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1. EJIb OCBOEHUMA JTUCIIUITJIMHbI

]_ICJ'IBIO OCBOCHUA JTUCHUIIIIMHBI ((9KOHOM€TpHKa (bHHaHCOBBIX PBIHKOB» ABJISACTCA IIOJTYYCHUE
3HAHUI U Pa3BUTHC HABBIKOB OCMBICIICHHOI'O IMPUMCHCHUA MHCTPYMCHTAJIBHBIX MCTOJOB aHAJIM3a
MHPOBBIX (bI/IHaHCOBBIX PBIHKOB C aKIIECHTOM Ha PBIHOK LCHHBIX 6YMaF.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUS JUCHUITTIMHBI

OcBocHHME IUCLHUIUIMHBI «JKOHOMETPHMKA (PHHAHCOBBIX PBIHKOB)» HAlpPaBICHO HAa
(dopmupoBaHue y 00yJaromuXcs CIEAYIONIMX KOMIIETCHIUN (YaCTH KOMITETECHIINN ):

Tabnuya 2.1. Ilepeuenv komnemenyuu, Gopmupyemvix y 00yuarowuxcs npu 0c80eHuu

OUCYUNTUHBL (Pe3YTbMAaAmbl 0C80EHUSL OUCYUNTIUHBL)

NHIuKaToOpbl 10CTHKEHUSI KOMIIETEHIIUH

(B pamMKax JaHHOW JUCITUTIINHBI)

OIlK-2.1 OnenuBaeT crieupUKy TPUKIATHOTO U
(unn) pyHIaMEHTaNBHOTO HCCIeI0BaHuUs B 001acTH
(UHAHCOBBIX
METO/Ibl OTHOIICHUH, ONIPEACIISIONIYIO HITH
OTPaHUYMBAIOLIYIO BEIOOP ¥ HHCTPYMEHTAILHOTO
CnocoOHOCTh IPUMEHSITh METO/1a IKOHOMUYECKOT0 U (PUHAHCOBOTO B aHAIH3A.
IPOJBUHYTHIE OIIK-2.2 DopMUpPYET COBOKYITHOCTh UCXOIHBIX
UHCTPYMEHTAJIbHBIC METOJIbI | TAHHBIX, YJIOBJICTBOPSIOIIYIO UCXOIHBIM
OIIK-2  |9KOHOMHYECKOTO aHAJIM3a B |TIPEANIOCHUIKAM TPUMEHEHHS

Hndp Komnerenuus

NPUKIIAJHBIX U/UITU MPOABUHYTHIX HHCTPYMEHTAJIbHBIX METOJIOB
(byHIaMeHTaJIbHbIX H9KOHOMHYECKOr0 U (PMHAHCOBOI'O aHAIM3A.
HCCIIEJOBaHMIX OIIK-2.3 OcyiecTBiseT Nocaea0BaTeIbHOCTD

IIPOLEAYP, COCTABILIOIIUX CYyTh METOAA
HKOHOMHYECKOT0 U (PMHAHCOBOT'O

aHaJIM3a, U OLICHUBAET IOJyYEHHBIC PE3YJIBTATHI, B TOM
YUCJIE C UCIIOIb30BAHUEM MUHTEIIEKTYaIbHBIX
MH(OPMAIIMOHHO-aHAIUTUYECKUX CUCTEM.

3. MECTO JUCIIMIIJIMHBI B CTPYKTYPE OIl BO

JuctumninnHa «IKOHOMETPUKA (PUHAHCOBBIX PHIHKOB)» OTHOCHUTCS K 00513aT€TbHON 4acTu
omoka b1 OIT BO (BapuaTuBHast KOMIIOHEHTA).

B pamkax OIl BO oOyuaromiuecs: Take 0CBauBaIOT APyrue JUCHUIUIMHBI /WU MPAKTUKH,
CIIOCOOCTBYIOLIME  JOCTHXKEHHUIO 3aIUIAHUPOBAHHBIX  PE3YJAbTATOB OCBOCHHUS  JAMCLMILIUHBI
«IKOHOMETPUKA (PMHAHCOBBIX PHIHKOB.

