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1. Kparkas xapakrepucTHKAa JHCHUILIHHBI (MOAYJIs1)

Pabouas mporpamma mucuurinHabl (Monyisi) «llopTdenbHble MHBECTUIIMM» COCTABIICHA B
COOTBETCTBUH C (ellepaabHbBIM T'OCYJapCTBEHHBIM 00pa30BaTEIbHBIM CTAHIAPTOM BBICIIETO
oOpa3zoBaHus — Oakanaspuat 1o cuneruansHoct 02.03.01 Marematuka 1 KOMIBIOTEPHBIE HAYKH,
npodmis MaTeMaTHKa ¥ KOMITBIOTEPHBIC HAYKH, YTBEPKACHHBIN TPUKa3oM MUHHCTEPCTBA HAYKU
u Belcuero oopasosanust Poccuiickoit ®denepanun Ne 807 ot 23.08.2017 roaa.

Nzyuenune nucuurmuinHbl (Momnyis) «IlopTdenbHble HHBECTUIIMHY MO3BOJIAET 3P (HEKTUBHO
YIPaBJIATh PHUCKAMH M JIOXOAHOCTBIO, (opMupys cOaJaHCUPOBAHHBI WHBECTHLIMOHHBIN
noptdenb. ITO 3HAHUE CIOCOOCTBYET NPUHATHIO OOOCHOBAaHHBIX (DMHAHCOBBIX PEIICHHN W
ONTUMAJILHOMY pacIpe/IeICHUIO KaluTajla B Pa3INYHbIX aKTUBAX.

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

Hacrosimas mucuumuimaa (MOIyi1b) BKJIFOYEHA B Y4EOHBIN IIJIaH 110 IPOTrpaMMe OATOTOBKH
OakanmaBpuata no Hampasieruto 02.03.01 MaremaTnka W KOMIBIOTEpHBIE HAyKH, MPOQUIb
Marematika 1 KOMIIBIOTEPHBIC HAYKH M BXOJHUT B BapUaTHBHYIO YacTh bioka 1, popmupyemyro
Y4aCTHUKAMHU 00pa30BaTEIbHBIX OTHOIICHHH.

JucnuniarHa (MOAYJb) SBJISETCS BBIOOPHOW M JOCTYIHA Ui M3Yy4eHHs Ha 3 wiH 4 Kypce
B 6, 7 uiu 8 cemecTpax Ha BEIOOD.

Heap u3ydeHusi JMCUMIIMHBI (MOAYJIs1): (pOPMHPOBAHME HABBIKOB aHaIM3a, OLIEHKU U
yIpaBJIEHUS] UHBECTULMOHHBIMU HOPTQENIMHU ISl TOCTUKEHHUS ONTUMAIBbHOTO COOTHOLICHMS
pHUCKa U TI0XOJHOCTH.

3agauu u3y4eHust JMCUUILIMHBI (MOIYJIS):

— H3YYUTb TEOPETUYECKHE OCHOBBI HNOPT(ETbHONH TEOpUH, C HCIOJIb30BAaHHEM
MaTeMaTUYECKUX METOJOB JMHEHHONW anredpbl M CTAaTUCTUYECKOTO aHajlu3a Uil OLICHKHU
0’KMJAEMOM JOXOIHOCTH U BOJIATUIBHOCTH aKTHBOB;

— OCBOUThH MPHUMEHEHHE KOMITBIOTEPHBIX aJrOPUTMOB M MPOTrPAMMHOTO OOECTeYeHUs
(nanpumep, Python unu R) miga cumynsuum noprdenedt, pacuera koddduuuenton lapna u
IIPOBEJEHUS CLIECHAPHOT'O aHAIN3a MHBECTUIIMOHHBIX CTPATETUH ;

— pa3paboTaTb HAaBBIKM OLEHKM U YIOpaBIEHUs pUCKaMH MopTdeneid depes
MaTeMaTUYeCKUe MHCTPYMEHThI, TaKH€ KaK TEOpUs BEPOSTHOCTEW, PErpecCUOHHBIM aHaIU3 U
metoabl MoHTe-Kapiio, ¢ yueToM COBpEMEHHBIX (PMHAHCOBBIX PHIHKOB;

— c(hopMUpOBaTh KOMIIETEHLMHM B HHTErPAllMM MaTEeMAaTUYECKUX U KOMIIBIOTEPHBIX
MOJXOJ0B JUIsl pEIIeHUs NPAaKTHMYECKUX 3a/4ay MOPT(ETbHOr0o YHpaBleHUs, BKIIOYAs aHaIU3
3 PEKTUBHOCTH WHBECTULUMH M aJaNTalMI0 CTPATeTrdil MOJA U3MEHSIOIUECs SKOHOMHYECKUe
YCIIOBUS.

B pe3yabTare 0CBOCHUSI AUCHHMILIMHBI (MOAYJIs1) 00y4AIOUIUIAICS 10JI2KEeH

3HaAMb:

— OCHOBHBIE€ KOHIENIMN 1 UHCTPYMEHTHI aHaI13a (PMHAHCOBBIX PHIHKOB, BKJIIOYAasl TUIIBI
aKTHBOB, KOPPEJSALIMIO U BOJIATUIILHOCTb;

— MeTOAbl YIpaBJICHUS PHUCKOM U JOXOJHOCThIO mopTdens (auBepcuduxars,
ko Puuuent [apmna, VaR);

— MPHUHLUIBI IOCTPOCHUS U ONTUMHU3AIUHN AITOPUTMUYECKUX CTpaTeruil mopTQensHOro
TPEUINHTA;

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

ymembp:

— paccuMThIBaTh M aHAJIM3UPOBATh IMOKa3aTeId pPUCKAa U JOXOJHOCTU HOpTdens s
IPUHSTHS NHBECTULIMOHHBIX PEILICHUN,
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— TMpPHUMEHATh AJITOPUTMUYECKUE CTpPATETHUH (XEeKMPOBAHUE, pOTAIUS aKTHBOB,
apOuTpax);

— HCHOJB30BaTh MHCTPYMEHTHI aHanu3a aaHHbeIX (Python, Excel, Cbonds u ap) mis
orieHKH 3 PeKTUBHOCTH TTOPTPEIS;

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

enademp:

— IIOCTpOeHHEe M  pebajaHCHpPOBKAa  JMBEPCU(DULIMPOBAHHBIX  MHBECTHIIMOHHBIX
noptdernei;

— pabota ¢ pUHAHCOBBIMU JAHHBIMU U UX UHTEPIIPETALHIH;

— TECTHPOBAHUE U BHEAPEHHE AITOPUTMUYECKUX CTPATETUI;

— OIICHKA PHIHOYHBIX, KPEIUTHBIX M ONEPAIIHOHHBIX 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 00YYaOLINXCS € MeJarorn4eCKuMu
paboTHUKaMU YHUBEpCUTETa U B (popMe CaMOCTOSTENEHONU PabOThI 00yUYarOIINXCA:

Komnerenuus Conep:xanue Nuaukarop IlepeyeHp MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIETeHIIH U KOMMETEeHIMH | o0y4eHHus M0 JUCHHUILIMHE (MOAYJIIO)
YK-2. CriocobeH onpeaensTh YK-2.1. 3HaeT AeUCTBYIOIINE IPaBOBbIE HOPMBI,
KpYT 3aJa4 B paMKax perynaupyromue AeaTeIbHOCTb B 00IacTH
MOCTABJICHHOH IIETTH U pelIeHus 3a7a4q, OCHOBHBIE METOMIBI H
BBIOMpATh ONTHMATbHEIE MTOIXOJI6I K OTIPEICTICHHIO KpyTa 3a7a4
CIIOCOOBI MX PEIICHUS, YK-2.2. YMeer onpenensaTh Kpyr 3a/1ad B paMKax
UCXOJS U3 ICHCTBYOLINX MOCTaBJICHHOH 1IN, BEIOUPATh
MIPaBOBBIX HOPM, ONTUMAJBHBIE CTIOCOOBI PEUICHIS 3a/1a4,
MMEIOIIUXCS PECYPCOB U YUUTBIBAs UMEIOIINECS PECYPCHI U
OTpaHUYECHUI OIpaHUYECHUS
YK-2.3. NmeeT npakTU4ecKuii OMBIT MPUMEHEHUS
3HaHWH O IPABOBBIX HOPMaX M pecypcax B
peaNbHBIX CHTYalusIX, pa3padoTKH U
peanu3aluuy peuieHnid B COOTBETCTBUU C
YCTaHOBJICHHBIMH OTPaHHYSHHUSIMH
YK-9. Crioco0OeH mpuHIMAaTh YK-9.1. 3HaeT OCHOBHBIE IKOHOMHUYECKHE TEOPHH
000CHOBaHHBIE Y MIPUHLIUTIBI; HOPMaTHBHBIC U ITPABOBBIE
HSKOHOMUYECKHE PEIIeHUS aKThI, PETYIUPYIONIHE SKOHOMUIECKYIO
B PA3IAYHBIX 00TIACTSIX JIeSITEIbHOCTD
YK-9.2. YMeeT aHanu3upoBaTh SIKOHOMUYECKYIO
WHQOPMAIUIO U JaHHbBIE; pa3pabaThiBaTh
1 00OCHOBBIBATH SKOHOMUYECKHE
CTpaTEervy U pelIeHuUs
YK-9.3. HmeeT npakTHUECKHIA OTIBIT B
MPUMEHEHUH SKOHOMHYECKHUX 3HAHUH B
PEABHBIX CUTYAIIHSIX U MPOEKTAX
OIIK-7. Cnoco0OeH HCIoIb30BaTh OIIK-7.1. 3HaeT 60a30BbIe dKOHOMHUYECCKHE HOHATHS,
OCHOBBI 9KOHOMHYECKUX OCHOBaHHBIC Ha TIPUMCHEHUH
3HAHHUU B PA3IINYHBIX MaTEeMaTHYECKOTO aHAJIH3a
cepax OIIK-7.2. YMeeT UCIoJIb30BaTh IKOHOMUYECKHE
KUIHEEATEITHBHOCTH 3HAHUS JJIs1 ONTHMU3AIIH U PEIICHUS
3aj1a4 MPo(heCCUOHATBHOM JIEATEIIBHOCTH
OIIK-7.3. HNmeet mpakTUYECKUA OTIBIT B
MIPUMEHEHU U 3KOHOMHYECKUX 3HAHUH B
npodeccnoHaNbHON 00JIacTH
OIIK-8. CrniocoGeH uCIonp30BaTh OIIK-8.1. 3HaeT OCHOBHBIE TIPABOBBIE MTOHATHS U
OCHOBBI NTPaBOBBIX 00J1aCTH UX UCTIOJIB30BaHUS
zg)i};zi B PASIITHBIX OIIK-8.2. Ymeer HCIIONB30BATS NPABOBLIC SHAHHS B
KH3HEICATE L HOCTH npodecCHOHAIBHON 1eATETLHOCTH
OIIK-8.3. NmeeT npakTU4eCKHUi OMBIT MPUMEHEHUS
MIPaBOBBIX 3HAHWH B MPO(PECCHOHATEHON
obnactu
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3. TemaTu4yeckuii mjian

