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1. Kparkas xapakTepucTHKA JHCHUIIINHBI (MOAYJIs1)

PaGouas mporpamMma mucturuiHbl (Moayisi) «lIlopTdenpHble MHBECTUIIUNY COCTABIICHA B
COOTBETCTBUH C (ellepaabHbBIM T'OCYJapCTBEHHBIM 00pa30BaTEIbHBIM CTAHIAPTOM BBICIIETO
oOpasoBanus — Oakanaspuar no HanpasiaeHuio 02.03.01 «MaremaTtnka 1 KOMIIBIOTEPHBIE HAYKU»,
npodpmwis «MaTreMaTHKa U KOMITBIOTEPHBIC HayKH», YTBEPKICHHBIN NMpHKa3oM MUHHCTEpCTBA
HayKH ¥ BbIciiero oopaszoBanus Poccuiickoit @enepanuu Ne 807 ot 23.08.2017 rona.

Nzyuenune nucuurmuinHbl (Momnyis) «IlopTdenbHble HHBECTUIIMHY MO3BOJIAET 3P (HEKTUBHO
VIOPaBIsATh PUCKAMH H JOXOJHOCTBIO, (opMuUpYys COaTaHCHPOBAHHBIA WHBECTHIIMOHHBIN
noptdens. ITO 3HAHWE CIOCOOCTBYET MPUHSATHIO OOOCHOBAHHBIX ()MHAHCOBBIX DPEUICHUH U
ONTUMAJILHOMY pacIpe/IeICHUIO KaluTajla B Pa3INYHbIX aKTUBAX.

MecTto tucuIIMHBI (MOAYJISA) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

Hacrosmas nucuunianHa (MOayJib) BKJIOUEHA B y4e€OHBIH IIJ1aH 0 MPOrpaMMe MOJArOTOBKH
OakanmaBpuata o HampasieHuo 02.03.01 «MaremaTnka U KOMIIBIOTEPHBIE HAYKH», MPOQPHIH
«MatemaTuka 1 KOMIbIOTEPHbIE HAYKW» U BXOJUT B BapUaTUBHYO yacThb biioka 1, hopmupyemytro
Y4aCTHUKaMH 06p330BaTeJH>HI)IX 0THOIH€HI/II71, KaK JUCHUIIIINHA I10 BI)I60py.

Jucuumnrza (Moyib) u3ydaercs Ha 3 uinu 4 kypce B 5,6,7 unu 8 cemecTpe 1o BbIOOpY.
JlocTynHa K H3YYSHHUIO ITOCIIE YCIIEITHOTO OCBOCHHS AUCIUILIHH (Mo yreit): «/HBeCTUIIMOHHBIIH
aHanmu3», «OCHOBBI (PMHAHCOBY.

Hesab u3ydyeHuss AUCUMILIMHBI (MOAY.Js): (GOpMHUPOBaHUE HABBIKOB aHAJIN3a, OLIEHKH U
yIpaBJICHUS! WHBECTUIIMOHHBIMU MOPTQENIMH ISl TOCTHKEHHUS ONTUMAIBHOTO COOTHOIICHHS
pHCKa U JI0XOHOCTH.

3agaun u3y4yeHus AUCHUIIUHBI (MOIYJIs1):

— UW3YYUTh TEOPETUYECKHE OCHOBBI NOPTQPETBHONH TEOpHH, C HCIOJIE30BAHHEM
MaTeMaTHYeCKUX METOJOB JIMHEHHOM anreOpbl M CTATHCTUYECKOIO aHaiM3a Uil OLEHKHU
0’KHUJaeMOM JOXOJTHOCTH U BOJIATUJILHOCTH aKTHBOB;

— OCBOUTH NPUMEHEHHE KOMIBIOTEPHBIX AJITOPUTMOB U IPOrpPaMMHOr0 00eCHeUYeHUs
(nanpumep, Python mmm R) mns cumynsauum noprdeneit, pacuera koddpduuuentos [apna u
MIPOBEJICHUS CLIECHAPHOTO aHAIN3a MHBECTUIIMOHHBIX CTPATEeTnil;

— pa3paboTaTh HaBbIKM OIEHKM W YOpaBJIEHUs pUCKaMu 1optdeneil  depes
MaTeMaTHYeCKUe MHCTPYMEHTBI, TaKhe KaK TEeOpUs BEPOSTHOCTEH, PErpecCHOHHBIN aHalU3 U
meTo 16l MoHTe-Kapiio, ¢ yueTrom coBpeMeHHBIX (PMHAHCOBBIX PHIHKOB;

— chopMHUpOBaTh KOMIIETCHIIMM B HWHTETPAIlMM MaTEMAaTUYECKUX W KOMITBIOTEPHBIX
HOJXO/0B JUIsl PELIeHUs MPaKTHUYECKUX 3a7ad MOPTQENbHOro YIpaBleHUs, BKIOYas aHAIU3
3¢ (HEeKTUBHOCTH MHBECTULIMHA W aJalTalUi0 CTPAaTeruil MOJ M3MEHSIOIUEcs 3KOHOMUYECKHE
YCIIOBUSL.

B pesyabTare 0CBOCHUS TUCHMILIMHBI (MOAYJIs1) 00y4AIOLIUIICH 10JIKEH

3HamMb:

— OCHOBHBIE KOHIICTIIIUN U HHCTPYMEHTHI aHaI13a (PMHAHCOBBIX PHIHKOB, BKIIIOYAs TUIIBI
AKTHUBOB, KOPPEJSIUIO U BOJIATHIIEHOCTD,

— METOJbl YHpPAaBJICHHUS PUCKOM U JOXOJHOCTbIO MOpTdens (IuBepcUpHUKAIMS,
koa¢¢unument lapma, VaR);

— TPHUHIUIBI IIOCTPOCHUS U ONTHMHU3AIUN AITOPUTMUYECKAX CTPATETUH MOPTQPETHHOTO
TPEUINHTA;

— COBpEMEHHbIE MOJXObl K aHalIM3y JaHHBIX W BHU3yanu3auuud >PPEeKTUBHOCTH
noptdens;

ymembo:

— paccuMThIBaTh M aHAJIM3UPOBATh MOKA3aTeIM PHCKA W JIOXOJHOCTH MOpTdens it
NIPUHSATHS 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 TTOPTPEIS;

— ONTHUMHU3UPOBaTh CTPYKTYpy HOpPTQens 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
IIPOBE/ICHUH Y4EOHBIX 3aHATUH B (hOpMe KOHTAKTHOM paboThl 00yUarOIMXCs € eJarornuecKuMu
paboTHHKaMU YHUBEpCUTETa U B (popMe CaMOCTOSTENEHONU PabOThI 00yUYarOIIUXCA:

Komnerenuus Copep:xanue HNupuxartop Ilepeuenb NIaHMPyeMbIX Pe3yJbTATOB
KOMIIETEHIIHH KOMIIETEHIIHH 00y4yeHusl o TUCHUILIHHE (MOYJII0)
VK-2. Crioco0eH onpeaeiiiaTh VK-2.1. 3HaeT eHCcTBYONHE TPABOBBIC HOPMBI,
KpYT 3aJa4 B paMKax PETYIMPYIOLINE AEATEIHOCTD B 00JIaCTH
MOCTaBIICHHOH LIENN 1 peleHus 3a7a4y, OCHOBHBIE METOABI U
BBIOUPAThH IIOJIXO/IbI K ONpEeNeNICHUIO Kpyra 3a1ad
ONTAMAJTBHBIE CTIOCOOBI YK-2.2. YMeeT onpenenars Kpyr 3a/1a4 B paMKax
UX PELICHUSs, UCXOIS U3 MOCTaBJICHHOH 1LIeNH, BEIOUPATh
JEHCTBYIOIINX ONITUMAJIbHBIE COCOOBI peleHus 3aaa4,
IPaBOBBIX HOPM, YUUTHIBasI UMEIOILUECS PECYPCHI U
UMEIOIIIUXCS PECYPCOB U OTpaHHYCHHS
OrpaHUYCHUM YK-2.3. NmeeT npakTu4ecKkuii OMbIT IPUMEHEHUS
3HaHWI O MPAaBOBBIX HOPMAX U pecypcax B
peanbHBIX CUTyaLusiX, pa3paboTKu U
peai3aluy pEIEHU B COOTBETCTBUH C
YCTaHOBJICHHBIMHU OTPaHUYCHUSIMH
YK-9. Crioco0eH mpuHIMAaTh YK-9.1. 3HaeT OCHOBHBIC YKOHOMUYECKHE TEOPHUH U
000CHOBaHHbBIE [IPUHLMIIBI; HOPMATUBHBIE U IIPABOBHIE
9KOHOMHYECKHE aKTBl, pETyIUPYIONIIE YKOHOMUYECKYIO
peIIeHHs B Pa3THYHBIX JeSITENBHOCTh
obmacTsx YK-9.2. YMeeT aHanu3upoBaTh SIKOHOMUYECKYIO
KUIHEEATETBHOCTH rH(OPMAITMIO U TaHHBIE; pa3pabaThIBaTh U
00OCHOBBIBaTh SKOHOMHUYECKUE CTPATETHU
U peIICHUs
YK-9.3. NMeeT npakTU4ecKUil ONBIT B IPUMEHEHUU
9KOHOMHYECKHX 3HAHUH B peabHBIX
CUTYyalUsX U MPOEKTax
OIIK-7. CnocoOeH OIIK-7.1. 3HaeT 0a30BbIe SKOHOMUYCCKHUE TTOHSITHUS,
MCII0JIB30BaTh OCHOBBI OCHOBaHHbBIE HA IPUMEHEHUN
9KOHOMHYECKHX 3HAHUI MaTeMaTHYeCKOr0 aHAJIN3a
B pa3In4HbIX chepax OIIK-7.2. YMeeT ucronb30BaTh IKOHOMUYECKHUE
KU3HEIESTEIbHOCTU 3HAHU JUI ONTUMU3ALUH U PELICHUs 3a1a4
podecCUOHANBHON AESTELHOCTH
OIIK-7.3. HNMeet npakTHUECKUH ONBIT B IPUMEHEHUU
SKOHOMUYECKUX 3HAHUH B
npodeccnonanbHON 00IacTH
OIIK-8. Criocoben OIIK-8.1. 3HaeT OCHOBHBIE IIPABOBBIE MTOHATHUS U
UCIIOJIb30BaTh OCHOBEI 00JIACTH WX UCTIONIL30BAHUS
NPaBOBBIX 3HAHUW B
pasnMuHEIX cepax OIIK-8.2. YMeeT UCob30BaTh MPAaBOBHIE 3HAHUS B
KHU3HEICSITEITbHOCTH podecCHOHANBHON AEATENLHOCTH
OIIK-8.3. HNmeet npakTUYeCKUN OMBIT TPUMEHEHUS

