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1. Kparkasi XapakTepuCcTHKA TUCHUINIMHBI (MOIYJIs)

Pabouas mporpamma aucuuruiabl (Moayns) «KonaumuecTBeHHbIe (PMHAHCHD) COCTaBIICHA B
COOTBETCTBUHM C (ellepalbHbIM TI'OCYyJapCTBEHHBIM O0pa30BaTEIbHBIM CTAHJAPTOM BBICIIErO
oOpa3oBaHus — Oakanaspuat no cneruansHoct 02.03.01 MaremMaTuka 1 KOMIBIOTEPHBIE HAYKH,
npopwib VICKycCTBEHHBI HHTEIUIEKT, YTBEp)KICHHBIN IpukazoM MMHHCTEpCTBA HAyKH U
BeIciero oOpasoBanust Poccuiickoit deneparmu Ne 807 ot 23.08.2017 roaa.

N3zyuenne nuctumianabl (Moaynsa) «KomuuecTBeHHble (UHAHCBHI» IO3BOJISIET OCBOUTH
MAaTEMATUYCCKHUEC MOJACIIN U CTATUCTUYCCKHUEC METOABI 1JI41 TOYHOM OLICHKU PUCKOB, HCHHBIX 6yMar
U IIPOU3BOJIHBIX MHCTPYMEHTOB, YTO IOBBIIIAET OOOCHOBAHHOCTh (PUHAHCOBBIX PELICHUH. DTH
HaBbIKHU KPUTHUYCCKHU BaXHbI JIIsL CO31aHusA AJITOPUTMOB TpCﬁHHHFa, YIIpaBJICHUA
MHBECTULMOHHBIMU MOPTHENIAMU U pa3pabOTKH (UHTEX-NPOJYKTOB B YCJIOBUSAX BBICOKOH
prHO‘-IHOﬁ BOJIaTUJIBHOCTH.

MecTto 1ucuuIIMHBI (MOAYJISA) B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl

Hacrosimas naucuumimHa (MOAyY/nb) BKJIKOYEHA B ydeOHbIE IIaHbI 10 Iporpammam
NOATrOTOBKM OakanaBpuata mo Hampasienuto 02.03.01 Martematnka u KOMIBIOTEPHBIE HAyKH,
npodmis VIcKycCTBEHHBI MHTEIJIEKT ¥ BXOJHUT B BapHAaTUBHYIO YacTh bioka 1, popmupyemyto
Y4aCTHHKAaMU 00pa30BaTeIbHbIX OTHOILIECHHH.

Jucnumimza (MOIyib) sIBJIsIETCS BBIOOPHOW U JOCTYIHA JUIsl U3yueHus Ha 3 Ui 4 Kypce B
5, 6 wim 7 cemecTpax Ha BBIOOD.

Hesab u3yyeHus: IUCUMILIMHBI (MOAYJISI): OCBOCHUE MAaTEMAaTUYECKUX U CTATUCTUYECKUX
METO/IOB JUIS aHAJIM3a U MPHUHSITHS 0O0CHOBAaHHBIX PEHICHUH B cepe (GUHAHCOB, MHBECTULINI U
yIIpaBJIEHUS] PUCKAMH.

3agauu u3yyeHusi AMCUUIIMHBI (MOAYJIA):

— W3YyYUTh OCHOBHBIE MAaTEMaTUYECKUE MOJENM M HMHCTPYMEHTHI, HCIOJb3yEMBbIE B
KOJIMYECTBEHHOM aHajiu3€ (UHAHCOBBIX AaKTHBOB, TaKUX KaK MOJEIU II€HOOOpa3oBaHUs
OMIIMOHOB U OIIEHKU PUCKOB;

— OCBOUTb METO/IbI CTATUCTHYECKOI0 aHAJIN3a IaHHBIX JJIS1 IPOTHO3UPOBAHUS PHIHOYHBIX
TEHJCHIIMHA U ONITUMHU3ALMY HHBECTULIMOHHBIX OPTQENnei;

— HAY4YMTbCS NPUMEHATh BBIYMCIUTENIbHbIE TEXHUKU M TMPOTPaMMHBIE CPEICTBA IS
pelLIeHHs MPAaKTHYECKUX 337a4 B 00J1aCTH (PMHAHCOBOT'O MOJICIMPOBAHUS U YIIPABJIEHUS PUCKAMU;

B pesyabTare 0CBOCHUS TUCUHMIIMHBI (MOAYJIs1) 00y4aIOLIUIICH 10JIKEeH

3Hamy:

— OCHOBHbBIE KOHLIETIIIUM U COBPEMEHHbIE TEH/ICHIIUN KOJUYECTBEHHbIX (PMHAHCOB,;

— MeToAbl MOJAENUPOBaHUS BOJATHIBHOCTH H0XOoAHOCTH akTuBOB (GARCH, ARCH,
VAR);

— TPUHIUIBI OIICHKU M MIPOTHO3UpOBaHus GpuHaHCcoBbIX puckoB (Value-at-Risk);

— OMIHUpPUYECKHE OCOOEHHOCTH  (MHAHCOBBIX JAHHBIX M  BBICOKOYACTOTHOTO
MOJIEJTUPOBAHUS,

— TEOpeTUYECKHE OCHOBBI THIIOTE3bI 3(P(PEKTUBHOTO PHIHKA,

ymembw:

— TPHUMEHATh SKOHOMETPUUECKHE METO/IbI /IS aHaJu3a (PMHAHCOBBIX JaHHBIX;

— CTpPOMTbH U UHTEPIPETUPOBATH MOJAEIN BOJATHIBHOCTH;

— OLIEHUBATh TOYHOCTh IPOrHO30B PUCKOB U JJOXOJIHOCTH;

— MPOBOJAUTH OAKTECTUPOBAHUE MOJIENEN YIIPABICHHS PUCKAMU;

— aHAJIM3MPOBATH MPEICKA3yeMOCTh (PUHAHCOBBIX PHIHKOB;

enademp:

— HaBBIKOM pabOThI C (PUHAHCOBBIMHU YKOHOMETPHUUECKUMH MOJEISIMH;

— TMPOTHO3MPOBAHMEM PBIHOYHBIX PUCKOB U JJOXOIHOCTH;

— aHAJIN30M BBICOKOYACTOTHBIX (PMHAHCOBBIX JIaHHBIX;
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— UHTEpIpeTalyen pe3yabTaToB KOJIUYECTBEHHOIO aHAJIN3a,
— HaBBIKOM IIPE3EHTAlUU U 3aIUThl (PUHAHCOBBIX MOJIEIIEH.

DNEeKTPOHHBIA JOKYMEHT



2. IlepeyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs

Komnerennuu, ¢opmupyemble B pe3ylibTaTe OCBOSHHS TUCHMIUIMHBI (MOIYJS) TpU
IPOBE/ICHUH Y4EOHBIX 3aHATUH B (pOpMe KOHTAKTHON pabOThl 00YYarOLIMXCS € eJarorn4ecKUMu
paboTHUKaMHU YHUBEpCUTETA U B (popMe caMOCTOSTENIbHONU pabOThl 00yUYarOIIUXCA:

KomnereHnuus Conep:xxanue Nuauxkarop IlepeyeHp MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIeTeHIIMH KOMIIeTeHLIMH 00y4yeHMs1 10 JUCHHUILIMHE (MO1YJII0)
YK-2. CriocobeH onpenensTh YK-2.1. 3HaeT AeUCTBYIOIINE IPaBOBbIE HOPMBI,
KpYT 3aJa4 B paMKax perynaupyromye AeaTeIbHOCTb B 00IacTH
MIOCTaBJICHHOMH LieJIU U peleHus 3a1a4, OCHOBHbBIE METO/bI U
BBIOUPAThH MOJIXO/IbI K OTIPESNICHHIO KPyTra 3aaa4
ONITUMAJIbHBIC YK-2.2. YMeeT onpeaensaTh Kpyr 3a7ad B paMKax
CITOCOOBI MX PEIICHUS, ITOCTaBJICHHOM I1CJTH, BEIOUPATH
UCXOJS U3 ONTUMAJIbHBIE COCOOB! PeIIeHHsI 3a1ad,
JEHCTBYIOIINX YUUTBIBAs UMEIOIINECS PECYPCHI U
MPaBOBBIX HOPM, OTrpaHUYCHHUS
HMMEIOIIHXCS PECYPCOB YK-2.3. NmeeT npakTU4eCKHid OTBIT TPUMEHEHUS
Y OrpaHUYCHUIN 3HAHWUH O MPAaBOBBIX HOPMaX U pecypcax B
peaNbHBIX CHTYalusIX, pa3padoTKH U
peanu3anuy peleHnid B COOTBETCTBUH C
YCTAHOBJICHHBIMU OIPaHUYECHUSIMU
YK-9. CriocobeH npuHUMATh YK-9.1. 3HaeT OCHOBHBIE IKOHOMUYECKHUE TEOPUH
000CHOBaHHBIE Y TIPUHLIUTIBI; HOPMaTHBHBIC U [TPABOBBIE
KOHOMHUYECKHE AKTBI, PETyIUPYIOLINE SKOHOMUIECKYIO
peLICHNs B Pa3IMYHbIX JeSITEIbHOCTh
o0macTsix YK-9.2. YMeeT aHanu3upoBaTh SIKOHOMUYECKYIO
KU3HEIESTEIbHOCTU WHQOPMAIUIO U aHHbBIE; pa3pabaThiBaTh
1 000CHOBBIBATh SKOHOMHUYECKHE
CTpaTEeTHH U PEIICHHS
YK-9.3. Hmeet npakTHUECKHIA OTIBIT B
MPUMEHEHUN SKOHOMUYECKHUX 3HaHUH B
peaibHBIX CUTYaLUsIX M IPOCKTax
OIIK-7. Crnocoben OIIK-7.1. 3HaeT 0a30BbIE IKOHOMHYECKHE TOHSATHS,
UCIIOJIb30BaTh OCHOBEI OCHOBaHHbBIC Ha IPUMCHEHUH
9KOHOMHUYECKHX MaTEMaTHYECKOT0 aHaIN3a
3HaHUH B pa3InYHBIX OIIK-7.2. YMeeT HCIob30BaTh dKOHOMHYECKUE
chepax 3HAHUS JJIs1 ONTHMU3AIMH U PEIICHUS
KU3HEIESTEIbHOCTU 3aja4 po(heCCHOHATBHOM JAeITENbHOCTH
OIIK-7.3. NMeet npakTUyecKuil ONBIT B
MPUMEHEHUH SKOHOMHYECKHUX 3HaHUH B
npodeccHoHANBEHON 00JIaCTH
OIIK-8. Crniocoben OIIK-8.1. 3HaeT OCHOBHBIE TIPABOBBIE MOHATHS U
MCIIOJIB30BaTh OCHOBEI 00J1aCTH UX UCIIOJIb30BaHMS
IIPaBOBBIX 3HAHUM B OIIK-8.2. YMeeT HCIob30BaTh MPABOBBIE 3HAHUS B
pasnn4HbIX cepax npodecCHOHATLHON IEATETHLHOCTH
KU3HEIESATEIbHOCTH
OIIK-8.3. NmeeT npakTU4eCKHUi ONBIT TPUMEHEHUS
MPaBOBBIX 3HAHHI B PO(eCCHOHATBLHOM
o0nactu
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3. Temaruueckuii njiax

