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1. HEJIM OCBOEHM S TN CHUITJINHBI

Hean:

CdopmupoBaTh 11€I0CTHOE MPECTABICHNE O MPUHIIUIIAX TOBEACHUS
YKOHOMHUYECKUX CYOBEKTOB B MHACTCPMUHUPOBAHHBIX YCIOBUSIX U OCBOUTH METOJIBI
IPUHSTHSL PEIICHUHN B YCIOBHIX HEONPEACIECHHOCTH U PUCKA.

2. MECTO JUCHUIIJIUHBI B CTPYKTYPE OBPA3OBATEJIbHOM
IHPOI'PAMMBbI

Huctunnunaa b1.B.JIB Teopust puckoB OTHOCHUTCS K 3JICKTUBHBIM JAUCHUATUIMHAM

bnoxka 1.

3. IVNTAHUPYEMBIE PE3YJIbTATBI OBYUYEHUA 11O JUCHUIIJIMHE

Koa n HaumMeHnoBanmue Ko u
KOMIIETEHIINY BLIMYCKHNKA | HaHMEHOBaHMe

HHANKATOPA I[nanupyemblie pe3yabTaThl 00y4eHHs M0 TUCHHUIIUHE
AOCTHIKEHHS
KOMIIeTEeHIN A

VK-10 - Cnocoben VK-10.3 - 3Hamb.  OCHOBHbIE — UCMOYHUKU  HeOnpeoeleHHOCmU

npuHumamos obocrosanuble HCI’lO]le’yem
OKOHOMUYECKUe peeHust 6 gbuHaHCO6bl€
Pasiuvnvlx obnacmsix UHCMPYMEHNTbL
JHCU3HEDESIMENIbHOCIU onst ynpaeiernus

JUYHBIMU
Qunancamu,
KOHMPOUpyem
cobcmeentble
OKOHOMUYECKUE U
@unancosvie
pucku

N00X00bl K NOUCKY ONMUMANbHBIX PEUleHUll 8 YCI08UAX
HeonpeoeleHHOCMU U PUCKA Memoobl 8030eliceuss Ha
DUCK

Ymemn: konuuecmeenno oyeHusamv pucku u CpaeHUEANb
8apUAHMbBL  IKOHOMUYECKUX — PEUleHUll 6  YCIOBUSX
HeoNnpeoeieHHOCMU U PUCKA C NPUMEHEHUeM NPUHYUNOS
OOMUHUPOBAHUS U Kpumepues noooupams d¢hgexmusnvie
Memoobl 8030€UCMBUsL HA PUCK 8 COOMBEMCMEUL C €20
XAPKAKMEPUCMUKAMU.

Braoemy: HABbIKAMU OUEHKU nocieocmsuil
9KOHOMUYECKUX PEUEHUTL 8 YCAOBUSX HCONPEOCNEeHHOCHU U
PUCKA U OYEHKU OOCMAMOYHOCU PE3EPEO8.

4. CTPYKTYPA U COAEP KAHUE JUCHUIIJIMHbBI*

O0neM THCIUTIINHLI
Homep n (akazieMHUecKHe Yachl)
HAMMEHOBaHNe
S — Conep:xanue TUCHUTLTHHBI KoHnTakTHas
pa3nesioB/TemM paborta
CPO
3JIT m3 JP
Tema 1. [Toustue HEOIPEIAEIEHHOCTH. [Iprunnb
Heomnpenenennocts | HEONPEICICHHOCTH. Pone Haykum B ycTpaHeHHH 2 2 6
¥ PHCK. HeonpeaeneHHocTH.  CyObeKTHBHas  OIIEHKA
BO3MOXKHBEIX HMCX0A0B. OIEHOYHBIM MOIXO0N K

3




onpeneneHuto moHATus "puck". CyObeKTUBHOE U
00BeKTHBHOE B TMOHMMaHMM pucka. CTpykTypa
pUCKa: TPUYMHBL, COOBITHE, TOCIEICTBUS,
dakTopsl. Mepa pucka. HMHpopMannoHHBIH
MIOJIX0/J1 K ONPEICICHHUIO TOHATHS "pUCK'.

Tema 2. 3agaua
MIPUHSATHUS PEUICHUSI
B YCJIOBHSIX
HEOMPEACACHHOCTH
1 pHCKA.

Teopuss pucka Kak HWHCTPYMEHT TPUHATHS
pelIeHU. JleTepMHUHUPOBAaHHbBIE u
WHJIETEPMUHUPOBAHHbBIC MOJIETIH. 3anada
OPUHITUS pelieHus. DleMeHThl Moaenu. Jlumo,
npuHuMaromiee  pemienue. I[lonsitue  cpensbl.
VYnpasinsieMble MapamMeTpbl U MapamMeTpbl CPEbl.
OyHKIUA peanu3anuu. AnbTepHaTUBbI
(ctparerumn). CocrosiHue cpenpl. OueHouHas
CTpyKTypa W 1eneBas  (QyHkoms.  Buugbt
HEOTpeAEeNICHHOCTH. Heomnpenenennsie
napametpsl. IIpobrema OIEHKH pe3yiabTaTta B
MOJIETISIX C HEONpPEIEJICHHBIMU IapamMeTpaMHu.
Paznuuue ycnoBuil HeonpeneneHHOCTH U pUCKa C
TOYKH 3PCHUS IPUHSITHSI PEILICHUH.

Tewma 3. [Ipunsrtue
pelieHunii B
YCIIOBUSIX

HCONMPEACIICHHOCTH.

