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1. OBBEKT, LHEJIb U 3AJTIAYH OCBOEHUA JUCHUTIINHBI

Kypc «®uHaHcOBasi WHIKEHEpUssT M NPOTHO3UPOBAHME» SABJSETCS OJHOM U3 Haudonee
aKTYaJIbHBIX IUCLMIIIHH COBPEMEHHOI0 SKOHOMHYECKOTO 00pa3oBaHUA W HMMEeT CBOEH LEebIo
H3y4eHHEe MIMPOKO PacIpOCTPaHEHHBIX MPOU3BOAHBIX WHCTPYMEHTOB (DMHAHCOBOTO PBIHKA, TAKHX,
KaK (bHOYEPCHBbIE KOHTPAKThl, OMPIHKEBBIE ONLIUOHBL, CBOIMBI.

Llenb AUCUMIUTMHBEL: CMOCOOCTBOBATH TNPHOOPETEHHIO MArMCTPAHTAMH TEOPETHUECKHX W
NPakTUYeCKUX 3HAaHUN B 00jacTM (UHAHCOBOW HHKEHEPUM KaK MHCTPYMEHTA KA4eCTBEHHOW U
KOJIMYECTBEHHOMN OIICHKH (PMHAHCOBBIX PUCKOB U UX YPPEKTHBHOIO XEKUPOBAHUS.

3anayu:

HCC/IEOOBAaHHE OCHOBHBIX METOAOB M HMHCTPYMEHTOB Ka4eCTBEHHOH M KOJIWYECTBEHHOMH
OLIEHK! (PMHAHCOBBIX PUCKOB MPOMBIIIJIEHHBIX TIPEANPUATHI U auBepcrUKany wX QUHAHCOBBIX
BJIIOXKEHUIA,

BBISIBTIEHHE COAepIKaHus MOHATUSA (GHHAHCOBOH MHKEHEPUH, pACCMOTPEHHE ee
OCHOBHBIX 11€JIeHl, ompe/IelIeH’e 3aWHTEPECOBAHHBIX JINIL,

U3Y4EHUE HHCTPYMEHTOB U OCHOBHBIX IPOJIYKTOB (PMHAHCOBON MHKEHEPHH,

bopMUpOBaHHe MpeACTABICHUS O NPaKTUKE CO3MaHUS  Pa3IWYHBIX  (DUHAHCOBBIX
MHCTPYMEHTOB /ISl PeIIeHNs 3a/1au WHBECTMPOBAHUS W MPUBJICUEHMS CPEICTB HA PBIHKE MEHHBIX
Oymar.

B pesynbTate 0CBOEHHs AMCLMIIMHEI CTYAEHT JOJDKEH:

3HATh:

- MeTO/Ibl (PMHAHCOBOM MHKEHEPUN W TEXHOJIOTHH pa3paboTKu QUHAHCOBBIX WHCTPYMEHTOB 1
(HHAHCOBBIX CTpaTeruii;

- HMHCTPYMEHTHl ()MHAHCOBOM MHKEHEPUH, BOZMOXKHOCTH MX HCIOJIb30BaHHS;

- MOAXO[Bl K KOHCTPYWPOBAHWIO HOBBIX (DMHAHCOBBIX HHCTPYMEHTOB C WCIOTB30BaHHUEM
LeHHBIX OyMar B 1esX YAOBIETBOPEHHUS crieludUYecKUX NOTpeOHOCTEH IMUTEHTOB;

YMETE:

- HCTIONTB30BATh 3HAHMS 110 TEOPUH (PUHAHCOBOH MHKEHEPUU B CBOEH Oyaymiei mpakTHIecKoH
JIeATENbHOCTH NPU KOHCTPYMpPOBaHHM (PMHAHCOBBIX NPOAYKTOB HA PBHIHKE KOPIOPATHBHBIX 1IEHHBIX
Oymar;

- HWMETh HaBBIKM IPUMEHEHUS MPOAYKTOB (PMHAHCOBON MHIKEHEPUH LIS YIIPABICHHAS HCKAMHL.