Nen/ TpynoeMKocTh, akageMH4YecKHe Yachl
n Ounas gpopma
KonTakTHas pabdora
HaunmenoBanue °
pasjena IHCUUILIHHBI = g TUK y
= a3 5 = CamocTosiTe | (TeKylIHii KOHTPOJIb
(mony1s1) = 2 $ E| Kourpoan JAbHAs yCneBaeMocTH)
% § == padora
= 5 23
o 2
=
1 BBenenue B Kypc. 3 3 1 13 IMonroroBka k
OMITUpHYECKUE ceMUuHapy,
0COOEHHOCTH Homarmnue 3a1anus
(hMHAHCOBBIX JIAHHBIX Ksu3
2 MonenupoBanne 4 4 1 13 [MoaroroBka k
BOJIATUJIBHOCTH ceMUHapy,
JOXOJHOCTH aKTHBOB: Jlomarnue 3anaHus
BBEJICHHE KBu3
3 BekTopHast 3 3 2 13 [Toaroroska k
aBTOperpeccHs ceMUHapy,
JlomarHue 3a1aHus
4 MonenupoBanmne 4 4 2 2 13 [MoaroroBka k
BOJIATUJIBHOCTH ceMUHapy,
JIOXOJTHOCTH aKTHBOB; JloMarnHue 3agaHus,
pacIpeHus KontponbpHas padbota
5 OueHka porHo30B 3 3 2 14 TToaroroska k
PHUCKOB M JJOXOJTHOCTH ceMUuHapy,
Jlomaiinue 3anaHus
Ksu3
6 l'unotesa 3 3 2 14 [Toaroroska k
3G HEKTHBHOTO PHIHKA U ceMUHapy,
MpeCcKa3yeMOCTh Jlomainnue 3a1aHus
pBIHKA
7 VYipaBieHue puckamu u 4 4 1 14 ITogroroska k
Value-at-Risk CeMHHapYy,
Jlomainnue 3anaHus
Ksu3
8 MonenupoBanue 4 4 1 8 14 [Toaroroska k
BBICOKOYAaCTOTHBIX ceMUuHapy,
(hMHAHCOBBIX JTaHHBIX Jlomarnnue 3a1anus,
IIpoekT
3auem c oueHkoil 4
Hmozo: | 28 28 12 14 108
Obvem oucyunaunvt (Mooyns) 190
(¢ ak. u.)
Obvem Ooucyunaunvt (Mooyns) 5
(6 3au. eo.)
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4. CopepxaHue IMCUUILTAHBI (MO1YJIs)

Nen/m HaumenoBanue pasgeiia Copeprxanue TMCHUILINHBI (MOYJIA) O TeMaM
AUCHUNJIMHBI (MOYJIs1)

1 Bgenenue B xypc. OcCHOBHBIE KOHIIETIITUH KOJIMYECTBEHHBIX (DMHAHCOB U CTPYKTYpa
DOMIUpHYeCKre 0COOCHHOCTH (hMHAHCOBBIX JAHHBIX
(MHAHCOBBIX TaHHBIX

2 MopaenupoBanne BolnaTHILHOCTH | BBenenue B Mogenuposanue BonaTwibHocTH: ARCH-Monmenn.
nmoxonHocTy akTuBoOB: BBeneHne | GARCH monenn u apyrue pacmmpenns ARCH mist ananmza

JIOXOAHOCTEN
3 Bekropnast aBroperpeccus Bextopnas aBroperpeccust (VAR) u e€ npuMeHeHue B
MIPOTHO3MPOBAaHNH (PMHAHCOBBIX IMOKA3aTEIeH

4 MopnenupoBanne BonatminsHoctr | Mogenmn EGARCH n TGARCH st yaera acuMMeTpun
JOXOAHOCTH aKTHBOB: BOJIATHJILHOCTU. MIHTErprpoBaHHbIE MOJIETTN BONATHIBHOCTH U
pacipeHus MIPOTHO3MPOBAHHE PHUCKOB

5 OreHKa IPOTHO30B PUCKOB H MeTopI OIIEHKH TOYHOCTH IMPOTHO30B JJOXOJHOCTH M PHCKOB.
JIOXOJTHOCTH CpaBHUTENBHBIN aHAJIN3 METOJI0B MPOTHO3MPOBAHMS PHCKOB

6 I'unores3a 3¢ dextuBHOTO phiHKa | ['HmoTE3a 3P PEeKTUBHOTO PHIHKA: TEOPETHYECKIE OCHOBBL.
U NIPEACKA3yeMOCTh PhIHKA OMIUPUYECKUE TECThI THIMOTE3bI 3PGEKTHBHOTO PHIHKA

7 Ymupasnenue puckamu u Value- [puHIUITET yIIpaBIeHHs pUckaMu U Momenu Value-at-Risk.
at-Risk Backtesting Mozieneii yrpaBiaeHHs pUCKAMH

8 MoaenupoBaHue MeTopI MOJISTUPOBAHUS BEICOKOUYACTOTHBIX (PMHAHCOBBIX JIAHHBIX.

BBICOKOYACTOTHBIX (DMHAHCOBBIX
JAHHBIX

OMIUPUYECKUI aHATTN3 BRICOKOYACTOTHBIX TaHHBIX: KEHCHI.
[Ipe3eHTanys 1 3ayTa HTOTOBOTO IMPOCKTA
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VYHuBepcUTET  pacrojaraeT IOJHBIM  HA0OpOM  JIMIEH3HMOHHOTO M CBOOOJHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcaM U3 JII000H TOUYKH, TZIe eCTh MOJKIIoUeHre Kk cetu VHTepHer,
KaK Ha TEPPUTOPUU YHUBEPCUTETA, TaK U 3a €T0 IPEICIIaMH.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYNl K COBPEMEHHBIM MpOo(ecCHOHATBHBIM 0azaM
JAHHBIX U MH(OPMALMOHHBIM CIIPAaBOYHBIM CHCTEMaM.

Ocnognasa numepamypa:

1. IlumenoB, H. A. YnopaeneHue (UHAHCOBBIMH PHCKAMU B CHUCTEME 3KOHOMHUYECKOU
0€30MacHOCTH : YIeOHUK U PaKTHKyM Juis By30B / H. A. TlumenoB. — 3-e u3n., nepepad. u o1
— Mocksa : U3natenbctBo FOpaiit, 2025. — 353 ¢. — (Bricmiee o6pa3oBanue). — ISBN 978-5-
534-16342-1. — Tekct : anexTpoHHbI // O6pa3oBarensHas wardgopma FOpaiit [caiit]. — URL:
https://urait.ru/bcode/560218.

2. Iloronuna, T. B. ®uHaHCOBBIN MEHEIKMEHT : Y4eOHUK U MpakTUKyM Jiis By30B / T. B.
[Toroguua. — 2-e u3x., nepepad. u gon. — Mocksa : M3garensctBo FOpaidt, 2025. — 259 ¢. —
(Beiciiee o6pazoBanme). — ISBN 978-5-534-16480-0. — Tekct : dIeKTpOHHBIA //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/560161.

3. I'ycea, 1. A. ®uHaHCOBBIC PHIHKU U MHCTUTYTHI : YUCOHUK U MPAKTHKYM JUIsI By30B / M.
A. I'yceBa. — 2-e u3., nepepad. u gon. — Mocksa : M3garensctBo FOpaiit, 2025. — 344 ¢. —
(Beiciee oOpazoBanme). — ISBN 978-5-534-16872-3. — TekcT : SJEKTpOHHBIA //
OopazoBarenpHas miatdopma FOpaiir [caiiT]. — URL: https://urait.ru/bcode/560802.

4. KmounukoB, M. K. ®unancel. Cuenapuu pa3Butus : yuyeOHuk ans By3os / U. K.
Kirounukos, O. A. MonganoBa. — Mocksa : M3natensctBo IOpaiit, 2025. — 206 ¢. — (Bricuiee
oOpazoBanue). — ISBN 978-5-9916-8768-3. — TekcT : anexkTpoHHbIN // OOpa3zoBarenbHas
wiatdopma FOpaiir [caiit]. — URL: https://urait.ru/bcode/562119.

Jononnumensnan numepamypa:

1. bopoaun, A. . MeTozs! ONTUMH3AMY B 3KOHOMUKE U (PMHAHCAX : Y4eOHUK JAJIS BYy30B
/ A. Y. boponun, U. 0. Beironunkosa, M. A. 'opckuii. — MockBsa : 3narensctBo FOpaiit, 2025.
— 157 ¢. — (Beoicuiee o6paszoBanue). — ISBN 978-5-534-15218-0. — TekcT : 31€KTPOHHBIH //
O6pasoBarenbHas wiathopma KOpaiir [caiit]. — URL: https://urait.ru/bcode/568245.

2. BaBwioB, C. A. ®unancoBas maremaTHka. CToXacTHYeCKMH aHaiIM3 : Y4€OHMK U
npaktukym ais By3oB / C. A. Basuinos, K. FO. Epmonenko. — Mocksa : M3narensctBo FOpaiir,
2025. — 244 c. — (Boicuiee obOpaszoBanme). — ISBN 978-5-534-02650-4. — Tekcr
anekTpoHHbld  //  OOpazoBatenpHass  miatdpopma  IOpaitr  [caiit]. —  URL:
https://urait.ru/bcode/560845.

6. MartepuajbHO-TeXHHYeCKOe o0ecreyeHne

VYHUBEpCUTET pacmojaraeT MaTepHallbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JENCTBYIONIMM MPOTUBOIOKAPHBIM IIPaBUJIaM U HOpMaM U oOecreunBarolel MpoBeIeHne BCeX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTUYECKOW M Hay4dHO-
HCCJIEIOBATENbCKOM paboT 00yyaronuXxcsl, MPeayCMOTPEHHBIX YU€OHBIM IIJIAHOM.

