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1. Kparkas xapakTepucTHKA JHCHUIIINHBI (MOAYJIs1)

PaGouas mporpamma IuCHUIUTHHEI (MOyIisi) «BBeneHne B MEKPOCTPYKTYpPY (DHHAHCOBBIX
PBIHKOB)» COCTaBJI€HAa B COOTBETCTBUM C (hefepalibHbIM TOCYIAapCTBEHHBIM 00pa30BaTEIbHBIM
CTaH/JIapTOM BBICIIETO oOpa3oBanms — OakanaBpuar mo HampasieHnuto 02.03.01 «Maremaruka u
KOMIIbIOTEpPHbIE HAayKu», Npo¢uib «Pa3paboTka», yTBEp>KIEHHbI NpUKa30oM MUHHCTEpPCTBA
HayKH ¥ BbIciiero oopaszoBanus Poccuiickoit @enepanuu Ne 807 ot 23.08.2017 rona.

N3yuenue nucuuiivHel (Moayisi) «BBeneHne B MUKPOCTPYKTYPY (DMHAHCOBBIX PBIHKOB»
dopMHpyeT y CTYIEHTOB 3HAHUS O MHUKPOCTPYKTypax (PMHAHCOBBIX DBIHKOB, YMEHHUIO
aHAJIM3UPOBaTh KOJIMYECTBEHHBIC MOKA3aTENIM PBIHKA, €ro JMKBUAHOCTb, a TAKXE pPa3BUBAET
npodecCrOHAIbHBIE HABBIKK 00Y4a0LIeToCs.

MecTto tucuIIMHBI (MOAYJISA) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

Hacrosimas nucuuniansa (MOayJib) BKJIOUEHA B y4e€OHBIH IIJ1aH 0 POrpaMMme MOArOTOBKH
OakanaBpuata no HampasieHuo 02.03.01 «MaremaTnka U KOMIBIOTEPHBIE HAYKH», MPOQPHIH
«Pa3paboTka» u BxoauT B PaKyabTaTUBHbIE AUCLUIUINHBL.

JucuumumHa (MOAyIb) IOCTYIHA K M3YUEHHIO Ha 2 WM 3 Kypce B 3 MM 5 cemecTpe Ha
BBIOOp TOCIE  YCIEIIHOIO OCBOGHMS JUCHUIUIMH  (Moayinei): «OcHOBBI  (hMHAHCOBY,
«Marematnueckuii a"anus. Yacte 1», «Maremarnyeckuii a"anms. Yactes 2», «MaTremMarnyeckas
CTaTUCTUKAY.

Heanb u3yvyeHuss AMCHUILUIMHBI (MOAYJIs): 3aKiIt0yacTcsi B QOPMUPOBAHUH Y CTYIEHTOB HABHIKOB
MPOEKTUPOBaHUS W aHaNMM3a 3()PEKTHUBHBIX aNTOPUTMOB M CTPYKTYP JAHHBIX U PEIICHUS Pa3THIHBIX
33724 IPOrpaMMHPOBAHMUS.

B pe3ysabrare ocBOeHHSsI AMCHUILIUHBI (MOAYJIs1) 00Y4YAIOIIMIICH JOJIZKEH::

3Hamy:

— OCHOBHBIC MOHSTUS U TEPMHHOJIOTHIO TEOPETUYECKOM MHUKPOCTPYKTYpPhl (PMHAHCOBBIX
PBIHKOB;

— KJIFOYEBBIE MOJIENIU MUKPOCTPYKTYphl PIHKOB (MOJEIb XeJJIBUra, MoJieNb I poccmana-
HIturnuna, ayKIMOHHbIE PHIHKU U Jp.);

— (akToppl, BAMAIOLUIME HA JMKBUIHOCTb, TPAH3AKLUUOHHBIE H3JEPKKU M LEHOBYIO
3¢ HEKTUBHOCTH PHIHKA,

— 0COOEHHOCTHU PHIHOYHOTO JM3aiiHa U MX BIMSHUE HA KAYECTBO PHIHKA,

— OCHOBHBIE NPUHLMIIBI PabOThl AITOPUTMHUYECKOH TOPTOBIM U BBICOKOYACTOTHOTO
TPEUUHTA;

— METO/Ibl aHAJIN3a U KOJMYECTBEHHbIE [TOKA3aTeIN KauecTBa PhIHKA,

ymemp:

— aHAJIM3UPOBaTh BIUSHHWE DPBIHOYHOM CTPYKTYpbl Ha JMKBHIHOCTH, 3(P(EeKTUBHOCTH
1IEHOOOPa30BaHUs U TPAaH3aKIIMOHHbIE U3JIEPHKKY,;

— TPUMEHSTh 0a30BbIE MOJETN MHUKPOCTPYKTYpHI JUIsl aHalIM3a MOBEAECHUS yYaCTHUKOB
PBIHKAQ;

