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AHHOTANMA

Kypc mpencrasisier coboil cTparerndeckuii M CHUCTEMHBIM IMOAXOJ K aHAIM3y U YIPABICHHIO C YYETOM
COOTBETCTBYIOIIMX PUCKOB SKOHOMHUYECKOM Cpefbl. PaccMaTpuBaroTCsd KOHLENLWU M CTPaTETUH Pa3BUTHS
x03s1iicTB. OOCYKIAI0TCS AEATEILHOCTh SKOHOMHUECKUX areHToB. /laroTcst MOAX0/bI K OLIEHKE MaKCHMU3ALIHS
NpUOBLIM, MUHUMH3ALKS U3AEPIKEK, pa3UuHble MOJENu moBeaeHus norpedurens. Kypc cogepxxur B cebe
o0cyskaenne 6a30BBIX BOIIPOCOB, pa300p TUMOBBIX CUTYallMOHHBIX 33/a4 M MPEAIOoIaraeT caMOCTOSATEIbHYIO
paboty cTyzneHTa, B TOM YMCIIE HalMCaHUe ABYX pedepaToB MO TEMAaTHKE N3y4aeMON AUCIUILINHBL.

1. leau u 3apauun

eap AUCUMNIMHBI

SABIIACTCA (I)OpMI/IPOBaHI/Ie 0a30BBIX B3HAHUM II0 SKOHOMHYECKHM OpuHOUIIAM W HWHCTPYMCHTAM,
HCO6X0,Z[I/IMBIM UIA aHaJIn3a pasiIMYHbIX 9KOHOMHUYCCKUX HpO6HeM.

3agauu AU CHUILIHHBI

¢ MNPOACMOHCTPHUPOBATL BO3MOXHOCTU MUKPOIKOHOMHKH B aHAJIM3€ BO3HUKAIOMIMX Ha IPAKTHUKE
COIMAJIbHO-OKOHOMHNYCCKUX np06neM;

* U3yYUTh OCHOBHBIE N3y4aeMbIE MUKPOIKOHOMHKOMN MPEANOCHIIKH, KOTOPEIMU PyKOBOJICTBYETCS areHT
[IpY IPUHATUN PELIEHUH;

® O6CYZ[I/ITI> Ppa3JIMIHBIC aCIICKThI COLIMAJIbHO-OKOHOMHUYECKON MOJUTUKUA C TOYKH 3pCHUA paCCTaHOBKU
CTUMYJIOB MOBCACHUS ar€HTOB C BbIIIC U3YyUYCHHBIMU ITPCAINIOCBUIKAMMU.

2. Ilepeyens opMupyeMBbIX KOMIIETeH M

OcBocHue AUCHUIIJIMHBI HAIIPABJICHO Ha (bOpMI/IpOBaHI/Ie (W1 ($91474:0)11170,€ KOMHGTGHL[I/Iﬁi

KOI[ 1 HAMMCHOBAHUEC KOMIICTCHIIMHN I/IHILI/IKaTOpBI JOCTHIXKCHHUA KOMIICTCHIIMH

VK-1.2 HaxomuT, KpUTHYECKH aHAIM3UPYeT U BbIOMpaeT
nHpOpMaIINI0, HEOOXOMUMYIO ISl PEIICHUs TTOCTaBICHHON

YK-1 CriocoGeH oCcymiecTBIsTh MOKCK, saaan

KPUTUYECKUAN aHAIN3 U CHHTE3 HH(POPMAITIH,
MIPUMEHSITh CUCTEMHBIN MOAXO ISl pelIeHUs
IOCTaBJIICHHBIX 3a7a4

VYK-1.3 PaccmarpuBaeT pa3nuyHbBIE BapUaHTHl pPEUICHUS
3a[a4M, OLICHUBACT WX MPEUMYILECTBA U HEAOCTATKH

YK-1.4 I'pamotHO, JIOTUYHO, apryMEHTUPOBAaHHO
(dhopmupyeT cOOCTBEHHBIE CYKICHHS U OLIEHKH
OIIK-1 CniocobeH aHaM3UpOBaTh 3a/1a4u OIIK-1.2 PaccmarpuBaeT BO3MOXKHBIE BapHAHTHI PEIICHHS
YIpaBJICHUS B TEXHUUECKUX CUCTEMax Ha 3aJaydl YIpaBieHUs] B TEXHUYECKHUX CHCTEMaX, OLICHWUBAET
OCHOBE IIPHOOPETEHHBIX 3HAHUH UX JOCTOMHCTBA U HEOCTATKU
[IK-1.2 Hmeer ryOokoe 3HaHME W IMOHMMaHUE Oa30BBIX
[TK-1 CriocoGeH mpoBOIUTE UCCIICIOBAHNE MaTeMaTHYCCKUX TUCIHMILINH
CUCTEM YIIPaBJICHUSI U UX KOMIIOHECHT [1K-1.3 Bnageer KyapTypoil HOCTaHOBKM Hay4HOH 3alauu U

