MMHOBPHAVYKHN POCCHUHA

DenepanbHOE FOCYAaPCTBEHHOE OIOKETHOE 00pa30BaTEIbHOE YUPEXKICHUE BBICIIETO
oOpazoBaHus

Teopusa puckoes

Pabouyasi nporpaMMa TUCHHIIHHBI

Hanpasnenue noarorosku/
Creyuanvrocmo

HanpasnenHocts (mpoduiis) nporpaMmsl/

09.03.02 Hugopmayuonnvle cucmemer u mexHor02ul

Hughposusayus sxonomuneckoi dessmenoHocmuy

Cneyuanusayus

VpoBeHb Bbiciero 06pa3oBanus bakxanaspuam

®opma 00y4eHus OuHas
CocTtaBUTeNb(U):

K.3.H, borossnenckuii Cepreii Bopucoeuy

Yacos no yue6HOMY miany 72 Buae! KoHTpPOJIA B ceMecTpax:
B TOM 4YHUCJIe:

KOHTakTHas paboTa 34 3auer: cemecTp 5

caMocTosTenbHas pabora 38

NpaKTHU4YeCcKasl MOJroTOBKa 0

4YacoB Ha KOHTPOJb 0

Pacnpez[eﬂelme YacoB JTHCHUNJINHbI:

CewmecTp: 5
Bun 3ansaThit Yacel

JIek1IMOHHBIE 3aHATHS 18
IIpakTHyeckue 3aHATUS 16
JlabopatopHble paboTHI

HTOro ayanTopHbIX 4acoB 34
CamocrosTensHas pabora 38

Yackl Ha KOHTPOJIb 0

Hroro akageMH4eCKHX 4aCOB 72

OO61masi TPy10eMKOCTb B 324€THBIX eIHHAIAX 2

Cankr-IleTepbypr
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1. HEJIX OCBOEHUSA U CIHHUIIJINHBI

Hean: CdhopmMupoBaTh HEIOCTHOE MPEICTABICHIE O MPHHIUTIIAX TTOBEICHUS
HKOHOMHUYECKUX CYOBEKTOB B MHJCTEPMHUHUPOBAHHBIX YCIOBHUIX U OCBOUTH METO/IbI
IPUHSITHSL PEIICHUHN B YCIOBHSIX HEONPEAEIEHHOCTH U PUCKA.

2. MECTO JUCHUILJIMHBI B CTPYKTYPE OBPA3OBATEJILHOM
IHPOI'PAMMBI

Huctunnuna b1.B.JIB Teopust puckoB OTHOCHUTCS K 3JICKTUBHBIM JUCIUTUIMHAM
bioka 1.

3. INTAHUPYEMBIE PE3YJIBTATBHI OBYUYEHUA 110 JUCHUITVIMHE

Kon m HaumeHoBaHue Kon n
KOMIIETCeHIUM BbINNYCKHNKa | HaHMeHOBaHHe | [lnanupyemble pe3ybTaThbl 00y4eHHS M0 JUCHUILIUHE
WHANKATOpA
JAOCTHKEHHUS
KOMIIeTEeHIIU I
VK-2 - Cnocoben VK-2.2 - 3namu: ocobennocmu 3adawu HA NpuHAMUE DEULeHUS 8
onpeodensims Kpye 3a0a4 8 Buibupaem YCNOBUAX HEONPeOeNeHHOCMU U PUCKd, N00X00bl K ee
PAMKAX NOCMABLEHHOU Yenu | ONMmuManlbHble MOOeUPOBAHUIO U 8b1O0PY ONMUMATLHOZO PEUleHUs.

u 6bl6upamb onmumaivHbvle cnocobwl

Ymemu: konuuecmeenno oyenusamos pucku u cpasHU8ams
CHOCOObI UX peueHust, UCX00s | peulenus 3a0ad,

B8APUAHMbBL  IKOHOMUYECKUX — peuleHull 8  YCI08UAX
HeonpeoeneHHOCMU U PUCKA C NpUMeHeHUueM NPUHYUNOS
OOMUHUPOBAHUSA U KDUMEPUES.

U3 OelicmeyIowux nPagosvlx | UCX00s u3
HOPM, UMEIOWUXCS PECYPCO8 | 0eticmeyIouux

U 02paHuyeHut npasogulx HOpM,
UMEIOWUXCA Braoemu: nasvixamu kxauecmeenno2o u KOIUYECMBEHHO20
pecypcos u aHanu3a  pucko8 U OYEHKU  BEPOSIMHOCHIHO20
oZpanuyenu pacnpeoeneHus pe3yibmamos IKOHOMUYECKUX PeuLeHUll.

4. CTPYKTYPA U COAEP) KAHUE JUCIUITJIMHbI*

O0BLeM TUCIHUILINHEI

Homep u (akazleMHuecKHe Yachl)
HaMMeHOBaHHe C
Tent 1/ o/lepiKaHue U CIHILTHHBI Kontaxinan
pa3nesioB/TemM paborta
CPO

3JT 3 JIP

[TonsTue HEOIPEAEIEHHOCTH. [Tpuumnnb
HeornpezeleHHoCTU. Pob Hayku B yCTpaHEHUU

Tewma 1. HeonpeeneHHocTH.  CyObeKTHBHas — OLEHKa
HeompeneneHHocT | posviosnpix  mexoz08. OLEHOUHBIH MOAXON K | 2 4
Y PUCK.

ornpenenenuto noHATHs "puck”. CyObeKTHBHOE U
O00BEKTHBHOE B IMOHMMaHUU pucka. CTpykTypa
pUCKa: TPHYUHBI, COOBITHE, TOCIEACTBUS,
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¢akropsl. Mepa pucka. HHpopmannoHHbIH
MOJX0/1 K ONPEICICHUIO MOHATUA "pUcK".

