MMWHOBPHAYKWN POCCUA
®EOEPAIBHOE MOCYOAPCTBEHHOE BIO[PKETHOE OEPA3OBATENTBLHOE YYPEXXOEHUE
BbICLLEIO OGPA3OBAHUA
«BOPOHEXXCKWW rOCYOAPCTBEHHbIA YHUBEPCUTET»
(Preoy BO «BI'Y»)
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PABOYAA NMPONPAMMA YYEBEHOM ANCLMNIIUHDI
B1.B.A1B.03.01 OueHka n ynpaBneHme (ouHaHCOBbIMU pUCKaMU

1. Kog 1 HaumeHoBaHMe HanpaBneHusi NOAroToBKu/cneunanbLHOCTH:

38.03.05 bBbwusHec-uH(popmaTuka
2. Mpodcdunb nogroroBku/cneymnannsayus:

BusHec-aHanUTUKa U cuctTeMbl aBTOMaTU3auum npeanpuAaTUn
3. KBanudmkaumsa (cteneHb) BbiNnyCKHUKA: 6akanasp
4. dopma oBy4yeHuUA: ovHas
5. Kadbeapa, oTBevalowan 3a peanusaumio gucumnnuHbl: MatemaTnyeckmx MeToaos
nccnegoBaHusa onepauum

6. CoctaButenu nporpammbl: 3amaTuH Uropb BuktopoBuy, K. d.-M. HayK

7. PexomeHpoBaHa: HMC dakynbTeTa npvknagHon MmateMaTuku MHPOPMaTUKM U MEXAHUKMW,
npoTtokon Ne10 ot 15.06.2021

8. YuebHbIn roa: 2024/2025 CemecTp(bl): 7



9.lenu n 3agaum y4eb6HOM ANCLUUNIINHDI:

Llenu nyveHms y4ebHON ANCUNNANHBI: U3y4YeHne 0COOEHHOCTEN PUCKOB, a Takke SKOHOMUYECKMX
OCHOB YMNpaBneHUs PasnMyHbIMU UX BUAAMW A1 CHUXKEHUST (DMHAHCOBbLIX NOTEPb U 0bGecneyeHus
YCMOBUIA yCNELIHOro OYHKLUMOHUPOBAHUSI KOMMAHUM.

3agayv nsyvyenms y4ebHom ANCUMNIINHBIL:
1) [deTtanbHoe U3y4yeHne CyLLIHOCTU N BUOOB 9KOHOMUYECKNX PUCKOB;
2) BbIsiBNeHMe NpuyH BO3HMKHOBEHWUS KaXXA0r0 BUAA PUCKOB;
3) WccnepoBaHue cdepbl BO3HUKHOBEHUS YACTbIX U CNEKYNSATUBHbLIX (PMHAHCOBLIX PUCKOB;
4) OcBoeHMWe CTpaTeErMyecknx 1 TakTU4eCKMX NpUemMoB yrnpaBrieHnsi pasfnuyHbIMU BUAaMm
PVCKOB, a Takke BO3MOXHOCTU UX COYETaHUS.

10. MecTo y4yebHOM gucumnnmHbl B cTpykTtype OOI:

YyebHas ancumnnuHa «OueHka 1 ynpasneHne (prHaHCOBbIMU pUCKaMmny» OTHOCUTCS K
BapMaTMBHOWN YacTun ancumnimH no Beldopy npodeccuonansHoro ymkna OOl n nsyvaetcs Ha 4
Kypce bakanaspuarta. 3yyeHne gucumninHbl OCHOBbLIBAETCA Ha 3HaHUAX, NOTy4YaeMbixX
CTyfeHTaMun B XO04e OCBOEHUS Takux UCUUNIIvH, kKak MakpoakoHomuKka, NccnepoBaHue
onepauumn, Teopusi BEpOATHOCTEN N MaTeMaTudeckas ctatuctmka. K Havyany nsyyeHmsa
ANCUNNNUHBI CTYAEHTbl AOSMKHbI BflaeTb HaBblkaMy MPOrpaMMmnMpoBaHnS.

11. MNMnaHupyemble pe3ynbTaTbl 00y4YeHUs No AucuunnuHe/moayno (3HaHUA, YMeHuUs,
HaBbIKK), COOTHECEHHbIe C NnaHMpyeMbiMU pe3ynbTaTaMyM OCBOEHUS obpa3oBaTeribHOW
nporpamMmbl (KOMNEeTEHUUSAMU) U MHAMKATOPaAMM UX AOCTUKEHUA:

Kog HassaHue komneteHuun | Kog(bl) WHamnkaTop(bl) lMnaHnpyeMble pesynbTaTtbl 0by4YeHus
MK-6 CnocobeH MK-6.1 OueHuBaeT 3HaTb:
OCyLLEeCTBNATb atpcpekTnBHOCTL UT- | - KMaccudmkaumnio n ocobeHHoCcTH
cTpaternyeckoe WHHOBALMN pasnuyHbIX BUAOB PUCKOB;

nrnaHMpoBaHMWE C y4eTOM
aHanusa UHHoBaUWii B
3KOHOMMKe, YNpaBreHnn
1 MHOPMaLMOHHO-
KOMMYHUKaTUBHbIX
TEXHOMOTUSX.

