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1. AgHoranus

Pabouas mporpamMma mo kKypcy «OKOHOMETPUKA (PUHAHCOBBIX PHIHKOB)
pa3paboTaHa B COOTBETCTBHM C TpeOoBaHUsIMU DenepaibHOTO ['0Ccy 1apCTBEHHOTO
00pa3oBaTeNbHOrO CTAHAAPTA BEICIIETO 00Pa30BaHUs U MOJHOCTBE) COOTBETCTBYET
yueOHOMY TIJlaHy MOArOTOBKM OakanaBpoB 1o HamparieHuto (09.03.03.
[TpuknanHas na(popMaTuKa.

OCHOBHO# 1IEJTBIO JAHHOTO Kypca SIBIETCs (POPMUPOBAHUE Y OOYUArOIIUXCS
HABBIKOB [0 MNPAKTUYECKOMY MPUMEHEHUIO BEPOATHOCTHO-CTATUCTAYECKOTO
NOIX0Ja K aHAIN3Y (PMHAHCOBBIX aKTMBOB B YCJIOBHSIX HEONPEICICHHOCTH, AATh
00ydaroImumMcsl MPEACTABIEHUE O COBPEMEHHBIX MOIX0JaX K KOJWYECTBEHHOMY
aHaJIM3y MPOLECCOB, MPOUCXOIAIIMX HA (PUHAHCOBBIX PHIHKAX W O3HAKOMUTH C
SKOHOMETPUYECKMMH MOJEISIMA M METOAAMH, 3(PPEKTUBHO NPUMECHSIOIIMMUCS
IIPU UX aHAJIU3E.

1. Ileab 1 3312491 AU CHUAILIAHBI

[leny 3yveHNs TAaHHOW AUCIUILIAHBI;

O3HaKOMUTH OOYYAIONMXCS C TEOPETHUSCKUX MOJCIIMH M METOJaMU
KOJIMYECTBEHHOTO aHAIM3a PhIHKA IIEHHBIX OyMar ¥ KPEAUTHBIX HHCTPYMEHTOB B
YCIOBUSIX HEONPECICHHOCTH, Pa3BUTh HABBIKM O0PAbOTKH ASMIHUPHUECKOTO
Mmarepuaiga, BKJIIOYas TIOCTPOCHHE MOJETH, €€ OLEHKY IPOBEPKY Ha
a/IeKBaTHOCTb.

3aaun U3YUYEHHS TAHHOW JUCIMIUIUHBL:

B mpouecce m3ydeHMs 3TOro Kypca CTYACHTHI JOJDKHBI C(POPMHUPOBATH
NPEJICTABICHAE O MOJECIIMPOBAHUM NOKA3aTeNei (PMHAHCOBBIX PHIHKOB, HAYUHUTHCS
BBISIBJISITh M KOJMYECTBEHHO OLECHUBATh B3aWMOCBS3M MEXKAY (PUHAHCOBBIMU
NOKa3aTeNsIMA, TOATBEP)KAATh WM OMPOBEPraTh AJEKBATHOCTH CYIIECTBYHOLIMX
TEOPETUUECCKUX MOJIENICH, CTPOUTh MPOTHO3HI.

2. Mecto aucuuivinabl B cTpykrype OOIL

Kypc «OkoHOMeTpuka ()MHAHCOBBIX PBIHKOB» SBIISIETCS DJICKTUBHOMN
JUCHUIUTMHONW 3 w3 pasnaena «JlucuurmivHbel Tpouiis MOATOTOBKWY) YaCTH,
(hopMHUpYEMOii ydaCTHUKaMK 00pa30BaTEIbHBIX OTHOLIEHUH, U3 Oioka 1 yueOHOro
TUIaHA.

JUIss  yCcnemrHoro YCBOCHHMsSI Kypca 00s3aTenbHO  TpeOyIOTCS  3HAHMS
MAaTeMaTHYECKOr0 aHaluu3a, JIMHEHHOW aireOpbl, TEOPHH BEPOSATHOCTEH W
MATEMATUYECKOW  CTATUCTUKK, SKOHOMWUYECKOW TEOpUM. 3HAHHWE  OCHOB
SKOHOMETPHUKHM U TEOPUU CIYUYAHHBIX ITPOLIECCOB JKENATENIBHO.

3HaHWs ¥ HABBIKHU, NTOJIYYEHHBIC B PAMKAX JAHHOM JUCLMIUIMHBL, TIOJIE3HBI IPU
OCYLIECTBJICHUN HAYYHO-HUCCIIE0BATENBCKOM W MPOEKTHO-TEXHOJIOTMYECKONH PaboTHI,
a TAKKE NP BBITIOJIHEHWY BbIITY CKHOW KBATM(PUKAMOHHOM paOOTHL.



3. O0beM JUCHMILIAHBI: 5 3a4CTHHIX ¢AUHUL, 180 aKkageMHMYECKHUX YacoB, B
TOM 4YHCJIe:

KOHTAKTHAS ayJANTOPHast pa0doTa: JICKIMK 15 4acoB, MPAKTUYECKUE 3AHATUS
45 4acoB, B T.4Y. MPAKTUYECKAS TTOTOTOBKA - YACOB,

camocTosiTesibHast padora: 120 4acos.

