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1 OEJIb U 3AJAYU OCBOEHUA JTUCHUITJINHBI

[lenpro OCBOEHUS TUCIUTIIUHBI «AHATN3 U YIIPABJICHUE PUCKAMU» SBIIIETCs (hOPMUPOBA-
HUE y 00yYaloIUXCsl CHCTEMbI KOMIIETEHIIUN JUTsl perieHust Tpo(ecCHOHANIBHBIX 3aa4 10 H3y4e-
HUIO OCHOBHBIX KAaTE€TOPUM, MPUHIIUIIOB, METOJOB U METOJUK PUCK-aHAIN3a PA3IMYHBIX BHUJIOB
WHBECTHIINH, a TAK)KE UCITOIH30BaHUE MTOJTYyUYEHHBIX Pe3yIbTaTOB B 0(DOPMIICHUU OM3HEC-TINIAHOB
WHBECTUIIMOHHBIX MPOEKTOB.

JIst TOCTHIKEHUS TMOCTaBJIEHHOMN IEIM MPU OCBOSHUHU JUCIUILIMHBI PEIIAlOTCS CIEayI0-
IIHC 3a1a49M:

- hopMHUpOBaHUE SICHOTO MPEJCTABICHUS O TEOPETUUCCKOM 0a3e METOAMK OIICHKH PUCKOB
WHBECTUITMOHHBIX TPOEKTOB M OCOOEHHOCTSX €€ MPUMEHEHHS B COBPEMEHHBIX YCIIOBUSX;

- U3y4YCHHE OCHOB PUCK-MEHE/DKMEHTA, CUCTEMBI TIOKa3aTesIel OIEHKH YPOBHS pHUCKa UH-
BECTUILIMOHHBIX MPOEKTOB U MPOTrpamMm;

- U3yYCHHUE OCHOBHBIX IpaBUi cOOpa, MOATOTOBKH, 0OpaOOTKH M aHAIM3a WH(POPMAIIHH,
HEO0OXOAMMOM JIJIsl aHAIN3a PUCKOB MHBECTUIIMOHHBIX MPOEKTOB U MPOTrpamMM, BKIIIOYAsl YUET;

- OCBOGHHE Ha y4eOHBIX ITPUMEpaxX U peasIbHBIX 00pa3iiax Ou3HeCc-TIIaHOB U TEXHUKO-IKO-
HOMHUYECKUX OOOCHOBAHMM MPOEKTOB MPAKTUKH MPUMEHEHHUS METOJIUKH KOMILJIEKCHOW OLIEHKHU
PUCKOB MHBECTULIMH, a TAK)KE TEXHUKY paOOThI ¢ IPOrpaMMHBIMU IPOAYKTaMHU, MpeAHA3HAYCH-
HBIMH JUUIS DTUX IIEJICH;

- 3aKperyieHHe W3YYeHHOr0 MaTepralia U MOJYyYeHHBIX HABBIKOB IyT€M BBHITIOJHEHHS ca-
MOCTOSITEJIBHON pa0OTHI 110 KOMIUIEKCHOMY aHAJIM3y WHBECTHIIMOHHBIX PUCKOB U pa3paboTKe Me-
POTIPUSITHI TI0 MX CHIDKCHHIO (Ha MPUMEPEe KOHKPETHBIX ITPOCKTOB IS MPEANPUATHI arpapHOro
CEKTOpa).

2 MECTO JUCHUIIJIMHBI B CTPYKTYPE OIIOII BO

Juctunnuna b1.B.18 «AHanu3 u ynpaBiieHHe pucKaMi» OTHOCUTCS K 4acTu, (hopMupye-
MOU y4acCTHHUKaMH 00pa3zoBaTesbHbIX OTHOImEeHu bioka 1 «/ucuumimnnasl (MOgyn)» yueOHOTO
TUIaHa.

JucuummmHa n3ydaercs B 8 cemectpe Ha |V xypce ouHoit (hopMbI 00yUeHus, B 9 cemecTpe
Ha V Kypce o4HO-3a04HOM (opmbl 00ydeHus u B 8 cemectpe Ha |V kypce u 9 cemectpe Ha V
Kypce 3a04HON (OpMbI 00yUEeHHUS.

3 KOMIIETEHHUHU OBYYAIOLIEIOCsl, ®OPMUPYEMBIE B PE3YJIBTATE
OCBOEHUSA JUCHUIITIMHBI / OXKUJAEMBIE PE3YJIBTATBI OBYUEHUSA 110
3ABEPIIIEHUHN OCBOEHMUS ITPOI'PAMMBbI JIMCHUTIJIMHBI

[Ipouiecc u3yueHus: NUCHUIUIMHBI HANIpaBiIeH Ha (OPMHUPOBAHUE CIEAYIOLUIMX KOMIIETEH-
it (B coorBercTBrM ¢ PI'OC BO u TpeboBanusimu K pesynbratam ocBoenus: OIIOI]).

UCK, KpDUTHYECKHH aHaIu3 |
CHHTE3 MH(OpMAaLUH, IpUMe-
HATh CUCTEMHBIN MOAXOJ IS
peuieHusl IOCTABJICHHBIX 3a-
Jaq

Konx xomne- PesynbpraTer ocBoenust OITOIT Nuaukatopel 1OCTUKEHUS pe3yJIbTaTOB
teHuuu | (ConeprkaHue KOMIIETCHIUI) 00y4eHHs IO IUCIMIUIMHE
VYK-1 |Cnocoben ocymectBisate no-UA-1/YK-1. Ananusupyer 3agauy, BbLaemsisi ee 0a30Bble

COCTaBJISOLINE.
NJI-2/YK-2. OcymiecTBisieT MOUCK, KpUTHICCKHUI aHATIN3 U
CHHTE3 HH(OpMaLNK HE0OXOIUMOH, AJIsl PELICHHUS T0CTaB-
JICHHBIX 3a]1a4.

NJ-3/YK-3. BeiOupaer BapuaHT pelieHHs 3a/a4d Ha OcC-
HOBE KPUTUYECKOT0 aHAJIM3a M CHCTEMHOI0 MMOJIX0AA.

VK-2

CrocoOeH ompenensiTb Kpyr
3aJ1a4 B paMKax MOCTaBJIEHHOMN
[EeNH W BBHIOMPATh ONTUMAIlb-
HBIE CTIOCOOBI X PEUICHHUSI, HC-
X051 U3 JIEUCTBYIOLIUX ITPaBO-

NN-1/YK-2. YMmeeT Ha OCHOBE aHaim3a IMOCTABICHHON
nenu GopMysIUpoBaTh 3a1a4uK, KOTOPbIe HEOOXOIMMO pe-
HIUTh JUTSE €€ TOCTIOKCHHUS.
NN-2/YK-2. CnocobOeH olieHuBaTh UMEIOIIUECS PECYPCHI,
OTpaHUYEHHs U JEHCTBYIOIINE TIPAaBOBBIE HOPMBI IIPH TIO-
CTaHOBKe/peIIeHNH 3a71a4.




BBIX HOpPM, HMEIOIIMXCS pe-
CYPCOB M OTpaHUYCHUI

WJ-3/YK-2. Beibupaer onTuManbHbIe CHOCOOBI PEIICHHS
3a/1a4, UCXOMs M3 ACHCTBYIOIINX MPAaBOBBIX HOPM, UMEIO-
HIMXCS PECYPCOB M OTPaHUYCHHH.

IIK-6  |Cnocoben ocymectBuats ¢u-MIA-1/TIK-6 [leMoHCTpUpyeT 3HaHKST KOHLIENTYalIbHBIX OC-
HAHCOBBIN aHaNN3, OIO/PKETH-|HOB MHCTPYMEHTOB (PMHAHCOBOTO MEHEIKMEHTA, TIPHHIIH-
poBaHWE W YymHpaBieHHE (H-|TOB yHpaBieHUs (UHAHCAMH KOMIIAHHUH B COBPEMEHHBIX
HaHCaMHU HKOHOMHYECKOTO|PBIHOYHBIX YCIOBHSIX
cyObekTa NJ-2/TIK-6 leMoHCTpUpPYET 3HaHUS METOJOB Pa3pabOTKH

OI0/KETOB XO3IUCTBEHHON ACATCIIBHOCTH TPEIITPUATHI
W-3/TIK-6 ITpumenser meroabl (HHAHCOBOIO aHAIHM3a
nH(pOpMAIUH, COACPIKAIICHCS B OyXranTepckoii ((pruHaHCO-
BOI) OTYETHOCTH

[K-8 |Crnocoben mnpousBoauth wuH-|{M/I-1/TIK-8 JlemoHCcTpupyeT 3HaHMs 0a30BBIX OaHKOB-
(GopMaLMOHHO-aHAUTHYE-  |CKHX, CTPAXOBBIX U HHBECTHUIIMOHHBIX MPOAYKTOB U YCIYT,
CKyI0 PalOTy MO PBIHKY (H-|CTPYKTYpBl (PMHAHCOBO-KPEIUTHOW CHCTEMBI, MEXaHH3Ma
HAHCOBBIX MIPOJIYKTOB H YCIYT |(DyHKIIHOHUPOBAHUS ()MHAHCOBBIX PHIHKOB

NJI-2/TIK-8 JIleMOHCTpUpYyeT YMEHHE TIPOBOIUTH HCCIIE0-
BaHME (MHAHCOBOTO PHIHKA U H3Y4YeHHUE TPeTIOKeHUH (Hu-
HAHCOBBIX YCIIYT, BBISIBISATh TCHACHIMN pa3BUTHA (HUHAH-
COBOW CHCTEMBI W OTIEIBHBIX CETMEHTOB (DHHAHCOBOTO
pBIHKA

N-3/TIK-8 leMoHCTpUpYET yMEHHE PACCUUTHIBATH KOJIU-
YeCTBO JCHE)KHON MacChl B 00paIeHUH, HCIIOJIb30BaTh Me-
TOJIbI HAYMCIICHHS TIPOIICHTOB, PACCUUTHIBATH JIN3UHTOBEIE
TUTATEXKHU, ONPEACIIATh AKTUBHBIC W MACCUBHBIC OMEpaIlluy
KOMMEPUYECKOTo OaHKa

I[NIK-9 |Cnocoben ocymectBiaTh| M /1-1/T1K-9 JlemoHCTpUpYeT 3HAHHUS METOJIUKHA U HOPMa-
cOOp, MOHUTOPHHI M 00pa-|THBHO-IPABOBOW 0a3bl, HEOOXOAUMBIX JIJISl paciera 3Ko-
OOTKY JaHHBIX JUIS TPOBeJe-|HOMHUECKUX M COLMAbHO-DKOHOMUYECKUX TIOKa3aTelNe,
HUS PAcCUeTOB SKOHOMHUYECKHX |XaPAKTEPUIYIOMINX JESTEITEHOCTD XO3SMHCTBYIOIINX Cy0h-
MoKa3aresied OpraHu3aluy H|€KTOB
npuHsatus  ynpasineHdeckux |HMJ(-3/T1IK-9 [Ipemnaraetr opraHu3annoHHO-YyIIpaBIeHYE-
penIeHuit CKHE PEIICHHMS, TO3BOJISIOIHIE TIOBBICHTH SKOHOMHYECKYIO

3¢ eKTHBHOCTH NEATETPHOCTH OPTaHU3aIHH
CriocobeH paccuntsiBath 1 |WJ]-2/T1K-10 [IpoBoauT pacdeTsl 3KOHOMUYECKUX U (DU~
aHATM3UPOBATh SKOHOMHUYE- |HAHCOBO-DKOHOMHYECKHX ITOKa3aTelei Ha OCHOBE THIIO-
CKH€ TIOKa3aTeJIN Pe3yJIbTaTOB [BEIX METOIUK
[K-10 |ACATEILHOCTH OpraHu3aluy NJI-3/TIK-10 Onpeaensiet BIUsHUE BHEIIHUX U BHYTPEH-

HUX (DaKTOPOB Ha SIKOHOMHUYECCKHUE ITOKA3aTEIM OpraHu3a-
100505

NJ-4/TIK-10 ITpoBoauT SKOHOMUYECKHI aHAIH3 X035~
CTBEHHOU JCSATEIHHOCTH OpraHu3aI[iu




4 CTPYKTYPA U COAEP KAHUE JUCHUIIJINHBI
4.1 O0beM JMCHUIIMHBI U BUbI y4eOHOH padoThI
OO01mmas TpyI0eMKOCTh TUCHIUTUINHBI COCTaBIseT 4 3a4eTHbIe eNUHUIb, 144 qacos.