Tabnuya 3.1. Ilepeuenv komnonenmos OI1 BO, cnocobcmeyrowux O0CMUINCEHUIO
3ANIAAHUPOBAHHBIX PE3VIbIMAMO8 0C80CHUsL OUCYUNIUHDBL

IIpenmecrByoiue ITocaenyrommue
Hud Haumenosanne nncEMiJIHHLJMOI; JA )II/ICIII/IHJII/II}[I}I:I/;IHOJI JH
P KOMIETEeHIHH * I * I,
NPaKTHKHU NPAKTHKHU
CriocoOHOCTE Maremarndeckoe o
dunaHCcOBLBIN aHAIN3
IIPUMEHSITh oOecrieueHue .
OIIK-2 (IpoABUHYTHIN YPOBEHB)
MIPOJIBUHYTHIE WHBECTUIIMOHHBIX
N oOecrieueHne
WHCTPYMEHTAJIbHbBIC perieHunit




HanMenoBanme IMpenmecTByomue Iocaenyromme
ludp KOMIICT HITHH AUCHUTLTAHBI/MOTYJIH, AUCHUTLTHHBI/ MOLYJIH,
NPaAKTHKH™ NPaKTHKH™

METO/IbI VYnpasieHue npoueccom

HKOHOMHYECKOTO BHE/IPCHUST (DUHAHCOBBIX

aHaJIM3a B MPUKJIAIHBIX TEXHOJIOTHA

u/nnm I'ocynapcTBeHHO-4aCTHOE

(byHIaMEHTAIbHBIX MapTHEPCTBO

WCCIICIOBAHMSIX HNHHOBanmoHHbIC
HHCTPYMEHTBI
(uHaHCHpOBaHUS OU3HECA
VYnpasienue noprdenem
IIEHHBIX Oymar
[MpenmuruioMHas mpakTuKa

* - 3amoJIHSAETCS B COOTBETCTBHM ¢ MaTpuliel komrerennuii 1 CYIT OIT BO
4. OFBEM JUCHUIIJIMHBI U BU/1bI YUEBHOM PABOTBI
OO6mast TpyJ0eMKOCTh TUCIUILTUHBL «IKOHOMETPUKA GUHAHCOBBIX PHIHKOB) COCTABIISET

3 3a4eTHBIE SIUHULIBI.

Tabauya 4.1. Buovl yuebroti pabomui no nepuodam oceoerus OIT BO ona OUHOH popmu
00yueHus

. BCETO, Cemectp(-b1)

Buj yueOHoit padoThI AL 3
Koumaxmmnas paboma, ax.u. 36 36
B TOM YHCIIE:
Jlexuuu (JIK)
Jlaboparopusie paboTs! (JIP)
[Mpaktrueckue/cemunapckue 3ausatus (C3) 36 36
Camocmosmenvuas paboma 06y4aouuxcs, ax.u. 72 72
Konmponw (sx3amen/3auem c oyenkoti), ax.u.
OO01mast Tpy10eMKOCTb AHCHMIIIHHBI a1 108 108

3a4.el. 3 3

5. COAEPKAHUE JUCHUIIJIMHbI

Tabnauya 5.1. Cooeparcanue oucyuniunvt (Mo0ys) no eudam yuebHou pabomol



HaumeHoBaHue pa3jaesa

Conep:xanue pa3jaena (TeMbl)

Buna yueonoii

KonnuecrBenHbie MOACIN
PBIHKA KarmuTajia

Mogaenb I'opaona (DDM). Moaens DDM u
CAPM n1s1 OTICHKY CIIpaBEAJIMBON CTOUMOCTH
aKIun