MOACIINPOBAHUA 00BEKTOB U CUCTEM

3. IlepevyeHpb MJIAHUPYEMBIX Pe3yJIbTATOB 00yUE€HUS MO JUCHUILIHHE (MOIYJII0)
B pesynbrare ocBOCHUS TUCIUTUIMHBI 00YYaIONTHUECs JOKHEI

3HATh!
* JIOTHKY ITOCTPOCHHS M OCHOBHBIE PE3YJIbTaThl MUKPOIKOHOMUUYECKOW TEOPHH;
* MOJAEIH MHKPOIKOHOMHKH, WX BO3MOXHOCTH M OTPAaHHYCHHUS TPH HCCICJOBAHHU AaKTyaJbHBIX
COIMAIHO-Y)KOHOMHUYECKHX MPOOIIEM.

YMETb:
* HCIOJIB30BATh PE3YJIBTAThl MUKPOIKOHOMUYECKON TEOPHH;
*  HMHCTPYMEHTBHl MUKPOIKOHOMHYECKOTO MOJICIIMPOBAHUS U aHAJIM3a [PU UCCICIOBAHNH KOHKPETHBIX
npobieMm.

BIIAJICTh!
. METOJJaMH  MHKPOOKOHOMHYECKOTO  aHalW3a H  CaMOCTOSTEIBHOTO  HMCCIEIOBaHHUS

COIMaJIbHO-OKOHOMHUYECCKUX Hp06.]'IeM.



4. Conep:xanne TMCUMILIMHBI (MOAYJIs1), CTPYKTYPHMPOBAaHHOE 1O TeMaM (pa3jesiaM) ¢ yKazaHueM
OTBEJeHHOI'0 HA HUX KOJIMYeCTBA aKaJeMHYeCKUX YacOB 1 BH/I0B YUeOHbIX 3aHATHH

4.1. Paznenbl nuctMIInHbl (MOYIIS) M TPYAOEMKOCTH IO BUAAM yUEOHBIX 3aHATHH

TpymoeMKOCTb IO BHJAM Y4eOHBIX 3aHATHH, BKITIOUAs
CaMOCTOSTENIbHYIO padoTy, Jac.
Ne Tema (pa3znen) AMCUUTUIMHBL
Camocr.
Jlextiun | Cemunapsr | JlaGopat. paGoOTHI
pabora
1 WunuBunyanbsHoe MIOBE/ICHHE B 7 4
HECTPAaTEerNYeCKUX CUTYaILUSIX
2 Mogenb oBeICHUS TOTPEOUTEIS 7 3
3 WunuBunyanbHeId BBIOOp B YCIIOBHSAX 3 4
HEONpe/IeIIEHHOCTH
4 Knaccuyeckue (coBepiieHHbIE) PHIHKU. ] 4
Oo1w1ee paBHOBECHE U SIAPO SKOHOMUKHU
Hroro yacos 30 15
IToaroTroBka K sK3aMeHy 0 yac.
Oobmas TpynoEMKOCTb 45 ygac., 1 3au.eq.

4.2. Cogep:xaHue OUCHUILTUHBI (MOIYJIsl), CTPYKTYpUPOBAHHOE 110 TeMaM (paszeiam)
Cemecrtp: 2 (Becennuit)
1. MapuBrayanbHOE MOBEICHUE B HECTPATETUYECKUX CUTYaLUsAX

KOHL[CHLII/ISI panroHaJIbHOI'0 MOBCACHUS B HCCTPATCTUIYCCKUX U CTPATCTUYCCKUX CUTYyALUAX.
HOHYCTI/IMBIG AJIBTCPHATHUBBI, 1 IPCAITOYTCHUA.

BI/IHapHI:Ie OTHOIICHHS, OIMMCBIBAOMIUC NPCANOYTCHUA PALIMOHAJIBHOIO MHAWBUIA, U UX CBOICTBA.
Heoknaccuueckue MMpeANOYTCHU.

[Ipencranenune npeamnouteHnid QyHKIUeH mone3HocTd. CBoMCTBa MpennodYTeHUH W QyHKIUH
MOJIE3HOCTH.

PanmonanpHBIN BEIOOP B HECTPATETHUYSCKUX CUTYAIMIX KaK PEIICHHE SKCTPEMAIBHON 3a1a4u.
2. Mopenb moBeAeHHs TOTPEOUTEINS

Monens TOBeneHHS IOTPEOHMTENs: OCHOBHBIC XapaKTEPUCTHKH €€ pelleHuid (ToBeneHHs
notpebutens). luddepenipansapie CBOWCTBA 3a]1a4U MOTPEOUTEISL.

BrusiHre u3MeHeHHs 1IeH U 10X0/a Ha MOBE/ICHUE TOTPEOUTEIS.
TexHonornyeckoe MHOKECTBO M €r0 CBOMCTBA. TeXHOJOTHUYECKOE MHOKECTBO U €ro CBOMCTBA
3a/iaua MPOU3BOAUTEINS U €€ CBOMCTBA. YCIIOBHUE CYNIECTBOBAHUS (PYHKIIUH MPHOBLITH.