AJIs1 09HO# (popMBI 00yUeHH S

TpynoemkocTsb Cemectpet
Py (kxom-BO
JUCITUTUTHHBI
. HEIEIIb)
Bun yueGHOM paboThI
O6beM
Beero KOHTaKTHOM 8
4acoB (18)
paboThl
AyIUTOpPHAas KOHTAKTHAas padoTa (Bcero) 48 48 48
B ToM uncie: |Jlekuuu 24 24 24
[TpakTrueckue 3aHATHS 24 24 24
CamocrosiTesibHas padoTa o0yuarwuierocs (Bcero), B
P yuatouerocst (cero), 96 0,25 96
TOM YHCIIC:
CPC N3ydeHne BOpocoB, BHIHOCUMBIX Ha ca- 31 31
B CEMECTPE:  |MOCTOSTEIBHOE U3YUYCHUE
[TonroroBKa K MPaKTUICCKUM 3aHSATUSIM 36 36
WuiuBryanbHbIe TPAaKTUYECKHUE 33791 25 25
CPC B ceccuro:|3a4eT ¢ O1eHKOU 4 0,25 4
N . 3a4eT ¢ 3aueT ¢
Bu npomMeKyTOYHOM aTTeCTAIMH (324eT ¢ OLEHKOIH) . .
OIICHKOM OIICHKOU
OO01mas Tpy10eMKOCTb, 4. 144 48,25 144
O01as TPy10€eMKOCTb, 32a4eTHbIE eINHUIIbI 4 4
JJIS1 O4HO-32049HOM GopMBbI 00y4YeHH st
TpynoemkocTs Cemectpsr
Py (xom-BO
JUCITUTUTHHBI
. HEJIeITh)
Bun yae6HO# paboTh
O6bem
Beero KOHTaKTHOU 9
9acoB (18)
paboThHI
AyIUTOpPHAas KOHTAKTHAasA padoTa (Bcero) 28 28 28
B ToM yucie: |Jlexnum 10 10 10
[TpakTryeckue 3aHATHS 18 18 18
CamocrosiTesibHas padoTa o0yuyawuerocs (Bcero), B
P yuatomerocs (seero), 116 0,25 96
TOM YHCJIC:
CPC N3ydenne BOmpocoB, BRIHOCHMBIX Ha ca- a1 a1
B CEMECTpPE:  |MOCTOSATEIHHOC U3YICHHE
[ToaroroBka K NPaKTUYECKUM 3aHSATUSIM 46 46
WNHnuBuayanbHble MPAKTUUYECKUE 33]1a41 25 25
CPC B ceccuio:|3a4eT ¢ OlEHKOU 4 0,25 4
N . 3a4eT ¢ 3auerT ¢
Bua npomMekyToYHOM aTTeCTAIMH (324eT ¢ OLEHKOIH) . .
OIICHKOU OLIEHKOM
O01asi TPy10€eMKOCTb, 4. 144 28,25 144
OO01asi TPy10€eMKOCTb, 324eTHbIE eINHUIIbI 4 4




JJIS1 3204HOM ()OPMBI 00yYeHUs

TpynoemMkocTb Cemectpel
Py (kom-BO
JIACIIATLIIAHBI
. HEJIEb)
Bun yaeOHo# paboThl
O0Bem
Beero KOHTaKTHOM 8 J
4acoB 3 3
paboThI (3) )
AyauTOpHAasi KOHTAKTHAasi padoTa (Bcero) 16 16 8 8
B TOM umciie: |Jlexknuu 8 8 4 4
[IpakTHueckue 3aHsITHS 8 8 4 4
CamocrosiTejibHas pa6oTa (Bcero), B TOM YKCIIC: 128 0,25 64 64
CPC N3y4eHne BonpocoB, BHIHOCUMBIX Ha ca- 48 24 24
B CEMECTpE:  |MOCTOSITEIbHOE H3YUYCHHE
[ToaroroBka K NPaKTUYECKUM 3aHSATUIM 50 26 24
WNHnuBuayanbHble MPAKTUUYECKUE 33/1a41 26 14 12
CPC B ceccuro:|3ader ¢ OIIeHKON 4 0,25 4
. . 3a4er ¢ 3a4eT ¢
Bu1 npoMe;KyTOYHOI aTTecTAIIMHU (3a4eT C OLEeHKOM) . .
OIICHKOM OIICHKOM
OO01as Tpy10eMKOCTb, 4. 144 16,25 12 72
O01as TPy10€eMKOCTb, 3a4eTHbIE eTUHUIIbI 4 2 2

4.2 TemaTu4ecKuil IJIAH JEeKINOHHBIX 3AHATHIA

AJIs1 04HOi (hopMBI 00yUeHH S

=
=

TeMbl IEKIIMOHHBIX 3aHATHI

TpynoemMKOCTb, 4.

IlonsTue u BUABI PUCKOB

KauecTBeHHEBIE MCTOJbI OHCHKHU PHUCKOB MHBCCTUIITMOHHLIX ITPOCKTOB

MeTroaukyu KOPPEKTUPOBKHA HOPMBI IUCKOHTA C YYETOM PHUCKA

OL[GHKa pUCKa MHBCCTHULUOHHBIX IMPOCKTOB IPpHU MOMOIINW MCTOHOB
MaTeMaTHYE€CKON CTATUCTUKHU U TCOpUHU BepOHTHOCTeﬁ

MeTOI[BI CHMXCHUSA PUCKOB MHBECTUITMOHHOT'O HOpT(l)CJ'I?[

MonennpoBaHue pucKoB

~N (oo & wN|kg

BHUAX HCOMPECACIICHHOCTH U PHUCKaA

OcHoBHbBIE IpaBujia IMPUHATUA WHBECTUIHUOHHBIX peI_HeHI/Iﬁ B YCJIO-

8

MI/IHI/IMI/ISaHI/Iﬂ ITPOCKTHBIX PUCKOB

Bcero:

INESEERES LSRN

AJIsl 04HO-3204HOH (opMBI 00yYeHHA

Ne i/t TeMBl TEKIIMOHHBIX 3aHATHI

TpynoemMKocCTs, 4.

ITonsaTue n BHUJIbI pPHUCKOB

KauecTBennrie MCTOAbI OICHKH PUCKOB MHBECCTUIIMOHHBIX ITPOCKTOB

Mertoauku KOPPCKTUPOBKHU HOPMBI JMUCKOHTA C YYCTOM PUCKaA

11
1
2
3
4

OHCHKa pUCKa MHBCCTHULIMWOHHBIX MPOCKTOB IpHW IMOMOIOIN MCTOAOB
MaTeMaTHUE€CKON CTaTUCTHKHU U TCOpUHU BCpOHTHOCTeﬁ

5

MunuMu3anus IIPOCKTHBIX PUCKOB

N N NN

Bcero:




JJIS1 3204HOM (DOpMBbI 00yUEeHUS

Ne n/mt TeMbl IEKIIMOHHBIX 3aHATHN TpynoemMKocCTs, 4.
1 |[lonsATHEe ¥ BUJIBI PUCKOB 2
2  |KauecTBeHHbBIE METOJIbI OIICHKH PUCKOB HHBECTUIIMOHHBIX TPOEKTOB 2
3 Onenka pucka MHBECTHIMOHHBIX MPOEKTOB NPU INOMOIIM METO0B 5
MaTEMaTHYECKON CTATUCTUKU U TEOPHH BEPOSITHOCTEH
4 |MuHUMU3AIM TPOCKTHBIX PUCKOB 2
Bcero: 8

4.3 TeMaTH4eCKHUii IUIaH NPAKTHYECKUX 3aHATHI

AJIs1 09HO# (popMBI 00yUeHH S

Tembl IPaKTUYECKUX 3aHATUN

TpynoemMKOCTb, 4.

Wnentudukanus 1 onucaHue puCKOB MHBECTHUIIMOHHOTO IPOEKTa ar-
podupmbl «Hupay.

SWOT-anamu3. MeTos 9KCepTHBIX OIIEHOK

Meton B-xoaddurmenra. Metos cpeTHEB3BEIICHHONH CTOMMOCTH Ka-
nutaina (WACC).

Pacuer craTucTrueckux nokasaresieid OUEHKH pUCKa

alal w [N P g

W3mepenue pucka mHBeCTUIIMOHHOTO opTdenst. Merox VAR

N B IN DN

(ep]

N3y4yeHre NHBECTULIMOHHBIX PUCKOB METOJIAaMU MaTEMaTHYECKOI0 MO-
JeTUPOBaHUS (aHAIN3 YYBCTBUTEIHLHOCTH, aHAIN3 0€3yOBITOUHOCTH,
aHaJIU3 CLIEHAPHEB, IEPEBO PEIICHUH)

N

Kpurepuii matemarnueckoro oxujanus, kputepuii Jlamaca. Kpure-
puit MAXIMAX, makcuMuHHbIN Kputepuil Banbaa, kputepuit MINI-
MAX, kputepuii ['ypBuia

OnpeﬂeneHHe I_ICJ'ICCOO6p83HOCTI/I CTpaxXOBaHUs PUCKOB

24

AJISl 04HO-3204HOI (opMBbI 00yUeHHS

TeMbl IPAaKTUYECKUX 3aHATHI

TpynoeMKOCTb, 4.

Wnentudukaus 1 onucaHue pUCKOB MHBECTHUIIMOHHOTO MPOEKTa ar-
podupmel «Huay.

SWOT-ananmm3. MeTos S5KCIepTHBIX OIIEHOK

Merton B-koaddunmenta. Meros cpeiHeB3BELICHHOW CTOUMOCTH Ka-
mutana (WACC).