Tema 2. 3agaua
MPUHATHUS PEIICHUS
B YCIIOBHSIX
HEOTPEICIICHHOCTH
1 PHCKa.

Teopusas pucka Kak HWHCTPYMEHT IPHUHATUS
[S11(S:1%178 JlerepMHUHUPOBaHHbBIE u
WHIETEPMUHUPOBAHHBIE MOJICIIH. 3amaua

NPUHATUSA pElIeHUs. DIeMeHTbhl Mojaenu. JIuio,

npuHuMaromee peuieue. IloHsatue  cpensl.
VYpasnsieMble apameTpbl U IapamMeTpbl CPeabl.
OyHKIMS peain3anuu. AnbTepHATUBBI
(crpaterun). Coctosinue cpenbl. OrleHOYHAS
CTpYKTypa ¥  ueneBas (yHKuus.  Bunel
HEONPEJIETICHHOCTH. Heonpenenenusie

napametpel. [IpoOnema oOmEHKH pe3yiabTaTa B
MOJIETISIX C HEONpPEIEeTICHHBIMU IapaMeTpaMu.
Paznuuue yciioBuil HEONpPEnEeIEHHOCTH U PUCKA C
TOUYKH 3pEHUs] IPUHATHS PEIICHUH.

Tewma 3. [Ipunsrue
pelieHuii B
YCIOBHUSAX

HEOIPEACIICHHOCTH.

[Togxonpl K OPUHATUIO PELICHHH B YCIOBUAX
HEOIIPEIEICHHOCTH. Matpuunsie UTDBI.
[TocTaHoBKa 3a7auu B yCIOBUSAX UTP C IPUPOION.
[IpyHuMn  mocienoBaTenbHOIO  YMEHBIIEHUS
HeonpeeleHHOCTH. [IpuHINIIBI TOMUHUPOBAHUS.
AGCONI0THOE TOMMHUPOBAHKUE U TIOMUHUPOBAHUE
0 cocTtosiHusM. Mies npuUMEHEHUs KpUTEpPHUEB
BBIOODA. Kpurepuit Banbpa. Kpurepuit
"makcumakca". Kpurepuit Jlamnaca. Kputepuit

CoBumxka. Kputepuit ['ypuna. OO000meHHbIN
kputepuii  ['ypBuma. CpaBHeHue KpUTEpHUEB
BEIOOpA.

Tewma 4. [Ipunstue

OcoOEHHOCTH TIPUHATHS PENICHUH B YCIOBHUSIX
pucka. MoaenupoBaHue CUTyallUd pHUCKA C
MOMOIIBIO CITyYallHOW BEJIMYMHBI: TUCKPETHBIE U
HENPEPBIBHBIE paclpenesieHus. JJoMuHupoBaHue

pelIeHui B
YCIOBHSIX pHCKa 10 BEpPOSTHOCTH. TpaaulIUOHHBIE KPUTEPUH
(CKpeTHas CpaBHEHHUS PHUCKOBBIX albTepHaTUB. Kpurepuit
MOJICIIB). npeaenbHoro 3HaueHus. Kputepuit Hambomee
BEpOATHOTO 3HaueHUs. Kpurepuit o0xxugaemMoro
3HAYCHMUS. Kpurepuu BaprabeIbHOCTH.
O0600IIEHHBII KPUTEPHIA.
HenpepriBHBIE ~ pacnpeneneHuss  CiaydaliHON

Tema 5. IlIpunstue

BennunHsl. [loctpoenue rucrorpammel. Kpurepuit
MPEJENIBHOTO 3HAueHHs, Haubosee BEPOSITHOIO
3HAUEHUS U KPUTEPUI 0KUAAEMOT0 3HAUECHUS IS

pelIeHui B

YCIOBHSX PHCKA HenpepbIBHOTO pacnpeaenenus. Kputepuit Value-

(HerpepbIBHAS at-Risk (VaR). Kpurepuii Expected Shortfall (ES).

MOJZIEIIB). Kpurepwii Tail-Value-at-Risk (TVaR).
CpaBHeHUE KpUTEPHUEB BEIOOPA B YCIOBUSAX PHUCKA.
Onenka crouMocTd HHGOpPMALMU B YCIOBUSAX
pHUCKa.

Tewma 6. [Tonstue cuctemsr ynpasinenus puckamu (CYP).

VmpaeieHune DBOJIIOLMS TIOJAXO/0B K YIPaBICHUIO PUCKAMMU.

pHCKaMH B Henn, 3amaun M JIOTMKAa TOCTPOEHUS CHCTEMBI

COLMANIBHO- yopaBiaeHus: puckamu. CXeMbl  yIpaBiIeHHS

O9KOHOMHUYCCKUX

PUCKAMHM OpraHu3aliyi 110 OTCUYCCTBCHHBLIM U
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CHCTEMaAX.

MEXJIYHapOAHBIM  CTaHAapraM B  OOJIaCTH
ynpaBieHusi puckamu. [IoHSATHE OLIEHKH pHCKa.
WUnentudukanus, H3MEpeHUE U OICHUBAaHUE
puCKOB. MeTonsl U3MEpEHHsS PUCKOB, HX
0coOeHHOCTH U o0nacTh npuMeHneHus. Kpurepuu
3HaUMMOCTH  puckoB.  KaptorpadupoBanne
puckoBoii cutyaruu. [lonsatre u knaccudukanus
METOJIOB BO3/ICHCTBUS HA PUCK. PerynupoBanue u
(uHaHCHpOBaHUE PHCKOB. Pacmmpenne
MHO)KECTBA aJIbTEPHATHB 3a CUET IMPUMCHEHHUS
METO0JI0B 00paboTku pricka. I3MeHeHne pucKoBoit
CUTyallul B pe3yJbTaTe IMPUMEHEHHUS METO/OB
oOpabotkn  pucka.  Cerperamus  pHUCKOB.
JuBepcudukanus puckoB. O0beAMHEHNE PUCKOB.
[puniuns! 3pPeKTUBHOTO 0ObEAMHEHUS] PUCKOB.

