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Copmuposams komnemeHyuu:

[1K-3 BbIOOp  panuOHaNbHBIX  WHPOPMALMOHHBIX  CHCTEM W HHOOPMAIIMOHHO  —
KOMMYHHUKATHBHBIX TEXHOJIOTUI PELICHUS 7S YIIPaBJICHUs OM3HECOM

[IK-4 mnpoBencHWe aHanW3a WHHOBAMKA B HSKOHOMHKE, VYIPABICHUH W WH()OPMAIIMOHHO—
KOMMYHUKATUBHBIX TEXHOJIOTHSIX

Iliian kypca:

Pa3nes 1 ®unaHcoBble BpeMeHHbIE PSI/AbI

OcHoBHbIE CBelIEHUS M3 TEOPHUHM BEPOSITHOCTEM W MaTeMaTU4YeCKOW CTaTHCTUKH.
OCHOBHBIC TIOHSITHS BPEMEHHBIX PSAI0B. ABTOKOBapHaIus U aBTOKOppersius. CTalnoHapHOCTb.
benblii mrym.

[IpocTteie  Momenu  BpeMEHHBIX  psiAOB.  Mojenb  CKOJB3AIIEH  CPEHEM.
ABroperpeccuonHas  mozaenb. Mogaens ARMA.  CiyuaitHoe Omyxnanue. [IpoBepka
CTaTUCTUYECKUX TrumnoTe3. Omubku 1-ro u 2-TO0 poja, MOIIHOCTh TecTa. 1ecTUpOBaHUE
HopManbHOCTH. ['padmueckue meronsl: rpaduku QQ. TectupoBaHue aBTOKOppensuuu. Tect
OH- ma LM nms kiiactepoB BOJATHIHHOCTH.

Beenenue B R. Beenenue B Matlab.

MeTtoa MakCUMalTbHOTO TIPABIOTIOO0MS M €T0 peain3alusi.

Paznen 2 ®unaHcoBbIe PHIHKH, LIEHbI U PUCK

Lensr, moxomnoct u ¢oumoBeie uHAeKchl. Cratuctuka S&P500. JloxogHoctun u
BOJIATHJIBHOCTh. OTCYTCTBHE HOPMAIBbHOCTH W  «TSDKENBIE XBOCTBID»  PacCHpeeNICHHs.
WnenTudukanus «Tspkeasix XxBocToBy. Hennuelinble 3aBucumocty. Komyisl.

Pazgen 3 OnHoMepHbIe MOJeJIM BOJIATHIBHOCTH

MonenupoBanue BoJaTIIBHOCTH. [Ipocteie Mozenu BosatwibHOocTH. GARCH m
YCIIOBHAsl BOJATHIBHOCTh. OLIEHKHM MaKCUMAaJIbHOTO MPaBIONo00us MoJiesiel BOJATUIILHOCTH.
Juarnoctuka wmopeneiit BojarwibHOCTH. [lpumenenne ARCH u GARCH. Jlpyrue mopenw
tuna GARCH. AnbrepHaTuBHBIE MOJEIH BOJIATUIHHOCTH.

Pa3nesa 4 MHoromepHbie MOAe/IH BOJIaTHIBHOCTH

MHoromepHoe TpOrHO3WpoBaHUe noxoxHoctH. OproroHanbHas wmonenb GARCH.
Mopenu CCC u DCC. CpaBHeHHE OIICHOK

Paspnen 5 Mepsl pucka

Omnpenenenue u u3mMepenue pucka. BonarunsHocts. Merononorus VAR.

Pa3nen 6 IIporHo3npoBaHue pbIHOYHBIX PHCKOB



Hctopuueckoe MoaenupoBaHue. Mepbl pucka M MapameTpuueckue meroabl. VaR ¢
3aBUCHIIEH OT BpEMEHH BOJATHILHOCTHIO.

Pasznen 7 Metoabl moaeupoBanus VAR 11t on-uMoHOB U 00JMranmii

IenepaTopsl  TCEBAOCTYYaHBIX  Ywceln.  MoJaenupoBaHUE  [IEHOOOPA30BAHMSL.
MonenupoBanue VaR nns ogHoro aktuBa. MoaenmupoBanue VaR noprdens. Bonpockr onenku
KauecTBa MOJICIHPOBA- HUS.