Pacuer craTucTruecKkux noka3aresen OEHKH pUCKa

W3mepeHue pucka MHBeCTUIIMOHHOTO noptdenst. Merox VAR

NI NN DN

N3ydyenne HHBECTUIIMOHHBIX PUCKOB METOJIaMU MaTEMAaTHYECKOTO MO-
JENUPOBaHMs (aHAJIM3 YYBCTBUTEIBLHOCTH, aHAIN3 0€3yObITOYHOCTH,
aHaJIU3 CIIEHAPHEB, IEPEBO PEIICHUH)

N

Kpurepuii marematuyeckoro oxuaanusi, kpurepui Jlammaca. Kpure-
puit MAXIMAX, makcuMuHHBIN KpuTepuit Banbaa, kputepuit MINI-
MAX, kputepuii [ 'ypBura

OrmpezeneHre 1esieco00pa3sHOCTH CTPaXOBaHHsI PUCKOB

Bcero

18




JJIS1 3204HOM ()OPMBI 00yYeHUs
No /it Tembl mpakTHYeCKUX (CEMUHAPCKUX ) 3aHATHI TpymoemMKoCTs, .
1 |SWOT-ananu3. MeToa SKCEpTHHIX OLICHOK 2
2 |Pacyer CTaTUCTHYECKUX MTOKA3aTeIeH OIICHKH PUCKA 2
3 |M3Mepenue pricka nHBeCTHIIMOHHOTO mopTdens. Meton VAR 2
Kpurtepuii matemaTuyeckoro oxxuaanus, kpurepuid Jlamnaca. Kpure-
4 puit MAXIMAX, MmakcuMunHbIN Kputepuil Bansaa, kputepuit MINI- 2
MAX, kputeputii ['ypBuia
Bcero 8
4.4 TemaTH4eCKHUii IJIaH J1a00PATOPHBIX padoT
JlaboparopHblie pabOThl y4eOHBIM IJIAHOM HE MPEAYCMOTPEHBI.
4.5 CamocrosiTesibHas padoTra
AJIs1 04HO# (popMBI 00yUeHH s
i O6beMm
Bua camocrositensHOM paboTh HazBanue (conepxanue paboTh)
aKaJ. 4yachl
N3ydenue BonpocoB, BHIHOCUMBIX  |CaMOCTOSITENIbHOE U3YYEHUE JIUTEPATYPHI 10 31
Ha CaMOCTOSITEIIbHOE U3YUECHHE JUCIUILIMHE
IToaroroBka K IpakTU4YECKUM 3aHA- |3ydeHue nmpoiIeHHOro JIEKUMOHHOTO MaTe- 36
TUSM pHUabI
WuuBuayanbHble NpakTUYECKUE 3a- |Pelienne MHAMBUIYaNbHBIX HPAKTHYECKUX o5
Jauu 3a/1a4y
3 o IToBTOpEHME H3YyUEHHOTO MaTepHUaia U BOIIPOCOB,
ayeT C OLEHKOMN 4
BBIHOCHUMbLIX Ha CaAMOCTOATCIIbHOC N3YUYCHUC
UTOro 96
JJIS1 OYHO-32049HOM GopMBbI 00y4YeHH st
i O6bem
Bua camocrositensHOM paboTh HazBanue (conep:xanue paboThI)
aKaJl. yachl
N3ydenne BonpocoB, BHIHOCUMBIX (CaMOCTOATEIbHOE H3YYEHUE JIUTEPATyphl IO a1
Ha CaMOCTOSITEIbHOE U3YUCHHE JUCLUILINHE
IlonroroBka K npakTudeckum 3a- (M3ydeHue NpoHAEHHOIO JIEKIIMOHHOTO MaTe- 46
HSATUSM puana
WuauBuayanbHble IpakTHyeckue |PerieHne MHAMBUAYaATbHBIX IPAKTUYECKUX 3a- o5
3aJjauu a4
3 o HOBTOpGHHe HU3YUYCHHOI'O MaTepHrajia 1 BOIIPOCOB,
a4eT C OLICHKOU 4
BbIHOCHMBIX Hd CAMOCTOATCIBHOC U3YUCHUC
UTOoro 116
1J1s1 3209HOM (popMbI 00yUeHust
i Ob6beMm
Bun camocrositensHOI paboTh HasBanue (cogep:xanue paboThl)
aKaJ. 4ackel
N3y4yeHne BonpocoB, BHIHOCUMBIX (CaMOCTOATENBHOE H3yUEHUE JUTEPaTyphl IO 48
Ha CaMOCTOSITEIIbHOE N3YUYEHHE JUCIUIINHE
[ToaroroBka k mpakTU4ecKkuM 3a- |M3ydeHne nponiIeHHOTO JIEKIIMOHHOIO MaTepH- 50
HATUSAM aJIbI
WnnuBuayanbHble npakTuyeckue |PemeHne MHIWBUYalbHBIX MPAKTUYECKUX 3a- 26
3aJ1a4uu Jad
3auer IToBTOpEHME N3YyUEHHOrO MaTeprasa U BOIIPOCOB, 4
BBIHOCHMMBIX Ha CAMOCTOATCIILHOC N3YUCHHUE
UTOro 128




S METOAUYECKHUE PEKOMEH/JAIIMH ITO U3YUYEHUIO JUCIUITJIMHBI

N3ydyeHne TUCHUTUIMHBI HEOOXOAMMO HA4YaTh ¢ O3HAKOMJICHHS C paboveil mporpamMMmon.
Ocoboe BHMMaHUE cielyeT OOpaTUTh Ha BOIPOCHI, BBIHOCUMBIE /ISl CAMOCTOSITENBHOIO U3y4e-
HUs. B Te3ncax jexmuii mpeacTaBieH TEOPEeTUYECKU MaTepral 1o JUCIUIUTMHE COTJIacCHO pabo-
4yeMy IUIaHy, B KOHIIE ITPUBENEHBI BOIIPOCHI JUIsl KOHTPOJIS 3HAHUM.

W3yuas mucuuiinay He00X0AUMO PaBHOMEPHO paclpeiesTh BpeMs Ha MpopaboTKy JIeK-
L1, CaMOCTOATENbHYIO Pa0OTy 10 BBITOJHEHHUIO NMPAKTUUYECKUX paboT, CaMOCTOATENbHYIO pa-
00Ty 110 OJArOTOBKE K MPAKTUYECKUM 3aHATHUAM. Bonpocsl TeopeTnieckoro Kypca, BHIHECEHHbBIE
Ha caMOCTOSTENbHOE U3yUeHUe, Hanbosee 1es1ecoo0pa3Ho 0CBauBaTh cpa3y MOCie MPOYUTAHHON
JIEKLIMH, COCTABJISISI KOHCIIEKT 110 BOIIPOCY B TETPAJHU C JIEKITMOHHBIM MaTE€pPHAJIOM.

Ecnu npu u3yd4eHun TUCHMIUIMHBL Y 00YYarOLIMXCsl BO3HUKAIOT BOIPOCHI, TO UX MOXHO
00CyIUTh HA KOHCYJIBTALUAX 0]l PYKOBOJICTBOM IIPENO1aBaTENS.

Crenuduka qUCUUIUINHBI 3aKIH0YAETCS B TOM, YTO IOMUMO U3Yy4€HHs TEOPETUUECKUX BO-
IPOCOB, 0OydaroueMycsi He0OX0AUMO MPUOOPECTH MPAKTUYECKHE HABBIKU, CBS3aHHBIE C yMe-
HUEM IPaBUJIbHO aHAJIM3UPOBATh U BBIABIATH NOTEHIIMAIBHBIE PUCKH, IPUMEHATH (PMHAHCOBBIE U
MHBbIE MEXAHU3MbI YIIPaBJICHUSI UMHU; OPraHU30BATh MIPENYNPEAUTEIbHBIE MEPOIIPUSITHS; IIPOBO-
JIUTh CPAaBHUTEJbHBIN aHAIN3 PUCKOB U Ha €r0 OCHOBE BbIOMpaTh Hanboee 3(ppeKTUBHbBIE METOIbI
yIpaBICHUS UMH.

[Tpu pewieHnH MpakTUYECKHUX 3a7a4 00yyaromuMes OyAyT HeOOXO UMbl 3HAHUS, YMEHHUS
Y HaBBbIKY, IPUOOPETEHHbIE NPU U3YYEHUU IPYIUX JUCLMILINH, IPEIYCMOTPEHHBIX JaHHOM Ipo-
rpaMMO# NOArOTOBKU. Tak, HalpuMep, IpU U3y4yeHuu TeMbl 2 «KadecTBEHHbIN aHAIU3 PUCKOBY
HeoOxoauMo BiaieTs Metoaukoi mpoeaenuss SWOT - ananuza. Uzydenue temsr 4 «CtaTucTu-
4yecKkue (BEpOSITHOCTHBIE) METOJIbl OLIEHKH PUCKOB» IpeAroiaraeT Hajauuue chOpMHPOBAHHBIX
3HaHUN U YMEHU B 007aCTH pacyeTa TaKUX CTATUCTUYECKUX BEIMYUH KaK CPEIHsIs, CPEIHEKBA-
paTtndeckoe OTKIOHEHHE, MaTeMaTHYeCKOe OKUAaHue, TUCTIEpCHH, KO3 (DUIIMEHT BapHualluu, KO-
s dunmenT Koppensuuu u T.1. [lpu nzyuennn temsl 6 «MoaenupoBaHue PUCKOB WHBECTHIIMOH-
HBIX [IPOEKTOB)» CTYJEHT JI0JIKEH ObITh 3HAKOM C METOJIMKON MpOBeIeHHsI aHaIn3a 0€3yObITOUHO-
CTH MPOU3BOJICTBA U pacyeTa (PUHAHCOBOU MPOYHOCTH.

Ha npakTrueckux 3aHATHIX 00yJaroImUics TOKEH OBJIa/IeTh HaBbIKAMH «PYyYHOTO» pac-
YyeTa JI0ObIX KOJMYECTBEHHBIX OLEHOK, HEOOXOUMOCTh KOTOPBIX MOSBISETCS MPH MPOBEIEHUN
aHaJIM3a U OLICHKU PUCKOB B MHBECTHUIIMOHHOM IPOEKTUPOBAHUH.

OpHako COBpEMEHHas BBIYMCIUTENbHAs TMPAKTUKAa JUKTYET Oe3yclloBHOE TpeOoBaHUE
OJIM3KOr0 3HAKOMCTBA C MOJYYEHUEM aHAJIOTUYHBIX pe3yabTaToB Ha kommbioTepe B [T MS EX-
cel. DTo OTKpbIBaET HOBBIC METOIUYECKIE BO3MOKHOCTH B U3yYCHUU TUCIUTUTHHBI.

ITpu pabote ¢ nuTeparypoit cienyeT oOpaTUTh BHUMaHUE Ha HCTOYHUKH OCHOBHOM M J10-
MOJIHUTEJILHON JTUTepaTyphl, IpUBEIEHHbBIE B pabouell nporpamme. [l Oonblero npeacrasiie-
HUS O AMCLMIIJIMHE BO3MOYKHO O3HAKOMJIEHHE C NMEPUOAMYECKMMH M3IAHMUSIMM IOCIEIHUX JIET,
HHTEepHET-UCTOYHHUKAMU.

ITpu moaroroBke K 3a4eTy 0co00e BHUMAHUE CleyeT 00paTuTh Ha CIeIyIOIMe MOMEHTHI:
3a4eT MPOBOJUTCS B YCTHOU (opMe, IPU MOATOTOBKE Jy4Ille CTPYKTYPHUPOBATh U KOHCIIEKTHPO-
BaTh MaTepHall; TUCLUUIUINHA CUNTAETCS 3a4TEHHOM, €CJIM CTYAEHT OCBOWJI BCE KOMIIETEHIIUU Ha
06a30BOM ypOBHE.

3HaHus, IPUOOPETEHHBIE MPU U3YUYEHUH TUCIUIUIMHBI «AHAIU3 U YIPABICHHE PUCKAMU»,
MOTYT HalTH MPUMEHEHHUE NMPHU BBIMOJIHEHUN HAYyYHO-HCCIIEeI0BATeNIbCKOW padOThl, KypCOBOM U
JUIUIOMHOM ITPOEKTHUPOBAHUH.



6 OCHOBHAS, JIOHNOJIHUTEJIBHASI JIMTEPATYPA, TIPOI'PAMMHOE
OBECIIEYEHUE U PECYPCHI HHO®OPMAIIMOHHO-TEJJEKOMMYHUKAIMOH-
HOW CETU «MHTEPHET»:

6.1 OcHoBHas JIMTEpaTypa:

6.1.1. PaxumoBa, H. H. YnpaBnenue puckoM, CUCTEMHBIN aHaIU3 U MOJEIUPOBAHUE
[DnexTpoHHEIH pecypc] : mpakTukyMm / OpenOyprekuii roc. yH- T, H.H. Paxumosa. — OpenOypr :
OrI'Y, 2017. — 153 c. — Pexxum gocryna : https://lib.rucont.ru/efd/646229.