4. Ilnannpyemsbie pe3y/ibTaTbl 00Yy4eHHS 110 JUCHUILIHHE, COOTHECCHHBIC C
IWIAHUPYEMBbIMH Pe3yJIbTATAMH 0CBOCHHS 00PA30BATE/IbLHOI NMPOrPaMMbI

[Inanupyemsbie pe3yabTaThl [Inanupyemebie pe3ynbTarsl 00yUEHHUS 110

OCBOECHHS 00Pa30BaATEBHOMN JCHUTUIAHE

nporpamMmmsl ((POpMHPYEMBIE

KOMITCTCHIH )

[TK-1 CocoGeH MpUMEHSTh [IK-1.1 IIpoBoauT aHAIM3 COCTOSHUS
CUCTEMHBII MOAXOA U pa3paboTOK MO TEME UCCIIENYEMOH 3a1a4n
MaTeMaTUYECKUE METOIBI B [TK-1.2 OcymecTBasier GopMalIbHYIO
(opManmzanmm peLicHHs MOCTAHOBKY UCCIIEAYEMOM 3a1a9u
NPUKJIATHBIX 33124 [1K-1.3 JTaeT Hay4HO€ 000CHOBAHUE BhIOOpA

METOA U PEIIACT NMPUKIIATHYIO 38134y
[1K-1.4 TIpoBOMT aTTECTAUIO PE3YJIBTATOB
HAYYHBIX UCCJICTOBAHUI

[1IK-3.1 Onpenenser BO3MOXXHOCTH
JOCTUKEHHS COOTBETCTBHUSI TUTIOBOM
WH(}HOPMALMOHHON CHCTEMBI
NEPBOHAYAIBHBIM TPEOOBAHUSM 3aKa3UMKa
[1K-3.2 Taet popManbHOE ONKMCAHHUE
TpeOoBaHui K MH(POPMALMOHHBIM CHCTEMaM
KOHKPETHOTO HA3HAYEHUS B KOHKPETHOM
NPEAMETHON 00J1acTH

[1K-3.3 BpIsSBIsSET NEPBOHAYATIBHBIE
WH(}OPMANMOHHBIE TOTPEOHOCTH 3aKa34MKa

[TK-3 CnocoGeH mpoBOUTh
00cle10BaHNE OPraHu3aLni,
BBISIBJIATH MH(POPMALMOHHBIC
MOTPEOHOCTH MOJIb30BATENEH,
(dhopmupoBaTh TPeOOBAHHUS K
WH(}HOPMALMOHHON CHCTEME

S. @opma npoMeKyTOYHOI aTTeCTAlMU U CEMECTP NPOXO0XKIACHUsI — 3a4€T, 7
cemMecrtp.
6. SI3bIK MpenogaBaHusi PyCCKUiA.

I1. Copep:xkanne IMCHUILTHHBL, CTPYKTYPHPOBAHHOE 10 TeMaM (pa3aesiam) ¢
YKA3aHHEM OTBEJICHHOI0 HA HUX KOJIHYeCTBA aKaIeMHYECKHX YacOB U BU/I0B
4yeOHbIX 3AHATHIT

VY4eOHas nporpamMmma — Bcer KonrtakTtHas padoTta (4ac.) Camoc
HANMEHOBAHUE PA3AEIIOB U 0 Jlexumu | Ilpaxkruueckue | KoHT | TOATE
TEM (uac. 3aHATHS pOJIb | JIbHAs




BCE |BT.4. |BCEro |BT.Y. | camo | pabor
ro |mpak npak- | cTos | a,B
- THUYEC- | TEJIb | TOM
THYE Kas HOW | YHCIIE
cKast noaro | pa6o | Kontp
OJAT TOBKAa | ThI (B | ONb
OTOB ToM | (4ac.)
Ka YUCTT
e
Kypc
oBast
pabo
Ta)
JloxoaHocTs punancosoro | 40 4 12 -- 24

aKTHBA.

e BrryncieHue
JOXOJHOCTH
(PMHAHCOBOTO aKTUBA.

¢ CTaTUCTUYECKUI aHAIIN3
PAIOB JIOXOTHOCTEMN.
ITonronka
pactpeacneHus.

eMopenm,
NPUMEHSIOIINAECS IS
ONMCAHUs
«HOPMAJILHOW»
PBIHOYHOMN JOXOJIHOCTH.

eMojenupoBaHue psAaOB
JOXOJHOCTEN C
ITOMOLIBIO METOJa
Momnte-Kapio.
e[Ipobnema
MPEACKA3YEMOCTH
JOXOJHOCTEN C
ITOMOLIBIO
«(pyHIaMEHTATTEHBIX»
(hakToOpOB.




