Hammenosanue

KOMITCTECHITUU OCBOCHUS JTana OCBOCHUS
KOMIICTECHIUH KOMIIETEHIHH

ITK-3 CnocoOHOCTh I1K-3.2 CnocoOHOCTh
HCIOJIL30BATh MIPUMCHSIT
COBPEMEHHBIE COBPEMEHHBIE
METO/Ibl YIpPaBIECHUS METObI
KOPIOPaTUBHBIMU yIpaBIeHUS
¢dbuHaHCaMH JUIS KOPTHOpPaTHBHBIMU
pereHus (buHaHCcaMu
CTpaTernuecKux
3a1a4

I1IK-4 CrrocoOHOCTE I1K-4.2 CriocoOHOCTh
HCIOIb30BaTh HCII0Ib30BaTh
KOJIMYECTBEHHLIE U KOJINYECTBEHHEIC U
Ka4ueCTBCHHbIC KauyeCTBCHHEIC
METOJIbI TS METObI TS
MIPOBEICHUS yIpaBICHUS
MIPUKIIATHBIX Oou3Hec-
HCCIICA0BAHUN u npoieccaMmu
ynpaByieHUs] OM3Hec-
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nporeccamu,
TOTOBUTh
AHATUTUYCCKUE
MaTepuabl
pe3yibTatam
PUMEHEHUS

110
ux

JTan ocCBOeHUSA

IToka3aTeiab oeHUBAHUS

Kpurepuii oueHuBanus

KOMIIeTeHI[UH
11K-4.2 — JHemonctpupyer 3Hanume| — [IpoJeMOHCTPUPOBAHO
CrocoOHOCTh AKTyaJIbHBIX MpoOJieM B 00acTu| 3HAHWE AaKTyaJbHBIX MpoOjeM B
UCIIOJIb30BaTh TeMBbl HAY9HOT'O UCCIIEZOBAaHUs; | oOmacTu TEMBI HAY4YHOTO
KOJINYECTBEHHBIC u — JICMOHCTPUPYET 3HaHHe| HCCIIEIOBAHNUS,

KAYeCTBEHHBIE METO/(bI [OCHOB apryMeHTaluu — TIPOJEMOHCTPUPOBAHO
st yIpaBienus [YTBEPKICHHI. 3HaHUEe OCHOB apryMeHTaluu
Ou3Hec-IporeccaMu — YMCECT apryMCHTHPOBAHO| yTBEPKICHHUH.
ITOKa3bIBaTh CBOIO TOYKY 3PEHUS — TIPOJEMOHCTPUPOBAHO
—  yMmeer HOAKPEILIATH| YMEHUE apryMEHTHPOBAHO
CBOIO TOYKY 3peHus| JOKa3bIBaTh CBOIO TOUKY 3PEHUS
COOTBETCTBYIOIIUMH  CCHUTKaMH| — IPOJAEMOHCTPUPOBAHO
HAa MHEHUS POCCHHCKMX | yMEHHE NOAKPEIUISTh CBOI TOYKY
3apyOEIKHBIX YUEHBIX 3peHHS COOTBETCTBYIOIIMMHU
CCBUTKaMH Ha MHEHHUSI POCCHHMCKUX U
3apyOeKHBIX YUEHBIX
I[IK-3.2 — JHemoHctpupyer 3HaHue| — I[IpoIeMOHCTPHPOBAHO
CIIOCOOHOCTH AKTYaJIbHBIX TPOOJIEM B 00JacTH| 3HAaHWE aAKTYaJIbHBIX MPOOJIeM B
UCII0JIb30BaTh TEMBl HAYYHOTO UCCIICIOBAHUS; | OOJIACTH TEMBI HAyYHOTO
COBPCMCHHBIC MCTOABI — JEMOHCTPUPYET 3HaHuUE| UCCICNOBAHUA,
OHO/UKETHPOBAHHUSL U |oCHOB aprymMeHTanuy — IPOJAEMOHCTPUPOBAHO
KOHTPOJUUTMHTA  JUISL \yTBEPKICHHMN. 3HaHUE OCHOB apryMeHTaluH
PCIICHU — yMe€eT apryMEHTHPOBAHO| yTBEPKICHHM.
CTpaTCruiCeCKuX ITOKa3bIBaTh CBOK TOYKY 3PEHHUS — MPOAEMOHCTPUPOBAHO
3a71a9 B KOMITaHWH —  yMmeeT HOAKPEIUIATE YMEHHE apryMEeHTHPOBAHO
CBOIO TOYKY 3peHHs| JI0Ka3bIBaTh CBOIO TOUKY 3PEHUS
COOTBETCTBYIOIIUMH  CCBUIKAMH —  TPOJEMOHCTPUPOBAHO
HAa MHEHUS POCCUHCKUX H| yMEHHE MOAKPEIUIATh CBOI TOYKY
3apyOEIKHBIX YUIEHBIX 3pEeHHS COOTBETCTBYIOIIHMHU

CCBIJIKAMU Ha MHEHHUS POCCUUCKHUX U
3apyOEKHBIX YUEHBIX

4.3.2 TunoBble OLICHOYHBIE CPEACTBA

BOl'lpOCbI AJIS MOATOTOBKHU K 3a4€TYy:

NogakrwnpE

[ToHsITHE TPEAMTPUHUMATEITHCKOTO PUCKA.
Konnenmus npuemieMoro pucka.