Tema 7.
[Icuxonoruyeckue
ACTIEKTHI IPUHATHS
pelieHuii B
YCIIOBUSIX PHCKA.

OCOOEHHOCTH HKOHOMMYECKOTO IOBEJICHHS B
YCIIOBUSIX PHUCKAa M MPOOJEMBI €ro H3y4YeHUs.
Tunbl  OTHOWIEHMsSI  4YEJIOBEKA K  PHUCKY.
TeOpeTquCKHe IOAXOAbI K OIIMCAaHHUIO ITIOBCACHUA
9KOHOMHUYECKUX CYOBEKTOB B YCJOBUSAX PHUCKA.
Teopust oxxugaemoii nosiesnoctu. OOUIHIA MOIXOA
K TPUHATHIO PELIEHUH C HUCIOJIb30BaHUEM
(GyHKIMK 11071€3HOCTH. Teopus NepCueKTHB.

KonTpoJs:

Bcero no aucuuniauHe:

18

16

38

*3JIT — 3aHATHS NTEeKUHMOHHOTO TUNA, [13 — Bce BUABI 3aHATHII CEMUHAPCKOTO THIIA, KPOME J1a00PaTOPHBIX

pabot, JIP — mab6oparopusie padbotsl, CPO — camocTosTenpHas pabora oOydaronierocs

5. YYHEBHO-METOINYECKOE U UH®OOPMAILIMOHHOE

OBECIIEYEHHUE JUCIIUITJINHBI

5.1 Pekomenayemasi qureparypa

bubanorpajpuyeckoe onucanue u3gaHus (aBTop,

3arjiaBme, Bui, M€CTO 1 1roa u3janus, KoJ. CTp.)

DJIEeKTPOHHBbIE pecypchl

1. Boponuosckuii A.B. YnpaBienue puckamu :
Y4€OHMK U IPAKTUKYM . — 2-€ U3]]. — DJIEKTPOH. JIaH.
— Mocksa : U3gatensctBo FOpaiit, 2019. — 485 c.

https://www.urait.ru/bcode/447050

2. lllankun, A. C. Teopus pucka 1 MOJIEIUPOBAHUE
[PUCKOBBIX CUTYaIHi : ydeOHHK 11 Oakamapos / A. C.
IlanxuH, B. A. lllankua. — 7-¢ u3a. — MockBsa :

M3naTenscko-Toproas koprnopanus «JlamkoB u K°y»,
2019. — 880 c.

https://znanium.com/catalog/product/1091846

3. borosiBnenckuit C.b. Teoperuueckue u
MPaKTUYECKHUE aCTIEKTHI IPUHSATHS PEIICHNH B YCIIOBHIX

http://opac.unecon.ru/elibrary/elib/465922979.pdf]



https://www.urait.ru/bcode/447050
https://znanium.com/catalog/product/1091846
http://opac.unecon.ru/elibrary/elib/465922979.pdf

HEOMpeAeIEHHOCTH U PUCKa : yaeOHOoe mocooue. —
CankTt-IletepOypr : U3a-so CIIGIDY, 2014 . - 118 c.

4. borosinenckuii C.b. TunoBklie 3a1aun NpUHATUA
[PEIICHUI B YCIIOBUSX HEONPEICIEHHOCTH M PUCKa :

yue6Hoe nocodue / C.b. borosiBnenckuii, 1.B. http://opac.unecon.ru/elibrary ...
Cronoxenko. — Cankr-IlerepOypr : Uzn-so CIIOI' DY BD%D1%8F%D1%82%D0%B8%D1%8F.pdf

2016 .- 79 c.