Paznen 8 TectupoBanne Ha ocHOBe HcTopuuecku X aaHHbIx (backtesting) m cr
pecc-TeCTUPOBAHHUE

OrneHku peiHOYHOTO pHicka. Mcropudeckoe TectupoBanue st S&PS500. TectupoBanue
VaR mist S&P500. Ctpecc-TectupoBaHue. AHAIU3 CIICHAPUEB U MOJIEIIA PUCKOB.

Pa3nen 9 Teopus 3kcTpeMaIbHbIX 3HAYEHUI. JHIOT€HHBII PUCK.

Tunsl  xBocTOB pacnpenenenuil. OOO0OIIEHHOE paclpefeNieHue HAKCTPEeMalbHBIX
3HaueHui. JIOXOIHOCTb aKTHBOB M «TSKENbIE XBOCTBD» pacupeneneHuid. IIpumenenne EVT.
O6o6mennoe pacrnpeaenenne Ilapero. Meron Xwumna. Ilpumenenue k wuHaekcy S&P500.
Arperarnus u cBepTka. Bpemennsie 3aBucumoctu. [Tocneactus as ynpapiieHus (HUHAHCOBBIMH
puckamu. Kpuszuc 2007-2010 rr. OnHporeHHble pbIHOYHBIE LEHbI. J[BOWHas poib IEH.
JluHamugeckue TOproBuie cTpareruu. Jlenpra xemkupopanne. MogenupoBaHue 0OpaTHOM CBSI3H.
DHJIOTEHHBINH PUCK U KPU3HCHI.

DopMBbI TEKYIIEr0 KOHTPOJISI M MPOMEKYTOUHOMH aTTeCTALMM:
dopma NPOMEKYTOUHON ATTECTAUH — SK3AMEH.

B pe3ynbrare 0CBOGHUS NUCUUILIMHBI O0Y4aOLUiiCcs 3HAaeT, yMEET, BIaJIeeT:

Kox »3rama ocBoeHus Pe3yabTarhl 00yueHust
KOMIIeTeHIINH
[K-3.2 Ha ypOBHE 3HAHWI: 3HATh. NPEIMET, METOAbl M OCHOBHBIC KATETOPHU IJUCLHUIUIMHBI -

TEOPETUYECKHE OCHOBHI IWCHUIUIMHBI; COIMANIbHBIC CETH Kak 00pa3oBaTeIbHBIIH
WHCTPYMEHT: OT BO3MOXKHOCTEH B TIOUCKE HH(MOPMAIIX 1 0OMEHE 3HAHUSIMHU

JI0 KOHCTPYMPOBAHHSI YHHKAJIbHBIX TIO3HABATEIHHBIX MEXAHM3MOB (Hampumep,
MIPUIIOKEHUH JIJIsl COLMAJIbHBIX ceTed U cMapT(HOHOB).

Ha YPOBHE YMEHMI: YMETh

— HUCHOJIB30BAaTh PE3YyJIbTAThI IICUXOJIOT'MYECKOI'0 aHaJIn3a JJMIYHOCTHU B UHTEPECAX
IOBBIIICHUSA 3Cb¢)eKTI/IBHOCTI/I pa6OTbI. BJIaJICTb OCHOBAMU TICUXOJIOTUHN YIIPABJICHUA
YCIOBECYECKUMU peECypCaMU; BbICTpanBaTh ACATCIbHOCTD HA OCHOBE 3HAHUM O
HCUXOJIOTHYECKIX 0COOCHHOCTSIX OM3HEC-TIPOIECCOB,;

Ha YPOBHC HAaBBIKOB: BJIAACTH

- HaBBIKAaMHU PabOTHI C MCHXOJOTMYECKON JIMTEPAaTypoH, ¢ MaTepualaMi KOHKpPETHBIX
MICUXOJIOTHYECKUX HCCIECMOBAHMIA O TeMaTuke, ONM3KOW K uX mnpodeccroHanibHON
JIeSTeIbHOCTH;

— HaBBIKAMHU MMPAKTHYECKOT'O UCTIOIb30BAHHMS MOJYIEHHBIX ICHXOJIOT0-earOrHYeCKUX
3HAHHI B PA3IHYHBIX YCIOBUAX ACATECIHHOCTH;

— HaBBIKAMHU pa3pabOTKU MOJIEITH PO(ECCHOHATBHO IEATETBHOCTH C YIETOM BIHSHUS
peanbHBIX YCIOBUH U (DAaKTOPOB.

c(hopMHPOBATH y CTYACHTOB HAMPaBICHHOCThH HA MPAKTUIECKOE PEIICHUE
TICUXOJIOTHIECKUX MPo0JIeM, CBSI3aHHBIX CO chepoli Om3Heca.

