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1. OHEHOYHBIE CPEJACTBA, COOTHECEHHBIE C INIAHUPYEMbIMHU
PE3YJIbTATAMU OBYYEHUSA IO AUCHUITJIMHE

Kon m HanmeHnoBanue
KOMIIETEHIINH

Kox v HanmenoBanue
HHIUKATOPA 10CTH-
JKeHHsl KOMIIeTeHINHN

Pe3yabTarbl 00yyeHus no
AMCUHMILINHE

Bun arrecranuu n
OII€HOYHBIX
cpeacTB

[IK-1. CrnocoOeH K BEI-
SIBJICHUIO0, UCHTU(DHKA-
1MW ¥ KBATH(PUKAITTN
OCHOBHBIX PHCKOB OM3-
Heca, YCTAaHOBJICHHUIO
KJIFOUEBBIX MHIMKATO-
POB PHCKOB.

[TKM-1.1-1
Ocy1iecTBisieT OLEHKY
PBIHOYHBIX, KPETUTHBIX,
OTIEPALIMOHHBIX PUCKOB
Y PUCKOB JIMKBUTHOCTH

IIKM-1.1-1.3-1 3naer
TEOPUHU PUCKOB, IPUHIIUIIBI
BBIABJICHHUA U OLICHKU
PHUCKOB

IIKM-1.11-1.Y-1 Ymeer
MPOBOJIUTH OIIEHKY YPOBHS
pHCKa C UCTIOIB30BaHHEM
pPa3IMYHBIX METO/IOB

[NIKM-1.1-1.Y-2 Ymeer
aHAJIM3UPOBATh MIOKA3aTEIH
a¢hekTuBHOCTH
yIIPaBJICHUS] PUCKAMH

IIKM-1.11-1.B-1 Baageer
METOJIaMH U
UHCTPYMEHTApUEM
yrnpaBieHus: GUHAHCOBBIMU
PUCKaMH Ha MPEIITPUATHH

[TKM-1.11-2
dopmynupyer
TpeOOBaHUsI K CHUCTEME
YIPABJIECHUS PHUCKAMHU.

YcranaBsiuBaer
MOPOTOBbIE  3HAYEHUS
KIIFOUYCBBIX

HHIANKATOPOB pHCKa

[NIKM-1.11-2.3-1 3naer
HPUHIUIBI TOCTPOEHUS U
COBEpIIEHCTBOBAHUS CUCTEM
yTIpaBJICHUS] pUCKAMHU

[IKM-1.1-2.3-2 3uaer
METOJIbI U TPHEMBI
YIIPaBJICHUS PUCKAMU

[IKM-1.11-2. 3-3 3Haer
KITFOUEBBIC HHIUKATOPHI
pHcKa

[NIKM-1.1-2.V-1Ywmeer
BBISIBJISITH BHEIIHUN 1
BHYTPEHHUI KOHTEKCT
(YHKIIMOHUPOBAHUS
OpTraHM3alMH B YCIOBUAX
PHUCKOB

IIKM-1.11-2.V-2 Ymeer
aHAJM3UPOBATH KIIFOUEBBIC
MPOIIECCHl U MTOKa3aTeln
IESITENLHOCTH C TOUKHA
3pEHHUSI BBISIBJICHHBIX PUCKOB
¥ BO3MOYKHOCTEH

I[IKM-1.1-2 V-3 YMeer
OIPEIENIATh TIOPOTOBbIE
3HAYCHUS I/IH,Z[I/IKaTOpOB
pHCKa

Texymui KOHTPOJIb:
YCTHBIH OMpoOC,
pELLIECHHE KENCOB,
3az1ad,
IIPOMEKYTOYHBIN
TECT.
IIpomexxyrounas
arrectanus: GoHx
OLICHOYHBIX CPENICTB




Kon  HanmMeHoBanue
KOMIIeTeHIIHH

Koa v HanmeHnoBanue
HHIUKATOPA 10CTH-
JKeHUS KOMIIeTeHIIUU

PesyabTarsl 00yueHus mo
AUCHMIIHHE

Buja arrectanuu u
OIIEHOYHBIX
CpelcTB

IIKM-1.11-2 B-1 Baageer
METOIAMHU U
WHCTPYMEHTAMU OLEHKU U
aHaM3a BIUSHUS PUCKOB HA
pa3lInyHbIC aCTIEKThI
JIEeITEIbHOCTH KOMITaHUH




2. OIEHOYHBIE CPEJACTBA JJi51 TEKYIIETO KOHTPOJIA

2.1. BOl'[pOCI)I AJIF ITOATOTOBKH K CeMI/IHapCKI/lM/HpaKTI/I‘IeCKI/IM 3aHATUAM

Pasnen 1. Puck kak 3JKOHOMHYECKAsl KaTeropus

1.

N o ok

JlaiiTe omnpeneneHue pucka ¢ SKOHOMUYECKOW TOYKM 3peHusi. YeM OH OTJIMYaeTcs OT Heolpe-
NEJIEHHOCTH?

Kakue Buzbl HEONIpPEAEIEHHOCTENH CYIIECTBYIOT B AKOHOMUYECKOH AesitenpHocTU? [IpuBenure
MIPUMEPBHI.

HazoBuTe OCHOBHBIE KpUTEpPHH KIaCCH(PUKAIUU PUCKOB. Kakue BHIBI PHUCKOB BBIICISIOT IO
3TUM KPUTEPUIM?

KaxoBbl ocHOBHBIE uepThl pucka? Kak OHU BIMSIIOT HAa IPUHITHE PEILICHUN?

[lepeuncnure hakTopsl pucka U 00BICHUTE UX TPUPOIY.

B uewM 3akmrouaercst paziauyue Mex1y CUCTEMAaTUYECKUMU U HECUCTEMATUYECKUMU PUCKaMu?
Kak cBsi3aHbl pUCK U I0XOJHOCTh B 3KOHOMUKE? [IpuBenuTe npumepsl.

Pa3znen 2. MeToabl aHAJIN3A M OLIEHKU PUCKOB KOMIIAHUH

1.

2.
3.
4

o o

Kakue meTospl aHanu3a pucKoB IPUMEHSIOTCS B SKOHOMEKe? B yem ux ocobeHHocTu?

Kak Teopust BeposTHOCTEH HCIOIB3YETCs ISl OLIEHKH PHUCKOB?

