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1. EJIb OCBOEHMA JUCIIUITJIMHbI

Lenb0 OCBOGHUS AUCHUILTUHBI « IKOHOMETPHKA (PUHAHCOBBIX PIHKOBY SIBJISCTCS MOTYYCHUE
3HAaHUU U Pa3BUTHE HABBIKOB OCMBICIICHHOTO NPUMEHEHHsS MHCTPYMEHTAJIBHBIX METOAOB aHAIN3a
MHUPOBBIX (DHHAHCOBBIX PHIHKOB C aKIIEHTOM Ha PHIHOK LIEHHBIX OyMar.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUS JIUCHUIIJIMHBI

OcBoeHME JUCHUUIUIMHBI «JKOHOMETPHMKAa (PMHAHCOBBIX PBIHKOB) HAlpaBICHO Ha
dbopMupoBaHUEe y 00YYAIOIIMUXCS CIECAYIOMNUX KOMIIETEHIIUHN (YaCTH KOMITETEHIUH):

Tabauya 2.1. Ilepeuenv xomnemenyuil, Gopmupyemvix y o00OVHaAOWUXCs Npu 0CB0EHUU
oucyununsl (pe3yibmamsl 0CE0eHUs. OUCYUNTIUHDL)

NHaukaTopsbl J0CTHXKEHUsT KOMITeTEHIIUN

paboTe ¢ MoJy4eHHBIMHU

U3 Pa3INYHbIX HCTOYHUKOB
JTAHHBIMHU C 1IEJTBIO

3P PEKTUBHOTO
UCTIONIb30BAHUS MTOTyYEHHON
UH(OpPMAIIMH JUTS PELICHHSI
3a/1a4; TPOBOAMTH OLICHKY

ludgp Komnerenuus .
(B paMKax JIaHHOM JIMCUUILIMHBI)

[1IKO-1.1 "Cnioco0eH MpON3BOAUTH OIICHKY

JIOCTOBEPHOCTH MUCXOJIHBIX JIaHHBIX U3 JJOCTOBEPHBIX

HCTOYHUKOB; paboTaTh
Crioco0OeH aHATM3UPOBATh U |CO CITYKEOHOH JTOKyMEHTAIMEH CIICIUAIN3HPOBAHHBIX
IPOTHO3UPOBATh OCHOBHBIE  |IPOIPAMMHBIX KOMIUIEKCAX OCYILECTBIIATh aHAIU3 LIEH,
COLMAIBHO-9KOHOMHUYECKHE  |(PaKTOPOB M TEHACHINI B MHBECTUIIMOHHO-(DUHAHCOBOM
HoKa3aTesu, IpeJiarath 1 0aHKOBCKOM cepax, OLIEHKY JICHEKHBIX TOTOKOB U
CTpaTeruyeckue IiaTekel ¢ y4eToM TpeOOBaHUN HAllMOHAJILHOTO
HalpaBJIeHUsA 3aKOHOJIATEIbCTBA U MEXKAYHAPOIHBIX CTaHAAPTOB U
HKOHOMUYECKOTO pa3BUTHA, |(aKTOPOB pucka"

[IKO-1  |MUHUMM3aLUU PUCKOB, [1KO-1.2 "CriocobeH oCyIeCTBIAT
oOecnieueHrs (PUHAHCOBOM  |CpPaBHUTEIbHBIA aHAIN3 UCTOUHUKOB (DHAHCUPOBAHUS,
YCTOMYMBOCTH OpraHU3aluil |aHAIU3 pPe3yJIbTaTOB
1 (MHAHCOBOM CHCTEMBI B MIPUMEHEHUSI KOHKPETHBIX (PUHAHCOBBIX UHCTPYMEHTOB;
LIEJIOM, COCTABJISATh 0030pBI U |aHAIN3 PE3yJIbTATOB PACUETOB MO Pa3pabOTaHHBIM
AKCIIEPTHBIE 3aKIIOYEHHS 10 |METOJUKAM U PE3yJIbTaTOB BHIIOJHEHHS] KOHKPETHBIX
BOIIPOCAM CBOEH MEpONPUATHH"
npodeccuonansHoit odmactu |[TKO-1.3 Crioco6eH OCyIIeCTBISITh

