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8. YueBHbIl roa; 2026/2027, cemecTp(bl): 8

Habop 2023 T.




9. Llenu v 3agauu y4e6HOW AUCLMMNIIUHDI

Llenb u3yyeHns AUCLMNIMHbI — NpuobpeTeHne cnelmanbHbiX 3HaHWI B obnacTtu aHa-
fW3a 1 OLEHKA PUCKOB BKOHOMUYECKUX CYOBEKTOB, NPUHATUS peLLeHUit B YCIIoBUAX pucka
1 HeonpeaeneHHOCTH.

3afaun U3yyeHus AUCLMNINHBI:

— chopMMpOBaHue NpeacTaBneHns 06 3KOHOMUYECKON CYLLHOCTN HeonpeaeneHHocTu

U pUcka, 3Ha
— npuobpeTeHne yMeHuu
aHanusa pUcKoB Tekylleil, UHBEeCTULUOHHO

~

KOMCTBO G MOHATUIHBLIM annapaTom v npuHUMnamu oLeHKN PUCKOB,
U HaBbIKOB MPVMEHEHUA OCHOBHbIX METOAOB U mMoaenemn
1 bMHaHCOBOW [EeATenbHOCTU opraHusaumi,

WHTEpMpeTaLym pesynbTaToB aHanuaa u 060CHOBaHUS NMPUHUMAEMBIX peLLEHWI;
— hOpMUPOBAHUE NOHUMaHWSI OCHOBHBIX METO[0B YNpaBeHusi puckamm, CTpyKTypbl
1 (hYHKLIMOHMPOBAHMSA CACTEMbI YNPABNEHNs pUckami.

10. MecTo yue6GHOW AUCUUNIIUHBLI B CTPYKTYype OMNON: yactk 6noka b1, opmu-
pyemasi y4acTHukamu obpasoBaTesnibHbIX OTHOLLEHWIA, AUCLMMNIMHA NO BLIOOPY.

Tpe6OBaHMH K BXOAHbIM 3HaHWAM, YMEHUAM W HaBblKaM onpepenslTca nnaHupy-

eMbIMU pesy
— B1.0.08 «Teopust BepOSTHOCTEN U MaTemaTu4eckas

nbTaTaMu 0By4eHus No NpeALwecTBy WM JUCUANINHAM.
craTtucTuka» (2 k., 3 cem.);

— B1.B.16 «Teopust h¥HAHCOBOrO MEHEKMEHTa» (3 k., 7 cem.).

11. MnaHupyeMbie pe3ynbTaTbl 06yuyeHus no AucCLUNNUHE (3sHaHusA, ymeHus,
HaBbIKM), COOTHECEHHbIe C MaHUPyeMbIMU pe3ynbTaTaMu OCBOEHMA o6pa3so-
BaTeNbLHO NPOrpaMMbl (KOMMNETEHLMAMM) U UHAUKATOPaMU UX AOCTUNKEHNA

HaseaHune

MnaHupyemble pesynbTaTsl

Ons NpuHATAA
3KOHOMMUYECKUX
peLleHunit

W UHTEPNPETUpPOBaTL Ero
pesynbTaThl Ans 060CHOBaHUSA U
NPUMEHEHWA YNpaBneH4eckux
pelueHwnit B 06nacTu (ouHaHcoBow
NONUTWKIA SKOHOMUYECKOro Cybb-
ekra