- 0COBEHHOCTM pa3nMyHbIX BUAOB
puckoB B UT-nHaycTpum un
WHHOBALIMOHHbIX NPOEKTaXx;

- cnocobbl 06paboTKN PUCKOB;

- OpraHM3auMOHHbIE NPUHLUMMbI
npouecca ynpaeneHus puckamu;

- OCHOBHblEe MaTemaTu4yeckme mogenmu
OLEHKWN PUCKOB.

YMeTh:

- (bopMumpoBaTh KapTy pUCKOB Ansi
KOHKPETHOW OpraHusaumu/cuTyaumm;
- cnonb3oBaTh NpUKNagHoe
nporpaMmHoe obecneveHne ans
pacyeToB MOAENEN OLEHKN U
yrpaBreHnsi puckamu.

Bnapgetb:

- HaBblkaMy aHanm3a nNpobeMHbIX
cuUTyauum;

- HaBbIkaM1 peanu3auumn pasnmnyHbIX
MaTemMaTu4yeckux mogenen ans OUueHKn
1 ynpaBneHus puckamu.

12. O6bemM gucUUNNMHbI B 3a4eTHbIX eanHuuax/yac — 3/108.

dopma NpoMexXyTO4YHOM aTTecTauum 3adem




13. TpynoemkocTb No BMAam y4ebHom paboTbl

TpynoeMKoCTb (4achl)
5 B Tom 1o cemecTpam
Bug yuebHow paboTbl Bcero uucne B
VHTEPaKTMB 5 cem.
Homn cbopme

AyaouTopHble 3aHATUSA 32 32

B TOM YuCne: nekuum 16 16

npakTuyeckune 16 16 16

nabopaTopHble

CamocToaTenbHas pabota 76 76

UToro: 108 16 108
dopma NpoMeEXYTOHHOM aTTecTaLmm 3aver 3aver

13.1. CopepxaHne AUCLUNIUHBI

Ne HaumeHoBaHue CopepxaHve pasgena QUCUUnivHbI Peanusauwns pasgena
n/n | pasgena AMCUMNNNHbI OUCLMNITUHBI C
MOMOLLIbIO OHMaWH-
Kypca, QYMK *
1. NNekuun
1.1 |Pwck kak ob6bekT OnpepaeneHune 1 cywHocTb pucka. Knaccudukaums
ynpasneHus PUCKOB.
1.2 | PUCK-MEHemKMEHT: BnusiHue pucka Ha npouecc NPUHATUS YNpaBrieHYeCcKnx
noHATMe, cTpaterns u | pelweHnin. CyLlHOCTb U PYHKLUN PUCK-MEHEMHKMEHTA.
mMeToabl Mpouecc ynpasneHus puckoM. CTaHgapTbl ynpasneHus
puyckamm.
1.3 |lpoueHTHble pUCKu. CyLHOCTb M 0COBEHHOCTN MPOLIEHTHBIX PUCKOB. PbIHOYHas
cToumocTb obnuraumn. NpusegeHne OeHEXHbIX MOTOKOB.
1.4 |/HBECTUUMNOHHbIE CyLHOCTb M 0COBEHHOCTUN MHBECTULNOHHbBIX PUCKOB.
PUCKMN. OuckoHTnpoBaHme. NPV. AHanns puckoB ¢ NOMOLLIbIO
durHaHCcoBbLIX KoOadduLmMeHToB. Buasl domHaHCOBbIX
KO3 PULIMEHTOB.
iy b1.B.[1B.6.01 OueHka
1.5 |MeTtogpbl Teopumn urp B | Kputepun addeKTMBHOCTA B YCNOBUSIX MOSTHON W ynpaBneHue
PUCK-MEHEKMEHTE. HeonpeaeneHHocTn. Kputepuin Banbaa rapaHTMpoBaHHOMO | oMHaHCOBbLIMM
Mopgenb npuHATKA pesynbtaTta. Kputepuin ontummusma. Kputepun pvickamu
peLleHun B ycrioBusax | neccumuama. Kputepun Casuaxa MUHUMaKCHOTO pUCKa. https://edu.vsu.ru/co
YacTUYHOM Kputepun N'ypeuua (neccummama-onTMmama). urse/view.php?id=9
HeonpeaeneHHOCTL. OnTtumanbHocTb no MapeTo. AHanu3 puckoB «CpeaHuin 759
goxop / cpefHe-kBagpaTUYHOE OTKIOHEHMWEY. —
1.6 |Pwucku B noptdenbHbix | Mogenb oueHkn choHaoBbIX akTusoB CAPM. MeTtogbl
WHBECTULINSIX. pacuyeTa «KkacaTenbHOro notdens». PeiHOYHaa mogens
Kypca akumin. KoadppurumeHT cmelleHuns. «betar-
koapduUmMeHT HakmnoHa. CrnyyanHas norpewwHoCTb.
CobcTBEHHLIN U pbiHOYHBIN puck. MeToa EGP pacueTta
onTumanbHoro noptdens.
1.7 |Cymma noa puckom. Mogens VaR. Mogenb nHaneuayansHOro pucka B
HOveepcundmkaums. ctpaxoBaHuun. Kanutan nog puckom CaR.
1.8 | XemxupoBaHue. OepuBatunBbl. dopBapaHble U PblOYEPCHbBIE KOHTPAKTHI.

