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1. TIlepeuensn

IUIAHUPYeMbIX

pe3yJbTaToB

o0y4eHust

mo AUCHHUIIJIMHE,

COOTHECEHHBIX C IVIAHUPYEeMBbIMH Pe3yJIbTATAMHI OCBOEHHS IPOrPaMMBbI

1.1. MucuummuHa B1.6.09 «YmpaBnenuwe puckamu» o0eCIeUUBAET OBIAJACHHE CIICIYIOIIMMH
KOMIICTCHIIMSIMM C YYETOM JTara :

Kon HanmeHoBaHne KOMIIECTEHIINN Kon srama | HammMenoBanue »Tama
KOMIICTCHIIUH OCBOCHHS OCBOCHHS
KOMIIETEHIIUN KOMITETEHIIUN

[1K-4 Crnocobnocts mposectu ananu3 u | [1K-4.1 CnocoOHOCTB
JaTh OIICHKY CYIIECTBYIOIINUX MPOBECTH aHAIU3 H
(MHAHCOBO-?PKOHOMUYECKUX PHUCKOB, J1aTh OLICHKY
COCTaBUTh M OOOCHOBaTh TPOTHO3 CYIIIECTBYIOIINX
TUHAMHUKA  OCHOBHBIX (DMHAHCOBO- (dbuHAHCOBO-
JKOHOMHYECKHUX  IIOKazaTejJed  Ha SKOHOMHYECKHX
MHUKPO-, MaKpPO- ¥ ME30YPOBHE PHUCKOB

1.2. B pe3ynbraTe OCBOCHUS AUCIUTUTHHBI Y CTYJIEHTOB JOJIKHBI OBITH C(HOPMUPOBAHEI:

OTD/TP1 Kop srana Pesynbrarel 00yueHus

(pu Hanuuuu poderangapra)/ OCBOCHHA

TPYIOBBIE WK MTPOo(heccuoHaNbHbIE KOMICTCHINIH

JEeUCTBUS

OT® — OOecrieuenue I[1K-4.1 Ha ypoBHe 3HaHuii: 3HaTh WEIU U

3¢ (eKTUBHON PabOTHI CHCTEMBI
yIIPaBJICHUS] PUCKAMHU

Td — Pa3pabotka cucremsl
yIpaBJIEHUS] pUCKAMU

(B/04.7)

3aja4u yhpaBJieHUs pucKamu,
OCOOCHHOCTH  pPa3jIUYHBIX  BHJOB
PUCKOB M METO/bl yNpPaBJICHUS HMH;
KJIaCCU(UKALIUIO pa3IMYHBIX
(akTOpOB pHCKa M CHOCOOBI HX
aHanu3a, TEXHOJIOTHH OLICHKH
(akTOpOB  pHCKa; 3HATh  METOJIbI
YIOpaBIEHUS pPHUCKAaMHU Ha YypOBHE
KOMITIaHUM;

Ha  ypoBHe  yMeHMii:  BBIABIATH
pa3nauuHble  (QakTOppl  puUCKa U
OLICHUBATh BEJIMYHHY
MOJIBEP)KEHHOCTH  UM;  BBISABIATH
pa3InyYHbIC (bakTopsl pHUCKa;
OLICHMBAaTh  pa3iuuyHble  (AKTOPHI
pUCKa, YMEHHME aHaJu3upoBaTb U

OLICHMBATh KOPIOPATUBHBIE PUCKHU HA
YPOBHE KOMIIAHHUHU B LIEJIOM;

Ha ypoBHE HaBBIKOB: IPAKTUYECKOIO
yIpaBIeHUS pUCKaMH c
HCIIOJIb30BAaHNEM COBPEMEHHBIX
UHCTPYMEHTOB  UX  OLEHKM U
yIpaBieHUs; BbBIBICHUS (HaKTOPOB
pHCKa, OLEHKH Pa3InYHbIX (PaKTOPOB
pHUCKA; PUCK-MEHEPKMEHTA Ha YPOBHE
KOMIIAHWH B LIEJIOM

! Jlns oGpa3zoBatensHbIX nporpamm, peanusyembix 1o ®IOC, u 11 yHUBEPCATBHBIX KOMITETEHIIMH TIEpBast KOJIOHKA
MOXET HE 3arOJIHATHCS
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2. O0bem U MecTO TUCHUILIHHBI B cTpykType OIT BO

O0BbeM TUCHUTIINHBI

Tpymoemkocts auciuruinasl 108 gacoB (3 3ET). KommuectBo akageMHYECKMX 4YacoB,
BBIJICJIIEMBIX HA KOHTAKTHYIO paboTy C MperoaaBarelieM cocTaBisieT 24 yaca, U3 HUX 8 — Ha

JICKIIMOHHBIC 3aHATH, 16— mHa IMPAKTUYCCKUC 3aHATHUA.

oOydaromuxcsi otBoautcst 156 gacos.

Ha camocrostensnyio paboty

<D0pM0171 HpOMe}I(YTO‘IHOﬁ arrecraiuu B COOTBCTCTBUHU C y‘le6HBIM IIJTaHOM ABJISACTCA

3a4eT C OLEHKOMU.

Mecto aucuumimnsl B ctpykrype OII BO

Hucnurnnuna «YmpaBieHue puckamu» oTHocutcs K Onoky bl. b. Kox mucuurimab
(monynst) b1.5.09, HanmeHnoBaHue NUCHIUIUIMHBI «YTIPaBIEHUE PUCKAMU», Kypc 2, ceMecTp 3

OCBOCHUS B COOTBETCTBHUHU C y‘le6HBIM IIJTaHOM.

CopnepxaHue AMCUMIUIMHBI CIIY>)KUT OCHOBOW JJIi OCBOEHHUS JUCUUIUIMH PeanbHble
OILMOHBI, AJITOPUTMBI PEAJBHBIX ONLMOHOB, TEXHOJIOIMM YIPaBJIEHUS KOMIUIACHC-PUCKAMU U
HaJIOTOBBIM ayJUT, a TAKXKE CIIY>KUT OCHOBOM 111 Hanncanust BKP.

ConepxaHue  JUCHMIUIMHBI  CIYXUT  HPOJOJDKEHHEM  OCBOCHMS  JUCLMILIMH
«[IponsBoanbie hrHaHCOBBIE HHCTPYMEHTH» «Teopust mopTdemnsi».
3. Cozep:xaHue U CTPYKTYPa AUCHMILIUHBI (MOIYJIs1)
Ne n/m HaumenoBanue Tem (pa3uesioB) O0beM JuCHUNJIMHBI (MOYJIsT), Yac. ®opma
Bcero KounrakrHasi padora TEeRywmero
odyualommuxcsi ¢ KOHTpPOJIs
npenojgaBaresieM 110 BUIAM ycnesaemoc
yueOHbIX 3aHATHIl ™,
JI JIP 3 KCP Cp NPOMEKYT
OYHOHU
aTTecTAlM
H
Ounasn popma odyuenusn
Tema 1 [TonsTne 2 O
MPEIINPUHIMATEIECKOTO 8 6
pHCKa
Tema 2 Konuenmus  mpuemiieMoro 12 2 10 O
pHcKa
Tema 3 Ilenb w 3agaum  pHUCK- 12 2 10 O
MEHEHKMEHTA
Tema 4 BesiBienue gakTopoB pucka 12 2 10 O
Tema 5 Wnentudukanus ¢axTopon 10 10 O
pHCKa
Tema 6 [TocTpoenue 2 12 O
MHOT0()aKTOpHOH MO- 14
nenu. Teopust apOUTpakHOTO
11IeH000pa30BaHUS
Tema 7 [Tapamerpuueckuii ~ MeTOx 14 2 12 O
oueHku VaR
Tema 8 Meton Mounre-Kapino 14 2 12 O
ornenku VaR
Tema 9 Mepa 0’KUJAEMOI0 14 2 12 113
nedurura ES. CBoiicTra.




Tema 10 | Ouenka Mepbl 0KHJAEMOTO 2 12 113
nedunura ES B
MIPEATION0KECHUN 14
HOPMaJIbBHOCTH
pacIpeeseHus.
Tema 11 OneHka Mepbl O0XKHUIAEMOTO 2 10 0]
nepumura  ES  meromom 12
Mounre-Kapio
Tema 12 | ApOuTpakHble onepanuu. 12 2 10 )
Tema 13 | Ctpareruu XepKUpOBaHUS. 10 10 O
Tema 14 | Koaddurnment 12 9 10 KP
XEIPKUPOBAHUS.
Tema 15 | DddexkTuBHOCTH 10 10 O
XEIPKUPOBAHUS.
[IpoMexxyTouyHas artecTanus 3auer
Bceero: | 180 8 16 156 -
Ilpumeyanue:
* — ghopmel mexyue2o konmpos ycneeaemocmu: onpoc (0O), konmpoavnas paboma (KP).
Tabnuua 3
Coaepskanue JTUCHHUILVIMHBI (MOLYJIs1)
Ne n/m HaunMeHoBaHue TeM (pa3/iesioB) Coaep:xanue Tem (pa3jiesioB)

Tema 1 | I[lonsiTue PaccmarpuBaercss uW3MeHEHHME TpPEACTaBICHUH O
MPEANPUHUMATEIIbCKOTO TEPMHHE «PUCK» B HCTOPUUECKOM pazpese.
pucka Puck, kak OOMH W3 OTIMYUTENBHBIX IPHU3HAKOB

MpeANPUHIMATEIHCKON JIEATEIIbHOCTH.
HeonpeneneHHOCTh, CBA3aHHAsA CO CPEAOM, B KOTOPOI
MIPUHUMACTCS pelIeHNe U pUCK. [IpruunHbl 1 paKkTOpBhI
pucKa.

Tema 2 | Konuenuus npuemsiemoro | KoHuenuus npueMaeMoro pucka v ujes yrnpaBJICHHs
pHUcKa puckoM. PaznuyHbie YpOBHU pUCKA MpPU YIPaBICHUU

UM M JBWXKEHUE K IMPUEMIIEMOMY YPOBHIO. OTallbl
peanu3anuy KOHUEIMY TPUEMIIEMOTO PUCKA.

Tema 3 | Llens u 3a/1aun puck- | OnpenensieTcss OCHOBHAs 1€Ib PUCK-MEHEIKMEHTA U
MEHE[KMEHTA B CBSI3M C JTUM OOCYXXIAIOTCSI OCHOBHBIE 3aJ1ayH,

KOTOpbIE HEOOXOJMMO pa3pelinTh MPU IBUKEHUU K
uenu. IIpuBoauTtcs nmpeaBapuTeabHOE pPacCMOTPEHUE
YEThIPEX OCHOBHBIX TPHUEMOB YIPABICHUS PHUCKOM.
Hcnonb3oBaHue  ppIHOYHON  WHPOpMALUK  TIPH
YIIpaBJICHUU PUCKOM

Tema 4 | BolsiBneHue gpaxkTopoB pucka Buemnue u BHyTpeHHHE (DAaKTOpbl pHUCKa U UX

knaccudukanug. Konkpernas cutyanus. 1 yac.

