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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 u aHaNWTHKA, YTBEPXKICHHBIN NMPHUKa30M MUHHCTEPCTBA HAYKU U BBICIIETO 00pa30BaHuUs
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.

MecTo AMcHUIINHBI (MOYJIS) B CTPYKTYpe 00pa30oBaTe/ibHON MPOorpaMmbl

Hacrosimas nucuunianHa (MOayJib) BKJIOUEHA B y4€OHBIH IIJ1aH 10 MPOrpaMMme MoJArOTOBKH
OakanaBpuata no Hampasieruo 38.03.05 busnec-undopmaruka, npopuis busnec u ananuTUKa
U BXOAWUT B BapuaTuBHYI yacTb bioka 1, ¢opmupyemyro ydacTHHKaMH 00pa3oBaTelIbHbBIX
OTHOILICHUH.

JucuumimHa (MOayIb) sIBJs€TCS BBIOOPHOM M JOCTYIHA /ISl M3ydeHus Ha 3 uinu 4 Kypce
B 5, 6 win 7 cemecTpax Ha BBIOOD IOCJIE YCHEIIHOIO OCBOCHUS TUCHMILIMH «VIHBECTULIMOHHBIN
aHanmu3», «OCHOBBI (PMHAHCOBY.

Heap u3ydeHusi JMCHMIIMHBI (MOAYJIs1): GOPMHPOBAHME HABBIKOB aHAIM3a, OLICHKU U
yIpaBJIEHUS! UHBECTULMOHHBIMU HOPTQENIMHU ISl TOCTUXKEHHUS ONTUMAIBbHOTO COOTHOLICHMS
pHUCKa U T0XOJHOCTH.

3agauu u3y4eHust JMCUUILIMHBI (MOIYJIS):

— H3YYUTb TEOPETUYECKHE OCHOBBI HOPT(PETbHONH TEOpUH, C HCIIOJIb30BAaHHEM
MaTeMaTHYeCKUX METOJOB JIMHEHHOM anreOpbl M CTAaTUCTUYECKOI'O aHajau3a [yl OLIEHKU
0’KHUJaEMOM JOXOJIHOCTH U BOJIATUJIBHOCTH aKTHBOB;

— OCBOUTH NMPHMEHEHHE KOMITBIOTEPHBIX aJTOPUTMOB M IPOTPAMMHOTO OOECIICYCHUS
(manpumep, Python unu R) mns cumynsuuu noprdeneit, pacuera koddduumenton apma u
MPOBEJICHUS CLIECHAPHOTO aHAIN3a MHBECTUIIMOHHBIX CTPATEeTU;

— pa3paboTaTh HaBbIKM OIEHKM W YOpaBJIeHUs pUCKaMu moptdeneil  yepes
MaTEMaTUYECKUE MHCTPYMEHTBI, TAKHE KaK TEOpUs BEPOSTHOCTEH, PErPECCHOHHBIN aHAIU3 U
meTo el MoHTe-Kapiio, ¢ yuerom coBpeMeHHBIX (PMHAHCOBBIX PHIHKOB;

— c@opMupoBaTh KOMIIETEHIIMM B HHTErpallid MaTeMaTUYECKUX U KOMIIBIOTEPHBIX
HOJXO/0B JUIsl PELIeHUs NMPaKTHUYECKUX 3a7ad MOPTQENBbHOro YIpaBlieHUs, BKIOYas aHAIU3
3¢ (HEeKTUBHOCTH MHBECTULIMHA W aJanTalUI0 CTPATErwil Moj HM3MEHSIOIMMEcs SKOHOMHYECKHE
YCIIOBUSL.

B pe3yabTare 0CBOCHUS IUCHUILIMHBI (MOAYJIfA) 00YYAKOIUMIACS T0JIKEH:

3Hamy:

— OCHOBHbBIE KOHIIETIIIUN U HHCTPYMEHTHI aHaJIM3a (PMHAHCOBBIX PHIHKOB, BKJIIOYAsl TUIIBI
aKTHBOB, KOPPEJISALIMIO U BOJIATUIILHOCTb;

— METOAbl YIpaBJIEHUS PHUCKOM U JOXOJHOCTbIO mopTdens (auBepcuduKaius,
ko Puuuent [apmna, VaR);

— MPHUHLUIBI IOCTPOCHUS U ONTUMHU3ALUYN AITOPUTMUYECKUX CTpaTeruil mopTQenbHOro
TPEUINHTA;

— COBpEMEHHbIE MOJIXOJbl K aHalu3y JaHHBIX M BHU3yaldu3auuu 3PGEeKTUBHOCTH
noptdens;

ymembw:

— paccuMThIBaTh M aHAJIM3UPOBATh MOKa3aTeIM pHCKa U JOXOAHOCTU MOpThens s
NPUHSATHS HHBECTHIIMOHHBIX PEIICHUH,
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— TMpPHUMEHATh AJITOPUTMUYECKUE CTpPATETHUH (XEeKMPOBAHUE, pOTAIUS aKTHBOB,
apOuTpax);

— HCHOJB30BaTh MHCTPYMEHTHI aHanm3a aaHHbIX (Python, Excel, Cbonds u np) ans
orieHKH 3 PeKTUBHOCTH TTOPTQEIS;

— ONTHUMHU3UPOBaTh CTPYKTYpPY HOpTQeENs Ha OCHOBE pBIHOYHBIX YCIOBUH H
WHBECTULIMOHHBIX LIEJICH;

enademp:

— HaBbIKAMU [IOCTPOCHMSI U pedaaHCUPOBKH TUBEPCU(PUIIMPOBAHHBIX HHBECTUIIMOHHBIX
noptdernei;

— HaBbIKaMH pabOTHI ¢ PUHAHCOBBIMH JAHHBIMH U UX UHTEPIPETALINH,

— HaBBIKAMH TECTUPOBAHUS U BHEAPEHUS AITOPUTMUYECKUX CTPATETHiA;

— HaBBIKAMHU OLIEHKU PHIHOYHBIX, KPEAUTHBIX U OTIEPALIMOHHBIX PUCKOB.
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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 00YYaIOLIMXCS € eJarorn4ecCKuMu
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 33134 nHGOPMALIUH U CHHTE3UPOBATh JaHHbIE U3
Pa3MUYHBIX UICTOYHUKOB JJIsl PEILICHUS
3aja4, MPUMEHITh CUCTEMHBIN 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
MIpoLeCCaMH CO3AaHUS U pa3paboOTKH U BHEIPEHUS MPOAYKTOB U
WCIIOJIb30BaHHS ycIyr B chepe nHPOPMAIIHOHHO-
NPOIYKTOB H yCIYT B KOMMYHHMKAIIMOHHBIX TEXHOJIOTHH
chepe OIIK-3.2. YMeer pazpabaTbIBaTh alrOpUTMbI U
UHPOPMAIIOHHO- pOrpaMMbl, 00eCIICUNBAIOIINE
KOMMYHHMKALIMOHHBIX 3¢ deKTUBHOE CO31aHNE U UCTIONb30BaHHE
TEXHOJIOTHi, B TOM WH(POPMALIMOHHBIX TPOAYKTOB
qucIe pa3padbaTbIBaTh OIIK-3.3. HmeeT npakTHUECKHii OMBIT 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
TPUHIMIEL PA0OTHI UHQOPMAITMOHHBIX TEXHOJIOTUH U UX
WHPOPMAITUOHHBIX BJIMsIHUE HA OW3HEC-IPOIIECCHI
TEXHOJIOTHIi; OIIK-4.2. VYMeeT UCITOJIB30BaTh METOIBI
UCIIOJIb30BaTh IIporpaMMHBIE CpesicTBa 1Jis cOopa,
WH(QOPMAITUIO, METO/IBI 00paboOTKH ¥ aHaIM3a HHPOPMAIUH,
Y IPOrpaMMHBIE o0ecrieunBasi KAYeCTBEHHYIO
cpezncTsa ee cOopa, HH(POPMALMOHHO-aHATUTHYECKYIO
00paboTKH U aHaIN3a TIOJIEPKKY
JUTsE UHPOPMAIIMOHHO- OIIK-4.3. HmeeT nmpakTUUECKUA OTBIT B TPUMEHEHUN
AHAJTUTUYECKOI AHAJIMITUYECKUX WHCTPYMEHTOB IS
MOAACPKKH TTPUHATHUA NOAACPKKH IIPUHATHS YIIPABICHYCCKUX
yIpaBIIEHIECKUX pelIeHN B OpraHu3aIusax
pereHni
T1K-1. Crocoben TIK-1.1. 3HAET KIIFOYEBELIE METOIBI
UCIIOJIb30BaTh €CTECTBEHHOHAYYHbBIX, JKOHOMHUYECKUX U
OCHOBHBIEC METOJIbI UT-aucuunimug, npuMeHsieMbIe B
€CTECTBEHHOHAYYHBIX, podecCHOHANBHON AEATETLHOCTH
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sxoHoMuueckux u UT-
JVCILAIUIMH B
npoheCcCUOHANTBHOMN
ESITENHHOCTH IS

[K-1.2.

YMeeT UHTErpUpOoBaTh pa3IudHbIC
METO0JIOTHUECKHE TTOAXO0IBI JIJIs
MPOBEACHUS TEOPETHUUECKUX U
SKCIEPUMEHTAIBHBIX UCCIIEIOBAHUN

TEOPETUYECKOTO U IK-1.3. HmeeT nmpakTUUECKUNA OIBIT NPUMEHEHHUS
IKCTIEPUMEHTAIILHOTO METOJIOB B pealIbHBIX IPOEKTaX JJIst
UCCIIeTOBaHUS JOCTIDKEHHS HAYYHBIX M PAKTHUECKUX
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 JUIs CHCTEeMaTH3aIM1 JTAHHBIX U PCLICHUS
00paboTKH, aHaH3a u poecCHOHAIBHBIX 33124
CHUCTeMAaTH3aluN IK-2.3. NwmeeT nmpakTudeckuii OmbIT paboTHI C
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
IUTAHUPOBAHHUE U B COOTBETCTBHU C YCTAHOBJICHHBIMU
OpraHU3aIHIo CTaHIapTaMHU
HPOEKTHOM I1K-8.3. HmeeT mpakTHUYeCKuil ONBIT yuacTus B

JCATCIIBHOCTHU Ha
OCHOBC CTaHJapTOB
YIIpaBJICHUSA IIPOCKTAMU

MIPOEKTHOH paboTe, BKIItoYas
IUTAHUPOBAHUE U KOOPIMHAIIMIO 33124
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3. TemaTu4yeckuii mjian