Nen/ TpynoeMkocTh, akageMH4YeCKHEe YaChl
n Ounas gpopma
KonTakTHas pabdora
HaumenoBanue 2 TKY
pa3jaena IMCUUNIUHBI - i 2 (rexymumii KOHTPOD
(Monys) = ] S E Kontpo | CamocrosiTen yenesaemocTH)
% = = = Jb bHas padoTra
= | & | i°
®, =
=
1 OcHOBBI TOPT(HENEHOTO 6 6 2 21 [lonroroska x ceMHHapy,
TpeUauHra u JloMaiiiaue 3a1anus,
(hMHAHCOBBIX PHIHKOB KBu3
2 VYnpasneHue puckoM u 6 6 2 21 [lonroroska k ceMHHapy,
JIOXOTHOCTBIO Jomamrane 3amanus
roptdens Ksu3
3 AJTOpUTMBI U 5 5 2 2 22 [loxroroBka x ceMHHapy,
CTpaTeruu Jlomainue 3aganus,
opT¢heTpHOTO KonTponbsnas padora
TpenMHra
4 AHanutuka u pabota ¢ 6 6 3 22 [ToaroToBka K ceMuHapy,
JAHHBIMU JIIS Jlomaninue 3aqaHus
mopT¢heTpHOTO Ksu3
TpeHuHIa
5 [IpakTuka u 5 5 3 8 22 [ToaroToBka k ceMuHapy,
yIpaBleHue Jomamrame 3ananus,
noptdeneM B peaTbHOM [Ipoexr
BpEMEHHU
3auem ¢ oyeHKoil 4
Hmozo: | 28 28 12 14 108
Obvem oucyunaunovt (Mooyns) 190
(6 ax. u.)
Obvem Ooucyunaunvt (MoOoyns) 5
(6 3au. eo.)
4. CopepxxaHue TUCHUILIHHBI (MOTYJIS)
Neni/m HaumenoBaHue pasaesia Conep:xanue JTUCHUILIHHBI (MOYJIs1) IO TeMaM
JAMCHMILJIMHBI (MOYJIs1)
1 OcHOBBI TOPTQETHLHOTO Beenenue B puHAHCOBBIC PHIHKY U TOPTQENBHBIN moaxo. Kiraccer

TpeHIMHTa U (PUHAHCOBBIX
PBIHKOB

aKTHUBOB U (baKTOpBI, BJIMAIOIINE HA UX NTUHAMUKY

2 YnpasieHue puckoM U IToka3zarenu pucka U JOXOIHOCTH NOPTQES: pacyeT U HHTEPIPETALHSL.
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 TpedaAnHra AJNTOPUTMBI XEPKUPOBAaHMUS, POTAIIMU aKTHBOB M apOUTpaxa.
[Tpumenenue GakTOpHBIX MOZEIEH B HOPTQEIBHBIX CTPATETHSIX.
BbakrectupoBanue u oneHka 3¢ (hEeKTUBHOCTH CTpaTeruit
4 AmnanuTrka u padota c Hcrounuku u cOop NaHHBIX JJIs aHAIM3a (UHAHCOBBIX HHCTPYMEHTOB.
JaHHBIMHU A71s1 opTdenbHoro | OOpaboTka, BU3yalu3alus U HHTepIpeTanns GUHAHCOBBIX JaHHBIX.
TpeHIMHIa Hcnonw3osanue Python, Excel u Cbonds mis ananu3za noptdens
5 [MpakTuka u yrnpasieHue Peanm3zanust anropuTMUYECKUX CTPATETHid ¥ ONITUMH3ALINS TOPTQEIs Ha

noptdeneM B peaabHOM
BpEMEHU

OCHOBE PBHIHOYHBIX yciioBHH. OneHka 3¢ (eKTUBHOCTH U KOPPEKTHPOBKA
noptdens. [IpeseHTanuss UTOroBOro MpoeKTa N0 NOPT(ENbHON CTpaTeruu

DNEeKTPOHHBIA JOKYMEHT




5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VYHuBepcUTET  pacrojaraeT IOJHBIM  HA0OpOM  JIMIEH3HMOHHOTO M CBOOOJHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJIEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUHU YHUBEPCUTETA, TAK U 32 €r0 MpeaesaMHy.

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

OcHnognas numepamypa:
1. OcHoBBI IOPT(EITBHOTO0 HHBECTUPOBAHUS : yueOHHK /1t By30B / T. B. Hukutuna, A. B.

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

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

2. Ackunamsu, B. M. WnuBectunuu : y4eOHuk st By30B / B. M. Ackunamsu, B. @.
MaxkcumoBa. — 3-¢ u3 1., nepepad. u gon. — Mocksa : UznarensctBo FOpaiit, 2025. — 386 c. —
(Beiciiee o6pazoBanme). — ISBN 978-5-534-17743-5. — Tekct : d2JIeKTpOHHBIN //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/560012.

3. Kysuenos, b. T. IHBecTUIIMOHHBIN aHAU3 : yYeOHUK U MPAKTUKYM st By30B / b. T.
KysnenoB. — 2-e uza., ucop. u npon. — MockBsa : UsnarensctBo FOpaiit, 2025. — 363 ¢. —
(Boiciiee oOpazoBanme). — ISBN 978-5-534-02215-5. — Tekct : SJEKTpOHHBIA //
Oo6pasoBarenbHas wiathopma KOpaiir [caiit]. — URL: https://urait.ru/bcode/560308.

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

Hononnumenvnan r1umepamypa:

1. TenuoBa, T. B. MuBecTummu : y4eOHUK ¥ MpakTUKyM Ut By3oB / T. B. TemoBa. — 2-¢
u3f., nepepab. u gon. — Mocksa : M3marensctBo IOpaiit, 2024. — 781 c¢. — (Bsicuiee
obpazoBanmue). — ISBN 978-5-534-18289-7. — Texkct : anmekTpoHHBIN // OOpa3zoBareibHAs
miatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/534717.

6. MartepuajibHO-TeXHHYECKOE o0ecrevyeHne

VYHUBEpCUTET pacmojaraeT MaTepHalIbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JEMCTBYIOIIUM MTPOTHBOIIOKAPHBIM TPAaBHUJIaM U HOPMaM M 00ECIIeYHBAIOIIEH IPOBEIEHUE BCEX
BUJOB JUCUUIUIMHAPHOW M MEXIUCLUIUIMHAPHONW TOATOTOBKM, INPAKTHYECKOW U Hay4yHO-
HCCJIEIOBATENBCKOM paboT 00ydarouxcsl, IPelyCMOTPEHHBIX YU€OHBIM MJIAHOM.

[TomMerienust, KOTOpPbIE MPEICTABIISAIOT CO00M yueOHbIE ayAUTOPUH JJIsl TPOBEICHUS 3aHATHH
JEKIIMOHHOTO  THUIMA, 3aHATHH CEMHHAapCKOro (MPaKkTUYEeCKOTO) THIA, TPYNIOBBIX H
WH/IMBUYaJIbHBIX KOHCYJbTAIUH, TEKYIIEro KOHTPOJIS U MPOMEXYTOYHOM aTTeCTalllH, a TAKKe
MIOMEIICHUS IS CAMOCTOSATENBHON paObOTHl U TOMEIICHUS ISl XpaHEHHS U MPO(UITAKTHIECKOTO
oOciy>xuBaHus yueOHOro obopynoBanus. IlomeneHns: yKOMIUIEKTOBAHbI CIIEUATN3UPOBAHHON
MeOeTbI0 U TEXHWYECKHUMHU CPEICTBAMH OOYUYEHHsI, CIy)KAIIUMH JUIsI TIPEICTABICHUST YIeOHOMH
uHpopManuu OOJIBIION ayTUTOPUH.
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N3yuenne quCIuIInHb (MOIYIIs) 00ECIIeYnBaeTCs B YYCOHBIX ayIUTOPHSIX, OCHAIIICHHBIX

— CTOJIaMH U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOU;

— MEXaHWYECKHMHU KalIbKYJISITOPAMHU;

—  CHENHUAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITIOYAs IEMOHCTPAIIHOHHOE 000PYI0BaHHE.

[TomereHus U1 CaMOCTOATEIBHOM pabOTHI 00YJAIOIIMXCS, B TOM YHCIIE IPUCIIOCOOICHHbBIE
JUI WCTOJB30BAHUS WHBAJTUAAMHU M JUIAMH C OTPAaHUYEHHBIMH BO3MOXKHOCTSIMH 30POBBS,
OCHAIIIEHbl KOMIBIOTEPHONH TEXHUKOH C BO3MOXKHOCTBIO MOAKIIOUEHUS K ceTu «MHTepHeT» u
o0ecrieyeHHeM  JIOCTyNa B OJEKTPOHHYIO  MH(POPMALMOHHO-OOpPA30BATEIBHYIO  CPEdy
YHuBepcurera.

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

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

BEICIIET0 0Opa3oBanus Poccuiickoit deneparuu

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

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

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

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

[lepeueHr MHQOPMALIMOHHBIX TEXHOJOTHM, MCIOIB3YEMbIX IIPU  OCYIIECTBICHUH
00pa3oBaTeNLHOTO MpoIiecca M0 TUCHUIIMHE (MOAYII0), B TOM YHCIIE€ KOMIUIEKT JIMIEH3HOHHOTO
IPOrpaMMHOr0  OOecleyeHusl, COBPEMEHHble MpodeccuoHalbHble 0a3bl  JaHHBIX U
UH(POPMALIMOHHBIE CIPABOYHBIE CUCTEMBI:

HaunmenoBanue 1O ITpousBoacTBoO JluneH3nonHoe / cBOOOAHO

pacmpocTpansiemoe

OnepanoHHbIE CHCTEMBI:

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

Bpay3sepbI:

Slupexc.bpaysep OTEYECTBEHHOE | CBOOOJHO PacpOCTpPaHsIEMOe

Google Chrome 3apyOeKHOe cBOOOJIHO pacrpocTpaHsIeMoe

Od¢ucHble NpUI0KEHNS:

Microsoft Imagine (Visio, OneNote) 3apy0ekHOoe JMLIEH3UOHHOE

TeXstudio 3apy0exKHoe CBOOOJIHO pacIpOCTPaHIEMOE

Adobe Acrobat Reader 3apyOeKHOe cBOOOJIHO pacrpocTpaHsIeMoe

IporpammHoe o0ecneveHne 1Jisl IVIAHHPOBAHUS H YYeTa BPeMEHH:

Toggle app | 3apyOexHoe | cBOOOJIHO pacnpocTpaHsIeMoe

CucTeMBbl YHpaBJieHHs] MPOEKTAMM:

Microsoft Imagine (Project) | sapyGexmoe | nmuensmonHoe

CucremMbl ynpasJieHHs1 6a3aMH TaHHBIX:

Microsoft Imagine (SQL Server) | sapyGexHoe | muuensnonHOE

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

KoncynprantlLioc: cripaBouHO-IIpaBOBast OTEYECTBEHHOE | JINIICH3UOHHOE

cucTeMa

CpencrBa aHTMBHPYCHOM 3aIIMTHI:

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

Cpensl pa3padoTKm:

Visual Studio Code 3apy0exHoe CBOOOIHO pacpoOCTPaHIeMOe
Bash (Unix shell) 3apyOexkHOE CBOOOJIHO pacnpocTpaHsIeMOe
Anaconda 3apy0OeKHOE CBOOOJTHO pacIpoCTpaHsIEeMOe
Robotic Operating System 3apy0exKHOE CcBOOOHO pacIpOCTPAHIEMOE
CopelliaSim 3apyOeKHOe CBOOOJIHO pacrpocTpaHsieMoe
Google Colaboratory 3apy0exHoe CBOOOIHO pacpoOCTPaHIeMOe
IlakeThl MPOrpaMMHBIX CPEICTB M OMOJIHOTEK:

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

Zotero | 3apy6exHoe | cBoGOIHO pacipocTpansieMoe
CepBuchl U C1yKOBbI:

Bind 3apy0eKHOE CcBOOOJHO pacIpOCTPAHIEMOE
Docker 3apyOexKHOE CBOOOJIHO pacnpocTpaHsIeMOe

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

B mpouecce usydyenuss aucuuruinabl (Monayns) «IIOprdenbHble MHBECTULIMU» B paMKax
TEKYIIET0 KOHTPOJISl YCIIEBAEMOCTH UCIIONB3YIOTCSl TaKWe BHJBI Y4eOHOUW pa0OThI, KaK JICKIUH,
CEMUHApBI, NMPAKTUUYECKUE 3aHATHS, KBU3bI, JOMAIHUE 3aJaHUsi, IPOEKT, a TAKKE pa3IudyHbIC
BHJIBI CAMOCTOSITEIbBHOW PabOThl 00YyJarONIUXCs M0 3aJaHUI0 MPEToaBaTes, HalpaBJIeHHbIE Ha

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

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

B mponecce nekuuii peKOMEHIyeTCS BECTH KOHCHEKT JIEKIHUI: KpaTKO U CXEMaTHYHO
(UKCUPOBATH OCHOBHBIC WIEH, BHIBOJBI M OOOOIICHUS JIEKIMW; BBIIENATH BaXXHBIE MBICIH,
KJIIOYEBbIE CJIOBa U TepMUHBL. Heo0X0oauMo OTMETHUTh BONPOCH MM MaTepuaibl, KOTOpbIE
BBI3BIBAIOT 3aTPYIHEHHS, U TOTBITATECS HAWTH OTBETHI B PEKOMEHIOBaHHOW JmTepatype. Ecimu
pa3oOpaThCsi B MaTepuane He YAaercsi, clieAyeT cOpMYIMpPOBaTh BONPOC M 3a7aThb €ro
NPETo/IaBaTeI0 Ha KOHCYJIBTAI[MH WA BO BPEMSI CEMUHAPCKOTO (IPAKTUYECKOTO) 3aHATHSI.

Cemunap — 310 (hopma yu4eOHOU NEeATeTHHOCTH, MPOBOANMAs B y4eOHOM 3aBEJICHHUH IO
PYKOBOACTBOM TMpEMoJaBaTesisi, TI/J€ CTYACHTbHl AaKTUBHO YYacTBYIOT B OOCYXICHHSIX,
MPAKTUYECKUX 3aJJaHMsIX U APYrux (popmax B3auMOACHCTBHUS.

Jns ycneurHoil moJAroTOBKM K CEMUHAPY PEKOMEHYETCs 3apaHee 03HAKOMUTHCA C TEMOM
3aHATUA W OCHOBHBIMH MaTCpHalaMu, 4T00BI MMETH BO3MOKHOCTH AKTHBHO y4aCTBOBAaTh B
obOcyxaeHuu. Takke MOJIE3HO MOATOTOBUTH BOIMPOCHI U WU ISl OOCYKIEHUS, YTO MOMOKET
r1y0’Ke OHATh MaTepUal U NMPOJIEMOHCTPUPOBATH 3aNHTEPECOBAHHOCTb.

Ilpakmuueckue 3anamus — akTUBHas (opma oOyuyeHHs, B paMKax KOTOPOMl CTyAEHTHI
NPUMEHSIOT TEOpPETUYECKHWE 3HaHMS Ha TMPAKTHUKE, BBIMOJHAA 3a/Ja4yd, SKCHEPHUMEHTBl WU
yIpa>kHEHUs JJIS 3aKpeIUIeHs] HaBBIKOB M yMeHUH. OHM CIIOCOOCTBYIOT Pa3BUTHIO MPAKTHYECKUX
KOMIIETEHIIMH, CTUMYIUPYIOT CaMOCTOSTEIbHOCTh M IMO3BOJISIIOT HWHTErpUPOBATH 3HAHUS W3
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Pa3IMYHBIX AUCHUIUIMH B PeabHbIC CLIEHAPHH PEIICHHS TpoOIeM.

JUis ycrenrHoi MOArOTOBKH K MPAaKTUYECKOMY 3aHATHIO: TIEpel] 3aHATHEM BHHMATEIBHO
U3y4YHTE JIEKIUOHHBII MaTepuai MO MPOSKTHOMY MEHEKMEHTY, CBSI3aHHBIA C TEMOW 3aHSATHS
(manmpumep, merononorun Agile unm ympasnenue puckamu B MM-mpoekrtax), yToOBI Jydiie
NOHMMAaTh KOHTEKCT 3a/1a4 U NMPUMEHATh 3HAHWUS Ha MPAKTUKE; pa3JeinTe 3aHATHE HA JTallbl B
CBOEM IIIaHE: MOArOTOBKA, aKTUBHOE BBIIIOJIHEHHE 3371a4, 0OCyXIeHue u pediekcus. Y aeaure
BHHMaHHeE Jie/UTallHaM U PaCIpeIeIUTe YCHIIHS, YTOObI H30€XaTh CIEIIKN U (POKyca Ha KIIFOUEBBIX
acIleKTax; BOBJICKAHTECh B IPYINIIOBYIO paboTy, 3aJaBaliTe BOIPOCHI IPEOIaBaTEII0, 00CYKIaliTe
UIeH C OJHOTPYNIIHUKAMH U TPHUMEHSIHTE KPUTHUYSCKOE MBIIUICHHE IS PEUIeHUs 3ajad,
0co0eHHO B KoHTeKcTe MM -IpoekToB (HarpuMep, aHaJIu3 PUCKOB HIIH PaCcIpeIe/ICHUE PECYPCOB);
HIOCJIE 3aHATHUS MPOAHANU3UPYHTE, YTO yOaloCh, KAKHE OMIMOKHM ObUTH JOMYIIEHBI, U 3aIUIINTE
KJIIOYEBbIe BBIBOJIBI. Mcmionb3yiiTe 00paTHyIO CBsI3b OT IpEnoiaBaTels s YIyqlleHUsS HaBBIKOB
¥ TTOJITOTOBKH K CIEIYIOIINM 3aHSATHSIM.

Yyacmue 6 cemunape (ayoumopuas paboma) — akTuBHas paboTa CTyJeHTa Ha CEMHUHApE,
€r0 OTBETHI Ha BOIIPOCHI MTPEIIOIaBaTENsl M YYaCTHE B JUCKYCCHH.

JUist yCrenHoro yqacTHsi B CEMUHApe CTYIEHTaM PEKOMEHAYETCsl 3apaHee 03HAKOMHTHCS C
TEMOW OOCYKICHHUS, POYUTATh HEOOXOJMMBIC MaTepHaibl U MOJArOTOBUTH BOMPOCHL. BaxkHO
AKTUBHO CJIYIIaTh M BOBJICKATHCS B IMCKYCCHIO, BRICKA3bIBasi CBOM MHCHUS M apTyMEHTUPYS HX.
[Ipu oTBeTax Ha BOMPOCHI MPENOJABATENS CTOUT OBITH YBEPCHHBIM, YETKUM W JIOTUYHBIM,
OMHPAsCh HA U3YUCHHBIN MaTeprall. Takke MOJIe3HO MOICPKUBATH UAJTIOT C OJJHOKYPCHUKAMH,
4TO0BI 000TaTUTh 00CYXKJICHUE U PACIIIUPUTH CBOHM 3HAHUSI.

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

[lpu pabore Hax JOMAIIHUMH 3aJaHUSMH BaXHO BHUMATEJIbHO O3HAKOMHUTBCS C
Tp€6OBaHI/IHMI/I N CpOKaMH BBIIIOJIHCHUA. PCKOMGHI[yeTCﬂ pa36I/IBaTI) 3aJJaHus Ha JTallbl, 4TOOBI
n30eKaTh TMEPErpy3KH W JIy4Yllle yYCBOUTH Marepuai. crosib30BaTh pPa3iMYHbIC HCTOYHUKHU
UH(OpPMAaLIKH, BKIIIOYas YIeOHUKH U OHJIAWH-PECYPCHI, U 00jee TTy00KOro MOHUMAHHUS TEMBI.

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

J1s yCHelmHoN MOArOTOBKM K KBHU3y PEKOMEHAYETCS BHUMATEIbHO U3YYUThb OCHOBHBIE
MIOHATHUS U METOJbl, U3ydaeMble Ha Kypce. [Ione3Ho pemars NpakTH4ecKue 3a1a4u U IPUMEpHI,
4TOOBI 3aKPENUTh TEOPETHUECKUE 3HaHUS. TaKkKe CTOUT 03HAKOMUTHCS C TAITMYHBIMU BOIIPOCAMU
u popMaTamMH 3aJaHUN, YTOOBI JIydllle MOATOTOBUTHCS K TECTUPOBAHUIO.

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

Llenb KOHTPOJIBHON PabOTHI — MOTYYUTh CIIELUANIbHBIE 3HAHUS MO OJHOM MM HECKOIBKHM
TeMaM JUCUUIUIMHBI U MPOJIEMOHCTPUPOBATH HABBIKM MX MPAKTUYECKOTO IPUMEHEHUS.

IIpoexm — uccnenoBaTenbcKas padboTa 1Mo Kypcy U Mpe3eHTalMs pe3yibTaToB.

Jlns ycnemHod MOArOTOBKM K MPOEKTY: YETKO ONpPENeNUTe LEAH M 33Jayd MpPOeKTa,
pacripesieiuTe posid U OOS3aHHOCTH MEXJY YYaCTHHKaMM, a TaKKe YCTaHOBHTE CPOKHU
BBITMIOJTHEHUSI KaXKI0M YacTH paboThl. PerynspHo npoBoanTe BCTpeuH AJis 00CY X ASHHs Tporpecca
Y PELIEHNS BO3HUKAIOLINX BOIPOCOB.

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

B nporniecce camocToATenbHON pabOThI CTYJEHTHI B3aUMOICUCTBYIOT C PEKOMEH/I0BAHHBIMU
MaTepuaIaMy MPU MUHUMAIBHOM yYacTHH MpenoiaBaTes. 3aJauu CTyJeHTa BKIIIOYAI0T paboTy
C KOHCTIIEKTaMH JIEKIIUi (00paboTka TeKCTa), MOBTOPHOE N3yUeHNE YUeOHBIX MAaTEPHATIOB, TUTAHOB
U TE3UCOB OTBETOB, U3YyUEHHUE JOMOTHUTEIBHBIX TEM, BHIMIOTHEHHE yU4eOHO-UCCIIEeI0BATEbCKIX
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3aJlaHUM U IPYyTroe.

