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1.

IlepeyeHb MJIAHUPYEMBIX Pe3yabTATOB 00y4eHHS M0 TUCHMUILINHE,

COOTHECEHHBIX C IVIAHMPYEMBbIMHU pe3yJIbTaTaMH 0CBOCHHS 00pa30BaTeIbHOM
NPOrpamMMmblI

Hucrunnuna b1.B.01./13.04.02 CtatucTiyeckrie U MaTeMaTHYeCKUE MOJCIHU B
(VMHAHCOBOM MPOTHO3MPOBAHWU OOecreunBaeT (GOPMUPOBAHUE Y OOYUAIOIIUXCS
CJIeTYIONMUX MPO(heCCUOHATBHBIX KOMITETCHITHA:

OTO/TD Kox |HammenoBan Kon HaumenoBa | O0pa3oBaTe/ibHBbINA pe3yJibTaT
" KoMIeTe ue HHAMKATOpAa HHUE
PEeKBH3HUT HIUM |KOMIIETEHUH | JOCTHKEHHMs | HHAMKATOpa
bl [1C 11 KOMIIETEeHIH | JOCTUKEHUS
(npu i KOMIIeTEeHIH
Hanu4uu) i
[TK-1. Crnocobex I1K-2.9 Anamuzupyert [[IK-2.9. 3-1. 3naem
[IPOBOIUTH COCTOSIHMC M [KOHBIOHKTYPa X MCXaHU3MbI
MOHUTOPUHT IPOrHO3UPYE |(PYHKIIMOHUPOBAHUS
KOHBIOHKTYPBI T U3MCHEHUSI |(PMHAHCOBBIX PHIHKOB .
PbIHKA WUHBECTULIMOH
0aHKOBCKHX HOI'O 1
YCIIYT, phIHKA uHpoOpMaLHo
IIEHHbBIX HHOLO
Oymar, . PBIHKOB
MHOCTPAaHHOH
BaJTIOTHI,
TOBapHO-
CBIPHEBBIX

bIHKOB

2. O0beM 1 MeCTO JUCUMILIMHBI (MOYJIS]) B CTPYKTYpe 00pa3oBaTe/ibHOM
NMporpaMmbl

OO0mumii 00beM TUCIUTIITUHBI
2,00 3.e., 72 ak.4aca
KonrtakTtHas paboTta oOyuaromuxcsi ¢ TpernojaBareieM MO BHIaM Y4YeOHBIX
3ansaTHil: 20 ak. yacOB Ha KOHTakTHYH pal0OTy ¢ mpernojaBaTeleM, U3 HHX
8 ak. yacoB Ha JeKIMM W 8 aK.4aca Ha MPAKTUYECCKHE 3aHATHSA. 52 aK. 4acoB Ha

CaMOCTOSITETIbHYIO pa0OTy 00yJaroIuXxcsi.
b1.B.01./12.04.02 CraTuctuyeckrue 1 MaTeMaTUyecKie MOJEIH B (PUHAHCOBOM
IIPOTHO3UPOBAHUM PEANM3YETCsl HAa /-M ceMecTpe 4-To Kypca IOCie€ H3y4YeHUs

JTACIUATUINH

- duHaHCOBAs aHAJIUTHUKA U HCCICA0BaHUA

- Teopust BEpOSTHOCTEN U MAaTEMATUYECKAsI CTATUCTUKA
- Merogomnorus coopa u Bepuduxanuu GuHaHCOBON HHPOPMALIUH




3. Conepxxanne U CTPYKTYpPa AMCUUIIIMHBI (MOTYJIA)

3.1. CTpyKTypa AUCHUIUIMHBI (MOJTYJISI)
Ouno-3a0unas popma ob6yuenus

Nen/m | HaumeHnoBaHnue O0beM IMCHHMIIMHBI, AK.YAC ®opma
TeM U (WJIH) BCEI'O KonTakTHasi padora 00y4armmxcs CamocTrosiTesibHASE TeKyLIero
pas3ziesioB ¢ npenoaasaTeieM 0 BUAAM YUeOHbIX 3aHATHH padora KOHTPOJIA
Ilepuon Teopernyeckoro o0y4eHust Ilepuona yCIeBaeMoCTH,
MPOMEKYTOYHOM NMPOMEKYTOYHOM
aTTecTAanuu aTrecTauuu
(ceccun)
3ansaTus 3ansTusn UK | KCP | KD Kar | K | CPxp | CP3k Cp
JIEKIIMOHHOTI'0 CeMHHAPCKOro TIK | 0
THIIA THIIA H
JI BJI JIP 113 T
p
0
J
b
PA3JIEJ 1. TEOPETUKO-METO/JOJIOI'MYECKHNE OCHOBBI CTATUCTUYECKOI'O I MATEMATHUYECKOI'O MOAEJIMPOBAHUS ®PMMHAHCOBbLIX
[NPOIIECCOB
Tema ®uHaHCOBOE Ompoc,
11 IIPOTHO3UPOBAH TECTUPOBAHUE
ue: TIOHATHE,
UHPOPMAIIMOHH 12 2 0 0 2 0 0 0 0 0 0 8
as 0Oa3a,
KJaccuukanms
MoJeei
Tema Koppenauronao Ompoc,
1.2. -pErpECCUOHHBIE TECTUPOBAHUE
MOJIENN B 8 0 0 0 0 0 0 0 0 8
¢uHAHCOBOM
aHaJIN3e




Tema MonaenupoBanu Omnpoc,

1.3. € BPEMEHHBIX TECTHPOBAHUE,
PAIOB 8 0 0 0 0 0 0 0 8 KoHTtponbHOe
(UHAHCOBBIX 3a/1aHue
noKa3aTeseu

PA3JAEJL 2. TTIPUKJIAAHBIE MATEMATHUYECKHWE 1 DKOHOMETPUYECKHWE MOJEJIM B @PUHAHCOBOM IMTPOI'HO3MPOBAHNU

Tema CraTuctudecku Omnpoc,

2.1. i aHanu3 TECTUPOBAHUE
JIOXOJI0B U
pacxoioB 10 0 2 0 0 0 0 0 0 8
OroKeTa (PSIBI
pacmpeneneHus,

WHJIEKCHI).

Tema Perpeccuonnsiit Omnpoc,

2.2 aHaJIu3 u TECTHPOBAHUE
IPOTHO3MPOBAH 12 0 2 0 0 0 0 0 0 10
Y€ HAJIOTOBBIX
MOCTYIIJICHUM

Tema Mertoibl OLIEHKH Ompoc,

2.3 puckoB: VaR, TectupoBanue,
CLICHApHBIN 14 0 4 0 0 0 0 0 0 10 KonTpoasHoe
aHaJIN3, CTpecc- 3aJjaHue
TECTUPOBAHUE.

[IpomexyTounas 4 0 0 0 0 0 4 0 0 0 3auer

aTTecTalus

Hroro 72 0 8 0| o 0 4 0 0 52

HCI’[OJZbé’yeMble COKpauwjenus.

JI — ey - 3aHATHA, TIPSy CMATPUBAIOIINE IPEUMYIICCTBEHHYIO Iepenady yueOHoH nHpopManuu 00yJaromuMcs eIarorndeCKUMU PaOOTHUKAMU OpTaHU3aliy U (WITH) JTUIAMH,
MPUBJIEKaEMbIMH OpPTaHU3AIMEN K pean3alui 00pa30BaTeNIbHBIX MPOrPaMM HA HHBIX YCIIOBUSIX, ).
BJI — Buneo nexmnuu.

JIP — nabGopaTopHble paboTHI.

[13 — mpakTHyeckue 3aHATHs (32 UCKIIIOYCHHUEM JTA00PaTOPHBIX PadoT).

WK — uaauBuyanbHble KOHCYJIbTAINH.
KCP — KOHTpOIb CaMOCTOSITENTEHOM PabOTHI




KD — koHCyIbTalMNU MTepes IK3aMEHOM

KaTTak — xoHTakTHast paboTa Ha aTTECTALMIO B IEPHO]] SK3aMEHAIIMOHHBIX CECCHI

CPxp — camocTosiTenbHas paboTa Ha MOATOTOBKY KYpPCOBOM pabOTH/ KypCOBOTO IPOEKTA.
CP»axk — camocTosTensHas paboTa Ha MOATOTOBKY K 9K3aMCEHY.

CP — camocrosTensHas paboTa B ceMecTpe Ha MOATOTOBKY K YICOHBIM 3aHATHSIM.



3.2. CoaepxkaHue TUCIUILIUHBI

Pazpen 1. TEOPETUKO-METOAOJOI'MYECKHUE OCHOBBI
CTATUCTHYECKOI'O U MATEMATHYECKOI'O
MOJAEJIUMPOBAHUA PUHAHCOBBIX ITPOIHECCOB

Tema 1.1. ®dunHaHcOoBOe NPOrHO3MPOBAHHUE: TNOHSITHE, MH(OPMAIMOHHAS
0a3a, kaaccuduxamnus moaeseii. [IK-2.9

CymHocTh U (YHKINHU IPOTHO3UPOBAHUS B YIIpaBlieHMH UHAHCAMU (PUCK-
MEHEI)KMEHT, OrOKETUPOBAHUE, IJIAHUPOBAHHUE). Nudopmanmonnoe
o0ecrieueHre: BpeMeHHbIE Psfbl, TaHEJIbHbIE JaHHbIE, Kpocc-ceKuuu. [lepBuunas
o0paboTKa JaHHBIX (OYHMCTKAa OT BBIOPOCOB, 3aMOJIHEHUE MPOIYCKOB,
TECTUPOBAHUE Ha CTallMOHApHOCTD). Kitaccugukanns MeTo10B IPOrHO3UPOBAHMUSL:
JKCIEPTHbIE  (IBpUCTHYECKHME) U (OpMaTu30BaHHBIE  (CTATHCTUYECKUE,
MaTeMaTHYECKHUEe, YKOHOMETPUUECKHUE).

Tema 1.2. KoppeasiumoHHO-perpeccHOHHbIe MoOJeJH B (UHAHCOBOM
anaym3e. [1K-2.9

[TapHass ¥ MHOKECTBEHHas JHMHENHAas perpeccus. MeTon HauMEHbIINX
kBagpaToB (MHK). UnTepnperanusa koapdunnentor. OrieHKa KauecTBa MOJICIIN:
kodddumment agerepmunanmu  (R?), ckoppektupoBaHHblii  R?  IlpoBepka
3HAYUMOCTH (F-Tecr, t-Tecr). Hapymenuss  mpeanoceuiok  MHK:
mynbTukoIuHeapHocTh  (VIF), rerepockenactuunocts (tect [onmadenma—
KBannra), aBTokoppensauusi octaTkoB (TecTt [lapOuna—Yorcona). MeTomsl
koppekuu. [locTpoeHrWe TOUEUHBIX W HMHTEPBAIbHBIX  IMPOTHO30B MO
PErpecCUOHHBIM MOJIENSIM.

Tema 1.3. MopgeaupoBaHue BpeMEeHHBIX PSA0OB (PUHAHCOBBIX
nokaszareJeii. [1K-2.9

Kommonentsl BpemenHoro psaa: Ttpena (T), ce3oHHOCTh (S), IHKI,
cinyvaitHass cocraBisiomast (E). AmpmgutuBasie (Y = T + S + E) m
mynbTuIIMKaTUBHBIE (Y = T X S x E) mogenun. CtaunoHapHOCTh BPEMEHHBIX
psanoB. Tectol Jukun—®ymnnepa (ADF). [lonsitue enMHUYHOTO KOPHS. AJTalITUBHbBIE
METO/Ibl MPOTHO3UPOBAHMS: SKCIOHEHIIMAIIbHOE CrilaxuBaHue (Monenu bpayHa,
XonbTa—YHUHTEpPCA).

Pa3nea 2. IPUKJIAJJHBIE MATEMATUHYECKHUE U
IKOHOMETPUYECKHUE MOJIEJIM B PUHAHCOBOM



INPOI'HO3UPOBAHUU

Tema 2.1 CraTtucTHYecKHil aHAJM3 J0XO0JA0B H PacXoJ0B OHOIKeTa
(paasb1 pacnpenenenusi, unaekcsl). [IK-2.9

AOGCOIIIOTHBIE U OTHOCUTENIbHBIC TTOKa3aTenu. Psabl AMHAMUKU: TEMIT pOCTa,
Temn npupocta. CTpykTypHble cpenHue. HHIOEKCHBII METOM: HWHIEKCHI
busnueckoro o0bEMa U 11eH. AHAJIU3 CE30HHOCTH HAJIOTOBBIX MOCTYIUICHUM.

Tema 2.2 PerpeccHOHHBIH aHAJM3 W NPOTrHO3UPOBAHHE HAJIOTOBBLIX
nocrymienui. ITK-2.9

[Tapnass u MHOXKEeCTBeHHas JMHEWHas perpeccus. OIEHKAa 3HAYUMOCTH
Mozenu 1 kodduimenton. [Iporuos o perpeccuonHoi moaenu. Mcnons3oBanue
(UKTUBHBIX TTEPEMEHHBIX JUIs YUETAa U3MEHEHUI HaJIOTOBOTO 3aKOHOIATEIHCTRA.

Tema 2.3 MeToabl onleHkH puckoB: VaR, cueHapHbIii aHau3, cTpecc-
tectupoBanue. [1K-2.9

[Tousatue ¢uuancoBoro pucka. VaR (Value at Risk) nnsi OromxeTHBIX
noTokoB. Metonbl pacu€éra VaR (ucropuueckuii, mapamerpuyeckuii, MoHre-
Kapno). Crenapnblii aHanu3: ONTUMHCTHYHBIN, 0a30BbIi, MECCUMUCTUYHBIN
CIeHapuH  JO0X0J0B  Orojpkera. Crpecc-TeCTUpPOBaHHE TPU  H3MEHEHUU
MaKpO3KOHOMHUYECKHX MMAPaMETPOB.