Nen/ TpynoeMKocTh, akageMuYecKHe Yachl
n Ounas ghopma
AynutopHasi paboTa
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 3aganus,
(hMHAHCOBBIX PHIHKOB Kaus
2 VYnpasneHue puckoM u 6 6 2 21 [ToaroroBka k ceMuHapy,
JOXOTHOCTBIO Jlomaraue 3ananus
roptdens Ksus
3 AJTOpUTMBI U 5 5 2 2 22 [ToaroroBka k ceMuHapy,
CTpaTeruu Homainue 3aganus,
opT¢heTpHOTO KonTponbHas pabora
TpenMHra
4 AHanutuka u pabota ¢ 6 6 3 2 22 IToaroroBka k ceMuHapy,
JAHHBIMU JIIS Homainue 3aganus
mopT¢heTpHOTO Ksus
TpeHuHIa
5 [IpakTuka u 5 5 3 8 22 IToaroroBka k ceMuHapy,
yIpaBJIcHUE Jlomaraue 3ananus,
noptdeneM B peaTbHOM [Ipoekt
BPEMCHH
Ikzamen 2
Hmozo: | 28 28 12 14 108
Oovem oucuyunaunvl (Mo0yas) 190
(6 ax. u.)
Oovem Oucyunaunvl (M0o0ys) 5
(6 3au. eo.)
4. CopepxxaHue TUCHUILIHHBI (MOTYJIS)
Nen/m HaumenoBaHue pasaesia Conep:xanue JTUCHUILIHHBI (MOYJIs1) IO TeMaM
JAMCHMILJIMHBI (MOYJIs1)
1 OcHOBBI TOPTQETHLHOTO BBejnenue B prHaHCOBBIE PRIHKK U TOPTHENbHbIN 0x01. Kiacchr
TpeHIMHTa U (PUHAHCOBBIX aKTHUBOB U (DAaKTOPBI, BIUSAIONIUE HA UX JUHAMUKY
PBIHKOB
2 YrpaBieHue pucKoM u IMoka3zarenu pucka v JOXOIHOCTH MOPTHES: pacyeT U HHTEPIPETAIHSL.
JIOXOJTHOCTBIO TTOPTQeEs Metop! auBepcudUKaIuy 1 omieHka kodddurmenta [lapma. Value-at-
Risk u cTpecc-recTupoBanue nopTdens
3 ANTOPUTMBI U CTpATETUU [TpUHIUIIBI TOCTPOCHUS U ONTHMHU3AINN AITOPUTMHYCCKUX CTPATETUH.
nopTdeNnbHOTO TpeiinHTa ANTOPUTMBI XEeIKUPOBAHUS, POTAIMH AKTUBOB U apOUTpaxa.
[IpumeHeHne QakTOPHBIX MOJIEICH B MOPTQEIBHBIX CTPATETHSX.
BbakrectupoBanue u oneHka 3¢ (hEeKTUBHOCTH CTpaTeruit
4 AHanuTHKa U pabora ¢ HcTouHuKY 1 cOOp TaHHBIX JUIs aHaIM3a (UHAHCOBBIX HHCTPYMEHTOBR.
JMaHHBIMU 118 opTdenbHoro | OOpaboTka, BU3yanu3alys U UHTepIpeTaus (PUHAHCOBBIX JaHHBIX.
TpeHIMHIa Hcnonw3osanue Python, Excel u Cbonds mis ananu3za noptdens
5 [IpakTHika 1 yrpaBjicHHUE Peasnuzariust aIropuTMUYECKUX CTPATETHMil M ONTUMU3aLIUs TIOPTdeEss Ha
noptdeneM B peagTbHOM OCHOBE PBIHOYHBIX ycIoBUHA. OnieHKa 3pPEeKTUBHOCTH H KOPPEKTUPOBKA
BpEMEHH noptdens. [Ipe3eHTalus HTOroBOro NpoekTa no NopTQesbHOMN CTpaTernu
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VHuBepcuTeT  pacnojaraeT IOJHBIM  HAOOpOM  JIMIEH3MOHHOTO M CBOOOIHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMOIMOTEYHOH  CHUCTeME W 3JIEKTPOHHOU
MH()OPMAIIMOHHO-00pa30BaTENFHON Cpelie YHHBEPCUTETa. OJTH CHUCTEMBl IPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUU YHUBEPCUTETA, TaK U 3a €T0 IPEICIIaMH.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYII K COBPEMEHHBIM NpodecCHOHANbHBIM Oa3am
JAHHBIX U MH(GOPMAIIMOHHBIM CIIPABOYHBIM CHCTEMAaM.

OcHnognas numepamypa:

1. OcHoBbl nOopTdhenbHOr0 HHBECTUPOBaHUS : yueOHuUK 11t By3oB / T. B. Hukutuna, A. B.
Penera-TypcynoBa, M. ®pémmens, A. B. Sapun. — 2-e uszag., ucnp. u gon. — Mocksa :
WznarensctBo FOpaiit, 2026. — 195 ¢. — (Briciee oo6pazoanue). — ISBN 978-5-534-07092-7.
— Tekcr : onexktponHwlii // OOpaszoBarenbhHas matdopma HOpait [caiit]. — URL:
https://urait.ru/bcode/584559

2. Kacwsinenko, T. I'. VlHBeCTHITMOHHBIN aHAIU3 | YI€OHUK U MPAKTUKyM 1 By30B / T. I
Kacesinenko, I'. A. MaxoBukoBa. — Mocksa : M3natensctBo FOpaiit, 2026. — 439 c. — (Briciiee
obpazoBanue). — ISBN 978-5-534-21629-5. — Texkcr : anekTpoHHblii // OOpa3oBareiabHas
wiatdopma Opaiit [caiir]. — URL: https://urait.ru/bcode/585229

3. Pymsnuesa, E. E. UnBecTnunonHslii ananus : yaeOHnuk ai1s By3oB / E. E. PymsiaueBa. —
Mocksa : U3gatenbctBo FOpaiit, 2026. — 281 ¢. — (Bricmiee o6pazoBanue). — ISBN 978-5-534-
10389-2. — Texkct : anekTponHb // Obpa3zoBatenbHas tiardgopma HOpaiit [caiit]. — URL:
https://urait.ru/bcode/584792

Hononnumenvnan r1umepamypa:

1. Tenora, T. B. MuBecTumm : ydeOHUK U TpakTUKyM Jutst By30B / T. B. TermoBa. — 2-¢
u3f., nepepab. u gon. — Mocksa : M3marensctBo IOpaiit, 2024. — 781 c. — (Bsicuiee
obpazoBanue). — ISBN 978-5-534-18289-7. — Texkct : amekTpoHHBIN // OOpa3zoBareibHAs
mardopma IOpaiit [caiir]. — URL: https://urait.ru/bcode/534717.

6. MartepuajibHO-TeXHHYECKOe o0ecrevyeHne

VYHUBEpCUTET pacmojaraeT MaTepHallbHO-TEXHHYECKOH 0a30if, COOTBETCTBYIOLICH
JEHCTBYIOIMM MPOTUBOIIOKAPHBIM IIPaBUJIaM U HOpMaM U 0OecreunBarolell MpoBeIeHNEe BCeX
BUJOB JUCUUIUIMHAPDHOW W MEXINCUUIUIMHAPHONW ITOATOTOBKH, IPAKTHUYECKOM M HAY4HO-
HCCJIEIOBATENIBCKOM paboT 00yyarouxcsl, IPeayCMOTPEHHBIX YU€OHBIM IIJIAHOM.

[TomerieHus1, KOTOpPBIE MPECTABIISAIOT CO00M yueOHbIE ayAUTOPUH JJIsl TPOBEIECHUS 3aHATHH
JEKUMOHHOTO THWMA, 3aHATHM CEeMUHApCKOro (MPakTUYECKOro) THMA, TPYIIOBBIX U
WH/IMBUYaJIbHBIX KOHCYJIbTAIUH, TEKYIEro KOHTPOJIS U MPOMEXYTOYHON aTTECTalluH, a TaKxKe
MOMEILEHUS JUIsl CAMOCTOSITEIbHOM pabOoThl M TOMEUICHUS JAJI XpaHEHUS U MPOPUIaKTHYECKOTO
oOciy>)xuBaHus yueOHOro obopynoBanus. IlomeneHnsl yKOMIUIEKTOBAHbI CIIEUATN3UPOBAHHON
MeOeNbI0 U TEXHUYECKHMMH CPEJICTBAMHU OOYUYEHHs, CIIyKalllMMU JJIsl TMpeACTaBlIeHUs] yueOHOH
uHpopManuu OOJIBIION ayTUTOPUH.

N3yuenne qucumInHbl (MOIYIIs1) 00ECIIeYnBaETCS B YUCOHBIX ayIUTOPHSIX, OCHAIIICHHBIX

— CTOJIaMH U CTYJIbSIMU;

— KOMIIBIOTEPHOM TEXHUKOW;

— MEXaHWYECKHUMH KaJbKYJISTOpaMH;

—  CHENHUAIU3UPOBAHHBIM 000pYyI0BaHUEM, BKJIIOYAs! IEMOHCTPALIMOHHOE 00OPYAOBaHUE.
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https://urait.ru/bcode/584559
https://urait.ru/bcode/585229
https://urait.ru/bcode/584792
https://urait.ru/bcode/534717

[TomereHust 151 CAMOCTOSITEIIBHON pabOThl 00YJaIONMINUXCsl, B TOM YKCIIE TPUCTIOCOOTICHHBIC
JUI WCTOJb30BAHUS MHBAJIUAAMHU M JUIAMUA C OTPAaHUYEHHBIMH BO3MOXKHOCTSMHU 30POBbS,
OCHAIIIEHbl KOMIIbIOTEPHON TEXHMKON C BO3MOYKHOCTBIO HOJKIIOUEHHs K ceTH «MHTepHeT» U
o0ecrieyeHHEeM  JIOCTyNa B  3JEKTPOHHYIO  MH(POPMALMOHHO-0OpPA30BATENBHYIO  CPEdy
YHuBepcurera.

OOyyaromMcsl IPeNOCTaBIAETCA JOCTYIl (B TOM 4YHCIE YIAIEHHBIN) K pecypcam
MH(POPMALMOHHO-TEIIEKOMMYHUKAIIMOHHON ceTH «HTepHeT», 3JeKTPOHHBIM pecypcaM (B TOM
YHCJI€ ANEKTPOHHBIM OMOIMOTEYHBIM CHCTEMaM, COBPEMEHHBIM MpPOQGECCHOHATBHBIM 0azaM
JAHHBIX 1 UH(OPMALIMOHHBIM CIIPABOYHBIM CUCTEMaM):

Ne HaumeHoBaHue nmopraja CcpliIka
(M3naHus, Kypca, 1I0KyMeHTa)
1. | Hayunas snekrponnas oudaroteka elibrary.ru https://elibrary.ru/defaultx.asp
OnbIHOTEKA
2. | baza mannbeix g I T-crienuaancTos https://habr.com
3. | basa mannsex ScienceDirect https://www.sciencedirect.com
4. | OdurmansHbIi calT MUHHCTEPCTBA HAYKH H https://minobrnauki.gov.ru/

BEICIIIEro oopasoBanus Poccutickoit @eneparuu

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

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

7. | Enunas xomnekims nudposix oOpazoBatenbubix | http://school-collection.edu.ru/
pecypcoB

8. | ®denepanbHblii IEHTP HHPOPMALIUOHHO - http://fcior.edu.ru/
00pa3oBaTeILHBIX PECYPCOB

[lepeueHbr WHGOPMAIIMOHHBIX TEXHOJIOTUH, WCIOJNB3YEMbIX IPH  OCYHICCTBICHUU
00pa3oBaTeNbHOIO MpoIiecca 1Mo AUCIUIUIMHE (MOIYJII0), B TOM YUCJIE KOMIUIEKT JTUIIEH3MOHHOTO
IPOrPaMMHOTO  OOECIICYCHHSI, COBPEMEHHbIE TMPOPECCHOHANIbHBIE 0a3bl  JaHHBIX H
UH(POPMALMOHHBIE CIIPABOYHBIC CHCTEMBI:

HaumenoBanmne 110 IIponsBoacTeo JInnen3nonnoe / cB000HO

pacnpocTpaHsieMoe

OnepanHoHHBbIE CHCTEMBI:

Microsoft Imagine (Windows Client, Server) | sapy6exmtoe | nuuensnonHOE

Bpay3sepbI:

Sunexc.Bpaysep OTEYECTBEHHOE | CBOOOJHO pPacrpocTpaHsieMoe

Google Chrome 3apyOeKHOe CBOOOJIHO pacrpocTpaHsieMoe

OducHble NPUIIOKEHNS:

Microsoft Imagine (Visio, OneNote) 3apy0exHOe JMIEH3HOHHOE

TeXstudio 3apyOexHoe cBOOOIHO pacnpocTpaHsieMoe

Adobe Acrobat Reader 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe

IIporpaMmmHoe oGecniedeHne 115l IVIAHMPOBAHUS M Y4eTa BPeMEHM:

Toggle app | 3apyOexHoe | cBOOOIHO pacnpocTpaHsieMoe

CucteMsbl ynpapjeHHs] TPOeKTAMM:

Microsoft Imagine (Project) | sapy6exnoe | nmrensnonnoe

CucreMbl ynpapJjeHusi 6a3aMu TaHHBIX:

Microsoft Imagine (SQL Server) | 3apy6exHoe | nuuensuonHOe

Cucrtemsl peseppHOro konuposanus (backup):

Acronis Backup Advanced for HyperV | sapy6exnoe | nmrensnonsoe

CnpaBoYHO-IIPABOBBIE CHCTEMBI:

Koncynerantllnroc: cripaBo4HO-TIpaBOBast OTEYECTBEHHOE | JIMIICH3MOHHOE

cucTeMa

CpencrBa aHTMBHPYCHOM 3aIIMTHI:
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Kaspersky Endpoint Security mnst 6usneca OTEUYECTBEHHOE | JIUIIEH3UOHHOE

Crampaprasii Russian Edition

Cpenbl pa3padoTKm:

Visual Studio Code 3apy0exHOe CBOOOJTHO pacpOCTPaHIEMOe
Bash (Unix shell) 3apyOexkHOE CcBOOOJIHO pacnpocTpaHsIeMOe
Anaconda 3apyOexxHOe CBOOOJTHO pacIpoCTpaHsIeMOe
Robotic Operating System 3apy0exKHOE cBOOOHO pacIpOCTPAHIEMOE
CopelliaSim 3apy0exKHOE CcBOOOHO pacIpOCTPaAHIEMOE
Google Colaboratory 3apy0exHoe CBOOOJTHO pacpOCTPaHIeMOe
IlakeThl MPOrpaMMHBIX CPeICTB M OHOJTHOTEK:

AutoPsy 3apyOexxHOe CBOOOJTHO pacIpoCTpaHsIEeMOe
Interactive Disassembler (IDA) 3apy0exKHOE CcBOOOHO pacIpOCTPAHIEMOE
Cucrtembl ynpapjieHusi onéanorpagudeckoii HHpopManueii:

Zotero | 3apy6erxHoe | cBoGoIHO pacmpocTpansiemMoe
CepBHCHI B CITYKOBI:

Bind 3apy0eIKHOE CBOOOHO pacIpOCTPaHIEMOE
Docker 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe

7. MeroanyecKue u OlleHOYHbIe MATEPHAJIBI
MeToanyeckue yKazaHHus I 00y4AOUIUXCS 110 OCBOCHUIO TUCHHILIMHBI (MOYJIs1)

B mpouecce usydyenuss aucuuruinabl (Monyns) «IIOprdenbHble MHBECTULIMU» B paMKax
TEKYIIET0 KOHTPOJIS YCIIEBAEMOCTH UCIOIB3YIOTCSl TaKWe BHJBI Y4eOHOUW pa0OThI, KaK JICKIUH,
CEMUHApBbI, NMPAKTUUYECKUE 3aHATHS, KBU3bI, JOMAIHUE 3aJaHHs, IPOEKT, a TaKKE pa3jIuvHbIe
BUJIbI CAMOCTOSTEILHOU pa0OThl 00YJAIOIINXCS 0 33JaHUI0 MPETIOaBaTEIIs, HAPABICHHBIC HA

Pa3BUTHEC HaBBIKOB HpO(I)CCCHOHaHBHOﬁ JICKCHUKH, 3aKpPCILICHUC MNPAKTHUYICCKUX
HpO(i)GCCI/IOHaJH)HI)IX KOMHGT@HHI/IfI, MOOHPCHNUEC UHUIIUATUB.
ﬂeKLﬂl}Z — CHUCTEMATHYCCKOC, IOCJIICAOBATCIIbHOC, MOHOJIOTHYCCKOC HN3JI0KCHUC

npernoiaBaTeseM yueOHOTro MaTepurana, Kak IpaBuiio, TEOPETHYECKOTO 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. Heo0XonMMo OTMETUTh BONPOCHI WM MaTepuanbl, KOTOpHIE
BBI3BIBAIOT 3aTPYIHEHHS, U TOTBITATECS HAWNTH OTBETHI B PEKOMEHJIOBaHHOW suTepatype. Ecimu
pa3oOpaThCsi B MaTepuane He YAaercs, ClieAyeT cOpMYIMpPOBaTh BONPOC M 3a7aTb €ro
NPETo/IaBaTeI0 Ha KOHCYJIBTAI[MH WM BO BPEMSI CEMUHAPCKOTO (TIPAKTUYECKOTO) 3aHSTHSL.

Cemunap — 310 (hopMa yueOHOM NeATENbHOCTH, IPOBOIMMAs B yUeOHOM 3aBEICHUM O]
PYKOBOJCTBOM TIpenojaBareisi, TJe CTYACHTbl aKTUBHO Y4YacCTBYIOT B 0OCYXIEHUSX,
NPaKTUYECKUX 3a/IlaHUAX U IpYTUX (popMax B3aMMOAEHCTBHSL.

Jlns ycrienHoi moAroToBKU K CEMUHApPY PEKOMEHAYETCS 3apaHee 03HAKOMUTHCS C TEeMOMU
3aHATUS M OCHOBHBIMHU MaTepHajaMM, 4TOObI MMETh BO3MOXHOCTh AKTHBHO YYaCTBOBATh B
oOcyxxaeHuu. Takxe MoJIe3HO MOATOTOBUTH BOIPOCHI U UJIEU JUIsl 0OCYKIEHUS, YTO IOMOKET
ri1y0e MOHATh MaTepHuaj U MPOJAEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.

Ilpakmuueckue 3anamusi — akTUBHas (opMma OOydeHHs, B paMKaX KOTOPOH CTYIEHTHI
IPUMEHSIOT TEOPETUUYECKHME 3HAHMS Ha INPAKTUKE, BBINOJHAA 3aJauyd, SKCIEPHUMEHTBHl WU
yIpaXxHEHUs JJ1s 3aKPETUICHUs HABBIKOB U YMEHUN. OHU CITIOCOOCTBYIOT pa3BUTHIO MPAKTUYECKUX
KOMIIETEHIINM, CTUMYJIHMPYIOT CaMOCTOSTEIBHOCTh M IO3BOJSAIOT HHTETPUPOBATh 3HAHUS U3
Pa3IMYHbIX AUCHUILINH B peaJIbHbBIE CLIEHapUH PEIICHUs TPOOIIEM.

g ycrienmHoW NOJArOTOBKU K NMPAKTUYECKOMY 3aHATHUIO: IEpe]l 3aHATUEM BHUMATEIBHO
U3Y4NTE JIEKIMOHHBIA MaTepHall 10 MPOEKTHOMY MEHEIKMEHTY, CBSI3aHHBIA C TEMOW 3aHATHS
(Hanpumep, merononorun Agile unmm ynpasnenue puckamu B MH-mpoekrax), yToOBI Jydine
MOHMMATh KOHTEKCT 3a/la4y U NMPUMEHSATh 3HaHUS Ha MPAKTHKE; pa3[e/UTe 3aHATHE Ha JTalbl B
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CBOEM IUIaHE: MOJArOTOBKA, aKTHBHOE BBIMOJIHEHUE 3a/lad, 00CcyxXaeHue u peduiekcus. Y aenure
BHUMaHUE Je/INIaifHaM U pacrpeieNTuTe YCUITUs, YTO0BI H30€KaTh CIEIIKHU U (DOKyca Ha KITFOYEBBIX
acreKTax; BOBJIEKaTeCh B IPYIIIIOBYIO paboTy, 3a7jaBaiiTe BOMPOCHI ITPernoaaBaTesto, 00cyxaanTe
UJIEU C OAHOTPYIIHUKAMU U NPUMEHSINTE KPUTUYECKOE MBIIUICHUE IJIsi pEeIlIeHus 3ajad,
ocobeHHo B kKoHTekcTe UM -nipoekToB (Hampumep, aHaiau3 pUCKOB UITU paclpeiesieHUE PeCypcoB);
MOCJIe 3aHATHUS MPOAHATU3UPYNUTE, YTO YAAIOCh, KAKUE OIIMOKH OBLTH JOMYIICHBI, ¥ 3aIHUIINTE
KIIFOUYEBBIE BBIBOJIBI. Vcmonb3yiiTe 00paTHYIO CBSI3b OT MPENOJaBATENs ISl YIYUIlIeHHs] HAaBBIKOB
Y TIOATOTOBKU K CIIEAYIOIINM 3aHSTHSIM.

Yuacmue 6 cemunape (ayoumopmnas paboma) — aktTuBHas paboTa CTyJeHTa HAa CEMUHApeE,
€r0 OTBETHI Ha BOIIPOCHI MTPETIOIaBaTelNsl M y4acTHE B AUCKYCCHH.

Jly1s ycnemHoro yyacTusi B CEMHHApe CTYJEHTaM pEKOMEHAYETCs 3apaHee 03HaKOMUTHCS C
TEMON OOCYXXAEHHUS, IPOYUTATh HEOOXOTUMBIC MaTepHajbl U MOJATOTOBUTH BOMPOCHL. BaxkHO
AKTHUBHO CJIyIIaTh M BOBJIEKAThCS B IUCKYCCHIO, BHICKA3bIBasi CBOM MHEHHUS U apTyMEHTUPYS HX.
[Ipu oTBeTax Ha BOIMPOCHl MPEMONABATENS CTOUT OBITH YBEPEHHBIM, YETKHUM M JIOTUYHBIM,
OMMPAsCh HA U3YYEHHBIN MaTepuall. Takxe MOJIE3HO MOIIEPKUBATH AUATIOT C OJIHOKYPCHUKAMU,
YTOOBI 000TaTUTH OOCYKICHNUE M PACITUPUTH CBOU 3HAHUS.

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

[Ipu pabore Haj MAOMAIIHUMH 33JaHUSMH BaKHO BHUMATCIEHO O3HAKOMHTHCS C
TpeOOBaHUSMHU M CPOKAMU BBINIOJHEHHS. PekoMeHayeTcs pa30uBaTh 3aJaHus Ha 3TaIlbl, YTOOBI
n30ekarh MEperpy3kd W JIydlle yCBOWUTh Marepuasl. Vcrmonb30BaTh pa3iMyHbIC HCTOYHHKHU
UH(pOPMaIIUH, BKIIOYasl YUCOHUKH U OHJIAWH-PECYPChI, U 00s1ee TITyOO0KOro MOHUMAHHUS TEMBI.