[lepeuncnenssle pe3yabraThl 00y4YeHuUs SBISIOTCS OCHOBOM A1 (GOPMUPOBAHMS CJIEAYIOLIMX

KOMITETeHLIWH:
obwexy1omypuuix:

crocoOHOCTH K abeTpakTHOMY MBILIIEHMIO, aHanu3y, cudtesy (OK-1);

FOTOBHOCTBIO K  CaMOpa3sBUTHIO, caMopealu3allid, WHCMOTb30BAHUIO  TBOPYECKOrO
norerunana (OK-3);

obuenpogheccuonanvhuix.

FOTOBHOCTH  BOCHPHMHMMAaTh HayyHyl0O HHpOpMamuio, BlIajeTh METOAMKAMH  ¢e
aHaJUTHYecKoi 00paboTKH, CUCTeMAaTH3allul U IPUMEHATh Ha npaktuke (OITK-4);

CTIIOCOOHOCTH WCTONB30BaTh COBPEMEHHBIE METOIBI CHCTEMHOTO Hay9HOTO
a”aamza (OITK-5);

npogeccuonanbHbIx:
CTOCOOHOCTH MPOBECTH aHAJIN3 U JaTh OIEHKY CYIIECTBYHOIMX (PMHAHCOBO-3KOHOMUYECKUX PUCKOB,
COCTaBUTh ¥ 0OOCHOBATh MPOrHO3 OCHOBHBIX (DMHAHCOBO-IKOHOMUYECKHMX MOKa3aTesleil Ha MHKPO-,
Makpo- u Me3oyposHe (ITK-3):

CTIOCOOHOCTBIO AHATM3MPOBATh M HCMOJIB30BATh PA3TWYHbIE WUCTOYHUKH HWH(OPMAIMH TS
NpoBeAeHUS (PUHAHCOBO-IKOHOMMUYECKUX PAacyeTOB U 00OCHOBAHHS MPUHUMAEMbIX YIIPABICHYECKUX
pemenu#i (ITK-4);



CHOCODHOCTRIO  O0OOCHOBAaTh HA OCHOBE aHamM3a (PUHAHCOBO-DKOHOMHYECKHX PHUCKOB
CTPATerui0 MOBEACHUSA JKOHOMHYECKHX areHTOB Ha pPa3sIMYHBIX CEerMEHTAaX (MHAHCOBOTO pPHIHKA
(TIK-11);

CITOCOOHOCTBIO OMpeleNaTh ONTHMAIbHbIE HANPABICHHS WHBECTULMOHHON AeSTeIbHOCTH
NPEANPUSATUHS,  AMBEPCH(PUUUPOBATL €€, IMPOrHO3MPOBATh  DKOHOMHYECKME  [OCJIEACTBUS
MPUHAMAEMBIX WHBECTHLMOHHBIX PEIUCHHH; pa3pabaTthiBaTh M pealH30BBEIBATE HHBECTHLIHOHHYIO
cTparernto npeanpustus ([MK- 12);

CMOCOOHOCTBIO  OCYLUECTBIIATh Pa3pabOTKy TEOPETUYECKMX M HOBBIX JKOHOMETPUYECKHX
MOZENEH TMpOIeccoB, METOAOB M HMHCTPYMEHTOB IIPOBEACHHs HcCleloBaHuii B  cdepe
npodeccronansHol AestesnbHocTH ([TK-24);

CMOCOOHOCTBIO OCYLIECTBIATH MOMCK, cOOp, CHCTEMAaTH3alMI0 W 0006IIeHHe (unaHcoBoi
HHOOPMALMHK 171 COCTaBNCHUsS 0030POB, OTYETOB M HAYYHBIX MyOIHKALMI B chepe puHAHCOB M
kpeaura (TIK-25).

