1. NMepeyeHb KOMMETEHUMA C yKa3zaHUeM 3TanoB Ux ¢popMmpoBaHUA B npouecce
OCBOeHUuA obpasoBaTesibHOM NpPorpaMmmbl

Mpn wnsyyeHnn pucumnimHel «PopmupoBaHMe WM ynpasBneHne nopTdenemMm LEHHbIX
BGymary, npnobpeTatoTcs cnefyowme KoOMneTeHUUN:

CnocobHOCTBLI0 MHTEPNPeTUpoBaTh pesynbTaTbl PUHAHCOBO-3KOHOMUYECKNX
nccnegoBaHui € Lenbto pas3paboTkn UHAHCOBBIX aCNEKTOB NEPCNEKTUBHbBIX
HanpasneHun NHHOBALIMOHHOIO pasBUTUA opraHnsaumin, B TOM Yncne goMHaHCOBO-
KpeauTHbix (MK-25);

Tak Kak [aHHas KoMneTeHuus npuobpeTaeTcs 4epe3 OCBOEHWE Lenoro psja
ANCUMNIIMH U NpoYMx BuOOB YydebHom paboTbl (MpakTukM), Npv  MNPOMEXYTOYHOMN
aTTecTauumm OCyLLEeCTBNAETCA NpoBepka He caMOW KOMMETEHLMU, 8 COOTHECEHHbIX C HEN
pe3ynbTatoB 00y4eHus, KoTopble (POPMUPYIOTCA B XOAE U3YyYEeHUS AaHHOW AUCUUMNIINHDI.
Pesynbtatbl 0BydeHns No JaHHOW AUCUMMNIMHE — 3TO MNepevYeHb 3HaHWA, YMEHUA W
HaBbIKOB (BNnageHuin), kotopble Bbinn NpuobpeTeHbl B Xo4e €€ U3y4eHus.

3HaTb: OCHOBHble KOHLEeNuUMM (PUHAHCOBOIO MEHEKMEHTa, B T. Y. COOTHOLUEHUe
puUcka N OOXOOHOCTWU, NOPTAENbHYID TEOPUK U UHAOPMALMOHHYD acCUMETPUID; YepTbl
COBpPEMEHHOMN NopTdenbHON Teopun; 3pdEKTMBHOE MHOXECTBO; 6E3pUCKOBLIE 3alMbl U
ahheKkTBHAA rpaHuLa; OCHOBHble MeTOAbl PYHOAMEHTANbHOIO N TEXHUYECKOro aHanuaa
WHBECTULINN, OCHOBHbIE MpPUEMbl U MeToAbl (PMHAHCOBOM MaTeEMaTUKWU; cneunduky
hopMMPOBaHUA pasfiMyHbIX NopTdenen LeHHbIX bymar;

YMeTb: roTOBUTb aHanNUTUYeCKue OTYeTbl U NPUHUMAaTbL ynpaBreHYeckme peLleHus
Ha OCHOBe aHanusa n uHTepnpeTauun pmHaHcoBown, ByxranTepckon U MHON MHpopMaLn
N3 OTEYECTBEHHbIX M 3apyBeXHbIX UCTOYHWKOB WMH(OPMaLWN; BbISBASATb HEAOOLEHHbIE
PMHaHCOBbIE aKTUBbI; BbIOMpPaTb akTMBbl U pasmewatb UX B nopTdernb No Kraccam c
y4yeToM uKcauumn pbliHKa; pOpMUPOBaTbL MPOrHO3bl Pas3BUTUS KOHKPETHbIX (PMHAHCOBbLIX
npoLeccoB Ha MUKPO-, ME30 — U MaKPOYPOBHE;

Bnapetb: HaBblkaMy (PMHAHCOBLIX pac4eTOB B aHann3e PbIHOYHOW LIEHbI aKLMA U
obnurauum; HaBblkaMn (PUHAHCOBLIX PacYeTOB B aHanNM3e 4OXOAHOCTU U pUcka akuum u
obnurauuii; HaBblkaMn aHaNUTMYECKOro 060CHOBaHMS 3PPEKTUBHOIO BbiGOpa akLun
y4E€TOM PbIHOYHOW NPEeMUN 3a PUCK; HaBblKaMX UCMOJTb30BaHUS NPUHLMMIOB NOPTEENbHOro
WHBECTUPOBaHMUS; COBPEMEHHBIMU KOMMbIOTEPHBLIMU TEXHOMOIMSAMU, UCNOMNb3YEeMbIMU A5
OCYLLEeCTBMEHNSA TOProBn Ha pPbiHKE LIEHHbIX Bymar.

Pesynbtatel 00y4YyeHUA SABNAIOTCA WU3MEPUMbIMU, W UX [OOCTUXKEHUE SBrseTcs
noaTBepPXAEeHNWeM TOro, 4YTO 3anfaHUPOBaAHHLIA 3Tan (OPMUPOBAHUSA KOMNETEeHUMU
AOCTUTHYT. dopmMa NPOMEXYTOYHOW aTTecTauum NO AaHHOW OUCUMNNHE — 3a4eT Ans
OYHOW N 3a04HOW PopMbl 0BydeHus. [lepeyeHb KOMMETEHUUN C yKasaHMeM 3TanoB WX
dopmmpoBaHNsa B MNpoLEecce OCBOEHWA obpasoBaTenbHOW nNporpammMbl NpuBEAEHbl B
Tabnuue Huxe.



MepeyveHb KOMMNETEHLNA 1
aTanbl MX HPOPMUPOBaHUS B
npoLecce 0CBOEHUsI
o6pa3zoBaTenbHON NporpaMmmel

OnucaHue nokasatenen n KputepumeB oueHmnBaHuA KOMMEeTEHLMI Ha pPa3fInyHbIX
Tanax nx CpOpMVIpOBaHVIFI, onuncaHune wkKasn oueHnBaHus

TUNoBbIE KOHTPOIbHbIE
3a4aHnsa UNu UHble
MaTepuanbl, Heobxoaumble
ONS1 OLlEeHKM 3HaHUN, YMEHUIA,
HaBbIKOB U (1K) onbiTa

