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1. Kparkasi XapakTepuCcTHKA TUCHUINIMHBI (MOIYJIs)

Pabouas mporpamma mucuurinHabl (Monyisi) «llopTdenbHble MHBECTUIIMM» COCTABIICHA B
COOTBETCTBUHU C (ellepaibHBIM T'OCYJapCTBEHHBIM 00pa30BaTEIbHBIM CTAHIAPTOM BBICIIETO
oOpa3oBanusi — OakamaBpuar mo crenuansHoctd 38.03.05 busnec-undopmaruka, mpopuib
busHec-aHanuTHKa, YTBEPKICHHBIH MPUKAa30M MUHUCTEPCTBA HAYKH M BBICIIETO 00pa30BaHUs
Poccuiickoit ®eneparuu Ne 838 ot 29.07.2020 roaa.

Nzyuenune nucuurmunibl (Momnyis) «IlopTdenbHble HHBECTUIIMHUY MO3BOJIIET 3P (HEKTUBHO
YIpaBIATh PHUCKAMH M JIOXOAHOCTBIO, (opMupys cOaJaHCHPOBAHHBI WHBECTHLIMOHHBIN
noptdens. ITO 3HAHUE CIOCOOCTBYET MPUHSATHIO OOOCHOBAHHBIX ()MHAHCOBBIX DPEUICHUH U
ONTUMAJILHOMY pacIpe/IeICHUIO KaluTajla B Pa3INYHbIX aKTUBAX.

MecTto 1ucUIIIMHBI (MOAYJISA) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

Hacrosimas nucuunianHa (MOayJib) BKJIOUEHA B y4€OHBIH IIJ1aH 10 MPOorpaMMe MOArOTOBKH
OakanmaBpuata o Hampasieruto 38.03.05 busnec-mndopmaruka, npoduns busnec-ananutuka
U BXOAMUT B BapuaTuUBHYI yacTb bioka 1, ¢opmupyemyro ydacTHHUKaMH 00pa3oBaTelbHbBIX
OTHOILICHUH.

JucnumimHa (MOayIb) sIBJs€TCSl BBIOOPHOM M JOCTYIHA /ISl M3ydeHus Ha 3 uinu 4 Kypce
B 5, 6 mim 7 ceMecTpax Ha BBIOOD.

Hesab u3ydyeHuss AUCUMILIMHBI (MOAY.Js): (GOpMHUPOBaHUE HABBIKOB aHA/IM3a, OLIEHKH U
yIIpaBJICHUS! WHBECTUIIMOHHBIMU TOPTQENIMHI ISl TOCTHKEHHUS ONTUMAIBHOTO COOTHOIICHHS
PHUCKa U IOXOAHOCTH.

3agauu u3y4eHusi IMCHUIIMHBI (MOAYJIA):

— UW3YYUTh TEOPETUYECKHE OCHOBBI NOPTQPETBHONH TEOpHH, C HCIOJIE30BAaHHEM
MaTeMaTUYeCKUX METOJO0B JIMHEHHONW anredOpbl M CTAaTUCTUYECKOTO aHalu3a il OLCHKHU
0’KUJAEMOM JOXOIHOCTH U BOJIATUIBHOCTH aKTHBOB;

— OCBOUThH NMPHUMEHEHHE KOMITBIOTEPHBIX AJTOPUTMOB M IPOTPAMMHOIO OOecTedYeHus
(manpumep, Python unu R) miga cumynsuum noprdenedt, pacuera koddpduuuento lapna u
IIPOBEJEHUS CLIECHAPHOT'O aHAIN3a MHBECTUIIMOHHBIX CTPATETNH;

— pa3paboTaTb HaBBIKM OLEHKM U YOpaBJIeHHs pHUCKaMH mopTderneil yepes
MaTeMaTUYeCKUe MHCTPYMEHTBI, TaKH€ KaK TEOpHs BEPOSITHOCTEH, PErpeCcCHOHHBIA aHANIU3 U
metoabl MoHTe-Kapiio, ¢ yueToM COBpEMEHHBIX (PMHAHCOBBIX PHIHKOB;

— c(hopMUpOBaTh KOMIIETEHLIMHM B HUHTErPAllMM MaTEeMAaTUYECKUX U KOMIIBIOTEPHBIX
MOJIXOJI0OB JUIsl pPEIICHHs NPAaKTHMUECKUX 3a7ad MOPTQEIbHOIrO YIpaBJIEHUs, BKIIOYAs aHAIU3
3 PEKTUBHOCTH WHBECTULMI M aJanTalMi0 CTPATEeTHil MOJ M3MEHSIOIHUECS SKOHOMHYECKUE
YCIIOBHSL.

B pe3ysbTare 0cBOeHUsI AUCHHUINIMHBI (MOLYJI51) 00Y4YAIOLINIACS JOJIKEeH:

3Hamy:

— OCHOBHbBIE€ KOHIENIMN U UHCTPYMEHTHI aHaIM3a (PMHAHCOBBIX PHIHKOB, BKJIKOYAs TUIIbI
aKTHUBOB, KOPPEJIALMIO U BOJIATUIIBHOCTb;

— METOJbl YNpPAaBJICHHUS PUCKOM U JOXOJHOCTbIO MOpTdens (IuBepcUpHUKAIMS,
koa¢¢unument Ilapmna, VaR);

— TMPUHUUIBI TOCTPOEHHUS U ONTHMHU3ALNU aITOPUTMHUECKUX CTpaTeruil noprdeabHoro
TPEUINHTA,;

— COBpEMEHHbIE MOJXOAbl K aHaIM3y JaHHBIX W BHU3yanu3auud 3(QQeKTUBHOCTH
noptdens,

ymembo:

— paccuUMThIBaTh M aHAJIM3MPOBATH IOKA3aTeIM PHUCKA M JIOXOAHOCTU Moprdens it
IPUHSTHS NHBECTULIMOHHBIX PEILICHUM;

— TMpPHUMEHATh AJITOPUTMUYECKUE CTpPATeTHH (XEeKMPOBAHUE, pOTAIUS aKTHBOB,
apourpax);
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— HCHOJB30BaTh MHCTPYMEHTHI aHanu3a aaHHbIX (Python, Excel, Cbonds u ap) mns
OLIEHKU (PPEKTUBHOCTH MOPTQEIs;

— ONTHUMHU3UPOBATH CTPYKTYpPY TMOpTQeENs Ha OCHOBE pBIHOYHBIX YCIOBHUH U
MHBECTHIIMOHHBIX IIEJICH;

6na0ems:

— TMoCcTpoeHHe H  pebaJaHCHpPOBKAa  JAMBEPCU(DULIMPOBAHHBIX  MHBECTHIIMOHHBIX
noptdenei;

— paboTta ¢ GUHAHCOBHIMHU JIaHHBIMH ¥ UX UHTEPIIPETALINH,

— TECTHPOBaHHE U BHEAPCHUE AITOPUTMHUYECKHUX CTPATETHIA;

— OLICHKA PHIHOYHBIX, KPEAUTHBIX M OTIEPALMOHHBIX PHUCKOB.
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2. IlepeyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs

Komnereniun, ¢opmupyembie B pe3ylbTaTe OCBOCHUS IUCIHUILIMHBI (MOIYJsS) MpH
MIPOBEJCHNH YUeOHBIX 3aHATHI B (hopMe KOHTAKTHOU pabOThI 00YYAIOIIUXCS C IEAArOTHYECKUMU
paboTHUKaMU YHUBEpCUTETa U B (popMe CaMOCTOSTENEHONU PabOThI 00yUYarOIINXCA:

Komnerenuus Conep:xanue Nuaukartop IlepeyeHb MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIeTeHIIMH KOMIIeTeHIIMH 00yuyeHMs1 10 JUCHHUILIMHE (MO1YJII0)
VK-1. Crocoben VK-1.1. 3HaeT METOALI IOMCKA U aHaJIN3a
OCYIIECTBIIATH MOUCK, nHpOpPMAaLUH B 00JIACTH aHAJIUTUKHY,
KPUTUYECKUN aHAIN3 U OCHOBHBIE IIPUHIIMIIBI KPUTUYECKON OLIEHKH
cHHTe3 HH(pOopMaITuHy, HCTOYHHKOB MHPOPMAIIUN U UX
MPUMEHSTH CHCTEMHBIH PEJIEBaHTHOCTH.
HOJXOZ ATl peLeHUs YK-1.2. YMeeT KpUTHUECKH OLIEHUBATh UCTOUHUKHI
MIOCTaBJICHHBIX 33124 nHGOPMALUH U CHHTE3UPOBATh JaHHbIE U3
Pa3IMYHBIX UICTOYHUKOB JJIsl PEILICHHUS
3aja4, MPUMEHSITh CUCTEMHBIH MOIXO0. K
aHaJM3y U PELICHUIO KOMIUIEKCHBIX
pobaeM
YK-1.3. Hmeet npakTHUECKHIA OTIBIT pabOTHI C
COBpPEMEHHBIMH HHCTPYMEHTAMH U
TEXHOJIOTHSAMH JJIs1 00pabOTKH
uHpopManyu, GOpMyTUPOBAHUH U
CTPYKTYpUPOBAaHUH 3a]1a4 HA OCHOBE
MIOJTy9eHHOU MH(pOpMAITIH
OIIK-3. Crioco0eH ynpaBisiTh OIIK-3.1. 3HaeT MPUHIIUIIBI YIIPaBJICHUS poIleccaMu
NpOoIIecCaMM CO3JaHHUs 1 pa3pabOTKH U BHEIPEHUS MMPOAYKTOB U
WCIIOJIb30BaHHMS ycIyr B cdepe nHGOPMaAI[HOHHO-
NPOIYKTOB H yCIYT B KOMMYHHMKAIIMOHHBIX TEXHOJIOTHH
chepe OIIK-3.2. YMeer pazpabarbIBaTh alrOpPUTMBI U
UHQOPMaIIOHHO- pOrpaMMbl, 00ECTIEUNBAIOIIUE
KOMMYHHMKALIHOHHBIX 3¢ GeKTUBHOE CO31aHHUE U UCTIONb30BaHHE
TEXHOJIOTHi, B TOM WH(POPMALIMOHHBIX TPOAYKTOB
qucIe pa3padbaTbIBaTh OIIK-3.3. HmeeT npakTHUECKHii ONBIT B YIIPaBICHUN
ITOPUTMBI U NpOEKTaMu B 001aCTH HHPOPMAITUOHHO-
MPOTrPaMMBI AJIST UX KOMMYHHKAIIMOHHBIX TEXHOJIOTHH,
NPaKTUIECKON BKJIFOYast KOOPIUHALIUIO KOMaH] 1
pean3annn peCypCoB IJIsl JOCTHKEHHUS ITOCTABJICHHBIX
neneu
OIIK-4. CriocoOeH noHUMaThb OIIK-4.1. 3HaeT OCHOBHBIE IPUHLUIIBI PaOOTHI
TIPUHIIMAIIBL PA0OTHI WHPOPMAIMOHHBIX TEXHOJIOTUH B UX
UHPOPMAITUOHHBIX BIIMSIHAE Ha OM3HEC-TIPOIIECCHI
TEXHOJIOTHIi; OIIK-4.2. VYMeeT HCITOJIb30BaTh METOIBI
UCIIOJIb30BaTh MporpaMMHBIE CpesICTBa Jist cOopa,
WHQOPMAITUIO, METOIBI 00paboTKH U aHaIM3a HHPOPMAIUH,
Y IPOrpaMMHBIE obecrieunBasi KAYeCTBEHHYIO
cpezncTsa ee cOopa, HH(POPMALMOHHO-aHATUTHYECKYIO
00paboTKH U aHaIN3a TIOJIEPKKY
JUTsE UHPOPMAIIMOHHO- OIIK-4.3. HmeeT nmpakTUUECKUA OTBIT B TPUMEHEHUN
AHATUTHYECKOI AHAJIMITUYECKUX WHCTPYMEHTOB IS
MOAACPKKH TTPUHATHUA NOAACPKKH IIPUHATHS YIIPABICHYCCKUX
YIpaBIIEHIECKUX pelleHu B OpraHu3aIusix
peleHui
I1K-1. Crocoben I1K-1.1. 3HaeT KIFOYEBEIE METOJIBI
UCIIOJIb30BaTh €CTECTBEHHOHAYYHbIX, 3KOHOMUUECKUX U
OCHOBHBIE METO/IbI UT-aucuuniux, npuMeHseMble B
€CTECTBCHHOHAYYHBIX, npodecCHOHANBHON AEATETLHOCTH
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sxoHoMHuYeckux u UT-
JHCLHIUIMH B
npoheCcCUOHANTBHOMN
ESITENHHOCTH IS

[K-1.2.