6.1.2. YropaBneHue puckaMu B arpompoJ0BOJILCTBEHHON cucTeMe : MOHOrpadus [Dnek-
TpoHHBIA pecypc] / B. A. bamamenko, K. A. XXuukun, A. A. Ileakun u ap. — Camapa : PUILL
CI'CXA, 2016. — 188 c. — Pexxum nocryma : https://lib.rucont.ru/efd/480272.

6.2 JlomotHUTEIbHAS JIUTEpaTypa:

6.2.1. CTtpaxoBaHHe U yIIpaBICHUE PUCKaMU [ DIEKTPOHHBIN pecypc] : mpaktukyM. / E. A.
[Taceko. — CraBponosns : uza-so CKOY, 2017. — 106 c. — Pexum goctyna
https://lib.rucont.ru/efd/622882/info

6.2.2. 3aBbsuioB, ®@. H. Pucku B S5KOHOMHUKE: METOJIbI OLICHKH U pacueTa [DJIeKTPOHHBINA
pecypc] : yueb. mocobue. — SpocnmaBnp : Spl'Y, 2007. — 152 c¢. — Pexum poctyna :
https://lib.rucont.ru/efd/206991.

6.2.3. YpaBneHue pruckaMu, CHICTEMHBIN aHAJTU3 U MOJICITUPOBAHKE : yueOHOe mocodue /
H. H. Cmrocaps, U. B. HoBukosa, A. A. Cypkos, A. B. Llpiouna. — I[lepms : [THUITY, 2012. —
262 c.: — Pexxum nocryma : https://e.lanbook.com/book/161146
6.3 IlporpaMmmHoe obecneyeHue:

6.3.1. Microsoft Windows 7 Ilpodeccuonanpuas 6.1.7601 Service Pack 1;

6.3.2. Microsoft Windows SL 8.1 RU AE OLP NL;

6.3.3. Microsoft Office cranmgaptabrit 2013;

6.3.4. Microsoft Office Standard 2010;

6.3.5. Kaspersky Endpoint Security mis 6usaeca - Ctangaptaeiii Russian Edition;

6.3.6. WinRAR:3.x: Standard License — educational —EXT;

6.3.7. 7 zip (cBOOOHBII HOCTYII).

6.4 Ilepeyenb MHGPOPMANMOHHO-CIIPABOYHBIX CHCTEM U NPOdecCHOHAIBHBIX 023 JaHHBIX:

6.4.1. http://www.consultant.ru — CnipaBounas mpaBoBas cuctema «Koucyaprant ITimocy.

6.4.2. http://www.garant.ru — CripaBoYHO-TIpaBOBasi CUCTEMa 10 3aKOHO/IATENILCTBY Poc-
curickoit @enepanuu «I apanTy.

7 MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUME JUCHUIIJINHBI

Ne |HanmeHoBaHMe crieliMalIbHBbIX TOMeIeHU 1| OCHAIIEHHOCTh CIEMAIbHBIX IOMEIEHUN 1
11/T1 | TOMEIIEHUH 1711 CAMOCTOSTETTbHOM paboThl | OMEUISHHH JIJIsl CAMOCTOATEIbHOU paboThl
1 |VueGnas ayauropus i npoBeaeHus 3aHs- |YueOHas ayaiuTopHs Ha 39 MocaJouHbIX MECT,
THI JIEKIIMOHHOTO THIA, 3aHATUA CEMUHAP- |[YKOMIJIEKTOBaHHAs  CHELUAIU3UPOBAHHON
CKOTO THIIA, KYpCOBOTO TPOEKTHUPOBAHUS [MEOENbIO (CTOMBI, CTYNbs, yueOHas JOCKa) U
(BBIMIOJIHEHUS KyPCOBBIX paboT), TPYIIOBBIX |[TEXHUUECKUMHU CpeJicTBaMU o0yuyeHus (mepe-
U UHIUBUIYaTbHBIX KOHCYIBTAIMi, TEKY- |[HOCHOM MPOEKTOp, MEePEHOCHON HOYTOYK, Te-
LIEr0 KOHTPOJIS U IPOMEXKYTOYHOM aTTecTa- |pEHOCHON IKpaH)
uuu, aya. 3234.
Camapcxas o6a., e. Kunenw, n.e.m. Ycmo-Ku-
Henvcxutl, yi. Cnopmusnas, 0. 8A.
2 |VueOHas aymATOpHsI IS TMPOBEACHUS 3aHATUN |YueOHas aymutopus Ha 30 MOCagOYHBIX MECT,
JEKUUOHHOTO THIIA, 3aHITUH CEMHUHApPCKOTO |YKOMIUIEKTOBAaHHAs CIIELHaIn3UpOBaHHON MeOle-
THTIA, KypCOBOTO TPOEKTHPOBAHHS (BBIMOJHE- [JTBIO (CTOJBI, CTYJbS, yaeOHas JOCKA) M TeXHUYE-
HUS KypCOBBIX paboT), TPYIMIIOBBIX U HHAMBHY- [CKUMH CPEICTBAMH OO0y4YeHHS (IIEPEHOCHOM Mpo-
IBHBIX KOHCYJIbTallUH, TEKYLIET0 KOHTPOJIA U |€KTOpP, IEPEHOCHON HOYTOYK, SKpaH)
IPOMEXKYTOUHOM aTTecTaimy, aya. 3239.



https://lib.rucont.ru/efd/646229
https://lib.rucont.ru/efd/480272
https://lib.rucont.ru/efd/622882/info
https://lib.rucont.ru/efd/206991
https://e.lanbook.com/book/161146
http://www.consultant.ru/
http://www.garant.ru/

Camapcrasn o6a., e. Kuuenv, n.e.m. Ycemo-Ku-
neavckuil, yn. Cnopmuenas, 0. 8A.

YyeOHast aynuTopusi JUIA TPOBENCHUS 3aHITHN
JICKIIMOHHOTO THUMA, 3aHATHA CEMHHAPCKOrO
THTIA, KYPCOBOTO MPOSKTHUPOBAHUSI (BBIMOIHEHUS
KYPCOBBIX paboT), TPYIIIOBBIX W HHIUBUAYaIb-
HBIX KOHCYJIBTAIIW, TEKYIIET0 KOHTPOJIS U MPO-
MEXXYTOYHOM aTTecTanuu, aya. 3241.
Camapcrasn obn., e. Kunenv, n.e.m. Ycmo-Ku-
nenvckuil, yn. Cnopmusnas, 0. 8A.

VYueOHas aynutopus Ha 12 mocamodHBIX MecCTa,
YKOMIUIEKTOBaHHAs CIIELUATU3UPOBaHHON Mebe-
JBI0 (CTOJBL, TABKH, yaeOHAas JOCKa, KOMITBIOTEP-
HBIE CTOJIBI, CTYINIbS), KOMITBIOTEPHON TEXHHKOU
(12 pabGoumx craHIMil) ¥ TEXHUUYECKUMH Cpe.-
cTBaMU 00yueHHs (IIEPEHOCHOW MPOEKTOp, Mepe-
HOCHOU HOYTOYK, DKpaH)

[Tomernenue ais caMOCTOSTENBHOM PaOOTHI,
ayn. 3310a (unTanbHbIN 3a1).

Camapcxas oon., e. Kunenw, n.e.m. Ycmo-Ku-
nenvcxutl, yi. Cnopmuenas, 0. 8A.

[Tomemienne Ha 6 MOCATOYHBIX MECT, YKOM-
IUICKTOBAHHOE CIICHUATM3UPOBAHHON Meoe-
JbI0 (KOMIIBIOTEPHBIE CTOJBI, CTYJIbs) U OCHA-
LICHHOE KOMIIBIOTEPHON TEXHUKON

(6 pabouux CTaHIIMIA), TOAKIIOUYEHHON K CETH
«HTEepHET» M OOECneYMBarOIC TOCTYI B
AIIEKTPOHHYIO  WH(GOPMAIMOHHO-00pa30Ba-
TEJIBHYIO CPEely YHUBEPCUTETA.

[Tomemienue 11 XpaHeHUS U MPOQPHUIAKTH-
YECKOro OO0CITYKHUBaHUSI yIeOHOTO 000pyI0-
BaHus, ayn. 32030.

Camapckas 00a., 2. Kunenw, n.e.m. ¥Ycmo-Ku-
Henvcxutl, yi. Cnopmusnas, 0. 8A.

CrennanbHBI MHCTPYMEHT U UHBEHTAaphb AJIs
y4eOHOTr0 000pyI0BAHMUS:

KHUCTOYKH JIJI1 OYMCTKU KOMITBIOTEPOB U KOM-
IUICKTYIOIHUX, CIIUPT, KOMIUVICKTYIOIIUE U pac-
XOJIHbIC MaTCPUAIBI.

8 ®OH/J] OIIEHOYHBIX CPEJICTB JJI1 IPOBEJIEHUA TEKYIIEN 1

ITPO-

MEKYTOYHOM ATTECTALIUA
8.1 Buabl u (popMbI KOHTPOJISI 10 TUCIIHIIJIMHE

KoHTposnb ypoBHSI yCBOSHHBIX 3HAHHMH, OCBOEHHBIX YMEHUH U MPUOOPETEHHBIX HABBIKOB
(BI1azieHMi) OCYIIECTBIISIETCS B paMKaX TEKYIIEro ¥ MPOMEKYTOYHOI'O KOHTPOJISI B COOTBETCTBUH
c [TonoxxeHuem o TeKyIeM KOHTPOJIE U MPOMEKYTOUHOM aTTeCTallui 00yJarOLIUXCs.

Texyiuit KOHTPOJIb OCBOCHUSI KOMIIETEHIIUH MO JUCIUILIMHE IPOBOAUTCS MIPH U3yUYEHUHN
TEOPETUYECKOI0 MaTepHalla, BBINOJIHEHUM 3aJaHUM HAa NPAKTUYECKUX 3aHATHAX. TeKylemy
KOHTPOJIIO MOJUIEKUT IMOCEIAeMOCTh OO0YyYaroIMMHCS ayJUTOPHBIX 3aHATUH W paboTa Ha
3aHATHSIX.

HToroBoii OLIEHKOM OCBOEHHs KOMIIETCHIMM SBIISETCS NPOMEXKYTOYHAs ATTECTALMS B
dopme 3auyeTa ¢ OLEHKOW, MPOBOJAMMAs C YIETOM Pe3yIbTaTOB TEKYIIEro KOHTPOJIS B § ceMecTpe
Ha IV kypce ouHoll popmbl 00yueHus, B 9 cemectpe Ha V Kypce OUYHO-3a04HOM U 3a04HOM (POpMBI
o0OyueHusl.

8.2 TunoBble KOHTPOJIbHbIEC 32JaHUSI MJIM MHbIe MaTepUAJbl, HeOOXOAUMBIE /ISl OLEHKH
pe3yJbTaTOB 0CBOCHMS 00pa30BaTebHOI MPOrpaMMbl B pAMKax y4eOHOH AU CHUIIMHBI

Ouenounvle cpeocmea 0711 nPOGeOeHUA mMeKyuiell ammecmayuu
Ilpakmuueckue u cumyayuonHule 3a0ayu
3anaya Nel. Onpenenuts U Ki1accuGUIUPOBaTh OCHOBHBIE BUABI PUCKOB, MPUCYIINX HH-
BECTUL[MOHHOMY IIPOEKTY.

3amaga Ne2. [IpoBecTH KayeCTBEHHYIO OLIEHKY PHUCKOB HHBECTHIIMOHHOTO IPOEKTa
(SWOT-ananm3, MeTo]1 SKCIEPTHBIX OIICHOK).



3adaua Ne 3. Paccunrats HopMmy auckoHTa (MeTogoM WACC), KOTOpYrO HEOOXOAMMO HC-
H0JIb30BaTh NP OIpeaesieHuH 3(p(HPEeKTUBHOCTH MHBECTULIMOHHOTO NTPOEKTA C yUETOM PUCKA.