MeToaunyeckune
MaTepwansl,
onpegensoLine
npoueaypbl
oLeHMBaHNSA 3HaHUN,

OesTenbHoCTH, YMEHWIN, HaBbIKOB U
XapaKTepusyoLux atanbl (vrn) onbiTa,
Kputepui MUpPOBaHMS xapakrepu nx
KomneTteHuus OTan [NokasaTtenb oLeHnBaHUs puTep LLikana oueHnBaHus ¢op FZO a apakTepusytoL
OLEeHMBaHWSA KOMNeTeHuun B npouecce aTansl
0CBOEeHUsa obpasoBaTensHON dopmMmpoBaHus
nporpaMmmel KOMMeTeHLMIN
3HaTb. OCHOBHbIE KOHLENuUuu 3auTeHo:
(PNHAHCOBOro MeHeMKMEHTa U | YpoBeEHb YCBOEHMS
cneumguky dhopmMmmpoBaHus | matepuana, 1. YpoBeHb yCBOEHMSA
pasnnyHbIX nopTdenen | npeaycMoOTPEHHOro
6 . o maTtepuana,
LeHHbIX bymar; nporpamMmmown Kypca
YmeTb. MpumeHsATL | (BbICOKUIA, npeaycMoTpeHHOro
MK-25 yNpaBneHYeck1e peLennsa Ha | XOpoWni, nporpammoii Kypca — MeToguyeckne
CMOCOBHOCTLIO OCHoBe aHanusa W | [OCTaTOYHbIN, . matepuansl,
WHTEpNpPeTUPOBaTh WHTepnpeTaumn (OMHaHCOBOI 1 | MaTepuan He | AOCTATOYHbIN. onpenensoLme
pesynbTarhl 1 WHOWN UHhopmaumy; OCBOEH). TecThbl npvseneHsl B | npouenypsbl
PUHAHCOBO- ypoBeHb | Bnapetb. HaBblkamMW | YpoBeHb 2. YpoBEHb PACKPbLITUA | NPUMOXKEHUN. OLlEHMBAHUSA 3HaHUN,
9KOHOMMYECKMX NCMNonb30BaHWs NPVHUUMNOB | pacKpbITUSA NPUYUHHO- YMEHWUN, HaBbIKOB WU
uccnegosaHun  C noptderbHoro NPUYNHHO- . (nnn) onbiTa
CNnencTBeHHbIX CBA3EN
uenbto paspaboTkm WHBECTUPOBaHMWS N | cnegcTBeHHbIX AeaTensHoOCTH
dUHaHCOBbIX COBPEMEHHbIMU cBA3en  (BbICOKMM, | — [OCTaTOYHO npveeneHsbl B
acrekTos KOMMbIOTEPHBIMU [0CTaTO4HO BbICOKUIA. ctaHgapte [OBIYTC
NepcrnekTUBHbIX TEXHONOrNAMN, BbICOKMA,  HU3KUNA, CT 02-28-14
" ncnonb3yembiMu ns . «
HanpaBneHumn y A OTCYTCTBYET) 3. KayecTBo OTBETa dopwmbl,
WHHOBALMOHHOTO OCYLLECTBIEHNsT ToproBnu Ha | KayectBo  oTBeTa NepuoanNyHoOCTb n
pasBuTUS pbIHKE LieHHbIX Bymar; (normyHocTs, (noruyHocT, nopsigok  Tekylero
opraHusaummn, B 3HaTb. OCHOBHble KOHLENUUM | YOEeXXOEHHOCTb, ybexxaeHHOCTb, 0611138 KOHTpONS
TOM yucne (PUHAHCOBOIrO MeHemKMeHTa u | obwasa  apyguums) SpyanuMA) — Ha ycnesBaemMocCTH "
dnHaHcoBO- crneumduky dopmMmupoBaHus | (Ha BbICOKOM NPOMEXYTOYHOMN
KpeanTHbIX pasnu4HbIX noptdernen | yposHe, a | BbICOKOM ypOBHE. arTecTauumny.
) Bonpocel no 3awmrte
2 LeHHbIX Bymar; JOCTaToO4HO -
KypcoBoW paboThbl
YPOBEHb | YMeTb. MpMMeHSATb | BBICOKOM  ypoBHe, | He3auTeHo:
NpUBELEHbI B MPUITOXEHUN.
yrpaBrieHYeckne peLleHns Ha | HA HU3KOM YpPOBHE,
OCHOBe aHanusa W | OTBET  HEMOTUYEH | 1 YpoBeHb yCBOEHMS
WHTEepnpeTaumnm oUHaAHCOBOW U | UK OTCYTCTBYET)
- . maTtepwmana,
WHOW UHbopmaumy;




BnapeTb. HaBblkaMK
NCMNOMb30BaHWs NPVHUMMOB
nopTdenbHOro
WHBECTUPOBaHMS n
COBPEMEHHbBIMMN
KOMMbIOTEPHBIMM
TeXHonornamu,
nCcnosnb3yembiMu ans
OCYLLIECTBMEHMST TOProBnM Ha
pbIHKE LeHHbIX Bymar;

3
ypOBEHb

3HaTb. OCHOBHbIE KOHLENuuu
(PNHAHCOBOIO MEHEeMHKMEHTa U
cneundmky hopmMmpoBaHus
pasnu4YHbIX noptdpenen
LeHHbIX bymar;

YmeTb. MpuMeHATb
ynpaBfieHYeckne peLleHus Ha
ocHoBe aHanu3a n
MHTepnpeTaumm oMHAHCOBOW U
MHOWN MHdopMaLnK;

BnapeTb. HaBblkamu
ncnonbL3oBaHusA NPUHLNMNOB
nopTtderbHoro

WHBECTUPOBaHNSA "

CoBpeEMEHHbIMUN
KOMMNbOTEPHbIMA
TEXHONOrmamMu,
ncnoJib3yemMbiMmun ansa
OCyLLEeCTBIIEHUA TOpProBJfin Ha
PbIHKE LEHHbIX 6ymar;

npeaycMoTPEHHOTo
nporpammon Kypca —
MmaTepuan He OCBOEH.

2. YpoBeHb pacKkpbITnA
NPUYUHHO-
CNeACTBEHHbIX CBA3EN
— OTCyTCTBYeT.

3. KavectBo oTBeTa
(nornyHocTs,
yberaeHHoCTb, 06Lasn
apyaunums) — oteeT
HenornyeH, NMbo
OTBET OTCYTCTBYET"

KoHTponkbHbie 3agayu,
3aJaHuns npvBeAEHbI B
NPUNOXEHNN.

Bonpocel K 3ayeTy

npmueeeHbl B NPUNoXeHun.




2.0nucaHMe NokKasaTeneil U KpUTepueB OLLeHMBAHUA KOMMNETEHLMUI Ha Pa3/INUYHbIX 3Tanax
nx GopMUpPOBaHUA, ONUCAHME LLUKAN OLEeHUBAHUA

OueHunBaHMe pe3ynbTaToB O0Oy4eHMA CTYAEHTOB MO AMCUMMNAWHE OCYLLECTBAAETCA B
COOTBETCTBMM €O cTaHgaptom 02-28-14 «dopma, NEpUOANYHOCTb M MOPAAOK TEKyLEero
KOHTPO/S YCNEeBaemMoCTU WU MPOMENKYTOYHOM aTTecTaumm»PesynbTaTbl 0by4yeHUs ABAAKOTCA
U3MEPUMBIMU, U UX OOCTUNKEHME ABNAETCA MOATBEPXKAEHWEM TOro, YTO 3amn/laHUPOBAHHbIN
aTan opmMMpPOBaHNA KOMNETEHUMN JOCTUTHYT. POopMa NPOMEKYTOYHOMN aTTecTaummn No g4aHHOM
AMCUMNANHE — 3a4em 015 04HOU U 3004YHOU (hopMbl 06yHeHU.

3a4éT MOXKeT bbITb NPOBEAEH B YCTHOW, MMCbMEHHOW MK TecToBon Gopmax, B TOM Yucie ¢
MCNONb30BaHMEM TEXHUYECKUX CPeACTB, MO MepeyHid BOMPOCOB, BbIHECEHHbIX Ha 3a4éT no
yyebHOMY NpeameTy, No YCMOTPEHUIO NpenoaasaTens.

MepeyeHb hopm npomexrcymoyHoli ammecmayuu

2 KypcC - 3a4€éT; KypcoBaa paboTa

OTAn4yHo Xopowo

Ya0BNeTBOpUTENbHO

HeyanosnetsoputeibHO

CooTBeTcTBME
KpUTEpPUIO Npwm
oTBeTe Ha Bce
BOMPOCHI buneta u
AONONHUTENIbHbIE
BONpPOCHI

Nmenn mecto HebonbLine
ynyLLeHMA B OTBETAX Ha
BOMPOCHI, CYL,EeCTBEHHbIM
06pa3om He CHUKatLWme
MX KAYecTBO AN UMENOo
MEeCTO CyLLLECTBEHHOE
ynyuieHMe B OTBETE Ha
OZMH 13 BONPOCOB,
KoTopoe 3a Tem 6bls10
YCTPaHEHO CTYAEHTOM C
MOMOLLbIO YTOYHAIOLLMX
BOMpPOCOB

NmeeT mecto
CylLecTBEHHOEe
ynylw,eH1e B oTBeTax Ha
BOMPOCbI, YaCTb U3
KOTOpPbIX 6blna
YyCTpaHeHa CTYAEeHTOM C
NMOMOLLbHO YTOUYHAIOLLLMX
BOMpPOCOB

Umenun mecto
CYLLEeCTBEHHbIE YNyLLEHNSA
npu OTBETax Ha Bce
BOMPOCbI buneta unu
NoaHOe HecooTBEeTCTBME
no 6onee yem 50%
maTtepuasia BONpocos
6buneta

3auTteHo

He 3auTeHO

[Mokazamesu u Kpumepuu oyeHUBAHUA cOa4u 3a4ema 8 mpaduyuoHHol popme

3auert B TecToBOIi popme

BepHoe BbINOAHEHME KaXKAO0ro 3aAaHua oueHuBaeTca 2 6annamu. 3a HeBepHbIA OTBET MU

OTCyTCTBME OTBeTa BbicTaBasaetca 0 6annos. YacTnyHo npasBubHblie oTBeTbl - 1 6ann. O6wmin




6ann onpegensercA cymmon 6annoB, NOAYYEHHbIX 33 BEPHOE BbINOJHEHWE 3afaHUMN.
MakKkcMmanbHoe KonudyectBo 6annoB (BepHoe BbIMNO/MHEHME Bcex 3aaaHui) — 100 6annos.
MuHUManbHbIM noporosbln 6ann cootBetcTByeT 50% NpPaBUAbHO BbINONHEHHbIX 33a43HUI U
paBeH 55 6annam.