HCIIOJIb30BaHKs 3HAHUI [IEIOCTHOTO MPEJCTABICHHS O IICUXOJIOTMH OHU3HEeC-
OpraHn3ainu KaK CUCTEMBI,

[IK-4.4 Ha ypOBHE 3HAHMI: 3HaTh: IPEIMET, METOIbl U OCHOBHBIE KATETOPUM ICHUXOJIOTHMH
OusHeca;

— OCHOBHBIE€ TICHXHYECKHE MEXaHU3MBI ()YHKIMOHMPOBAHUS M PA3BUTHUS JIMIHOCTH B
Pa3IMYHBIX BUAAX JEATEIbHOCTH;

— NCHUXOJOTMYECKHE METOAbl MO3HAaHHWA U CAMOIIO3HAHMS, PAa3BUTUS, KOPPEKLUU U
CaMOPETYIISIIUN.

CHCTEMAaTH3UPOBATh 3HAHUSI CTY/ICHTOB O IICHXOJIOTHH MaJIbIX TPYIII B OU3HECEe

- TEOpPETHYECKUE OCHOBBI AUCIMIUIMHBI «[Icuxomnorus Ou3Hecay; - MOHUMaHHe
JIMYHOCTH B IICUXOJIOTHUH OM3HECA;

Ha YPOBHC yMeHHﬁI YMETH OPUCHTUPOBATHCA B pa3JIMYHBIX ICUXUYCCKUX NPOSABIICHUAX,




Kox »3Tama ocBoeHusn Pe3yJ’leaTbl Oﬁy'{eHl/lﬂ
KOMIICTCHIINH

— COBEPIICHCTBOBATh COOCTBEHHBIC MCHUXOJOTHUECKUE CHOCOOHOCTH, BBISBISITH CBOH
MICUXOJIOTHYECKUE OCOOCHHOCTH W JAPYroro, pa3BHBAaTh CBOW HWHTEIUICKTYaJbHBIA U
po¢heCCHOHATBHBII MOTCHITHAT,

— UCTIOJIL30BATh PE3YJIbTAThl IICUXOJIOTMISCKOTO aHAIN3A JIMYHOCTH B HHTEpEcax
MOBBITIICHUS () (HEKTUBHOCTH PabOTHI. BIaJCTh OCHOBAMH IICHXOJIOTHH YIIPABICHHUS
YEIIOBEYCCKUMHU PECYypCaMU; BBICTPAUBATh JSATEIHHOCTh HA OCHOBE 3HAHUH O
TICUXOJIOTHYECKUX 0COOEHHOCTIX OM3HEC-TIPOLIECCOB

Ha yPOBHE HaBBIKOB: BIIAICTh
HaBbIKAMH PA0OTHI C NCHXOJIOTHYECKOI JIMTEpaTypoH, ¢ MaTepHalaMH KOHKPETHBIX
TICUXOJIOTHYECKUX HCCIICAOBAHUHA IO TEMaTHKe, ONM3KOH K WX MpodeccHoHaIbHOI
JeATebHOCTH;

— HaBBIKAMH NTPAKTHYECKOTO UCTIOIb30BaHHMS MTOIYIEHHbIX IICHX0IOT0-MIeJarOTHIECKNX
3HAHMH B PA3JIMYHBIX YCIOBUAX AEATECIHHOCTH;

— HaBBIKaMH pa3paboTKu MoJeNH PO(ECCHOHABHO IESTEIBHOCTH C Y4€TOM BIHMSHHA
peasbHBIX YCIOBUHA U (haKTOPOB.

c(OpMHUPOBATH y CTY/ICHTOB HANPaBJICHHOCTh HAa PAKTUYECKOE PEIICHNE
MICUXOJIOTHYECKUX MPOOJIeM, CBSI3aHHBIX CO cepoii OusHeca.

WCTIONB30BAHMS 3HAHMH [EJIOCTHOTO MPEICTABICHHUS O IICUXOJIOTHH OM3HEC-
OpTaHM3aINN KaK CHCTEMBI

Hugopmayuonnvie mexunonozuu, npocpammHoe obecneuenue, MamepuaibHo-
mexHuueckasa 0a3a, OUeHOUYHble CPeocmed, HeodXooumovle 011 0C60CHUA OUCUUNIUHDL,
a0anmupoeansvl 0714 00yHAIOWUXCA UHBATUO0E U O00YUAIOUWUXCA € O0ZPAHUYEHHBIMU
603MOHCHOCMAMU 300P0BbA.
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