YMeeT UHTerpUpoBaTh pa3IuyHbIC
METO0JIOTHYECKHE TTOAXOIBI JIJIs
MPOBEACHUS TEOPETHUUECKUX U
SKCIEPUMEHTAIBHBIX UCCIIEIOBAHUN

TEOPETUYECKOTO U IK-1.3. HmeeT nmpakTUUECKUNA OIBIT NPUMEHEHHUS
IKCTIEPUMEHTAIILHOTO METOJIOB B pealTbHBIX POEKTAX JJIst
UCCIIeTOBaHUS JOCTHYKECHHSI HAYYHBIX M TIPAKTUYECKUX
pe3yabTATOB

IK-2. CriocobeH MK-2.1. 3HaeT OCHOBHbBIC MATEMATHUECKUE METOIbI
UCTIOJIb30BaTh Y MHCTPYMEHTAIIbHBIE CPEJICTBA,
COOTBETCTBYIOIINI mpUMeHsieMble 7151 00padOTKU 1 aHATU3a
MaTeMaTHYeCKUI nHpOpMAITUH
amnmapar u IK-2.2. YmeeT 3 HeKTHBHO HCII0JIb30BATh
UHCTPYMEHTAIIbHBIC MaTeMaTUYSCKUH anmapaT st
cpeacTBa it CUCTCMATHU3alluX JaHHBIX U PCUICHUA
00paboTKH, aHATU3a U npodeccuOHANBHBIX 3a1a4
cUcTeMaTH3alu [1K-2.3. Hwmeer npakTHUECKHUA ONBIT pabOTHI €
UHGOPMAITUH 10 TEME WHCTPYMEHTaMH aHaju3a HHQOpMaLuu B
WCCIICIOBAHUS IS paMKax UCCIIeI0BaTEIbCKUX MPOCKTOB
peleHHs 3a1a4
npohecCHOHATBHOMN
JeSITeTbHOCTH

I1K-8. Crioco6eH mox [1K-8.1. 3HaeT MPUHIUIIBI U CTAaHIAPTHI YIIPABICHUS
PYKOBOJICTBOM MPOCKTaMU
crienyanucTa 6onee
BBICOKOI1 KaTErOpHU T1K-8.2. YmMeeT pa3paOaThiBaTh IUIaHBI U
OCYILECTBIIATh OPTraHU30BbIBATh NPOCKTHYIO AEATEIBHOCTh
MUTAHUPOBAHHUE U B COOTBETCTBHU C YCTAHOBJICHHBIMHU
OpraHU3aIHIo CTaHIApTaAMHU
HPOEKTHOM I1K-8.3. VmeeT mpakTHYECKHUil ONBIT y4acTust B

JACATCIIBHOCTHU Ha
OCHOBC CTaHJapTOB
YIIpaBJICHUSA IIPOCKTAMU

MIPOEKTHOH padoTe, BKIIOYast
IUTAHUPOBAHUE U KOOPIUHALIUIO 3a/1a4
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3. Temaruueckuii njiax

Nen/ TpynoeMKocTh, akageMH4YecKHe Yachl
n Ounas ghopma
KonTakTHas pabdora
HaumenoBanue o
pas/iesia AHCHUILIHHbBI = = TKY
= 2. o = CamocrosiTe (Tekymuii KOHTPOJIb
(moy.s) = s = Kontpo JbHAast ycreBaeMoCTH)
& = = =R Jb
é S gz padora
5] < M
®, =
=
1 OcHOBBI TOPT(HENEHOTO 6 6 2 21 [ToaroroBka k ceMuHapy,
TpeUauHra u Jomaiiiaue 3anaHus,
(hMHAHCOBBIX PHIHKOB Ksu3
2 VYnpasneHue puckoM u 6 6 2 21 [ToaroroBka k ceMuHapy,
JIOXOTHOCTBIO JomarHue 3amaHus
roptdens Ksus
3 AJTOpUTMBI U 5 5 2 2 22 [ToaroroBka k ceMuHapy,
CTpaTeruu Jomainue 3ananus,
opT¢heTpHOTO KonTponbnas pabora
TpenMHra
4 AHanutuka u pabota ¢ 6 6 3 22 IToaroroBka k ceMHuHapYy,
JAHHBIMU JUTSI Jomainue 3aganus
mopT¢heTpHOTO Ksu3
TpeHuHIa
5 [IpakTuka u 5 5 3 8 22 IToaroroBka Kk ceMHuHapy,
yIpaBleHue JlomanHuie 3amaHus,
noprdeneM B peabHOM [Ipoekt
BpEMEHHU
IK3amen 4
Hmozo: | 28 28 12 14 108
Obvem oucyunaunovt (Mooyns) 190
(6 ax. u.)
Obvem Ooucyunaunvt (MoOoyns) 5
(6 3au. eo.)
4. CopepxxaHue TUCHUILIHHBI (MOTYJIS)
Neni/m HaumenoBaHue pasaesia Conep:xanue JTUCHUILIHHBI (MOYJIs1) IO TeMaM
JAMCHMILJIMHBI (MOYJIs1)
1 OcHoBBI TOPT(HEITEHOTO BBenenue B pruHaHCOBBIE pRIHKK 1 TOPTdenbHbIN noaxo. Kinaccsr
TpelauHra U PUHAHCOBBIX AKTUBOB U (DAKTOPBI, BIUSIONINE HA UX TUHAMUKY
PBIHKOB
2 VYrpaBieHue pUCKOM U ITokaszarenu pucka v JOXOIHOCTH NOPTQEs: pacyeT U HHTEPIPETALHSL.
JOXOAHOCTBIO OpT(esis Mertonsl auBepcupukaniy 1 oneHka kodgppunuenta Ulapna. Value-at-
Risk u cTpecc-tectupoBanme nmoptdens
3 AJNTOPUTMBI U CTPATETUH [TpUHIMITEI TOCTPOCHHUS ¥ OTITUMH3AIIUH aJITOPUTMUYECKUX CTPATETHH.
noptdenbHOro TpedaAnHra AJNTOPUTMBI XEPKUPOBAaHMUS, POTAIIMU aKTHBOB M apOUTpaxa.
[Tpumenenue GakTOpHBIX MOZEIEH B HOPTQEIBHBIX CTPATETHSIX.
BbakrectupoBanue u oneHka 3¢ (hEeKTUBHOCTH CTpaTeruit
4 AmnanuTrka u padota c Hcrounuku u cOop NaHHBIX JJIs aHAIM3a (UHAHCOBBIX HHCTPYMEHTOB.
JaHHBIMHU A71s1 opTdenbHoro | OOpaboTka, BU3yalu3alus U HHTepIpeTanns GUHAHCOBBIX JaHHBIX.
TpeIuHra Hcnonw3osanue Python, Excel u Cbonds mis ananu3za noprdens
5 IIpakTuka u ynpapieHue Peanuzanus aaropuTMUYECKUX CTPATErHid ¥ OIITUMU3ALINS MTOPTQEIs Ha
noptderneM B pealbHOM OCHOBE PBHIHOYHBIX ycioBHH. OeHKa 3 (EeKTUBHOCTH H KOPPEKTHPOBKA
BpEMEHH noptdens. [IpezeHTanusi HTOrOBOro MpPOeKTa N0 NOPT(HENbHON CTpaTeruu
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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  DJIEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUHU YHUBEPCUTETA, TAK U 32 €r0 MpeaesaMHy.

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

Ocnognasa numepamypa:
1. OcHoBbl OpTGhETHHOTO HHBECTUPOBAHUS : yueOHUK 11t By3oB / T. B. Hukutuna, A. B.

Penera-TypcynoBa, M. ®pémmens, A. B. Snpun. — 2-e uzn., ucnp. U gon. — Mocksa :
WznatenbctBo FOpaiit, 2025. — 195 c¢. — (Bricmiee oOpazoBanue). — ISBN 978-5-534-07092-7.
— Tekcr : oanekrponsbli // OOpa3oBartenbHas 1miatrdopma HOpaiit [caiit]. — URL:

https://urait.ru/bcode/561929.

2. Ackunamsu, B. M. WnuBectunuu : y4eOHuk st By30B / B. M. Ackunamsu, B. @.
MaxkcumoBa. — 3-¢ u3 1., nepepad. u gon. — Mocksa : UznarensctBo FOpaiit, 2025. — 386 c. —
(Beiciiee oOpasoBanme). — ISBN 978-5-534-17743-5. — Tekcr : oaekTpoHHBIA [/
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/560012.

3. Kysuenos, b. T. IHBecTUIIMOHHBIN aHAU3 : yYeOHUK U MPAKTUKYM st By30B / b. T.
KysnenoB. — 2-e uza., ucop. u ngon. — MockBa : U3znarensctBo FOpaiit, 2025. — 363 ¢. —
(Beiciiee oOpazoBanme). — ISBN 978-5-534-02215-5. — TekcT : SJeKTpOHHBIA //
OopazoBarenpHas miatdopma FOpaiir [caiit]. — URL: https://urait.ru/bcode/560308.

4. IumenoB, H. A. VYmpaBnenue (pUHAHCOBBIMH PHUCKAMU B CHCTEME SKOHOMUYECKOM
0€30MMacHOCTH : YIeOHUK U PAaKTHKYM Juis By30B / H. A. TlumenoB. — 3-e u3n., mepepad. u JO1I.
— Mocksa : U3aarensctBo IOpaiit, 2025. — 353 c. — (Bsiciiee o6pazoBanue). — ISBN 978-5-
534-16342-1. — Tekct : anexTpoHHEI // O6pa3oBarensHas wiardgopma FOpaiit [caiit]. — URL:
https://urait.ru/bcode/560218.

Hononnumenvnan r1umepamypa:

1. Teruora, T. B. MuBecTummm : y4eOHUK U TpakTUKyM Jutst By30B / T. B. TermoBa. — 2-¢
u3f., nepepab. u gon. — Mocksa : M3marensctBo IOpaiit, 2024. — 781 c¢. — (Bsicuiee
obpazoBanmue). — ISBN 978-5-534-18289-7. — Texkct : anmekTpoHHBIN // OOpa3zoBareibHAs
miatdopma IOpaiit [caiit]. — URL: https://urait.ru/bcode/534717.

6. MaTepuaabHO-TEXHHYECKOE 00ecTeyeHne

VYHUBEpCUTET pacmojaraeT MaTepHalIbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JEMCTBYIOIIUM MTPOTHBOIIOKAPHBIM TPAaBHUJIaM U HOPMaM M 00ECIIeYHBAIOIIEH IPOBEIEHUE BCEX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTHUYECKOW M HAy4YHO-
HCCJIEIOBATENBCKOM paboT 00ydarouxcsl, IPelyCMOTPEHHBIX YU€OHBIM MJIAHOM.