MIPABOBBIX 3HAHUI B TIPOdecCHOHATBEHON
o0iactu
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3. Temaruueckuii nJjiaH

Nen/ TpynoeMKocTh, akageMH4YecKHe Yachl
n Ounas ghopma
AynutopHasi paboTa
HaumenoBanue o
pasjena JMCHUIIHHBI = = TKY
= 2. o= CamocrosiTe (Tekymuii KOHTPOJIb
(moy.s) = s = Kontpo JbHAast ycreBaeMoCTH)
& = = =R Jb
é S = padora
5] < M
®, =
=
1 OcHOBBI TOPT(HENEHOTO 4 4 2 21 [ToaroroBka k ceMuHapy,
TpeUauHra u Jomaiiiaue 3anaHus,
(hMHAHCOBBIX PHIHKOB Ksu3
2 VYnpasneHue puckoM u 6 6 2 21 [ToaroroBka k ceMuHapy,
JOXOAHOCTBIO Jomainue 3aganus
roptdens Ksus
3 AJTOpUTMBI U 8 8 2 2 22 [ToaroroBka k ceMuHapy,
CTpaTeruu Jomainue 3ananus,
opT¢heTpHOTO KonTponbnas pabora
TpenMHra
4 AHanutuka u pabota ¢ 6 6 2 2 22 IToaroroBka k ceMHuHapYy,
JAHHBIMU JUTSI Jomainue 3aganus
mopT¢heTpHOTO Ksu3
TpeHuHIa
5 [IpaxTuka u 4 4 4 8 22 [ToaroroBka k ceMuHapy,
yIpaBJIeHHE Jomaiunue 3aganus,
noptdesneM B pealbHOM [Ipoext
BpEMEHHU
IK3amen 2
Hmozo: | 28 28 12 14 108
Obvem oucyunaunovt (Mooyns) 190
(6 ax. u.)
Obvem Ooucyunaunvt (MoOoyns) 5
(6 3au. eo.)
4. CopepxxaHue TUCHUILIHHBI (MOTYJIS)
Neni/m HaumenoBaHue pasaesia Conep:xanue JTUCHUIUIHHBI (MOIYJIs1) IO TeMaM
JAMCHMILJIMHBI (MOYJIs1)
1 OcHOBBI TOPT(HETHHOTO BBenenue B prHaHcOBBIE pRIHKY U IOPThenbHbINA noaxo. Kinaccsr
TpelauHra U PUHAHCOBBIX AKTUBOB U (DAKTOPBI, BIUSIONINE HA UX TUHAMUKY
PBIHKOB
2 YnpasieHue puckoM U IToka3zarenu pucka u JOXOIAHOCTH NOPTQETS: pacyeT U HHTEpIpeTaLusl.
JOXOAHOCTBIO OpT(esis Mertonsl auBepcupukaniy 1 oneHka kodgppunuenta Ulapna. Value-at-
Risk u crpecc-recTupoBanue nopTdens
3 AJNTOPUTMBI U CTPATETUH [TpUHIMITEI TOCTPOCHHUS ¥ OTITUMH3AIIUH aJITOPUTMUYECKUX CTPATETHH.
noptdenbHOro TpeHaAnHra AJNTOPUTMBI XEPKUPOBAaHMUS, POTALIMM aKTHBOB M apOUTpaxa.
[Tpumenenue GakTOpHBIX MOZEIEH B HOPTQEIBHBIX CTPATETHSIX.
BbakrectupoBanue u oneHka 3¢ (hEeKTUBHOCTH CTpaTeruit
4 AmnanuTrka u padota c Hcrounuku u cOop NaHHBIX JJIs aHAIM3a (UHAHCOBBIX HHCTPYMEHTOB.
JaHHBIMU 7151 opTdenbHoro | OOpaboTka, BU3yaln3alys 1 HHTepIpeTanys GUHAHCOBBIX JaHHBIX.
TpeHIMHIa Hcnonw3osanue Python, Excel u Cbonds mis ananu3za noptdens
5 [MpakTuka u yrnpasieHue Peanm3zanust anropuTMUYECKUX CTPATETHid ¥ ONITUMH3ALINS TOPTQEIs Ha
noptdesneM B pealbHOM OCHOBE PBHIHOYHBIX yciioBHH. OneHka 3 (eKTUBHOCTH U KOPPEKTHPOBKA
BpEMEHH noptdens. [IpeseHTanuss UTOroBOro MpoeKTa N0 NOPT(ENbHON CTpaTeruu
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VYHuBepcUTET  pacrojaraeT IOJHBIM  HA0OpOM  JIMIEH3HMOHHOTO M CBOOOJHO
pacHpoCTpaHsIEeMOro IMPOTPaMMHOTO O0ECHeYeHHs, BKJIIOYas TPOAYKTHl OTEYECTBEHHOT'O
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcaM u3 Jr000i TOUYKH, T1Ie eCTh NOAKIIoUeHHe K ceTd VHTepHer,
KaK Ha TEPPUTOPUU YHUBEPCUTETA, TaK U 3a €T0 IPEICIIaMH.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYNl K COBPEMEHHBIM MpOo(ecCHOHATBHBIM 0azaM
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. Snpun. — 2-e u3ag., 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 [caiit]. — URL: https://urait.ru/bcode/585229

3. Pymsnnesa, E. E. MuBecTunmonHslil ananmms : yaeOHuK s By30B / E. E. PymsiniieBa. —
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. Terora, T. B. MuBecTummu : y4eOHUK ¥ MpakTUKyM Ut By3oB / T. B. TemnoBa. — 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 MaTepUalbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JEHCTBYIOIMM MPOTUBOIIOKAPHBIM IIPaBUJIaM U HOpMaM U 0OecreunBarolell MpoBeIeHNEe BCeX
BUJIOB JIUCHUIUIMHAPDHOW W MEXIUCHUIUIMHAPHONW TMOATOTOBKH, MPAKTHUYECKOH M HAY4YHO-
MCCJIEI0BATENLCKOM paboT 00yUaIOMUXCsl, TIPETYCMOTPEHHBIX YICOHBIM TJIAHOM.

[TomerieHus1, KOTOpPBIE MPECTABIISAIOT CO00M yueOHbIE ayAUTOPUH JJIsl TPOBEIECHUS 3aHATHH
JEKIMOHHOTO THWMA, 3aHATHM CEeMUHApCKOro (MPakTUYECKOro) THIA, TPYIIOBBIX U
WHAWBUAYAIbHBIX KOHCYIbTAIMA, TEKYIIIETO KOHTPOJISI U MMPOMEKYTOYHON aTTECTAINH, a TaKkKe
MOMEILEHUS JUIsl CAMOCTOSITEIbHOM pabOThl M TOMEUIEHUS JJI XpaHEHUS U MPOPUIAKTHUECKOTO
oOciy>)xuBaHus yueOHOro obopynoBanus. IlomeneHnsl yKOMIUIEKTOBAHbI CIIEUATN3UPOBAHHON
MeOeNbI0 U TEXHUYECKHUMH CPEJICTBAMHU OOYy4YEHUs, CIYyXallMMU JJIs MpeACTaBlIeHusl y4eOHOoM
uHpopManuu O0JIBIION ayTUTOPHH.

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

— CTOJIaMH U CTYJIbSIMU;

— KOMIIBIOTEPHOM TEXHUKOW;

— MEXaHWYECKHUMH KaJbKYJISTOpaMH;

—  CHENHMAIU3UPOBAHHBIM 000pYyI0BaHHEM, BKIIIOYAs! IEMOHCTPAIIMOHHOE 000PYA0BaHHE.

DNEeKTPOHHBIA JOKYMEHT


https://urait.ru/bcode/584559
https://urait.ru/bcode/585229
https://urait.ru/bcode/584792
https://urait.ru/bcode/534717

[TomereHust 151 CAMOCTOSITEIIBHOM pabOThI 00YUaAIOIINUXCSl, B TOM YHCIIE TPUCTIOCOOTICHHBIC
JUI WCTOJb30BAHUS MHBAJIUAAMHU M JUIAMUA C OTPAaHUYEHHBIMH BO3MOXKHOCTSMHU 30POBbS,
OCHAIIIEHbl KOMIIbIOTEPHON TEXHMKON C BO3MOYKHOCTBIO HOJKIIOUEHHs K ceTH «MHTepHeT» U
o0ecrieyeHHeM  JIOCTyNa B OJEKTPOHHYIO  MH(POPMALMOHHO-O0OpPA30BATEIBbHYIO  CPEdy
YHuBepcurera.

