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1. Kparkasi XapakTepuCcTHKA TUCHUINIMHBI (MOIYJIs)

Pabouas mporpamma aucuuruiabl (Moayns) «KonaumuecTBeHHbIe (PMHAHCHD) COCTaBIICHA B
COOTBETCTBUH C (hefiepalbHBIM TOCYJapCTBEHHBIM OOpPA30BATEIBHBIM CTAHAAPTOM BBICILIETO
oOpa3oBanusi — OakamaBpuar mo crenuansHoctd 38.03.05 busnec-undopmaruka, mpopuib
busnec-ananuTuKa, yTBep>KACHHBIN MpHKa3oM MHHHUCTEPCTBA HAyKW W BBICIIErO 0Opa30BaHUS
Poccuiickoit ®eneparuu Ne 838 ot 29.07.2020 roaa.

N3ydyenne mucuuruimael (Moxyist) «KomndecTBeHHBIE (MHAHCHI» MO3BOJIICT OCBOUTH
MAaTEMATUYCCKHUEC MOJACIIN U CTATUCTUYCCKHUEC METOABI 1JI41 TOYHOM OLICHKH PUCKOB, HECHHBIX 6yMar
Y TPOU3BOJHBIX MHCTPYMEHTOB, YTO HOBBIIIAET 0OOOCHOBAHHOCTH (DMHAHCOBBIX PEIICHHH. DTH
HaBbIKHU KPUTHUYCCKHU BaXHbI JIIsL CO31aHusA AJITOPUTMOB TpeﬁHHHFa, YIIpaBJICHUA
MHBECTHLIIMOHHBIMH TIOPTQENIMH M pa3padOTKH (HUHTEX-TPOJYKTOB B YCIOBHAX BBICOKOM
prHO‘-IHOﬁ BOJIaTUJIBHOCTH.

MecTo AMCHUIINHBI (MOYJIS) B CTPYKTYpe 00pa30oBaTe/ibHON MPOrpaMmbl

Hactosamas aucuunianHa (MOAyNb) BKIIOUYEHA B y4eOHBIE IUIAHBI IO Mporpammam
MOJArOTOBKH OakanaBpuara no Hampasieauio 38.03.05 busnec-undopmarnka, npoduns busnec-
aHAUTHKAa W BXOJUT B BapuaTHUBHYIO dacTh bioka 1, ¢opmupyemyro ydaCTHHKaMU
00pa30BaTeNbHbIX OTHOIICHU.

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

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

3agauu u3yyeHusi AMCUUIIMHBI (MOAYJIA):

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

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

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

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

3Hamy:

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

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

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

— OMIHUpPUYECKHE OCOOEHHOCTH  (MHAHCOBBIX JAHHBIX M  BBICOKOYACTOTHOTO
MOJIEJTUPOBAHUS,

— TEOpeTUYECKHE OCHOBBI THIIOTE3bI 3(P(PEKTUBHOTO PHIHKA,

ymembw:

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

— CTpPOMTbH U UHTEPIPETUPOBATH MOJAEIN BOJATHIBHOCTH;

— OLIEHUBATh TOYHOCTh IPOrHO30B PUCKOB U JJOXOJIHOCTH;

— MPOBOJAUTH OIKTECTUPOBAHUE MOJIENEN YIIPABICHHS PUCKAMU;

— aHAJIM3MPOBATH MPEICKA3yeMOCTh (PUHAHCOBBIX PHIHKOB;

enademp:

— HaBBIKOM pabOThI C (PUHAHCOBBIMHU YKOHOMETPHUUECKUMH MOJEISIMH;

— TMPOTHO3MPOBAHMEM PBIHOYHBIX PUCKOB U JJOXOIHOCTH;

— aHAJIN30M BBICOKOYACTOTHBIX (PMHAHCOBBIX JIaHHBIX;
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— UHTEpIpeTalyen pe3yabTaToB KOJIUYECTBEHHOIO aHAJIN3a,
— HaBBIKOM IIPE3EHTAlUU U 3aIUThl (PUHAHCOBBIX MOJIEIIEH.
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2. IlepeyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs

Komnerennuu, ¢opmupyemble B pe3ylibTaTe OCBOSHHS TUCHMIUIMHBI (MOIYJS) TpU
IPOBE/ICHUH Y4EOHBIX 3aHATUH B (popMe KOHTAaKTHON pabOThl 00YYaOLINXCS € MeJarorn4eCKuMu
paboTHHKaMHU YHUBEpCUTETA U B (popMe caMOCTOSTEIbHON pabOThl 00yUYarOIIUXCA:

KomnereHnuus Conep:xanue Nuaukartop IlepeyeHb MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIeTeHIIMH KOMIIeTeHIIMH 00y4yeHMs1 10 JUCHHUILIMHE (MO1YJII0)
VK-1. Crocoben VK-1.1. 3HaeT METOALI IOMCKA U aHAJIN3a
OCYIIECTBIIATH MOUCK, nHpOpPMAaLUH B 00JIACTH aHAJIUTUKH,
KPUTUYECKUN aHANN3 U OCHOBHBIE IIPUHIIMIIBI KPUTUIECKON OLIEHKH
cUHTe3 HH(popManuy, HCTOYHUKOB MHPOPMALIUH U X
MPUMEHSTh CHCTEMHBIH PEJIEBAaHTHOCTH.
HOJXOZ ATl peLeHUs YK-1.2. YMeeT KpUTHUECKH OLICHUBATh UCTOUHUKHI
MIOCTaBJICHHBIX 33134 nHGOPMALIUH U CHHTE3UPOBATh JaHHbIE U3
Pa3IMYHBIX UICTOYHUKOB JJIsl PEILICHUS
3aja4, MPUMEHSITh CUCTEMHBIN MOXO0/ K
aHaJM3y ¥ PELICHUIO KOMIUIEKCHBIX
polJieM
YK-1.3. Hmeet npakTHUECKHIA OTIBIT pabOTHI €
COBPEMEHHBIMH HHCTPYMEHTAMH U
TEXHOJIOTHSAMH JJIs1 00pabOTKH
uHpopManu, GOpMyTUPOBAHUH U
CTPYKTYpUPOBAaHUH 3a]1a4 Ha OCHOBE
MTOTYICHHOW HH(pOpMAITIn
OIIK-3. Crioco0eH ynpaBisiTh OIIK-3.1. 3HaeT MPUHIIUIIBI YIIPaBICHUS TpOoIleccaMu
MpOoIecCaMM CO3JaHHUs 1 pa3paboOTKH U BHEIPEHUS MPOAYKTOB U
WCTIOTB30BAHUS ycIyT B cdepe nHPOPMAITOHHO-
NPOIYKTOB H yCIYT B KOMMYHHMKAIIMOHHBIX TEXHOJIOTHH
chepe OIIK-3.2. YMeer pazpabarbIBaTh alrOPUTMEI U
UHPOPMaIIOHHO- pOrpaMMbl, 00eCIIEUNBAIOIIUE
KOMMYHHMKALIMOHHBIX 3¢ GeKTUBHOE CO31aHHUE U UCTIONb30BaHHE
TEXHOJIOTHi, B TOM WH(POPMALIMOHHBIX TPOAYKTOB
qucIe pa3padaTbIBaTh OIIK-3.3. HmeeT npakTUUECKHii ONBIT B YIIPABICHUN
ITOPUTMBI U NpOEeKTaMu B 001aCTH HHPOPMAITUOHHO-
MPOTrPaMMBI AJIST UX KOMMYHHKAIIMOHHBIX TEXHOJIOTHH,
MPaKTUYECKOU BKJIIOYAsi KOOPIMHAIIMIO KOMaH/I U
peannsanin PECYPCOB IS TOCTUAKECHUS TOCTABIICHHBIX
neneu
OIIK-4. CriocoOeH noHUMaThb OIIK-4.1. 3HaeT OCHOBHBIE IPUHLUIIBI PaOOTHI
TPUHIMITEL Pa0OTHI UHQOPMAITMOHHBIX TEXHOJIOTUH U UX
UHPOPMAITUOHHBIX BIIHMSIHUE Ha OM3HEC-TIPOIIECCHI
TEXHOJIOTHIi; OIIK-4.2. VYMeeT HCITOJIb30BaTh METOJIBI
UCIIOJIb30BaTh MporpaMMHBIE CpesICTBa Jis cOopa,
WHQOPMAITUIO, METOIBI 00paboOTKH U aHaIM3a HHPOPMAITUH,
Y IPOrpaMMHBIE o0ecrieunBasi KAUeCTBEHHYIO
cpezncTsa ee cOopa, HH(POPMALMOHHO-aHATTUTHYECKYIO
00paboTKH U aHaIN3a TIOJJIEPKKY
Ut MHQOPMAIIMOHHO- OIIK-4.3. HmeeT npakTH4ECKHiA OTIBIT B TPUMEHEHUH
AHAJTUTUYECKOI AHAJIMITUYECKUX WHCTPYMEHTOB IS
MOAACPKKH TTPUHATUA NOAACPKKH IIPUHATHS YIIPABICHYECKUX
yIpaBIIEHIECKUX pelleHui B OpraHu3aIusax
peleHui
IIK-1. CrocobeH I1K-1.1. 3HaeT KIIFOUYEeBbIE METOIBI
UCIIOJIb30BaTh €CTECTBEHHOHAYYHbIX, 3KOHOMUUECKUX U
OCHOBHBIE METO/IBI UT-aucuuninun, npuMeHseMbIe B
€CTECTBCHHOHAYYHBIX, npodecCHOHANBEHON ACSTETLHOCTH
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sxoHoMuueckux u UT-
JHCLHIUIMH B
npoheCcCUOHANTBHOMN
ESITENHHOCTH IS