Keuz — 3TO WHTEpaKTHMBHOE TECTUpPOBAHME, HAMpPABICHHOE Ha IPOBEPKY 3HAHUN U
HNOHUMAaHMs U3y4aeMoro Marepuara.

g ycnemHol NmoAroTOBKM K KBHU3Y PEKOMEHYETCS BHUMATENIbHO H3YUUTh OCHOBHBIE
HOHATHUS U METOJIbl, U3ydaeMble Ha Kypce. [lone3Ho pemars npakTHUECKUe 3aJauu U MpUMEpHI,
YTOOBI 3aKPENUTh TEOPETUUECKUE 3HAHUS. TaKKe CTOUT 03HAKOMUTHCS C TUITUYHBIMU BOIIPOCAMU
U popmaramMu 3a/laHuH, 4YTOOBI JTy4Ille TOATOTOBUTHCS K TECTUPOBAHMUIO.

Konmponvnas paboma — nuceMeHHasi pabota ¢ HaOOpOM 3a/1a4, KOTOPbIE HY>KHO PEIITUThH 32
OTPaHUYEHHOE BpEMSI.

[{enp KOHTPOJIBHOM pabOTHI — MOTYYUTH CIICIHAIBHBIC 3HAHUS O OJJHOM MM HECKOJIBLKUM
TeMaM JUCUHUIUINHBI ¥ POIEMOHCTPUPOBATH HABBIKK MX MPAKTHYECKOTO TPUMEHEHUS.

IIpoexm — uccnenoBarenbckas padoTa 1o Kypey U Ipe3eHTalus pe3yJibTaToB.

Jns ycnemHoW MOArOTOBKM K MPOEKTY: YETKO OMNPEAENUTE LEeNIH M 3aJayd IPOEeKTa,
pacripefieiuTe pojaud U OOS3aHHOCTH MEXKIY YYaCTHUKAaMH, a TakKe YCTAaHOBUTE CPOKH
BBITIOJTHEHUSI K&XKIOU 4acTH paboThl. PerynspHo mpoBoauTe BCTpeuH At 00CYKASHUs Tporpecca
U PEIICHHs] BO3HUKAIOIIUX BOIPOCOB.

Camocmosmenvnaa paboma — paboTa CTYIEHTOB, HalpaBlCHHAs Ha YIIIyOJEHHOE
M3YYEHHUE OTJEIbHBIX TEM U BOIIPOCOB YUEOHON AUCHMITIIUHBI (MOTYJIS).

B npouiecce camocTosTeNIbHOM pabOTHI CTYJEHTHI B3aUMOJICHCTBYIOT C PEKOMEHI0BaHHBIMU
MaTepHuajaMH P MUHUMAIFHOM YYaCTHH MPEeToiaBaTess. 3a/1aun CTyIeHTa BKIFOYAIOT PadoTy
C KOHCIIEKTaMH JIeKIHi (00paboTka TeKCTa), MOBTOPHOE U3yUeHHE YUeOHBIX MAaTepHAIIOB, TJIAHOB
U TE3MCOB OTBETOB, U3YUEHHUE JOMOIHUTEIHHBIX TEM, BBHITIOJHEHNE YI€OHO-HUCCIIETOBATEIBCKUX
3aJJaHUN U IpyToe.

Cucrema oueHUBaHUS Pe3yJIbTATOB 00yUYeHHs M0 JAUCHUILIUHE (MOAYII0)
Kpurepun nosy4eHusi ypoBHSI M OLCHHBAHUS C()OPMHUPOBAHHOCTH KOMIICTCHIMI 11O
aucauuinHae (moayio) «IloprdenbHbie HHBeCTHIMI»
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OneHnBaHuE ypOBHS YY4E€OHBIX JOCTHKEHHUH, OOyUYaIOIMMXCS MO AUCIUIUTHHE (MOIYJIIO),
OCYHICCTBJIACTCA B BUIC TCKYLICT'O KOHTPOJIAA YCTICBACMOCTHU U HpOMe)ICYTO‘{HOﬁ arTecTaluu.

IIpomMe:kyTouHasi aTTecTalMs 1O JUCHHUILIMHE (MOJIYIIO) OCYILECTBISAECTCS B (opme
IK3amena, 1ipu 3TOM IMPOBOJUTCS OLICHKA KOMHCTGHHHﬁ, C(l)OpMHpOBaHHBIX 110 JUCHUITJINHE.

Jiss OUEeHWBAHUS TEKYIIETO KOHTPOJISI YCIEBAEMOCTH W IMPOMEXKYTOYHOH aTTeCTaIlUH
UCTIONIB3YETCS IeCATUOAIUTbHAS IIKaJla OLEHUBAHUS, KOTOPask COOTHOCHUTCS C TPaTUIIMOHHON
nATUOAJUTBHON IIKAJION CIEAYIOIMM 00pa3oM, €Clii HHOE HE YKa3aHO B CUJIIa0yce AUCITUTUIMHBL:

JecaTubannbHas IlarubamibHas Oo0mas xapakTepHCTHKA pPe3yJabTaTa 00y4eHus 1o
OLICHKA OLICHKA JAMCUHMILIMHE (MOAYJIIO)
10 OTnraHO CTyneHT TONHOCTHIO BIAJEET 3HAHWSIMHE, HW3JIO0KEHHBIMH B
9 OTIn4YHO paboueil mporpaMme, U rIyOOKO OCMBICIISET JUCHUIUTUHY. OH
8 OTINYHO CaMOCTOSITETIbHO M JIOTUYECKU IOCIIEJ0BATENbHO OTBEYAET Ha

BCE BOIIPOCHI, aKIEHTHPYsS BHUMaHUE Ha HaubOoliee Ba)KHOM.
YMeeT aHaNM3UpOBaTh, CpPAaBHHBATh, KIACCH(UIMPOBATH,
0000maTh,  KOHKPETU3WPOBaTH W  CHUCTEMAaTH3WPOBATH
H3y‘1€HHI:II>i Marcpuall, BBIACIASA KIHOYCBBIE MOMCHTBI H
yCTaHABIWBas  NPUYMHHO-CICACTBEHHBIE  CBS3H.  YeTko
(dopMynupyeT OTBETHI, YBEPEHHO HHTEPIIPETUPYET PE3yIbTaThI
aHaJM30B M APYTHX UCCIEJOBAHUH, a TAK)KE PEIIACT CIOKHBIE
3agayn. CTyIEHT XOpOIIO 3HAKOM C METOJaMHU HCCIIEIOBaHUS,
HCO6XOILI/IMBIMI/I JJIsA HpaKTH‘ICCKOﬁ ACATCIIBHOCTH, U YMECT
CBSI3BIBaTh TEOPETHUYECKUE ACTEKTHI JTUCHUIUIMHBI (MOIYJIS) C
MMPAKTHUYCCKHUMU 3aJ]a4aMU.

Xopomio CryneHT oOnajaeT 3HaAHMSAMU MPEIMETa MOYTH B IMOJHOM

6 Xopomo o0pemMe paboyeil MporpaMMbl M CAMOCTOSITENIEHO, JTOTHIECKA
MOCJIEeIOBATENILHO U BCECTOPOHHE OTBEYAET HA BCE BOMPOCHI,
AKICHTUPYSA BHUMAaHWEC Ha HaI/IGOJIee 3HAYNUMBIX MOMCHTAax. OH
yMEeT aHAJM3UPOBaTh, CPABHUBATh, KJIACCUPHUIIUPOBATH,
00001IaTh,  KOHKPETH3UPOBaTh M  CHUCTEMAaTHU3UPOBATH
H3yquHBIﬁ Marcpuall, BbBIACIAA €TI0 KIIIOYECBBIC ACIICKTBHI U
yCTaHABITUBASI MPUIHHHO-CIICICTBEHHBIC CBSI3HL.
DOopMyNIUpYyET CBOM OTBETHI, YBEPEHHO WHTEPIPETUPYET
pe3ysIbTaThl AHAJIM30B W JPYTHX HCCICJOBAHUMN, a TaKKe
pelIaeT CIOKHBIC CUTYaIlMOHHBbIC 3a1aun. CTYJIEHT XOpPOIIO
3HAKOM C MCTOJaMH HCCJIICAOBAaHHUA, HeO6XOI[I/IMbIMI/I JUISL
MPAaKTUYECKOW  JESTENbHOCTH, M  yYMEET  CBS3bIBATH
TEOPETUYECKUE AaCIEeKThl TpEAMETa ¢ MPAKTUYCCKUMU

3agav4aMHu.
5 yZ[OBJ'IeTBOpI/ITCJ'H)HO CTy}:[eHT 06J1az[aeT 0a30BBIMHM 3HAHUSIMHU IO JAUCIUIIIINHE
4 Y,I[OBHCTBOpI/ITeHBHO (MO}IyJHO), HO UCIIBITBIBACT TPYAHOCTHU IIPHU CaMOCTOATCIIBHBIX

OTBETax M HMCIIOJIb3YeT HeTOuHble (GopmynupoBku. B xome
OTBETOB OH JIOMyCKAeT OIMNOKH, KaCAIOIUECS] CYyTH BOTIPOCOB.
CryneHT croco0eH pemnaTh TOJIBKO caMble TIPOCTHIC 3a7a9d U
BIaJiceT  JIWIIb  MUHUMAIBHBIM  HaOOpOM  METO/OB

HCCIIEOBAaHUS.
3 He cnaun CryaeHT He oBiaaen 00s13aTeIbHBIM MUHUMYMOM 3HAHUH 110
2 He cnan MpEeAMETY W HE MOXKET OTBETUTh Ha BOIPOCHL, JAXKE €CIU
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JdecaTudannbuas IlaTudannbHas Oo0mas xapakTepuCTHKA pPe3yJabTaTa 00y4eHus 1o
OLICHKA OLICHKA JUCHMIIMHE (MOXYJIIO)
1 He cnan MpenoiaBarTens  3aJaeT  JIOMOJHUTEIbHBIE  HABOJSIIUE
BOTIPOCHI.

Juctummaa (Moaynb) «I10pTdensHbie MHBECTUIIUN OIICHUBACTCS CIEAYIONUM 00pa3oM:

AKTHBHOCTB Bec |KoanunyecTBo Onucanue

Homamnaue 3aganus | 10% 13 HaGop 3ama4 mo TeMaM Henenu

AymutopHas pabora | 10% 15 AxtuBHasg paboTa CTyJIeHTa HA CEMHHApPE

KontponbHbIe 20% 1 [Mucermennas pabota ¢ HabopoM 3aad, KOTOPBIE HYXKHO

paboThI pEIUTh 33 OTPAaHUYCHHOE BPEeMs

Ksu3zbl 15% 7 HHTepakTHBHOE TECTHPOBAaHNE, HAIPABIICHHOES HA
MIPOBEPKY 3HAHUH W MOHUMAaHUSI H3y4aeMOT0 MaTepraia

IIpoekr 15% 1 HccnenoBartenbckas paboTa Mo Kypcy M Ipe3eHTalus
pe3yIbTaToB

OK3aMeH 30% 1 [TuceMeHHast WK ycTHast paboTa Hall 3aJaHUCM,
HaMpaBJICHHBIM Ha MPOBEPKY MOMYYCHHBIX 3HAHUH U
HaBBIKOB IO KypCy

®opmyJia pacyéra MTOroBOil OHEHKH MO AucuuiuinHe (Moay.aw) «IloprdenbHbie
unBectunumn». «0,1 Xcpemnee 3a pomammnue 3amanus + 0,1 % ayautopHas pabGorta +
0,2 x cpennee 3a koHTpodbHBIE paboTel + 0,15 % cpemnee 3a kBu3bl + 0,15 x mpoekr + 0,3 x
JK3aMEH».

