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1. Kparkas xapakrepucTHKAa JHCHUILIHHBI (MOAYJIs1)

Pabouast mporpamma AMCHMIUTUHBI (MOAYJS) «MHKPOCTPYKTypa (PMHAHCOBBIX PHIHKOBY»
COCTaBJIEHA B COOTBETCTBHHU C (hefiepallbHbIM roCy1apCTBEHHBIM 00pa30BaTEIbHBIM CTaHIAPTOM
BhICIIET0 OOpa3oBaHus — OakanaBpuar mo crenuanbHocTH 38.03.05 busnec-undopmatuka,
npodwis busHec-aHaINTHKA, YTBEP)KICHHBIM INpHKa3oM MMHUCTEpCTBA HAyKM U BBICIIErO
obpazoBanus Poccuiickoit @eaepannu Ne 838 ot 29.07.2020 rona.

N3yuenue aucuuIuinHel (Moayiis) «KMHUKpOCTPYKTypa (PMHAHCOBBIX PHIHKOB)» (hOPMUDPYET y
CTYACHTOB 3HAaHUS O MHUKPOCTPYKTYpax (PUHAHCOBBIX PBHIHKOB, YMEHHIO aHAJIU3HPOBATH
KOJINYECTBEHHbIE TIOKA3aTEIN PhIHKA, €r0 JUKBUIHOCTD, & TAKKE Pa3BUBAET PO(HEeCCHOHAIbHBIE
HABBIKK 00yYaIoIerocs.

MecTo AMCHUIINHBI (MO1YJIS) B CTPYKTYpe 00pa30BaTe/ibHON MPOrpaMmbl

Hacrosimas mucuumuimHa (MOysb) BKJIFOYEHA B Y4EOHBIN IIJIaH 110 MIPOTrpaMMe OATOTOBKH
OakanmaBpuata no Hanpasieruo 38.03.05 buznec-undopmaruka, npoduis busnec-ananuTuka u
BX0oauT B biok dakynbTaTUBHBIC UCIUILIIHHBL.

JuctummHa (MOTy/h) JOCTYITHA K U3YYCHHIO Ha 2 Kypce B 3 ceMecTpe.

Heab u3ydyeHus: AUCHUILIMHBI (MOAYJIfA): 3aKII0YaeTCS B (POPMHUPOBAHUU Yy CTYICHTOB
HABBIKOB TMPOEKTUPOBAHUS M aHamu3a 3()(PEKTHUBHBIX AITOPUTMOB M CTPYKTYp HaHHBIX IS
pelieHus pa3IuvHbIX 3a]a4 MPOTPAMMUPOBAHUS.

B pe3sysbTare 0ocBOeHUSsI AUCHUILIUHBI (MOXYJIs1) 00y4ar0IMIiCSl T0JIZKEeH

3HaAmMb:

— OCHOBHBIC TIOHSATUSI U TEPMHUHOJIOTUIO TEOPETHUECKOW MHUKPOCTPYKTYPHI (PMHAHCOBBIX
PBIHKOB,;

— KJIFOYEBBIE MOJIENTU MUKPOCTPYKTYPBI PHIHKOB (MOJETh XeIIBUra, MoJIeNnb I poccmana-
[[ITurnuia, ayKIMOHHBIE PBIHKH U . );

— (akTophl, BAMSIONIME HA JUKBUIHOCTH, TPAH3AKIIMOHHBIE H3ACPKKH U IICHOBYIO
3¢ HEKTUBHOCTH PHIHKA,

— OCOOEHHOCTH PHIHOYHOTO IM3aifHa U UX BJIHMSHHUE Ha Ka4eCTBO PHIHKA,

— OCHOBHBIE TPUHIMUIIBI PabOThl AITOPUTMHYECKOW TOPTOBIM M BBICOKOYACTOTHOTO
TPENIUHTA,;

— METO/Ibl aHAJIM3a ¥ KOJIMYECTBEHHBIE ITOKA3aTeNIM Ka4eCcTBa PhIHKA,

ymembn:

— QHAIM3UPOBATh BIUSHUE PBIHOYHOW CTPYKTYpbl Ha JHUKBHIHOCTH, 3()PEKTUBHOCTH
1IEHOO0Pa30BaHUs U TPAH3AKIIMOHHBIE U3JIEPIKKH,

— TPUMEHSTHh 0a30BbIE MOJAECTH MHUKPOCTPYKTYpHI JIJIsl aHAIHM3a MOBEACHUS yYaCTHUKOB
PBIHKA,

— UWHTEPIPETHUPOBaTh  PE3yabTaThl  aKAJEMUUYECKUX  HUCCIICJIOBAaHWMA B  00OJacTH
MUKPOCTPYKTYpPHI (PHHAHCOBBIX PHIHKOB;

— OIICHMBAaThb ONTUMAJIbHBIE CTPATETMH UCHOJHEHUS CAEJIOK C YYETOM pPBIHOYHOM
MUKPOCTPYKTYPHI;

— HCIOJIb30BaTh TEOPETHYECKHE MOJCIN Ui OOBSICHEHUS PBIHOYHBIX AHOMAIMA H
OCOOCHHOCTEH MOBEICHUST YYaCTHUKOB,

61a0emn.

— HaBBIKOM aHAJIM3a MPOCTHIX SKOHOMUYECKUX MOJIETIEN MUKPOCTPYKTYPHI,

— OIICHKOM JTMKBUJIHOCTH Y TPAH3AKIIMOHHBIX U3JIEP’KEK HA PA3IIMYHBIX TUMAaX PHIHKOB,

— KPUTUYECKUM YTEHUEM U UHTEPIpPETAIIMEe HayYHbIX CTAaTeH 10 MUKPOCTPYKTYPE;

— TMPUMEHEHHEM 3HAHUM JUIs aHallM3a peajlbHBIX PHIHOYHBIX MEXAHHU3MOB M TOPIOBBIX
CTpaTeruid.
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2. TlepeyeHb NJIAHNPYEMBIX pPe3yJabTATOB 00y4YeHUs

Komnerennuu, ¢opmupyembie B pe3ylbTaTe OCBOSHHS IUCHMILIMHBI (MOIYJsS) IpH
MIPOBEJCHNH YUeOHBIX 3aHATHI B (hopMe KOHTAKTHOU pabOThI 00YJaIOIIUXCS C IEAArOTHYECKUMU
paboTHUKaMu YHUBEpCUTETa U B (popMe CaMOCTOSTENEHON PabOThI 00yUYarOIIUXCA:

Komnerenuusi | Conep:xkanne KoMneTeHIUA HNupuxartop [epeyens njaHNpyeMBbIX
KOMIIETeHLIMHT pe3y/1bTaTOB 00y4eHHsI 110
JUCIUIJINHE (MOTYJII0)
VK-1. Crioco0eH OCyIIeCTBIISATh VK-1.1. 3HaeT MeTOAbLI IOKUCKA U aHaJIN3a
TIOWCK, KPUTHYECKHI aHaJIH3 WHPOPMALUK B 00JIACTH
U cUHTEe3 uHpopMauuy, HCKYCCTBEHHOI'O MHTEJICKTA,
MPUMEHSTh CHCTEMHBIH OCHOBHBIE MTPUHIHITBI KPUTUIECKOM
MOJXOJ TSl peIeHHUs OLIEHKU UCTOYHHUKOB HH(OpMAIUU 1
MIOCTaBJICHHBIX 33124 UX PEIECBAHTHOCTH
YK-1.2. YMeeT KpUTUIECKH OIICHUBATh
UCTOYHUKHU HH(OpMALINN U
CHUHTE3UPOBATh JaHHBIC U3
Pa3INYHBIX HCTOYHUKOB IS
peleHus 3a1a4, IPUMEHATh
CUCTEMHBIH MOIXO0/ K aHAJIM3Y H
PELICHHUIO KOMIIIEKCHBIX PO0JIeM
YK-1.3. NmeeT npakTudeckuii ombIT paboThI
C COBPEMEHHBIMU MHCTPYMEHTaMU H
TEXHOJIOTHSIMU /17151 00pabOTKH
nHpopMaIuu, GOpMyIUPOBAHUH H
CTPYKTYPUPOBAHUH 3a/1a4 HA OCHOBE
NoJy4eHHOU HH(opMaImu
OIIK-1. Crioco0eH KOHCYJIbTUPOBATh OIIK-1.1. 3HaeT OCHOBHBIC KOHIICTIIINH U
Y UCIIOJIb30BaTh TEOPHH B 00JIACTH MaTEMaTHYeCKOTO
(byHaaMeHTa bHbIC 3HAHHS B aHan3a U CMEXHBIX JUCIUTIIVH;
001acTi MaTeMaTHYECKOTO METOBI U TIOAXO/IbI, HCIIOIb3YyEeMbIe
aHaJn3a, KOMIJIEKCHOTO U B Pa3IMYHBIX 00J1aCTsIX MaTeMaTUKU
(YHKIIMOHAIEHOTO aHaJH3a OIIK-1.2. YMeeT NpUMeHATh MaTeEMATHIECKHUE
anreOpbl, aHATTUTUIECKOM METOBI JUIsl PELICHUS
TeOMETPHH, npodecCHOHANBHBIX 3324
AMOepeHImATLHOR OIIK-1.3. NMeer nmpakTHYeCKUN ONBIT
TeOMETPHH U TOIIOJIOTHH,
Pa3paboOTKH U peain3aus
auddep eHVHHam’HHX . MaTeMaTU4YECKUX MOJIEJIEN B
YpaBHEHUH, TUCKPETHOM .
po(heCCUOHATIBHOMN IeSTENbHOCTH
MaTeMaTHKH 1
MaTEeMaTHYECKOMN JIOTHKH,
TEOPHH BEPOSITHOCTEH,
MaTeMaTHYeCKOH
CTaTUCTHUKH U CITy4alHBIX
MPOLIECCOB, YUCICHHBIX
METO/I0B, TECOPETUUECKOM
MEXaHWKH B
podeCCHOHATTEHOM
JeSITeIbHOCTH
[K-1. CriocobeH popmynnpoBath [K-1.1. 3HaeT METOBI U MOAXOBI K

3a7a9M ¢ MaTeMaTHIeCKOM
TOYHOCTBIO, 00OCHOBELIBATH
YTBEPKICHHUS CTPOTO U
AHAJIU3UPOBATH MOJYyUYECHHbIE

(hOpMyJIMPOBAHUIO 337ia4, a TAKIKE
OCHOBHBIC MTPUHIIHITBI
MaTeMaTHYECKOTO JTOKAa3aTeIbCTRA U
aHaJIM3a pe3yJIbTaToB.
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pe3yNbTaThl B 001aCcTH
MaTeMaTHKH U
KOMITBIOTEPHBIX HAyK

[K-1.2.

YMeeT KOppEeKTHO CTaBUTh U
(dbopMynrpoBaTh MaTeMaTHYECKHE
3aJ]a4M, IPUMEHATh CTPOTHE METOIbI
JIOKa3aTeNIbCTBA M aHAIM3UPOBATh
MOJIY4YEHHBIE Pe3yJIbTATHL.

IK-1.3.

HMeer ommbIT pabOTHI ¢ 3a1a4aMH B
0071aCTH MAaTEMATHUKU U
KOMITBIOTEPHBIX HAYK, BKIFOUAs
IpUMEHEHNE MAaTEMAaTHUECKIX
METOMOB IS PELIEHIS
MPAaKTHYECKUX 33734
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3. Temaruueckuii njiax

Nen/ TpynoeMkocTh, akageMH4YeCKHEe YAChI
HaumenoBanue TKY
n Ounas ghopma .
pa3aena IMCUUIITTHHBI KonTakTnas pa6ora (Texymui
(Moays) I C K CamocrosiTes b KOHTPOJIbL
eKII eMHHApbI OHTPOJIb Hast pabora ycnenaemocrH)
HH
1 BazoBsie GaxTel u 2 10 [lonroroska k
TEPMHUHOJIOTHS O ceMuHapy
CTPYKType (prHAHCOBOTO
pBIHKA
2 OO01Me moaxoas! K 4 12 IToaroroBka x
MOJIETTPOBAHHIO ceMuHapy
TOPTrOBBIX CTPATETUi U
LIeH
3 JnHamuueckue 4 12 [TogroroBka k
CTpaTernu ceMuHapy
4 [IpuxnanHbie BOIPOCH: 4 12 [lonroroBka k
obecrnieueHue ceMuHapy
JUKBUTHOCTH,
BBICOKOYACTOTHAS U
AITOPUTMHUUECKAS
Toprosiisi / Applied
topics: Liquidity
provision, HFT and
algorithmic trading
3auem 2 [Tpoekt
Hmozo: 14 14 46
Obvem oucyunaunovt (Mooyns) (6 76
ak. 4.)
Obvem oucyunaunvl (modyns) (8 2
3au. eo.)
4. CopepxxaHue IMCUUILTHHBI (MO1YJIs)
Ne HaunMeHoBaHue pasaesia 1M CUHUILINHBI Coaep:xanue TUCHUILIMHBI (MOAYJIS) IO TeMaM
n/n (MmoxyJis)
1 bazoBbie hakThl ¥ TEPMHUHOJIOTHUS O Beenenue B CTpyKTypy Kypca

CTPYKType (PMHAHCOBOT'O PhIHKA

2 O01myre moX0AbI K MOACITUPOBAHUIO "Undopmarus u ieHsr; PaBHOBECHE parimoHATEHBIX
TOPrOBBIX CTPATETruil U LIEH oxunaanii (REE). Mozaenu ctparernueckoil Toprosiu:

AYKITMOHHBIE PHIHKA. TOProBiIs O PEIHOYHOU IIEHE,
palrOHANbHBIE OKUJAHUS U MOJIEIN CTPATErHUeCKOU
TOPTOBIHN"

3 JnHaMuyeckre cTpaTeruu "Monenu cTpaTernueckoi Toprosin: JJuHammaeckue
cTparerud. JluHaMuuecKue TOpropole crpaTerun”

4 [IpuknanHbeie BOIPOCH: 00ecIieueHe "JIMKBUAHOCTD U AITOPUTMUYECKAST TOPTOBIIA.

