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1. Kparkasi XapakTepuCcTHKA TUCHUINIMHBI (MOIYJIs)

Pabouas mporpamma auctumuinHbl (Monyiisi) «KonndecTBeHHbIE (PMHAHCHD) COCTABJICHA B
COOTBETCTBUHU € (eaepaibHbIM T'OCYJAapPCTBEHHBIM O0pa30BaTEIbHBIM CTAHJAPTOM BBICHIETO
oOpa3oBanus — OakanaBpuar no HanpasiaeHuto 02.03.01 «MaremMaTuka U KOMIBIOTEPHBIC HAYKH,
npodunp «lIporpamma naByx mumiomoB HUY BIHID u LY «lIpuknagnas maremaTtuka u
uH(pOpMATHKA», YTBEPKACHHBINH MPUKa3oM MMUHHCTEpPCTBA HAyKH W BBICHIETO 0Opa3oBaHUS
Poccuiickoit ®eneparuu Ne 807 ot 23.08.2017 ropa.

Wzyuenne nmucuurumHbl (Moayis) «KonnyecTBeHHBbIE (DUHAHCHI» IMO3BOJSET OCBOUTH
MaTeMaTHYeCKHUe MOJIEIN U CTAaTUCTUYECKHE METOIbI /ISl TOYHOM OLIEHKH PUCKOB, LIEHHBIX Oymar
U MPOU3BOJIHBIX MHCTPYMEHTOB, YTO MOBBIIIACT 0OOCHOBAHHOCTHh (DMHAHCOBBIX PEHICHUH. DTH
HABbIKM KPUTHYECKM BaXXHbl IS  CO3JAHMsI  QJITOPUTMOB  TpeWIUHra,  yIpaBiICHUS
WHBECTUIIMOHHBIMH TOPTHEIIMU U Ppa3pabOTKu (PUHTEX-TMPOJYKTOB B YCIOBHUSX BBICOKON
PBIHOYHOM BOJIATHIILHOCTH.

MecTo AMCHMILIMHBI (MOAYJIs1) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

Hacrosimas gucuumimHa (MOAY/b) BKJIIOYEHA B yueOHBbIE IUIAHBI MO IIpOrpaMMam
noAroToBku OakanaBpuara no HampasieHuto 02.03.01 «MaremaTuka U KOMIBIOTEPHBIE HAYKH,
npoduns «I[Iporpamma nByx nurmiomoB HUY BIID u LY «lIpukiagHas maremaTka u
uH(pOpMATHKa» W BXOIWT B BapUATUBHYIO 4YacTh bioka 1, dopmupyeMmyo ydaCTHHKaMHU
00pa30oBaTeNbHbIX OTHOIICHUMN, KaK JUCIUILINHA 110 BBIOODY.

Juctumumaa (Moysib) u3ydaercs Ha 3 win 4 Kypce B 6,7 wim 8 cemecTpe 1Mo BBIOODY.
JlocTyIHa K M3YYEHHIO MOCIIE YCICITHOTO OCBOCHHS AUCIUILUIMH (MOIyIieit): « THBECTHIIMOHHBIN
aHanu3y», «BpeMeHHbIe pSAIbI U TAHENbHBIE TaHHBICY.

Heap u3yyeHus: AMCUMIJIMHBI (MOAYJISI): OCBOCHHE MAaTEMATUYECKUX U CTATUCTUYECKUX
METOJIOB ISl aHAJIM3a U MPUHATUS 0OOCHOBAHHBIX pelieHul B chepe GUHAHCOB, MHBECTUIIMHN U
yIpaBJeHUS! PUCKAMH.

3agauun u3y4eHust JMCHUILIMHBI (MOIYJIS):

— W3yYUTb OCHOBHBIE MAaTEMaTUYECKUE MOJEIM M HMHCTPYMEHTBI, HCIOJb3YEMBIE B
KOJIMYECTBEHHOM aHaiu3€ (UHAHCOBBIX aKTHUBOB, TaKWX Kak MOJENIU I€HOo0Opa3oBaHus
OIIIMOHOB U OLICHKU PUCKOB;

— OCBOMTb METO/Ibl CTATUCTUYECKOTO aHAIN3a JAHHBIX J1JIs1 IPOTrHO3UPOBAHUS PHIHOYHBIX
TEHJCHIIUIA U ONITUMHU3ALMY WHBECTUIIMOHHBIX TOPTQENei;

— HAy4WUTbCSl MPUMEHATH BBIUUCIUTEIbHBIE TEXHUKM M TPOrPAMMHBIE CpPEICTBA s
pelIeHNs IPaKTUUECKUX 3a]1a4 B 00J1acTH (PUHAHCOBOTO MOJIETMPOBAHUS U YIIPABIICHUSI pUCKAMU;

B pe3yabTare 0CBOCHUSI AUCHHMILIMHBI (MOAYJIs1) 00y4AIOUIUIICS 10JI2KEeH

3Hamp:

— OCHOBHBIE€ KOHIENIUH U COBPEMEHHBIE TEHCHIIMH KOJIMYECTBEHHBIX (PMHAHCOB;

— MeTO/ABl MOJEIUpPOBaHMS BoJaTwibHOCTH aoxonHoctd aktuBoB (GARCH, ARCH,
VAR);

— TPUHIUIBI OLICHKU M TPOTHO3UpoBaHus (huHaHCOBBIX puckoB (Value-at-Risk);

— DOMIOHUpPUYECKHE OCOOCHHOCTH  (PMHAHCOBBIX  JAHHBIX U BBICOKOYACTOTHOTO
MOJIEJTUPOBAHUS,;

— TEOPETUYECKUE OCHOBBI TUIIOTE3bl 3PPEKTUBHOTO PHIHKA,

ymembw:

— TMPUMEHATh IKOHOMETPUUYECKHE METObI JJIs aHAIN3a (PMHAHCOBBIX JaHHbIX;

— CTpPOUTDH U UHTEPIIPETUPOBATH MOJIEIU BOJATHIBHOCTH;

— OLIEHUBATh TOYHOCTh IPOrHO30B PUCKOB U JJOXOJIHOCTH;

— TMPOBOJUTH OIKTECTHPOBAHUE MOJIETEH yIpaBIE€HUS pPUCKAMH,

— aHaJM3HUPOBATh MPEICKa3yeMOCTh (PUHAHCOBBIX PHIHKOB;
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é1a0ems:

— HaBBIKaMH pabOTHI ¢ (UHAHCOBBIMUA SKOHOMETPHUIECKUMHU MOJICIISIMH,
— METOoJaMH MPOTHO3UPOBAHUS PHIHOYHBIX PUCKOB U JIOXOIHOCTH,

— METOJaMH aHaJK3a BRICOKOYACTOTHBIX (PMHAHCOBBIX JTAHHBIX;

— HaBBIKAMU MHTEPIPETALUU PE3YIHTATOB KOJIMUECTBEHHOTO aHAJIN3A,;
— HaBBIKAMH MPE3CHTAINH U 3aIIUThI (PUHAHCOBBIX MOCIICH.
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2. IlepeyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs

Komnerennuu, ¢opmupyemble B pe3ylibTaTe OCBOSHHS TUCHMIUIMHBI (MOIYJS) TpU
MIPOBEJCHNH YUeOHBIX 3aHATHI B (hopMe KOHTAKTHOU pabOThI 00YYAIOIIUXCS C IEAArOTHYECKUMU
paboTHUKaMU YHUBEpCUTETA U B POpPME CAaMOCTOSATENILHONU PabOThI 00yUYarOIIUXCS:

KomnereHnuus Conep:xanue Nuaukartop IlepeyeHb MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIeTeHIIMH KOMIIeTeHIIMH 00y4yeHMs1 10 JUCHHUILIMHE (MO1YJII0)
YK-2. CriocobeH onpeaensTh YK-2.1. 3HaeT AEWUCTBYIOIINE PABOBbIE HOPMBI,
KpYT 3aJa4 B paMKax pETYIUPYIOIIHE ACITEIbHOCT B 001aCTH
MIOCTaBJICHHOH LieJIU U peleHus 3a1a4, OCHOBHBIE METOJIbI U
BBIOUPAThH MOJIXO/IbI K OTpENIENICHUIO KpyTa 3a1a4
ONTUMAJIbHBIE CITOCOOBI
UX PELICHUs, NCXOIS U3
NeHCTRYHOIIIX YK-2.2. Ymeer ONpEEIATH KPYT 3a7a1 B paMKax
MPABOBBIX HOPM, MOCTaBJICHHOH 1LIeNH, BEIOUPATh
HMEIOIIIXCS PECYPCOB H ONITUMAJIbHbIE CIIOCOOBI peIIeHH 3a1a4,
P —— YUUTHIBAsI UMEIOIIUECS PECYPCHI H
OTpaHUYCHHUSI
YK-2.3. NmeeT mpakTHYECKHiA OTIBIT IPUMEHEHUS
3HAaHUH O MIPABOBBIX HOPMAX U pecypcax B
peaTbHBIX CUTYalUsIX, pa3padOTKU U
peai3aluy pElIEHU B COOTBETCTBUH C
YCTAHOBJIEHHBIMHU OTPaHUYECHUSIMH
YK-9. Crioco0eH mpuHIMAaTh YK-9.1. 3HaeT OCHOBHBIC YKOHOMUYECKHE TEOPHUH U
000CHOBaHHBIE NPUHIIMITEL, HOPMATUBHBIE U TIPABOBHIC
KOHOMHUYECKHE aKThl, PETYJIUPYIOLINE YKOHOMUYECKYIO
peLICHNS B Pa3IMYHbIX JESITENbHOCTh
obmacTsix YK-9.2. YMeeT aHanu3UpOBaTh SIKOHOMUYECKYIO
KUIHEEATETBHOCTH UH(OPMAIUIO U JaHHbIE; pa3padbaTeiBaTh U
000CHOBBIBaTh SKOHOMUYECKUE CTPATETUU
U peIICHUs
YK-9.3. NwmeeT npakTH4eCKHii OMBIT B TPUMEHEHUHU
9KOHOMHYECKHX 3HaHUH B peaibHbIX
CUTYyalUsiX U MPOEKTax
OIIK-7. Crniocoben OIIK-7.1. 3HaeT 6a30BbIE IKOHOMHYECKUE TIOHATHS,
UCIIOJIb30BaTh OCHOBEI OCHOBaHHbBIE Ha TIPUMEHEHHUN
9KOHOMHYECKHUX 3HAaHUH MaTeMaTHYECKOT0 aHaJIN3a
B Pa3NUYHBIX chepax OIIK-7.2. YMeeT UCIob30BaTh 3KOHOMUYECKUE
KUIHEEATEITHBHOCTH 3HAHUS JUIs1 ONITUMHU3AIUH U PElICHUs 3aa4
pOo(heCCUOHAIBHON JISATEIIbHOCTH
OIIK-7.3. NMmeeT npakTH4ecKUil ONBIT B IPUMEHEHUU
9KOHOMHMYECKHX 3HaHUH B
npoeccnoHaabHON 00IacTH
OIIK-8. Crniocoben OIIK-8.1. 3HaeT OCHOBHBIE TIPABOBBIEC TIOHATHUS U
MCIIOJIB30BaTh OCHOBEI 00JIaCTH UX UCTIONB30BAHUS
NPaBOBBIX 3HAHUW B
pasanuHbIX cdepax OI1K-8.2. YMeeT ucnonbp30BaTh NPaBOBHIC 3HAHUSA B
JKU3HEOCATECIbHOCTH HpO(i)eCCHOHaHLHOI)'I JCATCIIBHOCTHU
OIIK-8.3. NmeeT mpakTHYECKHA OTIBIT IPIMEHEHUS