Ilogxoapl K NPHUHATHIO PEIIEHUNH B YCIOBHAX
HEOIPEeIEHHOCTH. MarpuuHsie UTPBI.
[TocTaHoBKa 3a/1a4u B YCJIOBUSAX UTP C MIPUPOAOH.
[lpyuHIMI ~ TOC/ENOBAaTENILHOTO  YMEHbLICHUS
HeonpeaeneHHocTU. [[puHINITBI TOMUHUPOBAHUS.
AGCONIOTHOE TOMMHHUPOBAHUE U JOMHUHUPOBAHUE
0 coCTOsIHUSM. Mnesd mnpuMeHeHus Kpurepues
BBIOOpA. Kputepuit Banbpa. Kpurepuit
"makcumakca". Kpurepuit Jlamnmaca. Kpurtepuii
CoBumxa. Kpurepmit ['ypBuna. O06001ieHHBIH
kputepuii  I'ypuna. CpaBHEHHE KpUTEpUEB
BBIOOpA.

10

Tewma 4. [Ipunstue
pelieHuii B
YCIIOBHUSIX PHCKA
(muckpeTtHas
MOJICIIb).

OcoOeHHOCTH TPUHSTHS PELIEHUN B YCIOBUSAX
pucka. MopaenupoBaHue CHUTyallUM pHUCKa C
MIOMOIIBIO CIIy4YalHON BEJIMYUHBI: JUCKPETHBIE U
HENPEpBIBHBIE pacnpereseHus. JJoMuHnpoBaHue
[0 BEpPOSATHOCTU. TpaguIMOHHBIE KPUTEPUU
CPaBHEHMsI PHUCKOBBIX aJbTepHATUB. Kpurepuii
npeaenbHoro 3HaueHus. Kputepuit Hamnbonee
BEPOATHOTO 3HaueHus. Kpurepuil 0Xu1aeMoro
3HAYEHUS. Kpurepun BapnabeIbHOCTH.
O060011eHHBII KpUTEepHil.

10

Tewma 5. IIpunsitue
pelieHuii B
YCIIOBUSIX PHCKa
(mempepbIBHAS
MOJIEIB).

HenpepsiBHBIE ~ pacnpenesnieHuss  CIIy4alHOU
BennuuHbL. [loctpoenue rucrorpammel. Kpurepuit
IpelleIbHOIO 3HA4YeHMsI, Haubosiee BEpOSTHOTO
3HAUEHUS U KPUTEPUHN OXKUAAEMOT0O 3HAYCHUS IS
HenpepbIBHOTO pactpenenenus. Kputepuii Value-
at-Risk (VaR). Kpurepuii Expected Shortfall (ES).
Kpurepunii Tail-Value-at-Risk (TVaR).
CpaBHeHUE KpUTEpUEB BEIOOpA B YCIIOBUSIX PUCKA.
OneHka cTOMMOCTH HH(POpPMAlMU B YCIOBUSX
pHCKa.

14

Tema 6.
Yupasnenue

[Tonsitue cucremsl ynpasienus puckamu (CYP).
OBOJIIOLMSL TIOAXOAOB K YIPABJICHUIO PUCKAMMU.
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pYcKaMu B
COIIMAIHO-
SKOHOMHYECKHX
CHCTEMaXx.

[lenu, 3agaud M JIOTMKA MOCTPOEHUS CHCTEMBI
ynpaBieHus puckamu. CXeMmbl  yIpaBlIeHHUs
pUCKaMU OpraHu3allud 10 OTEYECTBEHHBIM U
MEXIYHApOAHBIM  CTaHzapraM B O0JIaCTH
yrnpaBieHus: puckamu. l[loHATHE OLIEHKH pHCKa.
Wnentudukanms, HW3MEpPEHHE U OLCHUBAHHE
pUCKOB. MeToapl  H3MEpeHUsi PHUCKOB, UX
0ocobeHHOCTH U o0nacTh npuMeneHus. Kpurepuu
3HaYUMOCTH  puckoB.  KaprorpadupoBanue
puckoBoii cutyanuu. [lonstue u kinaccuduxanus
METO/I0B BO3JEHCTBUS HA pUCK. PerynupoBanue u
dbuHaHCUpOBaHUE PHUCKOB. Pacmmpenue
MHOXECTBa aJIbTEPHATHB 32 CYET MPUMEHEHHS
MeTOI0B 00paboTKu pucka. Mi3MeHeHue puckoBoit
CUTyallul B pe3yJibTaTe MNPHUMEHEHUS METOJIOB
o0pabotkn  pucka.  Cerperammsi  PHUCKOB.
Jusepcuduxanus puckoB. O0beIMHEHHE PUCKOB.
[Tpuntumne! 23GGHEeKTHBHOTO 00BEANHEHUS PUCKOB.

Tema 7.
IIcuxonoruyeckue
ACIIEKThI IPUHITUS
penieHuii B
YCIIOBHSIX PHUCKA.

OCOOEHHOCTH HKOHOMHMYECKOTO IOBEJICHUS B
YCIIOBUAX PpHCKA U HpO6JI€MBI €ro M3YydcCHUA.
Tumel  OTHOWICHMS  4YeJOBEKa K  PHCKY.
TeOpeTI/I‘-IGCKI/Ie IIOAXO0JbI K OIITMCAaHHIO ITOBEACHUA
HSKOHOMUYECKUX CYOBEKTOB B YCJIOBHSX DPHCKA.
Teopus oxugaemoit nosuesHocty. OO TOIX0
K TPHHATHIO pEIICHHH C HCIOJIb30BaHUEM
GyHKIMM 101e3HOCTH. Teopus mepCcueKTHB.

Kounrtpoasb:

Bcero no aucuuniinHe:

20

28

60

*3JIT — 3aHsTHS IeKUMOHHOTO THNA, [13 — BCe BUIBI 3aHATUI CEMUHAPCKOTO THIIA, KPOME J1a00paTOPHBIX
pa6ort, JIP — taboparopusie padoTsl, CPO — camocTosiTenbHas padoTa 00y4daronerocs

5. YYEBHO-METOANYECKOE U HTHOOPMALIMOHHOE

OBECHHEYEHUE JUCIUIIJIMHBI

5.1 Pexomenayemasi Jiuteparypa

bubdanorpadguyeckoe onucanue u3nanus (aBTop,
3arjiaBue, B/, MeCTO 1 IO/l U31aHUs, KOJI. CTP.)