MopaeaupoBanue
BOJIATHJILHOCTH.
e[ [oHsATHE BOJIATUIIBHOCTH.
o] [oaX0ObI K
MOJIETUPOBAHUIO
BOJIATMJILHOCTH.
e ARCH/GARCH monenu n
METO/Ibl UX OLICHUBAHMSI.
e VaR u ES xak Mepbl
puCKa.
e Teopus 3KCTpEMAIBHBIX
3Hauenuii (EVT).
eO0bequuenue LV n
GARCH.

41

11

26

I'mnore3a 3¢ GeKTHBHOIO
PBIHKA.

e ['mnote3a 3PpPeKTUBHOTO
PBIHKA.

o Dopmbl 3(HEKTUBHOCTH.

e TectupoBaHue
3¢ pekTHBHOCTH.

e ['umoresa 0
(¢paktabHO  mpHpoae
(PMHAHCOBBIX PHIHKOB.

e «Jlonras mnamMATE» U
METOJIbI €€ BbISIBJICHHSI.

34

24

Teopust onITHMAJIBLHOTO
noprgeis.

e [loprdenb HeHHBIX
Oymar u ero
XAPaKTEPUCTHUKH.

e OnTumuzanust NopTQes
LEHHBIX OyMar B paMKax
NOJX0Ja «I0XOIHOCTb-
PHCKY.

o OpoHT 3P PEeKTUBHBIX
noprdeneii.

e Tecr Ha 3HAYUMOCTH
casura 3 (HeKTUBHON
I'PaHULBI TPH
BKJIFOUEHWUHN HOBBIX
aKTUBOB B 3(()EKTUBHBIH
noprdens.

35

24




CraTucruuyeckas
NMPOBEPKA AACKBATHOCTH
MoJeJIel paBHOBECHS.

e DaxkTOopHBIE MOJETN
poxogHoctu, CAPM n
APT.

e Moaens CAPM n
METO/IbI MPOBEPKH €€
aJICKBaTHOCTH.

¢ [[cHOBBIC aHOMAJIMH.

e [IpoBepka
PaMOHAILHOCTH
1IEHO0Opa3zoBaHus
AKIWU;

PETPECCUOHHBIC
pPalMOHAIBHBIC MTY3BIPH.

TECTHI
BOJIATHJILHOCTH |
TECTHI,

30 2

22

HUTOI'O

180 | 15

45

120

I1I. O6pa3oBaTe/ibHbIC TEXHOJOTHH

VYueOHas mporpamma —
HAaUMEHOBAHUE PA3/ICTIOB
U TEM (8 Cmpocom
COOMBEMCMEUU C

Bun zanatusa

OOpa3oBarebHbIC TEXHOJIOTHA

pazoenom Il PIJ])
J10X0HOCTD Jlekiuu, 1. HM3noxxenue
(PMHAHCOBOTO aKTUBA. | MPAKTHYECKHE TEOPETAYECKOTO
3aHATUS marepuana
2. Peuienue 3anau
Teopus ontumansHoro | Jlekuumu, 1. Uznoxenue
noptgerts. MIPAKTUYECKHE TEOPETAYECKOTO
3aHATUS marepuana
2. Peuienue 3anau
['unotes3a 3¢ dextuBHoOrO | JIeKmu, 1. Uznoxenue
PBIHKA. MIPAKTUYECKHE TEOPETAYECKOTO
3aHATUS marepuana
2. Pewienue 3a0au
Teopus onTumManbHOro | Jlekuuu, 1. CamocrosrenbHoe
noptgernts. MIPAKTUYECKHE U3YUYEHUE
3aHATUSA TEOPETHYECKOTO
marepuana
2. Peuienue 3anau




Jlexuum, 1. UznoxxeHue
CratucTudeckas MPAKTUYCCKUC TEOPETUUYECKOTO
MPOBEPKA AACKBATHOCTH | 3AHATHUS Marepuaia
MOJIENEH PABHOBECHS 2. Pemenue 3ama4

[IpenogaBanue y4eOHOM AUCLMIIMHBI CTPOMTCS HA COYETAHMM JICKLMA,
NPAKTUYECKUX 3aHATUI U Pa3INYHbIX (POPM CaMOCTOATENBHON padOThl CTYICHTOB.

B npomecce OCBOCHHMS  JAMCUMIUIMHBI ~ MCHOJB3YOTCS  CIECAYIOLINAE
00pa3oBaTeNbHbIe TEXHOJIOTHH, CIOCOOBI U METOABI (POPMUPOBAHUS KOMIIECTEHIMIA
TPaJMLIMOHHBIE JICKIUHN, TPAKTHYECKUE 3aHATHS, BBITOJHEHUE WHANBUAYAIbHBIX
3a1aHU i B PaMKaX CaMOCTOSITENIbHOU pabOTHI.

CamocrosarenbHas padoTa CTYACHTOB OpraHusyercs B (QopMe pelucHus
CTaHJAPTHBIX 3aJaHW M 3aJaHWN TTOBBIIIEHHON CIIOKHOCTH TI0 MPEIIOKEHHBIM
TEMATHUKaM, a TAKKE BBIOJIHCHUHA PACUYCTHBIX WUJIM KYPCOBBIX padOT, MUChMEHHBIX
JIOMANIHUX 3aJJaHUN.