5.2 IlepeveHb JTUIEH3MOHHOTO U CBOOOTHO PACTIPOCTPAHSIEMOI0

NnporpaMmMHOro oﬁecneqemm, B T.4. 0OTCYCCTBCHHOI'O MIPOU3BO/CTBA

- 7-Zip
- Microsoft Office Professional
- Microsoft Windows Professional

5.3 Ilepeuenns nHpopManuOHHbIX cipaBoYHbIX cucteM (MCC) u
COBpPEeMEHHBIX NpodeccuoHanbHbIX 0a3 JaHHbIX (CIIB/)

Ne HaumenoBanue CIIBI/ UCC
1. DsekTpoHHas oubnuoteka Grebennikon.ru — www.grebennikon.ru
2. Hayunast anektponnas ouonmoreka eLIBRARRY — wwwe.elibrary.ru
3. Hayunast aiekTponHas oubnuoreka KubepJlennka — www.cyberleninka.ru
4. ba3za nanseix [TOJITTPE/] CnpaBounuku — Www.polpred.com
5. basa nanaeix OECD Books, Papers & Statistics xa mrardopme OECD iLibrary
www.oecd-ilibrary.org
CrnpaBouHas npaBoBas cuctema Koncynbrantlntoc (MHCTaIMpOBaHHBIN pecype
6.
CIIoI' DY nmm www.consultant.ru)
7 Cnpapounas npaBoBas cuctema «I'APAHT» (nHcTammpoBarsbiid pecype CITOI DY
' I WWW.garant.ru)
8 WudpopmanronHo-cripaBouHas cucreMa «Koaeke» (MHCTaTUTMPOBAHHBIN pecype
' CII6I DY mmm www.kodeks.ru)
9. DsekTpoHHas oubnmmuoreunas cuctema BOOK.ru - www.book.ru
10. DnextponHas GuGmmoreunas cuctema 5C FOPAUT — www.urait.ru
11 SHeKTpOHH_o-6H6JH/IOTeqHaﬂ cucrema SHAHUYM (ZNANIUM) —
Www.znanium.com
12. DnektponHas oubnmoreka CII6I' Y- opac.unecon.ru
6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYHEHHUE
JANCHUITINHBI
Jna peanuzanuu JaHHOM AUCIHUILIMHBI UMEIOTCA CHEHUAIbHBIE TTOMEICHUS
JUIA TPOBEICHUS 3aHSATHH JIEKIUOHHOIO THIIA, 3aHATHM CEMHUHAPCKOTO THIIA,
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http://opac.unecon.ru/elibrary/2015/ucheb/%D0%A2%D0%B8%D0%BF%D0%BE%D0%B2%D1%8B%D0%B5%20%D0%B7%D0%B0%D0%B4%D0%B0%D1%87%D0%B8%20%D0%BF%D1%80%D0%B8%D0%BD%D1%8F%D1%82%D0%B8%D1%8F.pdf
http://opac.unecon.ru/elibrary/2015/ucheb/%D0%A2%D0%B8%D0%BF%D0%BE%D0%B2%D1%8B%D0%B5%20%D0%B7%D0%B0%D0%B4%D0%B0%D1%87%D0%B8%20%D0%BF%D1%80%D0%B8%D0%BD%D1%8F%D1%82%D0%B8%D1%8F.pdf
http://www.grebennikon.ru/
http://www.polpred.com/
http://www.oecd-ilibrary.org/
http://www.znanium.com/

KypCOBOT'O TMPOEKTUPOBAHUS (BBIMOJHEHUS KYpPCOBBIX pabOT) TPYNMHOBBIX U
WHIUBUYAbHBIX KOHCYJIbTAllMM, TEKYIIEro KOHTPOJSI U MPOMEKYTOUHOMN
aTTeCTalluy, a TAK)Ke IMOMELICHHUS JIJIsl CAMOCTOATEIbHON padOThI.

[Tomemienust ocHalleHbl OOOpPYIOBAaHHUEM M TEXHUUYECKHMHU CpPEICTBAMU
oOyJeHHUSI.

[Tomemenust 1Isi CaMOCTOSITENBHON pabOThl O0Yy4YaIOUIMXCA OCHAIICHBI
KOMIIBIOTEPHOW TEXHMKON C BO3MOXXHOCTBIO NOJAKIIOUEHHS K ceTu "HHTepHer" n
o0ecrieueHrueM JI0CTyNa B JJIEKTPOHHYIO HH(POPMAIMOHHO-00pa30BaTEIbHYIO CPEy
YHUBEPCHUTETA.

HaumeHoBaHMe y4eOHBIX ayAMTOPHIi, IepeYeHb Anpec
(MecTOMOJI0:KeHHE)

Y4eOHBbIX ayauTOpPHUii

Ayn. 2062 VYyebnas aymutopus (ans npoBenenust 3ansatuil | 191023, r. CaHkT-
JCKIIMOHHOTO THUIIAa W 3aHITHH CEMUHApCKOro Tuma, Kypcosoro | [letepOypr, yi.
IPOEKTUPOBAaHUS (BBINOJHEHUS KYpPCOBBIX paboT), rpynnoBbix u | Kanan
WHJVMBUAYaJbHBIX  KOHCYJbTallMi, TeKyllero KoHTpoJis u | ['puboenona,
IPOMEXKYTOUHON aTTecTanuu), o0opyaoBaHa MyJbTUMETUNUHBIM | 30/32, mutep «A»,
koMIuiekcoM.Crienanu3upoBanHas ~ Mebenb U obopynoBaHue: | «by», «P»
VYuebnass MeOenb Ha 56 TMOCAaTOYHBIX MECT, pabodee MEcCTo
npernojaBarens, J0cka MejoBas (OgHOCEKUMOHHas) - | mT.,
kadeapa - 1 mr., ctoa - 1 mr., ctyn - 2 mr., Komnerotep Intel Core
13-2100 CPU @ 3.10GHz/4/500 Acer V193 - 1 .,
MynsTumenuiinpiii poektop Panasonic PT-VX610E - 1 mmr.,
Mynetumenniiapiii mpoexktop Optoma EX-632 - 1 mT., Dxpan
DRAPER TARGA 221x295 - 1 mt. Habopsl 1eMOHCTPaIIUOHHOTO
000pynoBaHusl U y4eOHO-HATJSIHBIX OCOOU: MyJIbTUMEIUITHBIC
NPUIOKEHHS K JIEKIIMOHHBIM KypcaM U MPaKTUYECKUM 3aHSITHSIM,
WHTEPAKTUBHbBIC YUeOHO-HATJISITHbIE TOCOOMSI.