DJIEKTPOHHBIE PeCypChI

1. Boponuosckuii A.B. YnpaBienue puckamu :
Y4€OHUK U IPAKTUKYM . — 2-€ U3]]. — DJEKTPOH. JIaH.
— Mocksa : U3narensctBo FOpaiit, 2019. — 485 c.

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

2. lllankun, A. C. Teopust pucka 1 MOJAEITUPOBAHNE
[PUCKOBBIX CUTYyalHil : yueOHuK /it Gakanapos / A. C.
[lankuH, B. A. lankua. — 7-¢ u3x1. — MockBa :
M3narenbcko-Toproas kopropanus «/lamkos u K°»,

2019. — 880 c.

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



https://www.urait.ru/bcode/447050
https://znanium.com/catalog/product/1091846

3. borosasnenckuii C.b. TeopeTtnueckue u
MPAKTUYECKUE aCIIEKThI IPUHATHS PELICHUN B YCIOBUSIX
HEONPEIeICHHOCTH M PUCKa : yaeOHOe mocooune. —
Canxrt-Iletepoypr : U3a-so CIIGIDY, 2014 . - 118 c.

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

4. borossnenckuii C.b. Tunossie 3ajaun NPUHITHS
[PEILIEHUH B YCIOBUSIX HEONPEAEIEHHOCTU U PUCKA !

yue6Hoe nocobue / C.5. Borosienckuii, U.B. http://opac.unecon.ru/elibrary ...

Cronoxenko. — Cankr-IletepOypr : U3n-Bo CIIOI DY,

2016 .- 79 c.

BD%D1%8F%D1%82%D0%B8%D1%8F.pdf

5.2 [lepeveHb JTULEH3MOHHOTO U CBOOOIHO PACTIPOCTPAHSIEMOIO

IporpaMmMHOro oﬁecneqennﬂ, B T.4. 0T€CYCCTBCHHOI'O IPOU3BO/ICTBA

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

5.3 Ilepeuenb nHpopMaHOHHBIX clipaBoYHBIX cucteM (MCC) n
coBpeMeHHbIX npodeccuoHaabHbIX 0a3 1anubIX (CIIB/)

Ne HaumenoBanue CIIB1/ UCC
1. DnekTponHas oubimmoTeka Grebennikon.ru — www.grebennikon.ru
2. Hayunas snekrponnas 6ubnmnoreka eLIBRARRY —www.elibrary.ru
3. Hayunas anektponHas 6ubnuoreka KubepJlennka — www.cyberleninka.ru
4. basa gannbix [TOJIITPE]] CripaBounuku — Www.polpred.com
5 baza nanabix OECD Books, Papers & Statistics na matgpopme OECD iLibrary
' www.oecd-ilibrary.org
6 CripaBovHas ipaBoBasi cucreMa Koncynprantllmoc (MHCTAIUTMPOBAHHBIN pecype
CII6I' DY unu www.consultant.ru)
7 CrnpaBounas npasoBas cucrema «I'’APAHT» (uncrammupoBanusiii pecypc CIIOI' DY
' W WWW.garant.ru)
8 HHpopmanmoHHo-cripaBoyHas cuctema «Koeke» (MHCTaNTMPOBAHHBIN pecypc
' CII6IDY mmm www.kodeks.ru)
9. DnekTponHas oubnroTeyHas cuctema BOOK.ru - www.book.ru
10. DnextporHas GuGmuoreunas cuctema O5C FOPAUT — www.urait.ru
1. QHeKTp0H§0-6H6nH0TeqHaﬂ cucrema SHAHUYM (ZNANIUM) —
WWwWWw.znanium.com
12. OnextpoHHas 6ubnuoreka CII6I" Y- opac.unecon.ru



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

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE
JUCIHUIIVINHBI

JUist peanu3auuy TaHHOM JTUCLUMIUIMHBI UMEIOTCS CHELUaTbHbIE TTIOMEILECHHUS
JUIsL TIPOBEJCHMS 3aHATUN JIEKIMOHHOTO THWIIA, 3aHATUHA CEMHUHAPCKOIoO THIIA,
KypCOBOIO MPOEKTUPOBAHUS (BBIIOJHEHUS KYpPCOBBIX pPabOT) TIpyHIOBBIX U
WHIUBUIYAIbHBIX KOHCYJbTallMM, TEKYIIEr0 KOHTPOJSI M MPOMEXKYTOUYHOH
aTTeCTalluy, a TAK)KE TIOMELIEHUS JIJIs1 CAMOCTOSITENIbHON pabOThl.

[TomemieHuss ocHalieHsl OOOpPYIOBAaHUEM M TEXHUUYECKHMHU CpPEJICTBAMHU
oOy4eHus.

[TomemeHuss 111 CaMOCTOSITENBHOM pabOThl OOYYaIOUIMXCS OCHAIIEHbI
KOMIIBIOTEPHOM TEXHUKON C BO3MO>KHOCTBIO MOJKIIOUEHUS K ceTu "MHTepHer" u
o0ecrnieueHrneM JOCTyTa B AJIEKTPOHHYIO HH(POPMAIIMOHHO-00pa30BaTENbHYIO CPERY
YHUBEPCUTETA.