XempxumpoBaHue BanoTHOro kypca. Ceonbl. ONuUmoHbI.
PacuyeT cnpasegnveon opsapaHON LiEHbI.

2. MpakTn4yeckmne 3aHATUA



https://edu.vsu.ru/course/view.php?id=9759
https://edu.vsu.ru/course/view.php?id=9759
https://edu.vsu.ru/course/view.php?id=9759

2.2 | PUCK-MEHeKMEHT: CocTaBneHune KapTbl PUCKOB.
MoHATME, cTpaTerns u
MeToabl
2.3 |T1poLEeHTHbIE PUCKN. PacuyeT pbIHOYHOM CTOMMOCTU O0nMraumi.
2.4 | HBeCTUUMNOHHBIE Pacuet NPV un IS.
PUCKM. PacueTt comHaHCcoBbIX KO3(hPULMEHTOB.
2.5 |MeToabl Teopun nrp B | PacyeT kputepunes apHeKTUBHOCTM B YCIIOBUSAX MOSHON
PUCK-MEHEKMEHTE. HeonpeaeneHHOCTH. 51.B.01B.6.01 OueHka
MOD,eJ'Iva'IpVIHﬂTVIFI OnpegeneHune ahdHEKTUBHBIX TOYEK. W yripaBriexme
peLleHnn B YCNOBUSX (MHAHCOBBLIMM
YacTU4HOM pUCKaMu
HEOMNpeAeneHHoCTH. https://edu.vsu.ru/co
2.6 |Pucku B noptdenbHbix | PacueT moaenu oueHkn ooHaoBbIX akTnsos CAPM. urse/view.php?id=9
WHBECTULINSIX. OnpepneneHue «kacaTtenbHOro noTdens». 759
PacueT pbiHOYHOM Mogenu Kypca akuun. OnpegeneHue
KO3hPULMEHTOB CMeLLEeHMUs, «beTa»-koadhduuneHTa
HaKIToHa, Cy4YalHOM NOrpeLIHOCTN, COBCTBEHHOIO U
PbIHOYHOIO pucka nopTdensi.
2.7 |Cymma nog puvckom. Pacuet mopgenun VaR.
Hvsepcundmkaums. PacueT kanutana nog puckom CaR.
2.8 | XepxvpoBaHue. PacueT cnpaseanveon opBapaHON LEHbI.
PacueTt 6BuHOMManeHonm Mogeny CTOMMOCTM OMLMOHA.

13.2. Tembl (pasaenbl) AUCUUNIIUHBI U BUAbI 3aHATUN

Buabl 3aHSATUIN (4acoB)
Ne HanmeHoBaHue pasgena CamocTos-
n/n MCLMNMMHBI NaBopatop-
ancy, Jlekunn MpakTuyeckne Hbie TenbHas Bcero
paboTta
1 Puck kak o6bekT ynpaBrneHus 2 8 10
> Puck-meHeIKMEHT: NoHATHE, > > 8 12
cTpaTterus n metoabl
MpoLEHTHbIE PUCKMN. 10 14
MHBECTULNOHHbIE PUCKU. 10 14
MeToabl TEOPUM UTP B PUCK-
5 MeHep,mmeHTe._Mo,qenb > 2 10 14
NPUHATUSA PeLLeHNA B YCNOBUSIX
YaCTUYHON HeonpeaeneHHOCTH.
6 Pucku B nopTdenbHbIX 2 4 10 16
WHBECTULIUAX.
7 Cymma nof, puckom. 5 5 10 14
[veepcudukaums.