Texkymuii KOHTPOJIb YCIIEBAEMOCTH 00YUYAIOIIUXCS M0 JUCUUILINHE (MOTYJIIO0)
IIpumepHbIe JoMALIHUE 3 aHUS
JlomamHee 3aganue 1

1. PaccuuraiiTe 0XHAaeMyI0 J0XOJHOCTh U CTaHJIAPTHOE OTKJIOHEHHE I MopTdens,
COCTOSIIIETO W3 JIBYX aKTUBOB: akuus A ¢ goxoaHoctbio 10% u puckom 15%, akmus B c
noxonHocTbio 8% u puckom 12%. Bec aktuBa A — 60%, aktuBa B — 40%. [Ipeanonoxure
Koppersiiuio Mexxay aktusamu 0.5. IHTepnipetupyiite pe3yabTarhl.

2. Beoruucnure koapdunment apna s noprdenst ¢ exerogHon 10xonHocThio 12%,
CTaHJapTHBIM OTKJIOHeHHeM 10% u Oe3puckoBoil crtaBkoil 3%. OOBSACHHUTE, YTO O3HAYAET
MOJIyYEHHOE 3HAUYEHUE.

3. IIpoBeamte cTpecc-TecTHPOBaHUE MOPTQEIS: CMOJACIUPYHTE ClIeHAPUH TTaIeHHsI PhIHKA
Ha 20% ¥ olleHUTe BIUSHUE HA NOPTQEeb C aKTUBAMHU, YyYBCTBUTEIbHBIMU K CUCTEMAaTHUECKOMY
pucky (6eta = 1.2 11 OAHOTO aKTUBA).

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

5. Owuenure Value-at-Risk (VaR) nHa ypoBHe 95% mans moptdens ¢ HOpMalbHBIM
pacrpezieieHueM JO0XOJHOCTEH, HCIOJIb3Yysl MCTOPUYECKHE JaHHbIE (TIPEANOIOKUTE CPEAHIOIO
JIOXOTHOCTh 8% M cTaHIapTHOE OTKIIOHEHUE 129%).

6. Ilpemnoxure cTpaTeruio MUBEpCUPUKAIMH JUIsI TOpPT(dEns WHBECTOpa C BBICOKUM
YPOBHEM PHUCKa, UCTIONIb3YS KJIACChl aKTUBOB (aKIMH, 0OJIUTaIiK, 3070T0). OO0CHOBaHHUE JOIKHO
BKJIIOUATh PacyeThl KOPPEALUU.

Jlomainee 3aganue 2

1. Onummure anropuT™M XeIKUpPOBaHMS Uil NOpTeEns akuuidl C HCIOIb30BaHUEM
onuuoHoB. [IpuBeauTe mpumep pacyera JenbTa-Xemxka A aKUuu ¢ BOJaTHIBHOCTHIO 20%.
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2. PazpalotaiiTe TpPOCTYI0O CTpaTEerHI0 pOTAlMM aKTHUBOB: OINpEAeNUTe IpaBuiIa
nepepacrpesieNieHrss BECOB MEXY aKIUSIMU M OOJHTalMsIMUA Ha OCHOBE CKOJIB3SIIIMX CPEIHUX
neH. Ouenure ee 3QPEeKTUBHOCTD HA TUIIOTETUYECKUX JTAHHBIX.

3. PeammsyiiTe apOUTPaKHYIO CTPATETHIO MEXIY JBYMS KOPPEIHMPOBAHHBIMU aKTHBAMH
(manpumep, akius u ¢provepc Ha Hee). OnumuTe mard oOHapyXeHHs HedPPEKTUBHOCTH U
pacueT MOTEeHIIMATBHON MPUOBLITH.

4. MHUcnonw3ys daktopuyro moxaens (Hanpumep, CAPM), oneHurte, KaKk H3MCHCHHE
PBIHOYHOTO (haKTOpa BIHMSIET HA JOXOTHOCTH moptderns ¢ 6era = 1.1.

5. IIpoeaute O’KTECTHUpPOBAHUE MPOCTOM CTPATETUH "KYIIUTh U JIEPKaTh" VS. CTpAaTeTruu
Ha OCHOBE MOMeHTyMa. CpaBHUTE METPHUKH: OOILIYIO0 JOXOJHOCTh, MAKCUMAIIbHYIO MPOCAIKY U
Sharpe ratio.

6. Ilpemmokure  ymydmieHwWs  JUIsl  aITOPUTMHUYECKOW  CTPAaTerwH,  yYUTHIBAS
TpaH3aKLHUOHHBIC U3JEPKKU U PUCKHU JIMKBUAHOCTH. Brirounte mpumep koma Ha Python ms
CUMYJISIITUY.

Jlomamnee 3aganue 3

1. Colepure manHbIe 0 IieHaX akIwii (Harpumep, yepe3 API Yahoo Finance) 3a mociennue
6 MecAlleB M paccuUMTaiTe eXeIHEBHbIE JO0XOAHOCTU. Busyanusupyite pacrpeneicHue
JIOXOJTHOCTEH ¢ TIOMOIIIBIO TUCTOrpaMMbl B Python.

2. B Excel obpaboraiiTe gaHHbIe 0 OONUranUsaX: paCCUUTANTE TEKYIIYIO JOXOAHOCTh H
JIopanuio st moptdenst u3 3 oouranuii ¢ pa3HbIMU CPOKAMH TTOTAIICHUSI.

3. Hcnons3ys Cbonds, mpoananusupyiite cupe JOXOAHOCTEH MEXKIY KOPIOPATUBHBIMU
¥ TOCYJIapCTBEHHBIMH oOJMTarusaMu. IHTeppeTupyiTe BIUsSHAE KPSAUTHOTO PUCKA.

4. TloctpoiiTe MOJIeNb MPOTHO3UPOBAHUS 1IEH aKIIHIA C TOMOIIBI0 TUHEHHON perpeccuu B
Python, ucnone3yst ucropuueckue naHHble U (HaKTOphI (HarIpuMep, 00BEM TOPTOB).

5. Ouncrute HAOOp AaHHBIX (PUHAHCOBBIX MMOKAa3aTeNei OT BHIOPOCOB U IMPOILYCKOB.
[TpuBenute npumep koaa Ha Python u 00bsicHHUTE, TOYEMY 3TO Ba)XKHO IS aHAIH3a TIOPTQEIIS.

6. HarerpupyiiTe JaHHBIE U3 HECKOJIBKUX MCTOYHUKOB (LIEHBI aKIUil M SKOHOMHYECKHE
UHAUKATOPBI, Kak VIX) B enuHyro Moaeinb. ONeHUTE KOPPEISIHIO MEXTy HUMHU U MPEIIOKHUTE,
KaK MCIIOJIb30BATh 3TO JUISI ONTHMH3AINH MOPThens.

le/IMepH])Ie BOIIPOCKHI JIA IOATOTOBKH K CEMUHapam

OcHoBBI NOPT(EIBHOr0 TPEHIAUHTA M (PUHAHCOBBIX PHIHKOB

1. Yro Takoe (pMHAHCOBBIE PHIHKH M KaK OHU CITIOCOOCTBYIOT pachpeiesIeHUI0 KanuTasa?

2. Kakue OCHOBHBIE KJIACChl aKTHBOB CYILIECTBYIOT Ha (DMHAHCOBBIX PBIHKAax, U B YeM HX
paznuuus?

3. Kak mnoprdenbHbii MoAXox MOMOraeT MHUHHUMM3HPOBATh PHUCKM IO CPABHEHUIO C
WHBECTUIIUSIMH B OT/ICIIEHBIC aKTHBBHI?

4. Kakue ¢axkTopbl BIUAIOT HAa JAMHAMUKY LEH aKUWi (Hampumep, 3KOHOMHUYECKHE
MOKa3aTeJIl, HOBOCTH)?

5. Kak uHpas1ums v npoLeHTHbIE CTaBKU LIEHTPAIbHBIX OAHKOB BIUSIOT HA KJIACCHI aKTUBOB,
TaKue Kak O0JMraluy U akiuu?

6. UTo Takoe JIMKBUIHOCTh aKTHBA U I0YEMY OHA Ba)kKHA JJIs MOPT(HETbHOro TpeiiuHra?

7. Kak reomnonutuieckne COOBITHS MOTYT U3MEHSTh JUHAMUKY (DMHAHCOBBIX PHIHKOB?

8. Kakue ponu urparot 6pokepsl 1 OUp>H B QyHKIIHOHUPOBAHUN (PUHAHCOBBIX PHIHKOB?

9. Kak mMareMaTHUECKHE MOJICITH UCTIOIB3YIOTCS JIJIsl IPOTHO3UPOBAHUS 1I€H aKTHBOB?

10. Kakue sTH4ecKHe acleKThl CleAyeT YUUTHIBATh P MHBECTUPOBAHUN Ha (PUHAHCOBBIX
pBIHKax?

YnpasJjieHHe PHCKOM U 10X0HOCTBIO TOPT(ens
1. Kak paccuuthiBaeTcs OXugaemas JOXOJHOCTh TOPTQeENns ¢ HCIOIb30BAaHHEM

B3BCIICHHBIX CpeI[HI/IX?
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2. YtTo Takoe CTaHAAPTHOE OTKJIOHEHHWE Kak Mepa pHucKka MNoprdens, M KaK €ro
MHTEPIPETUPOBATH?