Koa KOMNETEHLUN i ViHawkaTop(s) oby4yeHus

MK-4 | CnocoBHOCTb MK-4.1 | OcywjectensaTs coop, oboblieHne | YMETb: UCMONL30BATE AaHHbIE
aHanusupoeatb 1 CUCTEMaTM3auuio MHopMaUmy | (UHAHCOBOW OTHETHOCTY,
yYeTHyto, OTHeT- ANS PeLLEHWUs aHanuTUYecknx 3a- | oHLoBOW GUpxM U BusHec-
HY0 U UHYH Jay B Lensx ynpasnexrus NMaHoB Ans OLUEHKW PUCKOB.
MHopMaLmio 0 SKOHOMMWYECKMM CYEHLEKTOM
cuHarcosom no- | MK-4.2 | MpumeHATbL COBpPEMEHHBIN 3HaTh: BasoBble KoHUenuun v
NOXEeHUU WHCTPYMEHTapWii B PELLEHUA aHa- | NPUKNaaHbLIe MoAeni OLeHKN
3KOHOMUYECKoro NUTUHECcKUx 3agay B oGnacTu PUCKOB, MPUHLMNBI NOCTPOE-
cyb6bekTa, ero yrnpaeneHus 3KOHOMUYECKNM HWUS CUCTEMBI YrpaBrneHus
(hVHaHCOBLIX NOTEHLMANOM, AEHEXHBIMA NOTO- | PUCKAMU 3KOHOMUYECKNX
pesynbTarax, Ae- Kamu, PUHaHCOBLIMU PUCKaMU U cybBeKToB.
HEXHbIX NMOTOKaX APYrMMW acriekTamu pasnuyHbIX YMeTb: UHTEpPNpPETUpOBaTL
W ApYryx acnek- BWOOB 3KOHOMWYECKO AeATenb- | pesynbTarhbl aHanusa u
Tax fJeaTernsHo- HOCTY OpraHusauui oBocHOBLIBaTL pekoMeHaauuu
cTv opranusaumit | MK-4.3 | MpoBoauTb hUHAHCOBBIA aHanus | MO YNpaeieHNio PUCKOM,

Bnagetb: NOHATWIAHBIM anna-
paToM, MeToAaMu OLeHKW 1
aHanw3a pUcKOB TEeKyLLEen, UH-
BECTULMOHHON 1 (hHaHCOBOW
[LesTenbLHOCTW opraHusalui.

12. O6'beM AUCLMNNUHBI B 3a4eTHLIX eguHULax / yacax: 3/108

dopmMa NPOMeXyTOYHON aTTecTauum — 3ayet




13. TpyAOeMKOCTh Mo Buaam yueGHoi paboTel

TpyOooemMKocTb, M
Bua yyebHoi pabotsl —_— - no cemecTpam

AyauTOpHbIE 3aHATUSA, BCEro 36 36
BT.M. JIEKUUHK 18 18

npakTu4eckue 18 18

nabopaTopHbie - -
CamocToaTenbHas pabora 72 72
MpomexyToyHas aTrecTauns (sader) - -
WToro 108 108