[TomMerienust, KOTOpPbIE MPEICTABIISAIOT CO00M yueOHbIE ayAUTOPUH JJIsl TPOBEICHUS 3aHATHH
JEKIIMOHHOTO ~ THUIMA, 3aHATHH CEMHHApCKOro (NPaKTUYEeCKOTO0) THIA, TPYNIOBBEIX W
WH/IMBUYaJIbHBIX KOHCYJbTAIUH, TEKYIIEro KOHTPOJIS U MPOMEXYTOYHOM aTTeCTalllH, a TAKKe
MIOMEIICHUS IS CAMOCTOSATENBHOM paObOTHl U MMOMEIICHUS ISl XpaHEHHUS W MTPO(YUITaAKTHIECKOTO
oOciy>xuBaHus yueOHOro obopynoBanus. [lomeneHns: yKOMIUIEKTOBAHbI CIICIUATN3UPOBAHHON
MeOeNbl0 U TeXHHYECKHUMHU CPEJCTBAaMH OOYYEHUs, CIYXKaIlMMH ISl MIPEACTaBICHUS Y4eOHOM
uHpopManuu OOJBIION ayTUTOPHH.
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https://urait.ru/bcode/560012
https://urait.ru/bcode/560308
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N3yuenne qucuIInHbl (MOIYIIs1) 00eCIIeYnBaeTCs B YYCOHBIX ayIUTOPHSIX, OCHAIIICHHBIX

— CTOJIAaMH U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOU;

— MEXaHWYECKHMHU KaIbKYJISITOPaMHU;

—  CHENHUAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITIOYAs IEMOHCTPAIIHOHHOE 000PYI0BaHHE.

[TomereHus 111 CaMOCTOATEIBHOM pabOThI 00yYaIOIINXCS, B TOM YHCIIE IPUCTIOCOOTICHHbBIE
JUI WCTOJB30BAHUS WHBAJTUAAMHU M JUIAMH C OTPAaHUYEHHBIMH BO3MOXKHOCTSIMH 30POBBS,
OCHAIIIEHbl KOMIBIOTEPHONH TEXHUKOH C BO3MOXKHOCTBIO MOAKIIOUEHUS K ceTu «MHTepHeT» u
o0ecrieyeHHeM  JIOCTyNa B OJEKTPOHHYIO  MH(POPMALMOHHO-OOpPA30BATEIBHYIO  CPEdy
YHuBepcurera.

OOyyarommMcesl IPeNOCTaBIAETCA JOCTYIl (B TOM 4YHCIE YIAIEHHBIN) K pecypcam
MH(}OPMaLIMOHHO-TEIIEKOMM YHUKAIIMOHHOM ceTH «VHTepHeT», AJIeKTPOHHBIM pecypcaM (B TOM
YHCJI€ AIEKTPOHHBIM OMOIMOTEYHBIM CHCTEMaM, COBPEMEHHBIM NpOQecCHOHATIBHBIM 0azam
JAHHBIX U UH()OPMAIIMOHHBIM CIIPABOYHBIM CUCTEMAM):

Ne HaumeHoBaHue moprasia Ccplika
(u31aHusl, Kypca, IOKYMeHTA)
1. Hayunas snextponnas 6ubnuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OuoIMoTEKA
2. baza manneix mis I T-cneruaincTos https://habr.com
3. | Baza mannsix ScienceDirect https://www.sciencedirect.com
4. | OdurmansHbpIi calT MUHHCTEPCTBA HAYKH https://minobrnauki.gov.ru/

BbIcIIero oopasosanus Poccuiickoit @eaeparuu

5. | ®enepanbhsiii moprai «Poccuiickoe oopazoBanue” | https://www.edu.ru/

6. | Mudopmanuonnas cucrema "Eaunoe okHo nocryma | http://window.edu.ru/
K 00pa3oBaTeNbHBIM pecypcam"

7. | Enunas xomnexiums nudpoBsix oOpazoBatenbubix | http://school-collection.edu.ru/
pecypcoB

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

[lepeueHp HMHPOPMAIIMOHHBIX TEXHOJOTUH, WCHOJB3YEMBIX IPU  OCYIIECTBICHUU
00pa3oBaTeNLHOTO MpoIiecca M0 TUCHUIIMHE (MOAYII0), B TOM YHCIIE€ KOMIUIEKT JIMIEH3HOHHOTO
IPOrpaMMHOr0  OOecreyeHusl, COBPEMEHHble MpodeccuoHanbHble 0a3bl  JaHHBIX U
MH(POPMAaLIMOHHBIE CIIPABOYHBIE CUCTEMBI:

HaunmenoBanue 1O ITpousBoacTBoO JluneH3nonHoe / cBOOOAHO

pacmpocTpansieMoe

OnepanuoHHbIe CUCTEMBbI:

Microsoft Imagine (Windows Client, Server) | sapy6exnoe | nurensnonsoe

BpaysepsI:

Slupexc.bpaysep OTEYECTBEHHOE | CBOOOJHO PacpOCTpPaHsIEMOe

Google Chrome 3apyOeKHOe cBOOOJIHO pacrpocTpaHsIeMoe

Od¢ucHble NpUI0KEHNS:

Microsoft Imagine (Visio, OneNote) 3apy0ekHOoe JMLIEH3UOHHOE

TeXstudio 3apy0exKHoe CBOOOJIHO pacIpOCTPaHIEMOE

Adobe Acrobat Reader 3apyOeKHOe cBOOOJIHO pacrpocTpaHsIeMoe

IporpammHoe o0ecneveHne 1Jisl IVIAHHPOBAHUS H YYeTa BPeMEHH:

Toggle app | 3apyOexHoe | cBOOOJIHO pacnpocTpaHsIeMoe

CucTeMBbl YHpaBJeHHsI MPOEKTAMM:

Microsoft Imagine (Project) | sapyGexHoe | nuuensnonHOE

CucTeMBbl ynpasJieHHsi 6a3aMH IaHHBIX:

Microsoft Imagine (SQL Server) | sapyGesxuoe | muuensHonHOE

Cucrtemsl peseppHOro konuposanus (backup):
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Acronis Backup Advanced for HyperV | sapy6exnoe JMLIEH3UOHHOE
CnpaBoYHO-NIPABOBbIE CHCTEMBI:

KoncynprantlLioc: cripaBouHO-IIpaBOBast OTEYECTBEHHOE | JINIICH3UOHHOE

cucTeMa

CpencrBa aHTMBHPYCHOM 3aIIMTHI:

Kaspersky Endpoint Security mist 6usaeca OTEYECTBEHHOE | JHIIEH3HOHHOE
Crampmaprasii Russian Edition

Cpensl pa3padoTKm:

Visual Studio Code 3apy0exHoe CBOOOIHO pacpoOCTPaHIeMOe
Bash (Unix shell) 3apyOexkHOE CBOOOJIHO pacnpocTpaHsIeMOe
Anaconda 3apy0OeKHOE CBOOOJTHO pacIpoCTpaHsIEeMOe
Robotic Operating System 3apy0exKHOE CcBOOOHO pacIpOCTPAHIEMOE
CopelliaSim 3apyOeKHOe CBOOOJIHO pacrpocTpaHsieMoe
Google Colaboratory 3apy0exHoe CBOOOIHO pacpOCTPaHIEMOe
IlakeTbl IPOrpaMMHBIX CPEeACTB M OMOJINOTEK:

AutoPsy 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIEeMOe
Interactive Disassembler (IDA) 3apy0eKHOe CcBOOOJHO pacIpOCTPAHIEMOE
Cucrtembl ynpapjeHusi onéanorpagudeckoii HHGpopManueii:

Zotero | 3apy6exHoe | cBoGOIHO pacipocTpansieMoe
CepBuchl U C1yKOBbI:

Bind 3apy0eKHOE CcBOOOJHO pacIpOCTPAHIEMOE
Docker 3apyOexKHOE CBOOOJIHO pacnpocTpaHsIeMOe

7. MeroanyecKue  OlleHOYHbIe MATEPHAJIbI
MeToan4yeckue yKazaHHus I 00y4AIOUIUXCS 110 OCBOCHUIO TUCHHILIMHBI (MOYJIs1)

B mponecce uzyuenus aucuumiiuHsl (Moaynst) «IIOpTdenbHble MHBECTULMM» B paMKax
TEKYIIEro KOHTPOJISl YCIIEBAEMOCTH MCIOJB3YIOTCSl TaKhe BUJIbI Y4eOHOM paboThl, Kak JIEKIUH,
CEeMMHApbl, MIPAKTUYECKUE 3aHATHUS, KBHU3bI, IOMALIHUE 3aJ[aHus, MPOEKT, a TaKXKe Pa3IUYHbIC
BU/Ibl CAMOCTOSATEIBHONW paboThl 00yUarouXcs MO 3aJjaHUIo0 MIPernojaBaTelis, HallpaBJIeHHbIE Ha

pa3BUTHC HaBBIKOB HpO(I)CCCHOHaHBHOﬁ JICKCHUKHU, 3aKpCIUICHUC MPAKTUYCCKUX
HpO(l)@CCI/IOHaJ'IBHI)IX KOMHGTCHHHPJI, MOOIIPCHNUEC HHUITUATUB.
.HeKZ/;M}Z - CUCTCMATUYICCKOC, IOoCICa0BAaTCIIbHOC, MOHOJIOTHYCCKOC H3JI0KCHUC

nperno/iaBaTeseM yueOHOTo MaTepuraa, Kak MpaBuiio, TEOPETUYECKOTO XapaKTepa.

B mponecce nekuuii peKOMEHIyeTCS BECTH KOHCHEKT JIEKIHUI: KpaTKO U CXEMaTHYHO
(UKCUPOBATH OCHOBHBIC WIEH, BHIBOJBI M OOOOIICHUS JIEKIMW; BBIIENATH BaXXHBIE MBICIH,
KJIIOYEBbIE CJIOBa U TepMUHBL. HeoO0X0onMMO OTMETUTh BONPOCHI WM MaTepuabl, KOTOpHIE
BBI3BIBAIOT 3aTPYTHEHHS, U TOTBITATECS HAWTH OTBETHI B PEKOMEHIOBaHHOU ynTepatype. Ecimu
pa3oOpaThCsi B MaTepuaie He YyHaercs, cieAyeT chOopMyIHpoBaTh BONPOC U 3a4aTh €ro
NPETO/IaBaTeI0 Ha KOHCYJIBTAIIH WM BO BPEMSI CEMHUHAPCKOTO (TIPAKTHYECKOTO) 3aHSTHSL.

Cemunap — 310 (hopma yu4eOHOU NEeATeTHHOCTH, MPOBOANMAs B y4eOHOM 3aBEJICHHUH IO
PYKOBOJACTBOM TMpEMOJaBaTeNs, TA€ CTYACHTHl aKTUBHO Yy4YacTBYIOT B OOCYXKIEHUSX,
MPAKTUYECKUX 3aJJaHMsIX U APYrux (popmax B3auMOACHCTBHUS.

Jns ycneurHoi moAroToBKM K CEMUHAPY PEKOMEHIYETCS 3apaHee 03HAKOMUTHCS C TEMOU
3aHATUA W OCHOBHBIMH MaTCpHalaMu, 4T00BI MMETH BO3MOKHOCTH AKTHBHO y4aCTBOBAaTh B
obOcyxaeHnu. Takke MOJNIE3HO MOATOTOBUTH BOIMPOCHI U HJIEU ISl 0OCYKIEHUS, YTO MOMOKET
rI1y0ke OHATh MaTepUal U NMPOJIEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.

Ilpakxmuueckue 3anamus — akTuBHAas (opma oOydyeHHs, B paMKax KOTOPOHl CTYAEHTHI
IPUMEHSAIOT TEOPETHYECKHE 3HAHMS HAa INPAKTHUKE, BBIINOJNHSAS 3a7add, JKCIEPUMEHTHI WIN
yIpa>KHEHUs IS 3aKpEIUICHUs] HaBBIKOB U yMEeHUH. OHM CIIOCOOCTBYIOT Pa3BUTHUIO MIPAKTHUECKUX
KOMIIETCHIIMM, CTUMYJIHPYIOT CaMOCTOSATENBHOCTh M IO3BOJISIIOT HMHTEIPUPOBATH 3HAHUSA W3
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Pa3IMYHBIX AUCHUIUIMH B PeabHbIC CLIEHAPHH PEIICHHS TpoOIeM.

