AHHOTALIUA
muctuiinHel «[Iporno3npoBanne KOHBIOHKTYPHI GUHAHCOBBIX PHIHKOB)

O6beM TpyaoemkocTH: 3 3aueTHbie equHuIbl (108 yacoB, n3 HUX — 26,2 Yac. KOHTAKT-
HOW pabOTHhI: JTCKIIMOHHBIX 3aHIATHH - 8 "ac., mpakTudeckux - 18 wac., UKP — 0,2 gac.; 78 1ac.
CaMOCTOSITENIbHON paboThI, KOHTPOJIb — 3,8 Yac.)

Leab ocBoOeHUs TMCHUIIMHBI: (OPMUPOBAHUE U YIITYOJIEHHE Y MaruCTPaHTOB HEOOX0-
JUMOTO 00beMa KOMIIETSHITNH, B T.4. 3HAHW, YMEHHUI U HABBIKOB O COBPEMEHHBIX MOJCIISAX, HH-
CTPYMEHTaX U METOJaX MPOrHO3UPOBAHUS KOHBIOKTYPbl (PMHAHCOBBIX PHIHKOB.

3aga4yu AUCHHMILIMHBI:

— OBJAJICHUE TEOPETHUYECKUMHU U INPUKIAJHBIMU OCHOBAMHU IIPOTHO3UPOBAHUS MHU-
POBBIX (PMHAHCOBBIX PHIHKOB,;

— IOJIyuyeHHE HEeOOXOAMMBIX 3HAHUHA O METOJOJOTHUECKUX OCOOEHHOCTSAX KpaTKo-,
CpeAHe- U JOJATOCPOYHOI'0 IPOTHO3UPOBAHUS KOHBIOKTYPhI (DMHAHCOBBIX PHIHKOB;
(akTopax, BIUSIOMINX HA KOHBIOKTYPY (DMHAHCOBOTO DBIHKA, KPUTEPHIX OLIEHKU
Ka4yecTBa M HAJIKHOCTH NMPOrHO30B KOHBIOKTYPB! (PMHAHCOBBIX PHIHKOB.

MecTo ucuunaIuHbl (MOAYJIA) B CTPYKTYpe 00pa3oBaTeIbHOH IPOrpaMMBbl.

Huctunnuna «[IporHo3upoBaHre KOHBIOHKTYPHI (DMHAHCOBBIX PBIHKOBY» OTHOCHUTCS K
BapuatuBHOU yactu broka 1 "{ucuumniunel (Moxynu)" yaeGHOTO MiaHa.

Jlis u3ydeHus TUCUIUTUIMHBI HE0OXOUMBI 0a30BbIC 3HAHUS TI0 CICIYIOIINM JTUACITUTIIH-
HaM: METO/IOJIOTHS SKOHOMUYECKUX HCCIIEeI0OBaHUM, COBpeMEHHbIE TPOOIeMbl (PMHAHCOBOU KO-
HOMHWKHY, ((MHAHCOBOE MPOTHO3WPOBAHUE HA TPEANPUITHN, KOPIIOPATHBHOE (PMHAHCOBOE YIIPaB-
JIeHHEe, MeXIyHapOAHbIE (PMHAHCOBBIE PHIHKH.

OBnazieHue OCHOBaMH Y4YeOHOU MUCHUIUIMHBI «lIporHo3upoBaHue KOHBIOHKTYPHI (Pu-
HAHCOBBIX PBIHKOBY SIBJISIETCS HEOOXOIMMOM 0a30il mpu yrmyOJeHHOM W3YYE€HUU AMCIMILINH:
(MHAHCOBBIE CTPATErHH MOBECHUS IKOHOMHUYECKUX areHTOB Ha Pa3IMYHBIX PhIHKAX, (PMHAHCO-
BbII aHanM3, GUHAHCOBOE MJIAHUPOBAHUE U OIOKETUPOBAHHE HA IPEITPUITUH.

Ilepedyenb miIaHMpyemMbIX pe3yJIbTATOB O0y4YeHHMsl MO JUCHUILUIMHE (MOAYJII0), COOTHECEeH-
HBIX € IVIAHHPYEMBbIMH Pe3yJIbTATAMM O0CBOCHHSI 00pa3oBaTeIbHOI MPOrpaMMbl

N3yuenne nanHoW y4eOHOM AMCIUIUIMHBI HAMpaBlieHO HAa (OPMHUpPOBAHHME y OOydaro-
IMIMXCS caenyonmx npodgeccuonanbHbx komnereHuui (I1K)