4. Tunibl OICHOYHBIX MATEPHAJIOB, IOKA3aTEeJH U KPUTEPUH
OLICHUBAHUA

4.1. Ouenounble Matepuansl 1o aucnuumHe b1.B.01.J13.04.02
CrartucThyeckre U MaTeMaTUYECKHUe MOJIENH B (PMHAHCOBOM IMPOTHO3MPOBAHUU
BXOJIAT B COCTaB OIICHOYHBIX MaTEpHAJIOB MO 00pa3oBaTEIBLHON MpoTrpaMMe.
COBOKYITHOCTh OIICHOYHBIX MAaTEPHUAJIOB IO BCEM IUCIUIIMHAM (MOIYJISIM)
00pa30BaTeIbLHON MPOTrpaMMbl COCTABIISIFOT (DOHJ OIEHOYHBIX CPENCTB (Ianee —
DOC). ®OC ucnosb3yeTcs Npu MPOBEICHUN TEKYILETO KOHTPOJIS YCIIEBAEMOCTH
¥ TIPOMEKYTOYHOM aTTeCTAIIMKA 00YYAIOIINXCS C IICIIBIO OIICHUBAHUS JOCTIKEHUS
00yJaroIIMMHUCS TUTAHUPYEMBIX PE3YIbTAaTOB 00YUEHUSI.

4.2. ®OC pa3paboTaH Kak KOMIUIEKC MPOBEPOUHBIX 3aJJaHUN Pa3IMYHOTO
TUTIA ¥ YPOBHS CJIOXXHOCTH, BKIIFOYAE€T KPUTEPHUH U KAl OIICHUBAHUS, a TAKKE
«KITFOYM» TIpaBUIIBHBIX 0TBeTOB. DOC hopmMupyercs Kak OTASIbHBIA JOKYMEHT U
XPaHHUTCS B JJCKTPOHHOM BHE, noctyn kK @OC mpenocTaBiieH OrpaHHYEHHOMY
KpyTY JIHII.

4.3. Jlma caMoCTOATENbHON paboThl OOyYaIOMIMXCS MPH TMOATOTOBKE K

TEKYIIEMY KOHTPOJIIO YCIIEBAEMOCTH U MPOMEKYTOUYHOM aTTeCTallud B pabOuymx
9



IIporpaMmax JHACLMIUIMH Pa3MEIIECHbl TUIIOBBIE IIPOBEPOYHBIC 3a1aHUS, KOTOPHIE
MO>XHO YCIIOBHO pa3/le/IuTh Ha 3aJaHus 3aKPbITOrO, KOMOMHUPOBAHHOIO U
OTKPBITOTO TUIIOB.

3amaHus 3aKpBITOTO TUIIA — 3TO TECTOBBIE 3aJaHUS, B KOTOPBIX KayKIbIH
BOIIPOC  COIIPOBOKJAETCS TI'OTOBBIMH BApUAaHTAMHM OTBETOB, H3 KOTOPBIX
HEOOXOMMO BBIOpATh OJIMH WM HECKOJIBKO MPAaBUIBHBIX.

3amaHusi KOMOMHUPOBAHHOIO THIIA — 3TO TECTOBBIE 3aJaHUs, B KOTOPBIX
KQK/bI BOIPOC COIPOBOXAAECTCS TOTOBBIMU BAPUAHTAMU OTBETOB, U3 KOTOPBIX
HEOOXOJMMO BBIOpPATh OJUH WM HECKOJIBKO IMPaBUIIBHBIX U OOOCHOBATH CBOMU
BBIOOD.

3aiaHusl OTKPBITOTO THUIIA - 3TO 3a/JaHMsI, B KOTOPBIX HA KaXXJbIi BOIPOC
JIOJKEH OBITH MIPEIJIOKEH pPa3BePHYTHI 0OOCHOBAHHBIN OTBET.

B 3aBucuMocTM OT THmAa 3aJaHUs PEKOMEHAOBAHBI  OIpPEHEICHHAs
IIOCJIE0BATEILHOCTD BBIITOJIHEHUS U CUCTEMA OLICHUBAHNUS BBIIIOJIHEHMS 3aJaHUM.

10



4.4, Tumnbl BaﬂaHHﬁ, COCHAPHU BBIIIOJIHCHUA, KPUTCPUU OLCHUBAHUA

TUIT 3ATAHUA NMHCTPYKLIMA CHEHAPHU BBIIIOJIHEHUA KPUTEPMM OUEHMBAHUA
3azaHue 3aKpbhITOro IIpounTaiite TeKcr, 1. BHMMAaTeIpHO IPOYUTATH TEKCT 3aJaHKsI U TOHATD, OtBeT cunTaeTcst BEpHbIM, €CIH
TUIIA C BEIOOPOM BbIOEpUTE YTO B KQYECTBE OTBETA OKUJAETCS TOJIBKO OJIUH U3 MPaBUIBHO yKa3aHa [udpa wiu

OJIHOT'O IIPAaBUJIBHOT'O
OTBETA U3 HECKOJIBKHUX
BapUaHTOB
MPEJI0KEHHBIX

HpaBI/IJ'IBHHﬁ OTBECT

MPeIJI0KEHHBIX BAPUAHTOB.

2. BHUMaTenbHO MPOYUTATh IPEJIOKEHHBIE
BapUaHT-ThI OTBETA.

3. BoiOpaTh 0J1MH BEpHBIIl OTBET.

4. 3anucatb TOJIBKO HOMEp (Uu OYKBY) BHIOPAHHOTO
BapuaHTa OTBeTa (Hanpumep, 3 wiu B).

OykBa

3a,Z[aHI/Ie 3aKpPbITOI'O
THUIIa HA YCTAHOBJICHHC
COOTBCTCTBUA

IIpounTaiite TEKCT U
YCTaHOBUTE
COOTBETCTBHUE

1.BHUMaTenbHO NPOYUTATH TEKCT 3aJJaHUs U MTOHATb,
YTO B KQUECTBE OTBETA OXKHUIAIOTCS MaPhI DJIEMEHTOB.
2. BHuMaTenpHO mpouuTaTh 00a CIUCKa: CIUCOK 1 —
BOTIPOCHI, YTBEP)KACHHS, (DaKThI, TIOHSATHS U T.1.;
CIMCOK 2 — yTBEPXKJCHHS, CBOUCTBA OOBEKTOB U T.[.
3. ConocTaBUTh IEMEHTHI CIIUCKa | ¢ A1eMeHTaMu
crnmcka 2, chopMHpPOBATh apbl HIIEMEHTOB.

4. 3anucarb nonapHo OykBbI U HUGDPHI (B
3aBHCUMOCTH OT 3a/laHHsI) BApUAaHTOB OTBETa
(manpumep, Al unu b4).

OTBeT cuuTaeTcs BEPHbIM, €CIIU
NPaBUIBHO YKa3aHbI UPPbI WIH
OYKBBI

3ajaHue 3aKpbITOro
THIIA C BBIOOPOM
HECKOJBKHUX
IMpaBHUJIBHBIX OTBECTOB
13 HECKOJIBKUX
BapHaHTOB
MPEeAJIOKEHHBIX

[IpounTaiite TEKCT,
BbIOEpUTE
MPAaBUJIbHBIE OTBETHI

1. BHMMaTenpHO MPOYUTATH TEKCT 3aJaHHsI U MTOHATD,
YTO B KaYECTBE OTBETA OKUAAECTCSA HECKOJIBKO
MIPaBWIBHBIX OTBETOB U3 MPEAJIOKEHHBIX BAPHUAHTOB.
2. BHUMaTenbHO NpOYUTaTh PEII0KEHHBIE
BapUaHT-ThI OTBETA.

3. BoiOpaTh HECKOJIBKO PABUIIbHBIX OTBETOB.

4. 3anucatb TOJIBKO HOMepa (WK OYKBBI)
BBIOpAHHOT'O BapuaHTa oTBeTa (Hampumep, 1 4 umu A
D).

OTBeT cunTaeTcsi BEPHBIM, €CIH
MIPaBWJIBHO YCTAHOBJICHBI BCE
COOTBETCTBHS (TIO3UIUHU U3
OJTHOTO CTOJIOIIa BEPHO
COIIOCTaBJIEHBI C O3UIIMIMU

JIPYTOTO)

3ajaHue 3aKphITOrO
THUIIa Ha YCTAHOBJICHHUC

[IpounTaiite TeKCT U
YCTaHOBUTE

1. BHUMaTEnbHO MPOYUTATh TEKCT 3alaHUA U
MOHSTH, UTO B KAUECTBE OTBETA OXKUIACTCS

OTBeT cunTaeTCs BEpHBIM, €CIIN
MIPAaBUJILHO YKa3aHa BCs

11



IIOCICI0BATCIBHOCTHU

IIOCICI0BATCIIBHOCTD

II0CJIEZIOBATEIBHOCTD AJIEMEHTOB.

2. BHumarensHO MPOYUTATh NMPEATIOKEHHBIE
BapUaHTHI OTBETA.

3. [ocTpouts BEpHYIO MOCIEIOBATEILHOCTD U3
MIPEITIOKEHHBIX 3JIEMEHTOB.

4. 3anucatb OyKBBI/IIUQPHI (B 3aBUCUIMOCTH OT
3a/laHusl) BApUAHTOB OTBETA B HY)KHOM
rocienoBareabHOCTH (Hanpumep, BBA nmm 135).

MOCTIeI0BATEIBHOCTD LU(P

3anganue
KOMOMHHUPOBAaHHOTO
THUIIA C BBIOOPOM
OJTHOT'O TIPaBUIIBHOTO
OTBETa U3
MPEUIOKEHHBIX U
000CHOBaHHEM BEIOOpA

[IpounTaiite TEKCT,
BBIOEpHTE
MPaBUWIbHBIA OTBET U
3aMUIIUTe
apryMEHTHI,
00OCHOBBIBAIOIITNE
BBIOOp OTBETa

1.BHMMaTENTFHO IPOYNTATH TEKCT 3aIaHUSI U TIOHSTH,
YTO B KAYECTBE OTBETA OXKUAAETCS TOJIBKO OJIUH U3
MPEUIOKEHHBIX BAPHAHTOB.

2. BHUMaTenpHO MPOYUTATh MPEATIOKEHHBIE
BapHaHTHI OTBETA.

3. BeiOpaTh 0JIUH BEpHBIN OTBET.

4. 3anucatb TOJIbKO HOMEp (Ui OyKBY) BHIOPaHHOTO
BapHaHTa OTBETA.

5. 3anucaTh apryMeHTbl, 000CHOBBIBAIOIIUE BBIOOP
oTBeTa (HampuMmep, 4 TeKcT 000CHOBAHMS).

OTBeT cunTaeTcst BEpHbIM, €CIIH
IpaBWIbHO YKa3aHa ludpa niu
OyKBa U MPUBEIECHbI
KOPPEKTHbIE apTyMEHTHI,
UCIIOJIb3yEMbIE IIPU BBIOOpE
oTBETa

3a/ilaHue OTKPBHITOrO
TUIA C Pa3BEPHYTHIM
OTBETOM

[IpounTaiite TeKCT U
3aUIINTe
pa3BEpHYTHIN
000CHOBaHHBII OTBET

1. BuumarennpHo MpoYnTaTh TCKCT 3alaHUA U ITOHATH
CYTh BOITpOCa.

2.Ilponymathb JIOTUKY U MOJHOTY OTBETA.

3.3anucaTh OTBET, UCIOJIb3YS YETKHE KOMIIAKTHBIE
(hOpMyIHPOBKH.

4.B ciydae pacueTHOM 3a7auu, 3aMucaTh pelieHue u
OTBET

OTBeT cunTaeTcs BEPHBIM:
1. OtcyTcTBUE paKTHUECKUX
OILINOOK.

2. PackpbiTe 00beMa
HCMOJIb3YEMBIX OHSATHI
(moxHOTa OTBETA).
3.0060CHOBaHHOCTH OTBETA
(HanmM4Yue apryMeHTOB).

4. Jlornueckas
M0CTIeI0BAaTEIbHOCTD
M3JIaraeMoro Marepuara.
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4.5, OOmas

IKajla ONCHHBAHHA PE3YJIbTATOB

TEKYLICTO

KOHTPOJIA

YCIEBAEMOCTH U MPOMEXKYTOUHOM arTecTanuu ooyyaromuxcs ¢ npuMmenenrem bPC

ECTS

Hrorosas T bunapuas R ]
0a/LIbHAA OIl€eHKA PATMIMOHHA CHCTEMA cHCTEMA wnomnois | /1% OuBAPHON
95-100 OO A P/ Passed
85-94 B P/ Passed
75-84 Xoporo 3a4uTeHo C P/ Passed
65-74 D P/ Passed
55-64 Y I0BJIETBOPUTEIIHHO E P/ Passed
0-54 HeynoBiaeTBOpUTEIHLHO He 3auTeHo F F/Failed

CooTHolleHne  OaJUIOB 32  TEKYIIMHA  KOHTPOJb  YCIIEBAEMOCTH

MPOMEKYTOUHYIO aTTECTAIMIO, a TAKKE MMOBTOPHYIO MIPOMEKYTOUHYIO aTTECTAIUIO:

MakcumanbHas cymma | MakcuMaiibHast MaxkcumanbHas MakcumanbHas
0ayIoB 3a TEKyIIUi cymMMa 0aJjuioB 3a UTOTOBas cyMMa 0aJijIoB 3a
KOHTPOJIb MIPOMEKYTOUYHY IO OayuIbHas ITIOBTOPHYO
YCIIEBAEMOCTH aTTeCTaIuIo OIlCHKa MIPOMEKYTOUYHYIO
aTTeCTalMIO
100 6ayutoB 100 6ayutoB 100 6an10B 100 6an10B
5. @DopMBbI ATTECTAIMH, TUIIOBBIE OLIEHOYHbIE MAaTEePUAJIbI /I

TEKYIIECIro KOHTPOJIAA yCII€EBACMOCTH oﬁyqammnxm, KPHUTECPHUHU U IIKAJbI
OLICHUBAHMA 110 KOHTPOJbHBIM TOYKaM

5.1. B xone peanmuzanuu auctuiiivasl b1.B.01./13.04.02 Cratuctuueckue u
MaTeMaTH4YeCKHEe MOJeIH B (UHAHCOBOM IIPOTHO3MPOBAHUHU HCIIOJIB3YIOTCS
cneayrome GopMbl TEKYIIETO KOHTPOJS YCIIEBAGMOCTH OOydJaronuxcs (B TOM
quciie, 3aaHus K KOHTPOJIbHBIM TOUKaM):

AOKJ1ad, OImpocC, TCCTUPOBAHMUEC, KOHTPOJBbHOC 3a/laHHC.