[lenp 1 3a7a4M PUCK — MEHEPKMEHTA.
[Toctpoenne MHOTOGAKTOPHOI MOIEIH.
MHuorodakTopHast MOJEb B TEOPHUS apOUTPAXKHOTO IIEHOOOPA30BAHUS.
VYrpasieHue puckamu ¢ TOMOIIbIo Mojeneii VaR.

[Tapamerpuueckas mozaens VaR.
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8. Mepa oxunaemoro aedunura ES u ee npumeHenue.
9. Oumuenka VaR o merony MonTe Kapo.
10. Omnenka ES nmo meroxy MonTte Kapiro.

11. IlenooOpa3zoBaHue PbIOYSPCHBIX KOHTPAKTOB C MIOMOIIIBI0 Mojenu «cash-and-carry.

[Ipumenenue i MpoBeeHUS apOUTPAXKHBIX OMEPALIUN.

12. IlenooOpazoBanme omnmuoHoB. @Dopmyna bmyka—Illoymza.

MIPOBEICHUS ApOUTPAKHBIX OIEPALIHIA.

IIpumenenue it

13. KooduuueHT xXemKHpOBaHUS, €ro CMBICI W NPUMEHEHHE MpU YIIPaBICHUH

PHUCKaMH.
14. Chopsasl u MX IPUMEHEHUE IIPU YIIPABICHUH PUCKAMHU.

15. CTpaHIIIbI U UX IPUMEHEHHE MIPU YIPABICHUN PUCKAMHU.
16. Crpaaambl ¥ UX IPUMEHEHHE MIPU YIIPABICHUH PHCKAMHU.

HIkaJja oneHUBAHUA

— IlponeMOHCTpUPOBAHO 3HAHUE AKTYAJIbHBIX MPOOJIEM B
00JacTy TeMbl HAYYHOTO MCCIIEI0BAHUS;

— TMPOJEMOHCTPUPOBAHO  3HAHHUE OCHOB AapryMEHTAIUH
YTBEPKICHUH.

— TMPOAEMOHCTPUPOBAHO yMEHUe apryMEHTUPOBAHO
JI0Ka3bIBaTh CBOIO TOUKY 3PEHUS
- MPOJIEMOHCTPUPOBAHO YMEHHUE MOAKPEIUISITH CBOIO TOUKY
3pEeHUsI COOTBETCTBYIOIIMMHU CCHUIKAMU HA MHEHUS POCCUHCKHUX
1 3apyOEKHBIX YUCHBIX

— IIponemoHCTpUpOBaHO 3HAaHWE aKTyaJbHBIX MPOOJIEM B
00J1acTH TEMBI HAYYHOTO MCCIICOBAHUS;

— TMPOAEMOHCTPUPOBAHO  3HAHHUE OCHOB AapTryMEHTAIMHU
YTBEPKJICHUM.

— MPOACMOHCTPHUPOBAHO yYMEHHE apryMEeHTHUPOBAHO
JTIOKa3bIBaTh CBOIO TOUKY 3PEHUS
- MPOJIEMOHCTPUPOBAHO YMEHUE MOAKPEIUISATh CBOIO TOUKY
3pEeHUSI COOTBETCTBYIONIMMHU CCHUTKAMU HA MHEHUS POCCUHCKHUX
1 3apyOEeKHBIX YUEHBIX

3aureHo

— He 3naer akryanbHble TpOOJIEMBI B O0JACTH TEMBbI
Hay4HOT'O MCCIIEI0BAHUS;

— He 3HaeT ocHOB apryMeHTanuy yTBEpKICHUI.

— He ymeer aprymeHTHpOBaHO [10Ka3bIBaThb CBOIO TOYKY
3peHust
- He ymeeT noakperisiTe CBOXO TOUKY 3PEHHUS
COOTBETCTBYIOILIMMH CCBhIJIKAMU HA MHEHUS POCCUNCKUX U
3apyOeKHBIX YUEHBIX

— He 3Haer axTyanpHBIX MpoOieM B 00JacTH TEMBI
HAy4YHOTO UCCIIeI0BAaHUS;

— He 3HaeTr ocHOB apryMeHTanuu yTBEp:KICHUI.