Yro Takoe HHTEepBaibHas olleHKa pucka? Kak ona paccuntbsiBaercs?

Kakue cratuctuueckue XapakTepUCTHKHM HCIOJIb3YIOTCS JUIsl OLIEHKH pucka? (cpeaHee, Juc-
nepcust, KoapGUIUEHT Bapuauu 1 Jp.)

Kak paccuntbiBaeTcsi 1OBEpUTEIbHBIM HHTEPBAJ AJIsl OLIEHKH pucKa?

B yem cyTh MaTpullbl ocieacTBUI U MaTpHIlbl puckoB? Kak oHM IpUMEHSIOTCS B aHanu3e?
Kakue xpurepuu npuHATHS pELICHUM B YCIOBUAX HeOIpeneiaeHHOCTH Bbl 3Haere? (Banbna,
Cosuka, ['ypBuna, Jlamaca)

Kak npuMeHsieTcst Teopust Urp B OLIEHKE PUCKOB?

Paznen 3. UnaukaTopbl NIpOM3BOACTBEHHBIX PHCKOB

1.

o arwN

Kaxue maremaTuueckue MOJENN UCIOIB3YIOTCS JIsl OLIEHKH ONEPALMOHHBIX PUCKOB?
Ha3zoBuTe OCHOBHBIE ITOKa3aTEIN OLCHKH PUCKA B YCIOBUAX HEONPEAEICHHOCTH.

Kak oneHnBaeTcs onepanyoHHbIM PUCK B YCIOBUSAX YaCTHUHOM HEONPEAEIEHHOCTH?
Kaxue metoab! IpUMEHSI0TCA JUIs OLIEHKU PUCKA B YCIIOBUSX IOJIHON HEONPENETIEHHOCTH ?
UYro Takoe npenenabHble 3HaYEHM MoKa3aTenel pucka? Kak oHu onpeaenstorces?

Kak npoBonuTcs nHTEpBanbHas oleHka pucka? [Ipuseaure npumep.

Pa3gen 4. OcHoBbl hopMUPOBaHHUSI OITUMAJIBHOIO NOPTQeJisi HeHHbIX Oymar

1.

© s wN

B uem 3akmrouyaercsd npuHIMN onTUManbHOCTH [lapero npu ouenke pucka?

Kak paccuntbiBaercst 3ppeKTUBHOCTh HHBECTULIMOHHOTO MOPTQens?

Kakue nokaszarenan UCHONB3YIOTCS JUIsl OLIEHKH JOXOJHOCTH U pucka noptdens?

UYro o3HauaeT cperHEKBagpaTHUecKas Mepa pucka? Kak oHa npumensercs?

Kax ¢popmupyercst onTuMaibHbIN HHBECTULIMOHHBIN TTOPTdhENs?

B yeMm pazHuna Mexay 1uBepcu(pUIMPOBAaHHBIM U HEIUBEPCU(DUIUPOBAHHBIM PUCKOM?

Pa3ges 5. JxcnepTHbIe METOAbI OLIEHKH PHCKA

1.

Kakne SKCHICPTHBIC METOAbI UCITOJIB3YIOTCH JIs1 OLICHKU pI/ICKOB?



2. Kak mpoBoauTcs cTaTUCTHYECKass 00padoTKa Pe3ynbTaTOB SKCIIEPTU3bI?

w

Kakue MeToapl MPpUMEHSIOTCS JI OLEHKH COTJIACOBAHHOCTH MHEHHMM 3KCIEPTOB?

4. B yem npeumyIecTBa U HEJOCTATKU SKCIEPTHHIX OLICHOK MO CPABHEHUIO C KOJUYECTBEHHBIMU
Meroaamu?

5. Kak onpenensiercss A0CTOBEPHOCTH KCIEPTHBIX OLIEHOK?

Pa3ges 6. AHaJIN3 M OLlEHKA PHCKA B CHCTeMe YIIPaBJIeHHs NpeJnpUusiTieM
1. KakoBbl OCHOBHBIE 3JIEMEHTBI CUCTEMBI YIIPABJICHUS PUCKAMU IPEAIpUATUSA?

Onuimure aJIrOpUTM YIpaBJIEHUs PUCKAMH HA MIPEANPUATHH.

Kaxue npuHIuns! yrpaBieHUs] pucKaMu Bbl 3HaeTe?

Kak ocymecTsisercs npouece ynpasicHHs ONEPALMOHHBIMUA PUCKaMU?

Kakue MeTonpl CHUKEHUSI PUCKOB IIPUMEHSIOTCS. B KOPIIOPATUBHOM YIIPABJICHNN?
Kak nnTerpupyercst puck-MeHEIP)KMEHT B OOILYI0 CUCTEMY YIIpaBJIeHHUs] KOMIaHUEH?

o gk w

KpnTeplm OICHKH paGOTbI Ha MPAKTHYCCKOM 3aHATHH

MakcuMajJbHOe KOJINYEeCTBO

Kpurepun
putep 0aJ1JI0B 32 3aHATHE

YcTHBI 011pOC, KOJTIOKBHYM

OCHOBHBIE TEOPETUYECKUE IIOJOKEHHS II0 BOIPOCY PACKPBITHI. 5 6amnoB
NwmeroTcst aneMeHThl 000CHOBaHUS BHIBOJIOB.

HmeroTcs  asieMeHTHl  cucTeMaru3aluuu  MHpopMauuu, (QaxTbl
MIPUMEHEHHUS TPO(PECCUOHATBHON TEPMUHOJIOTHH.

O4eBUIHO  HCIIOJNIB30BAHUE  HMCTOYHUKOB  PEKOMEHJIOBaHHOU
JIUTEPaTypBl.




3. OIEHOYHBIE CPEJICTBA JJISI IPOMEXYTOYHOMN ATTECTAIIUA

3.1. BaHK KOHTPOJIbHBIX 3aJaHUI (C YKa3aHHEM KOMIICTCHNHN)
BJIOK 1 - ITPOBEPKA 3HAHUM

Bouiopars OJIMH npaBuibHbIH OTBET.