[K-1.2.

YMeeT UHTerpUpOBaTh pa3InyHbIC
METO0JIOTHYECKHE TTOAXOIBI JIJIs
MPOBEACHUS TEOPETHUUECKUX U
SKCIEPUMEHTAIBHBIX UCCIIEIOBAHUN

TEOPETUYECKOTO U IK-1.3. HmeeT nmpakTUUECKUNA OIBIT NPUMEHEHHUS
IKCTIEPUMEHTAIILHOTO METOJIOB B pealIbHBIX IPOEKTaX 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
npoheCcCHOHATBHOMN
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 y4acTHsl 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 gpopma
KonTakTHas pabdora
HaunmenoBanue °
pasjena IHCUUILIHHBI = g TUK y
= a3 5 = CamocTosiTe | (TeKylIHii KOHTPOJIb
(mony1s1) = 2 $ E| Kourpoan JAbHAs yCneBaeMocTH)
% § == padora
= 5 23
o 2
=
1 BBenenue B Kypc. 3 3 1 13 IMonroroBka k
OMITUpHYECKUE ceMUuHapy,
0COOEHHOCTH Homarmnue 3a1anus
(hMHAHCOBBIX JIAHHBIX Ksu3
2 MonenupoBanne 4 4 1 13 [MoaroroBka k
BOJIATUJIBHOCTH ceMUHapy,
JOXOJHOCTH aKTHBOB: Jlomarnue 3anaHus
BBEJICHHE KBu3
3 BekTopHast 3 3 2 13 [Toaroroska k
aBTOperpeccHs ceMUHapy,
JlomarHue 3a1aHus
4 MonenupoBanmne 4 4 2 2 13 [MoaroroBka k
BOJIATUJIBHOCTH ceMUHapy,
JIOXOJTHOCTH aKTHBOB; JloMarnHue 3agaHus,
pacIpeHus KontponbpHas padbota
5 OueHka porHo30B 3 3 2 14 TToaroroska k
PHUCKOB M JJOXOJTHOCTH ceMUuHapy,
Jlomainue 3ananus
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 JaHHBIX JlomanHue 3amaHus,
IIpoekT
IK3amen 4
Hmozo: | 28 28 12 14 108
Obvem oucyunaunvt (Mooyns) 190
(¢ ak. u.)
Obvem Ooucyunaunvt (Mooyns) 5
(6 3au. eo.)
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4. CopepxaHue IMCUUILTAHBI (MO1YJIs)

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

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

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

JIOXOAHOCTEN
3 Bekropnast aBroperpeccus Bextopnas aBroperpeccust (VAR) u e€ npuMeHeHue B
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 MeTop! OIIEHKH TOYHOCTH IMPOTHO30B JJOXOJHOCTH M PHCKOB.
JIOXOJTHOCTH CpaBHUTENBHBIN aHAJIN3 METOJI0B MPOTHO3MPOBAHMS PHCKOB

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

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

8 MoaenupoBaHue MeTopI MOJISTUPOBAHUS BEICOKOUYACTOTHBIX (PMHAHCOBBIX JIAHHBIX.

BBICOKOYACTOTHBIX (DMHAHCOBBIX
JAHHBIX

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

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

6. MartepuajbHO-TeXHHYeCKOe o0ecreyeHne

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

[TomerieHus1, KOTOpPBIE MPEICTABIISAIOT CO00M yueOHbIE ayAUTOPUH IJIsl TPOBEACHUS 3aHATHHA
JEKIMOHHOTO THIIA, 3aHATHH CEMHHApCKOro (TMPaKTHYEeCKOro) THIA, TPYMNIOBBIX |
WHJVBUIYaJIbHBIX KOHCYJIbTALUN, TEKYIET0 KOHTPOJIA U IIPOMEXYTOYHOM aTTECTalMH, a TAaKKe
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MOMEIIEHUS Il CAMOCTOATENbHOM paObOThl U MOMEIIEHUS I XpaHEHHUs U MPO(YUIAKTUYECKOTO
oOciy>xuBaHus yueOHOro 06opynoBanus. IlomemeHns: yKOMIUIEKTOBaHbI CIICIUATIN3UPOBAHHON
MeOeNnbl0 U TEXHUYECKHMMHU CPEICTBAMHM OOYUYEHMsI, CIyXKAaIlUMH Ui MPEACTaBICHUS y4eOHOH
uHpopManuu O0JIBIION ayTUTOPHH.

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

— CTOJIaMHU U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOH;

— MEXaHWYECKUMH KaJIbKYJISTOpaMH;

—  CHENHMAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITFOYAs IEMOHCTPAIIMOHHOE 000PYI0BaHHE.