3aoaua Ne 4. icnonb3ys CTATUCTHYECKUE MTOKA3ATEH OLIEHKH PUCKOB (IMCIIEPCHIO, MaTe-
MaTHYEeCKOEe 0’)KUJJAHUE U T.1.), OLIEHUTE PUCKOBAHHOCTbh PEAJIN3allMi HHBECTULIMOHHOTO MPOEKTA.

3aoaua Ne5. UnentudumpoBaTh U OMUCATh PUCKA HHBECTUIIMOHHOTO TOPTQEIs.

3aoaua Ne6. OnipeAeIuTh 0XKUAAEMYIO I0XOIHOCTh HHBECTHIITMOHHOTO MTOPTQEs.

3aoaua Ne7. OueHUTh PUCKUA MHBECTHUIIMOHHOTO MPOEKTAa METOJAaMH MaTeMaTHYeCKOTO
MOJICJIMPOBaHMs (aHAJIU3 YyBCTBUTEIBHOCTH IIPOEKTA, PACYET TOUKH 0€3yOBITOYHOCTH U JIp.).

3aoaua Ne 8. O1leHUTH BO3MOKHBIE TIOCIIEICTBHS IPUHUMAEMbIX HHBECTHUIIMOHHBIX pelle-
HUI B yCIIOBUAX pUCKA.

3aoaua Ne 9. O1IeHUTh BO3MOKHBIE TIOCIIEICTBHS IPUHUMAEMbIX HHBECTHUIIMOHHBIX pelle-
HUI B yCIIOBUSX HEONPEAEICHHOCTH.

3aoaua Ne 10. Onpenenuts 1enecooOpa3HOCTh CTPAXOBAHUS PUCKOB.

Memoouxa 6blnoHeHUA NPAKMUYECKUX 3a0ay
[Ipumep peienus TunoBou 3agauu Ne 9.

3aoanue: ®upma roToBa NeperTH K MAaCCOBOMY BBHIITYCKY HOBOT'O BH/Ia MPOAYKIIMH, HO HE
3HAeT, KOrjJa JIydlle 3TO cleNaTh: HEMEUIEHHO, Yepe3 roJl win yepe3 2 roga. Jlemo B ToMm, 4TO
HOBasl MPOJYKIUS B CUITy CBOEH JIOPOTOBU3HBI, OYEBUIHO, HE Cpa3y HAJIET MacCOBOTO MOKyIa-
tens. [loaToMy M3NMHIIHSS TOPOIIMBOCTH MOKET MPUBECTH K TOMY, YTO OOOPOTHBIE CPENCTBA
(GUpPMBI OKaXXYTCSl HAJI0JITO UMMOOMIIN30BAaHHBIMU B OCEBIIIEH Ha CKJIaJaX TOTOBOM MPOIYKIUH, a
3TO TPO3UT YObITKaMu. HO MeAIUTh TOKe HENb3s: KOHKYPEHTHI MEePeXBaTAT UHUIMATUBY — U
3HAUUTENIbHAS YaCTh OKHUAeMON MPUObLH OyneT yrmyiieHa. @upMa He cMoria Jake MPUOIU3H-
TEIbHO OLEHUTh BEPOSATHOCTH IJI Pa3HBIX CPOKOB MOSBICHHS MaccoBOro cmpoca. [loatomy
HAJIULIO CUTYalUsl HEOIIPEEIEHHOCTH.

Bo3moxHbIle TOCTEACTBHSI OT NPUHUMAEMBIX PEIICHUN B YCIOBHSIX Pa3HOM peakluu
pPBIHKA Ha HOBYIO ITPOJIYKIIMIO TIPEJICTABIICHBI HIKE B TAOIUIIE BHITLIAT.

Bapuant pemenus o nepe- Pa3zmep BhImiatT (MIIH. y.€.) IPU YCIOBUH, YTO MACCOBBIN CIIPOC
X0JI€ K MaCCOBOMY ITPOU3BOJI- BO3HUKHET
CTBY HEMEJIEHHO 4yepes roj yepes 2 rosa
IlepeliTi HEMeITICHHO max16 6 -6
ITepeiitu yepes 1 roa 5 max12 2
IlepeiiT yepes 2 roga 0 2 max6

Kak BuziHO 13 Ta071., HEMENJIEHHBIN Mepex0/] K MAaCCOBOMY BBIIYCKY HOBOTO BH/1a IPOYK-
UM MOXXET J1aTh HauOOJbIIYI0 MPHUOBLIb, HO B CIydae HEyJaud T'PO3UT OONBIIUMH YOBITKAMHU.
Jpyrue BapuaHThl BBIOOpa CpoKa Mepexoja K MacCOBOMY MPOM3BOACTBY JJAHHOTO BUAA MPOIYK-
IIUH UCKITIOYAIOT BO3MO>KHOCTh BOBHUKHOBEHHUS YOBITKOB, HO JIAIOT OTHOCUTENILHO MEHBIIYIO TPH-
OBLIIb.

Br100p onTHManbHOTO perieHus 3/ech 3aTpyIHEH OTCYTCTBUEM CBEICHUIN O BEPOSITHOCTSIX
TOM WJIM MHOW PEaKLIUH PhIHKA.

L]ens: B cuTyaiuy HEONpe eI HHOCTH BEIOPAaTh ONTUMAIbHYIO CTPATETHIO UCIIOIB3YIOTCS
cinenytomue kpurepun: MAXIMAX, MAXIMIN, MINIMAX, kputepuii meccumMu3mMa-onTH-
Mu3Mma ['ypsuna.

Memoouxa evinonnenus:

Kpurepuit MAXIMAX (kpuTepuii KpaliHero onTuMmu3mMa)
CornacHO 3TOMYy MpaBWIly, HYKHO BBIOMpAThb Ty aJbT€PHATHBY, KOTOpas MPHUBOJIUT K
HaWIy4lleMy pe3yibTaTy IIPU BCEX BO3MOXKHBIX COCTOSIHUAX OKpy»karouel cpenbl. Hammydmmum
MIPU3HAETCS pelIeHre, IPYU KOTOPOM JOCTUTAETCS MAKCUMAJIbHBIN BHIUTPHIIL, PaBHBII.

M = max; (max; X;)



3anuch BUIa MaXj 03HA4aeT MOMCK MAaKCUMyMa Iepe0opoM CTOJIOIIOB, a 3alKuch BUAa MaX;
— MOMCK MaKCUMyMa 1epe0opoM CTPOK B MaTpPHUIIE BBITLIAT.

Hempyono ysuoemn, umo 015 Hawe2o npumepa Haumyuuum peuleHuem oyoem 16, m. e.
HeMeOleHHbLIL Nepexo0 K HOBOM) BbINYCKY NPOOYKYUU.

Crnenmyet 3aMEeTHTb, YTO CUTYaIIMHU, TPEOYIOIUE MPUMEHEHHUS TAKOTO KPUTEPHS, B OOIIEM,
HEPEIKH, U MOJIb3YIOTCSI UM HE TOJIBKO O€30TJISIIHBIC ONTHMHCTBI, HO U UTPOKH, BHIHYXICHHBIC
PYKOBOJICTBOBATHCS MIPUHIIMIIOM «HJIH ITaH — WJIH MPOTIAID).

Kpurepuit MAXIMIN
(MakcuMHUHHBIN KpuTepuii Banbaa, kpurepuii neccuMucTa)

[Tpu ucronp30BaHUM TAaHHOTO KPUTEPHUS Kak OBl MpeanoaraeTcs, 4To oT Jro0oro perie-
HUS HAaJ0 OKMJATh CaMbIX XYJIIMX IOCJIEICTBUMN U, CIEA0BATEIbHO, HY’)KHO HaliTU TaKOW Bapu-
aHT, IPU KOTOPOM XYAILIUH pe3ysbTaT Oy1eT OTHOCUTENBHO JIyUlle APYTUX XYIUINX PE3yIbTaToB.
Taxkum 00pa3oM, OH OPUEHTHPYETCA Ha JIyYIINI U3 XyJIINX Pe3yJIbTaTOB.

W = maxi(min;j Xijj).

Pacuer MakcuMuHaA B COOTBETCTBHHU C MPUBEACHHON BHIIIE (POPMYIIOH COCTOHUT U3 ABYX
11aroB.

Haxomum Xyammid pe3ysbTaT KaIOTO BapuaHTa PEUICHHs, T. €. BEJIMYMHY TinXij, U
CTPOUM TaONHILY.

BapuaHT pemienus o nepexojie K MaCCOBOMY ITPOU3BOICTBY Cronbenr MUHIMYMOB
IlepeliTn HEMEJIEHHO -6
[Tepeiitu yepes 1 ron 2
[Tepeiitu yepes 2 roga 0

U3 xyowux pe3ynomamos, npedCmaegieHHblx 8 Cmoaoye MUHUMYMOS, 8bloupaem J1y4uiuil.
On cmoum Ha 6mopotl cmpoxe madauybl GbINIAM, YMO NPEONUCLIBAem RPUCTIYRUMb K MACCOBOMY
8bINYCK) HOBOU NPOOYKYUU Uepe3, 200.

DT0 mepecTpaxoBOUHAs MO3MIMS KpailHero meccuMucTa. Takas cTparerus npuemiiema,
KOTJ]a MHBECTOP HE CTOJIb 3aMHTEPECOBAH B KPYIHOH ynade, HO XOYeT 3acTpaxoBaTh ce0s OT
HEOXXHJIAHHBIX TPOUTPHIIICH. BBIOOp Takol cTpaTeruu onpeneiseTcsi OTHOIEHHEM PUHIUMAK0-
IIETO PEIICHUS NI K PUCKY.

Kputepuit MINIMAX (xputepuit CaBumka)

B oTnmune oT npeapAyIero KpuTepusi, OpUEHTUPOBAH HE CTOJIBKO HA MUHUMU3ALIUIO T10-
Tepb, CKOJIBKO Ha MUHUMH3AIMIO COKAJIEHUN MO MOBOAY yHyleHHOW mpuObuin. OH JomycKaer
pasyMHBIH PUCK pajy MOJY4YEeHHUs JOMOJHUTEIbHON MpuObuIn. I101b30BaThCsl 3TUM KpUTEpUEM
JUIsL BBIOOpa CTpaTeruu MOBEACHUS B CUTYallUM HEONPEJENIEHHOCTH MOXKHO JIMIIb TOT/a, KOTAa
€CTb YBEPEHHOCTb B TOM, YTO CIy4alHBIH YOBITOK HE NpuBeAeT (GupMy (IPOEKT) K MOJHOMY
Kpaxy:

S = minj(max;j(max;Xi; — Xij))

Haxomum syurime pe3yabTaThl KaKIOT0 B OTJISIBHOCTH CTONIONA, T. €. TaxXXij. 1akosbimu
6 Haulem npumepe 6yoym 0Jisi nepeoco cmonoya 16, ons émopozo — 12 u mpemoveco — 6. I9mo me
MAKCUMYMbL, KOMOPbIE MONCHO ObLIO0 Dbl NOIYUUMb, ecliu Obl YOAI0Ch MOYHO Y2adamb 803MONC-
Hble peaKyuu polHKdA.

OmnpenensieM OTKJIOHEHMS OT JIYYIIMX PE3yJIbTaTOB B IMpeAeiax KaXKAOro OTAEIBHOIO
cTonbia, T. €. (TaxXi — Xjj). [lomydaeM MaTpuily OTKJIOHEHH, KOTOPYIO MOXHO Ha3BaTh «MaT-
pHIIeH coKaIeHU», T.K. €€ MEMEHThl — 3TO HeI0NOTy4yeHHas MPUObLIL OT HEY1aYHO MPUHSTHIX
peleHnii u3-3a ouMOOYHON OIIEHKH BO3MOXHOM peakluu phlHKa. MaTpHily coxalleHU MOXHO
0hOpMHTH B BUJIE TAOIHUIIBI.

