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1. IlepeyeHb MIAHNUPYEMBIX Pe3yJbTATOB 00yYeHHS 10 TUCUHUILIMHE (MOIYJIIO0),
COOTHECEHHBIX € IVIAHUPYEMbIMH Pe3yJIbTATAMHU OCBOEHMS NMPOTrPAMMBbI

Hucnunnmna

«AHanus

OBJIAZICHUC CIICAYIOIHUMU KOMIICTCHIIUAMMU:

U IIPOrHO3UPOBAHHUE PBIHOYHBIX PHUCKOB»

o0ecrieunBaeT

Kon HaumenoBanue Kopn HaumeHoBaHue dTana
KOMIIETEHIM U KOMIIETEeHIM U 3TAaIa 0CBOECHUS 0CBOEHHS KOMIIETEHI[UH
KOMIIETEHIM U
IK-3 BEIOOp paIOHATBEHBIX IK-3 .2 Crioco0eH HCIob30BaTh
MH(OPMAIHOHHBIX CHCTEM H IIPUHLIUIIB U COBPEMEHHBIE
MH(OPMAITHOHHO — . METO/bl HOCTPOEHHS
KOMMYHHUKATHBHBIX TEXHOJIOTHH HH(bOPMAHOHHEIX CHCTEM
peIIeHNs IS yIIpaBICHUS
GIBHECOM IUTSL yIIpaBIIeHUS OM3HECOM
T1K-4 MPOBEJICHUE aHAJIN3a UHHOBALIUK B T1K-4.4 Croco0eH HCII0JIb30BaTh
SKOHOMHUKE, YIIPaBICHUH U MIPOBEACHHBIN aHAIN3
HHPOPMATMOHHO— WHHOBAIUH B
KOMMYHHUKATHBHBIX TEXHOJIOTHIX HHPOPMALNOHHO-
KOMMYHHUKaTHBHBIX
TEXHOJIOTHSAX JIJIs
JOCTIDKEHHS PE3yIbTaTOB

Menensxep NpoAyKTOB B 00/1acTH MH(POPMALMOHHBIX TexXHOJI0ruil. [Ipukaz Muntpyna
Poccun ot 20.11.2014 N 9151 (3apeructpuposano B Muntocte Poccun 18.12.2014 N 35273)
B pe3ynbrare 0CBOGHUS TUCLUIINHBI Y CTYIEHTOB JOJKHBI OBITh C(HOPMUPOBAHBI:

11 TPYIIION UX MEHEIIKEPOB.

3aKa3 U aHAJIM3 PE3yJIbTATOB
TeXHOJIOTUYECKHUX UCCIIEIOBAHUN B
MHTEpecax Cepuy MPOTyKTOB
(C/01.6)

PaspaboTka OM3HEC-TUIAHOB,
[ICHOBOI1 ITOJIUTUKY U CTPATETHH
[pa3BUTHS CEPUM IPOYKTOB
(C/02.6)

BaxroueHNEe TapTHEPCKUX
cornaleHuil U pa3BUTHE
oTHOMIeHMI ¢ aptHepamu (C/01.3)
YnpaBieHue OI0KETOM CepHH
npoykros (C/01.4)

YnpaBneHue rpynnoil MeHe 1xepoB
npoxykros (C/01.5)
[poaemxenue npoaykros(C/016)
3aKa3 ¥ KOHTPOJIb BHITTOJTHEHUS
[IPOTrpaMMBI ITPOEKTOB MO
CO3/IaHMI0, PA3BUTHIO, BHIBOJY Ha
[PBIHOK M IIPOJa’kaM HPOYKTOB
cepuu (C/01.7)

'YripaBieHue rnaTeHTaMu Ha
TEXHOJIOTHH, CO31aBacMbIE B
[pamkax npoaykros (C/01.8)

PazpaboTka npeiokeHnH 1o

OTD/TD Kona rana Pe3yabTaThl 00yueHUs!
(mpu HaIM4YuM npoerangapra) | ocBoeHUs
KOMIIeTeHIIUH
C - Ynpasienue cepueit nmpoaykros| I1K-3 .2 Ha YpOBHE 3HAHUMU: 3HATH. MPEAMET, METOAbl U OCHOBHBIE

KaTeropud  JTUCLUIUIMHBL - TEOPETHYECKHE OCHOBBI
JUCLMIUIMHBI, COLMAlbHBIE CETH KaK 00pa3oBaTeNIbHBIN
MHCTPYMEHT: OT BO3MOXKHOCTEH B HOHMCKE MH()OPMALMU U
oOMeHe 3HaHHUIMH

O  KOHCTPYHPOBAHHS ~ YHHKaJbHBIX IO3HABaTEIbHBIX
MEXaHH3MOB (HalpuMep, MPUIOKEHHH JUI1 COLMAIBHBIX
ceTeld 1 cMapT(HOHOB).

Ha YpOBHE YMEHUH: YMETh

— UCTOJIb30BaTh PE3yIbTaThl ICUXOJOTHYECKOTO aHAIM3a
JMYHOCTH B HHTEPECAxX IMOBBIIICHNS Y3PPEKTUBHOCTH
paboTEI. BIaeTh OCHOBAMH IICHXOJIOTHH yIIPABICHHS
YCJIIOBCUCCKUMHU pecypcaMI/I; BBICTpaI/IBaTB ACATCIABbHOCTH
Ha OCHOBE 3HAHUH O IICUXOJIOTHYECKUX 0COOEHHOCTIX
OM3HEC-TIPOIIECCOB;

Ha YPOBHE HABBIKOB: BJIAACTH

- HaBBIKAMH PaOOTHI C TICUXOJOTHUECKON JIMTEPaTypoH, C
MaTtepuajiaMmu KOHKPETHBIX IICUXOJOTHYCCKUX
UCCIICIOBAaHUKA 10  TeMaTWKe, ONM3KOW K  HX
PO eCCUOHANTBHOM NeSITeIbHOCTH;

— HaBBIKAMH MPAKTUYECKOTO HCIOIB30BaHUS MOTyYCHHBIX
MICUXOJIOTO-TICATOTUYECKUX ~ 3HAHUH B PasIUYHBIX
YCIIOBHSX JIEATEIHHOCTH,

— HaBBIKAMH pa3pabOTKA MOJETH MPOoQeCcCHOHATLHOMN
NESTETTPHOCTH C YYETOM BIHMSHHS DPEATbHBIX YCIOBHH M
(haxTopoB.

c(hOpMHUPOBATH Y CTYACHTOB HAIIPaBICHHOCTH Ha




OT®/TD
(mpu HaIM4YuM npodcerangapra)

Kon Tana
0CBOEHHS
KOMIIETEeHIIMH

Pe3yabrarsl 00yueHust

[IPUOOPETEHHIO U ITPOIAKE
TeXHOJIOTUYECKHX, TPOYKTOBBIX U
[IPOYMX MHTEIEKTYaIbHBIX
aKTUBOB U opranmsanuii (C/01.9)

MPAKTHYECKOE PEIICHHE TICUXOJIOTHUECKUX MPodIeMm,
CBsI3aHHBIX CO cepoii Ou3Heca.