[TomerieHus1, KOTOpPBIE MPEICTABIISAIOT CO00M yueOHbIE ayAUTOPUH IJIsl TPOBEACHUS 3aHATHHA
JEKIMOHHOTO THIIA, 3aHATHH CEMHHApCKOro (TMPaKTHYEeCKOro) THIA, TPYMNIOBBIX |
WHJVBUIYaJIbHBIX KOHCYJIbTALUN, TEKYIET0 KOHTPOJIA U IIPOMEXYTOYHOM aTTECTalMH, a TAaKKe
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https://urait.ru/bcode/560218
https://urait.ru/bcode/560161
https://urait.ru/bcode/560802
https://urait.ru/bcode/562119
https://urait.ru/bcode/568245
https://urait.ru/bcode/560845

MOMEIIEHUS Il CAMOCTOATENbHOM paObOThl U MOMEIIEHUS I XpaHEHHUs U MPO(YUIAKTUYECKOTO
oOciy>xuBaHus yueOHOro 06opynoBanus. IlomemeHns: yKOMIUIEKTOBaHbI CIICIUATIN3UPOBAHHON
MeOeNnbl0 U TEXHUYECKHMMHU CPEICTBAMHM OOYUYEHMsI, CIyXKAaIlUMH Ui MPEACTaBICHUS y4eOHOH
uHpopManuu O0JIBIION ayTUTOPHH.

N3yuenue qucUUIUIMHBL (MOAYIA) o0eceunBaeTcs B y4eOHbIX ayIUTOPHSX, OCHAILICHHBIX:

— CTOJIaMHU U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOH;

— MEXaHWYECKUMH KaJIbKYJISTOpaMH;

—  CHENHMAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITFOYAs IEMOHCTPAIIMOHHOE 000PYI0BaHHE.

[ToMerieHus AJ11 CaMOCTOATENIBHOM pabOoThl 00yUarOIIKUXCsl, B TOM YHCIIE TPUCIIOCOOICHHbIE
JUISL MCTIONBb30BaHMsI MHBAJIMJAMH M JIMLAMU C OTPAHMYEHHBIMU BO3MOXHOCTSIMHU 3/10pOBbBS,
OCHAIIIEHbl KOMIbIOTEPHON TEXHMKON C BO3MOYKHOCTBIO HOJKIIOUEHHs K ceTH «MHTepHeT» u
obecrieueHMEM  JIOCTyla B 3JIEKTPOHHYI0  HH(OpMALMOHHO-00pa30BaTENbHYIO  CpEly
YHuBepcurera.

OOyvarommMcsl IPeNOCTaBIAETCA JOCTYNl (B TOM 4YHCIE YJAIEHHBIN) K pecypcam
UH(POPMALIMOHHO-TEIIEKOMMYHHUKAIIMOHHON ceTH «HTepHeT», 3JeKTPOHHBIM pecypcaM (B TOM
YHUCIIe AJIEKTPOHHBIM OHOJMOTEYHBIM CHUCTEMAaM, COBPEMEHHBIM Npo(ecCHOHaIbHBIM 0a3zaM
JTAHHBIX U UH(OPMAIIMOHHBIM CIIPABOYHBIM CUCTEMaM):

Ne HaumeHoBaHue moprasia Ccplika
(u31aHusL, Kypca, IOKYMEeHTA)
1. Hayunas snextponnas 6ubnuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OubmoTeKa
2. | basza manubIx g | T-crenuanucTos https://habr.com
3. | Baza mannseix ScienceDirect https://www.sciencedirect.com
4. | OdunmansHeii caiT MUHHCTEPCTBA HAYKH https://minobrnauki.gov.ru/

BEICIIIETO 00Opa3oBanus Poccuiickoit deneparumn

5. | ®enepanbhsiii moprai «Poccuiickoe oopazosanue" | https://www.edu.ru/

6. WNudopmarmonnas cucrema "Enunoe okHO noctyna | http://window.edu.ru/
K 00pa3oBaTeNbHBIM pecypcam"

7. Enunast komekius 1udpoBeix 00pa3oBaTebHBIX http://school-collection.edu.ru/
pecypcoB

8. denepanbHbIi HEHTP UHHOPMAIIMOHHO - http://fcior.edu.ru/
00pa3oBaTesIbHBIX PECYPCOB

[lepeueHp HMHPOPMAIIMOHHBIX TEXHOJOTUH, WCHOJB3YEMBIX IPH  OCYIIECTBICHUU
00pa30BaTeNLHOTO MpoIiecca M0 TUCHUIIMHE (MOAYII0), B TOM YHCIIE€ KOMIUIEKT JIMIEH3UOHHOTO
IPOrpaMMHOr0  OoOecreyeHus, COBPEMEHHble mpodeccuoHanbHble 0a3bl  JaHHBIX U
UH(POPMALIMOHHBIE CIIPABOYHBIE CHCTEMBI:

HaumenoBanmne 110 IIpoussoacreo JInnensuonHoe / CBOGOIHO

pacnpocTpaHsieMoe

OnepannoHHbIE CHCTEMBI:

Microsoft Imagine (Windows Client, Server) | sapy6exuoe | muuensuonHoe

bpaysepbI:

Slunekc.Bpaysep OTEUECTBEHHOE cBOOOJIHO pacrpocTpaHsieMoe

Google Chrome 3apy0exHOe cBOOOJIHO pacrpocTpaHsieMoe

Od¢ucHble NPUIOKEHHU:

Microsoft Imagine (Visio, OneNote) 3apyOexHoe JIMLIEH3UOHHOE

TeXstudio 3apy0exHOe cBOOOHO pacIpOCTpaHIEMOE

Adobe Acrobat Reader 3apy0exHOe cBOOOJHO pacIpOCTpaHIEMOE

ITIporpaMmmHoe obecnieueHue JUisl INIAHHPOBAHUS H YUeTa BpeMEHH:

Toggle app | 3apy6exHoe | cBoGOIHO pacmpocTpansemMoe
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Cucrembl ynpaBjieHHsI IPOEKTaMU:

Microsoft Imagine (Project) | sapyGesxHoe | nuuensnonHOE

CucreMsbl ynpapJjieHusi 6a3aMH JaHHBIX:

Microsoft Imagine (SQL Server) | 3apy6Gexmoe | nuuensHonHOE

Cucremsbl pe3epBHOro konuposanms (backup):

Acronis Backup Advanced for HyperV | sapyGesxHoe | nuuensnonHoe
CnpaBo4HO-NIPaBOBbIe CHCTEMbI:

KoncynprantlLroc: cripaBOuHO-IIPaBOBast OTEUYECTBEHHOE JIMTICH3UOHHOE

cucTema

CpecTBa AaHTHBHPYCHOIH 3aIIMTHI:

Kaspersky Endpoint Security mst 6usaeca OTEYECTBEHHOE JIMILEH3UOHHOE
Crammaprasiii Russian Edition

Cpensl pa3padoTku:

Visual Studio Code 3apy0exHOe CBOOOJIHO pacpOCTPaHIeMOe
Bash (Unix shell) 3apy0eKHOe CBOOOJIHO pacrpocTpaHsIeMoe
Anaconda 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe
Robotic Operating System 3apy0exHOe CcBOOOJHO pacIpOCTPAHIEMOE
CopelliaSim 3apy0exHOe CBOOOJIHO pacrpocTpaHsieMoe
Google Colaboratory 3apy0exHOoe CBOOOJIHO pacpOCTPaHIeMOe
ITakeThbl NPOrpaMMHBIX CPeICTB U OHOJIHOTEK:

AutoPsy 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe
Interactive Disassembler (IDA) 3apy0exHOe CBOOOJTHO pacpoCTpaHsIeMoe

Cucrembl ynpasjeHusi ondanorpaguyeckoii uHpopmManmeii:

Zotero 3apyOeKHOE cBOOOJIHO pacnpocTpaHsIeMOe
CepBuchl U C1y:KObI:

Bind 3apy0exHOe CcBOOOJHO pacIpOCTPAHIEMOE
Docker 3apyOeKHOE CBOOOJTHO pacIpoCTpaHsIeMOe

7. MeToauuyecKHe 1 OlleHOYHbIE MaTepHuaJibl
MeToanuyecKkue YKazaHud AJad 06yqamumxcs1 110 OCBOCHMIO JHCHUIIJINHBI (MO)ly.]'[ﬂ)

B npouecce nzydenust aucuunianHsl (Monyins) «KonndyecTBeHHblEe (DMHAHCH» B paMKax
TEKYILEro KOHTPOJISI YCIIEBAEMOCTH HCMOJb3YIOTCS TaKUe BUbI y4eOHON paboThl, KaK JICKIHH,
CEMHUHAaphbI, MPAKTUYECKUE 3aHATHUS, KBU3bl, KOHTPOJIbHAs paboTa, JOMAalIHUE 3aJaHts], IPOEKT, a
TaKXe pazJIMYHbIe BUJIbl CAMOCTOSTENBHON PabOThl 00YJarOIMXCs 110 3aJaHUI0 MpenoaaBaTes,
HaIpaBJIEHHBIE HA Pa3BUTHE HaBBIKOB IPO(ECCUOHATIBHON JIEKCUKHU, 3aKPEIVICHUE TPAKTHUECKUX
npo¢eCCHOHATBLHBIX KOMIETEHIIMH, TOOIPEHNE HHUIATHB.

Jlekyuss — cUCTEMAaTHYeCKOe, MOCIEAOBATEIbHOE, MOHOJOTMYECKOE H3JIOKEHHUE
npernojiaBaTesaeM yueOHOro Marepuana, Kak IpaBuiio, TEOPETUYECKOr0 XapaKkTepa.

B mpomecce neknuii peKOMEHIYETCS BECTH KOHCIEKT JIEKIHI: KpPaTKO M CXEMaTHYHO
(UKCUpOBaTH OCHOBHBIE WJEW, BHIBOJBI M OOOOIIEHUS JIEKIMHU; BBIIENATH BaXXHBIC MBICIH,
KJIFOYEBBIE CJIOBa W TepMUHBL. HeoO0XOIMMO OTMETHUTH BOMPOCHI WM MaTepUaNbl, KOTOPHIC
BBI3BIBAIOT 3aTPYIHEHMS, U MOMBITATbCS HAMTU OTBETHI B pEKOMEHJ0BaHHOU nuTepatype. Ecimu
pa3oOpaTbcsi B Marepuane He yHaercs, cieayeT chopMyiIupoBaTh BONPOC U 3a7aTh €ro

nmpenoaaBaTeIiro Ha KOHCYJIbTalluu UJIU BO BPEMA CEMHUHAPCKOTO (HpaKTI/I‘-ICCKOTO) 3aHATHA.

Yuacmue 6 cemunape (ayoumopmnas paboma) — aktuBHas paboTa CTyJeHTa Ha CEMUHApE,
€ro OTBETHI Ha BOMPOCHI MIPETOJaBATENS U yYACTHE B TUCKYCCHH.

