MNWHOBPHAYKN POCCUN
®EOEPAIBHOE MOCYOAPCTBEHHOE BIO[PKETHOE OEPA3OBATEITbHOE YYPEXXOEHUE
BbICLLEIO OBEPA3OBAHUA
«BOPOHEXXCKWUW rOCYOAPCTBEHHbLIA YHUBEPCUTET»
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YTBEP>XOAKO
3aBenytowmin kacegpon

Mamemamu4deckux memodoe uccriedoeaHus onepayul

4 / Asaprosa T.B.

18.04 2025 a.

PABOYASA NPOrPAMMA YYEEHOW OAUCLUMUNINHDBI

b1.B.[1B.03.01 OueHka n ynpaBneHue (ouHaHCOBbIMU pUCKaMM

1. Kog 1 HaumeHoBaHMe HanpaBreHUs NOAroToBKU/cneynanbHOCTU:

38.03.05 busHec-uHopmamuka
2. Mpodcdunb noaroroBku/cneumannsaymsa:

GusHec-aHanumuka u cucmembl asmomMamus3auuu rpeonpusmud

3. KBanudukaums (cteneHb) BbINYCKHUKA: bakasiasp

4. ®opma oby4eHus: oyHas

5. Kacbegpa, oTBevawLan 3a peanmsaumio gucumnnuibl: Mamemamuyeckux Memooos8
uccrniedogaHus onepauyul

6. CoctaButenu nporpammbl: 3amsmuH Meopb Bukmoposuy, K. ¢b.-M. HayK

7. PekomeHaoBaHa:

HayyHo-MeTOAMYEeCKMM coBETOM paKysibTeTa NPUKIagHOM MaTeMaTuKn, MHOPMaTUKKN n
MeXaHUKn

[MpoTokon o pekomeHaaummn: Ne6 om 17.03.2025

8. Yue6HbIN roa: 2028/2029 CemecTp(bl): 7

9.lenu n 3apgaum y4eb6HOM AUCLUNIIUHDI:

Llenv nzyvyeHms y4ebHON AUCUNNANHBI: U3y4YeHNe 0CODEHHOCTEN PUCKOB, a TakkKe SKOHOMUYECKMX

OCHOB YMpaBeHUst PasnMyHbIMK UX BUAAMW AN CHUXKEHUS (OMHAHCOBbLIX MOTEPb U ob6ecneyeHns
YCIOBUIA YCNELUHOrO (DYHKLMOHUPOBAHUSI KOMMAHUM.

3agaym nsyyeHmnsa y4ebHor ANCUMNANHDI:




1) [OeTanbHoe U3y4yeHune CyLLHOCTU U BUAOB SKOHOMUYECKUX PUCKOB;

2) BbisiBNeHne npuymMH BO3HUKHOBEHUS KaXdoro Buaa pUCKoB;

3) WccnepoBaHue cdepbl BOZHUKHOBEHUS YUCTLIX U CNEKYNSTUBHBIX (PMHAHCOBLIX PUCKOB;
4) OcBOeHWEe CTpaTernyeckmx N TaKTUYECKMX NPMEMOB YNpaBrneHnst pasfnyHbIMK BUAAMMU

PUCKOB, a TakKXXe BO3SMOXHOCTU NX CoYeTaHUA.

10. MecTo y4yebHOM AnCUUNNUHBLI B cTpyKType OOI:

YyebHaga ancumnnmHa «OueHka u ynpasneHne puHaHCOBbIMU PUCKaMmny OTHOCUTCS K
BapuaTUBHOW YacTu ANCUMNNH No Bblbopy npodeccmnonansHoro yukna OOl n nsyyaetcsa Ha 4
Kypce 6akanaspuarta. N3yyeHne gucumnimHbl OCHOBbLIBAETCHA Ha 3HAHUAX, NONyYaeMblX
CTyAEeHTaMu B X04e OCBOEHUS TakMx AUCLUMNIVH, kKak MakpoakoHoMuKa, ViccnegosaHve
onepaunin, Teopnsa BEpOATHOCTEN U MaTeMaTnyeckada ctatuctuka. K Hadany nsydeHus
ANCUMNIINHBI CTYAEHTbI LOMKHbI BfiafieTb HaBblkaMu NPOrpamMmMrUpOBaHUS.