LlIKana oueHuUBaHuA.

OueHunBaHuMe npounssoantca no 100-6annbHOM WKane.
100 — 85 6ann108B - OTANYHO,

84 — 70 — xopouwo,

69 — 55 — ya0BneTBOPUTENLHO,

54 — n meHee — Hey[,0BAETBOPUTENBHO

Bonpochbl K 3a4€Ty no gucuunnunHe «PopmMmmpoBaHMe U ynpasrieHne noptgenem
LeHHbIX 6ymar»

1. 3Tanbl UHBECTULMOHHOIO NpoLecca.

2. lopTdenb n ero xapakrepuctnkn. Bugbl noptgenen.

3. ToHsATMe n BUabl PUCKOB.

4. CoBpeMeHHada Teopus pblHKa Kanutana.

5. Mogernb OUCKOHTUPOBAHHOIO AEHEXHOro NoTokKa.

6. Kpatkaa xapaktepuctmka MoAenem  OUueHKM  PUCKOBbIX  (PMHAHCOBbIX
WHCTPYMEHTOB.

7. TMoHaTre adbpekTnBHOro nopTdens.

8. CyLlHOCTb NOSTHOM N HaNBHOW aMBepCUdUKaLmnn.

9. XapakTtepucTuka Moaenm oLeHKn PMHAHCOBbIX aKTUBOB.

10. Xapaktepuctuka mogenen I.Mapkosuua n [1.TobuHa.
11.0nucatb BNUsSIHWE BKNOYEHMS ©Oe3puUCKOBOro akTuBa Ha addeKkTnBHoe
MHOX€eCTBO.

12. CopgepxaHune TeopeMbl O pa3geneHun, TeopemMbl O AMBepPCUdUKaLnn.

13.Mogenu oueHKM CTOUMOCTU U AOXOAHOCTM 6€3pUCKOBbLIX LIEHHBIX Bymar.

14. MNoHaTre aropaumm n narmba. Cnocob nx pacyera.

15. XapaktepucTtuka mogenu apbutpaxxHoro LeHoobpasoBaHus.

16.lNaccuBHble cTpaTernm ynpasneHusi noptdenem obnvraumi,

17. AKTMBHbIE CTpaTernm ynpasneHns noptdenem obnvraumi.

18. OnpegeneHne n ncnonb3oBaHne K03(PPULMEHTOB KOHBEPCUM.

19. HasBaTb pasnuuuna mexay ansepcudukaumnen n XxeopxmpoBaHUEM.

20. MNoHaTre xeoKnpoBaHNA. XapakTepucTnka NHCTPYMEHTOB Xe>KUPOBaHUS.

21.Ctpaternm xegxa nocpeactsoM hopBapaHbIX U PbHYEPCHBIX KOHTPAKTOB.

22. OCcobeHHOCTUN XeoXMPOBAHUSA OMLMOHHBIMU KOHTPaKTaMu.

23.0cobeHHOCTM nopTdhensa Npon3BOAHbIX LIEHHbIX Oymar.

24. Mopgenu bnaka-loynaa, VaR, mogenn GARCH 1 6uHommanbHoro gepesa.
Kypcoeasa paboma



w
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Temamuxa Kypcogvix pabom

VYrpasnenue noprdeneM HEeHHbIX OyMar B yCJIOBHIX MMaJIal0IIET0 paHKa.
Ynpasnenue noprdenem 1eHHbIx Oymar. [lopTdenbhbie crpaTeruu.

O} peKTUBHOCTh aKTUBHBIX W TACCUBHBIX CTPATETUH YIIpaBICHUS MOPTQheEs
OoOJIHraIni.

TexHH4eCKU aHAJIN3 U €T0 POJIb B MIPUHITUA HHBECTULIHOHHBIX PEIICHUMN.
MopenupoBanue noptdens pyoaeBbIx 00JUraIiui.

dopmupoBanue noprdesneit ¢ yueToM pa3InyHbIX MEp pUCKa.

BrnusHne pUCKOB W3MEHEHHS TPOIEHTHOW CTaBKM Ha (QopMUpOBaHUE
WHBECTUIIMOHHOTO TTOPTdes.

HccnenoBanue u onieHka puckoB mopTdens [[b, oOpamnaeMbix Ha BTOPpUYHOM
PBIHKE.

CoBpeMeHHbIE MOJIENIM  YIpaBJICHUS WHBECTUIIMOHHBIM MOPTQENIeM U

nopT(ebHBIMU PUCKaMU Ha (PUHAHCOBOM PBIHKE.

10.®@opmupoBanue moptdens MEeHHbIX OyMar Ha OCHOBE CIEKYJIATHUBHBIX MEp

pucKa.

11.0Ontumuzanus noptdenei (akuuid, 1epyuBaTUBOB, JI0JTOB, BAIIOT) METOJOM

Meyuuu (Copula opinion-pooling).

12.Ucnons3zoBanue moaenu dampi-OpeHua npu GopMUPOBaAaHUN ONTHUMAIBHOTO

S A o

noptders.
Bonpocul k 3auyume KP
OcnogHbIe nonoxenne moaenu ['. Mapkosuna u Y. [lapna
Meton JIMHEMHOTO PETPECCUOHHOTO aHAJIN3a
Ornpenenenue JOXOTHOCTH U PUCKA MOPTdEIIs ¢ MOMOIIbI0 KO3 PUIIUEHTOB o
Haxoxnenue ontumanbHoro noptdens mo merony Y. lllapma;
[Toptdens ¢ MUHUMANTBHOM AMCepcUen
CpaBHenue mojeneit I'. Mapkosuna u Y. [lapna.
Kak onpenensitoT onTUMaJIbHBIN IEPHUO]] MHBECTUPOBAHUS B PEATIbHBIC

AKTUBBI?



8. HazoBute ciocoObl onpeneiaeHus 0KU1aeMOM TOXOHOCTH LIEHHOM Oymaru.

9. B yem cocTouT 3aa4a HHBECTUIIMOHHOM CTpaTeruu B 00J1acT MOPT(HETbHBIX
WHBECTUIIUN?

10.Kax onpenemnsieTcst oxxugaeMas J0OXOAHOCTh MOPTQeEst IIEHABIX Oymar?

11.Yro Takoe auBepcudukanus noptdess HEHHbIX OyMar u JJi 4ero oHa
HCTIOJIb3YETCS?

12.Yto Takoe 3PeKTUBHBIN U ONTUMATBHBIN MOPTHEH?

13.Ha3zoBuTe METO/IbI ONITUMHU3AIMHN TOPT(hENs IEHHBIX OyMar.

14.B 4eMm 3aKiIr04aeTcs METO]l ONTUMHU3AINYA UHBECTUIIMOHHOTO nopTdens mo I
Mapxkosuity?

15. YKaXuTe OCHOBHbIE MPUHIUIBI (hOpMUPOBaHUS TOPTdEs u3 o0IUranui.

16.YTo0 Takoe Aroparus 1 A5 Yero OHa UCTIONb3yeTcs?

17.B 4eMm 3akiro4aercs CyTb UMMYHHU3aLUU TOPTQeEs u3 ooauranuii?

18.HazoBuTe cTpaTeruu HHBECTOPOB MpU (GOPMUPOBAHUU HOPTdeEnen u3
OIILIMOHOB.

19.HazoBuTe 0c00€HHOCTH (DbIOYEPCHBIX MOPTQhEneil.

20.Kakumu cBOMCTBaMH XapaKTEepU3yEeTCsl BOIATHIBHOCTh OOIUTaiiu?

21.B 4em cocToUT 0COOEHHOCTH MOPT(PEIHHOTO HHBECTUPOBAHUS OaHKa?