IUTaHUPOBaHKUE (DMHAHCOBBIX MTOKa3aTenel,
MHJMKAaTOPOB Y KOHKPETHBIX MEPONPUSATUH TIO
pe3ysibTaTaM IPOBEICHHOIO aHAJIN3a
WCKaTh HYKHBIC UCTOYHUKA
uHOpPMAaLIUU U JJaHHBIE,
BOCIIPUHUMATb, VYK-7.1 OcymiecTBisieT MOUCK HY>KHBIX UCTOYHUKOB
aHaAJM3UPOBaTh, 3aAIOMUHATH |MH(OPMAIMK U TaHHBIX, BOCIPUHUMAET, aHAITU3UPYET,
U TiepefiaBaTh MHPOPMAIMIO |3allOMUHAET U NepesacT UHPOPMAIIHIO C
C MCIOJIb30BaHUEM HCIOJIb30BaHUEM LIU(POBBIX CPENICTB, a TAKXKE C
U(POBBIX CPE/ICTB, @ TAKKE |[OMOIIBIO AJITOPUTMOB IPH padOTE C MOTYUYCHHBIMU U3
YK-7 C TIOMOIIIBIO AJITOPUTMOB IIPH | PA3IMUHBIX UICTOYHUKOB JAHHBIMHU C IIEJIBIO

3(PEeKTUBHOTO MCTIOIB30BAHMSI TIOTYYSHHON
uH(bOpMAaIIUY IS pelIeHus 3a/1a4

VYK-7.2 IIpoBoauT olieHKY WHpOpPMAIINH, €€
JIOCTOBEPHOCTbH, CTPOUT JIOTUUECKNE YMO3AKIIIOUEHUS
Ha OCHOBaHUU MOCTYMAOIIKUX UHPOPMAINK U JaHHBIX




NHauKATOPBI 10CTHKEHUST KOMIIETEH U

Hudp Komnerenuus N
(B paMKax JTaHHOW JUCIUTIINHBI)

uHpopmanuu, ee
JOCTOBEPHOCTb, CTPOHUTH
JIOTHYECKUE YMO3AKIIOYCHUS
Ha OCHOBAaHUH MOCTYHAIOLINX
uH(GOpPMAIIUU U TAHHBIX

3. MECTO JUCIIMIIJIMHBI B CTPYKTYPE OII BO

JucuuiuinHa «JKOHOMETPUKA (PMHAHCOBBIX PHIHKOB)» OTHOCHUTCA K 00s3aTeIbHON YacTu
6noka b1 OIT BO (BapuaTuBHas KOMIIOHCHTA).

B pamkax OIT BO oOyuaromiuecs: Takke 0CBauBalOT IPyTrye TUCHUIUIMHBI W/WIH MPAKTUKH,
CIIOCOOCTBYIOIIME JOCTHIKEHUIO 3aIUIAaHUPOBAHHBIX ~ PE3YJbTATOB  OCBOCHUS  JAMCIHILIMHBI
«IKOHOMETPUKA (PMHAHCOBBIX PHIHKOBY.

Tabnuya 3.1. Ilepeuenv komnonenmos OI1 BO, cnocobcmseyrowux O0CMUIiCeHUIO
3aNJIAHUPOBAHHBIX PE3YIbMAMO8 0CB0EHUS OUCYUNIIUHDL