No Wunexc | Conepkanue komre- | B pesynpraTe n3yueHus: yueOHON AUCHUIUIMHBI 00y4aro-
. | KOMIE- | TEHLMH (unm e€ ya- LIUECs JOJIKHBI
" | TeHIMM CTH) 3HATh YMeTh BJIaJleTh
1. I1K-3 CIOCOOHOCTBIO  TMPO- | METO0JIOTH- IIPOBOJUTH Ca- | HABBIKAMHU IIPOBEJIE-
BOJUTH CaMOCTOsI- | YECKHE OCHOBBI | MOCTOSITEIb- HHSL  CaMOCTOSITEIIb-
TEIbHBIE HCCIENO0BA- | POTHO3UPO- HBIE HCCIENO- | HBIX HCCIENOBaHUN
HUs B COOTBETCTBHUHM C | BAHUSI ~ KOHB- | BAHUA B COOT- | C IIPUMEHEHNUEM
pa3pabOTaHHOM Mpo- | IOKTYpbl  (U- | BETCTBUHU C | DKOHOMHUKO-
rpaMMon HAHCOBBIX pa3pabOTaHHOW | MAaTEMAaTHYECKOTO
PBIHKOB,  M€- | IPOrpaMMoOi MOJEIINPOBAHUS
TOJOJIOTHIO [0 IPOTHO3U- | KOHBIOKTYPHI ¢bu-
TEXHUYECKOTO | POBAHUIO HAHCOBBIX PBIHKOB.
u  (QyHIaMEeH- | KOHBIOKTYPbI Meroaukoi TEXHH-
TAJIBHOTO aHa- | (MHAHCOBBIX yeckoro u (yHaa-
Ju3a I NPO- | pIHKOB HA OC- | MEHTAJIBHOTO aHAJIM-




No Wunekc | Conepkanue komre- | B pesynpraTe n3yueHus yueOHOM AUCHUIUIMHBI 00y4aro-
L. | KOMme- | TeHIMH (win e€ ya- 1IMecs JOJKHBI
TEHIUU CTH) 3HaTh yMeTh BJIAJIETh
BEJICHUSI CaMO- | HOBE [IOKa- | 32 IIPOrHO3MPOBAHUS
CTOSITEJIBHOTO | 3aTeed TeXHHU- | KOHBIOKTYpbl  (u-
UCCJIEJOBaHMS | YECKOTO U | HAHCOBBIX PbIHKOB
B COOTBET- | (yHAAMEHTAIIb-
CTBUM C pa3- | HOTO aHaIM3a
paboTaHHOMU
IIPOrpaMMoin
2 I1K-4 CIIOCOOHOCTBIO IIpEI- | KpUTEPUU OLICHUBATh METOJAaMH  DKCIEPT-
CTaBJIATh PE3YJbTAThl | OLIEHKU Kaue- | KOHBIOKTYPY HBIX OLIEHOK, UMHTa-
IIPOBEIEHHOTO HCCJle- | CTBAa  IMPOTHO- | (PMHAHCOBBIX LMOHHOTO  MOJIENH-
JIOBaHMSI ~ HAY4YHOMY | 3UpOBaHUS, PBIHKOB Ha OC- | pOBaHUs, 3KCTparo-
cooOuiecTBy B Buje | BepuuKaluss | HOBE  MEXAy- | JALUUU, YMEHUSIMH U
CTaThU WJIM JIOKJIa/1a IIPOrHO30B, HapoOAHBIX W | HaBbIKaMU 1o
MEXIYHApOA- | POCCUICKUX oopmIIeHHIO pe-
HbIe (OHJOBBIC | (OHAOBBIX WH- | 3yJIIBTATOB HCCIIEIO-
uHAekcel. Oc- | AEKCOB U Npel- | BAHUA ~ TeopeThuye-
HOBHbBIE TpeOO- | CTaBJIATh  pe- | CKUX U IpaKThye-
BaHUs K | 3yJAbTaThl IPO- | CKUX AaclEeKTOB IIpo-
O(QOpPMIIEHHIO | BEIEHHOI'O MHC- | THO3UPOBAHUS
JIOKJIaJI0B U | ClIe0BaHUs KOHBIOKTYPbl ~ PBIH-
Hay4yHbIX CTa- | HAyYHOMY CO- | KOB B BHJI€ JIOKJa-
Tell Mo pe3yiib- | OOIIECTBY B | OB U Hay4yHBIX CTa-
TaraM MCCle- | BUAE  CTaTbU | TeH
JIOBaHMUsI WIH JOKJIaJa
OcHoBHbBIE pa3ae/ibl JUCHUIIIHHbI:
Pa3nens! qucuunianHbl, n3ydyaeMble Ha 6 Kypce
KonmuecTBo gacoB
AynutopHas Breayau-
Ne HammenoBanwme paznenos (Tem) Beero pabora TOpHas
pabora
J | 113 JIP | CPC
1 2 3 4 S) 6 7
1 MeTon00rn4ecKkue OCHOBBI IPOrHO3UPOBAHUS 11 1 5 8
" |KOHBIOKTYpPBHI (PMHAHCOBBIX PHIHKOB
2.  |IlporHo3upoBaHHE eMKOCTH phIHKA 18 2 2 14
3 MeTo/1bI TPOTHO3UPOBAHUS KOHBIOKTYPHI (pUHAH- 17 1 2 14
COBBIX PBIHKOB
4 TexHu4ecKui aHaIu3 B IPOTHO3UPOBAHUU KOHB- 19 1 4 14
" [IOKTYpBI ()MHAHCOBBIX PHIHKOB
5 @yHIaMEHTAIBHBIN aHAJIU3 B IPOTHO3UPOBAHNUHN 20 5 4 14
" |KOHBIOKTYpbI (PHHAHCOBBIX PHIHKOB
MexayHapoHblie (POHIOBBIE HHICKCHI KaK MH-
6. |CTPYMEHT IPOrHO3MPOBAHUSA KOHBIOKTYPHI (u- 19 1 4 14
HAHCOBBIX PBIHKOB
Hmozco no oucyuniune: 104 8 18 78

KypcoBsbie pabdoTsl: He npedycmomperiv
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