8 XemxupoBsaHue. 2 2 10 14
NUTOIO: 16 16 76 108

14. MeToaun4yeckme ykasaHus ans oby4aroLmxcs No 0CBOEHUI0 AUCLUNIIUHDI

PekoMeHayeTca paboTa ¢ KOHCMEKTamu NeKUuin, Npe3eHTaumsaMI, BbIMOMHEHWe NPaKTUYECcKUX 3adaHui
ANA CaMOoCTOATENbHOW paboThl, BLINOMHEHWE NabopaTopHbIX paboT, UCMoNb30BaHNe PpeKoMeH0BaHHO
nuTepaTypbl U METOOMYECKMX MaTepuarnoB, B TOM 4uCle pasMellleHHbIX Ha CTpaHuue Kypca


https://edu.vsu.ru/course/view.php?id=9759
https://edu.vsu.ru/course/view.php?id=9759
https://edu.vsu.ru/course/view.php?id=9759

«b1.B.0B.6.01 OueHka wun ynpaBneHve UHAHCOBBLIMW pUCKaMU» Ha nopTane «3NEeKTPOHHbIN
yHuBepcuteT BI'Y» https://edu.vsu.ru/course/view.php?id=9759 , asTop 3amatunH .B.

B pamkax obuwero obbema 4acoB, OTBEAEHHbIX ANA M3YyYeHWs OUCLUMNIMHBLI, NpegycMmaTpuBaeTcs
BbINOSIHEHME CreayoLWMX BUOOB CaMOCToATENbHbIX paboT cTtyaeHToB (CPC): BbINONHEHNE NPAKTUYECKMX
3afjaHun ana camocTosiTenbHoW paboTbl, MOArOoTOBKa pedpepaToB NO TeMaTuke AUCUUMAVHDI,
NCNonNb3oBaHWe PeKOMEHAOBAHHOW NUTepaTypbl U METOANYECKNX MaTepmnanos.

15. lMepeyeHb OCHOBHOW U [OOMNONMHUTENbLHOW nUTepaTypbl, PECYpPCOB WHTEpPHeT,
Heob6XoAUMbBIX ANl OCBOEHUA AUCLUNIIUHbI

a) OCHOBHas nuTeparypa:
Ne n/n McToYHmK
1 LanknH A.C. Teopusi pucka 1 MO4ENMPOBaHNE PUCKOBbLIX CUTyaLmin: y4ebHuk ansa 6akanaepos /
A.C. WankuH, B.A. lWanknH — 6-e n3g. — M.: Jawkos n K°, 2014 — 880 c.
Lapn Y.®. MUHBecTuuun: Yue6Huk / lapn Y.®., Anekcangep I.0x., Bannu Ox.B., nep. ¢ aHrn.
A.H. BypeHuHon, A.A. BacuHa — M.: HUL NHdpa-M, 2016 — 1040 c.

2

0) fononHWTenbHag nuTeparypa:

Ne n/n NcTouHMK
Llonomuukun A.l'. Teopus pucka. Bbibop npu HeonpepeneHHOCTU U MoAeNUPOBaHUe pUcka:
3 y4eb6. nocobue ansa sy3oB / A.l'. Llonomuukun — M.: UspaTtenbckun gom 'Y BLUDJ, 2005
— 400 c.

B) MHOPMALIMOHHbIE 3NIEKTPOHHO-00pa3oBaTenbHble pecypchl (odulmnanbHble pecypcbl MHTEPHET)®:
Ne n/n MCTOYHMK

https://lib.vsu.ru/ anekmpoHHasi 6ubnuomexka 3HE BI'Y;
https://lib.rucont.ru/search HayuoHanbsHbIl yughposol pecypc «PYKOHT»
https://www.studentlibrary.ru/ 36C «KoHcynbmaHm cmydeHma»
https://biblioclub.ru/index.php?page=static&id=25 35C « YHusepcumemckasi
bubnuomeka online»

https://e.lanbook.com/ 36C JlaHb

0 N (oo~

16. NMepeyeHb y4e6HO-MeTOAMYECKOrO 06ecneyeHUs Ans cCaMoOCTOATeNIbHON paboThl

Ne n/n MCTOYHUK
Kypc «b1.B.1B.6.01 OueHka n ynpasneHne dMHaHCOBbLIMUM pUCKaMmny Ha nopTtane
1 «OneKTpoHHbIN YHMBepenTeT BIY», aBTop 3amaTtuH U.B.
https://edu.vsu.ru/course/view.php?id=9759

17. ObpasoBaTenbHbie TEXHONIOMMN, UCNONb3yeMblie NpU peannsaumm yueoHomn
AUCLUMNINNHBLI, BKINOYasa AUMCTaHUMOHHbIE obpa3oBaTtenbHble TexHonoruu (OOT),
3neKTpoHHoe oby4yeHue (J0), cmewaHHoOe 0byyeHue):

