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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,
npodwis PazpaboTka, yTBepkKIeHHbIN pHKa30M MUHUCTEPCTBA HAYKH U BBICILIETO 00pa30BaHus
Poccuiickoit ®eneparuu Ne 807 ot 23.08.2017 rona.

N3zyuenne nuctumianabl (Moaynsa) «KomuuecTBeHHble (UHAHCBHI» IO3BOJISIET OCBOUTH
MAaTEMATUYCCKHUEC MOJACIIN U CTATUCTUYCCKHUEC METOABI 1JI41 TOYHOM OLICHKH PUCKOB, HCHHBIX 6YMaI‘
U IIPOU3BOJIHBIX MHCTPYMEHTOB, YTO IOBBIIIAET OOOCHOBAHHOCTh (PUHAHCOBBIX PELICHUH. DTH
HaBbIKHU KPUTHUYCCKHU BaXHbI JIIsL CO31aHusA AJITOPUTMOB TpeﬁHHHFa, 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,
npoduns Pa3paboTka M BXOIUT B BapuaTUBHYIO 4yacThb bioka 1, popmupyemyro yyacTHUKaMU
00pa3oBaTeNbHbIX OTHOIIECHUH.

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):

— H3YyYUTh OCHOBHBIE MAaT€MaTHYECKHUE MOJEIW U HMHCTPYMEHTHI, HCIOJb3yEMbIE B
KOJIMYECTBEHHOM aHajiu3e (UHAHCOBBIX AaKTHBOB, TaKUX KaK MOJEIU LE€HOOOpa30BaHus
OMIIMOHOB U OIIEHKU PUCKOB;

— OCBOUTb METO/IbI CTATUCTHYECKOI0 aHAJIN3a IaHHBIX JJIS1 IPOTHO3UPOBAHUS PHIHOYHBIX
TEHJCHIIMHA U ONITUMHU3ALY UHBECTUIIMOHHBIX OPTQENeH;

— HAaY4YMTbCS NPUMEHATh BBIYMCIUTENIbHbIE TEXHUKU U TMPOTpaMMHBIE CPEACTBA JUIsS
pelLIeHHs MPAaKTHYECKUX 337a4 B 00J1aCTH (PMHAHCOBOT'O MOJICIMPOBAHUS U YIIPABJIEHUS PUCKAMU;

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

3Hamy:

— OCHOBHbBIE KOHLIETIIINM U COBPEMEHHbIE TEHCHIIUU KOJNYECTBEHHbIX (PMHAHCOB;

— MeToAbl MOJAENUPOBaHUs BoONATHIBbHOCTH aoxoaHocTu 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 OAKTECTHPOBAHUE MOJIENIEN YIIPABICHHUS PUCKAMU;

— aHAJIW3MPOBATH 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
IIPOBE/ICHUH Y4EOHBIX 3aHATUH B (hOpMe KOHTAKTHOM paboThl 00yUarOIMXCs € eJarornuecKuMu
paboTHHKaMHU YHUBEpCUTETA U B (popMe caMOCTOATENIbHONW PadOThl 00yUYAIOIIHUXCS:

KomnereHnuus Conep:xxanue Nuauxkarop IlepeyeHp MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIeTeHIIMH KOMIIeTeHLIMH 00y4yeHMs1 10 JUCHHUILIMHE (MO1YJII0)
YK-2. CriocobeH onpeaensTh YK-2.1. 3HaeT AeUCTBYIOIINE IPaBOBbIE HOPMBI,
KpYT 3aJa4 B paMKax perynaupyromye AeaTeIbHOCTb B 00IacTH
MIOCTaBJICHHOMH LieJIU U peleHus 3a1a4, OCHOBHbBIE METOMBI U
BBIOUPAThH MOJIXO/IbI K OTIPESNICHHIO KPyTra 3aaa4
ONITUMAJIbHBIC YK-2.2. YMeeT onpeaessTh Kpyr 3a1a4 B paMKax
CITOCOOBI UX 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 IKOHOMHYECKHE 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 MaTEeMaTHYECKOT0 aHAIN3a
3HaHUH B pa3InYHBIX OIIK-7.2. YMeeT HCIob30BaTh dKOHOMHYECKUE
chepax 3HAHUS JJIs1 ONTHMHU3AIIH 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 IPABOBBIE 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 3HAHHUH B PO(eCcCHOHATIBLHOM
o0nactu
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3. Temaruueckuii njiax