5.2. TumoBble OLIEHOYHBIE MaTEpUalbl A
yCIEBAEMOCTH 00yUaromuXxcs (BHE KOHTPOJIBHBIX TOUEK):

TEKyIIEero KOHTPOJIS

PA3JEJ 1. TEOPETUKO-METOJOJOI'NMYECKHUE OCHOBbBI
CTATUCTUYECKOT'O " MATEMATHUYECKOI'O MOAEJIMPOBAHU A
OUHAHCOBBIX ITPOLECCOB

Tema 1.1. ®duHaHcOBOe NMPOTrHO3MPOBAHUE: MOHATHE, HHPOPMAIIMOHHAS
0a3a, kiaaccuuxanus moaenei. ITK-2.9



Bomnpocs! a1 onpoca

1. Jaiite onpenenenne GpUHAHCOBOTO MPOrHO3UpOBaHUs. B uem ero
OTJNYKE OT (PMHAHCOBOTO TIAHUPOBAHHUS?

2. [lepeuncnure ocHOBHBIE (DYHKIIMU MPOTHO3UPOBAHUS B CUCTEME
yrpaBlieHUs] pUHAHCAMH OpTaHU3aIUH.

3. Kakwue Buibl UHAHCOBBIX MOKA3aTENIe MOTYT ObITh 00bEKTaMU
nporHo3upoBanus? [lpuBeaute npumMepsi.

4, Uto nonumaetcs noj uHGopMarmonHou 6a30ii GHHAHCOBOTO
nporHo3a? KakoBbl TpeOoBaHUs K €€ KaueCTBY?

S. HazoBuTte 0cCHOBHBIE HCTOYHUKU (PUHAHCOBOW MH(MOPMAIUU 1151
MOCTPOEHUSI TPOTHO3HBIX MOJieiel (BHEITHNE U BHYTPEHHHUE).

6. B yem pa3zHuLia MeX1y BPEMEHHBIMU psAaMHU, TaHEIbHBIMU TaHHBIMU
U JJaHHBIMH Kpocc-cekiuii? [IpuBeante npumepsl u3 puHaHCOBOU chephl.

7. Kakue onepanuu 1o npeaBapuTeabHO 00paboTKe JaHHBIX
BBIIOJIHAIOTCS IEPE]T TOCTPOEHUEM MOJIEIIN TPOTHO3UPOBAHUS ?

8. OxapakTepusyiTe 3BpUCTUYECKHUE (IKCIIEPTHHIC) METOIBI
IPOTHO3UPOBaHMs. B Kakux cilydasiX OHM NpearouTuTesbuee (opMaIn30BaHHbIX ?

9. [IpuBenute knaccupukanuio GopmMaan30BaHHBIX METOAOB
MPOTHO3UPOBAHUS (CTATUCTHYECKHUE, SKOHOMETPUUECKUE, MaTeMaTuieckue). B
4eM UX MPUHUUINAIBHOE pa3Indue?

10. Yo Takoe peTpOCHEeKTUBHBIN MEPHO] IPOTHO3UPOBAHUS U TOPU3OHT
nporHo3a? Kak oHM BIUSIOT Ha BEIOOP MOJEH?

TecToBEIE 32)TAHUS:

Tecr 1.

BHUMaTENhHO MPOYNTATH TEKCT 3aJIaHUS W TIOHATH, YTO B Ka4eCTBE OTBETA
O’KHJIA€TCS TOJIBKO OAMH M3 TIPEIJIOKCHHBIX BAPHUAHTOB.

BaumaTenbHO MpounTaTh MpeasioKeHHbIC BAPUAHTHI OTBETA.

BriOpath o1uH BepHBIN OTBET.

3anucaTh TOJIHKO OYKBY BRIOpDAaHHOTO BapHaHTa OTBETA.

duHAHCOBOE MPOTHO3UPOBAHUE — ITO:
A) YTBepkeHre TIaHOBBIX TTOKa3aTeNiel Ha Oy IyIuii epuo
b) Ilpomiecc pa3pabOTKuM BEPOSITHOCTHBIX CYXJICHHM 0 Oyayiiem
COCTOSIHUU (PMHAHCOBBIX MOKa3aTeseH u (aKTOPOB Ha MX OCHOBE v/
B) Meton ontumu3aiuy TeKynmx (UHAHCOBBIX pelIeHUN
I') C6op u nepBuuHast 06paboTka OyXranTepckoi OTYETHOCTH
J1) Crioco0 cHUKEeHMsI HaJOTOBON Harpy3Ku

K s3Bpuctuyeckum (3KCIEepTHHIM) METOJaM ITPOTHO3UPOBAHUSA OTHOCUTCS:

14



A) Metop ckomb3siieit cpeaHei

b) Meroa HauMeHbIIIMX KBapaTOB
B) Meron Jlenbdu

I') Monens ARIMA

J1) PerpeccruonHslit aHamu3

Kakoii Tunm gaHHBIX TpencTaBisieT co00il COBOKYMHOCTh HAONIONCHUN 3a
OJTHUM U T€M ke (PMHAHCOBBIM MOKa3aTeJIeM B pa3HbIE MOMEHTHI BpEMEHU?
A) Kpocc-ceKIIMoHHbIE JaHHbIE
b) IlanenbHbIe TaHHbBIC
B) Bpemennoii psan
I') Muoromepnas BeIOOpKa
J1) CrutontHoe HaOMIOIeHHE

Omneparusi yJajeHuss aHOMAJIbHO BBICOKMX WJIM HU3KUX 3HAYCHUU U3
UCXOJHOI0 MacCuBa (PMHAHCOBBIX JaHHBIX HA3bIBACTCA:
A) CrinaxxuBaHuem
b) HopmupoBanuem
B) Umnyranueit
I') Ouuctkoii OT BHIOPOCOB
1) duddepenmpoBanrem

dopMaNU30BaAHHBIE  METOJBI  MPOTHO3UPOBAHUS, B  OTIMYHE  OT
ABPUCTUYECKUX:
A) OcHOBaHBI UCKJTFOUUTEJIBHO HA MHEHUHU SKCIIEPTOB
b) TpeOyroT TONBKO KaueCTBEHHBIX XapaKTEPUCTUK OOHEKTA
B) Mcnone3yoT MareMaTuuecKuii W CTaTUCTHUYECKUN ammapar s
00pabOTKH KOJIMUECTBEHHBIX JTAHHBIX
') He tpebyroT nadopManoHHo# 6a3b
1) IlpuMeHUMBI TOJIBKO JIJIsl JOJATOCPOUHBIX MPOTHO30B

KoHTpOJILHBIE 3aJaHUS:

3ananue 1.

MyHHULIMTIATUTET pa3MECTHIT KPATKOCPOUYHbIE OOIMralid Ha CyMMY 2 MIIH
py0. mox 15% roaoBeIX (TIpOCTHIE MPOIEHTHI) cpokoMm Ha 120 mueii. Onpenenure
CYMMY, KOTOPYIO MYHHUIMIAIUTET JOJDKEH OyAeT BBIIUIATUTH HWHBECTOPAM IIPH
norameHuu. basza pacuéra — 360 aHeil B rogy (repMaHcKasi IpakTUKA).

3ananue 2.

Bpemenno cBobGoaHbIe cpencTBa Orokera cyobekta PO B pasmepe 5 MiH
py0. pa3MelieHpl Ha OaHKOBCKUU Jeno3uT Ha 2 rojga mox 10% romoBwIX ¢
eXXeKBapTaJbHOW KanuTaiu3aluei npouentos. Haliqute cymmy, kotopas Oyaer Ha
CYETE 110 UCTEYECHUU CPOKA.
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3aganue 3.

@UHAHCOBBIM OpraH MYHHIUIIAIUTETa UMEET BO3MOXKHOCTh pa3mecTutsb 300
ThIC. py0. HA OJIUH TOJl OTHUM M3 JABYX CIIOCOOOB:

- Bapuant A: 11% rogoBbIX (IIpOCThIE MPOIECHTHI).

- Bapuant B: 10% romoBbIX ¢ €XeMeCIYHON KamuTalu3anuen (CIOXKHbIE
MIPOIICHTHI).

Kaxoi1 BapuaHT BeIrojiHee 15 Oropkera? Paccunraiite HapalieHHbIE CyMMBI
1 >QPEKTUBHYIO CTaBKY JAJs Bapuanta B.

Tema 1.2. KoppeasiumoHHO-perpeccHOHHble MOAeIH B (UHAHCOBOM
anaanse. [1K-2.9

Bomnpocs! aj1s onpoca

1. Jlalite omnpeneneHue IUCKOHTUPOBaHUSA. YeM OHO OTIMYAETCS OT
HapauieHus?

2. Yto Takoe npuBea¢HHAas (TEKyIlasi) cTOUMOCTh? Kak oHa paccuuThIBaeTCs
10 IIPOCTOM U CII0KHOM MPOLIEHTHOU CTaBKE?

3. B uyém pazHuma Mexay —MaTeMaTH4eCcKUM U OaHKOBCKHUM
JVCKOHTUPOBaHUEM?

4. Yro Takoe yuyéTHas ctaBka (d) M Kak oHa MpPUMEHSETCS NpU OAHKOBCKOM
JVCKOHTUPOBaHUN?

5. 3anumure GopMyiTy CBA3M MEXIy MPOIEHTHOW CTaBKOW 1 M y4ETHOM
cTaBKOM d 111 OTHOTO TIEpHOIa.

6. Urto Takoe HempepbiBHble mpoueHTh? Kak 3amuceiBaeTcst (opmyia
HapalleHMsl IPY HENTPEPHIBHOM HAYUCIICHUU ?

7. OObsacHure mnonaTHe <«d(PQPeKkTuBHAsS MPOIEHTHAS CTaBkay. B kakux
cllydasx e€ He0OX0IMMO pacCUUTHIBATH?

8. Kak mepeiTi OT HOMMHAIBHOM CTaBKH ] C KamuTaJau3aueid m pas3 B roj K
a¢dexkTuBHOM cTaBKe i dPPEKTUBHON?

9. Uro o03HaYaeT YyCIOBHE DKBUBAJEHTHOCTH IPOLEHTHBIX CTABOK?
[IpuBeauTe npuMep ABYX SKBUBAJIEHTHBIX CTaBOK.

10. B kakux 3amadax ynpaBJIeHUS TOCYAAPCTBEHHBIMH U MYHULUIIAIbHBIMHU
(¢uHaHcaMH TIpUMeHseTcsl aucKoHTHpoBaHue? IlpuBenure HE MeHee IBYX
PUMEPOB.

Tecr 1.

BHUMaTENBHO MPOYNATATh TEKCT 33JlaHUs U MOHATh, YTO B KA4ECTBE OTBETA
OKMJAETCS TOJIBKO OAWH U3 MIPEIIOKEHHBIX BAPUAHTOB.

BHUMaTENBHO MPOYUTATH MPEIIOKEHHBIE BADUAHTHI OTBETA.

BriOpath o1uH BEpHBIN OTBET.

3anucaTh TOJIbKO OYKBY BRIOpDAHHOTO BapHaHTa OTBETA.
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JINCKOHTHPOBAaHKE — ATO MPOLIECC:
A) onpenenenus Oyayiieil CTOMMOCTH JI€HET
B) npuBenenus Oyqynmx AEHEKHBIX MOTOKOB K TEKYLIEMY MOMEHTY
BpEMEHU
C) HaynCneHHs! TPOLEHTOB HA MPOICHTHI
D) yBenuueHrss HOMMHAIBHOW CyMMBI 33 CUET WHQISAIUH
E) pacuéra cpenneit apupMeTnueckoi MpoIEeHTHBIX CTaBOK

bank yuuThIiBaeT BeKkcesb 3a 6 MecCsIeB 0 MOTalleHus 0 MPOCTOU YUETHOU
craBke 12% ronosbix. Kakyro cyMMy MOJIy4YuT BEKCENEAEpKaTeIb, €CJIU HOMUHAI
Bekcens 200 000 py6. (BpemenHas 0a3za 360 gHeit)?
A) 188 000 pyO©.
B) 212 000 py®6.
C) 200 000 py®.
D) 176 000 py®.
E) 194 000 py6.

Kaxkas u3 popmys1 COOTBETCTBYET HapaIllEHHUIO 0 HEITPEPHIBHOM MPOIEHTHON
CTaBKe?
A) FV=PV - (1 +i)"
B) FV =PV - ™"
C) FV=PV-(1+n-1)
D) FV=PV - (1-n-d))
E) FV =PV -\In(1 +r - n)

HomunanbHast craBka = 8% TOJOBBIX C €KEKBAPTAIbHOW KallUTAIA3ALUCH.
DddexTuBHAA CTaBKa COCTABUT:
A) 8,00%
B) 8,16%
C) 8,24%
D) 8,32%
E) 8,40%

JUiss  MyHununajabHOro OroJKeTa paccMaTpuBaeTcs JBa  BapHaHTA
IIPUBJICUEHHUs 3aiiMa: cTaBka 14% TrogOBBIX C €KEroAHOM KanmuTajdu3alued WiIn
ctaBka 13,5% c exemecsyHoi kanuTanu3zanuei. YToObl CpaBHUTH WX, HEOOXOUMO
paccuuTaTh:

A) HOMUHAJIBHYIO CTaBKY

B) yuétHyto cTaBKy

C) a¢ddhexTuBHYIO TOIOBYIO CTABKY
D) cpok okymnaemocTu

E) 1MCKOHTUPOBAaHHBIN CPOK

KoHTpOJILHBIE 3a1aHUS:
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3aganue 1.

['ocynapcTBo mimaHupyeT moracutTh oosmramnuio HomuHanioMm 500 000 pyo.
yepes 3 roga. Kakyro cymMMy HHBECTOP rOTOB 3aIJIATUTH 32 ATY OOJIHUTalluio0 CErOIHS,
€CJIM aJIbTepHATUBHAS JIOXOJTHOCTh Ha PHIHKE cOCTaBiseT 12% Tro0oBBIX (CIOKHBIE
MPOIICHTHI)?

PaccunraiTe npuBe1EHHYIO CTOMMOCTb.

3ananue 2.