MPABOBBIX 3HAHUI B TIPO(eCCHOHATHLHOMN
oOiactu
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3. TemaTu4yeckuii mjian

Nen/ TpynoeMKocTh, akageMH4YecKHe Yachl
n Ounas ghopma
AynutopHasi paboTa
HanmenoBanue
pasnesia AMCUUTLIMHBI = E TUK y
= a3 5 = CamocTosiTe | (TeKylIHii KOHTPOJIb
(Mozynst) = = o =
= z z & Kontpoan JbHAsA ycreBaeMocTH)
o) S EE padora
q 53 < ™
®, =
=
1 BBenenue B Kypc. 2 2 13 IMonroroBka k
OMOupUUecKue CeMHHapYy,
0coOeHHOCTH Homainue 3aganus
(hMHAHCOBBIX JIAHHBIX Ksu3
2 MonenupoBanne 4 4 2 13 [MoaroroBka k
BOJIATHIILHOCTH CEeMHHapYy,
JOXOJHOCTH aKTHBOB: Jlomarnue 3anaHus
BBEJICHHE KBu3
3 BexropHnas 2 2 2 13 IToaroroBka k
aBTOperpeccus CEeMHHapYy,
JlomarHue 3a1aHus
4 MonenupoBanmne 4 4 2 2 13 [MoaroroBka k
BOJIATHIILHOCTH CEeMHHapYy,
JOXOAHOCTH aKTHBOB: Jomainue 3ananus,
pacIpeHus KontponbHas padota
5 OreHka mporHO30B 4 4 2 2 14 [ToaroroBka k
PHUCKOB ¥ JOXOAHOCTH CeMHHapYy,
Jlomaiinue 3anaHus
Ksus
6 I'mnoresa 4 4 2 14 IToxaroroBka k
3G HEKTHBHOTO PHIHKA U ceMUHapy,
MpeCcKa3yeMOCTh Jlomainnue 3a1aHus
pBIHKA
7 VYipaBieHue puckamu u 4 4 2 14 ITogroroska k
Value-at-Risk CeMHHapYy,
Jlomainnue 3anaHus
Ksu3
8 MonenupoBanue 4 4 8 14 [Toaroroska k
BBICOKOYACTOTHBIX CeMHHapY,
(hMHAHCOBBIX JJAHHBIX Jlomainnue 3ananus,
IIpoekt
IK3amen 2
Hmozo: | 28 28 12 14 108
Obvem oucyunaunvt (Mooyns) 190
(¢ ak. u.)
Obvem Ooucyunaunvt (Mooyns) 5
(6 3au. eo.)
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4. CopepxaHue IMCUUILTAHBI (MO1YJIs)

Nen/m HaumenoBanue pasgeiia Copeprxanue TMCHUILINHBI (MOYJIA) O TeMaM
AUCHUNJIMHBI (MO1YJIs1)

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

2 MopaenupoBanue BonaTHILHOCTH | BBenenue B Mmogenuposanue BonatwiabHocTH: ARCH-Monmenn.
nmoxonHocTy akTuBoOB: BBeneHne | GARCH monenn u apyrue pacmmpenns ARCH mist ananmza

JIOXOAHOCTEN
3 Bekropnast aBroperpeccus Bextopnas aBroperpeccust (VAR) u e€ npuMeHeHue B
MTPOTHO3MPOBAaHNH (PMHAHCOBBIX IMOKA3aTEIeH

4 MopnenupoBanne BonatminsHoctr | Mogenmn EGARCH n TGARCH st yaera acuMMeTpun
JOXOAHOCTH aKTHBOB: BOJIATHJILHOCTU. MIHTErprpoBaHHbIE MOJIETTN BONATHIBHOCTH U
pacuIpeHus IPOTHO3UPOBAHHE PHUCKOB

5 OreHKa IPOTHO30B PUCKOB H MeTopI OIIEHKH TOYHOCTH IMPOTHO30B JJOXOJHOCTH M PHCKOB.
JIOXOJTHOCTH CpaBHUTENBHBIN aHAJIW3 METOJIOB MPOTHO3MPOBAHMS PHCKOB

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

7 Ymupasnenue puckamu u Value- [puHIUITET yIIpaBIIeHHs pUcKaMu U Moaenu Value-at-Risk.
at-Risk Backtesting Mozieneii yrpaBiaeHHs pUCKAMH

8 MoaenupoBaHue MeTopI MOJISTUPOBAHUS BEICOKOUYACTOTHBIX (PMHAHCOBBIX JIAHHBIX.

BBICOKOYACTOTHBIX (DMHAHCOBBIX
JAHHBIX

3MHI/IpI/I‘ICCKI/II71 aHaJIM3 BBICOKOYAaCTOTHBIX JaHHBIX! KEHUCHI
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5. YueOHO-MeTOaHYECKOE O0ecIIeUeHue

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

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTY K  DJIEKTPOHHO-OMOIMOTEYHOH  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 MPeIeIIaMH.

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

OcHnognas numepamypa:

1. bab6aiineB, B. A. MaremaTudeckue MeTOIbl ((PMHAHCOBOTO aHAIM3a : yueOHOe mocooue
utst By30B / B. A. Bab6aiiues, B. b. 'ncun. — 2-e u3., ucrp. u gon. — Mocksa : 3pareiascTBo
IOpaiirt, 2026. — 169 ¢. — (Bsicmiee obpazoanue). — ISBN 978-5-534-17101-3. — Teker :
uiekTpoHHBIH  //  OOpaszoBarenpHass  miatdpopma  FOpait  [caiit]. —  URL:
https://urait.ru/bcode/586348

2. EBcees, E. A. Dxonomerpuka : yueOHuk /uii By30B / E. A. EBcees, B. M. bype. — 2-¢
u31., uctp. u n1on. — Mocksa : U3gatensctBo FOpaiit, 2026. — 186 ¢. — (Briciiee oOpazoBanue).
— ISBN 978-5-534-10752-4. — TexkcT : anexTpoHHbIi // O6pa3oBarenbHas miardgopma FOpaiit
[caiiT]. — URL.: https://urait.ru/bcode/585457

Jononnumensnan numepamypa:

1. bopoaun, A. . MeTozas! oNTUMHU3alUU B 3KOHOMUKE U (PMHAHCAX : Y4eOHUK JJIs BYy30B
/ A. . boponuw, U. 10. Beirogunkosa, M. A. I'opckuii. — Mocksa : UznarensctBo FOpaiit, 2025.
— 157 ¢. — (Bricmiee o6paszoBanne). — ISBN 978-5-534-15218-0. — TekcT : 351eKTpOHHBIH //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/568245.

2. BaBwioB, C. A. ®unaHcoBass MmaremaTHka. CTOXacTHYeCKMH aHaiIM3 : Y4eOHMK U
npaktukym ais By3oB / C. A. Basunos, K. FO. Epmonenko. — Mocksa : U3narensctBo IOpaiit,
2025. — 244 c. — (Boicmee ob6paszoBanme). — ISBN 978-5-534-02650-4. — Tekct
anekTpoHHsld  //  OOpazoBatenpHass  miatdgopma  IOpaitr  [caiit]. —  URL:
https://urait.ru/bcode/560845.

3. ®uHaHCHI OpraHu3aluii: ynpasieHne (GUHAHCOBBIMU PUCKAMH : yYEOHUK M MPAKTUKYM
JUIs cpeHero npodeccuonanbHOTo 00pazoBanus / moxa pexakuueit U. 1. Xomuany. — 3-e u3.,
nepepad. u gon. — Mocksa : M3parensctBo Opaiit, 2026. — 569 c¢. — (IIpodeccronansHoe
obpazoBanmue). — ISBN 978-5-534-18735-9. — Texkct : amekTpoHHBIN // OOpazoBaTenbHas
iatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/586552

6. MaTepuaabHO-TEXHHYECKOE 00ecTeyeHne

VYHUBEpCUTET pacmojaraeT MaTepHallbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JEMCTBYIOIINM MTPOTHBOIIOKAPHBIM MPaBUJIaM M HOPMaM M 0OECTICYMBAOIIEH MTPOBEACHUE BCEX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTUYECKOW M Hay4dHO-
HCCJIEIOBATENIbCKOM paboT 00yyaronuXcsl, IPelyCMOTPEHHBIX YU€OHBIM IIJIAHOM.

[TomerieHus1, KOTOpPBIE MPEJICTABIAIOT COOON yueOHbIE ayAUTOPUH IS TPOBEICHUS 3aHATHH
JEKIIMOHHOTO  THUIMA, 3aHATHH CEMHHApCKOro (NMPaKTHYEeCKOTrO0) THIA, TPYNIOBBIX W
WH/IMBUYAJIbHBIX KOHCYJbTAIUH, TEKYIEro KOHTPOJIS U MPOMEXYTOYHOM aTTeCTalllH, a TaKKe
MIOMEIMICHUS TSI CAMOCTOSATENBHOM paOOTHl M TOMEIICHUS [Tl XpaHEHHsI ¥ PO(QUIAKTHIECKOTO
oOciy>xuBaHus yueOHOro ob6opynoBanus. [lomeneHns: yKOMIUIEKTOBAHbI CIIEUATN3UPOBAHHON
MeOeTbI0 U TEeXHWYECKHUMHU CPEICTBAMH OOYUYEHHsI, CITY)KAIIUMH JUIsl TIPEICTABICHUST YIeOHOM
uHpopManru OOJIBIION ayTUTOPUH.
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N3yuenne quCIuIInHb (MOIYIIs) 00ECIIeYnBaeTCs B YYCOHBIX ayIUTOPHSIX, OCHAIIICHHBIX

— CTOJIaMH U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOU;

— MEXaHWYECKHMHU KaIbKYJISITOPaMHU;

—  CHENHUAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITIOYAs IEMOHCTPAIIHOHHOE 000PYI0BaHHE.