— UHTEPIPETUPOBATh  pE3YyNbTaThl  aKaJAEMUYECKHUX  HMCCIEAOBaHMNH B o0nacTu
MHUKPOCTPYKTYPbI (PMHAHCOBBIX PHIHKOB;

— OLEHMBATh ONTUMAJbHBIE CTPAaTErMM WCIOJIHEHUS CHEJNOK C YYE€TOM pPHIHOYHOM
MUKPOCTPYKTYPBI,

— HCIIOJIb30BaTh TEOPETUYECKHE MOJENH Uil OOBSICHEHUS PHIHOYHBIX aHOMAIUK U
0COOCHHOCTEH MOBEJCHUS YUaCTHUKOB;

enademo:

— HAaBBIKOM aHAJIN3a MPOCTHIX IKOHOMHUYECKUX MOJIEJIENl MUKPOCTPYKTYPHI;

— OLEHKOM JIMKBUIHOCTHU U TPAH3aKIIMOHHBIX U3/IEP>KEK HA Pa3IMYHBIX TUIIAX PHIHKOB;

— KPUTUYECKHUM YTEHUEM U UHTEPIIPETaluel HayYHbIX CTaTel 10 MUKPOCTPYKTYPE;

— TMPUMEHEHUEM 3HaHWIl A aHajlu3a PeajbHbIX PHIHOYHBIX MEXAHHW3MOB U TOPIOBBIX
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CTpaTerui.

2. IlepeuyeHb IJIAHUPYEMBIX Pe3yJIbTATOB 00YyUYeHUsI

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

Komnerenuus

Conep:xkanue KOMIeTEeHIIUH

Nuauxkarop
KOMIIETeHIIN U

IlepeyeHpb MIAHMPYEMBIX
pe3yJbTaTOB 00y4eHus Mo
JMCUHMILIMHE (MOAYJIIO)

YK-1.

Crioco0eH OCyIIeCTBIIATh
MOUCK, KPUTHYCCKHI aHATH3 1
cHHTe3 HH(pOopMaITuHy,
MPUMEHSITh CHCTEMHBIH
TIOJIXOJT JIJISl PEIICHHUS
MOCTABJICHHBIX 33134

YK-1.1.

3HaeT MEeTOo/bl IONCKA U aHaJIn3a
WHPOpPMaUK B 00JIaCTH pa3padOTKH,
OCHOBHBI€ ITPUHIIUIIBI KPUTHIECKOM
OLIEHKU MCTOYHHUKOB MH(OpMAIINU U
WX PEJICBaHTHOCTH.

YK-1.2.

YMeeT KpUTH4ECKH OLIEHUBATh
WCTOYHUKHU MH(OpMALUHU U
CHUHTE3UPOBATh JaHHBIC U3
Pa3IUYHBIX UICTOUHUKOB JIJIs
pelieHus 3aja4, IpUMEHSTh
CHUCTEMHBIH MOIXO0A K aHATIHU3Y U
PELICHHUIO KOMIIIEKCHBIX TPOOJIeM

YK-1.3.

HmeeTt npakTHUECKHIA OTBIT pabOTHI
C COBPEMEHHBIMU MHCTPYMEHTaMU H
TEXHOJIOTHSIMU /17151 00pabOTKH
nHpopMaIuu, GOpMyIUPOBAHUH H
CTPYKTYPUPOBAHUH 3a/1a4 HA OCHOBE
noJy4eHHol nH(opMamu

OIIK-1.

CrocobeH HaXOIHTh,
(hopMyITUpPOBATh U pemIaTh
aKTyaJIbHBIE U 3HAYHMBbIC
npoOJIeMbl TPUKIIATHON 1
KOMIIBIOTEPHOU MaTEMaTUKHU

OIIK-1.1.

3HaeT OCHOBHBIE METOABI M ITOIXOIbI
K PEIICHHMIO 3a/1a4 MPUKIIaTHON U
KOMITBIOTEPHON MaTeMaTHKH,
BKJIFO4Yas aJIFOpI/ITMBI,
MaTeMaTHYECKOE MOJICTMPOBAHIE U
TEOPHUIO ONTUMHU3AIIMH, & TAKKE
COBPEMEHHbBIC HHCTPYMEHTBI H
TEXHOJIOTHH, HCIIOJIb3yEMbIC B 3TOM
obmactu

OIIK-1.2.

YMeeT aHanu3upoBaTh U
(hopMyITUpOBaTH MaTEMATHYECKUE
3aJla4d, TPUMEHSTh
COOTBETCTBYIOIIIE METO/IBI U
ITOPUTMBI JJIS UX PELIeHHs, a
TaK)Ke MHTEPIPETUPOBATH U
MIPEJICTABIATh PE3YJIbTATHI B
MOHSTHOM U JOCTYIHOU popme

OIIK-1.3.