Marpuia coxxaJleHui
Bapuanr penrenus o nmepe- | Pa3mep Bbimuiat (MJIH. y.€.) IPH YCJIOBUH, YTO MAaCCOBBIH CITPOC
X0JI€ K MaCCOBOMY IIPOU3- BO3HUKHET
BOJICTBY HEMEJIEHHO ] yepes rojt ] yepes 2 roja




IlepeiiTi HEMEIJICHHO 16-16=0 12-6=6 6-(-6)=12
[Tepeiitu yepes 1 ron 16-5=11 12-12=0 6-2=4
[TepeiiTu yepes 2 roga 16-0=16 12-2=10 6-6=0

Cyns o npuBeIeHHOM MaTpulle, He MPUAETCA HU O YEM KaJleTh, eclid prupMa HEMEIJICHHO
MEPENJIET K MaCCOBOMY BBIITYCKY HOBOMW MTPOAYKILIUH, U PHIHOK Cpa3y K€ OTpearupyeT Ha 3TO Mac-
COBBIM CIIPOCOM.

OpHako eciny MaccoBbIN CIPOC BOSHUKHET TOJIBKO Yepe3 2 rojia, TO NPUIETCS OXKAIETh O
MOTEPSIHHBIX BCIEACTBUE TAKOM MOCHEIIHOCTH 12 MIIH y. €., U T. 1.

JIns ka)xXa0oro BapuaHTa peELIEHUs, T. €. I KaKJI0M CTPOKH MaTPHULbI COXKAJIEHUM, HAX0-

JTIUM HauOOoJbIIyI0 BelnduHy. [TorydaeM cronber; MaKCHMYMOB COXKAJICHHH B BUJIE CICAYIOMICH
TaOIULIBI.

BapuanT pemienus o nepexoze kK MaccoBomy npousBoji- | Cronbern MaKCUMalbHBIX COXKale-
CTBY HUM

[TepeliTn HEMeICHHO 12

ITepetitu yepes 1 ron 11

IlepeiiT yepes 2 roga 16

BriOupaem To pemienue, mpyu KOTOPOM MaKCUMaJIbHOE CoXKajleHne Oy1eT MEHBIIIE IPYTHX.
B npueedennom cmonbye MaxcumanbHulX CONCALEHUL OHO CIOUM HA 8MOPOLL CMPOKe, YMo npeo-
nucvlgaem nepeumu K Macco8omy 8blnycKy uepes 200.

Kpurepuii neccummusma-onrtumusma ['ypsuna
O6a nmpenpIayIIyX NpaBuia MPUHATHS PEIICHUH OPUEHTUPOBAHBI HA SKCTPEMAJIbHBIE CITY-
yay (0YEeHb XOPOIIO WM O4YeHb [10X0). Meroa ['ypBulia BEIOHMpaeT allbTepHATUBY C MAKCUMalb-
HBIM CPEIIHUM PE3YJIbTaTOM (IIPH 3TOM JEHCTBYET HEIJIACHOE MPEIOJI0KEHUE, UTO KAXKI0€ U3
BO3MOYHBIX COCTOSIHUHM CpeJibl MOXKET HACTYIUTh C PABHOW BEPOSITHOCTHI0). POpMaIbHO TaHHBIN
KPUTEPUI BBITJISAUT TaK:

H = max;(Amax; X;; +(1—4)min; X;)

i)
rae A KO3 QHUIHMEHT MecCUMHU3Ma, KOTOPBIH MpUHAAISKUT NpoMexyTKy oT 0 1o 1 B
3aBUCHUMOCTH OT TOI'O, Kak HpI/IHI/IMaIOHII/II\/'I PEHICHUC OLICHUBACT CHUTYyAIUIO (YCTaHaBJ'II/IBaeTCSI
Cy6’beI(TI/IBHO). HpI/I 9TOM CJICAYCT YUUTBIBATH, UTO C€CJIIM MAKCUMYMY IIPUCBANBACTCA BCC A , TO

MUHUMYM OYyJIeT OLIEHEH Kak (1=1) B srom CJIy4ae BO3MOXHBI 3 CUTYallUHU:
A1=05

A<05

- HEUTpaJIbHOE OTHOIIEHUE K PUCKY.
- PUCKOBaHHBIN MPOTHO3 (IECCUMU3M)
A>05 0€3pHUCKOBBIN MPOTHO3 (ONITUMHU3M)

Paccunraem kpurepuii I'ypBuna, npuias napameTpy A sHauenne Ha yposHe 0,6 (onTumMu-
CTMYECKHH MPOTrHO3):

BapuanT perienus o mepexojie K Macco- ) B
BOMY IIPOU3BOJICTBY Max * 4 Min (4 1) z
[lepeliTn HEMeIEHHO 16*0,6=9,6 -6*0,4=-2,4 7,2
Iepeiitn yepes 1 rox 12*0,6=7,2 2*0,4=0,8 8 Max
[lepeiiTu yepes 2 rona 6*0,6=3,6 0*0,4=0 3,6

I1o makcumymy 3nauenus OAHHO20 Kpumepusi HA00 NPUHAMb peuleHue 0 nepexooe K Mac-
COB0OMY bINYCKY HOBOU NPOOVKYUU Yepe3 200.



B 3anaue crparerus Az ¢purypupyer B KauecTBE ONTHMAJIbHON MO TPEM KPUTEPHSIM BbI-
00pa 13 YeThIpeX UCHBITAHHBIX, CTENIEHb €€ HAJEKHOCTH MOKHO IPU3HATh JOCTATOYHO BBICOKOMN
JUI TOTO, YTOOBI PEKOMEHJI0BATh 3TY CTPATETHIO K NMPAKTHUYECKOMY NpUMEHEHuIo. JlelcTBu-
TEJIBHO, IPU TAKOM PELICHUU HE MPUIETCA 0OCOOEHHO COXalleThb 00 yNyIIEHHOW NpuObUIM U HE
NPUIETCS 0KUIATh OONBIIUX YOBITKOB, T. €. Cpa3y MUHUMHU3UPYIOTCS M COXKaJICHUS 00 YIyIICH-
HOW pUOBLIH, U BOZMOKHBIE YOBITKH.

Kpumepuu u wikana oyenku npakmuueckux u CUmyayuoHHuIX 3a0ay

- OLIEHKA «OTJIUYHOY» BBICTABIISIETCS, €CIU MPEJIOKEHHOE CTYJEHTOM pEeLICHUE MOJHO-
CTBIO BBIMOJHSET 33/1a4y C YYETOM BCEX YCIOBUHM M OIpaHUYEHHUH, U 10 pe3ysIbTaTaM pelIeHHs
c(hOpMyIIMPOBAHBI TIOJHBIC TIPABUIBLHBIC BEIBOJIBI.

- OLIEHKA «XOPOIIO» BBICTABJISAETCS, €CIHM MPEUI0KEHHOE CTYJICHTOM pellieHUe paKTHye-
CKH TTOJTHOCTBIO BBITIOJIHSET 3a/1a4y, UM HE YUTEHbI HE3HAYUTENIbHBIC YCIIOBUS U OTPaHUYCHHS. A
TaK)Ke B CIIy4ae, €CIi B paboTe MPUCYTCTBYIOT HEJOUETHI (OIIMOKH BRIYMCIUTEILHOTO XapaKTepa,
HEOpEeKHOE BBIMOJTHCHUE PUCYHKOB) WIIM HEOOXOIMMBI HEOOBIINE YTOYHEHHS (HETOYHOCTH Tpa-
duka, GopMyIHPOBKU, MPOIYCK MU HETOYHOE HAMMEHOBAHUE EAMHUIIBI H3MEPEHUS BEIIMYNHBI,
HEBEpHOE ee 0003HAUCHUE).

- OLICHKA «y/I0BJIETBOPUTEIILHOY BHICTABIISETCSI, €CIIU MPEATI0KEHHOE CTYACHTOM pellleHre
YAaCTUYHO BBIMOJHSET 3a7a4y, €CJIM UM JOIMYIIEHBI TpyObie omunOKku (He 3HAeT GOpMYyJ WIH HE
yMeeT onepupoBath UMH). [lomyckaeT 3anucy abcypJTHOTO OTBETA M OMIMOKH B U3MEPEHUSX.

- OIIEHKA «HEYIOBJIETBOPHUTEIIHLHOY BHICTABIISICTCS, €CIIU MPEJI0KEHHOE CTYIEHTOM peliie-
HUE B 3HAYUTETILHON Mepe He BBIMOIHSIET 3a/1a4y WK OTBET HE MOJyYeH.

Yemmuwiti onpoc
KoHTpobHBIC BOPOCH! TIO TEMaM JTUACITUTITHHEL:

Tema 1. [lonsiTHE ¥ BHABI PUCKOB.

1.IloHsTHE HEOIIPEICIIEHHOCTH U PUCKA.

2.IlpsiMbie 1 KOCBEHHBIE TIOTEPU OT PUCKOB.

3.Knaccudukanus u BUJbI PUCKOB.

4.B3auMocCBs3b MEX/1y YPOBHEM MH(OpPMALIMU U YPOBHEM PHUCKA.
5.Mojenb KOMIJIEKCHOM OIEHKH WHBECTHLIMOHHBIX PUCKOB.
6.OCHOBHBIEC METO/IbI BBISIBJICHHUST PUCKOB.

Tema 2. KauecTBeHHbIEe METOAbI OLIEHKH PUCKOB HHBECTUIMOHHBIX NPOEKTOB.
1. CymHOCTb ¥ 3a/1a4i KaYECTBEHHOTO aHAJIN3a PUCKOB.

2. Conepxanune SWOT - ananmsa pucko UIT.

3. PelitunroBas oueHka puckos UII.

4. Ilpumenenue [enbdu-merona nmpu ouenke puckos UII.

Tema 3. MeToauku KOPPCKTHUPOBKU HOPMbBI JUCKOHTA C YY€TOM PHUCKaA.
1.CYH_IHOCTB MCTOJa KOPPCKTHUPOBKU HOPMbI IUCKOHTA.

2.CymHocTh B -aHaJn3a pucka (MHAHCOBBIX BIOKEHUI.
3.IIpumenenne meroma cpeaner3BemnieHHon croumocTu kanutana (WACC) B kauecTBe Mepbl
pUCKA MHBECTULIU.

Tema 4. OuneHka pHcKa HWHBECTHLHOHHBIX IIPOEKTOB IIPH MOMOIIM MeETOI0B
MaTeMaTH4YeCKOH CTATUCTHUKH ¥ TEOPHHU BEPOSATHOCTEH.

1.CymHocTh BEpOSTHOCTHOM OILIEHKH PHUCKOB.

2.CTaTHCTUYECKHE METO/IbI OLIEHKH PHCKOB.



3.0cOo0EHHOCTH NPUMEHEHHS CTATUCTUYECKHX METOJIOB OLEHKH PUCKOB (DMHAHCOBBIX MHBECTH-
AH.

4. HopmainsHoe pacipeesieHie c1y4aiiHOi BeTMYUHBI: OCHOBHBIE CBOMCTBA U OCOOCHHOCTH IMPH-
MEHEHHUS.

5.IIpssmoyronbHOE pacipeencHue.

6.TpeyrosnpHOe pacnpeneneHue.

7.Pacrnipenienenrie IByMEpHOH cilydyaiiHOM BEJTMUYMHBI.

8.Teopema baiieca u ee ucnosib3oBaHue IpH olleHke pruckos UIT.

Tema 5. MeToabl CHUKEHHSI PUCKOB HHBECTULIHOHHOTO MOPTQeas.

1.IloHsiTHE HHBECTULIMOHHOTO MOPTQEIs.