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

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

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

BEICIIIETO 00Opa3oBanus Poccuiickoit deneparumn

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

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

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

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

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

HaumenoBanmne 110 IIpoussoacreo JInnensuonHoe / CBOGOIHO

pacnpocTpaHsieMoe

OnepannoHHbIE CHCTEMBI:

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

bpaysepbI:

Slunekc.Bpaysep OTEUECTBEHHOE cBOOOJIHO pacrpocTpaHsieMoe

Google Chrome 3apy0exHOe cBOOOJIHO pacrpocTpaHsieMoe

Od¢ucHble NPUIOKEHHU:

Microsoft Imagine (Visio, OneNote) 3apyOexHoe JIMLIEH3UOHHOE

TeXstudio 3apy0exHOe cBOOOHO pacIpOCTpaHIEMOE

Adobe Acrobat Reader 3apy0exHOe cBOOOJHO pacIpOCTpaHIEMOE

ITIporpaMmmHoe obecnieueHue JUisl INIAHHPOBAHUS H YUeTa BpeMEHH:

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

Microsoft Imagine (Project) | sapyGesxHoe | nuuensnonHOE

CucreMsbl ynpapJjieHusi 6a3aMH JaHHBIX:

Microsoft Imagine (SQL Server) | 3apy6Gexmoe | nuuensHonHOE

Cucremsbl pe3epBHOro konuposanms (backup):

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

KoncynprantlLroc: cripaBOuHO-IIPaBOBast OTEUYECTBEHHOE JIMTICH3UOHHOE

cucTema

CpecTBa AaHTHBHPYCHOIH 3aIIMTHI:

Kaspersky Endpoint Security mst 6usaeca OTEYECTBEHHOE JIMILEH3UOHHOE
Crammaprasiii Russian Edition

Cpensl pa3padoTku:

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

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

Cucrembl ynpasjeHusi ondanorpaguyeckoii uHpopmManmeii:

Zotero 3apyOeKHOE cBOOOJIHO pacnpocTpaHsIeMOe
CepBuchl U C1y:KObI:

Bind 3apy0exHOe CcBOOOJHO pacIpOCTPAHIEMOE
Docker 3apyOeKHOE CBOOOJTHO pacIpoCTpaHsIeMOe

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

IIpoexm — uccnenoBaTenbcKas padboTa 1Mo Kypcy U Mpe3eHTalMs pe3yIbTaToB.

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

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

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

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

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

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

Jns olleHMBaHUS TEKYIIETO KOHTPOJS YCIEBAEMOCTH M IMPOMEXKYTOYHOM aTTecTaluu
UCIIONIB3YETCS JCCATHOAIIbHAS IIKaJIa OICHUBAHMS, KOTOpas COOTHOCUTCS C TPaJAMIIMOHHOU
nATUOATUTPHON IITKAJION CIIEAYIOIIMM 00pa3oMm:

JecaTubannbuas IlaTubannbHas Oo0mas xapakTepHCTHKA pe3yJabTaTa 00y4eHus 1o
OILICHKA OLICHKA AUCHHILUINHE (MOYJIIO)
10 OtnnuHO CTyZneHT NOJHOCTHIO BIAJEET 3HAHUSAMH, H3JI0KEHHBIMH B
9 OTIIHO paboueil mporpamMme, H ITyOOKO OCMBICISECT AUCUHUILINHY. OH
8 OTIHYHO CaMOCTOSITEIbHO U JIOTHYECKH [I0CIIEJ0BAaTEILHO OTBEYAET HA BCE

BOIPOCHI, aKIIEHTHPYsI BHUMaHKE Ha HanOoJice BA)KHOM. YMeeT
aHAJIM3UPOBATh, CPaBHUBATh, KJIACCU(PUIUPOBATh, 0000IIATH,
KOHKPETH3UPOBATh M CHCTEMATH3NPOBATh H3YYEHHBIN MaTepHall,
BBIJICIISISI  KJIFOUCBBIC MOMEHTBI M YCTaHABJIMBAs MPUYNHHO-
CIIEZICTBEHHBIE CBsI3M. YeTKO (OPMYIHPYET OTBETHI, YBEPEHHO
HHTEPIPETUPYET PE3YJIbTAThl AHATN30B M IPYTUX UCCIICAOBAHUIMA,
a TaKKe perraer CioxHbie 3amaun. CTYIEHT XOpPOIIO 3HAKOM ¢
METOJaMH HCCIIEAOBaHNS, HEOOXOAUMBIMHU I TPAKTHYECKON
JIeSITCIIbHOCTH, W YMEET CBS3bIBATH TEOPETHUCCKUE ACIECKTHI
JUCIUTUTAHBL (MOTYJIsT) C MPAKTHIECKUMHU 3a1auaMH.

Xopomuio CryneHT oO0jajaeT 3HAHUSAMH TPEAMETa IOYTH B IOJIHOM

6 Xopomo o0bemMe paboueil mMporpaMMbl H CaMOCTOSTEIBHO, JOTHUECKU
MIOCJIEIOBAaTEIFHO M BCECTOPOHHE OTBEUAET HA BCE BOIPOCHI,
AKIICHTUPYS BHUMaHUE Ha HauOoJjee 3HaYMMbIX MOMeHTax. OH
yMeeT aHaJIu3upoBaTh, CpPaBHUBATh, KIACCUDUIMPOBATH,
000011aTh,  KOHKPETHU3UPOBaTh W  CUCTEMaTHU3UPOBATH
WU3YYEHHBIA MaTepuani, BBIICHSS €ro KIYEBBbIE acleKThl U
YCTaHABIMBAs MPUIMHHO-CIICACTBEHHBIE CBsi3U. DopMmyupyeT
CBOU OTBETHI, YBEPECHHO HHTEPIPETUPYET PE3yIbTATHI aHATHU30B
U JApYTHX HCCIENOBAaHUN, a TakXKe pellaeT CI0XHbIE
CUTyanroHHbIe 3a7aur. CTyIEHT XOpPOIO 3HAKOM C METOJIaMH
HCCIIEAOBAHMS, HEOOXOAMMBIMHU JUISt MIPaKTUYECKOM
JEATEIbHOCTH, U YMEET CBS3bIBATH TEOPETUUECKUE ACIIEKTHI
MpeaMeTa ¢ MPAKTHIECKUMH 33/ Ta9aMHU.

5 YnosnersoputenbHO| CTymeHT o0namaer 0a30BBIMH 3HAHHMSIMH I10 TUCIUTIINHE, HO

4 Y 10BIETBOPUTENLHO | MCTIBITHIBACT TPYAHOCTH TIPH CAaMOCTOSITCIBHBIX OTBETaX H
HCIIOJIb3YeT HETOUYHbIC (OPMYIHPOBKU. B X0Je OTBETOB OH
JIOTTYCKAeT OIIMOKH, Kacarommecs CyTH BompocoB. CTyaeHT
CIIOCOOEH peIaTh TOJHKO CaMbIe MPOCTHIC 3aadd M BIIANICET
JIATITE MUHUMAIBHBIM HA00POM METOJIOB HICCIICIOBAHHUS.

3 He cnan CTyneHT He OBIIafien 00s3aTENHbHBIM MUHUMYMOM 3HAHHH 10
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JecarnoanabHas IIgsTudaiibHast O01as XxapaKkTepUCTHKA pe3yabTaTa 00yueHHs 1o
olleHKa OlleHKAa AUCUUIINHE (MOTYJIIO)
2 He cnan NpeaMETy U HE MOXET OTBETUTb Ha BOIPOCHI, Ja)Xe €Clu
1 He cnan MIPEIoIaBaTellb 3a1aeT AOMOJIHATEILHBIC HABOISIITNE BOIIPOCHL.