WCIOJIBb30BaHMs 3HAHUIA IIEJIOCTHOTO MPECTABICHUS O
MICUXOJIOTHH OU3HEC-OPTraHU3aIMU KaK CHCTEMBI,

[1K-4.4

Ha YpOBHE 3HAHMH: 3HATh: MPEIMET, METOAbI U OCHOBHBIC
KaTerOpHH NICHXOJIOT UK On3Heca;

— OCHOBHBIE IICHXHYECKHE MEXaHU3MbI ()YHKIIMOHHPOBAHHS
Y Pa3BUTHUS JTUYHOCTHU B PA3NIMYHBIX BUIAX JIEATEIbHOCTH;

— INCHXOJOTMYECKHEe METONBI IO3HAHUS M CaMOIO3HAHM,
Pa3BUTHS, KOPPEKLMH U CAMOPETYIIALIHH.
CHCTEMATH3UPOBaTh 3HAHMSA CTYACHTOB O IICHXOJIOTUH
MaJlbIX TPYIII B Ou3Hece

- TEOpETHYEeCKNE OCHOBBI IUCHMILINHBI «[Icuxomorus
Ou3Heca; - MOHUMAaHKE JUYHOCTH B IICUXOJIOTHK OM3HECa,

Ha YPOBHE YMEHUW: yMETh OPUEHTUPOBATHCS B Pa3IMUHBIX
TICUXUYCCKUX MTPOABIICHUAX

— COBEpIICHCTBOBaTh COOCTBEHHBIC IICHXOJIOTMYCCKHE
CHOCOOHOCTH,  BBUIBISITH ~ CBOM  [CHXOJIOTHYECKHE
0COOCHHOCTH u JPyroro, pa3BHUBaThH cBOM
MHTEIUICKTYAIbHBIN U PO(ECCHOHATIBHBIN TTOTCHIIHAT;

— MCIOJIb30BATh PE3YJIBTATHI ICUXOIOTMYECKOTO aHAIN3a
JMYHOCTH B MHTEPECAX MOBBIMICHUS S PEKTUBHOCTH
paboThl. BIaJeTh OCHOBAMHU [ICHXOJIOTUH YIIPABICHHS
YCJIOBCYCCKUMHU pECypCaMu; BbICTpAnNBATh ACATCIbHOCTD
Ha OCHOBE 3HaHHH O IICUXOJIOTMYECKUX OCOOCHHOCTIX
Ou3HEC-TIPOIIECCOB

Ha YPOBHE HABBIKOB: BJIAACTH

HaBBIKAMHU Pa0OTHI C TICHXOJIOTUYECKOHN IJUTEPaTypoH, ¢
MaTtepuajliaMu KOHKPETHBIX IICUXOJOTHYCCKUX
WCCIIEIOBAaHUKA 10  TeMaTWKe, ONM3KOW K WX
poQeCCHOHANBHON NesITeIbHOCTH;

— HaBBIKAMH MPAKTUYECKOTO HCIOIb30BaHUS MTOTyYCHHBIX
TICUXOJIOTO-TICIAaTOTHYECKUX ~ 3HAHHH B PasIUYHBIX
YCIIOBHAX NIESATEIHHOCTH;

— HaBBIKAMH pPa3pabOTKH Monenu TpodeccHoHaTsHON
JACATCIIBHOCTH C YYE€TOM BJIMAHHUA PEAJIBHBIX yCHOBI/Iﬁ u
(haxTopos.

c(hOpMHPOBATH Y CTYACHTOB HAMPABJICHHOCTh Ha
MPAKTUYECKOE pelIeHUe MCUXOJIOTHIECKUX MPOOIIeM,
CBSI3aHHBIX CO cepoit OuzHeca.

WCIOJIb30BaHNUs 3HAHUN LEIOCTHOTO MPEJICTABICHHS O
TICHXOJIOTHH OM3HEC-OPTaHU3aIMH KaK CHCTEMBI

2. O0beM 1 MecTO IMCUMILIUHBI (MoayJisi) B ctpykType OII BO

JlucuuiuimHa «AHanMM3 W TPOTHO3MPOBAHWE PHIHOYHBIX PHUCKOBY» HMMEET WHJICKC
b1.B.JIB.08.02 o0bem akagemuueckux yacoB 108, 3 3.e., uzyuyaercs Ha 4 Kypce B 8 cemecTpe B
COOTBETCTBUH C Y4YEOHBIM IuUTaHOM. KONMYECTBO aKaJeMHUYECKHUX YacoB, BBIJACICHHBIX Ha
KOHTaKTHYIO paboTy ¢ mpernoiaBaTeneM - 36 4acoB, Ha CAMOCTOSATENIbHYIO paboTy 00yJaromuxcs
- 36 9acoB; (hopma MPOMEKYTOUHOH aTTECTAIIUN — IK3aMECH.

Jnis u3ydyeHHss JAQHHOM JUCHUIUIMHBI HEOOXOIMMBI 3HAHUS, YMEHHMS U HaBBIKH,
dbopMupyeMbIe IPEAIIECTBYIONIMMA JUCIUTUIMHAMHA: 3HAHUE KYyPCOB.

JucuumumHa - «L{uppoBoil MapKeTHHT U COIMATIBHBIC CETH SBIISICTCS OTOPOM IS TaKUX
JUCLUIUIMH Kak, «be30macHOCTh KU3HEAeATenbHOCTH», «VH(OpMAlMOHHBIH MEHEIKMEHT.
HaumenoBanus nocneayromux y4eOHbIX TUCHUIUINH: «be30macHOCTh JKU3HEACSITEIbHOCTH.




3. ConeprxaHue ¥ CTPYKTYPa JHCIHMILUIUHBI (MOTYJIsA)

O0beM JUCHHUILIMHBI, Yac. Dopma
KonrakTHas padora TEeKyLIero
KOHTPOJISA
HaumeHoBaHMe TeM 00yvaomuXCs ¢ p 4
Ne n/m npenoaaBarTejieM ycrneBaeMoCTH
(pa3neJioB) Bcero . | CP
10 BHIAM Y4eOHBIX 3aHATHH ,
MPOMEKYTOYHO
J | ap | m3 | Kcp pomesy
il aTTecTaluu
Tema 1 dunaHCOBEIC BpPEMEHHBIE
P 8 2 2 4 0
JO 03
Tema 2 duHaHCOBBIC PBIHKH, IICHBLI U
PBIHKH, I 8 2 2 4 0
pHUCK
Tema 3 OnHOMEPHBIE MOJEIN
JIHOMED A 8 2 2 4 0
BOJIATHUJILHOCTHU
Tema 4 MHoOTrOMEpHbBIC MOJEIU
p A 8 2 2 4 0
BOJIATHMJILHOCTHU
Tema 5 | Mepsl pucka 8 2 2 4
Tema 6 | IIporHo3upoBaHHE PBIHOYHBIX 8 5 5 4
PHUCKOB
MeTomp! MOAETHPOBAHUS
Tema 7 VAR 11 oI1- IHOHOB U 8 2 2 4
oOuranmit
TectupoBaHme Ha OCHOBE
HCTOpHYE- CKUX JAHHBIX
Tema 8 pHHe A 8 2 2 4
(backtesting) u cTpecc-
TECTUPOBAHUE
Teopus sxcTpeMaabHBIX
Tema 9 PHA SKCTP ¢ 8 2 2 4
3HAYCHUN. DHJOTCHHBIA PUCK
IIpomexxyTodHas aTTecTamus 36 SK3aMeH
Bcero o qucrnruinae 108 18 18 36

* — npu npuMeHeHUlU SIeKMPOHHO20 00y UeHUs, OUCTNIAHYUOHHBIX 00PA308AMENbHBIX MEXHOIOSUL 8 COOMBEMCMEUY
¢ YUeOHbIM NIAHOM;

** — dhopmbl mexyweco konmponsa ycnesaemocmu: onpoc (O), mecmuposanue (T), koumponvras paboma (KP),
konnoxeuym (K), acce (3), pegpepam (P), oucnym (/) u op.

Conep:kaHue TMCHUILIHHBI (MOYJIf)

Pa3nes 1 ®unaHCcOBbIe BpeMEHHbIE PSibI
OCHOBHBIE CBEAECHUS W3 TEOPUU BEPOSTHOCTEM W MATEMATHYECKOW CTAaTUCTHKH.
OCHOBHBIE  TIOHATHUS BPEMEHHBIX  PsIOB. ABTOKOBapHaluss M  aBTOKOPPEISALHUA.
CranuoHapHOCTb. benblil irym.
[Ipoctele  Mozenu  BpeMEHHBIX  psAAOB. Mojenb  CKOJb3sIIe — cpeaHei.
ABtoperpeccuonnas mozenb. Moaenbs ARMA. CriyqaitHoe Oyk1aHue.

ITpoBepka cratuctuueckux rumnore3. OmmlOku 1-ro u 2-ro poja, MOIIHOCTH TecCTa.
TectupoBanne HopMmanbHOCTH. ['paduueckne w™etonsl: rpadukun QQ. TectmpoBaHme
aBTOKOppensauuu. Tect DH- rima LM i kmactepoB BOJIATHIIBHOCTH.