13.1. CopepxaHue QUCLUMNIIUHBI

Peanuaauus
Ne HaumeHoBaHue nucﬁ#ﬁﬁu c
ol pasAena AYCUMMAMHEI CofepxaHue pasaena gucuunnuHel RoMOLLBIo
OHNanH-Kypca,
IYMK
1. JleKUMOHHbIE 3aHATUA
1 CylwHocTb v usmepeHve | CyLLHOCTb pyUcKa U HEOnpeAeneHHoCTH. Puck B akoHOMU-
pucka yeckom aHanuse. Cnocobbl U NokasaTenu usMepeHus -
pucka.
2 AHanua onepauyuoHHoro | OueHka puckos TekyLlel JeATenbHOCTU. KoadbduuueHTbl
1 hHaHCOBOFO PUCKa onepawuroHHOro U (UHAHCOBOrO pUCKa: pacyet v npuMe- -
HEHWE.
3 PUCKM (DUHaHCOBLIX ak- | MamepeHue u knaccuukalna puckos ¢pMHaHCOBbLIX aKTW-
TUBOB BoB. Mogenb oueHk1 duHaHcoBbIx aktusos (CAPM). -
Mopens Bnaka — LWoynaa.
4 PUCKN MHBECTULMOHHbIX | OLeHKa pUCKOB WHBECTULMIA B pearnbHble aKTuBbl. AHanwus
NPOEKTOoB YyBCTBUTENbBHOCTU. [lepeso cobbiTit 1 METoA CleHa- -
pues. MIMUTaUMOHHOE MOAEeNpoBaHue.
5 AHanwua B ycnosusix He- | [Mpupofa HeonpeneneHHoCTH. Cnocobbl CHUXEHUA He-
onpeneneHHoCTH onpeaeneHHocTU. MeTogsl NPUHATUA PELLEHNI B -
YCTIOBUAX HEONpPEeAeneHHOCTH.
6 OueHKa pucKa He- Mokazatenu 1 obLyne NpuMHLKNbl OLEHKW pUCKa He-
nnarexecnocobHOCTH nnaTexecnocobHOCTU. QUCKPUMUHAHTHBIE Moaeny. Jloru-
cTuyeckas perpeccus. OnuuoHHble mogeny. Mogens -
MepToHa. OueHKa kpeauTHoro pucka B GaHKOBCKOI npak-
THKE.
7 MeTogbl ynpasneHus OBLLve NPUHLUMMLI U METOAbLI YNpaBneHus pUuckamiu.
pucKamu CtaHaapTbl ynpasneHus puckamu. Cucrema ynpasneHus -
PUCKOM.
2. MpakTuyecKue 3aHATUA
1 CyLlHOCTb 1 uamepeHne | MoHATUA pucka U HeornpeaeneHHOCTU B 3KOHOMUYECKOM
pucka aHanuse. Knaccudukauum u nokasarenu pucka. MNpume-
HeHWe npeaenbHbIX Teopem Ansa NpUbnmKeHHO! OLEHKM B
PUCKOB.
2 AHanua onepaluoHHoro | Mcnonbaosanue AaHHbIX OTYETHOCTM AN OUEHKKU onepa-
W thnHaHcoBoOro pucka LIMOHHOrO 1 hMHaHCoBOro pucka. MHTerpauus ¢ BHeLHn- -
MW AaHHBIMU.
3 Puckn cpuHaHcoBblx ak- | Mcrnone3oBaHue f4aHHbIX doHO0BOM BUPXKA ArA OLEeHKU
TUBOB obLLero U CUCTEMaTMYECKOro pucka, NapaMeTpoB MoAenu -
Briska — Woyn3a.
4 PWcCKu MHBECTULMOHHBIX | MoaroToBka faHHbIX 1 NPOBEAEHWe aHanuaa 4yBcTBu-
NpoeKkToB TensHocTuU. MocTpoexune cueHapues. MHTepnpeTauna -
pesynbTaTtoB aHanusa.
5 AHanus B ycnosusax He- | [pUMEHeHMe METOL0B NPUHATUA peLUeHuniA K Heonpeae-

onpeneneHHocTu

NEHHOCTN WHBECTULUUOHHBIX NPOEKTOB.
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Peanuaaums
Ne HaumeHoBaHue AHC'-DL!,aI:I"CIlJ'IteI-IHabI c
nn | pasaena pucLMAnnHLI CopepaHue pasgena AucLunIuHb FoMOLLsIo
OHNaltH-Kypca,
SYMK
6 OueHKka pucka He- Vcnone3oBaHne gaHHblX OTYETHOCTU U A8HHBIX dpoH-
nnarexecnocobHOCTH [0BOM BUpXM 4Ns OLIEHKW pucka AedponTa. $opmmposa- -
HYe BbIROAOB Ha OCHOBE PasHOpPOAHbIX OLEHOK.
7 MeToabl ynpaeneHus AneMeHTbl CUCTEMbI yripaeneHus puckom. OcHOBaHNS _
pucKkamu BeIGOpa METOAA YNpaBieHNs PUCKOM.
13.2. Tembl (pasaenbi) AUCUMNAUHBI U BUABI 3aHATUA
] Buabl 3aHATURA, Y
Ne HaumeHoBaHWe TeMbl (pasgena) Auc- caMocTo-
n/n UumMnnuHel nexkuun ol ATEenbHas | KOHTPOIb BCEro
Jyeckue paboTa
1 CyLUHOCTb 1 U3MEpeHune pucka 2 2 8 - 12
2 AHanus ornepaLmoHHOro 1 (hHaHCOBOTO 2 2 12 _ 16
puycka
3 PuckM hMHaHCOBbIX aKTUBOB 4 2 12 - 18
4 PUCKM MHBECTULMOHHbBIX MPOEKTOB 4 6 12 - 22
5 AHanus B yCNoBUAX HeonpeaeneHHocTu 2 2 8 — 12
6 OugeHKa pucka HennaTtexecnocobHOCTH 2 2 12 - 16
T MeTofbl ynpaBneHusa puckamu 2 2 8 - 12
KoHTpornb - - - - -
WToro 18 18 72 - 108