JUis ycrnenHoi MOArOTOBKH K MPAaKTUYECKOMY 3aHSTHIO: TIEpel] 3aHATHEM BHHMATEIBHO
U3y4YHUTE JIGKIUOHHBII MaTepual MO MPOSKTHOMY MEHEKMEHTY, CBSI3aHHBIA C TEMOW 3aHSATHS
(manmpumep, merononorun Agile unm ympasnenue puckamu B MM-mpoekrtax), yToOBI Jydiie
NOHMMAaTh KOHTEKCT 3a/1a4 M MPUMEHSTh 3HAHWS Ha MPAKTUKE; pa3JeinTe 3aHATHE HA JTallbl B
CBOEM IIIaHE: MOArOTOBKA, aKTUBHOE BBIIOJIHEHME 33/1a4, 0OCyXIeHue U pediekcus. Y aeaure
BHHMaHHeE Jie/UTallHaM U PaCIpeIeIUTe YCHIIHS, YTOObI H30€XaTh CIEIIKN U (POKyca Ha KIIFOUEBBIX
acIleKTax; BOBJICKAWTECh B IPYIIIOBYIO paboTy, 3aJaBaliTe BOIPOCHI IPENIOJaBATEII0, 00CYKIalTe
UIeH C OJHOTPYNIHUKAMHM M TPHUMEHSIHTE KPUTHYECKOE MBIIIICHUE Ui peIleHHs 3aaad,
0co0eHHO B KoHTeKcTe MM -IpoekToB (HarpuMep, aHaJIu3 PUCKOB HIIH PaCcIpeIe/ICHUE PECYPCOB);
HIOCJIE 3aHATHUS POAHAIU3ZUPYNUTE, YTO yAaOCh, KAKHE OMIMOKHM OBUTH JOMYIIEHBI, U 3aIHIINTE
KJIFOUEBbIE BBIBOJIBL. Mcmionb3yiiTe 00paTHyIO CBSI3b OT MpEnogaBaTeis Ul yIydlIeHUs] HAaBBIKOB
¥ TTOJITOTOBKH K CIEIYIOIINM 3aHSATHSIM.

Yuacmue 6 cemunape (ayoumopuas paboma) — akTuBHas paboTa CTyJeHTa Ha CEMHUHApE,
€r0 OTBETHI Ha BOIIPOCHI MTPETIOIaBaTElsl M YIaCTHE B JMCKYCCHH.

Jis yCcrenHoro yqacTHsi B CEeMUHApe CTyIEHTaM PEKOMEHAYETCS 3apaHee 03HAKOMHUTHCS C
TEMOW OOCYKICHHUS, POYUTATh HEOOXOJMMBIC MaTepHaibl U MOJArOTOBUTH BOMPOCHL. BaxkHO
AKTUBHO CJIYIIaTh M BOBJICKATHCS B TUCKYCCHIO, BEICKA3bIBasi CBOM MHECHHUS M apTyMEHTUPYS HX.
[lpu oTBeTax Ha BOIPOCHI MPEMOJABATENsl CTOUT OBITh YBEPCHHBIM, YETKHUM M JIOTUYHBIM,
OMHPAsCh HA U3YUCHHBIN MaTeprall. Takke MOJIe3HO MOICPKUBATH UAJTIOT C OJJHOKYPCHUKAMH,
4TO0BI 000TaTUTh 00CYXKJICHUE U PACIIIUPUTH CBOHM 3HAHUSI.

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

[Ipu pabGore Hax JOMAIIHUMHM 33/JaHUSIMM Ba)KHO BHUMATEIbHO O3HAKOMHUTBCS C
TpeOOBaHUSIMU U CPOKaMH BBINOJIHEHUs. PekoMeHyeTcss pa3ouBaTh 3aJaHUs Ha dTarmbl, YTOObI
u30exaTh MEperpy3ku M Jydllle yCBOUTh Marepuai. Mcmosb3oBaTh pa3nuyHble HUCTOYHUKU
uH(popMalny, BKI0Yas yaeOHUKU U OHJIaH-peCcypcChl, AJis 0ojee ryOOKOro MOHUMaHUsI TEMBI.

Keuz — 3T0O WHTEpaKTUBHOE TECTHMPOBAaHHUE, HANPABICHHOE Ha IPOBEPKY 3HAHUM U
ITOHUMAaHUs U3y4aeMOT0 MaTepHuaa.

[ yCHelmHou MOArOTOBKM K KBHM3Yy PEKOMEHAYETCS BHUMATEIBHO HU3YyYUTb OCHOBHBIE
MIOHATHUS U METOJbl, U3ydaeMble Ha Kypce. [Ione3Ho pemars npakTHYeCcKue 3a/1a4u U IPUMEpBHI,
4TOOBI 3aKPENUTh TEOPETHUECKUE 3HaHUS. TaKkKe CTOUT 03HAKOMUTHCS C TAITMYHBIMU BOIIPOCAMU
u popMaTamMH 33JaHUN, YTOOBI JIydllle MOATOTOBUTHCS K TECTUPOBAHUIO.

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

Llenb KOHTPOJIBHON PaOOTHI — MOTYYUThH CIIEUAILHBIE 3HAHUS MO OJHOM MM HECKOIBKHM
TeMaM JHUCUHUIUIMHBI U POIEMOHCTPUPOBATH HABBIKM X MPAKTUYECKOTO TPUMEHEHHS.

IIpoexm — uccnenoBaTenbcKas padboTa 1Mo Kypcy U Mpe3eHTalMs pe3yibTaToB.

Jlns ycnemHod MOArOTOBKM K MPOEKTY: YETKO ONpPENeNUTe LEAH M 33Jayd MpPOeKTa,
pacripesieiuTe posid U OOS3aHHOCTH MEXJY YYaCTHHKaMM, a TaKKe YCTaHOBHTE CPOKHU
BBITMIOJTHEHUSI KaXKI0M YacTH paboThl. PerynsapHo nmpoBoanuTe BCTpedH i 00CYKASHH Iporpecca
Y PELIEHNS BO3HUKAIOLINX BOIPOCOB.

Camocmosmenvruass paboma — paboTa CTYJEHTOB, HANpaBlieHHass Ha YIIyOJIEHHOE
W3YYEHUE OT/IEIbHBIX TEM U BOMPOCOB YUYEOHON AUCIMILTUHBI (MOTYIs).

B nporiecce camocTosATenbHON paboThI CTYIEHTHI B3aUMOJICHCTBYIOT C PEKOMEHI0BAHHBIMH
MaTepHajaMH NP MUHUMAJIbHOM YYaCTHUHU MPEToiaBaTess. 3a1aun CTyIeHTa BKIIOYAOT paboTy
C KOHCTIIEKTaMH JIEKIIUi (00paboTka TeKCTa), MOBTOPHOE U3yUeHHE YUeOHBIX MAaTEPHAJIOB, TUTAHOB
N TC3UCOB OTBCTOB, U3YUCHUC NOMOJHUTCIBbHLIX TEM, BBIIIOJIHCHUC y‘-ICGHO-I/ICCJIGILOBaTeJIBCKI/IX
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3aJlaHUM U IPYyTroe.

CucremMa oueHUBaHUS Pe3yJbTATOB 00y4YeHHs MO JUCHUIIMHE (MOAYJII0)

Kpurepun noJiyyenusi ypoBHSI M OlleHUBAHUS C(POPMUPOBAHHOCTH KOMIIETEHIUI 110
aucuunaune (moay.awo) «IloprdenbHble HHBECTHUMN»

OrneHuBanue YpOBHS Y4E€OHBIX JOCTHXKCHUU, OOYYArOMIMXCs MO TUCHUILIMHE (MOIYIIIO),
OCYIIECTBIISICTCS B BUJIE TEKYIIET0 KOHTPOJIS YCIIEBAEMOCTH M IMPOMEKYTOYHOM aTTECTAIIUH.

I[IpomexyTouHasi aTTecTamusi 1O JUCHUIUIMHE (MOIYJIO) OCYIIeCTBIseTcs B (opme
9K3AMeHa, Py STOM MPOBOJAMUTCS OIIEHKA KOMITETCHIINHA, C(HOPMUPOBAHHBIX IO TUCIUTLIAHE.

I[JISI OLCHUBAHUWA TCKYHICI'O KOHTPOJISA YCIICBACMOCTU U HpOMe)I(YTOqHOﬁ arTeCTalmuu

HCIIOJIB3YCTCA I[eCSITI/I6aJIJIBHa$I KajJIa OLUCHHMBAHUA, KOTOpasd COOTHOCUTCA C TpaHHHHOHHOﬁ

NATHOATUTPHON IITKAJION CIIEAYIOIIMM 00pa3oMm:

JlecaTnbanabHas
OlleHKA

IIaTudaninLHas
OLICHKA

Oo0mas xapakTepHCTHKA pe3yJabTaTa 00y4eHus 1o
JUCUHMILIMHE (MOLYJIIO)

10

OTinyHO

9

OTinyHO

8

OTinyHO

CTyIOeHT NOJHOCTBIO BJAJEeT 3HAHMSAMH, H3IO0KEHHBIMH B
paboueii mporpamme, U riIyOOKO OCMBICISAET TUCHUILTUHY. OH
CaMOCTOSITETIbHO U JIOTUYECKH TMOCIIe0BaTeIbHO OTBEYAET Ha
BCE BOIIPOCHI, aKIIEHTHPYsS BHUMAaHUE Ha HauOojiee BAXKHOM.
YMmeer aHanM3upoOBaTh, CPaBHHBATh, KIACCHU(HUIUPOBATH,
0000maTh,  KOHKPETU3WPOBaTh W  CHUCTEMAaTH3WPOBATH
W3y4YCHHBIH MaTepuan, BBLACSS KIIOUYEBbIE MOMEHTHl U
yCTaHaBJIMBas MNPUYINHHO-CJIICACTBCHHBIC CBA3U. YeTro
(bopMynupyeT OTBETHI, YBEPEHHO HHTEPIIPETUPYET PE3YIbTAThI
aHAJTM30B U JAPYTHX HCCIIEJOBAHUH, a TAK)KE PEIIACT CIOKHBIE
3agaun. CTyJeHT XOpOLIO 3HAKOM C METOAAaMH HCCIIEI0OBaHu,
HEOOXOIUMBIMH JISl MPAKTHYECKOH IEATEIBHOCTH, U yMEET
CBSI3BIBATh TEOPETHUCCKHUE ACIEKTHl JNUCIMILIAHEI (MOIYIIS) C
MPaKTUYECKUMHU 33aJa4uaMH.

Xoporo

Xoporo

CryneHt obyafaeT 3HAHUSMH IIpeaMeTa IOYTH B IIOJIHOM
o0beMe pabodell TporpaMMbl M CAMOCTOSITENILHO, JIOTHUECKH
MOCJIE0BATENIFHO M BCECTOPOHHE OTBEYAET HA BCE BOIPOCHI,
aKLUEHTHPYS BHUMaHUe Ha HanOoJiee 3HaYnMbIX MOMeHTaxX. OH
yMEeT aHAJM3UPOBaTh, CPaBHUBATh, KIACCU(PHIIMPOBATD,
0000maTh, KOHKPETH3UPOBaTb W  CHUCTEMaTH3HPOBAThH
M3YYEHHBIA MaTepHuall, BBIAENSAA €ro KIIOYEBBbIE aCIeKTHl U
yCTaHaBIUBAs MIPUYUHHO-CJIC/ICTBEHHBIE CBSI3H.
@opMynMpyeT CBOM OTBETHl, YBEPEHHO HHTEPIPETHPYET
pe3ynpTaThl aHAIM30B W JAPYTHUX HCCIIEIOBAHUN, a TaKxke
pelIaeT CIOKHBIE CUTYallMOHHBIE 3a1a4d. CTYIEHT XOpOoIIo
3HAKOM C METOJIAaMH WCCIIEJ0BAHHS, HEOOXOIUMBIMH JUJIsI
MPAKTUYECKOM  AESITENbHOCTH, M  yMEET  CBS3BIBATh
TEOPETUYECKHUE aCHEeKThl TpeAMeTa C MPaKTUYECKUMHU
3ala4aMH.