Jsl yCIEnHOTo y9acTHsl B CEeMUHApe CTYICHTaM PEKOMEHAYETCsI 3apaHee 03HAKOMHTHCS C
TEMOU OOCYXKICHHS, MPOYUTATh HEOOXOAUMBIE MAaTepUAIbl U MOATOTOBUTH BOIMPOCHL. BaxkHO
AKTUBHO CJIYIIATh U BOBJIEKATHCS B TUCKYCCHIO, BHICKA3bIBasi CBOM MHEHUS U apTyMEHTHPYS HX.
[Ipu oTBeTax Ha BOMPOCHI MPENOJABATENS] CTOUT OBITh YBEPEHHBIM, YETKUM M JIOTHYHBIM,
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OTMPAsiCh HA U3Y4YEHHBIN MaTepHrai. Takke IMoJIe3HO MOIEPKUBAThH TUATIOT C OTHOKYPCHUKAMH,
4T00BI 000TaTUTH 0OCYXKACHUE U PACIIUPUTH CBOHM 3HAHUSI.

Ilpakmuueckue 3amamus — akTHBHAs (opMa OOydeHHUS, B paMKaX KOTOPOW CTYAEHTHI
NPUMEHSIOT TEOPETHUYECKHE 3HAHHWS Ha MPAKTUKE, BBINOJHASA 330a4d, SKCIEPHUMEHTHI WU
YIPaXHEHUS 11 3aKPEIUICHHUS HaBBIKOB M yMeHHUH. OHU CLIOCOOCTBYIOT Pa3BUTHIO IPAKTHYECKUX
KOMIIETEHIINH, CTUMYIMPYIOT CAMOCTOSITEIBHOCTh W IO3BOJIAIOT HMHTETPUPOBATH 3HAHHUA M3
Pa3MUYHBIX AUCLUILUIMH B PeaTbHbIC CLIEHAPHH PELICHUS TPOOIIeM.

Jlis ycrnenrHoi MOArOTOBKH K MPAaKTUYECKOMY 3aHSTHIO: TIEpel] 3aHATHEM BHHUMATEIBHO
U3y4YHTE JICKIUOHHBII MaTepual MO MPOSKTHOMY MEHEKMEHTY, CBSI3aHHBIA C TEMOW 3aHSATHS
(manmpumep, merononorun Agile umm ympasnenue puckamu B MM-mpoekrax), yToOBI Jydiie
NOHMMAaTh KOHTEKCT 33/1a4 U NMPUMEHSTh 3HAHWUS Ha MPAKTUKE; pa3JeinTe 3aHATHE HA JTallbl B
CBOEM IIIaHe: IOArOTOBKA, aKTUBHOE BBIIIOJHEHME 33/1a4, OOCYXIeHUue U pediekcus. Y aeaure
BHUMaHHeE Jie/UTalfHaM U PacIpe/IeIUTe YCHIIHUS, YTOObI H30€XaTh CIEIIKU U (POKyca Ha KIIFOUEBBIX
acIieKTax; BOBJICKAHTECh B IPYNIIOBYIO paboTy, 3aJaBaliTe BOIPOCHI IPETIOaBATEIII0, 00CYKIalTe
UIeu C OJHOTPYNIHUKAMH W TPHUMEHSIHTE KPUTHYECKOE MBIIIICHUE Ui peIleHHs 3aaad,
0co0eHHO B KoOHTeKcTe MM -mpoexToB (HarpuMep, aHaIu3 PUCKOB HIIH PACIIpeIe/ICHHE PECYPCOB);
HIOCJIE 3aHATHUS MPOAHAIN3UPYHTE, YTO yIaOCh, KAKHE OMIMOKHM ObUTH JOMYIIEHBI, U 3aIHIINTE
KJIFOYEBbIE BBIBOJBI. Mcmonb3yiiTe 00paTHYIO CBSI3b OT MpEnoaBaTeis Ul yIydlIeHNs] HAaBBIKOB
¥ TTOJITOTOBKH K CIIEIYIOIINM 3aHSATHSIM.

Jlomawnee 3a0anue — HabOPp 3a/1a4 1O TEMaM HEJICIIH.

[Ipu pabGore Hax JOMAIIHUMHU 334aHUSAMH Ba)KHO BHHUMATEIbHO O3HAKOMHUTBCS C
TpeOOBaHUSMHU M CPOKaMU BBIIOJHEHUS. PexoMeHayeTcs pa3OuBaTh 3aJaHusl Ha STAllbl, YTOOBI
n30exaTh HEperpy3ku U Jydllle yCBOMTb Marepuai. Mcrosib30BaTh pa3iuyHble MCTOYHUKHU
uH(popMalny, BKI0Yasi yaeOHUKU U OHJIAltH-peCcypcChl, AJis Oojiee rIyOOKOro MOHUMAHUS TEMBI.

Konmponvnaa paboma — nucbMenHas padota ¢ HaOOpOM 3a/1a4, KOTOPbIE HY>)KHO PELIUTh 3a
OTrpaHUYEHHOE BpeMSI.

Llenb KOHTPOJIBHOM pabOTHI - MOMYUYUTh CIIELUATBHBIE 3HAHUS 110 OJJHON WM HECKOIBKHM
TeMaM JUCUHUIUIMHBI (MOAYJIS) U IPOJEMOHCTPUPOBATh HABBIKM UX MPAKTUYECKOTO MPUMEHEHUS.

Keuz — 2TO WHTEpaKTUBHOE TECTHMPOBAaHHUE, HANpPAaBICHHOE Ha IPOBEPKY 3HAHUN U
ITOHUMAaHUs U3y4aeMOT0 MaTepHuaa.

J1s yCHelmHoN MOArOTOBKM K KBHU3Yy PEKOMEHAYETCS BHUMATEIbHO U3YYUThb OCHOBHBIC
MIOHATHUS U METOJbl, U3ydaeMble Ha Kypce. [Ione3Ho pemars npakTHYeCcKHue 3a/1a4d U IPUMEpHI,
4TOOBI 3aKPENUTh TEOPETHUECKUE 3HaHUS. TaKKe CTOUT 03HAKOMUTHCS C TAITMYHBIMU BOIPOCAMU
u popMaTamMH 3aJaHUN, YTOOBI JIydllle MOATOTOBUTHCS K TECTUPOBAHUIO.

IIpoexm — uccnenoBaTenbcKas padboTa 1Mo Kypcy U Mpe3eHTalMs pe3yIbTaToB.

Jns ycnemHol NOArOTOBKM K MPOEKTY: YETKO OMNpPENeNUTe LEAH M 33Jayd MpPOeKTa,
pacrpesieiuTe posid U OOS3aHHOCTH MEXIY YYaCTHHKaMM, a TaKXKe YCTaHOBHTE CPOKHU
BBITMIOJTHEHUSI KaXKI0M 4acTH paboThl. PerynspHo npoBoanTe BCTpeuH AJisi 00CYXKASHHs Tporpecca
Y PELIEHUS BO3HUKAIOLINX BOIIPOCOB.

Camocmosmenvnas paboma — paboTa CTyIEHTOB, HANpaBICHHAs Ha YIIIYOJECHHOE
W3YYEHHUE OT/IEINbHBIX TEM U BOIPOCOB YUYEOHON AUCIMILTUHBI (MOTYIs).

B nportiecce camocToATenbHON pabOThI CTYJAECHTHI B3aUMOICUCTBYIOT C PEKOMEHI0BAHHBIMU
MaTepuaiaMH MPu MUHUMAIBHOM yYacTHH MperoiaBares. 3aauu CTyeHTa BKIIOYAlOT padoTy
C KOHCTIIEKTaMH JIEKIIUi (00paboTka TeKCTa), MOBTOPHOE NU3yUeHNE YUeOHBIX MAaTEPHAIIOB, TUTAHOB
N TC3UCOB OTBCTOB, U3YUCHUC NOIMOJHUTCIBbHBIX TCM, BBIIIOJHCHUC y‘-Ie6HO-I/ICCJIeI[0BaTCJIBCKI/IX
3aJlaHUM U IPYyTroe.
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CucreMa OlleHMBAHUA Pe3yJIbTATOB 00y4YeHHs M0 JUCHUILINHE (MOYJII0)

Kpurepun nosryyeHusi ypoBHS M OLlEHHBAHUS C()OPMUPOBAHHOCTH KOMIETEHIHI M0
aucuunanHe (moay.iao) «KoauyectBeHHbIe (PUHAHCHI»

OrneHuBanue YpOBHS Y4E€OHBIX JOCTHDKCHUU, OOYYarOMIMXCs MO TUCHUIUIMHE (MOIYIIIO),
OCYIIECTBIISICTCS B BUJIE TEKYIIIET0 KOHTPOJIS YCIIEBAEMOCTH M MPOMEKYTOYHOM aTTECTAIIUH.

I[IpomexyTouHasi aTTecTamusi 1O JUCHUIUIMHE (MOIYJIO) OCyIIecTBiIseTcs B (opme
3auema ¢ OWEHKOW, TIPU ITOM TIPOBOJUTCS OIIGHKAa KOMIICTCHIMH, CHOPMHPOBAHHBIX I10
IHACIATUIHHE.

JInsi OLIEHMBAHUS TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH M TMPOMEKYTOYHOM aTTecTaIiu
UCTIONB3YETCS JeCATHOA/UIbHAS IIIKaja OIICHWBAHUS, KOTOpas COOTHOCHTCS C TPaTUIMOHHOMN
MATUOAIITPHON MIKAIOHN CIEAYIONUM 00pa3oM:

Hecsirubannbuas IarudasnbhHas Oo0masi xapakTepucTuKa pe3yJibTaTa
Onenka 3a 3a4er
OLIEHKA OLIEHKA 00yuyeHus 10 JUCHHUILINHE (MOLYJII0)
10 OTin4yHO 3auTeHo CTyIEeHT TMOJIHOCTBIO BJAJICET 3HAHUSMH,
9 OTIUYHO 3ayTeHo HU3JI0KCHHBIMHU B pa60qel‘/'1 mnmporpamMme, "
8 OTaMYHO 3auTeHo rny0oko ocmeicisier  gucuuiuiuHy. OH

CaMOCTOSITETTLHO u JIOTHYECKH
MOCJIE0BAaTENIFHO OTBEYAET Ha BCE BOIIPOCHI,
aKLUEHTHpYsl BHMMaHMe Ha  Hauboiee
BAYKHOM. YmMmeer aHAJIU3UPOBATh,
CpaBHHBATH, KIacCU(UITUPOBATH, 00001I1aTh,
KOHKPETHU3UPOBATh W CHUCTEMaTH3HPOBAThH
W3y4YCHHBIH MaTepHuall, BBLACISS KIIIOUYEBbIE
MOMEHTBl W yCTaHaBJIMBas NPUYUHHO-
ClleZICTBEHHBIE CBs3H. UeTko (opmynupyer
OTBETHI, YBEPEHHO HHTEPIPETUPYET
pe3yabTaThl aHaITN30B u JpyTHX
UCCIIEIOBAHUH, a TakXKe pelaeT CIOXKHBIC
3agauyd. CTyOeHT XOpOLIO 3HAaKOM C
METOJaMH HCCIIEOBaHMs, HEOOXOTUMBIMH
JUI TPAKTUYECKOW JEATEBHOCTH, U yMEEeT
CBSI3BIBATH TEOpEeTUIECKUe ACTIeKTHI
MUACIUIUINHBL (MOIYJIsI) € MPAKTHICCKUMH