22. J11s1 4ero UCToIb3yITCs PhIoUepChl B MOPTHEITHHOM UHBECTUPOBAHUN?

TecTbl 419 camonpoBepKU (NnpumepHbie)

1. Pwuck - 3To:

a) HebnaronpusaTHOE cobbiTME, BrekyLlee 3a cobon yobITOK,;

06) BCe nMpegnocbisiki, MOrywme HeratMBHO TMOBMAUATb Ha  LOCTUXEHWEe
CcTpaTernvyeckmnx Lienen B Te4eHne CTporo onpeaeneHHoro BpeEMEHHOro NpoMeXyTKa;

B) BEPOSATHOCTb HACTYNMEeHNa CTUXUNHbIX BeacTBUN NMMBO TEXHNYECKNX aBapui;

r) BEpOATHOCTb NpoBarna NporpamMmMbl NPOAAX;

) BEPOATHOCTL ycrnexa B busHece.

2. YnpaBneHue pUCKOM — 3TO:

a) OTKa3 OT PUCKOBAHHOIO NPOEKTA;

6) KOMNMeKkc Mep, HarnpaBfieHHbIX Ha CHWXEHWEe BEepPOATHOCTU peanusaumm
pucka;

B) KOMMMEKC Mep, HanpaBrieHHbIX HAa KOMMEHCAUMIO, CHUXEHWE, MepeHeceHue,
NPUHATUE PUCKa UNKN YyXOL OT HEro;

r) KOMMAEKC MEPONPUATUIA, HanNpPaBEHHbIX HAa NOArOTOBKY K peanu3auun pucka.

3. VAR - 3T0:!



a) napagurma ctoumocTu pucka (Value-at-Risk);
0) nokasaTtenb 06bemoB notepb Npmbbinu (Volume at Reduce);
B) CTENEHb COMPOTMBIIEHUSI MNepcoHana pUCcKoBaHHbIM npoektam (Volume at
Resistance);
r) o6vem pucka (Volume of Accepted Risk).
4. Kakue nogxoabl BbiaenswoT npu pacyete VAR?
a) SMNUPUYECKUI;
0) nornyeckmi;
B) OLlEHOYHbIN;
) paHXuWpoBaHUE;
) NapamMeTpUYecKun.
5. Yto M3 nepeuucrnieHHoro He sABnNAeTcA 3nemMeHToM pacyeta VAR ansa
OofHOro aKktmBa?
a) TeKyLlasi CTOMMOCTb aKT1Ba;
6) YyBCTBMTENBbHOCTb CTOMMOCTM K HebnaronpussiTHOMy M3MeHeHuto dakTtopa
pucka;
B) U3BMEHEHNE CTOMMOCTM B NEPCNEKTUBE;
r) BO3MOXHO€E n3MeHeHne akTopa pucka npyv AaHHOM JOBEPUTENbHOM YPOBHE;
A) BCe BbllLENEepeYnNCIIEHHbIE OTBETbI BEPHDI;
€) BCe BblllenepeyncrieHHble 0TBETbl HE BEPHDI.
6. BonatunbHOCTb — 3TO:
a) W3MEHYMBOCTb PbIHOYHOIO CrpPOCa;
6) NOCTOAHCTBO PbIHOYHOIO CMpPOCa;
B) W3MEH4YMBOCTb KypPCOBbIX Pa3HUL, N NPOLIEHTHbIX CTaBOK;
r) MOCTOAHCTBO KYPCOBbIX pPa3HuUL, U NPOLEHTHbIX CTABOK.
B) YHMBEpCanbHble BaHKMW.
7. MpWHUMN QUCKOHTUPOBAaHUSA He NPUMEHSeTCS:
a) npu pacyete nokasartens IRR;

6) npu pacueTe nokasaTena ARR;
B) Npu pac4yeTe nokasaTesna Pl.
8. Kakoun nokasaTtenb no3BonsieT onpeaennuTb MakCMManbHO AONYCTUMYIO ANA
npeanpuUATUA LleHY aBaHCUMPOBaHHOro Kanutana?
a) PP
6) PI

8) IRR.

9. Kakas u3s ctaBok yunTbiBaeT (pakTop pucka npu (puHaAHCOBbIX pacyeTax?
a) CTaBKa AWMCKOHTMPOBaHMUS;

6) cTaBKa Hanora Ha NpubbINb;
B) CTaBKa pedpuHaHCUPOBaHUA

10. YpoBeHb puUcKa nokasbiBaeT:
a) Hanbonee BepoATHaNA HOpMa AOX043;

6) NnoKasaTenb CTaHAAPTHOrO OTKNOHEHMUS;



B) KO3pPMUMEHT BapmaLmu

11. OcHoBHOM MeTOA yrnpaBrneHusa (PUHaHCOBbIMU PUCKaAMMU.
a) Xxe4KMpoBaHUe;

6) OTKa3 OT pUCKa;

B) ayauT

12. .TlpousBoAHble LeHHbIX Oymar:
a) obavraunmn npeanpuATUiA;

6) Bekcens;

B) ONUMOHbI 1 dpbloYepChbl;

3. TunoBble KOHTPOSibHble 3adaHusi UMW MHble MaTepuanbl (B TOM 4ucne
TecTbl), Heo6xoAMMble AN OUEHKU 3HaHWW, YMEHWMW, HaBbIKOB U (MNK) onbiTa
OeATEeNbHOCTU, XapaKTepusyllwux 3Tanbl GOpMMPOBaHUA KOMMETEeHUUA B
npouecce ocBoeHMA obpa3oBaTefibHOW NporpaMmmbl

KoHTponbHble 3aaaHuA
KoHTponbHas paboTta Ne 1.

B kayecTBe camocTodaTensHoOM paboThbl CTygeHTaMm npeanaraeTcs BbIMOAHUTL
OAHOTUMHOE TBOPYECKOE 3afaHne, HO C PasnnYHbIMU MCXOL4HBIMWU OAHHLIMWN.
MpakTnyeckasa 4yacTb 3agaHus nogpasymMmeBaeT CaMOCTOATESbHbIN BbIOOP akuum, LieHbl
Ha KOTopble HE0BX0AUMO 3arpy3nTb C (PUHAHCOBLIX CANTOB C MCMNOSIb30BAHNEM NAKETOB
R.

CopepXaHue TBOPYECKOro 3agaHus
3agada COCTOUT B OLEHKE pucKa, BblIGpaHHOIo KaxablM CTygeHTOM cBoero noptdens
aKLUMn, YTO CBOOUTCS K peanusaumm creayroLwmx 3Tanos.

1. MNMpenBapuTenbHbIN aHanM3 UCXOAHbIX AaHHbIX, MOoSfiydaemblX B peaynbTaTte
3arpysku ¢ 3agaHHON YacTOTOM NPeabICTOPMM N3MEHEHMUS UX LEH 3a roa.

2. PacueT exegHeBHbIX norapupmMmnyeckmx OOXOAHOCTEW, CPeaHUX 3HaYeHun u
CTaHOAPTHbIX OTKMOHEHWM [ONA UEHHbIX Oymar, Bxogawux B CHOPMUPOBAHHbLIN
noptdens ¢ BblIbpaHHbIMM BECaMU.

3. lNpoBepka MNOMNYyYEHHbIX AdaHHbIX AN 0BOCHOBaHMST  NPUMEHUMOCTM
npegnaraembix MeTOoLO0B aHanusa PUCKOB (Ha HOPMarsbHOCTb nnm
reTepockeacTUYHOCTb).

4. [nsa BblbpaHHOro ypoBHA pacyeT HenapameTpuyeckoro VaR gns noptdens no
SMMMPUYECKOMY pacnpeaeneHuio.

5. lMNonyyeHne «KoBapuauMOHHOW MaTpuubl W  CTAHOAPTHOrO  OTKIOHEHUS
A0X04HOCTU nopTdens.

6. Pacuet napameTtpuyeckoro VaR B npegnonoxeHun pacnpegeneHna laycca ans
AOXOAHOCTEMN.

7. TpoBepka KOPPEKTHOCTU MOAENMN.

KoHTponbHas paboTta Ne 2.



1. OcHOBHble 3Tanbl MHBECTULMOHHOIO npouecca, CyTb pPeLUeHU, NPUHMMaeMblX Ha
KaXkOOM M3 HUX, COOTHOLUEHNE OTBETCTBEHHOCTU KINIMEHTAa N MeHexepa.

2. 3Has NoTOK NnaTexen No obnuraumm n ee pblIHOYHYIO LIEHY, paccynTaTb 4OXOOAHOCTb
K MorawleHuio 1 aropaumio.