HaumeHnoBanme yuyeOHBIX ayIMTOPHIi, NepeYeHb Anpec
(MecTOMmOI0:KEHUE)

Y4eOHBIX ayIMTOPHUi

Ayn. 2009 YdeOHas aymutopus (Ansi poBedeHHs 3aHATHH JekmuonHoro Ttwma u | 191023, 1. CaHkT-
3aHATHHA CEMHHAPCKOTO THIIA, KYPCOBOTO INPOECKTUPOBaHMSA (BBINOJHEHUS KypcoBhIX | IletepOypr, yn. Kanan
paboT), TPYNNOBBIX W WHAWBHIYaTbHBIX KOHCYIBTAIlMi, TeKymero KoHTpoms u | ['puboemoBa,  30/32,
MIPOMEKYTOYHOM aTTeCTaIun), obopymoBaHa MYJIbTUMEAUNHBIM | TUTEP «A», «b», «P»

koMruiekcoM.Crieruanu3upoBanHas MeOenb u o0opynoBanue: YueOHas MeOenb Ha
122 mocamounbix MecT (cTol y4eOHblid 61 mrT., cTynbeB 122 mT.), pabodyee MecTo
mpernojaBareis, cToa M/M, Tym0a 1 mirt., mocka meinoBas 1 mr. (3-X CEKI[MOHHA),
kagenpa 1 wrT., Tym6a 1 wr., kadenpa 1 wr., ctyn 2 wr., Komnsrotep Intel i3-2100
2.4 Ghz /4Gb/500Gb/Acer V193 19" - 1 ., 3BykoBoii mpoekrop Yamaha YSP-3000
- 1 ., TTogBec mpoeKkTOpa ¢ IO I/KaMephl - 1 1IT., DKpaH MPOeKIIHOHHbIH draper -
1 mr.,, Myaerumenuiineiii npoekrop Tum 2 Panasonic PT-VX610E - 1 mr.,
Kponmrreitn noronounsiii Screen Media D1 - 1 mr. HaGopsl 1eMOHCTPAIIMOHHOTO
000pyZOBaHHUA M y4eOHO-HATJSIAHBIX MOCOOWI: MyJIbTHUMEAWNHHBIE TPHIIOXKEHUS K
JEKUUOHHBIM KypcaM ¢ HPaKTHYECKHUM 3aHATUSIM, WHTEPaKTHBHbBIE YyueOHO-

HarJsiiHbIC OCo0OusI.

Ayn. 2010 YueOHas aymutopusi (Asi MIpoBeNeHHs 3aHATHH JekiuonHoro Ttwma u | 191023, 1. CaHkr-
3aHATHI CEMHHAPCKOTO THIIA, KYPCOBOTO MPOCKTUPOBaHMs (BBIMOMHEHHUS! KypcoBhix | [letepOypr, yin. Kanan
paboT), TPYNIOBBIX W WHIUBHIYalTbHBIX KOHCYJbTAIlMM, TEKyllero KoHTpois u | ['puboemoma,  30/32,
MIPOMEXKYTOUYHOMN aTTecTalun), obopynoBaHa MYJIBTUMEIUNHHBIM | JTUTEP «A», «by», «P»

koMmIuiekcoM.Crieruan3upoBanHas MeOelb 1 000opynoBaHue: YueOHas Meoelb Ha 60
MOCaJI0YHBIX MECT, pabouee MECTO IpenoaBatelis, CToJ M/M - 1 mT., JoCKa MeNIoBas
- 2 wr., kadpeapa - 1 wmT., cryn - 2 mr.,, Kommsiorep Intel i3-2100 2.4 Ghz
/4Gb/500Gb/Acer V193 19" - 1 wt., Mynsrumenuiinsiii npoekrop Optoma x 400 - 1
mr. HaOopsl 1eMOHCTpaunoHHOrO 00OPYIOBaHUS M Y4eOHO-HATJISAHBIX MOCOOMIA:
MYJIbTUMEAUHHBIE TPUIIOKEHUS K JEKIMOHHBIM KypcaM M MPAKTUUYECKUM 3aHATHSIM,

HWHTCPAKTHUBHLBIC y‘{€6HO-HaI‘J'I$LE[HBIC ocoous.

Ayn. 2056 Yuebuas ayauropus (Ul MPOBEACHMA 3aHATHHA JieKnuoHHOro Tuma u | 191023, r.  Cankr-

3aHATUN CEMHHAPCKOTO THIA, KYPCOBOTO MPOEKTHUPOBAHMS (BBIMOMHEHHs KypcoBbix | IletepOypr, yn. Kanan




paboT), TPYNNOBBIX W WHAWBHIYaJbHBIX KOHCYIBTAI[MH, TEKYIIETO KOHTPOIS H

MPOMEKYTOUHOH aTTeCTaIlnN), obopyzoBaHa MYJIbTHMEIUHHBIM
koMmiutekcoM.Crieruaau3upoBanHas MeOennb U o0opynoBaHue: YueOHas MmeOesb Ha 88
ITOCaZ0YHBIX MECT, pabodee MECTO MpeIoaaBaTells, Jocka MenoBas (3-X CEKITMOHHAs)
- 1 mr., kadenpa - 1 wr., cton - 2 mr., cryn - 2 wr., Kommsiotep Intel core i5-x4-
4460/8Gb/1T6/Samsung s23e200 23") - 1 mir., MyJIbTUMEAUAHBIA MTPOEKTOP
Panasonic PT-VX610E - 1 mwr., Dxpan ¢ 3nekrponpuBogom ScreenMedia Champion
244x183cm SCM-4304 - 1 mr.

y‘-IC6H0-HaFH$IHHI)IX TOCOOHii: MyJ'IbTPIMeI[PIfIHLIG IMPUWJIOKCHUS K JICKIIMOHHBIM KypCaM

HaGopbl JeMOHCTPalMOHHOTO O00OpYJIOBaHUS U

U MPAKTUYCCKUM 3aHATHUAM, HHTCPAKTHBHBIC y‘IG6HO-HaFJ'I$IILHI)IC ocoous.

