MHMUHUCTEPCTBO OBPA30BAHUA 1 HAYKUA PO
degepaibHOE TOCYAAPCTBEHHOE 0I0/kKeTHOe 00pa3oBaTe/IbHOE yUpeXXieHHe BhICIIero 00pa3oBaHus

«TOMCKUI TOCYIAPCTBEHHBIV YHUBEPCUTET CUCTEM
YIIPABJIEHUA U PATMOIEKTPOHUK»
(TYCYP)

= TUSUR YTBEPXIARO
m m UMNIVERSITY ITpopekTop 110 yuebHOI paboTe
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Bragesey: Tpoawm Magen Edmpmosms

LeacTaatengs: ¢ 1001, 2016 no 16092010

PABOYAS ITPOTPAMMA YUEBHOW IV CLINITJINHBI
dyH/laMeHTa/IbHbBII aHA/IN3 Ha PHIHKE I{eHHbIX Oymar

YpoBeHb 00pa3oBaHusi: BbIcIIee 00pa3oBaHue - 0aka/iaBpHaT

HaripaBnenue noArotoBku (cneruanbHOCTh): 38.03.02 MeHe)KMeHT
HaripaBnenHocTs (podunb): Ynpap/ieHne npeAnpHHAMATE/IbCKUMH NPOeKTaM#1
dopma oOyueHus: OUHas

dakysnbreT: 3P, IKOHOMHUECKUH aKyIbTeT

Kadenpa: sxonomuku, Kadeapa sxoHomMuku

Kypc: 4

Cemectp: 8

YuebOHbI 11aH Habopa 2014 roza

Pacripesenenue pabouyero BpeMeHH

Ne Bubl yueOHOM JesiTeTbHOCTH 8 cemecTp Bcero EayHuiib
1 Jlekuuu 20 20 yacoB
2 [IpakTryeckue 3aHATHA 20 20 4acoB
3 JlabopaTtopHbIe 3aHATHS 20 20 YyacoB
4 Bcero ayquTOpHBIX 3aHATUN 60 60 4yacoB
5 CamocrosiTesibHasi paboTa 48 48 4acoB
6 Bcero (6e3 3x3ameHa) 108 108 4yacoB
7 [ToaroroBka u caua 3K3aMeHa 36 36 4yacoB
8 OO011jast TPYZ0EMKOCTh 144 144 YyacoB
4.0 4.0 3.E

JK3ameH: 8 cemeCTp

Tomck 2017
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Paccmotpena u omoOpeHa Ha 3aceJaHuu Kadeapsl
nporokon Ne 12 or « 13 » 12 2016 1|

JIUCT COIVIACOBAHMIA
Pabouasi mporpamMma cocTaB/ieHa C ydyeroM TpeboBanuii ®PenepanbHoro IlocysapcTBeHHOTro
oOpa3oBarenlbHOTO CTaHfapTa Bbiciiero obpaszoBanus (PT'OC BO) mo HampaBaeHWIO TIOATOTOBKH
(cnetmanbHOCcTH) 38.03.02 MeHemxMeHT, yTBep>kAeHHoro 2016-04-20 roga, paccMoTpeHa U yTBepKJeHa

Ha 3ace/jJaHUU Kadepbl «___ » 20__ ropa, mpoTokos1 Ne
Pa3paboTunku:
[HoueHT Kad. 5KOHOMUKU LubGynbHukoBa B. FO.

3aBepytomuii obecreunBarolei Kag.
SKOHOMUKHU Prokkosa M. B.

Pabouast mporpamma corsiacoBata ¢ (haky/nbTeTom, MpoQUIMPYIOILel 1 BBITTyCKaroLel Kadeapamu
HarpaB/ieHus [OrOTOBKY (CIeLjuaJbHOCTH).

Hekan D@ Boromosiosa A. B.
3aBe/lyIOLLUI BbITyCKarolei Kag.

35KOHOMUKHU PeokkoBa M. B.
OKCIIepThI:

JoLeHT Kad). DKOHOMUKHU 3emuoga JI. B.
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1. Ilesiu ¥ 3aauM AUCHUILTAHBI

1.1. ITes1 AMCLUIIIUHBI
Lenbto wW3yuyeHUs] [AUCLMIVIMHBI SIBAsieTCs (OPMMpOBaHWE CHUCTEMHOIO TpeJCTaB/eHus O
COBpPeMeH-HbIX MeTofaX (yHZAMEHTaJbHOTO aHasM3a, HeoOXOAWMBIX [ pelleHUs aHaTUTUUeCKUX
3a/lau, BO3HUKAIOII[UX B TIPOLIECCe COBEPILIEHUS OMepalivii Ha phIHKE IIeHHBIX Oymar.

1.2. 3agauy JUCIMIIIAHBI

— 3ajauaMu M3yuyeHus AUCLIUILIMHbI SIBJSIFOTCS:

— * Hay4uTh CTY[EHTOB aHa/JM3UPOBaTh TMPOLECChI, MPOUCXOASIIHe Ha PhIHKe 1[eHHbIX Oymar B
Poccuu 1 3a pybexxom;

— * mpuobpeTeHHe CTyAeHTaMHM 3HaHWM, HeOOXOAMMBIX [/l aHajau3a W TIPOTHO3UPOBAHUS
TIPOL[eCCOB, MPOUCXOAIIMX Ha (OH/IOBBIX PhIHKAX;

—  * OBJIaJIeHHe CTyIeHTaMH HaBbIKaMH, HeOOXOAUMBIMU [i/isl PAKTHUECKOH PaboThl HAa PhIHKE B
KayeCTBe aHa/TMTUKOB M KOHCYJIbTAHTOB.

2. Mecto aucuuninsabl B crpykrype OITOIT

HOucturuivHa «@yHAaMeHTalbHbBIM aHa/u3 Ha pbIHKe 1ieHHbIX Oymar» (B1.B.O[I.8) oTHOCUTCS K
6n0Ky 1 (BapriaTHBHAs 4acTh).

[MpefuiecTByOUMMY  AUCLIATIIMHAMY,  (OPMUDYIOIIUMU  Haya/bHble  3HAHUS, SIBJISIIOTCS
cefywole  JUCLUIUIAHBIL: Makpo3KOHOMHUKa, MakposkoHOMUUeCKoe  [JlaHUpOBaHUue U
MIPOTHO3UPOBaHKe, PHIHOK 1]eHHbIX Oymar, ®UHaHCOBbIE PHIHKU.

[TocneayrowyMy AUCLATIIMHAMU SIBJISIFOTCS: .

3. TpeboBaHusA K pe3y/bTaTaM 0CBOEHHS JJUCIUIL/THHBI

I[Tpouecc u3yueHus JUCLIMIUIMHBI HarlpaB/ieH Ha ()OpMUPOBaHYe CJIeyHOIMX KOMIIeTeHL[UM:

— [TIK-16 BrnajeHdeM HaBbIKaMd OLIEHKHM HHBECTUI[MOHHBIX IIPOEKTOB, (DUHAHCOBOIO
TJIaHUPOBAHUS ¥ MPOrHO3MPOBAHUS C yUeTOM POy (PMHAHCOBBIX PhIHKOB M UHCTUTYTOB;

B pesynbrarte usyyeHus JUCLMIVIMHBI CTYAEHT JO/DKeH:

— 3HaTh °* TPUHLUINBLI (QYHKIIMOHUPOBaHMSl (OHJOBOTO pbIHKA, €ro HHGOpPMaLMOHHOEe
obecrieueHrie ¥ crelasbHble TIPOrPaMMHBIE CPeZCTBA /ISl peany3aliii MHBeCTULMOHHBIX pelleHui;
001I[1e TIPUHIIUITBI, Ha KOTOPBIX Oa3upyroTcst GpyHIaMeHTabHBINA aHaIu3 * OCHOBHBIE METO/bI, TTOAX0AbI U
Cr10co0bI MPOrHO3UPOBaHKs yH/JaMeHTa/IbHbIX TI0Ka3aresieil Ha phIHKe LjeHHbIX Oymar.

— yMmeThb °* CBOOO/IHO OpHUEHTHPOBAThCS B TEPMHUHOJOTMU KypCa, aHalIW3UpOBaTh IPOLIeCCH,
npoTeKaroljie Ha (OHZOBOM pbIHKE, BbISIB/ISATH PbIHOUHBbIE TPEHAbI, MPOBOJUTH COOTBETCTBYIOLHE
pacueTbl, COCTABIATH OOOCHOBAHHBIE TPOTHO3bI Pa3BUTHs (POHAOBOTO PBIHKA; * OMpeJesisiTh Kakue
MeTofbl (yHAaMeHTa/lbHOTO aHaiv3a Lienecoobpa3Hee MUCIIOAb30BaTh B Pas-JIMUHbIX PBIHOYHBIX
CUTyalLUsIX * OTpeJiesisiTb MOMEHTHI 1{e/leco00pa3HOro BXOXKJEHHsI B PBIHOK M BbIXO/a U3 HEro; * yMeTb
VICTI0/Tb30BAaTh [I/I1 aHa/In3a pPbIHKA pa3/IMyHble CUCTeMbI aHaTUTUUeCKOM MO ePIKKHU.