Bgenenune B R. Beenenune B Matlab.

MeTtoa MakCUMalIbHOTO TIPABIOIIOI00MS M €r0 pearn3arusl.

Pa3nen 2 ®uHaHcoOBbIE PHIHKHU, HEHbI M PUCK




Hensl, noxomnoctu U (oumoBeie mHAECKCH. Cratuctuka S&P500. JloxomHoctu u
BOJIATUJIBHOCTD. OTCYTCTBI/IG HOpMaJ'HJHOCTI/I N «TSKCIIBIC XBOCTHI» paCHpeI[eJICHI/IH.
W nentudukaius «Tsokeabix XBocToBy. Henmuueitnblie 3aBucuMocTr. Komysibl.

Pa3nen 3 OnHoMepHBIE MO/I€JIH BOJIATHIBHOCTH
MonenupoBanue BosatwibHOCTH. [Ipocteie Momenu BonatmwibHOCTH. GARCH 1
yYCIOBHAsE  BOJIATHIIBHOCTh.  OIIGHKM  MaKCUMalbHOTO  MPAaBIONONO0us  Mojelnei
BoJIaTHIBHOCTH. J{narnoctuka mozeneit BonarwnbHocTU. Ilpumenenne ARCH u GARCH.
Hpyrue mogemu tuna GARCH. AnbrepHaTHBHBIE MOJIEITN BOJIATUIILHOCTH.

Pa3nes 4 MHoromepHsbie MO/IeJ I BOJIATUILHOCTH
MHoroMepHOe MPOTHO3UpPOBAaHHUE M0XOMHOCTH. OprtoroHanpHas monaenb GARCH.
Mopenu CCC u DCC. CpaBHeHHE OIICHOK

Pa3nen 5 Mepsl pucka
Omnpenenenue u u3MepeHue pucka. Bonatmibnocts. Metononorus VAR.

Pa3nen 6 IlporHo3npoBaHue pbIHOYHBIX PUCKOB
Hcrtopuueckoe monenupoBanue. Mepsl pucka U napamerpuueckue meroabl. VaR c
3aBUCSIIEN OT BPEMEHH BOJIATHIIBHOCTBIO.

Pa3znen 7 Metoabl moaesupoBanus VAR 111 on-uMOHOB U 00JMrauui
I'eneparopsl  mceBmOCTy4YallHBIX — ymcen. MozenupoBaHue II€HOOOpa3OBaHUS.
MonenupoBanue VaR st oqHoro aktuBa. Moaenuposanue VaR noptdens. Bonpockr onieHkn
Ka4ecTBa MOJEIUPOBA- HUSI.

Pasnen 8 TecrupoBanue Ha ocHoBe ucTopuyecku x namubix (backtesting) u
cTpecc-
TeCTUPOBaHUE
OueHku peIHOYHOTO pucka. Mctopudeckoe TectupoBanue 1t S&P500. TectupoBanue
VaR mns S&P500. Ctpecc-TectupoBanne. AHaIN3 ClIEHAPUEB M MOJIEITH PUCKOB.

Pa3nen 9 Teopusi 3KcTpeMaJIbHBIX 3HA4YeHUI. JHIOTeHHBIN PUCK.

Tunel xBocTOB pacnpeneneHuil. OO0OIIEHHOE pacHpeereHue HSKCTPEMaTbHBIX
3HayeHUH. J[0XOIHOCTh aKTHBOB M «TsKeJble XBOCTbI» pacnpeaeneHuil. [Ipumenenue EVT.
O6o6mmenHoe pacnpenenenue [lapero. Meron Xwmna. [Ipumenenne k mHmekcy S&P500.
Arperanisi u cBepTka. Bpemennsle 3aBucuMocTH. IlocnencTBus [uist  ynpaBiieHHs
¢unancoBeiMu puckamu. Kpusuc 2007-2010 rr.. DHIOTEHHBIE PHIHOYHBIC IEHBI. J[BOitHAs
ponb 1eH. J[MHaMu4eckue TOproBbele crpaTeruu. Jlenpra xemkupoBaHue. MoaenupoBaHue
00paTHOM CBSI3U. DHJOTEHHBIA PUCK U KPU3HCHI.

4. MarepuaJbl TeKylIero KOHTPOJIsl yCeBAeMOCTH 00y4arommuxcs U (poH/1 OLleHOYHBIX
CpeICTB MPOMEKYTOYHOM ATTeCTAUM 10 TUCHHUIJIMHE (MOYJII0)
4.1. ®opMbl U METOJIBI TEKYIIETO KOHTPOJISI YCIIEBAEMOCTH M IPOMEXKYTOUYHOM aTTeCTal|H.

B xome peanmmzanmu AUCITUTUTMHBI HWCTOJIB3YIOTCS CIEAYIOIIHNE METOABl TEKYIIETO
KOHTPOJIS YCTIEBAEMOCTH O0yUYaIOITUXCS:
- IPY TIPOBEICHUH 3aHATUHN JIEKIIMOHHOTO THTA: Oecena (Iuajior) ¢ 00yJaromMucs,
- TpU MPOBEJICHUU 3aHATUH CEMHUHAPCKOTO THIIA: JOMAIlHHE PaboThl MO TEMaM MPAKTHUECKUX
3aJIaHMHi1, ICCH.
4.2. MarepuaJibl TEKYIIETO KOHTPOJISL yCIIEBAEMOCTH.

B Teuenue cemecTpa BBIMOIHIIOTCS JOMAaIIHUE pabOThI M 3CCE MO TEMaM JIEKIIMOHHBIX U
CEMHUHAPCKHUX 3aHITUN. Pe3ynbTaThl BBIMOTHEHHS JTUX pPA0OOT SIBISIOTCS OCHOBaHHEM JIJIS



BBICTABJICHUSI OIICHOK TEKYILEro KOHTPOJS. YUMTHIBAIOTCS TakKKe pe3ylbTaThl pabOThl Ha
MpaKkTUYECKUX 3aHATUSIX. CTYIEHT JIOMYCKAETCA K K3aMEHY, €CJIM Y HETO €CTh MOJIOKUTEIbHbIC
OLICHKH 10 BCEM MaTepHalIaM.

IIkana oueHUBaHUS TEKYILIEr0 KOHTPOJIS

10-
OanpHas
HIKaia

TpamunuonHas 1mkana

«3auTeHo»/
«He 3auTeno»

Onpenenexnue

10

OTiIM4HO

3a4yTeHo

[lonuele, rirybOKHME W CHUCTEMAaTHYECKHE 3HAHUS,
3HAKOMCTBO C  JIONOJHUTENIBHOM  JUTEpaTypoil,
NIOJIHBIA U MPAaBUJIbHBINA OTBET, TBOPYECKUI IIOIXO0] B
NOHMMaHWU W U3JIOKEHWH Yy4eOHOro MaTepuaia,
[IOJIHOE  BBINOJIHEHHE  MEPONPUATUH  TEKYILEro
KOHTPOJISL.

OTan4YHO

3auTeHo

[onuele, riyOOKME W CHUCTEMAaTHUYECKHE 3HAHUS,
HOJHBIM M MPaBWIBHBINA OTBET, IOJIHOE BBIOJIHEHUE
MEpONPHUITUH TEKYIEro KOHTPOJIS.

OTian4YHO

3auTeHo

IlonHble M cHCTeMaTHYCCKHUE 3HaHUsA, OTCYTCTBUE
CYHICCTBCHHBIX HETOYHOCTEH B OTBETC, IIOJIHOC
BBITTOJTHCHHC MepOHpI/IﬂTI/Iﬁ TCKYIICTO KOHTPOJIA.

Xopouio

3auTeHo

JlocTaTouHO TONHBIE W CHCTEMAaTHYECKHE 3HAHUS,
OTCYTCTBHE CYIIECTBCHHBIX HETOYHOCTEH B OTBETE,
HUMEIOTCS MIOTPEITHOCTH npu BBITIOJTHEHUN
MEpONPUATHH TEKYIIET0 KOHTPOJIS.