1.1. (ITKM-1.11-1.3-1) YTo M3 NepeUnCIEHHOr0 SBISAETCS ONPENEICHUEM YUCTOrO pUcKa?
a) Puck, KoTopblif MOXKeT IPUBECTH TOJIBKO K YOBITKaM

b) Puck, KOTOpbIif MOXKET IPUBECTH MO0 K YOBITKaM, JINOO K OTCYTCTBHIO IOCIEACTBUN
¢) Puck, cBs3aHHBIN ¢ BO3MOXXHOCTBIO [TOJYy4EHUs TPUOBLIH

d) Puck, Bo3HUKAIOMNI 13-32 HEOTIPEIEIEHHOCTH Ha (PMHAHCOBBIX PHIHKAX

1.2. (ITKM-1.1-1.3-1) Uto xapakTepuszyet Ko3QPUIUEHT BapraIu?

a) AOCOJIIOTHYIO MEpY pUCKa

b) OTHOCUTENBHYIO MEpPY pUCKA

c¢) BeposTHOCTH HAacTyIUIEHUS pUCKa

d) MakcumanbHO BO3MOXKHBIE IOTEPU

1.3. (IIKM-1.1-2.3-2) Kakoii mipuemM ympaBlIeHHs] PUCKaMHU TPEIIoJiaracT OTKa3 OT JesATEIbHOCTH,
CBSI3aHHOM C pHUCKOM?

a) N36exanne prucka

b) Ilepenaua pucka

c) [Ipunstue pucka

d) CHmxenue prucka

1.4. (ITKM-1.1-1.3-1) Kakoit MeTO/1 OLIEHKH PUCKa UCIOJIB3YET ClieHapuu "4uTo, ecu'?
a) lnarpamma MimkaBbl

b) Cuenapnslii aHanmu3

c¢) Monte-Kapio

d) depeBo pemeHuit

1.5. (IIKM-1.M-2.3-3) Kaxkoii moxka3zarenb Hu3MepseT YYBCTBUTEIBHOCTh AaKTHBA K PBHIHOYHBIM
M3MEHEHUsIM?

a) Anbda-ko3¢ppuryeHt

b) bera-koapdunpent

c¢) Koadumment Bapuarmu

d) KoaddunmeHT xkoppensiuun

1.6. (ITIKM-1.1-2.3-1) Yto He omkHa obecreunBaTh CUCTEMA YIIPaBICHUS PUCKaMU?

a) [lmaHupoBaHue PUCKOB

b) OueHky puckoB

¢) MakcuMu3aiuoo puckoB

d) Aynut puckoB

1.7. (IIKM-1.1-2.3-1) Yto MoxeT BbICTynarb KpuTepueM 3((HEKTUBHOCTU CHUCTEMBI YIIPaBIICHUS
pHUCKoM?

a) BeposiTHOCTh HacCTyIUIEHHS PUCKOBOTO COOBITHS

b) Yposens pucka

c) [Tokazarenp Bapuauu

d) Bce nepeuncnennsie mokasarenu

3ano/HUTH NPOIYCKH

1.8. (IIKM-1.1-2.3-2) Metox pHUCKa MPUMEHSIOT, KOorma cymMma yiep0a Maia U €
MOKHO npeHedpedb. OH COCTOUT B MPU3HAHUM yIIepOa U 0TKa3e OT ero CTPaxOBAHHUS.
1.9. (IIKM-1.11-2.3-2) JUMUTHI TMOAJEPKUBAIOT COOTHOLIECHUE MEXKIY DPa3Iu4HbIMU

BUJAMHU ONEpalui: KpeauToBaHue, IeHHble Oymarun. OHHM yCTaHaBIMBAIOTCA B MPOLIEHTHOM
COOTHOIICHHH K COBOKYITHBIM AaKTHBaM U TOAJEPKUBAIOT OOIIME MPOMOPIUU IPH HU3MEHEHUU
pa3MepoB COBOKYITHBIX aKTUBOB.



1.10. (IIKM-1.1-2.3-3) Koadpdunuent — mokazarenb 3PPEKTUBHOCTH WHBECTHLIMOHHOTO
noptdens (akTHBa), KOTOPHIA BBIYMCIACTCA KaK OTHOIICHHWE CPEIHEH NMPEMHUH 3a PUCK K CPEIHEMY
OTKJIOHCHHIO MTOpTders.

BJOK 2 - TIPOBEPKA YMEHUI

2.1. (IIKM-1.1-2 V-3) Cgenenusi 0 HpPOTHO3MPYEMOH BEIWYMHE OOOPOTHBIX AKTUBOB KOMITAHUHU
IIPUBECHBI B TAOJIMLIE.

IIporuo3upyemasi BeJiItUuMHA 00OPOTHBIX AKTHBOB KOMIIAHUH

Iloka3areiib, MJIH. py0. 3Hauenne
JleHexxHble cpencTa 1200
Kparkocpounsie (hrHAHCOBBIE BIIOKCHUS 1050
JebuTtopckas 3aJ0IKeHHOCTh 546
MarepuasabHble 3a1achl 1142

OHpeI[eJ'II/ITB IMOPOroBo€ 3HAYCHHUC BCIIMYHMHBLI KPATKOCPOYHBIX O6H321T6J'IBCTB, Ipu KOTOpOI‘/‘I
KOMITAaHHUIO MOKHO OTHECTHU K KJIaCCy IJIATE)KECTIOCOOHBIX. HpI/I pacdye€Trax UCIOJIb30BATh HOPMATHBHOC
3HA4YCHHUC KOB(I)(I)I/ILII/ICHTEI TGKYH_IGI‘/‘I JIMKBUJIHOCTH aKTHBOB.

2.2. (ITIKM-1.1-1 V-1) Paccuuraiite cTaHIapTHOE OTKIOHCHHE JOXOJHOCTH IPOEKTA, €CIIM BO3MOMKHBI
HCXOJIBIL:

e +10% (BepoaTHOCTH 60%);

o -5% (BepositHOCTH 40%).

2.3. (IIKM-1.1-2.Y-1) Komnanusi miaHupyeT BbIXOJ Ha pbIHOK MHIuM (YCIyry WM TOBap MOXKHO
OTIpEe/IETTUTh caMoCTOATENbHO). HazoBuTe 2 BHYTpeHHUX (OpraHU3allMOHHBIX) U 2 BHEIIHUX PUCKA.

2.4. (IIKM-1.1-1.¥-1, IIKM-1.1-2.V-2)
ITocTpoiiTe nepeBo peleHui A pucka "moxap Ha ckiiaje" ¢ BapuaHTaMu:
e CrpaxoBanue (ctroumoctb: 200 ThIC. py0./Toa, mokpeiTHe: 10 MiH pyo.).
e VYcTaHOBKa CHUTHaIM3aIuu (cTouMocTh: S0 ThIC. py0., CHUXKAET BEPOSTHOCTH moxapa ¢ 5% 1o
1%).
e [Ipunstue pucka.
VYiep0 npu noxxape — 5 MIIH pyo.
BriGepute Hanydiee penieHue.