Y 10BIETBOPUTENBHO

Y 10BIIETBOPUTEILHO

CryneHT oOyafaer 0a30BBIMU 3HAHMSMH 10 JUCIUILIAHE
(MOIyJ1r0), HO UCTIBITBIBAET TPYTHOCTH IPH CAMOCTOSTEIIBHBIX
OTBETax W HWCIOJb3YeT HETOYHbIe (HOPMYIHPOBKUA. B xone
OTBETOB OH JIOMTyCKAET OIHUOKH, KACAIOIUECS] CYyTH BOTIPOCOB.

CTyI[eHT crocooeH pelaTh TOJBKO CaMBbIC MPOCTHIC 3aa4Yu U
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JdecaTudannbuas IlaTudannbHas Oo0mas xapakTepuCTHKA pPe3yJabTaTa 00y4eHus 1o
OLIEHKA OLICHKA JucHUIJInHe (MOIYJIIO)

BJIaACCT JINIIb MHHHUMAJIbHBIM Ha60pOM METOO0B

HCCIIEOBAHUSL.
3 He cnan CryneHT He oBIajien 00s13aTeTbHBIM MUHUMYMOM 3HAaHUH TI0
2 He cnan MpEeAMETY U HE MOXKET OTBETHUTh Ha BOIMPOCHI, JAXKE €CIU
1 He cnan MpernomaBaTeb  3aJaeT  JIONMOJHUTEIbHBIC  HABOISIIHC
BOIIPOCHI.

Jucnuniuna (Moaynb) «I10pTdenpHbie MHBECTUIIUNY OLICHUBAETCS CIAEAYIOUUM 00pa3oM:

AKTHBHOCTB Bec |KonunyecTBo Onucanue

Homamame 3amaaus | 10% 13 Hab6op 3ama4 o TeMaM HeAeH

AynutopHas padora | 10% 15 AxTuBHas paboTa CTyIeHTa Ha CEMHHApe

KonTponbHbie 20% 1 [Mucermennas pabota ¢ HabOpoM 3a1ad, KOTOPbIE HYKHO

paboThI PELIUTh 332 OTPAaHHYCHHOE BPEMS

KBusbt 15% 7 WNHTepakTUBHOE TECTHPOBAHUE, HAIPABICHHOE HA
IIPOBEPKY 3HAHUI M IOHUMAHUS U3y4aeMOro Marepuana

[Mpoext 15% 1 HccnenoBartenbckast paboTa o Kypcy M Ipe3eHTalus
pe3yIbTaTOB

Dx3ameH 30% 1 [TucemeHHast Wiw yCTHas paboTa Hall 3aJaHAeM,

HampaBJICHHBIM Ha MPOBEPKY MOJYyYEHHBIX 3HAHUH 1
HaBBIKOB I10 KypCy

®opmysa pacyéra MTOroBOM OLEHKHM MO aucuuiinHe (moaynaw) «IloprdenbHbie
unBectumum». «0,1 X cpeanee 3a nmomamnue 3amanus + 0,1 x ayauropHas pabora +
0,2 x cpennee 3a koHTponbHBIE paboTel + 0,15 % cpeanee 3a xkBu3bl + 0,15 x mpoektr + 0,3 x
IK3aMEH».

Texkyumii KOHTPOJIb ycreBAeMOCTH 00y4aKOIIUXCs M0 JUCHUILIHHE (MOAYJII0)
IIpumepHbIe TOMaLIHAE 32IaHUS
JlomamHee 3aganue 1

1. PaccuuraiiTe 0XHAaeMyI0 J0XOJHOCTh U CTaHJIAPTHOE OTKJIOHEHHE I MopTdens,
COCTOSAIIIETO W3 JIBYX aKTUBOB: akuus A ¢ goxoaHoctbio 10% u puckom 15%, akmus B c
noxonHocTbio 8% u puckoMm 12%. Bec aktuBa A — 60%, aktuBa B — 40%. [Ipennonoxure
Koppersanuio Mexay aktusamu 0.5. MHTepnpeTupyiite pe3yabTaThl.

2. Beoruucnure koapdunment apna st noprdenst ¢ exerogHon 1oxonHocThio 12%,
CTaHAapTHBIM OTKJIOHeHHeM 10% u Oe3puckoBoit ctaBkoil 3%. OOBACHHUTE, YTO O3HAYAET
MOJIyYEHHOE 3HAUYCHUE.

3. IIpoBemmte cTpecc-TecTHpOBaHUE MOPTQEIS: CMOJICIUPYHTE ClIeHAPUH TIaICHHSI PhIHKA
Ha 20% ¥ olleHUTEe BIUSHUE HA NOPTQENb C aKTUBAMHU, YYBCTBUTEIbHBIMU K CUCTEMAaTHYECKOMY
pucky (6era = 1.2 171 OTHOTO aKTUBA).

4. MWcnonw3ys Excel, moctpoiite rpaguk 3aBUCMMOCTH pUCKa MOPTQENS OT BECOB JIBYX
akTUBOB (¢ pazHbiMu Koppensuusamu: 0, 0.5, 1). Buzyanuzupyiite sgpdext auBepcuduxaru.

5. Ouenure Value-at-Risk (VaR) na ypoBHe 95% nns moprtdens ¢ HOpMalbHBIM
pacrpezieieHueM JO0XOJHOCTEH, HCIOJIb3Yysl MCTOPUYECKHE JaHHbIE (TPEANOIOKUTE CPEAHIOIO
JIOXOTHOCTh 8% U cTaHIapTHOE OTKIIOHEHUE 129%).

6. Ilpemmoxkure cTpaTernio AUBEpCHUPUKANMK JUIsI TMOPTQENsT WHBECTOpPAa C BBICOKUM
YPOBHEM PHUCKa, UCTIONIb3YSl KJIACChl aKTUBOB (aKIMH, 0OJIUTaIiy, 3070T0). OO0CHOBaHHUE JOIKHO
BKJIIOYATh PAaCU€Thl KOPPEIALMI.
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Jlomamnee 3aganue 2

1. Onwumure anroput™M XeKHUPOBAHUSA JUIsI TOPTQEns akuuid ¢ HCIOJIb30BAaHHEM
onuuoHoB. [IpuBeauTe mpumep pacyera aesbTa-xemxka A aKIuu ¢ BOJaTHIbHOCTBIO 20%.

2. PazpabotaiiTe mNPOCTYIO CTpPAaTEerHi0O pOTAlMM AKTUBOB: ONpEACIUTE IpaBUIIA
nepepacnpezieNieHrss BECOB MEXy aKUUAMU M OOJMralusMUd Ha OCHOBE CKOJIB3SIIIMX CPEIHUX
1ieH. Ouenure ee 3QPEKTUBHOCTD HA TUITOTCTUYECKUX JTAHHBIX.

3. PeanusyiiTe apOUTpa)KHYIO CTPATErHI0O MEXKIY JIBYMSl KOPPEIHUPOBAaHHBIMU aKTHBaMHU
(mampumep, aknust ¥ (prouepc Ha Hee). OnummTe marn oOHapyXeHHs HedPPEKTUBHOCTH H
pacueT NoTeHIUAIbHON MPUOBLIH.

4. MWcnonw3ys ¢akropHyto mozaens (Hampumep, CAPM), ouenHute, Kak H3MEHEHHUE
PBIHOYHOTO (haKTOpa BIUSET HA JOXOIHOCTh moptdens ¢ 6era = 1.1.

5. IlpoBeaute O3KTECTUPOBAHUE MPOCTOM CTpAaTEeruy "KyIUTh U AE€PKATh' VS. CTpaTeruu
Ha OCHOBE MOMeHTyMa. CpaBHUTE METPHUKHU: OOLIYI0 TOXOAHOCTh, MAaKCUMAIBbHYIO MPOCAAKY U
Sharpe ratio.

6. Ilpemnoxkure  ymydmieHwss JUisl  aIrOPUTMUYECKOW  CTpaTerwH,  yYUThIBAs
TPaH3aKIIMOHHbBIE M3JIEPKKU M PUCKH JUKBUAHOCTH. Biimtounte mpumep kona Ha Python mns
CUMYJISIIIUY.

Jlomamninee 3aganue 3

1. Co0epure nanHsbie o 1ieHax akiuii (Harpumep, yepe3 API Yahoo Finance) 3a nocnennue
6 MecsleB M pacCUMTAlTe €XKEIHEBHBIC JOXOJHOCTU. Busyamusupyiite pacnpenencHue
JIOXOJIHOCTEH ¢ TOMOIIIbIO TUcTOrpamMmMbl B Python.

2. B Excel oOpaboraiiTe qaHHbIE 0 OOJHMTAIUsAX: PACCUUTANUTE TEKYIIYIO JOXOJHOCTH H
JOpaIuio ais nopTdens u3 3 o0nuraiuii ¢ pa3HpIMUA CPOKAMHU MTOTAIIECHUS.

3. MHcnons3ys Cbonds, mpoaHanu3upyiite crpes JOXOAHOCTEH MEXITy KOPIOPATUBHBIMU
U TOCy/IapCTBEHHBIMU oOnuranusamMu. HTepnpeTupyite BIUsSHUE KPEAUTHOTO PUCKA.

4. TloctpoiiTe MOJieNb MPOTHO3UPOBAHUS 1IEH aKIMH C TOMOIIBIO JTUHEHHON perpeccuu B
Python, nucnons3ys uctopuueckue JaHHble U GakToOpbl (HapuMep, 00beM TOProB).

5. Ouncture HabOp NaHHBIX (DMHAHCOBBIX TOKa3aTelied OT BBIOPOCOB M TPOITYCKOB.
[TpuBeaure npumep koaa Ha Python u 0ObsicHuTe, MOUYEMY TO BaXKHO JUI aHAJIM3a OPTdes.

6. WuTerpupyiiTe maHHBIE W3 HECKOJIBKMX MCTOYHUKOB (IIEHBI aKIIWH U SKOHOMHUYECKHE
uHAMKaTopsl, kak VIX) B equHyto Mozenb. OLeHUTe KOPPESIUI0 MEXAY HUMH U TPEATIOKUTE,
KaK MCTIOJIB30BATh ATO JUIS ONITUMHU3AINH MTOPTQEIIs.

IIpumepHBIe BOIPOCHI VI NOATOTOBKH K CEMHHApaM

OcHoBbI OPTQeIbLHOr0 TPeHAUHIa U (PUHAHCOBBIX PHIHKOB

1. YUro takoe puHaHCOBBIE PHIHKU M KaK OHHM CITIOCOOCTBYIOT pacIpeesieHHI0 KanurTana?

2. Kakne OCHOBHBIE KJIACCHI aKTHBOB CYIIECTBYIOT Ha (DMHAHCOBBIX PBIHKAaX, H B YeM HX
paznuuns’?

3. Kak moprdenpHbIii TOAXOX MOMOTaeT MHUHHUMH3HPOBATh PHUCKH TIO CPAaBHEHHUIO C
UHBECTULIUSIMH B OT/ICJIbHBIEC aKTHBBI?

4. Kakue Qaktopbl BIUAIOT Ha AMHAMUKY I€H aKUui (Hampumep, >KOHOMHUYECKHE
noKa3aTesu, HOBOCTH)?

5. Kak nHGIsIMS 1 TPOIIEHTHBIE CTAaBKU [IEHTPAITBHBIX OAHKOB BIIHSIFOT HA KJIACCHI aKTHBOB,
TaKue KaK OOJIMTalliy ¥ aKIuu?