— BJajeTb * COBPEMEHHbIM WHCTpyMeHTapueM (PyH[aMeHTa/bHOTO0 aHaau3a; * OCHOBHBIMHU
cucTeMaMU MOAJep>KKU TIPUHATUS MHBeCTULMOHHBIX peiieHni (MetaStock, Quik, Rumus2); « metogamu
OLIeHKM WHBECTULIMOHHBIX CBOMCTB Pa3/JMUHBbIX (PUHAHCOBBIX MHCTPYMEHTOB; * TEXHUKOW NpHUMeHeHUs
OCHOBHBIX MH/IMKAaTOPOB (yHAaMeHTa/lbHOTO aHam3a

4. O0beM AMCLUIIIMHBI M BUABI YUe0HO# padoThI
OOmasi TPyAOeMKOCTb JUCLUIUIMHBI cocTapisieT 4.0 3aueTHbIX eAWHHLIBI M TIpe/iCTaBjieHa B
tabmne 4.1.
Tabsuna 4.1 — TpyaoeMKOCTb AUCIUITAHBI

Bujibl yueOHOM [1esITeTbHOCTH Bcero uacos CemecTpsl

8 cemectp
AynuTopHble 3aHATHSA (BCETO) 60 60
Jlekuym 20 20
[IpakTryeckue 3aHATHSA 20 20
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JlabopaTtopHble 3aHATHS 20 20
CamocrosiTenbHasi paboTa (Bcero) 48 48
OdopmsieHre 0TYETOB 10 J1TabopaTOpHBIM paboTam 18 18
ITpopaboTKa JIEKIJMOHHOTO MaTepurasa 12 12
[ToaroroBka K IpakTUUeCKUM 3aHATHSAM, CeMUHapaM 18 18
Bcero (6e3 3k3ameHa) 108 108
[ToaroToBka 1 craya 5K3aMeHa 36 36
OO0111ast TPYJ0EMKOCTB Yac 144 144
3auetHble Equnuiel TpyzoemkocTu 4.0 4.0

5. CopepxaHue AUCIUILIAHBI

5.1. Pa3jensl JUCHHUILIMHLI H BH/bI 3aHATHH
Pa3ziesbl AUCIIUTIMHBI ¥ BU/IbI 3aHSITUM TIPUBEZIeHbI B Tabviie 5.1.
Tabmuia 5.1 — Pa3zenbl AUCLMIVIMHEBI U BUJbI 3aHSATUN

. ~ z
= e o
z 8 S
5 8 = m T 3
R o = o T 25
= o o o 9 = 5
= § | 2 E  f3 X
Ne HasBanus pa3zenoB JUCLIUIIIMHBL g 5 = 5 o @ S5
= 2 2 E 80 = E
= © S O 9 g %
= g g | B¢ & 2
< (=] =
= 2 | A
@)
1 | OcHOBHBIe MMOHATHS PbIHKA L{@HHBIX 4 4 4 8 20 I1K-16
Oymar
2 | Makpo3KOHOMHYEeCKHe TI0Ka3aTeu B 12 14 12 32 70 IIK-16
Teopuu (yHZAMEHTabHOTO aHa/I13a
3 | TexHonoruu paboThl C TOMOII[BIO 4 2 4 8 18 ITK-16
(byHZaMeHTaIbHOTO aHa/MM3a
Wtoro 20 20 20 48 108
5.2. Copep>xaHue pa3/eioB JUCLUILIMHGI (10 JIEKIUAM)
Copiep>xaHue pasziesioB AMCLUTUIMH (TI0 JIEKIUSIM) TIpUBe/ieHo B Tabnuie 5.2.
Tabsnuna 5.2 - CofiepykaHue pa3/esioB JUCLIUIUIUH (TI0 JIEKLUSIM)
3 3 S
S B2
CopeprkaHuve pasziesioB JUCLIUIIIMHBI 110 = >
HasBaHus pasgernos ACP pasi ACH s = &
JIEKLIUSIM s g g
S =
= o
=Y Qg2
= S
8 cemecTtp
1 OcHOBHBIe OHATHA pbIHKA LieHHbIX |Jlekius 1. KitoueBble XxapakTepuCTUKU 2 [TIK-16

Oymar DbIHKA LIeHHbIX Oymard®u1HaHCOBbIe
pbIHKU. PhIHOK 1eHHbIX Oymar (PLIB).
KitoueBnie xapakrepuctuku PLIB.
OcCHOBHBIe 3aeMILKU U [T0CTaBIIUKU
KarnuTana. [lepBUuHbIN ¥ BTOPUYHBII
PBIHKHU 1|eHHBIX Oymar. Bupl rieHHbIX
Gymar. [Tpou3BoziHbIe UHCTPYMEHTHI.
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O0630p 3amnaiHbIX ¥ POCCHUHCKOTO
¢oHJ0BbIX PHIHKOB. VcTOpHUUeckas
CrpaBKa, Yosul-cTpUT. MexX1yHapoHbIN
Ba/IFOTHBIN pbIHOK FOREX.

Jlextusi 2. OCHOBBI aHa/IK3a OMPIKEBBIX
pbIHKOB.IIpo6ieMaTriKa MHBECTHPOBAHMSI
B 1jeHHble Oymaru. [ToHsATHe TUHAMUKU
pbIHKa. OCHOBHbIE MPUHLUIIBI
dyHaMeHTaNbHOrO aHamu3a. CyljHOCTb
TexH1UUeCKOro aHanusa.
B3anMoporonHsemMocTs ABYX MOAXO0L0B K
aHa/M3y pbIHKA. AKCHOMBI TEXHUYECKOTO
ananu3a. [loustue TpeHga. Buael TpeHza.
OcHOBHas 3aiaya TEXHAYECKOTO aHaIu3a.
YpoBHU NOAAEP)KKU U COTIPOTHBJIEHUS.
[TonsiTHe JIMHHOM U KOPOTKOM MO3ULIWH.
Knaccudukaiysi METO0B TEXHUYECKOTO
aHanu3a. ['paduueckuii aHamms.
Wupvkaropsl. CUibHBIE U Cabbie
CTOPOHBI TEXHUYECKOTO aHa/ir3a. Teopus

Hoy.

Ntoro

2 Makpo3KOHOMUYeCKHe IoKasaresiu
B Teopuu (yHJaMeHTa/TIbHOIO aHaIn3a

Jlexuus 3. KiroueBble M0/10’KeHUs
MakKpO3KOHOMHUKUMaKpO3KOHOMUYeCKHe
rokasareyv. MeTozbl U3MepeHust
MakpoBeyuuruH. OCHOBHas
MaKpO3KOHOMHYe CKasi MOJie/Tb PbIHKA
TOBApOB U yC/Iyr. MakpO3KOHOMUUYeCKoe
paBHOBeCHe Ha PbIHKE TOBAPOB U YCJIYT.
VcTouyHMKM MaKpO3KOHOMUYE CKOU
HeCTabUIbHOCTH: UHQIISALMS U
6e3paboruua. PerymmpoBaHue
MaKpO3KOHOMHYECKOT'O PABHOBECHS Ha
PBIHKe TOBapoB U ycayr. duckanbHas
nonuTyka. Jensru. KpegurHo-
(rHaHCOBas cMCTeMa COBpEMEHHOM
skoHOMUKU. [Ipeayioxenue fexer. Cripoc
Ha JileHbI'u. Makpo3KOHOMUUeCKoe
paBHOBeCHe Ha pPbIHKe JleHer. [leHe)XHO-
KpeJUTHasI NOJIMTUKA. DKOHOMUYECKUN
LIMKJI, TIOJINTHKA rOCy/lapCTBa U
Ba/IFOTHBIN Kypc. CoBMeCTHOe
MakKpO3KOHOMHYECKOe PaBHOBeCHe
TOBApHOI'0 Y JIeHEKHOIO PbIHKOB .
Teopust Me)xyHapOJHOM TOPrOBJIU

Jlexuysi 4. Ba/moTHBIN KypC U Ba/IlOTHast
CHCTeMa — OCHOBAa MaKPO3KOHOMHUYE CKHX
M3MeHeHUH. DBOTIOLUS BaTFOTHBIX
CHCTEM U ee 3aKOHOMepHOCTH. Teopun
obmMeHHOr0 Kypca: Mojesnb
Joxo/bl/pacxo/ibl, Teopus rnmapureTa
MOKYyTIaTesibHOM criocobHoctH (TIT1C),

IIK-16
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Teopusi napuTeTa NPOLIEHTHBIX CTABOK
(ITITIC), MoHeTapucTCKast MOZie/b
obmenHoro Kypca. [Toctpoenue
obobiaroltieit MozieTi 0OMEeHHOT0 Kypca.
@akTopsl, BAUAIOLIME Ha U3MeHeHNe
Ba/IFOTHBIX KypcoB. [10TokM TOBapoB 1
YCJIYT: 9KCIIOPT, UMIIOPT U YUCTBIN
5KcrnopT. [I0TOKM KanuTanoB: YUCThIE
VMHOCTpaHHble MHBeCTULMU. Binsinue
MeXXlyHapO/ZHbIX ITIOTOKOB TOBApOB U
YCJIYT U MEXXYHapO/HbIX [I0TOKOB
KarnuTasa Ha U3MeHeHUs Ba/IFOTHBIX
KypcoB . To)XjeCTBO UMCTOro 3KCropTa u
YHMCTBIX MHOCTPAHHBIX MHBECTULIMH.
B3anMozieiicTBHe pbIHKA 3aeMHbIX
CpefCTB U Ba/IIOTHOTO PbIHKA.PEIHOK
3aeMHbIX CpeJCcTB. PEIHOK oOMeHa
VHOCTPaHHOU BastOThl. B3aumopelictBre
JleHEe)KHOTO U BallFOTHOTO PHIHKOB.
[JeHe>xHbIN pbIHOK. MexaHu3M
M3MeHeHUs1 0OMeHHbIX KypCOB Ha
Ba/IFOTHOM DBIHKeE.

Jlexuus 5. Knaccudukaius
MaKpO3KOHOMHUE CKUX M0Ka3aTesei.
Makpo3KoHOMUUeCKH1e TToKa3aTenu 1-oit
rpynmnsl.IIporieHTHBIE (YUeTHbIE) CTaBKH,
ITnarexHbiii 6anaHc (Balance of
Payment, Current Account), Toproebi
6ananc (Trade Balance, International
Trade), BasioBoi1 BHyTpeHHUI TIPOAYKT,
BBIT (Gross Domestic Product, GDP),
Wupvkaropsl uadnsauyy, Jebunmr
rocyznapcTBeHHoro O0romkera (Deficit of
Budget) u BanmtoTHbIH Kypc, [laHHbIe 110
6e3pabotuiie (unemployment) u
3aHsTocTH (employment), IHAWKATOPBI
JIeHe>KHOM CTaTHCTUKHU.

