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1. leab ¥ nIaHUpYyeMble Pe3yJabTAThl 0CBOEHUS THCIUIIIMHbI

[enbto ocBOEHUS AUCHHUILINHBI SBISETCS POPMUPOBAHUE CIEAYIOIUX KOMITETEHIIUH:

OIIK-3. CnocoGeH mnpuUMEHSATh W MOAU(DUIIMPOBATH MAaTEMAaTHYECKHE MOJEIU JUIS
pelieHus 3aaa4 B 06J1acTi npogecCHOHATbHON AEITeIbHOCTH.

[1K-2. CriocobeH aHanu3upoBaTh M OLEHUBATh PUCKH, pa3padaTbiBaTh OTACIbHBIC
(byHKIIMOHAIbHbIE HAIIPABJICHUS YIIPABJICHUS PUCKAMHU.

Pe3ynbraramMu 0cBOEHUS IHMCLUIIIMHBI SBISIOTCS CIEAYIOLIME MHANKATOPBI JOCTHIKEHUS
KOMIIETECHIINH:

NOIIK-3.2. JleMoHCTpUpYeT yMeHHE cobuparb U 00pabaThiBaTh CTATUCTUYECKHE,
SKCIIEPUMEHTANIbHbIE, TEOPETHUYEeCKHEe U T.I. JaHHbIE [ IOCTPOCHUS MaTeMaTHYEeCKHX
MO/JIEJI€H, pacueTOB U KOHKPETHBIX MPAKTUUECKUX BBIBOJOB.

HIIK-2.1. OnpenensieT ¥ UACHTHPUIUPYET PUCKU B ICATEILHOCTH OPraHU3aIlUH.

NIIK-2.2. Cobupaer u 00pabaThiBacT aHAIUTUYCCKYIO WH(GOPMAIMIO /IS aHaIu3a |
OLICHKH PUCKOB.

NIIK-2.3. Onpenenser KOMIUIEKC AaHATUTHYECKHUX MPOLEAYP U METOJIOB aHaiu3a u
OILICHKH PUCKOB C MO3UIIMU UX UJCHTU(PUKAIUHU MO (YHKIIMOHATBHBIM 00JIaCTSIM.

2. 33}13‘11/1 OCBOCHHUA THUCHHUIIIMHBI

— CdopmupoBaTh  COBPEMEHHBIE NPEACTABICHHUA O MAaTEeMaTHYECKUX  OCHOBaX
yIIpaBJICHUS] pUCKaMH B (PUHAHCOBOM cdepe.

— [Ipnobpectn 6a3oBble 3HaHMSA B 00JACTH NMPOU3BOAHBIX (PMHAHCOBBIX WHCTPYMEHTOB
(IeprBaTUBOB).

— ChopmupoBaTh NPAaKTUYECKUE HABBIKM IPUMEHEHHS MaTeMaTHYECKUX METOOB
yIpaBJICHUS PUCKAMU, IPUHATHS YIIPABICHUECKUX PEIICHUH U IKOHOMUYECKOW MHTEpIpeTallu
HOJIy4EHHBIX pe3yJbTaToB.

W3yuenne OUCHMIUIMHBI TakXe CIOCOOCTBYET (OPMHPOBAHUIO W PA3BUTHIO YPOBHS
MBILUIEHHsI, HEOOXOAMMOro JUIsl pelIeHUs KOMIUICKCHBIX 3a/lad, BO3HUKAIOUIMX B Ipolecce
WHBECTUIIMOHHOW, OaHKOBCKOW M ()MHAHCOBOW JEATEIBHOCTH; MPUOOPETEHUIO MPAKTHUYECKUX
HaBBIKOB B HCIOJb30BAHUM MaTeMaTHMYECKUX METOJOB aHalM3a PHUCKOB  JUI CO3JaHUA
HKOHOMHUKO-MATEMAaTUYECKUX MOJAENEeH M A1 pelleHHs 3a/jad YHpaBlIeHUs; MpUOOpPETEHUIO
YMEHMsI MHTEPIPETUPOBATH IOJIyYEHHbIE aHAJIUTHUYECKUE U MATEMAaTHUYECKUE PE3yJbTaThl IS
IPOrHO3a BO3MOXHBIX PHCKOB, OOBSCHEHUS SKOHOMHUYECKHX J(PQPEKTOB M yNpaBiIeHUs
YKOHOMHUYECKUMHU CUCTEMaMHU.