2.5. (IKM-1.1-1.V-2, [IKM-1.1-2.V-2)

KoMmanus mMpoU3BOAUT SNEKTPOHUKY M 3aBUCUT OT TOCTaBOK MHKPOCXEM OT €IWHCTBEHHOTO
nocraBmuka. 13-3a c60eB B 1eMOYKe MOCTABOK 3a MOCIEAHUN roj ObuTo 3 3amepkKu (1Mo 2 Hememn
Ka)Kast), 9TO MPUBENO K motepsm 1,2 MitH py0. 3a KaxkIblil cydail.

Paccuuraiire:
1. l'ogoBrie oxxK1aeMble TOTEPU K3-3a ITOTO PUCKA.
2. DKOHOMHYECKYIO I1eJIECO00Pa3HOCTh Mepexoaa Ha JIBYX MOCTABITUKOB (€CJIM HOBBIM IMOCTABIIHK

yBenuuuT 3arparsl Ha 800 ThIC. py0./ToJ, HO CHU3UT BEPOSATHOCTH 3a/1€psKeK 10 1 ciryyast B ropu).
BJIOK 3 — IIPOBEPKA HABBIKOB

3.1. (IKM-1.1-1 B-1, I[IKM-1.1-2 B-1)
Bb1 — ¢unaHcoBBINM aupexTop npousBoAcTBeHHON kommanuu "Texnollpom". Ha 1 sHBaps tekyuiero
rozia MHAHCOBOE MOJIOKEHNE KOMITAHUHU XapaKTEePU3YeTCs CIENYIOIUMH TaHHBIMU (B MIIH pyo0.):
l. AKTHBBI:
1. Hdenexwnsie cpeacrna: 50
2. JlebuTopckast 3a70KEHHOCTh (CPOK MOTAIICHHUS ):
e 510 30 nHeii: 20



e 31-60 nueii: 30
e 61-90 gueii: 10
3. 3amackl roroBo# npoaykiuu: 40
4. Ocnosubie cpeactra: 200.
1. O0s3aresbcTBA:
1. Kpenurtopckas 3a10JKEHHOCTb (CPOK OIUIATHI):
e 50 30 mueii: 60
e 31-60 mgueii: 20
2. Kparkocpounslii kpeauT (moramieHue yepes 45 nuei): 50
3. Honrocpounsie obs3arenscra: 100.
JlononuurenbHast uHGoOpMaIus:
1. Exxemecsunas Bblpyuka: 80 MuH pyO. (IIOCTyHmaeT B Hadalle CJIEQYIOIIEro MecTa Mocie
MIPOJIAXKH ).
2. Ilepemennsie 3atpatbl: 60% OT BBIpYUYKH (OIUIAUMBAIOTCS B MECSIIE BOSHUKHOBEHU ).
3. IlocTosiHubIe 3aTparsl: 15 MiH py0./Mec. (OIIaYMBAIOTCS B MECSIIE BOSHUKHOBEHHUS ).
4. B ¢deBpaine Hy>KHO IPOU3BECTU KPYIHBIH IJIaTEXK 32 HOBOe 00opynoBanue — 70 MiH pyo.

3amanus:

1. [TpoBenuTe aHAIN3 JIMKBUIHOCTH U TIATEKECITOCOOHOCTH.

Paccuwmraiite:

e  KoaddumnueHt tekymen TMKBUTHOCTH.

e  KoaddurmeHt ObICTPOI TUKBUTHOCTH.

e  KoadduiueHt abCOMOTHON JTMKBUIHOCTH.

JlaliTe MHTEPIPETALUIO TIOJIYYEHHBIX 3HAYCHUM.

B kakoil nepuoj y opranu3aniy caMblil BBICOKUN pPUCK BOSHUKHOBEHUSI KACCOBBIX Pa3pbIBOB?

2. Ilpennoxxure KOMIUJIEKC MEp MO YCTPAHEHHUIO KAaCCOBBIX Pa3pbIBOB, ONPENEIUTE PUCKU, KOTOPHIMHU
OHHU OYIyT CONPOBOXKIATHCS.

BpeMﬂ BbIINNOJTHCHUA 3aJaHUA — 30 MHUHYT.

MeTtoanyeckne peKOMEHIAIUH K NMPOLeAype Ol eHMBAHUS

OneHka pe3yabraToB OOyuYeHHMs MO AMCLUUIUIMHE, XapaKTepU3YIOIIUX C(HOPMHUPOBAHHOCTD
KOMIIETEHIIUM TPOBOAMTCS B IMPOILIECCE IMPOMEXKYTOYHOW arTecTallid CTYJEHTOB IOCPEICTBOM
KOHTpOJIbHOIO 3ajaHus. IIpu sTomM mpouenypa QOMKHA BKIIIOYATH IOCIENOBATE€IbHOCTH ACHCTBHM,
OTMHMCAHHYIO HIXKE.

1. ITonroroBUTENBHBIE NEWCTBUS BKIIIOYAIOT:

[IpenocraBiieHne CTyIeHTaM KOHTPOJBbHBIX 3aJaHMM, a TaKXKe, €CIH 3TO MNPELyCMOTPEHO
3aJJaHMeM, HeOOXOAMMBIX MPUIIOKEHUH (POPMBI JOKYMEHTOB, CIIPAaBOYHUKH U T.I1.);

DuKcauo BpeMEHU MOTyYeHUs 3aaHHs] CTYIEHTOM.

2. KoHTpoIbHBIE NENCTBYS BKIKOYAIOT:

Kontpone coOmiofieHHs] CTyA€HTaMHM JTUCHUIUIMHAPHBIX TpeOOBaHMM, YCTaHOBJIEHHBIX
[TonoxkeHueM O TMPOMEKYTOYHOM aTTEeCTAllMM OOy4YaloOIIMXCS M KOHTPOJBHBIM 3afaHueM (TpHu
HaJIU4Yun);

KoHTposb cobmioieHust CTyIeHTaMu periiaMeHTa BpEMEHU Ha BBITIOJHEHUE 3a/IaHHsL.