Teopus MBONCTBEHHOCTH B ONMCAHWU TIOBEIICHUS TIOTPEOUTENS U IPOM3BoAUTENsL. BoccTaHoBIeHNE
MPENoYTeHN TOoTpeOuTenss (TEXHOJIOTMH TPOW3BOJIMTEINSI) HAa OCHOBE €ro IMOBEJCHUYECKHX
XapaKTePUCTHK.

JuddepeHunanbabie CBONCTBA 3aa4H MOTPEOUTEIIS.
3arpatsl 1 u3nepKku. OyHKIUS U3EPKEK U €€ CBOMNCTBA.
ArperupoBaHue B OTpeOICHUN U IPOU3BOJICTBE.

3. anuBuayanbHbIA BEIOOP B YCIOBUSAX HEONPEAEICHHOCTH




CocTOosiHMSI TPUPOJBI M KOHIICMIUS KOHTHHTEeHTHOro Onara. [lpeamoureHuss Ha MHOXKECTBaX
KOHTHHT€HTHBIX OJlar W YCIOBHS CYNICCTBOBAaHHs JIMHEWHOW (IO BEPOSTHOCTSAM COCTOSHHIA
MPUPOIBI) (PYHKIMH MOJIC3HOCTH, PEACTABIISIONICH TaKUE MPEANOYTCHUS. BIOKeTHOe MHOXKECTBO B
MPOCTPAHCTBE KOHTHHI'CHTHBIX Onar. OtHomieHne K pucky. IIpemusi 3a puck. PamxupoBaHue
MHJIMBHJIyYMOB TI0 UX OTHOIICHHUIO K prcKy. CToxacTHYecKoe JOMUHUpPOBaHue . Moaens MapkoBuiia
u CAPM.

4. Knaccuueckue (coBeplieHHbIe) peiHKH. O0Iiee paBHOBECHE U SAPO SKOHOMUKH

[Tapero-onTumasbHble COCTOSIHUSL SKOHOMUKY U UX XapaKTEPUCTUKH.

Cas3b paBHOBecus u [Tapero-ontumyma. Teopembl 611arocoCTOSHUSL.

Anpo skoHOMHKH U ero cBoiictBa. CBs3b sifjpa W paBHOBecHs. SIIpo W paBHOBeCHE B OOJBIIUX
SKOHOMHKAX.

KBaznnnHeliHass 5)KOHOMUKA U YaCTHOE paBHOBECHE.

[Tpunoxenuss mozmenu oOmero paBHoBecus. OOIiee paBHOBECHE B YCIOBHSAX HEOINPEIEICHHOCTH:
Mozenb  Oppoy-ebpe ¢ oOycnoeneHHbIMM ToBapamu. IIpumep: 53KoHOMHKa OOMEHa C
00yCIIOBIEHHBIMH TOBapaMH IPY HAJTMYMH/OTCYTCTBUHU arpernpoBaHHOIO PHCKA.

PaBHOBecre B Mozenu ¢ TocienoBaTelbHOW Toprowiel (paBHoBecue Pagnepa). KonkypentHoe
paBHOBecue Ha (QoHAOBOM pbiHKE. CBsi3b MEXIy paBHOBecueM Oppoy-ZleOpe u paBHOBecHeM
Pannepa c¢ momHoli cucteMoil QoHAOBBIX pbIHKOB. CBoiicTBa paBHOBecHsl PanHepa B cuTyanuu
HENOJIHOH crucTeMbl GOHIOBBIX PhIHKOB Teopema Monnnbsiau-Musiepa.

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, HE00XOMMO AJIsl OCYIIeCTBICHHUS 00Pa30BATEILHOIO
npouecca o JHCHUIIMHE (MOLYJII0)

VYueOHast aymuTopus, HOyTOYK, POEKTOP.
6.IlepeyeHns pexoMeH1yeMOii JTUTEPATYPbI

OcHoBHas nuTeparypa
1. Kum . A.Mukpo3KkoHOMHKA. YUEOHHUK U IPAKTUKYM IS aKaJeMUYecKoro OakanaBpuara. M.:
IOpaiit, 2017
2. Kopueituyk b. B. MUKpo3KOHOMHUKA. 2-€ U31., UCIIP. U JIOT. YUEOHUK U NPAKTUKYM IJIs
akajeMuieckoro Oakanaspuara. M.: HUY BIID, 2018.
3. Mukposkonomuka. Teopus u Poccuiickas npakruka [Tekcr] : y4e0. moco0. 11t CTyIeHTOB By30B /
ot pen. A. I. I'psasnosoit, A. 0. FOnanosa ; ®unanc. akaz. npu [Ipasurenscte PO .— 5-e u3n.,
crepeotun. — M. : KHOPYC, 2005 .— 588 c.