Nen/ TpynoeMKocTh, akageMH4YecKHe Yachl
n Ounas gpopma
KonTakTHas pabdora
HaunmenoBanue °
pasiesa IHCUHILTHHBI = g TKY
= 2 -] (Tekywmuii KOHTPOJIb
(MmonyJis) = = o = CamocrosiTeb
§ E ; ; Koutpoan Has paGora ycIeBaeMoCTH)
K z 23
5] < ™
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 JlomanHue 3amaHus,
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 (MO1YJIs1)

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

2 MopaenupoBanue BonaTHILHOCTH | BBenenue B Mmogenuposanue BonatwiabHocTH: ARCH-Monmenn.
nmoxonHocTy akTuBoOB: BBeneHne | GARCH monenn u apyrue pacmmpenns ARCH mist ananmza

JIOXOAHOCTEN
3 Bekropnast aBroperpeccus Bextopnas aBroperpeccust (VAR) u e€ npuMeHeHue B
MTPOTHO3MPOBAaHNH (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 aHAJIW3 METOJIOB 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

DOMIUPUYECKUI aHATTU3 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 cTyqeHT B Te4eHHE BCEro Iepuoja OOydYeHHs MOJydaeT WHAWBUAYAIbHBIN
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIa K pecypcaM 3 Jr000# TOYKH, TJIe eCTh NOJKIIOUeHHE K ceTu VHTepHeT,
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. . MeToas! ONTUMH3aIMK B 5KOHOMUKE U (PMHAHCAX : Y4eOHUK JJIs 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 KOpaiit [caiit]. — URL: https://urait.ru/bcode/568245.

2. BaBwioB, C. A. ®unancoBas maremaTHka. CToXacTHYeCKMH aHaiIM3 : Y4€OHMK U
npaktukym ais By3oB / C. A. Basunos, K. FO. Epmonenko. — Mocksa : U3narensctBo IOpaiit,
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 ofecrevyeHne

VYHUBEpCUTET pacmojaraeT MaTepHallbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JENCTBYIONIMM MPOTUBOIOKAPHBIM IIPaBUJIaM U HOpMaM U oOecreunBarolel MpoBeIeHne BCeX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTUYECKOW M HAay4HO-
HCCJIEIOBATENBCKOM paboT 00ydarouxcsl, IPelyCMOTPEHHBIX YU€OHBIM MJIAHOM.

[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 MHBAJIUJAMHM M JIMLAMU C OTPAHUYEHHBIMH BO3MOXHOCTSMH 310POBbS,
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 3aIaHUSA 110 KOHTPOJLHOH padoTe

KonTtpoabHnas padora

1. OOpsAcHUTE HETMHEHHOCTh (PUHAHCOBBIX BPEMEHHBIX PAIOB M IPUBEAUTE MPHUMEPHI,
XapaKTEpU3YIOIIHNE ITO SBJICHUE.

2. Ilouemy aBTOKOppeNALUs JOXOAHOCTEH OOBIYHO OJIM3Ka K HYIIO, TOrjaa Kak
AaBTOKOppEJISALUS KBaIpaTOB JOXOIHOCTEN 4acTO MOJIO0KUTEIbHA?

3. /aiite onpeneneHue «TsHKENBIX XBOCTOBY paclpeieeHuil JOXOAHOCTEeH U MOSICHUTE UX
3HauEHUE JJIs aHAJIM3a PUCKa.

4. Onumure sBJIEHUE KIACTEPU3ALMM BOJIATWIBHOCTH M €r0 IOCIEICTBUS UL
MPEJICKa3yeMOCTH PUCKA.

5. Uro Takoe CKaykH LeH B ()MHAHCOBBIX JAHHBIX M KAaK OHM BJIMSIOT Ha MOCTPOCHHE
Mojenein?

6. 3anummre MmoxmenupoBanue GARCH(1,1) ¢ mosicHeHueM mnapaMeTpoB U YCIOBHM
CTaIlMOHAPHOCTH.