Ayn. 3024 Jlaboparopust kadeapbl 6aHKOB, GUHAHCOBBIX PHIHKOB U | 191023, r. CaHkT-
cTpaxoBanus.Creruanu3upoBanHas  Mebenb u obopynoBanue: | [TerepOypr,  yiI.
YueOnas mebenb Ha 26 nmocaodHbIX MecT (cTtosoB 13miT., ctynaseB | Kanan

26mT.) pabouee MecTO mMpernogaBaTeNsi, Jg0cka MapkepHas Ha | ['puboenosa,
Kojecukax lmr., cton lmr.,ctyn lmT., kHWKHEBIM mkader 3mr., | 30/32, murep «Ay,
KHIDKHBIN 1Kadbl ¢ aHTpecoismMu 3mr., Tym6a 2mT., Bemanka | «b», «P»

cToiika lmrT., qocka oowsaBiaenuid 1mt.Tenedon IP Cisco IP Phone
7911G - 1 wt. IlepenocHoON My IbTUMEIUIHHBIN KOMIUIEKT: HoyTOYK
HP 250 G6 1WYS58EA, Mynerumenuitasiii npoektop LG
PF1500G. HaGopsl AeMOHCTPAIIMOHHOTO 000PYI0BaHUS U y4eOHO-
HATJIAHBIX ~ MOCOOWN:  MyNbTUMEAWMHBIC  TPWIOKEHUS K
JICKIIMOHHBIM KypcaM ¥ MPAKTUYECKUM 3aHSATUSM, HHTCPAKTHUBHBIC
y4eOHO-HarJsiJHbIe MOCOOMS.

Ayn. 3020 VYyebnas aymutopus (s npoBeneHust 3anatwil | 191023, r. CaHkT-
JICKIIMOHHOTO THIIAa M 3aHITHH CEMHUHApPCKOro Tuma, Kypcosoro | [letepOypr, yi.
IPOEKTUPOBaHUS (BBITIOJIHEHUS KYPCOBBIX paboT), rpynmnoBbix u | Kanan
WHAVMBUIYATbHBIX  KOHCYJbTAIlMi, Tekymero KoHTposs u | ['puboenosa,
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IPOMEXKYTOUHON aTTecTanuu), obopyaoBaHa MyJbTUMETUNUHBIM | 30/32, mutep «A»,
KomiuiekcoM.Criennanu3upoBanHas  Mebenp U obopynoBanue: | «by», «P»
VYuebnas MebOenb Ha 25 MOCAaJOYHBIX MECT, pabodee MECTO
npenojaaBaTess, 1ocka MenoBas - 1 mrT., kadenpa - 1 mr., cToi - 3
IIT., CTOM - | WT., cTOMN - | WT., CTY’N - 9 WT., BCTPOCHHBIE MKA(HI -
5 mT., BUTpHHA 3acTekiieHHast - 1 mr., Kommerorep Intel i3-2100 2.4
Ghz/500/4/Acer V193 19" - 1 mr., MynbTUMEIUIHBIN TTPOSKTOP
Optoma EX-632 - 1 mr., Touka OecnpoBomHoro goctyma Wi-Fi
Tunl UBIQUITI UAP-AC-PRO - 1 mr., Kommyrtarop ProCurve
Switch 2626 - 1 mt., KomMmmyTaTop 10KajabHON BBIYHCIMTEIBHOM
cetu (24 mopta) Cisco WS-C2960+24PC-L - 1 ., Moayns Cisco
- 1 mr. HaGopsl AeMOHCTPallMOHHOTO O0OPYIOBaHUS U y4eOHO-
HATJSIAHBIX ~ TOCOOMH:  MYJBTUMEIWHHBIE  NMPWIOKCHHS K
JCKIIMOHHBIM KypcaM M MPaKTUYECKUM 3aHSITUSM, HHTCPAKTUBHBIC
y4eOHO-HArJIS THBIC TTOCOOHS.

7. METOANYECKHE YKA3ZAHUSA JJIAA OBYYAIOLLIET' OCH 11O
OCBOEHMIO MCIAIIVINHBI

[Ipuctymass K W3Y4YEHUIO JUCHUIUIMHBI, OOydYaroIIeMycs HEOO0XO0IUMO
O3HAKOMUTBHCA CO CIEIYIOIUMU JOKYMEHTaMU:

- y4eOHO-METOIMYECKON JOKYMEHTAIIUEH;

- JIOKaJTbHBIMA ~ HOPMATUBHBIMM  aKTaMH,  PETJIAMEHTUPYIOIIUMU
OCHOBHBIE  BONPOCHI ~ OpPraHM3allMd U  OCYUIECTBJICHHUS  0Opa3oBaTeIbHOM
JEATEIbHOCTH, B TOM YHCJIE PETJIAMEHTUPYIOUIUE TOPSAOK MPOBEACHUS TEKYLIETO
KOHTPOJISl yCTIEBAEMOCTH M MPOMEKYTOYHOM aTTeCTallMK 00y4aronuxcs,

— rpaduKomM KOHCYJIbTAIIN I COTPYJHUKOB npodeccopcko-
IIPENoIaBaTENbCKOr0 COCTABA.

YpoBeHb U TyOWHA OCBOCHUS JUCIMIUIMHBI OINPESISIOTCS aKTUBHOW U
CUCTEMATHYECKON paboToil 00ydaronuxcsi Ha JEKIIMOHHBIX 3aHATHUSIX, 3aHATHIX
CEMUHAPCKOT0 THIA, BBITOJIHEHHUEM CAMOCTOSTENbHOM pabOThl, B TOM YHCIE B
YaCTH BbIJIeJICHUs] Han0oJiee 3HAUMMBIX U aKTyaJbHBIX TTPoOJIeM Il JabHEHIIIEro
n3ydeHusi. OcoObIM yCIIOBHEM Kauye€CTBEHHOTO OCBOCHHUS UCIUIUIMHBI SBIISETCS
a¢(deKTUBHAs opraHu3alnMs TpyJAa, M[O3BOJISIONIAS pACIPEACNIUTh y4eOHYIO
HArpy3Ky paBHOMEPHO B COOTBETCTBUU C TpadukoM yueOHOTo mporecca.