3a/1a4aMH.
7 Xoporro 3auTeHo CryneHT oOnamaeT 3HAHUSAMHU IpenMeTa
6 Xopomio 3a4TeHo MOYTH B TIOJIHOM o0BeMe pabodei

MPOTrPaMMBbl U CAaMOCTOSITEIBHO, JIOTHYECKH
MIOCJIC/I0BATETIbHO U BCECTOPOHHE OTBEYAET
Ha BCE BOMPOCHI, aKIICHTUPYSI BHUMaHUE Ha
HaunOoJee 3HaUMMBIX MOMeHTax. OH ymeeT
aHAIM3UPOBATH, CPaBHUBATH,
KJ1acCu(UIMPOBATH, 0000m1aTh,
KOHKPETH3UPOBATh W CUCTEMATH3HPOBAThH
U3Y4YEeHHBIH  MaTepuaji, BBIACIAS €ro
KIIIOYEBbIE ACMEKThl M yCTaHABIHMBAs
HNPUYUHHO-CIICICTBEHHbIE CBSI3H.
DopMynTupyeT CBOM OTBETHl, YBEPEHHO
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JecarudannpHas IlsaTuéannbHas OO0mast XapaKTepuCTHKA pe3yabTaTa
Ouenka 3a 3a4er
OLICHKA OLICHKA 0o0y4eHUs IO TMCHUTUINHE (MOIYJIIO0)

MHTEPHPETUPYET pe3yibTaThl aHAIU30B U
JIIPYTHX WCCIEIOBaHUM, a TaKKe pemaeT
CJIOKHBIE CUTYyallMOHHBIC 3a1auu. CTyneHT
XOpOIIIO 3HAKOM c METOJIaMH
HCCIIeIOBaHMS, HEOOXOIMMBIMHU TS
MPAKTUYCCKON JEeATEIBHOCTH, U YyMEET
CBSI3BIBATh TEOPETHUCCKHE ACITEKThI
MpeaAMETa ¢ MPAKTUYECKUMU 3a/1a4aMHu.

5 Y 10BIETBOPUTENBHO 3auTeHo Crynent obnamaer 0a30BBIMH 3HAHHAMHU

4 Y 10BIETBOPUTEIHHO 3aureHo 110 JHACHUILINHE, HO HCIIBITBIBACT
TPYAHOCTH MIPU CAMOCTOSATEILHBIX OTBETAX

Y HCIIOJIb3yeT HETOYHBIE (POPMYIUPOBKU. B
XO0Jle¢ OTBETOB OH [OMYyCKaeT OIIUOKH,
Kacarolquecst cyTH BompocoB. CTyAeHT
CIOCOOEH peliaTh TOJBKO CaMble MPOCTHIC
3ajayd M BJaAeeT JHIIb MHHUMAJIbHBIM
HaOOpOM METOJIOB HCCIICTOBAHUSI.

3 He cnan He 3aureno CrymeHT He OBIael 00sS3aTeIbHBIM
He cnan He 3auTteno MHUHUMYMOM 3HAHHUK 110 npeaMeTy U HE
1 He cian He 3auteno | MOXKET OTBETUTb HA BOMPOCHI, NakKe €CIIH

npenogaBaTeiib 3a4a€T AJONOJHHUTCIIbHBIC

HaBOJAIINEC BOIIPOCHI.

Hucnurnnuna (Moxyinb) «KonudecTBeHHbIE (PUHAHCHD) OIIEHUBAETCS CIEAYIOIIMM 00pa3oM:

AKTHBHOCTD Bec |KoauvecTBO Onucanue

Homamaue 3amanus | 10% 13 HaGop 3azma4 o reMam HeJenu

KBuzbt 15% 7 HNHTepakTUBHOE TECTUPOBAHUE, HAIIPABICHHOE HA
MPOBEPKY 3HAHUI W MOHUMAHUSI U3y4aeMOro MaTepuana

Aymuropnas padora | 10% 15 AxkTuBHas paboTa CTyJJeHTa Ha CEeMHHape

Kontponbnas pabora | 20% 1 [MuceMenHas paboTta ¢ HAOOPOM 3a/1a4, KOTOPBIE HYKHO
PELIUTh 332 OTPAHUYCHHOE BPEeMs

[Ipoekt 15% 1 Uccnenoparennckas paboTa 1Mo Kypcy W Mpe3eHTaIus
pe3ysIbTaToB

3ayeT ¢ OLEHKOU 30% 1 [MucemeHHast niu ycTHast paboTa HaJl 3aJJaHHEM,

HaIpaBJIE€HHBIM Ha MTPOBEPKY MOTyYEHHBIX 3HAHUN U
HaBBIKOB 110 TUCHUIUINHE (MOAYIIIO)

®opmyJia pacuéTa UTOrOBOIl OlEHKH MO AUCHUILIMHE (Moay o) «KosuvyecTBeHHbIE
¢punancb»: «0,1 xcpegnee 3a gomamHue 3amanus + 0,15 X cpemnee 3a kBu3bl + 0,1 %
aymutopHas padora + 0,2 X koHTpOdBHas padora + 0,15 x mpoekT + 0,3 X 3a4eT ¢ OIEHKOW».
Texkymmii KOHTPOJIb YCIIEBAEeMOCTH 00YYAIOIIMUXCS 110 JMCHHUIINHE (MOLYJII0)
I[IpumepHbIe TOMaLIHUE 32 IAHUS

JdomamHee 3aqanue no reme «BekropHasi aBroperpeccus»
1. CobepuTte u MOATOTOBHETE BPEMEHHOM PSIJI IIEH KaK MUHUMYM TpeX (PMHAHCOBBIX aKTHBOB
3a NOCJIETHUM T'OJI.
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2. Ouennte VAR-Moens BRIOpaHHON pa3MEPHOCTH U ClIeTIAlTe TECThI Ha CTAIlMOHAPHOCTb.

3. IlpoBenuTe aHaNM3 UMIYJIBCHBIX PEAKLUUH NIl M3YYEHUS BIUSHUS BHEUIHETO IIOKA Ha
CHUCTEMY aKTHBOB.

4. Omnpenenute KOBAPUALMOHHYIO CTPYKTYPY OCTATKOB MOJIEIM U BBINOJIHUTE TECTHl Ha
ABTOKOPPEIIALIHIO.

5. CoctaBpTe KpaTKUH OTYET C MHTEpIpETAlUEl pe3yslbTaTOB MOJAEIUPOBAHUSA MU
MIPOTHO3aMH KOPPEISITUH.

Jdomammnee 3a1anue no teme «Moae1upoBaHue BOJIATHIBLHOCTH J0XOAHOCTH AKTHBOB:
paclIdpeHus»
1. Peanusyiite mogens EGARCH nnst 3aanHoro Habopa BpeMEHHBIX PSAJIOB JOXOAHOCTEH.
2. Ouenwnte mapametpsl Mogen TGARCH u cpaBauTe €€ ¢ kimaccuueckoirt GARCH.
3. [IpoBenuTe TECTH HA ACUMMETPUIO BOJATHILHOCTH U HHTEPIIPETUPYNUTE PE3yIbTATHI.
4. CmojenupyiTe BIUSHUE KPYMHBIX OTPUIATENIbHBIX IIOKOB W BBIJCIUTE KIIIOUEBbIC
OTJINYUS MOJCIIECH.
5. [loAroroBbTe MpPE3EHTAUIO C BHIBOJAMU O II€JIECOO00PAa3HOCTH PACIIUPEHHBIX MOJEeH
JUUIs1 BBIOpAHHBIX aKTUBOB.

JomamHee 3axanne no TeMe «OneHKa NPOrHo30B PUCKOB U 10X0IHOCTH»

1. Paccumraiite Value-at-Risk amst moptdens u3z Tpex akTUBOB ¢ mpuMeHeHueMm modeleit
GARCH u ucTopu4eckoro MoieIupoBaHusl.

2. IlpoBenute O3kTecTHpoBaHWE VaR Ha MCTOPHYECKMX JAaHHBIX M OICHUTE TOYHOCTH
IIPOrHO30B.

3. HUcnonp3yiite kpurepun oneHku, Takue kak RMSE nu MAE, nnis cpaBHeHus: Monenen
JIOXOJIHOCTH.

4. BpIMOSHUTE TECThl HAa KaJTMOPOBKY KauecTBa IMPOTHO30B PHCKA U MPOAHATM3UPYUTE
pE3yJIBTaTHI.

5. Hanummre oTueT ¢ peKOMEHJAalMsIMH 1O BBIOOPY MoOAENeHl A OIEHKH pPUCK-
nokasaresei noptderns.

le/IMepH])Ie BOIIPOCKHI JIA IOATOTOBKH K CEMUHapam

Bonpocel k cemuHapy no reme «I'unore3a 3¢p¢peKTHBHOr0 pHIHKA U NPEACKa3yeMOCTh
PbIHKa»

1. Kakue ¢opmbl runoressl 3(pPEeKTUBHOTO phIHKAa CYIIECTBYIOT M KaK OHU OTJIMYAIOTCS
ApyT OT Apyra?

2. B ueM cocToUT ujes TecTa cllydyailHOro OmyxaaHusi s (PUHAHCOBBIX BPEMEHHBIX
psAnoB?

3. Kakue Tunsl ”HQOPMALIMU YUUTHIBAIOTCS B BEPCHUH TMIIOTE3bI CUIBHON 3P PEKTUBHOCTH
pBIHKa?

4. Kakue apryMeHTsl W OMIHMPUYECKUE CBHUJAETENBCTBA CYIIECTBYIOT B TOJb3Y
MPEICKa3yEMOCTH TIOXOAHOCTEN?

5. Kak wuHcaiinepckas uHpopmanus BiauseT Ha 3(PQPEeKTUBHOCTh PhIHKA U BO3MOXXHOCTHU
apburpaxa?

Bonpockl k ceMuHapy no Teme «Ynpanienue puckamu u Value-at-Risk»

1. Yro Takoe Value-at-Risk (VaR) m kxak ero uHTEpmpeTHpoBaTh B KOHTEKCTE PHCK-
MEHeKMeHTa?

2. Kakue ocHOBHBIE METOJBI pacyera VaR CymecTBYIOT M B 4eM HX NMPEUMYIIECTBA H
HEJOCTATKU?

3. Kak mnpoBogutcsi OpkrecTupoBaHue Mojened VaR © Kakue KpUTEpUH OICHKU
IPUMEHSIIOTCS?

4. B 4eM cOCTOUT pa3HHULIA MEXAY HCTOPUIECKUM MOJIETUPOBAHUEM U METO/IaMU Ha OCHOBE
cumysauuu Monte-Kapio?
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5. Kak peryastopHble TpeOOBaHMS BIHSIOT Ha METOJBI OIIEHKM PHCKOB M Ha pacyeT
KanuTajm3anuu 0aHka?