JlononHuTeNbHAS TUTEPATypa
1. MukposkoHOMHKa: TpakTHyeckuil moxxon (ManagerialEconomics): yueOHHK / K0J1. ABTO-POB; 1O
pen. A.I. I'psznoBoit u A.}O.}FOxanoBa. —6-¢ uzn., ucnp . —M. : Knopyc, 2011.
2. Tamenepun B.M., UrnareeB C.M., Moprynos B./. Mukposkonomuka. T.1. CI16.: DxoHO-MHU4ecKast
mkona, 1994.
3. Tapacesuu JI.C., I'pebennnkoB [1.11., Jleycckuit A.. Mukposkonomuka. M.: M3narenbcTBO
Opaiit; UM FOpaiit, 2012.

7. llepedyenn pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHMKAIMOHHOI ceTH ""UHTepHeT" , HEOOXOTUMBIX
JJIS OCBOCHUSI JUCHMILIUHBI (MOLYJIs1)

1. ®enepanbhsiii nopran «Poccuiickoe oOpasoBanue»: http://www.edu.ru
2. bubnmoteka no ecrecTBeHHBIM HaykaMm Poccutickoit akamemun Hayk: http://benran.ru

8. IlepeyeHb MH(OPMANMOHHBIX TEXHOJOTHIi, HCIIOIb3yEeMbIX NPH OCYLIECTBJICHNH 00Pa30BaTeILHOIO
npouecca 1o AMCUMILIMHe (MOAYJII0), BKJII0OYasi lepeYeHb He00X0AUMOr0 NPOrpaMMHOI0 olecredyeHust
¥ HH(POPMALMOHHBIX CIIPABOYHBIX CHCTEM (IIPH HEOOXO0AMMOCTH)



B 00Opa3zoBaTenbHOM MPOIIECcCce MOTYT UCMOJIb30BaThCs IPU HEOOXOMUMOCTH JTUCTAHIIMOHHBIC 3aHITUS U
BEOMHAPBI C UCTIOJIb30BAHUEM KOMMYHHKAI[HOHHOTO TIPOrPaMMHOTO obecriedeHus: Zoom, cepBrca
BuneorenedonHol cBsa3u Google Meet, BeO-cepBuca Google Kiacce.

9. MeToauyeckue yKazaHusi AJis1 00y4arOIIMXCs 10 OCBOCHUIO U CHUIIMHBI (MOIYJIs1)

VYenemHoe ocBoeHne Kypca "MHKpO3KOHOMHKA" TpeOyeT OONbIION caMOCTOSITENbHOH paboTh
cTyiaeHTa. B mporpamme Kypca MpuBEI€HO MUHHMAIBHO HEOOXOIUMOE BpeMs Ui paboThl CTyICHTa
HaJ| TEMOM.

CamocrosiTenbHas paboTa BKIIIOUAET B Ce0s:
- CAMOCTOSITEIIHOE N3y4YEHHE JIOTIOIHUTEILHOM JINTEPaTyphl 110 Kypcy;
- IOBTOPEHHUE JICKIIMOHHOTO MaTepualia U Marepuasa y4eOHUKOB.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

0 HANIPaBJICHUIO: CuCTeMHEI aHAIIN3 U yHpaBJICHUC
IIpO(l)I(lJIb MnoATrOTOBKMU: CucTeMHEI aHAIIN3 U YHOpaBJICHUC B TCXHUYCCKUX, SdKOHOMHUYCCKUX U COITUAJIIBHBIX
CUCTCMax

®usrex-mrkoiaa A3poKocMUYecKux TeXHONOr it
kadeapa JIOTHCTHUECKUX CHCTEM U TeXHOJIOTUi

Kypc: 1
KBaJIMpUKALUS: GakanaBp

Cemectp, GopMBI IPOMEXKYTOUHOH arTecTauuu: 2 (BeceHHUN) - nuddhepeHunpoBaHHblil 3a4eT

Pa3zpatGoTunk: E.A. CtapocTuH, acCCUCTEHT



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA

NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

VYK-1 CriocobeH oCymiecTBIsTh MTOUCK,
KPUTHYECKUI aHAJIM3 U CUHTE3 HH(POPMALHH,
NPUMEHSATh CUCTEMHBIH MOXO/ sl PEICHUS
MOCTABJICHHBIX 33]1a4

VYK-1.2 HaxomuT, KpUTHUYECKH aHAIM3HPYET U BbIOMUpaeT
nHpOpMaLKI0, HEOOXOOUMYIO AJISl PELICHUS! IMOCTaBICHHON
3a7a4n

VYK-1.3 PaccmarpuBaeT pas3iIHyYHBIE BapHUaHTHl PELICHUS
3a[1auM, OLICHUBAET UX IIPEUMYILECTBA U HEOCTaTKU

YK-1.4 I'pamotHoO, JIOTUYHO, apryMeHTHpPOBaHHO
(dhopmupyeT cOOCTBEHHBIE CY>KICHHS U OLIEHKU