30/32,
matep «A», «by», «P»

I'puboenona,

Ayn. 2011 Yuebnas aygutopus (Ajs HpOBEOCHUS 3aHATHH JEKIHOHHOTO THIA U
3aHATHHA CEMHHAPCKOTO THIIA, KyPCOBOI'O IMPOEKTHPOBAHMS (BBIIIOJHEHUS KypPCOBBIX
paboT), TpyNmoBBIX W HHIUBUIYaJIbHBIX KOHCYJBTALMHM, TEKYLIETO KOHTPOJISI U
IIPOMEKYTOYHOM aTTeCTalluN), obopyznoBaHa MYJIbTUMEIUIHBIM
koMmruiekcoM.Crieruanu3npoBanHas MeOenb u o0opyaoBanne: YueOHas mMeOenb Ha
118 mocagouHBIX MeCT, pabodee MeCTo MpernoaaBarens, TyMmOa - 1 mrT., Jocka MenoBas
(3-x ceximonHas) - 1 mt., 1ocka MapkepHas - 1 wr., croi - 1 mrr., ctoi - 1 wr., Tym6a
- 1 mr., ctyn - 3 wr., Komnerorep Intel i3-2100 2.4 Ghz /4Gb/500Ghb/Acer V193 19"
- 1 wt., Dkpan ¢ snekrponpuBoaoM ScreenMedia Champion 244x183cm SCM-4304 -
1 mr., Mynbtumenuiinbiii npoektop Panasonic PT-VX610E - 1 mr. HaGopsr

JIEMOHCTPALIMOHHOTO 000pyAOBaHHS u yueOHO-HATTISITHBIX MOCOOMiA:

MyJ'IBTPIMCI[HfIHI;IC IMPUJIOKCHUA K JICKIIMOHHBIM KypCaM W MNPAKTUYCCKUM 3aHATUAM,

WHTEPAaKTHBHBIC Y4eOHO-HATIISAHBIE TOCOOHS.

191023, 1. Cankr-
[letepOypr, yn. Kanan
I'puboemoBa,  30/32,

atTep «A», «b», «P»

Ayn. 2026 KowmnbroTepHbId Kiacc (IUIsI TPOBENEHUS MPAKTHUECKUX 3aHATHM,
KypCOBOTO IPOEKTHPOBAHMS (BBIIOJHEHHS KypCOBBIX padoT) ¢ NPUMEHEHHEM
BBIYUCIIATEIBHOMN TEXHUKH). ObopynoBan MYJIbTUMEIUHHBIM
koMmruiekcoM.Crieruanu3npoBanHas Mebenb u 00opynoBanue: YueOHas Mmebens Ha 25
MOCaZ0YHBIX MeCT, pabodee MecTo mpernogaBaTess (CToa - 2 MmT., Kpecio - 1 mT.),
JIOCKA MapKepHast 3-X CEKIMOHHAs - | IIT., BEMIAJKHU CTOMKH - 2 MIT., CTYJ U30 - 9 mIT.,
*kao3u - 2 mr., Kommerorep pentium x2 g3250 /8Gb/500gb/ philips 21.5") - 1 mit.,
Kommbrotep Intel X2 G3420/8 Gb/500 HDD/PHILIPS 200V4- 23 mrt., Hoyroyk HP
250 G6 1WYS58EA -2 wr., Mynerumenuitaeiii npoextop Optoma x 400 - 1 .
HaGopsl jeMOHCTpallMOHHOTO O0OPYAOBaHHUS H Y4eOHO-HAIIISJHBIX ITOCOOWH:
MYJbTUMEINHHBIE TPHUIIOKEHUS K JIEKIIMOHHBIM KypcaM M MPAKTHUECKUM 3aHSITHSIM,

HWHTCPAKTHUBHBIC y‘{€6H0-HaFJI5{,I[HLIC ocoousI.

191023, 1. CaHkrt-
[eTepOypr, yn. Kanan
I'puboenosa,  30/32,

autep «A», «by», «P»

Ayn. 2034 KomnbroTepHBId Kiacc (I8 TPOBENEHHUS TPAKTHYECKUX 3aHATHA,
KypCOBOTO IPOEKTHPOBAHMS (BBIIOJHEHHS KypCOBBIX palboT) ¢ NpPUMEHEHHEM
BBIYUCITUTEIBHOMN TEXHUKN). O6opynoBan MYJIbTUMEANHHBIM
KomIiekcoM. Criennanu3upoBanHas MeOenb u o0opyaoBanue: Y4yeOHast MmeOess Ha 25
MIOCaJ0YHBIX MeCT, pabodee MecTo mpenomasarens (cron lmr., kpecmo 1miT.), mocka
MapkepHas | 1IT., Bemalkum CTOWKH 2mT., crynbeB 3mT.Kommerorep 15-
7400/8Gb/1Th/DELL S2218H - 21 mr., CereBoit kommyratop Cisco WS-C2960-
48TT-L (Catalyst2960) 48mopros 10/100M6wut/c+2m - 1 mr., Kommyrarop Cisco
Catalyst 2960 24 WS-C2960-24PC-L - 1 mr.

000pyIOBaHUS U y4EOHO-HATISIIHBIX MOCOOWH: MYJIBTUMEIUIHBIC MPUIIOKEHUS K

Habopbl neMOHCTpaoHHOTO

191023, 1. CaHKT-
[etepOypr, yn. Kanan
I'puboenosa,  30/32,

autep «A», «b», «P»




JICKOMOHHBIM KypCaM H IPaKTHYCCKUM 3aHATUAM, HWHTCPAKTHBHBIC yT-Ie6H0'

HaTIAIHBIE TOCOOHSL.

7. METOJUYECKHUE YKA3AHMS JJI51 OBYYAIOIIETOCS IO
OCBOEHMIO TUCHUTIAHBI

[Ipuctynas K WU3y4EHHIO JUCHUIUIMHBI, OO0ydYaromemycs HeoOX0IuMo
O3HAKOMMTHCS CO CIEAYIOLIUMU JTOKYMEHTAMM:

— y4e0HO-METOINYECKON TOKYMEHTalueH,;

— JOKAJIbHBIMM  HOPMAaTHBHBIMHU  aKTaMH, PETrIaMEHTHPYIOLIUMU
OCHOBHBIE  BONPOCHl OpPraHM3AllMM M  OCYLIECTBIEHHUS 00pa30BaTENIbHOM
JESATEIIbHOCTH, B TOM YHUCJIE PEIVIAMEHTUPYIOLIUE MOPSII0K IPOBEACHUS TEKYILETO
KOHTPOJISI yCIEBAEMOCTH U MPOMEXYTOUHOM aTTeCTalluy 00yJdaronuxcs;

— rpadukoM KOHCYJIbTalUi COTPYIHHUKOB npogeccopcko-
IIPENOIABATEIBLCKOrO COCTABA.