3. PewnTb npocTenwyo 3agady MMMyHU3aumMu (€AVHUYHOMO nnartexa, ¢ HebonbLnm
HabopOM aKTUBOB).

4. Paccuntatb OXugaemyw [OOXOAHOCTb W pUCK nopTdens no M3BECTHbIM
XapaKTepUCTMKaM COCTaBMSAOLWMX €ro akTMBOB (OXuaaemble OOXOLHOCTU, PUCKM,
KoBapmauuun) n ux gosnsam B noptdene.

5. Vimea Habop akTMBOB C 3adaHHbIMU (KOHKPETHbIMW YMCIOBbIMU 3HaYeHUAMMN)
XapakTepucTMkamn pucka W [OOXOOHOCTW, paccyuTaTb nopTdenib, UMeLnn
HanbonbLUYD OXuaoaemy LOXOAHOCTb MpU (PUKCUPOBAHHOM YPOBHE pucka Unu
HaUMEHbLUWN PUCK NPU (PUKCUPOBAHHOM OXNOAEMON LJOXOLHOCTH.

6. o nonyyeHHbIM OT KNWEHTa CBeAEHUSM O CPaBHUTENbHOW MPeanodYTUTENbHOCTU
HECKONbKMX nopTdenen ymeTb NpuGMM3MTENbHO BOCCTaHaBnMBaTb KapTUHY €ro
KpmBbIX 6e3pasnnyng.

7. Tlo ncxodHbIM AaHHBIM NpeablayLmMx ABYX NYHKTOB YMETb NOCTPOUTL 3(PEKTUBHYIO
rpaHvly M HauTu onTumarnbHbli nopTdens. B yacTHOCTM, HanMTW KacaTenbHbIN
noptdens.

8. lMonb3ysacb pbliHOYHOM Moaenbto Lapna, paccuntbiBaTh PbIHOYHbBIA U COBCTBEHHbIN
PUCK NpeabsiBAEHHOro noptgens.

9. 3Has xapaKTepuUCTUKM AOXOOHOCTM U pUCKa KOHKPETHOrO akTuBa W pblHKa (B T.4.
MoryT ObITb 3afaHbl B BUAE OTPE3KOB BPEMEHHbIX PSA0B AOXOAHOCTEN), NOMb3ysACh
CAPM, onpegenntb, ABNAETCSH NU aKTUB HEAOOLIEHEHHbIM UNU NepeoLeHEHHbIM.

10.B npocrtenwmnx cutyaumsix (Ha HebOomnbWOM 4ucrne axkTMBOB) YMeTb BbISABUTb
BO3MOXHOCTb (paKTOPHOro apbuTtpaxa n cTpontb apbutpakHbin nopTdens.

11.Mmes oTpe3oK BPEMEHHOro psga OoXogHoCcTen noptdens, a Takke Heobxoaumble
[aHHble O pblHKE B LENOM W 3TanoOHHbIX nopTdensx, Aatb OOBOCHOBaHHOE
3aknoyeHne 06 ahbpeKkTMBHOCTH ynpasneHns noptdenem.

12.MMo TemM Xe WCXOAHbIM [aHHbIM caenatb o6WWA BbIBOL O TWUMe CcTpaTeruu,
NPUMEHSIEMON YNpaBnALWNM: MHOEKCHas!, akTUBHas, timing u 1.4.

KoHTponbHas paboTta Ne 3.
3apava 1.

MopTdhenb coctout n3 asyx dymar A u B. E (ra) = 20%, E (r8) = 30%. CtonmocTb
bymarn A coctaenset 300 Toic. py6.,, B — 700 Tbic. py6. Onpegenutb oxungaemyro
AO0XOOHOCTb nopTdhens.

3apava 2.

NHBecTop npmnobpeTaeT puckosbin aktueB A Ha 100 TbIC. pyb., 3a c4eT COBCTBEHHbIX
cpeacts, 3aHumaeT 50 Toic. py6. nog 10% wn Takke MHBECTUPYET MX B akTuB A.
Oxunpgaemasn goxogHocTb akTuea A paBHa 20%. OnpegenuTb OXuaaemyr OXOAHOCTb
ccbopmupoBaHHOro noptdens.

3apaua 3.

MopTdenb cocTouT M3 akuum Tpex komnaHun. Oxmoaemasi OXOOHOCTb MepBON
paBHa 20%, BTopon - 30%, TpeTben — 35%. YgeneHbin Bec nepsont Gymarn 40%,
BTOpON — 35%, TpeTben- 25%. Onpenenntb OXXngaemyro JOXOOHOCTb nopTdens.

3apayva 4.

Onpepenntb BbIBOPOYHOE CTaHOAPTHOE OTKIIOHEHME OOXOAHOCTM akuMu, ecnn ee
AOXOOHOCTb 3a nepBbi rog coctaBuna 20%, sTopon — 35%, Tpetun — muHyc 2%,
yeTBepTbin — 15%, naTbin — 10%.

3apaua 5.



HoxogHocTb Bymarn X 3a naTb net coctasuna coorBeTcTBeHHO 20%, 25%, 22%,
28%, 24%. [oxogHoctb 6ymarn Y: 24%, 28%, 25%, 27%, 23%. Onpepenuntb
KOBapuauuio oxXoaHocTen bymar.

3apava 6.

Koppensauna goxogHocten 6ymar paBHa -1. IHBecTop hopmMupyeT 13 H1X noptdens
6e3 pucka Ha cymmy 100 TbIC. pY6. Puck dymarn X paseH 20%, 6ymarn Y — 30%.
OnpepnennTb, CKONbKO CPEACTB OH AOSMKEH MHBECTUPOBATL B KaXXAyto U3 Bymar.

3apava 7.

CraBka 6e3 pucka paBHa 10%, oxugaemass 4OXOLHOCTb PbIHOYHOrO noptdens —
25%, puvck pbiHoYHOro noptdens — 15%. Onpefenutb OXuaaemyr OOXOOHOCTb
noptdens, puck kotoporo coctaenset 30%.

3apava 8.

B Hauane roga ctoumocTtb noptdens coctaenana 10 mnH. py6. Yepes 200 gHen
OHa Bblpocna Ha 14 MnH. pyb. 1 B 3TOT MOMEHT B nopTdenb 6bio gobasneHo ewe 6
MnH. py6. Mo 3aBepuweHun roga CTOMMOCTb NopTdensa coctasuna 25 MnH. pyo6.
Onpenenntb 4OXO4HOCTb NOPTMENS 3a UCTEKLLMIA Nepunoa.

3apava 9.

B Hauyane roga B noptdenb nHeectnposanu 10 mnH. py6. Yepes Tpu mecsua ero
cTonMMocCTb Bblpocrna o 11 mnH. py6., U Ha crnegywwmi OeHb B nopTderib BHECTU
AononHMTenbHO 2 MmnH. py6. B KoHue cneaywouwero kBaprana CTOMMOCTb noptdens
cocTtaBuna 12 mMnH. py6., 1 n3 Hero u3banu 3 MiH. pyb. Yepes Tpu mecsaua CTOMMOCTb
noptdens coctasuna 10 mnH. py6. n B Hero gobasunun 1 mnH. py6. B koHue roga
CTOMMOCTb nopTdensa coctaBuna 12 mnH. py6. Onpegenntbe 4OXOOQHOCTb yrnpaBneHus
noptdenem.

3apava 10.

Oxungaeman goxogHocTb akumn paBHa 20% rogoBbix. CTaHOapTHOE OTKIIOHEHME
30% rogosbix, MHTEpBan speMeHn 1 geHb. CMogenmpoBaTth Kypc akuui yepes ABa gHs,
€CInK B KOHLE HyneBoro gHsi oHa ctout 100 py6.

3apava 11.

B noptdens Bxoaat akumm Tpex komnavmin: X, Y, Z. Akumna X ctout 10 py6., Y — 20
py0., Z — 30 py6. HBECTOp Kynun ABe akuMm KomnaHmm X, ogHy akuuio KomnaHmm Y, u
ABe akumm komnaHuu Z. [ns mcrtopudeckoro MoaenupoBaHus BbibpaH nepuoa 3a
npegbigywme 11 gHen. LleHbl akumm npu 3akpbiTum B 3TOT nNepuod npeacraBneHbl B
Tabnuue (oecaTbin geHb — 3TO AeHb, NpealecTByowmmn pacdeTy VaR.