IIpexmecrByromue IHocnenyrommue
HaumenoBanue pei yrom Ayiomt
Hiudp AMCHMILINHBI/ MOIYJIH, AUCHHUILIMHBI/ MOYJIN,
KOMIeTEeHI[HH * -
NPaKTHKHU NMPAKTHKHU
Crniocoben
aHAJTM3UPOBATH
MIPOTHO3UPOBATH
OCHOBHBIE COITUATBHO-
SKOHOMUYECKHE .
OUHAHCOBLII aHATN3
HoKasaTeI, (MIpOABUHYTHIN YPOBEHB)
npeaarath P Y yp
obecrieyeHne
CTpaTerHuecKue
VYnpasieHue npoueccom
HaIpaBlIeHUs
BHEpeHUs (PUHAHCOBBIX
AKOHOMHUYECKOTO Matematndeckoe .
TEXHOJIOTHH
pa3BUTHS, oOecrieyeHue
INocynapcTBeHHO-4acTHOE
IIKO-1 MWHHMHA3ALUN PUCKOB, | MHBECTHUI[MOHHBIX
N MapTHEPCTBO
obecrieyeHus pereHui
. WNHHOBaIMoOHHbIE
¢buHaHCOBOM
. WHCTPYMEHTBI
YCTOHYHBOCTH
. ¢uHaHCHpOBaHMs OM3HECa
OpraHH3aIi 1
o VYnpasienue noptdenem
(bMHAHCOBOW CHUCTEMBI
LEHHBIX Oymar
B 1IE€JIOM, COCTaBJISTh
[IpenmuruioMHas mpakTHKa
0030pHbI U SKCIIEPTHBIE
3aKJTIOYEHUS 10
BOIIPOCAM CBOEH
npo¢ecCuOHATBHON
obnactu




IIpeaniecTByolue ITocaenyromue
Hnud HanMeHoBamHe I/ICII)[I/II:IJII/IHLI?IMOHI JIN ncummnll?ll,l/l\l:lo JIN
P KOMIETeHHH o *Hy ’ s *Hy ’
NPaKTHKHU NPAKTHKHU

UCKaTh HY)XHBIC
UCTOYHUKH
uH(pOpMaINH U JaHHbIE,
BOCHIPUHHMATbh,
aHAJIM3UPOBATh,
3allOMUHATH U
nepenaBarb
UH(POPMALIUIO C
UCTIOJIb30BaHNEM
U(POBBIX CPEJICTB, a
TaK)Ke C TOMOIIBIO
QITOPUTMOB TIpH paboTe

DuHaHCOBBIA aHAIH3
(IpOABUHYTHIN YPOBEHB)
obecrieyeHue
VYnpasieHue npoueccom
BHEJIpeHUS (DMHAHCOBBIX

C MOJIyYeHHBIMHU MaremaTrueckoe .

TEXHOJIOTHIA
W3 pa3JInYHbIX obecrieueHue

I'ocynapcTBeHHO-4aCTHOE

YK-7 WMCTOYHUKOB JAHHBIMU | UHBECTULIMOHHBIX
. apTHEPCTBO

C LIENBIO pelreHui

HNHHOBalMOHHBIC
3¢ pexTUBHOTO

UHCTPYMEHTBI
WCIIOJIb30BAHUS

. (uHaHCcupoBaHus OU3HECA

MOJTyYCHHOM

VYnpasnenue noprdenem
HEHHBIX Oymar
[IpepaumaoMHas mpaKkTHKa

nHpOpMALUY IS
peleHus 3a1a4;
MIPOBOAUTD OLIEHKY
uHpopmanuu, ee
JIOCTOBEPHOCTb,
CTPOMTB JIOTUYECKUE
YMO3aKJIO4YEeHHs Ha
OCHOBaHUU
MOCTYHAIOLINX
uH(pOpMAaLUU U JAHHBIX
* - 3aI0JIHAETCS B COOTBETCTBUU ¢ MaTpuiiei kommereHuii 1 CYII OIT BO

4. OFBEM JJUCHUTIJIMHBI U BUIbI YYEBHOM PABOTHI

OO6m1ast TPyI0EMKOCTh JTUCITUTITUHBI « IKOHOMETPUKA (PUHAHCOBBIX PHIHKOB) COCTAaBJISIET
3 3aueTHBIE €IUHUILEL.