JUCHUILINHBI padoThI™*
CermenTanust (UHAHCOBBIX PHIHKOB. J|eHEKHBIN
bIHOK. MHAMKAaTHBHEBIE HHAUKATOPHI JEHEKHOTO
Pasnen 1. CermeHThl P - N A N PRI C3-12
poiHKa. [TyOIuaHbII 10JTOBON PHIHOK.
(MHAHCOBOT'O PHIHKA
NHCTpyMEHTBI TNI00ATBHOTO JTOJITOBOTO PHIHKA.
CTpyKTypa v MHCTPYMEHTHI (DOHTIOBOTO PHIHKA.
MeTtob1 BU3yanbHO-TpaUyecKoro aHaau3a.
AHanM3 CTPYKTYpbl BpEMEHHOTO psifia. MeTo bl
Pa3nen 2. Metongbl criaakuBaHusa. MoaenupoBaHue TEHICHIUM
MOJICJIMPOBAHUS U DKOHOMETPUYECKHE METOIbI aHATTN3a C3-12
MIPOTHO3UPOBAHUSA BPEMEHHBIX PAJIOB.
uHaukatopoB ¢poHA0BEIX | ARMA-monenu. Enuanansie kopHu. TecTsl Ha
Y BAJIOTHBIX PHIHKOB €MHUYHBIA KOPEHb. Y CIIOBHAA
rerepockenactnaHocts. ARCH u GARCH
MOJIEITH.
OrnennBaHue JOXOTHOCTH aKIIUH 110 MOAEITH
Pazgen 3. CAPM.
A C3-12

* - 3amonusiercs Tobko o OUHOM dopme o6yuenus: JIK — nexyuu;, JIP — nabopamophvie

pabomsi; C3 — cemunapckue 3auamust.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIHEYEHUME JUCHUIIJIMHBI

Tabnuya 6.1. MamepuanvHo-mexuuyeckoe obecneyeHue OUCYUNIUHbL

Tun aynuropuu

OcHaleHue ayIuTOpuu

Crnenmnann3npoBaHHoe
yueOHOe/1adopaTopHoe
odopynoBanme, IO u
MaTepHaJIbI 1J151 0CBOEHHUS
TUCHUTLUTUHBI
(Tipy HEOOXOMMOCTH )

JleknnnonHasa

Aynuropust
JIEKIIMOHHOT'O THIIA, OCHAIIICHHAs! KOMIUIEKTOM

Ui TIPOBENCHUS  3aHATHH

Kommnsrorep,
MYJIbTUMEINNHBIN




CrnenuajJu3supoBaHHOe
yueOHOe/1a0opaTopHOe
o0opynoBanmue, [10 u

Tun ayauropun OcHaleHue ayiMTOPUU MATepHAIb 151 OCBOCHHSI
AU CHUTIIHHBI
(pu HEOOXOMMOCTH)
CIEUATN3UPOBAaHHON  MeOenu;  JOCKOH | IPOEKTop, JOCTYII B

(3KpaHOM) M TEXHHUYECKUMHU CpEICTBAMU | HHTEPHET
MYJIbTHUMEANA IPE3EHTALUH.

KoMnbroTepHslii  Kjacc Ui NPOBEIACHUS
3aHATHM, TPYNNOBBIX W HMHIUBUAYAIbHBIX
KOHCYJbTallUi, TEKYIIEro KOHTpPOJ U
KomnbroTepHblil | IPOMEXYTOUHOM aTTeCTallMd, OCHALIECHHAs
KJ1acc [E€PCOHAIbHBIMU KOMIIBIOTEpAMHU (B
KojaudyecTBe 21 1IIT.), JDOCKOW (9KpaHOM) U

[TepconanbHbIe

KOMITBIOTEPBI c
ycranoBieHabiM [10 (EXxcel,
Eviews, R) u mocrymom B

TEXHHUYECKUMHU CpEJICTBAMU  MYJIbTUMEINAA HHTCpHET
TIPE3CHTALIH.
AyauTtopus i CaMOCTOSITEILHOM pPabOTHhI
Host oOydaromuxcsi (MOXET HCHOJIb30BaThCS JUIA
CaMOCTOSITEJIBHOM | MPOBEICHUSI ~ CEMHHApPCKUX  3aHATHM U
paboThl KOHCYJIbTAIIMi), OCHAIICHHAas KOMIUIEKTOM
o0yJaromuxcs CIELIMATU3UPOBAHHOMN Mebenn Hu

KoMIibroTepamiu ¢ joctynom B DUOC.