Jlekuus 6. Knaccudukanms
MaKpO3KOHOMHUECKUX MT0Ka3aTeseu.
Makpo3KoHOMUUeCKKe TIoKa3aTenu 2-i
rpymsl. Po3HuyHbIe nIpogaxxy, Pasmepsl
JKWIMIIIHOTO CTpoUTesbCcTBa, O6bem
MIPOMBIILIJIEHHOTO TIPOU3BO/CTBA
(Industrial Production, IP), InaukaTopsl
3¢ deKTUBHOCTU MPOMBIILJIEHHOCTH,
[Tpou3BoacTBeHHbIe 3aka3sbl (Factory
Orders), TToka3arenu o6bema 3armacoB Ha
CK/1a/lax, DKOHOMUUEeCKHe T0Ka3aTenn
JIOMAIIIHUX XO035TUCTB, [ToTpeOuTeTbCKuiA
kpeauT (Consumer Credit), CocTaBHbIe
5KOHOMMUeCKHe UHUKaTophl, IH/eKChl
[lelI0BOM aKTUBHOCTH, MH/IeKChbI
tdenepanbHoli pe3epBHOI cuctembl (FED
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), IHAeKChI HaCTpOeHUs TIoTpebuTeei.

Jlekuus 7. Knaccudukanys
MaKpO3KOHOMUYECKHUX [T0Ka3aTesieu.
Makpo3koHOMUYeCKue roKa3areu 3-eit
rpynnbi®opBapHble U (bIOYepCHbIE
KYPChbI COOTBETCTBYIOIIUX Ba/tOT
(forward, futures), dddekTHBHbII
0OMeHHbIH Kypc, PEIHOK 30/10Ta, PBIHOK
HedTH, POHOBBIE UH/IEKCHI aKLIUM
(NIKKEI, DOW JONES, DAX, FTSE u
T.n.), JJMHaMUKa 1jeH roCcyJapCTBeHHBIX
obnmuranuii (T-bills, T-bonds).

Jlexuus 8. ITonmutnueckue
(akropsi3acefianusi bonbliiiol ceMepku
(G7), TOProBbIX U S5KOHOMUUECKUX
CO030B, BricTymnieHue r1as
TIPaBUTEJIbCTB, LIEHTPA/IbHBIX OAHKOB,
MUHUCTPOB (PUHAHCOB U [IPYTHUX
BbICOKOITOCTAaBJ/IEHHBIX MOTUTUYECKUX
Jesitesieid, BLIOODHI 171aB TOCyAapCTB U B
BBICIIIME OpPraHbl BjacTH, BausiHue
O)KuJaHul Ha (h)OpMUpOBaHKe TeH/eHIUH
Ha BaJIFOTHOM DBIHKE

HNToro

12

3 TexHoIOrMUM PabOTHI C TIOMOILBIO
byHIaMeHTabHOTO aHa/|3a

Jlexuys 9. MeTozibl TOProB/u 110
(byHZaMeHTaIbHOMY aHanv3yBoisiBiieHne
JIOJICOCPOYHBIX TPEH/0B C NOMOLLbI0 DA,
Br1sB/ieHre KOppeKLrii OCHOBHOI'O
TpeH/ia C IoMoLLbo PA

Jlekuus 10. Toproasi cuctema « CARRY
TRADE» UTo Takoe carry trade?
Baxkneimii pyHgaMeHTaIbHBIN (haKTop
Ba/IFOTHOTO PbIHKA — MIPOL[€HTHbIN
nuddepenivan, MexaHuKa J0XOJHBIX
riporieHTOoB, Boirogsl Carry Trade,
Crnietrduka roBefieHHs1 BalFOTHOTO Kypca
1ipy OOJIBIIIOM TTPOLIEHTHOM
nuddepeniane. YripaBaeHue
KanuTtasioM npu Toprosie Carry Trade,
Toproesns Carry Trade uepe3 KOp3uHY,
@axTops! ycrelHocty crparerud Carry
Trade

Ntoro

4

IIK-16

Wtoro 3a cemecTp

20

5.3. Pa3jensl AUCHUIUIMHBI 1 MEX/UCIHUIUIMHAPHbBIE CBSI3H C 00eCreYrnBaIUMH (1P eAbLyLMMH)
4 o0ecrieurBaeMbIMH (MOC/IEAYIOLUMH) AUCHMIUTMHAMHA
Paszienibl JUCLMTIMHBI U MEX/JUCLIMTUIMHADHBIE CBSI3W C 00eCreunBaroiuMu (TIpeAbIAyLMMA) U
obecreurBaeMbIMH (TIOC/IEYIOLTMMI) AVCLUITMHAMHU TIPe/ICTaB-/IeHbl B Tabsmie 5.3.
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Tabsuria 5.3 - Paszesnbl AUCIUTUTUHBI M MEXIUCIIUTTAHAPHBIE CBSI3U

Ne pa3zenoB AaHHOW JUCLIUTLIMHBI, /151
KOTOPBIX HE0OX0IUMO H3yueHue

No HanMeHOBaHMe JUCLIAILIAH o0ecreunBaroInx 1 00ecreunBaeMbIX
JVCLIUTUIVH
1 2 3
[TpepmecTByrolye JUCLUATIIMHBI

1 MakposKoHOMUKa +

2 | Makpo3KoHOMHUeCKOe IIJIaHUPOBaHUe U +
IIPOrHO3UpPOBaHKe
PBIHOK 1]eHHBIX Oymar +

4 @YHAHCOBBIE PBIHKU +

5.4. CooTBeTCTBHE KOMIIeTeHIUH, ()OPMHUPYeMBbIX NPHU U3yYeHUH JUCHUIUIHHBI, U BU/I0B 3aHATHI
CooTBeTCTBUE KOMIeTeHLUH, (OpPMUpPYeMbIX MNPU H3yUeHUW [UCLIMIUIVHBL, U BUJOB 3aHATHN
npeicTaB/eHo B Tabmurie 5.4

Tabma 5. 4 — CoOTBeTCTBHME KOMIIETEHLMM W BUZAOB 3aHATHH, (OPMHUPYeMBIX TpU W3yUeHWH
VICLIUTIJIVHBI
Bunpl 3aHATHI
3}
R B
= = 5
= &= & 'S
s oo oo (="
= ) <

5 = o o &

5 S g % T ®dopMbI KOHTPOJIS
= =] 2 = 5
= v 7} 8" et
S = 5 e ®
N2 = = o
> a, &=
X o Q
© O o
5 = :
= S

[TK-16 + + + + OTuet 1o 1abopaTopHOM
pabote, Oripoc Ha 3aHATUSIX,
Tect, OTUeT 110 NIpaKTHKe
6. InTepaKkTUBHBIE MeTOABI M (OPMBI OpraHu3auu 00yyeHHus
He npegycmotpeno PYII

7. JTaGopaTopHbIA MPAKTUKYM
CojiepskaHue 1abopaTopHbIX paboT rpuBeieHo B Tabmuiie 7.1.
Tabsuia 7. 1 — CopeprkaHue j1labopaTOpHBIX paboT

g g s
= 4
3 = 0
= £ 5
[«D]
Ha3BaHus pa3zenos CopmepskaHue 1abopaToOpHBIX paboT S 7 25
s | if
2 o O
= ©
8 cemecTtp
1 OcHOBHBIe MMOHATHS PbIHKA [IeHHbIX | HaBBIKK pabOThI B TOProBO- 2 ITK-16
Oymar aHa/nMTHYecKol riatdopme Rumus?2
HaBbiku paboThI B TOProBO- 2
aHanuTHU4ecKoi riaTopme MetaTraderd
Nroro 4
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2 MakpOo3KOHOMMWYEeCKHe TT0Ka3aTelu
B Teopuu GyHJaMeHTa/IbHOTO aHan3a

WccnenoBanue BamOTHBIX KypPCOB U
Pas/IMuHbIX BaJIFOTHBIX CUCTEM.
IIpakTryeckoe puMeHeHue

HaBbiku cOOpa CTaTUCTHKY U OLIeHKU
OCHOBHBIX MaKpPO3KOHOMHYECKUX
rokasaresiet (1, 2 v 3 rpymnrnsl)

OreHKa MOMUTHYECKUX (PaKTOPOB
B/IUSIFOLIMX Ha (PMHAHCOBBIE PBIHKU

Htoro

12

IIK-16

3 TexHOMOTUM pabOTHI C TIOMOIIIBIO
(byHZaMeHTaIbHOTO aHa/M3a

Toprogas cuctema «CARRY TRADE».
TexHosorust paboThI, aHA/IN3,
pe3y/bTaThl, POTHO3.

IIK-16

Wtoro 3a cemecTp

HToro

20

8. IlpakTHYecKue 3aHATHSA
CopeprkaHye MpaKTHUeCKUX paboT nprBeseHo B Tabmuie 8.1.
Tabnuiia 8. 1 — CojiepskaHre MpakTHYeCKUx paboT

Hassanus paszenos

Copep>kaHre paKTUUeCKUX 3aHATUI

TpyzoeMKOCTb,

dopmupyembie
KOMITeTeHLIUU

8 cemecTtp

1 OCHOBHBIE IOHATHSA PbIHKA LIeHHBIX
Oymar

AHanu3 KIrueBbIX XapaKTepUCTHUK
PbIHKA LIeHHBIX Oymar

N

OcHOBBI aHa/M3a OUPIKEBBIX PHIHKOB

HToro

[TIK-16

2 Makpo3KOHOMHYeCKHe TI0Ka3aTesin
B TeopuH (yHZ,AMEHTaJIbHOTO aHa/l13a

HVccnenoBaHue KHOUEBBIX MOJI0XKEHUN
MaKpO3KOHOMHUKH

BantoTHbIN Kypc U Ba/lOTHasi CUCTeMa —
OCHOBa MaKpO3KOHOMUYECKUX
U3MeHeHUH!

