AHHOTALIA
11O JUCLHAITIMHE b1.B.Z1B.02.01
«MOJEJIMPOBAHUE ®NNHAHCOBLIX PBIHKOB»

PacnpenesieHue Tpy10éMKOCTH IMCUMILIMHBI 10 BUaM padoT

JlucuuiuinHa BKIIIOYAET 2 3a4eTHbIC eIUHMIIBI (72 4yaca, U3 HUX — 36 4acoB
ayJUTOPHOW HArpy3Kd: JEKIMOHHBIX 6 uacoB; mpaktuyeckux 30 yacos; 35,8
4acoB caMocTosATenbHON padoThl; MKP 0,2 vaca; 36,2 yaca KOHTaKTHOH paOOThI).

HEJIb aucuMmjinHbl — OBIAJETh pa3pabOTKON TEOPETHUYECKUX W HOBBIX
HSKOHOMETPUUYECKUX MOJIeNIE HCCIEeIyEMbIX MPOIECCOB, SBICHUN U OOBEKTOB,
OTHOCSIIHUXCS K cdepe mpodecCHoHaIbHON (PUHAHCOBOM JAESITENFHOCTH B 00JIACTH
(UHAHCOB M KpeAWTa; OLEHUBaTh M MHTEPIPETUPOBATH IOJYyYEHHBIE B XOJ€
VICCJIEIOBAHUSI PE3YJIbTaTHI.

3az[atm AUCHUIIJIMHBI

— cpopMUpPOBATh CUCTEMHBIN IMOAXOJA NPHU MOCTPOCHUU MOJeNel (PUHAHCOBBIX
PBIHKOB C MO3UIIMK BbIOOpA MOJEIIH U IpoIiecca ee MOCTPOSHHUS;

—  M3YYUTh OCHOBBI TEOPUHM MOJICIHPOBAHUS SKOHOMHUYECKUX SBICHUH W
IPOLIECCOB;

— OBIAJCTh HAaBBIKAMH MHKPO- M MAaKpPOIKOHOMHYECKOTO MOJEITHPOBAHHMS
(UHAHCOBBIX U JIEHEKHO-KPEAUTHBIX MPOIECCOB C TMPUMEHEHUEM COBPEMEHHOTO
MaTEeMaTHYECKOT0 MHCTPYMEHTApHs IJsl PeUIeHUs KOHKPETHBIX 3adad B cdepe
(UHAHCOBBIX U ACHEKHO-KPEIUTHBIX OTHOLICHHH;

— COBEPILEHCTBOBaTh CIIOCOOHOCTh aHAJIM3UPOBATH MPOLIECCHI, MPOTEKAIOUINE Ha
MHUPOBBIX (DMHAHCOBBIX PHIHKAX;

— Hay4UTbCS NMPUMEHATh COBPEMEHHBIE MPOTpaMMHbIE MPOIYKThI, HEOOXOIUMBIE
JUIs pelieHns (PMHAaHCOBO-OKOHOMHMUYECKHUX 3a7ayd U PEeryJMpOBaHUs JEHEXKHBIX U
(MHAHCOBBIX MOTOKOB.

1.2 Mecto aucHUIJIMHBI (MOAYJisI) B CTPYKType o00pa3oBaTe/IbHOM
NPorpaMmMblI

JIuciMruiiHa OTHOCHUTCS K BapuaTUBHOM yactu broka 1 ydeOHoOro rmiaHa
«Iucuummapl (MO M)» W TpEeAHa3HaueHa MJisi MarucTpoB, OOYYaIOIIUXCS T10
nporpaMMe TMOJATOTOBKHM «@DUHAHCOBBIA MEHEIKMEHT», «baHKM U OaHKOBCKas
JIESITEILHOCTY HampabiieHus: «OUHAHCBI U KpeauT». JlUCIMIUIMHA YWTaeTcs B
MIEPBOM CEMECTPE BTOPOTO Kypca.

Kypc npeanonaraer, 4to CTyAEHTaAMH YK€ MU3yY€Hbl TAKHE JTUCUUILUIMHBI, KaK
«DUHAHCOBBIC PHIHKK U (DUHAHCOBO-KPEIAUTHBIE WHCTUTYTHD», «Maremarudeckoe
obOecrieueHre (DMHAHCOBBIX pEIICHMIY, «DUHAHCOBBIE M JACHEKHO-KPEIHUTHBIC
METO/IbI PETYJIMPOBAHUS SKOHOMUKID U JIP.