11. MnaHupyemMble pe3ynbTaTbl O0y4YeHUsi MO AUCUUNNMHe/MOAYNIO (3HAHUSA, YMEHUS,
HaBblKW), COOTHECEHHbIe C NNIaHUPYeMbIMU pe3yrbTaTaMuM OCBOEHUsi 06pa3oBaTenibHOM
nporpaMmmbl (KOMNeTEeHLUMSAMU) U MHAUKATOPaMU UX OOCTUXKEHUA:

nnaHMpoBaHue ¢
y4yeTOM aHanusa
MHHOBAaLUN B
3KOHOMMKE,
yrpaBneHnun n
NHEOPMALIMOHHO-
KOMMYHMKaTUBHbIX
TEXHOIOTUsIX.

Kog HasBaHue Koa(bl) | WHaunkaTop(bl) lMnaHnpyemble pesynbTaTtbl 06y4eHns
KOMNeTeHUMmn
MK-6 CnocobeH MK-6.1 | OuennBaet 3HarTb:
OCYLLECTBNSATb 3(pPEeKTUBHOCTL | - KNaccuumkaumo 1 0COBEHHOCTN pasfNYHbIX
cTpaTternyeckoe NT-nHHOBauM BNOOB PUCKOB;

- cnocobbl 06pabOoTKN PUCKOB;
- OCHOBHblE MaTeEMaTUYECKNE MOZENMN OLEHKU
PVCKOB.

YmeTb:

- hopMMPOBAaTL KapTy PUCKOB AJ1S KOHKPETHON
opraHusaumu/cntyaumm;

- aHanusmpoBaTb NPOBNEMHbIE CUTyauun 1
nogbupaTtb agekBaTHbIe UM MaTeMaTu4eckue
MOAenu Ans OueHKN 1 ynpaBreHns puckamu;

- MUCMONb30BaTb NpUKagHoOe NPorpaMMHoe
obecrneyeHne aAna pacyeToB Moaerien OLEHKU U
ynpaBreHnsi puckamu.

BnapgeTtb:
- HaBbIKaMu OpraHu3aLum npoLecca ynpaeneHus
puckamu.

12. O6beM AMcuUNNUuHbI B 3a4eTHbIX eanHuuax/yac — 3/108.

dopmMa NpomMeXyTOYHOM aTTecTaumm 3adyem

13. TpyAoeMKocTb NO BMAaM y4yebHon paboTbl

TpyooeMKoCTb (Y4achl)
Mo cemecTpam
Bua y4ebHon paboTsbl B Tom uncre B p
Bcero MHTEPaKTUBHON
hopme 7 cem.
AyanNTOpHbIE 3aHATUS 32 16 32
nekuun 16 16
B TOM yncne:
npakTnyeckme 16 16 16




nabopaTtopHbie

CamocTtodartenbHasi paborta

76

76

WToro: 108 16

108

dJopma I'IpOMG)KyTO'-IHOVI arTectaumn: 3a4eTt

13.1. CopepkaHne AUCLMNIIUHBI

Ne HavnmeHoBaHue CopaepxaHue pasgena AUCUUNAUHBI Peanusauwns pasgena

n/n pasgena OVNCLUMNINHBI C
ONCUUNNUHDBI NMOMOLLIbIO OHNaNH-

Kypca, QYMK
1. Nekuun
11 51.B.0B.03.01
Puck kak obbekt | OnpepeneHne u cywHocTb pucka. Knaccudumkauyua OueHka v ynpasneHue
yrnpasneHus PUCKOB. drHaHCcoBbIMU
puckamm
1.2 | Puck-meHemKMeHT: | BnusaHue pucka Ha npouecc NpUHATUA ynpaBfieHYeCcKmx b61.B.0B.03.01
noHATHE, cTpaTterns | peeHuin. CyLHOCTb N OYHKUMM PUCK-MEHEDKMEHTA. OueHka u ynpaBneHue
n MeToabl Mpouecc ynpaeneHus puckoM. CTaHgapTbl ynpaBneHus drHaHcoBbIMU
puckamu. prckamm

1.3 | MNpouUeHTHbIE PUCKN. B1.B.0B.03.01

CyLHOCTb 1 0COBEHHOCTM NPOLLEHTHBLIX PUCKOB. PbiHOYHas | OueHka n ynpaBneHue
CTOMMOCTb obnurauun. MNMprBeaeHne OeHEXHbIX MOTOKOB. | PMHAHCOBBLIMU
prckamm