Tabnuya
Kypcosasi cmoumocms akyul Ha KOHey, Kax0o20 OHs (py6.)
aHn | 0 1 2 3 4 5 6 7 8 9 10
X 9 8 7 8 9 10 11 |9 10 11 10
Y 20 |21 |20 |19 18 17 18 |19 18 19 20
Z. 25 |26 |25 |26 27 25 26 |27 28 29 30

Onpepenntb ogHogHEBHbIN VaR ¢ goBepuTtenbHOM BEpPOATHOCTLI0 90%.

3agaua 12.

MopTdenb cocTouT M3 AByx akumn A n B. B HacToawmn MoMeHT akummn A ctoat 100
py0., B — 200 py6. MNMopTdenb BkNoYaeT YyeTbipe akuumn A n Tpu akumm B. Heobxogumo
onpefenuTb ogHogHeBHbIM VaR ¢ aoBepuTenbHON BEPOSATHOCTLIO 95%.

3apava 13.

[MycTb BCE MHOXECTBO PUCKOBbLIX aKTMBOB MPeACTaBNEHO TONbKO TpeMs Bymaramu.
CtaHgapTHOE OTKMNOHEHWe OOXOO4HOCTU NepBON (B AeCATUYHBIX 3HaYeHusaX) pasHo 0,2,
BTopon — 0,3, Tpetben — 0,4. KoBapuaumsa OOXOOHOCTEN nepBoW U BTOpow Gymar




coctaBnsieT 0,048, nepson n Tpetben — 0,056, BTopon u Tpetben — 0,108. Oxngaemas
AOXOAHOCTb nepBon Bymarn coctasnseT 12%, BTopon — 16%, TpeTben — 22%, cTaBka
6e3 pucka — 5%. Onpegenntb yaenbHble Beca Gymar B pblIHOMHOM nopTdene.

4. MeToauyeckue MaTepuanbl, onpegensiowme npoueaypbl OLEHMBaHUSA
3HaHUW, YMEHWUW, HaBbIKOB U (MNK) onbiTa AEATENILHOCTU, XapaKTepUu3yrLmx
3Tanbl hOpMUPOBAHNA KOMNETEHLIUN

[nsa ycnewHoro 0CBOEHMS UCUMNANHBI PEKOMEHAYETCA NCNONb30BaTh y4ebHoe
nocobue, pasmeLLeHHOE B 3MIEKTPOHHOM KaTarore Hay4YHO-TEXHMUYECKON BnbnmoTekm
AOBIYTC: http://ntb.festu.khv.ru; http://edu.dvgups.ru.
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CamocToaTenbHaa paboTa CTydeHTa SBMSETCA BaXHbIM 3NIEMEHTOM U3yYeHUs
ancumninunHel «dopmMmmpoBaHne 1 ynpasneHne noptdenemM LeHHbIX Bymar». YcBoeHue
Martepmana Ha nekuusix, NPaKkTUYEeCKUX 3aHATUSX U B pesynbTaTte CaMOCTOATENbHOW
NOArOTOBKM M U3YYEHUA OTAENbHbIX BOMPOCOB AMCUMUNIMHBI, MO3BONAT CTYyOEHTY
NogOWMTM K MPOMEXYTOYHOMY KOHTPOSIKO MOArOTOBMEHHbIM, W NOTpedyeT nuub
NOBTOPEHUSI MNPOMAEHHOro MaTtepuana. 3HaHus, HakanmMBaemble TMOCTEMNEHHO B
pasfiMyHbIX pakypcax, C UCMofb30BaHMEM NMPOTMBOMOMOXHBIX MHEHUI U B3rNsS40B Ha Ty
WM MHyt npobrnemy ABRASAOTCA MYyOOKMMM UM KAYEeCTBEHHbIMW, U MO3BONSAIOT
dopmupoBaTb COOTBETCTBYIOLLNE KOMMETEHLMN Kak TOr o6pasoBaTenbHOro npowecca.

Mpuctynas K U3y4eHUo OUCUUNIUHBI, CTYAEHTY HeobXxoauMMO O3HaKOMUTbCHA C
TEMATUYECKMM MNNIAHOM 3aHATUA, CMUCKOM PEKOMEHAOBAHHOW y4ebHOW nuTepaTypbl.
CnegyeT yACHUTb NOCNeAoBaTeNbHOCTb BbIMNOMHEHUS MHAMBUAOYaNbHbIX Y4Y4eOHbIX
3a4aHnin, CPOKM NPOBEAEHNSA CEMUHAPOB, HAaNUcaHNa y4ebHbIX 1 TBOPYECKMUX paboT.

YpoBeHb U rnybuvHa YCBOEHUS  OUCUMUMNIMHBI - 3@aBUCAT OT  akTUBHOW WU
cuctematnyeckon paboTbl Ha NeKuusiX, U3ydeHust pPeKOMEHOOBaAHHOW NUTepaTypbl,
BbIMOMIHEHUS MUCbMEHHbIX 3agaHui. [lpu  noaroToBke K 3a4eTy Heobxoaumo
OpPVEHTNPOBATLCA Ha  KOHCMEKTbl  NEeKuun, pEeKOMEHAYEMYO  nuTepaTtypy,
obpasoBaTtesnbHble VIHTEPHET- pecypchl.

K wurtoroBonm aTTectaumm no AgucumunnuvHe (3a4eTy) HeobxoaumMo roToBMTCSA
cUCTEMATUYECKM Ha  MNPOTSKEHMM  BCEro  nepuoga  M3yyeHUd  OUCLUMNIIUHGI.
PekomeHgyeTca Takke B Hadane y4yebHOro Kypca MnO3HAKOMUTLCS CO CreaytoLlen
y4yebHO-MeToaMYECKON JOKYMEHTaLMEN:

— NporpaMmmon OUCLMUMNANHbI;

— NepeyvyHeM 3HaHUM 1 YMEHUI, KOTOPbIMU CTYAEHT AOSHKEH BNaaeThb;

— TEMaTMYECKMMUN NriaHaMu NEKUNN, NPaKTUYECKNX U CEMUHAPCKNX 3aHATUM;

— KOHTPOSbHbIMU TOYKaMMU;

— y4ebHuKamMm, NocodmssMmn No ANCUMMNINHE, a TaKKe INEKTPOHHLIMU pecypcamu;

— NnepeyHeM BOMPOCOB K 3a4eTy.

lMocne aTtoro y cTygeHTa AOMKHO CopMMpoBaTbCA YeTkoe npeacraBneHne ob
obbemMe n xapakTepe 3HaHuMM W YMEHWW, KOTopbiMM Hago Oymetr oBnageTb No
avncumnnuHe.  Cuctematudeckoe BbINosHEHME  yyebHom paboTbl Ha  nekuusx,
NPaKTUYECKNX 3aHATUSAX, CEMUHapax M Opyrnx ¢opm oOy4vyeHuss MO3BONMUT YCMELLHO
OCBOUTb ANCUMMNNNHY N co34aTh XopoLllyto 6a3y ans caadm 3adeta.

OpraHusaums OeaTtenbHOCTU CTyAeHTa No Bugam y4ebHbIX 3aHATUN.
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Jlekyus.

Ha neKkuMOHHbIX 3aHATUSAX HeobxoOuMO KpaTKo, CXeMaTW4HO, nocnefoBaTeribHO
PUKCUMpoBaTb OCHOBHbIE MOSIOXEHWS, BbIBOAbI, (POPMYMPOBKN, BbIAENSATb KrtOYeBble
cnoBa, TepMuHbl. OBO3Ha4YMTbL BOMPOCHI, TEPMUHbI, Matepuarn, KOTOPbI Bbl3bliBalOT
TPYAHOCTU, NOMETUTb M NOMbITAaTbCA HANTWN OTBET B peKOMeHayeMon nutepaTtype. Ecnu
CaMOCTOATENbHO He  ydaeTcd  pasobpatbcd B Mmartepuane, Heobxogumo
copmynupoBaTtb BOMPOC W 3agaTb MpenogaBaTenito  Ha KOHCyNbTauuu, Ha
NPaKTUYECKOM 3aHATUMN.