3HaHUA, MOJYYEHHBIE B XOJ€ HU3YUYEHHUS NUCIUIUIMHBI, TPUMEHSIOTCA B
nmpoiiecce u3ydeHus auctuiiuHbl  «HbDOKOMMyHUKaTHBHOE OOecmeueHue



JICHE)KHO-KPEJIUTHOTO

PBIHKAY,

«YnpasneHue

¢dbunaHcamu

KOpHOparum»,

((I/IHHOBaHI/II/I B OaHkax» IIpu HaIllMCaHUN MaFHCTCpCKOﬁ AUCCECpTali MU B
HOCJIC,ZIy}OHlef/'I HpaKTI/I‘{eCKOﬁ JCATCIBbHOCTH.

(MoayJiro),

1.3 IlepeyeHb miIaHUpPyeMbIX Pe3yJbTATOB O0y4YeHHMS 1O JMCLHHUILIAHE

COOTHECEHHBIX ¢ IUIAHUPYEMBLIMH pPe3yJbTATAMU OCBOEHMS
00pa3oBaTeIbHOI MPOrPaMMBbI

[Iporiecc  m3ydyeHus JaHHOW y4eOHOM IUCHMIUIMHBI — HaAmpaBlieH Ha
dbopMupoBaHUE Y 00YYaAIOIIMXCS CICAYIOMMX MPO(EeCCHOHATBHBIX KOMIIETESHIIHM:
[1K20.

Ne WNupexc Conepxanue B pesynbrare nzyuenus yq4eOHON TUCIUTUTAHBI
I. | KOMIIETEHI KOMITETEHIIUT o0yuaronmecs: JOJKHbI
I 15051 (v e€ yactu) 3HATh yMeTb BJIAJIETh
1. | [IK-20 CITOCOOHOCTh - - NPUMEHSATD | - HaBBIKAMH
OCYIIECTBIISATh OCHOBHBIE COBPEMEHHBIE MUKpO- U
pa3paboTKy pe3ynbTaThl MPOrpaMMHBIE MaKpPOIKOHOMHYECK
TEOPETUYECKUX U | HOBEHIINX IPOJYKTHI, Oro MOJIEIUPOBAHUS
HOBBIX UCCIICIOBAaHUN | HEOOXOAUMBIE (buHAHCOBBIX u
HSKOHOMETPHUYECK | B oOnacTu | yIsl ~ pelleHus | JEHEKHO-
ux Mojienel | GUHAHCOBOIA, ¢dbuHaHCOBO- KPEAUTHBIX
HCCIIETyEMBbIX MOHETapHOU HKOHOMUYECKUX | IPOLIECCOB c
MPOLIECCOB, TEOpHH, 3a1au U | IpUMEHEHHEM
ABJICHUI U | MaTEMaTUYECKO | PEryJIMPOBAHUS | COBPEMEHHOIO
00BEKTOB, ro JICHEKHBIX U | MaTeMaTUYECKOTO
OTHOCSIIUXCS K | oOecrieueHus (UHAHCOBBIX UHCTPYMEHTApUs
chepe (buHAHCOBBIX MOTOKOB; TUIs pelieHus
po(hecCUOHANIBH | pPEILEeHUH, - NPUMEHATh M | KOHKPETHBIX 3aJad
oif (¢uHAHCOBOH | aHANMM3a UCIOJIb30BATh B chepe
JESTENIbHOCTH B | (PMHAHCOBBIX COBPEMEHHOE (uHAHCOBBIX u
o0nactu PBIHKOB U | IPOrpaMMHO- JEHEKHO-
(¢uHaHCOB U | (PMHAHCOBBIX MH(OPMALIMOHH | KPEAUTHBIX
KpEeAWTa, [aBaTh | HHCTUTYTOB; oe olecrieyeHHe | OTHOILEHUIA;
OLICHKY u|- JUIsL  peleHus | - CIOCOOHOCTBIO
UHTEPIIPETUPOBA | COBPEMEHHBIE ¢duHaHCOBO- OCYILIECTBIIATh
Tb MOJYYE€HHBIE B | METO/IbI SKOHOMMYECKUX | pa3pabOTKy
xoJe aHaiM3a 3ajad4; 9KOHOMETPUYECKHUX
MCCJIEIOBAHMUS (UHAHCOBBIX U Mojienen
pe3yJIbTaThl JIEHEKHBIX - CBOOOJIHO | UCCIIEAYEMBIX
PBIHKOB, OpPUEHTUPOBATHC | MPOILIECCOB, SIBJICHUM
MaTEMaTHUYECKO | A B | U 00BEKTOB,
e o0ecrieueHue | TEPMUHOJIOTMU | OTHOCSILIUXCS K
(MHAHCOBBIX Kypca;  yMeTb | cdepe
peleHni B | IOSICHUTh npodeccroHanbHOI
MOCTKPU3HUCHBI | TEPMHHBI, ¢duHaHCOBOM
i mepuon; BCTpEUarouecs | AeITeIbHOCTH B
- COBpEMEHHbIE | B KOMIEHIUYME | 00acTH  (hPUHAHCOB
porpaMMHbIE | U MPUBECTU | U KpEIUTA.
HPOAYKTHI, IIPAKTUYECKUE
HEOOXOUMBIE | IPUMEPHI
s SIBJICHUU "