OOyyaromMcsl IPeNOCTaBIAETCA JOCTYIl (B TOM 4YHCIE YIAIEHHBIN) K pecypcam
MH(POPMALMOHHO-TEIIEKOMMYHUKAIIMOHHON ceTH «HTepHeT», 3JeKTPOHHBIM pecypcaM (B TOM
YHCJI€ INEKTPOHHBIM OMOIMOTEYHBIM CHCTEMaM, COBPEMEHHBIM NpPOQPECCHOHATBHBIM 0a3am
JAHHBIX 1 UH(OPMALIMOHHBIM CIIPABOYHBIM CUCTEMaM):

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

BEICIIIEro oopazoBanus Poccutickoit @eneparym

5. | ®enepanbheiii moprai «Poccuiickoe oopazosanue” | https://www.edu.ru/

6. | Mudopmanunonnas cucrema "Exannoe okHo nocryma | http://window.edu.ru/
K 00pa3oBaTeNbHEIM 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 (MOYJI0), B TOM YUCJIE KOMIUIEKT JUIIEH3MOHHOTO
IpPOrpaMMHOTO  OOecleueHusl, COBPEMEHHble mpodeccHoHanbHble 0a3bl  JaHHBIX U
MH(OpPMaLMOHHBIE CIIPABOYHBIE CHCTEMBI:

HaumenoBanmne 110 IIponsBoacTeo JInnen3nonnoe / cB000HO

pacnpocTpaHsieMoe

OnepanHoHHBbIE CHCTEMBI:

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

Bpay3zepsbI:

Sunexc.Bpaysep OTEUECTBEHHOE | CBOOOJIHO pacipoCTpaHsIeMoe

Google Chrome 3apyOeKHOe CBOOOJIHO pacrpocTpaHsieMoe

OducHbIe NPUTOKEHHUS:

Microsoft Imagine (Visio, OneNote) 3apy0exHOe JMIEH3HOHHOE

TeXstudio 3apyOexHoe cBOOOIHO pacnpocTpaHsieMoe

Adobe Acrobat Reader 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe

IporpaMmHoe oGecniedyeHue 15l IVIAHMPOBAHHUS M Y4eTAa BPEMEHM:

Toggle app | 3apyOexHoe | CcBOOOJIHO pacnpocTpaHsIeMoe

CucTeMbl YHpaBJieHHs] MPOEKTAMM:

Microsoft Imagine (Project) | sapy6exnoe | nmrensnonnoe

Cucrembl ynpasJieHHs1 6a3aMH 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

cucTemMa

CpencrBa aHTMBHPYCHOM 3aIIMTHI:
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https://elibrary.ru/defaultx.asp
https://habr.com/
https://www.sciencedirect.com/
https://minobrnauki.gov.ru/
https://www.edu.ru/
http://window.edu.ru/
http://school-collection.edu.ru/
http://fcior.edu.ru/

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 0néanorpagudeckoii HHpopManueii:

Zotero | 3apy6erxHoe | cBoGoIHO pacmpocTpansiemMoe
CepBHCHI B CITYKOBI:

Bind 3apy0OexHOe CBOOOJIHO pacrpocTpaHsIeMoe
Docker 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe

7. MeroanyecKue v OlleHOYHbIe MATEPHAJIbI
MeToanyeckue yKazaHHus I 00y4AOUIUXCS 110 OCBOCHUIO TUCHHMILIMHBI (MOLYJIs1)

B mpouecce m3ydenus mucturminHbl (Moxyns) «IlopTdenbHble WHBECTUIMI» B paMKax
TEKYILLEro KOHTPOJIsSI YCIIEBAEMOCTH HCIOJb3YIOTCS TaKue BHJIbI yUeOHOH paboThl, KaK JICKIHH,
CEMUHApBI, NPAKTUYECKUE 3aHATHs, KBU3BI, JOMAIIHUE 3aJaHUs, IIPOEKT, a TAK)KE pa3jIudHbIC
BUJIbI CAMOCTOSATEJIBHOM pabOThl 00yUYaOLIMXCS MO 33/1aHUIO [IPETo1aBaTelis, HalpaBJIeHHbIE Ha

pPasBUTHUC HaBBIKOB HpO(bCCCPIOHB,JII:HOfI JICKCHUKH, 3aKpCILUICHUC MPAKTUYCCKUX
HpO(l)eCCI/IOHaJ'IbeIX KOMHGTGHHHﬁ, MMOOIPCHUEC MHUIIUATHUB.
ﬂel@;uﬂ - CUCTEMATUYCCKOC, IIOCICa0BATCIIBHOC, MOHOJIOTHYCCKOC H3JI0KCHUEC

npernojiaBaTesaeM yueOHOro Marepuana, Kak IpaBuiio, TEOPETUYECKOr0 XapaKkTepa.

B mpormecce neknmii peKOMEHIYETCsl BECTH KOHCHEKT JISKIUi: KpPaTKO M CXEMaTHYHO
(bUKCUpOBaTh OCHOBHBIE WIEH, BBIBOJBI M OOOOIIEHUS JIEKIMHU; BBIIENATH BaXXHBIC MBICIH,
KJIIOYEBBIE CJIOBa W TepMUHBL. HeoO0XO0AMMO OTMETHUTH BOMPOCHI MM MaTepUaNbl, KOTOPHIC
BBI3BIBAIOT 3aTPYIHEHMs, U MOMBITATbCS HAMTH OTBETHI B PEKOMEHI0BaHHOU nuTepatype. Eciu
pa3o0parbcsi B Marepuaie He yJaercs, cieayeT chopMyaupoBaTh BOIMPOC W 3a1aTh €ro
NPEMNo/IaBaTes0 Ha KOHCYJIbTAI[MH UM BO BPEMSI CEMUHAPCKOT0 (IPAaKTUYECKOT0) 3aHATHS.

Cemunap — 310 (hopma y4eOHOM NeATeTbHOCTH, MPOBOAMMAs B yUeOHOM 3aBEJICHHUH IO
PYKOBOACTBOM TMpEMojaBaTesis, TI/€ CTYACHTbl AaKTUBHO YYacTBYIOT B OOCYXICHHSIX,
MPAKTUYECKUX 3aJJaHUsIX U APYrux (popmax B3aMMOACHCTBHUS.

Jls ycrenrHoi moAroTOBKA K CEMUHAPY PEKOMEHAYETCS 3apaHee 03HAKOMUTHCS C TeMOM
3aHATHA W OCHOBHBIMHU MaTCpUalaMH, 4TO0Bl MMETH BO3MOKHOCTH AKTHBHO y4aCTBOBAaTh B
obOcyxaeHuu. Takxke MOJIE3HO MOATOTOBUTH BOIMPOCHI U HUJIEU ISl OOCYKIEHUS, YTO MOMOKET
rI1y0’Ke OHATh MaTepHall U MPOIEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.

Ilpakmuueckue 3anamusi — akTUBHas (opma oOyuyeHHs, B paMKax KOTOPOMl CTYHEHTHI
INPUMEHSIOT TEOpPETUYECKHWE 3HAHMS Ha TMPAKTHUKE, BBINOJHAA 3a/Jayd, SKCHEPHUMEHTHI WU
yIpa>kHEHUs JJIS 3aKpeIUIeHHs] HaBBIKOB U yMeHUH. OHM CTIOCOOCTBYIOT Pa3BUTHIO MPAKTHUECKUX
KOMIETEHIIUH, CTUMYIMPYIOT CaMOCTOSATEIbHOCTh M IMO3BOJISIIOT HWHTErPUPOBATH 3HAHUS W3
Pa3IMYHBIX AUCUUIUIMH B peajibHbIE CLIEHAPUU PEIICHUs MPOOIeM.

Jlns ycrenHoW MOJATOTOBKM K MPAKTUYECKOMY 3aHSATHUIO: Tepell 3aHATUEM BHHMATEIHHO
W3YYNTE JIEKLIMOHHBIA MaTepuall MO MPOEKTHOMY MEHEIKMEHTY, CBSI3aHHBIM C TEMOW 3aHATHUS
(nanpumep, meroposnorun Agile unu ynpaeneHue puckamu B MM-mpoekTax), 4ToOBI Jydine
MIOHMMATh KOHTEKCT 3a/a4 U MPUMEHATh 3HAHUS HA NPAKTHKE; pa3[eIUTE 3aHATHE Ha JTalbl B
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CBOEM IlJIaHE: MOJrOTOBKA, aKTUBHOE BBIMIOJHEHHE 3a/1a4, 00CyxaAeHue U peduiekcus. Y ienure
BHUMaHUE JeANIaifHaM U paclipeieTuTe yCUIusl, 9T00bl n30€kKaTh CIIEHIKH U (DOKyca Ha KITFOYEBBIX
acreKTax; BOBJIEKaTeCh B IPYIIIIOBYIO paboTy, 3a7jaBaiiTe BOMPOCHI ITPernoaaBaTesto, 00cyxaanTe
UJIEU C OAHOTPYIIHUKAMU U NPUMEHSHUTE KPUTUUECKOE MBILIUICHUE /JIA pelIeHus 3ajad,
ocobeHHo B koHTekcTe MM -nipoekToB (Hampumep, aHaiu3 pUCKOB UITU paclpeielieHUE PECYpPCoB);
MOCJIe 3aHATHUS MPOAHATU3UPYNUTE, YTO YAAIOCh, KAKUE OIIMOKH OBLTH JOMYIICHBI, ¥ 3aIHUIINTE
KIIFOUYEBBIE BBIBOJIBI. VICTIOIB3YiiTe 00paTHYIO CBSI3b OT MPENoAaBatTes s yIy4IIeHUs] HABBIKOB
Y TIOATOTOBKU K CIICAYIOIINM 3aHATUSIM.