VYpoBeHb U TIIyOMHA OCBOEHMS IUCLUUIUIMHBI OINpPENEISIOTCS aKTUBHOM U
CHUCTEMATHUYECKOM pabOTONl 00ydYaronIMXcsi Ha JICKIIMOHHBIX 3aHATHUSIX, 3aHSATHUAX
CEMUHAPCKOT0 THUIA, BBINOJIHEHUEM CAaMOCTOSATEIbHON padOThl, B TOM YHCIE B
YaCcTHU BbIJCJICHUSI HanboJee 3HaUMMbIX U aKTyaJbHBIX IPOOJIEM ISl AallbHEHIIIEro
u3ydeHusi. OcoObIM YCIOBHEM KAau€CTBEHHOI'O OCBOEHHS IUCLMIUIMHBI SBISETCA
3¢¢deKkTuBHAs OpraHM3alus Tpyda, IO3BOJSIONIAs PaCHpeleanTb YUeOHYIO
Harpy3Ky paBHOMEPHO B COOTBETCTBUU C TpaUKOM y4eOHOro mpoiiecca.

[Ipy MoOAroTOBKE K Y4YEOHBIM 3aHATHUAM OOYYarOIIMMCS MPEAOCTABIISAETCS
BO3MOXXHOCTh  IOCEIIEHUS  KOHCYJIbTAlMH  COTPYJHUKOB  MPOQECCOPCKO-
npenojaBarenbckoro coctapa CIIOI DY cornacHo pacnucanuio, yCTaHOBIEHHOMY
B IpauKke KOHCYJIbTAIUH.

AynuTtopHass U BHeayJnuTOpHas paboTa oOydaromuxcsi J0JDKHA ObITh
HalpaBjeHa Ha (pOpMUPOBaAHUE!

— (yHIaMEHTAJbHBIX OCHOB MHPOBO33PEHUS oOy4Jaronmxcs 151
€CTECTBEHHOHAYYHOT'O NTO3HAHUS;

— 0a3uCHBIX 3HAaHUM, COOTBETCTBYIOUIMX HANpPaBJIECHUIO MOJATOTOBKU U
3asABJICHHOW TIPOeCCHOHAIBHOW 00J1acTH, (OPMHUPYIOIIMX IIEJICBYI0 |
po(hecCHOHANIBHYIO OCHOBY ISl TOATOTOBKH KaJIpOB;

— 1npo¢ecCHOHANbHBIX KOMIETEHIIMA OPUEHTHUPOBAHHBIX HA YJOBJIETBOPEHUE
NOTPEeOHOCTEN phIHKA TPY/A;

—  WHAMBUAYAJIBHON TPAEKTOPUU MOCPEICTBOM OCBOCHHSI YHUKAJIBLHOTO HAbopa
npo(ecCUOHANBHBIX KOMIIETEHUUNA JOMOJHSIOIUX KOMIIETEHTHOCTHYIO
Mozelb  OOydarllierocsi, 3a CYeT OpUEHTAallMd Ha  KOHKPETHbIE
npodeccuoHaNbHbIe CHEUATU3UPOBAHHBIC 00JIACTH 3HAHU, ONTpeiesiieMble
MPEACTABUTEISIMU PhIHKA TPY/IA;



— METaHaBBIKOB 00yYaroluXcs, TAaKUX KakK: KOMaHJIHas paboTa W JIMJIEPCTBO,
aHaNu3 JIAaHHBIX, [U(GPOBbIE HABBIKK, pa3padOTKa U peau3aius MPOEKTOB,
MEXKYJIbTYPHOE B3aUMOJICHCTBUE.

8. OCOBEHHOCTHU OCBOEHMUSA JUCHUIIJIMHBI J1JIs1 UTHBAJINIOB
N JInL C Or'PAHUYEHHBIMHA BO3MOKHOCTAMMU 310POBbSA

OOy4enne 00yJarIUXCs ¢ OTPAaHNYECHHBIMHA BO3MOYKHOCTSIMH 37I0POBbSI ITPH
HEOOXOJMMOCTH  OCYIIECTBIISIETCSI HA OCHOBE aJaNTHPOBAaHHON  paboueit
IporpaMMbl  C  HWCIIOJIB30BAHUEM  CICIHAIBHBIX ~ METOJOB  OOyYeHHS] |
TUTAKTHYECKUX  MAaTepUaOB, COCTaBJICHHBIX C  y4eTOM  OCOOCHHOCTEU
MICUXO(PU3NYECKOTO PA3BUTHA, WHAUBUAYATHHBIX BO3MOXHOCTEH M COCTOSIHHS
3I0POBbS TAKUX OOydYaromuxcs (00y4Jaronierocs).

B mensx ocBoeHus ydeOHOW MporpamMMmbl JUCIHUIUIMHBI HHBAIAIAMH U
JUIAMHA  C  OIPAaHMYCHHBIMH  BO3MOXKHOCTSMH  370POBbS  YHHBEPCUTET
00€eCIIeYnBaET:

— JUISl AHBAJINJIOB M JIMI] C OTPAHWMYEHHBIMU BO3MOXXKHOCTSIMM 3JI0POBbsSI 110
3PEHHUIO: pa3MENICHUE B JOCTYMHBIX JJI1 O0Yy4arOlIUXCs, SBISIFOUIUXCS CIICTIBIMU
Wi  CIa0OBUIALIIMMHU, MeCTaXx M B aJanTUPOBAHHOM (opMe CHpaBOYHON
uHbOpMallMl O pacHUCaHUM Y4YeOHBIX 3aHATUN; NPUCYTCTBHE aCCHCTEHTA,
OKa3bIBAIOIIETO 00YyYaroEeMycsi HEOOXOUMYIO IIOMOIIb; BBIITYCK aIbTEPHATUBHBIX
(opMaTOB METOAMUYECKUX MATEPUANIOB (KpyIHBIA IpUdT Win aynnodaiinisl);