Xopouio

3auTeHo

JlocTaTo4yHO TONHBIE W CHCTEMAaTHYECKHE 3HAHUS,
OTCYTCTBHE CYIIECTBEHHBIX HETOYHOCTEH B OTBETE,
UME0TCS HOTPEIIHOCTH npu BBITTOJIHEHUH
MEPONPHUITUH TEKYIEro KOHTPOJIS.

VY 10BIIETBOPUTEIIBHO

3auTteHo

3HaHHE OCHOBHOrO y4yeOHOro MaTepuaiga B oObeMe,
HEOOXOMUMOM MJIs JanbHeimed y4eObl U paboTHl,
HUMCHOTCA MOTPEIIHOCTHU npu BBITNIOJTHCHUH
MEpPOIPUITHH TEKYILEr0 KOHTPOJISI U IIPU OTBETE.

VY 10BIIETBOPUTEIBHO

3auTeHo

3HaHHME OCHOBHOTO  ydeOHOro Marepuaiza B
MHUHUMAQJIBHOM ~ 00beMe,  HEOOXOAUMOM  JJIs
JanmpHeWmed — y4eOl uW paboTh,  HUMEIOTCA
NOTPEIIHOCTH  NPH  BBITOJHECHHH  MEpONpPUATHIl
MPOMEKYTOYHOIO KOHTPOJISL ¥ IPH OTBETE.

HeynosnerBopurensHO

He 3auteno

WmeroTcst  CyHIECTBEHHBIE — MMOTPEIIHOCTH  TPH
BBITOJTHEHHUH MEPOINPHUATHH TEKYIIEro KOHTPOJIS,
JIOITYTIICHBI CyIIECTBEHHBIC OIIUOKH npu
oTBeTe, HEO0O0XOIUMa HEKOTOpas JOMOJHUTEIbHAsS
pabora.

HeynosnerBopuresbHo

He 3auteno

Nmerorcs mpoOensl B 3HAHUSAX 10 3HAYUTEIHLHOM
4acTH y4ebHOTO MaTepuania, JIOITYTIICHBI
CYIIIECTBEHHBIC OIMMOKKA TIPU OTBETE, HEOOXOaAMMa
3HAYWTENbHAS JIOTIOJIHUTEIbHAS yaeOHas padoTa.

HeynosnerBopuresbHo

He 3auteno

He BbIIOJNIHEHBI NPENyCMOTPEHHBIE IPOrpaMMOil
3aJaHusg, He OTpabOTaHBl MPAKTHYECKHE WIH
n1abopaTopHbIe 3aHATHS, HEOOXOANMBI
JIOTIOJTHUTENBHBIE 3aHATHS MO COOTBETCTBYIOLICH
JUCLUILIMHE.

HeynoBneTBopuTENbHO

He 3auteno

Hapymenue akajieMu4ecKux HOpM (IU1aruar M T.11.)

4.3. ®opmbl,

MeTOobI (CpeACTBA) MPOMEKYTOYHOM aTTecTaliH.
4.3.1. Ing KOHTPOJS YCBOCHHUS IAHHOW JUCHUIUIMHBI y4eOHBIM ILJIAHOM MPETYCMOTPEHBI
9K3aMeH (8 COOmeemcmeuy ¢ yueOHbIM NIAHOM), KOTOPBIA HPOBOIUTCA B YCTHOU (opme.
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3amaHusi coepikaT BOIPOCHL, B KOTOPHIX HEOOXOIUMO HCIIOIb30BaTh TEOPETUUECKUE 3HAHUS U
NPaKTUYECKOE 3a/1aHue, JEMOHCTPHUPYIOIIHE CIOCOOHOCTD

Ha sx3aMeH BBIHOCSTCS OCHOBHBIE BOIIPOCHI, pacCMaTpUBaeMble B paMKax BCETO Kypca.
OCHOBOI AJ151 ONpeIeNICHHs OLIEHKHU CIYKHUT 00bEM M YPOBEHb YCBOCHHUS CTY/IEHTAMU MaTepHaa,
MPEelyCMOTPEHHOTO MPOrpaMMoOi JaHHOTO Kypca U TMOJBEACHHUS HUTOTOB IO pe3ylbTaTraM
BBITNIOJHEHMS 3a/1aHUH TEKYILIEr0 KOHTPOJISL YCIIEBAEMOCTH.
4.4. Meronuuyeckue MaTepuabl IO MPOBEAECHUIO TPOMEXKYTOUHOM aTTeCTalluu

DK3aMeH TPOBOAUTCS B COOTBETCTBUH C TpaduKoM y4eOHOro mpolecca y4eToMm
MPOBEJCHUSI MOHHUTOPHHIAa YpPOBHS OCBOCHHS KOMIIETEHIIMM IO pPe3yibTaTaM BBIOJIHEHUS
CaMOCTOSITENIbHBIX 3afaHui. OLEeHUMBaHUE OCYIIECTBISIETCS B COOTBETCTBHUM CO UIKaJION
onieHuBanusl. CTyZieHTaM, HEe BBIMOJIHUBIIUM JOMAIITHUE 3aaHusl U (WJIH) KOHTPOJIbHbBIE 3a/IaHus
M0 YBOKUTEIBbHBIM IPUYUHAM, MPEJOCTABIISIETCS BO3MOXHOCTh UX BBIOJIHEHUS U CIAUU.

BOl'lpOCLI K 9K3aMEHY

ABTOKOBapuanus 1 aBTokoppessusa. CTaimoHapHOCTh BPEMEHHOTO psania benblil mym.
Mogenb ckoib3sieit cpenneil. ABToperpeccuonHasi mojelnb. Monenbs ARMA.
CrnydaiiHoe Oty aaHue

. TecTupoBanre HOpPMaJLHOCTH pacnpeneneHus. ['padudeckue metonsl: rpaduku QQ.
TecTupoBaHue aBTOKOPPEISIUH.

NS

5. Tect Onurna LM nis knactepoB BojaTuiabHOCTH. Bompocs! onienkn ML.

6. Wudopmanronnas MaTpuiia.

7. CBoiicTBa OIEHOK MaKCHMAalbHOTO IMpaBaononodus. OnTuMmanbHble MOPOIEAYpPHI
TECTUPOBAHUSI.

8. Tect oTHOMIEHUs ipaBaonoaoous. Tect Banba.

9. DoHI0BBIE NHIEKCHI.

10. Cratuctuka S&P500 B R 1 Matlab. Kimaccrl BomarunsHoct 1 ACF.

11. OTCcyTCTBHE HOPMATBHOCTH U «TSKEIBIE XBOCTHD. CTATUCTUYECKUE TECTHI IS «TSHKEITBIX
XBOCTOBY. ['padnueckue METOIbI aHANIN3A «TSHKEIBIX XBOCTOBY.

12. [TocnencTBust HCTIOMB30BAHUS «TSKEIBIX XBOCTOB» B (hruHaHCaX. [IprMepbl HEMMHEMHBIX
3aBUCUMOCTEH.

13.  Komymsl. 'ayccoBas xomyna

14.  IlpumeHeHue Komyi.

15.  IIpoOraemsl npu UCHIOIB30BaHUU KOMYJI. MO CKOMB3SIIUX CPEAHUX.

16. Moneas EWMA.

17. GARCH u ycrnoBHas BOJATHIBHOCTb.

18. «[Tamate» mogenu GARCH. ®ynkuus npasnononodus ARCH(1).

19. Oynkuus npasgononoduss GARCH(1,1). luarnoctuka Mojeneil BOJIaTUIbHOCTH.

20. Tect oTHOIIEHHSI TPABAONIOAO0MS U 3HAYEHHE MMapameTpa. AHAITU3 OCTaTKOB MOJICTIH.

21.  Ilpumenenne ARCH u GARCH. I'paduueckuii ananms.

22.  JNpyrue monenu tuna GARCH. Ilpumenenune moneneii APARCH. AnbrepHaTHBHBIE
MoJieH BoJaTuiIbHOCTH. CToXacTH4ecKasi BOJaTUIbHOCTD.

23.  Mogens EWMA.

24. OptoronanpHast momenb GARCH. Ilocrosuubie ycmoBable koppemsinuu (CCC).

Junamudeckue ycnoBHble koppemsiiuu (DCC) Muoromepnsie pacumupenus GARCH. Mogens
BEKK.