MyHununaiuTeT y4én coOCTBeHHbIN Bekceab HoMuHaaoMm 1 200 000 pyO. B
Oanke 3a 9 MecsieB 10 noramieHust. baHk mpuMeHWI MpocTyIo Yu€THYI0 cTaBky 10%
roJIOBbIX (BpeMeHHas 0a3za 360 qHen).

Onpenenure CcymMMy, TMOJYYEHHYI0 MYHHUIMIAIUTETOM, M BEIUYUHY
JTMCKOHTA (J10X0/1a OaHKa).

3amanue 3.

DOHUHAHCOBOMY JIENIAPTAMEHTY aJMUHUCTPALIMU PETUOHA MPEJIOKEH IETIO3UT
C HOMHUHAJIBHOM cTaBKOM 9% TOHOBBIX M €XKEMECIYHON KaIlMTaau3alluei.
PaccunrtaiiTe SKBUBAJCGHTHYIO NIPOCTYIO TOJOBYIO TMPOIIEHTHYIO CTaBKy (0e3
KaluTaIu3alim), KOTopast 1acT TOT e Pe3yIbTaT HapalleHus 3a OJUH TOJI.

CpaBHute 3 PEeKTUBHYIO CTABKY 110 CJI0KHOMY BAPUAHTY C IPOCTOM CTaBKOM.

Tema 1.3. MogeaupoBanue BpeMeHHBIX PSA0B  (PUHAHCOBBIX
nokasareJeii. [1K-2.9

Bonpocs! U1 onpoca

1. Jaiite omnpeneneHue aHHyuteTa. lIpuBeauTe npuMepbl aHHYUTETHBIX
atexeil B cgepe rocyJapcTBEHHbIX U MYHULIUIIATbHBIX (PUHAHCOB.

2. Uem otnmyaeTrcsi oObIYHBIA (TOCTHYMEpPAH0) AHHYUTET OT aBaHCOBOIO
(mpenymepanno)? Kak ato paznuuue oTpaxkaercs: B popmyrax?

3. Banumute dopmyiy Oyayiier ctoumMocTu oosiuHOro anuyutera (FVA).
[TosicHUTE SKOHOMUYECKUI CMBICIT MHOYKHUTEJISI HAKOTICHUS.

4. 3anumute hopmyIly TeKylel ctoumoct oObrgyHOTO annyurera (PVA). B
KAaKUX 337a4aX OHa MPUMEHSETCS?

5. Uro Takoe mnepneryuteT (BeuHas peHTa)? Kak paccunmtbiBaeTcs €ro
TEKyILasi CTOUMOCTb?

6. [IpuBeauTe npumep neprneTyuTera B 00J1IaCTH roCy1apCTBEHHBIX (PMHAHCOB
(peasIbHBIN WJIA TUTIOTETUYECKU ).

7. Kak, 3Has TEKyILIyl0 CTOMMOCTb aHHYUTETa, pa3Mep NEPHUOIUYECKOTO
IUIaTEXa U MPOLIEHTHYIO CTABKY, ONPEAEIIUTH YUCIIO NEPUOIOB N?

8. UTO mpoMCXOOUT C TEKYIIEH CTOMMOCTBIO aHHYUTETa NPH YBEIUYEHUH
MPOLIEHTHOM CTaBKH (IpU NpOoYUX paBHbIX)? OOBSICHUTE TOUEMY.

9. B uyéMm omIMuMe aHHYWTETHOM CXEMbl TMOTalleHHUs KpeauTa OT
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nuddepentiupoanHoii? Kakas W3 HUX dYallle HCMOIB3YETCS B OHOKETHBIX
KpeauTax?

10. Kak OILIEHHTh CTOMMOCTb T'OCYJApPCTBEHHOM IMEHCHUOHHOW MPOTrpaMMBI,
KOTOpasi MpEeAnojaraeT €XeroaHble BBIILIATH ONpeaeaEHHON CyMMBbI OECCPOYHO?
Kakoit meton npuMeHum?

TecToBEIE 32)TAHUS

Tecr 1.

BHumaTenbHO mpounTaTh TEKCT 3aJaHUs U MOHSATh, UTO B KAYECTBE OTBETA
0>KMJAETCS TOJIBKO OJMH U3 MPEIIOAKECHHBIX BAPUAHTOB.

BHuMmaTenbHO pOYNTATH MPEIJI0KEHHBIE BAPUAHTBI OTBETA.

BriOpath 0/1uH BepHBIN OTBET.

3anucarh TOJIbKO OYKBY BRIOpAaHHOTO BapHaHTa OTBETA.

AHHYHUTET — 3TO:
A) pa3oBblil IaTEX B KOHLE CPOKa
B) mocnenoBaTenbHOCTh paBHBIX IIATEKEHW 4Yepe3 PaBHBIE MPOMEKYTKH
BpPEMCHH
C) BBIMIaTa TONBKO MPOLIEHTOB 0€3 MOTalIeH!s] OCHOBHOTO JI0JTa
D) mnatéx, pazmep KOTOPOTro MEHAETCS M0 apuPMETHIECKON TPOTPECCHH
E) OeccpouHblil AEMO3UT C IEPEMEHHOM CTaBKOM

Tekylias cTOUMOCTh OECCPOUYHOTO aHHYUTETA (IMEPIIETYUTETA) C €KETOTHBIM
ratexoM 10 000 py6. u craBkoi TUCKOHTUpOBaHUS 8% COCTABUT:
A) 80 000 py®.
B) 100 000 py®6.
C) 125 000 py®6.
D) 108 000 py®.
E) 12 500 py®6.

J11st 0OBIYHOI0 aHHYHUTETA MOCTHYMEPAHI0 Oy ay1iasi CTOMMOCTb uepe3 3 roaa
npu exeronnoM miarexe 50 000 py6. u ctaBke 10% rogoBbIX paBHa:
A) 150 000 pyO©.
B) 165 500 py®6.
C) 165 000 py®6.
D) 180 000 py®.
E) 181 500 py®.

Ecnu nepneryurer umeet tekyuryto croumocts 200 000 py6. ipu ctaBke 5%
T'OJIOBBIX, TO TOJIOBOM IIATEXK PABEH:
A) 10 000 py6.
B) 20 000 py®.
C) 4 000 000 py6.
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D) 40 000 py®6.
E) 100 000 py®.

Kakas u3 mepeuyucieHHbIX omnepanuid B rocyaapcTBeHHbIX ¢uHaHcax HE

OMMCBHIBAETCS MOJIENIbIO aHHYyUTETa?

A) Exeromnbie paBHBIE OTYUCIICHHS B aMOPTU3AMOHHBIN (OHA s
MOTalIeHus1 OI0JKETHOTO KpeauTa

B) Beccpounsie BBITIIATHI MPOIIEHTOB 10 TOCYAAPCTBEHHON 00IUTaIuu 6e3
MOTralieHus: HOMUHAJIA

C) loramenne MyHHUITUNIATBHOTO 3aiiMa paBHBIMU J10JISIMU (OCHOBHOM J10JT
IUTIOC TMPOIEHTHI HA OCTATOK)

D) Pa3oBas BhIIiaTa KynoHa o JUCKOHTHOM 0OJIUTalluy MpU MOTralieHuu

E) ExxeMecsiuHble paBHbIEC IEHCUOHHBIEC BBHITIATHI U3 OOKETa

KoHTposabpHbIE 3a/1aHUS:

3ananue 1.

AJIMUHUCTpAIUsl PETHOHA 3aKJII0YaeT KOHTPAKT Ha OOCIY>KHMBAaHHE JOPOT
cpokoM Ha 5 siet. [1o ycnoBHsIM KOHTpakTa MOAPSIAYMK OYJIET €XEroJHO MoJIy4aTh
u3 Owmkera 2 MiIH py0. B KOHIE Kaxaoro roja. CraBka JUCKOHTHUPOBAHUS
(asibTepHATUBHAS TOXOAHOCTH) — 9% roA0BBIX.

Onpenenure NOpUBEAEHHYIO CTOMMOCTh BCEX OyAYyIIUX IUIATEXKEH Mo
KOHTPAKTy (TEKYILYI0 CTOMMOCTbh AHHYUTETA).

3amanue 2.

MyHUIMNanuTeT NOdy4Yni OI0/HKETHBIA KpeauT B pazmepe 10 mutH py0. Ha 4
roga moJa 8% TOAOBBIX C €XKErOAHbIM TIOTAIICHHEM PaBHBIMH CyMMaMu
(aHHYUTETHAs CXeMa, TUIATeKU B KOHIIE T0J1a).

Paccunraiite pazmep exxerogHoro martexa. CocTaBpTe IJIaH MOTAIICHUS
(TPOIEHTHI, MOTAIIEHHEe OCHOBHOTO JI0JITa, OCTATOK) ISl TIEPBOTO M BTOPOTO TojIa.

3amanue 3.

doHA TNOAACPKKH  TAJAHTIMBOM  MOJIOAEKH  YUPEXKIACT HUMEHHYIO
CTUIICH]IUIO, KOTOpasi OyJeT BhIIIauMBaThCs e€xerogHo B pazmepe 120 000 pyO.
oeccpouHo. [ns ¢puHaHcupoBaHUS 3TOW CTUNEHIWU (OHJ pa3MellacT KanuTall B
roCyJIapCTBEHHBIE IIECHHBIE OyMaru ¢ I0XOIHOCTbIO 6% T'0JI0BBIX.

Kakyro cymmy HeoOXxonumo BHECTH B (POHJ CErojiHs, 4YTOObI 0OECIeYuTh
Oeccpounsblie BoiIaThl? Kak uamMeHuTcs TpedyeMasi cymma, €clid CTUIEeHIus OyaeT
BHITUTAYMBATHCS HE OeccpouHo, a B TeueHwe 20 7neT (CpouHBI aHHYUTET)?
PaccuuTaiiTe o0a BapuanTa.
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Paznen 2. IPUKJIIAJHBIE MATEMATUYECKHUE U
IKOHOMETPUYECKHUE MOJIEJIM B PUHAHCOBOM
ITPOI'HO3NPOBAHUU

Tema 2.1 CraTucTu4ecKkuii aHAIHU3 10X010B H PAcXo0B O0101xKeTa (PAAbI
pacnpeaenenus, uaaexcor). IIK-2.9

Bonpocs! juis onpoca

1. Kakue abCOMIOTHBIE U OTHOCUTENBHBIE MOKA3aTENINU HCIIOJB3YIOTCS IS
XapaKTEpUCTUKH JI0XO/I0B U pacxoJoB Oroxera? [IpuBeanre npuMepsl.

2. Yrto Takoe psa pacnpexneneHuss? Kak oH MoxeT ObITb NPUMEHEH IS
aHaJIn3a CTPYKTYPbI OIOJIKETHBIX IOXO/I0B IO BHJIaM HAJIOTOB?

3. Kak paccumntbiBaeTcsi cpefHee apu(pmeTnyeckoe 3HaYeHUE OOPKETHOTO
nokaszaresiss (HampuMmep, MECSYHBIX HaJOTOBBIX mocTyrieHuid)? Kakue Buabl
CPEIHUX MCIOJIb3YIOTCS B OIOPKETHOM aHaIu3e?

4. Yto moka3pIBalOT MOJAa M MEIHWAHA B CTATUCTHYECKOM DPSAY [0XOJIOB
oromkera? [IpuBenure npumMep UHTEPIPETALIUH.

5. Kak paccuuThIBalOTCS LEMHbIE M Oa3UCHBIE TEMIIbI pocTa (IPUPOCTA)
pacxoioB Oomkera? B uéMm ux paznuuue?

6. Uto Takoe uHAEKC (uznyeckoro odbéMa U uHAEKC 1eH? Kak oHH
NPUMEHSIOTCS ISl Tepecuéra Or0/IKETHBIX MOKa3aTesiel B COMOCTABUMbIC LIEHBI?

7. Kak paccuutaTh arperaTHblii uHJeKC IeH (uHzaekc [laame wmm
Jlacnieiipeca) 11l OLICHKHU BIMSIHUS HHMIIAIUU Ha OI0J)KETHBIE pacXobl?

8. Uto Takoe ne(asaTop U Kak OH MCTIONb3YeTCs MPH MJIAHUPOBAHUU OI0KETa
Ha CPEJHECPOYHYIO IEPCIEKTUBY?

9. Kak BBISIBUTH CE30HHBIE KOJICOAHHsI HAJIOTOBBIX MOCTYIUICHUI B OIOIKET
(manpumep, HIC nnu akuuzos)? Kakue cTaTUCTHUECKHE METOIBI TPUMEHSIOTCA?

10. Jns yero mnpu aHamu3e HCIOJIHEHUS OIOPKeTa MCHOJIb3yeTcs
KO3 (PUIIMEHT SJaCTUYHOCTH HANOroBbIX JoxogoB mno BPII? Kak on
paccCuUUThIBACTCS?

TecToBEIE 32)TAHUS

Tect 1.

BHuMarenbHO nmpoyuTaTh TEKCT 3aJaHUs U NOHATH, YTO B Ka4y€CTBE OTBETA
0’KMJAETCs TOJIBKO OAUH U3 MPEIIIOKEHHBIX BAPUAHTOB.

BHuMartenbHO MpounTaTh NPEAJIOKEHHBIC BADUAHTBI OTBETA.

BriOpaTh 01uH BEpHBIN OTBET.