Juctunnuna (Moaynb) «KonnuecTBeHHbIE (PUHAHCHI» OLEHUBAETCS CIEAYIOIIUM 00pa3oM:

AKTHBHOCTB Bec |KonuyecTBo Onucanue

Homamnaue 3amanus | 10% 13 HaGop 3ama4 mo TeMaM Hezenu

Ksu3zbl 15% 7 HHTepakTHBHOE TECTHPOBAaHNE, HAIIPABIICHHOE HA
NPOBEPKY 3HAHWH M TIOHWMAHUS N3y4aeMOro MaTepHaa

AynuropHas padora | 10% 15 AxTuBHas paboTa CTyJIeHTa Ha CEMHHApe

Kontponsnas padora | 20% 1 [Mucermennas pabota ¢ HabOpoM 3aad, KOTOPBIE HYKHO
PEHIUTD 3a OIrPAHUYCHHOC BPEM

[Mpoext 15% 1 HccnenoBartenbekast paboTa o Kypcy M Mpe3eHTamus
pe3yIbTaToB

OK3ameH 30% 1 [TuceMeHHast WM ycTHast paboTa Hall 3aJaHUCM,

HaMpaBJICHHBIM Ha MPOBEPKY MOMYYCHHBIX 3HAHUH 1
HAaBBIKOB I10 JUCHUILTHHE (MOIYJIIO)

®opmyJia pacyéra UTOrOBOM OLEHKH MO AucHUILIHHe (Moay/0) «KoauyecTBeHHbIE
¢punancb»: «0,1 xcpennee 3a nmomamHue 3amanus + 0,15 X cpemnee 3a kBu3bl + 0,1 %
aynutopHas paborta + 0,2 X konTpoabHas padora + 0,15 % nmpoekTt + 0,3 X s3x3aMen».

Texkymmii KOHTPOJIb yCIIEBAEMOCTH 00y4aKOIIUXCH MO0 JUCHUILIHHE (MOAYJII0)
IIpumepHbIe TOMaLIHUE 32IaHUS

Jomammnee 3aganue no reme «BekropHasi aproperpeccusi»

1. Cobepute u MOArOTOBHTE BPEMEHHOM PsiJI 1IEH KaK MUHUMYM TpeX (PMHAHCOBBIX aKTHBOB
3a MOCJIEJHUH IO,

2. Ouenute VAR-Mozenp BRIOpaHHON Pa3sMEPHOCTH | CIIEJIAHTE TECTHl HA CTAIIMOHAPHOCTD.

3. IlpoBenuTe aHANM3 UMIYJIBCHBIX PEAKIWHN JIUIsl M3YYEHUS BIUSHUS BHEUIHETO IIOKA Ha
CUCTEMY aKTHUBOB.

4. OmnpenenuTe KOBAPUAIIMOHHYIO CTPYKTYPY OCTATKOB MOJIEIM U BBIMOJIHUTE TECTHl Ha
ABTOKOPPEISALIUIO.

5. CoctaBpTe KpaTKUH OTYET C MHTEpIpeTaluell pe3yslbTaTOB MOJEIUPOBAHUS U
IIPOrHO3aMH KOPPEIALHIA.

Jomamnee 3a1aHue no teme «MoaeJMpoBaHue BOJATHILHOCTH IOXOTHOCTH AKTHBOB:
pacumpeHus»
1. Peanusyiite mogens EGARCH nnst 3amanHoro Habopa BpEMEHHBIX PSJIOB JOXOTHOCTEH.
2. Ouenute napametpsl Mosienu TGARCH u cpaBuuTte e€ ¢ knaccuueckoit GARCH.
3. IlpoBenuTe TECTH HA ACKMMETPHIO BOJIATHIIEHOCTH M HHTEPIPETHUPYUTE PE3YIbTATHI.
4. CMonenupyiTe BIMSHUE KPYIMHBIX OTPHUIATENBHBIX HIOKOB U BBIIEIUTE KIHOUEBBIC
OTIINYMS MOJEIIEH.
5. IloAroToBpTe MPE3EHTAIMIO C BHIBOJAMHM O II€JIECOO0PA3HOCTH PACIIMPEHHBIX MOJEIen
JUTSI BEBIOPaHHBIX aKTHBOB.

JomamHee 3a1aHue 0 TeMe «O1eHKA MPOrHO30B PUCKOB M I0XOAHOCTH»
1. Paccumraiite Value-at-Risk mms moprdens u3 Tpex akTHBOB ¢ mpuMeHeHHeM Modeleit
GARCH 1 uctopuueckoro MoAeIupoBaHHUs.
2. IlpoBeaute OdkTecTUpoBaHKe VaR Ha HCTOPHYECKUX MAHHBIX M OIEHHUTE TOYHOCTH
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IPOTHO30B.

3. Hcnonb3yiite kpurepun oueHku, takue kak RMSE nu MAE, nnsa cpaBHenus monenei
JIOXOJJHOCTH.

4. BpIMoONHUTE TECThl Ha KaTMOPOBKY KadecTBa MPOTHO30B PHCKA U MPOAHATU3IUPYHTE
pe3ysbTaThL.

5. Hamummre oT4eT ¢ pEeKOMEHJAlMsIMU MO BHIOOpY Mojenel i OLEHKH PHCK-
nokasaresuei noprdens.

HpI/IMepH])Ie BOIIPOCHI JIA IIOATOTOBKH K CEMUHapam

Bonpocel k cemunapy no treme «I'mnore3a 3¢)¢)eKTUBHOIO PHIHKA M NMPEACKA3yeMOCTh
PBIHKA»

1. Kakue ¢dopmbl runoresbl 3¢ (HEKTUBHOIO PhIHKA CYIIECTBYIOT M KaK OHHM OTIMYAIOTCA
Apyr OT Apyra?

2. B yem cocTouT mpaes Tecta cilydyaHOro OdyxAaHus sl (PUHAHCOBBIX BPEMEHHBIX
panoB?

3. Kaxue tunsl nHGOpMAaLIUK YYUTHIBAIOTCS B BEPCUU TMIIOTE3bl CUIBHON 3(h(HEeKTUBHOCTH
pBIHKA?

4. Kakue aprymMeHTbl © OSMIHUPUYECKHE CBUACTEIHCTBA CYIIECTBYIOT B TOJb3Y
IIPEJICKa3yeMOCTH JOXOJAHOCTEN?

5. Kak wuncaiinepckas undopmanus BiuseT Ha 3QGEKTUBHOCTh PHIHKA U BO3MOKHOCTH
apburpaxa?

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

1. Yro takoe Value-at-Risk (VaR) m kak ero uHTEpnpeTHpoBaTh B KOHTEKCTE PHCK-
MeEHeKMEHTA?

2. Kakue ocHOBHBICE METOJNBI pacdera VaR CyImecTBYIOT M B YeM WX NPEHMYIIECTBA U
HEIOCTaTKN?

3. Kak mpoBoxutcst OdkTecTupoBaHme Mojeneii VaR © Kakue KpUTEpUH OICHKH
IIPUMEHSIFOTCS?

4. B 4eM cOCTOUT pa3HHULIA MEXKAY HCTOPUYECKUM MOJIETUPOBAHUEM U METO/IaMU Ha OCHOBE
cumyisuuu Monre-Kapio?

5. Kak perynstopHele TpeOOBaHHUs BIHSAIOT Ha METOJbl OLIEHKHM PHUCKOB M Ha pacyer
KanuTaiu3anuu 6anka?

Bonpocsl k ceMmunapy no reme «MoaenpoBaHue BbICOKOYACTOTHBIX (PUHAHCOBBIX
AAHHBIX)