25.  OmnpezeneHue U U3MepeHUE pucka. BoraTuibHOCTS.
26.  CoOTHOIIICHHE PUCKOB.
27.  SBngerca nmu VaR oTpuLaTeNbHBIM WIM TOJOXUTENbHBIM YHciaoM? Tpu mara B

BbIYMCIICHHSAX VaR.
28.  Hurepnperauus u ananus VaR.
29. VaR v HOpManbHBII 3aKOH pacnpenenenus. Mcropuyeckoe MOIeTMpOBaHUE.



30.  Mepsl pucka u mapaMeTPUIECKUE METOJIBI.

31. VaR c 3aBucsIIEl 0T BpeMEHU BOJIATWIBHOCTBIO. JIMHEHHBIE KOHTPY3HTHBIE T€HEPATOPBI.
32. Heomnopomnwie reHepaTopbl ciaydaiiHbix uymcen (I'CYU) m meroasl TpaHchopmaiuu.
MonenupoBanue IIeHO0Opa30BaHUs OOIUTAIHH.

33. MopenupoBanue VaR nis omnoro aktuBa. MonenupoBanue VaR s moprderns.

34.  Hcropuueckoe tectupoBanue. Mcropuueckoe tecctupoBanue S&P500. TectupoBanue

VaR mna S&P500.
35.

Crpecc-TecTupoBaHHE.

36. Teopust SKCTpeMaIbHbIX 3HaY€HUH. THUITBI XBOCTOB.

37.  O06001EeHHOe pacTpeereHne SKCTpeManbHbIX 3HaueHui. [Ipumenenue EVT.
38. O600menHoe pacnpenenenue [lapero. Meton Xumna.

39.  Duporennsiii puck. Kpusuc 2007-2010 rr.

40. DHJIOT€HHbIE PHIHOYHBIC IIEHBI. J[BOITHAS POJIb 1IEH.

41.  JluHaMu4eckue TOpProBble cTpaTeruu. [lenbra XeKUpoBaHue.

42.  MopaenupoBaHue 0OpaTHOMN CBS3H.

MeTtoauyeckue mMaTepHualibl, Onpeae/siioliiie MpoueAypbl OLeHUBAHUS 3HAHMI, YMeHWUI,

HaBBIKOB H (I/IJ'[I/I) onbiTa JI€eATCIbHOCTH,

XapaKTECPU3yIIMX I3Tallbl (l)OpMHpOBaHI/Iﬂ

KOMIIeTeHIM i
Kopn HaumenoBanue Kon HaumeHoBaHue dTana
KOMITETeHIIHH KOMITeTeHI[AH JTana OCBOEHUsI OCBOEHUS KOMITIETEHIIMT
KOMITeTeHI[HH
I1K-3 BBIOOP paIOHATBHBIX IIK-3 .2 Crioco0OeH HCIob30BaTh
MH(OPMALMOHHBIX CHCTEM MIPUHIUIIBI 1 COBPEMEHHBIE
MH(OPMALHOHHO — 5 METOfIbl [OCTPOEHHUS
KOMMYHUKATHUBHBIX TEXHOJIOTHUU HH(bOpMaHI/IOHHLIX CHeTeM
peLICHUs 1S yIIPABICHUS
GH3HECOM JUTSL yIpaBlieHus1 Ou3HECOM
[K-4 nmpoBeJieHUe aHanu3a nHHoBanuii B | [1K-4.4 Cnoco0eH UCTonb30BaTh
OKOHOMUKE, YIIPaBJICHUU U HpOBeI[CHHI)IIjI aHaJIu3
MHPOPMALIMOHHO— WHHOBAIUH B
KOMMYHUKATHUBHBIX TEXHOJIOTUAX I/IH(I)OpMaI_[I/IOHHO-
KOMMYHHUKATUBHBIX
TEXHOJIOTHSIX ISt
JOCTHXKEHHS PE3yJIbTATOB

Kpurtepun ocBoenusi ypoBHsi (pOPMHUPOBAHUSI KOMIICTCHIMH

JTan 0CBOEeHMA IHoka3zarenn Kpurepuii oueHnBanus Ouenka
KOMIeTeHIHH OLleHMBaHUSI Kax (¢ xaxum kauecmseom) (0as11b1)
Ymo oenaem 6bINOJIHAEMCS Oelicmaue.
obyuarowuiics (Kakue Coomegemcmagyem oyenke
Oeticmeusi cnocobex KOMIUYHOY 8 WIKATE
8bINOTHUMD), oyenusanus ¢ PII/].
noomeepaicoas Iman
0CBOEHUsL KOMNemeHYuU
2 3ran (KoJ 3Tamna: JesiTenbHOCTHBIN — | Onpeneneno ONTUMaJIbHOE |YCTHOE
IK-3.2) Crocoben noctpoenre UC u UKT B | konmuyecTBo HEOOXOAMMBIX s [COOECEI0BaHHE
HCITOJIb30BaTh COBpPEMEHHOM paborel MC anmapaTHeIX H TectupoBaHue
TIPHUHIUIIBI 1 POrPaMMHO-TEXHHYECKOI | porpaMMHBIX pecypcoB [IpomMexyTOUHAS u
COBpPEMCHHEIC cpene; wWHGOPMAIIMOHHBIX CripoeKTHpOBaHa WT- ATOTOBas aTTeCTaIl|sA
METOJBI ITOCTPOEHHS | CEPBHCOB U PECYPCOB; unbpactpykrypa UC ¢ yuerom
HH(OPMALHOHHLIX pemaemMbIX 3a7ad U PecypcHOTO
CHCTEM ISt
obecrieueHns
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CeTe, CHCTEMHOIO W
MPUKIITHOTO
MPOTrPaMMHOTO
obecrieueHns U pecypcoB.
[IpumensieT coBpeMeHHbIE
METO/IBI ¥ IPUHIUIIBI
MOCTPOCHUS
MH(OPMALMOHHBIX CUCTEM
JUISL COBEPILIEHCTBOBAHHMS
NC u UKT ynpasneHus
Ou3HECOM

MPEATPUATHS

JTan ocBOEHUsI IToka3arennb Kpurepmuii oneHuBaHuA Ouenka
KOMIeTeHIHH OlLleHMBaHUSI Kax (c kaxum kauecmeom) (0anbI)
Umo denaem 6bINOIHsIemCst Oelicmaue.
obyuarowuiics (kaxue Coomeemcmayem oyenke
Oeticmesusi cnocoben «OMIUYHOY 8 WKaNe
BHINOJIHUMD), oyenusanus ¢ PI1/].
noomeepaicoas Iman
0C80€eHUs KoMnemeHyuu
yIpaBJICHUS OcymiecTBisier omeHky | [TocTpoeHa apxuTekTypa
Ou3HECOM BBIYUCITUTEIBHBIX CUCTEM U | BBIYUCIUTEIBHON CUCTEMBI

4 stam (ko dTamna:
I1K-4.4) Cniocoben
HCTIONB30BaTh
MIPOBEICHHBIN
aHaN3 MHHOBAIIUN B
HHPOPMALNOHHO-
KOMMYHHUKATHBHBIX
TEXHOJIOTUSX IS
JOCTIDKEHUS
pe3yIbTaToB

JledaTenbHOCTHBIN — aHaIN3
WHHOBalmu B cdepe
HHPOPMAIMOHHO-
KOMMYHHUKATHBHBIX
TEXHOJIOT Uil

Wcnone3yeT npoBeneHHbBIN
aHaM3  WHHOBAllUM B
HHPOPMALMOHHO-

KOMMYHHKATHBHBIX

TEXHOJIOTHSIX,
OTBEUaroIHe
HPEATIPUATHS

crierugpuke

Ocy1iecTBieH aHaIM3
MHHOBaLUH Ha OCHOBE
pa3paboTaHHOTO KpUTEpHUs
3¢ dhexTHBHOCTH

PazpaboTtaHbl NpeIoKeHUs IS
UCIIONIb30BAHHUS B
HHPOPMALMOHHO-
KOMMYHHUKaTHBHBIX
TEXHOJIOTHUSIX, OTBEUaloIue

crietduke npeanpusTUs

TECT

MeToauueckue MaTepHUaJibl IO Mpoueaype OuCHUBAHUA
HpOMC)KYTO‘-IHaH arrecTaiusd 1Mo JUCHHUIINIMHE IPOBOAUTCA B COOTBCTCTBUU C YueOHBIM

IUIAHOM BO 8-M ceMecTpe B BHJE SK3aMEHAa B NEPHOA 3a4eTHO-IK3aMEHAI[IOHHOM CEeCCHU B
COOTBETCTBUH € I'pa)KOM IIPOBEIECHUS 3a4€TOB, IK3aMEHOB U 3alllUThl KyPCOBOT'O MPOEKTA.
OueHka 3HaHMH CTyZIE€HTa Ha 3a4yeTe OIpeNesseTcsl €ro Y4YeOHBIMU JOCTHKEHUSIMH B
CEeMECTPOBBIA TNEPHOA M Pe3yJbTaTaMu PYOEKHOTO KOHTPOJIS 3HAHUW W BBIOJHEHUEM UM
3aJlaHus.