1.4 MHBecTUMUMOHHbIE | CyLLHOCTb U 0COBEHHOCTUN MHBECTULMOHHBLIX PUCKOB. 51.8.0B.03.01

PUCKMN. OuckoHTnposaHme. NPV. AHann3 puckoB ¢ NOMOLLbIO OueHka n ynpasneHue
dMHaHCOBbIX KOadhdULMeHToB. Buabl mHaHCOBbIX ¢MHaHCOBbLIMU
KO3hPULMEHTOB. puckamm
1.5 | Metogbl Teopun urp | Kputepum acpheKTMBHOCTH B YCIOBUAX NOSTHON 61.B.0B.03.01
B PUCK- HeonpeaeneHHocTu. Kputepun Banbaa rapaHtmuposaHHoro |OueHka v ynpasrneHve
MeHeKMEHTe. pesynbTata. Kputepun ontumnsma. Kputepui rHaHCOBbLIMU
Mogenb npuHaTusa | neccumunama. Kputepun CaBmayka MUHMMAKCHOTO puUcka. puckamm
pelleHun B ycrnosusax | Kputepuin N'ypeuua (neccummama-onTumMmnsma).
YacTU4YHOM OntmanbsHocTb no MNapeTo. AHann3 pUCKoB «CpeaHUn
HeonpeaeneHHOCTU. |goxon / cpeaHe-KBaapaTUYHOE OTKIIOHEHUEY.

1.6 Puckn B Mopgenb oueHkn boHaoBbIx akTnsos CAPM. MeTtoap! 61.B.0B.03.01
nopTdenbHbIX pacueTta «kacaTtenbHoro notdensa». PeIHOYHaa mogens OueHka n ynpaBneHue
WHBECTULINAX. Kypca akuui. KoadpdpuumeHT cmelleHuns. «betax- drHaHcoBbIMU

koadpdurumeHT HaknoHa. CrnyyanHas NOrpeLuHoCTb. puckamm
CobcTBEHHbIV M pbiHOYHBIV puck. MeTog EGP pacyeta
onTumaribHoOro nopTdens.
1.7 | Cymma nop puckom. 651.8.0B.03.01
Avieepcucbukaums. | Mogens VaR. Moaesnb UHAUBUAYasbHOMO pucka B OueHKa 1 ynpasneHue
ctpaxoBaHun. Kanutan nog puckom CaR. (PUHAHCOBLIMU
prckamm
1.8 XepxupoBaHue.
P OepuBaTtuBbl. PopBapaHbie U PblOYEPCHBIE KOHTPAKTHI. 31 8.4B.03.01
XepxunposaHue BantoTHOro kypca. Ceonbl. ONUMOHbI. Cp;‘ﬁ:';achi?Mp:B"eH”e
PacuyeT cnpasegnveon opsapaHON LiEHbI.
paBen topBapAaHoit L ovckam
2. NpakTnyeckas pabora.
2.2 | Puck-meHemKMeHT: |BrnimsiHne pricka Ha npoLecc NPUHATUS ynpaBneHYeckux b51.B.0B.03.01

NOHATUE, cTpaTernd
n Mmetoabl

peLueHun. CyLHOCTb U PYHKLNN PUCK-MEHEKMEHTA.
Mpouecc ynpaeneHus puckoM. CTaHgapTbl ynpaBneHus
puckamu.

OueHka u ynpaBneHuve
dMHaHCOBbLIMU
prckamm




Ne HanmeHoBaHue CogaepxaHve pasgena AUCUUNIUHDI Peanusauna pasgena

n/n pasgena OUCLMNINHBI C
ONCUMNNUHBI NMOMOLLIbIO OHNaNH-

Kypca, QYMK
2.3 | [NpouEHTHbLIE PUCKN. B1.B.0B.03.01
CyLHOCTb M 0COBEHHOCTU MPOLLEHTHBIX PUCKOB. PbiHOYHas | OueHka n ynpaBneHue
cToumocTb obnurauun. NpuBegeHne OeHEXHbIX MOTOKOB. | PMHAHCOBBLIMHU
puycKkamm
2.4 MHBeCcTUMUMOHHbIE | CyLLHOCTb M 0COBEHHOCTUN MHBECTULMOHHBLIX PUCKOB. 51.B.0B.03.01
PUCKMW. OuckoHTnposaHune. NPV. AHanu3 puckoB ¢ MOMOLLbIO OueHka v ynpasneHue
PUHAHCOBbIX KO3 PULMEHTOB. Buabl mHaHCOBbIX drHaHCOBbIMU
KO3 PULMEHTOB. puckamm
2.5 | Metogb! Teopum urp |Kputepum appekTMBHOCTM B YCNOBUSAX NOSHOWN 51.B.0B.03.01
B pUCK- HeonpeaeneHHocTu. Kputepun Banbaa rapaHtupoBaHHoro |OueHka v ynpasreHvne
MeHeKMEHTE. pesynbTtata. Kputepun ontummama. Kputepui ¢oMHaHCOBbLIMU
Mogenb npuHsaTusa | neccumuama. Kputepun CaBumaka MUHMMAaKCHOIO puUcka. pycKkamm
pelueHun B ycrnoeusx | Kputepui N'ypeuua (neccummama-ontummnama).
YacTU4YHOM OnTtumanbHocTb no MapeTo. AHanM3 pUCKOB «CpeaHUI
HeonpeaeneHHOCTU. |Aoxo4 / cpeaHe-KBagpaTUYHOE OTKITOHEHMEY.