2.CymHocTh AuBepcuUKalui HHBECTUIIMOHHOTO MOPTders.

3.MuHMMH3aLuUs AUCTIEPCUU J0X0/1a MHBECTULIMOHHOTO MOPT(HENs sl IEHHBIX Oymar ¢ 3aBUCH-
MO TOXOJAHOCTBIO.

4 MuHMMH3aLUs UCTIEPCUU J0X0/1a MHBECTHIIMOHHOTO MOPT(HEs sl LIEHHBIX Oymar ¢ He3aBH-
CUMOM TOXOHOCTBIO.

5.0nTuMu3anus 10X0JHOCTH HHBECTUIIMOHHOTO MOpTdens 1mo MeToay MapkoBulia.

6.Cymnocts noka3atens VaR.

7.AHanutuueckuil MeToJ| pacuera nokasarens VaR.

Tema 6. MoaesnpoBaHue pUCKOB.

1.Ucropuueckoe MmoaenupoBanue VaR.

2.Craructudeckoe monenupoBanue VaR (merox MonTte-Kapio).

3.AHanu3 4yBCTBUTEIBHOCTHU MoKazaTeneit agpdexruBnoctu UII kak mepa pucka.
4.CueHapHblil moaxo/ K ananusy pucka UIIT.

5.MMutanmoHHOe MoJIeMpOBaHe pucka mo Merony Mounte-Kapio.
6.ITocTpoenne nepeBa pemeHruid Py MPUHITHH PEIIeHUs 00 UHBECTUPOBAHUH.

Tema 7. OcHOBHBIE NPABUJIA IPUHATHS HHBECTULIMOHHBIX PelIeHHIl.
1.OcHoBHBIE NpaBUIIa MPUHATHUS PELICHUN B YCIOBHUSAX HEONPEAEIEHHOCTH.
2 ITpunmun baiieca.

3.IIpunuun bepnymnu.

4. TlpyHIMO MaTeMaTUYECKOTO 0XKUJIAaHUS U TUCIIEPCUH.

5.3amaua Ilertu.

6.ITpunun Xaccens.

Tema 8. MuHUMH3a1MS POCKTHBIX PHCKOB.

1.CtpaxoBaHue prCKOB HHBECTUIIMOHHBIX NMPOEKTOB. Mojens XaycToHa.
2.HectpaxyeMbie pUCKH.

3.CamocTpaxoBaHue 1 €ro 3PpPeKTUBHOCTD.

4.XemKupoBaHUE PUCKOB.

5.Pacnpenenenue puckoB Mexay ydactHukamu UIIL.

Kpumepuu oyenku omeemos na 60npocst ycmnozo onpoca:

- OIICHKA «324TE€HO» BBICTABIIAETCS O0YUYaAIOLUIEMYCSI, €CJIM BOIIPOCHI PACKPBITHI, H3JI0KEHbI
JIOTUYHO, MOKa3aHO YMEHUE WIUTIOCTPUPOBATH TEOPETHUECKHUE TOJI0KEHHUSI KOHKPETHBIMU MPUMe-
pamu, IPOJEMOHCTPUPOBAHA CITIOCOOHOCTH MCTOIB30BaTh CBEACHUS U3 PA3TUYHBIX HICTOYHHUKOB B
peabHBIX YCIOBUSX; TOMYCKAIOTCS HECYIECTBEHHBIC OMIMOKU U MPOOEThl B 3HAHUSIX;

- OLIEHKA «HE 3a4TEHO0» BBICTABIIAETCS, €CIIM YPOBEHb 3HAHUN 00y4aroIlerocs HeJoCcTaTo-
YeH JUIsl JOTUYHOTO M3JIOKEHUSI U3y4aeMOro MaTepuana, eCju OH HEYBEPEHHO OPUEHTHPYETCS B
PEKOMEH1yeMOM JIUTEpaType, HEYBEPEHHO WJIM HEMOJTHO OTBEYAET Ha JOMOJIHUTEIbHbBIE BOIIPOCHI.



Ouenounvle cpedcmea 011 NPOBEOCHUS NPOMENCYMOUHOU AMMECMayuu
3ader 1o AUCIHUIUIMHE MPOBOAUTCS MO OUJIETaM.

Hepeueﬁb 60Nnpocos K 3avemy

[ToHsiTHE HEONPEEIIEHHOCTH U PUCKA.

[Ipsimble 1 KOCBEHHBIE TIOTEPH OT PUCKOB.

Knaccugukanus 1 BUIbI pUCKOB.

B3anmocBs3bs Mexx1y ypoBHEM HHGOpPMAIIUU U YPOBHEM PHCKA.

Mogenb KOMIUIEKCHOM OLIEHKH UHBECTULIMOHHBIX PUCKOB.

OcHOBHBIE METO/IbI BBISIBJICHHS PUCKOB.

CyIIHOCTb U 3a/1a4¥ KaUECTBEHHOT'0 aHAJIN3a PUCKOB.

Conepxxannie SWOT - ananuza puckos UII.

Peiitunrosas ouenka puckos UII.

0. ITpumenenwne Jlenpdu-merona npu onenke puckos MII.

11. CymHocTh MeTOJ1a KOPPEKTUPOBKH HOPMBI IUCKOHTA.

12. CymnocTs aHanu3a pucka GUHAHCOBBIX BIOKCHUH.

13. Ilpumenenne meroaa cpeaHer3BemieHHol ctonmoctd Kanutaida (WACC) B kauecTBe Mepbl
pPHUCKa MHBECTHIIHI.

14. CymHocTh BEpOSATHOCTHOM OLIEHKHU PUCKOB.

15. Cratuctuyeckue METObI OLIEHKH PHCKOB.

16. OcoOeHHOCTH TIPUMEHEHHUS] CTATUCTUYECKHX METOJOB OIICHKH PHCKOB (DUHAHCOBBIX
WHBECTULIUHN.

17. HopmanbsHOE pacnpefneseHne ciay4dailHOW BEIMYMHBI: OCHOBHBIE CBOMCTBA M OCOOEHHOCTH
MPUMEHEHHUS.

18. IIpsMoyronbpHOE pacrpeieneHue.

19. TpeyroapHOE pacnpeaeneHue.

20. Pacnipenenenue NByMEpHOH CITydailHOM BETMIMHEI.

21. Teopema baiieca u ee ucronab30BaHue MpH orieHKe puckoB UII.

22. TloHsATHE MHBECTUIIMOHHOTO MTOPThErs.

23. CymHocTh AuBepcU(UKALUU MHBECTUIIMOHHOTO MOPTQeEs.

24. MUHMMH3anUsl JUCTIEPCHH JI0XOJa WHBECTUIMOHHOTO TOPTQENs Uisi LEeHHBIX Oymar c
3aBUCUMOM JOXOJHOCTBIO.

25. MUHMMHU3anusl IUCTIEPCHH JI0XOJa WHBECTUIIMOHHOTO TOPTQENs s MEeHHBIX OyMar c
HE3aBUCHMOI TOXOTHOCTBIO.

26. OnTIMH3anUs JOXOAHOCTH HHBECTUIIMOHHOTO TTOpTdens mo MeToy MapKoBuIia.

27. CyurHocTb nokazarens VaR.

28. AHaTUTHYECKHIA METO]T pacueTa rmokaszarens VaR.

29. Uctopuueckoe mozaenupoBanue VaR.

30. Cratuctrueckoe moaenupoBanre VaR (meTon Monrte-Kapiio).

31. AHanu3 4yBCTBUTEIbHOCTH NoKa3aTeneil a¢dexruBHocTu UII kak Mepa pucka.

32. CueHapHsblif moaxox K aHanuzy pucka UIT.

33. UMuTanmoHHoe MO/IeIMpPOBaHUE pucKa 1o meroy Monre-Kapio.

34. TloctpoeHue nepeBa penieHui Mpyu MPHHATHHN PEIISHUS] 00 HHBECTHPOBAHUH.

35. OcHOBHbIE ITpaBUJIa IPUHATHUS PELICHUH B YCIOBHUIX HEONPEAECICHHOCTH.

36. [Ipurnmn Baiteca.

37. llpunuun beprysmu.

38. IIpuHIUTT MAaTEeMAaTHYECKOTO OXHIAHUS U JTUCIICPCHH.

39. 3amaua IlerTn.

40. Mpuanun Xaccens.

41. CtpaxoBaHH€ PUCKOB MHBECTHUIIMOHHBIX TPOEKTOB. Mozens XaycToHa.

42. Hectpaxyemble PHCKH.

Boo~NoOR~WNE



43. CamocTpaxoBaHue U €ro 3QPeKTUBHOCTD.
44, XemKupoBaHHE PUCKOB.
45. Pacnpenenenue puckoB Mexay yuyactHukamu UI1.

Ipumep 6unema onsa 3auema

MuHucTepcTBO cenbeKoro xossaucrea Poccniickoit denepanuu
®DenepalibHOE TOCYJApCTBEHHOE OI0JKETHOE 00Pa30BaTEIbHOE YUPEKICHUE
BBICILIET0 00pa30BaHus
«CamapcKuil ToCyJapCTBEHHBIN arpapHblid YHUBEPCUTET)
Hamnpasnenue noarorosku: 38.03.01 DxonoMmuka
[Ipoduns noaroroBku «byxranTepckuii yder, aHalu3 U ayIuT»
Kadenpa «byxranrepckuii yueT u CTaTUCTHUKA»

JucuunnuHa AHanu3 U ynpaBlIeHUE pUCKAMHU

BWIET JJIAA 3BAYETA Ne 1

1. CraTuctuyeckue METOAbI OIICHKU PUCKOB.
2. AHanu3 4yBCTBUTEIHHOCTU MHBECTUIIMOHHOTO MTPOEKTA.

CocraButeins O.B. UymakoBa
3aBenyromuii kKadeapoit 0.0. IIsToBa
« _» 20 1.

8.3. Kpurepum oueHMBaHuA YPOBHS ¢(pOPMHPOBAHHOCTH KOMIIETECHIIMI

OreHka pe3ynbTaToB 00y4YeHHs [0 JUCHUILTUHE B opMe YPOBHS CPOPMUPOBAHHOCTH KOM-
MOHEHTOB 3HATh, YMETh, BJIAJICTh 3asBJICHHBIX JUCIIUTUIMHAPHBIX KOMIIETCHIINHI TPOBOAUTCA 110 4-
x 0aJUIbHOM IIKaJie OLIEHUBAHUS ITyTeM BRIOOPOYHOIO KOHTPOJISI BO BpeMsl 3aUeTa C OLIEHKOMH.

[Ipu omenke ypoBHS CHOPMHPOBAHHOCTH AMCIHUILIMHAPHBIX KOMIIETCHIIMA B paMKax
BBIOOPOYHOTO KOHTPOJS MPU SK3aMEHE CUUTAETCSs, YTO MOJY4YeHHasl OLIEHKAa 3a KOMIIOHEHT
MpoBepsieMO B OuiieTe JUCHUIIIMHAPHOW KOMIETEHIIMH 0000IaeTcs Ha COOTBETCTBYIOLIUMN
KOMIIOHEHT BCeX JUCIHUIUIMHAPHBIX KOMIETeHIMH, (OpPMUPYEMBIX B paMKax JJdaHHOM
JUCITATIITUHBI.