Tema 5 | Unentuduxanus (daktopoB | DUHAHCOBAasE OTYETHOCTh KOMIIAHWH, KaK OJWH W3
pucka OCHOBHBIX HCTOYHUKOB HWHpopMaimu o (akTopax

pucka. Mcnonb3oBanue GUHAHCOBOM OTYETHOCTH IS
BBISIBJICHHSI (JAKTOPOB PUCKA.

Tema 6 | [loctpoenne wmHOrodakTopHOi | MHOrOoakTOopHas MoAenb U IPEINOJIOKEHUS,
MO- MOJIOKEHHBIE B ee OCHOBY. Paznuunbie
nenu. Teopust apOUTPaKHOTO | MpECTaBIeHUs MHOTO(MaKTOpHON Moaenu. Teopus
[IEHO0Opa30BaHus apOUTPaXHOTO IIEHOOOpa3oBaHMsI MU €€ CBSI3b C

MHOroakTopHoil Mozenbio. [Ipumepbl mprUMeHeHUs!
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MHOTO(AKTOPHON MOAENHU NSl BBISIBICHUSI 3HAYUMBIX
(akTopoB prcka 1 ux oueHku. [IpakTuueckas 3anayva.

Tema 7 | [lapamerpudeckuii Meton | Moznens VaR u mnpeanonoxeHus, JexKallue B €€
ouenku VaR ocHoge. [Ipumeps! npumenenus. bazenbckuit Bapuant
mozenu VaR. TlpakTuueckas 3agaya.
Tema 8 | Meron Monte-Kapno omnenku | [Ipumenenue METOJIOB CTaTUCTHUYECKOI'O
VaR mozaenupoBanus (Moute — Kapno) nans oOueHku
BEJINYUHBI VaR oe3 MIPEATNOIOKCHHS 0
jnorHopmasbHOCTH. IIpakTuueckas 3agaya.
Tema 9 | Mepa oxumaemoro paeduiuta | Onpenenenue mepsl oxunaemoro nedunura ES u
ES. CroiictBa. cpaBuenus ee ¢ VaR. Caoiictsa ES.
Tema Ounenka Mepsl oxugaemoro | @opMyiia oleHKH Mephl oxkugaemoro nedunura ES B
10 nedunura ES B | IPEANOJIOKEHUM HOPMAJIBHOCTH  paclpeesICHusl.
MPENIOJIOKEHUN HopManbHOCTH | [Ipumepbl mpuMeHeHusl.
pacnpeesieHusl.
Tema Onenka Mepsl  oxugaemoro | OCOOEHHOCTH OIEHKH Mepbl 0XKHJIaeMoro naeduiura
11 nedpuruta ES metromom Monte- | ES meromom MonTe Kapiio. [Tpumepsr.
Kapio
Tema ApOuTpakHbIE OTIEPALIUH. IlenooOpa3oBanne (BIOYEPCHBIX KOHTPAKTOB  C
12 TIOMOIIBIO MOJIEJIN «cash-and-carry».
IlenooOpa3oBanue onuUOHOB, ¢opmyna bika—
[loyn3a. ApOuTpa)kHbie oneparuu.
Tema Crpareruu xeKUpoBaHUS. Crpaabl, CTpAHINIBI M CTPIAUIBI U CTpaTeruu
13 XEIPKUPOBAHUS C MX UCTOJIH30BaHUEM.
Tema Koadounment xemxupoanus. | CoBepIIeHHOE  XEMKUPOBAaHHE M YaCTHYHOE
14 xemkupoanne.  Kosddumument  xemxupoBaHHSL.
Onenka kodd¢uiueHTa XeIKUPOBAHUS C ITOMOIIBIO
JuHEeNnHoM perpeccu. [IpakTudeckas 3amaya
Tema O} dexTuBHOCTD XeIKUpOBaHUE C  MMHUMAJIBHOW  JUCIIEPCHUEM.
15 XEIPKUPOBAHHUSI. Koapduument xemxupoBaHuss C MHUHUMAaJIbHOU
JUCIIEpCUEH. Hcnonb3oBanne KodpdunreHTa
JeTepMUHAIIN TUISt ornpezeneHus CTETIEeHU
sddexTrBHOCTH  XemkupoBanus.  [IpakTudeckas
3aj1a4a.

4. MaTepuajbl TEKYyLero KOHTPOJIsl yCIIeBaeMOCTH 00y4aroluxcsi U (poHJ OLeHOYHBbIX
Cpe/ICTB MPOMEKYTOYHOM ATTeCTAMH MO JUCHUIIIIHHE

4.1. ®opmMbI 1 MEeTOAbI TEKYIEr0 KOHTPOJISI YCIIEBAEMOCTH 00y4YaIOIIMXCH H
NPOMEKYTOYHOH aTTeCTALHM.

4.1.1. B xoae peanuzauuu gucuunjuibl b1. 5.09 «Ynpasjenue puckaMu» UCHOJIb3YHOTCS
cJeAyolue MeTOAbl TEKYIIero KOHTPOJIsl YCIIeBAeMOCTH 00y4aro M X S
— TIpY TIPOBEJICHUHU 3aHATHH JICKIIMOHHOTO U ceMuHapcKkoro tuma: onpoc (O);
- IPU TIPOBEACHUN 3aHIATUN MPAKTHUECKOTo THMA: pakTudeckue 3aaanus (113),
KOHTpoJibHast padoTta (KP.

4.1.2. 3a4eT C OLEHKOI MPOBOIUTCS C MPUMEHEHHEM CJIEAYIOIIHX METO0B -
BbINOJIHEHHE KOHTPOJIbHBIX PACYETHBIX 3a/1aY.




4.2. MaTtepuajbl TEKYlIero KOHTPOJISI YCIIeBAeMOCTH.
TunoBble OLleHOYHbIE MATEPHUAJIBI T10 TEMaM.

4.2.1. Onpoc:

Pa3znen 1. OCHOBBI pUCK-MEHEIKMEHTA B IPEAIPUHUMATEIbCTBE

Tema 1.1. IloHsiTue npeaNnpUHUMATEIBCKOTO PUCKA

PaccmarpuBaeTrcsi M3MEHEHHUE TPEACTABICHUM O TEPMUHE «PHUCK» B HCTOPUUYECKOM
paspese.

Puck, xak oauH U3 OTIUYUTENBHBIX MPU3HAKOB MPEANPUHUMATEIILCKON NeATEeIbHOCTH.
HeomnpeneneHHocTh, CBA3aHHAS CO CpeAOd, B KOTOPOM MpUHUMAETCs pelieHne u puck. [Ipudannbl
U (aKTOPBI pUCKa.

Tema 1.2. Konuenius npuemieMoro pucka

Konuenuus npuemiemMoro pucka u ujest ynpaBJieHUs] pUCKOM. Pa3inuHble ypoBHU pUCKA
IpU YOpPaBJICHUU UM M JIBIKEHUE K MPUEMJIEMOMY YpPOBHIO. DTamlbl pealu3aluyd KOHIEHIUU
IIPUEMJIIEMOTO PUCKA.

Tema 1.3. Llenb u 3a7auu prUCK-MEHEKMEHTA

Omnpenensiercs OCHOBHAas 1I€Jb PUCK-MEHEDKMEHTAa U B CBA3M C 3TUM OOCYKIArOTCS
OCHOBHBIE 3aJ[aud, KOTOpble HEOOXOAMMO pPa3pelInTh MpU JBMXKEHHH K Ienu. [IpuBoautcs
IPEBAPUTEILHOE PACCMOTPEHHME YETHIPEX OCHOBHBIX IPUEMOB YIPABIEHUS PUCKOM.
Hcnonp30BaHue ppIHOYHOM HH(OPMALIUY TIPU YIIPABICHUH PUCKOM.

Paznen 2. Kinaccudukanus pakTopoB pucka B MpeIpUHAMATEIBCKON JIEATEIILHOCTH

Tewma 2.1. BeisiBienue (hpakTopoB prcka

BHerniHue v BHyTpeHHHE (GaKTOPBI PUCKA M UX KiIaccH(UKanusi.

Tewma 2.2. Unentudukamnms pakTopoB pucka

duHaHCOBAas OTYETHOCTh KOMITAHUH, KaK OJIMH U3 OCHOBHBIX HCTOYHUKOB MH(OPMAIIUU O
¢axTopax pucka. Mcnonp3oBanne GPMHAHCOBON OTYETHOCTH IS BBISIBIICHHS (DAKTOPOB pUCKA.

Tema 2.3. [TIloctpoenune wmHOrodakTopHod wmomenu. Teopus — apOUTPaKHOTO
11IeH000pa30BaHMS

MHorogakTtopHast MOAETb U HPEANOJIOKEHUS, MOJI0KEHHbIE B € OCHOBY. Pa3nuuHble
npezcTaBieHns MHOTo(akTopHoi Mosenn. Teopust apOUTPaKHOTO IIEHOOOPA30BAHUS U €€ CBSI3b
¢ MHorogakTtopHoi Mojenblo. IIpumepbl npuMeHeHUss MHOro(akTOpHOW MoJenu s
BBISIBIICHHS 3HAYMMBIX ()aKTOPOB PHCKA U MX OLEHKH.

Pasnmen 3. YnpaBjieHue pbIHOYHBIMH PHCKaMH C MOMOIIbI0 Tokaszaresns Value at Risk
(VaR)

Tewma 3.1. Ilapamerpuueckuit meton orieHku VaR

Mogens VaR u mnpeamnonoxkeHus, jexamue B ee OCHOBe. [Ipumepsl HpHUMEHEHHS.
bazenbckuii BapuanT mozgenu VaR.

Tema 3.2. Meron MonTte — Kap:o ouenku VaR

[Ipumenenue meTo0B cTaTUcTHUecKOro Mozenupoanust (Monrte — Kapio) ans oueHku
BenM4YMHbI VaR 6e3 npeanonokeHus 0 JOTHOPMaJIbHOCTH.

Paznen 4. Mepa oxxunaemoro nedunura ES, kak mokasaTenb OLEHKH pUCKa

Tema 4.1. Mepa oxunaemoro nedunura ES. CpoiicTa.

Onpenenenne Mepbl oxugaemoro aedunura ES u cpaBaenus ee ¢ VaR. Caoiicta ES.

Tema 4.2. Ouenka Mepsl oxugaemMoro nepunura ES B npeanonoxeHun HOpMaJlbHOCTH
pacrpezeneHusl.

dopmyna OIEHKH Mepbl oxupaemMoro aegunura ES B mpeanonokeHud HOpMalbHOCTH
pacrpezeseHusl.

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

Oco0eHHOCTH OIIEHKH MephI oxkuaeMoro nedurura ES meromom Monte Kapio.



Pazgen 5. IlpuMmeneHne nponu3BOAHBIX HHCTPYMEHTOB B PUCK- MEHEKMEHTE

Tema 5.1. ApOuTpakHsie oneparuu

IleHooOpa3oBaHue (bIOYCPCHBIX KOHTPAKTOB C IMOMOIIBI0 Mojeiau «cash-and-carryy.
Ilenoob6pazoBanue onuuoHoB, hopmyna biadka—Illoyn3za. ApOUTpaKHbBIE OTIEPALIUH.