Ayoumopnas paboma — akTUBHasi paboTa CTy/IeHTa Ha CEMUHApe, €ro OTBETHI Ha BOIIPOCHI
IPENoIaBaTels U y4acTHE B IUCKYCCUU.

JUis yCcHemHoro y4acTusi B CEMUHape CTyIeHTaM PEKOMEHAYETCs 3apaHee 03HAKOMUTHCS C
TEMON OOCYXXAEHHUS, IPOYUTATh HEOOXOJMMBIE MaTepHUalbl U MOATOTOBUTH BOMPOCHL. BaxkHO
aKTUBHO CJIYIIAaTh U BOBJIEKATHCS B IUCKYCCHUIO, BBICKa3blBasi CBOM MHEHUS U apryMEHTHPYsI HX.
[Ipu oTBeTax Ha BOMPOCHI MPEMONABATENS CTOUT OBITH YBEPEHHBIM, YETKHM M JIOTUYHBIM,
ONupasich Ha U3yYEHHbIM MaTepuai. Taxke MoJe3HO MOAAEPKHUBATH JUAJIOT C OHOKYPCHUKAMH,
YTOOBI 000TaTUTH OOCYKICHNUE M PACITUPUTH CBOU 3HAHUS.

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

[Ipu pabore Haj MAOMAlIHMMH 33JaHUSMH BaXKHO BHUMATEIBHO O3HAKOMHUTBCS C
TpeOOBaHUSMHU M CPOKaMU BBITIOJHEHUS. PexoMeHayeTcs pa30uBaTh 3aaHusl Ha ATAllbl, YTOOBI
n30ekarh MEperpy3kd W JIydlle yCBOWUTh Marepuasl. Vcrmonb30BaTh pa3iMyHbIC HCTOYHHKHU
UH(pOPMaIIUH, BKIIOYasl YUCOHUKH U OHJIAWH-PECYPChI, U 00s1ee TITyOO0KOro MOHUMAHHUS TEMBI.

Keuz — 5TO WHTEpaKTHMBHOE TECTUpPOBAHHE, HANpPABICHHOE Ha IPOBEPKY 3HAHUI U
HNOHUMAaHMs U3y4aeMoro Marepuara.

g ycnemHol NmoAroTOBKM K KBHU3Y PEKOMEHYETCS BHUMATENIbHO H3YUUTh OCHOBHBIE
HOHATHUS U METOJIbl, U3ydaeMble Ha Kypce. [lone3Ho pemars npakTHUECKUe 3aJaud U MpUMEpHI,
YTOOBI 3aKPENUTh TEOPETUUECKUE 3HAHUS. TaKKe CTOUT 03HAKOMUTBHCS C TUITMYHBIMU BOIIPOCAMU
U popmatamMu 3a/laHHH, 4TOOBI JTy4Ille TOATOTOBUTHCS K TECTUPOBAHMUIO.

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

[lens KOHTPOJIBHOM PabOTHI — MOTYYUTH CIICIHAIBHBIC 3HAHUS 110 OJHOW MJIM HECKOJIBKUM
TeMaM JUCUHUIUINHBI ¥ POIEMOHCTPUPOBATH HABBIKK MX MPAKTHYECKOTO TPUMEHEHUS.

IIpoexm — uccnenoBarenbckas padoTa 1o Kypey U Ipe3eHTalus pe3yJibTaToB.

Jns ycnemHoW MOArOTOBKM K MPOEKTY: YETKO OMNPEAENHUTE IENH M 3aJadd MPOEKTa,
pacmpenenure pojd U O0S3aHHOCTH MEXIYy YYacTHHKaMH, a TaKKe YCTAaHOBUTE CpPOKHU
BBITIOJTHEHUSI K&XKIOU 4acTH paboThl. PerynspHo mpoBoauTe BCTpeuH At 00CYKASHUs Tporpecca
U PEIICHHs] BO3HUKAIOIIUX BOIPOCOB.

Camocmosmenvnaa paboma — paboTa CTYJEHTOB, HAIpaBiCHHAs Ha YIIIyOJEHHOE
U3YYEHHUE OTJIEIbHBIX TEM U BOIIPOCOB YYEOHON AUCIMIIUHBI (MOTYIS).

B npouiecce camocTosTeNIbHOM pabOTHI CTYJEHTHI B3aUMOJICHCTBYIOT C PEKOMEHI0BaHHBIMU
MaTepuaiaMH Mpyu MUHUMAJIBHOM y4YacTHH MpernoiaBares. 3aaun CTyIeHTa BKII0YaloT padboTy
C KOHCIIEKTaMH JIeKIHi (00paboTka TeKCTa), MOBTOPHOE U3yUeHHE YUeOHBIX MAaTepHAIIOB, TJIAHOB
U TE€3UCOB OTBETOB, U3yUEHHUE JIONOJHUTENbHBIX TEM, BHIMOIHEHHE y4eOHO-HUCCIIEI0BATENbCKUX
3aJJaHUN U IpyToe.

Cucrema oueHUBaHUS Pe3yJIbTATOB 00yUYeHHs MO JUCHUILIHHE (MOAY110)
Kpurepun nosy4eHusi ypoBHSI M OLCHHBAHUS C()OPMHUPOBAHHOCTH KOMIICTCHIMI 11O
aucuunanHe (moayJano) «IoprdeabHbie HHBECTHIIUN»
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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 IMPOBOJUTCA OLICHKA KOMHCTCHHI/Iﬁ, C(I)OpMI/IpOBaHHbIX 10 JUCHUIIJINHE.

Jis olleHMBaHMS TEKYIIETO KOHTPOJS YCIEBAaEMOCTH M IMPOMEKYTOUHOM arTecTaluu
UCTIONIB3YETCS JIeCATUOAIIIbHAS IIKaJla OLIEHWBAHUS, KOTOpash COOTHOCUTCS C TPaIUIIMOHHON
NATHOAIITFHOM IIKAIOH CIeayIonM 00pa3oM, eciIi HHOE He YKa3aHo B CHilIadyce AUCIUTUINHBL:

JecaTubannbHas IlarubamibHas Oo0mas xapakTepHCTHKA pPe3yJabTaTa 00y4eHus 1o
OLlEHKAa OllEHKAa JAMCUHMILIMHE (MOAYJIIO)
10 OTnraHO CTyneHT TONHOCTHIO BIAJEET 3HAHWSIMHE, HW3JIO0KEHHBIMH B
9 OTIn4YHO paboueii mporpamMme, U rIIyOOKO OCMBICISET TUCHUILTUHY. OH
8 OTINYHO CaMOCTOSITENTFHO W JIOTHYECKH TMOCIIEeI0BAaTEIFHO OTBEYAET Ha

BCE BOIPOCHI, aKIEHTHPYsS BHUMAaHUE Ha HAUOOJIEE BaXKHOM.
YMeeT aHaNM3UPOBaTh, CpPAaBHHUBATh, 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 UCCIEAOBAHUH, a TAK)Ke PEIIaeT CIOKHbBIE
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 Xoporo o0bemMe paboueil MporpaMMbl U CaMOCTOSITENILHO, JIOTHYECKH
MOCJIE/IOBATEIHbHO U BCECTOPOHHE OTBEYAET HA BCE BOMPOCHI,
AKICHTUPYSA BHUMAaHWEC Ha HaI/IGOJIee 3HAYUMbIX MOMCHTAax. OH
yMeeT aHaJM3UpOBaTh, CPaBHHBATh, KIACCH(PHUIIUPOBATD,
00001IaTh,  KOHKPETH3UPOBaTh M  CHUCTEMAaTHU3UPOBATH
H3yquHBIﬁ Marcpuall, BbBIACIAA €TI0 KIIIOYECBBIC ACIICKTBHI U
yCTaHaBJINBAsK MPUYHHHO-CIICICTBEHHbIE CBSI3H.
DOopMyNIUpYyET CBOM OTBETHI, YBEPEHHO WHTEPIPETUPYET
pe3ysbTaThl aHAIW30B M JPYIMX HCCIEJOBAHUN, a TaKKe
pelaeT CIIOKHBIE CHTYaIllMOHHbIE 3ama4u. CTYJIEHT XOpOIIO
3HAKOM C MCTOJaMH HCCJIICAOBAaHHUA, HeO6XOJII/IMbIMI/I JUISL
NPaKTHYECKOW  JEATENbHOCTH, H  YMEET  CBS3bIBAThH
TECOPETUYCCKUEC ACIICKTHI npeamMeTa C MMPAKTUICCKUMU

3aJadyaMu.
5 y,I[OBJ'IeTBOpI/ITeJ'IBHO CTy):[eHT 06ﬂa,uaeT 0a30BbIMH 3HAHUSIMHU IO JUCHHUITIINHE
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 croco0OeH periaTh TOJBKO caMble TIPOCTHIEC 3a7a9uH U
BIaJiceT  JWIIb  MUHUMAIBHBIM  HaOOpOM  METOJOB

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 JUcCHMIIMHE (MOIYJIIO)
1 He cnan MpenoiaBarTens  3aJaeT  JIOMOJHUTEIbHBIE  HABOJSIIUE
BOTIPOCHI.