PekomeHgauum noO HanMCaHWIO KOHCMEKTa JeKUUn: KpaTKo, CXemMaTU4HO,
nocnegoBaTesnibHO (PMKCMPOBaTb OCHOBHbIE MOMOXEHUS, BbIBOAbI, (HOPMYSMPOBKY,
0600ueHns; nomeyaTb BaXHbl€ MbICIN, BbIAENATb KOYEBbIE CNOBa, TEPMUHbI.
KoHcnekT nydywe nogpasfgensatb Ha NyHKTbl, naparpadbl, cobnogas KpacHyk CTPOKY.
MpuvHuMNManbHble MecTa, onpeaeneHunsa, ¢Gopmynbl  cnegyet  CoONpoBOXAATb
3aMeYaHUSIMUN: «BaXHO», «OCODO BaXHO», «XOPOLIO 3anOMHWUTL» WU T.N. WK
noavyepkuBatb KpacHoum pydkon. LlenecoobpasHo paspabotate COGCTBEHHYH
CMMBOJIMKY, COKpaLLLeHUsI CMOB, YTO MO3BOSIUT CKOHUEHTPUPOBaTb BHUMAHWE CTyAeHTa
Ha BaXHble cBefeHus. [pocnywmBaHne M 3anmMcb NEeKUUM MOXHO NPOU3BOAUTbL Mpu
NMOMOLLM COBPEMEHHLIX YCTPOMCTB (AMKTOMOH, HOYTOYK, HETOYK 1 T.n.). PaboTtas Hag
KOHCMEKTOM IeKuun, Bcerga cnegyeTt WMCnonb3oBaTb HE TOSMbKO YYEOHWK, HO U Ty
nntepatypy, KOTOPYH AOMOMHUTENbHO pPeKoMeHAOoBarn fektop, B TOM 4ucre
HOPMaTUBHO-NPABOBbIE aKTbl COOTBETCTBYIOLLEN HanpasBrieHHOCTU. [1o pesynbTaTam
paboTbl C KOHCMEKTOM nekumn crnegyeT o0603HauyuTb BOMPOCHI, TEPMUHbLI, MaTepuarn,
KOTOPbIN  BbI3bIBAOT TPYAHOCTW, MOMETUTb W NOMbITaTbCA HaWTU OTBET B
pekomeHayemon nutepaTtype. Ecnn camocTtoATenbHO He yaaetca pasobpaTtbcs B
mMaTepuane, Heobxoammo ccopMynupoBaTb BOMPOC M 3agaTb MNpenogaBaTento Ha
KOHCYNbTauun, Ha NPaKTUYEeCKOM 3aHATUK. JIeKUMOHHbBIM MaTepuan asnsetca 6a3oBbiM,
C KOTOPOro Heo6XoaNMMO HayaTb OCBOEHME COOTBETCTBYIOLLErO pasaena unmn Tembl.

lpakmu4eckue 3aHsIMuUsl.

Mpn  nogrotoBke K  MNpPaKTUYECKMM  3aHATUAM  Heobxoaumo  M3y4unTb
PEKOMEHOOBaHHY Y4ebHylo nuTepaTypy, npopaboTtaTtb KOHCMEKT nekuuu. PackpbiTb
cogepXaHne TeopeTU4eckMx BOMPOCOB, NOArOTOBUTbL AOKMNaAdbl MO TeMe, BbIMOMHUTb
camocTodATenbHble 3adaHusa. Ha npakTudeckom 3aHaTMM npoBoauTca nybnuyHoe
obcyxgeHne TeopeTUdeckMx BOMPOCOB W npobnem, 4to TpebyeT npocmoTpa u
N3ydeHUs pekoMeHayeMon nuTepaTypbl, paboTbl C TeKCTaMu HOPMAaTMBHO-MPaBOBbIX
aKTOB, pelleHne 3agad, BblaHHbIX CTYAEHTY ANA CaMOCTOATENbHO PacCMOTPEHUS.
YCTHble OTBETbl AOMMKHbl  ObITb  KOMMaKTHbIMW U BpasymuTenbHbiMK, 6e3
HeonpaBAaHHbIX OTCTYNMEHUA U paccyXaeHun. CTyaeHT OOSKeH nsnaraTtb (He yMtaThb)
N3y4YeHHbIN MaTepuan cBobogHo. B cnyyae HETOYHOCTEN U (MN) HEMNOHUMAaHMUS Kakoro-
nmbo Bonpoca NpPOWAEHHOro Martepuana CTygeHTy cnegyeTr obpatntbess K
npenogasaTtento Ans  nofyvyeHuss HeobxoouMMOW  KOHCynbTauum W pa3bACHEHUS
BO3HMKLLEW CUTyaLUW.

Kypcoeast paboma.

KP BbINOMHSAOTCA C LENb 3aKpenneHus 3HaHUM, NOMyYeHHbIX CTY4EHTOM B Xo4e
NEKUMOHHBbIX U CEMUHAPCKUX 3aHATUA U NPMOBpPEeTEeHUs HaBbIKOB CaMOCTOSITENbHOMO
MOHMMAHNA W  MPUMEHEHMSI HOPMATMBHO-MPABOBbLIX aKTOB W  chneumanbHON
nutepatypon. BeinonHeHve 3agaHuii KP npu3BaHO onepaTtMBHO YCTaHOBUTb CTENeEHb
YCBOEHUSI CTygeHTamu Yy4ebHoro wmaTtepuana AUCUUNAUHBI U DOPMUPOBaHUSA
cooTBeTCTBYHOLWMX KoMneTeHuun. KP MoXeT BKMoYaTb 3HAaKOMCTBO C OCHOBHOMW,
AOMNOMHUTENBbHON W HOPMAaTMBHOW NUTEpPaTypoOW, BKOYas CrNpaBOYHblE W3OaHUS,
3apybexHble WCTOYHWUKW, KOHCMEKT OCHOBHbIX MOSIOXXEHUN, TEPMUHOB, CBELEHUN,
TpeOyowmx ansa 3anoMMHaHMs U SBMAIOLWNXCS OCHOBOMOMNarawwmMn B Teme n (unm)
COCTaBfEHME aHHOTAUMA K MNPOYUTAHHBIM NUTEPaTypHbIM WCTOYHMKAM, peLleHune



KOHKPETHbIX MpaBOBbIX BOMPOCOB, 3aday W opuaumyecknx kasycos. CopgepxaHue
NOAroTOBMEHHOIO CTYAEHTOM OTBETa Ha NocTaBfieHHble Bonpockl KP AomkHO nokasaTb
3HaHue CTYAEeHTOM Teopun BOMNpoCca M NPakTUYECKOro ee paspeLueHns.

KP BbINonHAETCA CTYOEHTOM, B CPOK, YCTAHOBSIEHHbIA npernogaBaTefieM B
MMCbMEHHOM (MeyaTHOM wunu pykonucHom) Buae. [lepea HanucaHvem paboThbl
HeobXxoQMMO BHMMATENbHO O3HAaKOMUTLCA C COAepXXaHMemM BOMPOCOB W 3adady Mo
nekumn, y4ebHuKy, M3yuuTb [OEWCTBYKOLLEE 3aKOHOO4ATENbCTBO W PEKOMEHOYEMYIO
nutepatypy. OTBeTbl Ha KOHTPOSibHble BOMPOCHI  AOSMKHbI  ObITb  MOMHBIMYU,
0OCTOATENBbHO WU3MNOXEHbl M B LENOM pacKpbiBalOLWMUMKM COAepXaHue Bompoca.
Ncnonb3yss HOpMaTUBHBI MaTepuarn, HyXKHO AaBaTb TOYHbIE N KOHKPETHbIE CCbIfIKM Ha
COOTBETCTBYHOLME HOPMATUBHbIE aKTbl: yKa3aTb WX Ha3BaHWEe, KeM W Koraa OHWu
NPUHATLI, rge onybnukoBaHbl (YKasblBaTb [LEWCTBYKOLLME pedakumM HOPMaTUBHbIX
akToB). [Mpn 9TOM OYeHb BaXkHO obpalaTbCa HENOCPEACTBEHHO K CAMUM akTam, TOYHO
nsnaratb CoAepxaHue, a He BOCMNPOU3BOAMUTL MX MOSIOXKEHUS Ha OCHOBaHWW y4yebOHON
nuTepaTtypbl UK NONYNspHOM nuTepaTypbl. IHCTPYKUUSA NO BbINOMHEHNIO TpeboBaHMM K
odopmMneHuto paboT HaXoAATCH B METOANYECKMX MaTepuanax.