Tema 5.2. Ctpareruu XepKUpoOBaHUS

Crpazbl, CTPIHIIIBI M CTPIUUIBI M CTPATETUH XEPKUPOBAHUSI C UX UCIIOJIb30BAHUEM.

Tema 5.3. KoadpurueHT XemKupoBaHust

CoBepiieHHOE  XEDKMPOBAHME W YacTU4HOE  xemkupoBanue. Koaddumuent
xexupoBanus. Ouenka ko3 uimenTa XepKUpoBaHusl ¢ TIOMOIIBIO JIMHEHHOHN perpeccuu.

Tema 5.4. DDPeKTUBHOCTD XEHKUPOBAHUS

XemkupoBaHUE ¢ MUHUMaIbHON nucnepcueid. Koaddumment XemxkupoBaHUs C
MUHUMAaNbHON nucnepcueil. Mcnons3oBanue koddduiiventa qeTepMUHALMN JUIST OMpeesieHuUs
crenieHn QP PEKTUBHOCTH XEHKHUPOBAHUSI.

Tema 6.

1.®dunancoBast OTYETHOCTD KOMIIaHMH, KaK OJHUH U3 OCHOBHBIX HCTOYHUKOB I/IH(bOpMaI_[I/II/I
o (hakropax pucka. Mcnosnb3oBanue prHAHCOBOM OTYETHOCTH JJIS BBIABICHUS (PaKTOPOB PUCKA.

2.BuemHss goctynHast nH(GOpMAaIHs, Kak HCTOYHUK UICHTU(UKAIIIH PHCKOB.

3.MHorogaktopHast MOJIe/b U €€ IPUMEHEHHUS.

4. Teopust apOUTPaKHOTO IIEHOOOPA30BaHMS, €€ CBSA3b C MHOTO(AKTOPHON MOJAETBIO 1

IPUMEHEHHUS.

Tema 7.
1.[denbra —HOpMaiibHast Moziedb VaR ¥ BO3MOXHOCTHU €€ IPUMEHEHUS.
2.Metoapl craTucTH4Yeckoro MoaenupoBanus (Monte — Kapiio) a1 OLleHKH BeTMUHHBI
VaR 6e3 npeanonaoxeHus 0 JOrHOPMaTbHOCTH.
3.JlenbTa- HOpMaJIbHBII METOJ] OLICHKU Mepbl oxuaemoro aepunuta ES u cpaBHeHue ee
¢ VaR.
4.0co0eHHOCTH OLIEHKH Mephl oxkuaaeMoro neguuura ES metogom Monte Kapio 6e3
MIPEATIONOKEHHS O JJOTHOPMAJIIBHOCTH.
Tema 8.
[IpumeHeHrne MeTOJOB cTaTUCTHUeckoro wmojenupoBanus (Monte — Kapno) mis ouenku
BenMuMHbI VaR 6e3 npeanonokeHus 0 JOTHOPMaJIbHOCTH.

Tema 11.
Oco0OeHHOCTH OIICHKU Mephl oxkmiaemoro nedunura ES merogom Monte Kapiio.

Tewma 12.
1.IlenooOpa3oBanue (hpIOUSPCHBIX KOHTPAKTOB C MOMOIIBIO MOJIeNH «cash-and-carry».
2. llenoob6pazoBanue onuoHoB, popmyna biska—IIloyn3za.
3. ApbuTtpakHble oneparum.
4. lenbta XemxupoBaHue. /lenbra-ramMmma XeaKupoBaHUe.
Tema 13.
1. lHBeCTUIIMOHHBIE CTPATETHH C IIPUMEHEHUEM ITPOU3BOIHBIX HHCTPYMEHTOB.
Temals.
1.CogBepiieHHOE XE€IKUPOBAHNE U YaCTUYHOE XE/DKUPOBAHHE.
2.XeKUpOBaHNE C MUHUMAJILHOMN JMCIIepCHeil € ero MpUMeHEeHHe.

4.2.2. Ilpakmuueckoe 3adanue
Tema 9

1. Hena akuuit X konebanacy mexay 1500 py6. u 1600 py6. uBecTop yOexaeH, 4To LeHa
aKIMi CKOpO BBIIET W3 ATOrO mpexaena, Judo0 BBepx, auO0 BHHM3. MHBecTop mokymaer 3-
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MecsuHBIN onuoH Koyt Ha akiuu X 2800 mo 60 py6. u 3-MecsuHbIN ONMIIMOH MyT Ha akuuu X
2700 mo 50 py6. Kak HaspiBaeTcsl naHHas cTpaTerusi XemkupoBaHusi? HalT ToukH
0e3yOBITOYHOCTH cTpaTerun. KakoBbI MPUOBLIL M YOBITKH OT CTPATEIHH HA JIaTy SKCITHPAIUN?

2. Paccmotpum noptdens A, moTepr KOTOPOTO MOJIUHSIOTCS CIEAYIONIEMY JUCKPETHOMY

pacnpeiesIeHUI0 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.

[TpokOMMEHTUPOBATh PE3yJbTaT.

3.IlpencraBum, 4TO BBl IUTAHUPYETE MPOBECTH BEUEPUHKY U IIPUTJIAIIACTE TIOKHHY CBOUX
3HakoMbIX. Ckopee Bcero, npuaet 10- 12 yenosek. CyiecTByeT JIM HEONPEAEIEHHOCTh U PUCKU

U Kakue?

4 Ilpennonoxum, 4yTo 2-X (pakTOpHas pPHUCKOBas MOJENb OMNpPEAEsSeT JI0XOAHOCTb
POCCUMCKHMX KOMIAHUHN €O CIEAYIOIUMU (paKTOpaMU: AOJIFOCPOYHAs NMPOLEHTHAs CTaBKa
(pakrop 1) m obwvembl mpomsBoacTBa ((akrop 2). UyBCTBHTENBHOCTH KOMITAHHUH K

(baKTopaM OIIpEACIIAINCH C ITIOMOIIBIO PETPECCHOHHOTO aHAJIN3a.

HOJ'Iy‘l CHBI CJICAYIOIIUC PE3YIIbTATHI:

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

3anucaTh BeIpaxkeHue s goxomHoctedt X, Y u Z B 2-X (hakTOpHON MOJENH U
NPOUHTEPIPETUPOBATH PE3YJIbTAT.

Tema 10

1.PaccmoTpuTe pectopan ObicTporo nutanus. Kakum puckaMm U KTO UIMEHHO MOABEPIKEH B 3TOM
BHJIe OM3Heca?

2. Paccmotpum noptdens A, moTepr KOTOPOTO MOJYUHSIOTCS CAEAYIOIIEMY JUCKPETHOMY
pacnpeesIeHUI0 BEPOSITHOCTEN

A (miH. py6.) -50 5

P (BeposiTHOCTH) 0,01 0,99

Omnpenenuts Mepbl pucka VaR u ES ¢ ypoBraem nosepust 99% u CpaBHUTH WX 3HAYCHHUS.
[TpokOMMEHTHPOBATh Pe3yibTaT.

3. Bam xym BeIpammBaeT cBHHEH, oTHOBpeMeHHO mnokymas Ha CME ¢rrouepcs! 11 onmuoHs! Ha
cBUHHMHY. OH YTBEpX/IaeT, YTO IIeHbl Ha CBUHUHY pacTyT. Bbl pelaere npuoOpecT ONIuoH
«KOJUT» Ha CBUHMHY C LIeHOH ucnonHenus 0.5 nomnn. 3a gyHT. [Ipeanonoxxum, 4To ONIMOH Ha
40000 ¢ynroB crout 1000 1051 ¥ BBI MOKYIMAETE MATH OMIIHOHOB.

A). Uto nmist Bac 3Ta CAeNIKa — CHIDKCHHE PUCKA WIIN CIICKYJISINs?

b). KakoB Bar puck B 10JUIapOBOM U MPOLIEHTHOM BBIPayKEHUH?

C). Ecnu iena Bo3pacret 110 0.55 moi. 3a GyHT, CKOJIBKO BbI Oy/I€T€ UMETh «IUCTBIMIY TTOCIIE
pacyeToB 10 ONLUOHY?

4. Kommanust X xoueT 3acTpaxoBaTh KopoTkyro no3unuio B EUR na 28 maH. EUR ¢ nocraBkoit
15 HOs06ps mocpencTBoM OTKpbITHS no3uiuu Ha IMM no ¢srouepcubiM kKoHTpakTam B EUR ¢
noctaBkoi B jgekabpe. OcHOBBIBasich Ha 48 TMOCIEIOBAaTEIbHO B3ATHIX II€HAX CIHOT W
(rrouepcHbIX neHax B EUR, MBI HosTyuaeM s exxeHenebHbIX JaHHbX (R? = 0.937):

ASt =-0.00008+0.83587*AF
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Pasmep drrouepcubix koHTpakToB mo EUR nHa IMM cocraBaser 125000 EUR. Ckombko
(bBrOUEPCOB ClieqyeT MPOoJaTh WK KYyIUTh (hupme?

4.2.3. Konmponvuaa paooma (Temal4)

TumnoBoit npuMep KOHTPOJIbHON PabOThI

1. KakoBa cBsi3b MHOTO()AKTOPHON MOJIEIIH U TEOPUHU apOUTPaKHOTO IIeHOOOpa3oBanusa? Uto
npezcTaBisieT u3 cebs 6e3pucKoBast cTaBKa?

2. Mepa pucka ES, ee cMbici. MOXKHO JIM IPUMEHSTh Ha MPAKTHKE JICIbTa-HOPMaIbHYIO
MoJeNb oneHku ES u xorna?
3. KoadduimenT nenpra onmpona. Ero cMbeIci 1 mpuMeHEHHUE MPH IeIbTa-XeHPKHUPOBAHHH.

4. YV xomnanuu “T'ong” ectb 5000 yHIIMI 30510Ta, KOTOPhIE OHA XO4YeT MpojaTh B uioje. Llena
criot Ha 305010 coctaBisier USD 1080 3a yamuto. ®@rerouepcHas nena USD 1120 3a yH1uro.
Pasmep kontpakra 100 yHiwmii. Kakue omepauuu ¢ (plOYepCHBIMH KOHTPAaKTaMH JIOJDKHA
COBEPUINTHh KOMIIaHUsI, YTOOBI 3aCTPAaX0OBaTh ce0sl OT U3MEHEHUH 1IeH Ha 30J10T0. BO3MOXHBI 1Ba
CIIEHApUsI U3MEHEHUS CIIOT LICHBI.

B nepBom crieHapuu 1eHa croT Ha 30J0T0 B utone coctasuia 1100 momnapos 3a yHIIMIO, a
BO BTOpoM — 1140. 3anonHuTe TaO/IMIly, B 3aBUCHMOCTH OT CIICHAPHSL.