Bonpocskl k cemunapy no reme «MoaesupoBaHue BbICOKOYACTOTHBIX (PMHAHCOBBIX
JAAHHBIX)

1. Kakue 0cOOEHHOCTH MHUKPOCTPYKTYpBI PhIHKA BIUSIOT Ha CBOMCTBA BBICOKOYACTOTHBIX
(UHAHCOBBIX JTAHHBIX?

2. Yro mpencTaBisieT coO0i MOZENb TOUEYHOIO Mpoliecca B KOHTEKCTE BBICOKOYACTOTHBIX
caenok?

3. Kakue mnpoOiembl cO30al0T MIyMbl M OIIMOKM HM3MEPEHHs] B BBICOKOYACTOTHBIX
BPEMEHHBIX psjax?

4. Kakum 00pa3oM MOKHO MOJETUPOBATH JAUHAMUKY HHTEPBAJIOB MEXKIY CIEIKAMU U
[IOYEMY 3TO BaYKHO?

5. Kakue meToapl MpOrHO3UpPOBaHUS JIMKBUAHOCTH MPUMEHSIOTCS IJI1 BHICOKOYACTOTHBIX
TAHHBIX?

IIpumepHbIe 3a1aHUS 10 KOHTPOJILHOM padoTe

KonTpoabHasi padora

1. OObsicHUTE HENMHEWHOCTHh (PUHAHCOBBIX BPEMEHHBIX PAJOB U NPUBEAUTE IPUMEPHI,
XapaKTepU3YIOILUeE 3TO SBJICHHE.

2. Tlouemy aBTOKOppemsALUs IOXOAHOCTEW OOBIYHO ONM3Ka K HYIIO, TOrna Kak
aBTOKOPPEJISALUS KBAAPATOB JI0XOAHOCTEH YacTO MOJI0KUTENIbHA?

3. [aiire onpeneneHne «TsHKENBIX XBOCTOBY PACIIPeICICHUI JOXOAHOCTEH U MOSICHATE UX
3HAUEHUE IS aHAJIN3a PUCKA.

4. Onumure sBIEHUE KJIacTepU3allMd BOJATUIBHOCTH M €ro IOCIEACTBUS AN
IIPEJICKa3yEMOCTH PUCKA.

5. UYro Takoe ckauku LeH B (PMHAHCOBBIX JAHHBIX W KaK OHM BIHUSIOT Ha MOCTPOCHHE
Mozenein?

6. 3amummre moxenmupoBanne GARCH(1,1) ¢ mosicHeHMeM mapaMeTpoB W YCIOBHH
CTallMOHAPHOCTH.

7. Onumurte w™eroabnl mnapamerpuueckoil oueHku GARCH ¢ wucnonb3zoBanuem
KBa3MMaKCHMAJILHOTO MTPABJIONO100HS.

8. Ha ocnoBanmm 3amanabix mapameTrpoB GARCH(1,1) paccumraiitTe yCIOBHYIO
JUCIIEPCUIO HA HECKOJIBKO I11aroB BIIEPE.

9. OO0psacuute npenmytecTBa mojeneiit GARCH Hag nmpocThIMU CKONB3SIIUME CPEIHUMHA
B OLICHKE BOJIATHJIBHOCTH.

10. OG6cymute mpobiemy HectabmibHOCTH TapameTpoB GARCH-mozeneld 1 METOIbI UX
IIPOBEPKH.

11. Onummte cTpykrypy Monenu VAR(m) Ha npumepe ABYX aKTUBOB M TUIT ypaBHEHUH.

12. Onwumure nmporecc oleHKU napameTpoB VAR # MpeanochlTKu A UX KOPPEKTHOCTH.

13. OOBscHUTE CMBICT UMITYJIBCHBIX QPYHKIHH peakiu B VAR 1 UX MHTEpHIpeTanuio 1is
(MHAHCOBBIX aKTHUBOB.

14. Ucnonv3yss VAR, caenaiite ogHOCTYNEHYATHIA MPOTHO3 JTOXOJHOCTH TIPH 3aTaHHBIX
VCXOIHBIX TaHHBIX.

15. Pacckaxure, Kak ucnonb3oBath HHPopmaionnsie kpurepun AIC u BIC npu BeiOope
ONTUMAJILHOTO 3HaYeHHUsI M (JIaroB).

16. Onummute ocHOBHBIE pacmuperus Moaenn GARCH, yuuTsiBaronme acCHMMETPHYIHOCTh
U HeJIMHENHOCTh BonatuibHocTH (Haripumep, EGARCH, TGARCH).

17. OObBsicHUTE KOHIICMIIMIO CKAadyKOB (jump components) B MOJEISIX BOJIATUIBHOCTH U
[IOYEMY BAKHO UX YUUTHIBATb.
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18. Urto Takoe MHUKpPOCTpPYKTypa (puHAHCOBOTO pbhiHKA? Onummute, Kakue 3pGHeKThl oHa
BBOJUT B BPCMCHHBIC PAABI (I)I/IHaHCOBBIX JaHHBIX.

19. OOwsicHUTE 3HAYECHUE BBHICOKOYACTOTHBIX JTAHHBIX JJISI M3MEPEHHS BOJIATHIHLHOCTH:
Harip., pajin30BaHHasd BOJIATHILHOCTb U eé npeuMyuicCTBa.

20. Kakuwe MeTonmbl UCHIONB3YIOT JUIS MOJICITUPOBAHHS BO3MYIICHHH MHUKPOCTPYKTYPHI
PBIHKA, U KaK OHU BJIUSIOT HA OLICHKY PUCKOB?

IIpuMepHOe onucaHue U KPUTEPHH OLICHUBAHUS K MPOEKTY

Onucanue npoekra:

CryneHtaM HeoOXOIUMO pa3paldoTaTh KOMIUIEKCHBIA aHAIMTUYECKHM MPOEKT, B paMKax
KOTOpPOTO TMPOBECTH HCCIEAOBAHHE U MOJCIMpPOBaHHE (PMHAHCOBOTO BPEMEHHOIO psiia C
MPUMEHEHUEM METOJIOB KOJIMUYECTBEHHOr0 aHaIn3a, U3y4eHHbIX B Kypce. [IpoekT BkitouaeT cOop
1 00pabOTKy IMIMPUUYECKUX JAHHBIX, OIICHKY U TIocTpoeHue mojeneit BonatuibHocTH (GARCH,
EGARCH/TGARCH, croxacTH4ecKoi BOJIaTHJIBHOCTH ), aHAIN3 B3aUMO3aBUCUMOCTH aKTHBOB C
WCIIOJIb30BAHUEM BEKTOPHBIX aBTOPETPECCHOHHBIX MOJENICH, a TakKe OILIEHKY KauecTBa M
npeIcKa3aTeabHOM ClIOCOOHOCTH MOJIENIEH prCKa M TOXOJHOCTH (BKIIto4as pacyetr Value-at-Risk).
Hrtorom paboThl IOKHA CTaTh 0OOCHOBAHHAS MHTEPHpPETALUs PE3yJbTaTOB MOJICTUPOBAHUS C
BbIBOJIaMU 00 OCOOEHHOCTSX HCCIEIYyeMbIX JaHHBIX M PEKOMEHJALUSIMU IO YIPABICHHUIO
(MHAHCOBBIMU PUCKAMH.

Kpurepun ouenuBanmsi:

1. AKTYaJIbHOCTb U MOJIHOTA MOCTAHOBKH MPO0O1eMbI:

4yéTKOe OIpe/elieHne 3a7aud HccieloBaHusl, 00OCHOBaHHME BBIOOpa (PUHAHCOBBIX
JIAHHBIX U LEeJIeH MOJICTUPOBAHUSI.
2. KauecTBO 00padOTKM JAHHBIX:

KOPPEKTHOCTh TIPEIBAPUTEILHOIO aHAJIN3a, BBISBICHUE SMIIMPUYECKUX CBONCTB
BPEMEHHBIX PSAZOB (ABTOKOPPEISILUS, TSHKEIbIe XBOCThI, BOIATUILHOCTB).
3. Ucnmoub30BaHMe KOJIUYECTBEHHBIX MO/IeJIeii:

MPAaBUJILHOCTH BHIOOpa U 00OCHOBaHWE MOJIENel BONATUIHHOCTH, IpuMeHeHne VAR-
MOJEJIEH JUIsl aHAJIN3a B3aUMOCBSI3€EM.
4. AIEeKBATHOCTb OLIEHKH M KAJMOPOBKH MO/IeJIe:

KOPPEKTHOCTh TMapaMeTPUYECKON OIEHKH, MPUMEHEHHWE METOJ0B MaKCUMAaJIbHOTO
MPaBA0NOI00Us, TPOBEPKA CTAOMIHLHOCTH apaMeTPOB.
5. OuneHKa NPOrHOCTHYECKHUX CBOMCTB MoOJeJIeil:

MIPUMEHEHHE TECTOB HAa TOYHOCTh MPOTHO30B, UCCIIEIOBAaHUE MPE/ICKA3aTEIbHON CUIIbI
1 3QPEKTUBHOCTH MOJENEH.
6. Peanm3anmsi ynpasJiieHHs] pUCKAMM:

pacyeT U mHTepHnperanus nokasareneit Value-at-Risk ¢ ucnonb3oBaHreM pa3IMdIHBIX
noaxooB (Hampumep, MouTe-Kapio, uctopuiaeckoe MoIeTMpOBaHUE).
7. TayOuHa aHAJIN3a U MHTEPIpeTaAllus Pe3yJibTATOB:

000CHOBaHHOE OOCYXKJICHHE TIONYyYEHHBIX pe3y/lbTaTOB, AaHAlU3 COOTBETCTBUS
runorese 3 (HEeKTUBHOTO PHIHKA, BBISIBIEHHE OCOOCHHOCTEHN PhIHKA.
8. KayecTBO npe3eHTALMHU MPOEKTA:

CTPYKTYPUPOBAaHHOCTh OTYETAa, SICHOCTh W3JIOKEHHUSA, KOPPEKTHOE OGOpMIICHHE
rpaduKoB 1 TaOJUII, IOTUYHOCThH BHIBOJIOB.
9. CaMOCTOSITEIbHOCTh H HHHOBALIMOHHOCTD MOAX0/1a:

MPOSIBIIEHUE KPUTHYECKOTO MBIIIICHUS,, OPUTHHATBLHOCTh B BHIOOpPE METOAOB HIIH
WHTEPIPETAIHIX, UCIIOIH30BAHUE COBPEMEHHBIX NHCTPYMEHTOB aHAIIA3a.