14. MeToanyeckue peKkoMeHAauuu Ans obyHaloWMxcs Mo OCBOEHWIO Ouc-
LMMAUHbBI

OcBoeHuWe AucUMNNuHbI npeanonaraeT 3HaunTenbHbI 06bem paboTel no cbopy
NOAroTOBKE AaHHbIX AN aHanuaa, a Taioke NPUMEHEHUe CrIoXHbIX Moaenei U YUCNeHHbIX
MeTonoB. Heobxoaumble METOANYECKUE ykasaHus, NpuMepbl U pekomeHAaLin no pabtote
C BHELHVIMW MCTOYHVKaMW MHOPMaLuu NpeaBapsiioT Kaxaoe npaktudeckoe 3afaque
(BKMIOYAOTCS B TEKCT 3a4aHus Unm Bul4aloTCs OTACNBHBIM pasAaToyHbIM MaTepuarsnom).

BbiNONHEHWe MpakTUYecknx 3afaHnit obecneynBaeT NonHoe 0CBOEHNE NPUKNaAHbIX
acneKToB AUCLUNIHGI.

15. MepeyeHb OCHOBHOW M OONONHUTENbLHOW NWUTepaTypbl, UHTEPHET-pecyp-
cOB, He0OGX0AUMbBIX AN OCBOEHUA AUCLUMNITUHBI

a) ocHOBHas nuTepartypa:

rl']\;en NcToYHNK
1 KomenaeHko C.H. Axann3 u ouerka puckos / C.H. KomeHAeHKo, K.H. Bacuncesa; BopoHex. roc.
yH-T. — BopoHex: M3gaTensckuili AoM Bry, 2019. - 118 c. J
6) nononHWTENbHasA NuTepaTypa.
Ne
- McToYHMK

2 DUHAHCOBBIN MeHeKMeHT: yuebHuk / [.A. EHA0BULKAR, H.®. llepGakosa, A.H. caeHko 1 ap.;
nog 06wy pea. O.A. Engoeuukoro. — Mockea: Pug Mpynn, 2011. — 800 c.

B) MHPOPMaLMOHHbIE pecypchl:

Ne

il MCTOYHUK

3 YrusepcuteTckas Gubnuoteka online. — url(http://www.biblioclub.ru/)

4 WToru Topros // Mockosckas Gupxa: oduu. Cant. — url(http://www.moex.com/ru/marketdata’)

5 CraTucTuka // bark Poccuu: oduu. caitt. — url(http:/www.cbr.ru/statistics/)

6 OneKTpoHHbIA hOHA NPaBoBoW 1 HOPMaTUBHO-TEXHUYECKON AOKYMeHTaLmK // TexakenepT 1 Kogeke:

cnpaBoYHblE NPaBOBbIE CUCTEMbI. — url(http://docs.cntd.ru/)




e NcTouHuK

n/n

7 SneKTpoHHbIA yHusepeuTeT BIY: o6pasopaTenbHbii nopTan [Ha 6ase LMS Moodle]. =
url(http://edu.vsu.ru/)

16. MepeyeHb Yy4yeOGHO-mMeTOAMYECKOTO oBecneyeHusi AN CaMOCTOATEeNbHOM
paboThl

Ne
n/n

NcTOYHKMK

.