JJMKBUIHOCTH, BBICOKOYAaCTOTHAsA 1

ajroputTMuueckas Toprosis / Applied topics:

Liquidity provision, HFT and algorithmic
trading

JvHamuyeckue MoJieNy ajJrOpUuTMHUUECKON TOPrOBIIH:
MIPOCTHIE TIPUMEPHI U TpobsieMbl. H(opMupoBaHHBIE
[TOCTABIUKH JIMKBUIHOCTH. [IprKiiagHbie BOIIPOCHI:
o0ecrieyeHne JMKBUIHOCTH, BBICOKOYAaCTOTHAS U
aNrOPUTMHYECKast TOPTrOBIA"
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VYHuBepcUTET  pacrojaraeT IOJHBIM  HA0OpOM  JIMIEH3HMOHHOTO M CBOOOJHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyZeHT B TedeHHE BCEro Iepuoja OOydeHMs NOIydaeT WHIUBUAYaJIbHBIN
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUN YHUBEPCUTETA, TAK U 32 €r0 MpeIesIaMH.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYIl K COBPEMEHHBIM MpOo(pecCHOHATBHBIM 0azaM
JAHHBIX U MH(OPMALMOHHBIM CIIPAaBOYHBIM CHCTEMaM.

OcHosnas numepamypa:

1. ®unancel : y4eOHUK U MIPAKTUKYM IS BY30B / oA peaakuueii JI. A. YangaeBoii. — 4-¢
u3f., nepepadb. u gon. — Mocksa : M3marensctBo IOpaiit, 2025. — 494 c¢. — (Bsicmiee
obOpazoBanue). — ISBN 978-5-534-16203-5. — Tekcr : anektponnsiii / OOpa3oBarenbHas
wiatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/560346.

2. OuHaHCHI, IeHe)KHOEe OOpallleHUue U KPeIuT : YueOHUK JJid By30B / mof peaakiuei JI. A.
YannaeBoil. — 5-e u3m., uctp. u gon. — Mocksa : M3marensctBo HOpaiit, 2025. — 436 c. —
(Beiciiee o6pazoBanme). — ISBN 978-5-534-09162-5. — Tekct : d1neKTpoHHBIA //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/559737.

3. Ackunamsu, B. M. HMuBectunun : yuyebnuk nis By3oB / B. M. Ackunansu, B. O.
MaxkcumoBa. — 3-¢ u3 1., nepepad. u gon. — Mocksa : UznarensctBo FOpaiit, 2025. — 386 c. —
(Beiciiee o6pazoBanme). — ISBN 978-5-534-17743-5. — Tekct : dS1IeKTpOHHBIA //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/560012.

4. Ackxunamzu, B. M. UnBectunuu. [lpaktnueckuil kype : yueOHHK 1 By3oB / B. M.
Ackunamzu, B. @. Makcumoa. — 3-e u3f., nepepad. u non. — Mocksa : Uznatenscto FOpaiiT,
2025. — 154 c¢. — (Boicmuee obOpazoBanme). — ISBN 978-5-534-18395-5. — Tekcr
NeKTpoHHBIH  //  OOpazoBarenbHas  matgopma  FOpaiir  [caiit]. —  URL:
https://urait.ru/bcode/560079.

JlonoIHUTeIbHAS JTUTEpaTypa:

1. Tenora, T. B. MuBecTumm : y4eOHUK ¥ MPakTUKyM st By30B / T. B. TermoBa. — 2-¢
u3f., nepepab. u gon. — Mocksa : M3marensctBo IOpaiit, 2024. — 781 c¢. — (Bsicuiee
obpazoBanue). — ISBN 978-5-534-18289-7. — Texkct : amekTpoHHBIN // OOpa3zoBareibHAs
miatdopma IOpaiit [caiit]. — URL: https://urait.ru/bcode/534717.

2. AnexuH, b. V1. PbiHOK 11eHHBIX OyMar : y4eOHMK U MPaKTUKYM JUist By30B / b. 1. AnexuH.
— 2-e u3., ucnp. u gon. — MockBa : M3parensctBo FOpaiit, 2025. — 497 c¢. — (Bricuiee
obpazoBanmue). — ISBN 978-5-534-05683-9. — Texkct : amekrpoHHBIN // OOpa3zoBarenbHas
iatdopma IOpaiit [caiit]. — URL: https://urait.ru/bcode/562069.

6. MarepHabHO-TEXHHYECKOE 00ecreyeHne

VYHUBEpCUTET pacmojaraeT MaTepHallbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JIEMCTBYIOIINM MTPOTHBOIIOKAPHBIM TIPAaBHUJIaM U HOPMaM M 00ECIIeYHBAIOIIEH IPOBEIEHUE BCEX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTHUYECKOW M Hay4yHO-
HCCJIEIOBATENBCKOM paboT 00ydarouxcsl, IPelyCMOTPEHHBIX YU€OHBIM MJIAHOM.

[TomMerienust, KOTOpPBIE MPEICTABIISAIOT CO00M yueOHBIE ayIUTOPUH IS TPOBEACHUS 3aHATHIH
JEKIIMOHHOTO ~ THUIMA, 3aHATHH CEMHHApCKOro (IPaKTUYEeCKOrO0) THIIA, TPYNIOBBIX U
WH/IMBUIYAJIbHBIX KOHCYJIBTAIUH, TEKYIIEro KOHTPOJIS U MPOMEXYTOYHOM aTTeCTaIlH, a TAaKKe
MIOMEIICHUS I CAMOCTOSATENBHON paOOThl M MOMEIICHUS [Tl XPAHEHHS ¥ TIPO(PHUIAKTHYECKOTO
oOciyxuBaHusi yaeOHoro obopynoBanus. [lomenieHrs yKOMITJIEKTOBaHbI CIICIIMATU3UPOBAHHON
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https://urait.ru/bcode/560346
https://urait.ru/bcode/559737
https://urait.ru/bcode/560012
https://urait.ru/bcode/560079
https://urait.ru/bcode/534717
https://urait.ru/bcode/562069

MeOenbl0 U TEXHUYECKMMHU CPEICTBAMM OOyUYEHMsI, CIyXKAallUMH Ui MPEACTaBICHUS y4eOHOH
uHpopManuu O0JIBIION ayTUTOPHH.