7. Onumurte Metoasl mnapamerpuyeckod oueHkn GARCH ¢ wucnons3oBanuem
KBa3UMaKCHMaJIbHOTO MPaBA0N0100MUs.

8. Ha ocnoBanum 3amanabix mapameTpoB GARCH(1,1) paccuuraiiTe ycnoBHYIO
JUCIIEPCUIO HAa HECKOJIBKO I11aroB BIIEPE.

9. OO0wbsacuute npeumyiectBa mojeneit GARCH Hag npocThIMU CKONB3SIHUMHI CPEAHUMU
B OIICHKE BOJIATHJIBHOCTH.

10. Ob6cynute npobaemy HectabmnbHOCTH mapameTpoB GARCH-Mmoneneit 1 MeTosl uX
MIPOBEPKHU.

11. Onwumure cTpykTypy Moaenu VAR(m) Ha npuMepe JBYX aKTUBOB M TUI YpaBHEHHIA.

12. Onwumute mporecc oneHky napameTpoB VAR ¥ MpeanochuTky sl HX KOPPEKTHOCTH.

13. OOmscHUTE CMBICT UMITYIBCHBIX (PYHKIMHA peakiuu B VAR 1 UX MHTEpHpeTanuio ais
(UHAHCOBBIX aKTHBOB.

14. Wcnons3ys VAR, caenaiite ogHOCTYNEHYATHIM MPOTHO3 AOXOAHOCTU IMPH 33JaHHBIX
HCXOJHBIX TAaHHBIX.

15. PacckaxuTe, Kak ucnoyib30BaTh HHGopmarmonHsie kpurepun AIC u BIC npu BeiOope
ONTUMAJIFHOTO 3HAYEHHUs M (JIaroB).

16. Omnwumure ocHoBHBIE pacuupenus moaenu GARCH, yuntbiBaromye aCHMMETPUYHOCTh
U HellMHelHocTh BonatwibHOcTH (Harpumep, EGARCH, TGARCH).

17. OOBscHUTE KOHIICTHMIO CKAa4KOB (jump components) B MOZAENSAX BOJATHIBHOCTUH U
NIOYEMY Ba)KHO UX YUUTHIBATh.

18. Yrto Takoe MUKpOCTpYKTypa (puHaHCOBOro phiHKa? Onumute, Kakue 3pQPeKTsl OHA
BBOJIUT B BPEMEHHBIE Psi/ibl (PUHAHCOBBIX JaHHBIX.
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19. OObsicHuTe 3HaUY€HUE BBICOKOYACTOTHBIX MAHHBIX MAJIS U3MEPEHHs] BOJATUILHOCTU:
Harp., peajln30BaHHas BOJATUIHLHOCTD U €€ IPEUMYIIECTBA.

20. Kakue MeToibl HCHOIB3YIOT Ui MOJEIMPOBAHUS BO3MYUICHHH MHUKPOCTPYKTYPHI
PBIHKA, ¥ KaK OHU BIIMSIOT Ha OLIEHKY PUCKOB?

IIpumepHoOe onrcaHue U KPUTEPHHU OLEHMBAHUS K MPOEKTY

Onucanue npoekra:

CryneHrtaM HeoOXOIUMO pa3palboTaTh KOMIUIEKCHBIA aHAIMTUYECKHM MPOEKT, B paMKax
KOTOpPOTO TMPOBECTH HCCIEAOBAHHE W MOJCIMPOBaHHE (MHAHCOBOTO BPEMEHHOIO psiia C
MPUMEHEHUEM METOJI0B KOJIMUYECTBEHHOr0 aHaIn3a, U3y4eHHbIX B Kypce. [IpoekT BkitouaeT coop
1 00pabOTKy IMIMPUUYECKUX JTAHHBIX, OIICHKY U TIocTpoeHue mojeneit BonatuibHocT (GARCH,
EGARCH/TGARCH, croxacTH4ecKoil BOJIAaTHIIBHOCTH ), aHAIN3 B3aUMO3aBUCUMOCTH aKTHBOB C
UCIIOJIb30BAHUEM BEKTOPHBIX aBTOPETPECCHOHHBIX MOJENICH, a TakKe OILIEHKY KauecTBa M
npeicKa3aTeabHOM CIIOCOOHOCTH MOJIENIeH prCKa M TOXOJHOCTH (BKIIto4as pacyet Value-at-Risk).
Htorom paboThl IOKHA CTaTh 0OOCHOBAHHAS MHTEPHpPETALNs PE3yJbTaTOB MOJIECIUPOBAHUS C
BbIBOJIaMU 00 OCOOEHHOCTSX HCCIEIYyeMbIX JaHHBIX M PEKOMEHAALUSIMU 10 YIPABICHHUIO
(MHAHCOBBIMU PUCKAMH.