2. MECTO JUCLUMILJIMHBI B OCHOBHOM OBPA30OBATEJILHOM
ITPOI'PAMME

JIMCUMITIHHA OTHOCHTCS K LHMKITY OOIIENpodecCHOHANbHOM MOArOTOBKH BapHaTHBHON
YacTH y4eOHOTO TIaHa.

basupyercs Ha 3HaHMAX M ymeHMsSX, KOTOpbie CTYJAEHT MpHOGpe NP  OCBOEHUHU
NPedIIECTBYIOIMX  OUCIUIINH: Matematuyeckuit  agamus,  Teopus  BeposTHOCTEl,
MaxkpookoHomuKa, DKoHOMeTprKa, DHHaHCOBas MaTeMmaTHka, VH(MOPMALMOHHEIE TEXHOTOTHH B
3KOHOMUKE U (hrHaHCcaX, DWHAHCOBBIE PHIHKH.

3HaHMA ¥ yMEHHUS, NPUOOPETEHHbIE NPU OCBOCHMM JAHHON MCLMILIMHBI, PEANU3YIOTCS
CTYACHTOM TIpU HalMCaHMM MaruCTepCKod AMCCEpTallUM M MPOXOKAEHUH TOCYAapCTBEHHOI
HTOTOBOM aTTeCTalun.

3. CTPYKTYPA U COJAEP) KAHUE JUCHUIIJINHBI

3.1. Pacnpenenenne y4eGHbIX 4aCOB 10 TEMaM THCHHILIHHBI M BUAAM 3aHSTHI

HanmeHoBaHue Tem Kosmuectso vacoB (ouHas/3aounas hpopma)
(conepxaTenbHbIX MOAYEH) B tom uncrne
Beero | Jlekuwu | Ilpaxr. JlaGop. CPC
(ceMuH.)
Tema 1. O6mwmii 0630p ¢unanCcOBOI
HHXKeHepHU. CYIIHOCTD, HETH W METO/Ib! 2/3 1/- /- 1/3
(unancoBoit MHKEHEPUU
Tema 2. HHetpymeHTHl  (puHaAHCOBOI 10/13.5 2/0.5 5/1 312
MHXEHEPUH.
Tema 3. OCvHOBHBIe IPOIYKTBI 9/13.5 2/0.5 4/1 3/12
MHAHCOBOW WHXXEHEPHH
Tema 4. Konctpyuposanue GpUHAHCOBEIX
MPOJYKTOB Ha PBIHKE JOJITOBBIX LIEHHBIX 8/14 1/- 4/1 3/13
Oymar,
Tema 5. ®urancoBas nHKeHepus Ha 10/14 1/ 6/1 313
PBIHKE JI0JIEBBIX LEHHBIX Oymar
Tema 6. TlporHosuposanue. OrueHka 15/14.5 2/0.5 8/1 5/13
NO/IBEP)KEHHOCTH PUCKY
Tema 7. IlporHosuposanue Ha OCHOBE 14/14,5 2/0,5 8/1 4/13
| TEKYIIMX PBIHOYHEIX IIeH




Tema 5. @QuHaHCO8AA UHIICCHEPUA HA PBIHKE DOICEbIX UCHHBIX ByMaAZ

CTpyKTypupOBaHHbIE aKUMM, BMIBI, LENH BBIIYCKA, BO3MOXKHOCTH [TIA TPUMEHEHHS B
poccuiickor mpakThke. ['uGpumHble 1eHHbIe OymMarm Ha OCHOBE JI0JIEBBIX (DMHAHCOBBIX
MHCTPYMEHTOB KAk MEXaHU3Mbl OOBEJMHEHHOTO MHBECTUPOBAHMS: MHJEKCHBIE  AaKIIUH,
JETIO3UTapHbIC PACTIMCKU KOMIaHWH-AepkaTess. ONIMOHbl Ha aKLUH, WHBIE TIpaBa, CBS3aHHbIE C
aKLMSMA: MUPOBOM OTIBIT ¥ crielM(HUKa POCCHICKON NMPaKTHKY NPUMEHEHNS.