[Ipn moaroroBke K y4eOHBIM 3aHSATHUAM OOYYAIOIIMMCS TMPEIOCTABIISICTCS
BO3MOXHOCTh ~ TOCEUIEHUS  KOHCYJIbTAIMM  COTPYJHUKOB  MPOQPECCOPCKO-
npenogaBarenbckoro coctaBa CII6I'DY cormacHo pacnvcaHuio, YyCTaHOBICHHOMY
B IrpauiKe KOHCYJIbTALH.

AyauTtopHass ¥ BHeaynuTOpHass paboTa o0Oydaromuxcs JTOJDKHA OBITh
HarpasjieHa Ha (JOpMUPOBAHUE!



— (dynaameHTaIbHBIX OCHOB MHUPOBO33pEHUS oOyuaronmxcs 17}
€CTECTBEHHOHAYYHOT'O TO3HAHUS;

— Oa3uCHBIX 3HAaHWUHA, COOTBETCTBYIOIIMX HAIPABJIEHUIO MOATOTOBKU U
3adBJICHHON npo¢ecCuOHaIbHOM o001acTH, (QOPMUPYIOLIUX IEJIEBYI0 MU
1po(heCCHOHATIBHYIO OCHOBY IS TOATOTOBKH KaJIpOB;

— mpodeccrnoHabHBIX KOMIIETEHLIUH OPHUEHTHPOBAHHBIX Ha YJOBJIETBOPEHHE
NOTPEOHOCTEN phIHKA TPY/a;

—  HWHAMBUAYAJbHON TPAEKTOPUU NOCPEICTBOM OCBOCHHS YHHKAIBLHOrO Habopa
npo(eCcCHOHANBHBIX KOMIIETEHUUHA JOMOJHSIOIUX KOMIIETEHTHOCTHYIO
MoOjeNb  O0ydallierocsi, 3a CYeT OpUEHTAlUh Ha  KOHKpPETHbIE
npodeccroHanbHble CeMaIn3uPOBaHHbIE 00JIACTH 3HAHUM, ONIpeiessieMble
MPEICTaBUTENISIMHU PhIHKA TPY/IA;

— METaHaBBIKOB O0YyYalOLIMXCs, TAKUX KaK: KOMaHJHas paboTa U JUIEpCTBO,
aHaJIM3 JAaHHBIX, U(QPOBbIE HABBIKU, pa3padOTKa U peanu3alus MpPOEKTOB,
MEXKYJBbTYPHOE B3aUMOJCHCTBHE.

8. OCOBEHHOCTH OCBOEHUA IUCHUIIJIMHBI UIs1 UHBAJIN1OB
N Jinl C OrPAHUYEHHBIMHU BO3ZMOXHOCTAMMU 310POBbA

OO0yuenune o0yJaronuxcsi ¢ OrpaHUICHHBIMHI BO3MOKHOCTSIMU 3/I0POBbS MIPU
HEOOXOJMMOCTH  OCYIIECTBIISIETCSI HA OCHOBE QJaNTHPOBAHHON  paboueit
IporpaMmMbl  C  HUCIOJIb30BAHUEM  CICIHAIBHBIX ~ METOJOB  OOydYeHHUS U
TUIAKTHYECKUX  MaTepHaioB, COCTaBJICHHBIX C YYETOM  OCOOCHHOCTEH
NICUXO(PU3NYECKOTO PAa3BUTHS, WHIAUBUAYATBHBIX BO3MOXHOCTEH M COCTOSIHHS
3I0pOBbS TAKUX OOyyYaromuxcs (00y4daronierocs).

B 1mensx ocBoeHHMs y4ueOHOW MpOrpamMMbl TUCHMIUIMHBI WHBAJIWJAMH U
JUIIAMH  C  OTrPAaHWYCHHBIMH  BO3MOXKHOCTSMH  3JIOPOBbS Y HUBEPCHUTET
00€eCIIeunBacT;

— JUIS. MTHBJIUJIOB W JIWI] C OTPAaHMYCHHBIMU BO3MOYKHOCTSIMH 3JIOPOBBSI TT0
3pEHHUI0: Pa3MEIICHUE B JIOCTYIMHBIX JJI OOYYaroNIuXCsl, SBISTFOITUXCS CIICITBIMU
WIN CIIA0OBUAIIMMHU, MeCTaX H B aJalNTHPOBaHHOW (opme CrpaBOYHOMN
uHOpPMAITMM O pACTHCAHWKM YYCOHBIX 3aHSATHH; TPHCYTCTBHE aCCHUCTEHTA,
OKa3bIBAIOIIIETO 00YyYaIOIEMYCsl HEOOXOIUMYIO IIOMOIIIb; BHIITYCK aIbTEPHATUBHBIX
GbopMaTOB METOANYECKUX MATEPUAJIOB (KPYITHBIN MPUGT WiIn ayauodaiis);

— JUIsI UHBAJIUJIOB U JIMI[ ¢ OTPAHUYEHHBIMU BO3MOKHOCTSMH 310POBbSI 110
CIIyXY: HaJUIeXKalllMMHU 3ByKOBBIMU CPEJICTBAMU BOCIIPOU3BECHNE UH(POPMAIUH;

— JUI1 MHBAJIUIOB M JUI[ C OIPAHUYCHHBIMU BO3MOXKHOCTSMH 3J0POBbBS,
MMECIOIINX  HAPYLICHUS  OMOPHO-ABUTATEJIbHOTO  ammapara: BO3MOXHOCTb
OecCIpensITCTBEHHOTO JOCTYIIa 00yYaroNIuXCsl B y4eOHBIC TTOMEIICHUS, TyaJeTHbIC



KOMHAThl U Apyrue mnomenieHus kadeapsl, a Takke MpeObIBaHHE B yKa3aHHBIX
MTOMEILICHUSX.