IIpumepHbIe 3agaHNs 1151 KBU30B

KBus 1
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1. Yto Takoe "TsxKeNbIe XBOCTHI" B IMIUPHUIECKUX OCOOCHHOCTSIX (DMHAHCOBBIX JAHHBIX ?
a) HopmanbeHoe pacnpezeneHne 10X0JHOCTENH aKTUBOB
b) Boicokasi BepOsSTHOCTb SKCTPEMalIbHBIX 3HAYCHHUH TOXOIHOCTEH M0 CPAaBHEHUIO C
HOPMAaJIbHBIM PACIIPENETIEHUEM
¢) CrabuibpHast BOJIATHIIBHOCTD 0€3 KoJieOaHu
d) OtcyrcTBHE aBTOKOPPEISIIIMY B TAHHBIX
IIpaBuiabHbIi oTBET: b

2. Kakoii OCHOBHOI KOHIIETIIINEH KOJTMYECTBEHHBIX (PMHAHCOB SIBJISICTCS UCTIONIb30BAHUE
MaTeMaTHYeCKUX MOoJieNel s aHanu3a (PUHAHCOBBIX PHIHKOB?
a) KauecTBeHHBII aHaIM3 OBEIEHUSI HHBECTOPOB
b) [IpuMeHeHnEe BEPOSITHOCTHBIX MOJIENIE U CTATUCTUYECKHX METO/I0B
¢) UrnopupoBaHne SMIUPUIECKUX JTaHHBIX
d) ®okyc ToIbKO Ha PyHIAMEHTAIBHOM aHAM3E
IIpaBuabHbIH 0TBET: b

3. Uro xapakTepu3yeT KJIaCTepU3alHIO BOJIATUIBHOCTU B (PMHAHCOBBIX JAHHBIX?
a) BonaTuibHOCTB OCTaeTcst MOCTOSHHOM BO BPEMEHU
b) [Tepuo/ibl BEICOKOM BOJIATHIIBHOCTH YEPEAYIOTCS C IEPUOIaMU HU3KOW BOJATUILHOCTH
C) BonarunbHoCTh Beerjja CMMMETPUYHA
d) OtcyrcTBHE KOPPETSALMU MEXIY IPOLUIBIMU U OYAYIIUMH T0XOAHOCTAMHU
IIpaBuabHbIH 0TBET: b

4. Yto takoe ARCH-Mozens B MOJeIMPOBaHUH BOIATUIILHOCTH?
a) Mojienb ¢ MOCTOSTHHOM BOJIATUIIEHOCTHIO
b) Mozens, rae Tekymiast BOJIaTHIBHOCTb 3aBUCUT OT KBAJIPATOB MPOLUIBIX OIMIMOOK
¢) Monens 6e3 yuera aCHMMETpUHU
d) Mozenb U1t BBICOKOYACTOTHBIX JaHHBIX
IIpaBuabHbIH 0TBET: b

5. Kaxk pacumupser GARCH-monens ARCH?
a) /loGaBnsieT 3aBUCUMOCTD OT MPOILIBIX 3HAYEHNUH BOJIATUIBHOCTH
b) YOupaer aBTOKOppeNsALUI0 OIIMO0K
¢) Urnopupyet kBaapaThl OMIMOO0K
d) ®okycupyercst TOIBKO Ha CAMMETPUHU
IIpaBu/IbHBIN OTBET: a

6. Yro Ttakoe BekTopHas aBroperpeccus (VAR)?
a) Mopens a7t 0OTHOMEPHOTO BPEMEHHOT0 psijia
b) Cucrema ypaBHEHUH, I7ie KaXK1as NEPEMEHHAs 3aBUCUT OT CBOMX JIaroB U JIaroB
JIPYTUX TTEPEMEHHBIX
¢) Mopenb 6e3 yuera B3aUMOCBSI3el MEXy IepEeMEHHBIMU
d) Monenb 17151 pOrHO3UPOBAHUS TOJIBKO BOJIATUIHLHOCTH
IIpaBuabHbIH 0TBET: b

7. Kax npumensiercs VAR B mporHo3npoBaHu (UHAHCOBBIX MOKa3aTenen?
a) Jlns aHanu3a OT/AENbHBIX aKTUBOB 0e3 CBsI3eil
b) /s MoenupoBaHus B3aUMOBIIUSHUS HECKOJIBKMX YKOHOMUYECKUX MEPEMEHHBIX
¢) ToabKo /Ui OLIEHKH PUCKOB 0€3 JOXOAHOCTH
d) Urnopupyst BpeMeHHBIE JIaru
IIpaBuabHbIH 0TBET: b
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8. Uro takoe EGARCH-monens?
a) Mopens 6€3 yuera aCHMMETPUH BOJTATUIILHOCTH
b) Monenb, yuuThIBaronasi aCHMMETPUYHBIN OTKIMK BOJIATUILHOCTU Ha MOJOKUTEIbHbBIE
N OTPULATCIIbHBIC IOKU
¢) Mopenb ¢ OCTOSHHOI BOJATHIIBHOCTHIO
d) Mopenb TOIbKO IS BBICOKOYaCTOTHBIX JIAHHBIX
IIpaBuiabHbIi oTBET: b

9. B uem ormuune TGARCH ot GARCH?
a) TGARCH He yuuThIBaeT MOPOTH B BOJIATHILHOCTH
b) TGARCH mozenupyeT acCUMMETPUIO Yepe3 MOPOroBbie 3P PeKTh
¢) TGARCH ur"opupyet npoIuibie OnmoKu
d) TGARCH ¢oxycupyercst Ha CAMMETpUN
IIpaBuiabHbIi oTBET: b

10. Yro Takoe MHTETpUPOBAHHBIE MOJIEITH BOJIATHIILHOCTH?
a) Mopenu 0e3 yyeTa HHTErpaluy JaHHbIX
b) Mozenu, KOMOMHUPYIOIIHE BOJATHIBHOCTD C APYTUMH (DaKTOpaMH, TAKUMH KaK
YPOBEHb 1IEH
¢) Mopenu TONbKO ISl KpaTKOCPOYHBIX ITPOTHO30B
d) Mogenu 6e3 MporHO3UpOBaHUS PUCKOB
IIpaBuabHbIH 0TBET: b

11. Kak smnupuueckue ocoOOeHHOCTH (PMHAHCOBBIX JAHHBIX BIMSAIOT HA MOJIEIUPOBaHUE?
a) [lenarot Mozenu npoiie u TouHee 0e3 KOPPEKTUPOBOK
b) TpebyloT yuera aBTOKOppENALIH, KJIaCTePU3aLUU U TSKEIBIX XBOCTOB
¢) UrnopupytoT BoJIaTUIBLHOCTh
d) ®okycupyroTcs TOIBKO Ha HOPMAJILHOM pacIpeesIeHUH
IIpaBuabHbIH 0TBET: b

12. Yto sBAsieTcst OCHOBOM CTPYKTYpPHI (DMHAHCOBBIX IaHHBIX B KOJIMYECTBEHHBIX (PHHAHCAX?
a) TonpkO KaueCTBEHHBIC OMTUCAHUS
b) BpeMeHnHbIe psiibl 1OXOAHOCTEN, 00BEMOB U IIEH
¢) Cratuueckue TaOIHIBI 0€3 TUHAMUKHI
d) /lanHbIie 6€3 CTaTUCTHYECKOTO aHAIHM3a
IIpaBuabHbIH 0TBET: b

13. Kak VAR nomoraer B aHaian3e B3aUMOCBSI3EH MEXIy aKTUBaMuU?
a) Mozenupys Kaxayro NepeMEeHHYI0 HE3aBUCHUMO
b) YuuThiBasi KpOCC-KOPPEISLNU U JIard MEXKAY epeMEHHBIMU
¢) UrHopupys 5KOHOMUYECKHUE CBSI3U
d) ®okycupysce TOIBKO Ha OJTHOM aKTHBE
IIpaBuabHbIH 0TBET: b

14. Yro nporunosupyrot pacummpennss ARCH-moneneit, rakue kak EGARCH?
a) Torpko 1OXOAHOCTH 0€3 PUCKOB
b) BonaTuibHOCTB C yU€TOM aCUMMETPUU M PUCKOB
¢) [locTosHHYIO BOJIATUIILHOCTH
d) Hannpie 6€3 SMIUPUYECKUX OCOOCHHOCTEH
IIpaBuiabHbIi oTBET: b

15. B uem npeumymectso GARCH Hag npocTbIMu MOJENSAMH BOJIATUIBHOCTH?
a) irHopupoBaHue MpOILIbIX JaHHBIX
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b) YueT nepcucTeHTHOCTH BOJATUIBHOCTH U €€ JUHAMUKHU
¢) ®ukcupoBaHHasi BOJATHILHOCTD

d) TosnbKo A1 CHUMMETPUYHBIX IIOKOB

IIpaBuabHbIH 0TBET: b

KBus 2

1. Yro Takoe runoresa s dextuBHOro peinka (EMH)?
a) Peiaku Beeraa Hed(EKTUBHBI M PEICKA3yeMbl
b) LleHbI aKTUBOB MOJIHOCTHIO OTPAXKAIOT BCIO IOCTYIHYIO HH(OPMAIIIO
c¢) lHBecTOpbl MOTYT CHCTEMAaTHYECKH TIOTY4aTh CBEPXIPHUOBLIL
d) Peinku uTHOPUPYIOT (hyHIAMEHTAIbHBIC JaHHbIE
IIpaBuiabHbIi oTBET: b

2. Kak smnmpudecku TecTupyercs Tunoresa 3PPeKTHBHOTO phIHKA?
a) Tonbko TeopeTHuecku 0e3 JaHHBIX
b) Uepes aHaym3 KOpPEISAIUiA, TECTHI HAa CIIYYalHOCTh M aHOMAIIUN
¢) Urnopupys uctopuueckre JaHHbIC
d) ®okycupysice Ha (HyHIAMEHTATHHOM aHAJIN3E
IIpaBuiabHbI oTBET: b

3. Yro Takoe Value-at-Risk (VaR)?
a) MakcumainbHast IpuObLIb OT MHBECTULIMH
b) Onenka MakCUMAIIBHBIX TIOTEPH C 33JJAHHOIN BEPOSTHOCTHIO 32 MIEPHO
¢) Cpenusisi JOXOIHOCTD OpPT(hens
d) [TonHas anMMUHALUS PUCKOB
IIpaBuiabHbIH OTBET: b

4. Kak mpoBoautcs backtesting moneneit VaR?
a) Teopernuecku 6e3 MPOBEPKU Ha UCTOPUUYECKHUX JTaHHBIX
b) CpaBHEHHEM MMPOTHO30B ¢ (PAKTUIECKUMHU MMOTEPSIMU JJI OIEHKH TOYHOCTH
¢) Urnopupys BeposiTHOCTH
d) @okycupysch TOJIBKO Ha T0XOJHOCTH
IIpaBuiabHbIH 0TBET: b