IV. OneHouynbie  marepuajbl sl  NPOBEACHHS  TeKyleil u
MPOMEKYTOYHOH aTTeCTAlHH
JUTs IpOBEACHUS TEKYILENR U IIPOMEKYTOYHOMN aTTECTALUH:

IIK-1 Cnoco0eH npuMeHsATh CHCTEMHBIII MOAX0J H MATEeMATHYeCKHEe MEeTO/IbI
B hopmManu3anum perneHusi NPUKJIAIHbIX 32124

[TK-1.1 ITpoBoauT aHa/IM3 COCTOSIHAS pa3pabOTOK MO TEME UCCIIETYyEMOH 3a1aun

dopma arTecTanuu: OTBET MO TEMaM Kypca (3a4€T)
Croco0 arrecTanu: YCTHBIA WM MACHMEHHBIH
Kputepnu OLeHKH:

s omeem yYelOCmHbIL, GepHbIll, meopemudecku 000CHOB8aHHbI. Kouesvie
NOHAMUS U MePMUHbL NOJIHOCMbIO pACKpbimbl. Dakmul U npuMepsl 6 NOIHOM
obveme obocroswisalom 66180061 — 30 banos;

* mMeopemudecKds apeymeHmayus HenoaHds Wil CMbIC] KIOYe6blX NOHAMULL
ne obwsachen — 20 bannos;

> Oonyuemol ouLuoK Y, npuseouiue K UCKADICEHUIO cmbicd.
mepmunonocudeckuii annapam packpuim — 10 6ainos;

* OJonyujeHvl OWUOKY, CEUOCMENbCMBYIoOWUe O  HENOHUMAHUU — MeMbl.
Tepmunonoeuveckuti annapam ne packpoim — 0 6ainoes;

* @epHo peutenvl 3a0ayu, Wilocmpupyiowads suanue xKypea — 10 oainos;

* Npu peutenuu 3a0ay, OONyueHvl apupmemudeckue ouuoky — 5 o6ainos;

* Npu peuteHuU 3a0a4, OONyueHsl 10eudecKue oumuoku — 3 oauia;

* peutenue 3a0ay Hegepro uiu omcymemeyem — 0 6aiioe.




[TK-1.2 OcymecTasieT GopMaTbHYHO TOCTAHOBKY MCCIEAYyEMOM 3a1a4n

dopma arrecTauuy: peUIeHne 3a1a4 o TeMaM Kypea:
1. oyenka 0oxooHocmu u pucka YyeHHot oymaci,

2. eviqucienue VaR Ona  pasHeiX NpeonolodceHuli 0 pacnpeoeieHuu
J0XOO0HOCHIU.

Cnoocob arrecTanvu. MMChbMEHHBIN

Kputepnu OLeHKH:
e peuienue noaHo u eepHo — 3 banid;
e peuieHue GepHoe, HO HEOOCMAMOYHO OOOCHOGAHHOE WIU OONYUjeHd
apuchmemuuecxas oumuoka — 2 oanid;
* 8 peuteHuu OONYueHd jocuveckds ouuora — 1 oann;
o peuierue omcymcemeyem wiu HegepHo — ) bannos.

[IK-1.3 [laet HayyHOoe 0OOCHOBaHME BHIOOpAa METOJA W PEIIACT MPUKIAIHYIO
3agaqy

dopma aTTeCTAIMK: PELICHHE 3344 10 TEMaM Kypca:
1. oyenxa xapaxmepucmux nopmaeeJisi akmueos;
2. NOUCK KAcamenbHo2o nopmeeis;
3. nocmpoenue 3¢hhexmuHo20 MHOICECMBA NPU HATUYUU U OMCYMCMEUU
Oe3pucro8o20 akmuad.

Cnoocob arrecTanvu. MMChbMEHHBIN

Kputepnu OLeHKH:
e peuienue noaHo u eepHo — 3 banid;
o peuieHue GepHoe, HO HEOOCMAMOYHO OOOCHOBAHHOE WIU OONYUjeHd
apuchmemuuecxas oumuoka — 2 oanid;
* 8 peuteHuu OONyueHd jocuveckds ouuoka — 1 oann;
o peuierue omcymemeyem wiu Hegepro — ) bannos.

[TK-1.4 ITpoBOAMT aTTECTALMIO PE3YIBTATOB HAYYHBIX UCCIEA0BAHUI

@dopma aTTecTalu: PeIIeHHE 3a1a4 10 TEMaM Kypca:
1. oyenka peIHOYHOU JUHUU YEHHOU OyMacu U NPOGepKd HA 3HAYUMOCb eé
napamempos,
2. oyenxa napamempos mooeau CAPM.