[TomereHus U1 CaMOCTOATEIBHOM pabOThHI 00YJAIOIIMXCS, B TOM YHCIIE IPUCIIOCOOTICHHbIE
JUI WCIOJB30BAHUS MHBAJIUAAMHU M JUIAMUA C OTPAaHUYECHHBIMH BO3MOXKHOCTSMHU 370POBBS,
OCHAIIIEHbl KOMIBIOTEPHONH TEXHUKOH C BO3MOXKHOCTBIO MOAKIIOUEHUS K ceTu «MHTepHeT» u
o0ecrieyeHHeM  JIOCTyNa B OJEKTPOHHYIO  MH(POPMALMOHHO-OOpPA30BATEIBHYIO  CPEdy
YHuBepcurera.

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

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 oopazoBanue” | 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  OOecreyeHusl, COBPEMEHHble MpodeccuoHanbHble 0a3bl  JaHHBIX U
MH(POPMAaLIMOHHBIE CIIPABOYHBIE CUCTEMBI:

HaumenoBanue 110 ITpousBoacTBoO JluneH3nonHoe / cBOOOIHO

pacmpocTpansiemoe

OnepanyoHHbIE CHCTEMBbI:

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

Bpay3zepbI:

Supexc.bpaysep OTEYECTBEHHOE CBOOOIHO paclpOCTpaHsIeEMOe

Google Chrome 3apy0exHOoe cBOOOJIHO pacrpocTpaHsIeMoe

Od¢ucHble NIPUIOKEHHU:

Microsoft Imagine (Visio, OneNote) 3apyOexHoe JIMLIEH3UOHHOE

TeXstudio 3apy0exHOe CBOOOJIHO pacIpOCTPaHIEMOE

Adobe Acrobat Reader 3apy0exHOe cBOOOJIHO pacrpocTpaHsieMoe

ITporpaMmHoe obecneueHune 1Jisl IVIAHUPOBAHUS M YYeTa BPeMeHHU:

Toggle app | 3apyOexkHOE | CcBOOOJIHO pacnpocTpaHsIeMoe

CucTeMBbl YIPaBJIeHHs] TPOEKTAMM:

Microsoft Imagine (Project) | sapyGesxHoe | muuensnonHOE

CucTemMbl ynpasJieHusi 6a3aMH TaHHBIX:

Microsoft Imagine (SQL Server) | sapyGexmoe | muuensnonHOE

Cucremsbl peepBHoro konuposanms (backup):
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Acronis Backup Advanced for HyperV | sapy6exHoe JMLIEH3UOHHOE

Cnpanoqﬂo-npanonue CUCTCMbI:

KoncynsrantIliroc: cripaBOYHO-TIPaBOBast OTEYECTBEHHOE JINIIEH3HOHHOE
cucTema

Cpencrsa aHTHBHPYCHO# 3aLIATHI:

Kaspersky Endpoint Security mst 6usaeca OTEYECTBEHHOE JIMILEH3UOHHOE

Cranmaprasiii Russian Edition

Cpensl pa3padoTku:

Visual Studio Code 3apyOexHOe CBOOOIHO pacpoCTPaHIeMOe
Bash (Unix shell) 3apyOekHOE cBOOOJIHO pacnpocTpaHsIeMOe
Anaconda 3apy0eKHOe CBOOOJTHO pacIpoCTpaHsIEeMOe
Robotic Operating System 3apy0exHOe CcBOOOHO pacIpOCTPAHIEMOE
CopelliaSim 3apy0exHOe CBOOOJIHO pacrpocTpaHsieMoe
Google Colaboratory 3apy0exHOe CBOOOIHO pacpOCTPaHIEMOe
ITakeThbl MPOrpaMMHBIX CPEICTB U OMOJTHOTEK:

AutoPsy 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe
Interactive Disassembler (IDA) 3apy0exHOe CcBOOOJHO pacIpOCTPAHIEMOE
Cucrembl ynpasjieHusi onéanorpaguyeckoi uHpopmanmeii:

Zotero | 3apy6exnoe | cBOGoIHO pacipocTpansieMoe
CepBuchl u C1y:KObI:

Bind 3apy0exHOe CcBOOOJHO pacIpOCTPAHIEMOE
Docker 3apyOeKHOE CBOOOJIHO pacnpocTpaHsIeMOe

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

B npouecce nzydenust aucuuriauHbl (Monyis) «KonnmdyecTBeHHblE (DUHAHCBHD» B paMKax
TEKYILLEro KOHTPOJIsSI YCIIEBAEMOCTH HCIOJb3YIOTCS TaKUe BHJIbI yUeOHOH paboThl, KaK JICKIHH,
CEMHUHAapbl, NPAKTHUUECKHUE 3aHATHUS, ayauTopHas paboTa, JAOMAalIHHE 3aJaHUsl, KBU3bI,
KOHTpOJbHas paboTa, MpPOEKT, a TaKkKe pPa3JIUYHble BHJBl CaMOCTOSTEIbHONH pPabOTHI
oOydaroluxcsi MO 3aJlaHuI0 [PEeNoJaBaTelisd, HaIpaBJIEHHbIE Ha pa3BUTHE HABBIKOB
npodeCCHOHATBHON JIEKCHKH, 3aKperieHue MPAaKTUYECKUX MPO(ecCHOHATbHBIX KOMIIETEHIIHH,
MOOUIPEHNE UHULIUATHB.

Jlexyus — cuUCTeMaTHYecKoe, IOCJIEI0BATEIbHOE, MOHOJOTHUYECKOE  M3JI0KEHUE
nperno/iaBaTeseM yueOHOTo MaTepuraa, Kak MpaBuiio, TEOPETUYECKOTO XapaKTepa.

B mponecce nekuuii peKOMEHIyeTCS BECTH KOHCHEKT JIEKLUI: KpaTKO M CXEMaTHYHO
(UKCUPOBATh OCHOBHBIC WIEH, BHIBOJBI M OOOOIICHUS JIEKIMW; BBIIENATH BaXXHBIE MBICIH,
KJIIOYEBbIE CJIOBa U TepMUHBL. HeoO0XonMMo OTMETUTh BONPOCHI WM MaTepuabl, KOTOpHIE
BBI3BIBAIOT 3aTPYIHEHHS, U TOMBITATECS HAWNTH OTBETHl B PEKOMEHJOBaHHOW JuTeparype. Ecin
pa3oOpaThCsi B MaTepuane He YAaercsi, CleAyeT cOpMYIMpPOBaTh BONPOC M 3aJaThb €ro
MPETO/IaBaTeI0 Ha KOHCYJIBTAIIMH WA BO BPEMSI CEMHUHAPCKOTO (TIPAaKTUYECKOTO) 3aHSTHSL.

Cemunap — 310 Qopma y4yeOHON NEATENBHOCTH, MPOBOIMMAsl B Y4eOHOM 3aBEeIECHUU O]
PYKOBOJICTBOM TIPETOJiaBaTelisi, TJ€ CTYACHTHl AaKTUBHO YYacTBYIOT B OOCYXKICHHSX,
MPAKTUYECKHX 3aJaHMsIX U APYrux (popmax B3aMMOACHCTBHSL.

Jlnst ycrentHo# MOJArOTOBKH K CEMUHAPY PEKOMEHYETCS 3apaHee 03HAKOMHUTHCS C TEMOU
3aHIATHSI ¥ OCHOBHBIMH MaTepuaiaMH, 4TOObI MMETh BO3MOKHOCTH AKTHBHO YYacTBOBaTh B
ob6cyxaeHnu. Takke MoJIe3HO MOATOTOBUTH BOIPOCHI M UEH NJIsi OOCYKIECHHUSI, YTO TIOMOXKET
rI1y0Ke TIOHATH MaTepHal U MPOIEMOHCTPUPOBATH 3aHHTEPECOBAHHOCTb.

Ayoumopnas paboma — akTuBHas paboTa CTyJeHTa Ha CEMHHApE, €ro OTBETHI Ha BOIPOCHI
MpenoiaBarelisa U y4acTHe B IUCKYCCHH.
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JIns ycTienHoro yJacTusi B CEMHHApE CTyJCHTaM PEKOMEHIYEeTCs 3apaHee 03HAKOMHTHCS C
TEMON OOCYXXAEHUS, MPOYUTaTh HEOOXOJMMbIE MaTepHUaibl U MOATOTOBUTH BOMPOCHL. BaxkHO
aKTHBHO CIIYIIaTh M BOBJIEKATHCS B IUCKYCCHIO, BHICKA3bIBas CBOM MHEHHS M apTyMEHTUPYS HX.
[Ipu oTBeTax Ha BOIMPOCHI MPEMOJNABATENS CTOUT OBITH YBEPEHHBIM, YETKHUM M JIOTUYHBIM,
OIUpAsiCh HAa U3y4YEHHBIN MaTepHrai. Takke IMoJIe3HO MOICPKUBATH IUAIOT C OJTHOKYPCHUKAMH,
4T00BI 000TaTUTH 00CYXKACHUE U PACIIUPUTH CBOHM 3HAHUSI.

Ilpakmuueckue 3anamus — axTUBHas Gopma oOydeHHUs, B paMKaX KOTOPOH CTYIIEHTHI
MPUMEHSIOT TEOPETUYECKHE 3HAHMS Ha MPAKTHKE, BBIMIOJHSIS 3a/aud, SKCHEPUMEHTHI HIIU
yIpaxHEHUs JJ1s1 3aKPETUICHUS HABBIKOB U YMEHUN. OHU CITIOCOOCTBYIOT Pa3BUTHIO MPAKTUYECKUX
KOMIIETCHIIMM, CTUMYJIHUPYIOT CaMOCTOSITEIBHOCTh M IO3BOJISIIOT HMHTETPUPOBATH 3HAHUS W3
Pa3IMYHbIX AUCUUILINH B pEaJIbHbIE CLIEHAPUH PEIICHUS TPOOIIEM.

Homawnee 3a0anue — HaOOP 3a7ad 10 TeMaM HEAECIH.