3. OueHouHbIE AEMCTBUS BKIOYAKOT:

Bocnpusitue pe3yinpTaroB BHIIOJHEHHUS CTYIEHTOM KOHTPOJIBHOTO 33JIaHUs, TIPEJCTABICHHBIX B
YCTHOM, MUChbMEHHOM WJIM WHOHM (hOpMe, YCTAaHOBJIICHHOW 3aIaHUEM.

OrneHka MPOBOAMUTCS MO KAXKIOMY OJIOKY KOHTPOJIBHOTO 331aHus o 100-6amibHoi mikane.

[TogBeneHue UTOTOB OLEHKM KOMIIETEHIIMM M Pe3yJIbTaTOB OOYyUEHHS IO TUCHUIUIMHE C HC-
M0JIb30BaHUEM (OPMYJIIbI OIICHKU pe3yJibTaTa MPOMEKYTOUHON aTTeCTAllMH U IIKaJbl HHTEPIpEeTaluu
pe3yJibTaTa NpOMEKYTOYHOU aTTECTALINN.



Onenka pe3yabTaTa MPOMEKYTOYHON aTTeCTAllMU BBINOIHSIETCS C UCTOJIb30BaHUEM (POPMYJIbI:

>
P= i=1
3 )

rae I1; — oneHKa Kax0ro 0J0Ka KOHTPOJIBHOTO 3a/IaHus, B Oayuiax

Hlkana uHTEepIpeTaluu pe3y/ibTaTa MPOMeKYTOYHOMH aTTecTAlUN
(chopMHpPOBAHHOCTH KOMIIETEHIMIA M Pe3yJIbTATOB 00yUYeHHUs 10 JUCHHUILIIHHE)

Pesyabrar Onenka chopMupoBaHHOCTH KOM- | OIlleHKa pe3yabTaToB 00
MIPOMEKYTOUHON pMIpoBal pesy Y Ouenka ECTS
NETCHIU I YEHUS 110 JUCIUTLTIHE
arrectanuu (P)
HeynoBneTBopuTenbHO
Ot 0 o 36 He chopmuponana. YA p F (He 3aureHo)
(He 3a4TeHO)

«be3yc/10BHO HEYJOB/IETBOPUTEIbHO»: KOHTPOJIbHOE 3aaHHe BBINOJTHEHO MeHee, 4yeM Ha 50%,
NperuMylIeCTBEHHAS YacTh Pe3yJIbTATOB BBINOJHEHUS 3a/1aHUS COAEPKUT rpydbie olIMOKH, Xa-
PaKTep KOTOPBIX YKA3bIBAET HA OTCYTCTBHE y 00y4alouierocsi 3HaHU, yMeHU W HABBIKOB IO
AUCHUILINHE, HeO0OXOAUMBIX H I0CTATOUYHBIX /Il pelieHUusl NPodeccHOHAIBHBIX 32124, COOTBET-
CTBYIOLIUX 3TANy (GOPMHUPOBAHMSA KOMIIETEHIMH.

YpoBeHb BJaIeHHsT KOMIETeH-
nueil HemocTaTtoveH s ee ¢op- | HeynosnersopurensHo
MHPOBaHUSl B pe3yJbTaTte 00y- | (HE 3a4TEHO)

YeHHUs MO0 THCIHILIHHE.

Ot 37 no 49 FX (ae 3auTeHo)

«YCJIOBHO Hey/JA0BJIETBOPUTEIBLHO» KOHTPOJIbHOE 33/laHHE BBINOJIHEHO He MeHee, yeM Ha 50%,
3HAYUTEIbHAS YACTh Pe3y/IbTATOB BBINOJHEHUS 3aJaHUS COJEP’KUT OMIMOKHU, XapakTep KOTO-
PbIX YKa3bIBaeT HA HEOCTATOYHBII YyPOBeHb BJajeHUs] 00yYalOIIMMCSl 3HAHUSIMHM, YMEHUSIMH 1
HABBIKAMH 10 IMCIHUIINHE, HeOOXOAMMBIMH /Il pelieHusi Npo¢ecCHOHAIBHBIX 32/1a4, COOTBET-
CTBYIOIIMX KOMIICTCHIMH.

YpoBeHb BJaJeHUs KOMIETEH-
HHeil TMoCpeACTBeHeH /Js ee | YIOBIETBOPUTEIBHO
¢popmupoBaHusi B pe3yJbTarte | (3aUTEHO)

00y4yeHusl M0 TUCIHHILJIMHE.

Ot 50 50 59 E (3aurteno)

«ITocpeAcTBEHHO»: KOHTPOJIbHOE 3aJ]aHie BBINOJIHEHO He MeHee, yeM Ha 50%, 6oJibIIasi yacTh
Pe3yJIbTaTOB BbINOJHEHUS 32/IaHUS COAEPKUT OLIMOKH, XapaKTep KOTOPBIX YKa3bIBaeT HA MO-
CpeICTBEHHBIH YPOBEHb BJajeHUs] 00y4alOIMMCs 3HAHUSIMU, YMEHHUSIMH M HABBIKAMU MO JTUC-
LHUIIMHE, HO MPH 3TOM MO03BOJIsIET ¢/1eJIaTh BbIBO/A 0 TOTOBHOCTH 00Yy4alollerocsi pemarb THIIO0-
Bbl¢ IPO()ecCHOHAIbHbIC 3a/1a4H.

YpoBeHb BJa/IecHUS] KOMIIETEH-
uMeil yI10BJIeTBOPHUTE/IEH Il ee | YIOBIECTBOPUTEIBHO
¢opMupoBaHusT B pe3yJabTarTe | (3a4TE€HO)

00yuYeHusi 10 TUCHMILINHE.

Ot 60 1o 69 D (3aureHo)

«Y10BJICTBOPHUTEJIBHO»: KOHTPOJIbHOE 33/IaHMe BBINOJTHEHO He MeHee, 4yeM Ha 60%, meHbIas
YacTh Pe3yJIbTATOB BbINOJHEHUS 3aJJaHUSA COAEP’KUT OMMOKHU, XapaKkTep KOTOPbIX YKa3bIBaeT
Ha MOCPeICTBEHHbIH YPOBeHb BJIaJeHHS 00yYAIOIMUMCS 3HAHUSAMM, YMEHUSIMM M HABBIKAMM 110
AUCHUILINHE, HO MPU 3TOM M03BOJIfAET ¢/1eJIaTh BHIBO/ 0 TOTOBHOCTH 00y4Yalouierocsi pemarb TH-
NnoBbIe NMpodecCHOHATbHBIE 32124 H.