Jluteparypa k Teme S: [1, 2.4, 6 — 8]

Tema 6. Ilpoznosuposanue. OUeHKA NOOBEPHCEHHOCMU PUCKY
OunancoBas  ummkeHepus M puck.  JluBepcudmkauust — GUHAHCOBEIX — PHCKOB.
[lporHosupoBanne ¥ ympaBieHMe pPHCKOM TNpPH HHBECTHPOBAHMM B IEHHBIE OYMAari.
MHHOBauMOHHBIE pa3pabOTKM MOCIIEIHEr0 JABaIATHIIETHS.

Mopaenr nenoobpazopanus omnuuonos (OPM) ®. Bimdka u M. [loynsa. llenooGpazoBaHue
ONMUHOHOB M JOArOCpOYHas (MHAHCOBas MOMMTUKA. ApPOHTPaKHBIE CAENKH C THOPHIHBIMH
MHCTpyMeHTaMu. HeapOuTpaxkHble cieiku ¢ THOPUAHBIMA WHCTPYMEHTAMH,

JlutepaTypa k Teme 6: [1,2.4, 6 — 8]

Tema 7. ITpoznozuposanue Ha 0CHO8E MEKYU{UX PBIHOYHBIX UeH
Oskunaemple 6yaymme IEHBI CIOT M LEHH! (prouepcoB. OIEHKa Ha OCHOBE «peajbHBIX»
BEPOATHOCTEH M Ha OCHOBE 0E3pHCKOBEIX BepoATHOCTeH. IIporHo3upoBanme Ha OCHOBE TEKYIIHX
ueH (opBapioB, (erOYEPCOB M ONMUMOHOB. [IPOTHO3MpPOBaHMWE OSKCTPEMANBHBIX IEHOBBIX
U3MEHEHUH,
Jlutepatypa k Teme 8: [1. 2. 3, 5]

Tema 8. Ilpocnosuposarnue Ha 0CHO6e AHAIU3A IKOHOMUYECKOI CIIPYKMYPbI
KoHeTpyrpoBaHue 3KOHOMETPUYECKOH CHCTEMBI [UTS MPOTHO3MpoBaHUs. OCHOBHBIE THITBI
MOJIe/IeH, UCII0/Ib3yeMBIX U1 [porHo3upoBanus. Moaenn ARCH, GARCH. Moaenn VARM.
Jlutepatypa k Teme 9: [1, 2, 3, 5]

Tema 9. @unancosan uniceHepua KAK UHCMPYMEHM YNpaeaeHua
unancoevimu puckamu. Xeoxcuposarue

Wnctpymentsl  xemxupopanus. Kodddumment xemkuposanus. I[IpsMoe XemkupoBaHue.
ITepexpéctroe Xemkmposanme. CocTaBHOE XeUKHpoBaHue. CTOMMOCTh XeKHPOBaHHS. MeToxn
«CTPOMTETBHBIX OJIOKOB» B XeXKMpOBaHWH. [1pobreMbl 1 HHCTPYMEHTHI CMEIIAHHOTO YIIPaBIeHHs
pHCKamu. XeKMPOBAHUE C OMOLIbIO OMIIMOHOB

Jlutepatypa k Teme 9: [1.2,4, 6 - 10]

3.3. llpakTHYecKne (CeMHHAPCKHE) 3aHATHS — He TIpe1yCMOTPEHBI

3.4. JlabopaTopHbie paGoThbI

Ne Obwem | Jlutepary
n/m Tema 3ansTus qac. pa
(oyH./
3209H)
1 Tema 2. MacTpyMeHTH! (DUHAHCOBOH MHKEHEPHH 5/1 [2,4.8.9]
5 Tema 3. OcHoBHble NPOAYKTHI (DUHAHCOBONW MHIKEHEPHH 4/ .
I [2.4,6-8]
(PaspaboTka HOBBIX (DMHAHCOBEIX POLYKTOB)
[ 3 Tema 4. KoHcTpyupoBar#e (MHAHCOBBIX IPOIYKTOB Ha PHIHKE 4/1 [1,2.4,6—8]