* - ayAUTOpHS ISl CAMOCTOSTEILHON pab0Thl 00YUaIOMINXCSl yKa3bIBACTCA
OBA3ATEJBHO!

7. YYEBHO-METOJUYECKOE U HH®OPMALMOHHOE OBECIEYEHME
JUCHUTINHBI

Ocnoenas numepamypa:

1. OcHOBBI TOPT(ENHHOI0 NHBECTUPOBAHUS: yUEOHUK /715 OakaaBpuara u
maructpatypsl / T. B. Hukutuna, A. B. Penera-TypcynoBa, M. ®pémmens, A. B. Sapun. — 2-e
u3., ucnp. u gon. — M. : UsparensctBo KOpaiit, 2019

2. DKOHOMETpUKa B 3ajayax M peuieHusx [Tekct/anekTpoHHBIH pecypc] : YuebHoe
nocobue mnst maructpoB / C.A. bamamosa, W.B. Jlazaniok. — 2-¢ u3n. -DIEeKTpOHHBIE TEKCTOBBIC
nansble. - M. : U3g-Bo PYJIH, 2017. - 188 c. : uin. - ISBN 978-5-209-05771-0 : 105.19.

3. DoHIOBBIN PHIHOK: KypC JJII HauMHAMuX / Hayd. pea. A. Wnwsun ; mep. B. MoHoB. -
3-e u3n. - Mockga : AneninHa [labmumeps, 2016. - 278 c. : cxem., Tadx., ui. - (Reuters ans
¢unancuctoB). - ISBN 978-5-9614-1460-8 ; To xe [DnexkrponnsIii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=85846 (17.09.2018).

HononnumenvHnasn numepamypa:

1. [ToaxopsiToBa, O. A. AHanu3 BpeMEHHBIX PAMIOB : yuel. mocodue njisi OakamaBpuara
u maructpatypsl / O. A. TToakopsiToBa, M. B. CokosnoB. — 2-e uzf., nepepad. u gon. — MockBa :
WznatenberBo FOpaiit, 2019. — 267 ¢. — (Cepus : bakanasp u maructp. Moayns). — ISBN 978-5-
534-02556-9. — Tekcr : oanmekrpounwii / OBC HOpaiir [caiit]. — URL: https://biblio-
online.ru/bcode/433180



2. TlporHo3upoBaHU€ (pUHAHCOBBIX KPU3HCOB: METO/BI, MOJCIH, HHAUKATOPI: MoHOTrpadus /

N. A Jlykacesud, E.A.®enoposa - M.: By3osckwuii yuebunk, HUL[ MHDPA-M, 2015. - 126 c.: 60x90

1/16. - (Hayunast kaura)

3. TI'yceBa, M. A. ®unHaHCOBBIC DPHIHKM U HWHCTUTYTHI : Y4YeOHUK M TPAKTHKYM JUIs
akagemuueckoro 6akamaspuara / M. A. I'yceBa. — M. : M3natenscTBo FOpaiit, 2019.

Pecypcvl ungpopmayuonno-menexommynuxkayuonnoti cemu « nmepremy:

1. 9bC PYJIH u croponnue 9bC, K KOTOPbIM CTYJ€HTbl YHUBEPCUTETA UMEIOT JIOCTYIl Ha
OCHOBaHUU 3aKJIFOYEHHBIX JJOTOBOPOB:

- Dnekrponno-6nbaroTeunas cucrema PYJIH — OBC PYJIH http:/lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcuterckas Oubanoreka onnaitay» http://www.biblioclub.ru

- OBC IOpaiit http://www.biblio-online.ru

- OBC «KoncynbTaHT cTyaeHTay WWWw.studentlibrary.ru

- OBC «Jlanby http://e.lanbook.com/

- OBC «Tpounkuii mocT»

2. ba3el JaHHBIX U ITIOUCKOBBIC CUCTCMBI.