[Ipu pabGore Hax JOMAIIHUMHM 33JaHUSIMM  BaXKHO BHUMATEIbHO O3HAKOMHUTBCS C
TpeOOBaHUSMHU M CPOKaMH BBIIOJHEHHS. PexomeHayeTcst pa30uBaTh 3aJaHus Ha 3TaIbl, YTOOBI
u30exaTh HEperpy3ku U Jydllle yCBOUTh Marepuai. Mcrosib30BaTh pa3iuyHble MCTOYHUKHU
UH(OpPMAaILNK, BKIIIOYas YIeOHUKH U OHJIAWH-PECYPCHI, U 00see TIy00KOro MOHUMAHHUS TEMBI.

Konmponvnaa paboma — nucbMenHas padota ¢ HAOOpOM 33124, KOTOPbIE HYKHO PELLIUTh 32
OTrpaHMYEHHOE BpeEMSI.

Llenb KOHTPOJIBHOM pabOTHI - MOJYYUTh CIIELUAIBHBIE 3HAHUS 110 OJHON WM HECKOIbKUM
TE€MaM JHUCUUIUIMHBI (MOAYJIS) U IPOJEMOHCTPUPOBATh HABBIKK UX MPAKTUYECKOTO IPUMEHEHUS.

Keuz — 3T0 WMHTEpPaKTUBHOE TECTHUPOBAaHUE, HAIPABICHHOE HA IPOBEPKY 3HAHUN H
ITIOHUMAaHUs U3y4aeMOT0 MaTepHuaa.

g ycnemHon NOArOTOBKM K KBHM3Y PEKOMEHIYETCS BHUMATEIbHO H3YYUTb OCHOBHBIE
IIOHATHUS U METOJIbl, U3ydaeMble Ha Kypce. [Ione3Ho pemars npakTHYeCcKue 3a1a4d U IPUMEpBHI,
4TOOBI 3aKPENHUTh TEOPETUUECKUE 3HAHUSA. TaKkKe CTOUT 03HAKOMUTHCSI ¢ THITMYHBIMU BOIIPOCAMHU
u popMaTamMH 33JaHUN, YTOOBI JIydllle MOATOTOBUTHCSA K TECTUPOBAHUIO.

IIpoexm — uccnenoBaTenbcKas padoTa 1o Kypcy U Ipe3eHTalMs pe3yIbTaToB.

Jlns ycnemHol NOArOTOBKM K MPOEKTY: YETKO ONpPENeNIUTE LEAH M 33Jayd MpPOEeKTa,
pacripesieluTe posid U OOS3aHHOCTH MEXJY YYaCTHMKaMM, a TaKKe YCTaHOBHTE CPOKHU
BBITNIOJTHEHUSI KayKJ0M 4acTH paboThl. PerynspHo npoBoanuTe BCTpeuH AJis OOCY X AEHUS Tporpecca
Y PELIEHNS BO3HUKAIOLINX BOIIPOCOB.

Camocmosmenvrnas paboma — paboTa CTYJEHTOB, HAIpaBlieHHass Ha YINIyOJIEHHOE
M3YYEHHE OTJIENbHBIX TEM U BOIPOCOB YUYEOHON AUCIMUILTUHBI (MOTYIs).

B miporiecce caMocTosITeNbHOM PabOThI CTYIEHTHI B3aUMOCHCTBYIOT C PEKOMEHOBAaHHBIMHU
MaTepuaiaMH MPU MUHUMAIBHOM y4YacTHH MpernoiaBares. 3a1aun CTyeHTa BKIIOYaloT paboTy
C KOHCTIEKTaMH JIEKIIUi (00paboTka TeKCTa), MOBTOPHOE N3yUeHNE YUeOHBIX MaTEPHAIIOB, TUTAHOB
U TE3UCOB OTBETOB, U3yUEHHE JOMOTHUTEIBHBIX TEM, BHIMIOTHEHHE y4eOHO-UCCIIEeI0BATENbCKIX
3aJIaHUM U JIPYTOe€.

Cucrema oueHUBaHHA Pe3yJIbTATOB 00y4YeHHS MO0 TUCHUIINHE (MOAYJII0)

Kpurtepun nosyyeHusi ypoBHsl M OLleHUBAaHUAA COPMHUPOBAHHOCTH KOMIIETCHUMH 110
aucuuminue (moay/o) «KoanyecrBeHHble (PHAHCHI»

OueHuBanue ypoBHS Yy4€OHBIX JOCTH)KEHUH, OOy4aromMXcs MO TUCIUIUIMHE (MOIYIIO),
OCYILIECTBIISIETCS B BUJAE TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH U TPOMEXYTOYHOH aTTECTalUH.

IIpome:xxyTouHasi arrecTaumsi 1O JUCIUIUIHHE (MOIYJIIO) OCYIIECTBISIETCS B (opme
9K3ameHa, IpU 3TOM IPOBOJUTCS OLIEHKA KOMIIETEHIIMN, C(POPMUPOBAHHBIX IO JUCLUIUIMHE.
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Jlns oleHMBaHMS TEKYIIETO KOHTPOJS YCHEBAaEMOCTH M IMPOMEKYTOUHOM aTrTecTaluu

HCIIOJIB3YCTCA HeCﬂTH6aHHBHaﬂ KajJIa OLUCHHBAHUA, KOTOpasd COOTHOCUTCA C TpaHHHHOHHOﬁ

nATHOAIITFHOM IIKAIOH CIeayIonM 00pa3oM, eCiIi HHOE He YKa3aHo B CHulIadyce AUCIUTUINHBL:

JdecarubanabHas IIsTudaiibHas

OILICHKA

OLICHKA

O0mas xapakTepHCTHKA pe3yJabTaTa 00y4eHus 1o
AUCUMILIMHE (MOAYJIIO)

10

OTianaHO

9

OTiauyHO

8

OTauyHO

CTyIeHT TOJHOCTBIO BJaJeeT 3HAHUSIMHU, H3JI0KCHHBIMUA B
pabodeii mporpamme, u TIyOOKO OCMBICISICT MUCHMILINHY. OH
CaMOCTOSITEIIBHO U JIOTHYECKH MOCIIEeJ0BATEIFHO OTBEYAET Ha BCE
BOIPOCHI, aKIEHTHPYS BHUMaHUE Ha HanOOJee BAKHOM. YMeeT
aHaJIM3UPOBaTh, CPAaBHHUBATH, KIACCH(PHUITUPOBATH, 0000IIATH,
KOHKPETU3UPOBATh H CUCTEMATU3UPOBATh U3YUCHHBIA MaTepHrall,
BBIJICTISIL KITIOYCBBIE MOMEHTHI M YCTaHABJIMBas MPUYUHHO-
CJIC/ICTBEHHBIE CBSI3H. UETKO (HOPMYIHPYET OTBETHI, YBEPCHHO
HWHTEPIPETUPYET PE3YJIbTAThl AaHAIM30B U IPYTUX UCCIIENOBAHNN,
a TaKKe pemraeT cioxHele 3anaud. CTYISHT XOpOIIO 3HAKOM C
METOJaMH HCCIICAOBAHMS, HEOOXOMUMBIMU JUIs MPAKTHYCCKON
ACATCIIBHOCTH, W YMCCT CBA3BIBATH TCOPCTUUYCCKUC ACIICKThHI
JUCIUTUTAHBI (MOIYJIST) C MPAKTHICCKUMU 3a]IauaMH.

Xopoto

Xopoto

CrymeHt oOnamaer 3HAHMSAMH MpEAMETa IIOYTH B IIOJHOM
o0beMe paboucii MporpaMMbl M CaMOCTOSTEIBHO, JOTHYSCKU
MIOCJIE/IOBATENILHO M BCECTOPOHHE OTBEYACT Ha BCE BOIPOCHI,
aKIEeHTHPYs] BHUMaHUE Ha HanOoJee 3HaYUNMbIX MOMeHTaX. OH
yMeeT aHaJIW3UpOBaTh, CPAaBHUBATH, KJIACCH(UIMPOBATS,
0000maTh,  KOHKPETHU3UPOBaTh W  CHUCTEMAaTH3HPOBATH
H3y‘leHHbII71 Marepuall, BBIACIIAA Cro KIIIOYCBBIC ACICKTBI U
yCTaHaBIMBas NPUYUMHHO-CIEACTBEHHbIE CBsi3U. DopMmynupyer
CBOM OTBETHI, YBEPEHHO HHTEPIIPETUPYET Pe3yIbTaThl aHAIN30B
W JIPYyTUX UCCICJOBAHWIA, a TakkKe pelIaeT CII0XKHbBIC
cUTyalMoHHbIe 3a1a4n. CTyJIeHT XOpOIIO 3HAKOM C METO/aMH
HUCCIEI0BAHMUS, HEOOXOUMBIMU hing MPaKTUYECKOU
ACATCIIBHOCTH, U YMCECT CBA3BIBATH TCOPETUYCCKUE ACICKThI
npeaMeTa ¢ NPaKTHIeCKUMU 3aJa4aMu.

5 Y 10BNIETBOPUTENHHO

4 Y 10BIETBOPUTENBHO

CryneHnt obnaznaer 6a30BBIMH 3HAHMSAMH IO JUCLMIUIMHE, HO
WCTBITHIBAET TPYAHOCTH IPH CAMOCTOSTENILHBIX OTBETaX U
UCHONB3YyeT HeTO4Hble (GopMynupoBkH. B xone oTBeTOB OH
JOMTyCKaeT OLIMOKH, Kacarluecs cyTh BONpocoB. CTyaeHT
CIOCOOCH pelraTh TOJIBKO CaMble MPOCThIC 3a7adll W BIAJEET
JIMIIB MUHUMAaJIbHBIM HaOOpOM METOJI0B HCCIIEIOBAHUSI.

He cnan

He cnaun

He cnaun

CTy,Z[CHT HC OBJIAACI 00s13aTeTEHBIM MUHUMYMOM 3HAHUHU 110
npeaMeTy W HE MOXKCET OTBCTUTH Ha BOIIPOCHI, AaXXE€ €CJIIN
npenogaBaTeiib 3a1a€T JOMOJIHUTCIbHBIC HABOAAIINEC BOIIPOCHI.