JOJITOBBIX IEHHBIX Gymar |

4 Tema 5. QunancoBas uHKeHepHs Ha PHIHKE JOJEBBIX HIEHHBIX 6/1 [1.2.4,6-8]
Oymar g

5 Tema 6. I1pornosuposanue. OLieHKa 0ABEPKEHHOCTH PUCKY 8/1 [1,2,4,6-8]

6 Tema 7. TlporrHosupoBanne Ha OCHOBE TEKYIIMX LieH (OPBApP/IOB, 8/1 [1.2,4,6 -
(pbI0YEPCOB U ONLMOHOB 10]

7 Tewma 8. Ipornosuposanue Ha ocHoBe mMozeneii ARCH, GARCH, 8/1 [1.2.3.5]
VARM. ik

8 Tema 9. TIpsmoe xemkuposanne. IlepekpécTHoe Xe/KUpPOBaHHKE. 8/1 [1,2,3,5]
CocTaBHOE XeDKUPOBaHHE T

ST e i 51/8
3.5. CamocrosiTteTbHast paGora cTyaeHTa
Ne Buel camocTositensHOM paboThl CTyneHTa Obbem, vac.
n/n (04H./3204H)

] U3ydeHne JeKIMOHHOTO MaTepuasa (He meHee 50% oT obbema JIEKTIHH) 6 /50

2 [ToaroToBka K MpaKTHYECKUM 3aHATUAM (He MeHee 50% oT 06beMa , -
ayJIUTOPHBIX MTPAKTHHUECKUX 3aHSTHI)

3 [ToaroToBka k mabopatopHsiM padoTam (He Meree 50% ot oObema 25/55
AyYIUTOPHBIX J1a0OPaTOPHBIX 3aHATHIT)

4 Brinonnenne KypcoBoro mpoekra (36 4acos) -

5 Boimosninenne KypcoBoii paGoTsl (27 4acos) -

6 BEITIO/THeHIE HHMBHLYAIBHOTO 3a1aHAs (He MeHee 9 4acoB) 9/9

_ Uroro: ; : - e e e = 40/ 114

3.6. Kypcosoii npoekr (paGora), HHIHBHIYa/IbHOE 3a/IaHHe

Y4eOHBIM NIaHOM MPeIyCMOTPEHO MHAMBHMIYATBHOE 3ajaHWe 110 JUCLMIIHe. TemaTika
MHIMBHUIYANbHOTO 3a/laHUA CBA3aHA C CAMOCTOATENbHBIM BBIIOIHEHHEM pacyeTHOH paBoThl Mo
TEMaM IHUCUHUIUIMHBIL, KOTOPBIE HE pacCMaTpMBAIOTCA HA JIEKUMAX M MPAKTHYECKUX 3aHATHAX U
H3y4aloTCs CTYJEHTOM CaMOCTOSATENBHO B COOTBETCTBHH ¢ [1-12].

O6bem yueGHO# Harpy3kH NPy BBINOJIHEHHH HHANBHUIYAIBHOTO 3a1aHNS — 9 YacoB.

Pexomennyemblii 00beM MOSCHUTENBHON 3amucKu Mo UHIMBH/YaIbHOMY 3a/laHUI0 — He
6onee 10 cTpanuu popmara A4 (210x297 mm).

4. ®OPMBI KOHTPOJISI OCBOEHUS JUCHUILIAHBI

Texymmii KOHTPOIbL 3HAaHMIA CTYIEHTOB TIPOM3BOIHTCS BO BpeMsA KOHTPOJIBHBEIX OMPOCOB B
XOJI€ TIPOBEICHNS MPAKTHYECKUX 3aHATHH, KOHTPOIBHBIX paboT, MPOMEKYTOYHOTO TECTHPOBAHMSI
10 TeMaM AMCUMILIMHBI, BHITOJHEHUS HHAMBUIYAIBHOTO 33 1aHHUS.