JJ1st XapakTepUCTUKU CTPYKTYPHBIX CABUTOB B pacxojax OrojixeTa Hanbosee
WH(GOPMATUBHBIM SIBIISICTCS:
- A) abCOMOTHBIN MPUPOCT PACXOI0B
- B) oTHOCUTENBbHAS BEIMYKMHA CTPYKTYPHI (J10JIs) IO KaXA0W CTaThe
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- C) MequaHa pacxooB
- D) pa3max Bapuanuu
- E) koaddunmenT Bapuanuu

Ecnu B ssuBape Hanorosble noctyruienus coctaBuian 100 muH py6., B peBpae
— 110 mutH pyO0., TO IIEMTHOM TeMI MpUpocTa PeBpas K THBAPIO PaBEH:
- A) 110%
- B) 10%
- C) 100%
-D) 1,1%
-E) 0,1%

ArperatHbiii  uHAEKC (uU3MYecKoro oO0bEMa JOXOA0B  (Hampumep,
HEHAJIOTOBBIX MOCTYIJICHUI) pacCUUTHIBAETCS IO PopMyIie:

-A)1q=§z—£z
-B)1q=ﬁ
'C)’q=§§ZZZ
-D)Iq=zﬁ
-E)1q=ﬁ

J1ist aHanmM3a Ce30HHOCTU HAJIOTOBBIX MOCTYIJICHUH OOBIYHO HCIOJIB3YIOT:
- A) UHAEKCHI CE30HHOCTH
- B) ko2 dunirenTs1 Koppensiuu
- C) unnekcsl Jlacneipeca
- D) MenuaHHBIN CTIIa)KEHHBIN PsiJl
- E) xoadppunment Jxunu

5. Hedastop BBII (BPII) ucnons3yercs as:
- A) pacuéra peanbHoro ooréma BBII
- B) nporuo3upoBanus Kypca BatoT
- C) onpezenieHust CTaBKU peuHAHCUPOBAHUS
- D) pacuéra cyMMBI HQJIOTOBBIX JIBIOT
- E) olleHKN KpeIMTHOrO pEUTUHTa PErMOHa

KoHTpOJILHBIE 3a1aHUS:

3aganue 1.

Nmerotcst nanHbie 00 ucnonHennn Oromkera cyobekta PO 3a aBa roga (MitH
y0.):
Buag noxonos bazoBbIii roj OT4YETHBIN TO
Hanor Ha npuObu1b Opranu3zanuit 12 000 13 200
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HJIDJI 8 500 9 350

Hasor Ha numytiecTBo 4 200 4620

AKIN3BI 3100 3 255

Henanorossie 10X0abl 1500 1 650
Tpebyercs:

- paccuuTaTh CTPYKTYPY A0XOA0B (B %) 3a Kaxblil TO;

- OIIPEIENUTh TEMITBI POCTA MO KAKIOMY BHUIY J0X0J0B (LIeNHbIE, B %);

- cJleNaTh BBIBOJ O TOM, KaKHE CTaThH JIOXOJOB POCIH ObICTpee, a KaKue
MeJJICHHEE.

3aganue 2.
Pacxonel OromkeTa MYyHHUIIMIIAJMTETa 10 OCHOBHBIM HAIlpaBJICHUSIM B
TEKYIIUX 1eHaX (MJIH py0.) ¥ MHAEKCHI 1IeH (B JI0JIIX) NPUBEICHBI B TAOJIHIIC:

Cratbsl pacxog0B Pacxonpl B Tekyniem roay | MHaekc e

O6pa3oBaHue 150 1,08

3npaBooXpaHEHUE 120 1,05

CoumainpHast nonutuka | 200 1,10

KKX 80 1,12
Tpedyercs:

- pacxo/bl TEKYIEro rojia B 0a30BbIX LIeHaX (1edIUpOBaHHbIC);

- arperatHbli uHAekc ueH (Ilaame) wm wuHAEKC ¢uU3MYeckoro o006bEMA
(JTacneiipeca).

bazoBblii TOom (B TeKymmMxX Ii€HaX TOro roja): oOpaszoBanue 140,
3apaBooxpanenue 110, counansaas nonutuka 180, XKKX 75. naekcel LieH AaHbI K
0a30BOMY TOJTy.

3ananue 3.
3a nBa roga mokBaprtalibHble noctyruieHus HJIC B kKOHCOIMAMpPOBaHHBIN
OIO/HKET peruoHa cocTaBuiIu (MJH pyo.):

KBapran T'ong 1 T'oxg 2

I 210 230

I 240 260

11 220 245

vV 270 290
TpeOyeTcs:

- paccuuTarh CPeIHUM YPOBEHb MOCTYIUICHHM 3a KBApTal B LIEJIOM 3a JIBa
rona;

- pacCUMTaTh MHJIEKCHI CE30HHOCTH (1151 KayKO0r0o KBapTaia) Kak OTHOILEHUE
CpellHEel BEJMYMHBI MO KBapTally K OOILIEMYy CpeIHEMY KBapTalbHOMY YPOBHIO,
BBIPAKEHHOE B MPOLECHTAX;

- ceNnaTh BBIBOJ O HAJUYMM CE30HHBIX KOJEOAHM — B KakOM KBapTaye
MOCTYTUIEHUSI MAKCUMAJIbHBI, B KAKOM MUHUMAJIbHBI.
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Tema 2.2 PerpeccMoHHBI aHAJU3 M NPOTrHO3MPOBAHHE HAJOTOBBIX
nocrymiaenni. I[K-2.9

Bormpocs! juist onpoca

1. Yro Takoe perpecCMOHHbIA aHanu3? [l peleHus Kakux 3a1ad B
YIOPABJIEHUH F'OCYJaPCTBEHHBIMU (PUHAHCAMU OH MPUMEHSIETCS?

2. IlosicHUTE CMBICH YpaBHEHUS TAPHOU THHEHOM perpeccun \( Y = a + bx)\).
Yro o3navaror koaddurmerts \(a\) u \( b \)?

3. Kak wHTepnperupyercs koddduiment perpeccun \( b \) B monenn
3aBUCUMOCTH HAJIOTOBBIX MOCTyIuieHui oT BPII?

4. Yro Takoe kodpduiuent gerepmunaiui \( R*2 \) u uro oH mokaspiBaeT B
PErpeccCuOHHOM MOJIEIN HAJIOTOBBIX 10X0I0B?

5. Kak mnpoBepsercs cratuctdyeckas 3HAYUMOCTh KO3 (HUIIMEHTOB
perpeccun (p-value, t-cratucruka)? Kakoe 3HaueHue p-value oObIYHO cyHMTaecTCS
IPUEMIIEMBIM?

6. Uro Takoe uxkTuBHBIE IepeMeHHble (dummy variables) u aig yero oHu
MOTYT MCIOJIb30BATHCS IIPY MOJIEIMPOBAHUY HAJIOTOBBIX MTOCTYILIEHUI (HapuMep,
W3MEHEHUS HAJIOTOBOI'O 3aKOHO/IATENbCTBA)?

7. Kakue mpoOiaemMbl MOTYT BO3HUKHYTh MPHU MOCTPOCHUU MHOKECTBEHHOMU
perpeccuun LTS MIPOrHO32 HaJIOrOB (MyJIBTUKOJUIMHEAPHOCT,
reTEPOCKENACTUYHOCTD, aBTOKOPPEIISILIUS OCTATKOB)?

8. Kak paccuntaTh TOYEYHBIM WM HWHTEPBAIBHBIM IPOrHO3 HAJOTOBBIX
MTOCTYTUIEHUH IO PETPECCUOHHON MOJEIH?

9. Yro noka3zpiBaeT KO3()PUIMEHT IaCTUYHOCTU B PETPECCUOHHON MOen?
Kak ero paccunrars AJisi napHOU JIMHEWHOW perpeccuun’?

10. Kakue daxtops! (MpeauKTOphl) OOBIYHO BKIIOYAIOTCS B PETPECCUOHHBIC
MOJIEIIY ISl IPOTHO3UPOBAHUS HaJlora Ha PUObUTL opranu3anuii? A ais HJ{DJI?

TecToBBIE 3a1aHNUS:

Tecr 1.

BHuMaTenpHO MpOYUTaTh TEKCT 33JaHUS U MOHSITH, UTO B Ka4eCTBE OTBETa
OKUAAETCS TOJIBKO OJIMH U3 TMPEIOKEHHBIX BAPUAHTOB.

BHuMaTtenpHO MpOYUTaTh MPEAoKEHHbIC BAPHAHTHI OTBETA.

Bri6path o1uH BepHBIA OTBET.

3anucath TOJIbKO OyKBY BRIOPAHHOT'O BapHaHTa OTBETA.

B ypaBHenum mapHoO# JMHEHHOW perpeccuu y = a + bx kosddummert b
O3Hauaer:
- A) 3Hauenue y ipu x =0
- B) cpennee n3amenenue y npu M3MEHEHUU X Ha €IMHULLY
- C) k03P HULHUEHT KOPPETALUN MEKIY X U Y
- D) nomto nucniepcuu y, 00bICHEHHYIO MOJIENBIO
- E) crannaptHyto ommOKy Mojienu
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B PErPECCUOHHON MOJEIN HAJIOTOBBIX IMOCTYIUIEHUH CIIEAYET BBECTH:
- A) norapupMHUYECKyI0 MIEPEMEHHYIO

- B) puxrusnyto nepemennyo (0 — 10 u3meHenus, 1 — nocne)
- C) naroBy1o NepeMeHHYIO

- D) kBagpatuuHsbIil uieH

- E) nepemennyto-tpeH

Koaddunment nerepmunanuu R? = 0,87 o3HayaeT, uTo:
- A) 87% Bapualu 3aBUCUMOM MEPEMEHHOMN 00BSCHAETCA MOJENbIO
- B) 87% nanHbIX SBISIOTCS BEIOpOCAMU
- C) MoJienh HEMPAaBWIIBHO crienuUIIpoBaHa
- D) cymecTByeT My IbTHKOJUIMHEAPHOCTH
- E) ko3 unment perpeccun cTaTUCTUYECKU HE3HAUNM

JUist yuéra BIHUSIHUS M3MEHEHUS! HATTOroBo# cTtaBku (06110 20%, ctamo 25%)

KOI)(b(bI/II_[HeHT 3JIACTUYHOCTU B JIMHECHHOM perpeCcCun paCCUHUTBIBACTCA IIO

bopmyie: )
“A)E=b-2
y

-B)E=D
-C)E=R? ]
-D)E=b-§
-E) E = a+bx

Ecmu p-value nns kosddummenra perpeccun paBHo 0,03 mpu ypoBHE
3HAYUMOCTH 5%, TO:

- A) KO3(pPUITMEHT CTATUCTUYECKN HE3HAYUM
- B) k02 dutieHT CTaTUCTUYECKH 3HAYUM

- C) Mmopenb HeaJieKBaTHA

- D) TpeOyercs yaanuTh nepeMeHHy0

- E) nanuune MyIbTUKOJUTMHEAPHOCTH

KoHTpOJILHBIE 3aJaHUS:

3amanue 1.

[To nanubM 10 MyHUIIUTIATBEHBIX 00pPAa30BaHU W3BECTHBI 3HAUEHUS 00BEMA
MIPOMBITIUICHHOT'O TIPOU3BOCTBA (X, MJIH py0.) ¥ TIOCTYIJICHUI HAJIOTa HA IPUOBLITH

(y, MitH py0.):

No X Y
1 45 3,2
2 52 3,8
3 48 3,5
4 60 4,2
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5 55 3,9
6 70 5,0
7 65 4,6
8 58 4,0
9 72 51
10 68 4,8
Tpebyercs:

- paccuuTaTh TMapameTpbl ypaBHEHUS JUHEHHOW perpeccun y = a + bx
METO/IOM HaMMEHBIIIUX KBAJIPaTOB;

- UHTEPIPETUPOBATH KO PUITMEHT perpeccuu b;
- paccunTaTh K03()PUIUEHT JeTepMuHayu R? 1 caenatsh BBIBOJ O KAa4eCTBE

MOJICIIH;
- MIOCTPOUTH TOUEUHBIN MPOTHO3 HAJIOTa HA MPUOBUIbL JI1 MyHULIMTIATBLHOTO

o0pa3zoBaHus ¢ 00BEMOM MPOMBIILICHHOTO Mpor3BoACcTBa 80 MIIH pyo.

3anganue 2.

Craructuka no 12 pailoHam pernoHa BKJIIOYAET:

Yy — MOCTYIUIEHUs Hajora Ha UMYIIECTBO opraHu3anuii (MJH pyo.);

X1 — ctoumocTh OCHOBHBIX (OHIOB (MIp[ PYoO.);

X2 — KOJIMYECTBO MPEANPUATUN (SAUHUI);

D — dukrtuBHas nepeMeHHas HaJIoroBoi Jbrotsl (1 — merora pevcrayer, 0 —

JIOTHI HET).

JlaHHbI€:
Paiton y x1 X2 D
1 2,5 1,2 45 0
2 3,0 1,5 52 0
3 1,8 0,9 38 1
4 4,2 2,0 68 0
5 2,2 1,1 42 1
6 50 2,5 80 0
7 3,5 1,8 60 0
8 2,0 1,0 40 1
9 4,5 2,2 75 0
10 3,2 1,6 55 0
11 1,9 0,8 35 1
12 4,8 2,4 78 0

TpeOyercs:

3amucath CHenu@uKanuioo MOJAEIU MHOXXECTBEHHOM perpeccuu

(UKTUBHON MEepEeMEHHOM;

- 00BSICHUTh, KAaK UHTEPIPETUPOBATH KOADPUITMEHT Npu niepeMeHHoi D;
- IPEATOJIOKHUB, YTO 110 PE3YJIbTaTaM PACUYETOB MOIYUYEHO YPaBHEHUE:
y=-0,2+1,8x_1+0,02x_2-0,5D,

JaiTe SKOHOMUYECKYIO MHTEPIPETALMIO KaXKI0T0 KO3 ULlMeHTa.

C
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3amanue 3.

[lo manHbIM 3a 8 JIET MOJYYEHO YpaBHEHUE PETrPEecCUU 3aBUCUMOCTH
noctymienut HA®DJI (y, maH py06.) OT CpeAHEAYIIECBBIX JACHEKHBIX JI0XOJI0B
HaceJieHus (X, ThIC. pyo.):

y =15+ 2,3x

Cpennue 3HaueHus 3a epuod: X = 25 TwIC. pyo0., ¥ = 72,5 MiH pyoO.

Kos>dppuuent nerepmunanun R? = 0,92,

Tpebyercs:

- paccuuTatb KO3(PGUIMEHT >JaCTUYHOCTH (TOYEUHBIM) M J1aTh €T0
HMHTEPIPETALNIO;

- €CJIM B CJIEIYIOLIEM IOy MPOTHO3UPYETCS POCT CPEAHENYIIEBBIX 10X0I0B
110 28 ThIC. py0., MOCTPOUTH TOYCUHBIN MPOrHo3 noctyrmieHuit HADJI;

- paccuuTarh NpUMEpHbIA 95% NOBEPUTENbHBIM HHTEPBaAN JIsI IPOTHO3a
(3Has1, 4TO cTaHAapTHas OMIMOKa MporHo3a coctamiser S¢ ~ 3,5 muH pyo., a t-
KpuTepuil 1 6 creneneit cBo0oabl = 2,447.