— He ymeer aprymeHTHpOBaHO [10Ka3bIBaTh CBOIO TOYKY
3peHus
- He ymeeT noakpemisTh CBOIO TOUKY 3pEHHUS
COOTBETCTBYIOIIMMH CCBIJIKAMU HAa MHEHHS POCCUNCKUX U
3apyOeKHBIX YUEHBIX

He 3auteno
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4.4. MeTonnyecknue MaTepuaJbl

CryneHT JoImycKaeTcsl K 3a4eTy 1O AUCHUIUIMHE B CIIy4ae BBITOJHEHHUS UM y4eOHOTO
IJIaHa 110 JMCLMIUIMHE: BBIIIOJHEHUS BCEX 3aJaHUM W MEPOIPUATUH, NPELyCMOTPEHHBIX

POTPaMMOil TUCIIUITIIHBI.
3ader mpoXoIuT B JOpME MUCHMEHHBIX OTBETOB HA BOIIPOCHI TECTA M BHIITOIHEHUS
KOHTPOJILHOM paboTHI.
IIpouenypa nmpoBeneHus 3a4eTa:
- B ayAAUTOPUU OAHOBPEMEHHO MOTYT HaXOJUThCS IIECTh 0OYJAIOLINXCS TPYIIIH;
- oOyuaromuiica JUId coadu 3adera IpPEeAbsBISET 3K3aMEHATOPy CBOIO 3a4ETHYIO
KHIKKY, [TOJTy4aeT YUCThIE MApKUPOBAHHBIC JTUCTHI OyMaru JUis 3aluceil OTBeTa U pacueTHOE
3ajlaHue, 3aTeM MPUCTYIAeT K IMOArOTOBKe orTBera. OTBETHl HA BONPOCHI HAJO JaBaTh Ha
OTBETHBIX JIUCTAX.
- U1 paboTHI ¢ 331aHIEeM 00y4JaroIeMycsl OTBOAUTCS He Oosee 45 MUHYT;
- 10 MCTEYCHHWU OTBEACHHOTO BPEMEHH OOYYAIOIIMICS JOKIAABIBACT YK3aMEHATOPY O
TOTOBHOCTH U C €T0 Pa3peleHNs HIIH 110 BBI30BY CIAeT 33aHHE Ha IPOBEPKY U 110 OJHOMY-IBYM
U3 MPaKTUYECKUX 33/1aHUI JaeT MOSICHEHUS SK3aMEHATOPY;
- 10 OKOHYaHMWU OTBETa Ha BOMPOCHI SK3aMEHATOP MOXKET 33a/1aBaTh OOYYarOIEMYCS
JIOTIOJTHUTEIIFHBIE U YTOYHSIOIINE BOMIPOCH! B MpeesiaX yueOHOro MaTepualia, BBIHECEHHOTO Ha
3a4eT, B TOM YHUCIIE TI0 TeMaM, MPOIYIIEHHBIM 00YYatOIIIMCS.
Pe3ynbrar no cnade 3auera oOBSBISIETCS CTYACHTaM MOCIIE OTBETA, BHOCUTCS B
HK3aMEHAIIMOHHYIO BEIOMOCTh U 3a4€THYIO KHIKKY. He 3au4TeHO mpocTaBiseTcs: TOJIBKO
B BEJIOMOCTH.

5. Metoauyeckue yKkazaHus 1Jisl 00y4aouXcsl 0 0CBOEHUIO THCIUIITHHbI

TpeOoBaHus K OPraHU3aluM CAMOCTOATEIbHOH Pa00ThI CTYACHTOB IIPH MOATOTOBKE K
ayIMTOPHBIM 3aHATHAM

1. Iloozomoeka Kk nekyuam

['maBHOE B MepHOA MOATOTOBKH K JICKIIHOHHBIM 3aHITHUSAM — HAYYUTHCS METOAaM
CaMOCTOSITENIbHOTO YMCTBEHHOI'O TPY/la, CO3HATENbHO pa3BUBaTh CBOM TBOPUYECKHE CLIOCOOHOCTH
Y OBJIaJIeBaTh HABBIKAMU TBOPUYECKOM paboThL. [1Jisl 7TOro HE0OXO0IUMMO CTPOro COOII0AATh
JUCLUIUIMHY y4eObl M oBeeHHs. YeTkoe IIaHupOBaHUE CBOErO pabovyero BpeMEHHU U OT/IbIXa
ABJIIETCS HEOOXOJUMBIM YCIOBHEM JUIsl YCIIEIIHON CaMOCTOATEIbHON paboThl. B 0cHOBY ero
HYXHO TOJ0XHTh paboyre MporpaMMbl U3y4aeMbIX B cEMECTpe TUCHMILINH. ExxeaHeBHOM
yaeOHOM paboTe CTyeHTy clienyeT yaensaTh 9—10 yacoB cBOero BpeMeHH, T.€. MPHU MECTH Jacax
ayJUTOPHBIX 3aHATUNA CAaMOCTOSTENIbHON paboTe He0OX0AMMO OTBOIUTH 3—4 yaca. Kaxomy
CTYJEHTY CJIEIyEeT COCTABIIATH €XKEHEIEIbHBIA U CEMECTPOBBIH MJIaHbI pabOTHI, a TAKXKE IUIaH Ha
Kax/1plif pabounii nenb. C Bedepa Beerja HaJo pacipeaensaTh paboTy Ha 3aBTpaliHui 1eHb. B
KOHIIE KaX/I0T0 JIHA 1Lie1eco00pa3Ho MOABOIUTE UTOT pabOThI: THIATEIBHO IPOBEPUTH, BCE JIU
BBINOJIHEHO 110 HAMEYEHHOMY IIaHy, He ObUIO JIM KaKuX-1M00 OTCTYIUIEHUH, a eciii ObLIH, 1O
KaKO# MpHYnHe 3TO Mpou301u10. Hy)KHO OCyIIECTBIATE CAMOKOHTPOJIb, KOTOPBIN SBISETCS
HEOOXO/IMMBIM YCIIOBUEM YCIIEIHON yueObl. Eciau yTo-TO 0cTaoch HEBBIOIHEHHBIM,
HE0OXO0IUMO M3bICKATh BPEMsI JIIsl 3aBEPILECHUS ITON YacTu padoThl, HE yMEHbIasg o0bemMa
HEJIeNBbHOTO IJIaHa.