OcHOBOI 117151 OIIPEJIENIEHNs OLIEHKH CIIY>)KMT YPOBEHb YCBOEHUS CTYACHTAMU MaTepuaia,
MPeyCMOTPEHHOI0 JaHHOM paboueil mporpaMmoHu.

S. MeTtoauyeckue ykazaHus AJ1s1 00y4aroLUXCs 110 OCBOCHUIO M CIUIIHHbI
OOyuenne Mo MUCHMIUIMHE MpenojaraeT M3ydeHHe Kypca Ha ayJUTOPHBIX 3aHATHSIX
(Jlek1MY, CeMHHApBhI, TPAKTUUECKHE) 3aHATUSX.
CemuHapckue 3aHATHS TUCIUIUTMHBI IPEATOJIATaloT UX MPOBEJICHNE B pa3IMYHbIX (popmax
C LENbIO BBISBJICHUS MOJTYYEHHBIX 3HAHUI, YMEHUH, HABBIKOB M KOMIIETEHIIMH C MPOBEIECHUEM
KOHTPOJIBHBIX MEPOIIPUATH, ONMCAHHBIX B II. 4.1.
C uenplo oOecrieYeHHs YCIENHOTO OOY4YeHUsI CTYJEHT JOJKEH TOTOBUTHCSA K JIEKIIHH,
MIOCKOJIbKY OHA SIBJISIETCS BayKHeH1Ie popMoii oprannsanuu yaeOHOro npoiecca, moCKOJIbKY:
— 3HaKOMHT C HOBBIM y4€OHBIM MaTepHAIIOM,
— pa3bACHAET y4eOHbIC FIIEMEHTHI, TPYAHbIC I TOHUMaHHUS,
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— CHCTEeMaTH3UpYyeT y4eOHbI MaTepual,
— OpHUEHTHPYET B y4eOHOM IpoIecce.
Ilo0comoeka k nexyuy 3aKII04aETCS B CIECIYIOIIEM:
— BHUMATEJIbHO MPOYUTANTE MAaTEpUAN IPEIBbIAYIIEH JIEKINH,
— y3HalTe TeMy MPEACTOSAIICH JEKIUH (110 TEMAaTHYECKOMY IIIaHy, 10 HHPOpPMaLuU
JIEKTOpA),
— O3HAaKOMBTECh C YUCOHBIM MaTEPHAIOM IO YUYCOHUKY U YI€OHBIM TTOCOOHUSIM,
— ToCTapalTech YSICHUTh MECTO HM3y4aeMOW TeMbl B CBOeH mpodeccrmoHaIbHOM
MOJTOTOBKE,
— 3aIlUIIATE BO3MOXKHBIE BOTIPOCHI, KOTOPBIE BHI 33/1aIUTE JIEKTOPY Ha JICKIUH.
Hanucanue scce:
CTyneHTOM JEeMOHCTPUPYIOTCSI yYMEHHMSl BBIABUTH TNpoOieMbl B  K30paHHOW  Teme,
IPOaHAIN3UPOBATh ux, apryMEHTHPOBAHHO U3JI0KHUTh coOCTBEHHOE MHEHHE;
IPOJIEMOHCTPUPOBATH TBOPUECKUIA MTOAXO0]T K OCMBICIICHHUIO MPEATI0KEHHOM TEMBI.
[Tpu HanmMcaHUM SCCE CTYACHT PYKOBOACTBYETCS CIICAYIOIIMMHU KPUTEPHIMU:
— HaJIA4YME YETKOH U JIOTUYHOM CTPYKTYpPBI TEKCTA;
— HaJIWYHE B 3CCE aBTOPCKOH MO3UINH IO pacCMaTprUBaeMoil TpoOIeMaTHKeE;
— 00OCHOBaHHOCTh, apPryMEHTHPOBAHHOCTb, JOKa3aTEJIbHOCTh BBICKA3bIBAEMBIX
MOJIO’KEHUH U BBIBOJIOB aBTOPA;
— oTcyTcTBUE Opdorpapuiecknx, MyHKTYAl[MOHHBIX, CTHJIMCTUYECKUX, a TaKXKe
(haKTHYECKUX OIITHOOK;
— COOTBETCTBUE 0(OPMIICHUS paOOTHI IPEABSABIISIEMBIM TPEOOBAHUSM.
— CJlaya 3CcCce B yCTAHOBJICHHBIN CPOK.
llo0comoska Kk cemunapcKum 3auamusm.:
— BHUMATEJIBHO TMPOYUTAUTE MaTepuall JIEeKIUH, OTHOCAIIMXCS K JaHHOMY
CEMHMHApCKOMY 3aHATHIO, 03HAKOMBTECh C YUEOHBIM MaTepHalioM MO YYeOHUKY U
y4eOHBIM TTOCOOUSIM,
— BBINAIIATE OCHOBHBIE TEPMUHBHI,
— OTBETHTE HAa KOHTPOJBHBIE BOMPOCHI IO CEMUHAPCKUM 3aHSATHSIM, TOTOBBTECH 1aTh
pa3BEpHYTHIM OTBET Ha KaXKAbII U3 BOIIPOCOB.
— YACHUTE, KaKHhe yueOHbIEe 3JIEMEHThl OCTAINCH JJIsl BAC HESICHBIMHU U ITOCTAPAUTECH
MOJyYUTh Ha HUX OTBET 3apaHee (0 CEMHUHAPCKOTO 3aHSTHS) BO BPEMs TEKYIIUX
KOHCYJIbTAIMH MperoiaBaTes.
Yurure, 4TO:
— TOTOBHUTBHCS MOXXHO WHAWBHIYAIbHO, MapaMd WJIA B COCTaBE MAJIOH TPYIIIHI,
nocienHue ABIA0TCs 3 (HeKTUBHBIMU (hopMaMU pabOTHI;
— pabouast mporpamMMa JUCHMIUIMHBI B 4YacTH LeJed, NEpevyHI0 3HAHWH, YMEHHUH,
TEPMUHOB M Y4Y€OHBIX BOIPOCOB MOXKET OBITh HCIIOJIb30BaHA BaMH B KauecTBe
OpPHUEHTHpPA B OpraHU3alK 00yUeHHUsI.
Iloo2omoska k npakmuueckum 3aHAMUAM.
ITpu moAroTOBKE K MPAKTUYECKUM 3aHATUSM MO3HAKOMbBCS C TEMOW, 00paTuTe BHUMAHUE
Ha pacCMOTPEHUU JAHHOW TEMbI B Kypce JiekKuuil. Ecim TeMa Ha JIeKIIMM He paccMaTpuBaliach,
U3YyYUTE Ipe/UlaraeMyro JIMTepaTypy (3TO Mo3BOAUT Bam HailTu OTBETHI Ha TeOpeTHYECKUe
Borpockl). [Tocie 3Toro mpucTynaiTe K BBITTIOJTHEHUIO IPAKTHYECKUX 33 JaHHA.
Camocmosmenvuas paboma.
st Gosee yrayOJNIEHHOTO W3YYEHHsI TEMBl 3aJaHHs Ui CAMOCTOSTENBHOW pPadOTHI
PEKOMEH/1yeTCsl BBITIOIHSTD MapajuleIbHO C M3yY€HUEM JaHHOU TeMbl. [1py BHINOIHEHNH 3aJaHuH
110 BO3MOXXHOCTH HCIIOJIb3YITE HarIsiTHOE TpeicTaBiIeHne MaTteprana. Crcrema HaKaruMBaHUS
pe3yJbTaTOB  BBIMOJHEHUS 3aJaHMW  TO3BOJIMT UCMOJNb30BaTh Kak WX B Oyaymei
npodecCuoHaNbHOM NeSTENbHOCTH.
Iloo2comoeka k sK3ameny.
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K 3agery HEOOXOAMMO TOTOBUTCS L€JIEHANPABICHHO, PEryJIIPHO, CUCTEMAaTHUYECKU U C
NepBbIX AHEH OOy4deHHs MO NAaHHOH aucuuriuiMHe. [IONMBITKM OCBOMTH JUCHMILIMHY B IEPHOL
3a4€THO-9K3aMEHAIIMOHHON  ceccuM,  Kak  IMpaBWIO,  IOKa3blBAlOT  HE  CIUIIKOM
yJIOBJIETBOPUTEIIbHBIE PE3YIbTATHI.