Hucnurmuna (Moxyiib) «I10prdenbHble HHBECTHIIMHIY OIEHUBACTCS CISIYIONTUM 00pa3oM:

AKTHBHOCTH Bec |KoauuyectBo Onucanne

Homamnue 3aganus | 10% 13 Habop 3amau o Temam Heaenu

AynuropHas padora | 10% 15 AxTuBHas paboTa CTyJIeHTa Ha CEMHHApe

KontponbHbIe 20% 1 [Mucermennas pabota ¢ HabopoMm 3aad, KOTOPBIE HYKHO

paboTEHI PELIUTh 3a OTPAaHMYEHHOE BpEeMs

KBu3sst 15% 7 HHTepakTuBHOE TECTUPOBAHNE, HATPABIEHHOE Ha
NPOBEPKY 3HAHWH M TIOHUMAHUS N3y4aeMOro MaTepuaia

[Mpoext 15% 1 HccnenoBarenbckast paboTa o Kypcy M Mpe3eHTaIus
pe3yIbTaTOB

Dx3ameH 30% 1 [TucemeHHast niw yCTHas paboTa Hall 3aJaHAEM,

HaIIpaBJICHHBIM HA IIPOBEPKY IOJYUYEHHBIX 3HAHUN U
HAaBBIKOB I10 KypCy

®opmyJa pacyéra HMTOrOBOM OLEHKH MO AucuMIiuHe (Moay o) «IloprdeabHbie
unBectunumn». «0,1 Xcpemnee 3a pomamnue 3amanus + 0,1 x ayautopHas pabGorta +
0,2 x cpennee 3a koHTpoOdbHBIE paboTel + 0,15 % cpemnee 3a kBu3wl + 0,15 x mpoekr + 0,3 x
3K3aMEH».

Tekymmii KOHTPOJIb YCIIeBAeMOCTH 00YYAIOIIUXCS 110 JMCHHUILINHE (MO1YJIIO0)
IIpumepHbIe foMalLIHUE 3aJaHUS
Jlomamnee 3aganne 1

1. Paccumraiite OxumaeMyro TOXOAHOCTb M CTaHAAPTHOE OTKIOHEHHE ISl mopTdens,
COCTOAILET0 W3 JBYX aKTUBOB: akuusg A ¢ goxoaHoctbio 10% um puckom 15%, akums B c
noxoaHocThio 8% u puckom 12%. Bec aktuBa A — 60%, aktuBa B — 40%. [Ipeanonoxure
Koppensuio Mexay aktusamu 0.5. IHTepnpeTupyiite pe3ynbTaThl.

2. Bepruaucnure koagdunuent Llapma st mopTdens ¢ exeromHon T0XoaHOCThI0 12%,
cTaHJapTHBIM oTKJIOHeHHeM 10% u Oe3puckoBoil ctaBkoi 3%. OOBACHUTE, UTO O3HAYaeT
MOJIyYEHHOE 3HauUEHUeE.

3. IIpoBeaure cTpecc-TecTUpOBaHUE NOPTQENs: CMOJACTUPYHTE CLICHAPHI TaJeHHs phIHKA
Ha 20% ¥ OlleHUTE BIUSHHUE HA MOPTQENH C AKTUBAMH, YyBCTBUTEILHBIMU K CHCTEMAaTHYECKOMY
pucky (6eta = 1.2 11 OTHOTO aKTUBA).

4. Ucnons3ys Excel, moctpoiite rpapuk 3aBUCMMOCTH pHCKa MOPT(HEs OT BECOB JIBYX
akTUBOB (c paszHbiMu koppemnsiusmu: 0, 0.5, 1). Busyanusupyiite agdext auBepcuduxarmm.

5. Omnenure Value-at-Risk (VaR) na ypoBHe 95% nns moptdens ¢ HOpMaTbHBIM
pacripesielieHueM JIOXOJIHOCTEH, UCIOb3ys MCTOPHUUECKUE JaHHbIE (TMPEAINONIOKUTE CPEIHIO0
JIOXOTHOCTh 8% M cTaHIapTHOE OTKIIOHEHHE 12%).

6. Ilpemnoxure cTpaTeruio AUBEpCUUKAMH IS HOPTQEns MHBECTOpa C BBICOKUM
YPOBHEM PHUCKa, UCTIONB3Ys KJIACChl aKTHBOB (KK, 00JIUTAINH, 30J10T0). OOOCHOBAHHE TOJKHO
BKJIIOYATh PAaCUeThl KOPPEISAIHA.

Jlomaminee 3aganue 2

1. Onwummure anroput™M XeKUPOBAaHUS JUIsl TOpPTdens akuuil ¢ HCHOJIb30BAHHUEM
onuuoHoB. [IpuBeauTe mpumep pacyera JesbTa-Xemxka A aKIuu ¢ 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 3Q(PEeKTUBHOCTD HA TUIIOTETUYECKUX JTAHHBIX.

3. PeanusyiiTe apOUTPAKHYIO CTPATETHIO MEXIY JBYMs KOPPEITUPOBAHHBIMH AKTHBAMU
(manpumep, akius u ¢provepc Ha Hee). OnumuTe mard oOHapyXeHHs HedPPEKTUBHOCTH U
pacueT MOTEeHIIMATBHON MPUOBLITH.

4. MUcnonw3ys daktopuyro wmoxaens (Hanpumep, CAPM), oneHuTte, Kak H3MEHEHHE
PBIHOYHOTO (haKTOpa BIUSET Ha JOXOIHOCTh 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. Ilpemnoxkure  ynydmieHWss JUisi ~ QITOPUTMUYECKOW  CTPATErWH,  yYUTHIBAs
TpaH3aKLHUOHHBIC U3JEPKKU U PUCKHU JIMKBUAHOCTH. Brirounte mpumep koma Ha Python ms
CUMYJISIITUY.

Jlomaminee 3aganue 3

1. Cobepure manHbIe 0 IieHaX akIwii (Hanpumep, yepe3 API Yahoo Finance) 3a nmocnennue
6 MecAlleB M pacCUMTaiiTe eXeIHEBHbIE JOXOJHOCTU. BusyanusupyiTe pacmpeneieHue
JIOXOJTHOCTEH ¢ TIOMOIIIBIO TUCTOrpaMMbl B Python.

2. B Excel obpaboraiiTe gaHHbIe 0 OONUranUsaX: paCCUUTANTE TEKYIIYIO JOXOAHOCTh H
Jropanuio st noptdens u3 3 odymrauii ¢ pa3HbIMH CPOKAMHU TTOTAIICHHS.

3. Hcnonwzys Cbonds, mpoananu3upyiTe crpe J0XOAHOCTEH MEXy KOPIOPATUBHBIMU
¥ TOCYJIapCTBEHHBIMH oOJMTarusaMu. IHTeppeTupyiTe BIUsSHAE KPSAUTHOTO PUCKA.

4. TloctpoiiTe MOJIeNb MPOTHO3UPOBAHUS 1IEH aKIIHIA C TOMOIIBI0 TUHEHHON perpeccuu B
Python, ucnonp3yst uctoprueckue qaHHbie U GAKTOPHI (HarIpuMep, 00bEM TOPTOB).

5. Ouncrute HAOOp AaHHBIX (PMHAHCOBBIX IMOKa3aTelei OT BHIOPOCOB U TMPOITYCKOB.
[TpuBenute npumep koaa Ha Python u 00bsicHHUTE, TOYEMY 3TO Ba)XKHO IS aHAIH3a TIOPTQEIIS.

6. HMurerpupyiite JaHHBIE U3 HECKOJIbKUX HUCTOYHHMKOB (LIEHBI aKI[Mil 1 SKOHOMHYECKHE
UHAUKATOPBI, Kak VIX) B enuHyro Mojaensb. ONeHUTE KOPPEIAINI0 MeXKIAY HUMH U TIPEUIOKHTE,
KaK MCIIOJIb30BATh 3TO JUISI ONTHMH3AINH MOPThens.

le/lMeprIe BOIIPOCHI JIAA ITIOATOTOBKH K 3aJJaHUAM

OcHoBBI NOPT(EIBHOr0 TPEHIAUHTA M (PUHAHCOBBIX PHIHKOB

1. Yro Takoe prHAHCOBBIE PHIHKH M KaK OHU CITIOCOOCTBYIOT pachpeiesieHHI0 KanuTasa?

2. Kakue OCHOBHBIE KJIACCHI aKTHBOB CYIIECTBYIOT Ha (DMHAHCOBBIX PBIHKAaX, M B YEM HX
paznuuus?

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

4. Kakue ¢axTopbl BIUAIOT HAa JAMHAMHUKY LEH aKUMW (Hampumep, 3KOHOMHUYECKHE
MOKa3aTeJIN, HOBOCTH)?

5. Kak nHGs1Ms 1 MPOLEHTHBIE CTaBKU EHTPAJIbHBIX OAHKOB BIIHUSIOT HA KJIACCHI aKTUBOB,
TaKWe KaK OOJIMTaliu ¥ aKIuu?

6. Uto Takoe JIMKBUIHOCTh aKTHBA U MIOYEMY OHA BaXkKHa JJIsl NOPT(HETbHOro TpeiuHra?

7. Kak reomonutuveckre COOBITHS MOTYT U3MEHSTh JTUHAMUKY (PMHAHCOBBIX 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 aceKThl CIeyeT YYUTHIBATh P MHBECTHPOBAHNUN Ha (PUHAHCOBBIX
pBIHKax?