2. Camocmoamenvnas padboma Ha 1eKyuu.

Crymianue ¥ 3aruch JIEKIUH — CIIOKHBIN BUJI By30BCKOH ayiUTOpHON paboThl. BHIMaTenbHOE
CIIyIIaHNe U KOHCIIEKTUPOBAHHE JICKIIUH TPEAIIONIaraeT HHTEHCHBHYIO YMCTBEHHYIO
JesITebHOCTh CTy/ZeHTa. KpaTkue 3anucu JeKInid, UX KOHCIEKTUPOBAHUE IIOMOTaeT YCBOUTh
yueOHbIl MaTeprai. KoHCIeKT sBseTcs MoJIe3HbIM TOT/ja, KOT/Ia 3alMCaHo CaMoe
CYIIIECTBEHHOE, OCHOBHOE U CJIEJIaHO 3TO CAMUM CTyIeHTOM. He Ha/lo cTpeMuThCs 3anucath
JIOCJIOBHO BCIO JIEKIMIO. Takoe «KOHCIIEKTUPOBAHUEY» MPUHOCUT OOJIbIIE BPEa, YEM MOJIb3bI.
3anuch JeKIUil peKOMEHAYETCs BECTH M0 BO3MOKHOCTH COOCTBEHHBIMHU (POPMYITUPOBKAMHU.
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JKenarenpHO 3anuch OCYMECTBIIATE HA OJHOW CTPAHUIIE, @ CIEAYIOUIYIO OCTaBIIATh JUIs
npopaboTKU y4eOHOT0 MaTepHraja CaMOCTOATENbHO B IOMAIIHUX YCIOBHUAX. KOHCIIEKT JleKuu
Jy4lle MoApa3AessaTh Ha IyHKTHI, maparpadsl, co0Ir01as KPACHYI0 CTPOKY. DTOMY B OOJIBILON
cTerneHu OyayT ClOCOOCTBOBATH ITYHKTHI TIaHA JICKIUH, TIPEJIOKEHHBIE ITPETI01aBaTelIsIM.
[TpuHIMNMAIBHBIE MECTA, ONIPENIeNeHus, POPMYIIBI U APYroe CIeAYET CONPOBOXKIATh
3aMEYaHUSAMH «BAXKHO», «0CO00 BAKHOY, «XOPOIIO 3aIIOMHUTHY U T.II. MOXKHO JeNaTh 3TO U C
IIOMOILBIO PA3HOLBETHBIX MApKEPOB WU pyueK. JIyuiie eciu oHM OyyT COOCTBEHHBIMHU, YTOOBI
HE MPUXOIUIOCH IPOCUTh UX Y OJJHOKYPCHUKOB U TEM CaMbIM HE OTBJIEKATh UX BO BPEMS
nexnu. LlemecooOpa3zHo pazpaboraTh COOCTBEHHYIO «Mapkorpaduo (3HaAUYKH, CAMBOJIBI),
cokpaieHus cioB. He numauM Oyner u u3ydenue ocHoB cteHorpaduu. PaboTas Hazn
KOHCIIEKTOM JIEKIMH, BCErAa HE00X0AUMO UCIOIb30BATh HE TOJIBKO YU€OHUK, HO U TY
JUTEPaATypy, KOTOPYIO TOIOJHUTEIBHO PEKOMEHI0BAN JIEKTOp. IMEHHO Takasl cepbe3Has,
KpOIOTIMBast padoTa C JEKIMOHHBIM MaTepHaIOM IO3BOJIMT ITTyOOKO OBJIaleTh 3HAHUSAMHU.