OOGy4aronuecs 3 ynciaa HHBAIUI0B U aull ¢ OB3 obecrieueHbl e9aTHBIMU
u  (unaM) DIEKTPOHHBIMM  OOpa3oBaTelIbHBIMM  pecypcamMu B (dopmax,
aJanTUPOBAHHBIX K OTPaHUUYEHUSIM MX 3710pOBbs. OOpa3oBaHHE O0YUYAIOIIUXCS C
OTPAHUYCHHBIMU BO3MOXHOCTSIMH 37I0pPOBbSI MOXET OBITh OpPraHMW30BaHO Kak
COBMECTHO C JIpyTMMHU OOYy4YarolMMHCS, TaK M B OTACIBHBIX TPYyIIax WIA B
OTZI€JIbHBIX OPTaHU3aAlUSIX.
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10.

11.

12.

13.

14.

15.
16.

®OH/J ONEHOYHBIX CPEACTB

1.1 KoHTpoJIbHBIE BONPOCHI U 32aHUSA K IPOMEKYTOYHOI aTTeCTAIUU

[lonATHe HEONpeneNeHHOCTH U PUCKA: OLEHOYHBIA W MH(POPMAIMOHHBIA MOAXObI. THITBI
CUTyaluil IPUHSITHUS PELICHUS U BO3MOKHOCTH NIEPEXOJOB MEXKTY HUMU.

3ajaya MNPUHATHUS PEIICHUS: SJIEMEHThl MOJENIU YIPaBIISIEMONM CHUCTEMBI M OCOOEHHOCTHU
peuieHus 3a/1a4u B yCIOBUSIX HEONPEAEIEHHOCTH U pyucka. Mrpel ¢ npupo1oi.

[IpunsTHE peleHus B yCI0BUIX HEOIPeIeIeHHOCTH [[puHIMIT TOCIe10BaTENBHOTO CYKEHUS
MHO>KECTBA pacCMaTpUBAEMbIX ajbTepHATUB. [IpUHIMIBI JOMUHUpPOBaHUSA: aOCOIIOTHOE
JOMUHHUPOBAHHME U JOMUHUPOBAHUE IO COCTOSHUSIM.

[IpunsTHE pemieHus B yCIOBUAX HEONpeIeIeHHOCTH. Ves mpumMeHeHus! KpuTepueB BbIOODA.
Kpurepuii Banpga. Kpurepuii "makcumakc". Kpurepuii Jlariaca. Kpurepuit Casugxka.
[Ipunstue pemeHuss B ycloBHUsIX HeompeaesneHHocTH. Kputepuit ['ypBuma: mpoctod u
0000mennbIit Kpurepuii I'ypBunia. CpaBHeHHE KpUTEpHEB BbIOOpA.

[IpunsATHe pelieHuii B yCIOBHUSIX pHUCKAa. MOJEIMpOBAHME CUTYyallUHd PHUCKA C IOMOIIbIO
CIly4ailHOM BEJIMYMHBI: IUCKPETHBIE U HENpPEPBIBHBIE pacnpeaeneHus. JJoMuHupoBaHue 1o
BEPOSITHOCTH.

[IpunsaTue peuieHuil B ycIoBUSIX pucKa. TpaJiulIMOHHBIE KPUTEPUH CPABHEHUS PUCKOBBIX
albTEpHATHUB: NpEJCNbHbIE 3HAYCHHs, HauOoJiee BEPOATHOE M OXKHUJAAeMOE 3Ha4YCHHUS,
XapaKTePUCTHKH BapraOeIbHOCTH, KOMOMHUPOBAHHBINA KPUTEPUH.

[Ipunstue pemeHnii B ycinoBuUsiXx pucka. HempepbiBHBIE pacmpeieneHus CillydyalhHOu
BeNMYMHBL. [ITOTHOCTE BEPOSATHOCTH M (PYHKLHUS pacipeneseHus. I ucrorpamma Kak OCHOBa
JUISl IPUHSITHS PELIEHUS B YCIOBUSAX PUCKa.

[Ipunstue pemenuii B ycnoBusax pucka. OIeHKa BEpOSTHOCTU COOBITUI M TPaJUIIMOHHBIX
KPUTEPHUEB 1O TUCTOIPAMME.

[IpunsaTtue pemenuii B ycnoBuax pucka. COBpeMEHHBbIE KPUTEPUM. CyMMa O]l PUCKOM
(Value-at-Risk (VaR)), Expected Shortfall (ES), Tail-Value-at-Risk (TVaR). Ux omenka mo
TUCTOIpPaMMe.

[IpunsTre pemenuii B ycaoBusx pucka. OeHka CToUMOCTH HH(OpPMaIIUY B YCIIOBUSAX PHUCKa.
NneanbHblil 1 HEMEATbHBIA SKCIIEPUMEHTHI.

[Tonsitue cucremsl ynpasnenus puckamu (CYP), ee unenu, 3amaun u tpeboBanus. Cxema
yIpaBieHus puckaMu opranuzanuu no cranaapry UCO.

Oran  OLEHKM pHCKAa B paMKax CHCTEMbl YIIpaBJICHHS pPHUCKaMH OpraHu3aluu:
UACHTUUKAIMS, W3MEPEHHUE M OIICHMBAHHE PHCKOB. METOIbl HM3MEPEHHs PUCKOB, HX
0COOEHHOCTH U 0071acTh puMeHeHus. KaprorpagupoBanue puckoBoil CUTyaIlH.