Kpurepun oueHuBanmsi:

1. AKTYaJIbHOCTb U MOJIHOTA MOCTAHOBKH MPO0O1eMbI:

4yéTKOe OIpe/ielieHne 3a7aud HccieloBaHusl, 000CHOBaHHME BBIOOpa (PUHAHCOBBIX
JIAHHBIX U LIEeJIeH MOJICTUPOBAHUSI.
2. KauecTBO 00padOTKM JAHHBIX:

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

MPaBUJILHOCTH BHIOOpa U 00OCHOBaHWE MOJIENel BONATUIBHOCTH, IpuMeHeHne VAR-
MOJIEJIEN ISl aHAJM3a B3auMOCBSI3EH.
4. AIEeKBATHOCTb OLIEHKH M KAJMOPOBKH MO/IeJIe:

KOPPEKTHOCTh TMapaMeTPUYECKON OIEHKH, MPUMEHEHHUE METOJ0B MaKCUMAaJIbHOTO
MPaBa0NOI00s, TPOBEPKA CTAOMIHLHOCTH apaMeTPOB.
5. OuneHKa NPOrHOCTHYECKHUX CBOMCTB MO/ eJIeil:

MIPUMEHEHHE TECTOB Ha TOYHOCTh MPOTHO30B, UCCIIEIOBAHUE MPEICKA3aTEIbHON CUIIbI
1 3QPEKTUBHOCTH MOJENEH.
6. Peanm3anmsi ynpasJiieHHs] pUCKAMM:

pacyeT U mHTepHnperanus nokasareneit Value-at-Risk ¢ ucnonb3oBaHreM pa3IMIHBIX
noaxooB (Hampumep, MouTe-Kapio, uctopuiueckoe MoIeTMpOBaAHUE).
7. 'nyOuHa aHauM3a U HHTEPHIpPeTALNS Pe3yJIbTATOB:

000CHOBaHHOE OOCYXKJICHHE TIONYyYEHHBIX pe3y/lbTaTOB, AaHAlU3 COOTBETCTBUS
runorese 3¢ (HEeKTUBHOTO PHIHKA, BBISIBIEHHE OCOOCHHOCTEHN PhIHKA.
8. KayecTBO nmpe3eHTALMHU MPOEKTA:

CTPYKTYPUPOBAaHHOCTh OTYETA, SICHOCTh W3JIOKEHHUSA, KOPPEKTHOE OhOpMIICHHE
rpaduKoB 1 TaONUII, IOTUYHOCTH BHIBOJIOB.
9. CaMOCTOSITEIbHOCTh H HHHOBALIMOHHOCTDH MOAX0/1a:

MPOSIBIICHUE KPUTHUYECKOTO MBIIIICHUS,, OPUTHHATBLHOCTh B BHIOOpPE METOAOB HIIU
WHTEPIPETAIHIX, UCIIOIH30BAHUE COBPEMEHHBIX MHCTPYMEHTOB aHAJIHU3a.

IIpumepHbIe 3aJaHuA 1)1 KBU30B
KBuz 1

1. Yro Takoe "TsKeNIbIe XBOCTHI" B OMIIUPHUECKUX 0COOEHHOCTSIX (PMHAHCOBBIX JAHHBIX?
a) HopmanwsHOe pacnpesieneHne 10X0IHOCTEH aKTHBOB
b) Beicokast BEepOSITHOCTb SKCTpEMaJIbHBIX 3HAUYCHHUH JJOXOAHOCTEN IO CPaBHEHHIO C
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HOPMAJIBHBIM pacIpeieIeHUEM

¢) CrabuibpHas BOJIATHIIBHOCTD 0€3 KoJieOaHui
d) OTcyrcTBHE aBTOKOPPEISAIUU B JJAHHBIX
IIpaBuabHbIH 0TBET: b

2. Kaxkoii ocHOBHON KOHIENIIMEH KOJTNYEeCTBEHHBIX (DMHAHCOB SBIISETCS UCIIOJIb30BaHUE
MaTeMaTHYECKUX MOJIeNeH i aHanu3a (PUHAHCOBBIX PHIHKOB?
a) KauecTBeHHbIil aHann3 noBeieHUs HHBECTOPOB
b) [IpumeHeHHE BEPOSITHOCTHBIX MOJICNICH U CTATUCTHYECKUX METOJIOB
¢) UrnopupoBaHue SMOUPUYECKUX JTaHHBIX
d) ®okyc ToabKO Ha QYHAAMEHTAILHOM aHAIIN3E
IIpaBuiabHbIi oTBET: b

3. Uro xapakTepu3yeT KJIaCTepPH3AIHIO BOJIATHIBHOCTH B (PMHAHCOBBIX JAHHBIX?
a) BonatunbHoCTh OCTaeTCsl MOCTOSIHHOW BO BPEMEHHU
b) [Iepro/ibl BEICOKO BOJIATHIIEHOCTH YEPEAYIOTCS C IEPUOIaMU HU3KOW BOJATHILHOCTH
C) BonaTuiabpHOCTB Beeria CHMMETPUYHA
d) OtcyrcTBHE KOPPEISIMHA MEXTY TPOIUTBIMEA U OYAYIIUMHU TOXOIHOCTSIMHU
IIpaBuiabHbI oTBET: b