YpoBeHb BJIaJleHUS KOMIIETEH-
nMeidl NMPeUMYLIEeCTBEHHO BbICO-

Ot 70 no 89 Kuii 17151 ee popmMupoBaHus B pe- | XOpOIIO (3a4TEHO) C (3aureHo)
3yJbTaTe OO0y4YeHHsl MO THCIH-
MJIHHE.

«Xopomo»: KOHTPOJIbHOE 3aJaHHe BBINOJHEHO He MeHee, 4yeM Ha 80%, pe3yJabTaThbl BBINOJIHeE-
HHS 32JaHUSI COJEPKAT HECKOJbKO HEe3HAYMTEIbHbIX OIIMOOK M TeXHHYECKHX NOTrpPelIHOCTeid,
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PesynbTar
IIPOMEKYTOUHOU
arrectanuu (P)

Onenka chopMUpOBaHHOCTU KOM- | OIeHKa pe3yabTaToB 00y-

. Ouenka ECTS
[ETEeHINI YeHU 10 JUCLIUILINHE

XapaKkTep KOTOPLIX YKAa3bIBA€T HA BBICOKMH YPOB€HL BJIaACHUSA Oﬁy‘{alOIIll/IMCﬂ SHAHUAMMU, YME-
HUSMHU U HABBIKAMM 110 JUCHUIIJIMHE U MMO3BOJIAET CA€J1aTh BBIBO/J 0 TOTOBHOCTH oﬁyqamu{erocn
peuliaTb TUNOBLIC U CUTYATHUBHLIC Hqu)GCCI/IOHaJILHLIe 3agavdu.

YpoBeHb BJIa/ICHUS KOMIIETEH-
el BbICOKMH 1J14 ee opMupo-
BaHHMs B pe3yjabTare 00y4YeHUs
10 JUCUMILTIMHE.

Ot 90 10 94 OTnuyHO (3a4TEHO) B (3auteno)

«OTIHYHO»: KOHTPOJIbHOE 3a/]laHHe BBINOJHEHO B MOJHOM 00beMe, pPe3yJibTaThl BbINOJHEHHUS
3aJ]aHHUsl COJIEPKAT OJHY-IB€ HEe3HAYHMTEJIbHble OMMOKH, HECKOJIbKO TEXHHYECKHX IMOTPelIHo-
cTeil, XapaKkTep KOTOPbIX YKa3bIBaeT HA BHICOKUI1 YPOBeHb BJIa/IeHUs 00y4al0LUMCs 3HAHUSIMHU,
YMEHUSIMM U HABBIKAMM 10 JUCHMILINHE U MO3BOJISIET C/1eJIaTh BHIBOJ 0 TOTOBHOCTH 00yualoiie-
rocsi 3peKTUBHO pelIaTh TUNOBbIEe U CUTYaTHBHbIE NPodeccuoHaAIbHbIE 32124, B TOM 4YHCJIe
NMOBBINIEHHOT0 YPOBHSI CJIOKHOCTH.

YpoBeHb BJIaJIeHUSI KOMIIETEH-
nueil MpeBOCXOAHBIN [JJs1  ee
(¢opmupoBanuss B pe3yabTare
00yuyeHusi O TUCHUILJIMHE.

Ot 95 o 100 OTnnyHO (3a4TEHO) A (3auTeHo)

«ITpeBOCX0IHO»: KOHTPOJILHOE 3a/JaHNe BBHINOJHEHO B MOJHOM 00beMe, Pe3yJIbTaThl BHINOJIHE-
HHS 32/IaHUS HE COJEeP:KAT OMMOOK M TEXHHYECKHX MOTPelIHOCTel, YKa3bIBalOT KaK HA BBHICO-
KHii YPOBEHb BJIAJIeHHSI O0OYYAIONINMCSI 3HAHUSIMH, YMEHHUSIMA ¥ HABBIKAMH MO JUCIUILIMHE,
MO3BOJISIIOT C€JIATh BBIBOJ O TOTOBHOCTH 00y4yarouierocsi 3p(peKTHBHO pemiaTb THNOBbIE U CH-
TyaTHBHBbIE MPodeccCHOHATbHBbIE 321241, B TOM YHCJI€ MOBBIIIEHHOTO YPOBHS CJIOKHOCTH, CIIO-
CcOOHOCTH pa3padaTbiBaTh HOBbIE PellIEHHUsI.

3.3. MATEPHUAUIBI JJIS1 TEKYHIEI'O KOHTPOJIA
Marepuansl A TEKyIIero KOHTpoJis (OHJIA OLIEHOYHBIX CpeICTB pa3paboTaHbl B
COOTBETCTBHHM paboueil mporpaMMoi TUCIMITIIMHBI M OCHOBHOH MpodeccnoHaabHOM 00pa30BaTelbHOM
IIPOrpaMMON.

IIpumepsI 3axa4
3amaua 1
Komnanus paccmaTpuBaeT JaBa MpOEKTa ¢ Pa3HBIMH YPOBHSIMHU PUCKA:
e IlpoekT A: oxumaemas 1oxonHoctb — 15%, ctanmnapTHoe oTkiIoHeHHE — 5%.
e IIpoext b: oxumaemas noxoaaocts — 20%, crannaptHoe oTkiioHeHne — 12%.
Bompocsr:
1. Kakoii npoexT Oosiee pUCKOBAHHBII?
2. PaccunTaiite K03 PULIMEHT BapHaLluy ATl KKJOTO IPOEKTa.
3. Kakoii mpoekt BbIOepeT KOHCEPBATUBHBIN HHBECTOP?
3amaua 2
NuBectop hopmupyet noprdenb U3 1ByX aKTUBOB:
e Axtus l: nroxomnocts — 10%, puck (c) — 8%.
e AxtuB 2: noxogHocTh — 15%, puck (6) — 12%.
Koppemsmus mexny aktuBamu: 0,3.
Bomnpocsr:
1. PaccuuTaiite 0XHIaEMYIO JOXOAHOCTb OpTdens, ecnu 101 Aktuba 1 — 60%.
2. Kakoit Oynet puck noprdens?
3. Kak usmenuTcs puck, ecnu koppensius cranet —0,5?
3agaua 3
Tpu sKcriepTa OLIEHIIN BEPOSITHOCTD PUCKA IPOCKTA:
e Okcnept 1: 30%
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e Dkcrept 2: 40%
e DOkcnept 3: 50%
Bompocsr:
1. PaccuuTaiiTe CpeaHIOI0 OLIEHKY BEPOSTHOCTH PUCKA.
2. Kak npoBepHTh COTJIaCOBaHHOCTh MHEHHUH SKCIIEPTOB?
3. Kakue MeTo/1bI MOXXHO HCTIOJIB30BATh JJIsl YTOUHEHHUS OL[CHKU?

