AHHOTALIA
1O JUCHUITIMHE b1.B.Z1B.02.01
«MOIEJIMPOBAHUE ®NHAHCOBbBIX PHIHKOB»

PacnpenesieHne TPy10€MKOCTH TMCHUILIMHBI M0 BHJIaM padoT

JlucruiuinHa BKIIFOYaeT 2 3adeTHbIC eauHMIbBI (72 Jaca, u3 HUX — 24 daca
ayJIMTOPHOW HArpy3KH: JICKIIMOHHBIX 4 yaca; mnpaktudeckux 20 gacos; MUKP 0,2
yaca; 44 w4aca caMOCTOSITENTbHOM paboOThl; KOHTpoJb 3,8 wuyaca; 24,2 yaca
KOHTAKTHOU paboThI).

HEJIb aucuMmjinHbl — OBIAJETh pa3pabOTKON TEOPETHUECKUX W HOBBIX
HSKOHOMETPUUYECKUX MOJIeNIE HCCIEyEMBIX MPOILECCOB, SBICHUN U OOBEKTOB,
OTHOCSIIHUXCS K cdepe npodecCHoHaIbHON (PUHAHCOBOM JAESTENFHOCTH B 00JACTH
(UHAHCOB M KpeAWTa; OLEHUBaTh M MHTEPIPETUPOBATH IIOJYyYEHHBIE B XOJ€
UCCIICIOBAHUS PE3YJIbTATHI.

3az[atm AUCHUIIJIMHBI

— cpopMUpPOBATh CUCTEMHBIN IMOAXOJA IPHU MOCTPOCHUU MOJeNel (PMHAHCOBBIX
PBIHKOB € MO3UIMH BBIOOpA MOJIENHN U IpOLEcca €€ OCTPOCHUS;

—  M3YYUTh OCHOBBI TEOPUHM MOJICIHPOBAHUS SKOHOMHUYECKUX SBICHUH H
IPOLIECCOB;

— OBIAJCTh HAaBBIKAMH MHKPO- M MAaKPOIKOHOMHYECKOTO MOJEITMPOBAHHMS
(UHAHCOBBIX U JIEHEKHO-KPEAUTHBIX MPOIECCOB C MPUMEHEHUEM COBPEMEHHOTO
MaTEeMaTHYECKOT0 MHCTPYMEHTApHs NIJsl PeUIeHHUs KOHKPETHBIX 3adad B cdepe
(UHAHCOBBIX U JCHEKHO-KPEIUTHBIX OTHOLICHHIA;

— COBEPILEHCTBOBATh CIIOCOOHOCTh aHAJIM3UPOBATH MPOLIECCHI, MPOTEKAIOUINE Ha
MUPOBBIX (DMHAHCOBBIX PHIHKAX;

— Hay4UTbCS NMPUMEHSATh COBPEMEHHBIE MPOTpaMMHbIE MPOIYKThI, HEOOXOIUMBIE
JUIs pelieHns (PUHAaHCOBO-3KOHOMHMUYECKHUX 3a7ayd U PEeryJMpOBaHUs JEHEXKHBIX U
(UHAHCOBBIX MOTOKOB.

1.2 Mecto aucHUIJIMHBI (MOAYJisI) B CTPYKType o0Opa3oBaTe/ibHOM
NpPorpaMmMblI

JluciruiiHa OTHOCHUTCS K BapuaTUBHOM yacth bioka 1 ydeOHOro rmiaHa
«Iucuummapl (MO M)» W TpEeAHAa3HaueHa MJisi MarucTpoB, OOYYaIOIIUXCS T10
nporpaMmmMe MOATOTOBKH «DHUHAHCOBBIA MEHEIKMEHT», «DUHAHCOBBIE PBHIHKU M
(YHAHCOBBIA WHXUHUPUHTY, «baHku v OaHKOBCKas JESATEIILHOCTHY HampaBlICHUS
«DuHaHCHI ¥ KpeauT». JJUCIUIUIMHA YUTAETCA B IIEPBOM CEMECTPE BTOPOIO Kypca.