Cucrema ouleHUBaHUs Pe3yJabTaTOB 00y4YeHHs MO JUCHUIIMHE (MOAYJII0)

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

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

I[IpomexyTouHasi aTTecTamusi 1O JUCHUIUIMHE (MOIYJIO) OCYIIeCTBIseTcs B (opme
3auyema ¢ OWEHKOW, TIPU ITOM TIPOBOJUTCS OIIGHKAa KOMIICTCHIMH, CHOPMHPOBAHHBIX I10
JHUCIHIINHE,

JInsi OLIEHMBAHUS TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH M TMPOMEKYTOYHOH aTTecTaIiu
UCIIOJIB3YETCs JAeCATHOAIUIbHAS [IKaja OLICHUBAHUS, KOTOpask COOTHOCHUTCS C TPAJAUIIMOHHOM
MATUOATHFHON MIKAIOHN CIIEAYIONUM 00pa3oM:

Hecsirubannbuasi IarudajnbhHas OO0masi xapakTepucTHKa pe3yJibTaTa
Ounenka 3a 3auert
OLIEHKA OLICHKA 00yuYeHusl 1Mo TUCHUILIUHE (MOYJII0)
10 OTin4HO 3auTeHo CTyIEeHT MOJIHOCTBIO BJIAJICET 3HAHUSMH,
9 OTIUYHO 3ayTeHo HU3JI0KCHHBIMHU B pa60‘lef/i nporpamMme, u
8 OTIMYHO 3auTeHo rryOOKo  ocMmbicigeT  muciuiuinHy.  OH

CaMOCTOSITETBHO u JIOTHYECKH
MIOCJIEIOBATEIIHHO OTBEYAET Ha BCE BOIPOCHI,
aKUeHTHpys BHHMaHHe Ha  HauOolee
Ba)KHOM. Ymeer aHaIN3UPOBATh,
CpaBHHBATH, KIacCU(UITUPOBATH, 00001I1aTh,
KOHKPETH3UPOBATh W CHUCTEMaTH3HPOBAThH
M3Y4YCHHBI MaTepuas, BBIICIS KIIOUeBBIC
MOMCECHTBI )41 yCTaHaBJIUBas IMPUYIHNHHO-
Clle/ICTBEHHBIE CBs3H. YeTko ¢opmynupyer
OTBETHI, YBEpPEHHO MHTEPIPETUPYET
pe3yIbTaThl aHaITN30B u JPYTUX
UCCJICJIOBAHUM, a TAaKXKe pEIIaeT CIOKHBIE
3agaud. CTyHEHT XOpOIIO 3HAKOM C
METOJAMM HCCIEIOBAHMS, HEOOXOINMBIMUI
JUISL TIPAKTUYECKOHN AEATEIBHOCTH, H YMEET
CBA3bIBATH TCOPETUIYCCKUC ACIICKThI
JUCHUIUIMHBL (MOJIYIIsl) C HPaKTHYECKUMHU

3aJ]auaMHu.
Xoporiio 3auTeHo CryneHT o0JjamaeT 3HAHUSAMHU MpeaMeTa
6 Xopomio 3a4TeHo MOYTH B TIOJIHOM o0BeMe pabodei

MPOTrPaMMBbl U CAaMOCTOSITEIBHO, JIOTHYECKH
HIOCJIC/IOBATENIbHO U BCECTOPOHHE OTBEYAET
Ha BCE BONPOCHI, aKLICHTUPYsl BHUMAaHUE Ha
HanboJee 3HaUMMBIX MOMeHTaxX. OH ymeeT
aHAITM3UPOBATH, CPaBHUBATH,
KJ1acCu(UIMPOBATH, 0000m1aTh,
KOHKPETH3UPOBATh W CUCTEMATH3HPOBAThH
W3yYeHHBIH  MaTepuaj, BBIIENAS  €ro
KIIIOYEBbIE ACHEKTbl M yCTaHABIHUBAs
MPUYHHHO-CIIE/ICTBEHHBIC CBSI3H.
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JlecaTnboanabHas
OIleHKA

IIaTnéananLuasn
OILICHKA

OneHka 3a 3a4yert

OO0mast xapakTepucTHKA pe3yJibTaTa
00yuyeHus 1o JUCHUILIAHE (MOYJII0)

@opMyIHpyeT CBOM OTBETHI, YBEPEHHO
UHTEPIPETUPYET PE3YJIbTaThl AHANHU30B U
JIpYTHX HCCIEA0BaHUI, a TaKkKe pelaeT
CJIOXHBIE CUTyallMOHHBIE 3afauu. CTyJeHT
XOpOIIO

3HaKOM C MCETOdJaMU

HUCCICO0BaHMus, H€O6XOI[I/IMI>IMI/I JJIsL
HpaKTquCKOﬁ JCATCIBPHOCTH,

CBsA3bIBATh TCOPETUICCKUC

U yMeer
aCTeKTHI
MpeaMeTa ¢ MIPaKTHYECKUMHU 3a/1adyaMH.

5 Y IOBIIETBOPUTEITHHO

3auTeHo Crynent obnamaer 0a30BBIMH 3HAHHSMH

4 Y IOBIIETBOPUTEIBHO

0 TUCIUILTHHE (MOJYJITIO), HO HCIIBITHIBAET
TPYJIHOCTH MPHU CAMOCTOSITSIBHBIX OTBETAX

3aureHo

U UCIIOJIb3yeT HETOUHbIe (HOopMyIupoBKU. B
XO0l€ OTBETOB OH JOIMYCKaeT OLIMOKH,
Kacarolquecst cyTH BompocoB. CTyAeHT
CHOCOOEH pelaTh TOJIBKO CaMble MPOCTHIE
3aJauyd W BIAJEeT JIMIIb MHHUMAaIbHBIM

Ha0OPOM METO/IOB UCCIICAOBAHUS.

He cnan

He 3aureno CrymeHT He OBIafen o00s3aTeIbHBIM

He cnan

He 3auTteHo MHHUMYMOM 3HaHHM 1O TpPEAMETy U HE

He cnan

He 3auyreHo MOJKET OTBETHUTHb Ha BOIIPOCHI, AAXKE €CIN

npenoaaBaTeiib 3aJac€T OJONOJHHUTCIIbHBIC

HaBOJSIIINE BOIIPOCHI.

Jucnunimza (Moaynb) «I10pTdenbHble HHBECTUIIMNY OLIEHUBAETCS CIEAYIOLUM 00pa3oM:

AKTHBHOCTD Bec |KoauuecTBO Onucanue

Homamnue 3amanus | 10% 13 HaGop 3azma4 o reMam HeJenu

Aymuropnas padora | 10% 15 AxTuBHas paboTa CTyJJeHTa Ha CEeMHHape

KonTtponbHbie 20% 1 [MuceMenHas paboTta ¢ HAOOPOM 3a/1a4, KOTOPBIE HYKHO

paboThI PEIINTH 32 OTPaHUIEHHOE BPEMSI

KBuzbt 15% 7 HNHTepakTHBHOE TECTUPOBAHUE, HAITPABIEHHOE Ha
MPOBEPKY 3HAHWH M MOHMMAaHUS U3y4aeMOro MaTepuraa

[Ipoekt 15% 1 HUccnenoparennckas paboTa 1Mo Kypcy 1 Ipe3eHTaIus
pe3yIbTaToB

3a4eT ¢ OLEeHKOU 30% 1 [TucemeHHast niu yCTHas paboTa Hall 3aJJaHIeM,

HaIlpaBJIEHHBIM HA IIPOBEPKY IOJYyUYEHHBIX 3HAHUN U
HAaBBIKOB 110 KypCy

®opmyJia pacyéra MTOroBoil OWEHKH MO AucuMILIMHe (Moay.aw) «IloprdenbHbie
unBectunum». «0,1 Xcpemnee 3a nomamHue 3amanus + 0,1 x ayautopHas pabora +
0,2 x cpennee 3a KOHTpOIbHBIE paboThl + 0,15 X cpennee 3a kU3l + 0,15 X mpoekT + 0,3 X 3auer

C OLIEHKOM».

DNEeKTPOHHBIA JOKYMEHT




Texkyuuii KOHTPOJIb YCIIeBAeMOCTH 00y4aIOIIMXCH M0 IUCHUIIMHE (MOLYJII0)
IIpumepHbIe JoOMAaLIHUE 3aJaHUS
Jlomaminee 3ananmue 1

1. PaccuuTaiiTe 0XXHAAEMYI0 JOXOJHOCTh W CTaHIAPTHOE OTKJIOHEHHE Il MOpTQes,
COCTOSIIETO0 M3 JBYX aKTHUBOB: akiusi A ¢ goxoaHoctbto 10% u puckom 15%, akuus B ¢
noxonHocTbio 8% u puckom 12%. Bec aktuBa A — 60%, aktuBa B — 40%. [Ipeanonoxure
Koppensiuuio Mexay aktuamu 0.5. UHTepnipeTupyiTe pe3yabTaThl.

2. Brpruaucnure koapdunment apna st noprdens ¢ exerogHon 1oxonHocTsio 12%,
cTaHaapTHbIM oTkJIoHeHHeM 10% u Oe3puckoBoit craBkoil 3%. OOBACHHUTE, YTO O3HAYAET
[I0JIyUEHHOE 3HauUCHUeE.

3. IlpoBeaute crpecc-TecTupoOBaHUe MOPTHENs: CMOAETUPYITE CLIEHAPUI TaJICHUS PhIHKA
Ha 20% U OlEHUTE BIMSHHUC HA TOPTQENIb C AKTHBAMH, YYBCTBUTEIBHBIMU K CUCTEMATHYECKOMY
pucky (6era = 1.2 s OTHOTO aKTHBA).

4. MWcnonw3ys Excel, moctpoiiTe rpaduk 3aBUCMMOCTH pUCKa MOPTQEs OT BECOB JBYX
akTUBOB (¢ pazubiMu koppemnsuusamu: 0, 0.5, 1). Busyanusupyiite agdext auBepcuduxaimm.

5. Omnennre Value-at-Risk (VaR) na ypoae 95% pans moptdens ¢ HOpMalbHBIM
pacnpeieieHueM JO0XOIHOCTEH, WCIOJb3Yysl MCTOPUYECKHE JaHHbIE (TPEANONIOKUTE CPEAHIOIO
JIOXOTHOCTh 8% M cTaHIapTHOE OTKIIOHEHHUE 129%).

6. Ilpemnoxure crpaTeruio AuBepcuUKAMKU Al MOPTQEns MHBECTOPA C BBICOKHM
YPOBHEM PHUCKA, UCIIOJIB3YS KJIACCHI aKTUBOB (AKIIMH, OOIUTaIuy, 3010T0). O6G0CHOBAaHUE JOIIKHO
BKJIIOUATh PacyeThl KOPPESLUU.

JlomaiHee 3aganue 2

1. Onwummure anroput™M XeKUPOBAaHUS JUIsl HOpTdens akuuil ¢ HCHOIb30BAHHUEM
onuuoHoB. [IpuBeauTte mpumep pacyera JesbTa-Xexka A akuu ¢ BOJaTHIbHOCTHIO 20%.

2. PaszpabotaiiTe mNPOCTYI0 CTpPaTe€rHi0 pOTAMM AKTHBOB: OIpPEIEIUTE IpaBUIa
nepepacnpeeNieHusl BECOB MEXIY aKIUSAMH M OOJUTAlMsIMU HAa OCHOBE CKOJB3SAMIMX CPETHHX
neH. Onenure ee 3PPEKTUBHOCTh HA THIIOTETHUECKUX JAHHBIX.