N3yuenue qucuuIUIMHbL (MOAYIA) o0eceunBaeTcs B y4eOHbIX ayIUTOPHUSX, OCHAILEHHBIX:

— CTOJIaMHU U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOH;

— MEXaHWYECKUMHU KaJIbKYJISTOpaMH;

—  CHENHMAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITIOYAs IEMOHCTPAIIHOHHOE 000PYI0BaHHE.

[TomerieHus A1 CaMOCTOATENIbHOM paboThl 00yJaroIuXcs, B TOM YUCIIE IPUCIIOCOOIEHHbIE
JUIsL MCTIONBb30BaHMsI MHBAJIUJAMH M JIMLIAMU C OTPAHUYEHHBIMH BO3MOXHOCTSMH 310POBbS,
OCHAIIIEHbl KOMIbIOTEPHON TEXHMKON C BO3MOYKHOCTBIO IOJKIIOUEHHs K ceTH «MHTepHeT» u
obecrieueHHEeM  JIOCTyla B 3JIEKTPOHHYI0  HH(OpMAaLMOHHO-00pa30BaTENbHYIO  Cpely
YHuBepcurera.

OOyyaromuMcsl IPeNOCTaBIAETCA JOCTYIl (B TOM 4YHCIE YHAIEHHBIN) K pecypcam
UH(POPMALIMOHHO-TEIIEKOMMYHHUKAIIMOHHON ceTH «HTepHeT», 3JeKTPOHHBIM pecypcaM (B TOM
YHUCIIe AJIEKTPOHHBIM OHOJMOTEYHBIM CHUCTEMaM, COBPEMEHHBIM Npo(ecCHOHaIbHBIM 0a3zaM
JTAHHBIX U UH(OPMAIIMOHHBIM CIIPABOYHBIM CUCTEMAM):

Ne HaumeHoBaHue moprasia Ccplika
(u31aHusl, Kypca, IOKYMEHTA)
1. Hayunas snextponnas 6ubnuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OuOIMoTEKA
2. | basza manneix g I T-crienuaancTos https://habr.com
3. | Baza mannsix ScienceDirect https://www.sciencedirect.com
4. | OdurmansHbIi calT MUHHCTEPCTBA HAYKH H https://minobrnauki.gov.ru/

BEICIIETO 0Opa3oBanus Poccuiickoit deneparuu

5. | ®enepanbhsiii moprai «Poccuiickoe oopasosanue" | https://www.edu.ru/

6. WNudopmarmonnas cucrema "Enunoe okHO noctyna | http://window.edu.ru/
K 00pa3oBaTeNbHBIM pecypcam"

7. | Enunas xomnekiums nudpoBbix oOpazoBatenbubix | http://school-collection.edu.ru/
pecypcoB

8. denepanbHbIN HEHTP UHHOPMAIIMOHHO - http://fcior.edu.ru/
00pa3oBaTesIbHBIX PECYPCOB

[lepeueHr MHQOPMALIMOHHBIX TEXHOJOTHM, MCIOIB3YEMbIX TIPU  OCYIIECTBICHUU
00pa30BaTeNLHOTO MpoIiecca M0 TUCHUIIMHE (MOAYII0), B TOM YHCIIE€ KOMIUIEKT JIMIEH3UOHHOTO
IPOrpaMMHOr0  OOecleyeHusl, COBPEMEHHble MpodeccuoHambHble 0a3bl  JaHHBIX U
UH(POPMAaLMOHHBIE CIIPABOYHBIE CHCTEMBI:

HaunmenoBanue 110 IIpousBoacTBO JluneH3nonHoe / cBOOOIHO
pacnpocTpaHseMoe

OnepanuoHHbIe CUCTEMBbI:

Microsoft Imagine (Windows Client, Server) [ sapy6exmoe | nuuensuonnoe

BpaysepsI:

Slupexc.bpaysep OTEYECTBEHHOE CBOOO/THO PacIpOCTPaHsIEMOe
Google Chrome 3apyOeKHOe CBO0OOJIHO pacrpocTpaHsIeMoe
Od¢ucHble NpUI0KEHUS

Microsoft Imagine (Visio, OneNote) 3apy0ekHOoe JIMLIEH3MOHHOE

TeXstudio 3apy0exHoe CcBOOOJTHO PACIIPOCTPAHIEMOE
Adobe Acrobat Reader 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe
ITporpaMMHoe oGecnieueHne 1JIsi IVIAHHPOBAHHUSI U Y4€Ta BPeMEeHM:

Toggle app | sapyGesxuoe | cBOGOIHO pacIpocTpaHseMoe
CucTeMbl YHPaBJIeHHsI MPOEKTAMM:

Microsoft Imagine (Project) | sapyGesxHoe | nmuuensnonHoe
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https://elibrary.ru/defaultx.asp
https://habr.com/
https://www.sciencedirect.com/
https://minobrnauki.gov.ru/
https://www.edu.ru/
http://window.edu.ru/
http://school-collection.edu.ru/
http://fcior.edu.ru/

Cucrtembl ynpapjaeHHus1 0a3aMHi JaHHBIX:

Microsoft Imagine (SQL Server) | sapyGesxHoe | nmuuensnonHoe
Cucrtembl pe3epBHoro konupopanusi (backup):

Acronis Backup Advanced for HyperV | sapy6Gesxuoe | muuensnonnoe
CrpaBo4YHO-NIPaBOBbIE CHCTEMbI:

KoncynbrantlLintoc: cripaBoYHO-TIpaBOBast OTEUECTBEHHOE JMLCH3UOHHOE
cucTemMa

CpencTBa aHTUBHPYCHOIH 3a1IIHTHI:

Kaspersky Endpoint Security amnst 6usneca OTEYECTBECHHOE JUIEH3UOHHOE

Cranpmapraeiii Russian Edition

Cpenbl pa3padoTKkm:

Visual Studio Code 3apy0exKHOE CcBOOOJTHO PACIIPOCTPAHSIEMOE
Bash (Unix shell) 3apyOexKHOE CBOOOHO pacIpoCTpaHsIeMOe
Anaconda 3apyOexKHOE CBOOOIHO pacIpOCTpaHsIEeMOe
Robotic Operating System 3apy0OexHOe CBOOOJIHO pacrpocTpaHsIeMoe
CopelliaSim 3apy0eKHOE CBOOOIHO PACIIPOCTPAHIEMOE
Google Colaboratory 3apy0eKHOe CcBOOOJIHO PACIIPOCTPAHIEMOE
IMakeThl MPOrPaAMMHBIX CPEICTB H OHOINOTEK:

AutoPsy 3apyOeKHOE CBOOOIHO PacIpOCTpaHsIEMOe
Interactive Disassembler (IDA) 3apy0OexHOe CBOOOJIHO pacrpocTpaHsIeMoe
Cucrtemsbl ynpaJjieHust ouoanorpaduyeckoii uHgopmanmeii:

Zotero | 3apyOexKHOE | CBOOOIHO PacCIpOCTPaHAECMOe
CepBHCHI B CITYKOBI:

Bind 3apyOeKHOE CBOOOIHO paCIpPOCTPaHsIEMOe
Docker 3apyOexHoe CcBOOOIHO pacIpocTpaHsieMoe

7. MeTtoanyeckue v OlleHOYHbIE MATEPHAJIbI
MeToauyeckue yKazaHus i 00y4aIOUIUXCS M0 OCBOEHUIO TUCHHILIMHBI (MOYJIs1)

B B nmporecce u3yyeHus AUCHUILIUHBL (MOYJIs1) «MHUKpPOCTPYKTYpa (PMHAHCOBBIX PHIHKOBY
B paMKax TEKYIIETr0 KOHTPOJISI yCIIEBAEMOCTH UCIOJIB3YIOTCS TaKHe BUABI y4eOHOUM paboThI, Kak
JEKIMsI, CEeMHMHApbl M IPOEKThl, a TaKXe pa3lMyHble BHJBI CAMOCTOATENBHOM pabOoThI
oOydarolmuxcsi 1O 3aJlaHuI0  TPENoJaBaTelisd, HalpaBI€HHbIE HAa pa3BUTHE HABHIKOB
npodeCCHOHATBLHON JIEKCHKH, 3aKpeIuieHHe MPaKTUYEeCKUX MPO(ecCHOHATbHBIX KOMIETEHIIHH,
MOOUIPEHNE UHULIUATHB.

Jlexyus — cuUCTEeMaTHYecKoe, IOCIEI0BATEIbHOE, MOHOJOTHUYECKOE  M3JI0KEHUE
npernoiaBaTeseM yueOHOTO MaTepraa, Kak IpaBuiio, TEOPETHYECKOTO XapaKTepa.

B mpormecce neknmii peKOMEHAYeTCsi BECTH KOHCHEKT JIEKLHUi: KpPaTKO M CXEMaTHYHO
(UKCUPOBATh OCHOBHBIC HWICH, BHIBOJBI M OOOOIICHHUS JIEKIMW; BBIIENATH BaXXHBIE MBICIH,
KJIIOYEBbIE CJIOBa M TepMUHBL. Heo0X0AMMO OTMETUTH BONPOCHI MM MaTepHajbl, KOTOpbIE
BBI3BIBAIOT 3aTPYIHEHHS, U TOTBITATECS HAWTH OTBETHI B PEKOMEHIOBaHHOU JnTepatype. Ecimu
pa3oOpaThCsi B MaTepuane He YAaercs, clieAyeT cOpMYIMpPOBaTh BONPOC M 3a7aTh €ro
NPETo/IaBaTeI0 Ha KOHCYJIBTAIIMH WA BO BPEMsI CEMHUHAPCKOTO (TIPAaKTHYECKOTO) 3aHSATHSI.

Cemunap — 310 Gopma y4eOHOI eATeTbHOCTH, IPOBOUMAs B Y4eOHOM 3aBEJCHHUH IO
PYKOBOJICTBOM TIPETOJiaBarelisi, TJ€ CTYACHTHl AaKTUBHO YYacTBYIOT B OOCYXKICHHSX,
MPAKTUYECKUX 3aJaHMsIX U APYruxX (popmax B3aMMOACHCTBHS.

Jns ycneurHoi moAroToBKM K CEMUHAPY PEKOMEH]IYETCs 3apaHee 03HAKOMUTBHCS ¢ TEMOM
3aHATHS U OCHOBHBIMH MaTepualaMH, YTOObl MMETh BO3MOXHOCTh AaKTHBHO Yy4acTBOBaTh B
obOcyxaeHuu. Takxke MOJIE3HO MOATOTOBUTH BOIMPOCHI U WU TSl OOCYKIEHUS, YTO MTOMOKET
r1y0skKe MOHATHh MaTepHal U MPOIEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.
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IIpoexm — uccnenoBarenbckas padoTa 1Mo Kypey U Mpe3eHTAIHsl pe3yJIbTaTOB.

JIJis yCcienrHoO#M OJITOTOBKHU K MPOEKTY PEKOMEHIYETCS: YETKO ONPEISIIUTh [IeTU U 3a7a9u
IIPOEKTAa; COCTABUTH IUIaH PabOTHI, pa30MB MPOEKT Ha JTaIlbl C YKa3aHUEM CPOKOB BBITOJIHEHUS
KaX/I0OTO U3 HUX; UCIOJIb30BaTh pa3HOOOpa3Hble HCTOUHUKN MH(DOPMAIIMH U HMHCTPYMEHTHI IS
HCCJICIOBAHMSI TEMBI; PETYJISIPHO MPOBEPATH MPOTrPEcC ¥ BHOCUTh KOPPEKTHUBBI B TUIAH, €CIIH ITO
HEOOXO0INMO.

Homawmnee 3a0anue — HabOp 3a7a4 MO TEMaM HEJIEIH.

[Ipu pabore Hax [AOMATHUMHU 3aJaHUSIMA Ba)XHO BHUMATEIBHO O3HAKOMHTBCS C
TpeOOBaHUSIMU U CPOKaMU BBINOJIHEHUs. PekoMenyercss pa3douBarh 3aJaHus Ha ATarbl, YTOObI
n30exaTh MEeperpy3kd W JIydille yCBOUTH Marepuai. Mcmoiab30BaTh pas3liMyHble UCTOYHUKU
uH(pOopMalnu, BKII0Yas yaeOHUKH U OHJIAaH-PeCcypChl, i 0oJiee rTyOOKOro MOHMMAaHUS TEMBI.

Camocmosmenvruass paboma — padoTa CTYJEHTOB, HAIpaBlE€HHAs Ha YIIIYOJEHHOE
W3YYEHHUE OT/IEIbHBIX TEM M BOIIPOCOB YUYECOHON AUCIMILTUHBI (MOTYIs).

B miporiecce caMocTosITeNIbHOM PabOThI CTYIEHTHI B3aUMOACHCTBYIOT C PEKOMEHOBAaHHBIMHU
MaTepuaiaMy Mpu MUHUMAJIBHOM yYacTHH MpernojiaBares. 3aJauu CTy/IeHTa BKIIIOYaloT paboTy
C KOHCIIEKTaMu JIeKIui (00paboTka TeKCTa), MOBTOPHOE M3yUeHUE YUeOHBIX MaTEpPUAJIOB IIAHOB
U TE3UCOB OTBETOB, U3yU€HHUE JOMOJHUTEIBHBIX TEM, BHIMOIHEHHE y4eOHO-UCCIIEeI0BATENbCKUX
3aJJaHUI U IPYTOE.

CucremMa OleHMBAHUSA Pe3y/IbTATOB 00y4YeHMS N0 JUCHUILIMHE (MOAYJII0)

Kpurepun nosydyeHusi ypoBHA M OLeHUBAHUSA c(POPMUPOBAHHOCTH KOMIIETEHUMI 10O
AUCUHHILINHE (MOAY110) «MHUKPOCTPYKTYPa GHHAHCOBBIX PHIHKOB»

OueHuBaHue ypoBHS Y4€OHBIX JOCTH)KEHUH, OOy4aromMXcs MO JUCHUIUIMHE (MOIYIIO),
OCYILIECTBIISIETCS B BUJE TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH U TPOMEXYTOUYHOHN aTTeCTalUH.