YnpasJjieHue pUCKOM U 10XOAHOCTBIO NOpTdens
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] nuBepcu(UKALUKN JUIsl CHIDKEHUS] PUCKA, U KAKU€ AKTUBBI JIy4lle
KOMOMHHMPOBATh?

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

5. Uto Takoe Value-at-Risk (VaR) u kak ero BeIYMCIHTH Il TOPT(RENIsS ¢ HOPMATbHBIM
pacripenesieHueM JOX0JHOCTEN?

6. Kakue orpaHn4eHust UMeeT METO/] CTPECC-TECTUPOBAHUS TOPTQEIIs IPU MOAECTUPOBAHUN
AKCTPEMAJIbHBIX CLIEHApUEB?

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

8. Kak ucronp3oBarh 0eTa-Kod(pGUIHMEHT Il OLIEHKH CHCTEMAaTHYECKOr0 PHCKa aKTHBA B
noptderne?

9. Kakue MaremMatuyeckue HHCTPYMEHTHI (HampuMep, KOBapHUalMOHHAs MaTpuIa)
HIPUMEHSIOTCS Ul ONTUMH3ALMU opTdens?

10. Kak wusmeHsiercs puck mopTdens Npu A00aBICHUHM NPOU3BOIHBIX (DUHAHCOBBIX
UHCTPYMEHTOB, TAKUX KaK OIIMOHBI?

AJITOPUTMBI M CTPaTeruu NopTgeabHOro Tpeiiinura

1. Yro Ttakoe anropuTMHuyecKasi CTpaTerusi TpeHIuHIa U Kak OHa OTJIIMYAETCs OT PyYHOI'o
TpeiauHra’?

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

3. Kakue mnpuHUMOBI JIeKaT B OCHOBE CTpaTerMu pOTAllMM aKTHBOB, M Kak ee
ONTUMU3UPOBATH?

4. Kak apOuTpakxHble aIrOPUTMbI HAXOAST U UCIOJIB3YIOT HEA(PPEKTUBHOCTH PhIHKA?

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

6. Uto Takoe OAKTECTUPOBAHHE CTPATETUH U KAKUE METPUKH UCTIONB3YIOTCS JUIS OLIEHKH €
s hekTuBHOCTH?

7. Kak onTuMu3upoBaTh aJrOPUTMHYECKYIO CTPATETHI0 C YYETOM TpPaH3aKIIMOHHBIX
u3zepxeK?

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

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

10. Kak orneHuBaTh YCTOWYMBOCTh 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 npousBoauTcs cOOp M OYMCTKA JAHHBIX O IIEHaX akUui ¢ ucnoib3oBanuem Python?

3. Kakne MeTonsl Bu3yanu3alue JaHHBIX  (TpadWKH, JAWarpaMMbl) —ITOMOTAfOT
aHaTM3UPOBATh TPEH B! 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. Kakune ommOKy MOTYT BO3HUKHYTh IIPU WHTEPHpETanny (PMHAHCOBBIX TaHHBIX M KaK MX
n30exaTh?

8. Kak wmHTErpupoBaTh JaHHBIE W3 Pa3HBIX HCTOYHUKOB (HAIpUMeEp, DKOHOMHYECKHE
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 obGecneunBaTh Ka4eCTBO U aKTYaJIbHOCTh JAHHBIX MPH padoTe ¢ (PUHAHCOBBIMH
MHCTpYMEHTaMU?

IIpakTuka u ynpasJ/jieHue noprdgesieM B peaJbHOM BpeMeHH

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

2. Kakue pbIHOYHBIE YCIIOBHS (BOJIATHIIBHOCTD, JIMKBUHOCTH) BIUSIOT Ha ONTUMU3AIIUIO
noptdens?

3. Kak onienuBath 3 PeKTUBHOCTH MOPTQEIs ¢ TOMOIIBI0 METPUK, TaKKX Kak Sharpe ratio
U MaKcHMaJbHas pocajka?

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

5. Kak mpe3eHTOBaTh MTOTOBBIA MPOEKT IO TNOPT(ETBHONH CTpaTeruy, BKIOYAs
BU3YaJIU3aUI0 PE3yJIbTaTOB?

6. Kakue puCcKM BO3HUKAIOT MPH yIPaBICHUH 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 CHUMYJSLUM JUIs TECTUPOBAaHUS MOpTQens Iepes peaabHbIM
pa3BepThIBaHUEM?

10. Kakue HaBBIKM KOMIIBIOTEPHOTO MOJEIMPOBAHUS HEOOXOAUMBI [yl YCIIEUIHOTO
yhpaBJeHUs NOpTQesieM B AMHAMUYHON cpene?

IIpumepHbIe 3a1aHUA VISl KOHTPOJbHOH PadoThl

1. Onummure CTPYKTYpy (HUHAHCOBOTO PpHIHKA MW BBIJCIWTE OCHOBHBIC BHJIBI
MHBECTUILMOHHBIX aKTHBOB C IPUMEPaMHU.

2. OObsAcHUTE NPUHIUIGI (HOPMUPOBAHHUS HWHBECTHUIIMOHHOTO TMOPTHENs C ydEToM
JUKBUAHOCTU M BOJATUIIBHOCTU aKTHBOB.

3. PaccmorpuTe OCHOBHBIE 3aKOHOJATENIFHBIC M PETYISTOPHBIE TPEOOBAHNUS, BIUSIONINE
Ha JIeITeIbHOCTh MOPT(HENBbHOr0 Tpenaepa.

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

5. Omnumure poJsib JUKBUIHOCTH TPU BBIOOpE aKTHBOB Il MOPTQENs M MOCIeACTBUSA
HEJOCTATOYHOM JINKBUHOCTH.

6. PaccunTaiiTe craHAapTHOE OTKJIIOHEHHE JOXOJHOCTH MOpTQens U3 TpEX aKTHBOB 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 JoxomHoctu (Hampumep, CAPM) u wux
IPUMEHEHNE Ha MPaKTUKE.

9. Paccunraiire koapduuuent Illapna nis 3a7aHHOTO WHBECTULMOHHOTO MOpTdens u
MPOAHAIM3UPYUTE PE3YJIbTATHI.

10. IlpensioxxuTe CTpaTEruio XeIKUPOBAHHUS PUCKOB Ui MOPTQENs ¢ UCHOIb30BAHUEM
MIPOU3BOHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

11. OObscHUTE 3HAUY€HHWE U TpPUMEHEHHE KOI((UIMEHTOB pHCKa U JOXOJHOCTH B
yIpaBiIeHUH MOPTQEeM.

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

13. Onumure NOPUHUMOB TOCTPOCHHUS AJITOPUTMHUYECKHX TOPrOBBIX CTpaTeruil M
IPUBEANUTE IPUMEP MPOCTOM CTPATETUH.
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14. OObsicHUTE TpOIECC aBTOMATHU3AIMH CIEJIOK M TPEUMYIIECTBA MCIOJb30BAHUS
ITOPUTMHUYECKOTO TPEUIUHTIA.

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

IIpuMepHbIe 3a1aHusA I KBH3A
KBuz 1

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

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

3. Uro sBnsieTCSI OCHOBHBIM (DaKTOPOM, BIUSIONIMM Ha TUHAMUKY aKIIHiA?
A) TonpKo MOTro/iHbIE YCIOBHUS.
B) Tonbko poneHTHBIE CTaBKH EHTPAIBHBIX 0AHKOB.
C) dunaHCcoOBBIE pe3y/IbTaThl KOMIIAHUH, SJKOHOMUUYECKHE HHAUKATOPBI U PHIHOYHBIE
HACTPOCHHS.
D) TonbKko reonoauTHYecKre KOHQIUKTBI.
IIpaBuabHblii oTBeT: C

4. Kaxolf moJX0/1 K MHBECTUIUAM I0JIpa3yMeBaeT NopTQenbHblil TpeiuHr?
A) VnBecTupoBaHue BCEl CyMMBbI B OJIUH aKTUB.
B) Tonbko crieky/lssTUBHBIE CIIENKH O3 aHaIu3a.
C) Tonbko MHBECTUPOBAHKE TOJIKO B HAJIMYHBIE.
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) KonuenTpanus Bcex cpeicTB B OTHOM KJIacce aKTHBOB.
C) Tonbko yBennueHue A0IH akIuil B moprderne.
D) UrnopupoBanue prIHOUHBIX (PAKTOPOB.
IIpaBuabHBIH 0TBET: A