4. Yro takoe ARCH-Mozenb B MOJEITHMPOBAHUH BOJATUILHOCTH?
a) Mozenb ¢ MOCTOSHHOM BOJATHIIBHOCTHIO
b) Mogens, rae TeKymast BOJIaTHIBHOCTh 3aBUCUT OT KBAJIPATOB MPOILLIBIX OMIMOOK
¢) Mopens 6e3 yuera acuMMeTpuu
d) Mozens [u1st BRICOKOYAaCTOTHBIX TAHHBIX
IIpaBuiabHbIH OTBET: b

5. Kak pacmupsier GARCH-monens ARCH?
a) Jlo6aBinsieT 3aBUCUMOCTb OT IPOILIBIX 3HAYEHUH BOJIATUIBHOCTH
b) YOupaer aBTOKOPPETALUIO OMHOOK
c¢) Urnopupyet kBajpathl OIIHOOK
d) ®okycupyercs TOIHKO HA CAMMETPUHU
IIpaBu/IBLHBIN OTBET: a

6. Yro Takoe BekTopHas aBroperpeccus (VAR)?
a) Mojenb a1 OJHOMEPHOTO BPEMEHHOTO psijia
b) Cucrema ypaBHEHUH, T1Ie KaXK/1asi IepEMEHHas 3aBUCUT OT CBOMX JIaroB U JIaroB
JPYTUX MepeMEHHbIX
¢) Monens 6e3 yduera B3auMOCBSI3€il MEXy IEPEMEHHBIMU
d) Moaens U1t MPOrHO3UPOBaHUS TOIBKO BOJIATHIIEHOCTH
IIpaBuabHbIH 0TBET: b

7. Kax nmpumensiercs VAR B mporao3upoBanu GUHAHCOBBIX MOKa3aTenei?
a) Jlnst ananm3a OT/AEIbHBIX aKTUBOB 0€3 CBsI3ei
b) s MogenTupoBaHusl B3aMMOBIUSHUS HECKOJIBKIX YKOHOMUYECKUX MTEPEMEHHBIX
¢) TonpKko 1151 OIIEHKH PUCKOB 0€3 TOXOTHOCTH
d) UrHopupys BpeMeHHBbIE Jlaru
IIpaBuabHbIH 0TBET: b

8. Uro takoe EGARCH-monens?
a) Mogens 6e3 yuera aCHMMETPUHU BOJATHIIBHOCTH
b) Mojenb, y4uThIBAIOIIAs ACHMMETPUYHBIN OTKIUK BOJIATUILHOCTH Ha TOJOKUTEIIbHEBIE
U OTpHUIATEIbHBIE OKH
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¢) Mogenb ¢ MOCTOSTHHOM BOJIATUIIEHOCTHIO
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 mopenupyeT acCUMMETPUIO Yepe3 MOPOroBbie 3P PeKTh
¢) TGARCH ur"opupyet npoIuibie OImoKu
d) TGARCH ¢oxycupyercst Ha CAMMETpUN
IIpaBuiabHbIi oTBET: b

10. Yro Takoe MHTETpUPOBAHHBIE MOJIEIH BOJIATHIILHOCTH?
a) Mogenu 0e3 yyeTa HHTErpaluy JaHHbIX
b) Mozenu, KOMOMHUPYIOIIHE BOJATHIBHOCTD C APYTUMH (DaKTOpaMH, TAKUMH KaK
YPOBEHb LIEH
¢) Mopenu TONbKO ISl KpaTKOCPOYHBIX ITPOTHO30B
d) Mogenu 6e3 mMporHo3upOBaHUs PUCKOB
IIpaBuabHbIH 0TBET: b

11. Kak smnupuueckue ocoOOeHHOCTH (PMHAHCOBBIX JAHHBIX BIHSAIOT HA MOJIEIUPOBaHUE?
a) [lenarot Mozenu npoiie u TouHee 0e3 KOPPEKTUPOBOK
b) TpeOyroT yuera aBTOKOppENALIH, KJIaCTePU3aLIUU U TSKEIIbIX XBOCTOB
¢) UrHopupytoT BoJIaTUIBHOCTh
d) ®okycupyroTcs TOJIBKO Ha HOPMAJILHOM PacCIpeesIeHUH
IIpaBuabHbIH 0TBET: b