1

MeToanyeckue yKkasaHus K peLUeHWo N
AHanu3 pUCKOB: SNEKTPOHHbIA KypC. —
[Ha 6asze LMS Moodle]. — url(http://fedu.vsu.ru/)

paKTU4ECKNX 3afaHuid no gucunninHe «AHanua puckos» //
OneKTPOHHbI YHUBEPCUTET BIY: o6pasoBaTtesbHblii nopTan

17. O6pasoBaTesibHble TEXHONIOrUK, UCn
OMCLMMNMWHBLI, BKIOYas AUCTaHUMOHHBIE O

TpoHHOe oByueHue, cCMellaHHoe obByu4eHue)

Ubl B

[Insi camocTosiTeNbHON paboThbi MO MpakTyh
MHOPMaLMOHHbIM pecypcam, ykasaHHbIM B . 1
MCMOMb30BaTh ANS BbiNONHEHWs pacHeTHO-aHarnu
cocTaBe CTaHAapTHbIX NakeToB 0HUCHOro NPOrpaMmHoOro obecneyeHus.
MporpaMma Kypca peanusyeTca C NpUMEHEHNEM OUCTaHLUMOHHbBIX

TEeXHONOrni.

18. MaTepuanbHO-TeXHU4YeCKoe obecnevyeHue AUCLUMIIUHBI

YpoBeHb MaTepuanbHO-TEXHUYECKOro obe
HbI Npouecc (IeKUNoHHbIe U N
cdonga 3HB BI'Y (oTaeneHue o
reorpachuu, reoakonorum u Typusma) 1 LWTaTHb
OHHbIX ayauTopui, ayguTopuil Ans npaxktudec

pakTu4eckue 3aH

HuUe BCceX BUO0B ,EI,VICLMI'IJ'IMHapHOIﬁ n Me}K,D,VICUMI'IJ'IMHapHOVl noaroToBKW.

onb3yeMble MpyU peanusaumu y4eGHoH
Gpa3oBaTesibHble TEXHOMOTUM (3Mek-

yeckum 3ajaHusM Heobxogum JOCTYN K
5 «g» nog NeNe 3 v 4. PekomeHpyeTcs
TUYECKUX 3afaHWii aNeKTPOoHHble Tabnu-

obpasoBaTelibHbIX

CrieyeHVsi NO3BONAET OpraHMsoBaThb y4ed-
aTUs!) ¢ MCMoMb3oBaHMEM GUONMOTEYHOrO
BCny>KMBaHUA SKOHOMU4ECKOTO chakynbTeTa u akynbTeTa
IX TEXHUYECKUX CPEeACTB 00y4eHMs nekuu-
KUX 3aHsATUIA, obecnedymsBaroWwmx npoesene-

19. OueHOYHbLIe cpeAcTBa AnA npoBeAeHus Tekylen U NpoMeXyToO4YHOW aT-
TecTauumn J

Mopsaok OLeEHKM OCBOEHMsI ODy4arLUMMUCS yyebHoro Mmartepuana onpefensercs
cogepaHnem crneayroLnx pasgenos AMCUMNInHeL