3. Kak paboraer MeTo] 1uBepcu(UKaLUK Ul CHIDKEHUS] pUCKA, U KAKUe aKTHUBBI JIydllle
KOMOMHHMPOBATh?

4. Kak paccuntbiBaeTcs U uHTepnperupyercs koddpduuument I[Hapma s oueHku
3 PeKTUBHOCTH MTOPTQes?

5. Uto Takoe Value-at-Risk (VaR) u kak ero BeIYUCIUTH ISl TOPTQENT ¢ HOPMATbHBIM
pacripenesieHueM JOX0JHOCTEN?

6. Kakue orpaHn4eHust UMeeT METO/] CTPECC-TeCTUPOBAHNUS OPTQEIIs IPU MOAECITUPOBAHUN
AKCTPEMAJIbHBIX CLIEHApUEB?

7. Kak xoppemnsius Mexly akTUBaMH BIUSET Ha 00Luil puck noprdesns?

8. Kak ucnonp3oBarh 0eTa-Ko3(pGUIMEHT Ui OLIEHKH CHCTEMaTHYeCKOr0 PUCKA aKTHUBA B
noptderne?

9. Kakue Marematudyeckue HMHCTPYMEHTHI (HampuMep, KOBapUAIlMOHHAs MaTpHIla)
HIPUMEHSIOTCS Ul ONTUMH3ALMU opTdens?

10. Kak wusmensiercs puck mopTdens Npu J00aBICHUU NPOU3BOJHBIX (HUHAHCOBBIX
UHCTPYMEHTOB, TAKUX KaK OIIMOHBI?

AJITOPUTMBI M CTPaTeru nNoprgeabHOro Tpeiiinura

1. Yro takoe anropuTMHyecKasi CTpaTerusi TpEHIMHIa 1 Kak OHa OTJIIMYAeTCs OT PyYHOIO
TpeiauHra’?

2. Kak pa0oTaeT aaroput™M XeKMPOBAaHUS MJI 3alMThl MOPTHENst OT PHIHOYHBIX
KoJsie0aHui?

3. Kakue mnpuHUMOBI JI&KaT B OCHOBE CTpaTerMd pOTAllUd aKTUBOB, M Kak ee
ONTUMU3UPOBATH?

4. Kak apOuTpakHble aIrOPUTMbI HAXOAT U MCIIOJIB3YIOT HEA(PPEKTUBHOCTH PhIHKA?

5. Kak ¢akropusie moxenu (Hampumep, Fama-French) unterpupytorcst B nmoprdenbHbie
crpareruu?

6. Uto Takoe OAKTECTUPOBAHHUE CTPATETUU U KAKWE METPUKH UCTIONB3YIOTCS IS OLICHKH €€
s hekTuBHOCTH?

7. Kak ontuMu3upoBaTh aJIrOPUTMHUYECKYIO CTPATETHUIO C YYETOM TpPAaH3aKLHOHHBIX
u3zepxeK?

8. Kakue prCKH BO3HUKAIOT ITPH PEATH3AINY aJITOPUTMOB B pealIbHOM BPEMEHH Ha PhIHKE?

9. Kak ucnonb30BaTh MalIMHHOE 00yUYEHHE JJIS YITYUIIECHHUS TOPTQETbHBIX CTpaTernii?

10. Kak oneHuBaTh YCTOMYMBOCTH QITOPUTMUYECKON CTPATETHH K HW3MEHSIOIIUMCS
PBIHOYHBIM YCIIOBUSAM?

AHAJIUTHKA " paﬁoTa C JAHHBbIMMU J1J1 l'lOpT(l)e.]'[bHOI‘O Tpeﬁ)]m{ra

1. Kakue OCHOBHBIE HCTOYHHMKM JaHHBIX HCIOJNB3YIOTCS JUIS aHanu3a (DUHAHCOBBIX
MHCTpyMeHTOB (Hanpumep, API, 6a3bl naHHBIX)?

2. Kak npousBouTcst cOOp M OYMCTKA JAHHBIX O IIEHAX aKkLui ¢ ucnoib3oBanuem Python?

3. Kakue MeTomsl Bu3yanu3anue JaHHBIX (TpadUKd, JAWarpaMMbl) TIOMOTArOT
aHaJM3UPOBATh TPEHBI B opTdene?

4. Kak MHTepIpeTupoBaTh CTATUCTUYECKUE TOKA3aTENH, TAKHE KaK CKOJIb3SIIUE CPEAHNUE U
RSI, B Excel?

5. Kakue uncrpymentsl miatdopmbel Cbonds UCIONB3YIOTCS A aHANIM3a OO0IUraluil U ux
JIOXOJTHOCTH?

6. Kak oOpabareiBaTh OoJbIrie 00beMbl TaHHBIX (big data) mist mopTdheabHOTo aHaIu3a ¢
MIOMOUIbI0 KOMIIBIOTEPHBIX AJITOPUTMOB?

7. Kakue ommOKky MOTYT BOSHUKHYTh ITPH UHTEPIpPETAaluu (PMHAHCOBBIX JAHHBIX U KaK UX
n30exaTh?

8. Kak wHTErpupoBaTh NaHHBIE W3 Pa3HBIX HMCTOYHHKOB (HAIpUMep, SKOHOMHUYECKHE
WH/IMKATOPBI U 1IE€HBI aKTUBOB) B €AUHYIO MOJIEINb?
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9. Kakue airopuT™Mbl MAIIUHHOTO OOy4YEHUS IPUMEHSIIOTCS U1 MPOTHO3MPOBAHUS 1IEH Ha
OCHOBE UCTOPUYECKUX JaHHbBIX?

10. Kak obecneunBaTh Ka4yeCTBO M aKTYaJIbHOCTh JAHHBIX MPH padoTe ¢ (GUHAHCOBBIMHU
MHCTpYMEHTaMU?

IIpakTuka u ynpasJjieHue noprdgesieM B peajbHOM BpeMeHH

1. Kak peanmu3oBarb aNrOpUTMHUYECKYI0 CTPaTE€rMl0 B pPEAJbHOM BPEMEHU C
UCIIOJIb30BAaHUEM TOPIOBBIX MIaTGopm?

2. Kakue pbIHOYHBIE YCIOBHS (BOJIATHIIBHOCTD, JIMKBUIHOCTh) BIUSIOT HA ONTHMHU3ALUIO
noptdens?

3. Kak onienuBath 3 PeKTUBHOCTH MOPTQEIs ¢ TOMOIILI0 METPHUK, TAKUX Kak Sharpe ratio
U MaKcHMaJbHas pocajka?

4. Kakue 1mara npeaupuHsITh Ui KOPPEKTUPOBKU MOPTHENst MPU U3MEHEHUH PHIHOYHBIX
MIPOTHO30B?

5. Kak mpe3eHTOBaTh MTOTOBBIA MPOEKT IO NOPT(PETbHONH CTpaTeruy, BKIIOYas
BU3YaJIM3aLUI0 PE3yJbTaTOB?

6. Kakue puCcKM BO3HUKAIOT MPH yIPaBIECHUH MOPT(deaeM B pealbHOM BPEMEHH U KaK MX
MUHUMHU3UPOBATH?

7. Kak uHTErpupoBaTh OOPATHYIO CBSA3H OT PHIHKA B &JITOPUTMBI ONITUMHU3AIMH TTOPTQes?

8. Kakue sTHueckue u peryasTOpHbIe aCleKThl yYUTHIBATh IPU MPE3ECHTALUN HOPTETbHON
cTparerun?

9. Kak wucnonb3oBaTh CHUMYJSALMM [UIs TECTUPOBAaHMS MOpTQess mepea peaabHbIM
pa3BepThIBaHUEM?

10. Kakue HaBBIKM KOMIIBIOTEPHOTO MOJEIMPOBAHUS HEOOXOAUMBI [yl YCIIEUIHOTO
yhpaBJjeHUs NOpTQesieM B AMHAMUYHOM cpene?

IIpumepHbIe 3a1aHUSA 110 KOHTPOJbLHOH padoTe

1. Onwumure CTPpyKTYpY (HUHAHCOBOTO pBIHKA W  BBIJCIUTE OCHOBHBIC BHUJBI
MHBECTULMOHHBIX aKTUBOB C IPUMEPaMHU.

2. OObsAcHUTE NPUHIUIGI (HOPMUPOBAHHUS HWHBECTHUIIMOHHOTO TMOPTHENs C ydEToM
JUKBUAHOCTH U BOJATUIIBHOCTH aKTHUBOB.

3. PaccmorpuTe OCHOBHBIE 3aKOHOJATENIFHBIC M PETYISTOPHBIE TPEOOBAHNUS, BIUSIONINE
Ha JIeITeIbHOCTh MOPT(EIBHOrO Tpenaepa.

4. llpoananu3upyiTe BIUSHUE BOJATHUIBHOCTH HA PUCK U JOXOJHOCTbH MOPT(eEs.

5. Omnumure posib JUKBUIHOCTH TPU BBIOOpPE aKTUBOB JJIsi MOPTQENsT M MOCIeACTBUS
HEJOCTATOYHOM JINKBUHOCTH.

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

7. OObsAcHUTE, KaKk JUBEpCUUKAIMS CHUXKAeT OOl puck moptdens, U NpuBeauTe
npumep pacuéra kodpHULHEeHTa KOPPENIALUN MEXTy aKTUBaAMH.

8. OnumuTe OCHOBHBIE MOJIENM OLEHKH JoxomaHoctu (Hampumep, CAPM) u wux
IPUMEHEHNE Ha MPAKTUKE.

9. Paccunraiire koapduuuent Illapna mis 3a1aHHOTO MHBECTULMOHHOTO MOpPTdENns U
MPOAHAIM3UPYUTE PE3YJIbTATHI.

10. IlpenyioxxuTe CTpaTEruio XeIKUPOBAHMS PUCKOB JUI MOPT(ENs ¢ HUCHOIb30BAHUEM
MIPOU3BOHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

11. OObscHUTEe 3HAUeHHWE W TpUMEHEHHE KOI(D(UIIMEHTOB pHCKAa U JOXOAHOCTH B
yIpaBiIeHUH MOPTQEeM.

12. Tlpoananu3upyiite HpUMEHEHHE TeXHU4eckux wuHaukaTopoB (MACD, RSI) ans
NPUHSATHS TOPTOBBIX PEIICHUH.

13. Onumure NOPUHUMOB TOCTPOCHHUS AJTOPUTMHUYECKHX TOPTOBBIX CTpaTeruil u
IPUBEANUTE IPUMEP MPOCTOM CTPATETUH.
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14. OObsicHUTE TpOIECC aBTOMATH3AIMH CIEIOK M TMPEUMYIINECTBA HCIOIb30BaHUS
ITOPUTMHUYECKOTO TPEUIUHTIA.

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

IIpumepHbIe 3a1aHUA I KBU30B
KBuz 1

1. Yro Ttakoe nmoptdenb B KOHTEKCTE HHBECTHITUN?
A) Habop pa3nuyHbIX aKTUBOB, YIPABISEMbIX KaK €UHOE 1IeJI0€ IS JOCTHKECHUS
WHBECTUIIMOHHBIX LIEJICH.
B) Enunnunbiii GMHAHCOBBIN HHCTPYMEHT, TAKOM KaK aKIIUS.
C) Tosbko GaHKOBCKHI CUET C HAJIMYHBIMHU.
D) Crparerus ToabK0 1151 KpaTKOCPOUYHBIX CIEKYJISLIUI.
IIpaBuibHBIA 0TBET: A

2. Kakue ocHOBHBIC KJIACCHI aKTUBOB CYIIECTBYIOT Ha (DMHAHCOBBIX PHIHKAX?
A) TonbKO aKIUU U OOJIUTALIHH.
B) Aknuu, obnuraiu, TOBapbl, HEBMKUMOCTD U HAJTUYHbIC.
C) TosIbKO KpUNTOBATIOTHI U (PHIOYEPCHI.
D) Tonpko OaHKOBCKHE JETIO3UTHI.
IIpaBuiabHblii oTBeT: B

3. Uro sBnseTCSI OCHOBHBIM (haKTOPOM, BIUSIONIMM Ha TUHAMUKY aKIIHA?
A) TonpKo MOTro/iHbIE YCIOBHUS.
B) Tonbko poneHTHBIE CTaBKH EHTPAIBHBIX 0AHKOB.
C) dunaHCOBBIE pe3y/IbTaThl KOMIIAHUHM, SKOHOMUUYECKHE HHANKATOPHI U PHIHOYHBIE
HACTPOCHHS.
D) Tonbko reonoauTHYecKre KOHQIUKTBI.
IIpaBuabHblii oTBeT: C