— JUISl UHBAIWJIOB W JIMI[ ¢ OTPAHMYEHHBIMU BO3MOKHOCTSMU 30POBBSI T10
CIIyXY: HaJ[JIe)KaIIUMH 3BYKOBBIMHU CPEJICTBAMH BOCIIPOU3BEICHNE NHPOPMAIIUK;

— JJIi UHBAJIUIOB W JIMIl C OTPAHUYECHHBIMH BO3MOXKHOCTSIMU 3J0POBbBSI,
MMEIOIIMX  HApyIIEHUsT  ONOPHO-ABUTATEIbHOTO  amnmapaTta:  BO3MOXHOCTh
OecpensTCTBEHHOTO JOCTYyIMa 00y4arouuxcs B yUeOHbIC MOMEILICHHUS, TyaJeTHbIE
KOMHAThl U Apyrue MoMernieHus: kadeaphl, a Takke MpeObIBAaHHE B yKA3aHHBIX
MOMEIIECHUSIX.

OOGyuaroruecs 13 ynciaa HHBAIUI0B U aull ¢ OB3 obecrieueHbl e4aTHBIMU
u  (uaM) DSIEKTPOHHBIMM  OOpa3oBaTeIbHBIMM  pecypcamMu B (opmax,
aJIaNTHPOBAHHBIX K OTPAaHUYEHUSIM WX 3710poBbsi. OOpa3oBaHHe OO0YYAIOIIUXCS C
OTPaHUYCHHBIMA BO3MOXKHOCTSIMU 3/IOPOBbSI MOXET OBITh OpPraHM30BaHO Kak
COBMECTHO C JIPYTUMH OOYYAIOIIMMHCS, TaK W B OTACIBHBIX TpyINInax WA B
OTJICJILHBIX OPTaHU3AIIMSIX.
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®OH/J ONEHOYHbLIX CPEACTB

1.1 KoHTpOJIbHBIE BONIPOCHI U 32/1aHNUS K IPOMEKYTOYHOI aTTeCcTAlUU

[TonsiTe HeomnpeneIeHHOCTH U PUCKA: OLEHOYHBIH M MH(OPMALMOHHBIN MOAXO0bI. THIIBI
CUTYaLi IPUHATHS PEIIEHUS U BO3MOXXHOCTH MEPEXO00B MEXAY HUMHU.

3amaua MPUHATHS PEIICHUs: SJIEMEHTHl MOJENH YIPABISEMON CHUCTEMBl U OCOOCHHOCTH
pELIEHNUs 3a]a4t B YCIOBHAX HEONPEAEICHHOCTH U pUCKa. rpsl ¢ Ipuponoin.

[IpunsiTHE peleHus B yCI0BUSX HEONpeaeIeHHOCTH [ [puHIMT TOCIe10BATENBHOTO CYKEHUS
MHOXECTBAa pPacCMaTpUBAaEMbIX albTepHATHB. I[IpUHIMIIBI JOMUHHMpOBaHUS: a0COIIOTHOE
JOMHUHUPOBAaHUE U TOMUHUPOBAHHUE IO COCTOSHUSM.

[TpunsiTHE peleHns B yCIOBHAX HEONIPEIEIeHHOCTH. M iest mpruMeHeHns KpUTeprueB BbIOOpa.
Kpurepuit Bansga. Kputepuii «makcumakcy. Kpurepuii Jlamuiaca. Kpurepuit Caugxa.
[Ipunsitue pemenuss B ycinoBusAx HeomnpeneneHHoctH. Kpurepuit ['ypBuuna: npoctodd u
0000menHbIi kputepuii ['ypsuna. CpaBHeHHE KpUTEPUEB BHIOOpA.

[IpunsaTre pemeHuil B yClIOBHUAX puUcCKa. MoaenupoBaHHE CUTYallMd PUCKA C MOMOUIbIO
CIly4ailHOM BEJIMYMHBI: JUCKPETHBIE M HENPEpPBIBHBIE pacnpeaenacHus. JJoMUHUpOBaHUE 110
BEPOSTHOCTH.

[IpunsiTue peumieHuit B yCaoBUSIX pucKa. TpagulIMOHHbIE KPUTEPUH CPAaBHEHHS] PUCKOBBIX
JIbTEepHATHUB: IIpeJe/ibHbIe 3HAaueHMs, HauOojiee BEpOSATHOE M OXHUIAEMOE 3HA4YCHUs,
XapaKTepUCTUKU BapuabenbHOCTH, KOMOMHUPOBAHHBIA KPUTEPHIA.

IIpunsaTue pemeHnii B yCHOBUSX pHUCKA. HempepbeIBHbIE paclpeleseHnusa ClIlydyalHOU
BeIMYMHBL. [IOTHOCTH BEpOsTHOCTU U (DYHKIHUS pacnpeneneHus. ' nctorpaMma Kak OCHOBa
JUTSl IPUHATHS pELIEHUS B YCIIOBUSX PUCKA.

ITpunsTue pemeHuil B ycnoBusx pucka. OLeHKa BEPOSITHOCTU COOBITHHM M TpaJUIIMOHHBIX
KPUTEPUEB 10 TUCTOIPAMME.

[Tpunstne pemenuit B ycnoBusix pucka. CoBpeMEHHBIE KPUTEPUH: CyMMa IOJ] PUCKOM
(Value-at-Risk (VaR)), Expected Shortfall (ES), Tail-Value-at-Risk (TVaR). Ux ornenka mo
THCTOTpaMMe.

[TpunsTHe pemennii B ycloBusx pucka. OnieHKka CrTouMOCTH HH(GOPMAITUH B YCIIOBHIX PUCKA.
WneanbHbiil 1 HEUAEATHHBINA SKCTIEPUMEHTHI.

[lonsitue cuctemsl ynpasnenus puckamu (CYP), ee uenu, 3amaun u tpeboBanus. Cxema
yIpaBieHus puckaMu opranuszanuu no cranaapry MCO.