Cnocob arrecTanvu. MUChbMEHHbIMI

Kpurepun onieHKH:
e peuienue NOIHO U 8epHo — 3 banid;




e peuieHue GepHoe, HO HEOOCMAMOYHO OOOCHOBAHHOE WIU OONYUjeHd
apuchmemuuecxas oumuoka — 2 oanid;

* 8 peuteHuu OONYueHd jocuyeckds ouuora — 1 oann;

o peuierue omcymcemeyem wiu Hegepro — ) bannos.

IIK-3 CnocoGeH mnpoBoauThL O00C/ACI0BAHHE OpPraHu3anuii, BbISABJISATH
HH(OpPMALMOHHbIE MOTPEOHOCTH MOJIb30BaTe1eil, (opMUpPOBaTH TpPeOGOBAHUSA
K HH(POPMALHOHHOM cHUCcTEeMe

[IK-3.1 Onpenenser BO3MOKHOCTM  JOCTMIKEHUST COOTBETCTBHSL  THMIIOBOM
WH(OPMALMOHHON CUCTEMBI IEPBOHAYATIBHBIM TPEOOBAHUAM 3aKa3UMKA

dopMa _ arrecTauyM: OTBET Ha BOIIPOCBI 1O  TCOPCTHYCCKHMM  OCHOBaM
MOAC/IMPOBAHNA JaHHBIX.

Croco0 arrecTalyiu; yCTHBIN

Kputepru OLeHKH:
o NpaBUIbHBLI pA38epHYMblli omeem — 5 Oann08;
e NpasuibHBLI corcamuvlii omeem — om 3 00 4 bannos;
e 0mBem 8 YeioM HeNpAGIIbHbLIL, HO eCib KoppexmHvie uoeu — | wiu 2 banna;
e omeem HegepHulil — () baios

[1K-3.2 JlaeT popmanibHOE onucanue TpeOOBaHUH K WH(POPMALMOHHBIM CHCTEMaM
KOHKPETHOTO HA3HAYEHMs B KOHKPETHOM MPEAMETHOM 00acTu

dopma _aTTecTallMK: BHIMOJIHCHUE PACUCTHOH pabOThl MO MOJACTUPOBAHUIO
JMHAMUKH TOXOAHOCTH 3aJaHHOTO aKTHBA.

Cnoocob arrecTanvu. MMChbMEHHBIMN

Kputepuu OLeHKH:

® Gce pacuemuvl NPpoUzgeoeHvl 6EPHO, bIG0ObI 0OOCHOBANbI U NPAGUTLHO
apeymenmuposarst — 20 6an108;

® Gce pacuemuvl NPOU3EEOEHbL BEPHO, BbIGOOLI 0OOCHOBANEL, HO 6 OMBEme
NpUCYymcmseyiom ounbKuy, C8UOemeaIbCmeyloujue 0 HedoCmamo4HoM
HOHUMAHUU HEKOMOPBLX pa30eilos kypca — 15 bannos;

® pacuemvl epHbL, HO APSYMEHMAYUS HeNOJHA UIU YACmudHo negepra — 10
Oanos;

® GepHO peuteHd MONbKO YdCMb 3d0dHull, dpeymenmayus omcymcemsayem — 3
oannos;

® peutenus He geprvl wiu omcymemesyom — 0 6annos.









IIpoMe:kyTOYHBIIT KOHTPOJIb BKJIHOYAET 2 pacueTHO-rpaduueckuie padoThl

U OCYIIECTBISETCS B TMpouecce OOydeHMs B COOTBETCTBHMM CO CPOKaMH,
YCTAHOBJICHHBIMU Y4Y€OHBIM IUIaHOM. [lo ero pesynbraram MpPOCTaBISIOTCS
TEKYIIHE OAJIJIbl B YYETHBIX BEAOMOCTSIX, KOTOPBIE BEAET MPENOJABATEND.

Pe3yabTHpyOIIasi OLEHKA 32 CEMECTP CKIIaIbIBACTCS W3

TEKYIIETO PyOEKHOTO KOHTPOJIS,
CaMOCTOSATEIbHON padOTHI CTY/ICHTOB;
HK3aMCHAIIMOHHOM OLICHKH.

Pacnpenenenust OaiioB Mo KaXIOMYy MOIYIK0 U PYOEKHOMY KOHTPOJIO

BBITJISLIUT CIEAYIOMUM 00pa3oM:

Conepxanue padGoThI Moayas 1 | Moayas 2
KontposnbHas padoTa 10 10
PacuetHoe 3ananue 20 20
3auer 40

KoHTpoabHbIE BONIPOCHL.

1.

00N o kW

10.
11.
12.
13

14.
15.

16.
17.

TeopeTnyeckre MOAXObl K MOJETUPOBAHUIO T0X0AHOCTEH. [Ipobiema
NPEICKA3yEMOCTH B paMKax PyHIaMEHTATbHBIX MOJEIICH.
CratuctTuueckne 0COOCHHOCTH (PMHAHCOBBIX BPEMEHHBIX PSAIOB.
MogenupoBaHue paI0B JOXOIHOCTEN ¢ TOMOLIBI0 MeToaa MoHTte-Kapo.
IToaronka pacrpeaeneHui.

BonaruneHOCTh 1 CIOCOOBI €€ OLICHKH.