Ne HaumeHoBaHuWe KomneTeHLuH WHaukaTopbl AOCTUKEHUA OueHOouHble
n/n | pasgena gucuuniuHbl KOMMETEHLNK cpencTsa
i CyLjHocTs 1 uamepenue | MK-4 - crocob- | MK-4.1 — ocywiecTensTs coop, MpakTu4eckue
pucka HOCTb aHanuan- | obobLieHne u cucTemarusaymno 3agaHusa
poBaTb y4eT- UHdOopMaLMK NS peLleHnsa aHa-
2 AHann3 onepaumoHHoro | HYt, OTHETHYIO NWTUYECKUX 3aaa4 B Lensx ynpas-
W (bMHaHCOBOTO pUcKa N UHYIO NeHNsi IKOHOMUYECKUM CYyDBLEKTOM;
uHcbopmauuio o | MK-4-2 — NpUMeHATbL COBPEMEHHbI A
3 Puckut pUHAHCOBLIX aK- hpvHaHCOBOM WHCTPYMEHTapuii B peLLeHUn aHa-
TUBOR NONOXEHUH NUTUYECKUX 3aaay B obnacTu
3KOHOMUYECKOro | ynpaBneHWs 3KOHOMUYECKUM
4 PUCKN MHBECTULMOHHBIX cybbekTa, ero noTeHLWanoM, AeHeXHbIMI NoTo-
NPOEKToB (PUHAHCOBBIX kamu, pHaHCOBbLIMI PUCKEMN W
pesyrbTarax, APYTMMU acnekTamy pasninyHbixX BU-
5 ARanwa B yCHIOBMSX He- AeHEXHbIX NOTO- | OOB GKOHOMEILlECKOﬂ [EeATeNbHOCTH
OMpeneneHHoCTH Kax U Apyrux opraHvsauuit;
acnekrax ges- MK-4.3 — NpOBOAWTL (PUHAHCOBbINA
5 OLieHKa picka He- TenpHOCTM opra- aHanu3 u UHTepnpeTUpoBaTh ero
AAIATEXECTOCOBHOCTH HW3auui ans pesynbTaTkl Ansa 060CHOBaHWA 1
NPUHATWA NPUMEHEHWS yNpaBneHYecknx




6

o HaumeHoBaHue MHauKaTopbl AOCTUXEHUS OueHOYHB
N M KomneteHuun A Pel A H e
n/n | pasgena gucunnianHbl KOMMNeTeHUUK cpeacTea
i MeToabl ynpaeneHus IKOHOMUYECKUX | peLueHuii B obnactu thuHaHcoBON
puckamu peLUeHwiA MONUTUKYA SKOHOMUYECKOTrO CYOBbeK-
Ta

Bonpocsbl K 3a-
yeTy

MpomexyTo4Hasa arrecTauus: 3a4et

20. TunoBble OLEHOYHbie CcpeAcTBa WM MeToaudeckue  marephansl,
onpegensioue npoueaypbl OueHMBaHUA

20.1. TeKyLWUin KOHTPOJIb yCNeBaeMoCcTH

KOHTpOIb YCreBaeMocTV Mo ANUCLMMINHE OCYLIECTBNAETCA C MOMOLLBIO CreayoLmX
OL|EHOYHbIX CPEACTB:

MpakTuyeckue 3afaHuA (npumephl)

Kaxablin obyyatoLyuiics paboTaeT ¢ nHanBMAYyanbHbLIM HaBbopOM UCXOAHbLIX AaHHbIX.

[laHHbIE U3 OTKPbITBIX MCTOYHUKOB (Takue kak bupxesas MHdopMaums) cobupatoTes
n obpabarsiBatoTca 0byYaroLUMcs B X04E camocTosTensHon paboTbl.

1. Mo paHHbIM ByxranTepckon 0TYETHOCTH opraHnsauiin paccyuTaTh KoadpULMeHTb
onepaLmoHHOro U UHaHCOBOro pucka. OLeHUTb YyBCTBUTENbHOCTE YNCTOM Mpubsinm K
koneBGaHusM obbeMa NpOAaX U YpPoBHSA LeH. Paccuntatb NpeaenbHbie oTpuuaTenbHble
OTKOHEHWs 06BbEMA MPOAAX U YPOBHS LIEH, NMPY KOTOPbIX YMCTaA npubbinb paBHa Hyno.

2. Mo paHHbIM MOCKOBCKOA BUpXK paccuuTarb CTaHjapTHOe OTKIOHeHue n Beta-
K03 PULIMEHT OBBIKHOBEHHbIX aKLWiA opraHusaLum. Cpenatk BbiBofbl 06 ypoBHe 0bLuero
Y CUCTEMATUYECKOTO pUCKa, O CTENEHN YyBCTBUTENLHOCTA akumit K konebaHnsaM pbiHKa.