OIIK-1 Criocoben aHaIM3UpOBaTh 3a1a41
YIpaBJICHHs] B TEXHUYECKUX CUCTEMaX Ha
OCHOBE TIPHOOPETEHHBIX 3HAHUI

OIIK-1.2 PaccMmaTtpuBaeT BO3MOXKHBIE BapUaHTHI PELICHUS
3aJaud YIpaBleHUs] B TEXHHUUYECKHUX CHCTEMaX, OLIEHUBAET
WX IOCTOMHCTBA U HENOCTAaTKU

[MK-1.2 HMmeer rnyOokoe 3HaHWE W TMOHHMaHUE 0a30BBIX

IMK-1 CriocobGeH MpoBOIUTH UCCIIEI0BAHUE MaTEMAaTHYCCKUX JUCUIMUILIMH

CUCTEM YIPaBJICHUA U UX KOMIIOHEHT IIK-1.3 BrageeT KyabTypoil IOCTaHOBKU HAay4HOH 3aJa4u U

MOJC/INPOBAHUA 00BEKTOB U CHCTEM

2. Iloka3zare/iM OLCHMBAHMS KOMIIETCHIMIA
B pesynbrare n3ydeHus AUCIUTUIMHBL « MUKPOIKOHOMHKAY» 00YUaIOIIHICS JOJKCH:

3HATb:

* JIOTUKY IOCTPOCHHUSI M OCHOBHBIE PE3YJIbTaThl MUKPOIKOHOMHUYECKON TEOPHH;
* MOJENM MHMKPODKOHOMHKH, HUX BO3MOKHOCTH M OTPAaHMYCHUS NPH HCCIIEIOBAHMU aKTyaJbHBIX
COIMATIbHO-IKOHOMHYECKHX MPOOIEM.

yMeThb:
* HUCIOJB30BATh PE3YJIBTAThl MUKPOOKOHOMHYECKOI TEOPHUH;
*  HMHCTPYMEHTHI MHKPOYKOHOMHYECKOTO MOJICIMPOBAHUS U aHAJIN3A IPHU MCCIICAOBAHUN KOHKPETHBIX
mpooIeM.

BJIaJIeTh:
. METOlaMH  MHUKPOIKOHOMHYECKOTO
COIMATIbHO-YKOHOMHYECKHX MPOOIEM.

aHaJin3a nu CaMOCTOATCIIBHOI'O HCCJICOOBaHUA

3. IlepeyeHb THNOBBIX (IPMMEPHBIX) BONPOCOB, 3aJaHHI1, TeM JJIsl IOATOTOBKHU K TeKylIeMY KOHTPOJII0
Texymuii KOHTPOJIb OCYIIECTBIAETCS B OpPME Ompoca Mo MPOHACHHOMY MaTepHaly.
[IpumepHBII CIMCOK BOIIPOCOK JUISI MOATOTOBKH K TEKYIIEMY KOHTPOJIIO:

1. IloHsATHE «PUCK» U «PUCK-MEHEIKMEHTY.
2. Knaccugukamus puckos.

3. Onpe;[eneHI/Ie PBIHOYHOI'O, KPECAUTHOI'O U ONCPAIMOHHOI'O PHUCKOB, a4 TAKKC pUCKA JIMKBUJIHOCTU U
HWHBCCTULIMOHHOI'O PUCKA.

4. IlpakTuka IpUMEHEHUS PUCK- MEHEDKMEHTA: LIEIH U 3aJa4H.
5. CynIHOCTb U MCTOYHUKH Pa3JIMYHBIX THUIIOB (PUHAHCOBBIX PUCKOB.

6. Kiaccudukanmus puCKOB Ha CHCTEMHbIE M crHenu(UYecKue, IAUBEPCUPUIMPYEMble H HE
IUBEpCUPUIHPYEMBIE.

7. OpHo(akTopHas 1 MHOTO(AKTOPHASI MOJEIIN OLIEHKN (PUHAHCOBBIX PHUCKOB.
8. OcHOBHBIE MEXAYHAPOJHBIE U POCCUICKUE CTAHAAPTHI PUCK-MECHEIKMEHTA.
9. OcHoBHBIE TOKYMEHTHI 0 Haj30py 3a puckamu Basel 11, 111 u Solvency I1.
10. MexxayHapOaHBIA ONBIT IPYAEHIIMAIBHOIO HA130pa.