B camoM Hauaze yueOHOro Kypca Mo3HaKOMbTECh CO CIEYIOLEeH yueOHO-MeTOANYECKON
JIOKYMEHTALUEH:

- MPOrpaMMOil 10 TUCIIUILUIMHE

- NepEeYHEM 3HAHUM U YMEHHH, KOTOPBIMU JIOJKEH BIIAIETh CTY/IEHT,
- TEMAaTUYECKUMU IUIAHAMM JIEKIIUHA, CEMUHAPCKUX 3aHATUH,

- y4eOHBIMU IOCOOUSIMH, a TAKXKE HIIEKTPOHHBIMH peECYpCaMH.

ITocne 3Toro y Bac IOKHO C(HOPMHUPOBATHCS YETKOE IpEACTaBlIeHHE 00 oObeMe U
XapakTepe 3HAaHUM M yMEHUH, KOTOphIMH Hajxo OyneT OBJageTh MO JAUCLUILIUHE.
CucremaTnieckoe BHITOJHEHHE YIeOHOI pabOThI Ha JIEKIHUAX M CEMUHAPCKUX 3aHATHAX O3BOJIUT
YCIIEIIHO OCBOUTH JAUCLUILIMHY M CO3/1aTh XOPOILYI0 0a3y /Ui NOJIy4YeHHUs 3a4eTa.

OOyuenue i1 ¢ OTPaHUIEHHBIMU BO3MOXKHOCTSIMH 37I0POBBSI OCYIIECTBIISIETCS C YIETOM
UH/IMBUYAJIbHBIX NCUXO()U3MUECKUX OCOOCHHOCTEH, a A/l HHBAJINUJIOB TAKXKE B COOTBETCTBUU C
MHAMBUAYaJIbHON MporpaMMoi peabuiuTaluy HHBAINU/IA.

6. YueOHas guteparypa u pecypcbl HH(POPMAIMOHHO-TEJIEKOMMYHUKAIIMOHHON CeTH
«HTepHeT», BKJIIOYAA  IepedyeHb  y4eOHO-METOAUYECKOro  oOecrmedeHHs  AJs
CaMOCTOSATE/IbHOI PadoThl 00y4aIOIMXCS 10 AUCHUIIHHE

6.1 OcHoBHas IuTEepaTypa.

1. Boponuosckuii, A. B. YnpaBnenue puckamu : yueOHUK U MPAKTUKYM Uil OakaiaBpuaTa
u Maructpatypsl / A. B. Boponmosckwuii. — MockBa : MI3garensctBo FOpaiit, 2019. — 414
c. — (bakanaBp u maructp. Akagemuueckuii kypc). — ISBN 978-5-534-00945-3. —
Tekcr : snektponubiit / DBC IOpaiir [caiit]. — URL: https://www-biblio-online-
ru.ezproxy.ranepa.ru:2443/bcode/433253

2. Kopounes B. 1O., benunr B. E., llloprun C. {I. Marematnyeckrie OCHOBBI TEOPUH PHCKA. 2-
e u3ganue, nepepadboranHoe u gonomHeHHoe. — OU3MATIIUT Mocksa, 2011.

3. Tsay, Ruey S., An introduction to analysis of financial data with R. WILEY, 2013.

6.2. JlonoiHUTENBHAS IUTEpaATYpA.
1. U.C.Menbmukos, [I.A.lllenarun. PeiHOuHBIE pUCKU: MOAETH M MeTOAbl. M.: Boruncnu-
tenbHbIN 1IeHTp PAH, 2000 r.
2. ConoBnéB B. M. Marematnueckue MeTobl ynpasieHus puckamu. — M.: VY, 2003.
— C. 100. — ISBN 978-5-215-01541-4.
3. ConoBeéB B. M. MaremaTnueckoe MOJIEIMPOBaHNE MHCTPYMEHTOB YIPAaBJICHUS WHHO-
BallMOHHBIMU PUCKaMH B phIHOYHON MH(ppacTpykType. — M.: UHCTUTYT npoGiieM phIHKa

PAH, 2006. — C. 112. — ISBN 978-5-9900461-3-8.

6.3. YueOHo-MeToAnuecKoe 00ecTieueHue CaMOCTOSITETFHOW PabOTHI.
1. Jlackogeny C.B. Metomonorusi HaydHOTO TBOpUYECTBA [ DIEKTPOHHBIN pecypc]: YueOHoe

nocobue. — MockBa : EBpasuiickuii oTkpwIThlii mHCTHTYT, 2010. — 32 ¢. — URL:
http://www.biblioclub.ru/90384 Metodologiya nauchnogo tvorchestva Uchebnoe pos
obie.html

2. PanaeB B.B. Kak oprann3oBats ¥ MpeCcTaBUTh UCCICIOBATEIBCKHIA IPOCKT. 75 MPOCTHIX
npaBmwi. — Mocksa : ['Y-BIID : Uudpa-M, 2001. — 203 c.

3. Tankparos B.H. MckyccTBo ympaBisate coboit: [IpakTiueckoe pykoBoACTBO. — MOCKBa :
N3narenscTBo nHCTUTYTA Ncuxorepanuy, 2001. — 256 c.

4. TIOJIOXKEHHME 006 opranu3aiuu camMoCTOSATEIBLHON paboThl CTYAEHTOB (eaepaibHOTO
TOCYJapCTBEHHOTO  OIO/DKETHOIO  O0pa3oBaTENbHOTO  YUPEXKICHHS  BBICIIETO
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http://www.biblioclub.ru/90384_Metodologiya_nauchnogo_tvorchestva_Uchebnoe_posobie.html
http://www.biblioclub.ru/90384_Metodologiya_nauchnogo_tvorchestva_Uchebnoe_posobie.html

oOpazoBanms «Poccuiickas axkajeMusi HapOJHOTO XO3SHUCTBA M TOCYJAapCTBEHHON
ciyx0b1 mipu [lpesupente Poccuiickoit ®enepanun» (B pen. npukaza PAHXul'C or
11.05.2016 . Ne 01-2211)

5. TIOPAOOK ocBoenuss B PAHXul'C ¢(akynbTaTHBHBIX M AJIEKTHBHBIX TUCIUIUIAH
(Monyneii) oOpa3zoBaTelbHBIX MPOTPaMM  BBICIIETO OOpa3oBaHHs - MPOTpamMm
OakayiaBpuaTa, IpOrpaMM CIICIUATUTETa, MPOTrpaMM Maructparypbel. llpunoskeHue k
npuka3zy ot 26 utoiisg 2016 r. Ne 02-417.

6.4. HopmaTuBHbIE IPaBOBbIE JOKYMEHTHI.

1. ®epepanbublii 3akoH OT 29.12.2012 N 273-03 (pen. ot 13.07.2015) "O6 obpazoBanuu B
Poccutickoit ®enepanuu” (¢ u3M. u nom.). [Daektponnsid pecypce]. URL: http://273-
$3.pd.