3. M0 UCXOAHLIM AaHHBIM MPOEKTa NOCTPOUTL MNaH AEHEXHbIX NOTOKOB U npoBecTu
aHanua yysctautensHocT NPV K o6beMy NPoAax 1 ypoBHIO LieH. PaccuutaTb NOPOroBbIe
(npeaenbHbie) oTpuLaTenbHble OTKIOHEHUA obbema NpoAaXk U YPOBHSA LEH, MPW KOTOPBIX
NPV uHBecTULMA BydeT paBHa Hynio, a Takke koadhcbuumeHTbl anacTuyHocTy NPV.

4. Mo paHHbIM MoOCKOBCKOIA Bupxu u Byxrantepckol OTYETHOCTU OLEHUTb PUCKK
pgedonTa opraHusauum ¢ npumMeHeHuem mogenei 3. AnbTmaHa Z" n E.A. ®efoposoi, a
Taoke mogenu P. MepToHa. CpaBHWTb pesynbTaThl, cchopMynupoBaTh WTOrOBbLIA BLIBOA
06 ypoBHe pucka aedonra.

TekylLas aTTecTaLus BKIIOYaeT peleH1e KoMnnekra WHOMBMAYANbHbBIX 3a4aHunii no '
BCEM pasfenam AUCLMMNMHLL. 3ajaHue cunTaeTcs pelleHHbIM npy COOTBETCTBUWN OTBETA
KOHTPONbHOMY OTBETY 1 NPy YCIIOBUN PACKPLITASA oBy4alLmmcs Xofa peLueHus.

Lkana v kpuTEpPUKU OLlEHNBaHUA

KpuTepuu oLeH1BaHua OueHka
YCreLUHoe pelleHne He MeHee 4 NpakTu4eckux 3agaHui npuHUMaeTca
MMpyv HEBLINONHEHUM YKA3AHHOTO BbILLE KPUTEPUA He NpUHUMaeTcs

20.2. MpomMexyTo4yHas aTrecTauus

KOHTpOJ’Ib ycneBaemocTu no JucuunnuHe ocyLlecTensaeTca ¢ NoMOLLBH criefyoWmnX
OLIEHOYHbIX CPeacCTB:

Bonpochkl K 3a4eTy

CyLUHOCTb U U3MEPEHNE PUCKOB B 3KOHOMUYECKOM aHaNN3E.

AHann3 onepaLyoHHoro U hMHaHCOBOro p1cka: UCXOAHbIE faHHbIe U MOAEN.

Mogernb OLUEHKM (PHaHCOBbLIX aKTMBOB (CAPM): noHsTVE U U3MEPEHNE cucTemaTu-

YecKoro pucka.

4. Mopgenb LieHoobpa3oBaHus onuuoHoB ®. bnaka u M. LLloynsa: npuHuunbl paboTsl,
NpUMEHeHWe.

5. AHanu3s 4yBCTBUTENbHOCTU UHBECTULIMOHHLIX NPOEKTOB K thakTopam pucka.

L



6. [JepeBo cobbITWiA B aHanMse puckos WHBECTULNA.

7. MeToq cLeHapneB B aHanmse pyckos UHBECTULIAIA.

8. MmMuTaumoHHoe MoJennpoBaHue B aHanuse puckoe WHBECTULIUA.

9. MeToabl NPUHATUS PeLleHi B YCIIoBUAX HeonpeaeneHHOCTH.

10. MoHATHA U KpuTepum 6aHKPOTCTBA, HennaTtexecnocobHocTH, AedonTa, KpeauTHOro

puUcKa, KpeJUTHOro PENTUHra.