3. PeanmsyiiTe apOUTpaXKHYIO CTPATETHUIO MEXIY IBYMS KOPPEIMPOBAHHBIMU aKTHBAMHU
(HampuMmep, akuus U ¢proyepc Ha Hee). Ommmmre maru oOHapykeHHs Hed()(HEKTHBHOCTH U
pacueT MOTeHIIUAILHOW PUOBLIH.

4. MWcnonw3ys ¢akrtopHyto Mmozens (Hanmpumep, CAPM), oueHute, Kak H3MEHEHHE
PBIHOYHOTO (haKTOpa BIUSET HA JOXOIHOCTH noptrdens ¢ 6era = 1.1.

5. IIpoBeaurte O3KTECTHPOBAHHME MPOCTON CTpATEruu "KYNUTh U JIepXkKaTh" Vs. CTpaTeruu
Ha OCHOBEe MOMeHTyMa. CpaBHUTE METPHUKH: OOIIYIO0 JOXOJHOCTh, MAKCUMAIIbHYIO MPOCA/IKY U
Sharpe ratio.

6. Ilpemmoxure  ymydimeHuss Ui aNTOPUTMHUYECKOW  CTpPATerWd,  yYUTHIBas
TPaH3aKIIMOHHbIE M3JIEPKKU M PUCKH JTUKBUIAHOCTH. Briounte mpumep koxa Ha Python s
CUMYJISALINY.

JomamHee 3a1anue 3

1. CoGepure nanusle o eHax akiuii (Hanpumep, yepe3 API Yahoo Finance) 3a mocnegnue
6 MecAlleB M paccuMTaiTe €XEIHEBHBIE JOXOAHOCTU. BusyanusupyiTe pacrpeneicHue
JIOXOHOCTEH C MTOMOIIIBIO THCTOrpaMMbl B Python.

2. B Excel obpaboraiiTe qaHHbIe 0 OONUTAIUsAX: PACCUUTANUTE TEKYIIYIO JOXOMHOCTh H
JOpaIuio Ajs nopTdens u3 3 obnuraiuii ¢ pa3HbIMUA CPOKaMH MOTalIEHUS.

3. MHcnonw3ys Cbonds, mpoananusupyiite crpeq JOXOAHOCTEH MEX1y KOPIOPaTUBHBIMU
U TOCYJJapCTBEHHBIMH oOyuranusamu. MHTepnpeTupyiite BIusHue KPEAUTHOTO PUCKA.

4. TloctpoiiTe MOAETh MPOTHO3UPOBAHUS IIEH aKIU C TIOMOLIbIO JINHEHHOHN perpeccuu B
Python, ucnons3ys ucropuueckue gaHHble U GakToOphl (Hanmpumep, 00beM TOPToB).
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5. Oumcture HaOOp NaHHBIX (DMHAHCOBBIX TOKAa3aTelied OT BBIOPOCOB M TIPOITYCKOB.
[TpuBenure npumep koaa Ha Python u oObsicHuTe, MOUEMy 3TO BaXKHO I aHAIM3a OPTdEIs.

6. Hurerpupyiite JaHHbIE U3 HECKOJIbKUX MCTOYHUKOB (LIEHBI aKIUil M SKOHOMHYECKHE
uHauKatopsl, kKak VIX) B eaunyro Mozenb. OueHUuTe KOPPEISIIUIo MEXIY HUMU U MPEJI0KUTE,
KaK MCIIOJIb30BaTh 3TO JUI ONTHUMH3AIIH TOPTdEns.

HpI/IMepH])Ie BOIIPOCHI JIA IIOATOTOBKH K CEMUHapam

OcHoBbI NOPT(EJHLHOT0 TPEHAUHTA U (PMHAHCOBBIX PHIHKOB

1. Yto Takoe GUHAHCOBBIC PHIHKU M KaK OHH CITIOCOOCTBYIOT paclpeAesieHUI0 Kanuraia?

2. Kakue OoCHOBHbBIE KJIACChl aKTHBOB CYIIECTBYIOT Ha (DMHAHCOBBIX PBIHKAX, U B Y€M HX
paznuuus’?

3. Kak moprdenpHblii moaxo7 MmoMoraeT MHUHHUMH3UPOBATH PUCKU IO CPAaBHEHUIO C
MHBECTULIUSMH B OT/JCIIbHBIC aKTHBBHI?

4. Kakue ¢akTopbl BIUAIOT Ha AUHAMUKY I€H akUui (Hampumep, 3KOHOMHUYECKHUE
MOKa3aTeJIl, HOBOCTH)?

5. Kak nnasius u npoleHTHbIe CTaBKH IIEHTPAIbHBIX OaHKOB BIUSAIOT Ha KJIaCChl aKTUBOB,
TaKWe KaK OOJIMTalliy ¥ aKIuu?

6. Uro Takoe IMKBUAHOCTH AKTUBA U MOYEMY OHA Ba)KHA JIJIsl MOPTQEIBbHOTO TpelauHra’?

7. Kak reononuruyeckue coObITHS MOTYT U3MEHSTh TUHAMUKY (PUHAHCOBBIX PHIHKOB?

8. Kakue ponu urpatot 6pokepbl 1 Oupku B QYHKIIMOHUPOBAHUH (PMHAHCOBBIX PHIHKOB?

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

10. Kakue saTHueckue acCeKThl CIeAYyEeT YUUTHIBATh IPU HUHBECTUPOBAHUU HA ()MHAHCOBBIX
pbIHKax?

YupagsieHue pucKOM M 10X0JHOCTHIO MOPTdeast

1. Kak paccumThiBaeTcs OXpJaeMass JOXOJHOCTb MOPTQENns ¢ HCHOIb30BAHUEM
B3BELLICHHBIX CPEAHUX?

2. UtTo Takoe CTaHAApTHOE OTKJIOHEHHWE Kak Mepa pHCcKa MopTdens, M KaK ero
UHTEPIPETHPOBAThH?

3. Kak paboraer mMeTo nuBepcu(UKAIUK IS CHIDKEHUS] PUCKA, U KaKWe aKTHBBI JIydllle
KOMOUHUpPOBaTh?

4. Kak paccuuthiBaercss M uHTepnperupyercss kodpouuuent Ilapma s oueHku
3P PEeKTUBHOCTH MOPTQens?

5. Uro Takoe Value-at-Risk (VaR) u xak ero BbuuCANTH A MOPTQENss ¢ HOPMAIbHBIM
pacrpenesieHueM JOX0JHOCTEeN?

6. Kakue orpaHn4eHusi UMEeT METO]] CTPECC-TECTHPOBAHUS MTOPTQEIIS IPH MOACTUPOBAHUA
HKCTPEMAaIIbHBIX ClIEHapUeB?

7. Kak xoppensius Mex/1y akTUBaMH BJIUSET Ha 00Iui puck noptdens’?

8. Kak ucnonp3oBarh 0eTa-kod3(GGUIMEHT Ui OLIEHKH CUCTEMaTHYeCKOro pUCKa aKTHUBa B
noptdene?

9. Kakue MaremaTtuyeckue HHCTPYMEHTHl (HampuMep, KOBapHallMOHHAs MaTpHIla)
TPUMEHSIOTCSI TS ONITUMH3AIH TopTdens?

10. Kak wusmeHsiercs puck mopTdens Npu J00aBICHUU NPOU3BOJHBIX (HUHAHCOBBIX
WHCTPYMEHTOB, TAKUX KaK OMIHOHBI?

AJITOPUTMBI M CTPAaTeruy NopTgeabHOro Tpeiinura

1. Yto Takoe anropuTMHUecKas CTpaTerus TPEHIMHIa W Kak OHa OTJIMYAaeTcs OT PYYHOIO
TpeuauHra?

2. Kak paboTaeT anropuTM XeKUPOBAaHUS I 3alIUTHl TOPTHENTst OT PHIHOYHBIX
KoJIeOaHUH?

3. Kakre mnpuHOMOBI J€KaT B OCHOBE CTpaTeTMH pOTAllMd aKTHBOB, M KaK ee
ONTUMM3UPOBATH?
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4. Kak apOuTpakHbIE aITOPUTMBI HAXOIAT U UCTIONB3YIOT HEA(D(HEKTUBHOCTH PHIHKA?

5. Kak ¢akropusie moxenu (Hanmpumep, Fama-French) unterpupytorcst B noprdenbHbie
crpateruu?

6. Uto Takoe OAKTECTUPOBAHUE CTPATETUU U KAaKUE METPUKH UCTIONB3YIOTCS IS OLICHKH e
s dexTuBHOCTH?

7. Kak ontuMu3upoBaTh aJrOPUTMHUECKYIO CTPATETHUI0 C YYETOM TpaH3aKLIMOHHBIX
u3aepxKeK?

8. Kakue puCKH BO3HUKAIOT [TPH PEeATM3aIUU aJITOPUTMOB B peaJIbHOM BPEMEHH Ha phIHKE?

9. Kak ucnonb3oBaTh MalIMHHOE O0yUEHUE AJIS yAy4YIIeHHs TOPT(ENbHBIX CTpaTeruii?

10. Kak oneHuBaTh YCTOMYMBOCTH QITOPUTMUYECKON CTpATETUH K HW3MEHSIOMIUMCS
PBIHOYHBIM YCJIOBUAM?

AHATUTHKA M padoTa ¢ JaHHBIMHM AJ18 NOPT(eJHLHOro Tpeliaunra

1. Kakue OCHOBHBIE HUCTOYHHKU JaHHBIX MCIONB3YIOTCA JUIs aHalnu3a (PUHAHCOBBIX
UHCTpYMEHTOB (Hanpumep, API, 6a3b1 1aHHBIX)?

2. Kak npousBoautcs cOOp U OUYMCTKA JaHHBIX O IIEHaX aKIui ¢ ucnosb3oBanueM Python?

3. Kakue Mertomsl Bu3yanu3anuu JaHHBIX  (TpadUKd, JAWarpaMMbl) IIOMOTArOT
aHAJIM3UPOBATH TPEHBI B TOpTQere?

4. Kak MHTEepIpeTupoBaTh CTATUCTUYECKUE TOKA3ATENH, TAKME KAK CKOJIBb3SIIUE CPEAHNUE U
RSI, B Excel?

5. Kakue uactpymenTsI miiatdopmbl Cbonds UCTIONB3YIOTCS IS aHAIHM3a O0IUTaIllii U UX
OXOQHOCTU?

6. Kak obpabareiBaTh Ooibire o0bembl naHHbIX (big data) mist mopTdheapbHOro aHamm3a ¢
MOMOIIIbI0 KOMIIBIOTEPHBIX AITOPUTMOB?

7. Kakue om0k MOTYT BO3HUKHYThH NP WHTEpHpETAMy (PUHAHCOBBIX JAHHBIX U KaK UX
n30exarp?

8. Kak wmHTErpupoBaTh NaHHBIE W3 PA3HBIX HMCTOYHUKOB (HAIpUMep, SKOHOMHUYECKHE
WHIUKATOPHI U IIEHbl aKTUBOB) B €AUHYIO MOJIEIb?