Oranm  OLUEHKM pHCKa B paMKaX CHUCTEMBbl YIPABICHUS pPHUCKAMH OpTaHHU3AIlNH:
uaeHTU(UKAIKSI, W3MEPEHHE M OICHMBAHME PHUCKOB. MeTOmbl M3MEPEHHs] PUCKOB, HX
0co0eHHOCTH U 00sacTh NpuMeHeHus. KaprorpagupoBanue pucKoBOM CUTYaIHH.

ITonsTue w KiIaccudukanys METOJOB BO3AEHCTBUS HAa pHUCK. PerymupoBaHue W
(uHAHCUPOBAHNE PUCKOB, UX JOCTOMHCTBA M HEJOCTATKU.

Cerperanus 1 00beIMHEHUE PUCKOB: BBITO/IbI 1 00JIACTH MPUMEHEHUS.
Twuriel OTHOIICHUS YeTI0BEKa K pUCKY. TeopHst 0)KuIaeMOi OJIE3HOCTH M TEOPUSI TIEPCTIEKTHB.

1.2 Tembl NUCbMEHHBIX PadoT

Paboueit mporpaMMoii AUCIMILTAHBI HE MPETYCMOTPEHO.
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1.3 KoHTpoOJIbHBIE TOYKH

Homep koHTpOIBHOI THun KOHTPOJILHOI Cnioco0 npoBeneHust Homepa tem
TOYKH TOYKH
1 Konmponvuas paboma | ¢ nomouvio 1-4

MEXHUYECKUX CPeOCm8
U UHPOPMAYUOHHBIX
cucmem

2 Konmponvuas paboma | ¢ nomouvio 4
MEXHUYEeCKUX CPeOCm8
U UHPOPMAYUOHHBIX
cucmem

1.4 JIpyrue 00beKThI OlleHUBAHUSA

HaunmeHoBaHusi 00beKTa Cnoco0 npoBegenust Homepa Tem
OlleHUBAHHUS
Texywyuii KOHMPOIL C NOMOWbIO MEXHUYECKUX 1-7

cpeocmes u UHGOPMAYUOHHBIX
cucmem

1.5 CamocrosiTesqibHasi padoTa 00y4aroumerocst

HaunMeHOoBaHuUsI caMOCTOSTEIbHOH padoThI Homepa Tem
Tloozomoska Kk 1eKYUOHHBIM U NPAKMUYECKUM 1-7
3AHAMUAM

1.6 llIkana oeHUBAHUA Pe3yJIbTATA

[Ixanel OLIEHUBAHUS U TPOLIEAYPHI OLICHUBAHUS PE3YJIHLTATOB OOyUCHHUS IO
AUCHUILIMHE pernaMmeHTupytorcsi  [lomoxeHneM 0  TEKylleM  KOHTpPOJIE
YCIIEBAEMOCTH M TPOMEKYTOUHOM aTTeCTallud OOYyYarolMXCsl MO Mporpammam
BhICIIeT0 oOpa3zoBanus u [lonoxkeHrneM o 6ATITLHO-PEUTHHTOBON CUCTEME.

Jns  omeHKn CcPOPMHPOBAHHOCTH PE3YJAbTATOB OOYYCHUS TO JAUCIUILINHE
HCTMOJIB3YETCS 0AJIbHO-PEHTHHIOBASI CHCTEMA YCIIEeBAeMOCTH 00yYaIOIIMXCS

DopMON UTOrOBOTO KOHTPOJISL IO JUCHUILUIMHE SABJISAETCS 3a4€T, UTOTOBBIN
pe3yabTar (GopMHpyeTcss B COOTBETCTBHH CO IITKAJIOH, INPUBEICHHOW HHUXKE B
TadImIE:

baiel Onenka
<h5 He3zauer
>=55 3auer

IIkaJjia oueHUBaHUS pe3yJabTaTa
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2 (6amr mo 54)

JemoHCcTpHpyeT HemoHNMaHue TpodaemMbl. MHOTHE TpeOOBaHuS, MPENBABISEMBIE K
3a/IaHUIO HE BBHIMOTHEHBI.

JleMoHCTpHUpYETCS IEPBUYHOE BOCTIPUATHE MaTeprana. Pabora He3akoHUYCHA U /WITH
9TO IUIaruar.

3 (6amn 55-69)

JleMOHCTpHUpYeT YaCTUYHOE MOHUMaHue TPo0sIeMbl. BoabIIMHCTBO TpeOOBaHMIA,
MPEABSBISIEMBIX, K 3JaHUIO BBITIOTHEHBI.

Bnanenue snemenTamMu 3aJJaHHOTO MaTepraia. B OCHOBHOM BBITTOJIHEHHBIHN
MaTepHaJI MOHATEH M HOCUT ICIOCTHBIM XapaKTep.

4 (6amn 70-84)

JleMOHCTpUpYeT 3HAYUTEIBHOE IOHUMAaHUE TIPOOIeMBbl 0003HAYCHHON
JTUCIUILTUHON. Bee TpeboBaHvsl, MPEeIbIBISICMBIC K 3aIaHUI0 BHITOJTHCHBI,
CopeprkaHne BBIIOTHEHHBIX 33/IaHUH PACKPBITO U PACCMOTPEHO C Pa3HBIX TOUYEK
3peHusl.

5 (6amn 85-100)

JleMOHCTpUpYeT MOJTHOE MOHUMaHue pobieMbl. Bee TpeOoBaHYsI, TPEbIBISICMBIC
K 3aJIaHUIO BBITTOJHEHBI.

[IpomeMOHCTpHUPOBAHO YBEPEHHOE BIIAICHNE MAaTePHAIOM TUCIIUILINHBI.
BrinonHeHHbIe 3a/1aHUA HOCSIT IEIOCTHBIX XapaKTep, BHIMOIHEHBI B TOJIHOM
o0BeMe, CTPYKTYPUPOBAHbI, MPEACTABICHBI PA3JTIUYHbBIC TOUKH 3PCHUS,
MIPOAEMOHCTPHUPOBAH TBOPUECKHUN MOIXO.
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