3. MecTo IUCUMIIMHBI B CTPYKTYpe 00pa3oBaTe/IbHOM MPOrpaMMbl

Jucuunnuna otHocutTes K broky 1 «luctumnuaet (Moxynu)y. JAUCIUIITHHA OTHOCUTCS K
yacTH oO0Opa3oBaTeNbHON TpOrpaMmbl, (HOPMUPYEMOH ydacTHUKaMU 0Opa30BaTeNbHBIX
OTHONICHUH, TMpeanaraercs oOydJarommMmcs Ha BbIOOp. JlucrurumHa BXOAUT B MOIYIb
«MaremMaTr4ecKue METOIbl B YKOHOMUKE.

4. Cemectp(bl) ocBOeHHS U (popMa(bl) MPOMEKYTOYHON ATTECTAIUM MO JUCHHUILINHE

CenpMoii cemecTp, IK3aMEH.

5. Bxoanble TpeOoBaHMS 1JIs1 OCBOEHUS U CHMILIMHBI

JUis  yCHemHoro OCBOEHHUS JAMCHUIUIMHBI TpeOYyIoTCs pe3ynbTaThl OO0y4deHHs IO
CIEIYIOINUM AucuuIuinHaM: «MUKpo3KOHOMUKa», «CilydaiiHbIe NMPOLIECCHI, « IKOHOMETPUKAY,
«MatemaTrndecknue MeTo/1bl (PMHAHCOBOTO AHAIN3AY.

6. SI3bIK peanuzanuun

Pycckuit.



7. O0beM TUCHUIIIHHBI

OO6m1ast TpyI0€MKOCTh TUCIMIUIMHBI COCTABIISET 3 3.€., 108 4acoB, U3 KOTOPHIX:
-neKnun: 32 u.
-IIpaKTUYEeCKUE 3aHATHs: 16 4.
B TOM YHCJIC TPAKTHYECKAast MOATOTOBKA: 16 4.
O06BeM caMoCTOATETLHON PabOThI CTYACHTA ONPECIICH YICOHBIM TIJIAHOM.

8. Couepmaﬂne AUCHUIIJIUHDBI, CTPYKTYPUPOBAHHOC 110 TEMaM

Tema 1. PUCK KaK JKOHOMHUYECKAs1 KATErOpHs, ero CylHOCTh

[Tonsatue ¢punancoBoro pucka. Heo6xoauMocTh yrpaBieHHs pUCKaMu

[lonsitue (¢unancoBoro pucka. IIpuynHBI BO3HMKHOBEHHS (DMHAHCOBOTO PpHUCKA.
Knaccugukanus (GUHAHCOBBIX PUCKOB: PHIHOYHBIE PHCKH, PUCKH JIMKBHIHOCTH, KPEIUTHBIC
pHUCKH, onepanuonHbie pucku. Cmenranuelie pucku. Ponb ciywaitnoro ¢akrtopa. [IpousBoaHsie
(¢uHAHCOBBIE WHCTPYMEHTHI (JI€PUBATUBBI) KaK OJUH M3 CIOCOOOB YIPaBIECHUS PHUCKAMHU.
Kamnuran, puck u BeposTHOCTh AedoTa.

Tema 2. lunHaMuKa U3MeHEeHHUs LieHbI LIEHHBIX Oymar.