IIpome:kyTounass aTrecTanmMs [0 pe3yJabTaTaM OCBOCHMS AMCLMILUIMHBI B cemecTpe
TMPOBOJNTCA B (pOpMe ceMEeCTPOBOro IK3aMeHa B COOTBETCTBHH ¢ «[losokeHneM 06 OpraHM3aLuy 1
[IPOBCJICHNH  CEMECTPOBOTO  KOHTPOJIS 3HAHWN CTYAEHTOB B JIOHEIIKOM HAIMOHATIHHOM
TEXHUYECKOM YHHUBEPCUTETE), YTBEPKAEHHBIM NpuKka3zoM JJouHTY Ne 1006-14 ot 01.12.2016r.

Jns onpesienieHns ypoBHS 3HaHHMI CTYIEHTOB MPENoOgaBaTeb PYKOBOICTBYETCS KPUTEPHSIMMA
OLEHKH 3HAHWH, SBJISIOIIMMHUCS COCTABIISIONIEH YUeGHO-METOIMYECKOTr0 KOMITTEKCa AMCIIATIIHHEL




S. YHEBHO-METOJUYECKHE MATEPUAJIBI 1O JAUCILUIIJIMHE

Jlutepatypa:
OcHoBHas
1. bennunra 111, ®unancoBoe MomenupoBanue ¢ ucnomb3oBarneM Excel, 2-e u3a. — M.: 000
«WN..Buassamen, 2007, — 592 c.
) ®uHaHcoBas MaTemMaTHKa. MaTemaTHYeCKoe MOJEIMpOBaHUE (PHHAHCOBbIX onepauuii / noa
pex. B. A. Tlonosnukosa, A. U. [Tununenko. — M.: Bysosckuit yue6uuk, 2007. — 368 c.
3 Mapmann, Jix.®. ®unHancoBas HWHXEHEPHs: TOTHOE PYKOBOACTBO [0 (uHAHCOBBIM
HoBoBBeAeHUAM: [lep. ¢ anri. / [1.®. Mapmann, B.K. Baucan. — M.: UHOPA-M, 1998. — 784 c.
JononHuTe ThHas
4. OuHancoBas MaTeMaTHKa : MaTeMaTHYeCKOe MOJETMpPOBaHHME (DHHAHCOBBIX orepauui :

yuebHoe mocobue st Bysos / B. 5. I'aGecknpus [u ap.] ; B.S. Tabeckupus, O.M. I'ycaposa, H.B.
KoGenes u ap. ; nox pen. B.A. [TonoBuukoa, A.U. [Tununenko. - M. By3zoBckuii yuebuuk, 2004 ;
: B3ODU. - 360c.

3. bouyapos B.B.Kopnopatusnbie ¢wuHaHCH : VYipaBieHHe KarmuTaIoMm. [Tnanmuposanue
uHBeCcTHUMH. brovketuposatue / B. B. Bouapos, B. E. Jleontses ; B.B. Bouapos, B.E. JleonThes. -
CTI®. : TTutep, 2004. - 592c.

6. Kanutonenko, B.B.®OuHancoBas MaTeMaTvka W ee TIPHIOKEHHUS y4eOHO-IIpaKTH4ECKOe
nocodue ans By30s / B. B. Kanuronenko ; B.B. Kanutoneuko. - M. : ITPHOP, 2000. - 144c.
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6. MATEPUAJIBHO-TEXHUYECKOE OBECHNEYEHUE JUCUUILIUHBI

1. JleKIHOHHBIE 3aHATHA: YHCOHBIH kopryc Ne 3 JTHP r. Jloneuk, yi. Aprema, 96, (k. 102).
KommbroTepHblit Kiace (66 M%) - KOMIBIOTEpBI ¢ BBIXOAOM B ceTh - 11 mi.

2. JlaGopaTopHbie paboThl: quﬁm,m kopriyc Ne 3 JTHP r. Jloweuk, yi1. Aprema, 96, (k.
102). KomnbrotepHsrii ki1ace (66 m ) KOMIIBIOTEPEI C BBIXOJOM B C€Th - 11 T

3. IlpakTH4YeckHe 3aHATHS: HE IIPEIYCMOTPEHHL.

CocraBurens paboyeli IporpaMMBI: JL.J. Cnennesa