9. Kakue alropuT™Mbl MallTHHHOTO O0yYEeHHS PUMEHSIOTCS ISl TPOTHO3UPOBAHMS IICH Ha
OCHOBE UCTOPUYECKHX JaHHBIX?

10. Kak o0ecriednBaTh KauecTBO M aKTYaIbHOCTH JAHHBIX NpU padboTe ¢ (UHAHCOBBIMHU
MHCTpYMEHTaMHU?

IIpakTuka u ynpasjeHue noprgeJsieM B peajbHOM BpeMeHH

1. Kak peann3oBaTh aJIrOPUTMHUYECKYIO CTPAaTETHI0O B  pPEalTbHOM BpPEMEHH C
WCIIOJIb30BAaHUEM TOPTOBBIX IIaTHOpM?

2. Kakue pbIHOYHBIE YCIIOBHS (BOJIATHIIBHOCTD, JIMKBUIHOCTh) BIUSIOT HAa ONTHUMHU3ALUIO
noptdens?

3. Kak onienuBath 3 PeKTUBHOCTD MOPTdEs ¢ MOMOIIbI0 METPHUK, TAKUX Kak Sharpe ratio
¥ MaKCHUMaJibHas Ipocaaka?

4. Kakue 1maru npeaupuHsATh JUIsi KOPPEKTUPOBKU MOPTHENs MPU U3MEHEHUH PHIHOYHBIX
IIPOTHO30B?

5. Kak mpe3eHTOBaTb MTOTOBBIH MPOEKT IO NOPT(ETbHONH CTpaTeru, BKIOYas
BHU3yaIU3alUIo0 pe3yJIbTaTOB?

6. Kakue pucKM BO3HUKAIOT MU YIPaBICHUM MOPT(deaeM B pealbHOM BPEMEHH U KaK MX
MUHHMU3UPOBATH?

7. Kak uHTerpupoBaTh 0OpaTHYIO CBA3b OT PHIHKA B AJITOPUTMBI ONITUMHU3AIMH TTOPTQens?

8. Kakue sTHUecKue U peryasITOPHBIE aCTIEKTHl YYUTHIBATh MIPH MPE3SHTANHN MOPTHETEHON
cTpareruu?

9. Kak wuCmonp30BaTh CHMYJSIIIUHM JUISS TECTUPOBAaHUS TOpPTQENs Tepes peaTbHbIM
pa3BepThIBAHUEM?

10. Kakne HaBBIKH KOMITBIOTEPHOTO MOJICIHPOBAHUS HEOOXOAWMBI [UIS YCIIEITHOTO
yInpaBiieHus noprdeneM B AMHAMUYHOM cpene?
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IIpumepHbIe 3aIaHUA 110 KOHTPOJILHOM padoTe

1. Omnummute CTPyKTYpY (HUHAHCOBOTO pBHIHKA ¥ BBIICIWTE OCHOBHBIC  BHUJIBI
WHBECTUIIMOHHBIX aKTUBOB C IPUMEPAMH.

2. OObsAcHUTE NPUHIMNBI (HOPMUPOBAHHUS HHBECTUIIMOHHOTO MOpPTQeENns C ydéTom
JIMKBUITHOCTU U BOJIATUJIBHOCTH aKTHUBOB.

3. Paccmorpure OCHOBHBIE 3aKOHOJATENFHBIC M PETYIATOPHBIC TPEOOBAHNUS, BIUSIOLINE
Ha JIeATeIbHOCTh MOPTQENbHOr0 Tpenaepa.

4. TlpoaHanu3upyiTe BIMSHHE BOJATUILHOCTH HA PUCK M TOXOTHOCTH MOPTQEs.

5. Onumure pojib JUKBUAHOCTH HPU BBHIOOpPE aKTUBOB i MOPT(REns U MOCIeACTBUS
HEJIOCTaTOYHOM JTUKBUIHOCTH.

6. PaccuuTaiiTe cTaHAapTHOE OTKIOHEHHE JOXOIHOCTHU MOpTdens u3 TpEX aKTUBOB Ha
OCHOBE 3aJJaHHBIX JaHHBIX.

7. OObBsicHUTE, KaK AuBEepCU(DUKAIUS CHUXKACT OOIMA PUCK TOpTdENs, U MPUBEIUTE
npuMep pacuéra KodhdunrueHTa Koppensuu MexX, 1y aKTHBAMH.

8. OmnwumuTe OCHOBHBIE MOJENU OLEHKH AoxonHoctu (Hampumep, CAPM) u wux
NpUMEHEHHE Ha MPAKTHKE.

9. Paccuuraiite ko3dunment Illapna mis 3a7aHHOTO WHBECTUIIMOHHOTO TOPTdENs u
MPOAHAJIM3UPYUTE PE3YIIbTATHI.

10. IIpeanoxkuTe CTpAaTErwi0 XEIKUPOBAHUS PUCKOB AJIsA MOPT(ENs ¢ MCIOJIb30BaHUEM
MIPOU3BOTHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

11. OObsicHuTe 3HaueHHWE M MpuUMeHeHHe Kod()(PUIMEHTOB puCKa W JOXOJHOCTU B
yIpaBiIeHUU NOPTPEIEM.

12. Tlpoananu3upyiiTe mNpUMEHEHHE TexHuYeckux wuHaukatopos (MACD, RSI) ans
MPUHSITHSI TOPTOBBIX PEIICHUN.

13. OnumuTe NPUHIUINB TMOCTPOSHUS aJITOPUTMUYECKUX TOPrOBBIX CTpaTerwii H
NPUBEINTE IPUMEP IPOCTOH CTPATETHH.

14. OObBsicHUTE MpPOLECC aBTOMATH3AlMU CHCIOK M MPEUMYIIECTBA HCIOJIb30BAHUS
QITOPUTMUYECKOTO TPEHINHTA.

15. PaccuuTaiiTe onTUMaJIbHOE paclipe/ielieHue aKTHBOB B MOPT(Hene ¢ UCHOIb30BAHUEM
METO/1a MUHIMH3AINU PUCKA.

IIpumepHbIe 3aJaHUA 1)1 KBU30B
KBus 1

1. Yro Takoe nopTdenb B KOHTEKCTE HHBECTULIUI?
A) Habop pa3nuuHbIX aKTUBOB, YIIPABJIIEMbIX KaK €IMHOE 11€JI0€ JUIsl JOCTUKEHUS
VMHBECTUIMOHHBIX LIEJIEH.
B) Enunnunelii prHaHCOBBIA MHCTPYMEHT, TAKOM Kak akKIus.
C) Tosnbko 6aHKOBCKHUI CYET C HATMYHBIMHU.
D) Ctparerust TOIbKO ISl KPaTKOCPOUHBIX CIIEKYIISIIHMA.
IIpaBuabHBIN OTBET: A

2. Kakwne ocHOBHBIC KJIACCHI aKTHBOB CYIIECTBYIOT Ha (DMHAHCOBBIX PHIHKAX?
A) TonbKo akIuu U OOIUTAIIUH.
B) Akiuu, oOnuranuu, TOBapbl, HEBKUMOCTh U HAJTMYHBIC.
C) TonapKo KpUNTOBATIOTH U (PHIOYEPCHI.
D) Tonpko 0aHKOBCKHE JETO3UTHI.
IIpaBuiabHbIi oTBeT: B

3. Uro sBNsAETCS OCHOBHBIM (DAKTOPOM, BIIHSIFOIIMM HA JHHAMUKY aKITAN?
A) ToJIbKO MOTOJIHBIE YCTIOBUSI.
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B) Tonbko npoiieHTHbIE CTaBKH LIEHTPAIbHBIX OAHKOB.

C) ®uHaHCOBbIE PE3yIbTAaThl KOMIIAHUU, SKOHOMUYECKNE UHIUKATOPBI U PHIHOYHBIC
HACTPOCHHS.

D) Tonbko reonmonuTuyecKkrie KOHQIUKTHL.

IpaBuiabhblii oTBeT: C

4. Kaxoli moaxo K MHBECTUIMM OJIpasyMeBaeT NOpTQenbHbINA TperIuHr?
A) HBecTupoBaHUE BCE CYMMBI B OJIMH aKTHUB.
B) Tonpko ciekynsTUBHBIE CACIKHU 0€3 aHaIU3a.
C) TosbKO MHBECTUPOBAHUE TOJIBKO B HAJTMYHBIE.
D) Pacnpenenenue kanuTana Mex1y pa3IndHbIMU aKTUBaMU JJIs CHU)KEHUS PUCKa.
IpaBuiabHblii oTBeT: D

5. Yro Takoe auBepcuduranus noprdens?
A) Pacnipenenenue nHBecTULIMI Mexay uncorrelated akTuBaMu 7151 CHUKEHUS PUCKA.
B) KonuenTpanus Bcex cpeicTB B OJHOM KJIacCe aKTHBOB.
C) Tosbko yBeNMYEHHE AOJIU KLU B opTdere.
D) UrnopupoBaHue ppIHOUYHBIX (PAKTOPOB.
IIpaBuibHBIH 0OTBET: A

6. Kakwue ¢akTopsl MOTYT BIMATH HA JMHAMUKY OOIHTAIIHIA?
A) Tonbko HHIISITHS.
B) IIpoueHTHbIE CTaBKU, KPEAUTHBIN PEHTHUHT IMUTEHTA U CPOK MOTAIIEHHUSL.
C) Tonbko BaJIIOTHBIE KONIEOAHHUS.
D) Tonbko nonutuyeckue coobITUS.
IIpaBuiabHblii oTBeT: B

7. UYro nonumaercs noj "noprdeabHpIM 0AX010M" B TpeHauHre?
A) Toprosist OT/IeIbHBIMU aKIUSMH 0€3 yueTa B3aUMOCBS3EH.
B) Tonpko nonrocpodyHoe XxpaHeHUE aKTHBOB.
C) Ananu3 u ynpaBiieHHe HaOOPOM aKTHBOB KaK €IMHONM CUCTEMOM € y4eTOM
KOPPEJISALMA U PUCKOB.
D) Tonbko KpaTKOCPOYHbIE CAEITIKH.
IIpaBuabHblii oTBeT: C

8. Kakoii kacc akTUBOB OOBIYHO CUMTAETCS] HanOosIee BOJATUIILHBIM?
A) Hanuunsle.
B) OGnuranuu ¢ BBICOKMM PEUTHHIOM.
C) leno3uTtsl.
D) Akrum.
IIpaBuabHbIi oTBeT: D

9. Yro Takoe (hrHAHCOBBIE PHIHKH B LI€JIOM?
A) Tonbko GpoHIOBBIE OUPKH.
B) Tonpko 6aHKOBCKHUE YCITYTH.
C) Tonbko KpUNTOBATIOTHBIE TIAT(HOPMBI.
D) Cucrema, riie Toprytorcs GUHaAHCOBBIE HHCTPYMEHTBI, BKIIIOUAsk aKIIUHU, OOIUraliiy U
JI€pUBATHBBI.
IIpaBuabHbIi oTBeT: D

10. Kak sxoHOMIUecKHE (PAKTOPHI BIUSIOT Ha TOpThens?
A) OHU He BIUAIOT HA UHBECTHUIUU.
B) Uepes uzmenenus BBIL, undmasauuu u 6e3padoTuiibl, BIUSIONINE HA TOXOIHOCTb
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AKTHBOB.