Tema 3.2 Metoabl onleHKH pucKoB: VaR, cieHapHblii aHaau3, crpecc-
tectupoBanue. [1K-2.9

Bormpocs! juis onpoca

1. Jaiite ompeneneuue Value-at-Risk (VaR). Kakue Tpu OCHOBHBIX
rapameTpa XapakTepU3yroT 3Ty Mepy pucka?

2. Kakue cymecTtBytoT Metoqbl pacuéra VaR? KpaTko oxapakrepusyiite
KaKIbIN U3 HUX.

3. Uro o3Hauvaer yTBepKIeHHE «IHEBHONM VaR moprtdens OromxeTHbIX
0X0JI0B cocTaBiisgeT 10 MH py0. ¢ JOBEPUTEIHHOM BEPOSTHOCTEHIO 95%»?

4. B uém paznuuue MexAy napameTpuuecKuMm MeTofoM pacuéra VaR (Ha
OCHOBE HOPMAJIbHOT'O PacHpeieNieHus1) U ICTOPUUECKUM MOJAEIINPOBAHUEM ?

5. Kakne nmonmymenus yexar B ocHoBe Meroga Monte-Kapio mis oneHku
VaR? B kakux ciyyasix ero npuMeHEHUE ONIPaBIaHo?

6. Uro Takoe cueHapHblii aHanu3? Kak oH mnpumensierca Tpu
MIPOTHO3UPOBAHUH JI0XOJI0B Or0KeTa?

7. Uem cTpecc-TeCTUPOBAHME OTJIWYAETCS OT CIIEHAPHOIO aHaIu3a?
[TpuBenuTe mpumMep cTpecc-clieHapHs ISl pErHOHAIBHOTO OIOKETa.

8. Kakue pucku B chepe rocyaapcTBEHHBIX U MYHUIMIAIBHBIX (PUHAHCOB
MOTYT OBITh OIleHeHBI ¢ TomMotbio VaR? (HazoBute He MeHee TpEX)

9. KakoBbl OCHOBHBIE OrpaHUYEHUs U KpuTHKa VaR kak mepsl pucka? Uro
TaKoe «XBOCTOBOM puck» (tail risk)?

10. Kak wuHTepnpernpoBaTh pe3yJbTaTbl CTPECC-TECTA E€IUHOIO CU€Ta
Oro/1KeTa Ha MPpeaMeT JUKBUIHOCTH (KacCOBOTO pa3phiBa)?

TecToBLIE 3a1aHNUS:
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Tect 1.

BHUMaTENBHO NMPOYNTATH TEKCT 33JlaHUS U MOHATH, YTO B Ka4e€CTBE OTBETA
OKHJIAeTCs TOJIBKO OAWH U3 IIPEIIOKEHHBIX BAPUAHTOB.

BHUMaTENBHO MPOYUTATH MPENIOKEHHBIE BAPUAHTHI OTBETA.

BrIOpaTh 01MH BEpHBINA OTBET.

3anucaTh TOJIbKO OYKBY BRIOPDAaHHOIO BapHaHTa OTBETA.

3nauenue VaR = 15 MuH py0. mpu A0OBEpUTENBHON BepoATHOCTH 99%
O3HAYaeT, YTO:
- A) ¢ BeposiTHOCTBIO 1% moTtepu npeBbicaT 15 mitH pyo.
- B) ¢ BepositHOCTBIO 99% moTepu npeBbicaT 15 mitH pyo.
- C) MakcUMaJibHbIE IOTEPHU HE MPEBBICAT 15 MITH pyo.
- D) cpenanue norepu coctaBsT 15 mutH pyo.
- E) notepu coctaBsT poBHO 15 MiTH pyo0.

Kakoii meton pacuéra VaR He TpeOyeT mpeamnonoxeHus: 0 HOpMaJbHOCTH
pacnpeneneHus 10X0AHOCTEN?
- A) mapameTpu4ecKuil (1eIbTa-HOPMAaJIbHBII)
- B) ucropuueckoe MoJeIMpOBaHNE
- C) MeTOJ1 SKCIIOHEHIMATBHOTO CTIaKUBaHUS
- D) meton biaka-Illoynza
- E) daxkTopHBIil ananu3

[Tpu crienapHOM aHamU3€e OIOJIKETHBIX PUCKOB OOBIYHO PACCMATPUBAIOTCS:
- A) TOJNBKO MECCUMUCTUYHBIN CLICHAPUIl
- B) TOIbKO ONTUMUCTUYHBIN CIIEHAPHIA
- C) 6a30BbIi, ONTUMUCTHYHBIA U IIECCUMUCTUYHBIN CIICHAPUH
- D) Tonbko cTOXacTuuecKue ClieHapuu
- E) cuenapuu 6e3 n3MeHEeHUsI MaKpOIapaMeTpoB

Crpecc-TecTUpOBaHUE B OTJIMYNE OT CLIEHAPHOTO aHAJIN3a:
- A) paccmaTpHBaeT SKCTpeMalbHbIE, HO MPABIONO0I00HbIE COOBITUS
- B) He TpeOyeT KOTMYECTBEHHBIX OLIEHOK
- C) Bcerzaa UCnosib3yeT UICTOPUUYECKNE JAHHBIE
- D) npumensiercs TOJNIbKO K KPEAUTHOMY PUCKY
- E) He yuuThIBaeT KOppensuu MexIy (hakTopamu

Jns  pacuéra mapamerpuueckoro VaR Ha OCHOBE HOPMaJIbHOTO
pacnpeneneHus He0OXO0IUMO 3HATh:
- A) TOIBKO MaTEMaTUYECKOE OKUJIaHUE TOXOJTHOCTH
- B) ToJIbKO CTaHIAPTHOE OTKIOHEHUE JOXOAHOCTH
- C) MmaTeMaTH4EeCKOE 0KUAaHNE U CTaHJIapTHOE OTKJIOHEHUE TOXOIHOCTH
- D) Mmenuany u Moy
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- E) ko3 dunmeHT acuMMETpUH U IKCIIECC

KOHTDOJILHBIE? 3a1aHus.

3ananue 1.

MecsuHble HAJOTOBBIC TOCTYIUICHHS B KOHCOJIMIUPOBAHHBIN OIOHKET
pernoHa (B MiTH py0.) 3a mocienaue 24 Mecsia IMEIOT cpeanee 3HaueHue 320 MitH
py0. u cranmapTHoe oTkiIoHeHUe 28 MitH py0. [IpeanonaraeTcs, 94To pacnpeaeieHue
MOCTYIICHUH TPHOTHKACTCS K HOPMAIBHOMY .

Tpebyercs:

- paccuuTaTh OJHOAHEBHBIM VaR mpu noeeputenbHOU BeposATHOCTH 95%
(koaddurment z = 1,645) B aOCOTIOTHOM BBIpOKESHHUH (B MJIH PYO.);

- UHTEPIPETUPOBATH MTOJYYEHHOE 3HAUCHHE;

- paccuuTath VaR nipu noBeputenbHoOu BeposiTHocTH 99% (z = 2,326).

3ananue 2.

3a mnocnegaue 10 wMecsueB (MCTOPUYECKHE JAHHBIE) OTKJIOHEHHS
(haKTUYECKUX TMOCTYIUICHUN aKIIM30B OT IUIAHOBBIX (OTPUIIATENIbHBIC 3HAYCHUS —
HEJIONOJIyYeHre) COCTaBWIN (MJIH pyO.):

-5,-3,-7,-2, -8, -4, -10, -6, -3, -9.

TpeOyercs:

- ompeaenuTh uctopuueckuit VaR Ha ypoBHe noepus 90% (t.e. 10%
HauXyJIIUX HAOIIOAEHUN);

- ompeaenutb ucropuueckuit VaR Ha ypoBHe 95% (5% nHamxymmmx
HAOJIOICHHH );

- TMOSCHUThb, KakK W3MEHUTCI VaR mnpu NoBbIIEHHM [1OBEPUTEIBHOU
BEPOSITHOCTH.

3ananue 3.

ba3oBbIli MPOTrHO3 HAJNOTOBBIX JI0XOA0B OO/KETa MYHUUIMIAIUTETa Ha
cienytomuii rog — 600 MaH py0. DKCnepTsl BBIACIWIN TPU CLIEHApUsS Pa3BUTHS
HKOHOMUKH:

- ONTUMUCTUYHBIN: pocT HaJIOTOB Ha 8% (BeposTHOCTH 0,2);

- 0a30BbIi: pocT HastoroB Ha 3% (BeposiTHOCTSH 0,6);

- IECCUMUCTHYHBIN: CHIKCHHE HajoroB Ha 5% (BeposTHOCTH 0,2).

Kpome Toro, B pamkax cTpecc-TecTa paccMaTpUBAETCS SKCTPEMaJbHBIM
CIICHApUH: MaJeHue MHPOBBIX I[IEH Ha CBIPbE, YTO NPUBOAUT K CHUIKECHUIO
HaJOTOBBIX J0X0A0B Ha 15% (BEpOSITHOCT, HE OILIEHUBAETCS, IPOBEPSETCSA
YCTOWYUBOCTB).

TpeOyeTcs:

- paccuuTaTh 0XKHAaeMble HaJIOTOBBIE JOXO/IbI C YUETOM BEPOSITHOCTEH;

- OTIPEAENINTh, HACKOJIBKO COKPATITCS TOXO/bI B IECCHMUCTUYHOM CLIEHAPHH
10 CpaBHEHUIO ¢ 6a30BbIM (B MJIH pyoO. U %);

- OIIEHUTb, COXPAHUTCA JIM COATAHCUPOBAHHOCThH OIOJIPKETA, €CIIM PACXOJIbl
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yTBEPKJEHbI B pazMepe 620 MitH pyO0., a pe3epBHBIN (o cocTapisieT 40 MiH pyo.,
IpU HACTYIUICHMM CTPECCOBOTO clieHapus (A0xonbl cHMkawTcs Ha 15% ot

0a30BOI0 MPOTHO3a).

Cucrema OLCHUBAHUL 3HAHUU I10 BHUAaM y‘I€6HOI>'I ACATCIIBHOCTHU

Kpurepuu onenuBanus onpoca:

Bannl

Onucanue KpuTepus

OOyuaroluiics MOJIHO U3JIaraeT MaTepuall (OTBEYaeT Ha BONPOC), JaeT
MpaBUIBHOE ONpEACTICHUE OCHOBHBIX TIOHSATHH; OOHAapYy>KUBaeT
[OHMMaHHE MaTepualla, MOXKeT 000CHOBATh CBOU CYKIECHHUS, IPUMEHHTh
3HAHUS Ha MPaKTHKE, IPUBECTH HEOOXOIUMBIEC PUMEPHI HE TOJBKO U3
y4eOHHMKA, HO U CaMOCTOSTENIbHO COCTaBJICHHBIE; M3JIaraeT Marepuall
[10CJIEZ0BATENBHO U IIPABWIBHO C TOYKH 3PEHUSI HOPM JIMTEPATYPHOTO
A3BIKA.

OOy4aromuiicss JaeT OTBET, YAOBJICTBOPSIONINI TEM K€ TPEOOBAHHSIM,
YTO ¥ JJISl OLUEHKH «OTIMYHOY, HO JIOMyCKaeT 1—2 omuOKH, KOTOpHIE caMm|
DK€ MCTIPaBIISIET, M 1—2 HemouyeTra B MOCIENOBATEIBHOCTA U SI3BIKOBOM
oopmIteHHH H371aTraeMOoT0.

OOyuaromumiicss 0OHapy)XMBaeT 3HAHUE MW TOHUMAHUE OCHOBHBIX
MOJIOKCHHUI TAHHOHM TEMBI, HO M3JIaraeT MaTepHrasl HETIOJIHO U JIOMyCKaeT
HETOYHOCTH B ONPEICICHUH MOHATHI WK (JOPMYIHPOBKE MIPABIIL;, HE
YMEET JIOCTaTOYHO TJIyOOKO M JI0Ka3aTelbHO OOOCHOBaTh CBOM
CY)KICHUSI W TIPUBECTH CBOM TIPUMEpPBI; M3JIaracT MaTepHal
HETOCJICI0BATEIbHO U JIOMYCKAET OIIMOKU B SI3BIKOBOM O(OPMIICHUHU
M3J1araeMoro.

OO0yJaromuiicss 0OHapy»KMBAaeT HE3HAHHUE BOIPOCA, AOMYCKAEeT OMIMOKHU
B (OpPMYJIMPOBKE OIpPEICICHUI U TPaBHJ, UCKAKAIOIIME HX CMBICIH,

0ecropsI04YHO U HEYBEPEHHO M3JIaracT MaTepuall.

Kpurepun olieHMBaHMs TECTOBBIX 3aJaHUN:

Babr Onucanue KpuTepus

3 Ceoimie  80%  mpaBunbHBIX(OOyUaIOMUHCS JIEMOHCTPUPYET TIIyOOKOE
OTBETOB. [M03HAHHE B OCBOEHHOM MaTepuaJe.

2 Cebiie  70%  mpaBuiIbHBIX[OOYyUYarOIIMMCS Marepuain OCBOCH
OTBETOB. MOJIHOCTHIO, 0€3 CYIIECTBEHHBIX OLINOOK.
Cebiie  50%  mpaBuibHBIX[OOydYarOIIMMCS ~ MaTepual  OCBOEH  HeE

1 OTBETOB. [OJIHOCTHIO, UMEIOTCS 3HAYUTEIJIbHBIE]

npo0esbl B 3HAHUSIX.

0 Menee  50%  mpaBmiIbHBIX|(OOYYAOIIMMCS MaTepHal HE OCBOEH, 3HAHMS]

OTBETOB. oOyuarorierocsi Huxe 6a30BOro ypoBHS.