JluHamuKa U3MEHEHHS IEHbI [IEHHBIX OyMar (TUCKpeTHOe Bpemsi). ['ayccoBckast MOJeNb.
Mopnenb CKONB3SIIET0 CpeAHero. ABTOpPErpecCHOHHAas Mojeiab. MoJenb aBTOperpeccuu-
CKOJIB3sIIero cpeaHero. IIporHozupoBaHue B JMHEHHBIX Mojensax. HenuneiiHsle Mopenu.
JluHamuika M3MEHCHMS IIEHBI IICHHBIX OyMar (HempepbIBHOE Bpemsi). BuHepoBckuii mporecc.
Huddysuonnsie mpormeccbl. Mojenn M3MEHEHHs LIeHbl LEHHBIX Oymar. Mojenu u3MeHeHUus
IICHBI CEMEICTBA IIEHHBIX OyMmar.

Tema 3. OnTumanbHbIi NOPTdeab HeHHbIX OyMmar.

[TopTdens neHHbIX OyMar u ero XxapakTepucTUKu. Anroput™M Mapkosunia. DPpPeKkTuBHOE
MHO>KECTBO MPHU HAJIUYUHM OE3PUCKOBBIX HEHHBIX OyMmar. OIeHKa TOJIEPAaHTHOCTH WHBECTOpa K
pucky. ApoutpaxxkHas Teopusi HEHOOOpa30BaHusl.

Tema 4. IIpon3BoaHbie HeHHbIE OyMaru.

Tunbl npomsBogHbIX IeHHBIX Oymar. Camodunancupyemsrii moptdens. Dopmyisl
Kokca-Pocca-Pyounmreitna. ®@opmyna biska-Illoynca. @opmyna biska-1lloynca npu Hammauu
nuBeneH10B. OnpezeneHue eHbl ONIMOHOB eBporelickoro tuna. OnpeaeneHue 1eHbI OMIMOHOB
aMEPUKAHCKOIro THIIA.

Tema 5. OuennBaHue 00JMranuii.

OnenuBanue oONUranuii Mpu JAETEPMUHUPOBAHHOW NpPOLEHTHON craBke. OleHHBaHUE
0o0JUTaIui Ipu CTOXaCTUUYECKOM MPOIEHTHOM CTaBKe. Y paBHEHUS IS IIEHBI OOIUTaliid.

9. Tekymuii KOHTPOJIb O AUCHUILINHE

Texkymuil KOHTPOJIb IO JUCHUIUIMHE IPOBOAMUTCS IIyTEM KOHTPOJS IOCEHIAEMOCTH
JEKUUH U MPaKTUYECKUX 3aHATUH, IPOBEPKH JOMAIIHUX 3aHATUMN, IPOBEACHUS KOJUIOKBUYMaA U
¢ukcupyercs B GopMe KOHTPOJIBHON TOUKH B CEpEANHE CEMECTpa.

OneHouHble MaTepuaiabl TEKYLIETO KOHTpOJIA pasMeunleHsl Ha caiite TI'Y B pasmene
«Mudopmanus 06 obpazoBaTeabHOI mporpammey - https://www.tsu.ru/sveden/education/eduop/.

10. INops10k NpoBeeHUsI U KPUTEPUH OLleHUBAHUS MPOMEKYTOYHOM aTTecTAlUH

DK3aMeH B CEAbMOM CEMECTpe IPOBOJUTCS B MNUCHBMEHHOW (opme mo Ouiieram.
DK3aMEHAIIMOHHBIN OUJIET COCTOUT U3 JIBYX BonpocoB. [IpogomkuTensHOCTh 9K3ameHa 1,5 vaca.