OucunnnuHa peanmayeTcs ¢ NPUMEHEHNEM 3NEKTPOHHOIO 00YyYEeHUSA 1 AUCTaHLMOHHbIX
obpasoBaTernbHbIX TEXHOMNOMMN. [1ns opraHn3auumn camocToaTeNbHON paboTbl 0byyatoLmnxcs
ncnonb3yetcst oHnanH-kypc «b51.B.0B.6.01 OueHka n ynpaBneHme rHaHCOBbIMWU pUCKaMmny,
pa3MeLLEeHHbIN Ha nnaTopmMe SneKkTpoHHoro yHmepcuteta BIY (LMS moodle), a Takke VIHTepHeT-
pecypchbl, NpyBeaeHHbIe B N.158B.

18. MaTtepmanbHO-TexHU4YecKoe obecnevyeHme AUCLUNIINHDI:

Jlekumn AOMmKHbI NPOBOAMTLCA B aygMTOPWUKM, OCHALLEHHOW MNPOEKTOPOM M MNEepCOHarbHbIM
KOMMNbloTepoM (MO0 ceTeBbIM AOCTYNOM K CepBepy), Ha KOTOPOM YCTaHOBMEHO Heobxoaumoe
nporpaMmmHoe obecneveHue.

JNTaBopaTopHble 3aHATUSA OOMMKHLI NPOBOANTLCS B CneuManm3MpoBaHHOM ayauTopun,
OCHaLLEeHHOWN COBPEMEHHbBIMWN NEPCOHaNbHbIMM KOMMbIOTEPAMU U NPOrpaMMHbIM 06ecneyeHnem
B COOTBETCTBMM C TEMATUKOM M3y4aeMoro matepumana. YyebHasa aygutopusa ans npoBeaeHus
3aHATUN NEKLUMOHHOrO TMNa: HOYTOYK, MynbTUMeana-npoeKTop, IKpaH, onepaumoHHas cnctema
Windows 10 gns obpasoBaTtesnibHbIX yupexaeHuin, bpaysepMozillaFirefox


https://edu.vsu.ru/course/view.php?id=9759
https://lib.vsu.ru/
https://lib.rucont.ru/search
https://www.studentlibrary.ru/
https://biblioclub.ru/index.php?page=static&id=25
https://e.lanbook.com/
https://edu.vsu.ru/course/view.php?id=9759

(https://www.mozilla.org/ru/), nakeT odpucHbix nporpamm LibreOffice (https://ru.libreoffice.org/),
CUCTEMbI yNpaBrieHnsi NPOeKTaMmn ¢ OTKPbITbIM goctynom SCIM.ru, GanttProject,

OpenProj, ProjectLibre

YyebHas aygutopus ans npoBeaeHUs MPaKTUYECKUX 3aHATURN, TEKYLLEN N MPOMEXYTOYHOMN
atTectaumun. lNporpamma «1C:MpeanpusTtue 8.3 YuebHasa Bepcusa»

AyauTtopus ons rpynnoBbiX U MHANBUAYaIbHbIX KOHCYbTauun

AyouTtopus And camoCToATeNbHOM paboTbl, KOMMBIOTEPHbIA KNacc € [OCTYNOM K CeTu
«VIHTEepHeT»: KoMMbloTePbl (MOHUTOPLI, CUCTEMHbIE BnokM) (15 WT.); onepaunoHHas cuctema
Windows 10 gna obpasoaTtenbHbix yupexaeHun; CIMNC "KoHcynbTaHT MNntoc" ana obpasoBaHus
(doroBop o cotpyaHudectBe Ne14-2000/RD ot 10.04.2000); CMNC «I'APAHT-O6pasoBaHune»
(Joroeop o cotpyaHnyectse Ne19/08 ot 10.12.2006); nporpaMmmHas cuctema gnst o0GHapyXeHus
TEKCTOBbIX 3aMMCTBOBaHMM B Y4ebHbIX M HayyHblXx pabotax «AHTUNnarnat.BY3»;
6paysepMozillaFirefox (https://www.mozilla.org/ru/); naket oducHbix nporpamm LibreOffice
(https://ru.libreoffice.org/)

19. OueHou4HbIe cpeacTBa ANs NPoOBeAEeHUA TEKYLEeNn U MPOMEXYTOYHOM aTTecTauum

Mopsiaok OLeHKM ocBOeHMS obyyatowmmmncs y4ebHoro matepmana onpegensieTcs
coaepkaHMeM crieayoLmx pasaenos ANCUUNINHLI:

WupukaTop(bl)
[9] -
Mo Hamemosawepasora | Kownerer | Tacchiwonn | Ouewodeie cpencrea
Y KOMNeTeHLM
1. | Puck kak 0OBbEKT ynpaBneHus c 5
5 PuCK-MeHeKMEHT: MoHSATUNE, aMOCTOHT?\EﬁHaﬂ pabota
" | cTpaterusa n metogpl
3. | MNpoueHTHbIE pUCKN.
4. | V'HBECTULIMOHHbLIE PUCKW.
MeToabl TeOpUN Urp B pUCK- CamocTosaTenbHas paborta
MeHemkMeHTe. Moaernb NpuHATUSA Ne2
> y v MK MK
pELLEHMI B YCITOBMSIX YAaCTUYHOW -6 -6.1
HeonpeaeneHHoCTH.
6 Puckn B nopThenbHbIx CamocrosaTenbHas paboTta
) MHBECTULINAX. Ne3
7 Cymma rnop, pyckom. CamocTtosaTenbHas pabota
* | AnBepcudomkaums. Ne4d
8 XeDpKnpoBaHue. CamocrosaTenbHas pabota
. Ne5
MpomexyToyHas aTTecTauus
lMepeyeHb BOMpoCOB
dopma KOHTpons - 3a4eT

20 TunoBble OLEHOYHbLIE cCpeacTBa U MeToAMYeCKMe MaTepuanbl, onpegensivowme
npoueaypbl oLeHUBaHUA

20.1 TeKywmi KOHTPOINb ycneBaeMoCTH

KoHTponb ycneeaeMocTu Nno AUCLMNINHE OCYLLECTBISIETCS C MOMOLLbIO CNEAYOLMX OLEHOYHbIX
CPeAacTB:

CamocmosimenbHasi paboma Ne 1 (Kapma puckoe)
1) MpoaHanunsnpynTe npegocTaBneHHyo Bam npenogasatenem cutyaumo. Onpegenute
LeneBble nokasaTtenu n Bolaenurte akTtopbl pucka.
2) MNMpoBeguTe naeHTUUKaLMIO PUCKOB
3) CocTtaBbTe KapTy PUCKOB.
4) MpepnoxuTe CBEPTKY KpUTEPMEB A5 OLLEHKN PUCKOB M MPOPAHXUPYNATE PUCKM NO CTENEHWN.


https://ru.libreoffice.org/
https://freeanalogs.ru/OpenProj
https://freeanalogs.ru/ProjectLibre

CamocmosimenbHasi paboma Ne 2 ([puHsimue peweHull 8 ycrioeusix NosiHou
HeonpedesieHHOcMu)
Mcnonb3ys npegoctaBneHHbin Bam npenogaBatenem Habop AaHHbIX BbINOMTHUTE pacyeT
KpUTEPMEB NPUHATUSA peLIEHN U BbIbepnTe Haumny4yLwLMn BapuaHT:
e Kputepum neccummnsma;

e Kputepun ontummnama;

e Kputepun rapaHTUpOBaHHOIO pe3ynbTaTa;
e Kputepun N'ypeuua;

e Kputepun MMHUMAaKCHOIo pucka.

CamocmosimenbHasi paboma Ne 3 (Modesnb ouyeHku ghoHAo8bIx akmueoe CAPM)
1) MNonyuunTe n3 OTKPbITbIX NCTOYHUKOB JaHHbIe MO (PakTUYECKUM KypcaM ANs YeTbIpeX LleHHbIX
Gymar (akumm, obnuraumm 1 T. n.) 3a Tpu KanengapHblx roga. Vicnonb3oBaTb LieHbl AHEBHOMO
3aKpbITMS. 3a TOT Xe nepuog NosyYnTb AaHHbIe NO PaKTUYECKUM 3Ha4YeHusaM nHaekca PTC
(RTSI).
2) 3a Kaxabln AeHb, HaYnHaga ¢ NepBOoro AHA paccMaTpuBaemoro nepuoaa nnc 0OauH Mecs,
paccunTaTb AeCATUAHEBHbIE JOXOOHOCTU BIOXEHUI B COOTBETCTBYOLLME LieHHble Bymaru, a
TaKke OecaTuaHeBHble aoxogHocTu nHaekca PTC. PaccumTtaHHble Takum 06pa3omM 3HayeHns
Aanee 6yayT Ucnonb30BaHbl B KAYECTBE MCXOAHbIX JaHHbIX OS5 pacdeTa MoAesnu.
3) MocTtpounTb Mogenb oueHkn boHAoBbIX akTnBoB CAPM 1 BbINOMHUTL pacyeT addeKTUBHOMO
(kacaTenbHoOro) nopTdens.