C) Tonbko uepe3 NOTUTHUECKUE PELLIEHUS.
D) Tonpko yepe3 mOoroaHbIC YCIOBHUS.
IIpaBuabHbIi oTBeT: B

KBus 2

1. Yro Takoe alropuTMUYECKas CTpaTerys B MOpTHEIbHOM TpeHauHre?
A) PydHas TOpProBiisi HA OCHOBE UHTYUIUH.
B) ABromaTtu3upoBaHHas CUCTEMA, UCIOJIb3YIOIIasl IPaBUIIA U JaHHbIE ISl IPUHATUS
pelIeHUI.
C) Tonbko NOKyIKa akTUBOB Ha IHKE.
D) UrnopupoBanue HCTOPUUYECKUX AAHHBIX.
IIpaBuabHbIi oTBeT: B

2. Yro Takoe XeKMpoBaHUE B oprdee?
A) Ctparerusi CHUKEHUS pUCKa IyTEM HUCII0JIb30BAHUS I€PUBATUBOB WU
KOPPEIUPOBAaHHBIX AKTHBOB.
B) VBenuuenue pucka uist pocta J0XOJHOCTH.
C) Tonbko npojiaxa akTHBOB.
D) UrnopupoBanue BOIaTUILHOCTH.
IIpaBuiabHBIA 0TBET: A

3. Kaxk pabotaer ctparerust potanyuu akTHBOB?
A) IlocrostHHAs MOKYTIKa OJTHOTO aKTHBA.
B) Tonbko goarocpouHoe XpaHeHHe.
C) Ilepepacnpenenenue CpeCTB MEXKIY CEKTOPAMH UM aKTUBAMHU Ha OCHOBE UX
OTHOCUTEJIbHOW CHJIBI.
D) Tonbko CreKymsIuH.
IIpaBuabHblii oTBeT: C

4. Yro Takoe apOuTpax B MOPTQeNbHOM TpehanHre?
A) Okcrmyaraius IIEHOBBIX HECOOTBETCTBUN MEXTy PhIHKaMM ISl 0€3pUCKOBOM
IpUOBLIH.
B) Tonpko nmokymnka nepeoleHeHHbIX aKTUBOB.
C) UrHopupoBaHue pbIHOYHBIX AaHOMAJIH.
D) YBenuuenue BoIaTUILHOCTH TTOPThEs.
IIpaBuabHbli oTBeT: A (OCTaBIIEHO KaK €CTh, HO JUI Pa3HOOOPA3Hs B CIEAYIOIIEM. )

5. Kak ¢akropHble MOJeNIN UCTIONIB3YIOTCS B MOPTQENbHBIX CTPATErUsiX?
A) [lng urHopupoBaHust (PakTOPOB pUCKa.
B) Jlns oObsicHEeHHS T0XOAHOCTH aKTUBOB uepe3 (pakTophl, TAKHE KaK pa3Mep KOMIIaHUH
WJIM BOJATUIIbHOCTb.
C) TonbKo mJ1s1 pyvHOTO aHAIH3A.
D) Jlns yBenuueHus KOppEIsUU aKTUBOB.
IIpaBuabHbIi oTBeT: B

6. Yro Takoe 63KTECTUpOBaHUE CTpATErHu?
A) TectupoBaHue Ha pealbHOM PbIHKE 0€3 JaHHBIX.
B) Tonbko ananu3 Oynymux CleHapHeB.
C) Cumynsauus cTpaTeruy Ha HCTOPUYECKUX JaHHBIX JIJIS1 OLleHKH 3 (HEKTUBHOCTH.
D) UrnopupoBaHue MpOLUIBIX PE3YIbTATOB.
IIpaBuabHblii oTBeT: C
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7. Kak onTuMHu3UpOBaTh AITOPUTMHYECKYIO CTPATETHIO?
A) J1o6aBnATh ciyyaiiHbIe IpaBuIa.
B) Tosbko yBenmnuuBaTh 00bEM CIICTIOK.
C) N36erarh aBTOMATH3AIIHH.
D) Ucnonb3oBath MaTeMaTH4YE€CKHE MOEIHU JJIi MAKCUMU3ALUU JOXOIHOCTU MIPH
MUHUMU3ALUN PUCKA.
IpaBuiabHblii oTBeT: D

8. Uro ounennBaetcs B 3PPEKTUBHOCTH CTPATETUU?
A) Tonbko abCOMOTHAS JOXOAHOCTD.
B) Tonpko xomuccuu Opokepa.
C) Tosnbko CyOBEKTUBHBIC MHECHHS.
D) loxomgHocTh, puck, Sharpe ratio 1 MakCHMallbHasI TPOCAIKA.
IpaBuiabHblii oTBeT: D

9. Kak (akropHbIe MOJENN IIOMOTAIOT B apOUTpake?
A) OHM HE TOMOTaroT.
B) BrisiBisisi HeIOOIIEHEHHBIE aKTHBBI HA OCHOBE (PAKTOPOB.
C) Tonbko a5 XeHKUPOBAHHUS.
D) Jlns yBenuueHus pucka.
IIpaBuiabHblii oTBeT: B

10. Yto siBsieTCst KITFOUEBBIM MPUHITUIIOM ITOCTPOCHUS alITOPUTMUYECKUX CTPATETH?
A) ITosHas 3aBUCUMOCTb OT YEJIOBEYECKOI'O CYXKICHUS.
B) Tonpko MHTYUTHBHBIE PELLICHUS.
C) UrnopupoBaHue pbIHOYHBIX YCIOBHH.
D) Ucnonp30oBaHne JaHHBIX, TPABUI U OOPATHON CBSI3U JIJISl CHCTEMAaTHYECKOTO IOIX0/1a.
IIpaBuiabHblii oTBeT: D

KBu3s 3

1. Yro BkIIIOYAET peasnzalus alropuTMUIECKOM CTpaTeruu B pealbHOM BpeMeHH?
A) Tonbko pyyHOI BBOJ IaHHBIX.
B) UrnopupoBaHue BOJIaTUIBHOCTH.
C) ABTOMAaTH3UPOBAHHOE UCIIOJHEHHUE CJIETIOK Ha OCHOBE MPEyCTaHOBIEHHBIX IPABUII U
PBIHOYHBIX JaHHBIX.
D) Tonbko cumynanus.
IIpaBuabHbli oTBeT: C

2. Kak ontuMusnpoBaTh MopT¢enb Ha OCHOBE PHIHOYHBIX YCIOBHUI?
A) He mensaTh coctaB noprdens.
B) Tonbko yBeaMunBaTh JOTIO HATUYHBIX.
C) UrnopupoBatb HOBOCTH.
D) PerynsipHo nepepacnpeensiTh aKkTUBbI B 3aBUCUMOCTH OT TPEH OB, BOJIATUIHLHOCTH U
KOPPEJIALIAMN.
IIpaBuabHbIi oTBeT: D

3. Uro Takoe oreHka 3¢ (HeKTUBHOCTH nopTders?
A) Ananus 10X0IHOCTH, pucka, Sharpe ratio u cpaBHeHHEe ¢ OeHUMapKaMH.
B) Tonbko noacueT npuObLIH.
C) Tonbko cyObeKTHBHAs OLIEHKA.
D) UrnopupoBanue yObITKOB.
IIpaBuibHBIH 0TBET: A
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4. Korpga cieayetr KOppeKTUpoBaTh mopTdens?
A) Hukorpa.
B) Tosbko €xeroaHo.
C) Tonbko npu yOBITKAX.
D) Ilpu n3MeHeHu pHIHOYHBIX YCIIOBUM, OTKJIOHEHUHU OT L[EJIEBBIX BECOB MJIM CHUKEHUH
3¢ (HEeKTHBHOCTH.
IpaBuiabHblii oTBeT: D

5. Yro BKIIIOYAET MPE3EHTALNS UTOTOBOTO MTPOEKTA MO MOPTHEIbHOM CTpaTeTuu?
A) Tonbko rpadyKu T0XOTHOCTH.
B) Tosnbko TEKCTOBOE OMUCAHUE.
C) Onucanue cTpateruy, pe3ybTaToB O9KTECTUHTA, PUCKOB U PEKOMEHIAIUH.
D) UrnopupoBaHue JaHHBIX.
IpaBuiabhblii orBeT: C

6. Kak ympaBnare noprdenem B peaabHOM BpeMeHH?
A) TonbKo maccMBHO HAOIIOIATH.
B) Tonpko Bpy4HYIO TOProBaTh.
C) UrnopupoBaTh aBTOMaTH3ALHIO.
D) MoHHUTOPUTH MO3UIHMHU, HCTIOJHATH CJCIIKA U KOPPEKTUPOBATH HA OCHOBE aJIePTOB.
IIpaBuiabHblii oTBeT: D

7. UYto Takoe cTpecc-TECTUPOBAHUE B YIIPaBJIEHUU OpTdenem?
A) TectupoBaHue Ha HI€aTbHBIX YCIOBHUSX.
B) Tonpko aHanu3 nNpouuIbIX JaHHBIX.
C) UrnopupoBaHue pUCKOB.
D) Cumyrnsanust sKCTpeManbHBIX CHIEHAPUEB TS OLIEHKH YCTOWYMBOCTH MOPTQEIS.
IIpaBuiabHblii oTBeT: D

8. Kak nHTerpupoBaTh pbIHOYHBIE YCIOBUS B CTPATETHIO?
A) UrHopupoBats uXx.
B) Tonbko crienoBath (PUKCUPOBAHHBIM ITPaBHIIAM.
C) YBenuuuBaTh pUCK.
D) Ucnonb3oBaTh MHAMKATOPHI, Takue Kak VIX nian sakoHOMHUECKHUEe JaHHbIE, [T
aJanTanuu.
IIpaBuabHbIi oTBeT: D

9. Yro oneHnBaeTCs B KOPPEKTUPOBKE MoOpTdens?
A) Tonbko Tekymiasi npuObLIb.
B) Tonbpko komuccuu.
C) Db bhexTuBHOCTD, TMBEPCUPUKAIINST K COOTBETCTBHUE LIEIISIM.
D) Tonbko cyOBEKTHUBHBIE IPEATOYTEHHUS.
IIpaBuabHblii oTBeT: C

10. Kak mpe3eHTaIust mpoeKTa rmoMoraer B mpakTuke?
A) Ona He moMoraer.
B) Tonpko amns pa3BiedeHusl.
C) Urnopupyer pe3yabTaThl.
D) JleMmoHCTpHpYyeT HaBBIKM aHAJIN3a, YOexk1aeT B 3()(HEeKTUBHOCTU U MO3BOJISET YUUTHCS
Ha OLIMOKaX.
IIpaBuabHbIi oTBeT: D

IIpuMepHOe onUcCaHue U KPUTEPHUH OLICHUBAHUSA K HTOTOBOMY IIPOEKTY

DNEeKTPOHHBIA JOKYMEHT



Onuncanue npoexkra:

B pamkax mpoekTa cTyaeHTaM He0O0XOAMMO pa3paboTaTh KOMIUIEKCHOE MHBECTHIIMOHHOE
pelieHue, 1eMOHCTPUPYIOlee MPUMEHEHNE 3HAHUI U HABBIKOB, IMOJYYEHHBIX B XOJI€ U3yUEHUS
JUCUMIUTMHBL [IpoeKT MoimkeH BKIOYaTh (OPMHPOBAHHWE U OOOCHOBAHME HHBECTUIIMOHHOTO
noptdens ¢ yu€ToM CTPYKTYpbl (HUHAHCOBBIX PHIHKOB, OLEHKHA PUCKOB U JOXOJIHOCTHU, a TAK¥Ke
BBIOOpa W peanu3aluu alrOpUTMUYECKUX cTpaTeruil moprdensHoro Ttpeiaumara. Ocoboe
BHUMaHUE YJENAeTCs UHTErpalli TeOPEeTUYECKUX MOJIEe ¢ MPaKTUYeCKUMH HUHCTPYMEHTaMU
aHaJIM3a U YIPaBJICHUS aKTUBAMHU.