4.3. OueHo4HbIe CPeACTBA AJIsI IPOMEKYTOYHOM ATTeCTAIUN

4.3.1. IlepedyeHb KOMIIETEHIUI ¢ YKa3aHHEM 3TanoB UX (JOPMUPOBAHUS B MpoLecce
ocBOeHHs 00pa3oBaTebHOIl mporpaMmmbl. [loka3zaTenu U KpUTepUU OLEHMBAHUS
KOMIIETEHIHI ¢ Y4eTOM 3Tana ux (popMupoBaHus

Kon HanmeHoBaHME KOMITETEHIIMN Kox  »rama | HaumeHnoBanue 3tamna
KOMITCTCHITHH OCBOCHUS OCBOCHUS
KOMIICTEHIIMH | KOMIICTCHIIUU

I1K-4 CnocobHocts mpoBectu aHanu3 u | [1K-4.1 Crioco6HOCTh
JaTh OIICHKY  CYIIECTBYIOIIHX MPOBECTH aHAIU3 |
(bMHAHCOBO-?PKOHOMUYECKUX PHUCKOB, JaTh OLICHKY
COCTaBUTh W OOOCHOBAaTH MPOTHO3 CYIIECTBYIOIIHX
JUHAMHUKA OCHOBHBIX (DMHAHCOBO- ¢buHaHCOBO-
SKOHOMHYECKUX TIOKa3aTelied Ha YKOHOMHUYECKUX
MHUKPO-, MAaKpPO- ¥ ME30YPOBHE PHUCKOB

ITan ocBOeHMSI IToka3aTenb oeHUBAHUS

KOMIICTCHI MU

Kpurepnii onenuBanus

[IK-4.1 CnocobHocts |[3HaeT  OCOOEHHOCTH  pa3iaWuHbBIX | JleMOHCTpUpyeT 3HaHUE

MMpOBECTH AaHATIU3 U

BHUIOB PUCKOB U MCTOAbI YIIPABJICHUA

(bakTOphl pUCKa;

Cnoco0eH mpakTHYeCKU YHPaBIATh
pHUCcKaMu C UCIIO0JIb30BaHUEM
COBPEMECHHBIX HHCTPYMCHTOB nx
OLIGHKHU M YIPABJICHUS

0COOEHHOCTEH  pa3INYHbIX

JaTh OLIEHKY |MMH BHUJIOB PHUCKOB U METO/OB
CYLIECTBYIOIIUX CriocobeH  BBIABJIATH  pa3jiMyHbIE | YIPaBICHHUS UMHU

¢buHaHCOBO- dakTopbl  puUCKa U OLEHUBATh| BbIsgBIEHBI (akTOpbl pHCKa
HKOHOMHUYECKHUX BEJIMYMHY  TOABEPKEHHOCTU  UM;| H IIpOBEJIEHA OIICHKA
PHCKOB BBISIBJISITh M OLEHUBATh pPA3JIMYHBIE | BEJIMYUHBI IOJABEPKEHHOCTH

uM; BbIABIIEHBI U OLICHEHBI
pa3ianyHble (PaKTOPhI pUCKa
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4.3.2. TunoBble OLIEHOYHBIE CPeICTBA.

Cnucok BONPOCOB Jisl NOATOTOBKH K 3a4eTy ¢ OLeHKOM

[TonsiTve MpeANPUHUMATEIBCKOTO PUCKA.

KoHuenuus npuemiieMoro pucka.

Llenb 1 3a1a4u PUCK — MEHEDKMEHTA.

[TocTtpoerne MHOTO(AKTOPHON MOJIEIH.

MHuorodakTopHas MOJENb U TEOPUS aApOUTPAXKHOTO IEHOOOPA30BAHHUS.

VYrpasneHnue puckaMmu ¢ momMolibo mozaenen VaR.

[TapameTrpuueckas moaenp VaR.

Mepa oxunaemoro aepunuta ES u ee npumenenue.

Ouenka VaR no meroxy MonTte Kapiio.

10 Onenka ES no merony Monte Kapo.

11. Ilenoo6pa3oBanue (GppIOYEPCHBIX KOHTPAKTOB C IIOMOIILI0 Moaenu «cash-and-carryy.
[Ipumenenue 1uig MpoBeeHUsl apOUTPAKHBIX ONEpaLUid.

12. IlenooGpa3oBanue ommuoHoB. Dopmyna bmka—Illoyn3a. Ilpumenenue ms
MIPOBEJICHUS apOUTPAXKHBIX OINEpaLHid.

13. KosdduumeHt XemKupoBaHUS, €r0 CMBICA M NPUMEHEHHUE NpU YIPaBICHUU
pHUCKaMHU.

14. Chpsasl U MX TPUMEHEHHUE MPU yIPABICHUHU PUCKAMHU.

15. CtpaHIIBI U UX IPUMEHEHHE MIPU YIPABIECHUU PUCKAMHU.

16. Ctpsaamnsl v X IPUMEHEHUE IPU YIIPABICHUH PUCKAMHU.

CoNoOR~wNE

TunoBoii BApMAHT KOHTPOJILHOI PadoThI 1O 3a4eTy.

1. Onucars MHOr0(aKkTOPHYIO MOZEIb, CIOCO0 €€ MOCTPOEHUSI U BO3MOYKHOCTH U
CTOCOOBI €€ MMPUMEHEHHSI B PHCK-MEHEKMEHTE.

2. Mepa pucka VaR, ee cMbici. MOKHO 1M IPUMEHSTH Ha MPAKTUKE J1eIbTa-
HOpMaJIbHYIO0 MOjieNb olleHkH VaR u korpa?

3. Yemy paBeH KO3PPULHUEHT XeHKUPOBAHUS MPU XEIKUPOBAHUU 6Aa30BOI MO3ULIUU
no3uuueil B pproYepcHbIX KOHTpaKkTax? B ueM cMbica K03 PUIeHTa XeHKUPOBaHUSI U
€ro IIPUMEHEHUS Ha NPAaKTUKe?

4. [MpenamnonoxuM, 4To BBI BHIle- Ipe3uaeHT o ¢punancam B Hotels International u
MoKymnaete O0JIbIIOe KOJMYECTBO Kode Kaxblil Mecsll. Bac Bonnyert, kakoii OyzaeT 1ieHa
ko(e yepes Mecsl. Bel X0THUTE MOTYyYUTh FapaHTHIO TOTO, YTO YEPEe3 MECSALl He 3aIlIaTUTe
6onbiie 1.5 nomn. 3a ¢pyHT, nokymnas 35000 ¢pyHTOB. BBl HE HAMEpEHBI CTPax0OBaTh PUCK,
HO XOTHUTE MOJIYYUTh TapaHTUPOBAHHYIO 1IeHY B 1.5 mout. 3a yHT npu mokymke 35000
¢byHTOB KOe.

A). O0BSICHUTE SKOHOMHUYECKUN MEXaHU3M (PbIOYEPCHON CIENIKH, €CIIM CIIOTOBAas LI€HA Ha
MOMEHT NOCTaBKH cocrtasisier 1.25 gomn., 1.5 gonn. u 1.75 moi.

b). KakoBbl BapuaHThl COBOKYITHBIX BBIIJIAT MPU UCIOJIB30BaHUU (BIOYEPCHBIX
KOHTPAKTOB?

B). Ecnii Ha MOMeHT nocTaBku kKode Oyner cTouTh 1.25 m0Iul., TOMKHBI JIH BBl COXKAJIETh
0 3aKJIFOYEHUHU (PBIOYEPCHOTO KOHTpaKTa?

HIxaJia oneHUBaHUA

Kpurepuu onenku Oruenka

[TponemoHcTpUpOBaHbl INIyOOKHE, MCUEPIBIBAIOIINE 3HAHUS IIeieill u
3a/1a4  yNpaBlIeHUs pPHUCKaMHM, OCOOEHHOCTH pAa3JIMYHBIX BHJIOB
PUCKOB M METOJbl YNpPAaBJICHUS HMH; KIACCUPUKAUUN Ppa3TUUHBIX
(dakTOpOoB pHCKa M CHOCOOBI MX aHadN3a, TEXHOJOTUU OLEHKHU
(GakTOpOB pHCKA; METOJOB YIpAaBIEHUS pUCKaMU Ha YpPOBHE

OTIUu4HO
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KOMITAaHWH; 3HAET JAOINOIHUTEIBHO PEKOMEHIOBAaHHYIO JIUTEPATYPY.

[TponemMoHCTpUpOBaHBl YMEHHMSI BBISIBIATH pa3ildHble (PaKTOphl pUCKa
U OLICHMBAaTh BEJIMYMHY IOJBEPKEHHOCTH WM; BBISBISATH Pa3jIn4HbIC
dakTopbl PHCKa; OLEHUBATH pa3IUYHble (PAKTOPHI pUCKA, YMEHHUE
aHaJM3UpPOBaTh U OLICHUBATh KOPIOPATHUBHBIE PUCKUM HA YpPOBHE
KOMIIaHHUH B LIEJIOM;

IIpoeMOHCTPUPOBAaHBI HABBIKA IIPAKTUYECKOTO YIIPABICHUS PUCKaMU
C HCIOJIb30BAHUEM COBPEMECHHBIX HHCTPYMEHTOB HX OLCHKA U
yIpaBJICHUS; BBIABICHUS (PAKTOPOB pHUCKA, OLEHKUA Pa3IHMYHBIX
(akTOpPOB PUCKA; PUCK-MEHEKMEHTA Ha YPOBHE KOMIIAHUU B LIEJIOM.

[TponemMoHCTpUpOBaHBl TBEPABIE M JIOCTATOYHO IPOYHBIE 3HAHUSA
nejae M 3ajad ynpaBleHMS PHUCKaMU, OCOOEHHOCTH pa3IMYHBIX
BUJIOB PHUCKOB M METOJbl YNPABICHUS WMH; KIaCCHPUKAIMNA
pasInYHbIX (PAaKTOPOB PUCKA M CHOCOOBI MX aHalIM3a, TEXHOJIOIMU
OLIEHKU (HhaKTOPOB PHUCKA; METOJOB YIPABICHHS PUCKAMH Ha ypOBHE
KOMIIaHUH;

I[onycxaer HE3HAYUTEIbHBIE OIINOKH B YMCHUHU BBIABJIATH Pa3JIMYHBIC
(baKTOpBI pUCKa MW OHLCHHUBATH BCIWYHUHY [MOABCPKCHHOCTU UM,
BbIABJIATE  PAa3JIMYHBIC CbaKTOPI)I pucka; OLCHHUBATL Pa3JIMYHBIC
(baKTOpBI pHUCKa, YMECHHUC AHAJIU3HUPOBATDH u OLICHUBATh
KOPIIOPATUBHBIC PUCKHU HA YPOBHC KOMIIAHUHU B LCIIOM;

IIpoeMOHCTPUPOBAaHBI HABBIKA IIPAKTUYECKOIO YIIPABICHUS PUCKAMU
C HCHOJIb30BAHUEM COBPEMEHHBIX HWHCTPYMEHTOB HUX OLICHKH U
yIpaBJICHUsS; BbIABIECHUS (PAKTOPOB pHUCKA, OLEHKU pa3IMYHbIX
($akTOpOB pHUCKa; pUCK-MEHEI)KMEHTA Ha YPOBHE KOMIIAHUU B LIEJIOM.