Kypc nmpeanomnaraer, 4Tto CTyaeHTaMu yK€ U3Y4YEHBI TAKUE AUCLUUILUIMHBI, KaK
«DUHAHCOBBIC PHIHKK U (DUHAHCOBO-KPEIUTHBIE WHCTUTYTHD», «Maremarudeckoe
oOecrieueHre (UHAHCOBBIX pelieHu», «DUHAHCOBBIE M JCHEKHO-KPEIUTHBIC
METObI PETYIUPOBAHUS SKOHOMUKI U JIP.



nporiecce

3HaHI/I$I, IMOJIYUCHHBIC B XOAC H3YUYCHHA JUCHUIIIMHBI, IMPUMCHAIOTCA B

HN3YyUCHUA
ACHCKHO-KPECAUTHOTO

TUCIUATIIINHBI
PBIHKAY,

«Y1paBieHue

«MHPOKOMMYHHKATUBHOE
dbuHaHCaMU

oOecrieyueHue
KOpHIOpaLumny,

«I/IHHOBaHI/II/I B OaHKkax» IIpyu HallMCaHUHU MaFHCTCpCKOﬁ AJUCCCpTaivkl U B
Hocneny}omeﬁ HpaKTI/I‘{eCKOﬁ JCATCIBHOCTH.

(MoayJim),

1.3 IlepevyeHb IUIAHMPYEMBIX Pe3yJbTATOB 00yYeHUS MO AMCIHUIIAHE

COOTHECEHHBIX ¢ INUIAHUPYEMbIMH pe3yJbTATAMH OCBOCHMS
o0pa3oBaTeJbHON MPOrPaMMBbI

[Iporecc  m3ydyeHus JaHHOW y4eOHOM IUCHMIUIMHBI — HampaBlieH Ha
dbopMupoBaHUE Y 00YUAIOIMIMXCS CICAYIOMMX MPOo(EeCCHOHATBHBIX KOMIIETESHIIHM:
[TK20.

Ne Nupexc Conepxanue B pesynbrare nzyuenus yq4eOHON TUCIUTUTAHBI
I. | KOMIIETEHI KOMITETEHIIUT o0yyaronmecs: JOJKHbI
1 1207 (num e€ yactn) 3HATH yMeTh BJIa/1eTh
1. | [IK-20 CIOCOOHOCTh - - NPUMEHSATD | - HaBBIKAMH
OCYIIECTBIISATh OCHOBHBIE COBPEMEHHBIE MHKPO- U
pa3paboTKy pe3yibTaThl IpOrpaMMHBbIE MaKpO3KOHOMHUECK
TEOPETUYECKUX U | HOBEHIINX IPOJYKTHI, Or0 MOJIEIUPOBAHUS
HOBBIX UCCIICIOBAaHUM | HEOOXOIUMbIe (MHAHCOBBIX u
HSKOHOMETPHUYECK | B oOnacTu | yIsl  peLIeHUus | JEHEKHO-
ux mojeneil | prUHaHCOBOH, ¢buHaHCOBO- KPEIUTHBIX
HCCIIETyEMBbIX MOHETAapHOU HKOHOMUYECKUX | IPOLIECCOB c
IPOLIECCOB, TEOpHH, 3aj1a4 U | IpUMEHEHUEM
ABJICHUI U | MaTEMaTUYECKO | PEryJIMPOBAHUSI | COBPEMEHHOIO
00BEKTOB, ro JICHEKHBIX U | MaTeMaTUYeCKOro
OTHOCSIIIUXCS K | oOecrieueHus (UHAHCOBBIX UHCTPYMEHTAPHS
chepe (UHAHCOBBIX IIOTOKOB; ISt peleHus
npoecCuOoHANBH | pelIeHuH, - TPUMEHSTh W | KOHKPETHBIX 3a/ad
oii (uHaHCOBOH | aHanM3a UCII0JIb30BAaTh B chepe
JESTENIbHOCTH B | (PMHAHCOBBIX COBPEMEHHOE (MHAHCOBBIX u
o0nactu PBIHKOB U | IPOrpaMMHO- JEHEKHO-
(¢uHaHCOB U | (PMHAHCOBBIX MH(OPMALIMOHH | KPEAUTHBIX
KpenuTa, JaBaTh | UHCTUTYTOB,; oe olecrieyeHHe | OTHOILEHUIA;
OLICHKY u|- JUIsL  peleHus | - CIOCOOHOCTBIO
MHTEPIIPETUPOBA | COBPEMEHHBIE ¢dbuHaHCOBO- OCYILIECTBIIATh
Thb MOJYYE€HHBIE B | METO/IbI SKOHOMMYECKUX | pa3pabOTKy
xoJe aHaiM3a 3ajad4; 9KOHOMETPUYECKHX
MCCJIEIOBAHMUS (UHAHCOBBIX U Mojienen
pe3yibTaThl JIEHEKHBIX - CBOOOJIHO | UCCIIEAYEMBIX
PBIHKOB, OpPUEHTUPOBATHC | MPOILIECCOB, SIBJICHUM
MaTeMaTHUYEeCKO | 5 B | U 00BEKTOB,
e o0ecrieueHue | TEPMUHOJIOTMU | OTHOCSIIIUXCS K
(MHAHCOBBIX Kypca;  yMmeTb | cdepe
peieHni B | IOSICHUTh npodeccroHanbHOI
MOCTKPHU3UCHBI | TEPMHHBI, ¢duHaHCOBOM
i mepuon; BCTpEUarouecs | AeITeIbHOCTH B
- COBpEMEHHbIE | B KOMIEHIUYME | 00sacT  (hPUHAHCOB
NpOTpaMMHBIE | | MIPUBECTU | U KpEIUTA.
POAYKTHI, PAaKTUYECKHE