4. IlepeyeHb THNOBBIX (IPMMEPHBIX) BOIIPOCOB M TeM JJISI IPOBEAEeHHUA ITPOMEKYTOYHOM aTTecTaluu
o0yuyarommxcst




Urorosas arrecranus npoBoauTcs B popme qudQepeHIIMPOBaHHOTO 3aueTa:
Crmcok BOIPOCOB /sl HOATOTOBKH K TU(depeHInpoBaHHOMY 3a4eTy:

1. DBOIOIMS METOJIOB OLICHKH PA3JIHMYHBIX THIIOB (DMHAHCOBBIX PUCKOB.
2. OnummTe METOIbI OLIEHKH PHIHOYHOTO PHUCKA.

3. OnmnpenenceHre PBHIHOYHOTO PHCKA, €r0 UCTOYHWKU. Kiaccuukanus MmoaKkaTeropuii PhIHOYHOTO
pHCKa.

4. Metopl OIICHKH PHIHOYHOTO PHUCKA, X MPEHMYILIECTBA M HETOCTATKH.

5. Merononorust VaR u mpumep /i1t BRIYUCICHUS 3TOTO TTOKa3aTelisl JAJIsl pa3HbIX THIIOB LIEHHBIX Oymar
(3amaya).

6. IIpenmymecTBa OT AUBEPCUPUKAILINM U UX OLIEHKA.

7. Ompenenenue u pacyeT oxuaaemMoro jgeduiura (3agaqa).

8. Br10op mapamerpoB st pacuera VaR U UX BIUSHYE HA ONEHKY TTOKa3aTels.

9. Hcropudeckuii METO/I MOACTUPOBAHHUS JJIs1 pacdeTra nokasarens VaR (3agaqa).

10. Meton ‘model-building’ mist pacuera VaR (3agaua).

11. Meton oToOpakeHus IEHEXKHBIX TIOTOKOB JIsl pacuera VaR (3amaua).

12. Metoasl pacuera VaR: metom Monte-Kaprio, croxactuueckoe MOJENMpOBaHHE M CIEHAPHBIN
aHayu3, a Takxke crpecc-rectuposanue VaR. [IpenmyniecTBa n HEJOCTATKU KaKJOTO MTOAXO/A.

13. I[IpumeHeHre METOIOB OLICHKH PHCKa Ha OCHOBE OmbITa pa3paboTku U BBegeHus ALM monerneit B
ctpanax EBponel u B CIIA.

14. KpenutHblii puck u ero kinaccudukaiusi. VICTOYHUKHA KpPEeJUTHOTO pucKa: aedonT, KpeauTHas
MO3ULHS, 00bEM HOTEPh NpH Ae(oIITe U CTaBKa BOCCTAHOBIICHHUS.

15. Onucanue u pa3nuuus Mojeliel mopThenbHOT0 KPEAUTHOTO PUCKA C MEPEOICHKOMN MO PHIHOYHON
croumoctu (mark-to-market) u mogeneit nedonra kpeaurHoro pucka (default models).

16. Ouenka pucka o merofonoruu CreditMetrics (3aga4a).

17. HocrouncTBa u Hepocrarku CreditMetrics.

18. Metonomnorus CreditRisk+, ocHOBHBIE mIaru U orpaHUUYEHMsI MOJIENH (3a/1a49a).
19. MeTozn OLIEHKH 0XKHMIaeMbIX U HEOXKHIaeMbIX ITOTEph B ciiydae aedonra.

20. Jocrounctsa u negoctarku CreditRisk+.

21. Mopens onieHku pacctosius Jo aedonra (Moody’s KMV), uatepnperanus Mojenu.
22. Pacyer BeposSTHOCTH Jie(honTa HA OCHOBE TEOPETHUECKON MOJIETH (3a1a4a).
23. Pacyer BepossTHOCTH JieoNTa HA OCHOBE SMIIMPUIECKHX JaHHBIX (3aja4a).
24. Jlocronncta u Hepocrarku Moody’s KMV mojenu.

25. OnpeneneHrie MTHBECTUIIMOHHOTO PUCKA M €T0 UCTOYHUKHU

26. VlHBeCTUIIMOHHAS CTpATETHs U yIpaBleHHEe OpTdeneM aKTHBOB.

27. VIHBECTHIIMOHHbIE HWHBECTOPBI, PUCK JOJTOCPOYHOTO HHBECTHUPOBAHUS CPEACTB MEHCHOHHBIX
HAKOIUICHUM.

28. HpI/IMeHeHI/Ie MCTOAOB CTOXAaCTUYCCKOIO0 MOACIHUPOBAHUA JIA BBI60pa WHBECTHIIMOHHOU
CTpaTeruu, MOACIINPOBAHNEC NHBECTUIIMOHHBIX CTpaTel"I/Iﬁ TICHCUOHHBIX (I)OHI[OB.

29. JlnHaMHYeCKUe U CTaTUYECKHE CTPATErni MHBECTHPOBAHKS U CBSI3aHHBIC C HUMU PHCKU.
30. Koapdunument [lapna. bromkeTnpoBaHue HHBECTUITMOHHOTO PUCKA.

31. AOCOMIOTHBIN W OTHOCUTENBHBIM puck. MHaekcHple noprdenu (OeHUMApK) M IOKa3aTelb
OTKJIOHEHUS OT MHIeKca (tracking error).