1. Kakue 0cOOEHHOCTH MUKPOCTPYKTYPBI PhIHKA BJIMSIIOT HA CBOMCTBA BHICOKOYACTOTHBIX
(UHAHCOBBIX JTAHHBIX?

2. Yro mpeacTarisieT co00i MOENh TOYSIHOTO MPOIecca B KOHTEKCTE BRICOKOYACTOTHBIX
CAENoK?

3. Kakue mnpoOiemMpl CO3MAIOT IIyMBI M OIMMOKM HW3MEPEHHUS B BBICOKOYACTOTHBIX
BPEMEHHBIX psAsax?

4. Kakum 00pa3oM MOKHO MOJIETTUPOBATh JTUHAMHUKY HHTEPBAJIIOB MEXAY CHACIKAMU W
MOYEMY 3TO BaXKHO?

5. Kakue mMeTopl MpOrHO3UPOBAHMS JIMKBUTHOCTH MPUMEHSIOTCS JIJIST BHICOKOYACTOTHBIX
TAHHBIX?

IIpumepHbIe 3a1aHUS 10 KOHTPOJILHOM padoTe
KonTpoabnas padora
1. OOpsAcHUTE HETMHEWHOCTh (DPUHAHCOBBIX BPEMEHHBIX PSAIOB M IPUBEAUTE MPHUMEPHI,

XapaKTEPU3YIOIINE ITO SBIICHUE.
2. Tloyemy aBTOKOppENSIUs JOXOJHOCTEH OOBIYHO OJM3Ka K HYINIO, TOrjga Kak
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aBTOKOPpPEISALUS KBAAPATOB JOXOAHOCTEH YacTO MOJI0KUTENIbHA?

3. /[aiite onpeneneHne «TsHKENBIX XBOCTOBY paclpeieIeHUil JOXOAHOCTEH U MOSICHUTE UX
3Ha4YeHUe JUIs aHAJIM3a PUCKA.

4. Onumure SBICHUE KJIACTEPU3aLUMU BOJIATUIBHOCTH M €ro IOCIEACTBUA  JUIS
IpeICcKa3yeMOCTH PUCKA.

5. Yro Takoe CKaukd IeH B ()MHAHCOBBIX JAHHBIX M KaK OHU BJIMAIOT HA MOCTPOCHUE
moeen?

6. 3amummre mopenupoBanne GARCH(1,1) ¢ mosicHeHneM mapaMeTpoB M YCIOBUH
CTaLlMOHAPHOCTH.

7. Onumurte Meroabl mnapamerpuueckoil oueHku GARCH ¢ ucnonb3oBaHueM
KBa3MMaKCHMAaJIbHOTO ITPABJIONIOA00HS.

8. Ha ocnoBanum 3amannbeix mapamerpoB GARCH(1,1) paccuuraiite ycioBHYyIO
JHCIIEPCHIO HA HECKOJIBKO I1AaroB BIEPEN.

9. OOpsacuute npenmyiecTBa mojeneiit GARCH Hag nmpocThIMU CKONB3SIIUMEI CPEIHUMU
B OLIEHKE BOJIATUIBHOCTH.

10. OGcymute mpobiemy HecraOmibHOCTH TapameTpoB GARCH-mozeneii u METOasI MX
HPOBEPKH.

11. Onummre ctpykrypy Monenu VAR(m) Ha npumepe ABYX aKTUBOB U THUIl YPaBHEHUH.

12. Onwumure nporecc oueHkU napameTpoB VAR U penochUIKy A1 UX KOPPEKTHOCTH.

13. OO®BsAcHUTE CMBICT UMITYJILCHBIX QYHKIUHI peakiu B VAR 1 UX HHTEpIpeTanuio ais
(MHAHCOBBIX AKTUBOB.

14. Ucnonw3ys VAR, chenaiite oAHOCTYNEHYATHIA MPOTHO3 JTIOXOJHOCTH MPH 3aJaHHBIX
UCXOJIHBIX JIaHHBIX.

15. PacckaxwuTe, Kak ucnoyb3oBaTh nHGopmarmonusie kpurepun AIC u BIC npu BeiObope
ONTUMAJIBHOTO 3HAYEHUS M (JIaroB).

16. Omnwumute ocHOBHEIE pacmupenus moaenu GARCH, yuuTeiBaromnme aCHMMETPHYHOCTh
Y HeNTMHEeHHOCTh BosatwibHOCTH (Hanpumep, EGARCH, TGARCH).

17. OObBsicHUTE KOHILEMILHIO CKauyKoB (jump components) B MOJEISAX BOJATHJIBHOCTH U
[IOYEMY BAKHO UX YUUTHIBATE.

18. Yrto Takoe MUKpOCTpYKTypa (huHaHCOBOro phiHKa? Onmmure, Kakue >PQeKTsl oHa
BBOJIUT B BPEMEHHbIE Psi/ibl (PUHAHCOBBIX JaHHBIX.

19. OOwsicHUTE 3HAYEHUE BHICOKOYACTOTHBIX JAHHBIX JII M3MEPEHHs BOJIATHIIEHOCTH:
HaImp., pealn30BaHHasi BOJATUIBHOCTD U €€ IPEUMYIIECTBaA.

20. Kakme MeTonmbl WCIONB3YIOT Ui MOACITHUPOBAHHUS BO3MYIIEHUH MHUKPOCTPYKTYPHI
PBIHKA, U KaK OHH BJIMSIOT HA OLIEHKY PUCKOB?

IIpumepHoe onMcaHue U KPUTEPUH OLEHMBAHUSI K MPOEKTY

Onucanue npoexkra:

CryneHTaM HEOOXOJIUMO Pa3paboTaTh KOMIUICKCHBIH aHAIMTHYCCKHH MPOEKT, B paMKax
KOTOpPOTO TMPOBECTH HCCIEAOBAHHE U MOJEIMpOBaHHE (MHAHCOBOTO BPEMEHHOIO psila C
MIPUMEHEHUEM METOJIOB KOJIMYECTBEHHOTO aHAIN3a, H3yICHHBIX B Kypce. [IpoekT BkitogaeT cOop
1 00pabOTKy SIMIMPUUYECKUX JAHHBIX, OIIEHKY U TIocTpoeHue mojeneit BonatuibHocT (GARCH,
EGARCH/TGARCH, croxacTudyeckoil BOJaTHJIbHOCTH), aHAJIU3 B3aUMO3aBUCHMOCTH aKTUBOB C
UCIIOJIb30BAaHNEM BEKTOPHBIX ABTOPErPECCHOHHBIX MOJENel, a TakKe OIICHKY KadecTBa H
npecKa3aTeaIbHON CII0COOHOCTH MOIENIel PrCKa M I0XO0AHOCTH (BKIoUas pacuet Value-at-Risk).
Htorom paboThl AOHKHA CTaTh 0OOCHOBAHHAS MHTEPIPETAIUsl PE3YJIbTATOB MOJEIHPOBAHUS C
BBIBOJIaMH 00 OCOOEHHOCTSX HCCIICIYyeMBIX JIAHHBIX M PEKOMEHJANUSIMH 110 YIPABICHHIO
(UHAHCOBBIMU PUCKAMH.