N3yueHue Knaccudpukaluu
MaKpO3KOHOMUUe CKUX MOoKa3aTesei 1-oi
TPYIIIBI

N3yueHue knaccudpukayum
MaKpO3KOHOMUUeCKUX MOKa3aTesiel 2-0u
TPYIIIBI

V3yueHue Kaaccupukanuu
MaKpO3KOHOMUYeCKUX IT0Ka3aresnen 3-er
TPYIIIIbI

VccnefoBaHre NOMTHYECKUX (PAKTOPOB

HToro

14

ITK-16

3 TexHoOrMUM PabOTHI C TIOMOILBIO
(byHZaMeHTa/lIbHOTO aHa/IM3a

W3yyeHrie MeTOZOB TOPrOBIU IO
(byHZaMeHTaIbLHOMY aHa/lnu3y

IIK-16
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HToro 2

Wroro 3a cemecTp 20

9. CamocrosiTesibHast padora
Bupl caMocCTosTe/TbHON PaboThI, TPYOEMKOCTb U (hOPMHUPYeMble KOMITETEHLIUH TIPe/ICTaB/IeHbI B
tabmuie 9.1.
Tabsmvija 9.1 - Buzibl caMOCTOSITeIbHOY paboThl, TPYJ0EMKOCTb U (POPMHUPYEMbIe KOMIIETEHLIUM

<]
EE
.2 g 2
Bubl camocTosaTenbHOU S > O
Haseanwus pa3nenoB S =" DOpMBI KOHTPOJIS
6 S &
paboTbl S g g
=S a =
o o 2
= ©
8 cemecTtp
1 OCHOBHBIE IOHATUSA IToaroroBka K 4 |IIK-16 Oripoc Ha 3aHATHSX,
PBbIHKA IJeHHBIX Oymar NPaKTUYeCKUM 3aHATHSM, Ortuert 1o y1abopaTopHOi
ceMuHapaM pabore, OTueT 1Mo
ITpopaboTKa JIeKIMOHHOTO 2 MpakTuKe, Tecr
Marepuasna
OdopmreHue 0TUETOB T10 2
naboparopHbIM paboTam
HToro 8
2 MakposkoHomuyeckue |[logroroBka K 12 |TIK-16 Ornpoc Ha 3aHATUSIX,
ToKasaTeyy B TEOpUU MPaKTUUeCKUM 3aHATHSIM, Ortuer 10 J1labopaTOpHOM
(byHZaMeHTa/IbHOTO ceMHHapaMm pabore, Tect
Hau
aHasmsa [TpopaboTKa JIeKLIMOHHOTO 8
Marepuasa
OdopmiieHre 0TUETOB TI0 12
nabopaTopHbIM paboTam
Utoro 32
3 TexHosioruu paboTel ¢ | [ToAroToBKa K 2 |TIK-16 Oripoc Ha 3aHATHSX,
TIOMOLLBIO NPaKTUYeCKUM 3aHATHSM, Ortuert 1o y1abopaTopHOi
(yH[ilaMeHTa/IbHOTO ceMHHapam pabore, OTueT 1Mo
aHajmsa [TpopaboTKa eKIIMOHHOTO 2 TpakTHke, Tect
Marepuasna
OdopmreHue 0TUETOB T10 4
naboparopHbIM paboTam
HToro 8
Wtoro 3a cemecTp 48
[ToaroroBka K 3K3aMeHy 36 OK3aMeH
Wtoro 84
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10. KypcoBas pabora

He mipegycmorpeno PYII

11. PeiiTHHrOBas cucTeMa JJisl OL[eHKH YCIIeBaeMOCTH CTYAeHTOB

11.1. bBanbHbIe OLleHKH /11 3/IEMEeHTOB KOHTPO0JIsl
Tabsuiia 11.1 — BasnbHble OLIEHKH [1J1s1 97IeMEeHTOB KOHTPOJIsI

. . MakcumanbHbIi
o MaxkcuManbHbIN MaxkcumanbHbIN
DieMeHThI yueOHOMH Oasut 3a Iepuog Bcero 3a
6amn Ha 1-yro KT ¢ | ©6asn 3a mepuof,
JlesiTe/IbHOCTH Mexay 2KT v Ha ceMecCTp
Havasia ceMectpa | Mexay 1KT u 2KT
KOHel| ceMecTpa
8 cemecTtp
Ornpoc Ha 3aHATUSAX 5 5 5 15
Otuer 110 J1Tab0OpaTOPHOM 5 10 10 25
pabore
Otuer no npakrtuke 5 5 5 15
Tect 5 5 5 15
Wtoro makcumym 3a 20 25 25 70
Tepro/,
OK3aMeH 30
Hapacraroym utorom 20 45 70 100
11.2. ITepecueT 6a/1/10B B OLIeHKH 3a KOHTPOJ/IbHbIE TOUKH
[Tepecuet 6asIOB B OL|eHKU 3a KOHTPOJIbHBIE TOUKU TIpe/[CTaB/eH B Tabmmie 11.2.
Tabmura 11. 2 — TlepecueT 6asisioB B OLIEHKHU 3a KOHTPOJIbHbIE TOUKH
basbl Ha [1aTy KOHTPOIBHOW TOUKU Ouenka
> 90% oT MaKCUMaJIbHOM cymMMbI OasiioB Ha Aary KT 5
Ot 70% 10 89% oT MakcMManbHOW CyMMBbI 6asioB Ha gary KT 4
Ot 60% 1o 69% oT MakcuMasbHON cyMMbI OansioB Ha gaty KT 3
< 60% OT MakCMMa/bHOM CyMMbI OaiioB Ha gaty KT 2

11.3. Ilepecuer cymMMbI 6a/IJIOB B TPAAMIIMOHHYIO U MEXX/YHAPOJHYIO OL{€HKY
[TepecueT cymMMbl 6as/IOB B TPAJULIMOHHYIO U MEXYHAPOAHYIO OLIEHKY Tpe/cTaB/eH B Tabmuie

11.3.
Tabmuiia 11. 3 — [TepecueT cyMMbI 0a/IJIOB B TPAAULIMOHHYIO ¥ MEXKAYHAPOAHYIO OLIEHKY
WToroBast cymMmma 6asio,
Ouenka (I'OC) YUUTBIBAET yCMEIIHO CAaHHBIN Ouenka (ECTS)
3K3aMeH
5 (0TIMYHO) (3aUTeHO) 90 - 100 A (oT/1MuHO)
85-89 B (oueHn xopo110)
4 (xopo11o) (3a4TeHO) 75 -84 C (xopor1wo)
70 -74 D ( )
OBJIETBOPUTE/ILHO
3¢ ) ( ) 65 - 69 Y P
OBJIETBOPUTEJILHO) (3aUTEHO
i P 60 - 64 E (mocpencTBeHHO)
2 (Hey0BICTBOpHTE/IEHO) (He Hike 60 6asos F (HeynoBneTBOpUTENBHO)
3auTeHO)
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12. Yue6HO-MeTOgHUECKOE U HH(OPMALIMOHHOE 00ecneyeHne JUCIUILTHHBI

12.1. OcHoBHas /MTEparypa
1. ®dyHpamMeHTabHBIN aHAIM3 PhIHKA LeHHBIX Oymar: YuebHoe nmocobue / IInbympHUKOBa B. FO.
- 2013. 226 c. [OnektpoHHbI!i pecypc] - Pexum pgocrtyma: https://edu.tusur.ru/publications/3833,
CBOOO/THBIM.

12.2. lonosiHMTE/IbHAS JIMTEpaTypa
1. TanaHoB, Bragumup AsekcaHApoBWY. PBIHOK 1leHHBIX Oymar : YueOHUWK Jjis By3oB / B. A.
IananoB ; Poccutickas skoHOMUYecKasi akagemus uM. I. B. TTnexanoga. - M. : Hdpa-M, 2008. - 378[6]
c. (Hamuuue B 6ubmoreke TYCYP - 30 3k3.)

12.3. YueOHO-MeTOoAMYEeCKOe TOCOOHEe ¥ MPOrpaMMHoOe ofecreyeHme

1. ®dyHgameHTanbHbIM aHa/lWM3 Ha pbIHKe IjeHHbIX Oymar: MeToguueckue yKasaHUsS K
NpaKTUYeCKUM 3aHATHSAM M CAMOCTOSITeJIbHOM pabore st cryzeHToB HampasieHus 080100.62 —
OkoHomuKa. PuHaHCh U KpeauT / LlubynbHukoBa B. FO. - 2014. 17 c. [SnekTpoHHBIN pecypc] - Pexxum
pocryna: https://edu.tusur.ru/publications/3974, cBoOOAHBIA.

2. @®yHAaMeHTa/lbHBIM aHaAM3 Ha pbIHKe LeHHbIX Oymar: MeToguueckue yKas3aHUsl K
naboparopHbeiM paboTtam s ctyneHToB HaripaBieHus 080100.62 — DxoHomyka. PUHAHCHI U KpeauT /
[MubymeHukoBa B. FO. - 2014. 25 «c¢. [DOnekrponHwii pecypc] - Pexum gocrtyma:
https://edu.tusur.ru/publications/3973, cBOOOAHBIIA.

12.4. Ba3bl JaHHBIX, HH()OPMALIMOHHO CIIPABOYHbIE M MOUCKOBbIE CUCTEMbI

http://www.cfin.ru/ — caiT, MocBAIeHHBI KOPIIOPAaTUBHBIM (hHHAHCAM.
AreHTcTBO 3KOHOMUYecKou nHbopmaiuu [1patim-TACC — http://www.prime-tass.ru/
b aust THBE CTULIMOHHBIX (DMHAHCOBBIX aHA/IMTHKOB. - http://www.gifa.ru
Pocbu3necKoncantunr -http://rbe.ru
MesxayHapogHast “HGopMalMoHHasi rpyrmmna «HTepdakc» — http://www.group.interfax.ru/
Reuters - http://reuters.ru
CatiiTel 11 c6opa MaKpOKOHOMHYECKOM CTaTUCTHKE 110 CTpaHaM:
1) http://bankofcanada.ca/en/ - o Kanage.
2) http://search.treasury.gov.uk —io BenmkoOpuTaHuu.

. 3) http://www.rba.gov.au/Statistics/ - o ABcTpaaumu.

. 4) http://www.rbnz.govt.nz/statistics/ - no HoBoii 3enanauu.

. 5) http://www.research.stlouisfed.org — o CIIIA.

. 6) http://sdw.ecb.europa.eu/ - o EBpo3oHe.

. 7) http://www.stat.go.jp/english/ - mo fnoxumu.

LN, WNE

N el e
A WNRFRO

13. Marepua/ibLHO-TeXHMYECKOe ofecrneueHne JUCIHUITHHBI
KOMITbIOTEpHI C JOCTYNOM B VIHTepHeT
nporpamMMHoe obecrieueHre Rumus2, MetaTrader
JOCTYII K BbIlLIeyKa3aHHbIM TOMCKOBBIM CHCTEMaM
BU/IEOTIPOEKIIMOHHOe 000pyZ0BaHMe [I/isl TIPe3eHTal[|i

14. ®oHp OLeHOYHBIX CPe/JCTB
@DOH/I, OLIEHOYHBIX CPE/ICTB NIPUBeJleH B TIPUIOKEeHNH 1.