- SHGKTpOHHHﬁ (I)OH,Z[ HpaBOBOﬁ u HOpMaTHBHO-TeXHquCKOﬁ AOKYMCHTallun
http://docs.cntd.ru/

- mouckoBas cucrema dunekc https://www.yandex.ru/

- mouckoBas cucrema Google https://www.google.ru/

- pedepatuBHas 6a3a manabix SCOPUS http://www.elsevierscience.ru/products/scopus/

- http://www.gks.ru/ — mopran ®enepanbHoii ciy)0bl TOCYJapCTBEHHON CTATUCTHKUA PD

- http://www.cbr.ru/ — mopran IlenrpanbHoro 6anka PO

- http://data.worldbank.org/ - 6a3a nanabIx MupoBoro 6anka

- https://ec.europa.eu/eurostat/data/database - 6a3a nanubIx ctpan EBpocorosa

- https://www.imf.org/external/datamapper/datasets - 6a3bl gaHHBIX MEXIYHAPOIHOTO
BaJIFOTHOTO (poHIa

Yuebno-wemoouueckue mamepuanvl 011 camMoCmMoAMeNbHOU padbomuvl 00y4arOWuUxcs npu
0C80eHUU OUCYUNTUHBL/MOOVIT™

1. Kypc nexkuuii mo AWCUUIIIMHE «AHAIW3 W MPOTHO3UPOBAHHE MHUPOBBIX (PUHAHCOBBIX
PBIHKOBY.

2. IlpakTHKyM MO JIUCUUIUINHE «AHAIW3 M MPOTHO3HUPOBAHHUE MHPOBBIX (UHAHCOBBIX
PBIHKOB»

* - Bce yueOHO-METOJMYECKHEe MaTepHalbl Ui CaMOCTOSTEIbHON PabOTHl 00y4aromuxcs
pa3MeIarTCs B COOTBETCTBUU C ICUCTBYIOIIMM MOPsAAKOM Ha cTpaHuile quciuruimasl B TYUC!

https://esystem.rudn.ru/course/view.php?id=16326

https://esystem.rudn.ru/enrol/index.php?id=10619

8. OIEHOYHBLIE MATEPHUAJIBI W BAJLIBHO-PEATHHTOBASI CHCTEMA
OLEHUBAHHMSI YPOBHSI C®OPMHPOBAHHOCTH KOMIETEHIUII IO
JTUCHUIJIMHE

OneHouyHble MaTepuanbl M OalIbHO-PEHTHHrOBas CcUCTEMa* OLICHMBAHHUS  YpOBHS
c(OPMHPOBAHHOCTH KOMIIETEHIIMHA (4acTH KOMIIETEHLIMH) IO HWTOraM OCBOEHHS JUCIHUILIIMHBI
«IKoHOMeTpHKA (PUHAHCOBBIX PHLIHKOBY» Tpe/acTaBieHbl B [Ipunoxkennu Kk Hacrosmiel Padodeit
IporpaMMe AUCLHUIIIUHBL.


http://lib.rudn.ru/MegaPro/Web
http://www.biblioclub.ru/
http://www.biblio-online.ru/
http://www.studentlibrary.ru/
http://e.lanbook.com/
http://docs.cntd.ru/
https://www.yandex.ru/
https://www.google.ru/
http://www.elsevierscience.ru/products/scopus/
http://www.gks.ru/
http://www.cbr.ru/
http://data.worldbank.org/
https://ec.europa.eu/eurostat/data/database
https://www.imf.org/external/datamapper/datasets
https://esystem.rudn.ru/course/view.php?id=16326
https://esystem.rudn.ru/enrol/index.php?id=10619

* - OM u BPC dopmupyroTcsi Ha OCHOBaHUH TPeOOBAaHUN COOTBETCTBYIOIIETO JIOKAITBHOTO
HopMmatuBHOTrO akta PY/IH.
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