ARCH- GARCH mopaemu. CBOHCTBA, OLICHKA IMAPAMETPOB.

Mepsl pucKa: MpEeUMyIIECTBA U HETOCTATKH.

Teopus dKCTpeManbHbIX 3HaYeHUA. Ouenka Var u ES.

Monenu noBeaeHUs LCH: Cay4yaitHoe OTy>KIaHUue, MAPTHUHT aJlbl,
TrEOMETPAYECKOE CITyYaiHOE OJIy>KIaHuE.

['unore3a 3¢ (pekTMBHOTO pbiHKA. DPOPMBI 3PPEKTUBHOCTH.

[TpoBepka runoTe3sl PAMOHAIIBHBIX 0KUIAHWA.

TecTsl MPEACKAa3yEMOCTH JOXOIHOCTENH HA OCHOBE MPOLIIOH HH(POPMALIUK.

. OnpeneneHue oNTUMAIBHOTO MOPT(HEINS B paMKax MOAX0/1a T0XOIHOCTh-

puck. ®poHT 3P PEeKTUBHBIX TOPThHENEA.

Tect npuHaane:;kHOCTH akTHBOB 3(PekTrBHOM rpanune (DeRoon, Nijman)
OddexTrBHas TpaHUIA B CIYUYae CYIIECTBOBAHUS OE3PUCKOBOTO aKTHBA,
nvHMs peiHka kanutana (CML). CAPM

OMIIUPHUYECKAs JTMHHS PhIHKA LIEHHBIX OyMar.

CucremMaTHUECKHii 1 MTHAUBH Y ANTbHBIA puck. [Ipenensl nuBepcudpukanmm.
HuTepnperanms ko3 dunrenra dera.



18. Onenka nmapameTpoB aibda u 6eta B moaenn CAPM. [1posepka
COBMECTHOM TMIOTE3bI O PABEHCTBE HYJIIO KO3 (PUIIUECHTOB anb(da Juisl BCEX
AKTUBOB.

19. [Togxon ®amei-Mak0OeTa k nmpoBepke anekBarnoct CAPM

20. Muorogakropubie moaenu. APT.

21. [Togxonel kK BEIOOPY (PaKTOPOB.

22. MAKTOPHBIN aHATIN3 U METO ITABHBIX KOMITIOHEHT

23. TecThl HA TOYHOE COOTBETCTBUE 3a/1aHHOM (pakTOpHOM Moaenu (exact factor
pricing)

24. Kpurepun o1icHKN 3QPEKTUBHOCTH.

25. OueHka 3(p(PEeKTHBHOCTH C MOMOIIBIO (PAKTOPHBIX MOJENIECH

26. ['mnore3a 0 PppakranbHON MPUPOE (PMHAHCOBBIX PHIHKOB.

27. Jlonrasi naMsTh U METOBI €€ OOHAPY>KEHUS.

28. OueHKa BIUSHUS COOBITHI HA TOXOJAHOCTh AKTHBOB.

Bonpocs! 1151 MOATOTOBKH K YK3aMeHY/3a4eTy.

1. TeopeTnueckne mNOAXOABI K MOJCIMPOBAHUIO J0X0mHOCTEH. [Ipobiema
NPEICKA3yEMOCTH B paMKax (yHIaMEHTATbHBIX MOJEIICH.
2. MopenupoBaHue psAAoB AOXOMHOCTEN ¢ MOMOILIBI0 MeToaa Monte-Kapio.

IToaronka pacrpeaeneHui.

BonartuneHOCTh 1 CIOCOOBI €€ OLICHKH.

ARCH- GARCH mopaemu. CBOHCTBA, OIICHKA IMAPAMETPOB.

Mepsl pucKa: MPEUMYIIECTBA U HEJOCTATKH.

Teopus dKCTpeManbHbIX 3HaYeHUA. Ouenka Var u ES.

Moxaenu moOBEACHHMS LEH:  ciaydailHOoe — ONy>KIaHue, MapTHHIAJIbI,

TrEOMETPUUYECKOE CITyYaliHOE OJIy>KIaHuE.

8. I'mmore3a »>¢p@dekTnBHOrO poiHKA. DopMbl  3PPEKTUBHOCTH. TecThl
NPEICKA3yEMOCTH JOXOJIHOCTEH HA OCHOBE MPOILIONH HH(OPMALUK.

9. OmnpenencHUe ONTUMAIBHOIO NOPTQENS B paMKax MOAXO0Ja JOXOJHOCTh-
puck. OpoHT >PdekTuBHbIX nopTdencii. TecT MPUHAMIECHKHOCTH AKTHBOB
s¢pPextuBHOM rpanue (DeRoon, Nijman)

10. O¢dexkTrBHAs rpaHWLa B CIIy4yac CYLIECTBOBAHUS OE3PHUCKOBOTO AKTHBA,
auHus peiHka kanutana (CML). CAPM

11. CUCTEMAaTHYECKUH M WHAMBUAYAIbHBINA puck. [Ipenensl nuBepcudpukanmm.
HuTepnperanms ko3 duurenra dera.

12. Ouenka mapameTpoB anbpa m Oera B momenu CAPM. IIposepka
COBMECTHOM TMMOTE3bI O PABEHCTBE HYJII0 KOA(DPUIIMEHTOB anb(da A1 Beex
AKTUBOB.