15. MeToanueckye peKoMeHJaLyy 110 OPraHu3aniy U3y4YeHus AUCIHUILIMHbBI

JleKuuM 1O [JUCLIMIUIMHE TIPOBOASATCS B BHe 00CYXKJeHWs Tpe3eHTaUuil. B Hauame KaKaoi
JIEKLIMY B TeUeHue 5 MUH. IPOBOJUTCS YCTHBIM OIPOC 10 TeMe MpeAbIAyLero 3aHsaTus. Bo Bpems nekuumu
CTyZleHTaM 3a/Ial0TCsI BOTIPOCHI T10 TeKYIIel TeMe, IIPOBOAUTCST 00CYK/ieHe OTBETOB CTy/eHTOB. B KoHIje
JIEKLIMH TIpero/jaBaTesib OTBeYaeT Ha BOMPOCHI CTYJEHTOB.

Lenb mpoBeseHHsl TPaKTUUECKUX 3aHSITUM - 3aKpenuTb 3HaHWS], TOMy4YeHHble Ha JIeKLUsX,
chopMUpOBaTh HaBbIKM peIleHHsI CUTYyallMOHHBIX 3ajad. K KaKZoMy 3aHATHIO CTY[EHTY BbIJAOTCS
TIpeZiriosiaraeMble BOTIPOCHI it 0OCY>KIeHUs], YKa3bIBaeTCsl JIMTepaTypa, U3yueHrue KOTOPOol HeoOXoAuMo
JJ1s TIOATOTOBKU K 3aHATUSAM. Bo BpeMsi 3aHATUM CTyZEeHTbl CaMOCTOSITE/IbHO peLIaloT CUTyallMOHHbIe
3a/iauy, B KOHIIe 3aHSATHS MOJBOASATCS UTOTY Y TIPOBOAUTCS 00CY’KAeHUe MIPHUHSTHIX pelleHnH.

JlabopaTtopHble pabOTbl TIPOBOJSATCS B BHE peIleHUs CUTYallMOHHBIX 3ajad U pabore B
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NIPUK/IaJHBIX TporpaMMax. Bo BpeMmsi paboThl CTy#eHTHI HaOWpPAOT OMBIT B MOCTPOEHWM W aHajM3e
pa3/MuUHbIX HMHCTPYMEHTOB TEXHMUECKOTO aHalu3a, YTO II03BOJIMT B 3aK/JOUeHUH pa3paboTtaTb
COOCTBEHHYIO TOPTOBYIO CUCTEMY /IJIsl YTIpaBJieHus TOpTQesieM Ha PbIHKe LIeHHbIX Oymar.

CamocTosTesbHas paboTa CTY/leHTOB 3aK/iodyaeTcss B paboTe HaJ, yueOHUKaMU U KOHCIIEKTOM
JIeKLIWH, TIOATOTOBKe K KOHTPOJIbHBIM PaboTaM, /1ab0paTOPHBIM U MPAKTUYECKUM 3aHSITHSIM, TIOTOTOBKE K
5K3aMeHy. [Iss1 TIOATOTOBKM K jabopaTopHbIM paboTaM CTYZeHTbl MOTYT HWCII0/Ib30BaTh J/leMO-BepCHI0
IIpOrpaMM Y TPEeHUPOBAaThCs B [IPUHATUY PelleHUH U TIOCTPOeHUH pa3/IMUYHbIX NHUKATOPOB.
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IIpunoxenue 1
MMWHHUCTEPCTBO OBPA3BOBAHUA U HAYKUA P®
deepanbHOE roCyapCcTBeHHOE 0I0/)KeTHOe 00pa3oBaTe/ibHOE yUpeX/eHHe BbICIIero 06pa3oBaHus

«TOMCKWI TOCYIAPCTBEHHBIN YHUBEPCUTET CUCTEM
YIIPABJIEHVS U PAJTMOD/IEKTPOHUKW»
(TYCYP)

YTBEPXIARO
[TpopekTop mo yuebHOM paboTte
I1. E. Tposin
« » 20 r

®OH/] OLIEHOYHBIX CPE/ICTB I10 YUEEHOU AUCILUIIJINHE
@dyH/laMeHTa/IbHbBII aHA/IN3 Ha PhIHKE [[eHHbIX Oymar

YpoBeHb 00pa30oBaHus: BbICIIee 00pa3oBaHue - DaKa/laBpHaT

HaripaBneHue noAroToBku (creruanbHOCTh): 38.03.02 MeHe)KMeHT
HanpaeneHHoCTh (Tipodu/b): YipaB/ieHHe npeJnpuHAMAaTe/TbCKUMH MPOeKTaMu
dopma obyueHUs: OUHAsA

dakynbreT: 3D, IKOHOMUUECKUH (aKy/IbTeT

Kadenpa: skonomuku, Kadegpa sxkoHoMuKH

Kypc: 4

Cemectp: 8

YuebHbIi 171aH Habopa 2014 roga

Pa3paboTumku:
— [HoueHT Kad. s3koHoMuKHU LInbynsHuKOBa B. HO.

JK3ameH: 8 cemeCTp

Tomck 2017
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1. BBegenue

®onp oreHouHbIX cpeficTB (POC) sBAsIeTCs MPUIOXKEHHEM K paboueid TIporpaMMe AMCIUTUIAHBI
(MpakKTUKW) U TIpeJCTaB/isieT COO0M COBOKYITHOCTb KOHTPOJIBHO-U3MEPHUTETbHBIX MaTepyuasioB (TUIIOBbIE
3a7iau (3aZjaHus1), KOHTPOJIbHBIE pabOThI, TECTHI U JP.) ¥ METOZIOB UX MUCIIOIb30BaHUs, MpefHa3HaueHHbIX
JUIs ©3MepeHUsi YPOBHSI JOCTKEeHHs CTYAeHTOM YCTaHOBJIEHHBIX Pe3y/IbTaToOB 00yueHwUs..

®OC mno gucuuividHe (TNpakTUKe) WCIOMb3yeTCsl TPU MPOBEAEHUM TeKYIlero KOHTPOJIS
yCreBaeMOCTH M IPOMEKYTOUHOM aTTecTalluu CTyJeHTOB.

[TepeueHb 3aKpeIyIEHHBIX 3a JUCLIUIIIMHOM (TIPAaKTHUKOH) KOMIIETEHI[WH MpUBeeH B Tabwie 1.
Tabnuiia 1 — ITepedeHb 3aKpeIvIeHHBIX 3a JUCIUTUIMHON KOMIEeTeHLIUN

Kog

dopMynMpoBKa KOMITeTeHL[UN

Otarbl opMHUPOBaHUST KOMIIETEHITUM

ITK-16

B/Ia/leHeM HaBbIKaMH OL|€HKH
VHBEeCTULIMOHHBIX MMPOEKTOB, (GPMHAHCOBOTO
MJIAHUPOBAHUS U TIPOTHO3UPOBAHUS C yUeTOM
po/u PUHAHCOBBIX PHIHKOB Y MHCTUTYTOB

[omkeH 3HaTh * TIPUHLUITBI
¢byHKLMOHKMPOBaHUS (POH/IOBOTO PBIHKA,
ero nHpopMaLMoHHOe obecrieueHre 1
crieLiMabHbIe IPOrpaMMHbIe CpeCTBa /ISt
peas3ari UHBeCTULMOHHBIX PelleHu;
0011[1e TIPUHIIUIIBI, HA KOTOPBIX
0a3upyroTcs GyHZaMeHTa/IbHBIM aHaIu3
OCHOBHbBIE MeTO/IbI, TIOAXOAbI U CTTIOCOOBI
TIPOTHO3UPOBaHUs HyHAAMeHTa/IbHBIX
TIOKa3aTesiell Ha PhIHKe LIeHHbIX Oymar. ;
[omkeH ymMeThb * CBOOOJHO
OPUEeHTUPOBAThCSl B TEPMUHOJIOTUU KYyPCa,
aHaJTM3UPOBATh TIPOLIECCHI, TIPOTEKaroIIHe
Ha (POH/I0BOM pBIHKE, BBISB/IATH PbIHOUHBIE
TPEH/IbI, IPOBOJJUTH COOTBETCTBYIOLIIHE
pacueThl, COCTaB/sATH 000CHOBaHHbBIE
TIPOTHO3bI Pa3BUTHsL (DOHJOBOTO PHIHKA;
OoTipeiesisiTh KakKue MeTO/Ibl
dbyHIaMeHTaIbHOTO aHa/In3a
1iesiecooOpasHee MCIIO/Tb30BaTh B pas-
JIMYHBIX PHIHOYHBIX CUTYaLIUsX *
OTIpe/ie/IATh MOMEHTHI Lesieco00pa3Horo
BXOJKZIeHHs B PbIHOK W BBIXOZIa U3 Hero;
YMeTb UCII0/Ib30BaTh /ISl aHa/Iu3a PbIHKa
pa3/inyHble CUCTEMbI aHATUTHUe CKOU
TIO/II€PKKHY. ;

[omkeH BNajieTh * COBpEMEeHHBIM
VMHCTpyMeHTapueM (yHJjaMeHTaIbHOTO
aHaJM3a; * OCHOBHBIMU CHCTEMaMHU
NO/iieP>KKY TIPUHSATHS] MHBE CTUL[MOHHBIX
pemenuii (MetaStock, Quik, Rumus?2); «
MeTO/laMH OLIeHKU MHBEeCTULIMOHHBIX
CBOMCTB pa3/MYHbIX (PMHAHCOBBIX
VHCTPYMEHTOB; * TeXHUKOM PUMeHeHUsI
OCHOBHBIX WH/IMKAaTOPOB
¢$byHZaMeHTaIbHOTO aHa/Iu3a ;

OO1e XapakTepPUCTUKH TOKa3aTeseld ¥ KPUTEPUEB OLI€EHUBAHUS KOMITETEHIMM Ha BCEX 3Tarax
TIpUBe/IeHbI B TaO/HIe 2.
Tabnuiia 2 — OO61iMe XapaKTepHUCTUKY TI0Ka3aTe/iell U KpUTepueB OLleHUBaHUs KOMIIETEeHLIMH 110 3Taram