IIpome:xyTouHasi arrecTalusi 1O AUCUUIUIMHE (MOAYJIO) OCYUIECTBIsSEeTCS B (opme
3auema, IpyU TOM MPOBOAUTCS OLIEHKA KOMIETEHIUH, C(HOPMUPOBAHHBIX MO AUCLUIIUHE.

s oueHMBaHMS TEKYHIEr0 KOHTPOJISI YCNEBAEMOCTH M IPOMEXKYTOUYHOM aTTeCTalu
UCIIONIB3YETCS JICCATHOAIIbHAS IKaJla OIEHUBAHMS, KOTOpAas COOTHOCUTCS C TPaJAUIIMOHHOU
MATUOATIIPHON MIKAJIOHN CIEAYIOUUM 00pa3oM:

JecaTubannbuas) IlaTtudannbHas OO0mas xapakTepucTHKA pe3yJibTaTa
Ounenka 3a 3a4eTt
OLIEHKA OLIEHKA 00yuYeHusl Mo TUCHUILTUHE (MOYJII0)
10 OTnryHO 3adreHo CTyIeHT TOIHOCTBIO BJA/eeT 3HAHUSMH,
9 OTIUYHO 3ayTeHo HU3JI0XCHHBIMHU B pa6oqe171 nporpamMmme, u
) OTIMYHO 3auTeHo DIyOOKO  OCMBICTISICT jauciuiuinay. OH

CaMOCTOSITETILHO u JIOTUYECKH
MOCIIEI0BATENILHO OTBEYAET Ha BCE BOMPOCHI,
aKUeHTHpYS BHHMMaHMe Ha  HauOolee
BaYKHOM. YmMmeer aHaJIM3UPOBATH,
CpaBHUBATh, KIacc(PUIUPOBaThH, 00001IATH,
KOHKpPETH3UpPOBaTh U CUCTEMATHU3HPOBATH
W3YYEHHBIA MaTepual, BBIACNSS KIIOYeBbIC
MOMEHTBl W YCTaHaBIWBas MPUIUHHO-
clelCcTBEHHbIE CBA3U. YeTko ¢opmynupyer
OTBETHI, YBEPEHHO UHTEPIPETUPYET
pe3yIbTaThl aHaJIN30B u JOpyTHX
UCCIICIOBAHUH, a TaKXKe PEILIaeT CIIOXKHbIE
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JecaruoanabHas IIaTudannbHas
OIleHKA OIleHKA

OneHka 3a 3a4yert

OO0mast xapakTepucTHKA pe3yJibTaTa
00yueHusl 1O JUCHUILIUHE (MOYJII0)

3amaun. CTyIEeHT XOpOIIO 3HAKOM C
METOJAMH HCCIIEIOBAHUSA, HEOOXOIMMBIMU
JUTSL TIPAKTUYECKON NEATEIBHOCTH, U YMEET
CBSI3BIBATh TEOPETUYCCKUC ACIIEKTHI
JTUCIUTUTAHBL  (MOIyJIsI) C TPAaKTHYECKUMHU
3a1a4aMH.

7 Xoporio

3auTeHo

Xoporo

3auTeHo

CryneHT oOnamaeT 3HAHUSAMHU IMpeaMeTa
IIOYTH B TIOJIHOM oOBeMe pabodei
MPOrPaMMBI U CAMOCTOSTEIIEHO, JIOTHYSCKH
MOCJIEeIOBATENIFHO U BCECTOPOHHE OTBEYACT
Ha BCE BOMPOCHI, aKI[CHTUPYST BHUMaHUE Ha
HaunOoJee 3HaUMMBIX MOMeHTax. OH ymeeT
aHATU3UPOBATH, CPaBHUBATH,
KJIACCU(HUIMPOBATD, 0000maTh,
KOHKPETH3UPOBaTh M CHUCTEMAaTHU3HPOBATH
W3y4YCHHBIH  MAaTepHhal, BBIIENSAS  €ro
KIIFIOUEBbIC ACIICKTHI u yCTaHaBJIMBas
MPUIHHHO-CIICICTBCHHBIC CBSI3H.
DOopMyIUpyET CBOM OTBETHI, YBEPEHHO
HMHTEPIIPETUPYET PE3yIAbTAaThl AHAIU30B U
JPYTUX WCCICIOBAHUM, a TaKkKe pelaet
CJIOKHBIE CUTYallnOHHBIC 3a1aun. CTymeHT
XOPOIIO 3HAKOM c METOaMHU
HCCIICOBAHU, HEOOXOIUMBIMH JUISE
HpaKTH‘IeCKOfI ACATCIIBHOCTH, W YMECT
CBAI3BIBATH TEOPETUUCCKHUE ACIEKTHI
mpeaMeTa ¢ IPAKTHYSCKUMHU 3a/1a4aMH.

5 Y 10BIETBOPUTENHHO

3auTeHo

4 Y 10BIETBOPUTENBHO

3auTeHo

CryneHT oOnamaer 0a30BBIMHU 3HAHHSIMU
M0  JWCLMIUIMHE, HO  HCIHBITHLIBAET
TPYAHOCTH TIPU CAMOCTOSTENFHBIX OTBETAX
1 WCITOJIB3YET HETOUHBIE (hOPMYITHPOBKHU. B
XO/Ie OTBETOB OH JIOMYCKAeT OIIHOKH,
Kacarorquecst cyTH BompocoB. CTyzaeHT
CHOCOOCH peliaTh TOJBKO CaMbIe MPOCTHIC
3aJa4d M BIAJEET JHIIb MHUHUMAIILHBIM
HaOOpPOM METOJIOB HUCCITETOBAHNS.

3 He cnaun

He 3aureno

He cnan

He 3auteno

1 He cnan

He 3auteno

CrymeHT He OBIazel 00s13aTeIbHBIM
MUHUMYMOM 3HAaHHM MO NpeaMeTy U He
MOXET OTBETHTHb Ha BOTMPOCHI, JAXKE ECIIH
MPENoaBaTeNb 3aJacT JONOJHUTEIbHBIC
HAaBOJISITITNE BOTIPOCHI.