3. Iloozomoeka K ceMunapCcKum 3aHAMUAM.

IToAroToBKY K KaXXZA0My CEMUHAPCKOMY 3aHATUIO KAKIBIA CTYJEHT OJDKEH HA4aTh C
03HAKOMJIEHHUS C IUIAHOM CEMUHAPCKOT'0 3aHATHUS, KOTOPBIN OTpa)kaeT COAEpKaHUE
IIPEIUI0KEHHON TeMBI. TIIaTeIbHOE IPOAYMBIBAHUE U U3YUYEHHUE BOIIPOCOB IIJIAHA OCHOBBIBAETCS
Ha MpopabOTKe TEKYIIero MaTepuaia JICKIUH, a 3aTeM U3Y4eHUs 00s3aTeIbHON 1
JIOTIOJIHUTEIbHON JIUTEPATYpPbl, PEKOMEHIOBAHHYIO K JaHHOU Teme. Ha ocHoBe
WHAMBUAYaJIbHBIX [IPEANOYTEHUHN CTYACHTY HEOOXOAUMO CaMOCTOSITEIILHO BBIOPATh TEMY
JIOKJIa/1a 110 IpobJieMe CeMMHapa U M0 BO3MOXHOCTH MOJTOTOBUTH 110 HEMY Ipe3eHTanuio. Eciu
IPOrpaMMOl TUCHUIUIMHBI IPEAYCMOTPEHO BBIIOJHEHUE MMPAKTUYECKOTO 3a/1aHus, TO €ro
HE00XO0/IMMO BBINOJIHUTH C YYETOM MPEII0KEHHON HHCTPYKIMHU (YCTHO M 10 MUCbMEHHO).
Bce HOBBIE TOHATHS 110 U3y4aeMOM TeMe HEOOXOMMO BbIyYUTh HAU3YCTh U BHECTH B
IJI0CCapUid, KOTOPBIN 11es1eco00pa3HO BECTH C caMOro Hayajla nu3ydeHus Kypca. Pe3ynbTar Takon
PpaboThl JOJIKEH MPOSIBUTHCS B CIIOCOOHOCTH CTYJI€HTa CBOOOIHO OTBETUTH Ha TEOPETUUECKHE
BOIPOCHI CEMHHAPA, €r0 BHICTYIUIEHUHU U YYaCTUU B KOJUIEKTUBHOM OOCYX/I€HUHU BOIIPOCOB
M3Yy4aeMOil TeMbl, IPaBUIHLHOM BBIIOJIHEHUH MTPAKTUYECKUX 3aJaHUI U KOHTPOJIbHBIX padoT.
Crpykrypa ceMuHapa B 3aBUCMMOCTH OT cOAEpKaHUsI U KOJIMYECTBA OTBEIEHHOIO BPEMEHU Ha
U3YYEHHE KaXJI0N TEMbl CEMHUHAPCKOE 3aHATUE MOXKET COCTOSATh U3 YETHIPEX-TISATH YacTeil:

1. O6cyxaeHne TeOpeTHUECKUX BOMPOCOB, ONPEAEICHHBIX IPOrPAMMON JUCIUIUINHBL.

2. Joxnaa v/ wiiv BBICTYTUICHHE C MIPE3CHTAIMSIME 110 MpobiieMe ceMUHapa.

3. OOcy»keHue BBICTYIUIEHUH 110 TeMe — AUCKYCCHSL.

4. BolnosiHeHUE MPAaKTUYECKOTO 3aJaHUsI C OCIEAYIOUM pa300poM MOJYyUYEHHBIX Pe3yIbTaTOB
WK 00CYXJIeHHE MTPAKTUYECKOT0 331aHNUs, BBIIOIHEHHOTO JIOMA, €CJIH 3TO MPETYCMOTPEHO
IIPOrpamMMoi.

5. IlogBeneHne UTOTOB 3aHITHSL.

[TepBast yacTh — 00CYK/I€HUE TEOPETUUECKUX BOIIPOCOB - MPOBOJUTCS B BUI€ (PPOHTATBHON
Oecebl CO BCeW IPyIION U BKIIOYAET BHIOOPOUHYIO MPOBEPKY MpEnojaBaTeseM TEOPETUYECKIX
3HaHUM CTyIeHTOB. [IpumepHas npoaoKuTEIbHOCT — A0 15 MuHyT. BTOpas yacte —
BBICTYIUIEHHE CTYJEHTOB C JOKJIaJaMH, KOTOPBIE JOJIKHBI COTIPOBOXKAATHCS MIPE3EHTALUAMMU C
LEeJIbI0 YCUJIEHUSI HaIJIATHOCTH BOCIPUATHUS, TIO OZTHOMY U3 BOIIPOCOB CEMUHAPCKOTO 3aHATHSI.
OO0s3aTenbHbIN 271€MEHT JOKJIaAa — MPEJICTaBICHUE U aHaJIU3 CTATUCTUYECKUX JTAaHHBIX,
000CHOBaHNE COLIMATIBHBIX MOCIEICTBUN JTF0O0r0 3KOHOMUYECKOTO0 (paKTa, SBICHUS WU
nporecca. [Ipumepnas npoaomkuteabHocTh — 20-25 munyT. [locne 1oki1anoB cieayeT ux
oOcyxaeHne — Auckyccus. B xoje 3Toro 3tamna cCeMMHApPCKOTO 3aHATUSI MOTYT OBITh 3aJJaHbl
YTOYHSIOLIME BOIIPOCHI K ToKIaauukaM. [IpumepHas npoaomkuTenbHocTh — 10 15-20 MUHYT.
Ecnu mporpaMMoii npeaycMOTpeHO BBHIIOJHEHUE MPAKTUYECKOTO 3a/1aHUs B paMKaX KOHKPETHOU
TEMBI, TO IPENOJABATENISIMH ONPEIENIAETCS €r0 COAEPKAHUE U TAETCsl BpEMs Ha €TI0
BBITMIOJIHEHHE, a 3aMeT UJIET 00CyXKAeHHe pe3ynbTaToB. Ecinu npakTuyeckoe 3a1aHne JOIKHO
ObUI0 OBITH BBIIOJIHEHO JI0Ma, TO HA CEMUHAPCKOM 3aHSATHH IIPETo1aBaTelNb POBEPSIET €ro
BBITNOJIHEHHE (YCTHO WM MUChbMEHHO). [IpumepHas npoaomkuTenbHocTh — 15-20 MUHYT.
[TonBeneHneM UTOTOB 3aKaHYMBAETCsl CEeMUHApCKoe 3aHsTre. CTyAeHTaM JTOJKHbI ObITh
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OOBSIBIICHBI OIICHKH 3a pa0OTy W JaHbI UX YeTKHue o0ocHOoBaHus. [IpumepHas
MPOJOHKUTETLHOCT — 5 MUHYT.
4. Paboma c tumepamypHoiMu UCHOYHUKAMU