Hucnunmuna (Monyib) «KonudecTBeHHBIE (PMHAHCHD) OIIEHUBACTCS CIAEAYIOIINM 00pa3oM:

AKTHBHOCTH Bec |KoaunuectBo Onucanne
Homamnnue 3amanus | 10% 13 HaGop 3ama4 no remMam Hezenu
KBu3snbi 15% 7 HNHTepakTHBHOE TECTUPOBAHUE, HAITPABIEHHOE Ha
MIPOBEPKY 3HAHUH U MOHMMAaHHS U3y4aeMoro MaTepuasia
Aynuropnas padora | 10% 15 AxTuBHas paboTa CTyJJeHTa Ha CEeMHHape
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AKTHBHOCTH Bec |KoanuectBo Onucanne

Kontponsnas padora | 20% 1 [TuceMeHHas paboTta ¢ HAOOPOM 3a/1a4, KOTOpPBIE HYKHO
PELINTH 32 OrPAHUYCHHOE BPEMS

IIpoekT 15% 1 HUccnenoBarennckas rpynmnoBas paboTa 1Mo Kypey u
MPEe3eHTAIUs PE3yIbTaTOB

DK3aMeH 30% 1 ITucbMeHHast WM yCTHasE paboTa HaJl 3a1aHUCM,
HAaIpaBJICHHBIM Ha TIPOBEPKY MOIYyYCHHBIX 3HAHUI U
HABBIKOB 110 JUCHHUIUIAHE (MOJIYITIO)

@®opmyJia pacyéra UTOrOBOM OllEHKH MO AucHUILIUHEe (Moay i) «KoauyecTBeHHbIE
¢punancer». «0,1 xcpegnee 3a gomamnme 3amanus + 0,15 xcpemnee 3a kBu3el + 0,1
aynutopHas pabora + 0,2 X konTpoabpHas padora + 0,15 x mpoekTt + 0,3 X 3x3aMeH».

Texyummii KOHTPOJIb ycIeBAeMOCTH 00y4aKIIUXCS M0 JUCHUILIHHE (MOAYJII0)
IIpuMepHbIe JOMALIHHE 3aJaHUS

Jdomamnee 3a1anue no teme «BekTopHasi aBToperpeccus»

1. CobepuTte u MOArOTOBHTE BPEMEHHOM PsiJI IIEH KaK MUHUMYM TpeX (PMHAHCOBBIX aKTHBOB
3a TTOCHETHUM oI,

2. Ouennte VAR-Mo/e16 BRIOpAaHHOW pa3MEPHOCTH U ClIeTIalTe TECThI Ha CTAIlHOHAPHOCTb.

3. IlpoBenuTe aHANN3 UMIYJIBCHBIX PEAKUUH JUISl M3YUEHHs BIMSHUS BHEIIHETO IIOKA Ha
CUCTEMY aKTHUBOB.

4. OnpenenuTte KOBAPUAIMOHHYIO CTPYKTYPY OCTATKOB MOJENW W BBIMOJHUTE TECThI Ha
ABTOKOPPEJIALIHIO.

5. CoctaBpTe KpaTKUHW OTYET C MHTEpIpETaluell pe3yslbTaToOB MOJAEIUPOBAHUSA U
MIPOTHO3aMH KOPPEISIITUIA.

Jomamnee 3axanne no reMe «MoaeqnpoBaHue BOJIATHJIBLHOCTH J0XOAHOCTH AKTHBOB:
pacIIMpeHus»
1. Peanusyiite monens EGARCH nnst 3amanHoro Habopa BpeMEHHBIX PSJIOB JOXOTHOCTEH.
2. Ouenute napametpsl Mosienu TGARCH u cpaBHuTe e€ ¢ knaccuueckoit GARCH.
3. IlpoBenuTe TECTH HA ACKMMETPHIO BOJIATHIIEHOCTH M HHTEPIIPETUPYIHTE PE3YIIbTATHI.
4. CMonenupyiTe BIMSHUE KPYIHBIX OTPULIATENIBHBIX IIIOKOB M BBIACIUTE KIIOUEBbIE
OTJINYUS MOJEIICH.
5. IloaroToBbTE MpE3EHTAIMIO C BHIBOJAMH O I€JIeCO00Pa3HOCTH PACHIMPEHHBIX MOAEeH
JUISl BBIOpAHHBIX aKTUBOB.

JomamHee 3axanne mo TeMe «OneHKa NPOrHo30B PUCKOB U 10XO0HOCTH

1. Paccunraiite Value-at-Risk nns moprdenss u3 tpex akTUBOB ¢ mpuMeHeHHneM Modeleit
GARCH 1 ucTopruecKkoro MoAeInpOBaHHUS.

2. IlpoBemute OdkTecTHpoBaHWe VaR Ha MCTOPHUYECKMX JAaHHBIX M OICHUTE TOYHOCTH
IIPOTHO30B.

3. HUcnonp3yiite kputepun oneHku, Takue kak RMSE u MAE, mist cpaBHeHHsT Mozenei
JIOXOJHOCTH.

4. BeIMOTHUTE TECTHl Ha KaJTMOpPOBKY KauecTBa MPOTHO30B PHCKA W MPOAHATH3UPYUTE
pE3yJIBTaTHI.

5. Hanumure oTueT ¢ peKOMEHJAalMsIMH IO BBIOOPY MoOjeNeil A OIEHKH pPHUCK-
nokasaresei noptderns.

IIpumepHBbIe BONIPOCHI 1151 MOATOTOBKH K 3aHATHAM

Bonpocel k cemuHapy no reme «I'unore3a 3¢p¢peKTHBHOr0 pHIHKA U NPEACKa3yeMOCTh
PBIHKA»
1. Kakue ¢opmbl runote3sl 3pPeKTUBHOTO pbIHKA CYIIECTBYIOT M KaK OHU OTJIMYAIOTCS
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ApYT OT Apyra?
2. B uem cocTouT uies Tecta ciiydyailHOro OmyxkaaHus Ui (DMHAHCOBBIX BPEMEHHBIX

psanoB?

3. Kakue Tunsl nHGOPMALIMN YYUTHIBAIOTCS B BEPCUU TUIIOTE3bI CHILHON 3(PPEKTUBHOCTH
pBhIHKA?

4. Kakue apryMeHTsl W OMIHMPUYECKUE CBHUJACTEIBCTBA CYIIECTBYIOT B TOJB3Y
MPEJCKa3yeMOCTH I0XOAHOCTEN?

5. Kak wmHcaiinepckass uHpopmanusi BiauseT Ha 3()()EKTUBHOCTH PHIHKA M BO3MOKHOCTH
apourpaxa?

Bonpockl k ceMuHapy no Teme «Yrnpanienue puckamu u Value-at-Risk»

1. Yro Takoe Value-at-Risk (VaR) m kxak ero umHTEpnpeTHpOBaTh B KOHTEKCTE PHCK-
MEHEKMEHTa?

2. Kakue ocHOBHBIE METOJIbI pacyera VaR CymecTBYIOT M B 4eM HUX IPEUMYIIECTBa U
HEeJ0CTaTKN?

3. Kak mpoBoautcs OdkrecTupoBaHHe Mojeneid VaR u kakue KpuUTepUd OICHKHU
PUMEHSIFOTCS?

4. B 4eM cCOCTOUT pa3HHUIIa MEXAY UCTOPUIECKUM MOJICTUPOBAHUEM U METO/IaMU Ha OCHOBE
cumyisiuuu Mounte-Kapio?

5. Kak perynstopHbie TpeOOBaHUS BIHAIOT HAa METOJAbl OIICHKHM PHCKOB M Ha pacyer
Kanuraiu3anuu 0aHka?

Bonpocs! k cemunapy no reme «MoaeaupoBaHue BbICOKOYACTOTHBIX (PMHAHCOBBIX
JAAHHBIX»

1. Kakne 0cCOOEHHOCTH MHUKPOCTPYKTYPBI PhIHKA BIUSIOT Ha CBOHMCTBA BHICOKOYACTOTHBIX
(MHAHCOBBIX JaHHBIX?

2. Yro mpencTasiseT coO0i MOAENb TOUEYHOIO MPOoIlecca B KOHTEKCTE BRICOKOYACTOTHBIX
caenok?

3. Kakue mnpoGiemMbl cO3Jal0T HIYMbl M OMIMOKHM HM3MEPEHHS B BBICOKOYACTOTHBIX
BpPEMEHHBIX psjax?

4. KakuM 00pa3oM MOKHO MOJIENUPOBaTh AMHAMUKY HMHTEPBAIOB MEXIY CHEIKaMHU U
MIOYEMY 3TO BaXKHO?

5. Kakue mMeTospl MpOrHO3UPOBAHUS JTUKBUIHOCTH MPUMEHSIOTCS JUI BBICOKOYACTOTHBIX
IaHHBIX?

IIpumepHbIe 3a1aHUA 1JIs1 KOHTPOJIbHON PadoThI

KonTtpoabHnas pa6ora

1. OOmbsAcHUTE HETMHEWHOCTh (PMHAHCOBBIX BPEMEHHBIX PAIOB M NPUBEAMTE MPHUMEPHI,
XapaKTEpU3YIOIINE ITO SBJICHUE.

2. Ilouemy aBTOKOppenALUs AOXOAHOCTEH OOBIYHO ONMM3Ka K HYJIIO, TOrjga Kak
ABTOKOPPEIIALMS KBAIPATOB JTOXOIHOCTEN YACTO MOJIOKUTEIbHA?

3. /aiire onpeneneHne «TsHKENBIX XBOCTOBY paclpeieeHuit JOXOAHOCTEH U MOSICHUTE UX
3HaYEHHeE ISl aHaJIN3a PUCKa.

4. Onumure sBIEHHE KJIACTEPU3AIMH BOJATHIBHOCTH M €ro MOCIEACTBHS Ui
MPEeJICKa3yeMOCTH PUCKa.

5. Yro Takoe CKaukH IeH B ()MHAHCOBBIX JAHHBIX M KaK OHM BIMIIOT Ha MOCTPOEHHE
Mozenen?

6. 3anmummre MmonmenupoBanue GARCH(1,1) ¢ mosicHeHuneM mapaMeTpoOB W YCIOBHIA
CTaIlMIOHAPHOCTH.

7. Onumurte Metoasl mnapamerpuyeckord oueHku GARCH ¢ wucnonbszoBaHueM
KBa3MMaKCHMaJIbHOTO MPaBA0NO0100MUs.

8. Ha ocuoBanmm 3amanHbix mapameTrpoB GARCH(1,1) paccuuraiite ycIoBHYIO
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JUCIIEPCHIO HA HECKOJIBKO I1AaroB BIEPEN.