5. Uro Takoe BHICOKOYACTOTHbIE (PHAHCOBBIE JaHHBIE?
a) JlaHHbIEe C UHTEpBaJIaMHU B TO/IbI
b) /lanHble ¢ 4aCTOTOH OT CEKYH] 10 MUHYT (THUKU, MUHYTHbBIE JJAHHBIE)
c¢) Cratuueckue JaHHbIE 0€3 BpeMEHHON TUHAMUKHI
d) lannble TObKO 0 GyHIaMEHTAJIbHBIX TOKA3aTEeNsIX
IIpaBuiabHbIH 0TBET: b

6. Kak MomenupyroTcsl BBICOKOYAaCTOTHBIC JIaHHBIC?
a) C mOMOIIIBIO IPOCTHIX CPEAHUX 0€3 ydeTa MUKPOCTPYKTYPHI
b) YuutsiBas MUKPOCTPYKTYPY PbIHKA, CIIPEbl U 00BEMBI
¢) rHopupys BpeMEHHbIE UHTEPBAJIbI
d) TonbKo AJIs1 JOITOCPOYHBIX TTPOTHO30B
IIpaBuiabHbIH 0TBET: b

7. Kakue MeToabl HCIOB3YIOTCS JUTS OIIEHKA TOYHOCTH TIPOTHO30B JIOXOAHOCTH?
a) Tonabpko cyObEKTUBHBIE OILICHKH
b) MSE, MAE, TecThl Ha npecKa3yeMOCTh U CPAaBHEHHE MOJIEICH
¢) UrnopupoBanue omuodox
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d) ®okyc TOTBEKO Ha pUCKAX
IIpaBuabHbIH 0TBET: b

8. Uro Takoe cpaBHUTENIbHBIN aHaJIN3 METOJIOB MPOTHO3UPOBAHUS PUCKOB?
a) O1eHka ToJIbKO OJTHON MOJCITH
b) CpaBHEeHHE TOYHOCTH, HAJICKHOCTU U BBIYUCIUTENBHON 3P PEKTUBHOCTH Pa3HBIX
MoJieei
¢) UrnopupoBaHue sMOUPUYECKUX JTaHHBIX
d) ®okyc Ha TEOPETUYECKUX ACTIEKTAX
IIpaBuiabHbIi oTBET: b

9. Kak runotesa 3¢)()eKTUBHOTO PHIHKA BIUSAET HA MPEICKa3yeMOCTh PhIHKA?
a) JlenaeT pbIHOK MOJHOCTBIO MPEICKAa3yeMbIM
b) OrpannunBaeT BO3MOXXHOCTH IPEJICKa3aHUs Ha OCHOBE MyOIMYHON HH(DOpMAIIH
c) [To3BosnsieT cucremMaTnuecKue aHOMaINK
d) Uraopupyet GyHIaMEHTATBHBINA aHAIIN3
IIpaBuiabHbIi oTBET: b

10. Yro BKITIOYACT yIpaBICHUE PUCKAMHU B KOJIMUSCTBEHHBIX (PMHAHCAX ?
a) Toapko quBepcudukaiuio 6e3 Moaenei
b) Ucnonp3oBanue VaR, cTpecc-TeCTUPOBAaHUS U XEIKHUPOBAHUS
¢) UrHopupoBanue BOIaTUIBHOCTH
d) ®okyc Ha MaKCUMAIILHON TIPUOBLITN
IIpaBuiabHbIi oTBET: b

11. Kak sMnupudeckuil aHaan3 BbICOKOYACTOTHBIX JIaHHBIX TIOMOTaeT B Kelcax?
a) rHopupys peajibHble JaHHBIE
b) BoisiBsisi naTTepHBI MUKPOCTPYKTYPBL, TUKBUIHOCTH U AHOMAJIUN
¢) PokycHpysCh TOIBKO HA MAKPOJIAaHHBIX
d) be3 yuera BpeMeHHBIX psIOB
IIpaBuiabHbIH 0TBET: b

12. Yro Takoe backtesting B konTekcte VaR?
a) [Iporuos 6e3 nmpoBepku
b) Ucropruyeckast CHMYJISIHS U IPOBEPKH YaCTOTHI MPEBBIIEHUH MTOTEPh
¢) Tonbpko TeopeTHyeckast OlleHKa
d) UrnopupoBaHue BepOsSTHOCTEM
IIpaBuabHbIH 0TBET: b

13. Kak rumote3a 3¢ (eKTHBHOTO PBIHKA TECTHPYETCSI SMIUPUICCKH?
a) TonbpKko Ha PyHAAMEHTATBHBIX TAHHBIX
b) Uepes TecThl Ha CITy4alHOCTH 11€H, aHOMAJIUU U TIPEICKA3YEeMOCTh
c¢) be3 yuera BpeMeHHBIX ps10B
d) ®okycupysch Ha CyObEKTUBHBIX MHEHHSIX
IIpaBuabHbIH 0TBET: b

14. Yto mpOoTHO3UPYIOT MOJIENI BBICOKOYACTOTHBIX JIAHHBIX?
a) ToabKO JOATOCPOYHBIE TPEHIBI
b) KpaTtkocpounsie koseGanus, cripeapl 1 00beMbl
¢) rHopupyst MUKPOCTPYKTYpPY
d) Cratuveckue ypoBHU
IIpaBuabHbIH 0TBET: b
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15. B yem posib OLIEHKH TPOTHO30B B YIIPABICHUH PUCKAMH?

a) IrnopupoBaHue TOYHOCTH

b) ObecrieueHne HaICKHOCTH MOJICIICH JIsl IPUHATHS PEIICHUI

¢) ®okyc TOJIBKO Ha I0XOHOCTH
d) be3 cpaBHeHUs METOZIOB
IIpaBuabHbIH 0TBET: b

3amanus AJ151 NPOMEKYTOUYHOM ATTeCTANUM 10 JUCHUILIMHE (MOTYJII0)

Ne n/m 3ananue OtBer Kommnerenuus

1 VYKaXuTe OCHOBHYIO KOHLIETILIUIO KOJTMUECTBEHHBIX MaTeMaTHYEeCKHe OIIK-7
(hMHAHCOB, CBS3aHHYIO C IPUMEHEHHEM MaTeMaTHYeCKuX MOJENN
MoJIeJIeH Ul aHAJIM3a PHIHKOB.

2 HazoBuTe sMmuprudeckyro 0COOEHHOCTh (PITHAHCOBBIX TSDKEJIBIC XBOCTHI OIIK-7
JIAHHBIX, XapaKTEPHU3YIOUIYIO BEICOKYIO BEPOSITHOCTD
SKCTpEMaJIbHBIX 3HAYCHUH TOXOJHOCTEH.

3 YkaxxuTe MoJIeb BOJIATHIHLHOCTH, T1IE TEKyIas ARCH OIIK-7
BOJIATHJILHOCTH 3aBHUCHUT OT KB3/IPATOB MPOLLIBIX OIIHOOK.

4 Hazosure pacmmpenne ARCH-monenu, yautsiaroriee GARCH OIIK-7
3aBHCHUMOCTb OT IPOLUIBIX 3HAYCHUI BOJIATHIBHOCTH.

5 YKaxuTe CUCTEMY YpaBHEHHH, TJI€ KaK1as IepeMeHHas VAR OIIK-7
3aBHCHUT OT CBOMX JIarOB U JIarOB JAPYTHX ITePEeMEHHBIX.

6 HazoBuTe MOmenh, YIUTHIBAIOIIYIO ACHMMETPHYHBIH EGARCH OIIK-7
OTKJIMK BOJIATHIIFHOCTH HA MOJIOXKHUTENbHBIC 1
OTpHLIATEIbHBIE IOKH.

7 YkaxxuTe MOJIeTh BOJATHIBHOCTH, MOJACTHPYIOIIYIO TGARCH OIIK-7
ACHMMETPHIO Yepe3 TIOPOroBbie SPPEKTHI.

8 HazoBute MeTo/ OLIEHKH TOYHOCTU IPOTHO30B MSE VK-9
JOXOAHOCTHU M PUCKOB.

9 YKaxkute runoresy, CorjaacHoO KOTOPOM LIEHbI aKTUBOB EMH YK-9
MOJTHOCTHI0 OTPAYKAIOT BCIO JIOCTYMHYIO HHPOPMAITHIO.

10 Ha3oBute onieHKy MakCUMAaJIbHBIX [TOTEPH C 33JaHHOMI VaR YVK-9
BEPOSITHOCTHIO 32 MEPHOI.

11 VYkaKuTe METOI IPOBEpKU Mojenei VaR Ha backtesting VK-9
HUCTOPUYECKHX JAHHBIX.

12 Ha3zoBute naHHbIE ¢ 4aCTOTOM OT CEKYH IO MUHYT. BBICOKOYACTOTHBI YK-9

e

13 YKaxuTe MpaBoBYIO0 HOPMY, PETYIHPYIOIIYIO HOpPMaTHBHBIE YK-2
JeSITENBHOCTD B 00JIaCTH pelIeHHs 3a1ay 10 YIPaBJICHHUIO aKTBI
PHUCKaMH.

14 Ha3zoBute onTuManbHeIi criocod penieHus 3a1ad B BBIOOP METOJI0B YK-2
paMKax I1eJIH, YIUTBIBasl pECYPChl U OTpaHHUYCHUSI.

15 YKaxute MpakTUYECKUI ONBIT IPUMEHEHHSI 3HAHUH O pa3paboTka YK-2
MPaBOBBIX HOPMAX B CUTYalUsIX YIIPABICHUS PUCKAMH. pereHui

16 Ha3zoBute 0CHOBHBIE S5KOHOMHYECKHE TEOPUH, TEOpHUn YK-9
MpUMEHsIeMbIe B aHAJIN3E NPEJICKa3yeMOCTH PhIHKA. 3bdEKTUBHOCTH

17 VYKaXnuTe yMEHHE aHAIN3UPOBATh SKOHOMUYECKYIO aHaJIU3 TaHHbBIX YK-9
nHpOpMAaLIMIO JUIsE 000CHOBAHUSI CTPATETHIl.

18 HazoBuTe npakTudeckuii OmbIT MPUMEHEHUS peanuzanus YK-9
OKOHOMHYECKHX 3HaHUI B IPOTHO3MPOBAHNH PHUCKOB. MIPOEKTOB

19 YKaxuTe MpaBoBOE MOHATHE, CBI3aHHOE C peryinupoBaHue OIIK-8
WCTIONB30BaHUEM 3HAHUH B MPOQPEeCCHOHATEHON
JESITENbHOCTH 10 PHIHKAM.

20 HazoBuTe npakTH4eCKHii OIBIT IPUMEHEHHUS IPaBOBBIX aHaJIu3 KeHCcoB OIIK-8

3HAHUN B 00J1aCTH BEICOKOYACTOTHEIX JaHHBIX.
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