Ta6auya 4.1. Buowl yuebnoii pabomur no nepuodam océoenus OIT BO onsn OTHOH dopmvt
00yuenus

. BCETO, Cemectp(-bI)
Buj yueOHoit padoThl - 3
Koumaxmmnas paboma, ax.u. 36 36
B TOM YHUCJIE:
Jlexuuu (JIK)
Jlabopatopubie padoTsl (JIP)
[Tpaktrueckue/cemunapckue 3austus (C3) 36 36
Camocmosmenvhas paboma 00y4anwuxcs, ax.u. 72 72
Koumponw (sx3amen/3auem ¢ oyeHkoll), ax.u.




i BCETO, Cemectp(-b1)
Buj yueOHoit padoThI - 3
OO0mas Tpy10€eMKOCTb 1M CHUIITUHBI ak.d. 108 108
" Py et 3a4.e]1. 3 3

5. COAEP)KAHUE JUCIIUIIJIMHBbI

Tabnuya 5.1. Coodepocanue oucyuniunvt (Mo0yis) no eudam yuebHou pabomol

HaunmeHnoBaHue pa3aeia Bun yueOHoit
Conep:xkanue pasaesa (TeMbl) *
JMCIMILTMHBI padoThI
CerMeHTanus GUHAHCOBBIX PHIHKOB. Jl€HE)KHBIN
Pasnen 1. Cermentsi PBIHOK. I/IHIII/IKaTI/IBUHI)Ie HHJKATOPI JICHEIKHOTO C3-12
pbiHKa. [TyOmu4HbIN 10ITOBON PHIHOK.
(MHAHCOBOI'O PHIHKA
HHCTpyMEHTHI T7I00a7THHOTO JOJITOBOTO PHIHKA.
CTpyKTypa ¥ HHCTPYMEHTHI ()OHJIOBOTO PHIHKA.
Metop! BU3yaabHO-TpaduyecKoro aHaau3a.
AHanM3 CTPYKTYpbl BpeMEHHOTO psifia. MeTo bl
Paznen 2. Meroast CIUIaKMBaHUs. MoienupoBaHue TEHICHINI
MOJICTTUPOBAHUS U DKOHOMETPUYECKHE METO/IbI aHATTN3a C3-12
MIPOTHO3HPOBAHUS BPEMCHHBIX PSIOB.
unaukaTopoB GounoBeix | ARMA-monenu. Ennanunsie kopau. TecTol Ha
Y BATFOTHBIX PHIHKOB CIMHUYHBIA KOPEHb. Y CIIOBHAS
rerepockenactuyHocth. ARCH u GARCH
MOJIEJIH.
OneHnBaHue TOXOMHOCTH aKI[Ail IO MOJEIN
Pazpgen 3. CAPM. C3-12
Konunuectsennsie mozenu |Mogess ['opaona (DDM). Moaens DDM u
pBIHKA KamuTana CAPM n71s1 O1IEHKH CTIpaBeAJIMBON CTOUMOCTH
aKI[UU

* - zanonHsercs Tonsko o QUHOMUM popme obyuenus: JIK — nexyuu; JIP — nabopamoprwvie
pabomur; C3 — cemunapckue 3aHAmMusl.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUME JUCHUITJIMHBI




Tabnuya 6.1. Mamepuanvro-mexnuyeckoe obecneyenue OUCYUNIUHb
CrnenuajJu3supoBaHHOe
yueOHOe/1a0opaTopHoOe

o0opynoBanmue, [10 u
MAaTepHaJIbl J1Jsl 0CBOEHHUS
AUCHUILINHBI
()pu HEOOXOMMOCTH)

Tun ayauropun OcHamenue ayiuropuu

Aymutopuss 11 TPOBEICHUSI  3aHATHH
JICKIIMOHHOI'O TUITA, OCHAIICHHAS KOMILICKTOM
JleknnonHasa ClielIMaTu3UPOBAHHOMN MeOenu; IOCKOH
(3KpaHOM) ¥ TEXHHYECKUMH CpEACTBAMU
MYJIbTUMEANA MPE3CHTAIHH.