13. Muorogakropubie moaenu. APT.

14. [Togxompl K BbIOOPY (akropoB. DaKTOPHBIA aHaNM3 M METOJ TJIABHBIX
KOMIIOHEHT

15. TecTbl Ha TOYHOE COOTBETCTBHUE 3aJaHHON (hakTOpHOU Monaenu (exact factor
pricing)

16. Kpurepun onenkun 3¢pdextuBHOCTA. OneHka 3PPEKTUBHOCTHA € MOMOIIBIO
(haKTOPHBIX MOJENECH

N o kW






4') Ouennth napamerpsl Moaemi CAPM B ¢opme U30BITOUHON TOXOAHOCTH U
MPOBEPUTH €€ HA aICKBATHOCTb.

VI. Ilepedyenp mnegarornd4ecKux ©W HHGPOPMALNMOHHBLIX  TEXHOJOTHId,
HCMOJIL3YeMbIX MPH OCYIHECTBJCHHM 00pa30BaTeIbHOrO mpouecca 1o
AUCHMIVIMHE, BKJIKYas MepeYyeHb MNPOrpaMMHOIO  odecnedeHuss U
HH(POPMALNMOHHBIX CIPABOYHBIX CHCTEM (110 HEOOXOIUMOCTH)

B cooterctBum ¢ TpedoBanusimu @I'OC BO nmo HanpaBaeHUIO MOATOTOBKH
peanu3anms  KOMIIETEHTHOCTHOTO — MOAXOAA  MPEAYCMATpPUBACT  IIMPOKOE
UCIOJb30BAaHUE B YUYEOHOM MPOLECCE MO JAHHON IOUCHMIUIMHE AKTHBHBIX M
WHTEPAKTUBHBIX (POPM MPOBENEHUS 3aHATHI, B YAaCTHOCTH, KOMIBIOTEPHBIE
CUMYJISIIMM M pa300p KOHKPETHBIX CUTYalMd B COYETAHWHM C BHEAYIWTOPHOM
paboToil ¢ 1enp0 (GOPMHUPOBAHMS W Pa3BUTHUS MPOPECCHOHATBLHBIX HABBIKOB
oOyuaromuxcs. Y ACIbHbIA BEC 3aHATUH, MPOBOJUMBIX B MHTEPAKTUBHBIX (hopMax
cocTaBnsieT He MeHee 29% ayauTopHbIX 3aHaATHHA. Ha BHeayautopHyro padoty
orBoAMTCA 10 71% Beeid yueOHOM padoThI.

[Tpn M3y4yeHUM TUCUUILIMHBI UCTIONB3YIOTCS CICAYIOIIME MEAarOrHYeCKHe 1
0o0pa3oBarenbHble  TEXHOJOTWUHM.  TEXHOJOTMM  MPOOAEMHOro  O0ydyeHUs
(mpoOnemMHBIE  JIEKIHMW, peuicHHe  Y4eOHO-MPO(QECCHOHAIBHBIX  3aJad  Ha
NPAKTUYECKAX 3aHITHSIX), WHTEPAKTHUBHBICE TEXHOJOTMU  (JICKIIMM-IUAJIOTH,
KOJUIEKTUBHOE OOCY)KJICHUE PA3JIMYHBIX MOAXOJOB K PEIICHUK y4eOHO-
npo(heCcCHOHATTBHBIX 3amayv), WH(OPMALMOHHO-KOMMYHAKATHBHBIE
00pa3oBaTeNbHbIe TEXHOJOTUM (CIAWI-JICKIUKM, MOJCIMPOBAHUE HM3YyYaeMbIX
SBJICHUH, TpE3cHTAUMs Y4YeOHbIX MAaTepuasioB, OOJAYHBIE TEXHOJIOTHH ),
TEXHOJIOTMM TPOEKTHOr0 O0yueHus (pa3paboTka W TMPE3CHTAlUs HAy4HO-
UCCIIEIOBATENBCKUX MPOCKTOB).

VII. MarepuajbHO-TexHu4eckast 0a3a, HeoOXoaAuMAasi AJsl OCYLIECTBJICHHS
00pa30BaTeILHOTO MPOLECCA M0 JHCLHUILIHHE

s MaTEePUAITBHO-TEXHUYECKOTO o0ecrneveHust JUCLUTUTHBI
UCIOJIB3YIOTCS: Hay4dHass OMOMMOTEKa, KOMIBIOTEPHBIA KJIAcC ¢ YCTAHOBJIECHHBIM
TpeOyeMBIM  IPOrPAMMHBIM  OOECIICUEHUEM,  AYAMTOPHs, O0OOpYyJIOBaHHAS
annaparypon ajs IEMOHCTPALAX MPE3CHTALMI U BUIEOMATEPHAATIOB, JOCTYIIHBIX B
HurepHere.