B mporecce moAroTOBKM K CEMUHAPCKUM 3aHATHM, CTYAEHTaM HE0OX0AMMO 00paTuTh ocoboe
BHUMAaHHE Ha CAMOCTOATEJIBHOE N3Y4YE€HUE PEKOMEHIOBAHHON y4eOHO-METOMUECKON (a TakxKe

HAyYHOW U MOMYJISIpHOW ) TuTepaTypsl. CaMocTosTenbHas paboTa ¢ yaeOHUKaMu, y4eOHBIMU

OCOOMSIMH, HAYYHOM, CIPAaBOYHON U MOIMYJIAPHOM JIUTEpaTypOid, MaTepuaiaMy MepruoIuIeCKIX

u3ganuid 1 HTepHeTa, CTATUCTHYECKUMH JJAHHBIMU SIBJIsieTCsl HanOosee 3¢ (eKTUBHBIM
METOJIOM ITOJIy4E€HHs 3HAHUM, TI03BOJIAET 3HAYUTEIbHO aKTUBU3UPOBATh IPOLIECC OBJIAICHUS

uH(popMaIrel, crmoco0CcTByeT OoJee rITy0OKOMY YCBOSHUIO M3y4aeMOTo MaTepuana, GopMupyer

y CTYJEHTOB CBOE€ OTHOLIEHHE K KOHKpeTHOH npobiieme. bosee riiy6okoMy pacKpbITHIO
BOIIPOCOB CITIOCOOCTBYET 3HAKOMCTBO C JIOMIOJHUTEIBHON TUTEPATypOid, PEKOMEHIOBAHHOM

mpenoaaBarciieM 110 Ka)I(,Z[Oﬁ TEME CEMHUHAPCKOI'0 UIIN MMPAKTUYCCKOI'O 3aHATHS, YTO IIO3BOJISCT

CTYyJICHTaM MPOSIBUTH CBOIO MHAUBUIYATIbHOCTh B PAMKAX BBICTYIIJICHUS HA JAHHBIX 3aHATHSAX,
BBISIBUTH IIUPOKUI CIIEKTP MHEHHI 110 U3y4aeMoii rpodieme.

Bonpocs! 1y caMOCTOATENBHON OATOTOBKU K 3aHATUAM JIEKLIMOHHOTO, IPAKTUYECKOTO
(ceMHHapcKOro) TUIOB MO TeMaM (pa3zesiaM) TUCLUUIUIMHBI :
Temal.
1. IIpencraBieHuii 0 TEpMUHE «PUCK» B HCTOPUUECKOM pa3pese.
2. Puck, Kak OJJUH U3 OTJIIMYUTENBHBIX IPU3HAKOB IPEAIPUHUMATEIBCKON JEATEIIBHOCTH.
3.HeompenenenHocTh, CBA3aHHAS CO CPEIOii, B KOTOPOM MPUHUMACTCS PEIICHHE U PUCK.
4. ITpyuurHbBI BO3HUKHOBEHUS U (PaKTOPbI pUCKA.
Tema 2.
1. KoHuenmus npuemineMoro pucka 1 uest yupaBJIeHUs PUCKOM.
2. Pa3nuuHble ypOBHM PUCKA IPU YIIPABICHUH UM U JIBH)KEHUE K IPUEMIIEMOMY YPOBHIO.
3. Oransl peann3anuy KOHUEIIUU IPUEMIIEMOTO PUCKA.
Tema 3.
1. Ilenb pUCK-MEHEIKMEHTA.
2. OcHOBHBIE 33J]a4H, PELIAEMbIE PUCK-MEHEKMEHTOM PA3PELIUTh NP JABHKEHUU K
3. YeTsIpe OCHOBHBIX METO/A YIPABIEHUS PUCKOM.
4. Ucnionb30BaHKe PIHOYHON MH(OPMAIIMH MTPH YIIPABIEHUU PUCKOM
Tema 4.
1. BrisiBenne GpakTopoB pucka
2. BHemHue ¥ BHyTpeHHUE (PaKTOPHI pUCKa U UX Kaccu(uKaius.
Tewma 5.
1.®uHaHCOBas OTYETHOCTh KOMIIAHUH, KaK OJMH U3 OCHOBHBIX MICTOUHUKOB HH(OpPMAIHH O
¢dakropax pucka. Mcnonp3oBanue GpUHaAHCOBON OTYETHOCTH ISl BHISIBIIEHUS (PaKTOPOB PHCKA.
2. BHemHss goctynHas nH(popMaIus, Kak MCTOYHUK UACHTU(PHUKAIIMKA PUCKOB.
Tema 6.
MHorogakTopHast MOJIeNb U MPEAIOI0KEHHS], IOJ0KEHHBIE B €€ OCHOBY.
Teopust apOUTpaxHOTO 1IEHOOOPA30BaHUS U €€ CBSI3b C MHOTO()AKTOPHON MOJIENbIO.
[TpumeHeHns MHOTO()AKTOPHOW MOJIENN /7S BBISIBIICHUS 3HAUUMBIX (PAKTOPOB pUCKA U UX
OLICHKH.
Tema 7.
Mogens VaR u npeamnonoxenus, Jexxanime B €€ OCHOBE.
bazenbckuii BapuanT mogenu VaR.
Tewma 8.
[TpuMeHeHne METOI0B cTaTUCTHYECKOro MoenrpoBanus (Monrte — Kapio) st ouenku
BenMurHbI VaR 0e3 npeanonoxenus o JIOTHOPMaabHOCTH.
Tema 9.
Omnpenenenue Mepsl oxxugaemoro aegunura ES u cpaBuenus ee ¢ VaR.
Csoiictsa ES.
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Tema 10.