12. Yto sBAsieTcss OCHOBOM CTPYKTYPHI (DMHAHCOBBIX IaHHBIX B KOJIMYECTBEHHBIX (PHMHAHCAX?
a) TonpKO KaueCTBEHHBIC OMTMCAHUS
b) BpeMeHnHbIe psiibl 1OXOAHOCTEN, 00BEMOB U IIEH
¢) Cratuueckue TaOIHIBI 0€3 TUHAMUKHI
d) /lanHbIie 6€3 CTaTUCTUYECKOTO aHAIHM3a
IIpaBuabHbIH 0TBET: b

13. Kak VAR nomoraer B aHaju3e B3aUMOCBS3EH MEXIAy aKTUBaMuU?
a) Moaenupys Kaxayro NepeMEeHHYI0 HE3aBUCHUMO
b) YuuThiBasi Kpocc-KOPPEISILIUY U JIard MEXKAY epeMEHHbIMU
¢) UrHopupyst 5JKOHOMUYECKHUE CBSI3U
d) ®okycupyschk TOIBKO Ha OJIHOM aKTHBE
IIpaBuabHbIH 0TBET: b

14. Yro nporunosupyrot pacumpennss ARCH-moneneit, rakue kak EGARCH?
a) TosbKO OXOTHOCTh O€3 PUCKOB
b) BonaTuibHOCTB C yU€TOM aCUMMETPUU M PUCKOB
¢) [locTosiHHYIO BOJIATUIIHLHOCTH
d) lannpie 6€3 SMIUPUYECKUX OCOOCHHOCTEH
IIpaBuabHbIH 0TBET: b

15. B uem npeumymiectBo GARCH Haja mpocTbIMH MOJIEISIMU BOJIATUIIBHOCTH?
a) IrnopupoBaHye NpoIuUIbIX JaHHBIX
b) YdeT nepcucTeHTHOCTH BOJATHIBHOCTH U €€ TUHAMUKU
¢) OUKCHpPOBaHHAs BOJATUIBHOCTb
d) TonbKo A1 CHMMETPUYHBIX IIIOKOB
IIpaBuiabHbI oTBET: b
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KBus 2

1. Yro Takoe runoresa s dextuBHOro peinka (EMH)?
a) Peiaku Beeraa Hedp(EKTUBHBI M PEICKA3yeMbl
b) LleHbI aKTUBOB MOJTHOCTHIO OTPAXKAIOT BCIO IOCTYIHYIO HH(OPMAIUIO
¢) laBecTOpbl MOTYT CHCTEMAaTHYECKH TTOTY4aTh CBEPXIPHUOBLITL
d) Peinku UTHOPUPYIOT (hyHIAMEHTAIbHbBIC JaHHbIC
IIpaBuiabHbIi oTBET: b

2. Kak smnmpudecku TecTupyercs Tunoresa 3pQeKTHBHOTO phIHKA?
a) Tonbko TeopeTnyecku 0e3 TaHHBIX
b) Uepe3 aHaim3 KOppemsInii, TECTHI HAa CIIY9aliHOCTh M aHOMAIIUU
¢) Urnopupys ucropuyeckue AaHHbIe
d) ®okycupysice Ha HyHIAMEHTATBHOM aHAJIN3E
IIpaBuiabHbIi oTBET: b

3. Uro Takoe Value-at-Risk (VaR)?
a) MakcumainbHast IpuObLIb OT MHBECTULIMH
b) Onenka MakCUMAIIBHBIX TOTEPH C 33JJAHHOI BEPOSTHOCTHIO 32 MIEPHO
¢) Cpenusisi JOXOIHOCTD MOpPT(hens
d) IonHas >nuMUHALNS PUCKOB
IIpaBuiabHbIi oTBET: b

4. Kak npoBoautcs backtesting moneneit VaR?
a) Teopernuecku 6e3 NPOBEPKU HA UCTOPUUYECKHUX JAHHBIX
b) CpaBHEHHEM MMPOTHO30B € (PAKTUIECKUMHU MTOTEPSIMU JJI OIEHKH TOYHOCTH
¢) Urnopupys BeposiTHOCTH
d) @okycupysch TOJIBKO Ha T0XOJHOCTH
IIpaBuiabHbIH OTBET: b