Jucnunimza (Moaynb) «MUKpOCTpYKTYypa (PMHAHCOBBIX PHIHKOB) OLICHUBAETCS

CJICAYIOIIUM 00pa3oM:

AKTHBHOCTH Bec

Onucanmne

AynutopHas pabora 10% | AkTuBHas paboTa Ha CeMHUHAPE
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AKTHBHOCTH Bec Onucanmne

3amuTa IpoeKTa B
paMKax CeMUHapOB BpEMS CEMHHAPOB

40% Uccnenoparenbckas padoTa 1Mo Kypcy W IPE3CHTAIUs Pe3yJIbTaTOB BO

3auér

50% | Habop 3amaHwuii o TeMaM AUCITUTUIMHBL (MOTYTIs)

®opmyJia pacuyéTa UTOroBOM OLEHKH MO AUCHHMILINHE (MOaya0) «MHKpoOCTpyKTypa
¢punancoBbIX phiHKOB»: «0,1 X aynmuTopHas padota + 0,4 X cpexanee 3a mpoekTsl +0,4x cpenHee
3a 3alIUTHI MPOEKTOB Ha ceMuHape + 0,5 X 3auer».

1

Texymmii KOHTPOJIb ycIeBAeMOCTH 00y4aOIIUXCS M0 JMCHUIIIHHE (MOAYJII0)

IIpumepHbIe BONPOCHI 1JI CEMUHAPOB U TeMbI /1JIsl IPOEKTOB

. BBeieHne B CTPYKTYpy Kypca

Bormpocsl k cemunapy (10)

© o0 N o O b~ wDd -

UYro u3yuyaeT Teopusi ppIHOYHON MUKPOCTPYKTYPhI?

YeM MUKPOCTPYKTYPHBIN MTOAXOJ OTIMYAETCS OT KJIACCUYECKON TEOPUHU PABHOBECHS?
Kakwue THIbI areHToB IeHCTBYIOT Ha (PMHAHCOBBIX PHIHKAX?

Yro takoe nH(pOpMALIMOHHAS aCUMMETpHUs?

UYem oTiinyaeTcs TMKBUIHOCTD OT TIIYOMHBI pbIHKA?

Kakue cymecTByrOT TUIIBI PHIHOYHBIX 3a5BOK?

B yem paznuune Mexay AMIEPCKUM U ayKLIMOHHBIM PBIHKOM?

Kak cBsi3aHbI BOJaTUIBHOCTD U MH(GOPMAILIMOHHBIE IOTOKU?

Kakue H3ACPIKKU TOPTOBJIIN HECET I/IHBCCTOp?

10. TMouyemy cTparermueckoe MOBEICHHE BAKHO IS aHAIN3a TOPTOBIU?

Tempbl npoekToB (10)

© O N o gk~ wbh e

DBOJIOIUS TEOPUH PHIHOYHON MUKPOCTPYKTYPHI.

Tumnosorust y4acTHUKOB COBPEMEHHBIX (DMHAHCOBBIX PHIHKOB.
NupopmanronHas acuMMeTpHs U €€ IOCTIEACTBHUSL.

Mogenu ¢popMHpPOBaHUS 1IEH B YCIOBUSAX HEMOIHOM HH(pOpMAIIHH.
JIMKBUTHOCTH KaK KJIIOU€Basl XapaKTePUCTHKA PhIHKA.

CTpyKTypa TOProBbIX MEXaHU3MOB Ha OUpXKax MHpa.

W3 nep>xku TOProBiIn U UX U3MEpPEHUE.

IloBeneHueCKHE aCIEKThl TOPTOBIIH.

Ponp mapkeT-MelKepoB B COBPEMEHHBIX PBIHKAX.

10. Iudposuzanms GUHAHCOBBIX PHIHKOB U €€ MOCIIEACTBHUS.

2

. Uupopmanus u nensl; REE; Aykunonnsie peinku; CTpareruyeckasi TOproBJist

Bormpocsl k cemunapy (10)

1

. Uro Takoe paBHOBecue panoHanbHbIX okuganuil (REE)?
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Kaxk nndopmarnus otpakaercs B lieHe akTHBa?

YeM vacTHas nHGOpMALUS OTIMYACTCSA OT MYOIUIHOM?

B dem noruka mogenu I'poccmana—Cruraumna?

Kak ¢popmupyercs nena B ayKIIMOHHOM PBIHKE?

UeM oTiimyaeTcs IBOMHOM ayKIIMOH OT OJAHOCTOPOHHETO?

[ToueMy 11eHa HE MOXKET OBITh MOTHOCTHIO HHPOPMAITMOHHO YPPEKTUBHOM?

Yro Takoe curHai B MOACIN CTp&TGFH‘ICCKOfI TOpFOBJ’II/I?

© oo N o a Bk~ w N

Kak crpaternueckue Tpeiepsl BIUAIOT Ha PHIHOYHYIO LIEHY?

10. B uem paznuumne MexAy KOHKYPEHTHBIM U CTPATErHuYeCKUM paBHOBecHEM?

Tewmsbl mpoekTtoB (10)

Mogens I'poccmana—CTuriuna 1 rnpejelisl nHhpopManoHHOH 3¢ deKkTuBHOCTH.
®opMupOBaHUE LIEH B YCIOBHUIX aCHMMETPUIHON HH(OPMAITHH.

MexaHu3Mbl ABOMHOIO ayKIIMOHA Ha (DOHIOBBIX OMpXKax.

WNHcalinepckas TOProBis B TEOPETHUECKUX MOJEIISX.

PanmonasbHble 0:kMIaHUSA U UX KPUTHKA.

CurnanbHbIe MOJIEH B (PUHAHCOBBIX PHIHKAX.

CpaBHEHUE ayKLIMOHHOTO U AWJIEPCKOI0 MEXaHU3MOB.

NupopmanronHas 3pPeKTUBHOCTh U IMIUPUUYECKUE TECTHI.

© o0 N o g A~ w Db e

Crparernyeckoe pacKpbITHE HHPOPMALIUH.

10. TloBenenne MHPOPMHUPOBAHHBIX U HEMH(DOPMUPOBAHHBIX TPEHIEPOB.
3. Moaenu cTpaTern4ecKoil TOproBJiM: JHHAMUYECKHE CTPATernu
Bonpocs! k cemunapy (10)

Yo oTaMyYaeT JTMHAMHUYECKYIO CTPATETUIO OT CTaTUYECKON?

B uem coctout moznens Kaiina (Kyle)?

Kak nH(popMupoBaHHbIi Tpeiiaep pacnpenensier CAEIKH BO BpeMeHH?
Urto Takoe 1ieHoBOe Bo3/eicTBHE (price impact)?

[Touemy TOproBis pa3dMBaeTcsi Ha HECKOJIBKO MEPHOI0B?

Kaxk nrymoBbI€ Tpeiiiepsl BIMAIOT Ha paBHOBecHE?

UYro Takoe BpeMeHHas CTPYKTypa JIMKBUIHOCTH?

Kaxk MeHsercs crpaTerus npyu NOBTOPSIIOIINXCS TOprax?

© o N o g s~ wbh e

B yem cocTout npoGieMa packpbITHs HH(OPMAIMKA BO BpEMEHU?

10. Kak puHamMudeckasi TOProBJIs BIHSICT HA BOJATHIBHOCTH?

Tems! npoektos (10)
1. Tunamuueckas mojenb Kaiina: TeopeTnueckuii pa3oop.