CamocmosimesnbHasi paboma Ne 4 (Cymma nod puckom VaR)
1) MNonyyunTe n3 OTKPbITbIX NCTOYHUKOB JaHHbIE MO PAKTUYECKMM KypcaM ANS YeTbIpex LeHHbIX
OGymar (akumm, obnuraumm 1 T. n.) 3a Tpu KanengapHblx roga. Vicnonb3oBaTb LieHbl AHEBHOMO
3aKpbITMS. 3a TOT Xe nepuog NosyyYnTb AaHHbIe NO PaKTUYECKUM 3Ha4YeHusM nHaekca PTC
(RTSI).
2) 3a Kaxabln AeHb, HaYnHaga ¢ NepBOro AHA paccMaTpuBaeMoro nepuoaa nioc OauH Mecsl,
paccunTaTb AeCATUOHEBHbIE JOXOAHOCTU BNOXEHUI B COOTBETCTBYHOLLME LiEeHHbIE Bymaru, a
TaKke OecaTuaHeBHble aoxogHocTu nHaekca PTC. PaccumTtaHHble Takum 06pa3omM 3HayeHns
panee 6yayT UCnonb3oBaHbl B KAYECTBE MCXOAHbLIX AAHHbLIX AN pacyeTa Mogenu.
3) MocTtpounTtb Mogenb VaR (cymma nog pyckom) v BbINOSTHUTL pacyeT MUHUMArbHOro
KanuTana S ans nokpbITnua 0653aTenbCTB U COOTBETCTBYIOLErO €My ONTUManbHOro noptgens.
MpuHAaTb cymmy obszatensctB U=10000; BeposaTHOCTb HexBaTku cpeacts y=0,1.

CamocmosimenbHasi paboma Ne 5 (ghopeapOb! U ONyUOHLI)
1) MNony4nTb N3 OTKPbITLIX MICTOYHMKOB AaHHbIE NO (haKTUYECKOMY KYpPCY Kakoro-nmbo aktnea
(akumn, obnurauum n T. n.) 3a TPU kaneHgapHbix roga 4O 09 ceHTs0ps TekyLiero roga
BKITKOUNTEJIbHO. Ncnonb3oBaTtb LieHbl AHEBHOIO 3aKPbITUSI.
2) 3a kaxgbln JeHb paccMaTpMBaeMoro nepuoaa paccumTtaTb cnpaBennmeyto oopBapaHyto
ueHy aktnea Ha 09 ceHTAbPS, a Takke LeHy No3nummn paHee 3aKIYeHHOro bYepPCHOro
KOHTpaKkTa Ha NpoAaxy YKas3aHHOro akTmBa CO CPOKOM ucnonHeHnst 09 ceHTsbps TekyLlero
roga. PacyeT ueHbl No3numm gormkeH npeanonaratb BO3MOXHOCTb MOACTAHOBKM Pa3fiMYHbIX
3HadeHu 6a3oBon GespuckoBon cTaBku (r) 1 LueHbl noctasku (K).
3) Ha 09 ceHTs6p4a (nnbo Ha BGnuxanumin TOProBbi AeHb) paccynTaTb CTOMMOCTb ONUMOHA
CALL co cpokom ncnonHeHusi 09 ceHTsibps. PacyeT gomkeH npeanonaratb BO3MOXHOCTb
NoACTaHOBKM PasfnyHbIX 3Ha4YeHu 6a3oBon 6e3pnCcKoBOM CTaBKN U LieHbl UCMIONTHEHNS
onuuoHa. [ina pacyeta ncnonb3osaTb GUHOMUANbLHYIO MOAENb rNyBuHON B 2 nepuoaa.
4) Ha paty 09 ceHTa6psa (nmbo Ha Gnuxanumim TOproBbl AeHb) paccynTaTb CTOMMOCTb
onuunoHa CALL co cpokom ncnonHeHms 09 ceHTabpsa ¢ ncnonb3oBaHnem mogenu bnaka-



LWoyn3a. PacuyeT gomkeH npegnonaratb BO3MOXHOCTb NOACTAHOBKN pPa3fiMyHbIX 3HA4YEHUN
©a3oBon 6e3p1CKOBON CTABKU M LiEHbl UCNOMHEHUST ONLUMOoHaA.

20.2 NMpomexyToyHasa aTrectauus

MpomexxyToyHas aTTecTaums No GUCLUUNIIMHE OCYLLECTBASETCH C MOMOLLBIO CITEAYHOLNX OLLEHOYHbIX
cpeacte: CobecegoBaHne no BonpocaM K 3adeTy. KOHTpPOMbHO-U3MepuTerbHbIE MaTepuansbl
NPOMEXYTOYHON aTTecTauMm BKoYalT B cebsi TeopeTuyeckne BOMPOCHI, MO3BOMSKOLINE OLIEHUTb
YPOBEHb MOSMYYEHHbIX 3HAHUA W NpPaKTUY4EeCKMe 3agaHusd, MO3BOMSAKWME OUEHUTb CTENEHb
CPOpMNPOBAHHOCTN YMEHUIN N HABLIKOB.

lMpomexxyTouHas aTTecTaums MpPoOBOAMTCA B COOTBETCTBUM C [MOMNOXEHMEM O MPOMEXYTOYHON
aTTecTaumm obyyarLmxca no nporpamMmmam BbicLlero obpasoBaHus.