2. ®denepanbHbIiI roCyJ1apCTBEHHBIN o0OpasoBaTebHbBIN CTaHJIapT BBICILIETO
npodeCCHOHATBFHOTO 00pa3oBaHMs 1O HampasieHHio moarotoBku 38.03.05 busnec-
unpopmaruka (kBanudpukanus (CTeNeHb) «OakalaBp»), YTBEPXKICHHBIH MPHUKA30M
MunucrepcTBa 00pazoBanus 1 Hayku Poccuiickoit @enepanuu ot «11» aBrycra 2016 r.
Ne 1002.

HopmartuBHo-meroanueckue 1okyMmeHTsl MunoOpHayku Poccuu.
4. VYcraB OenepanbHOro ToCy1apCTBEHHOTO OOIKETHOTO 00pa30BaTEILHOTO YUPEKACHUS

BbIcIIero mnpodeccuoHabHOr0 oOpa3oBanusi «Poccuiickas akagemus HapOIHOTO

XO03sIICTBa U rocynapcTBEeHHOMU CityxO0bI 1ipu [Ipesunente PO».

.

6.5. lHTepHET-pecypchl, CIIPAaBOYHbBIC CUCTEMBI.
1. http://www.mgounb.ru (MypMaHckasi TOCymZapCTBEHHas oOOJIacTHAsh Hay4IHAS
OuOIMoTEKA)
http://www.koob.ru/ (snexTponnas 6ubauorexa);
http://psychlib.ru/mgppu/ (a3nexTponnas 6udnuoreka MITIITY);
www.biblioclub.ru. (9bC «YHupepcurerckas 6ubIMOTEKAY).
http://elibrary.ru/defaultx.asp — Hayunas snektponHas 6ubimorexa
http://www.ed.gov.ru — OdurmanbHblii cadT MUHUCTEpCTBA 00pa30BaHUS U HAYKH
http://www.hr-training.net
http://www.lseptember.ru
http://www.tolerance.ru
http://www.biblio-online.ru
http://www.scopus.com
12.  CnoBapu u HIHKIIONIEAUN HA AKajeMuKe [ DIeKTpOHHBIN pecype] // AkameMuk. —
URL: http://dic.academic.ru.
13. VuuBepcurerckas Oubnmoteka online [Dnekrponnsiii pecypc]. — URL:
http://biblioclub.ru/.
14.  Koucynerant [Imroc  http://www.consultant.ru/law/hotdocs/t7/
15.  http://apps.webofknowledge.com

LCoNOOAREWN

P
= o

7. MarepuanbHo-TeXHUYeCKasi 6a3a, UH(POPMALIMOHHBIE TEXHOJIOTHH, IPOrPpaMMHOe
obecrieueHre U HH(POPMAIHOHHBIE CIPABOYHbIE CHCTEMBbI

7.1. Onucanue MaTepUaTbHO-TEXHUUYECKON 0a3bl, HEOOXOAUMOW sl  OCYIIECTBICHHUS
00pa3zoBaTenbHOTO MpoIiecca Mo JUCIUTIIHHE (MOTYIIIO)

s peanu3anuyl TaHHOW MUCHUIUIMHBI (MOIYJs), HEOOXOAMMBI CIEIHAIN3UPOBAHHBIC
KOMIIBIOTCPHBIC ayAUTOPHWH IJId IMPOBCACHHUA BCEX BHUIOB KOHTAKTHOH M CaMOCTOSATEILHOU
paboTel. AyAWTOpPHH JOKHBI OBITH 000pYZOBaHBI KOMITBIOTEpAMH B COOTBETCTBUHU C
MUHHMAaJIbHBIMH TEXHUYECKUMU TpeOoBaHusMHU. KonmmyecTBo pabounx MecT 00y4aeMbIX JTOJKHO
ObITh HE MEHEE KOJIMYECTBA CTYIEHTOB B yueOHOIl rpymme. Ilpu Mcrnonb30BaHNM BUPTYaIbHBIX
MAIlliH JTOJKCH OBITh €IMHBIN 3allUIICHHBIA CETEBOW pecypc, Ha KOTOPOM O0ydaeMble CMOTYT
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http://infourok.ru/go.html?href=http%3A%2F%2Fwww.hr-training.net
http://infourok.ru/go.html?href=http%3A%2F%2Fwww.lseptember.ru
http://infourok.ru/go.html?href=http%3A%2F%2Fwww.tolerance.ru
http://www.biblio-online.ru/
http://www.scopus.com/
http://dic.academic.ru/
http://biblioclub.ru/
http://www.consultant.ru/law/hotdocs/t7/
http://apps.webofknowledge.com/

COXpaHATh pe3ynbTaThl cBOeH palboThl. B o00s3aTensHOM MoOpsAake B ayJUTOPUU JIOJDKHA
IPUCYTCTBOBATH MPOCKIIMOHHAA amaparypa, ooecredrBaronias Kak oka3 npe3eHTalui mo reme
3aHATHUH, TaK U IEMOHCTPALIMIO pabOThI IPENoaBaTesl B Cpeie pa3padoTKU B peaIbHOM pEXUME
BpemeHu. O0opyoBaHKe Kilacca JTOJMKHO 00eCreunBaTh BBIXO/] MIPEMoIaBaTels U 00ydaeMbIX B
ry100anbHyt0 ceTh IHTepHET /17151 BHIIOJIHEHUS y4eOHBIX 3aHATUH.

7.2. NnpopMaiioHHbIE TEXHOJOTHH, WUCIOJIb3yeMbIe MPH OCYLIECTBICHUH 0Opa30BATEIBHOTO
rpoiiecca 1o AUCIUIUTHHE (MOIYJIIO).

[Ipu ocymecTBieHH 00pa30BaTENBLHOTO MpoIlecca MPUMEHSIOTCS HH(POPMAIMOHHBIC
TEXHOJIOTUHM, HEOOXOIUMBbIE Ul MOATOTOBKU MPE3EHTALMOHHBIX MaTEpUaloB U MaTepHUajoB K
3aHATHUM (KOMIIBIOTEPHI C IPOrPaMMHBIM 00€CIIEYEHUEM JJIs CO3/1aHuUs U [T0Ka3a Ipe3eHTalui, ¢
JIOCTYIIOM B ceTh «/IHTE€pHET», IOUCKOBBIE CUCTEMBI U CIIPaBOYHbIE, IPO(ECCHOHAIBHBIE PECYPCHI
B ceT «HTEpHET»).

ConepxaHue aganTUPOBAaHHOM AMCUMIUIMHBI Pa3MEIIEHO Ha caiiTe MH(pOpMalMOHHO-

KOMMYHHKAITMOHHOM ceTn MHTEepHET: ranepa.ru/
7.3. J171s1 KOHTaKTHOM U caMOCTOSATENbHON paboThI HCIOIB3YIOTCS CIEAYIOIINE MYJIbTUMEIUIHbIE
KOMIUJIEKCHI, AJIEKTPOHHBIE YUYEOHUKH M y4eOHBIE TOCOOMS, aJaNTHPOBAHHBIE K OTPAHUYCHUSM
310poBbsl  oOywaromuxcsa. MHdopManuonHsle cpelncTBa OOydeHHs: JIEKTPOHHBIE YUYEOHMKH,
ydeOHble (QHUIBMBI 0 TEMAaTHKE AWCHUIUIMHBI, TPE3CHTAIlMH, WHTEPAKTHBHBIE Yy4eOHBIE W
HarJsHble nocoodus, TEXHUYECKHE CpencTBa IIPEbABICHUS UHpOpMaLUU
(MHOTOYHKITMOHAIBHBIH MYJIBTUMEAUUHBIA KOMIUIEKC) M KOHTPOJS 3HAaHUH (TECTOBBIE
CHUCTEMBI).

OBC «Aiibykc», cmpaBounass cucreMa HWHTEIPYM. MHuorogyHKIMOHATBHBIN
MYJIbTUMEAUMHBINA KOMIUIEKC B JIEKIUOHHON ayAUTOPHH.
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