ITokasarenu u
3HaThb YMmeTb Bnagets
KpPUTEPUH
OtmuHo (BeicoKuH | ObnazmaeT dakTrueckumu | ObaaeT fuarna3oHOM KouTponupyet paborty,
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YPOBEHb)

Y TeopeTHYeCKUMHU
3HAHUSIMH B TIpe/iesiax
r3yuaemoi 06/1acTu C

MpaKTUueCKUX yMeHHWH,
TpeOyeMbIX /JIsi pa3BUTHS
TBOPUYECKUX pellleHuH,

TIPOBO/IUT OLIEHKY,
COBEPIIEHCTBYET /1eHCTBUS
paboThI

[MOHWMAaHWeM I'PaHuL] abcTparupoBaHus
TIPUMEHUMO CTH ripobsiemMm
Xoportio (6a30Bblii | 3HaeT (akTel, TpUHIMILI, | O6/azaeT AUaria30HOM Bepet oTBeTCTBEHHOCTH 3a

3a7au

YPOBEHB) TPOL{eCCHI, 00IIHe NPaKTUUeCKUX YMEHWH, | 3aBeplleHue 3aJad B
TIOHSITHS B TIpefieiax TpeOyeMbIX /IS pellieHrsT | UCC/IeI0BaHuH,
M3yJaeMoit 06/1acTi orpe/ie/iIeHHBIX MMPo0/ieM B | TIPUCIIOCAbIMBaeT CBOe
o0sacTu rcce[0BaHUs TIoBe/ieHre K
oOcTosiTeNIbCTBaM B
perieHUH TIpo6sieM
YnoenerBoputenbH | Ob6mazaet 6a30BbIMU Ob6mnagaeT OCHOBHBIMHU PabGotaeT npu npsimom
0 (TIoporoBbIi 00IUMY 3HAHUSIMU yMeHUsIMH, TpeOyeMbIMU | HAOJTFOIeHU U
YPOBEHB) [J1s1 BBITIOJTHEHUST TIPOCTBIX

Tabmuia 3 — Orarbl

2 Peanu3anusi KOMIeTeHI[UH

2.1 Komnerennusa ITK-16

[TK-16: BnazileHreM HaBbIKaMU OLIEHKH MHBECTULIMOHHBIX NIPOEKTOB, ((MHAHCOBOT'O TJIaHMPOBAHUS
Yl IPOTHO3MPOBAaHKSI C YUETOM POJM (PMHAHCOBBIX PhIHKOB U UHCTUTYTOB.

st popMHUpOBaHMST KOMITETEHL[UM HEOOXOAMMO OCYIL[eCTBUTH Psifi 3TANoB. DTarbl JOPMUPOBAHUS
KOMITeTEHLIMM, TIPUMeEHsieMble /Ui 3TOr0 BUJbl 3aHSATUA U HCIIO/b3yeMble CpPeJCTBa OL€HWUBAHMS
npe/icTaB/ieHbl B Tabmurie 3.
OPMHPOBAHUSI KOMIIETEHLIUU U UCIIO/Ib3yeMble Cpe/iCTBa OLleHUBaHUS

MIPOTHO3WPOBAHUS
(byHIaMeHTaTbHBIX
TOKasaTesiel Ha pbIHKe
L[eHHBIX Oymar

dHaJ/In34d HEHGCOO6P&3H€€
HCII0/Ib30BATh B
Pa3/IMYHBIX DPBIHOYHBIX
CUTyallUAX OIpeessiTb
MOMEHTBI
LIEJ'IECOO6PEI3HOFO
BXOXX/1€HHA B PBIHOK U
BbIXO/Jd U3 HEro

CocraB 3HaThb YmeTb Bnagetb
CopeprkaHue OCHOBHbIE METO/bI, onpefensTh KaKhe MeTO/bl  MeTOlaMU OL€HKU
3TaroB TMOJIXO/TbI ¥ CTIOCOOBI (dbyHaMeHTaIbHOTO HMHBECTHUI[MOHHBIX CBONCTB

pa3/IMYHbIX (PMHAHCOBBIX
WHCTPYMEHTOB; TeXHUKOU
NIpYMeHeHHUs] 0CHOBHbBIX
VH/IUKaTOPOB
(byHZaMeHTaIbHOTO
aHanMs3a

Buppl 3aHATHI

* IIpakTrueckue

* [lpakTuueckue

 JlaboparopHble

e TecT;
* OTyerT 10 NpaKTHUKe;
* DK3aMeH;

* TecT;
* Ortuer 1o InpakTuKe;
* OK3aMeH;

3aHATUS; 3aHATHS; 3aHATHS;
* JlaboparopHbie * JlabGopartopHble * CamocrosiTebHast
3aHATUS; 3aHSTUS; paborta;
* Jlekuuuy; * Jlekuuuy;
* CamocTrosTesbHas * (CamocrosiTesibHas
paborta; pabora;
* IloaroroBka K * TloaroroBka K
3K3aMeHy; 9K3aMeHy;
Wcnons3yemsblie e Otuet 110 e OrtueT 110 ¢ OrtueTt 110
CpeAcTBa nabopatopHoii pabore; nabopatopHoi pabore; nabopatopHoii paboTe;
OLi€HHBaHMs * Ornipoc Ha 3aHATHSIX; * Onpoc Ha 3aHATHUSX; * OTyeT Mo NpPaKTHUKE;

* OK3aMeH;
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@dopMyIMpOBKa MOKasaTese W KPUTepHeB OLeHHMBAaHUS [aHHOM KOMITeTeHLIMM TpUBeJleHa B

Tabmumie 4.
Tabnura 4 — ITokasaTenu ¥ KpUTEPUU OLieHWBAHUS KOMITETeHIIMH Ha 3Tarax

CocraB 3HaThb YMmeTb Bnagets
OTmuyHoO * Cnocobex * CnocobeH koppektHO | * CriocobeH cBo60OHO

(BBICOKMI YPOBEHb)

TIepeUrC/IUTh OCHOBHBIE
TePMUHBI U TIOHSATHUS U
CaMOCTOSITe/TEHO
PaCKpBITh COZiep>KaHue
TepPMHUHA WUJIA TIOHATHUS BO
B3aMOCBSI3U C UHBIMHU
3/1IeMeHTaMH1
TePMUHOJIOTUH;

obpabarbiBaTh 1
aHa/IM3MPOBATh JIaHHbIE
Tpebyemble Jist
TIO/IFOTOBKH
nabopatopHol paboThI U3
rH(OpMaI[MOHHBIX
HayuyHO-
oOpa3oBaTe/bHbIX
PecypcoB ;

WCTI0/b30BaTh
vH(opMalMOHHbIe,
KOMITbIOTEepHbIE U
CeTeBble TeXHOJIOTUU IS
MoKCKa MHPOPMaLU 13
pa3/IMYHbIX UCTOUHUKOB
1 0a3 JJaHHBIX ;

Xoporiio (6a30BbIit

¢ CrocobeH

e CriocobeHn

¢ CrniocobeH

KOPPEKTHO OTpeie/ITh
3HaueHWe TepMHUHA WU
TIOHSITHSI uepe3 BbIOOp U3
TIpeZIJI0XKeHHOT0 CIHCKa
BapUaHTOB;

ypOBeHB) Iepeyrc/JINTb OCHOBHbIE O6pa6aTbIBaTL u HCII0/Ib30BaTh
TePMUHBI U [IOHATUSA U aHaIM3UpOBaTh MH(OPMaLMOHHBIe,
CaMOCTOSITE/TEHO Marepuasbl Tpebyembie KOMITbIOTEPHBIE U
PacKpbITh COZlep>KaHue [l IOATOTOBKU CeTeBbIe TEXHOJIOTUU [
TepMUHA WUIH IOHATHS | naboparopHo# paboThI M3 | TOMCKa MH(OPMALUH U3
VMH(POPMaLMOHHBIX Pa3IUYHbIX UICTOUHUKOB
Hay4HO- 1 0a3 1aHHBIX, MT0/B3YSICh
obpaszoBaTenbHBIX WHCTPYKTUBHBIMU U
pecypcos ; CIIpaBOYHBIMU
MarepuasaMy ;
YnosnetBopuTe/ibH | ¢ CriocobeH * Cniocoben kKoppekTHo | ¢ CrocobeH
0 (TIOpOroBbIi IIepeurC/IUTL OCHOBHBIE obpabarkiBaTh UCII0JIb30BaTh
YPOBEHb) TEepMUHBI U IIOHATHSA U Martepuasbl TpeOyeMbIxX vH(MOpMalL[MOHHbIE,

JJ1s1 TIO;TOTOBKH
nabopaTtopHoi paboThI U3
MH(OPMAaLIMOHHBIX
Hay4HO-
obpa3oBare/ibHbIX
pecypcos ;

KOMITbIOTEPHbIE U
CeTeBble TEXHOJIOTUH [IIsI
MOKCKa UH(OPMAILUH 13
Pa3/TMUHBIX UCTOUHHUKOB
1 0a3 JaHHBIX,
MepUOINYe CKU
oOparasich 3a TOMOILBI0
K TIPero/iaBaTeJIio;

AeATEe/IbHOCTH, XdPAKTEPU3IYIOLIMUX 3TAllbl

3 TunoBbIle KOHTPOJ/IbHbIE 3aJaHUA
Ilis peany3aliiu BhIIIETIEPEUNC/IEHHBIX 3a7iau 00yUYeHHsl MCIOJb3YIOTCSI TUIIOBbIE KOHTPOJIbHBIE
3a/laHYsI WK WHBbIe MaTepHhasibl, HeoOXoAUMbIe /IJisi OLIeHKU 3HaHWM, YMEHHWH, HaBBIKOB W (WJTH) OIbITa

oOpa3oBarelbHOM MPOTrpaMMBbI, B C/IeAYIOIIIEM COCTaBe.