9. OO0msacuute npeumytnectsa mozeneir GARCH Han mpocThIMu CKONB3SIIUMU CPETHUMHU
B OLIEHKE BOJATUIBHOCTH.

10. OGcymute mpobnemy HecrabmibHOCTH TapameTpoB GARCH-mozeneit 1 METOIbI X
IPOBEPKH.

11. Onummre ctpykrypy Mozenu VAR(m) Ha npumepe ABYX aKTUBOB M THUIl YPABHEHUH.

12. Onwumure npornecce oueHku napameTpoB VAR U penochUIKy A1l UX KOPPEKTHOCTH.

13. OOmBsAcHUTE CMBICT UMITYJILCHBIX QYHKIMH peakiuu B VAR 1 UX HHTEpIpeTanuio A
(MHAHCOBBIX AKTHUBOB.

14. Ucnonb3ys VAR, caenaiite ogHOCTyNEHYAThIA MPOTHO3 JAOXOJHOCTH TMPHU 3aJaHHBIX
UCXOJIHBIX JIaHHBIX.

15. PacckaxuTe, Kak ucnoyib3oBaTh HHpopmarmonnsie kpurepun AIC u BIC npu BeiObope
ONTUMAJIBHOTO 3HAYEHHUS M (JIaroB).

16. Omnwumute ocHOBHBIE pacmupenus moaenu GARCH, yuuTsiBaronme aCHMMETPHYHOCTh
1 HeJMHEHHOCTh BoslaTuibHOCTH (Hanmpumep, EGARCH, TGARCH).

17. OObsicHUTE KOHIICTIMIO CKAa4KOB (jump components) B MOZENSX BOJATHIBHOCTH U
[OYEMY Ba)KHO UX YUUTHIBATh.

18. Yrto Takoe MHUKpOCTpYKTypa (huHaHCOBOro phiHKa? Onmmmre, Kakue 3PQeKTsl oHa
BBOJIUT B BPEMEHHbIE Psi/ibl (PUHAHCOBBIX JaHHBIX.

19. OOwscHUTE 3HAYEHHE BBHICOKOYACTOTHBIX MAHHBIX JJISI M3MEPEHHs BOJIATHIILHOCTH:
Harp., peaJ30BaHHas BOJIATUIBHOCTD U €€ IPEUMYIEeCTBa.

20. Kakne Meronpl UCHONB3YIOT Ui MOJCITUPOBAHHS BO3MYIIEHHUH MHUKPOCTPYKTYPHI
PBIHKA, U KaK OHM BJIMSIOT Ha OLIEHKY PUCKOB?

IIpumepHoe onrcaHue U KPUTEPHU OLIECHMBAHUS K IIPOEKTY

Onucanue npoekra:

CrynenraM HeoOXOAUMO Pa3paboTaTh KOMIUIEKCHBIM aHAJIMTUYECKHM MPOEKT, B paMKax
KOTOPOI'O IPOBECTH HCCIEIOBaHME M MOJEIMPOBaHUE (PMHAHCOBOTO BPEMEHHOIO psia ¢
PUMEHEHHEM METOJI0B KOJIMYECTBEHHOT0 aHaIn3a, U3y4eHHbIX B Kypce. [IpoekT BkitouaeT cOop
1 00paboTKy SIMIUPHUECKUX JAHHBIX, OLIEHKY U IIocTpoeHue mozeneit BosatmibHoctd (GARCH,
EGARCH/TGARCH, croxacTuueckoil BOJaTHJILHOCTH), aHAJIU3 B3aUMO3aBUCHMOCTH aKTUBOB C
MCIIOJIb30BAHUEM BEKTOPHBIX ABTOPEIPECCHOHHBIX MOJENEH, a TakKe OLCHKY KadecTBa MU
npeJicKa3aTebHOM ClIOCOOHOCTH MOJIeIIeH pUCKa M TIOXOHOCTH (BKIItOYast pacyet Value-at-Risk).
HTorom paboThl 10JKHA CTaThb 0OOCHOBAaHHAsi MHTEPIIPETALlUs PE3YJIbTaTOB MOJEIMPOBAHUS C
BbIBOJIaMU 00 OCOOEHHOCTSX HCCIENYyeMbIX JAaHHBIX M PEKOMEHJALUSIMU IO YIPaBICHUIO
(MHAHCOBBIMU PUCKAMH.

Kpurepun onenuBanus:

1. AKTYaJbHOCTH H IOJIHOTA MOCTAHOBKH MPO0OJIeMbI:

4y€TKOE OIpe/AeNeHNe 3ajjaud MCCIe0BaHus, 00OCHOBaHME BBIOOpa (PUHAHCOBBIX
JAaHHBIX U LIE€JIEH MOAEIUPOBAHUS.
2. KadecTBO 00pa00TKM JaHHBIX:

KOPPEKTHOCTb TPEABAPUTENIBHOIO aHAJIN3a, BBIBICHHE SMIIMPUYECKUX CBOWCTB
BPEMEHHBIX PAJOB (aBTOKOPPEIALUS, TSHKEIbIe XBOCThI, BOJIATUIBLHOCTB).
3. Mcnmoub30BaHMe KOJTHYECTBEHHBIX MO/eJIei:

MPaBUIILHOCTH BHIOOpA U 000CHOBAHME MOJENICH BOJIATHIIBHOCTH, TpuMeHeHne VAR-
MOJIeJIeH ISl aHaJIn3a B3aUMOCBS3EH.
4. AIeKBATHOCTH OLIEHKH U KAJIUOPOBKH MO eJIeii:

KOPPEKTHOCTb IapaMETPUUYECKON OLIEHKM, NPUMEHEHHE METO/0B MAaKCHUMAaJIbHOTO
paBI0n0/100us, TPOBEpKa CTAOMIBLHOCTH apaMeTPOB.
5. OneHKa NPOrHOCTUYECKHUX CBOMCTB MoJeJIeii:

MPUMEHEHHE TECTOB Ha TOYHOCTh MPOTHO30B, UCCIIEOBAHNE NPEACKA3aTENbHON CUIIbI
u 3(ppexTuBHOCTH MOJENEH.
6. Peasqm3anmsi ynpasJjieHUs] pUCKAMM:

DNEeKTPOHHBIA JOKYMEHT



pacdeT u MHTeprpeTanus rnokasarenei Value-at-Risk ¢ ncrnons3oBanneM pa3imaHbIX
1oxo10B (Hanpumep, MonTe-Kapio, nctopuueckoe MoJIEIMPOBAHUE).
7. T'yOuHa aHAJIM3a ¥ MHTEPIPeTAllUA Pe3yJibTATOB:

000CHOBaHHOE OOCYX/JIEHUE IIOJyYCHHBIX pEe3yJbTaToOB, aHAJINU3 COOTBETCTBUS
runorese 3 (HEeKTUBHOTO PHIHKA, BBISIBICHHE OCOOCHHOCTEH PhIHKA.
8. KauecTBO nmpe3eHTALMM MPOEKTA:

CTPYKTYpPUPOBAHHOCTh OTYETa, SCHOCTb W3JIOKEHUS, KOPPEKTHOE OQopMIiIeHHE
rpaduKOB U TaOJIHIL, IOTUYHOCTH BBIBOJIOB.
9. CamMOCTOATEJHLHOCTH U MHHOBAIIMOHHOCTD MOAX0/1a:

NPOSIBIICHUE KPUTUYECKOTO MBIINUICHHUS, OPUTMHAIBHOCTh B BBIOOPE METOJOB HIIH
MHTEPIIPETALNSX, HCIIOIb30BAHHE COBPEMEHHBIX HHCTPYMEHTOB aHAJIN3A.

HpHMeprIe 3aJlaHuA 1JId KBH3a

KBuz 1

1. Yro Takoe "TsKenbIe XBOCTHI" B IMIIUPHUECKUX OCOOCHHOCTSIX (DUHAHCOBBIX TaHHBIX?
a) HopmaineHoe pacnpenenenue JOX0JHOCTeH akTUBOB
b) Beicokast BEpOSITHOCTD SKCTPEMaIbHBIX 3HAUYCHHUH JOXOAHOCTEH TI0 CPaBHEHHIO C
HOPMAaJIbHBIM PACIPENEIECHUEM
¢) CtabunpHas BOJATHWIIBHOCTH 0€3 KoJieOaHui
d) OtcyTcTBUE aBTOKOPPEISALMU B JAHHBIX
IIpaBuabHbIH 0TBET: b

2. Kakoit 0CHOBHOI KOHIIeNIMEH KOTMYECTBEHHBIX (PUHAHCOB SBJISIETCS UCIIOJIb30BAaHUE
MaTeMaTHYECKUX MOJIENeH sl aHanu3a (PUHAHCOBBIX PHIHKOB?
a) KauecTBeHHBI aHaIM3 MOBEEHUS HHBECTOPOB
b) [IpuMeHeHHE BEPOSITHOCTHBIX MOJICIICH U CTATUCTHYECKUX METOJIOB
) UrHoprpoBaHue SMITUPHUECKUX JTaHHBIX
d) ®okyc ToapKO Ha PyHAAMEHTAILHOM aHAIHN3e
IIpaBuiabHbIH 0TBET: b

3. Uro xapakTepu3yeT KJIACTESPHU3AIIHIO BOJATIIIBHOCTH B (DMHAHCOBBIX JTAHHBIX ?
a) BosatuiibHOCTB OcTaeTcs NOCTOSHHONM BO BpEMEHU
b) [Tepro/1p1 BEICOKOI BOJIATHIIEHOCTH YEPEAYIOTCS C MIEPUOIaMU HU3KOW BOJATHILHOCTH
¢) BonatmibHOCTB Beerja cMMMETpUYHA
d) OTcyrcTBHE KOppENSIIUUA MEXAY NPOILIBIMUA U OYAYIIUMH TOXOAHOCTSIMU
IIpaBuabHbIH 0TBET: b

4. Yto takoe ARCH-Moz€ens B MOJIeIMpPOBaHUH BOJIATUIILHOCTH?
a) MoJenb ¢ MOCTOSTHHOM BOJATUIBHOCTBIO
b) Monens, rae Tekyliasi BOJaTHJIbHOCTb 3aBUCUT OT KBAJPaTOB MPOILIBIX OLUIMOOK
¢) Mopenp 6e3 yuera aCHMMETPHH
d) Mogenb 17151 BRICOKOYAaCTOTHBIX JAHHBIX
IIpaBuabHbIH 0TBET: b