MepeyeHb BONPOCOB K 3a4eTy:
1. OnpegeneHne n cywHocTb puckoB. Knaccudmkauusa puckos. lNMpouecc
ynpaBsneHnsa puckamu.
2. lNpoueHTHble pUckun. PbIHOYHast CTOMMOCTL oGnMraumi.
3. NHBeCcTULMOHHBLIE puckun. NPV.
4. AHann3 puckoB ¢ NOMOLLbIO PUHAHCOBbLIX KO PULMEHTOB. Buabl
oMHAHCOBLIX KO3 PULNEHTOB.
5. NpumMeHeHne Teopumn Urp B aHanumse puckoB. Kputepum ahpekTMBHOCTM B
yCrnoBusX NOMHOM HeonpeaeneHHocTu. Kputepuin Banbga rapaHTMpPOBaHHOMO
pesynbTtata. Kputepuin ontummnama. Kputepun neccummama. Kputepun Caumgka
MUHMMaKCHOro pucka. Kputepui N'ypeuua (neccummama-onTumMmama).
6. Puckun B nopthenbHbIX nHBecTMumnax. Mogenb oueHKn dOHA0BbIX
aktmeoB CAPM. MeToabl pacyeTa «KacaTefibHoro notdens».
7. PblHOYHaa mogenb kypca akumin. KoadhdumuneHT cmeweHns. «beta»-
KoadpmumeHT HaknoHa. CnyyarnHasa norpelwHocTb. COGCTBEHHLIN K
PbIHOYHbINA PUCK.
8. Cymma nog puckom. Mogenbs VaR.
9. Mogenb MHAnBMAYanbHOIO pUcka B CTpaxoBaHuu. [nBepcudukaums.
Kanutan noa puckom CaR.
10. depuaTuBbl. XemaxkmpoBaHne. PacyeT cnpaBeanmBon hopsapaHom
LEeHbI.

[ns oueHnBaHuA pesynbTaToB 00y4YeHMs Ha 3a4eTe UCMONb3YTCSA Creayowme nokasaTenu:
1) 3HaHMe y4ebHOro matepmana n BnageHne noHATUNHBIM annapaTtoM TEOPUM PUCKOB;
2) 3HaHKe KrnaccmdmKkaumm puckoB U cnocoboB 06paboTKkn pUCKOB;
3) yMeHMe aHanM3nMpoBaTth pearnbHble CUTyaLuumn, CBA3aHHbIe C hakTopamMu pUCKa;
4) yMEHWNe CTPOUTb M NPUMEHSITb MaTEMaTUYECKME MOLENN U METOAbI aHaNM3a PUCKOB;
5) BnageHwe HaBblkaMW WCMOMb30BaHWUS MPUKIAAHOro nporpaMMmHoro obecnedeHunss ans
peanu3aummn mogenen OLEHKN PUCKOB;
6) BnageHne HaBblkaMy WHTepnpeTauumn NoSTyYeHHbIX pe3ynbTaToB B TepMMHAX MpUKIIagHON
obnacTu ¢ uenbko NPUHATUS PeLLEHNA No 06paboTke PUCKOB.

Mo yuebHOMY nnaHy NpeayCcMOTPEH 3ayerT.
KpuTepum oLeHKM «3a4TEeHO» — NPOAEMOHCTPMPOBAHO 3HAaHWE TEOPETUYECKOro MaTepuana,
NONOXUTENbHbIE pe3ynbTaTbl PELLeHUss CaMOCTOSITENbHbIX paboT.

YpoBeHb
KpuTepumn oueHnBaHnsa KomneTeHunin cchopmmpoBaH LLikana oueHok
HOCTU
KOMMeTeHuunn
Obyuvarowutica enadeem rnoHIMUUHbIM annapamom daHHoU obracmu Ba3soenbiti 3aumeHo
Hayku (meopemuyeckuMuU OCHO8aMu OUCUUMUHbI), cdan Yyembipe U ypO8eHb
bonee camocmosimersibHble pabombi.




Obyuvarowutica O0eMoOHCmMpupyem Oompbi8OYHbIE, (hpacMeHMapHbIe
3HaHus, donyckaem epybbie owubku, He cOan dse u b6ornee
camocmosimesibHble pabomel.

He 3aumeHo