KomnbproTepHblii  Kjnacc sl MPOBEICHUS
3aHATUN, TPYNNOBBIX W WHAMBUAYAIbHBIX
KOHCYJbTallMi, TEKYLIEro  KOHTPOJS U
KoMmbloTepHblii | IPOMEXYTOUHOM —aTTecTalui, OCHAIIeHHas
KJacc MePCOHAILHBIMU KOMITbIOTEPAMH (B
KojaudecTBe 21 1MIT.), JDOCKOW (9KpaHOM) U
TEXHUYECKUMH CPEJICTBAMH  MYJbTUMEIHUA

Kommbrorep,
MYJIbTUMEAUHHBIN
MIPOEKTOP, JOCTYII B
UHTEPHET

IlepconanbHbie
KOMITBIOTEPBI c
ycranoBieHHbIM [10 (EXxcel,
Eviews, R) u mocrymom B
UHTEPHET

MpE3CHTALN .

AymuTtopust i1 CaMOCTOSITEIILHOM PabOTHhI
Jost oOydaromuxcsi (MOXET HCHOIb30BaThCS IS
CaMOCTOSITEJIBHOM | MPOBEICHUSI ~ CEMHHApPCKUX  3aHATHM U
paboThl KOHCYJIbTAIMii), OCHAIleHHAsl KOMILJIEKTOM
o0ydJaronmxcs CIIeLIMATU3UPOBAHHOMN Mebenn u

KoMmnbroTepamu ¢ goctynom B SUOC.

* - ayAUTOPHS ISl CAMOCTOSATEILHON paOOThl 00YUAIOIIUXCS YKA3bIBACTCS
OBA3ATEJBHO!

7. YYEBHO-METOJMWYECKOE U HH®OPMALMOHHOE OBECHEYEHME
JUCHUTINHBI

Ocnoenas numepamypa:

1. OcHOBBI TOPTQENHHOI0 NHBECTUPOBAHUS: YUEOHHUK /7151 OaKkaaBpuara u
maructpatypsl / T. B. Hukutuna, A. B. Penera-TypcynoBa, M. ®pémmens, A. B. SAnpun. — 2-e
u3a., uchop. u gon. — M. : U3narensctBo FOpaiit, 2019

2. DKOHOMETpUKa B 3a7auax W perieHusx [TekcT/anekTpoHHBI pecype] : YdeOHoe
nocobue mst MaructpoB / C.A. bamamosa, W.B. Jlazantok. — 2-¢ u3n. -DIEeKTPOHHBIE TEKCTOBBIC
nansble. - M. : U3g-Bo PYJIH, 2017. - 188 c. : ui. - ISBN 978-5-209-05771-0 : 105.19.

3. @DoHI0BBIN PHIHOK: KypC AJIs HauWHaomuX / Hayd. ped. A. Unbun ; nep. B. MoHos. -
3-e u3n. - Mockga : Aneninna [labmumieps, 2016. - 278 c. : cxem., Tad:x., ui. - (Reuters ans
¢unancuctoB). - ISBN 978-5-9614-1460-8 ; To ke [DnexrponHsIii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=85846 (17.09.2018).

HononnumenvHnas aumepamypa.:
1. [ToaxopsiToBa, O. A. AHanu3 BpeMEHHBIX PAIOB : yuel. mocobue ajisi OakamaBpuara

u maructpatypsl / O. A. TlogkopsiToBa, M. B. CokosnoB. — 2-e u3zn., nepepad. u gon. — MockBa :
NznarensctBo FOpaiit, 2019. — 267 c. — (Cepus : bakanasp u maructp. Moayns). — ISBN 978-5-



534-02556-9. — Tekcr : oanekrpounwii / OBC HOpaiir [caiit]. — URL: https://biblio-
online.ru/bcode/433180

2. TIporHO3MpOBAaHUE (PUHAHCOBBIX KPU3MCOB: METO/bI, MOJIENH, HHAUKATOPBI: MoHOorpadus /

N. A Jlykacesuu, E.A.®enoposa - M.: Byzosckwuit yaueonnk, HUL] MTHDPA-M, 2015. - 126 c.: 60x90

1/16. - (Hay4nas kaura)

3. I'yceBa, M. A. DuHaHCOBbIC PBIHKM M HWHCTUTYTHI . YYE€OHUK U TPAKTHKYM ISt
akagemudeckoro Oakamaspuara / M. A. I'yceBa. — M. : U3garenscTBo FOpaiit, 2019.