2.6 Pucku B Mogenb oueHkun poHaoBbix aktneoB CAPM. MeToapl B1.B.0B.03.01
nopTdenbHbIX pacueTta «kacaTtenbHoro notdens». PbIHOYHaa mogens OueHka n ynpaeneHue
WHBECTULIUSIX. Kypca akumi. KosdumumneHT cmelleHmns. «betax- rHaHCOBbLIMU

ko3 pnLUMEHT HaknoHa. CrnyyanHas NOrpeLuHoCTb. pyckamm
CobcTBEHHbIN U pbiHOYHBIN puck. MeToa EGP pacueTta
onTuManbHoro nopTdens.
2.7 | Cymma noj, puckom. 61.8.0B.03.01
Aveepcudukaums. |Mogens VaR. Mogenb MHAUBMAYaNbHOMO puUcKa B OueHka v ynpasneHue
ctpaxoBaHuu. Kanutan nog puckom CaR. PUHAHCOBbLIMU
pyckamm
2.8 XexvpoBaHue. 51.B.0B.03.01

OepuBatusbl. PopBapaHble U PbHOYEPCHbBIE KOHTPAKTHI.
XempxumpoBaHue BantoTHOro kypca. Ceonbl. ONuUMOHLI.
PacueT cnpaBeanveon opBapgHOM LiEHbI.

OueHka n ynpaBneHue
rHaHCOBbLIMU

prckamm
13.2. Tembl (pasaenbl) AUCLUUNIIUHBbI U BUAbI 3aHATUIA
Buabl 3aHATWIA (YacoB)
Ne HaunmeHoBaHue pasgena CamocTos-
n/n UCLMMMUHBI NaBopatop-
Ancy TNekuuu MpakTuyeckne Hbie TenbHas Bcero
paboTta
Puck kak 06bekT ynpaBneHus 2 8 10
2 | PuycCKk-MeHemKMeHT: NoHATUE, > 5 8 12
cTpaTterns u Metoabl
[MpoueHTHbIe puCKHN. 10 14
MHBECTULMOHHbIE PUCKN. 10 14
MeToabl Teopun Urp B pUCK-
MeHekMeHTe. Mogens
NPUHATUA peLLEHN B 2 2 10 14
YCIOBUSIX YaCTUYHOM
HeonpeaeneHHOCTU.
6 Puckn B nopTdenbHbIX
WHBECTULINSIX. 2 4 10 16
7 Cymma nog puckom. 5 5 10 14
Ouneepcudukaums.




Buabl 3aHaTUIA (YacoB)
Ne HavnmeHoBaHue pasgena CamocTtos-
n/n ANCUUNNNHBI TNekuuu MpakTudeckne J'IaGSEIzTop- TenbHas Bcero
paboTta
8 XeoKMpoBaHue. 2 2 10 14
UTOIO: 32 16 16 76

14. MeToaun4yeckume ykasaHus ans oby4aroLmxcs No 0OCBOGHUIO AUCLIUNIMUHDI
PekomeHayeTcsa paboTa ¢ KOHCNeKTaMu NeKUMn, npe3eHTaunsaMm, BbINONIHEHNE NPaKTUYEeCKUX 3a4aHnmi
AN caMOCTosATENbHOWN paboThl, BbINONHEHWEe nabopaTopHbIX paboT, MCNoNb30BaHNE PEKOMEHAOBAHHON
nuTepaTypbl 1 METOAMYECKMX MAaTeEpPMaroB, B TOM YMCNE pa3MELLEHHbIX HA CTpaHuLe Kypca
«b1.B.AB.03.01 OueHka n ynpaBneHme (oMHaHCOBbLIMU PUCKaMny Ha nopTane «ONeKTPOHHbIN
yHusepcuteT BI'Y» https://edu.vsu.ru/course/view.php?id=9759 , aBTop 3amsaTtuH U.B.

B pamkax obero o6bema 4acoB, OTBEAEHHbIX 4118 U3y4eHUs ANCUUNIUHBI, NpegycMaTpuBaeTcs
BbIMOSIHEHNE CreayoLNX BUOOB camocTosTeNbHbIX paboT ctygeHToB (CPC): BbinonHeHne
NpaKkTU4YeCKUX 3adaHnin Ans caMoCTosATeNbHON paboThl, NOAroTOBKa pedepaToB No TeMaTuke
ANCUMNNUHBI, UCNOMb30BaHNE PEKOMEHOOBAHHOM NUTepaTypbl U METOAMYECKUX MATEPNANoB.