3.1 TecToBble 3agaHus
— 1. Ponb lleHTpanbHbIX OAaHKOB Ha BA/OTHOM pBIHKE 3aK/IHOUaeTcs B: A- OCYIIeCTBIeHUU

(dopMypoBaHHs KOMITeTEHI[MM B TIPOL[eCCe OCBOEHUS

5KOHOMMUE CKOW TIOJIMTUKM MPaBUTE/bCTBA CTPaHbl, KOTOPasi B CBOIO OYepe/ib, 3aBUCUT OT MOJIUTHUYECKON
Y 5KOHOMHUECKOM CUTyalluM B CTpaHe U B Mupe b- perynvpoBaHvy BHYTPEHHErO BaJIFOTHOTO Kypca B-
OCYILIeCTB/IEHUM BaIFOTHOW TOJIMTMKUA MpPaBUTENbCTBA CTpPaHbl, KOTOpas B CBOK Ouepe[b, 3aBUCUT OT
MOJINTAYE CKOM M SKOHOMUYECKOW CUTYalluu B CTPaHe U B MUDe

— 2. Ilpeanonoxxum, yto ToBap X rnpogaercs no 29.0 goan. CIIA 3a egunuiy B CILIA u no 16.0
¢.ct. 3a eguHUIy B BemmkoOpuTaHuu. B cOOTBETCTBUM C 3aKOHOM O/JHOM TIeHbI, KAKOB ITO/[pa3yMeBaeMbIi
obMeHHBIN Kypc Mexay gomutapoM CIIA u ¢yHTOM crepnunroB? A- 0,5517 b- 1,8125 B- paccuurath
0OMEeHHBIH KypC Hesb3s
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— 3. CoeguHenHble 11ITaThl BbIMYCKaOT TOBap X, OJWH KWJIOIPAaMM KOTOPOIO MPOAAEeTCsS mo 25
USD B CIIA, u TOYHO Takoe >ke KOIMUeCcTBO ToBapa X Tmipogaetcsi B fAnonHuu 3a 2300 iieH. B
COOTBETCTBUU C aOCO/MIOTHBIM TIAPUTETOM TOKYIIaTe/TbHON CIIOCOOHOCTH, KaKOB ZI0/KeH ObITh CTIOTOBBIM
oOMeHHbIH Kypc Mexxay posuiapoM CIIA u simoHckoid ieHoi? A- 92 B- 0,0109 B- 230

— 4. CoeguHeHHble 11ITaTbl BbIMyCKaOT TOBAp X, OJWH KWJIOIPAaMM KOTOPOIO MPOAAETCs Mo 22
USD B CHIA, ¥ TOYHO Takoe >Xe KOIMUeCTBO ToBapa X mpozaercss B fAnonHuu 3a 2200 ieH.
[TpeanonoxuMm, oxupgaetcs, uto LieHa ToBapa X B CIIIA moBbicutcs 10 25 USD B TeyeHue ciieiyroliero
rofia, Torja Kak ljeHa OHOro KujorpamMmma ToBapa X B fnoHuu BeipacTeT A0 2284 lieHbl. KakoB fo/mkeH
ObITh CIIOTOBBI OOMEHHBIM KypC Jojulapa K HeHe uepe3 ofauH roa? A- 100 B- 91,36 B- kypc He
V3MEeHUTCS

— 5. B mpocToii Mofiesiu [IeHe>KHOTO 0OpallleHus1 C TIOBBIIIIEHHEM TTPOIIEHTHOM CTaBKH CIIPOC Ha
JIeHe)XHYH0 Maccy.... A- BospacrtaeT b- ymeHsliaetcs B- octaeTcs HeM3MeHHbIM

3.2 TeMBbI ONIPOCOB Ha 3aHATHAX

— Jleknus 1. KiroueBble XapakTepUCTUKU pBIHKA L[eHHBIX Oymar dUWHAHCOBble PHIHKUA. PHIHOK
1jeHHBIX Oymar (PLIB). KitoueBble xapakTepucTuKy PLIB. OCcHOBHBIE 3a€MIIIMKH M MTOCTABII[UKH KaluTala.
[TepBUYHBIN W BTOPUUHBINA PBIHKU LI€HHBIX Oymar. Bubl 1ieHHbIX Oymar. IIpon3BofiHbIe UHCTPYMEHTHI.
O630p 3amafiHbIX M POCCHUMCKOTO (OHAOBBIX PpBIHKOB. VcTopuueckasi CIipaBKa, YOJUI-CTPUT.
MexyHapogHbli BamoTHbIN peiHOK FOREX.

— Jlekuusi 2. OCHOBBI aHa/M3a OMPyKeBbIX PHIHKOB. [IpoGsiemMaTHKa WHBeCTUPOBaHUS B LjeHHbIE
Oymaru. IToHATHe AMHAMUKK pbiHKa. OCHOBHBIE TIPUHIUIBI DPyHAaMeHTa/bHOrO aHamu3a. CyIHOCTb
TexHWueCcKoro aHaiu3a. B3auMOJOMOMHAEMOCTb [BYyX I[IOAXO[OB K aHaau3dy pPbIHKA. AKCUOMBI
TeXHU4Yeckoro aHanmusa. ITonarve tpenpa. Buzbl TpeHza. OcHOBHas 3a/aya TeXHUUECKOTO aHasu3a.
YpoBHM TOAJEpPKKM U CONpoTHBAeHUs. [loHSTHe A/JMHHOM M KOPOTKOWM mo3uimu. Knaccudukarms
METO/IOB TE€XHWUECKOro aHanm3a. ['padmueckuii aHamm3. VHauwkatopbl. CUibHBIE U C/labble CTOPOHBI
TeXHUYeCcKoro aHanusa. Teopus [oy.

— Jlekums 3. KiitoueBble TMO/I0’K€HHWSI MaKpPO3KOHOMMKM MaKpO3KOHOMHYECKHEe T0Ka3aTesiu.
MeTozb! n3MepeHuss MakpoBenuurMH. OCHOBHas MakpO3KOHOMMUeCKash MOZe/lb PbIHKA TOBApOB U YCIIYT.
Makpo3koHOMUYeCKOe paBHOBeCHe Ha pbIHKE TOBapoB U YCAYr. VICTOYHMKM MaKpO3KOHOMMHYECKOM
HecTabunbHOCTH: MHGIALMS U Oe3paboTuija. PerynvpoBaHre MaKpO3KOHOMHUYECKOTO PAaBHOBECHSI Ha
PBIHKe TOBapoB U yciyr. PuckanbHasi moauTuka. JeHsru. KpegutHo-(rHaHCOBasi cuCcTeMa COBpEMEHHOM
5KOHOMUKH. [Ipennoxxenue fener. Cripoc Ha ZieHbrd. MakpO3KOHOMHUUEeCKOe paBHOBeCHE Ha PhIHKe JleHer.
[eHe)XKHO-KpeJuTHasi TO/JWTUKA. ODKOHOMUUECKWM LMK/, TOJIMTMKA TOCyZapCTBa M Ba/IOTHBIM KYypC.
CoBMeCTHOe MaKpO3KOHOMHWYECKOe paBHOBeCHMEe TOBAPDHOIO U [IeHE)KHOIO PpbIHKOB . Teopus
MeKyHapOIHOW TOPTOB/IU

— Jlekuus 4. BaymoTHBINM KypC U Ba/IFOTHasl CUCTeMa — 0CHOBa MaKpPO3KOHOMUYECKHUX U3MEeHEeHUN.
OBOIOIMST  BaJFOTHBIX CHCTeM U ee 3akoHOMepHOCTH. Teopuu oOMeHHOro Kypca: Mojesnb
Jnoxofpl/pacxoapl, Teopuss TmapureTa mMoKymnaTteabHoH crnocobHoctu (TITIC), Teopus mapureTa
niporjeHTHBIX cTaBoK (ITIIC), MoHeTapucTcKass Mojenb 0OMeHHOTro Kypca. IlocTpoeHue o6001ijarorei
Mozieni 00OMeHHOro Kypca. PakKTopsbl, BAUSIONIME Ha U3MeHeHHe BaJFOTHBIX KypcoB. I10TOKM TOBapoB 1
YCJIYT: 9KCIOPT, UMIOPT U UUCTbIA 3KCHOPT. [IOTOKM KamuTasoB: UYKWCTble MHOCTPAHHbIE WHBECTULIUU.
Biusinue MeXZyHapoAHBIX TIOTOKOB TOBAapOB M YCJIYyr U MEXJyHapOJHBIX ITIOTOKOB KanuTana Ha
Vi3MeHEeHUs] BallOTHBIX KypcOB . TOXKZECTBO UMCTOrO SKCIIOPTAa M YUCTHIX MHOCTPAaHHBIX WHBECTULUM.
B3aumogelicTBre pbIHKa 3aeMHBIX CPeJCTB M Ba/IIOTHOIO pbIHKA. PBIHOK 3aeMHBIX CpeAcTB. PbIHOK
oOMeHa MHOCTPAaHHOMW BaJItOThL. B3aumogelicTBre [ieHe)KHOTO M Ba/IFOTHOTO PBIHKOB. JleHEeXKHBIM PHIHOK.
MexaH13M U3MeHeHUs1 0OMeHHBIX KYPCOB Ha BaJIFOTHOM PBIHKE.

— Jlekuusi 5. Kiaccudukaiusi Makpo3KOHOMHUECKMX Tl0Ka3aresiell. MakpOoIKOHOMUUeCKUe
rokasaresid 1-oit rpymmel. IIporjeHTHBIe (y4eTHbIe) cTaBKH, [lnatexxHbiii OanaHc (Balance of Payment,
Current Account), Toproseii 6ananc (Trade Balance, International Trade), BamoBoii BHyTpeHHHIt
nipoaykt, BBIT (Gross Domestic Product, GDP), Nngukatopsl uHGAsLMH, JedrliuT rocynapcTBeHHOTO
oromketa (Deficit of Budget) u Ba/moTHBIN Kypc, [laHHbIe 110 6e3paboTuiie (unemployment) u 3aHATOCTH
(employment), HauKaTOPbI IeHe)KHOW CTaTUCTHKU.