Ilonatne wu xmaccupukanys METOAOB BO3JEHCTBHS Ha pHCK. PerynupoBaHue u
(hMHAHCUPOBAaHUE PUCKOB, UX JOCTOMHCTBA U HEJOCTATKHU.

Cerperanus 1 00beIMHEHUE PUCKOB: BBITOBI M 00JaCTH IPUMEHEHUSI.

Tunsl oTHOLIEHUS YeNToBeKa K pUCKY. Teopus 0:k11aeMoi IOJI€3HOCTU U TEOPHSI IEPCIIEKTUB.

1.2 TeMbl NMCbMEHHBIX PadoT

PaGoueit mporpamMmoi TUCIUTUTMHEI HE TIPELy CMOTPEHO.
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1.3 KoHTpOJIbHBIE TOYKHU

Homep KOHTpOJILHOI THIl KOHTPOJILHOM Cnoco0 npoBeaeHus Homepa Tem
TOYKH TOYKH
1 Koumponvuas paboma | ¢ nomowwio 1-4

MEeXHUYEeCKUX cpeocma
U UHGOPMAYUOHHBIX
cucmem

2 Koumponvnas paboma | ¢ nomowpio 4
MEeXHUYEeCKUX cpeocma
U UHGhOpMayUOHHBIX
cucmem

3 Texywuti koumpono C HOMOULBIO 1-6
MexXHUYecKux cpeocmes
U UHGhOpMayUOHHbIX
cucmem

1.4 /Ipyrue o0beKTbI OLICHUBAHMS

Pa6oueit mporpaMMoi AUCIUTUIMHBI HE TIPETyCMOTPEHO.

1.5 CamocTosiTesibHasi paboTa 00y4arIerocst

HaumeHOBaHMA caMOCTOATEIbHOIT padoThI Homepa Tem
Tloozomoexa k 1eKYUOHHLIM U NPAKMUYECKUM 1-6
3aHAMUAM

1.6 IlIkaa oueHNBAHUSA Pe3yJIbTATA

Hlkanbl OllEeHUBAHUS U MPOLEAYPHI OLICHUBAHUS PE3YJIHTATOB OOYUYEHUS MO
AUCUMIUIMHE  pernameHTupyiorcs [lomoxkeHnemM O  TeKylmieM  KOHTpOJIE
yCIIEBAEMOCTH W TMPOMEKYTOYHOM aTTECTallMd OOYYAIOUIMXCS IO MpOorpaMMaM
BbICIIEro oOpa3oBanus u [lonoxenueM o OaIbHO-PEUTUHTOBOM CUCTEME.

Jns  omneHku cHOPMUPOBAHHOCTH PE3YIbTaTOB OOYYEHHUS IO JUCIUIUIMHE
UCTIONB3YETCs 0ANTbHO-PETHHIOBASI CHCTEMA YCIIEBAEMOCTH 00yYaKOIIHXCS

®opMOli MUTOTOBOTO KOHTPOJS MO IWCIMIUIUHE SIBIISETCS 3a4€T, WTOTOBBIN
pe3ynbraT (GOpMHUPYETCS B COOTBETCTBHH CO IIKAJIOH, NMPUBEIACHHOW HIDKE B
Tabauue:

bamnbr Onenka
<55 Hesauer
>=55 3auer

HIkana oueHuBaHus pe3yjbrara
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2 (6amt go 54)

JeMoHCTpUpyeT HemoHUMaHue TpoOieMbl. MHOTHE TpeOOBaHNUs, IPEIBIBISIEMBIC K
3a/JaHUI0 HE BHITIOJIHEHBI.

JeMoHCcTpUpYyeTCs IepBUYHOE BOCHpUsATHE MaTepuana. Pabota He3akOHYEeHA U /WIH
9TO ILIaruar.

3 (6amn 55-69)

JeMoHCTpUpyeT YaCTUYHOE TIOHUMAaHKE MPoOIeMbl. boapmmHCTBO TpeboBaHNUiA,
MPEABABIAEMbIX, K 32JAHUIO BHIIIOJTHEHBI.

Bunanenue aneMeHTaMu 3a1aHHOTO MaTepHuaia. B OCHOBHOM BBINIOJHEHHBIN
MaTepuall MOHITSH M HOCUT IIEIOCTHBINA XapaKTep.

4 (6amn 70-84)

JeMoHCTpUpYeT 3HAUUTENFHOE IOHUMaHKE TPoOIeMbl 0003HAYEHHON
JUCcUUIUTMHON. Bee TpeGoBanus, npeabsBiIseMble K 3a1aHHIO BBITTOJIHEHBI.
CozeprkaHue BBIIOJHEHHBIX 33JJaHUN PACKPBITO U PACCMOTPEHO C Pa3HBIX TOUEK
3pEeHUSL.

5 (6amn 85-100)

JeMoHCTpUpYyeT NOJTHOE MOHUMaHue npoobieMsl. Bee TpeboBanus, mpeabsBisieMble
K 33JIJaHUIO BBIITOJIHEHBI.

[IpoaeMoHCTpHUPOBAaHO YBEPEHHOE BIaIEHUE MaTEPHAIIOM AMCIUTUIHHEI.
BrinonHeHHbIE 3a1aHUSA HOCAT LIETIOCTHBIX XapaKTep, BHIIIOTHEHB! B IIOJTHOM
o0beMe, CTPYKTYPHUPOBaHbI, IPEACTaBICHbl PAa3IMYHbIC TOUKH 3PEHHUS,
IPOAEMOHCTPUPOBAH TBOPYECKUN MOIXO.
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