IIpumep keiica
Keiic «Ouenka u ynpasnenue unH6ecCmuyuOHHbIMU PUCKAMU 6 YCI06UAX POIHOYHOI HECMadu1bHO-
cmuy
1. Onucanue cutyanuu
Kommanus "Kanurtanldasect" paccmarpuBaeT BO3MOKHOCTD BiioxkeHUs 100 MitH py0. B OJIMH U3 Tpex
IbTEPHATUBHBIX TPOEKTOB:

Mpoext O:xunaemasi CrangaptHoe BeposiTHOoCTh KpU3Hca
P A0X0OHOCTH (%) oTkJIoHeHue (%) (15% yObITKOB)
A . 8% 5% 10%
(KoHncepBaTuBHBIN)
B (YMmepeHHBIi) 12% 10% 20%
C (ArpeccuBHblIil) 18% 20% 30%

JloToJIHUTENbHBIE YCIIOBHUS:
e B cnydae kpusnca JOXOIHOCTD MaJaeT JO YKa3aHHBIX YOBITKOB
e JlocTynHBI HHCTPYMEHTBI XEJKUPOBAHUS (CTOMMOCTD 2 MJIH pyO. CHHKaeT BEPOSTHOCTb KpH-
31ca BABOE)
o TpeOyemass MUHMMaIIbHAS TOXOTHOCTH: 10%
2. 3aganusd 1)1 AaHAJIN3a
Jrtan 1. KosimyecTBeHHas1 OLIEHKA PHCKOB
1. Paccuwuraiire:
o Koaddunment Bapuanuu st Kax10ro TpoeKTa
o Value at Risk (VaR) npu noeputenbHoit BepositHoctd 90%
o Oxuaaemyro JOXOIHOCTb C yY€TOM BEPOSITHOCTH KpHU3HCa
Jrtan 2. [IpuHaTHE pelIeHUH B YCJIOBUAX HEONPEAeTeHHOCTH
2. [locTpoiiTe MaTpuIly pelIeHU U MaTPUIly PUCKOB
3. IIpumenuTe KpuTepuu:
e Banbpna (MakcUMUH)
e CoBumka (MUHUMAKCHOTO COKaJICHUs)
e T'ypsumna (a=0,6)
Jrtan 3. YnpapjieHHe pUCKAMH
4. [Ipoananuzupyite 3pPEeKTUBHOCTD XEIKUPOBAHUS:
o IlepecuuraiiTe moKa3aTenu ¢ y4€TOM 3aTpaT HA XEHKHUPOBAHHUE
e Omnpegenure ONTUMAIBHYIO CTPATEruio (BHIOOP MPOEKTa + pelIeHne 0 XeHKUPOBAHHH )
3. UcxonHble JaHHBIE UISI PACYETOB
be3 xex:knpoBanus:
e BepostHocTu kpusuca: P(A)=10%, P(B)=20%, P(C)=30%
e JloxomHocTh B kpu3uce: -15%
C xemxupoBaHueM:
e Hogsle BepositTHocTU: P(A)=5%, P(B)=10%, P(C)=15%
e 3arpartsl: 2 MIH py0. (YMEHBIIIAIOT HHBECTUPYEMYIO CYMMY)
4. Meronn4yeckue yKasaHusl
1. Jns pacuera VaR ucnomns3syiite hopmyimy:
VaR = WuBectunmu x (Z o x 6 - p), rae Z 0.9 = 1.28
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2. Osxumaemasi TOXOAHOCTh C YI€TOM KPH3HCa:
E(R)=R_nHopm x (1-P_xkpu3) + R _kpu3 x P_xpu3

3. Marpuia piucKOB CTPOHUTCS KaK Pa3HUIIA MEXKTY MAKCUMAIbHBIM BO3MOXKHBIM PE3YJIbTaTOM U
(aKTUYECKUM T10 KXKIOMY CIIEHAPHUIO

KpnTepml OICHKH paﬁoTbI Ha NPAKTHYCCKOM 3aHATUN

KpnTepml IMaKCI/IMaJ'IbHOC KOJIMYECTBO 0AJLJIOB 32 3aHATHE

Pemenue 3agau, keiicoB, 3afaHu

BepHO BBIINONHEHHOE IPAKTHYECKOE 33/1aHKe | 5 6amoB

TecToBbIE 321aHUA IO JUCIHUILINHE

Kaxkoe 13 yTBep KIeHUH JTydIle BCEro OTPaXKaeT CyIIHOCTh IKOHOMUYECKOTO pHCKa?
a) [TonHast rapaHTHs NOTyYEHUS 3aITAHUPOBAHHOTO PE3yJIbTaTa

b) Bo3MOXHOCTH OTKIOHEHUS (DAKTHYECKHX PE3YIBTATOB OT OXKHUIAEMBIX

¢) OTcyTCcTBHE aIbTEPHATUB NIPU NPUHATUU PELICHUM

d) OGs3aTenbHOE HACTYIIJIEHUE HETaTUBHBIX MOCIEICTBUN

Kakoii Bu1 HeonpeneIeHHOCTH CBA3aH ¢ HeIOCTaTKOM MH(OpMaLUU 0 OyTyIuX cOObITHIX?
a) Texauueckas

b) Dnucremuyeckas

¢) OHTONOTHYECKAS

d) Cratuctuueckas

K kakomMy THITy pUCKOB OTHOCATCSI HI3MEHEHHUsI HAJIOTOBOTO 3aKOHOJ1aTeIbCTBA?
a) OnepanroHHbIE

b) [IpaBoBbIE

¢) Kpenutusie

d) PeiHOUHBIC

Kaxoit mokazarenp UCTIONB3yeTCs sl OLIEHKH TOYHOCTH BBIOOPOYHOM CpeHei?
a) ucnepcus

b) JloBepuTenbHBIA HHTEPBAT

¢) Koapdurment acummerpun

d) Menuana

Yro xapakTepusyet ko3duumeHt Bapuanuun?