Kputepun olieHMBaHNS KOHTPOJIbHBIX 3aJaHUM:

basbt Onncanue KpuTepus
3 OO6yuaroumMces 3aJjaHKe BBIOJHEHO 06e3 OIMOOK U B ITOJHOM 00bEME.
9 OOyuaromumMcsi B IEJIOM 3aJaHUE BBIMOJIHEHO, MUMEIOTCS OTJCNbHBIC
HETOYHOCTH WJIM HEJIOCTATOYHO IOJIHbIE OTBETHI, HE COJIEpIKAIMe OMUOOK.
1 OOy4aronMcest  JTOMYIIEHBl  OT/ACTbHBIE OMIMOKH TPH BBITOJHECHHA
3aJaHHsl
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VY oOyuaromierocss OTCYTCTBYIOT OTBEThl Ha OOJBUIMHCTBO BOIIPOCOB
3a/1a4u, 33JlaHUEe HE BHINIOJHEHO WJIH BBIOJIHEHO HE BEPHO.

5.3. Kaxaplil paznen AUCUMILIMHBI 3aBEpIIACTCS KOHTPOJIBHOM TOYKON
(ranee — KT). Texkyummii KOHTpPOJb YCHEBAEMOCTH IO  JUCLMILIUHE
npenycmarpuBaeT Tpu KT B TeueHne neproia OCBOCHUS JUCIUILTHHBIL.

MakcumanbHOE KOJIMYECTBO OaiioB 3a yr00oi Tun pador B pamkax KT
coctasisier 100 (cto) 6aios.

Pacnipenenenne BecoBbix KoapduimentoB nmo KT B pamkax Texymiero
KOHTPOJIS 110 TUCHUIUIMHE U (OPMYIIBI pacuera:

HanmenoBanue MakcumanbHOe Koaddumuent Beca | Pe3ynbrat KOHTpOJIbHON
KOHTPOJIbHOM TOYKH | KOJMYECTBO OAJUIOB | KOHTPOJBHOM TOUKHM | TOYKH, yUaCTBYIOIIUN B
3a paboTy B paMKax dhopMuUpOBaHUHT
KT, xotopoe moxer UTOTOBON OaJlIbHOM
HaOpaTh OLICHKH T10 IUCHUIUIMHE
oOyyaromuiics (oTpaxkaeTcs B KypHaje
BPC B C/10)
KT1 100 0,10 10
KT 2 100 0,10 10
KT 3 100 0,1 10
Hroro: X 0,3 30

dopMyia pacyeTa pe3yiabTaTa KOHTPOIbHOM TOUKU:
Pesynbrar kKoHTpOJbHON TOoukn = KonmuecTBo 6aiioB 3a paboTy B paMKax
KT X Koaddunrent Beca KOHTPOJIbHON TOUKH.

5.4. ®opMbl TEKYIIETO0 KOHTPOJIS yCIieBaeMOCTH o0yyJaromuxcs B pamkax KT

Y TUIIOBBIE OLIEHOYHBIE MAaTEPUAIBL:
KT -1.

Pasznea 1.
OKJIa

TemaTuka 1OKJIaI0B:

OBONIONMS KOHUENIUU BPEMEHHOW CTOMMOCTH JICHEr: OT JPEBHUX
[UBWIM3ALUN 10 COBPEMEHHOM (PUHAHCOBOW MaTEeMaTUKH.

CpaBHUTENBHBIA aHANW3 TMPAKTUK TPUMEHEHUS TMPOCTBIX M CIOMXKHBIX
MPOLCEHTOB B TOCYJAPCTBEHHBIX  KPAaTKOCPOYHBIX W JOJTOCPOYHBIX
3aMMCTBOBAHUSX.

Ponp addexTrnBHON TPOIEHTHON CTaBKHM B OIICHKE pEalbHOW CTOMMOCTH

OIOKETHBIX KPEAUTOB U CyOCHIUN.
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JIucKoHTUpOBaHHE B OMOHKETHOM IJIAHUPOBAHUU: METO/bI, IPHUMEPHI,
OTPAaHUYECHHS.

AHHYUTETBI U NEPIETYUTETHl B YNPABICHUU T'OCYIAPCTBEHHBIM JIOJITOM U
MEHCUOHHBIMU 0053aTEIHLCTBAMU.

HenpepbiBHbIE TPOLIEHTHI: MaTeMaTUYECKOe OOOCHOBAHME M TOTEHIUAI
pUMEHEHUs B (PUHAHCOBOM MOJICIMPOBAHUU OIOJKETA.

OKBUBAJIEHTHOCTH MPOLICHTHBIX CTABOK: 3HAYEHUE ISl BRLIOOpa ONTUMAJIbHBIX
YCJIOBUM FOCYJapPCTBEHHBIX 3aMMCTBOBAHUM.

Uctopuueckue acnekTsl pa3BuTUsl ((UHAHCOBON MaTEMATHKU U €€ BHEJIPEHUE
B OI0/IKETHBIN nporecc B Poccun.

CpaBHEHHE TEpPMaHCKOM, (DpaHITy3CKOM W aHTIUHCKOW NPAKTUK pacyéra
MIPOLIEHTOB B MEKOIO/KETHBIX pacuéTax.

MareMatrnyeckre OCHOBBI OIIEHKH OyAyIleid CTOMMOCTH HAJIOTOBBIX JIBIOT U

OTCPOUCK.

MeTtoanyeckre peKOMEHIalUHU 10 MONOTOBKE JIOKJIAA.

[TonroroBka 10K1a/1a — 3TO BUJ CAMOCTOSTEIbHONU pabOThI, CIIOCOOCTBYOIIMIA
(bopMHPOBaHUIO HaBBIKOB UCCIIEIOBATENbCKON  paboTHhl, paciupsier
NO3HABATEJIbHbIE MHTEPECHl, MPUYy4YaeT KPUTUYECKU MbICIUTh. Ilpu Hanucanum
JIOKJIaJa Mo 3aJJaHHOW TeME COCTaBJISIOT IJIaH, MOJOUPAIOT OCHOBHBIE HCTOUYHUKH.
B nponecce paboTbl ¢ UCTOYHUKAMU, CUCTEMATU3UPYIOT MOJIYUYCHHbIE CBEJICHUS,
JienaroT BbIBOABI U 0000meHus. [loarotoBka gokmana tpeOyer oT oOyyaromerocs
OOJBIION CaMOCTOSTEIBHOCTH M CEPhE3HOM MHTEIUIEKTYyaJIbHONM pabOThI, KOTOpPas
MIPUHECET HAauOOJIBIIIYIO TOJIb3Y, €ClId OyJeT BKIIIOUATh C ce0sl CICAYIOIUE ITaIbI:
— HW3y4YeHue HauOoJiee BaXXHbIX HAy4HbIX pabOT MO JAaHHOM TeMe, MepeyeHb
KOTOPBIX, KaK MPAaBUIIO, JAET CaM MPENo1aBaTelib; — aHAIN3 U3YYEHHOr0 MaTepuana,
BbIJIeTICHHE Hanboyiee 3HAYMMBIX /IS PACKPBITUS TeMbl (DaKTOB, MHEHUH pa3HBIX
YUYEHBIX M HAyYHBIX IOJIO)KEHHH; — 00O0OILIEHWE U JIOTMYECKOE IOCTPOCHUE
MaTepuaia A0KJajaa, Hanpumep, B GopMe pa3BepHYyTOro IIaHa; — HalMCaHUE TEKCTa
Jokiaga ¢ coOmrofeHueM TpeboBaHuM HayuHoro ctuis. Iloctpoenue noxiana
BKJIFOYAET TPU YaCTH: BCTYIJIEHUE, OCHOBHYIO YacTh U 3aKiItoueHue. Bo Berymienun
yKa3bIBaeTCsl TeMa JOKJaJa, YCTaHABIMBAETCA JIOTUYECKasi CBA3b €€ C JAPYTHUMHU
TEMaMHU WJIM MECTO pacCMaTpUMBaEeMOil MpoOIeMbl cpen APYyTUx Mmpolsiem, AaeTcs
KpaTKui 0030p UCTOYHUKOB, HA MaTepualie KOTOPHIX pacKphIBaeTcs TeMa U T. II.
OcHOBHas 4acTh JOJDKHA UMETh YETKOE JIOTUYECKOE MOCTPOECHUE, B HEW JIOJKHA
ObITh packpbiTa TeMa JAokiana. B 3akimtoueHur OOBIYHO MOJBOJSATCS WTOTH,
(bopMyIUPYIOTCST BBIBOJIBI, MOAYEPKUBACTCS 3HAYEHUE PACCMOTPEHHOM MPOOIEMBI
UT. I

Kputepun onieHuBanus nokinaaa:

‘ Kpurepuu ouenku ‘ Jnana3on Onucanue Kkputepus
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0aJuIoB
Coneprxanue u 1-20 JletanpHoe, IIOCIEAOBATEILHOE OIMCAHUE
PACKPBITHE TEMBI BCEX ATANOB ¢ KOHKPETHBIMH ITPUMEpPaMHU
['paMOTHOCTB 1-20 CoOnroneHsl Bce MpaBW/ia TPAMMATHKH,
W3JI0KEHUSI opdorpadun 1 myHKTyauu
1-20 Enunprii  cTwiab  W3JIOKEHHSA,  TOYHEIC
CTUIINCTHKA (GOpMYITUPOBKH, YMECTHOE HCIIOJIb30BAHUE
TEPMUHOB, JIJAKOHHYHOCTh
1-20 Yétkasg IIOCICIOBATENBHOCTL M3JI0KEHUS,
Jloruka u3oxeHus JIOTUYECKHUE CBSI3M MEXKIY YacTIMH TEKCTa,
apryMEHTBI ITOATBEPIK/IAI0T BHIBOIBI
1-20 YHUKaJIBHBIN NOAXO/I K TEME, HECTaHJAPTHHIC
OpurnHaIBEHOCTh pEIIeHMSI, WHHOBAIIMOHHBIE UJIEH,
cOOCTBEHHAsI O3MITUS aBTOpa
HToro MakcMMaJbHO: 100
KT - 2.
Pasznea 2.
Jlokyiaj

Tematuka JOKIaJ0B:

CratucTUyecKre METOJbl aHajdu3a CTPYKTYPbl M JIMHAMHUKH JI0XOJIOB
Oro/KeTHOM crucTeMbl PO.

WNHekcHbIN METO] B aHAJIM3€E peaIbHBIX PACX0/10B OIOKEeTa Ha COI[UATILHYIO
chepy.

Ce30HHBIE KOJIEOAHUST HAJIOTOBBIX MOCTYIJICHUN: METO/IbI BBISIBIICHUS U y4ETa
IIPU KACCOBOM IIJIAHUPOBAHUH.

[TocTpoeHne perpeccHOHHBIX Mojesier g mnpornodupoBanus HJIDII u
Hajora Ha MpuObLIb HA PETHOHATILHOM YPOBHE.

@UKTUBHBIE [EPEMEHHBbIE B MOJIENSAX HAJOTOBBIX IMOCTYIUICHUM: YYET
M3MEHEHHUH 3aKOHOAATENIbCTBA U MHCTUTYITMOHAIBHBIX (PAaKTOPOB.

Kosddumment smactuyHoCTH B OMOMKETHOM MPOTHO3UPOBAHUU: PACUET,
WHTEpIIpeTalusi, MPaKTUYECKUE TPUMEPHI.

Metononorusi  pacuéra Value-at-Risk (VaR) gns  oueHku puckos
HEJIOMOJTyYEHHUS HAJIOTOBBIX JI0XO/I0B.

CpaBHUTENBHBIN aHanM3 MeETOAOB pacuéra VaR (mapamerpuueckuid,
ucropudeckuii, Monre-Kapo) 115t 610/1KE€THBIX TTOTOKOB.

CueHapHbI aHaU3 U CTPECC-TECTUPOBAHUE YCTOMYMBOCTH PETHOHAIBHOIO
O10/KeTa K MaKpPOAIKOHOMUYECKUM IIOKAM.

KonnuecTBeHHbIE METOIbI OLICHKH KPEAUTHOIO PUCKA MYHHIIMIAIbHBIX
oOpa30BaHUl: MOJICIA U UHUKATOPHI.
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MeTtoanyeckne peKOMEHIalNH 110 NOArOTOBKE JOKIAA.

[ToaroToBka oKIa7a — 3TO BUJ CAMOCTOSTENbHON pab0ThI, CHOCOOCTBYIOIIUI
bopMHUpPOBaHUIO HaBBIKOB HCCIIEIOBATENIbCKOM paboTHI, pacmupsier
MO3HABATEIIbHBIE HHTEPECHI, MPUY4YaeT KPUTUYECKU MbICIUTH. lIpum Hanucanum
JIOKJIaJa Mo 3aJJaHHOW TeME COCTaBJISIOT IJIaH, HOJOMPAIOT OCHOBHBIE HCTOUYHUKH.
B mpouecce paboThl ¢ HICTOYHUKAMH, CUCTEMATU3UPYIOT MOJyYEHHbIE CBEICHUS,
JienaroT BeIBOABI U 0000meHus. [logrotoBka nokiana tpedyer oT oOydaromerocs
0O0JBIIION CaMOCTOSITETFHOCTH M CEPbEe3HON MHTEIUIEKTyaIbHOM padoThI, KOTOpas
IPUHECET HauOOJBIIYIO MOJIB3Y, €CIN OyAeT BKIIOYATh C ce0s CIeAYIONIUE ITAlbI:
— u3ydeHue Hauboyiee BaXXHBIX HAy4YHBIX pabOT MO JaHHOW TeMme, IMepeueHb
KOTOPBIX, KaK IPABUIIO, JAET CaM MPENO0/IaBaTellb; — aHAIN3 U3YYEHHOI0 MaTepHuana,
BbIJICJICHHE HanOoJee 3HAUUMBIX ISl PACKPBITHS TeMbl (DAKTOB, MHEHUM pa3HBIX
YUYEHBIX U HAyYHBIX I[IOJIO)KEHUH; — OO0OOIIEHHE U JIOTUYECKOE IOCTPOCHUE
MaTepuaia A0KJajaa, Hanpumep, B GopMe pa3BepHYyTOTIO IJIaHa; — HAIIMCAHUE TEKCTa
Jokiaga ¢ coOmofeHueM TpeboBaHuUM HayuHoro ctwisd. Iloctpoenue noknana
BKJIFOYAET TPH YaCTHU: BCTYIUICHHE, OCHOBHYIO YacTh U 3aKiroueHue. Bo BcTymieHnn
YKa3bIBa€TCsl T€Ma JOKJIaJa, YCTaHABIIMBACTCS JIOTMYECKAs CBS3b €€ C JIPYTUMU
TEMaMH WJIM MECTO paccMaTpuBaeMou MpoOJIeMbl Cpear APYrux MpoOseM, Jaercs
KpaTKuii 0030p MCTOYHHMKOB, HA MaTepualie KOTOPBIX PAaCKpbIBAECTCS TeEMa U T. II.
OcCHOBHAasl 4acTh JIOJDKHA UMETh YETKOE JIOTHYECKOE MOCTPOEHHUE, B HEM JOJKHA
ObITh pacKpbliTa TeMa JoKidana. B 3akitodyeHHH OOBIYHO TOJBOJSATCS WTOTH,
(bOpMyIUPYIOTCSI BBIBOJIbI, MOAYEPKUBACTCS 3HAYEHUE PACCMOTPEHHOM MPOOIEMBI
U T. I.