Kpurepun ouennBanus:

1. AKTYaJIbHOCTH U MOJIHOTA MOCTAHOBKH MPO00JIeMbI:

4€TKOE ONpEACIICHHE 3aJaddl HCCIe0BaHUs, OOOCHOBaHHE BbIOOpa (UHAHCOBBIX
JTAHHBIX | [IeJIeH MOJACTUPOBAHUSI.
2. KauecTBO 00padOTKM JAHHBIX:
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KOPPEKTHOCTh NPEIBAPUTEIBHOIO aHAJIW3d, BBISBICHUE SMIIMPUYECKUX CBOMCTB
BPEMEHHBIX PsAJIOB (aBTOKOPPEISAIUS, TSKEIbIE XBOCThI, BOIATHIILHOCTD ).
3. Ucnmoub30BaHMe KOJIMYECTBEHHBIX MO/eJIeil:

MPAaBHJILHOCTH BBIOOpa U 00OCHOBAaHWE MOJIENICH BOJIATUIBHOCTH, puMeHeHne VAR-
MOJIEJIEN JJIs1 aHAJIN3a B3aUMOCBSI3EH.
4. AIEeKBATHOCTb OLIEHKH M KAJMOPOBKH MO/IeJIeil:

KOPPEKTHOCTh IApaMETPUYECKON OLEHKH, NMPUMEHEHUE METOJ0B MAaKCHUMAJIBHOIO
paBoo100us, MPOBEPKA CTAOUILHOCTH MTapaMETPOB.
5. OueHKa NPOrHOCTUYECKUX CBOMCTB MOJIeJIeii:

MIPUMEHEHHE TECTOB Ha TOYHOCTh MPOTHO30B, UCCIIEIOBAHUE MPE/ICKA3aTEIbHON CHUIIbI
1 3G (HEKTUBHOCTH MOJIEIIEH.
6. Peanm3aunmsi ynpasJiieHHs] pUCKAMM:

pacueTr M HMHTepnperanus nokasarenei Value-at-Risk ¢ ncnonb3oBanueM pazinuHbIX
1o1xo10B (Harpumep, MonTe-Kapio, uctopuueckoe MoJIeIMpOBAHUE).
7. 'nyOuHa aHaIM3a M HHTEPIIPETALMS Pe3yJIbTATOB:

000CHOBaHHOE OOCYXKJCHHE TOJYUYCHHBIX pe3yJbTaTOB, aHaJIU3 COOTBETCTBUSA
runorese 3 (HEeKTUBHOTO PHIHKA, BBISIBJICHHE OCOOCHHOCTEH PhIHKA.
8. KayecTBO npe3eHTALIMU MPOEKTA:

CTPYKTYpPUPOBAHHOCTh OTYETa, SCHOCTb H3JIOXKEHHS, KOPPEKTHOE odopMmileHHe
rpaduKOB 1 TAOJIUII, JIOTUIHOCTH BHEIBOJIOB.
9. CaMOCTOSATEIbHOCTh 1 HHHOBALIMOHHOCTD MO/AX0/1a:

MPOSIBJICHUE KPUTUYECKOTO MBIIIJICHUS, OPUTHHAIBHOCTh B BBIOOPE METOJIOB HIIU
MHTEPIpPETALMIX, UCIIOIb30BAHUE COBPEMEHHBIX HHCTPYMEHTOB aHAJIN3a.

IIpumepHbIe 3a1aHUA 1JI51 KBU30B
KBuz 1

1. Yro Takoe "TspKenble XBOCTHI" B OMIMPUYECKUX OCOOCHHOCTAX (PMHAHCOBBIX JAHHBIX?
a) HopmaneHoe pacnpenenenne JOX0JHOCTEH akTHBOB
b) Boicokas BEpOATHOCTb SKCTPEMANIbHBIX 3HAYEHHUM TOXOIHOCTEN [0 CPaBHEHUIO C
HOPMAaJIbHBIM PACIIPENETIEHUEM
¢) CrabuipHasi BOJIATHIBHOCTD 0€3 KoJieOaHu
d) OtcyTcTBHE aBTOKOPPEISALMU B JAHHBIX
IIpaBuabHbIH 0TBET: b

2. Kakoit 0CHOBHOI KOHIleNIel KOJTMYECTBEHHBIX (PMHAHCOB SBJSETCS UCIOJIb30BaHUE
MaTeMaTUYECKUX MOJIENIeH /ISl aHann3a ((MHAHCOBBIX PHIHKOB?
a) KauecTBeHHBII aHaIM3 MOBEIEHUS! HHBECTOPOB
b) [IpumeHeHne BEpOSITHOCTHBIX MOJIENIEN U CTATUCTUYECKUX METOJIOB
¢) UrnopupoBanue SMIMPUIECKUX JTaHHBIX
d) ®oxkyc ToaBKO HA PyHIAMEHTATILHOM aHATN3E
IIpaBuabHbIH 0TBET: b

3. Uto xapakTepu3yeT KJIACTSPHU3AIHIO BOJATHIIBHOCTH B (DPMHAHCOBBIX JTAHHBIX ?
a) BonaTuiibHOCTB OCTaeTCsl IOCTOSHHOM BO BPEMEHU
b) [leproapl BEICOKON BOJIATUIILHOCTH YEPEAYIOTCS C MIEPUOIaMU HU3KOW BOJIATUIILHOCTH
C) BonarunbHoCTh Beerja CMMMETpUYHA
d) OTcyrcTBHE KOppENSIIMHA MEXAY NPOILIBIMUA U OYAYIIMMH TOXOAHOCTSIMU
IIpaBuabHbIH 0TBET: b

4. Yrto takoe ARCH-Mozaenb B MOJIeTMPOBaHUH BOJIATUILHOCTH?
a) Mopenb ¢ TOCTOSTHHOM BOJIATUJIBHOCTBIO
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b) Monens, riae TeKyiast BOJIaTUILHOCTh 3aBUCHUT OT KBAJAPATOB MPOILIBIX OMHOOK
¢) Mopenp 6e3 yuera aCHMMETpHH

d) Monenb 17151 BBICOKOYACTOTHBIX JaHHBIX

IIpaBuabHbIH 0TBET: b

5. Kak pacmmpser GARCH-monens ARCH?
a) /lo0aBisieT 3aBUCUMOCTD OT MPOILIBbIX 3HAYEHUIN BOJIATUIBHOCTH
b) YOupaet aBTOKOPPEISALUIO OMUOOK
¢) Urnopupyet kBagpaTsl OLIMOOK
d) ®okycupyercst TOJIBKO Ha CAMMETPUHU
IIpaBu/IbLHBIN OTBET: a

6. Yro Takoe BekTopHas aBToperpeccus (VAR)?
a) Mopens aist OJHOMEPHOTO BPEMEHHOTO psizia
b) Cucrema ypaBHEHUH, TJe Kax/1as IEpeMEHHas 3aBUCUT OT CBOMX JIaroB U JIaroB
JIPYTHX TIEPEMEHHBIX
¢) Mopens 6e3 yuera B3aMMOCBSI3eH MEKIy IIEPEMEHHBIMU
d) Monenb 1 MPpOTHO3UPOBAHUS TOJEKO BOJIATHIBHOCTH
IIpaBuiabHbI oTBET: b

7. Kak npumensiercst VAR B mporno3upoBanuu (PMHAHCOBBIX MTOKa3aTemei?
a) Jl1st aHanmM3a OTIEIbHBIX aKTUBOB 0€3 CBsI3eit
b) s MoaenrpoBaHus B3aMMOBIUSTHUS HECKOJIBKUX SKOHOMHUYECKUX ITePEMEHHBIX
c¢) Tonbko U151 OLICHKH PUCKOB 0€3 JOXOIHOCTH
d) Urnopupyst BpeMEHHBIE JIaru
IIpaBuiabHbIH OTBET: b

8. Uro takoe EGARCH-Monens?
a) Mopenp 6e3 yuera aCHMMETPHH BOJIATHIIBHOCTH
b) Monenb, yuuTbIBaroiasi aCHMMETPUYHBIN OTKJIMK BOJIATUILHOCTU Ha MOJIOKUTEIIbHbBIE
Y OTPULIATENIbHBIE IIOKH
¢) Mojienb ¢ MOCTOSTHHOM BOJIATUIIBHOCTHIO
d) Monenb TONBKO TSl BRICOKOYACTOTHBIX JaHHBIX
IIpaBuabHbIH 0TBET: b