15. lepeyeHb OCHOBHOM W AOMNONHUTENILHOW NUTEpaTypbl, PEeCypCoOB MWHTEpPHET,
HeobXxoAMMbIX ANS OCBOEHUA AUCLUUNMIIUHBI
a) OCHOBHag nuTeparypa:

Ne n/n McTouHunk
MoyuHoK, H. Bb. YnpaeneHue ghuHaHco8bIMU puckamu rnpednpusmus : y4ebHo-memodu4yeckoe
nocobue / H. b. lNoyuHok, I". . AHOproweHko, H. b. l'ycapesa. — Mockea : PICY, 2019. — 216 c.
1 —ISBN 978-5-7139-1378-6. — Tekcm : a51ieKMpPOHHbIU // JlaHb : 311eKmpoHHO-6ubnuomeyHasi
cucmema. — URL: https://e.lanbook.com/book/158522 (0ama obpaweHus: 20.06.2023). — Pexum
docmyna: 0n1s1 asmopu3s. nosib3oeamersiell.
PbIHOK UeHHbIX bymae u bupxxesoe Oerio : yuebHuk / O. H. Yenuukux, Y. U. momosa, b. A.
JopoHuH [u Op.]. — Cmasponons : CmlrAY, 2022. — 280 c. — ISBN 978-5-9596-1881-0. —
2 Tekcm : anekmpoHHbIl // JlaHb : anekmpoHHO-6ubnuomeyHas cucmema. — URL:
https://e.lanbook.com/book/323549 (Gama obpauweHus: 20.06.2023). — Pexum docmyna: dns
asmopu3s. nonb3osamerel.
LlankuH, A. C. OkoHoMuyYeckue u huHaHcosble pucku. OueHka, ynpasneHue, nopmaesib
uHeecmuuyul : yyebHoe nocobue / A. C. WankuH, B. A. lWankuH. — 12-e u3d., nepepab. — Mockea :
3  |Hawkos u K, 2023. — 538 ¢. — ISBN 978-5-394-05412-9. — Tekcm : 351eKMPOHHbIU // J1aHb :
91ekmpoHHO-6ubnuomeyHasi cucmema. — URL: https://e.lanbook.com/book/316010 (Gama
obpaweHus: 20.06.2023). — Pexum docmyna: 8ns aemopu3s. rnosib3oeamerned.

6) gononHWTeNbHasa nNuTeparypa:
Ne n/n McTouHMK
4 Liapr Y., AnekcaHOep I., bednu [x. MHeecmuuyuu: y4ebHuK. / nep. ¢ aHen. - M.: UHDOPA-M, 2018.
- XlIl, 1028 c.
Myxauéea, A. B. IHeecmuyuoHHbIU aHanus : y4ebHoe rnocobue / A. B. Myxauésa, A. O. Akynos. —
Kemeposo : KemlY, 2022. — 186 c. — ISBN 978-5-8353-2949-6. — Texkcm : aneKmpoHHbIl // [laHb

5 : ar1ekKmpoHHo-bubriuomeyHas cucmema. — URL: https://e.lanbook.com/book/290558 (dama
obpaweHus: 20.06.2023). — Pexum docmyna: 8nsi asmopus. rnosb3oeamerned.
6 Wonomuukut A.I". Teopusi pucka. Bbibop npu HeornpedeneHHocmu u ModerniupogaHue pucka: y4eb.

nocobue 0ns 8ysoe / A.l". lllonnomuuykuti — M.: U'sGamenbckul dom 'Y BLUID, 2005 — 400 c.

B) I/IH(bOpMaLI,I/IOHHbIe SJ'IeKTpOHHO-O6pa3OBaTeJ'IbeIe pecypcCbl (O(bI/ILI,I/IaJ'IbeIe pecypcChbl
NHTEpHEeT):

Ne n/n McToYHUK

7 BnekmpoHHas bubnuomeyHas cucmema «M30amernscmea «JlaHby. Pexum docmyna:
http://e.lanbook.com/

Kypc «61.B.[]B.03.01 OueHka u yripasnieHue huHaHCO8bIMU pucKaMu» Ha ropmarie
8 «3nekmpoHHbIl yHueepcumem BI'Y», asmop 3amsmuH U.B.
https://edu.vsu.ru/course/view.php?id=9759