4. Kaxoli moaxo/1 K MHBECTULMAM I0JIpa3yMeBaeT NopTQenbHbIil TpeiuHr?
A) VnBecTupoBaHue BCEl CyMMBbI B OJIUH aKTUB.
B) Tonbko crieky/lssTUBHBIE CIIENKH O3 aHaIu3a.
C) Tonbko MHBECTUPOBAHKE TOJIBKO B HAJIUYHBIE.
D) Pacnpenenenue kanuTana MeX1y pa3IMYHbIMU aKTUBAMU JIJIsl CHU)KEHUS PUCKA.
IIpaBuabHbIi oTBeT: D

5. Uro takoe nuBepcuduKaiys noprdens?
A) Pacnpenenenue nHBecTHIIMIA Mexay uncorrelated akTuBaMu 1J1 CHUKEHUSI pUCKa.
B) Konuentpaius Bcex cpeJCTB B OTHOM KJlacce aKTHBOB.
C) Tonbko yBenMueHUE AOIH aKIUil B mopTdere.
D) UrnopupoBaHue ppIHOYHBIX (PAKTOPOB.
IIpaBuabHBIH 0TBET: A

6. Kakue ¢akTopsl MOTYT BIUATh HA AMHAMUKY OOIHMTraIivii?
A) Tonbko uHpIALIHUSA.
B) IIpouieHTHBIE CTaBKH, KPEAUTHBIN PEUTHHT SMUTEHTA U CPOK IOTAILIEHHUSL.
C) Tonbko BaJIIOTHBIE KOJIEOAHMUS.
D) Tonbko moMuTUYECKUE COOBITHSI.
IIpaBuabHbIi oTBeT: B
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7. Yrto moHumaetcs moj "mopTdeabHbIM MOIX010M" B TpeHauHTe?
A) Toprosist OTIEIbHBIMU aKIUSAMH 0€3 y4eTa B3aUMOCBS3EH.
B) Tonbko onrocpoyHoe XxpaHeHUEe aKTUBOB.
C) Ananus u ynpaBieHue HaOOPOM aKTHBOB KaK €MHON CUCTEMOM C y4eTOM
KOPPEJISALMA U PUCKOB.
D) Tonbko KpaTKOCPOUYHBIE CIACIKH.
IpaBuiabhblii orBeT: C

8. Kaxkoii kmacc akTHBOB OOBIYHO CYMTACTCS HAaUOOJIee BOJIATHILHBIM?
A) Hanuunsle.
B) O6nuranuu ¢ BBICOKMM pERTHHIOM.
C) deno3urtsl.
D) Akuuu.
IpaBuiabHblii oTBeT: D

9. Yro Takoe (hUHAHCOBBIEC PHIHKH B LIEIOM?
A) Tonbko GOHIOBBIE OMPKH.
B) Tonpko OaHKOBCKHUE YCITYTH.
C) Tos1bKO KpUIITOBAIIOTHBIE MIAT(HOPMBI.
D) Cucrema, riie Toprytorcs GUHAHCOBBIC HHCTPYMEHTHI, BKIIIOYAst aKIIUH, OOIHUTaIiiy U
JIepUBATHBBI.
IIpaBuiabHbIi oTBeT: D

10. Kak sxoHOMHYECKHE (PAaKTOPHI BIUSIOT Ha MOPTHETh?
A) OHM He BIUSIOT HA UHBECTULINU.
B) UYepes uzmenenust BBII, nunduisitinum u 6€3paboTHIbI, BIUSIONIME HA TIOXOAHOCTh
aKTUBOB.
C) Tonbko uepe3 NOTUTHUECKUE PELICHUS.
D) Tonbko uepe3 norojHble yCIOBHUSL.
IIpaBuiabHblii oTBeT: B

KBus 2

1. Yto Takoe anropuTMUUecKas CTpaTerus B mopTderbHoM Tpedaunre?
A) PyuyHas TOProB:ist HA OCHOBE HHTYUIINH.
B) ABTomaru3upoBaHHas CUCTEMa, UCIIOJIb3YIOIIAsl IPaBUiIa U JaHHBIE IS IPUHATHS
peLeHui.
C) TosbKO MOKYyIKa aKTHBOB HA MTUKE.
D) UrnopupoBanue HCTOPUUECKUX JaHHBIX.
IIpaBuiabHbIi oTBeT: B

2. Uro Takoe XeKUpOBaHUE B TIOpTdhene?
A) Ctpaterusi CHUXKEHHUs pUCKa IMyTeM UCIOIb30BaHUS I€PUBATUBOB UIIH
KOPPEIUPOBAaHHBIX AKTHBOB.
B) VBenuuenue pucka uist pocta JOXOJHOCTH.
C) Tonbko npoaaka aKkTUBOB.
D) UrnopupoBaHue BOIaTUIBHOCTH.
IIpaBuabHBIH OTBET: A

3. Kak pabotaer cTparerust poTanuu akTUBOB?
A) IlocrostHHast MOKyIKa OJTHOTO aKTHBA.
B) Tonbko goATOCPOUHOE XpaHEHHUE.
C) [lepepacnpeneneHue CpeacTB MEXTY CEKTOPAMH MIJIH aKTHBAMH Ha OCHOBE MX
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OTHOCHUTEJIBHON CHUJIBI.
D) Tonbko criekynsuu.
IpaBuiabhblii orBeT: C

4. Yro takoe apOuTpax B MOPTQETbHOM Tpeiaunre?
A) DkcrmyaTtaius IIEHOBBIX HECOOTBETCTBUN MEXTy PhIHKaMHU sl 0€3pUCKOBOM
pUOBUIN.
B) Tonbko mokymnka nepeoreHeHHbIX aKTHBOB.
C) UrnopupoBaHu€e pHIHOYHBIX AaHOMAJINH.
D) VBenuvenne BoJaTUILHOCTH MOPTGhETIs.
I[paBuabHblii oTBeT: A (OCTaBIeHO KaK €CTh, HO JUISl pa3HOOOpa3us B CICIYIOIIEM. )

5. Kak (axkTopHbIie MOJIEH UCTIONIB3YIOTCS B TOPT(HEIbHBIX CTpATETUsiX?
A) Jlns urHopupoBanusi (paKkTOPOB pUCKA.
B) Jlnst o0bsicHEeHHS T0XOAHOCTH aKTUBOB uepe3 (paKkTOpbl, TAKUE KaK pa3Mep KOMIIaHUH
WIH BOJATUIIbHOCTb.
C) Tonbko 17151 pyqHOTO aHAIM3A.
D) Jlns yBenuueHus KOPpEIsUU aKTHBOB.
IIpaBuiabHblii oTBeT: B

6. Urto Takoe OAKTECTUPOBAHUE CTPATETHH?
A) TectupoBaHue Ha pealbHOM PbIHKE O3 JaHHBIX.
B) Tonbko ananu3 Oyaymux ClieHapueB.
C) Cumynsauus cTpaTeruy Ha UCTOPUYECKUX JaHHBIX [ OLeHKU 3 ()EKTUBHOCTH.
D) UrnopupoBaHue MpouuIbIX pe3yabTaToB.
IIpaBuabHblii oTBeT: C

7. Kak onTUMH3MpOBaTh aNTOPUTMHUYECKYIO CTPATETUIO?
A) 1o6aBnsATh city4aifHble TpaBuia.
B) Tonpko yBenuuuBaTh 00bEM CHEIOK.
C) U3beratp aBTOMATHU3AIUH.
D) Ucnonp30oBaTh MaTeMaTHYECKHE MOACIH [T MAKCUMU3AINH JOXOIHOCTH TIPH
MUHUMU3ALUN PUCKA.
IIpaBuabHbIi oTBeT: D

8. Uro oneHuBaercs B 3PPEKTUBHOCTH CTPATETUU?
A) Tonbko abCOMIOTHAS JOXOIHOCTb.
B) Tonpko komMuccuu 6poxepa.
C) Tonbko cyObEKTHUBHBIE MHEHHUSI.
D) oxoaHocTb, puck, Sharpe ratio 1 MakCUMalibHasl IPOCcaaKa.
IIpaBuabHbIi oTBeT: D

9. Kak (akropHble MOJENN TOMOTAIOT B apOUTpake?
A) OHM HE TOMOTaroT.
B) BrisaBnsisi He1oOIIeHEHHBIE aKTHBBI HA OCHOBE (DAKTOPOB.
C) Tonbko a5t XeHKUPOBAHUS.
D) Jlns yBenuueHus pucka.
IIpaBuabHbIi oTBeT: B

10. Yto siBsieTcst KIFOUEBBIM MPUHITUIIOM IIOCTPOCHUS alITOPUTMUYECKUX CTPATETUii?
A) IosHast 3aBUCUMOCTD OT Y€JIOBEYECKOTO CYXKICHHUSI.
B) Tonpko MHTYUTHBHBIE PELLIEHUS.
C) UrnopupoBaHue prIHOYHBIX YCIOBHI.
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D) Hcnonb3oBanue JaHHBIX, TPABUI U OOPATHOM CBS3H JJII CHCTEMAaTHYECKOTO TOIX0/1a.
IIpaBuiabHbIi oTBeT: D

KBus 3

1. Yro BkiIIOYaeT peann3anys aaropuTMUYECKON CTpATEruu B pealbHOM BpeMEHU?
A) TonbKo py4HOH BBOJI JaHHBIX.
B) UrnopupoBanue BOJaTHIBHOCTH.
C) ABTOMAaTHU3MPOBAHHOE UCIIOJHEHHUE CIIETIOK Ha OCHOBE MPEyCTaHOBICHHBIX IPABUII U
PBIHOYHBIX JaHHbIX.
D) Toapko cuMytsIIusi.
IIpaBuiabHbli oTBeT: C

2. Kax ontumusupoBaTh NOPTQEsib Ha OCHOBE PHIHOYHBIX YCIOBUN?
A) He MeHATH cocTaB moptders.
B) Tonbko yBeaMuMBaTh JOIIO HATUYHBIX.
C) UrnopupoBath HOBOCTH.
D) PerynsipHo nepepacnpeensiTh aKTUBbI B 3aBUCUMOCTH OT TPEHOB, BOJIATUIHLHOCTH U
KOPPEJIALIHN.
IpaBuiabHblii oTBeT: D

3. Yo Takoe oneHka 3¢ (heKTUBHOCTH mopTdens?
A) Ananu3 1OX0IHOCTH, prcka, Sharpe ratio u cpaBHeHHEe ¢ OeHUMapKaMH.
B) Tonpko noacuer npuObLIN.
C) Tonbko cyObeKTHBHAs OILIEHKA.
D) UrnopupoBanue yObITKOB.
IIpaBuibHBIA 0TBET: A

4. Korna cnenyeT KOppeKTUPOBaTh NOPTQeEnb?
A) Hukorna.
B) Tonbko exeronHo.
C) Tonbko npu yObITKAX.
D) IIpu n3mMeHeHNH PHIHOYHBIX YCIOBUH, OTKIOHEHNH OT IIETIEBBIX BECOB MIIM CHU)KEHUH
3¢ (HeKTUBHOCTH.
IIpaBuabHbIi oTBeT: D

5. Uro BKIJIIOYAET MPE3EHTAIMSI UTOTOBOTO NMPOEKTA 10 NMOopTdhenabHO cTparerun?
A) Tonbko rpaduku 10X0AHOCTH.
B) Tonbpko TeKCTOBOE OMUCaHHE.
C) Onucanue cTpaTeruu, pe3yabTaToB O3KTECTUHTA, PUCKOB M PEKOMEHIaIlU.
D) UrnopupoBanue JaHHBIX.
IIpaBuabHblii oTBeT: C

6. Kak ynpaBnare noprdenem B peaabHOM BpeMeHH?
A) Tonbko maccUBHO HAOIIOIATH.
B) Tonpko Bpy4HYIO TOProBatsb.
C) UrnopupoBaTh aBTOMaTH3aLHUIO.
D) MoHuTOpuTh NO3ULIMH, UCTIOTHATH CIEIKU U KOPPEKTUPOBATh HA OCHOBE AJIEPTOB.
IIpaBuabHbIi oTBeT: D

7. Uto Takoe cTpecc-TECTHPOBAHUE B YIIPaBIeHUU opTdhenem?
A) TectupoBaHue Ha UI€aTbHBIX YCIOBUSX.
B) Tonbko aHanu3 NpouuIbIX JaHHBIX.
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10.