5. Uro Takoe BHICOKOYACTOTHbIE (PUHAHCOBBIE JaHHBIE?
a) JlaHHbIe C UHTEpBaJIaMU B TO/IbI
b) /lanHble ¢ 4aCTOTOH OT CEKYH]I 10 MUHYT (THUKU, MUHYTHbBIE JTAHHBIC)
¢) CraTtuueckue JaHHbIE 0€3 BpeMEHHON TMHAMUKHI
d) lanHble TONbKO O GyHIaMEHTAJIbHBIX [TOKA3aTENsIX
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 MeTopl HCIIONB3YIOTCS U1 OLIEHKH TOYHOCTH MPOTHO30B J10XOAHOCTH?
a) TonabpKko CyOBEKTUBHBIE OLICHKH
b) MSE, MAE, TecTbl Ha peicKa3yeMOCTh U CpaBHEHUE MOJieei
¢) UrnopupoBanue omudok
d) ®okyc TOIBKO Ha pUCKAX
IIpaBuabHbIH 0TBET: b

8. Uto Takoe CpaBHUTEIBHBINA aHATIU3 METOJOB IPOrHO3UPOBAHUS PHUCKOB?
a) O1eHKa ToJIbKO OJTHON MOJCITH
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b) CpaBHEHHE TOYHOCTH, HAZC)KHOCTH U BBIYUCIUTEIbHON A((HEKTUBHOCTH Pa3HBIX
MoJieei

¢) UrnopupoBaHue SMIUPUYECKUX JTaHHBIX

d) ®okyc Ha TEOPETUYECKUX ACTIEKTAX

IIpaBuiabHbIi oTBET: b

9. Kak runotesa 3¢)()eKTUBHOTO PHIHKA BIUSAET HA MPEICKa3yeMOCTh PhIHKA?
a) JlemaeT pbIHOK MOJIHOCTBIO MTPEACKA3yeMbIM
b) OrpannunBaeT BO3MOXXHOCTH IMPeJICKAa3aHUs Ha OCHOBE MyOIMYHON HH(DOpMaIH
c) [To3BonsieT cucTeMaTnyecKie aHOMaIHH
d) Uraopupyet GyHIaMEeHTATBHBINA aHAIIN3
IIpaBuiabHbIi oTBET: b

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

11. Kak sMnupudeckuil aHaan3 BbICOKOYACTOTHBIX JIaHHBIX TIOMOTaeT B Kelcax?
a) rHopupys peajibHble JaHHBIE
b) BeIsIBIIsIst HATTEPHBI MUKPOCTPYKTYPBI, TUKBUIHOCTH U AaHOMAJTHIA
¢) PoKycHpysCh TOJIBKO HA MAKPOJIAHHBIX
d) be3 yuera BpeMeHHBIX PsI0B
IIpaBuiabHbIH OTBET: b

12. Yro Takoe backtesting B kontekcte VaR?
a) [Iporuos 6e3 nmpoBepku
b) Uctopruyeckast CHMYJISIHS UTSI IPOBEPKH YaCTOTHI MPEBBIIEHUH MTOTEPh
¢) Tonbpko TeopeTHyeckast OlleHKa
d) UrnopupoBaHue BepOsSTHOCTEM
IIpaBuiabHbIH 0TBET: b

13. Kak runote3a 3¢ (eKTHBHOTO PBIHKA TECTHPYETCS] SMIUPUIECCKH?
a) Tonpko Ha pyHAaMEHTABHBIX TaHHBIX
b) Uepes TecThl HA CTy4alHOCTH 11€H, aHOMAJIUU U TIPEICKA3yEeMOCTh
c¢) be3 yuera BpeMeHHBIX ps10B
d) ®okycupysch Ha CyObEKTUBHBIX MHEHHSIX
IIpaBuiabHbIH 0TBET: b

14. Yto nmpOoTHO3UPYIOT MOJIENIN BBICOKOYACTOTHBIX JIAHHBIX?
a) ToabKO JOATOCPOUYHBIE TPEHIBI
b) KpaTtkocpounsie koseGanus, cripeapl 1 00beMbl
¢) UrHopupyst MUKpOCTPYKTYpY
d) Cratuueckue ypoBHU
IIpaBuiabHbIH 0TBET: b

15. B uem posib OLIEHKH TPOTHO30B B YIIPABIICHUH PUCKAMU?
a) IrnopupoBaHne TOUHOCTH
b) ObecnieueHne HaICKHOCTH MOJICIICH IJIsI IPUHATHS PEIICHUI
¢) ®okyc TOJIBKO Ha T0XOJHOCTH
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d) be3 cpaBHeHUs METOIOB
IIpaBuabHbIH 0TBET: b

3amanus AJ151 NPOMEKYTOUYHOM ATTECTANUM 10 JUCHMILIMHE (MOTYJII0)

Ne n/m 3ananue OtBer Komnerenuus

1 VYKakuTe OCHOBHYIO KOHLIETILIUIO KOJTMUECTBEHHBIX MaTeMaTHYEeCKHe OIIK-7
(hMHAHCOB, CBSI3aHHYIO C IPUMEHEHHEM MaTeMaTHYeCKuX MOJENN
MoJIeJIeH Ul aHAJIM3a PHIHKOB.