11. Mogenu NMMHENHOro AUCKPYMUHAHTHOrO aHanmsa B NporHo3npoBaHni BaHkpoTCcTBa.

12. Mopenu norucTu4ecKon perpeccuu B nporH03mposaHini DaHkpoTCTBa.

13. OnNUMOHHbIE MOAENN KPeAUTHOro pucka (Ha npumepe MoAenu P. MepToHa).

14. TPVHLUMMbI ¥ METOABI YNPaBeHna puckamu: ctaHaapTbl ISO 31000, 31010.

KOHTpOMbHO-U3MepUTENbHBIA MaTepuan MPOMEXYTOYHON aTTecTauun COCTOUT U3

ofHOro TeopeTudeckoro sompoca. lpy Heyaa4yHOM MPOXOXAEHNUH Tekyllen aTtrecTauuu
KOHTPOMbHO-USMEPUTENbHLIM MaTepuan LOMOMHAETCA OAHUM NnpakTU4EeCKUM 3agaHuem
(McXoAHbIe AaHHbIe BbIAIOTCH BMeCTe C 3aAaHueM; UCKIIHAtoTCA modenu, TpebyLne
CIOXHBIX 1 ANUTENBHBIX BBIYMCIIEHWNA).

LLkana u KpuTepUn oLeHNBaHMs

Kputepvy oLleHnBaHWUs OueHka

1. BnageHve noHATWAHLIM annapaTom, NoH\UMaHue 3KOHOMWYECKOA NpUpoAs! 1 Lienei
aHanu3a KOHKPETHbLIX PUCKOB.

2. 3HaHue MeTOAOB 1 MOAENel OLEHKN PUCKOB, nexallux B UX OCHOBE LonyLLEHWA,
YCMOBUiA U OrpaHuieHNiA NPUMEHEHUS.

3a4TeHo
3. YMeHue BbIGYpaTh MoLenu Anst KOHKPETHbIX 3aAad, MHTepnpeTUpoBaTh PesynbTarsl NX

MpUMEHEHKSA.

4. 3HaHve WHopMaLMOHHOI Basbl aHanumsa.

5. Mpyw HanNM4My NPaKTUHECKOro 3a4aHNs — ero yCnelwHoe peieHne

Mpu HeBLINOMHEHNY NI0BOro U3 NepeYNCneHHbIX BbILLE KpUTEPUES He 3a4TeHO

MpoMexyTouHast aTTecTauns no AUCLMNIINHE C NPUMEHEHNEM 3NEKTPOHHOTO oby4e-
HWUS, AUMCTaHUMOHHbIX ObpasoBaTesibHbIX TexHonoru (ganee 30, OOT) npoBoauTcs B
pamMKax 3MeKTPOHHOro Kypca, pasmelleHHoro B 3UOC (obpaszosaTenbHbiii nopTan «3nek-
TPOHHbIN yHUBepeuTeT BIY» Ha 6ase LMS Moodle, http://edu.vsu.ru/).

OByuvatoLecs, Npoxoasiume NpoOMEXyTOYHY aTTectauyuio ¢ npuMeHEHEM A0T,
[OMKHBI pacronaraTe TEXHUYECKUMU CPeacTBamun W nporpaMMHbIM obecneyeHuem, nos-
Bonsowmm obecneynTb npoueaypbl atrectauuu. O6yyatoLLuiicss camocTosTesnlbHO obec-
neuMBaeT BbINOMHEHWe HeoBXOoAMMbIX TexHudeckux TpeboBaHuid Ansa npoBeAeHUs
NPOMEXYTOYHOIN arTecTaumu ¢ NpUMEHeHNeM AOT.

NoeHTudmKkauma nuyHocT obydatoLlerocs npu NpoXoXxaeHun NMPOMEXYTOYHON aT-
TecTauuu obecrneunBaeTcsl MOCPEACTBOM WUCMOMb30BaHUSA KaX/dbIM obyyarLwmmes UHAK-
BUAyanbLHOro nornHa W napons npu BXOAe B NUYHbINA KabuHeT, pasmelleHHbin B ANOC
obpasoBaTenbHON opraHusauun.