C) UrnopupoBaHue prCKOB.
D) Cumynsanus sKCTpeManbHbIX CLIEHAPUEB JUISL OLIEHKH YCTOWYMBOCTH MOPTQEs.
IpaBuiabHblii oTBeT: D

Kak uHTErprpOoBaTh pIHOYHBIE YCIOBUS B CTPATErHIO?

A) UrHopupoBaTh UX.

B) Tonbko crienoBaTh PUKCHPOBAHHBIM IIPABUIIAM.

C) YBenuuuBaTth pUCK.

D) Ucnonb3oBaTh MHAUKATOPHI, Takue Kak VIX nian s3KoHOMUYECKHUE JaHHbIE, [T
aZlanTanuu.

IIpaBuiabHbIi oTBeT: D

UYro olieHHuBaeTCsl B KOPPEKTUPOBKE MOPTQeis?

A) Tonbko Tekymiasi mpuObLIb.

B) Tonbko KomMuccumu.

C) DddexTuBHOCTD, AUBEPCUDUKAINS U COOTBETCTBUE IICIISIM.
D) Tonbko cyOBEKTUBHBIE MPEATIOYTCHHUS.

IIpaBuabHbli oTBeT: C

Kak nmpe3eHTanus npoekra moMoraer B pakTHKe?

A) Ona He nomoraer.

B) Tonbko ny1st pa3BiedeHusI.

C) Urnopupyer pe3yabTaThl.

D) JlemoHCTpUpYET HaBBIKH aHAIH3a, YOeKaaeT B 3)p(PEKTUBHOCTU U TO3BOJSET YUUTHCS
Ha OIHOKaXx.

IpaBuiabHblii oTBeT: D

HpnMepﬂoe OlMMCAaHHUE U KPUTECPUHU ONCHUBAHUSA K UTOIOBOMY IIPOCKTY

Onucanue nmpoekra:

B pamkax mpoekrta cTyaeHTaM HeoOXOIuMO pa3padoTaTh KOMIUIEKCHOS WHBECTHIIMOHHOE
pelieHre, 1eMOHCTPUpPYIolee MPUMEHEHNE 3HAHUI U HABBIKOB, MOJTYYEHHBIX B XOJI€ U3yUEHUS
JUuCcIUIUIMHBL. [IpoekT nomkeH BkiIoYaTh (opMHUpOBaHHME U OOOCHOBAHME HWHBECTULIMOHHOIO
noptdens ¢ yu€ToM CTPYKTYpbl (PMHAHCOBBIX PBHIHKOB, OLIEHKH PHCKOB M JOXOJHOCTH, a TaKKe
BHIOOpAa M peau3alliy aJTOPUTMUUYECKHX CTpareruit moptdensHoro tpedaunra. Ocoboe
BHUMaHUE YJENeTCs MHTETpalli TeOPEeTUYECKUX MOJee ¢ MPaKTUYeCKUMH HUHCTPYMEHTaMH
aHa/In3a U ylnpaBJICHUSA aKTHUBaMHU.

CTyneHThI TOKHBI TPOJIEMOHCTPUPOBATH YMEHUE!

* AHATTM3UPOBATh CTPYKTYPY U XapaKTEPUCTUKN (PMHAHCOBBIX PHIHKOB U aKTHBOB;

e IPUMEHATH METO/IbI OLICHKU U YIPABJICHUSI PUCKaMU B MOpTQene;

e ICTI0JIb30BaTh MOJIENIN OLIEHKH JJOXOJIHOCTH U ToKa3aTesu 3 (HEKTUBHOCTH;

e IPOEKTUPOBATh U ONUCHIBATH AITOPUTMUYECKUE U TEXHUUECKHUE CTPATErMH TPEHINHTa;
e OIITUMU3UPOBATH paclpeeieHUE aKTUBOB C YUETOM JIMKBUIHOCTH U BOJIATUIILHOCTH;

* 000CHOBBIBATh BHIOOP MHCTPYMEHTOB M CTPATETHH ¢ yUETOM PETyJIATOPHBIX TPEOOBAHUIA.

Kpurepun ouennBanus:

1.

AHaJIUTHYECKAs YaCTh

— I'myOuHa ¥ TOYHOCTH OMMCAHUS CTPYKTYpbl (PMHAHCOBOI'O PBIHKA U XapaKTEPUCTHK
BBIOpAHHBIX AKTHUBOB;

— KOppeKTHOCTB OII€CHKM JIMKBHJIHOCTH, BOJIATUJIBHOCTU U )Ipyrl/IX KJIFOUCBBIX
napameTpoB;

— VYyeT 3aKOHOJATENbHBIX U PETYIATOPHBIX ACIIEKTOB.

YnpasJ/ieHue pucKaMu M 10X0AHOCTHI0

— IIpuMeHeHune afeKBaTHBIX METOJOB OLIEHKH PUCKA U JTOXOJHOCTH;
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— OO6ocHoBaHue AUBEpCUPUKAINK MOPTQEIST U pacdeT COOTBETCTBYIOIIMX MOKa3aTesIeh

(KoppenAnus, cTaHAapTHOE OTKJIOHEeHUE, koaddunment llapna u ap.);

— Pa3pa60TI<a M OIIMCAaHHUEC CTPATETIUU XCIPKUPOBaHUA PHCKOB.

3. AJropuT™Mbl U TOProBble CTPATErHU
— KauectBo u  00OCHOBAaHHOCTH  BBIOPAHHBIX TEXHHYECKHUX HHAMKATOPOB U
AITOPUTMUYECKUX CTPATETUM;
— Onucanue npouecca aBTOMaTU3alMK CIEJIO0K U YIIPABIICHUS OPACPaMU;
— IIpuMeHeHre METOIOB ONITUMHU3ALUN TTOPTQEIS.
4. TlpakTu4yeckasi peaju3amusi
— JIOTHYHOCTH U TIOCIIEA0BATEIHHOCTh TOCTPOCHUS TIOPTQES;
— PeanincTUYHOCTD PEIIOKEHHBIX PEIICHUN ¢ YY€TOM PHIHOYHBIX YCIOBUM;
— Hanuuue pacuetoB, rpadMKOB U BU3YaIIM3AIIHiA, TTOJITBEPKIAIONINX BBHIBOJIBI.
5. Crtpykrypa u opopMieHHe IPOEKTA
— YeTKOoCTb, JJOTUYHOCTD U IOJHOTA U3JI0KECHUS;
— KoppekTHoe ucrnosnp3oBaHue TEPMUHOJIOTUH U CCBUIOK Ha TEOPETHUYECKUE UCTOYHHKY;
— KauecTBo oopmienus tabmuil, rpagKoB U APYTUX WIUTFOCTPATUBHBIX MATEPUATIOB.
3agaHus AJ1s1 MPOMEKYTOYHOM ATTEeCTAIMM MO AMCUMILINHE (MOLYJIIO0)
Ne n/m 3aganue OtBer Kommnerenuus
1 HazoBuTe OCHOBHOM KJIacC aKTHBOB Ha aKIMHU VK-1
(hMHAHCOBBIX PHIHKAX.
2 VYxkaxure pakTop, BAUSIONIA HA JUHAMUKY UHQIS S YK-1
nopTders.
3 Onpenenure METOJl CUHTE3a JaHHBIX AJIs CHUCTEMHBII NOaX0M YK-1
OTICHKH TTOpT(hers.
4 HazoBuTte npuHIUI KPUTHIECKOM OICHKU peIeBaHTHOCTD YK-1
HMCTOYHUKOB HH(GOPMALIUH MO PHIHKAM.
5 YkaxuTe HHCTPYMEHT JJIs pa3paboTKu MIPOTPaMMHBINA KOJT OIIK-3
ITOPUTMOB X€PKUPOBAHHUS.
6 HazoBuTe HaBbIK A5 yIIpaBIeHUs KOOpHMHAIINS PECYPCOB OIIK-3
BHEJIPEHUEM CTPATETHUH MOPTQeIs.
7 Onpenenure NPUHIMI CO3AAHUS IPOTPaAMM 3 PEKTUBHOCTD OIIK-3
JUISl aHAJIM3a JaHHBIX.
8 YKaxkurte mpouecc ynpasJIeHHs IPOEKTaMU B IIJIJAHUPOBAHKE OIIK-3
NopTQETHHOM TPEUIHUHTE.
9 Ha3zoBute nncTpy™MeHT 11t cOopa JaHHBIX O MIPOTpaMMHBIE CPENICTBA OIIK-4
(hMHAHCOBBIX HHCTPYMEHTAX.
10 Onpenenure MeToa 00paboTKH MHDOPMAITUU aHaJIn3 OIlK-4
JUISL HOAJICPKKH PELICHHH.
11 Yxkaxute npunanui padotst UT B Onusnec- aBTOMAaTH3ALUI OIIK-4
poleccax nopTQers.
12 HasoBute HHCTpYMEHT JUIs BU3yaIM3aLUU Excel OIIK-4
(hMHAHCOBBIX JIAHHBIX.
13 Omnpenennure METO SKOHOMUYECKUX MHTErpalyst MOIX0I0B [K-1
JWICITMTUTMH JUTsL UCCIIEIOBAHMsI CTPATETHl.
14 YKaXuTe OnbIT IPUMEHEHUS METOJIOB B PaKTUYECKUN [K-1
MPOEKTax MopTdes.
15 Hasosute ximroueBout meton UT mns MOJEIIUPOBAHUE TIK-1
TEOPETUIECKOTO aHAIIN3A.
16 Ompenenute MaTeMaTHIECKUI anmapar JJis CTaTUCTUKA IK-2
pacueTa pucka noprdes.
17 YKaxxute HHCTPYMEHT JUIsl CUCTEMAaTU3alui Python T1K-2

JAaHHBIX B aHAJIM3EC.
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18 Hazosure meton 06pabotku naopManuy B CUMYJISLHS [K-2
ODOKTECTUPOBAHHH.

19 Omnpenenure CTaHIAPT YIPABICHUS PMBOK I1K-8
MPOEKTaMU JUIs OPT(eTbHOM CTpaTerHH.

20 VYkakuTe HaBBIK JJIs1 OpTraHu3aluH KOOpAWHAIIKS 33714 [1K-8

MPOEKTHOU NEeSITEIbHOCTH B TPEHIUHTE.
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