2. MHoromaroBbsie MOAEIN WHCANIEPCKON TOPTOBIIH.

DNEeKTPOHHBIA JOKYMEHT



[lenoBoe BO3/1€MCTBUE KPYITHBIX OPAEPOB.
OnTumalibHOE pacipeesIeHue OpAepa BO BPEMEHHU.
Ponb mryMoBBIX TpelepoB B AMHAMUYECKUX MOJIEIIAX.
DBOJIOIUS 9aCTHOW MH(OPMAIIUU B MIPOIIECCE TOPTOBIIH.
MatemaTtuueckre OCHOBBI IMHAMUYECKOTO PABHOBECHS.

Crpareruu COKpbITHS HH(GOPMAIMH HA PHIHKE.

© o N o g A~ W

DOMITMpUYECKHE OIIEHKH BPEMEHHOT0 price impact.

10. JIunamuueckue MOJAETH B BEICOKOBOJATUIBHBIX PHIHKAX.
4. JIMKBUAHOCTDb M AJITOPUTMUYECKASA TOPTrOBJIsI

Bonpocs! k cemunapy (10)

Urto Takoe TMKBUIHOCTb B MUKPOCTPYKTYPHOM CMBICTIE?
Kakue nokaszarenu u3MepstoT JIMKBUAHOCTD?

Kto Takue mocTaBIIMKY TUKBUAHOCTH?

UYro Takoe aNropuTMHYECKast TOPrOBIIs?

UeM BBICOKOYACTOTHASI TOPTOBJIS OTIIMYAETCS OT OOBIYHOM?
Yro takoe adverse selection?

Kak anroputmMbl MUHUMH3UPYIOT IIEHOBOE BO3/elicTBHE?

B uem coctout monens Anmrpena—Kpucca?

© o0 N o g A~ w Db e

Kaxkue pucku coznaer HFT st peraka?

10. Kak perynupoBaHue BIUSET Ha AITOPUTMUYIECKYIO TOPTOBITIO?

Tempbl mpoekToB (10)

Mopenu onTUMaIbHOTO UCTIONIHEHUS opaepoB (Anmrpen—Kpucc).
BricokouacTOTHas TOPTroBiIs U €€ BIUSHUE HA TUKBUIHOCTb.
NHupopmupoBaHHble TOCTaBUIMKN JTUKBUIHOCTH.

Ponp MapkeT-MeHKEPOB B aJITOPUTMUYECKOU CPELIE.
@OII3MI-KPAIIN: TPUYHUHBI U [TOCIIECTBUS.

PerynupoBanue anropuTMHUECKON TOPTrOBIIH.

Crpareruu MUHUMH3AIUHN TPAH3aKIIMOHHBIX U3/EPIKEK.

JINKBUIHOCTH B MEepruOAbl pEIHOYHOI'O CTPECCA.

© O N o gk~ w b E

Texnonornueckast uapactpykrypa HFT.

10. DOMnupuyeckuii aHaIU3 CIIPEIOB B YCIOBHIX aITOPUTMUYECKOIN TOPTOBIIH.
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3amanus 1J151 NPOMEKYTOYHOM ATTeCTANUM 10 JUCHUILIMHE (MOTYJII0)

Ne i/m 3aganue OTtBer Komunerenuust

1 Hazosure Tun nnpopmanuu, KOTOpoit yacTHasi ”HOpMaLus YK-1
o0aaeT TONbKO YacTh YYaCTHUKOB PHIHKA B
MOJIEJISIX MUKPOCTPYKTYPHI (OTHO
CIIOBOCOYETAHHE).

2 YKaxute paBHOBECHYIO KOHIIETIIHUIO, ree/REE YK-1
MIPEIOJIAT AIOIIYI0 COBIAICHUE OXKHTAHUI
areHTOoB C PeaTN3yeMbIM pacpeeieHueM
1eH (ab0peBuarypa).

3 HazoBute mokazaTenb TUKBUIHOCTH, PABHBIN crpen YK-1
PA3HOCTU MEXY JIyUIIEeH HEHOM NPOAAXKU U
MTOKYTIKH (OJTHO CJIOBO).

4 Vkaxwure 3hPexT, BOSHUKAIOMINH TTPH adverse VK-1
HeOJIaronpusATHOM 0TOOpE MapKeT-MerKepa selection/HebnaronpusTH
(0JTHO CJIOBOCOYETAHUE). bIii 0TOOP

5 HazoBute Mozaens cTpaTernieckoil TOProBIn Kaiina/kyle OIlK-1
C JIMHEHHBIM LIEHOBBIM BO3/IEHCTBHEM
uHcanaepa (0IHO CJIOBO).

6 Ykakure MaTeMaTHUYECKUIl 00BEKT, BHHEPOBCKUI OIIK-1
HCTIOJIb3YEMBIN /11 OTUCAHUS CITy4YalHOU mporiecc/OpoyHOBCKOE
JIMHAMUKY IICHbI B HEIIPEPHIBHOM BPEMEHHU JBIDKEHHE
(0IHO cIOBOCOUETAHUE).

7 HazoBuTte pazgen MaTeMaTukH, TEOpHs BEPOSTHOCTEH OIlK-1
MIPUMEHSIEMBIH [T aHAJIA3a yYCIIOBHBIX
oxunanuii B Mmojiensix REE (oqHO
CJIOBOCOYETAHUE).

8 VKaXkuTe METOJT ONTHMHU3AIINH, BapHallMOHHOE OIIK-1
MIpUMEHsIEMBIH B Mosienn AnMrpena—Kprcca | mcuucieHne/AmHaMUYecK
JUTSE MUHAMH3AIMN U3/IEPKEK UCITOTHEHUS 0€ IPOrpaMMHUPOBaHUE
(0JTHO CITOBOCOYETAHHE).

9 HazoBute QyHKINIO, OMUCHIBAFOIIIYIO LIEHOBOE [IK-1
3aBHCHUMOCTh U3MEHEHHUS IIEHbI OT 00beMa BO3JIeiicTBHE/price impact
caenky (OJHO CIIOBOCOYETaHHE).

10 VYKakuTe TUI CTpaTeruu, IPH KOTOPOH JUHAMUAYECKas CTpaTerust [K-1
Tpeiiep pacmpenenseT KpyImHbIi opaep Ha
HECKOJILKO TIEPHUOI0B (OTHO
CJIOBOCOYETAHUE).

11 HazoBute paBHOBecue B mojenu Kaiina mo 0aliecoOBCKOE [IK-1
THUILy B3aMMOJICHCTBHUS areHTOB (OJTHO
CJIOBO).

12 Ykaxure XapaKTepUCTUKY aJrOPUTMUIECKON hft/HFT IK-1

TOPTOBJIN, CBA3aHHYIO C MUHHUMHU3AIUEH
BpeMeHH peaknuu (ab0peBuarypa).

DNEeKTPOHHBIA JOKYMEHT
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