9. B uem ornmuune TGARCH or GARCH?
a) TGARCH He yuuThIBaeT MOporu B BOJIATHIBHOCTH
b) TGARCH mozenupyeT acCUMMETPUIO Yepe3 MOpOroBbie 3P PeKTs
¢) TGARCH urnopupyet npouuibie ommoKu
d) TGARCH ¢oxycupyercst Ha CAMMETpUU
IIpaBuabHbIH 0TBET: b

10. Yto Takoe MHTErpUPOBAHHBIE MOJIEIH BOJIATHILHOCTH?
a) Mogenu 6€3 yuera WHTErpaliy TaHHBIX
b) Mozenu, KOMOMHUPYIOIIME BOJATUIBHOCTD ¢ APYTUMH (DaKTOpaMH, TAKUMH KaK
YPOBEHb IIeH
¢) Mojenu ToNbKO A1l KpaTKOCPOUYHBIX ITPOTHO30B
d) Monenu 6e3 mporHo3upoBaHUs pUCKOB
IIpaBuiabHbIH 0TBET: b

11. Kak smnupuyeckre 0COOCHHOCTH (PMHAHCOBBIX JAHHBIX BIUSAIOT Ha MOJEIHPOBaHUE?
a) [lenarot Moaenu mpoiie U TouHee 0e3 KOPPEKTUPOBOK
b) TpeOyroT yuera aBTOKOPPEISAINH, KIACTEPU3AINH U TSHKEITBIX XBOCTOB
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¢) UrHopupyioT BoIaTUILHOCTh
d) @okycupyroTcs TOJIBKO Ha HOPMAIILHOM Pacipe/eICHUN
IIpaBuiabHbIi oTBET: b

12. Yro sBsieTcst OCHOBOM CTPYKTYPHI (DMHAHCOBBIX JIAHHBIX B KOJIMUECTBEHHBIX (PUHAHCAX?
a) ToJIbKO KaueCTBECHHBIC OMMCAHHMS
b) BpeMeHHBIC psijibl TOXOAHOCTEH, 00BEMOB U IICH
¢) Cratnueckue TaOIuIbl 0€3 TUHAMUKH
d) lanHbIic O0€3 CTaTUCTUYECKOTO aHAIKM3a
IIpaBuiabHbIi oTBET: b

13. Kak VAR mnomoraer B aHaJIM3€ B3aUMOCBSI3€H MEX]Ty aKTHBAMHU?
a) Moaenupys Kaxayro epeMeHHYI0 HE3aBUCUMO
b) YuuteiBas Kpocc-KOPPEIAIUH U JIard MEX]Ty IIepEMEHHBIMU
¢) Urnopupyst 5KOHOMHUYECKHUE CBSI3U
d) ®okycupysch TOJBKO Ha OJJHOM aKTHBE
IIpaBuiabHbIi oTBET: b

14. Yro nporuozupytot pacuupenuss ARCH-moneneit, takue kak EGARCH?
a) Toapko TOXOAHOCTH O€3 PUCKOB
b) BonaTuibsHOCTE ¢ y4€TOM aCUMMETPUU U PUCKOB
¢) [TocTosiHHYIO BONATUIIHLHOCTH
d) annbie 6€3 SMIIUPUIECCKUX OCOOCHHOCTEH
IIpaBuiabHbIi oTBET: b

15. B uem npeumymiectBo GARCH Haj npocTbIMu MOJENISMH BOJTATUIBHOCTH?
a) IrHopupoBaHue MpOIUIbIX TaHHBIX
b) Yuer nepcuCTEHTHOCTH BOJIATUIILHOCTH U €€ TUHAMUKHI
¢) OUKCHpPOBaHHAs BOJATUIBHOCTD
d) TonpKo A1 CAMMETPUYHBIX ILIOKOB
IIpaBuiabHbIH 0TBET: b

KBus 2

1. Yro Takoe runoresa spdextuBHOro peinka (EMH)?
a) Poinku Beera HeA(EeKTUBHBI U NTPEACKa3yeMbl
b) LleHb! aKTUBOB MOJIHOCTHIO OTPAXKAIOT BCIO IOCTYIHYIO MH(OpMAINIO
c¢) lHBeCTOphI MOTYT CHCTEMATHYECKH TOTYYaTh CBEPXIPHUOBLTH
d) PeIHKM UTHOPUPYIOT (hyH/IaMEHTaIbHbBIE JaHHbIE
IIpaBuabHbIH 0TBET: b

2. Kak smnupuuecku TecTUpyeTcs TUnore3a 3pPeKTUBHOTO phIHKA?
a) Tonbko TeopeTHueckH 0e3 JaHHbBIX
b) Uepes aHau3 KOppensuii, TECThl Ha CITyYaifHOCTh U aHOMAJIUU
¢) Urnopupys rcropuieckne JaHHbIC
d) ®okycupysck Ha (pyHIaMEHTAIbHOM aHAJIN3e
IIpaBuabHbIH 0TBET: b

3. Uro takoe Value-at-Risk (VaR)?
a) MakcumanbHas NpuObLIb OT HHBECTHUIINM
b) Onenka MakCUMaJIBHBIX MOTEPh C 33JJAHHOM BEPOSTHOCTHIO 32 MEPHOJ
¢) Cpenssist JOXOAHOCTD MOPTQEs
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d) [MoxHas >MMMUHAIUS PUCKOB
IIpaBuabHbIH 0TBET: b

4. Kak mpoBoautcs backtesting moaeneit VaR?
a) Teoperudecku 6e3 MPOBEPKU HA UCTOPHUUECKUX JTAHHBIX
b) CpaBHEHHEM MMPOTHO30B ¢ (DAKTUICCKUMHU ITOTEPSIMU JJI OIEHKH TOYHOCTH
¢) Urnopupys BepoATHOCTH
d) ®okycupysch TOIBKO Ha JOXOAHOCTH
IIpaBuabHbIH 0TBET: b

5. Yto Takoe BHICOKOYACTOTHbIC (PHAHCOBbIE JaHHBIE?
a) JlaHHbIe C UHTEPBAJIaMHU B TO/IbBI
b) JlaHHBIE C YaCTOTOM OT CEKYH/ IO MUHYT (THKH, MUHYTHBIC JJAHHBIC)
c¢) Craruueckue faHHble 0€3 BpEMEHHON JUHAMUKHI
d) lannble TONbKO 0 PyHIAMEHTAIBHBIX TOKA3aTENAX
IIpaBuabHbIH 0TBET: b

6. Kak MozmenupyroTcsi BBICOKOYaCTOTHbIE JaHHBIE?
a) C moMOILIbIO MPOCTHIX CPEIHUX 0€3 yueTa MUKPOCTPYKTYPbI
b) YuuThiBas MUKPOCTPYKTYPY PBIHKA, CIIpE/bl U 00bEMBI
¢) Urnopupys BpeMeHHbIE HHTEPBAJIBI
d) Tonbko A5 1OATOCPOUHBIX IPOTHO30B
IIpaBuabHbIH 0TBET: b

7. Kakue MeTobl UCIIONB3YIOTCS Ul OLIEHKU TOYHOCTH IPOTHO30B JJOXOAHOCTH?
a) Tonpko CyOBEKTHUBHBIE OLICHKU
b) MSE, MAE, tecThl Ha IpeICKa3yeMOCTh U CpaBHEHHE MoJieeit
¢) UrnopupoBanue ommodok
d) ®okyc TOABKO HA pUCKaX
IIpaBuabHbIH 0TBET: b