Ne HNupexc Conepxanue B pe3synbrare uzydenust yaeOHON TUCHUTTIIMHBI
M. | KOMIIETEHI] KOMITETEHLIUN o0ydarommmecs: TOJKHBI

I bai71 (v e€ yacTtn) 3HATH yMeTh BJIA/IeTh

IIPOTHO3UPOBAH | IIPOLIECCOB,

U U PELICHUS | UMEIOIINX
SKOHOMHUYECKH | MECTO B
X  3alad ¥ | AeATEIbHOCTH
perynupoBanus | GUHAHCOBBIX
JIEHEXKHBIX UM | HHCTUTYTOB;

(UHAHCOBBIX

IIOTOKOB; -

- OCHOBBI | aHATU3UPOBAT
TEOpUn b IIPOIIECCHI,
MOJIETIMPOBAHH | IPOTEKAIOIINE

s Ha MHPOBBIX

HSKOHOMHYECKH | (PMHAHCOBBIX
X SBIEGHUHA W | PBIHKAX;
IPOLIECCOB. - 1aBaTh OLICHKY
"
UHTEPIPETHPOB
aTh TOJyYCHHBIC
B XOJI€
UCCIIEJOBAaHHS
PE3YNIbTATHI.

CTpyKTypa 1M CUMILUINHBI:

Pacnpe;[eneHHe BHUJIOB y‘l€6H0ﬁ pa6OTBI U UX TPYAOCMKOCTH IIO pa3aciiaM
JUCITUITIINHBI.

KoanuaecTBo yacos
AynuropHas CaMOCTOSTENb
Ne HaumeHnoBanue pa3zenon Beero pabota Has paboTa
paznena 113
J
1 2 3 4 5 6
1 Ob0mas  xapakTepuCTHKa GUHAHCOBBIX 14 ) 6 6
' PBIHKOB M 00OBEKTOB HHBECTUPOBAHHS

OCHOBHBIE  TOAXOMBI,  HCIOJb3yeMbIE B

2. MOJIEJIMPOBAHUK Ha  (UHAHCOBBIX  pbiHKax:| 14 2 6 6
KOPPEJSIHOHHBIE U PETPECCHOHHBIE MOIEIH

3 OnruMusanuonHsie  Moxemn.  PaBHOBecHbIe| 4. 5 6 8
MOJIENTU
®daxTopHble Mosenu (Mozaens Hlapma).

4. ®akropHsle  Monend  (apOurpaxkHas — mozenn| 14 - 6 8
1IEHO0Opa30BaHMsl)
Mogens onpeneneHusi «CTOMMOCTU IO/ PUCKOM»

5. (VAR-mozemn) 13,8 - 6 7,8
Mozeny OleHKH BOJIATHIBHOCTH aKTHBa

Htoro o puciuiiinte 6 30 35,8




KypcoBbie padoThl: HE IPETyCMOTPEHBI

d)opMa NMpoOBEACHUSA aTTECTAIMHA MO TUCHUIVIMHE: 3a4CT

OcHoBHas JauTEpaTypa:

1. I'yceBa, U. A. ®uHaHCOBBIE PHIHKY U MHCTUTYTHI: YU€OHUK U MpakTHKyM / M.
A. I'yceBa. — M.: MzpatensctBo FOpaiit, 2018. — 347 ¢. — (Cepust: AkaieMUUeCKHii
kypc). — ISBN 978-5-534-00339-0. — Pexum nocryma: www.biblio-
online.ru/book/B67C321B-4E55-4A91-9ED4-49BB2AFDDA4E®.

2. MogenupoBaHue SKOHOMHUYECKHUX IPOLIECCOB: YYEOHHMK JUIsl CTYJIEHTOB
BVY3o08 / nox pea. M.B. I'paueoii, FO.H. Yepemnrix, E.A. TymanoBoii. — 2-e uzj.,
nepepab. u gor. — M.: FOuutu-/lana. 2015. — ISBN 978-5-5238-02329-8/ - Pexum
nocryma: http://biblioclub.ru/index/php?page=book&id=119452 (14.10.2018).

ABTOp — KaH/1.KOH.HayK, ao1ueHT 1.B. PeinanHa


http://biblioclub.ru/index/php?page=book&id=119452