CTyneHThl TOJKHBI TPOJIEMOHCTPUPOBATH YMEHHE!

e AHAIM3UPOBATH CTPYKTYPY U XapaKTEPUCTUKU (PMHAHCOBBIX PHIHKOB M aKTHUBOB;

e IPUMEHSTH METO/IbI OIICHKH U YIPaBICHUS pUCKaMHU B MopTdere;

e HCIIOJIb30BATh MO/JIEJIN OLEHKH JIOXOIHOCTH U TIOKa3aTenu 3G(GEeKTHBHOCTH;

e IPOEKTUPOBATH U OMUCHIBATH AITOPUTMUYECKUE U TEXHUUECKUE CTPATEruH TPEIINHTa;
e OIITUMU3HUPOBATH PACHpPEACICHUE AKTUBOB C YUETOM JIMKBUIHOCTH U BOJIATUIILHOCTH;

e 000CHOBBIBATh BEIOOP MHCTPYMEHTOB U CTPATETHil C y4ETOM PEryIsITOPHBIX TPEOOBAHHUIA.

Kpurtepuu oneHnBanus:

1. AHaauTHyecKas 4acTh
— I'myOuHa ¥ TOYHOCTH ONMMUCAHMSA CTPYKTYPHI (PMHAHCOBOTO PBIHKA M XapaKTEPUCTHK
BBIOpaHHBIX aKTHUBOB;
— KOppeKkTHOCTh  OLIEHKH JIMKBUAHOCTH, BOJATHIBHOCTH W JPYTUX KIIFOUEBBIX
apaMeTpos;
— VY4er 3aKOHOAATEIbHBIX U PETYJIATOPHBIX aCIIEKTOB.
2. YnpapjeHHe PUCKAMM U I0XOAHOCTHIO
— IlpumeHeHune afieKBaTHBIX METOJIOB OIIEHKU PUCKA M JOXOTHOCTH;
— ObocHoBanme quBepcuduKauy Moprdens u pacyeT COOTBETCTBYIOIIMX MOKa3aTenei
(koppensius, CTaHIapTHOE OTKIIOHeHHE, ko3 durment [llapna u mp.);
— HckyccTBeHHBIN MHTEIJIEKT M OMUCAHHUE CTPATETHH XEPKUPOBAHUS PUCKOB.
3. AJropuT™Mbl H TOProBbie CTPATeruu
— KauectBO u  00OCHOBaHHOCTb  BBIOPAHHBIX TEXHHYECKUX HWHAUKATOPOB U
ITOPUTMUYECKHUX CTPATETUH;
— Onucanue nmporecca aBTOMaTH3aluy CIEIO0K U YIPaBJICHUs OpAEpaMu;
— IlpumMeHeHne MEeTOI0B ONTHMHU3AIIUH TTOPTQEIS.
4. TIpakTH4yeckas peaau3anus
— JIOrMYHOCTb U MOCIEA0BATENbHOCTh IOCTPOEHUS OPTQEs;
— PeanucTuyHOCTb MPEIOKEHHBIX PEIIEHUH ¢ Y4eTOM PHIHOYHBIX YCIOBHIA;
— Hanmuune pacueToB, TpaIKOB U BU3yaTH3aIHMNA, TIOATBEPKIAFOIINX BEIBOIBI.
5. Crtpykrypa u opopMiieHHe IPOEKTA
— YeTKOoCTh, IOTUYHOCTH U MOJHOTA U3JI0KEHMS,
— KoppekTHoe ncnosabp30BaHue TEPMUHOJIOTHH U CCBUIOK Ha TEOPETHUYECKHE UCTOYHUKH;
— KauectBo opopmienus tabnui, rpaduKoB U IPYruxX WUTIOCTPATUBHBIX MATEPHAJIOB.

3apaHus AJ1s1 MPOMEKYTOYHOM ATTeCTAIlUM MO JMCUMILINHE (MOTYJIIO0)

Ne n/m Saganue OTtBeT KoMmnerennus
1 Has3oBuTte 0CHOBHOM THII TPAaBOBOM HOPMBI, ®enepanbHbIii 3aK0H "O YK-2
PETYJIHPYIOLIEH IEATENBHOCTD Ha pBIHKE [IeHHBIX Oymar" /
(uHaHCOBBIX phIHKaX B Poccum. ®enepallbHbINA 3aKOH O PHIHKE

LeHHBIX Oymar, 3aKoH 0
LIEHHbIX Oymarax

2 YKaxuTe KIIOUEBOU pecypc, KOTOPBII Kanuran / ®uHaHCOBBII YK-2
HEOOXOJIMMO YYUTHIBATH ITPH BBIOOPE Karutai, IHBeCTUIIMOHHBII
ONITUMAJIBHOM CTpaTeruu NopTHEnbHOTO KaruTai
TpeUuHrA.

3 HazoBute ocHOBHOE OrpaHuueHe, KOTOPOE Puck / ®unaHCOBBIH PHUCK, YK-2
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CJICAYCT YUUTHIBATH IIPU OIPCACICHNUU KpyTa
3aJa4 B HOpT(beJIbHBIX MHBCCTHIHUAX.

PerHOYHBIH puck

4 Kaxoii MmeToz ucronb3yeTcst st BEIoopa Mogens Mapkosuiia /Teopus YK-2
ONITUMAJILHOTO cOCTaBa MOPTQEs ¢ y4ETOM noptdens MapkoBua,

MMEIOTNXCS PeCypCOB M OTPAaHUUICHHIA? Mopnenb onTHMHA3AINAN
ropTderns

5 YKaxkuTe MpaBoOBYH HOPMY, PETYIUPYIOLLYIO ®enepanbHblii 3ak0H "O YK-2
MpPUMEHEHUE JICPUBATHBOB IS KITUPUHTE ¥ KIMPUHTOBOM
XeKUPOBAHUS PHCKOB B TIOpTdere. nesreapHocTr / 3aK0H 0

kipunre, OenepaibHbIA
3aKOH O IepUBaTHBAX)

6 HazoBute ocHOBHO# npuHLIUTI 000CHOBaHUS Maxkcumu3anus 10X0IHOCTH YK-9
SKOHOMHYECKOTO PEIIeHHsI B TOPT(ENTBHBIX P MUHUMH3AIUH pucka /

WHBECTHUILIHSAX. OntuMu3anys JOXOAHOCTH U
pucka, bananc 10XoIHOCTH U
pHucKa

7 Kaxkoil nokazatens HCIOAB3YETCS IS HoxomaHocts / Oxxumaemast YK-9
aHaJIM3a YKOHOMUYECKOH MHpOopManum u JI0XOIHOCTb, MIcTOpHUueckas
JaHHBIX B opTdene? JIOXOTHOCTD

8 YkaxuTe SKOHOMUYIECKYIO CTPATETHIO, JHusepcudukarms / YK-9
pa3paboTaHHYIO HAa OCHOBE aHAIIN3a TaHHBIX [optdenbHas
JUTSE TOPT(ENBHBIX PELICHHA. nuBepcudukanms,

Pacnpenenenue akTHBOB

9 HazoBuTe S5KOHOMHYECKYFO TEOPHIO, Teopust moprderst / YK-9
MPUMEHSIEMYIO T 00OCHOBAHHS CTpaTErHi CoBpeMeHHas TeopHst
B IOPT(ETBHBIX HHBECTHIIUIX. noptdenst, Teopus

MapxkoBuiia

10 Kakoii MeTos1 000CHOBaHHS Y KOHOMHUYIECKIX dakTopHbI aHATU3 / YK-9
pelleHuid BKIF0OYaeT aHain3 GpakTopos MHorogaKkTOpHBIi aHaIH3,
pbiHKa? ®dakTopHasi MOJIEIb

11 Ha3zoBute 0a30BO€ 3KOHOMHYECKOE ITOHITHE, Oxupmaemasi 10XOIHOCTB / OIIK-7
HCIIOJIb3yeMOe IS pacuéra 3 PeKTUBHOCTH Cpenssist TOXOIHOCTb,
nopTdens Ha OCHOBE MaTEMaTHIECKOTO JoxoaHocTh opTdens
aHaJIM3a.

12 Kaxkoit MmaTemaTHuecKkuii METO NPUMEHSETCS JIuneitnas ontumusanus / OIIK-7
JUISL ONITUMU3AIUH cocTaBa mopTdes B OnTuMH3aMOHHAs! MOJETb,
po(eCcCUOHATIBbHOMN IeATENbHOCTH? Maremartuueckas

ONTUMU3ALUS TOPTQes

13 VYKaxuTe 59KOHOMUYIECKHI MTOKA3aTeNb, Koadpduument Hlapma / OIIK-7
pPaccUHTHIBAEMBIH C UCTIOIH30BAHUEM Sharpe ratio, Kosdpunment
MaTeMaTHYECKOTO aHAIH3a [T OIICHKU [apma
pUCKa.

14 Hazosute 3amady, pemaemMyio ¢ oMOIIbI0 Ornenka s dexruBHOCTH / OIIK-7
9KOHOMHYECKHUX 3HAHUH B aHAIH3E Amnamus a¢pdexruBHOCTH,

NOPTQETbHBIX CTPATEIHH. OrneHka 10X0AHOCTH

15 Kakoii nHCTpyMEHT UCTIONB3yeTCs IS Excel / Microsoft Excel, OIIK-7
MPUMEHEHNA SKOHOMUYECKUX 3HAHUH B ITporpamma Excel
00paboTKe JAHHBIX MOpThens?

16 HazoBute ocHOBHOE MpaBOBOE MOHATHE, DOmuccus / DMuUcCHs LIEHHBIX OIIK-8
MPUMEHSIEMOE B 00JIACTH BBIMTYCKa IIEHHBIX Oymar, Beimyck akiuii
Oymar Juist mopTdeTbHBIX NHBECTHIINH.

17 YKaxXuTe MpaBoBYIO 00J1aCTh, Koprmoparusroe mpaso / OIIK-8
HCTIONB3YEMYIO IPH BEIOOpE CTpaTeruil B IIpaBo eHHbIX OyMmar,
nopTQETHHOM TPEUIMHTE. DUHAHCOBOE NPaBO

18 HazoBuTe npaBoBOii aKT, peryaIupyIOIHii I'paxnmanckuii Komexc OIIK-8

HMHBCCTUIIMOHHYIO JACATCIbHOCTDH B Poccun.

Poccuiickoii @enepaunu / 'K
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P®, IN'paxxganckuii Kogeke

19 Kaxoe npaBoBoe 3HaHNE PUMEHSETCS MTPH PerynupoBanue psiHKa OIIK-8
COOJTIOTICHNY OTPaHUICHHH B TIOPTQEITHHBIX HeHHBIX OyMar / PeiHOYHOE
CTpaTerusx? perynuposanue, Hanzop 3a
PBIHKOM
20 VYKaXuTe MpakTHICCKUi acrekT npuMenenus | CoOroaeHue IMIECH3NOHHBIX OIIK-8

MPABOBBIX 3HAHUH B YIPaBICHUN
nopTdenem.

TpeboBanmii /JInIeH3NPOBaHIE
nearenbHocTH, [IpaBoBoe
COOTBETCTBHC
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