6. Kakue ¢akTopsl MOTYT BIUATh HA AMHAMUKY OOIHMTraIivii?
A) Tonbko uHpIALIHUSA.
B) IIpoueHTHBIE CTaBKU, KPEAUTHBIM PEUTUHT SMUTEHTA U CPOK IOTAIIECHUS.
C) Tonbko BaJIIOTHBIE KOJIEOAHMUS.
D) Tonbko moMuTUYECKUE COOBITHSI.
IIpaBuabHbIi oTBeT: B
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7. Yrto moHumaetcs noj "mopTheabHbIM MOIX010M" B TpedauHTe?
A) Toprosist OTIEIbHBIMU aKIUSAMH 0€3 y4eTa B3aUMOCBS3EH.
B) Tonbko onrocpoyHoe XxpaHeHUEe aKTUBOB.
C) Ananu3 u ynpaieHre HA0OpPOM aKTHBOB KaK €IMHON CUCTEMOH C y4eTOM
KOPPEJISALMA U PUCKOB.
D) Tonbko KpaTKOCPOYHBIE CICIKH.
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 (hMHAHCOBBIC PHIHKH B LIEIOM?
A) Tonbko GOHIOBBIE OMPKH.
B) Tonbko OGaHKOBCKHE 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) Yepes uzmenenust BBII, nadusiuu u 6€3paboTHIlbl, BIUSIONIME HAa JI0XOTHOCTh
aKTUBOB.
C) Tonbko uepe3 NOTUTHUECKUE PELICHUS.
D) Tonbko uepe3 norogHble yCIOBHSL.
IIpaBuabHbIi 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 XePKUpPOBaHUE B TIOpTdhene?
A) Ctparerust CHUKEHUS pUCKa ITyTEM UCIIOJIb30BAHUS I€PUBATUBOB MIIU
KOPPEIUPOBAaHHBIX AKTHBOB.
B) VBenuuenue pucka uist pocta JOXOJHOCTH.
C) Tonbko npoaaka aKkTUBOB.
D) UrnopupoBaHue BOIaTUIBHOCTH.
IIpaBuabHBIH 0TBET: A

3. Kak pabotaer cTparerust poTanuu akTUBOB?
A) IlocrostHHast MOKyIKa OJTHOTO aKTHBA.
B) Tonbko g0ATOCPOUHOE XpaHEHHE.
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 Tpeiannre?
A) Dkcrmyartanus IEHOBBIX HECOOTBETCTBUN MEX]y PhIHKaMHU sl 0€3pHUCKOBOM
pUOBUIN.
B) Tonbko mokymnka nepeoreHeHHbIX aKTHBOB.
C) UrnopupoBaHu€e pHIHOYHBIX AaHOMAJINH.
D) VBenuvenne BoJaTUILHOCTH MOPTGhETIs.
IpaBuabHblii oTBeT: A (OCTaBIeHO KaK €CTh, HO JUISl pa3HOOOpa3us B CICIYIOIIEM. )

5. Kak axkTopHble MOJIENIH UCIIONB3YIOTCS B HOPTENbHBIX CTpATETUsAX?
A) Jlns urHopupoBanusi (paKkTOPOB pUCKA.
B) Jlnst o0bsicHEeHHS T0XOAHOCTH aKTUBOB uepe3 (paKkTOpbl, TAKUE KaK pa3Mep KOMIIaHUH
WJIM BOJATUIIbHOCTb.
C) Tonbko 17151 pyqHOTO aHAIM3A.
D) Jlns yBenuueHus KOPpEIsUU aKTHBOB.
IIpaBuiabHblii oTBeT: B

6. Urto Takoe OAKTECTUPOBAHUE CTPATETUHN?
A) TectupoBaHue Ha pealbHOM PbIHKE O3 JaHHBIX.
B) Tonbko ananu3 Oyaymux ClieHapueB.
C) Cumynsauus cTpaTeruy Ha HCTOPUYECKUX JaHHBIX [Tl OLEHKU 3P (HEKTUBHOCTH.
D) UrnopupoBaHue MpouuIbIX pe3yabTaToB.
IIpaBuabHblii oTBeT: C

7. Kak onTUMHU3MpOBaTh aNTOPUTMHUECKYIO CTPATETUIO?
A) J1o6aBnATh ciyyaiiHble IpaBuiIa.
B) Tonpko yBenuuuBaTh 00bEM CHEIOK.
C) U3beratp aBTOMATHU3AIUH.
D) Ucnonp30oBaTh MaTeMaTHYECKHE MOACIH [T MAKCUMH3AIMH JOXOAHOCTH TIPU
MUHHMM3ALIUU PUCKA.
IIpaBuabHbIi oTBeT: D

8. Uro oneHnBaercs B 3pHEKTUBHOCTH CTpaTerun?
A) Tonbko abCOMIOTHAS JOXOIHOCTb.
B) Tonpko komMuccuu 6poxepa.
C) Tonbko cyObEKTHUBHBIE MHEHHUSI.
D) oxoaHocTb, puck, Sharpe ratio 1 MakCUMasbHast IPOCaIKa.
IIpaBuabHbIi oTBeT: D

9. Kak (akropHbIe MOJEN TOMOTAIOT B apOUTpake?
A) OHM HE TOMOTatoT.
B) BrisBnsisi He1oOIIEHEHHBIE aKTHBBI HA OCHOBE (DAKTOPOB.
C) Tonbko a5t XeHKUPOBAHUS.
D) Jlns yBenuueHus pucka.
IIpaBuabHbIi oTBeT: B

10. Yto siBAsieTcst KIFOUEBBIM MTPUHIIUIIOM TTOCTPOCHUS allTOPUTMUYECKUX CTPATETrnuii?
A) IosHast 3aBUCUMOCTD OT Y€JIOBEYECKOTO CYXKICHHUSI.
B) Tonpko MHTYUTHBHBIE PELLICHUS.
C) UrnopupoBaHue prIHOYHBIX YCIOBHI.

DNEeKTPOHHBIA JOKYMEHT



D) Hcnonb3oBanue JaHHBIX, TPABUI U OOPATHOM CBS3H JJII CHCTEMAaTHYECKOTO TOIX0/1a.
IIpaBuiabHbIi oTBeT: D

KBus 3

1. Yro BkiItOHaeT peanuzanys arOpUTMHUYECKON CTPATErMH B pEaIbHOM BPEMEHHU?
A) TonbKo py4HOH BBOJI JaHHBIX.
B) UrnopupoBanue BOJaTHIBHOCTH.
C) ABTOMAaTHU3MPOBAHHOE UCIIOJHEHHUE CIIETIOK Ha OCHOBE MPEyCTaHOBICHHBIX IPABUII U
PBIHOYHBIX JaHHbIX.
D) Toapko cuMytsIIusi.
IIpaBuabHbli oTBeT: C

2. Kax ontumusupoBaTh NOPTQEsib Ha OCHOBE PHIHOYHBIX YCIOBUN?
A) He MeHATH cocTaB mopTders.
B) Tonbko yBeIM4MBAThH JOTIO 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 10XOIHOCTH, prcKa, Sharpe ratio u cpaBHeHHE ¢ OEHUMapKaMH.
B) Tonpko noacuer npuObLIN.
C) Tonbko cyObeKTHBHAs OILIEHKA.
D) UrnopupoBanue yObITKOB.
IIpaBuibHBIA 0TBET: A

4. Korga cneayeT KOppeKTUPOBaTh NOPTQens?
A) Huxorpa.
B) Tonbko exeronHo.
C) Tonbko npu yObITKAX.
D) IIpu n3mMeHeHNH PHIHOYHBIX YCIOBUH, OTKIOHEHHH OT I[EJIEBBIX BECOB HJIU CHUIKCHUN
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 O9KTECTUHTA, PUCKOB U PEKOMEH I,
D) UrnopupoBanue JaHHBIX.
IIpaBuabHslii oTBeT: C

6. Kak ynpaBnare noprdenem B peaabHOM BpeMeHH?
A) Tonbko maccUBHO HAOIIOIATH.
B) Tonpko Bpy4HYIO TOProBarh.
C) UrnopupoBaTh aBTOMaTH3aLHUIO.
D) MoHuTOpuTh NO3ULMH, UCTIOTHATH CIEIKH U KOPPEKTUPOBATh HA OCHOBE aJIEPTOB.
IIpaBuabHbIi oTBeT: D

7. UYro Takoe CTpecc-TeCTUPOBAHUE B YIPABICHUU MOpThenem?
A) TectupoBaHue Ha UI€aTbHBIX YCIOBUSX.
B) Tonpko 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 orieHnBaeTcsl B KOPPEKTUPOBKE MOPTQeis?

A) Tonbko Tekymiasi mpuObLIb.

B) Tonbko KomMuccumu.

C) DddexTuBHOCTD, AUBEPCU(UKAINS U COOTBETCTBHUE IICIISIM.
D) Tonbko cyOBEKTUBHBIE IPEATIOYTEHHUS.

IIpaBuabHbli oTBeT: C

Kak nmpe3eHTanus npoekra moMoraer B pakTHKe?

A) Ona He momoraer.

B) Tonbko ny1st pa3BiedeHusI.

C) Urnopupyer pe3yabTaThl.

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

IIpaBuiabHblii oTBeT: D

HpnMepﬂoe OlMMCAaHUE U KPUTECPUU OLICHUBAHUS K UTOIOBOMY IIPOCKTY

Onucanue npoexra:

B pamkax mpoekTa cTyaeHTaM HeoOXOAUMO pa3padoTaTh KOMIUIEKCHOE MHBECTHIIMOHHOE
pelieHre, 1eMOHCTPUpPYIolee MPUMEHEHNE 3HAHUI U HABBIKOB, MOJTYYEHHBIX B XOJI€ U3yUEHUS
JUuCcIUIUIMHBL. [IpoekT nomkeH BkiIoYaTh (opMHUpOBaHHME U OOOCHOBAHME HWHBECTULIMOHHOIO
noptdens ¢ yu€ToM CTPYKTYpbl (PMHAHCOBBIX PBIHKOB, 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 TOJKHBI 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 TEXHUUECKUE CTPATErMH TPEUINHT A,
e ONITUMU3UPOBATDH paclpeiesieHUe aKTUBOB C YUETOM JIMKBUIHOCTH U BOJIATUIIHLHOCTH;

» 000CHOBBIBATh BHIOOP MHCTPYMEHTOB M CTPATETHH ¢ yUETOM PETyNIATOPHBIX TPEOOBAHUIA.