8. Uro Takoe cpaBHUTENBHBIN aHATN3 METOJIOB MPOTHO3UPOBAHUS PUCKOB?
a) OreHKa TOJIBKO OJTHOM MOJIENH
b) CpaBHEHHE TOYHOCTH, HAJICKHOCTU M BBIYUCIUTENBHON 2P PEKTUBHOCTH Pa3HBIX
Mozenen
¢) UrnopupoBaHue SMIUPUIECKUX JTaHHBIX
d) ®okyc Ha TEOPETUYECKUX aCTIEKTax
IIpaBuabHbIH 0TBET: b

9. Kak rumotesa 3()(eKTHBHOTO PHIHKA BIMSET Ha MPEICKa3yeMOCTh PhIHKA?
a) /lenaer pbIHOK MOJHOCTBIO MPEAICKA3yEMbIM
b) OrpaHnnynBaeT BO3MOXKHOCTHU IMpe/ICKa3aHusl Ha OCHOBE MyOIHUHOM HHpOopMau
c) [lo3BonseT cucTemMaTHUYECKUE aHOMAIIUU
d) UrnopupyeT ¢pyHI1aMEHTAIbHBINA aHATN3
IIpaBuabHbIH 0TBET: b

10. Yro BKITIOYAET yIpaBJIeHHE PUCKAMHU B KOJMYECTBEHHBIX (PMHAHCAX?
a) Tonbko nuBepcudukanmio 6e3 moaenei
b) Ucnonb3oBanue VaR, cTpecc-TecTupoBaHus U XeIKUPOBAHUS
¢) rnopupoBaHue BOJaTUIBLHOCTH
d) ®okyc Ha MaKCUMAJIbHOU MTPUOBLITH
IIpaBuabHbIH 0TBET: b
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11.

Kak smnmpudeckuii aHaau3 BEICOKOYACTOTHBIX JTAaHHBIX IOMOTAET B Kercax?
a) Urnopupys peanbHbie JaHHbBIE

b) BeisiBisist maTTepHBI MUKPOCTPYKTYPHBI, TUKBUIHOCTH U aHOMAJTUI

¢) ®okycupysch TOJIBKO Ha MaKpOJAHHBIX

d) be3 ydera BpeMEHHBIX PSJIOB

IIpaBuabHbIH 0TBET: b

12. Yto takoe backtesting B konTekcte VaR?
a) [Iporno3 6e3 npoBepku
b) Ucropuyeckass CUMYISIUS 715 MPOBEPKHU YACTOTHI MPEBBIIICHUHN TOTEPh
¢) TosibKkO TeopeTHUecKast OLIEHKa
d) UrnopupoBaHue BepOsSTHOCTEH
IIpaBuabHbIH 0TBET: b
13. Kak runote3a 3(p)eKTUBHOTO pPhIHKA TECTUPYETCS IMIHUPUIECKU?
a) Tosibko Ha QyHITAMEHTAIBHBIX JTaHHBIX
b) Uepes TecThl Ha cTy4yalfHOCTD 1I€H, aHOMAJIMU U TPEJICKa3yeMOCThb
c¢) be3 yuera BpeMeHHBIX psI0B
d) @okycupysch Ha CyObEKTUBHBIX MHEHHSIX
IIpaBuabHbIH 0TBET: b
14. Yto nporHo3upyroT MOJIeIH BHICOKOYACTOTHBIX JAHHBIX?
a) ToJIbKO JOATOCPOYHbIE TPEH b
b) KpaTkocpounsie kojie0aHus, Cripeabl 1 00beMbI
¢) UrHopupyst MUKPOCTPYKTYPY
d) Cratuueckue ypoBHU
IIpaBuabHbIH 0TBET: b
15. B uem pouib OIIEHKHU MPOTHO30B B YIIPABICHUU PUCKAMHU?
a) UrHopupoBaH#re TOYHOCTH
b) Obecneuenue HaAEKHOCTH MOJIETEH JJIsl IPUHATUS PEeLIeHUN
¢) ®okyc TOJIBKO Ha TIOXOTHOCTH
d) be3 cpaBHeHuUs METOOB
IIpaBuabHbIH 0TBET: b
3apaHus AJ1s1 MPOMEKYTOYHOM ATTeCTAIMM MO JMCUMILINHE (MOTYJIIO0)
Ne n/m 3ananue OTtBeT Komnerenunus
1 Ha3zoBuTe 0OCHOBHYIO KOHUEMIINIO KOJTMYECTBEHHBIX MoaenupoBaHue YK-1
(buHAHCOB. PHCKOB
2 Uro Takoe sMnupuieckas 0COOEHHOCTh (PMHAHCOBBIX BonarunsHOCTB OIIK-4
IaHHBIX?
3 HazoBute Moens 17151 BBEICHUS B MOACITUPOBAHNE ARCH TIK-2
BOJIATHJILHOCTH.
4 UYro Takoe GARCH-monens? Pacmmpenue YK-1
ARCH
5 HazoBute npumeHeHne BEKTOPHOH aBTOPETPECCHH. IIporao3upoBanu [K-1
€ mokazarenein
6 Uro takoe VAR-Monens? Bekrophas OIIK-3
aBTOpErpeccus
7 HazoBuTte pacmvpenue ans yueta aCUMMETPUHI EGARCH [K-2
BOJIATHJIEHOCTH.
8 Uro Takoe TGARCH-monens? IToporosas YK-1
GARCH
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9 HazoBute MeTon OLIEHKH MPOTHO30B PUCKOB. CpaBHUTENBHBIN OIIK-4
aHanu3
10 YT0 Takoe TOYHOCTH IMPOTHO30B JOXOTHOCTH? Craructryueckas IIK-1
Mepa OIUOKHU
11 Ha3zoBute TeopeTHyecKyro OCHOBY TUIIOTE3bI Wudopmanus YK-1
3 PEeKTHBHOTO PHIHKA. OTpaXkaeTcs B
HEHax
12 Uro Takoe IMIUPUIECKUN TECT THUIMOTE3bI 3P (HEKTHBHOTO IIpoBepka OIIK-4
pbIaKa’? MPEJICKa3yeMOCTH
13 Ha3oBute npuHUIuMn ynpaBiaeHUs: pPUCKAMU. MuHuMH3anUs IIK-1
noTephb
14 Yro takoe Value-at-Risk? Mepa OIIK-3
MaKCHUMaJIbHOTO
yOBITKA
15 HazoBuTe MeTo1 MpOBEPKH MOJICIICH PUCKOB. Backtesting IK-2
16 Uro Takoe BRICOKOYACTOTHBIE (PHHAHCOBBIE JaHHBIC? Jannsle ¢ YK-1
BBICOKOM
4acTOTOU
17 HazoBuTe MeTon MoiemMpoBaHUsl BBICOKOYaCTOTHBIX Ananmm3 I1K-8
JTAHHBIX. BOJIATHIILHOCTHU
18 Uro Takoe SMIUPUYECKUN aHATN3 BEICOKOYAaCTOTHBIX Nzyudenue xeiicos OIIK-3
NAaHHBIX?
19 HazoBuTe 3Tan uToroBoro mpoekra. [Ipe3enTanus I1K-8
20 Uro Takoe 3amuTa mpoeKTa? OO6cyxnenne I1K-8
pe3yIbTaTOB
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