VYueOnas ayauropus Ne 205 | Habop yueOHo# mebenu,
JKpaH,
POEKTOP.

VIII. Ceenenust 06 00HOBJIeHHH pado4eii MporpaMmMbl AUCHHILIHHBI

Neo OOHOBNCHHBINA pazaen Onucanne Hara 17}
n.1. | pabouei IPOrpaMMBbl | BHECEHHBIX IPOTOKOJ
JUCLIMTIITAHBI W3MEHCHU I 3aceqaHus
Kadeapsl,
YTBEPAMBIIETO




N3MCHCHHUA

3. O0BeEM IUCIUATUIAHEI

Brigenenue yacoB
Ha MPAKTUYECKYIO
MOJATOTOBKY

Or 29.10.2020
roja, mpoTokoa Ne 3
YYEHOTO COBETA
(akysbTeTa

II. Conepxanue
JUCIMTLITAHBL,
CTPYKTYpPHPOBAHHOE  TIO
TeMam  (pasgenam) €
yKa3aHUEeM  OTBEACHHOTO
HA  HMX  KOJIMUECTBA
aKaJeMHYECKMX YacoB M
BHJIOB YUCOHBIX 3aHATHH

Brigenenue yacoB
Ha MPAKTUYECKYIO
MOJArOTOBKY

Or 29.10.2020
roja, mpoTokoa Ne 3
YYEHOTO COBETA
(axynbTeTa

3. O0Bem
JUCIMTLITAHBL.

II. Conepxanue
JUCIMTLTAHBL,
CTPYKTYpPHPOBAaHHOE  TIO
TeMam  (pasgenam) €
yKa3aHUEeM  OTBEACHHOTO
HA  HMX  KOJIMUECTBA
aKaJeMHYECKMX YacoB M
BUJIOB YUCOHBIX 3aHATHIH

HNzmenenus B
yueOHbIC  TUIaHBI U
OoOHOBNIEHME  paboumx
nporpamMm NPaKTUK,
padboumx porpamMmm
JUCLMIUIMH B YacTH
BKJTFOUYEHHUSI 4acoB
MPAKTAYECKON
NOJTOTOBKH.

Peuienue
HAay4HO-
METOIMUECKOTO
coBeTa  (ITPOTOKOI
Nel ot 09.09.2020

r.).

4. [Tnanupyemblie
pe3yNbTaThl OOYYEHUS] MO
JIUCLUIUIMHE,
COOTHECECHHBIE C
TUTAHUPYEMBIMU
pe3yabTaTaMu
o0Opa3oBarenbHOI
pOrpaMMbl

OCBOCHHA

Hzmenenus B
yueOHbIC TUIaHBI W B
paboune  MpOrpamMbl
JCIUTUTAH,
(hOpPMUPYIOLIHX
HOBBIC/U3MEHECHHBIC
KOMITCTEHIIUN B
COOTBETCTBUH C
MTPUKA30M
MunoOpHaykn Poccun
or 26112020 r.
No1456.

Pemenne
HAY4YHO-
METOJIMYECKOTO
coBera  (ITPOTOKOIN
Ne6 o1 02.06.2021 1.)

I.  Annorammsa. IV.
OueHOYHBIE  MaTepUabl
JUIS TIPOBEACHUS TEKYIIEH
51 IIPOMEYKYTOYHON
arTecTalun

HN3meneHnus B
y4eOHBIE TUIaHbI U B
paboure TporpaMmmel
JUCIUTUINH,
(opMupyrommx
HOBBIE/ U3MECHECHHBIE
KOMITETCHIIUH B
COOTBETCTBHUH C
MPUKa30M
MunoOpHayku Poccun

[Ipotokon Ne 7
3aCEIaHAs  YYECHOTO
coBeta ot 30.12.2021

roaa




otr 26.11.2020 r. Neo
1456

V. YueOHo- BHeceHbl Or  29.09.2022
METOINYECKOE U | I3BMEHEHMS B | roga, npoTtokon No 2
WH(}HOPMALMOHHOE POrPaMMHOE YUYEHOTO COBETa
obecneyeHue, obecnieueHue (akysbTeTa
HEO0OX0IUMOE VTS
MPOBECHUS MPAKTUKH

2) IIporpammHoOe
obecneyeHne

VIL MarepuanbHo- Buecensl Or  29.09.2022
TEXHHUYECKOE WU3MCHEHHUS B | roga, npoTtokon No 2
obecnieyeHue MaTepUaIbHO- YUYEHOTO COBETa

TEXHHYECKOE (akybTeTa
obecnieueHue
ayMTOpUi
VII. MarepuansHo- Buecenst uamenenus B | Ot 22.08.2023 1.,
TEXHUYECKOE 00ECTICUEHUE | MAaTEPUATBHO- npoToKOoJT Ne 1
TEXHHYECKOE 3acelaHusl YYEHOTO
obecreueHue coBeTa (akynbTeTa

ay IUTOPUI