Xopowo

[TponemMoHcTpUpOBaHbI 3HaHUS B 00beMe— IPOHACHHON NPOTrpaMMbl
OTBETHI U3JIaraeT XOTs U ¢ OUIMOKaMH, HO YBEPEHHO UCIPaBIISIEMbIMU
IIOCJIE JOTIOJIHUTEIBHBIX U HABOJALIUX BOIIPOCOB.

JlonyckaeT omMOKM B YMEHUU BBISBIAThH Pa3iMuHble (PAKTOPHI pUCKA U
OLICHUBAThb BEIIMYUHY IIOJBEPKECHHOCTH HM; BBIABIATH DPa3IU4HbIC
(dakTopbl PHCKA; OLEHUBATh pa3IUYHbIE (PAKTOPBHl pUCKA, YMEHHUE
QHAIM3UPOBATh U OLICHUBATHh KOPIIOPATHBHBIE PUCKM Ha YpOBHE
KOMIIaHWH B LIEJIOM;

He Bcerna ucnosb3yeT HaBbIKU IIPAKTUYECKOTO YIIPABIICHHS pPUCKaMU C
HCITOJIb30BAHUEM COBPEMEHHBIX HHCTPYMEHTOB X OLIEHKH U
yIIpaBJICHUS; BBIABICHUS (PAaKTOPOB PUCKA, OLIEHKU Pa3IMYHBIX
(GakTOpOB pHUCKa; pUCK-MEHEI)KMEHTA Ha YPOBHE KOMIIAHUH B 1I€JIOM.

Y noBieTs OpUTCIIbHO

CTyneHT AomycKaeT rpyobie OIMOKH B— OTBETE, HE TOHUMAET
CYILIIHOCTHU U3JIaraéMoro BOMpOCa, HE YMEET MPUMEHSATh 3HaHUS Ha
MPaKTUKE, 1ae€T HEMOJIHbIE OTBETHI HA JOTIOJHUTEIbHBIE U HABOISAIINE
BOITPOCHI

HeynosnersopurensHo

4.4. MeToanuecKkue MaTepuabl

[TpomexyTouHass arrectanus (3ayeT) MO JAUCUUIUIMHE IMPOXOAUT B (OpMe TEeCTUPOBAHUS.
CrTyneHTbl OJHOBPEMEHHO pEIIAIOT TECTOBBbIE 3aAaHMs. KaXaplil CTYJEHT NOJydaeT CBOM
MIEPCOHANIBHBIN BapuaHT TecTa. Kaxapiil TecT coctouT M3 16 BompocoB 3akpbeiToro tuma. Ha
OpPraHU3alMOHHYIO MOAroTOBKY 0TBOoAUTCS OT 20 10 30 MUHYT, HA HanKcaHue Tecta — 90 MUHYT.
Bo Bpems opraHuzallMOHHOM TMOATOTOBKHM CTYACHTAM pa3bsCHSAIOTCS IpaBWiia IMPOBEIEHUS

13




3a4eTa W BBIAAIOTCS OJIAHKU OTBETOB JJIA 3amoJiHeHUs. Kakaplil CTYy/IEHT BBITACKHBAET OWIIET C
TECTOBBIM 3a7anueM. [locie mpoBeaeHus 3a4eTa MPOBOAUTCS MTPOBEPKA PadoT.

5. MeToauuecKkue YKazaHus 1Jid oﬁyqamumxcs[ M0 OCBOCHHIO TUCHHUIIIMHBI

TpeOoBaHus K OPraHU3aALHHN CAMOCTOSITEJILHONH PadoThI CTY/IEHTOB NPH MOATO0TOBKE K
ay/IMTOPHBIM 3aHATHAM

1. Iloozomoeka Kk nekyuam

['maBHOE B 1eproOJ MOATOTOBKHU K JEKIIMOHHBIM 3aHATHIM — HAYYUTHCSI METOAAM
CaMOCTOSITEJIbBHOTO YMCTBEHHOT'O TPY/1a, CO3HATEIbHO Pa3BUBATh CBOM TBOPUECKHUE CIIOCOOHOCTH
U OBJIaJIeBaTh HABBIKAMU TBOPUYECKOM paboThL. 11t 7TOro He0OX0UMO CTPOro COOIIOAATh
JUCLUTUIMHY y4eObl M OoBeAeHHs. YeTKoe IUIaHupOBaHUE CBOETO pPab0Yero BpEMEHHU U OT/IbIXa
ABIISIETCS. HEOOXOIMMBIM YCIIOBHEM ISl YCIIEIIHON caMOCTOATEIbHOU paboThl. B ocHOBY ero
HYXXHO TIOJIOKHTh paboyre MpOrpaMMbl U3y4aeMbIX B CEMECTpE TUCIMILINH. ExxeHeBHOM
yueOHoIi paboTe cTyeHTy ciaeayeT yaensiarb 9—10 yacoB cBoero BpeMeHH, T.€. IPU LIECTH Yacax
ayJIUTOPHBIX 3aHATUH CAMOCTOATEIHLHOU paboTe He0OX0MMO OTBOINUTE 3—4 daca. Kaxxmomy
CTYJEHTY CJIETyEeT COCTABIIAThH €XKEHEICIbHBIN 1 CEMECTPOBBIH IIaHbI PaOOTHI, a TAK)KE TUIaH Ha
KaKIbId padounii jenb. C Beuepa Beeraa Halo pacipeiessaTh padoTy Ha 3aBTpAlTHUN JIeHb. B
KOHIIE KaXJI0TO JHA 11e71eco00pa3Ho MOABOIUTE UTOT pabOThI: TIIATETHLHO IPOBEPUTH, BCE TN
BBINTOJIHEHO 110 HAMEYCHHOMY TIIaHy, He OBUIO JI KaKUX-TH00 OTCTYIUICHUH, a eclii ObLIH, 1O
KaKoOW MPUUYKHE 3TO MPOou301LI0. Hy)KHO OCYIIECTBISATh CAMOKOHTPOIIb, KOTOPBIN SBISETCS
HEOOXOMMBIM YCIIOBHEM YCIICITHON y4eObl. ECiu 4TO-TO 0CTaIOCh HEBBIITOIHEHHBIM,
HEOOXOIUMO U3BICKATh BpeMsl JIJIs 3aBEPILICHUS ITON 4acTH pabOThl, HE yMEHbIIask 00bemMa
HEZIEJIBHOTO IJIaHa.

2. Camocmoamenvnasa paboma Ha 1eKyuu.

Crnymanue ¥ 3anuch JEKUUN — CJI0KHBIA BUJ By30BCKOM ayIuTOpHOI paboThl. BHuuMarensHoe
CIIyIIaHHE U KOHCTIEKTUPOBAHUE JICKIIUIA MTPEIIoiaraeT MHTEHCUBHYIO YMCTBEHHYIO
JeSTeNIbHOCTD cTyieHTa. KpaTkue 3anucu JeKuuid, UX KOHCIIEKTUPOBAaHUE TIOMOTaeT YCBOUTh
yueOHbIi MaTepuai. KoHCIeKT sBNseTCs MOJIe3HbIM TOT1a, KOT/Ia 3allCaHO CaMOe
CYIIIECTBEHHOE, OCHOBHOE U CEJIaHO 3TO CaMUM CTyJeHToM. He Hao cTpeMuThCs 3anucarhb
JIOCJIOBHO BCIO JIEKIIHIO. Takoe «KOHCIIEKTHPOBAaHUE» MPUHOCUT OOJIbINIE BPEa, YeM OJb3BI.
3anuch JeKIUN peKOMEHAYETCsl BECTH 110 BO3MOKHOCTH COOCTBEHHBIMH (DOPMYITMPOBKAMHU.
JXenatenbHo 3aMuCh OCYLIECTBIATh HA OJHOM CTPAaHUIIE, a CIEAYIOILYI0 OCTaBIISATh IS
popabOTKH y4eOHOT0 MaTepuana CaMOCTOSTENIbHO B IOMAIIHUX YCIOBUSIX. KOHCIEKT JIeKnu
Jydlle MoApa3AessaTh Ha MMyHKTHI, maparpadsl, co0Ir01as KPacHyI0 CTPOKY. ITOMY B OOJIBINONMN
CTeneHH OyayT COCOOCTBOBATH IMYHKTHI IJIaHA JIEKLUH, PEJI0KEHHBIE MTPENoJaBaTelIsIM.
[TpuHIMNMAaIBHBIE MECTA, OTIpeNieeHus, GOPMYIIbI U APYTOe CAEAYET COMPOBOXKIATH
3aMEUYaHUSIMU «BAKHOY», «OCO00 BAYXKHOY, «XOPOIIO 3alIOMHUTH» U T.I1. MOKHO J1e1aTh 3TO U €
MIOMOIIBIO PA3HOIBETHBIX MapKepOB WK pyuek. Jlyurie eciiu oHu Oy1yT COOCTBEHHBIMHU, YTOOBI
HE MMPUXOJIMIOCH TPOCUTH UX Y OJTHOKYPCHUKOB M TEM CAMBbIM HE OTBJIEKATh UX BO BPEMsI
nekiuu. LlenecoobpazHo pa3paboTaTs COOCTBEHHYIO «MapKorpaduio» (3HaYKH, CHMBOJIBI),
cokpaiteHus ciaoB. He numHuM Oyner u u3ydeHue ocHoB cteHorpaguu. Paboras Hag
KOHCIIEKTOM JIEKLUH, BCerJja HE0OX0AUMO HCI0Ib30BaTh HE TOJBKO YUEOHUK, HO U Ty
JUTEPATypy, KOTOPYIO TOTIOJIHUTEIBHO PEKOMEHI0BAI JIEKTOp. IMEHHO Takasi cepbe3Has,
KpOMoT/IMBasi paboTa C JEKIIHOHHBIM MaTepraioM MO3BOJIUT TITyOOKO OBJa/I€Th 3HAHUSMHU.