5. Kak pacmmupsier GARCH-monens ARCH?
a) Jlo6aBinsieT 3aBUCUMOCTD OT IPOILIBIX 3HAYEHUH BOJIATUIBHOCTH
b) YOupaer aBTOKOPPETSAINUIO OMHOOK
c¢) Urnopupyet kBapatsl OIHIO0OK
d) ®okycupyercs TOIHKO HA CAMMETPUHU
IIpaBu/IBLHBIN OTBET: a
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6. Yro Takoe BekTopHas aBToperpeccus (VAR)?
a) Mojenb 11 OJHOMEPHOI'0 BPEMEHHOIO psijia
b) Cucrema ypaBHEHUH, e KaXk/1asi IEpeMeHHas 3aBUCUT OT CBOMX JIaroB U JIaroB
JpYrUx IMEPEMEHHBIX
¢) Mopens 6e3 yuera B3auMOCBSI3€il MEXy IEPEMEHHBIMU
d) Moaens U1t MPOrHO3UPOBAHUS TOIBKO BOJIATHIIEHOCTH
IIpaBuiabHbIi oTBET: b

7. Kak npumensiercst VAR B nporno3upoBanuu (PMHAHCOBBIX MTOKa3aTesei?
a) Jlst aHanmM3a OTAETIbHBIX aKTUBOB 0€3 CBs3ei
b) dns MonenupoBaHus B3aMMOBITUSIHUSL HECKOJIBKUX 3KOHOMHYECKHUX MEPEMEHHBIX
c¢) Tospko U151 OLICHKH PUCKOB 0O€3 JOXOAHOCTH
d) Urnopupyst BpeMEHHBIE J1aru
IIpaBuiabHbIi oTBET: b

8. Uro takoe EGARCH-monens?
a) Mopens 6€3 yuera aCHMMETPUHU BOJIATUIILHOCTH
b) Mozens, yauThIBaronasi aACHMMETPHUYHBIA OTKINK BOJATHIHLHOCTH HA TOJIOKUTEIILHBIC
Y OTPULIATEIIbHBIE IIOKU
¢) Mojienb ¢ MoCTOSTHHOM BOJIATUIIBHOCTHIO
d) Mopenb TONBKO sl BBICOKOYACTOTHBIX JaHHBIX
IIpaBuabHbIH 0TBET: b

9. B uem ornuune TGARCH ot GARCH?
a) TGARCH He yuuThIBaeT moporu B BOJIATUILHOCTH
b) TGARCH mozenupyeT aCHMMETPHIO Yepe3 MOporoBbie 3 HeKTh
¢) TGARCH wurnopupyet npouuibie OmmoKu
d) TGARCH ¢dokycupyeTcs Ha CHMMETpUH
IIpaBuabHbIH 0TBET: b

10. Yro Takoe MHTErpUPOBAHHBIE MOJIEIH BOJIATHIILHOCTH?
a) Mopenu 6e3 yuera HHTErpaly TaHHBIX
b) Mozaenu, KOMOMHUPYIOIIME BOJATUIBHOCTD C APYTUMH (PaKTOpaMu, TAKUMH Kak
YPOBEHb IIeH
¢) Mojenu ToNbKO A1 KpaTKOCPOUYHBIX ITPOrHO30B
d) Monenu 6e3 mporHo3upoBaHUs pUCKOB
IIpaBuabHbIH 0TBET: b

11. Kax smnupudeckre ocoOeHHOCTH (PMHAHCOBBIX JJAHHBIX BIMSIIOT HA MOJIETTUPOBaHUE?
a) JlenaroT Mo/ieM MpoIle U TouHee 0e3 KOPPEKTUPOBOK
b) TpeOyroT yuera aBTOKOPPEISALNU, KIACTEPU3AIMH U TXKEITBIX XBOCTOB
¢) UrHopupyIoT BOJIATUIBHOCTD
d) ®okycupyroTcs TOIBKO Ha HOPMAJIBHOM pacipeieIeHun
IIpaBuabHbIH 0TBET: b

12. Yro sBisieTcss OCHOBOM CTPYKTYPBI (DMHAHCOBBIX JIAHHBIX B KOJIMYSCTBEHHBIX (PUHAHCAX?
a) TonapKO KaueCTBEHHBIE ONTUCAHUS
b) BpemeHHbI€ psAbI T0XOIHOCTEHN, 00BEMOB U IIEH
¢) Craruueckue TabIuIBl 0€3 TUHAMUKH
d) lanHbie 6€3 CTAaTUCTUYECKOTO aHAIHM3a
IIpaBuiabHbIH 0TBET: b
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13. Kak VAR momoraer B aHajn3€e B3aUMOCBSI3€i MEXIy aKTHBaMU?
a) Moaenupys Kaxayro MepeMEeHHYIO0 HE3aBUCUMO
b) YuuteiBas Kpocc-KOPPEISIUH U JIaTH MKy TIEpeMEHHBIMU
¢) UrHopupyst 5JKOHOMHUYECKUE CBSI3U
d) ®okycupysch TOJIBKO Ha OJTHOM aKTHBE
IIpaBuabHbIH 0TBET: b

14. Yro nporuosupytot pacmupennss ARCH-moneneit, takue kak EGARCH?
a) ToapKo JOXOJHOCTH 63 pUCKOB
b) BosaTHIbHOCTE C y4ETOM aCUMMETPHUHU M PHCKOB
¢) [locTosiHHYIO0 BOJIATUIBLHOCTD
d) Jannblie 6e3 sMIUpHYECKUX 0COOCHHOCTEH
IIpaBuabHbIH 0TBET: b

15. B yem npeumymiectBo GARCH Hax mpocThiMU MOICTISIME BOJIATUIILHOCTH?
a) UrnopupoBaHue MpOIUIbIX TaHHBIX
b) Yuer nepcUCTEHTHOCTH BOJIATUILHOCTH M €€ THHAMUKHU
¢) dukcupoBaHHask BOJIATHIBHOCTD
d) TosbKO I CHMMETPHUYHBIX ITIOKOB
IIpaBuabHbIH 0TBET: b

KBus 2

1. Yro Takoe runoresa s¢pexruBaoro peiaka (EMH)?
a) Poinku Beerna HedHEKTUBHBI U IPEACKA3yeMbl
b) LleHbl aKTHBOB MOJTHOCTHIO OTPAXKAIOT BCIO JIOCTYITHYIO HH(POPMALIUIO
¢) MlHBecTOpbI MOT'YT CUCTEMATUYECKU TIOy4aTh CBEPXIPUOBLIL
d) Peinku urHOpUPYIOT (hyHIIAMEHTAIbHBIC JaHHbIC
IIpaBuiabHbIH OTBET: b

2. Kak smnmpudecku TecTupyercs Tunoresa 3PPEeKTHBHOTO phIHKA?
a) TonbpKko TeopeTnyecku 0e3 TaHHBIX
b) Uepes ananu3 KOppesinii, TECThI Ha CIYIaifHOCTh U aHOMAaJTUU
c¢) Urnopupys rcropuueckue JaHHbIe
d) ®okycupysch Ha GyHIaMEHTAILHOM aHallu3e
IIpaBuiabHbIH 0TBET: b

3. Yro Takoe Value-at-Risk (VaR)?
a) MakcumanbHast IpuObLIb OT MHBECTHIIMNA
b) OneHka MakCUMaJIbHBIX TIOTEPDH C 3aJJaHHOM BEPOSITHOCTHIO 32 IEPUOJ
¢) CpenHsisi JOXOAHOCTb NOPTdEns
d) [TonHas anMMUHALUS PUCKOB
IIpaBuiabHbIH 0TBET: b

4. Kak mpoBoautcs backtesting moaeneit VaR?
a) Teoperudecku 6e3 MPOBEPKU HA UCTOPHUECKUX JTAHHBIX
b) CpaBHEHHEM MMPOTHO30B ¢ (PAKTUICCKUMHU MTOTEPSIMU JJI OIEHKH TOYHOCTH
¢) UrHopupys BepOSATHOCTH
d) ®okycupysach TOIBKO Ha JOXOJAHOCTH
IIpaBuiabHbIH 0TBET: b

5. Yto Takoe BRICOKOYACTOTHBIC (DTHAHCOBBIC JaHHBIC?
a) JlaHHbIE C UTHTEpBAJIaMH B TOJbI
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b) JlaHHBIE C YaCTOTOM OT CEKYH/ 10 MUHYT (THKH, MUHYTHBIC JJAHHBIC)
¢) Cratuueckue 1aHHble 0e3 BpeMEHHON JUHAMUKHI

d) JanHbIe TOIBKO O GyHIAMEHTAIBHBIX MOKA3aTEIAX

IIpaBuabHbIH 0TBET: b

6. Kak MozmenupyroTcsi BBICOKOYaCTOTHbIE JaHHbIE?
a) C mOMOIIBIO MPOCTHIX CPEAHUX 0€3 ydeTa MUKPOCTPYKTYPHI
b) YuuThiBas MUKPOCTPYKTYPY PBIHKA, CIIPE/bl U 0ObEMBI
¢) Urnopupys BpeMeHHbIE HHTEPBAJIBI
d) Tonbko A 1OATOCPOUHBIX POTHO30B
IIpaBuabHbIH 0TBET: b

7. Kakue MeTopl UCIIONB3YIOTCS U1 OLICHKH TOYHOCTH MPOTHO30B J10XOAHOCTH?
a) TobKO CyOBEKTUBHBIC OIICHKU
b) MSE, MAE, TecThl Ha npecKka3yeMoCTh U CPAaBHEHHE MOJIEIICH
¢) UrnopupoBanue ommodok
d) @okyc TOIBKO Ha pUCKAX
IpaBuabHbIi oTBeT: b

8. Uro Takoe cpaBHUTENbHBIN aHaIN3 METOJIOB MPOTHO3UPOBAHUS PUCKOB?
a) OneHka TOJIBKO OJTHOM MOJIENH
b) CpaBHEHHE TOYHOCTH, HAJICKHOCTU M BBIYUCIUTENBHON 3PPEKTUBHOCTH Pa3HBIX
MoOJEeen
¢) UrnopupoBaHnue SMOUPUIECKUX JTAHHBIX
d) ®okyc Ha TEOPETUUYECKUX ACTIEKTAX
IIpaBuiabHbIii oTBET: b

9. Kak runotesa 3¢)()eKTUBHOTO PBIHKA BIUSET Ha MPEICKa3yeMOCTh PhIHKA?
a) JlemaeT pbIHOK MOJHOCTBIO MPEICKa3yeMbIM
b) OrpannynBaeT BO3MOKHOCTHU Mpe/ICKa3aHusl Ha OCHOBE MyOIMUHON MHpOpMau
c) [To3BomnsieT cucreMaTnuecKue aHOMaINK
d) UrnopupyeT ¢pyHIaMEeHTAIbHBIA aHATU3
IIpaBuiabHbIH 0TBET: b