PesynpTaThl  9K3aMEHOB  ONpPENENAIOTCA  OLEHKAMH  «OTJIMYHO»,  «XOPOIIOY,
«YAOBIIETBOPUTENBHO», «HEYIOBIETBOPUTEIBHON:

OLIEHKA «OTJIMYHO», €CIIM CTYIEHT YBEPEHHO BJIAZICET TEOPETHUYECKUM MaTepUasoM,
OTHOCSIIIMMCSI K MATEMaTUYECKUM MOJEIISIM TEOPUU PUCKOB;

OLIEHKA «XOpOLIO», €CIHM CTYJEHT XOpOUIO BJIAJCET TEOPETHUECKUM MaTepHasoM,
OTHOCSIIIUMCSI K MATEMaTUYECKUM MOJENISIM TEOPUU PUCKOB;



OICHKAa «YOOBJICTBOPUTCIBHO», C€CJIM CTYACHT HCIOCTATOUYHO XOpOIIO BJIAACCT
TECOPCTUUCCKHUM MaTCpUAIOM, OTHOCAIIUMCA K MATEMATUICCKUM MOJACIISAIM TCOPHUU PHUCKOB;

OLCHKAa «HCYAOBJCTBOPUTCIBHO», €CJIUW CTYACHT HC BJAACCT TCOPECTUYCCKUM
MaT€pHralioM, OTHOCAIIUMCA K MaTEMAaTHYCCKUM MOJCIAM TCOPHUH PUCKOB.

OHGHO‘IHBIG MaT€pHralibl 1JI IIPOBCACHUA HpOMe)I(YTOqHOﬁ arTeécTaluy pasMEIICHbl Ha
caiire TI'Y B pasmene «MHdopmanuss 00  oOpa3oBarenbHOM  mporpaMme» -
https://www.tsu.ru/sveden/education/eduop/.

11. YyeOHO-MeTOAMYECKOE 00ecIIeueHue

a) DJIEKTPOHHBIN yueOHbIH Kypc 1o auciuiuinae B LMS iDo;
0) OuleHouHBIE MaTepHadbl TEKYIIETO KOHTPOJIS W MPOMEKYTOUYHOW aTTECTAIlMH 10
JUCLIUILINHE.
B) Inan mpakTUuecKux 3aHATHI 110 AUCLUILIMHE.
. MoJzienb CKOIB34IIEro CpeHero nepBoro nopsaxa.
. ABTOpErpeccroHHas MOJEIb IIEPBOIO MOPSAKA.
. IIporno3upoBanue B IMHEHHBIX MOJEIISAX IIEPBOTO MOPSAKA.
. CpaBHeHue MoJiesiell U3MEHEHUs LIEHbl IEHHBIX OyMar B HEMPEPbIBHOM BPEMEHHU.
. IIpoBeneHune KOMIOKBUYMa.
. IIpon3BoHbIE LIEHHBIE OyMaru.
. OnieHnBanue 0OIUranyii Mpy AETEPMUHUPOBAHHOM NPOLIEHTHOM CTaBKe.
. OuenuBanue ooUranuii Npu cTOXacTUYeCKOW MPOLEHTHON CTaBKe.

0NN KW~

12. llepeuenn y4eGHOIi 1uTEpaTyphl U pecypcoB cetu UHTepHeT

a) OCHOBHas JUTEparypa:

—Xamn Jxon K. Onuuonsl, ¢blouepcbl W JIpyrue MPOU3BOJAHBIE (PUHAHCOBBIC
uHctpymenTsl / JI.K. Xamn. —M.: Bunbsime, 2013. — 1024 c.

— bypenun A.H. VYupasnenue noptdeneMm eHHsix Oymar / A.H. Bypenun. —M.:
Hayuno-texnuueckoe obuiectso um. C.J. Basuiosa, 2012. — 352 c.

0) IOTIOJHUTEIbHAS TUTEPATYpA:

— Tepnyros A.®. MaremaTuka pbiHKa 1leHHbIX Oymar / A®. TeprnyroB. —  Tomck:
Usnarenscteo HTJI, 2004. — 164 c.