3. Iloozomoeka Kk ceMunapcKum 3aHamusm.

[ToAroToBKY K Ka)XXA0My CEMUHAPCKOMY 3aHSATHIO KaXKIbIA CTYJEHT JIOJKEH HauaTh C
O3HAKOMJICHHUS C IJIAHOM CEMUHAPCKOTO 3aHATHUS, KOTOPBII OTpa)kaeT cojiepKaHue
npeIoKeHHON TeMbl. TiiaTesbHOE MPOAYMBIBAHUE U U3YUYEHHE BOIPOCOB IJIaHa OCHOBBIBAETCS
Ha NpopadoTKe TEKYLIero MaTepuala JICKLUH, a 3aTeM U3y4eHUs 00s3aTeIbHON 1
JIOTIOJIHUTEIIbHOM JINTEpaTyphl, PEKOMEHI0BAaHHYIO K JaHHOU TeMe. Ha ocHoBe
WH/IMBUYaJIbHBIX MPEANOYTECHUN CTYAEHTY HEOOX0AMMO CaMOCTOSTENILHO BBIOpATh TEMY
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JIOKJIa/1a 110 Ipo0JeMe CeMMHApa U 10 BO3MOXHOCTH OArOTOBUTH 110 HEMY Ipe3eHTanuo. Eciu
IIPOrpaMMOil TUCHUIUIMHBI IPEAYCMOTPEHO BBIIIOJHEHUE MPAKTUYECKOTO 3a/1aHus, TO €r0
HE00XO0AMMO BBINOJIHUTH C YYETOM MPEII0KEHHON HHCTPYKIMHU (YCTHO Ui 10 NUCbMEHHO).
Bce HOBBIE OHATHS 110 U3y4yaeMOW TeMe HEOOXOAUMO BbIyYUTh HAU3YCTh U BHECTH B
rJI0CCapyUid, KOTOPBIN 11eJ1ecO00pa3HO BECTH C caMOro Hayaja nu3ydeHus Kypca. Pe3ynbTar Takon
paboThI JOIHKEH MPOSIBUTHCS B CIIOCOOHOCTH CTYACHTA CBOOOIHO OTBETHTH Ha TEOPETUYECKHE
BOIIPOCHI CEMHHAPA, €r0 BHICTYIUIEHUHU U y4aCTUU B KOJUIEKTUBHOM OOCYKJ€HUH BOIIPOCOB
U3y4aeMOi TeMbI, IPAaBUIHHOM BBITIOJTHEHUH NMPAKTHUECKUX 33JJaHUN U KOHTPOJIBHBIX padoT.
Crpykrypa ceMuHapa B 3aBUCHMOCTH OT COAEPKAHUS U KOJIMYECTBA OTBEIEHHOIO BPEMEHU Ha
U3YYEHHE KaXKI0N TEMbl CEMUHAPCKOE 3aHATUE MOXKET COCTOSATh U3 YETHIPEX-TISATH YacTeil:

1. O6cykxaeHne TeOpeTHUECKUX BOIPOCOB, ONPEAEICHHBIX IPOrPAMMON JUCLUIUINHBL.

2. loxnan v/ WM BBICTYIUICHHE C MPE3CHTALMSAMH I10 POOJIieMe CeMHHApa.

3. OOcyX1IeHHE BBICTYIUICHHH 10 TEME — TUCKYCCHSI.

4. BpInonHeHue MPaKTHYECKOTO 3aJaHus C TMOCIEAYIOIINM pa300poM MOTyYSHHBIX PE3Y/IbTaTOB
WK 00CYXJIeHHE ITPAKTUYECKOT0 331aHNUs, BBIIIOJHEHHOTO JJOMA, €CIIH 3TO MPELYCMOTPEHO
IIpOrpaMMon.

5. IlonBenenvie UTOrOB 3aHIATHUA.

[TepBast gacTh — 00CYKJIEHHE TEOPETUIECKUX BOIIPOCOB - IPOBOAUTCS B BHJIE (PPOHTATBHOM
Oecezibl CO BCe IPyIION U BKIIOYAET BBIOOPOUHYIO POBEPKY MPEIO0IaBaTeNIeM TEOPETUUECKUX
3HaHUU cTyaeHToB. [IpumepHas npoaomkuTeabHoCTs — A0 15 MunyT. BTopas yacte —
BBICTYIUICHHE CTYJEHTOB C JOKJIaJaMH, KOTOPBIE JOJIKHBI COIIPOBOXKAATHCS IPE3EHTALUAMMU C
LeJIbI0 YCUIJICHUS HaIJIIJHOCTU BOCHPUATHS, IO OJTHOMY U3 BOIIPOCOB CEMUHAPCKOTO 3aHATHSI.
O0s13aTenbHbII 271EMEHT JOKJIaAa — MPEJICTABICHUE U aHAJIU3 CTATUCTUYECKUX JTaHHBIX,
000CHOBaHME COITUANIBHBIX MTOCIIEACTBUH JIF0OOT0 IKOHOMHYECKOTO (haKTa, SIBJICHUS WIN
nporecca. [Ipumepnas npopomkuteabHocTs — 20-25 munyT. [locne 1okianoB cieayer ux
oOcyxaeHue — Auckyccus. B xoje 3Toro 3ramna CeMMHApCKOT0O 3aHATUS MOTYT OBITh 3aJaHbl
YTOYHSIOLIME BOIIPOCHI K ToKIanuukaM. IIpumepHas nponoskuTenbHocTs — 40 15-20 MuHyT.
Ecnu nporpaMMoii npeaycCMOTPEHO BBIIIOJHEHHUE TPAKTUYECKOTO 3a/1aHusl B paMKaX KOHKPETHOM
TEMBI, TO IPENOJABATEIIIMU OIPEIENIAETCS €r0 COAEPIKaHUE U TAETCsl BpEMs Ha €TI0
BBITIOJIHEHHE, @ 3aMET HJIET 0OCYKICHHE Pe3ysIbTaToB. Ecin mpakTuyeckoe 3a1anue T0JIKHO
ObUIO OBITH BBIIOJIHEHO JI0Ma, TO HA CEMUHAPCKOM 3aHSATHH ITPETo1aBaTelNb POBEPSIET €ro
BBITNIOJIHEHHE (YCTHO WJIM MUCbMEHHO). [IpuMepHas npoaomkuTenbHocTh — 15-20 MUHYT.
[TonBeneHueM UTOTOB 3aKaHYMBAETCsl ceMUHapcKoe 3aHsTHe. CTyAeHTaM JOJDKHBI ObITh
00BSIBJICHBI OLICHKH 3a paboTy U JaHbl UX YyeTKue o0ocHoBaHus. [IpumepHas
IPOJOJKUTEIBHOCTD — 5 MUHYT.

4. Paboma c numepamypHroimu uCmoOYHUKAMU

B nporiecce moAroToBKM K CEMUHAPCKUM 3aHATHSM, CTYI€HTaM He00X0AMMO 00paTUTh 0coboe
BHHUMaHUE Ha CaMOCTOSTEIbHOE U3yUE€HNE PEKOMEHJOBAHHON y4eOHO-METOJUUECKOH (a Takke
HaY4YHOH U nomnyinsipHoil) turepatypsl. CaMocTosATeNIbHAS paboTa ¢ ydeOHUKaMH, y4eOHBIMU
OCOOMSIMH, HayYHOM, CIPAaBOYHOW U MOMYJIIPHOM JIUTEpaTypold, MaTepruataMy MepruoIuIeCKIX
u3aHuit 1 HTepHeTa, CTAaTUCTUYECKUMHU JJAaHHBIMU SBJISIETCS] Hanbosee 3P PeKTUBHBIM
METOJIOM IOJIY4E€HUsI 3HAaHUH, T03BOJIIET 3HAYUTEIbHO aKTUBU3UPOBATh MPOIIECC OBJIAICHUS
uHpopmanuel, cnocoocTByeT 0osiee rTy0OKOMY YCBOSHHIO H3y4aeMoro Marepuaia, (GopMupyer
y CTY/ICHTOB CBO€ OTHOIIEHHE K KOHKpETHOMH npobieme. bosee rimy0okomMy pacKkpbITHIO
BOIIPOCOB CITIOCOOCTBYET 3HAKOMCTBO C JIOMIOJHUTEIBHOMN TUTEPaTypoil, peKOMEHIOBAaHHOM
npernojaBaTesieM Mo KaKJI0W TeMe CEMUHAPCKOTO WIIM MPAKTHYECKOI0 3aHATHUS, YTO ITO3BOJISET
CTYJEHTaM IPOSIBUTH CBOIO MHIUBUAYAIBHOCTh B paMKaxX BBICTYIUIEHHS HA JAHHBIX 3aHATHUSAX,
BBISIBUTH IIUPOKUI CIIEKTP MHEHHI 110 U3y4aeMoii podieme.

MeToauueckue PEKOMEHIAUHU ITO ITPOBECACHUIO OITPpOCa
OHpOC MMpOBOAUTCA YCTHO U BKIIFOYACT B cebs BOIIPOCHI HC TOJIBKO HA 3HAHUEC, HO U HA
IMOHUMAaHHEC TCOPETHICCKOI'0 MaTCpuraia, a TAKKE BOIIPOCHI, ITO3BOJIAIOIINUE ITOHATh, MOXKCT JIU
CTYACHT IPUMCHATD MOJYYCHHBIC TCOPCTUYCCKUC 3HAHW HA ITPAKTUKE.
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Jlo mpoBeieH st OMpoca MPEeroAaBaTelb MOKET MPEAOCTABUTh 00YJAIOIIMMCS MePEUYCHb
KOHKPETHBIX BOIPOCOB, KOTOPBIC OYAYT 33JaHbl B X0JIC OMPOCA MUITH KE MOPESKOMEHI0BATh
HEOOXOMMYIO JIJIsl TOJTOTOBKH K OMPOCY JIUTEPATYPY, KOTOPYIO CTYACHTaM Haa0 OyneT
U3YYUTh CAMOCTOSTEIIBHO.

[To okoHYaHMH OMpOCca MPENnoaBaTellb MOABOIUT UTOTH OMIPOCA M BBICTABIISACT
COOTBETCTBYIOIIHE OAILIBI.

MeToauuecKkue YKa3aHus 10 BBINMOJIHECHUIO IPAKTHYCCKUX 3aJaHuH (l'IpaKTl/IKyMOB)

[IpakTHueckoe 3alaHue 1Mo AUCIUIUTHHE SIBISETCS (HOPMOM KOHTPOJISI KAYECTBA YCBOCHHMS
nucuuniuHel. Lensto [Ipaktrnueckoe 3aganue ABIsSETCS 3aKpEIVIEHUE TEOPETUYECKUX 3HAHUI
CTYACHTOB, IPOBEPKA YMEHUS YBSI3bIBATh TEOPETUUECKHUE MOJIOKEHHS C TPAKTUYECKUM
aHaJIN30M pealibHbIX cuTyalui. [IpakTuueckoe 3a1anne TOJKHO OBITh BBIIIOJIHEHA B IIOJTHOM
00béMe U akKypaTHO odopmiieHa. [TpakTrueckoe 3aj1aHne COCTOUT U3 OTBETOB Ha BOMPOCHI U
peleHus 3a1a4 1o TeMam Kypca. Pemras 3agauy, CTyI€HT TOJKEH JaTh MOSICHEHHUS, U3 KOTOPBIX
JOJKHA OBITH BUJIHA JIOTHKA €T0 paccyxkaeHui. Ecnu ycinoBueM 3aauu mpeaycMOTpeHO
MOCTPOCHUE TpadrKa UM 3aTIOJTHEHHE TA0JIUIIBI, TO IO/ Ta0JIUIeH W TpaduKOM
OTIMCBIBAIOTCS OCHOBHBIC 3TAITBl TOCTPOCHUS Ipadrika Wi 3armoHeHus Tabaunbl. [Ipexae yem
pelaTh NpeIOKEHHbIC 3aJaHusl, ONPEICIUTE, K KAKOM TEME Kypca OHU OTHOCSTCS.
BHuMartenpbHO IpoYHTaiiTe COOTBETCTBYIONINHI pa3ien yueOHrKa (CIMCOK OCHOBHOM
JUTEPATYPHI), a TAKIKE COOTBETCTBYIOIIYIO pa3aTOYHBIN MaTepruai 00 OCHOBHBIX MOHSATHUSAX U
KaTEropusiX TEMBbI.