2 HazoBuTe sMmuprudeckyro 0COOEHHOCTh (PHMTHAHCOBBIX TSDKEJIBIC XBOCTHI OIIK-7
JIAHHBIX, XapaKTEePHU3YIOLIYIO BEICOKYIO BEPOSITHOCTD
SKCTpPEMaJIbHbIX 3HAYEHUM JTOXOJIHOCTEH.

3 YKakuTe MOJIENIb BONATUIIBHOCTH, TIe TEKYIIas ARCH OIIK-7
BOJIATHJILHOCTH 3aBHUCHUT OT KBaIPaTOB MPOLLIBIX OIIHOOK.

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

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

6 HazoBuTe MOmens, YIUTHIBAIOIIYI0 ACHMMETPHYHBIH EGARCH OIIK-7
OTKJIMK BOJIATHIIFHOCTH HA MOJIOXKHUTENbHBIC 1
OTpHLIATEIbHbIE IOKH.

7 YkaxxuTe Mo/IeTh BOJATHIBHOCTH, MOJACTHPYIOIIYIO TGARCH OIIK-7
ACHMMETPHIO Uepe3 OPOroBbie SPPEKTHI.

8 HazoBuTe MeToM OIIEHKH TOYHOCTH TPOTHO30B TOXOTHOCTH MSE YK-9
U PUCKOB.

9 YKaxuTe rUnoTe3y, COrIacHO KOTOPOM LleHbl aKTUBOB EMH YK-9
MOJTHOCTHI0 OTPAYKAIOT BCIO JIOCTYMHYIO HHPOPMAITHIO.

10 Ha3oBute onieHKy MakCUMAaJIbHBIX [TOTEPD € 33JaHHOMI VaR VK-9
BEPOSITHOCTHIO 32 MEPHOI.

11 VYkakuTe METOJI POBEpKU Mojeneit VaR Ha uctopudeckux backtesting YK-9
JIAHHBIX.

12 Ha3zoBute naHHbIE C 4aCTOTOM OT CEKYH JO MUHYT. BBICOKOYACTOTHBIE YK-9

13 VYKaXnuTe MpaBoBYI0 HOPMY, PETYIMPYIOIIYIO 1€ TEIbHOCTh | HOPMATHUBHBIE aKThI YK-2
B 00JIACTH PELICHUS 3a/1a4 110 YIPABJICHUIO PUCKAMH.

14 HazoBute onTuMansHbIN cioco0 penieHus 3a/1a4 B paMKax BBIOOp METOJIOB YK-2
1IEJIN, YIUTBIBAsI pECYPChl M OTPaHUYCHUSL.

15 YKaxuTe MpakKTUUECKUHN OIBIT TPUMEHEHUS 3HaHUH O pa3paboTKa pereHui YK-2
MPaBOBBIX HOPMAX B CUTYAIIUsX YIIPABICHHUSI PUCKAMHL.

16 HazoBuTe oCHOBHBIE SKOHOMUYECKHE TEOPHUH, TEOpUHU YK-9
MpPUMEHsIEMbIE B aHAIM3€E NPEICKa3yeMOCTH PHIHKA. 3¢ GeKTUBHOCTH

17 VYKaXnuTe yMEHHE aHAIN3UPOBATh SKOHOMUYECKYIO aHaJIU3 TaHHbBIX YK-9
nH($OpMAaITUIO i 000CHOBAHMSI CTPATETHH.

18 Has3oBuTte npakTHyecKuii ONbIT IPUMEHEHUS peanu3anus YK-9
SKOHOMHMYECKHX 3HaHUI B IPOTHO3MPOBAHHH PHUCKOB. MIPOEKTOB

19 VYKaxuTe MpaBoBOE MOHATHE, CBI3aHHOE C peryinupoBaHue OIIK-8
WCTIOJIb30BaHUEM 3HAHUH B MPOQPEeCcCHOHATLHON
JIeSITENIBHOCTH 110 PHIHKAM.

20 HazoBuTe npakTudeckuii onbIT IPUMEHEHUS IPABOBBIX aHaJIN3 KelcoB OIIK-8

3HAHUN B 00JaCTH BBICOKOYACTOTHEIX JaHHBIX.
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