Onenka Mepbl oxxugaeMoro nedunura ES B mpeanonokeHnn HOpMaabHOCTH PACIPEIeICHHS.
Tema 11.

Oco0eHHOCTH OIICHKU Mephl oxkuiaeMoro nedunura ES merogom Monte Kapiio.
Tewma 12.

1.IleHooOpa3oBanue hprOUEPCHBIX KOHTPAKTOB C MOMOIIBIO Mojienu «cash-and-carryy.
2. llenoobOpa3zoBanue onmuoHoB, popmyna biska—IIloyin3za.

3. ApOuTpakKHBIC OTIEpaIUH.

Tema 13.

1. Crpapl ¥ CTpaTeruu XeMKUPOBAHMS C MX MCIIOJIb30BAaHUEM.

2. CTpoHIJIBL ¥ CTPATETUU XEJDKUPOBAHUS C UX MCIOIb30BAHUEM.

3. CTpaAUTBI U CTPATETUH XEIHKHUPOBAHUS C UX MCIIOIB30BAHUEM.

Tewma 14.

CoBepIIeHHOE XEeHKUPOBAHUE U YACTUYHOE XEKUPOBAHUE.

Koaddumuent xemxupopaHusi.

Onenka ko3 GHUIHMEHTa XSHKUPOBAHUS C TIOMOIIBIO TUHEWHOW PETPeCcCHH.

Tema 15.

XemKUpOoBaHUE C MUHUMAJIBHOM IHCIIEPCUEH.

KoadduimenT xemxkupoBanus ¢ MUHUMAIBHOM THUCTIEPCUEH.

Hcnonp3oBanue ko3 uimenta geTepMUHAIAN IS ONpeeNieHust cTerneHn 3(pPeKTuBHOCTH
XEIKUPOBAHUS.

BI/I,I[LI CaMOCTOSITEILHOMN BHCaYHHTOpHOﬁ pa6OTI>IZ IMOBTOPCHUC JICKIIMOHHOI'O MaTCpurajia u
Marcpuraia y‘~IC6HI/IKOB, IMOATrOTOBKA K NPAKTUYCCKUM 3aHATHAM, TCKYLLIEMY KOHTPOJIIO.

6. YueOHas 1uTepaTypa u pecypchbl HH(POPMAIMOHHO-TEJIEKOMMYHHUKALMOHH O
cetn "UHTEepHeT", BK/IIOYAS NEePeYeHb Y4eOHO-MeTOAMYECKOro odecneyeHust 1Jis
CaMOCTOSITEJIbHOI PadoThl 00y4aKOIIMXCH M0 JUCHHUILTHHE

6.1 OcHoBHas uTEpaTypa:

1.  benos, II. I'. YipaBiaeHue puckaMu, CHCTEMHBIN aHAJIM3 U MOJICTUPOBAHUE B 2 T :
y4eOHUK U PAaKTUKYM i OakanaBpuarta U maructpatypsl / I1. I'. benos. — M. :
N3natensctBo FOpaiit, 2015. — 733 c. — (Cepus : bakanaBp u Maructp.
Axanemuueckuii kypc). — ISBN 978-5-9916-4703-8. https://www.biblio-
online.ru/book/5471D44E-2B8B-45A8-90F0-C4C4416B0C39

2.  Boponnosckwii, A. B. YrpaBnenue puckamu : y4eOHUK U IIPAKTHKYM JIJIS
OakanaBpuaTa 1 Maructpatypsl / A. B. BopoHmoBckuii. — M. : M3naTeascTBo
IOpaiir, 2016. — 414 c. — (Cepwus : bakanaBp u Maructp. AKaJjeMHYeCKHi Kypc).
— ISBN 978-5-534-00945-3. https://www.biblio-online.ru/book/E098C311-CAA9-
4FD5-AC72-5F801419DD64