6. UTo Takoe JIMKBUIHOCTh aKTHBA U MIOYEMY OHA Ba)kKHa JIJIS TOPT(HETHHOTO Tpe1uHra?

7. Kak reononutudeckue COObITHS MOTYT U3MEHSTh JUHAMUKY (DUHAHCOBBIX PHIHKOB?

8. Kakue ponu urparot Opokepsl 1 OUp>ku B GYHKITMOHUPOBAHUHU (PMHAHCOBBIX PHIHKOB?

9. Kak mMareMaTHYeCKHE MOJIEIH UCTIOIB3YIOTCS ISl IPOTHO3UPOBAHUS 1I€H aKTHBOB?

10. Kakue saTHdeckue acleKThl cleAyeT yUUTbIBATh P MHBECTUPOBAHNUU HAa (PUHAHCOBBIX
pBIHKax?
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YnpasjeHue pUCKOM H J0XO0AHOCTHI0 MOpPTdeis

1. Kak paccuuThiBaeTcs OXHJaemas JOXOJHOCTb NOPT(ENns ¢ HCHOIH30BAHUEM
B3BCIICHHBIX CPEIHUX?

2. YtTo Takoe CTaHAApTHOE OTKJIOHEHHWE Kak Mepa pHcKa moprdens, M KaK €ero
UHTEPIPETHPOBATH?

3. Kak paboraer meTo nuBepcu(UKAUK I CHIDKEHUS] PUCKA, U KAKWE aKTHBBI JIydllle
KOMOWHHPOBATH?

4. Kak paccuntbiBaeTcss W uHTepnpetupyercss kodddunument I[Hapma s oueHku
s dexTuBHOCTH TOPThENs?

5. Uto takoe Value-at-Risk (VaR) u kak ero BBIYUCIUTH AJisi MOPTQENS ¢ HOPMAIbHBIM
pacrpeeneHueM J0X0AHOCTEN?

6. Kakue orpann4eHust UMeeT METOJ] CTPECC-TECTUPOBAHUS MOPTQEIIs IPH MOACTUPOBAHUN
IKCTPEMAIIBHBIX CIICHApUEB?

7. Kak xoppemnsiusi MeX 1y aKTHBaMH BIUSET HA OOLINI pUCK mopTders?

8. Kak ucronp3oBath 0eTa-Ko3(GUIMEHT Il OIICHKH CHCTEMAaTHYECKOI0 PUCKA aKTHUBA B
noptdene?

9. Kakue MaremMaTu4yeckue HHCTPYMEHTHI (HAalpuMep, KOBapUAIlMOHHAs MaTpHIla)
NPUMEHSIOTCS U ONITUMH3AIH TopTdens?

10. Kak wusmensieTcss pucKk mopTdens npu JA00aBICHUU MPOM3BOIHBIX (DHUHAHCOBBIX
WHCTPYMCHTOB, TAKUX KaK OIIIUOHBI?

AJITOPUTMBI U CTPATErHd NOPT(PEIHLHOr0 TPEHIMHTa

1. Yto Takoe anropuTMHuecKas CTpaTerus TPEUJIMHIa U KaK OHa OTJIMYAeTCS OT PYYHOIO
TpenauHra?

2. Kak pa0oTaer anroputM XeKUPOBAaHUS I 3alIMTHl TOPTHENst OT PHIHOYHBIX
KoJIeOaHU?

3. Kakne mnpuHOMOBI J€KaT B OCHOBE CTpAaTeTMH pOTAllMd aKTUBOB, M KaK ee
ONTHUMH3UPOBATH?

4. Kax apOuTpa)kHble aIrOPUTMbI HAXOJAT U UCIIOJIb3YIOT HEA(P(HEKTUBHOCTHU PhIHKA?

5. Kak ¢akropusle monenu (Hanpumep, Fama-French) nnTterpupyrorcss B nmoprdenbHble
cTparerun?

6. Uto Takoe O’KTECTUPOBAHUE CTPATETUU U KaKU€ METPUKH UCTIOIb3YIOTCS JUIs OLIEHKH ee
3¢ (eKTUBHOCTH?

7. Kak onTuMU3UpoOBaTh aJrOPUTMHUECKYIO CTPATErHi0 € Y4Y€TOM TpPaH3aKIMOHHBIX
u3ziepxKeK?

8. Kakue pucKky BO3HUKAIOT [TPH pealn3aliy arOpUuTMOB B peajlbHOM BPEMEHH Ha phIHKe?

9. Kak ucronp30BaTh MallMHHOE O0yUYEHHE IS YITYUIIECHHS TOPTPETbHBIX CTPATETHiA?

10. Kak oneHMBaTh YCTOMYMBOCTH QITOPUTMUYECKOM CTpAaTeTHH K HW3MEHSIOMIUMCS
PBIHOYHBIM YCIOBUAM?

AHATUTHKA U padoTa ¢ JaHHBIMH AJ15 NOPT(eIbHOr0 TPelaAuHra

1. Kakue OCHOBHBICE WCTOYHHKH JAaHHBIX HCIIONB3YIOTCS [UIS aHanmn3a (DUHAHCOBBIX
UHCTpYMEHTOB (Hanmpumep, API, 6a3b1 1aHHBIX)?

2. Kak npou3BoauTcst cOOp M OYHMCTKA JAHHBIX O IIEHAX aKIUi ¢ ucroiabp3oBanueM Python?

3. Kakue Metonsl Bu3yanu3aluu JaHHBIX (rpaduKd, JAMarpamMmbl) [OMOTArOT
aHAJIM3UPOBAThH TPEHBI B TOpTQee?

4. Kak UHTepIpeTHpOBaTh CTATUCTUYECKHE OKA3aTEIH, TAKHE KaK CKOJIB3AIINE CPEAHNUE U
RSI, B Excel?

5. Kakue uncrpyments! miardopmbsl Cbonds UcTionb3yroTest U1 aHainu3a 00Juranuii 1 ux
NOXOqHOCTU?

6. Kak obpabatsiBaTh Gosbine o0beMbl AaHHbIX (big data) mis moprdenbHOro aHamusa ¢
HOMOIIBIO KOMITBIOTEPHBIX AJITOPUTMOB?
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7. Kakue om0k MOTYT BOSHUKHYTh MTPH UHTEPIpPETAluu ((MHAHCOBBIX JAHHBIX M KaK HX
n30exarnb?

8. Kak wuHTErpupoBaTh JaHHBIE M3 Pa3HBIX HMCTOYHUKOB (HAIpHUMEp, SKOHOMHYECKHE
WHMKATOPBI U IICHBI aKTUBOB) B €IUHYIO MOJICIb?

9. Kakue airopuT™Mbl MAIIUHHOTO OOy4YEHUS IPUMEHSIFOTCS U1 MPOTHO3MPOBAHUS 1IEH Ha
OCHOBE UCTOPUYECKUX JAHHBIX?

10. Kak obecneunBaTh Ka4eCTBO U aKTYaJIbHOCTh JAHHBIX MPH padoTe ¢ (PUHAHCOBBIMH
MHCTpYMEHTaMU?

IIpakTuka u ynpasJjieHue noprdgesieM B peajbHOM BpeMeHH

1. Kak peanmu3oBarb aNrOpUTMHUYECKYIO CTPaTE€rMil0 B pEAJbHOM BPEMEHU C
UCIIOJIb30BAaHUEM TOPIOBBIX MIaTGopm?

2. Kakue pbIHOYHBIE YCIIOBHS (BOJIATHIIBHOCTD, JIMKBUIHOCTh) BIUSIOT Ha ONTHMHU3ALIUIO
noptdens?

3. Kak oniernBath 3 PeKTHBHOCTH MOPTQEIs ¢ TOMOIIBI0 METPHUK, TAKUX Kak Sharpe ratio
U MaKcHMaJbHas pocajka?

4. Kakue mara npeanpuHsITh JUIsi KOPPEKTUPOBKU MOPTHENSt MPH W3MEHEHHH PHIHOYHBIX
MIPOTHO30B?

5. Kak mpe3eHTOBaTh MTOTOBBIA MPOEKT IO TOPT(PETHHONH CTpaTeruy, BKIIOYas
BU3YaJIU3aUI0 PE3yJIbTaTOB?

6. Kakue pucKM BO3HUKAIOT MPH yIpaBIeHUH MOPT(deaeM B pealbHOM BPEMEHH U KaK MX
MUHHMHU3UPOBATH?

7. Kak uHTErpupoBaTh OOPATHYIO CBSA3b OT PHIHKA B &JITOPUTMBI ONITUMHU3AIMH TTOPTQes?

8. Kakue sTHueckue u peryasTOpHbIe aClIeKThl yYUTHIBATh IPU MPE3CHTALUN HOPTENbHOM
cTparerun?

9. Kak wucnonb3oBaTh CHUMYJSALMM JUIs TECTUPOBAaHHUS MOpTQeNs mepea peaabHbIM
pa3BepThIBaHUEM?

10. Kakue HaBBIKM KOMIIBIOTEPHOTO MOJEIMPOBAHUS HEOOXOAUMBI Ul YCIEUIHOTO
yhpaBieHUs NOpTQesieM B AMHAMUYHOU cpene?

IIpumepHBIe 3a1aHUSA IO KOHTPOJILHOM padore

1. Onummute CTPYKTYpy (UHAHCOBOTO pBHIHKA ©  BBIICIUTE OCHOBHBIE BHJIBI
MHBECTUIIMOHHBIX aKTUBOB C IPUMEPaMHU.

2. OObscHUTE NPUHIUNGI (HOPMUPOBAHHUS HWHBECTHUIIMOHHOTO TMOPThENss ¢ ydETom
JUKBUAHOCTH U BOJATUIIBHOCTH AKTUBOB.

3. PaccmorpuTe OCHOBHBIE 3aKOHOJATENIFHBIC M PETYISTOPHBIE TPEOOBAHNUS, BIHSIONIIE
Ha JIeITebHOCTh MOPT(HEIBHOTO Tpenaepa.

4. Tlpoananu3upyite BIUSHUE BOJATHIBHOCTH HA PUCK U JOXOJHOCTbH MOpPT(es.

5. Onummure poiib JMKBUIHOCTH NPHU BBIOOPE AKTUBOB IS MOPT(ENT M MOCIeACTBUA
HENOCTAaTOYHOM JIMKBUIHOCTH.

6. PaccuunTaiiTe craHAapTHOE OTKJIOHEHHE JTOXOJHOCTH MOpTdens U3 TpEX aKTUBOB Ha
OCHOBE 33JJaHHBIX JIaHHBIX.

7. OObsAcHUTE, KaK TUBEpCUUKAIMS CHMXKAeT OOIMH pHCK NOopTdens, U NpUBEIUTE
npumep pacdéra korhULHeHTa KOPPENIALUN MEXTy aKTUBaAMH.

8. OnumuTe OCHOBHBIE MOJIENM OLEHKH JoxomHoctu (Hampumep, CAPM) u wux
IPUMEHEHNE Ha MPaKTUKE.

9. Paccunraiire koapduuuent Illapna nis 3a7aHHOTO WHBECTULIMOHHOTO MOpTdens u
MPOAHAIU3UPYUTE PE3YJIbTATHI.

10. IlpenyioxxuTe CTPATErwio XEIKUPOBAHMS PUCKOB JUIA MOPT(ENs ¢ UCHOIb30BAHUEM
HPOU3BOJIHBIX (PMHAHCOBBIX MHCTPYMEHTOB.

11. OObscHUTE 3HAUYEHHWE U NpPUMEHEHHE KOI(P(UIIMEHTOB pHUCKAa U JOXOAHOCTU B
yIpaBJICHUH TOPTheIeM.
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12. TlpoananusupyiiTe mnpuMeHEeHHE TexHuUeckux wuHAnKatopoB (MACD, RSI) mis
MPUHSITHS] TOPTOBBIX PEIICHUN.