— JloGanoB A.A., UyryHos A.B. OHIMKIone s (UHAHCOBOTO PUCK — MEHEKMEHTA
/ A.A. Jlo6anoB [u ap.]. — M.: U3n-Bo AnbnunHa [TaGmumep, 2003. — 786 c.

— bynunckas E.H.  Teopus pucka u nepectpaxosanue / E.H. bynunckas. — M.:

Mbpiinep, 2009. — 187 c.

— Kopones B.IO., benunr B.E., Illoprun C.5I. MaremaTnueckue OCHOBBI TEOPUM pUCKa /
B.1O. Kopones [u ap.]. — M.: ®usmariut,2011. — 620 c.

— Christodoulakis G, Satchell S. The Analytics of Risk Model Validation/ G.
Christodoulakis [u op.]. — Elsevier, 2008. — 197 c.

— Jean-Paul Chavas. Risk Analysis in Theory and Practice / Jean-Paul Chavas. —
Elsevier, 2004. — 237 c.

B) pecypchbl cetu HTepHeT:

— OTKPBITHIE OHJIANH-KYPCBI

— Odunmanpupiii caiit @enepaibHON CIyXkObl TOCyJapCcTBEHHON craTucTUkn PD -
www.gsk.ru

— O¢unmaneHeiii calT Bcemuproro 6anka - www.worldbank.org



13. llepeyenb HHPOPMAIMOHHBIX TEXHOJIOTUH

a) JIMIIEH3UOHHOE U CBOOOJIHO PACTIPOCTPAHIEMOE MPOrPAMMHOE 00ECTICUCHHE!

— Microsoft Office Standart 2013 Russian: maker mporpamMm. Bkiro4aeT mpHIOKEHHS:
MS Office Word, MS Office Excel, MS Office PowerPoint, MS Office On-eNote, MS Office
Publisher, MS Outlook, MS Office Web Apps (Word Excel MS PowerPoint Outlook);

— yOIMYHO JOCTYIHBIE o0maynblie TexHoyoruu (Google Docs, Slnaekc auck u T.11.).

0) UH(POPMAIIMOHHBIE CIIPABOYHBIC CHCTEMBI:

— http://rts.micex.ru/

— http://www.gks.ru/

— http://www.cbr.ru/

— DnekTpoHHO-O0nbnroTeuHas cucremMa M3narenscrBa Jlanb [ DneKTpoHHBIH pecypc]/
N3narensctBo «Jlanb». — Dnekrpon. nan. — URL: https://e.lanbook.com/

— DnextponHas oubarorexa TI'Y: http://vital.lib.tsu.ru/vital/access/manager/Index

14. MaTtepua/jibHO-TEXHUYECKOE o0ecrieyeHue

Aynuropun i IpOBEAEHUS 3aHATUH JIEKIIMOHHOIO TUIIA.

Ayautopun Uisl IPOBEIEHUs NMPAKTUYECKUX 3aHATUN, WHIUBUIYAIBHBIX U TPYIIIOBBIX
KOHCYJIbTALMH, TEKYILEr0 KOHTPOJIS U IPOMEKYTOYHOHN aTTeCTaluu.

[TomenieHust U1 CaMOCTOSITENNFHONW pabOTHI, OCHAIEHHBIE KOMIBIOTEPHONW TEXHHUKOH U
JOCTYNOM K ceTu MHTepHeT, B 3JIEKTPOHHYIO HMH(POPMAMOHHO-00pa30BaTEIbHYO Cpely U K
MH(OPMaLIMOHHBIM CIPABOYHBIM CHCTEMaM.

15. Uudopmanusi o pazpadboTunkax

JIvBumn Kimmentuit McaakoBuy, O-p TexH. Hayk, mpodeccop, mpodeccop kadeapsi
MIPUKJIQJHON MaTeMaTUKU UHCTUTYTA MPUKIIaJHOW MaTeMaTUKU U KoMbroTepHbIx Hayk HUA TI'Y.