3. Xomunuy W. I1. [u ap.]. YopaBnernue GpuHAHCOBBIMU PUCKaMU: YIYCOHHUK U
MPAaKTUKYM JUIsl OakanaBpuara u maructparypsl /non pen. . I1. Xomunny, U. B.
[Temanckoi. — M. : U3natenbctBo FOpaiit, 2016. — 345 ¢. — (Cepus : bakanasp u
maructp. Akagemudeckuii kype). — ISBN 978-5-534-01019-0. https://www.biblio-
online.ru/book/419260FD-3B72-4848-A8C3-BSEBABF94F86

6.2 lomotHuTEIBHAS IUTEPATYPA:
2. TamanoB B.A. [Ipon3BogHbIE HHCTPYMEHTBI CPOYHOTO PBIHKA, M.: «OHHAHCH 1

craTucTukay, 2002.
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w

I'yman 1., Kpoyn M., Munacsu B.b., Mapk P. OcHOBBI puck-meHemxMenTa, M.:
IOPAWT, 2016. https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-
ECO1EE10B8CD

4. Jlamopapan A. MuBectuimonnas ouenka, M.: «Ansnuna buznec bykcy, 2016.
https://e.lanbook.com/book/32506#book _name

5. JlumurtoBckuit M.I. UTHBECTUIIMOHHBIC MPOEKTHI M peajbHbIC ONMIIMOHBI Ha
pa3BHBaroIIMXCcs peiHKax, M.: M3natensctBo «lOpaiity, 2016. https://www.biblio-
online.ru/book/46E3DAF4-2C61-4804-9C60-DB5396084A34

6. JlumuroBckuit M.A., Jlobanosa E.H., Munacsu B.b., [Tanamapuyk B.II. ,
KopnoparuBHaslii prHAHCOBBIN MeHeDKMEHT:, M.: FOpaiit, 2016, http://www.biblio-
online.ru/thematic/?56&id=urait.content.9791AEF7-E742-460D-8AAF-
53116370FBCB&type=c_pub

7. Ilapn ¥Y.®., Anekcanzaep I'.Jlx., batinu JI.B. MaBectunuu, M.: «MH®PA — My, 2006.

6.3 YueOHo-MeTOAMYECKOE 0OecnedeHHe CAMOCTOSATEIbHOI padoThl CTY/1eHTOB!
1. Meronuueckue Martepuanbl IO MOATOTOBKE K MEKIYHAPOAHOMY 3K3aMEHY IO
ceprupuxkanmun  CIHHA  Pasmen  «lIpuknagnas teopus mnoptdens» M.: Tunpaus
WHBECTUIIMOHHBIX U (PMHAHCOBBIX aHATHTHKOB PD, 2005

2. bypenun A.H. ®opBapasl, (brouepchbl, ONLUOHBI, 3SK30THUECKHE M IOT0JIHbIE
npousBoaHble, M.: «HayuHo-TexHnueckoe obmecTBo uM. akagemuka C.U. Basunosay, 2005.

3. DHuukIonenus ((MHAHCOBOTO PUCK-MEHeKMEHTa, «AnbinHa busnec bykey, 2005.

4. [Mankun A.C., llankun B.A. Teopus pucka u MOJAeIMpPOBaHUE PUCKOBBIX CUTYyalMi,

N3naTenscko — Toprosas kopriopanus «Jlamkos u KO, 2005.

6.4 UnTepHeT-pecypchbl, CIPAaBOYHbIE MATEPUAJIBI:
- www.derex.ru
- www.riskmetrics.com

7. MartepunajibHO-TeXHHYecKasi 0a3a, MHGOPMAUMOHHbIE TEXHOJOIMH, MPOrpPaMMHOe
ol0ecrieyeHue U MH(pOPMAIHOHHBIE CIPABOYHbIE CHCTEMbI

3aHATUS NPOBOIATCA B y4EOHBIX ayIUTOPHSIX, OCHAILICHHBIX PA0OYMM MECTOM
npenoaasarens (CTol, CTyl, kKadeapa), pabounMu MECTaMH CTYJIEHTOB (CTOJIBI, CTYJIbs) 110
KOJINYECTBY CTYJICHTOB, TOCKOM MEJIOBOM MK Oenoi 11 HanucaHusi MapKepamMH WK
¢numuaprom ans Oymaru 6ossiioro opmara, MapkepamMu (KpacHBbIH, YepHBIH, 3eJIE€HbIH,
CHHMI), T'YOKOM 1151 TO0COK, 000pYZAOBaHUEM [l ITOKa3a MPe3eHTalUi 1 claiiioB (KOMIBIOTED,
MIPOEKTOP, IKPaH).

Hcnone3yercs cienyromiee NporpaMMHOE oOecriedeHue:
Microsoft Windows 10 LTSB 1607
Komnuectso 2607
[TpaBoo6nanarens Microsoft Corporation
Jara nokynku / npoanenuns06.12.2016
KonTpakt59/07-16/0373100037616000052-0008121-03
[Tponaser;s OO0 «JIAHUT-UnTerparms»
[Toxynarens PAHXul'C
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Microsoft Office Professional 2016
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