a) AOCOITIOTHYIO BEIMUUHY PUCKA

b) OTHOCUTENBHYIO MEPY PUCKA HA €MHUILY JJOXOJHOCTH
¢) MakcruManabHO BO3MOXKHBIE ITOTEPU

d) BeposiTHOCTB Gi1aronpHsTHOrO UCX0/a

Kakoii anement HE BXoguT B Marpuily puckoB?
a) ANpTepHaTUBbBI pEeLICHUI

b) CocTostHus cpeabt

¢) Bennuuns! noreps

d) Koadduuments! koppensuuu

Kakoil moka3zarenb MCHONIb3yeTCsl ISl OIICHKU OMEPAIMOHHOTO PHCKA B YCIOBUSX YaCTUIHOU
HEOIPEIETEHHOCTH?

a) Value at Risk

b) KoadumumenT Tekyuectn kaapos
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¢) YpoBeHb 3armacoB Ha CKJIaje
d) PerrabenbHOCTB MTpOaXK

Yro 03Ha4aeT MHTEpBajIbHAs OLIEHKA PUCKA?

a) ToueuHbIil MPOTrHO3 BO3MOXHBIX I1OTEPD

b) Jlnana3zoH BEpOSTHBIX 3HAYEHUI MOKA3aTeNs pUCKa
¢) MakcruMasabHO JOIYCTUMBIN YPOBEHb I1OTEPH

d) Cpennee 3HaueHue MOKa3aTels pucka

Kaxko#i mpuHIUI JISKUT B OCHOBE oNTUMasibHOTO mopTdens no [Tapeto?
a) MuHuMu3anus pucka npy 3aJJaHHON JOXOJHOCTH

b) MakcuMu3zanus JUKBUIHOCTA aKTUBOB

c) PaBHOMepHOE pacripesieieHle akTUBOB

d) MuBecTtupoBaHue TOIBKO B O€3pHCKOBBIC aKTUBBI

Kaxkoti nokazarens HE ucnonb3yercs ipu orieHKe 3PPEKTHBHOCTH MOPTQes?
a) bera-koappunuent

b) Koadhdumuent [lapmna

¢) Koadpunuent rekyien TUKBUTHOCTH

d) CrangapTHOE OTKIOHEHHUE

Kakoli MeTo/ HCITONTb3yeTCsl TSl OIICHKH COTVIACOBAHHOCTH MHEHHIA YKCIIEPTOB?
a) Koadpumnment koHkopaanum

b) dakTopHBI aHANTH3

c¢) Perpeccuonnslii ananus

d) Knmacrepnsriii ananm3

Yro xapakTepusyeT ko3 duiueHT panropoit koppensiuuu Kennganna?
a) CreneHb TUHEHHOMN 3aBUCUMOCTH

b) CortacoBaHHOCTh YHOPSA0UUBaHUS 00BEKTOB

¢) Jlucnepcuio SKCIEPTHHIX OIEHOK

d) Cpennroro ommobKy mporsosa

Kaxkoii aran HE BX0oquT B aJIrOpUTM YIpaBiIeHUs! pucKamu?
a) Unentudukanus puckoB

b) OrieHKa HAJOTOBBIX JIBIOT

¢) Bri6op MeTonoB ynpaBieHus

d) MoHHUTOpPUHT pe3yabTaToB

Kakolf MeTon ynpasieHHs PUCKOM IPEAINoaraeT pacnpesieleHue pucka MeXay y4acTHUKAMU
mpoekra?

a) JlIumutupoBaHue

b) Ilepenaua pucka

¢) AuBepcuduxanus

d) CtpaxoBanue

Kakoii nokazarenpb ucrnosnb3yercs Juist OHeHKH A3PGEKTUBHOCTH CUCTEMbI YIIPABIECHUS pUCKaMu?
a) YpoBEHb MOKPBITHS Pe3epBaMU

b) Koaddumuent Tekydectn kaapos

¢) PenTabenbHOCTh aKTHBOB

d) Bce nepeuncieHubie

KomrnekcHbie BOmpochl
Kakoit meron HE npumensiercst 11 aHanu3a onepaioHHbIX PUCKOB?
a) JlepeBo pemieHuii
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b) Ananu3 crieHapHeB
¢) dakTopHbIN aHATHN3
d) SWOT-ananu3

Yro xapakrepusyer KOdQpPUIMCHT aCHMMETPUH B PACTIPEIICIICHUN PUCKOB?
a) CTerneHb OTKIOHEHHSI OT HOPMAJIBHOTO PACIIPECTICHHS

b) TouHOCTH MPOTHO3a

¢) Bennunny MareMaTH4eckoro 0XuaaHus

d) Yposens auBepcudukanuu

Kakoit mokazarenb UCIONb3YEeTCs 1)1l OLEHKH MPeaeIbHbIX 3HAYCHUHN prcKa?
a) KBantuip pacnpenenenus

b) Cpennee apudmeTrnaeckoe

¢) Menunana

d) Mona

Kakoit meron HE oTHOCHTCS K SKCIIEPTHBIM OLIEHKaM pucKa?
a) Merton [lensdu

b) Mo3roBoii mrypm

¢) Merox MonTte-Kapiio

d) AHKeTHpOBaHUE IKCIIEPTOB

Kakoii anement HE BXoauT B cuctemy mnokasaresieil O1eHKH prucka?
a) BeposTHOCTHBIE XapaKTEPUCTHKU

b) ®unancoBbie k03D HUITUEHTHI

c) [Tokazarenu TMKBUIHOCTH

d) [Tokazarenu nenoBOM aKTUBHOCTH

IlIkaJja ¥ KPUTEPUH OLIEHKH TEKYLIEero TeCTHPOBAHUSA

Yucao NMpaBUWJIbHBIX OTBETOB Onenka

90-100% npaBUIBHBIX OTBETOB

OI_ICHKa «OTIIUYIHO»

70-89% npaBUIBHBIX OTBETOB

OI_ICHKa «XOpoHIo»

50-69% npaBUIIbHBIX OTBETOB

OHGHK& «YOOBJICTBOPUTCIIBHO»

Menee 50% npaBUIbHBIX OTBETOB

Or1eHKa «HEYTOBIECTBOPUTEIHHOY