[IIxana oueHnBaHuUs 3a4eTa

YpoBeHb
Pesynbrar
OCBOEHUS
3a4era ¢ Kpurepun
o KOMIIETEH-
OLIEHKOM .
02071

«OTJIIMYHO» | BbICOKMH |OOyuarouuiicss riy0oKO M MPOYHO YCBOWJI IPOrpaMMHBIM MaTe-
YPOBEHb  |pHajl, UCYEPIBIBAOIIE, MOCIEI0BATENBHO, TPAMOTHO U JIOTMYECKH
CTPOMHO €ro M3JIaraeT, TECHO YBS3bIBAET TEOPHIO C MPAKTUKOM.
ITpu 3TOM 0OyuaroMiics He 3aTPyAHSAETCS ¢ OTBETOM IPHU BUIOU3-
MEHEHUH 33/1aHNUs, IPaBUILHO 000CHOBBIBAET MPUHSATHIEC PELLICHUS,
BJIa/IEET PA3HOCTOPOHHHUMH HABBIKAMHU WU NPUEMaMH BBIIOJHEHUS
MIPaKTUYECKHUX paloT.

«XOpouio» | moBblIIeH- |OOyyaromuicss TBEPIO 3HAET MPOTrPaMMHBIA MaTepuai, rpaMOTHO
HBIM YpOBEHB |H [0 CYILIECTBY U3JIaraeT ero, He JA0MYyCKaeT CyIIeCTBEHHbIX HETOU-
HOCTEW B OTBETE Ha Bompoc. OH OJDKEH MPABHWIBHO NMPUMEHSTH
TEOPETUYECKHE MOJIOKEHUS MPU PEHIeHUH NPAaKTUYECKUX BOIPO-
COB, BJIAJIeTh HEOOXOAUMBIMU HABBIKAMHU U NPHUEMaMM UX BBINOJ-
HEHUS.




«yIOBIIETBO- | MOPOTOBBIN |OO0ydYarOmMiCs UMEET 3HAHUS TOJBKO 110 OCHOBHOMY MaTepHay,
PUTCIIEHO» YPOBCHB HO HC YCBOHMJI €TO ACTAJIbBHO, NOIYCKACT HCTOYHOCTHU, HECAOCTA-
TOYHO HPaBHJIbHBIE (OPMYITUPOBKH, HAPYIIEHUS MOCIIE0BATEIb-
HOCTH B U3JIOKCHUUN MaTCpuajia U UCIIbITHIBACT 3aTPYAHCHUS B BbI-
MIOJIHEHUU MPAKTUYECKUX PaboT.
«HEeyJoBle- | MUHUMaJb- |OOydJarouuiics He 3HaeT 3HAYUTEIBHON YacTH MPOTPaMMHOTO Ma-
TBOPHU- | HBIIl YpOBEHb |Tepuaia, TOMyCKaeT CyIeCTBEHHbIE OMIMOKH, HEYBEPEHHO C OOIb-
TCIBHO» HC JOCTUTHYT | IMMH 3aTPYAHCHHUAMU BBITIOJIHACT IMIPAKTUYCCKUC pa6OTLI UM OT-
Ka3bIBA€TCS OT OTBETA.

8.4 MeTonnuyeckue MaTepuaJbl, ONpeaesiole Npoueaypbl OlleHUBAHUS 3HAHUI, yMEHUIA,
HABBIKOB M ONbITA JIeATEJbHOCTH, XapaKTepU3yWIIMX J3Tanbl (opMuUpoBaHus
KOMIIeTeHIIMH

Onenka 3HaHWM, YMEHHUH, HABBIKOB, XapaKTepU3yIOIas d3Tambl (HOPMUPOBAHHS
KOMIIETEHIIMH O JUCLUIUIMHE IPOBOAUTCS B OpME TEKYIIeH U MPOMEXYTOYHOM aTTeCTalluu.

KoHTpo:b Tekylel ycreBaeMOCTH 00YJarOIINXCs — TEKYIas aTTeCTAIHs — IIPOBOIUTCS B
XO0/JI€ CEMECTpa C LIeJIbI0 ONpeAEICHNs YPOBHS YCBOCHUS 00yJaIOIMMUCS 3HaHUH; (POpMUPOBAHUS
y HHUX YMEHUH M HaBbIKOB; CBOEBPEMEHHOI'O BBISBJIEHUS IMPENOJAaBATEIEM HEJOCTAaTKOB B
HOJArOTOBKE OOYyYaroIMXCsl W TNPUHATHA HEOOXOIUMMBIX Mep IO €€ KOPPEKTHUPOBKE;
COBEPILICHCTBOBAHUIO METOJIWKHA OOYYCHHS; OpraHM3alui Y4eOHOH paboThl M OKazaHUs
00y4aroImyuMcsi UHIUBU/1yaIbHON TTOMOIIH.

K kOHTpOII0 TEeKylen ycreBaeMOCTH OTHOCATCS NPOBEPKA 3HAHUM, YMEHHUM U HABBIKOB
o0yJaromuxcs:

* Ha 3aHATUAX (OIIPOC, PELIEHUE TPAKTUYECKUX U CUTYallMOHHBIX 33]1a4);

* [10 pe3yJIbTaTaM IIPOBEPKU KaueCTBA KOHCIEKTOB JIEKIIUH 1 UHBIX MaTepUAIOB;

* [0 pe3yJabTaTaM oOT4YeTa OOYYaIOIIMXCS B XOJE€ WHAMBHIYAIbHOW KOHCYJbTAI[HH
IpernojiaBaTess, IPOBOJAUMOMN B 4achl CAMOIIOTOTOBKH, 10 UMEIOLUMCS 33]J0JPKEHHOCTSIM.

KonTpons 3a BbIMONHEHHEM OOydYalOIIMMUCS KaXJA0ro BHUJa pabdoOT MOXKET
OCYILIECTBIIATHCS IO3TAlIHO M CIY)KUT OCHOBAaHHMEM Ul IPEABAPUTENBHON aTTECTALMU 110
JTUCIUIINHE.

IIpoMexyrouHas arrecrauus I0 JUCHMILNIMHE NPOBOAMUTCA C LEIBIO BBIABICHUS
COOTBETCTBUS YPOBHS TEOPETUUECKUX 3HAHUM, TPAKTUUECKUX YMEHHUH 1 HABBIKOB 110 JUCIUIINHE
tpeboBanussM ®I'OC no HampaBIeHUIO MOATOTOBKH B (hopMe 3aueTa.

3aueT MPOBOAMUTCS TOCIE 3aBEPIICHUS H3y4EHUs ITUCHHUIUIMHBI B 00beMe pabodeit
yuebHoil mporpammel. dopma mpoBeneHUs 3ayera omnpeaenserca kadenpoi (yCTHBIH — IO
omneram). OreHka 1O pe3yjdbTaTaM 3adeTa C OIEHKOH - «OTIUYHO», «XOPOIIO»,
«YAOBIIETBOPUTEIBHO» U «HE YAOBIETBOPUTEIILHOM.

Bce BUBI TEKyIIEr0 KOHTPOJIS OCYILIECTBISIOTCS Ha MPAKTUYECKUX 3aHITHSIX.

Kaxnas ¢opma KOHTpOJIS MO TUCHMILIMHE BKIIOYAeT B ce0sl TEOPETHUYECKHUE BOIPOCHI,
MO3BOJIAIOIINE OIIEHUTh YPOBEHb OCBOCHUS OOYYAIONIMMKCS 3HAHUM M MpaKTUYECKUE 3aJaHus,
BBISIBJIIIOLINE CTETIEHb CPOPMHUPOBAHHOCTH YMEHUN U HaBBIKOB.

[Ipomienypa oOlleHWBaHWSA KOMIETEHIIMNA, OOYJalONIMXCS OCHOBaHA Ha CJIEIYIOIINUX
CTaHJapTax:

1. [leprogYHOCTH MPOBEIEHNUS OLICHKH (HA Ka)/10M 3aHSATUH).

2. MHoOrocTyneH4aTocTh: OlIEHKAa (KaK MpernojaBaresieM, Tak U 00y4JaroIuMHUCs TPYIIIbI)
U caMoolleHKa oOydaroierocs, oOCyXJieHue pe3yabTaTOB U KOMILJIEKCA MEp MO YCTPaHEHUIO
HEJ0CTaTKOB.

3. EAuHCTBO MCIIOJIb3yeMOM TEXHOJIOTHUH ISl BCEX 00YYarOIIMXCs, BBIOJIHEHNE YCIOBUI
COIMOCTaBUMOCTHU PE3YyJIbTaTOB OLICHUBAHMUS.



4. CoOnrofeHrue TMOCIEAOBATEIFHOCTH MPOBEACHUS OILECHKH: MPETyCMOTPEHO, YTO
pa3BUTHE KOMIIETEHIIUI UJET MO BO3PACTAHUIO UX YPOBHEW CII0)KHOCTH, a OLICHOYHbIE CPE/ICTBA
Ha KaXXJIOM 3Tare YYUTHIBAIOT 3TO BO3PACTAHHUE.

KpaTkas xapakrepucTuka npoueaypsl pealn3aliy TEKYIEro KOHTPOJIS U TPOMEKYTOUHOM
aTTeCTalliy N0 TUCIUILIMHE JIJIsl OLIGHKH KOMITETEHITHI 00YJaroIuXcs IpeCTaBlieHa B Ta0IHIIe:

Haumenosa- IIpencrasne-
Ne | Hue oueHou- . | HHE OLEHOY-
Kpatkas xapakTepucTika Npoueaypsl OllEHUBaHUSA KOMITETEHIIHIH
/0 | HOTO Cpea- HOTO cpefi-
CTBa cTBa B OHJIE
IIpaktuae- |CoBMecTHas AeSTENHFHOCTH TPYIIIBI 00YYaIOMUXCcs ¢ Menbio perre- | KommekT
CKHE€ W CHUTY-|HHS y4eOHBIX U MPOQeCcCHOHATbHO-OPUEHTHPOBAHHBIX 3a1a4. [103- | mpakTiye-
1 |auuoHHBIE  |BOJISIET OLIGHUBATH yMEHHUE aHAIN3UPOBATh U PELIaTh TUIIMYHBIC ITPO- | CKUX U CUTYya-
3a1a4u (eccuoHanbHbIC 33/1a4H. IIUOHHBIX 3a-
Jad
YcTHbIM YCTHBIM OnpOoC 10 KOHTPOJIBHBIM BONPOCaM TEPMHUHAM MOXKET Mpo- | Bompock! no
o1pocC BOIUTHECS B Ha‘IaHC/KOHHC MPAKTHUYCCKOT'O 3aHATUA, J]I/I6O B TCUCHUC | TEMaM JUCHU-
2 BCET0 MPaKTUIECKOTO 3aHATHUS 0 3apaHee BRIAAHHON TeMaThKe. BbI- | TTHHBL
OpaHHBIN MIperogaBaTe’IeM O0yJIarOIIUHCS MOKET OTBEYATh C MeCTa
MO0 Y TOCKH.
3auer ¢ [TpoBoauTcst B 3aAaHHBIA CPOK, coryiacHO Tpaduky yueOHoro mpo- | KommiekT Bo-
OIIEHKOU riecca. [Ipu BbICTaBIeHNH OIIEHOK YUUTHIBAETCS YPOBEHH MPHOOpE- | ITPOCOB K 3a-
TEHHBIX KOMIIETEHINI cTyIeHTa. KOMIIOHEHT «3HATh» OIICHUBAETCS | 4ETY
3 TEOPETUUECKUMHU BOIIPOCAMH 10 COAEPKAHUIO TUCITUILIIMHBI, KOMIIO-
HEHTHI «YMEThb» U «BIAJCTH)» - MPAKTUKOOPHEHTHPOBAHHBIMU 3a]1a-
HUSMHU. AYyIUTOpPHOE BpeMsi, OTBEJICHHOE CTYIEHTY, Ha MIOATOTOBKY
- 60 MuH.




Paboyas mnporpamma  cocTaBieHa ~Ha ~ OCHOBaHMH  (heJepalbHOro
roCyJapCTBEHHOr0 ~ 00pa30BaTeNbHOrO  CTaHAApTa  BBICHIEr0  0Gpa3oBaHUs
(®IoC BO).
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