32. OmpenerieHue ONIMOHOB U (PaKTOPOB, BIUSIOMINX HA UX LCHY.

33. OcHOBHBIE THIBI CIy4YalHBIX mpoueccoB: MapKOBCKOTO mpolecca, npouecca Bunepa, mpouecca
Hro.

34. Moaens nieHooOpa3zoBanus onnoHoB binka-11loynsa u ee mpeanochuIKy.
35. Onpenenenue AOpaLUy Ui HHCTPYMEHTOB ¢ (PUKCHPOBAHHBIM JJOXO/IOM.
36. lonnaposas mropanus 1 3pdexTrBHas aropariysi, CHocoObl ee IPUMEHEHHS MTPH XEIPKUPOBAHWH.

37. Meton XemKHpPOBaHUS OMIIMOHHOM MO3WLMU C TIOMOIIBIO pacueTa HOMHHAIbHONW CTOMMOCTH
oOnuranui.

38. beta-xemKupoBaHUE CUCTEMHOTO PHUCKA.

39. OueHka YyBCTBUTEIBHOCTH LIEH OONMranmuidi Ha M3MEHEHHE MPOLEHTHBIX CTABOK C IMOMOIIBIO
XapaKTEPUCTUKH BBIIYKIOCTH.

40. IIpocToe X3KUpOBaHKE ¢ IOMOIIBIO OIIIMOHOB ITyT U KOJUI, ()bIOYEPCOB U CBOIIOB.



41. HenuueiiHoe Xd3[KHpOBaHHUE: JeNbTa-XekupoBaHue. OmpenereHue M MPUMEHEHHE OCHOBHBIX
XapaKTepUCTHK OMIIMOHOB NpU XemKkupoBanuu: [ (zensra), [J (ramma), [ (Tera), Bera ([1) u po ().

Kputepun onennBanus

OLICHKA «OTJINYHO (10)» BBICTaBJISIETCS CTYZICHTY, MTOKa3aBIIEMY BCECTOPOHHHUE,
CHCTEeMaTH3UPOBaHHbIE, TIIyOOKHWEe 3HAHMA y4eOHOH NpOrpaMMbl JAWUCHMIUIMHBL TpPU  OTBETE
9K3aMEHAIIMOHHOTO OWjieTa M OTBETE Ha BONPOCHI 10 MpOrpaMMme IUCHMILIMHBI, a TaKKe IO
pe3yabraTaM KOHTPOJIBHBIX padoT;

oLeHKa «OoTIHYHO (9)» BBICTABISIETCS CTYACHTY, IOKa3aBILIEMY CHUCTEMAaTH3HPOBAHHBIE, TIIyOOKHE
3HaHMA Y4eOHOW IMPOTrpaMMbl IUCHUUILIMHBI TPH OTBETE 3K3aMEHALIMOHHOTO Omiera W OTBETE Ha
BOIPOCHI IO IPOrpaMMe AUCHUILIMHBI, a TAKXKE 110 Pe3ybTaraM KOHTPOJIBHBIX padoT;

OLICHKA «OTAMYHO (8)» BBICTABISIETCS CTYAEHTY, IOKAa3aBIIEMYy CHCTEMAaTH3HMPOBAaHHbIC, 3HAHMA
y4eOHON MpOorpaMMBbl AUCLUMILUIMHBI IPU OTBETE IK3aMEHALIMOHHOTO OHMJIeTa W OTBETE Ha BOMPOCHI IO
IporpaMme JUCLUILIMHBL, a TAKXKe 10 pe3ysibTaTaM KOHTPOJIbHBIX palorT;

OLIEHKA «xopouIo (7)» BBICTaBISAETCS CTYAEHTY IO pe3yJbTaraM KOHTPOJBHBIX paboT, €ClIi OH TBEPHO
3HAaeT Marepuaj S5K3aMEHAIIMOHHOTO OWjeTa, I'paMOTHO W MO CYIIECTBY H3J1araer €ero, yMeer
[IPUMEHATH TOJyYEHHbIE 3HAHUSA Ha IPAKTUKE, HO [JOINYyCKaeT B OTBET€ WIM B PEIIEHUM 3a]ay
HEKOTOPbIE HETOUHOCTH;

OLICHKA «XOpOoIIo (6)» BBICTABISIETCS CTYACHTY IO pe3ylbTaTaM KOHTPOJBHBIX paloT, €ClIM OH 3HAeT
MarepHuall JK3aMEHAIlMOHHOTO OWjieTa, MO CYLIECTBY H3JaraeT ero, ymMeeT MPHUMEHSTh MOJIYy4YCHHBIC
3HaHUs Ha [IPAKTUKE, HO JIOIYCKAeT B OTBETE MHOTO HETOUHOCTEH;

ONCHKA «XOpOLIO (5)» BBICTABJIACTCSA CTYACHTY IIO PC3yJIbTaTaM KOHTPOJIbHBIX pa60T, €CJIM OH 3HacCT
Marepual 3K3aMCHAIIMOHHOI'O 6I/IJIeTa, n3jarac€t €ro, ymeeT IMNpPHUMCHATL IIOJIYUYCHHBIC 3HAHUA Ha
MMPAaKTUKE, HC JOITYCKAaCT B OTBCTC FPY6BIX OH_II/I6OK;