— Jlekuusi 6. Kiaccudukaiusi MakKpo3KOHOMHUECKHX Tl0Ka3aTesiell. MakpoIKOHOMUUeCKUe
roka3zaresid 2-i rpynmbl. Po3HWYHBIE TIpOJa)kH, Pa3Mepbl >KWIMIIHOTO CTpOUTenbCcTBa, OO0BeM

CornacoeaHa Ha noprane Ne 9148 18



npombiiiyieHHOro  mipousBoActBa  (Industrial — Production, IP), WHaukatopbl 3¢ deKTHBHOCTH
TIPOMBIIIIIEHHOCTH, [IpousBozacTBeHHble 3akasbl (Factory Orders), IToka3zarenn oObeMa 3armacoB Ha
CK/TajaX, ODKOHOMHYECKHe T0Ka3aTe/d JOMAIIHUX X03sMcTB, IloTpedbutenbckuii kpeaut (Consumer
Credit), CocTraBHble S5KOHOMUYECKHME WHAUKATOpbl, VIHAEKChl [Je/l0BOM aKTUBHOCTH, MHAEKCHI
denepanbHoli pe3epBHOi crctembl (FED), VHAEKCHI HACTPOEHHs IOTpeOUTeel.

— Jlekuyusi 7. Kiaccudukaiusi MakpO3KOHOMHUECKMX Tl0Ka3aTesiell. Makpo3KOHOMUUeCKUe
MoKa3zaTend 3-ed Tpyrmisl PopBapHble W (hbIOUepCHbIe KYpPChl COOTBETCTBYIOIMX BamoT (forward,
futures), SddekTHBHBIN 00MeHHbBIN KypcC, PhIHOK 30s10Ta, PhiHOK HedTH, DOHIOBBIE WHAEKCHI aKIAN
(NIKKEI, DOW JONES, DAX, FTSE u T.1.), [lunaMrKa 1jeH rocygapcTBeHHbix obmuraruii (T-bills, T-
bonds).

— Jlekuus 8. Ilomutuueckue (akTopel 3acefsanHus bosbioit cemepku (G7), TOpProBbIX U
KOHOMHUYECKUX CO030B, BBICTyIUIeHHe TJIaB TIPABUTE/IbCTB, ILI€HTPA/bHbIX 0OaHKOB, MHHHCTPOB
(bMHAHCOB W [IPYTHMX BBICOKOTIOCTABIEHHBIX TMOMUTUYECKUX [esiTesieli, BbIOOpHI I71aB rocyiapcTB U B
BBICIIIMIe OpPTaHbl BIAaCTH, BiusiHue oxkuZiaHuii Ha opMUpOBaHKe TeH/IeHI[1i Ha BaJFOTHOM PbIHKe

— Jlekuusi 9. Metogsl TOproeiu 1o (yH/aMeHTalbHOMY aHa/ivi3y BbIsiBeHUe [10/Ir0CpPOYHbIX
TpeH/I0B C roMoIibio @A, BrisiB/ieHre KOppeKIMii OCHOBHOTO TPeH/ia C MoMoIibio @A

— Jlekuusi 10. ToproBasi cucrema «CARRY TRADE» Urto Takoe carry trade? BakHeuimii
(dyHIaMeHTanbHbIN (PAKTODP BaHOTHOTO pPbIHKA — MpPOLIEHTHBIM Aud@epeHiuan, MexaHWKa [0OXOJHBIX
niporieHToB, Beiroger Carry Trade, Crieliduka 1moBejeHUst BaIFOTHOTO Kypca Tpy 0O0/IbIIIOM MPOLEHTHOM
muddepeHLrane. YrpaBneHue Kanutanom npu Toprosie Carry Trade, Toprons Carry Trade uepes
Kop3uHy, @akTopsl ycnemHocTH crpateruu Carry Trade

3.3 DKk3aMeHaLIOHHbIEe BOIIPOCHI

— 1. BnusHue oxujaHui Ha (pOpMHUpOBaHMe TeHJeHLIMM Ha Ba/lOTHOM pbIHKe 2. Onuiuure
OCHOBHBbIE MAaKPO3KOHOMHYeCKHe Toka3arenu 1-it rpymmsl 3. 5 oktsiops 2011r mybaMKoBamich WHAEKCHI
JleJIOBOW aKTHBHOCTH B cdepe yciyr 3a ceHTs0pb. ITo Bpuranuu npepbiayiiee 3HaueHne uHgekca CIPS
6bu10 51.1, 1O MPOTrHO3aM CMElUaINCTOB HOBOE 3HaueHHWe [IO/DKHO ObLIO BHIPACTH /0 OTMETKU 52.5. B
peaslbHOCTY 3HauyeHUe 3TOr0 MHAeKca OKas3anoch ropaszo xyxke, CIPS Bbien Ha yposHe 48.9. Tak Kak
orny0/MKOBaHHOE 3HaUeHHMe He COBIAJI0 C TPOrHO3aMH, B pe3y/ibTaTe, Peakiis pPhIHKa BepOsiTHee BCEro
oyzmet?

3.4 TemaTnKa NpakKTHKH

— AHanu3 K/II0YeBbIX XapaKTePHUCTHK PbIHKA [JeHHbIX Oymar
— BamoTHBIN Kypc U BaltOTHasi CCTeMa — 0CHOBa MaKpO3KOHOMMUECKHX M3MeHeHUH

3.5 TembI 1a00paTopHBIX padoT

— HaBbiku paboThl B TOproBo-aHa/iuTHUUeCKoi miargopme Rumus?

— HaBbiku paboThI B TOProBo-aHaIUTHUECKOH riaTgopme MetaTraderd

— MWccnepoBannve BaMOTHBIX KypCOB W pas/MUHbIX BalOTHBIX cucTeM. Ilpakthueckoe
NIpUMeHeHHe

— HaBbiku cOopa CTaTUCTUKU U OL]eHKH OCHOBHBIX MaKpOIKOHOMUYECKHUX ToKa3arenei (1, 2 u 3
TPYIIIIbI)

— OueHKa NoMTUUeCKUX (PaKTOPOB BAUSIOLIMX Ha (PHAHCOBbIE PbIHKU

— Toprosasi cucrema «CARRY TRADE». TexHosorusi paboThl, aHa/In3, pe3y/IbTaThl, IPOrHO3.

4 MeToanuecKue Marepuasbl
[nsi obecrieueHust mpoiiecca obyueHUst U pellieHus: 3ajau 00ydyeHHsl UCTIONMb3YIOTCS CIeAyIoIiye
MaTepuarlbl:
— MeTOAMYeCKHe Marepuasbl, OrMpefessoliie TMpoLeJypbl OLIeHWBaHUSl 3HaHWM, YMEHUH,
HaBbIKOB W (WIM) OMbITa [AeSATebHOCTH, XapaKTepU3YIOL[UX 3Tarbl (OpP-MUPOBAHUS KOMIIETEHLIWH,
corsacHo 11. 12 paboueii TporpaMMel.

4.1. OcHoBHas UTeparypa
1. ®ynpameHTanbHBIN aHAMM3 PbIHKA LjeHHBIX Oymar: Yue6Hoe nmocobue / LlubynbHukoBa B. HO.
- 2013. 226 c. [DnektpoHHbIM pecypc] - Pexum poctyna: https://edu.tusur.ru/publications/3833,
CBOOOZHBIM.
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4.2. lonoHMTe/IbHAA IMTepaTrypa
1. TanaHoB, Brnagumup AjiekcaHApOBHY. PBIHOK 1IeHHBIX Oymar : YueOHUK a5 By30B / B. A.
l'ananoB ; Poccuiickast skoHoMHUueckasi akaziemus um. [ B. IlnexaHoBa. - M. : Mndpa-M, 2008. - 378[6]
c. (Hammuue B 6ubmioreke TYCYP - 30 3k3.)

4.3. YueOHO-MeToANYeCKOe M0co0ue U MPOrpaMMHOe odecrieueHne

1. ®yHpameHTa/nbHBI aHAaMM3 Ha PpbIHKe I[eHHbIX Oymar: Mertoguueckie yKasaHus K
NPaKTUYeCKUM 3aHATHSM M CAMOCTOSITeJIbHOM pabote 1y crygeHToB HampasieHus 080100.62 —
OkoHomuKa. ®uHaHchl ¥ Kpegut / LubyneankoBa B. FO. - 2014. 17 c. [DnekTpoHHsI pecypc] - Pexxum
poctyma: https://edu.tusur.ru/publications/3974, cBoboAHbI#.

2. ®dyHaaMeHTanbHBIA aHalMM3 Ha pbIHKe IeHHbIX Oymar: MeTtoArdyeckre yKas3aHUs K
nabopaTtopHbIM paboTam s cTygeHToB HampasieHusi 080100.62 — JkoHomuka. PUHAHCHI U KpeauT /
LlnbynmeaukoBa B. FO. - 2014. 25 c. [OnektponHblii pecypc] - Pexum pgoctyma:
https://edu.tusur.ru/publications/3973, cB0OOIHBIA.

4.4. ba3bl JaHHbIX, HH(POPMAIMOHHO CTIPABOYHbIE U MOUCKOBbIE€ CUCTEMBI
http://www.cfin.ru/ — caiit, moCBsilI|eHHbIM KOPIOPaTUBHBIM (PMHAHCaM.
AreHTCTBO 3KOHOMHYecKor nH(opmaiuu [TpaiimM-TACC — http://www.prime-tass.ru/
I'unbavs WHBE CTUL[MOHHBIX (DUHAHCOBBIX aHA/IUTUKOB. - http://www.gifa.ru
PocbusnecKoncantunr -http://rbe.ru
MesxayHapoHast HGopMalMoHHast rpymma «HTepdakc» — http:/www.group.interfax.ru/
Reuters - http://reuters.ru
CaiiTel A1 cOOpa MaKpOIKOHOMUYECKOW CTaTUCTHUKE TI0 CTPaHaM:
1) http://bankofcanada.ca/en/ - o Kanaze.
9. 2) http://search.treasury.gov.uk 110 BestukoOpuTanuu.
10. 3) http://www.rba.gov.au/Statistics/ - mo ABCTpa/iu.
11. 4) http://www.rbnz.govt.nz/statistics/ - mo HoBoii 3enanguu.
12. 5) http://www.research.stlouisfed.org — o CIIIA.
13. 6) http://sdw.ecb.europa.eu/ - no EBpo3oHe.
14. 7) http://www.stat.go.jp/english/ - mo finonumu.
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