13. OnummTe NOPUHIUIBL TMOCTPOSHUS aAJITOPUTMUYECKUX TOPrOBBIX CTpaTeruii Hu
NPUBEIUTE IPUMEP MPOCTOH CTPATETUH.

14. OObsicHUTE TMpoOLECC aBTOMATH3alUU CIECIOK M MPEUMYIIECTBA HCIOJIb30BAHUA
AITOPUTMHUYECKOTO TPEUIUHTIA.

15. Paccumraiite onTuManbHOE paclpenesieHle aKTUBOB B MOPTQelie ¢ UCIOIb30BaHUEM
METO/1a MUHIMHU3ALUU PUCKA.

IIpumepHbIe 3a1aHUA JI51 KBU30B
KBus 1

1. Yro Takoe noptdenb B KOHTEKCTE HHBECTULIUI?
A) Habop pa3nuuHbIX aKTUBOB, YIPABIIAEMbIX KaK €IMHOE 1IEJI0€ JUIsl JOCTUKECHUS
VMHBECTULMOHHBIX LIEJIEH.
B) Enunnunbiii GPMHAHCOBBIN HHCTPYMEHT, TAKOM KaK aKIIHs.
C) Tosibko OaHKOBCKHUI CYET C HAJTMYHBIMHU.
D) Crparerus ToabKO 1151 KpATKOCPOUHBIX CHEKYJISIUH.
IIpaBuibHBIH 0OTBET: A

2. Kakue ocHOBHBIC KJIACCHI aKTUBOB CYIIECTBYIOT Ha (DMHAHCOBBIX PHIHKAX?
A) TonbKO aKIuu U OOJTUTALIHH.
B) Aknuu, obnuraiuu, TOBapbl, HEBMKUMOCTh U HAJTUYHbIC.
C) TosIbKO KpUNTOBATIOTHI U (PHIOYEPCHI.
D) Tonbko 0aHKOBCKHE JETIO3UTHI.
IIpaBuabHbIi oTBeT: B

3. Uro sBNseTCSI OCHOBHBIM (DaKTOPOM, BIUSIONIMM Ha TUHAMUKY aKITHA?
A) TonbKo MOTOAHBIE YCIOBHUS.
B) Tonpko NpoIeHTHBIE CTAaBKH IIEHTPAIbHBIX OaHKOB.
C) duHaHCOBBIE pe3yNbTaThl KOMIIAHUH, SKOHOMHUYECKHE HHANKATOPHI U PHIHOYHbIE
HAaCTPOEHMUSL.
D) TonbKko reonoJuTHYeCKre KOH(QIUKTBI.
IIpaBuabHblii oTBeT: C

4. Kaxolf moaxo/1 K MHBECTUIMAM I0JIpasyMeBaeT NopTQenbHbIil TpeiuHr?
A) VnBecTupoBaHue BCeil CyMMBbI B OJIUH aKTUB.
B) Tonbko ciekynITUBHBIE CAETIKU 0€3 aHaTu3a.
C) TosibKO MHBECTUPOBAHUE TOJIBKO B HATMYHBIE.
D) Pacnpenenenune kanuTana Mex1y pa3IndHbIMU aKTUBaMU JJIs1 CHU)KEHHUS PUCKa.
IIpaBuabHbIi oTBeT: D

5. Yro Takoe auBepcudukanusg noptdens?
A) Pacnpenenenue nHBeCTHIIMIA Mex 1y uncorrelated akTuBaMu JJ1 CHUKEHUSI pUCKA.
B) KonuenTpanus Bcex cpeicTB B OTHOM KJIacce aKTHBOB.
C) Tonbko yBennueHue AOIH akIuil B moprderne.
D) UrnopupoBanue prIHOUYHBIX (PAKTOPOB.
IIpaBuabHBIH 0TBET: A

6. Kakue ¢akTopsl MOTYT BIUATH HA AMHAMUKY OOIHMTaIvii?

A) Tonbko HHIISITHS.
B) IIpouieHTHBIE CTaBKH, KPEAUTHBIN PEUTHHT SMUTEHTA U CPOK IOTAIIEHHUSL.
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C) TosbKO BATIOTHBIE KOJICOAHUS.
D) Tonbko MOMUTUYECKUE COOBITHSI.
IIpaBuiabHblil oTBeT: B

7. Yro monumaercs noj "mopTQenbHbIM NOAX010M" B TpeuHre?
A) Toprosist OTAETFHBIMU aKIIUSIMU 0€3 yueTa B3aUMOCBSI3EH.
B) Tosnbko 10ArOocpoyHOE XpaHEHHUE aKTHUBOB.
C) AHanu3 u ynpaBjieHHE HAOOPOM aKTUBOB KaK €IMHON CHCTEMOM C y4eTOM
KOPPEJISALMA U PUCKOB.
D) Tonbko KpaTKOCPOYHBIE CHACIIKH.
IIpaBuabHbli oTBeT: C

8. Kakoii kimacc akTHBOB OOBIYHO CUUTAETCA Haubojee BOJaTUIbHBIM?
A) Hanuunsle.
B) Obnuranuu ¢ BBICOKUM PEUTUHTOM.
C) Heno3urtsl.
D) Axuuu.
IIpaBuiabHbIi oTBeT: D

9. Yro Takoe (prHAHCOBBIE PHIHKH B LIE€IOM?
A) Tonpko GOHAOBEIE OHPIKH.
B) Tonbpko 0aHKOBCKHE YCIIYTH.
C) TosbKO KpUIITOBAIIOTHBIE MIAT(HOPMEL.
D) Cucrema, rae TOpryrorcsi MHAHCOBBIE HHCTPYMEHTHI, BKIIIOYAs aKIMH, OOJIUTalliu U
JIepUBATHBHI.
IIpaBuabHbIi oTBeT: D

10. Kak sxoHOMIUYeCcKHE (PAKTOPHI BIUSIOT HA TIOpThens?
A) OHM He BIUSIOT HA HHBECTULINU.
B) Uepes uzmenenus BBII, nundasnuu u 6e3paboTHilbl, BIMSIOMINE HA T0XOAHOCTh
AKTHBOB.
C) Tosbko yepe3 MOTUTHIECKUE PEIICHHUS.
D) Tonbko yepe3 MOroAHbIE YCIOBHUS.
IIpaBuabHbIi oTBeT: B

KBus 2

1. Yto Takoe anropuTMUYECKas CTpaTerus B mopTdenbHOM TpeiauHre?
A) PyuHnas TOProsist Ha OCHOBE HHTYHLIHH.
B) ABTomMatu3upoBaHHas cUCTEMA, UCIOIb3YIOIIas IPaBUIa U JaHHbIE 11l IPUHATHUS
peLICHU.
C) Tonbko MOKyIKa akTUBOB Ha MHKE.
D) UrnopupoBaHue HCTOPUUECKUX JaHHBIX.
IIpaBuabHbIi oTBeT: B

2. Uro Takoe xeIKUpoBaHUE B opTdene?
A) Ctparerusi CHWKEHHUS PUCKa ITyTEM HCIIOJIb30BaHUS JEPUBATUBOB WJTH
KOPpPEJIMPOBAaHHBIX aKTHBOB.
B) YBennuenue prucka st pocta J0XOIHOCTH.
C) Tonbko npoaaka akTUBOB.
D) UrnopupoBaHue BOJIATUILHOCTH.
IIpaBubLHBIH OTBET: A
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3. Kak paboraet cTparerus potanuu akTHBOB?
A) IlocrostHHAas TOKYIKa OJTHOTO aKTHBA.
B) Tosbko 1onArocpoyHOe XpaHEHHE.
C) [lepepacnpeneneHue CpeiCTB MEXKY CEKTOPAMH HJIM aKTUBAMU HAa OCHOBE MX
OTHOCHUTEJIbHOM CHJIBI.
D) Tonbko criekysiu.
IpaBuiabhblii orBeT: C

4. Yro takoe apOuTpax B MOPTQHENbHOM Tpeiaunre?
A) Dxcrutyaralyst IeHOBBIX HECOOTBETCTBHM MKy PhIHKAMH [l O€3pHUCKOBOM
pUOBUIN.
B) Tonpko nokymnka rnepeoneHeHHbIX aKTHBOB.
C) UrnopupoBaHu€e pHIHOYHBIX aHOMAJINH.
D) VBenuyeHnue BOJaTUIBHOCTH MOPTQEs.
IIpaBuabHbIii oTBeT: A (OCTaBIEHO KaK €CTh, HO JJI Pa3HOOOpa3usi B CICAYIOIIEM. )

5. Kak ¢axTopHble MoJieH UCTIONB3YIOTCS B OPTQEIBHBIX CTPATErHsX?
A) s urHopupoBaHust (HPakTOPOB PUCKA.
B) Jlns o0ObsicHeHUs JOXOIHOCTH aKTHUBOB 4Yepe3 (pakTOpbl, TAKUE KaK pa3Mep KOMIaHUU
WU BOJIATUIIBHOCT.
C) Tonbko 17151 pyqHOTO aHAIM3A.
D) Jlns yBenuueHus KOppeIsiuu aKTHBOB.
IIpaBuiabHblii oTBeT: B

6. Yro Takoe OIKTECTUPOBAHUE CTPATETHH?
A) TectupoBaHue Ha pealbHOM pbIHKE 0€3 JaHHBIX.
B) Tonbko ananu3 Oyaymux ClieHapueB.
C) Cumynsauus cTpaTeruy Ha UICTOPUYECKUX JTAaHHBIX U1 OLIEHKU 3(PPEKTUBHOCTH.
D) UrnopupoBanue MpouuIbIX pe3yabTaToB.
IIpaBuabHbli oTBeT: C

7. Kak onTUMH3MpOBaTh aNTOPUTMHUYECKYIO CTPATETHIO?
A) J1o6aBnATh ciyyaiiHble IpaBuiIa.
B) Tonpko yBenuuuBaTh 00bEM CHEIOK.
C) U306eratp aBTOMATH3AIUH.
D) Ucnonps3oBaTh MaTeMaTHYECKHAE MOACIH [T MAKCUMH3AINH JJOXOIHOCTH TIPH
MUHHMM3ALUU PUCKA.
IIpaBuabHbIi oTBeT: D

8. Uro oueHuBaercs B 3PPEKTUBHOCTH CTPATETUU?
A) Tonbko abCOMOTHAS JOXOIHOCTD.
B) Tonbko komuccun OGpokepa.
C) Tonbko cyObEeKTHUBHBIE MHEHUSI.
D) oxonHocTs, puck, Sharpe ratio 1 MakCUMalbHasi IpocajaKa.
IIpaBuabHbIi oTBeT: D

9. Kak ¢akropHbie MOJENN TOMOTAIOT B apOUTpake?
A) OHM HE TOMOTaroT.
B) BrisBnsisi He1oOIIeHEHHBIE aKTHBBI HA OCHOBE (DAKTOPOB.
C) Tonbko mJ1st XeHKUPOBAHUS.
D) Jlns yBenuueHus pucka.
IIpaBuiabHblil oTBeT: B
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10. Yro siBisieTcs KIIFOUEBBIM MPUHIIUIIOM TOCTPOCHHUS aITOPUTMUYECKUX CTpaTEeruii?
A) [lonHast 3aBUCUMOCTD OT YEJIOBEYECKOTO CYKICHHUS.
B) ToslbKO HHTYUTHBHBIC PEIICHHUS.
C) UrnopupoBaHu€e pHIHOYHBIX YCIOBUH.
D) Ucnonb3oBanue JaHHBIX, IPaBUII U OOPaTHOM CBSI3U Ui CUCTEMATUYECKOTO MOIX0a.
IIpaBuiabHbIi oTBeT: D

KBus 3

1. Yro BkiIIOYaeT peann3anys aaropuTMUYECKON CTpaTEruu B pealbHOM BpeMEHU?
A) TonbKo py4HOH BBOJI JaHHBIX.
B) UrnopupoBanue BOJaTHIBHOCTH.
C) ABTOMaTH3MPOBAHHOE UCIIOJIHEHUE CIEJIOK Ha OCHOBE IIPEyCTAaHOBJICHHBIX MPaBUII U
PBIHOYHBIX JJAHHBIX.
D) Tonbko cumMymnsius.
IIpaBuiabubli oTBet: C

2. Kax ontumusupoBaTh NOPTQENb Ha OCHOBE PHIHOYHBIX YCIOBUN?
A) He MeHATH cocTaB mopTders.
B) Tonbko yBeIMuMBaTh JOTIO HATUYHBIX.
C) UrnopupoBath HOBOCTH.
D) PerynsipHo nepepacnpeensiTh aKTUBbI B 3aBUCUMOCTH OT TPEHOB, BOJIATUIHLHOCTH U
KOPPEJIALHMN.
IpaBuiabHblii oTBeT: D

3. UYro Takoe oneHka 3¢ (heKTUBHOCTH mopTdens?
A) AHanu3 10XOJHOCTH, pUcKa, Sharpe ratio ¥ cpaBHEHHE ¢ OeHUMapKaMH.
B) Tonpko noacuer npuObLIM.
C) Tonbko cyObeKTHBHAs OIEHKA.
D) UrnopupoBanue yObITKOB.
IIpaBuabHBIN OTBET: A

4. Kormga crneayer KOppeKTUupoBaTh mopTdens?
A) Huxorpa.
B) Tonbko exeronHo.
C) Tonbko npu yObITKAX.
D) [Ipu n3mMeHeHNH PHIHOYHBIX YCIOBUH, OTKIOHEHNH OT IIETIEBBIX BECOB MIIM CHUYKEHUH
3¢ (HeKTUBHOCTH.
IIpaBuabHbIi oTBeT: D

5. Yro BKIIIOYAET MpPEe3eHTAlHs UTOIOBOT'O MIPOEKTA MO MOPT(HEIBbHON CTpaTeruun?
A) Tonbko rpaduku 10X0AHOCTH.
B) Tonbko TEKCTOBOE OMUCAHKE.
C) Onmcanue cTpaTeruy, pe3yabTaToB OIKTECTUHTA, PUCKOB M PEKOMEHIAIlH.
D) UrnopupoBanuie JaHHBIX.
IIpaBuabHblii oTBeT: C

6. Kaxk ympansats moprdenem B peadIbHOM BpEMEHH?
A) Tonbko maccUBHO HAOIIOIATH.
B) Tonpko Bpy4HYIO TOProBath.
C) UrnopupoBaTh aBTOMaTH3AIIHIO.
D) MoHuTOpUTh MO3ULIMH, UCTIONHATh CACJIKH U KOPPEKTUPOBATH Ha OCHOBE aJIEPTOB.
IIpaBuiabHblil oTBeT: D
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7.