PeghepamueHasi yacmb KP.

PaboTta Hag Temon pedhepaTa HaleneHa Ha NPUBNTUE CTyAEHTAM HaBbIKOB:

— Bubnnorpadudeckoro noucka nutepatypbl (Ha OyMaXHbIX HOCUTENSX,
9NEeKTPOHHOM BWAe) NO 3aJaHHOW npenogaBaTeneM Teme Wnn Teme, BbIGpaHHO
CTYOEHTOM CaMOCTOSATESNbHO, HO COrfacoBaHHOM C nNpenogaBaTenem;

— KOMMaKTHOrO M3MOXEHUS MHEHUS aBTOPOB W CBOEr0 CYXAEHUS B NMUCbMEHHOW
dopMe Hay4HO-rPaMOTHbBIM A3bIKOM;

— rPaMOTHOro OPOPMIIEHUSA CCbISTIOK Ha WUCMOMb3yeMble WUCTOYHWUKK, NPaBUIIbHOMO
UMTMPOBaHMS aBTOPCKOro TEKCTA;

Pabota pomkHa ObiTb BbINONHEHa B nedatHoMm Buae. [pyu eé odopmneHnn
HeobxoaMMO NpuaepK1MBaTbCH cnegyowmx TpebosaHui:

e opmat bymarun A-4;

e ons:
nesoe — 20 Mm;
npasoe — 15 mwm;

HUXHee — 25 MmMm;
BepxHee — 20 mm;

e WpUPT — «Times New Romany;

e pasmep wpudTa (kernb) — 14;

e  MEXCTPOYHbIN UHTEPBAN — NOSYTOPHbIN;

e Hymepauusa: nepsasd CTpaHuua He HymepyeTcsa (TUTYNbHbIM NWCT), Aanee
HyMepaLms BbINOSTHAETCHA N0 NOPAAKY.

CTpykTypa pedepaTta

1. TUTYNbHBIA NNCT

2. OrnaeneHne — nnaH pecdpepata, B KOTOPOM KaKAOMY pasfgeny [OOSDKeH
COOTBETCTBOBATb HOMEP CTPaHULbI, HA KOTOPOW OH HaxoauTcs

3. TekcT pecbepaTa, BKMOYaAET:

a) BBeJeHue — pasferi, MNOCBSLEHHbIN NocTaHoBKe npobnembl M 0BOCHOBAHMIO
BblbOpa TEMbI;

6) ocHOBHasi YacTb — 3BeHO paboThbl, B KOTOPOM MOCNeaoBaTeNbHO pacKpbiBaeTcs
BblbpaHHaa Tema; MOXeT ObiTb npeacTaBneHa UenbHbIM TEKCTOM WUNKM pasfernieHa Ha
rnaBbl; MOXET coAepXaTb UNncTpaunm, Tabnuubl, rpaduku;

B) 3aKnoveHne — pasgen pedepata, KOTOpbIM [OMMKEeH coaepxaTb BbIBOAbI MO
npogenaHHon paboTe, a Takke yka3aHMe Ha npobnembl, KOTOopble MOryT ObITb
BbIsiBrieHbl B Xoae paboTbl Hag pedepaToM, HO He PacKpbITbl B TEKCTE paboThl.
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4. CrMCOoK WCTOYHWKOB W NUTEpaTypbl, COOAEPXUT WCTOYHUKKW, Ha KOTOpble
CCblnaeTca CTyaeHT npu noarotoBke pedpepaTa, Tak U BCE WHble, U3yYeHHble UM B
CBSI3M C ero nogroToBKOW.

CnepyeT NOMHWUTb, 4TO paboTa, BbINOMIHEHHAA C WUCNOSIb30BaHMEM Martepuana,
cogepkallerocs B OAHOM Hay4YHOM WCTOYHMKE, a Takke 6e3 CCbINOK Ha MCTOYHWUKM
npoBepsALLNM NpenogasaTenemM NpUsHaeTcs Kak nnarvart, He NpuHMMaeTCs K 3awuTe,
TpebyeT oopaboTkM MM MO pelleHunto npernofaBaTens Bbldayn u paspaboTkM HOBOW
TEeMb.

Tecm.

TecT — 31O cucTemMa CTaHOAPTU3NPOBAHHLIX BOMPOCOB (3a4aHU) MO3BONSAIOLLMX
aBTOMaTU3NPOBATbL Npoueaypy U3MEepeHUs YpPOBHS 3HAHUM U yMEHUN 0By4aroLnxcs.
TecTbl MOryT 6biTb ayguTOpHbIMM W BHeayauTopHbiMM. O npoBedeHun TecTa, ero
dopMmbl, a Takke pasgen (TemMbl) ANCUMMINHBI, BBIHOCUMbIE HA TECTUPOBaHWe, 4OBOOUT
[0 CBeJeHuNsa CTyLeHTOB npenoaasaTerib.

lTodzomoeka K 3a4emy.

Mpu nogrotoBke K 3a4eTy HEOOXOAMMO OPUEHTUPOBATLCA HA KOHCNEKTbl NeKLMH,
paboyylo nporpamMmy OUCUMUNSIMHBLI, HOPMATUBHYHD, Y4Y4EOHYI0 M pEeKOMeHOyemyto
nutepatypy. OCHOBHOe B MOArOTOBKE K cOade 3ayeta - 3TO MOBTOPEHWE BCEro
MaTtepuana guCuUmMninHbIl, No KOTopoMy Heobxoammo caasaTth 3adeT. [1pu noaroToBke K
coaye 3adeTa CTyLAeHT BeCb 06bem paboTbl AOSMKEH pacnpefensTb paBHOMEPHO MO
OHAM, OTBEAEHHbIM AN MOArOTOBKM K 3a4veTy, KOHTPONMpoBaTb KaXAbld [OeHb
BbINOSIHEHNWE HamedeHHOM paboTbl. B nmepmog noaroTtoBKM K 3a4eTy CTYAEHT BHOBb
obpalaetca K yxe u3yvyeHHomy (nporaeHHomy) yvyebHomy maTtepuany. [loarotoBka
CTYAEHTa K 3a4eTy BKMYaeT B cebsa Tpu aTana: camoctosaTenbHasa pabota B TedeHue
cemecTpa; HernocpencTBEHHAA NOArOTOBKa B AHW, NpeawecTByoLWMe 3a4eTy No Temam
Kypca; MOAroToBKa K OTBETY Ha 3ajaHusl, cofgepXxalimecsa B TecTax. 3avyeT MOXeT
NpoOBOAUTCA MO TecTam, OXBaTblBalOLWMM BeCb NPOWAEHHBIN MaTepuan AUCUUNINHGI,
BKIT0HMas BOMPOChI, OTBEAEHHbIE ANA CAMOCTOSATENbHOIO N3y4YeHUs.

3ayem — opgHa 13 OPM NPOMEXYTOYHOM aTTecTauun, KoTopasi, Kak npaBuno,
CMNY>XUT AN NPOBEPKN YCMELLHOMO BbINOSTHEHUS CTyAeHTamMn nabopaTopHbIX, pac4eTHO-
rpadpuyeckux paboT, ycBoeHust yd4ebHOro matepuana npakTUYeckux U CeMUHapHbIX
3aHATUA, NPOXOXOEHUA y4ebHOW M NPOU3BOACTBEHHbLIX MPakTUK. 3a4eTbl MOryT ObiTb
Kak no y4eOHOMy npeameTy B LefloM B Ka4eCTBEe UTOFOBOW OLIEHKWU, MPeayCMOTPEHHON
y4ebHbIM NfaHoM, Tak M No ero 4YacTun, ecnu y4ebHbl NnpegMeT n3yvyaeTcs B TedYeHne
HecKomnbkux cemecTpoB. o pesynbTaTam npoBefeHus 3a4eTa CTyAeHTY BbICTaBnsieTcs
oLeHKa «3a4yTeHo», «He 3ayTeHo». OgHonm u3 (popm MNpoBedeHMs 3adveTa ABnsdeTcs
andpdepeHumMpoBaHHbIM 3a4eT. 1o pesynbTatam nposeaeHns anddepeHLMpoBaHHOro
3a4eTa BbICTABNSAETCA OUEHKA «OTIMYHO», «XOPOLUO», «YOOBMNETBOPUTENBbHOY,
«HEeyaoBNeTBOPUTENBHOY.
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