9 AnekmpoHHas bubnuomeyHas cucmema BI'Y. Pexxum docmyna: http://www.lib.vsu.ru



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

16. NepeyeHb y4ueOHO-MeTOANYECKOrO 06ecneyeHusi ANs CamocTosiTeNIbHOM paboTbl
CamocToaTenbHas pabota obyvaroweroca OofmkHa BKOYaTh MOArOTOBKY K nabopaTopHbIM
3aHATUAM, BbIMOSIHEHNE TEKYLIMX 3aJaHuin MO OCBOEHMIO COOTBETCTBYHOLMX TEM Kypca W
noaroToBKY K MPOMEXYTOYHOM aTTecTauuun. Ona 3Toro pekoMeHOyeTcd OCBOUTb MaTepuan
COOTBETCTBYHOLLUNX TEM MO KOHCMNEKTaM NEKUMIA, Npe3eHTaLMoOHHOMY Matepuany, pa3MeLleHHOMY
Ha 30 pecypcax, nutepatypy U3 NpeAcTaBfEHHOro nepedHsl, martepuanbl C TeMaTUyecKux
pecypcoB ceTn VIHTepHeT.

Ne n/n McTOoYHUK
Kypc «b61.B.[]B.03.01 OueHka u yrnipasneHue ¢huHaHCO8bIMU pUCKaMu» Ha riopmare
1 «3nekmpoHHbIl yHusepcumem BI'Y», asmop 3amsmun U.B.

https://edu.vsu.ru/course/view.php?id=9759
TexHonoauu aHanusa u rpo2Ho3uposaHusi huHaHcoB8bIX pbiHKos / U.B. 3amsamuH —

2 ObpaszosameribHbili mopman «31eKmpoHHbIU yHusepcumem BIY». — Pexum docmyna:
https://edu.vsu.ru/course/view.php?id=10156
3 OnekTpoHHas 6ubnuoTteyHas cuctema BIY. Pexxum goctyna: http://www.lib.vsu.ru

17. UHdopmaLmnOHHbIe TEXHONOMUN, UCNosfb3yeMble ANnNA peanvM3aumm y4ebHomn
AUCLUNSINHBI, BKINOYasa nporpamMmHoe obecnevyeHne u MHpopmMmaLMOHHO-CNpaBOYHbIe
cuctembl (Npu HEO6XOAMMOCTH)

AucumnnuHa peanuayeTcss C MPUMEHEHUEM 3JNIEKTPOHHOrO O00yYeHUss W  AUCTaHLUMOHHbIX
obpasoBaTtenbHbIX TexHonormn. [na opraHusaumm camocTosTenbHon paboTbl oby4varowmxcs
ncnonb3yetcs oHnanH-kypc «b1.B.[B.03.01 OueHka 1 ynpaBneHme MHaAHCOBbIMU pUCKaMmy,
pasMeLleHHbIn Ha nnaTtdopmMe 3nekTpoHHoro yHusepcuteTa BIY (LMS moodle), a Takke
MHTepHeT-pecypcbl, NpuBeaeHHbIe B N.158.

18. MaTepnanbHoO-TeEXHUYECKOE obecneyeHme AUCLUNIINHDI:

JNlekumn [OOMKHBI NPOBOAUTBCA B ayaAUTOPUW, OCHALLEHHOW MPOEKTOPOM W MNepCoHaribHbIM
KOMMbIOTEPOM (NMMBO ceTeBbIM OOCTYNOM K CEpPBEPY), HA KOTOPOM YCTaHOBIIEHO Heobxoanmoe
nporpamMmmHoe obecneyeHue.

[MpakTu4eckme 3aHATUA AOSMKHbI NPOBOANTLCS B CNeunanm3npoBaHHOM ayauTopumn, OCHaLLLEHHON
COBPEMEHHbIMM  MEPCOHAsbHbIMM  KOMMbOTEPAMM WU NPOrpaMMHbIM  obecneyeHnem B
COOTBETCTBUMN C TEMaTUKOWN M3y4aemMoro matepuana.

19. OueHo4HbIe cpeacTBa ANA NPOBeAEHUA TEKYLEeNn N NPOMEXYTOYHOWN aTTecTauum

MopaaoK OLEHKN 0CBOeHMs obydatowmnmmcsa y4ebHoro matepuana onpeaenseTcs
coaep)kaHUeM crieayoLmx pa3aenos AUCLUMIUHBI:

NnaukaTop(bl)

Ne HaumeHoBaHwue pasgena KomneteH-
i | A (uoAy) ) | BocTivern Oueronnie cpeacrea
1 | Pwuck kak 06bekT ynpaBneHus
2 | Puck-meHemKMeHT: noHATHe,
cTpaTerus n metogsbl
3 | MNpoueHTHbIE pUCKWN.
4 | 'HBECTULMOHHbBIE PUCKN.
5 MeTopabl Teopun Urp B pUCK-
MeHemkMeHTe. Mogenb npuHaTUS nK-6 MK-6.1 Na6opatopHasa pabota Nel, Ne2,
peLUeHUiA B YCIOBUAX YaCTUYHOIA : Ne3, Ne4
HeonpeaeneHHOCTW.
6 Pucku B nopTenbHbIX
NHBECTULINSAX.
7 | Cymma nop puckom.
Oveepcundmkaums.