9.

10.

Yo Takoe cTpecc-TeCTUPOBAaHUE B yIpaBieHUU opTdenem?

A) TecTtupoBaHue Ha UJI€ATBHBIX YCIOBHSIX.

B) Tosibko aHaIN3 MPOIUIBIX TaHHBIX.

C) UrnopupoBaHue puCKOB.

D) Cumynsinust 3KCTpeMaIbHBIX CLIEHAPUEB /JISl OLIEHKH YCTOMYMBOCTU NOPTQEs.
IIpaBuiabHbIi oTBeT: D

Kaxk uHTerpupoBaTh prIHOYHBIC YCIOBHS B CTPATETHIO?

A) UrHopupoBars ux.

B) Tonbko crenoBaTh (PMKCUPOBAHHBIM MPABUJIAM.

C) VBenuuuBaTh pUCK.

D) Wcnonb30BaTh HHAUKATOPHI, Takue Kak VIX WiIu 5KOHOMHYECKHUE TaHHbBIC, IS
aJlanTalyu.

IpaBuiabHblii oTBeT: D

Uro onieHHBaeTCs B KOPPEKTUPOBKE HOpTdhes?

A) Tonbko Tekyiasi npuobLIb.

B) Tonpko xomuccuu.

C) DddexTuBHOCTD, AMBEPCUDUKALNS U COOTBETCTBUE LIEIISM.
D) Tonbko cyObeKTUBHBIE IPETIOUTEHUS.

IIpaBuabHblii oTBeT: C

Kak npe3eHranus npoekra IOMOraeT B IpaKTUKeE?

A) Ona He moMoOraer.

B) Tonpko amns pa3BieyeHusl.

C) UrHopupyeT pe3yabTaThl.

D) JleMoHCcTpupyeT HaBBIKHM aHAIN3a, YOeKIaeT B 3(PPEKTUBHOCTH U TIO3BOJISET YUUTHCS
Ha OINOKaXx.

IIpaBuabHbIi oTBeT: D

IIpumepHoOe onrcaHue U KPUTEPUH OLCHHBAHUS K HTOTOBOMY IPOEKTY

Onucanue npoekra:

B pamkax mpoekTa cTylqeHTaM HeoO0XOAMMO pa3padoTaTh KOMIUIEKCHOE MHBECTHIIMOHHOE
pelieHre, 1eMOHCTpUpYIOllee MPUMEHEHUE 3HAaHUI U HAaBBIKOB, MOJTYYEHHBIX B X0JI€ U3YyUEHUS
JUCUMIUIMHBL. [IpoekT noimkeH BKIoYaTh (OPMHPOBAHHE U OOOCHOBAHME HHBECTUIIMOHHOI'O
noptdens ¢ y4éToM CTPYKTYpbl (PUHAHCOBBIX PHIHKOB, OLIEHKH PUCKOB M JOXOJHOCTH, a TAaK¥Ke
BbIOOpa M pealn3aluy AJITOPUTMUYECKUX CTpareruili moprdenbHoro tpeiaunra. Ocoboe
BHHUMaHUE YJENAeTcs UHTerpalli TEOPETUYECKUX MOJIeIe ¢ MPaKTHYeCKUMH HHCTPYMEHTaMH
aHaJIM3a U yIPaBJICHUS aKTUBAMHU.

CTyneHThI TOJKHBI TPOJEMOHCTPUPOBATh YMEHHE:!

e AHAJIM3UPOBATH CTPYKTYPY U XapaKTEPUCTUKU (PMHAHCOBBIX PHIHKOB M aKTHUBOB;

e IPUMEHSATH METO/IbI OIICHKH U YIPaBIEHUS pUCKaMHU B MopTdere;

e HCIIOJIb30BAaTh MOJIEJIN OLEHKH JIOXOIHOCTH U TIOKa3aTenu 3pEeKTUBHOCTH;

e IPOEKTUPOBATH U OMUCHIBATH AITOPUTMUYECKUE U TEXHUUECKHUE CTPATEruH TPEINHTa;
e OIITUMU3UPOBATH PACIPEACICHUE AKTUBOB C YUETOM JIMKBUIHOCTH U BOJIATUIIBHOCTH;

e 000CHOBBIBaTh BEIOOP MHCTPYMEHTOB U CTPATETHil C yUETOM PEryIsITOPHBIX TPEOOBAHUIA.

Kpurepun onenuBanms:

1.

AHaJIuTHYECKada 4acTh

— I'myOuHa ¥ TOYHOCTH OMHCAHUS CTPYKTYPbl (PMHAHCOBOTO PBIHKA U XapaKTEPUCTHK
BBHIOPAHHBIX aKTHBOB;

— KoppekTHOCTh OLIEHKM JUKBUAHOCTH, BOJIATUIBHOCTH W JPYTUX KIIOYEBBIX
MapaMeTpoB;
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— Vuer 3aKOHOAATCJIbHBIX U PETYIATOPHBIX aACIICKTOB.

2. YnpaBjieHHe PUCKAMH U IOXOTHOCTHIO
— IIpuMeHeHre aileKBaTHBIX METOJOB OLICHKH PUCKa U JOXOJHOCTH;
— OO6ocHoBanue quBepcuUKAIUU MOPTHEIS U pacyeT COOTBETCTBYIOIIMX TOKa3aTelei
(koppensius, cTaHgapTHOE OTKIOHEeHHE, Kodddunuent Llapmna u ap.);
— Pa3zpabotka u onucanue cTpaTeruu XeIKUPOBAHUS PUCKOB.
3. AJropuT™Mbl U TOProBble CTPaATEruu
— KauectBo u  O0OCHOBAaHHOCTH  BBIOPAHHBIX TEXHHYECKUX HWHAWKATOPOB U
AITOPUTMUYECKUX CTPATETUH;
— Omnucanue nporecca aBTOMaTU3aIMK CICTIOK U YIIPABIICHUS OpACpaMU;
— IIpumeneHne METOI0B ONITUMU3ALIUN TOPTQEs.
4. TlpakTuyeckasi peaju3anusi
— JIOru4HOCTb U MOCIEA0BATEIHHOCTh IOCTPOCHUS OPTdhEs;
— PeancTHYHOCTD IPEIIOKEHHBIX PEIICHUN ¢ YY€TOM PBIHOYHBIX YCIOBUM;
— Hanuuue pacuetoB, rpaduKoB U BU3yallM3allHii, TOJITBEPKIAIONINX BBHIBOJIBI.
5. Crtpykrypa n odopmiieHHe POEKTa
— YeTKOoCTh, JJIOTUYHOCTD U IOJHOTA U3JI0KECHUS;
— KoppekTHoe HCT0JIb30BAHUE TEPMUHOIIOTHH U CCHUIOK HA TEOPETUUECKHE UCTOUYHUKU;
— KauectBo odopmienus tabnuil, rpaduKoB U IPYrUX WLTIOCTPATUBHBIX MaTEPHAIIOB.
3apanus AJs MPOMEKYTOYHOM aTTeCTAIlUM MO JMCUMILINHE (MOTYJIIO0)
Ne i/ 3aganue OtBer Kommnerenuus
1 Ha3zoBute 0CHOBHO# KJIacC aKTUBOB Ha AKLUH YK-1
(hMHAHCOBBIX PHIHKAX.
2 VYxaxure pakTop, BAUSIOLINA HA TUHAMUKY UHIALHS YK-1
ropTdens.
3 OmpenenuTe METOJT CHHTE3a JaHHBIX JIJIS CHUCTEMHBIN ITOJIXO0/] VK-1
OLICHKH MOpTdersi.
4 HazoBuTte npuHIun KpUTHUECKON OLEHKH PEIEeBaHTHOCTD YK-1
HMCTOYHUKOB MH(OPMALIMH IO PHIHKAM.
5 VYkakuTe HHCTPYMEHT ISl pa3padoTKu MIPOrpaMMHBIN KOJT OIIK-3
ITOPUTMOB X€PKUPOBAHHUSI.
6 HazoBuTte HaBBIK 17151 yripaBiIeHUs KOOPJAMHALIUS PECYPCOB OIIK-3
BHEIPEHHUEM CTPaTETuu MOpTQes.
7 Onpenennre NpUHIMI CO3AAHUS IPOTPaMM 3¢ PEeKTUBHOCTD OIIK-3
JUIS aHAJIN3a JaHHBIX.
8 YKaxuTe Npouecc ynpaieHus MPOEeKTaMH B IJIAHUPOBAHUE OIIK-3
nopTQETHLHOM TpEeUIMHTE.
9 HazoBute nacTpymMeHT i c6opa JaHHBIX O IIpOTrpaMMHBIE CPEICTBA OIIK-4
(DMHAHCOBBIX HHCTPYMEHTAX.
10 Omnpenenure MeTo 00padoTKN HHOpMALIUN aHaJIN3 OIIK-4
JUISL IOJICPIKKHU PEIICHUH.
11 Yxkaxwure npuHIn padotst UT B 6uzHec- aBTOMAaTHU3aLUI OIIK-4
poleccax nopTQers.
12 HazoBuTe HHCTpYMEHT 11 BU3yaJIN3allun Excel OIIK-4
(hDMHAHCOBBIX JIAHHBIX.
13 Ompenenute METOJT SKOHOMHYIECKIX WHTETpaIus MOIX00B T1IK-1
JUCLUIUIMH JUIsl UCCIIEOBAaHMsI CTPATEeTHil.
14 YKaXuTe ONbIT IPUMEHEHHUS METO/IOB B MPaKTUYECKUN [K-1
MPOEKTax MopTdes.
15 Hazosute xmroueBoit meron UT mst MOJCITHPOBAHUE IIK-1
TEOPETUYECKOTO aHAJIN3A.
16 Onpenenure MaTeMaTHYECKUH anmapar i CTaTUCTUKA [K-2
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pacuera pucka noprdens.

17 YKaXuTe HHCTPYMEHT JJIs1 CUCTEMaTU3allul Python [K-2
JAHHBIX B aHAJIH3E.

18 HazoBute Meron 00paboTku nHGOPMAIUH B CUMYJISITIHST IK-2
09KTECTHPOBAHHH.

19 Onpenenure cTaHAapT YIPaBIECHUSI PMBOK [1K-8
MPOEKTaMH JUIsl TOPT(ETbHON CTpaTeruu.

20 VYKa)XKUTE HABBIK JIJIs1 OpraHU3al[iK KOOpIUHALIKS 337a4 I1K-8

HpOCKTHOfI JCATCIBHOCTH B Tpefml/mre.
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