Pecypcor ungpopmayuonno-meneKomMmyHuKayuoHnou cemu « Mnmepnemy»:

1. O9bC PYIH u ctroponnue OBC, Kk KOTOPBIM CTYJI€HThl YHUBEPCUTETA UMEIOT JOCTYI Ha
OCHOBAHUH 3aKJIIOYCHHBIX JOTOBOPOB:

- DnextponHo-oubmmoreunas cuctema PYJIH — OB5C PY IH http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcuteTckas oubaroreka onnaiay» http://www.biblioclub.ru

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

- OBC «KoHcynbTaHT cTyaenTa»y Www.studentlibrary.ru

- OBC «Jlanby http://e.lanbook.com/

- OBC «Tpounkuit MOCT»

2. ba3bl JaHHBIX U MOUCKOBBIC CHCTEMBI:

- OJEKTPOHHBIA (OHA TMPaBOBOM ¥  HOPMATHBHO-TEXHHYECKOW  JOKYMEHTALIUU
http://docs.cntd.ru/

- mouckoBas cucteMa Sunexc https://www.yandex.ru/

- morckoBas cucrtema Google https://www.google.ru/

- pepeparuBHas 6a3a qanabix SCOPUS http://www.elsevierscience.ru/products/scopus/

- http://www.gks.ru/ — mopran ®exepanbHOii Ciry)Obl TOCYIApPCTBEHHOM CTATUCTUKH PD

- http://www.cbr.ru/ — moptan LlenTpansHoro 6anka PO

- http://data.worldbank.org/ - 6a3a manHbIXx MupoBOro 6anka

- https://ec.europa.eu/eurostat/data/database - 6a3a qanubix crpan EBpocoro3a

- https://www.imf.org/external/datamapper/datasets - ©6a3bl maHHBIX MeXIyHAPOIHOTO
BaJIIOTHOTO (pOHJIA

Yuebno-memoouueckue mamepuanvt Oisl camoCmosAmMensbHol pabomvl 00YUaAOWUXCA npu
0CBOCHUU OUCYUNTUHBL/MOOYIA™ .

1. Kypc nexuuii no AUCUUIUIMHE « IKOHOMETPHKA (PMHAHCOBBIX PHIHKOB.
https://esystem.rudn.ru/course/view.php?id=16326

* - Bce y‘IC6HO-MCTO,Z[I/I‘{CCKI/Ie MaTCpHraibl IJIsd CaMOCTOSTEIbHOM pa6OTLI 06yqa}0mnxc;1

pa3MeIarTCs B COOTBETCTBUU C ICUCTBYIOIINM TOPsAAKOM Ha cTpaHuile Auciuiuinasl B TYUC!

8. OIEHOYHBIE MATEPHAJIBI W BAJLIBHO-PEMTHHTOBASI CHCTEMA
OLEHUBAHHMSI VYPOBHSI C®OPMHPOBAHHOCTH KOMIIETEHLIMII IO
JTUCHUIJIMHE

OneHouyHble MaTepuanbl M OalIbHO-PEHTHHrOBas CUCTEMA* OLICHMBAHHUS  YPOBHS
c(OPMHPOBAHHOCTH KOMIIETCHIIMHA (4acTH KOMIIETCHLMH) IO HMTOraM OCBOCHHS UCIUILIMHBI
«IKoHOMeTpHKA (PUHAHCOBBIX PHIHKOBY TIpeACTaBiIeHBI B [IpuokeHnu k 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

* - OM u BPC dhopmupyroTcst Ha OCHOBaHUHU TPeOOBaHUI COOTBETCTBYIOIIETO JIOKATHHOTO
HopMmatuBHOTrO akta PY/IH.
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