8 XeoKMpoBaHue.



https://edu.vsu.ru/course/view.php?id=9759
https://edu.vsu.ru/course/view.php?id=10156

NHankaTop(bl)
Ne | Hameuosawepastona | Koutersh | iocrumenm | Ouswouwie cpeacrea
Ancl AY H KOMMNeTeHLUN

M POMEXYTOYHaaA aTtrecTtaumnd

hOpMa KOHTDONS! - 3a4eT JTabopaTopHble paboThl

20 TunoBble OLEHOYHbIe cpeAcTBa UM MeToAMYECKMe MaTepuanbl, onpeaensiowme
npoueaypbl OueHUBaHUsA

20.1 TeKywWwMn KOHTPOIb YCNEeBaeMoCTHn
KoHTponb ycneBaemocTu No AUCUUNIIMHE OCYLLECTBNAETCS C MOMOLLBIO CreayoLWmX OLEHOYHbIX
cpeacTs:
MNMepe4vyeHb 3apaHun ANa camMocToATeNbHbIX paboT

CamocmosimenbHasi paboma Ne 1 (no meme Kapma puckos)
1) NpoaHanunanpynTe npegoctaBneHHyo Bam npenogasatenem cutyaumto. Onpegenvre
Lernesble NokasaTenu n Bolaenute akTopbl puUcka.
2) MpoBeguTe MAEHTUMUKALNIO PUCKOB
3) CocTtaBbTe KapTy PUCKOB.
4) MNpeanoxuTte CBEPTKY KpUTEPUEB A5 OLIEHKN PUCKOB U NPOPaHXUPYNUTE PUCKMU NO CTEMEHMN.

CamocmosimenbHasi paboma Ne 2 (no meme lNpuHsimue peweHul 8 yco8usiX MoJIHOU
HeonpedesieHHOCMU)
Mcnonb3ys npenoctaBneHHbIn Bam npenogasatenem Habop AaHHbIX BbIMOMHUTE pacyeT
KpUTEPUEB NPUHATUS PELLEHUI N BbIGEPUTE HaUMYYLUUIA BapUaHT:
e Kputepun neccumnsma;

e Kputepun ontumnama;

e KpuTepumn rapaHTMpOBaHHOIO pesynbTaTa;
e Kputepum N'ypuua;

e Kputepun MMHUMaKCHOIro pucka.

CamocmosimesnbHasi paboma Ne 3 (no meme Modesib oyeHKU (hOHO0BbIX aKMmueoe
CAPM)

1) MNonyynTe 13 OTKPbITbIX NCTOYHMKOB aHHbIE MO PaKTUYECKMM Kypcam ANS YeTbIpex LeHHbIX
Gymar (akuuu, obnuraumm 1 T. n.) 3a Tpu KanengapHblx roga. Micnonb3oBaTb LieHbl AHEBHOMO
3aKpbITMS. 3a TOT Xe nepuog nornyynTb AaHHbIe NO haKTUYECKMM 3HadYeHnam nuagekca PTC
(RTSI).
2) 3a kaxabl AeHb, HaYnHasa ¢ NepBOro AHA paccMaTpuBaemoro nepuoaa nnoc oauMH Mecs,
paccunTaTb AeCATUOHEBHbIE LOXOAHOCTUN BOXEHNA B COOTBETCTBYHOLLME LiEHHbIE Bymaru, a
TaKke OecaTuaHEBHble aoxogHocTh nHaekca PTC. PaccunTtaHHble Takum 06pas3om 3HavYeHus
Aanee 6yayT NCnosnb3oBaHbl B KAYECTBE MCXOAHBLIX AaHHbLIX ANA pacdeTa Mogenw.
3) MocTtponTtb Mogenb oueHkn boHaoBbIX akTneoB CAPM 1 BbINOMHUTL pacyeT 3dEeKTUBHOMO
(kacaTenbHoOro) nopTdens.