MeToanueckue peKOMeHIAIUU 110 BHINOJHEHHI0) KOHTPOJIbHBIX MMCbMEHHBIX
padoTt

KOHTpOJ’IBHaﬂ INUCbMCHHAasA pa60Ta - CPEACTBO, ITO3BOJIAOMICC OLICHUTh YMCHUC 06yqafomer0051
IMUCbMCHHO U3JIaraTtb CyThb IMOCTaBJICHHOM Hp06JI€MI)I, CaMOCTOATCIIbHO ITPOBOJUTDL aHAJIN3 3TOM
HpO6J’IeMH C UCIIOJIb30BAHHUECM KOHI.[GHI.[PIIZ " aHAJIMTUYCCKOTO UHCTPYMCHTApUA JUCHUIIJINHBI,
J€J1aTh BBIBObI, 0606H1&IOHII/I€ ABTOPCKYIO MMO3UIHIO 10 IMMOCTABJICHHOMY 3aaHUIO.

OcHoBHBbIE 32/1a4M BbINOJIHAEMOH PadoThI:

1) 3akperyieHre MOJyYeHHBIX paHee TEOPETUIECKUX 3HAHUM;

2) BBIpab0OTKA HABBIKOB CAMOCTOSITEIbHON PabOTHI;

3) BbISICHEHHE TTOJATOTOBJICHHOCTH CTY/ICHTa K OyIyIeil mpakTUYecKoi paboTe;

Becr nporiecc Hanmrcanusi KOHTPOIBHOM pabOTHl MOKHO YCIIOBHO Pa3euTh Ha
CJIEIYIOIINE ITAIbI:

a) BBIOOP TEMBI M COCTABJIEHNE IIPEIBAPUTEIBHOTO MJIaHa paOoThI;

6) cOop Hay4HOI HH(pOpMALMU, U3yUEHUE JIUTEPATYPHI;

B) aHAJIM3 COCTaBHBIX YaCTEH MPOOIEMBI, U3JI0KEHUE TEMBI,

r) 00paboTka MaTepuana B IEJIOM.

[ToaroToBKY KOHTPOJBHOM PabOTHI ClIEyeT HAYNHATH C TOBTOPEHHS COOTBETCTBYIOIIETO
paszzena yueOHHKa, yI€OHBIX TOCOOMIA 1O TAaHHOM TeMe M KOHCIIEKTOB JIEKITHi, TPOYNUTAHHBIX
panee. [IpuctynaTe K BBIMOTHEHUIO paOOTHI O€3 N3YUEHHUSI OCHOBHBIX TTOJIOKEHUHN U TIOHITHI
HayKH, HE CJIEJIYEeT, TAK KaK B 3TOM CIlIydyae CTY/AEHT, KaK MPaBUJIO, IIJI0XO OPUEHTUPYETCS B
MaTepuae, He MOKET OTTPAHUYHUTh CMEKHBIE BOITPOCHI M COCPEAOTOYNTH BHUMAHHE HA
OCHOBHBIX, TIEPBOCTETICHHBIX MTPOOJIEMax paccCMaTpUBAEMON TEMBI.

[Tocne BeIOOpa TeMBI HEOOXOAMMO BHUMATEIHHO N3YYUTh METOMYECKUE PEKOMEH TAITH
0 MOATOTOBKE KOHTPOJIBHOU pabOThl, COCTABUTH TUIaH PaOOTHI, KOTOPBI TOJDKEH BKIIOYATh
OCHOBHBIE BOIIPOCHI, OXBATHIBAIOIIHNE B IIEJIOM BCIO TPOPAOATHIBAEMYIO TEMY.

TpebGoBanus K cogep:KaHUI0 KOHTPOJIbHOI padoThI
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B conepxannu KOHTPOIBHOM pabOThl HEOOXOAMMO MTOKa3aTh 3HAHUE PEKOMEHTIOBAaHHOMN
JUTEPATyphl [0 JAHHOU T€ME, HO MPU 3TOM CIIEIYET MPABUIHHO MOJIb30BATHCA
MEPBOMCTOYHUKAMHU, U30€raTh Ype3MepHoro uutupoBanus. [Ipu ncnonp3oBanum qUTaT
HEO0OXOAMMO YKa3bIBaTh TOUHBIE CCHUIKUA Ha UCIIOJIb3YEMbIl HICTOYHUK: YKa3aHUE aBTOPA
(aBTOpOB), Ha3BaHUE PaOOTHI, MECTO U T'OJ] U3JAHUSI, CTPAHULIBI.

B npornecce paboThl Hall TIEPBOMCTOYHUKAMH 1€J1€CO00Pa3HO AeIaTh 3alUCH, BBITUCKU
ab3a1eB, LIUTAT, OTHOCSIIUXCS K U30paHHOM TeMe.

Kpome pekoMeH1I0BaHHOM CIIeIUATBHOMN JIUTEPATYPhl, MOYKHO UCIIOJIB30BaTh JIFOOYIO
JOTIOTHUTEIIBHYIO JIUTEpaTypy, KOTopasi He0OXOoauma JIsl pACKPBITUS TEMbI KOHTPOJIbHON
paboTHI.

IHopsinok BBINOJHEHUS] KOHTPOJILHON padoThI

KonTtponbHast paboTta uznaraercst JIOrm4ecKy oCIe10BaTeIbHO, IPAMOTHO U
paz00pUuBO.

Beenenue n0mkHO ObITh KpaTKUM, He Oosiee 1 cTpaHuibl. B HEM HE0OX0AUMO OTMETHUTH
aKTyaJIbHOCTb TEMBI, CTEIIEHb €€ Hay4YHOU pa3pab0TaHHOCTH, IPEAMET UCCIIEI0BAHUS, LIEIb U
3aJlauu, KOTOpbIE CTaBATCS B pabote. M3n0xeHue KaxJjoro Bonpoca He00X0JMMO HayaTh ¢
HaIMCaHUs 3ar0JIOBKA, COOTBETCTBYIOIIEMY OIJIaBJIEHUIO, KOTOPBIN JOIKEH OTPaXkaTh
coJiepKaHue TeKCTa. 3aroJIOBKU OT TEKCTa ClIeAyeT OTeNATh UHTepBasaMu. Kax /bl 3arojaoBok
00s3aTeNbHO JTOJIKEH MPEAIIECTBOBATh HEITOCPECTBEHHO CBOEMY TEKCTY. B Tom ciyuae, koraa
Ha O4epeTHON CTpaHMIle OCTAETCs MECTO TOJIBKO JUIsl 3arojIoBKa U HET MECTa HU JUIs O/THOM
CTPOYKH TEKCTa, 3ar0JIOBOK HYXKHO ITUCATh HA CIEAYIOIIEH CTPaHUIIE.

W3znaras Bonpoc, Kaxkablil HOBBIA CMBICIIOBOM a03all HE0OX0IMMO HauaTh ¢ KPacHOM
CTPOKHU. 3aKOHYUTH U3JI0KEHHUE BOIPOCa CIEAYET BbIBOJOM, HTOIOM 110 COAEPHKAHUIO TaHHOTO
paszena.

Wznoxenne copepkanust BCe KOHTPOIBHON paOdOTHI TOJKHO OBITH 3aBEPIIEHO
3aKJII0OYEHHEM, B KOTOPOM HEOOXOMMO /1aTh BBIBO/IbI I10 HATUCAHUIO PAOOTHI B IIEJIOM.

CrtpaHulbl KOHTPOJIBHOM pabOTHI JOKHBI HMETh HyMepaluio (CkBo3Ho# ). Homep
CTpaHMIIBI CTAaBUTCS BBEPXY B IIPaBoM yriy. Ha TUTY/IbHOM JcTe HOMEp CTpaHUIIBI HE
craBuTcs. ONTUMANTBHBIA 00bEM KOHTPOIBHOM paboTsl 10-15 cTpanuil MAamImHOTMCHOTO TEKCTa
(pa3mep mpudra 12-14) yepe3 nosyTOpHbIM HHTEPBAJ Ha CTAHIAPTHBIX JIUCTax Gopmara A-4,
noJist: BepxHee —15 MM, HuxkHEee —1 5SmM, teBoe —25MmMm, ripaBoe —10mm.

B TexcTe KOHTpOJIBHON pabOTHl HE JOMYCKAETCS POU3BOIBHOE COKPALIEHHE CIIOB
(kpome OOIICPUHSTHIX ).

ITo BceM BO3HMKILIMM BOIPOCAM CTYAEHTY ClEyeT 00palaThCs 3a KOHCYIbTalUueH
npenoaasaresito. Cpok BBIINOJIHEHNS KOHTPOJIBHON pabOoThl onpeiensieTcs NpenojaBaTesieM, u
OHa JI0JKHA OBITh CllaHa He MO3Hee, YeM 3a HEZelo 10 3k3ameHa. [1o pesynpraTaM npoBepKu
KOHTpPOJIbHAs paboTa oleHuBaeTcs Ha 2-6 6aymioB. B ciiydae oTpuiiaTebHOM OIEHKH, CTYACHT
JIOJDKEH 03HAaKOMHTBCS C 3aMEYaHUSAMU U, YCTPAHUB HEIOCTATKHU, IOBTOPHO clIaTh paboTy Ha
IIPOBEPKY.

Bomnpocel 11 caMOCTOATEILHOM MOATOTOBKH K 3aHATHAM JIEKIMOHHOI0, IPAKTUHYECKOT0
(ceMMHAPCKOr0) THUIIOB IO TeMaM (pa3esaM) IUCHUILTHHBI (MOXYJIfA):

Temal.

1. [IpeacraBieHuit 0 TEPMUHE «PUCK» B HCTOPUUYECKOM pa3pese.

2. Puck, kKak OJIMH W3 OTJIMYUTEIBHBIX PU3HAKOB MPEANPUHUMATEIECKOU IEATeTLHOCTH.
3.HeonpeneneHHOCTh, CBSI3aHHAS CO CPEOi, B KOTOPOM MIPUHUMAETCS PEIICHUE U PUCK.
4. [IpnurHbBI BOSHUKHOBEHHUS U (DaKTOPHI pUCKA.
Tema 2.
1. Konuenuus npuemMiieMoro pucka u uaest ynpaBJjIeHUs] pPUCKOM.
2. PaznuyHble YPOBHH PUCKA MPU YIIPABICHUH UM U JIBIDKEHUE K IPUEMIIEMOMY YPOBHIO.
3. DTansl peanu3aiuy KOHIENIUH MPHUEMIIEMOTO PUCKA.
Tewma 3.
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1. Ilenb pucKk-MEeHEIHKMEHTA.