10. Yro BKITIOYAET yIpaBJIeHHE PUCKAMHU B KOJMYECTBEHHBIX (PHMHAHCAX?
a) Tonbpko quBepcudukanmio 6e3 Mmoaenei
b) Ucnonb3oBanue VaR, cTpecc-TecTupoBaHUs U XEIKUPOBAHUS
¢) UrnopupoBanue BOIaTUIBHOCTH
d) ®okyc Ha MaKCUMAJIbHOW MPUOBLITH
IIpaBuiabHBIH OTBET: b

11. Kak sMnupudeckuii aHaan3 BICOKOYACTOTHBIX JJAaHHBIX IIOMOTaeT B Kekcax?
a) Irnopupys peanbHble JaHHbBIE
b) BoisiBisisi maTTepHBI MUKPOCTPYKTYPBIL, TUKBUIHOCTH 1 AHOMAJIUN
¢) ®oKkycHupysICh TOIBKO Ha MAaKpPOJJAHHBIX
d) be3 yduera BpeMeHHBIX psIOB
IIpaBuiabHbIH 0TBET: b

12. Yro Takoe backtesting B konTekcte VaR?
a) [Iporuno3 6e3 mpoBepku
b) Ucropuyeckas cUMyISIUS 715 TPOBEPKHU YAaCTOThI MPEBBIIEHUHN TIOTEPh
¢) Tonbpko TeopeTHyeckast OlleHKa
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d) UrnopupoBaHue BepOsSTHOCTEH
IIpaBuabHbIH 0TBET: b

13. Kak rumnote3a 3 PpeKTUBHOTO phIHKA TECTUPYETCS IMITUPUISCKU?
a) Tonbko Ha GyHTAMEHTAIBHBIX JAHHBIX
b) Uepes TecThl Ha cTy4alfHOCTD 1I€H, aHOMAJIMU U TPEJICKa3yeMOCTh
c¢) be3 yuera BpeMeHHBIX ps10B
d) ®okycupysach Ha CyObEKTUBHBIX MHEHHUSX
IIpaBuabHbIH 0TBET: b
14. Yto nporHo3upyroT MOJIeIH BICOKOYACTOTHBIX JAHHBIX?
a) Tonapko J0JITOCPOYHBIEC TPEH/IbI
b) KpaTtkocpounsie kosebanus, cripeapl 1 00beMbl
¢) UrHopupyst MUKPOCTPYKTYpPY
d) CraTuveckue ypoBHU
IIpaBuabHbIH 0TBET: b
15. B uem poib OIIEHKH MPOTHO30B B YIIPABJICHUU PUCKAMHU?
a) UrnopupoBaHue TOYHOCTH
b) OGecnieuenne HaIEKHOCTU MOJIENIEH [Tl IPUHSTHS PElIeHUA
¢) ®okyc TOJNBKO Ha TOXOIHOCTH
d) be3 cpaBHEeHUsS METOIOB
IIpaBuabHbIH 0TBET: b
3apaHus AJ1s1 MPOMEKYTOYHOM ATTEeCTAIMM MO AMCUMILINHE (MOLYJIIO0)
Ne n/mn Saganue OTtBeT Komnerenunus
1 Kaxkoit MmeTo ucnions3yeTcs A1 ONpeIeacHUs JleKxoMIo3uIus 1eJIU Ha YVK-2
KpyTa 3aJa4 Npy aHain3e (PUHAHCOBBIX PUCKOB? U3MEpHUMBIC U
KOHTPOJIPYEMBbIe
3a/1a4u
2 Kakoii mosixo npumensieTcs Aiist BBIOOpa crocooa OreHka Tpyao3arpar u YK-2
OLICHKH PUCKOB C YYETOM OrpaHHYEHHBIX NPUOPUTH3ALHS
pecypcos? KITFOUEBBIX
HallpaBJICHUI aHaJIM3a
3 Kakwue npaBoBbie aclieKThl HEOOXOIUMO YUUTHIBATh CoOmroienne VK-2
NP UCTIOJIb30BaHUN (PMHAHCOBBIX MOJIENIEH B 3aKOHOJIATEJILCTBA O
MIPUHSTHN peLIeHUH? (uHaHCOBOM
OTYETHOCTH U
OTBETCTBEHHOCTH 3a
HPOTHO3BI
4 Kakoii mpHHIIUI KCIIOJIB3YETCS JIJIsl 00OCHOBaHUS Bbamanc mexmy YVK-2
OTKa3a OT CJIOKHOTO MPOTHO3UPOBAHUSI IPU CTOMMOCTbBIO aHAJIN3a U
BBICOKO HEONpeeIEHHOCTH? 0XXHMJ]AeMOH TOYHOCTBIO
[IPOTHO3a
5 Kaxoit xputepuii onpeesseT meaecoo0pa3HocTh CooTtHomeHne YK-2
BHEJIPEHHSI CUCTEMbI KOJIMYECTBEHHOTO aHan3a? 0)KHJIaeMOH TTOJIb3bI 1
3aTpar Ha pa3paboTKy U
TIOJIJIEPIKKY
6 Kakas sxoHOMu4ecKast TEOpus JIEKUT B OCHOBE Teopwust a3 hexTnBHOTO YK-9
aHayM3a MoBeJeHUs (PUHAHCOBBIX PHIHKOB? PBIHKA U KOHLICTIIIUS
panmoHaIBHBIX
OKUJTAaHUH
7 Kakoii HOpMaTUBHBII AKT PEryJIUpyeT HopmartuBHbIe aKkThbl YK-9
WCIOJIb30BAaHUE MOJIeTIeii B 0aHKOBCKOW 1 banka Poccun
(mHaHCOBOI1 esitenbHOCTH B PD? (mampumep, TpebOBaHUS
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K PHCK-MOJICIISIM)

8 Kakoii moka3zaresb HCIIONB3yeTcsl 71 OLIEHKU TowHOCTH IPOTHO32 B YK-9
KadecTBa (PMHAHCOBBIX IMPOTHO30B? CpaBHEHUH C
(haKTUIeCKIMHU
pe3yabTaTaMu
9 Kakoii MeToa mpuMeHsieTcs s CpaBHEHHUS CpaBHUTENBHBIN YK-9
JIBTEPHATHBHBIX [IOXO0B K IPOTHO3UPOBAHHIO 9KOHOMHUYECKHUH aHaIN3
JIOXOJTHOCTH? ¢ Y4€TOM pHuCKa U
3aTpat
10 | Kakoii moka3zarenb OTpaxaeT J0JITOCPOUHYIO CrabuinbpHOCTh YK-9
YCTOWYMBOCTH (PMHAHCOBOW MOIETH? pe3yabTaTOB MIPH
W3MEHEHUH YCIOBHHI U
JAHHBIX
11 | Kakoe 6a30B0o€ 5KOHOMHUYECKOE [TOHSATHE CHmxeHue OIIK-7
OIMCBIBACT BHIFOJY OT AUBEPCUPHUKALNN COBOKYITHOTO pUCKa 0e3
HCTOYHUKOB J10X0/1a? IPOTMOPLUUOHAIEHOTO
CHIDKCHHS JIOXOJITHOCTH
12 | Kakoif S5KOHOMUYECKHH MTPUHIIUT HCTIOIb3YETCs DnacTHYHOCTh OIIK-7
JUIs1 ONTUMU3ALMH 3aTPaT HA IPOrHO3UPOBAaHUE? TOYHOCTH POTHO3a MO
3arparam Ha JJaHHbIC U
AHAJIUTUKY
13 | Kakoif MeTo/ 1 TO3BOJISIET CHU3UTH M3/IEPKKH Ha Ucnons3oBanue OIIK-7
KOJIMYECTBEHHBIN aHau3 0e3 MOTEepH ero TUIOBBIX MOJIENICH H
000CHOBaHHOCTH? JOCTYIHBIX UCTOYHUKOB
JAHHBIX
14 | Kaxoii a¢dhext Habm0gaeTCSA IPU TIOBTOPHOM OddexT macmTada OIIK-7
HCTIOb30BaHNK (PUHAHCOBBIX MOJIENIEH B pa3HBIX (economies of scale)
npoekTax?
15 | Kakoit HHCTpYMEHT UCTIOIB3YETCS ISt duHaHCOBOE OIIK-7
MPOTHO3MPOBaHUS (PHHAHCOBBIX MOKA3aTeNIeH Ha MO/JICITUPOBAHUE C
OCHOBE UCTOPUYECKUX JaHHBIX? NpPUMEHEHUEM
CLICHAPHOTI'0 aHaJIM3a
16 | Kakoii poccuiicKknii HOPMATUBHBINA aKT PETYIUPYET ITonmoxenuns banka OIIK-8
WCTIOJIb30BaHKe MOJIeTiel B OaHKOBCKOH Poccuu no puck-
NEATEIILHOCTH? MEHEIKMEHTY U
BHYTpPEHHEMY
KOHTPOJIIO
17 Kaxoit oOmuii mpuHIUTT JOHKEH COOTI0IaThCS TIPU 3aKOHHOCTb, OIIK-8
MPUMEHEHUH MoJiesiel B (PUHAHCOBBIX PEIICHUSX ? MPO3PavYHOCTb U
000CHOBAaHHOCTb
UCIIOJIb3YEMBbIX
JIONYIIEHUN
18 | Kakoii nokymMeHT TpeOyeTcs aisi 000CHOBaHUS Buytpennee OIIK-8
BbIOOpa METO/a MPOTHO3UPOBAHUS? 000CHOBaHHUE C OLIEHKON
JIOITYCTUMOCTH U
PHUCKOB
19 Kakue Mepsl HEOOX0AMMO COOITIOATh ITPH CoOmroienne OIIK-8
WCTIOJIb30BaHUN TIEPCOHATIBHBIX MU TpeOOBaHU 3aKOHA O
KOH(UJICHIIMAITBHBIX JJAHHBIX B MOJIEIISX? MEPCOHAIBHBIX JTAHHBIX
(Nel52-@3)
20 | Kakoe mpaBo UMEIOT HHBECTOPHI IPU [IpaBo Ha noHuMaHue OIIK-8

HCITIOJIB30BAHUU MOJIC.HCI\/’I, BIIMAKOIINX HA UX
IOXOIBI?

OCHOBAHMM NMPUHATHUS
peleHui 1 3aIuTy
UHTEPECOB
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