Kpurepun ouennBanus:

1.

AHaJIUTHYECKAs YaCTh

— I'myOuHa ¥ TOYHOCTH OMHMCAHMSI CTPYKTYPbl (DMHAHCOBOI'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

— HpI/IMeHeHI/Ie ACKBATHBIX METOAOB OLICHKU pI/ICKa 1 TOXOJHOCTH,
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— OO6ocHoBaHue AUBEpCUPUKAINK MOPTQEIST U pacdeT COOTBETCTBYIOIIMX MOKa3aTesIeh
(KoppenAnus, cTaHAapTHOE OTKJIOHEeHUE, koaddunment llapna u ap.);
— Pa3paboTka u onricaHue CTpaTeruu XeHKUPOBAHKS PHCKOB.

3. AJropuT™Mbl U TOProBble CTPATErHU
— KauectBoO u  00OCHOBAaHHOCTH  BBHIOPAHHBIX TEXHHYECKMX HHAMKATOPOB U
AITOPUTMHUYECKUX CTPATErUil;
— Onucanue npouecca aBTOMaTU3alMK CIEJIO0K U YIIPABIICHUS OPACPaMU;
— IIpuMeHeHre METOIOB ONITUMHU3ALUN TTOPTQEIS.
4. TlpakTu4yeckasi peaju3amusi
— JIOTHYHOCTH U TOCIIEA0BATEIHLHOCTh TOCTPOCHUS TOPThEs;
— PeanincTHUHOCTD NPEITIOKEHHBIX PEIIEHUN C YY€TOM PBIHOYHBIX YCIOBUM;
— Hanuuue pacuetoB, rpadMKOB U BU3YaIIM3AIIHiA, TTOJITBEPKIAIONINX BBHIBOJIBI.
5. Crtpykrypa u opopMieHHe IPOEKTA
— YeTKOoCTb, JJOTUYHOCTD U IOJHOTA U3JI0KECHUS;
— KoppekTHoe ucrnosnp3oBaHue TEPMUHOJIOTUH U CCBUIOK Ha TEOPETUYECKUE UCTOUHUKY;
— KauectBo opopmiieHus TadyuIl, TpaduKOB U IPYrUX WLTFOCTPATHBHBIX MATSPHAIIOB.
3aganus 1719 NPOMEKYTOYHOM ATTECTAMH IO JUCHHUILINHE (MOAYJIIO)
Ne n/m 3ananue OtBer Kommnerenuus
1 Kaxoit meTon ucnonb3yercs s JlexomMmo3umus e Ha YVK-2
oIpenesieHHUs Kpyra 3aaad Ipu pa3paboTke U3MEpUMBbIE U
WHBECTULIMOHHOM cTpaTeruu? KOHTPOJIMPYEMbIE 3a/1a41
2 Kakoii momxox npumenseTcs Aiist BeIoopa OneHka Tpyno3arpar ¥ BEIOOp YK-2
crnioco0a ynpasneHus noprdenemM ¢ yu€tom palMOHAIBHOTO YPOBHSA
OTPaHUYEHHBIX PECYPCOB? aHaJIM3a U KOHTPOJIS
3 Kaxue npaBoBbIe acrieKThl HEOOXOIMMO CobmoieHne YK-2
YUUTHIBATh PU POPMUPOBAHUN 3aKOHO/IaTeNIbCTBA O PHIHKE
WHBECTUIIMOHHOTO mopTderst? LEHHBIX OyMar 1 3aiuTe
HMHBECTOPOB
4 Kaxkoit npuHUuI ucnonb3yercs st bananc Mmexnay oxxunaeMoit VK-2
000CHOBaHUS OTKa3a OT CJIIOKHOW CTPAaTeruy | JIOXOJHOCTBIO W 3aTpaTtaMu Ha
[IPY HEXBaTKe JaHHBIX? pean3alnio CTpaTeruu
5 Kaxoii kputepuii onpenenser CooTHoleHne 0)XxuIaeMon YK-2
11€71€CO000Pa3HOCTh MPUBIICUEHHUS BBITOJTbl 1 PHCKOB TTOTEPb
PO eCCHOHANBHOTO YITPABIISIOIIET0?
6 Kaxkas skoHOMuueckast TeOpusi JICKUT B Teopust noprdens u YK-9
OCHOBE aHaJIN3a PUCKA U TOXOAHOCTH KOHLICTILIMSI BpeMEHHOM
WHBECTUIIHNA? CTOMMOCTH JIEHET
7 Kaxoii HopMaTHBHBIN aKT peryaupyeT ®enepanbHblii 3ak0H Ne39-D3 YK-9
NeSITeNbHOCTh Ha (PMHAHCOBOM PBIHKE B «O pbIHKE HEHHBIX OyMar»
Poccuiickoii @enepaunun?
8 Kakoii moka3zareib UCTIOIB3YeTCS JUIS JloxomaHOCTh ¢ y4€TOM pHCcKa YK-9
orieHKH 3()(HEKTUBHOCTH MHBECTHIIMOHHON (Harmpumep, KO3 PUIIEHT
cTparerun? [Tapna)
9 Kaxoii MmeToq npumensiercs AJis CpaBHEHUS CpaBHUTENBHBIN YK-9
IBTEPHATHBHBIX MTOJIXO/IOB K 9KOHOMHUYECKHH aHaIN3 C
(dhopmupoBaHuio nopTdes? y4€TOM JOXOJHOCTH M pUCKa
10 | Kakoii nokasaresb OTpaXaeT JOJArOCPOUHYIO | YCTOHUYMBAsK TOJIOKHUTEIbHAS YK-9
(hMHAHCOBYIO YCTOMYMBOCTH JIOXOJTHOCTh M YIIPaBJICHHE
WHBECTUIIMOHHON CTpaTernuu? BOJIATHJIBHOCTBIO
11 | Kakoe 6a30B0o€ 5KOHOMHUYECKOE MTOHSATHE CHmxeHHe pucka 06e3 norepu OIIK-7
OIMCBIBAET BHITOY OT AUBEPCUPHUKALNN 0’KHJJAEMOH JIOXOTHOCTH
noprdens? (o dexT nuBepcuduraryn)
12 | Kakoif 5KOHOMHYECKHUI TIPHHITUTT DIaCcTHYHOCTH Pe3yibTara Mo OIIK-7

HCIOJIB3YCTCA AJId ONTUMU3ALUHA 3aTpaT Ha

3aTpaTaM Ha aHAJIMTUKY U
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ynpasiieHue noprgenem?

HUCIIOJHCHUEC CACIIOK

13 Kaxkoit MeTo 1 TO3BONIIET CHUZUTD U3ACPKKU MuHuMu3anust KOMUCCUN U OIIK-7
Ha yIpaBJIeHUE HHBECTULIMAMU 0€3 IOTepu HCTIOJIb30BaHNE TIACCUBHBIX
3¢ pexTHBHOCTH? CTpaTeruil mpyu HU3KOH

MPECKa3yeMOCTH PhIHKA

14 | Kakoii a3 dext HabmogaeTcs npu DddekT macmTadba OIIK-7
[CHTPAIN3AIINH YIIPABICHHUS HHBECTUIHAMH (economies of scale)

B Opra"usanuu?

15 | Kakoif MHCTpYMEHT HCIIONIB3YETCsI ISt DuHAHCOBOE MOJICTUPOBAHUE OIIK-7
[IPOTHO3UPOBAHUS JOXOAHOCTU U PUCKA Ha OCHOBE HCTOPUYECKUX
roptdens? JTAHHBIX U CIICHAPHCB

16 | Kakoif poccHiCKHI 3aKOH peryaupyeT ®enepanbHblii 3ak0H Ne39-D3 OIIK-8
MOPSIIOK COBEPIICHUS CIETIOK C IIEHHBIMH «O pBIHKE HEHHBIX OymMar»

Oymaramu?

17 | Kakoit oOmmii MpUHITATT TODKEH Jlo6pocoBeCTHOCTB, OIIK-8
COOJIIOaTHCS TIPH YIIPABICHUN UyKUMH PasyMHOCTb U
cpeactBamu? OCMOTPUTENBHOCTD (IIPUHIIMIT

fiduciary duty)

18 | Kakoii mokyMeHT TpeOyeTcs ais JloBepeHHOCTh, YCTaBHbBIE OIIK-8
MOJITBEPIKICHHS TIPABOMEPHOCTH JIOKYMEHTBI, HHBECTHIIMOHHASI
MHBECTHULIMOHHBIX PEILIECHUN? JIeKJIapaus

19 | Kakue mepsl HEOOXOIMMO COOITIOIATH TIPU ObecrieueHre COOTBETCTBHSA OIIK-8
aBTOMATH3aIl[MH TOPTOBIU HA PhIHKE? ITOPUTMOB TIPaBUIIAM OUPKH

Y 3aKOHOJIATEIIbCTBY
20 | Kakoe mpaBo UMeeT HHBECTOP B CITydae [IpaBo Ha moy4eHne oTYETOB OIIK-8

HapYIICHHs YCIOBUH yIIPABJICHHS €TO
noprdenem?

1 3alUTy CBOUX UHTEPECOB B
cyae
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