OLICGHKA «YIOBJICTBOPHUTEIBHO (4)» BBICTABISETCS CTYACHTY IO pe3yJbraTaM KOHTPOJBHBIX paboT, a
TaKXke, €CJIM BO BpeMsl OTBETa JK3aMEHAI[IOHHOTO OWiieTa OH IOKa3al (pparMeHTapHbBIH, XapakTep
3HAaHWHM, HEIOCTaTOYHO MpaBHIIbHBIC (POPMYIUPOBKU OA30BBIX IMOHATHUH, HO MPHU 3TOM OH BIIAZACET
OCHOBHBIMU pa3/ieliaMy y4eOHOH IporpaMMbl, HEOOXOAMMBIMY IS AaIbHEHIIEro 00yueHHs;

OLIEHKA «YIOBJIETBOPHUTENBHO (3)» BBICTABISETCS CTYACHTY IO pe3yJbraTaM KOHTPOJBHBIX paboT, a
TaKkXke, €CIM BO BpPEMs OTBETa 3K3aMEHALIMOHHOTO OWJIeTa OH MOKa3aJl pa3po3HEHHBIH XapakTep
3HaHWH, HEAOCTAaTOYHO MpaBUJbHBIE (OPMYIUPOBKHA 0a30BbIX MNOHATHI, HapyIIEHHE JIOTHYECKOM
MOCJIEIOBATEIbHOCTH B U3JIOKEHUHU MTPOTPaMMHOI0 Marepualia, HO IPU 3TOM OH BJIAJEeT OCHOBHBIMH
paszenamMu y4eOHOW MPOrpaMMbl, HEOOXOAUMBIMU IS JajbHEUIIEro oO0ydeHHs] M MOXKET MPUMEHSTh
MOJTy4eHHbIE 3HaHHS 10 00pa3Ily B CTAaHAAPTHOI CUTyaluH;

OIICHKA «HEYIOBIETBOPUTEIHHO (2-1)» BBICTABISETCS CTYACHTY IO Pe3yJibTaTaM KOHTPOJILHBIX padoT, a
Tak)Ke, eCJIM BO BpeMs OTBETa HK3aMEHAIIMOHHOTO OWJIeTa, OH TOKa3ajl YTO HE 3HAeT OOJbIleH YacTH
OCHOBHOTO COAEp)KaHUs y4eOHOH IporpaMMbl JUCHMIUIMHBI, JOMyCKaeT rpyOble OmMOKH B
(hopMyIIMpPOBKaX OCHOBHBIX MOHATUI IUCLUILIMHBI M HE YMEET MCIIOIb30BATh MOIYYEHHBIC 3HAHUS IPU
pELICHNH TUIIOBBIX MIPAKTHUECKUX 3a/1au.

5. MeTonuveckne MaTepuabl, onpeneasone Npouexypbl OeHUBAHUA 3HAHUI, YMeHH I, HABBIKOB H
(W) onbITA AESATEJILHOCTH

HuddepeHurpoBaHHBIA 3au€T MPOBOAUTCS IO HMTOraM TEKyIIEeH YCIEBAaeMOCTH: IO pe3yjbraTam
KOHTPOJIBHBIX, CAMOCTOSITEIbHBIX pabOT/TECTOB MO Ka)KI0H TeMe.

JuddepeHnrpoBaHHBIH 3a4eT M0 AWUCLMIUIMHE MPOBOAUTCS IIyTeM OpPraHM3alliM CIEHAIBHOTO
oTpoca B yCTHOMH (hopMe 10 BOIIPOCaM.

ITpu mpoBenennu yctHoro auddepeHpoBaHHOro 3aueTa odyyaromemMycs npenocrasiusiercs 20 MUHYT
Ha noaroToBKy. Omnpoc obyuaromierocsi Mo OWJIETY HAa YCTHOM 3adeTe HE JOJDKEH MPEBBIATh OJHOTO
aCTPOHOMMYECKOI'O yaca.

Bo Bpems mnposenenust auddepeHuIHpoBaHHOTO 3adeTa MpPHU IOATOTOBKE OTBETOB Ha OWIIETHI,
oOyuaromuecs: MOTYT IIOJIb30BAaThCS IMPOTPaMMON JUCIMIUIMHBI, KOHCHEKTaMHU JIEKIMH U 000
IpyToil INTEPATYpPOU.

Bo Bpems mpoBeaenust auddepeHIrpoBaHHOTO 3aueTa MpPU OTBETE OOyYaromIerocs Ha BOIPOCH IO
OWJIETY OH HE MOXET TOJIh30BaThCSI KOHCIIEKTAMH JICKITUH U JII000H APYTOH TUTEpaTypoii.