CamocmosimenbHasi paboma Ne 4 (no meme Cymma nod puckom VaR)
1) Mony4ynTe N3 OTKPbITbIX UICTOYHUKOB AaHHbIE MO (haKTUYECKUM Kypcam L1181 YETbIPEX LIEHHbIX
oymar (akuum, obnuraumm u T. n.) 3a TpKU KaneHgapHbIx roga. Micnonb3oBaThb LieHbl AHEBHOIO
3aKpbITUS. 3a TOT XXe nepuog Nony4nTb AaHHbIE NO hakTUYecknm 3HadeHam nHagekca PTC
(RTSI).
2) 3a kaxgbl AeHb, HA4YNHasA C NEPBOro AHS pacCMaTpMBaEMOro neproga nioc oauH Mecs,
paccynTaTb AeCATUOHEBHbIE JOXOOHOCTM BIIOXEHUIA B COOTBETCTBYOLLME LieHHble Bymaru, a



Takke gecsaTuaHeBHble goxoaHocTn nuaekca PTC. PaccumntaHHble Takum 06pa3om 3Ha4veHus
aanee 6yoyT ncnonb3oBaHbl B KAYECTBE MCXOAHbIX AaHHbIX OS5 pacyeTa MOAENM.

3) MoctpouTtb Moaens VaR (cymma nog puckom) 1 BbINMOMHUTL pacyeT MUHUMArnbsHOro
Kanutana S ans nokpbITna 0683aTenbCTB M COOTBETCTBYIOLLETO eMy ONTUManbHOro nopTdens.
MpuHATb cymmy o6a3aTtenbcte U=10000; BepoATHOCTb HexBaTkun cpencts y=0,1.

20.2 NMpomexyToyHaa aTrectaums

lMpomexyToyHast aTTecTaumsi N0 ANCLUNIINHE OCYLLLECTBIIAETCH C MOMOLLBLIO CreayroLmnX OLEeHOYHbIX
cpeactB: JlabopaTopHble paboTbl.  KOHTPOMbHO-u3MepuTenbHble MaTepuanbl  NPOMEXYTOYHOW
aTTecTaumyM  BKNIOYaOT B cebA  npakTMyeckme 3adaHus, MNO3BOMSAOWME  OLEHUTb  CTeneHb
chOpPMMPOBAHHOCTN YMEHUIN N HABLIKOB.

[MpomexyToyHas aTTecTaumss MpPoOBOAUTCA B COOTBETCTBMM C [loNoXeHnem O MNpOMEXYTOYHON
aTTecTauuy oby4yaroLmxcs no nporpaMMam BbicLuero obpasoBaHus.

[ns oueHnBaHnA pesynbTaTtoB 00y4YEHNA Ha 3a4eTe UCMNONb3YITCA CrieayroLmMe nokasaTenu:
1) 3HaHne y4yebHOro matepmana n BnageHne noHATUNHBIM annapaTtoM TEOPUM PUCKOB;
2) 3HaHKe KrnaccudmKaLmm pUckoB U cnocoboB obpaboTkn pUCKOB;
3) yMeHne aHannanpoBaTb peasibHble CUTyauumn, CBA3aHHbIe C dakTopaMn pUCKa;
4) yMeHue CTPoUTb N NPUMEHSATb MaTeMaTUyeckme Moaenn n MeToabl aHanmsa puckos;
5) BnageHwe HaBblkaMW MWCMNOSb30BAHUA MPUKNAAHOMO MporpamMmHoro obecnedeHus ans
peanu3auun Mmoaernemn oueHKU PUCKOB;
6) BNageHve HaBblkaMW MHTEpPRnpeTauumn MosfydYeHHbIX pe3ynbTaToB B TEPMUHAX NPUKIagHON
obnacTu ¢ uenbto NPUHATUSA peLLeHnin no obpaboTke PUCKOB.

Mo yyeBGHOMY nnaHy NpeaycMOTPEH 3a4er.
KpnTepum oLeHKkM «3a4TeHO» — NPOAEMOHCTPMPOBAHO 3HAaHME TEOPETUYECKOTro MaTepuana,
MONOXUTENbHbIE pe3ynbTaThl pelleHns nabopaTopHbIX paborT.

YpoBeHb
KpuTepumn oueHnBaHnsa KomneTeHuunin cchopmmpoBaH LLikana oueHok
HOCTM
KOMMeTeHUunn
Obyuyarowutica enadeem meopemuyeckumu  3HaHUsIMU u ba3zoenlili 3aumeHo
rnpakmu4yecKkuMu OCHo8amMu OuCUurnuHbl, clarn ece siabopamopHbie YpPO8€EHb
pabomei.
Obyuyarowutica O0eMOHCcmpupyem Ompbi8OYHbIE, (hpacMeHMapHbIe - He 3aumeHo
3HaHusi, Ooriyckaem epybble owubku, He cOan xoms 6bl OOHY
nabopamopHyto pabomy.