Ne Wunekc
II. | KOMIIETEHI]

Conepxanue
KOMIICTCHIIUN

B pesynbrare nzyuenus yq4eOHON JTUCITUTUTAHBI
o0ydarommmecs: TOJKHBI

i uu (nym e€ yacTn) 3HATH yMeTh BJIA1eTh
HEOOXOIUMBIE | IPUMEPHI
I SIBJICHUU u
IPOTHO3UPOBAH | MPOILIECCOB,
Ul U PpELICHUs | UMEIOLIX
HYKOHOMHYECKH | MECTO B
X  3aJjady U | AEATeNbHOCTU
peryiaupoBaHus | (PMHAHCOBBIX
JCHEXKHBIX U | HHCTUTYTOB;
(UHAHCOBBIX
IIOTOKOB; -
- OCHOBBI | aHATU3UPOBAT
TEOPHH b IIPOLIECCHI,
MOJICIIMPOBAHH | MPOTEKAIOLIHE
b Ha MHUPOBBIX
HSKOHOMHYECKH | (PMHAHCOBBIX
X SBICHUHA U | pbIHKAX;
IIPOLIECCOB. - 1aBaTh OLICHKY

"
UHTEPIPETUPOB
aTbh IOJTY4YCHHbIE
B X0JI€
UCCIICJOBAHMUS
PE3yJIBTATHL.

CTpyKTypa IMCUMILUINHBI:

Pacnipenenenrie BUmoB yueOHON pabOThl U MX TPYAOEMKOCTH IO pa3jeiam

JVCHUTUIVHEI.
KommuecTBo gacoB
Ne HanmenoBanue pasnenoB AymuTopHas (aMOCTOATEh
pasnena Bcero| pabota Has pabora
JI 113 CP
1 2 3 4 6
1 OOmas  XxapakTepucTuka  (HUHAHCOBBIX 15 1 4 10
PBHIHKOB M 00BEKTOB HMHBECTUPOBAHUS
OCHOBHBIE ~ MOAXOMABI,  HCIOJb3yeMblE B
2. MOJIEJIMPOBAHUM Ha  (MHAHCOBBIX  pbiHKax:| 14 2 4 8
KOPPEJSLIMOHHBIE U PETPECCUOHHBIE MOJEIH
3 OnTuMu3anMoOHHBIE ~ Mojaenu.  PaBHOBecHBIE 15 1 4 10
MOJIENTU
®akropHsle Moaenu (Moaens [apmna).
4. ®akropuble  Moxenu  (apOurpaxkHas — mogens| 12 - 4 8
1IEHO00pa30BaHMsI)
Mozens ompeneneHusi «CTOMMOCTH TIOJI PUCKOM»
5. (VAR-mozemnb) 12 - 4 8
Moienu OIleHKH BOJIATHIIEHOCTH aKTHBA
HToro mo gucHuILUINHE 4 20 44




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
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