Kpurepuu onieHuBaHus 1OKIa1a:

Kputepuu ouenku Jlunanason Onucanue Kkpurepus
OanoB
Conepxanue u 1-20 JleTabHOE, MOCJIEAOBATEIBFHOEC OIFCAHHE
PACKPBITHE TEMBI BCEX ITANOB ¢ KOHKPETHBIMU ITPUMEPAMHU
['paMOTHOCTB 1-20 CobnrofeHsl Bce NpaBWiia TI'pPaMMAaTHKH,
W3JIOKEHUSI opdorpadguu U NyHKTyaIuu
1-20 EnvHBI  CTHIb  HW3I0KEHUS, TOYHEIC
CTunncTrka (bOpPMYIIMPOBKH, YMECTHOE UCITOIb30BaHUE
TEPMUHOB, JJAKOHUIHOCTh
1-20 YETkast MOCJIEI0BAaTEIILHOCTE H3JI0KEHHUS,
Jloruka u3JI0KEeHUS JIOTUYECKUE CBSI3M MEXKTY YaCTSIMH TEKCTa,
apTyYMEHTBI ITIOATBEPKIAIOT BBIBOJIBI
1-20 VHUKaJIbHBIN MMOJIXO. K TeMe,
OpHIHHATHHOCTS HECTaHapTHHIE perieHus,
WHHOBAllMOHHBIC  HJEH,  COOCTBEHHas
TO3UIIUS aBTOPA
HToro MmakcuMabHO: 100
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5.5. Omnwucanue [OMOTHUTENBHBIX MaTepUajoB ©  O0OpYyIOBaHMUS,
HEOOXOUMBIX JIJIS1 BBIMIOJIHEHHUS IIPOBEPOUYHBIX 3aaHMi (npu Heobxooumocmu).

JUist  pemieHust KOHTPOJBHBIX 3alaHUi  O0ydYaloleMycsi pa3peliaeTcs
UCITOJIb30BAaHUE KAJBKYJIATOPA.

6. q)Ole)I l'[pOMe)KyTO‘IHOﬁ arTTeCTalui, KPUTECPUHN M HIKaJIa
OlICHMBAaHMH, TUIIOBLIC OLICHOYHbIC MaTEePHUAJIbI 110 JUCIHUIIJINHE

6.1. IIlpomexxyTouHas arTecTanus (3a4€T) IPOBOAUTCS B MMCHbMEHHOM (hopMme.
OOyuaromuiics ToJy4aeT OWIeT, COJEp)Kalllui TEOPETUYECKUE BOIPOCHl U
npaktuyeckue 3anaHus. OTBEThl MPEACTABISIIOTCS B MHCBMEHHOM BHJE C
Pa3BEPHYTHIM U3JI0’KEHUEM TEOPETHUUECKHUX MOJIOKEHUHN U X0/a pelIeHus 3a/1ay.

PA3JIEJI 1. TEOPETUKO-METOAOJIOI' MUECKHUE OCHOBBI
CTATUCTHUYECKOI'O U MATEMATHUYECKOI'O MOJAEJIMPOBAHIN A

OMHAHCOBBIX [TPOIIECCOB

1. CymHOCTb, IeJH U 3a/1a4 (UHAHCOBOTO MPOTHO3UpOBaHusA. OTinyne
MIPOTHO3UPOBAHUSI OT MJIAHUPOBAHUS.

2. Nudopmanmonnas 06a3a (PUHAHCOBOrO MPOTHO3UPOBAHUS: BHJIbI
TaHHBIX (BPEMEHHBIE PSi/Ibl, TAaHEIbHBIE JaHHBIC, KPOCC-CEKINH ) U TPEOOBAHUS K UX
Ka4yeCTBY.

3. Knaccudukanums  MeTOZOB  NPOTHO3UPOBAHHS:  IBPUCTHUYECKHUE

(okcmepTHBIe) W (OpMaNM30BaHHBIE (CTATUCTUYECKHE, HSKOHOMETPUYECKUE,
MateMatuyeckue). O0acTu UX MPUMEHEHHUS.

4, OcHOBHBIE JTambl MpPEIBAPUTEIHLHON 00pabOTKM  (PUHAHCOBBIX
JAHHBIX: OYUCTKA OT BBIOPOCOB, CIJIAXKMBAHME, 3aIlOJIHEHHE IIPOITYCKOB,
TECTUPOBAHHUE HA CTAIIMOHAPHOCTD.

S. [ToHsiTHE PETPOCTIEKTUBHOTO NMEPUOAA U TOPU3OHTA TPOTHO3UPOBAHUSI.
®daxTopsl, BAUSIOLIME HA BEIOOP MOJIETN B 3aBUCUMOCTH OT TOPU30HTa MPOTHO3A.

6. [lapHasi nuHelHas perpeccusi: ypaBHEHHE, METOJ HaWMEHBIIUX
kBaaparoB (MHK), untepnperanusa ko3ppuuuenta perpeccumu.

1. MHoxecTBeHHas JMHEWHas perpeccus: oTOop (PakTopoB, OIlICHKA
napameTpoB, MHTEpHpeTanus Ko3(pPpuuueHTos.

8. Koaddumment nerepmunanuu R? u ckoppektupoBanHbiii R?: cmbicH,
pacyer, UCIOJIb30BaHUE IS OLIEHKH KauecTBa MOJIEIH.

Q. [IpoBepka 3HAUMMOCTH ypaBHEHUS perpeccuu B 1esioM (F-kpurepuii

®dwumnrepa) 1 OTACTBHBIX KO3 duineHToB (t-kpurepuii CThI0IeHTA).

10. IIpobGnema MyJIbTUKOJUIMHEAPHOCTH B PETPECCHOHHBIX MOJAEIAX:
MIPUYUHBI, IOCTEACTBUS, MeTo1bl oOHapy>keHus (VIF) u ycrpanenus.

11. Hapymenus npeanocbuiok MHK: aBTokoppesnsius ocTaTKOB (TECT
JapOuna—Yotcona) u rerepockegactTuuHocth (tect lonadenma—KBanara).
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CrocoObl KOPpPEKIIUH.

12. IloctpoeHue TOYEUHBIX M  HMHTEPBAIbHBIX  MPOTHO30B IO
perpeccuoHHbIM MojensaM. DakTophl, BIMSIONME HA MIUPUHY JTOBEPUTEIHHOIO
WHTEpBaa.

13. TloHsTHe BpEeMEHHOTO psJia, €0 OCHOBHBIC KOMIOHEHTHI: TpeH (T),
ce3oHHas (S), nukinnueckas u caydaitHas (E) cocraBistoniue.

14,  AnauTvBHBIE W MYJbTUIUTUKATHBHBIE MOJICTN BPEMEHHBIX PSIOB:
YCJIOBHSI IPUMEHEHHUS], IOCTPOEHUE, HHTEPIPETALUS.

15. CrauMoHapHOCTb  BPEMEHHBIX  PSJOB:  ONPEACIICHHE,  BHJIbI
(CTalMOHApHOCTH B Y3KOM U IIUPOKOM cMbIciie). [locneacTBus HecTauuoHapHOCTH.

16. Tectsl Ha HanMuue enUHUIHOTO KOpHS: TecT Huku—Dymnepa (ADF) u
Oumunca—lleppona (PP). Anroputm npoBepku CTallmOHAPHOCTH.

17. AnanTuBHBIE METOJbI IPOTHO3UPOBAHUS: TPOCTOE IKCIOHEHIIMAILHOE
crinaxuBanue (Mojens bpayna). Beibop mapamerpa criaxuBaHus.

18. Mogenn SKCHOHEHUUANbHOIO  CIJIQXHWBAaHHUA C  TPEHAOM H
CE30HHOCTBIO: MoOJieTh XoJbTa—YUHTEpca (aJIUTUBHAS W MYJIbTUILTUKATUBHAS
BEpCHUN).

PA3JIEJI 2. TIPUKJIAJHBIE MATEMATHUYECKUE U
SKOHOMETPUYECKHE MOJIEJIM B ®DUHAHCOBOM
[MTPOI'HO3NPOBAHUNN

19. Monenbs OmeHKA JOXOAHOCTH (UHAHCOBBIX akTUBOB CAPM:
MPEANOCHUIKH, YpaBHEHUE, JKOHOMUYECKUI cMBbIci B-koa(dunrenTa (6eta).

20. Kakwue cratucTHUeCKHE TIOKa3aTeIM WCIOJIB3YIOTCS I aHajau3a
JWHAMHUKHA JOXOJO0B M pacxojoB Oromkera? Oxapakrtepusyilte aOCOMIOTHBIE U
OTHOCHUTEJbHBIE MOKA3ATENH, LIEMTHbIE U 0a3UCHBIE TEMITBI POCTA.

21. Yro takoe mHAekc ¢uzmueckoro oobéma u uHAekc neH? Kak onu
OPUMEHSIOTCS JJIs nepecuéra OIO/PKETHBIX PacxoJO0B B COIMOCTABUMBIEC IICHBI?
[TpuBenute hopMyIbl arperaTHBIX WHIEKCOB.

22. Kak BBIABUTH CE30HHBIC KOJICOAHUS HAJOTOBBIX IOCTYTUICHUM?
Onummre METOJ HHJIEKCOB CE30HHOCTM M €ro IPUMEHEHHE B KacCOBOM
TJIAHUPOBAHUU OFOJIKETA.

23. CdopmynupyiiTe 3amady MapHOTO PETPECCHOHHOTO  aHajIu3a.
3anuimmTe ypaBHEHHE JMHEHHON perpeccud. UYTo MOKa3biBaeT KOIPPUIMEHT
perpeccun b u ko3ppuuueHT nerepmuHanuu R>?

24, Kak mpoBepsieTcsl CTaTHUCTHYECKas 3HAYMMOCTh KOA((UIIMEHTOB
perpeccuonnoit moxaenu? Urto Takoe p-value um t-cratuctuka? Kakoe 3HaueHwue
CUMTAETCS MPUEMJIIEMbIM?

25. Jlna yero wucnonb3ytorcsd (ukTtuBHble (dummy) nepeMeHHble B
PErpecCHOHHBIX MOJIEIISAX HAIOrOBBIX NocTyrieHuit? Ilpuseaure npumep.

26.  JlaiiTe onpexaenenue kKodduIreHTa 3IaCTUIHOCTH B PETPECCHOHHOMN
momenu. Kak oOH paccudThiBaeTcs Uil JMHEMHOM pErpeccu MW Kak
UHTEPIPETUPYETCA MIPUMEHUTEIHHO K Hajoram?

27. MogenupoBaHue BOJIATUIBHOCTU: MOJENINU aBTOPErPECCUH YCIOBHOM
rerepockenactuaHocty  ARCH(q) u o6ob6mennas GARCH(p,q). O6nacth
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npuMeHeHus (huHaHCOBbIE pucKU, VaR).

28. Uro Takoe Value-at-Risk (VaR)? OxapakTepusyiTe TpH OCHOBHBIX
MeTona pacuéra VaR: mapameTpudeckuii, ICTOPHYECKOE MOCIMPOBAHNUE, METO]
Momnrte-Kapiio.

29. Kak wunHTeprnperupyercs 3HaueHHMe VaR 1 moxomoB Oromkera?
KakoBbl orpannyeHus 3T0il MephI pUcKa (MpodiaemMa «XBOCTOBOTO PUCKa»)?

30. B wuéMm pasznuuMe MEXOy CIEHAapHBIM aHaJu30M M CTpecc-
tectupoBanuem? I[lpuBeaute npuMepsl CIEHApUEB M CTPECC-COOBITHI IS
pernoHanpHOr0 Orokera. Kak pesynbTarhl 3TUX METOJOB HCHOJB3YIOTCS MPH
OIO)KETHOM IJIAHUPOBAHUU?
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9 MarepuajbHO-TeXHHYECKasA 0a3a, MH(POPMALMOHHbIE TEXHOJIOTHH,
NporpaMMHoe odecrnevyeHne U MHPOPMALHOHHbIE CIIPABOYHbIC CHCTEMbI

Jlist mpoBeneHusi y4eOHbIX 3aHATUN, MPELYCMOTPEHHBIX 00pa3oBaTEIbHOM
IPOrpaMMO, 3aKPEIUICHBI ayIUTOPUH COTJIACHO PACIUCAHUIO YY€OHBIX 3aHATHI:

pabodyee MecTO MpemnojaBaTelisd, II0CaJOYHblE MeCTa [0 KOJIWYECTBY
oOy4Jaronmxcs, JOCKa MeJoBasi, IEPCOHAIBHBIN KOMIBIOTEP C JHUIEH3UPOBAHHBIM
IPOrpaMMHBIM 00ECTIEYEHHEM OOIIEr0 Ha3HAYEHUS, MYJIbTUMEAUINHBIA TPOEKTOP,
9KpaH, UHTEPAKTUBHAS MTAHEb.

[lepeuenpb mporpaMMHOTo 0OeCTIeYeHHUS:

JInneH3noHHOE U CBOOOJHO pacpoCTpaHsIeMoe IIPOrpaMMHOE 0OecieyeHue,
B TOM YHCJIE OTEYECTBEHHOI'O IPOM3BOJICTBA!

- MTC-link

Ilepeuenp mnpodecCHOHANBHBIX 0a3 JaHHBIX W WH(POPMAIMOHHBIX
CIIPABOYHBIX CHCTEM:

baza nannbix Acconmannu MeHemxepoB Poccun www.amr.ru

[Topran npodeccHoHaIEHOTO COOOIIECTBAa MEHEKEPOB WWW.e-Xecutive.ru
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