2. OcHOBHBIE 33J]a4H, PEIIAEMbIE PUCK-MEHEKMEHTOM PA3PELIUTh NPU ABHKEHUHU K

3. YeThIpe OCHOBHBIX METO/A YIPABICHUS PUCKOM.

4. Vicnonp30BaHne pRIHOYHOW MH(POPMALIUU TIPH YIIPABICHUU PUCKOM

Tema 4.

1. BeisiBinenne pakTopoB pucka

2. Bueurnue u BHyTpeHHUE (HaKTOPbI pUCKA U UX KIIACCHU(PHUKALIUS.

Tema 5.

1.®uHaHCOBast OTYETHOCTh KOMITAHUH, KaK OJIMH U3 OCHOBHBIX UCTOYHUKOB HHPOPMAIIH O
daxTopax pucka. Mcnonp3oBanue GMHAHCOBON OTYETHOCTH IS BBISBICHHS (DAKTOPOB pUCKA.
2. Buemnsis goctynHas uH(opmanus, Kak ICTOYHUK UIECHTHU(PHUKAIIUN PUCKOB.

Tema 6.

MHuorodakTopHas MOJENb U MPEINOI0KEHUS, TIOJIOKEHHBIE B €€ OCHOBY.

Teopust apOUTPaKHOTO LIEHOOOPA30BaHUS U €€ CBSI3b C MHOTO()AKTOPHOM MOJEIBIO.
[Tpumenenus MHOTO(GAKTOPHOIN MOJIENN 1JIs BBISIBICHUSI 3HAUMMBIX (DaKTOPOB PHCKA U UX
OLICHKH.

Tema 7.

Mogens VaR u npennonoxxeHus, Jexaline B €€ OCHOBE.

bazenbckuii Bapuant mojenu VaR.

Tema 8.

[IpuMmeHeHne METOI0B CTaTUCTHUECKOTo MoenpoBanus (Mounte — Kapio) s ouenku
BeNMYMHBI VaR 0e3 mpeanonokeHus 0 JOTHOPMAaTbHOCTH.

Tema 9.

Omnpenenenue Mepsl oxugaemoro aegumnura ES u cpaBuenus ee ¢ VaR.

CaoiictBa ES.

Tema 10.

Orenka mepsl oxugaemoro aedunura ES B mpeanonoskeHnn HOpMaIbHOCTH pacipeiesieHusl.
Tema 11.

OcoOenHoCTH OIIEHKH Mephl oxkusiaemoro nedpunurta ES meronom Monte Kapio.

Tewma 12.

1.IlenooOpa3oBanue (hpIOUSPCHBIX KOHTPAKTOB C MOMOIIBIO MOJIENH «cash-and-carry».

2. llenoob6pazoBanue onmuoHoB, Gpopmyna bivka—IIloyn3za.

3. ApbuTtpakHble oneparum.

Tema 13.

1. Cripazibl ¥ cTpaTeruu XeIHKUPOBaHMsI C X UCIIOJIB30BAHUEM.

2. CTpaHIJIBI U CTPATETUU XEKUPOBAHUS C UX UCIOIb30BAaHUEM.

3. CTpaUIbl ¥ CTpATETuy XEPKUPOBAHMSI C UX UCIIOJIB30BAHUEM.

Tewma 14.

CoBeplIeHHOE XEI)KUPOBAHNE U YaCTUYHOE XEPKUPOBAHMUE.

KoadunmenT xemxupoBaHus.

Onenka ko3 GHUIMEHTa XeHKUPOBAHUS C TOMOIIBIO TUHEHHON PErpeccHy.

Tema 15.

XemKUpoBaHUe ¢ MUHUMAJIBHON TUCIIEPCUEH.

Koad¢uimenT xemxupoBanus ¢ MUHUMAJIBHOM THCIIEPCUEN.

Hcnonb3oBanue ko uIMeHTa 1eTepMUHaLIY 171 ONpeaeTeHns cTeneHu 3)HeKTuBHOCTH
XeIKUPOBAHUS.

Bunael camoctosiTenbHON BHEAYTUTOPHOU pabOThI: MOBTOPEHHE JIEKIIMOHHOIO MaTepuaia u
MaTepHaia yaeOHUKOB, OATOTOBKA K MPAKTUYECKUM 3aHATHSIM, TEKYIIEMY KOHTPOJIIO.

6. YueOHas iuTepaTypa u pecypchbl HHPOPMAIHOHHO-TEJIEKOMMYHUKANMOHH 0¥
cetu "UnTepHer", BK/IIOYAA NepevyeHb Y4eOHO-METOAMYECKOr0 o0ecnedeHnst 1JIs
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CaMOCTOSITE/IbHOI Pa0doThI 00y4aIOIIMXCH MO AMCUUILTHHE (MOTYJII0)

6.1 OcHoBHas JuTepaTypa:

1. benos, II. I'. YnpaBnenue puckamu, CHCTEMHBINA aHATIU3 U MOJCIIUPOBAHUE B 2 T :
y4eOHUK ¥ MPAKTUKYM i OakaaBpuara u Maructparypsl / I1. I'. benoB. — M. :
NznarensctBo FOpaiit, 2015. — 733 ¢. — (Cepus : bakanaBp u MarucTtp.
Axanemuueckuii kype). — ISBN 978-5-9916-4703-8. https://www.biblio-
online.ru/book/5471D44E-2B8B-45A8-90F0-C4C4416B0C39

2. Boponuosckuii, A. B. YrpaBienue puckamu : ydeOHUK U IPAKTUKYM JUisl OakajmaBpuara
u maructparypsl / A. B. Boponmosckuii. — M. : U3natenscrBo FOpaiit, 2016. — 414 c.
— (Cepus : bakanaBp u Mmaructp. Akagemudeckuid kypc). — ISBN 978-5-534-00945-3.
https://www.biblio-online.ru/book/E098C311-CAA9-4FD5-AC72-5F801419DD64

3. Xomunuuu U. I1. [u ap.]. Yopasrnenue GpuHAHCOBBIMHU PUCKAMU: YUEOHHUK U MPAKTUKYM
i OakanaBpuara U Maructparypsl /mox pea. W. I1. Xomunwny, W. B. [Temanckoit. —
M. : U3narensctBo FOpaiit, 2016. — 345 ¢. — (Cepus : bakanasp u maructp.
Axanemuyeckuii kype). — ISBN 978-5-534-01019-0. https://www.biblio-
online.ru/book/419260FD-3B72-4848-A8C3-BSEBABF94F86

6.2 JlonoiHuTEIbHAS JIMTEPATypa:
2. T'ananoB B.A. IIpou3BoHbIE HHCTPYMEHTHI CPOUHOTO pbIHKA, M.: «DUHAHCHI U

craTuctukay, 2002.

3. I'snam /1., Kpoyu M., Munacan B.b., Mapk P. OcHOBbI puck-meHemxmeHTa, M.:
FOPAUT, 2016. https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-
ECO1EE10B8CD

4. Namonapan A. MHBecTunnoHHas oueHka, M.: «Anbnuna busnec bykey, 2016.
https://e.lanbook.com/book/32506#book name

5. JlumutoBckuit M.Y. lHBeCTULIMOHHBIEC IPOEKTHI U PealbHBIE OMITMOHBI HA
pa3BHBaIOIIKXCS phIHKaxX, M.: M3natensctBo «HOpaiity, 2016. https://www.biblio-
online.ru/book/46E3DAF4-2C61-4804-9C60-DB5396084A34

6. JlumuroBckuii M.A., Jlobanosa E.H., Munacsu B.b., [Tanamapuyk B.I1. ,
KopriopatuBHblii (PHHAHCOBBIN MeHeDKMEHT:, M.: FOpaiit, 2016, http://www.biblio-
online.ru/thematic/?56&id=urait.content.9791AEF7-E742-460D-8AAF-
53116370FBCB&type=c_pub

7. llapn ¥.®., Anekcanzaep I'.JIx., batinu JI.B. UaBectunuu, M.: «MHDOPA — My, 2006.

6.3 YueOHo-MeTOANYECKOE 00eciedeHHe CAMOCTOATEIbHOI PadoThI CTY/IEHTOB:
1. Meronundyeckue Marepuainbl MO IOATOTOBKE K MEXIYHAapOAHOMY OJK3aMEHy IO
ceprupuxanmun  CHHA  Paspmen  «Ilpuknagnas teopus mnoptdens» M.: T[unpaus
MHBECTULMOHHBIX U (PMHAHCOBBIX aHAMUTUKOB PD, 2005

2. bypenun A.H. ®opBapasl, ¢brouepchl, ONUUOHBI, 3K30THUYECKHE M IOTOJHbIE
npou3BosiHbIe, M.: «HayuHo-TexHnueckoe obmectBo uM. akagemuka C.U. Basunosay, 2005.

3. OHuukIionenus (MHaHCOBOIO PUCK-MEHeKMeHTa, «AnbnnHa busnec bykey, 2005.

4. [Hankun A.C., [llankun B.A. Teopus pucka u MOJAEINPOBAHUE PUCKOBBIX CUTYalUH,

N3narenscko — Toprosas kopnopauus «/lamkos u K0, 2005.

19
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https://www.biblio-online.ru/book/419260FD-3B72-4848-A8C3-B8EBABF94F86
https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-EC01EE10B8CD
https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-EC01EE10B8CD
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https://www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-DB5396084A34
http://www.biblio-online.ru/thematic/?56&id=urait.content.9791AEF7-E742-460D-8AAF-53116370FBCB&type=c_pub
http://www.biblio-online.ru/thematic/?56&id=urait.content.9791AEF7-E742-460D-8AAF-53116370FBCB&type=c_pub
http://www.biblio-online.ru/thematic/?56&id=urait.content.9791AEF7-E742-460D-8AAF-53116370FBCB&type=c_pub

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

7. MaTtepuajibHO-TeXHHYECKas 0a3a, HH(POPMALMOHHbIE TEXHOJOTHH, TPOrPaMMHOE
obecrieyeHue 1 UHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

3aHATHSA TPOBOAATCS B yIEOHBIX ayAUTOPHAX, OCHALICHHBIX PA00YNM MECTOM
npenoaasaTess (CToi, CTyl, Kadeapa), pabouuMu MEeCTaMH CTYAEHTOB (CTOJIbI, CTYJIbs) IO
KOJIMYECTBY CTYACHTOB, TOCKOH MENOBOM MM OeJIoi /ISl HalMCaH!Usl MapKepaMy W
¢dumyapTom st Oymaru 60bmoro opmara, Mapkepamu (KpacHbIN, YUEPHBIA, 3€JIEHBIH,
CHHUIN), TyOKOH IS JOCOK, 000pyJOBaHHEM JUIS IIOKa3a MPE3CHTAIMI U CIIAiI0B (KOMIBIOTED,
IIPOEKTOP, PKPaH).

Hcnonb3yercs crneayromiee mporpaMmMHoe 00eciedeHHe:
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
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http://www.derex.ru/
http://www.riskmetrics.com/