NmeeT nmpakTudeckuii ombIT paboTHI
HaJ MPOEKTaMHU WIIN
HCCIIEIOBAaHUSAMH B 00J1aCTH
MPUKJIAJHON U KOMITBIOTEPHOMN
MaTeMAaTHKH, BKIIOYas y4acTHE B
KOHKYypCax, OJTUMIIHNAIaX WIH
HaYYHBIX MyOJIMKauusx, Tae Obun
peLICHbI aKTyaJIbHbIE U 3HAYNMBbIC
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3aJ1a4uu

[K-1. CriocobeH popmynrpoBath
3aJI1a4M C MaTeMaTHYECKOMN
TOYHOCTBIO, 00OOCHOBEIBATh
YTBEPXKACHUS CTPOTO H
aHAIM3UPOBATD MOTyUYSHHBIE
pe3yabTaThl B 00JIaCTH
MaTEeMAaTHKH U
KOMITBIOTEPHBIX HAYK

IK-1.1.

3HaeT METO/IbI U OAXOAbI K
(hopMyITUPOBAHUIO 337124, a TAKIKE
OCHOBHBIC TTPUHITUIIBI
MaTeMaTH4YeCKOro J0Ka3aTelIbCTBA U
aHaM3a pe3yabTaToB.

IK-1.2.

YMeeT KOppeKTHO CTaBUTh U
(hopMyTUPOBaTH MaTEMATHUECKUE
3aJ1a4d, IPUMEHSITh CTPOTHE METOTBI
JTIOKA3aTeNIbCTBA M aHAITM3UPOBATH
MOJIyYCHHBIC PE3YJIbTATHI.

IK-1.3.

HmeeT onbIT paboTHI ¢ 3a7a4aMu B
00J1aCTH MAaTEMAaTUKH H
KOMITBIOTEPHBIX HAYK, BKIIFOYAs
HpI/IMeHCHI/IC MATEMATUUYCCKUX
METOJIOB JUJIs peLIEHUS
MPaKTUYECKUX 33724
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3. Temaruueckuii njiax

Nen/ TpynoeMkocTh, akageMH4YeCKHE YAChI
HanmenoBanue TKY
n Ounas ghopma .
pa3aena IMCUUIITTHHBI AyAuTOpHAS paBoTa (Texymui
(Moays) Texcumn Cemunap Kountpoa | CamocrosiTeib KOHTPOJTL
o b Has pabora ycIeBaeMOoCTH)

1 BbazoBbie akThl u 2 4 10 IToaroroBka x
TEPMHUHOJIOTHS O ceMuHapy
CTPYKType (prHAHCOBOTO 3ammTa MpoeKTa B
pBIHKA paMKax CeMUHApPOB

2 OO01Me moaxoas! K 4 4 12 IToaroroBka x
MOJICITHPOBAHUIO ceMuHapy
TOPTOBBIX CTpPATETUH U 3ammTa MpoeKTa B
LIeH paMKax CeMHUHApOB

3 Junamuyeckue 4 4 12 IToaroroska k
CTpaTeruu ceMuHapy

3ammra npoeKTa B
paMKax CEMHUHApOB

4 [IpuxamabIe BOIPOCHT: 4 4 8 [MoxroroBka
obecrnieueHmne ceMuHapy
JIMKBUIHOCTH, 3ammra npoeKTa B
BBICOKOYACTOTHAS U pamMKax CeMHUHApOB
ANTOPUTMIYECKAS
Toprosiisi / Applied
topics: Liquidity
provision, HFT and
algorithmic trading
3auem 4

Hmozo: 14 16 4 42
Obvem oucyuniunsl (mooyns) (6 76
ak. u.)
Oo6vem oucyunaunst (Mooyns) (6 2
3au. eo.)
4. CopepxxaHue TUCHUILIMHBI (MOTYJIs)
Ne HaunMeHoBaHue pasaesia 1M CUHUILINHBI Coaep:xanue TUCHUILIMHBI (MOAYJIS) IO TeMaM
n/n (MoxyJin)
1 bazoBbie pakThl M TEPMHUHOIIOTHS O BBenenue B cTpyKTypy Kypca
CTPYKTYpe (PMHAHCOBOTO PhIHKA
2 OO6mme moXoabl K MOJSITUPOBAHUIO Hudopmarius u nieHsr; PaBHOBECHE paliiOHAIBHBIX

TOPrOBbIX CTpaTeFHf/'I " IICH

oxunannii (REE). Moxenu cTparerudeckoil TOpropiu:
AYKITMOHHBIE PHIHKU. TOProBiIs O PEIHOYHOH IIEHE,
palroHAIBHBIE OKUAHUS U MOJISTH CTPATETHIECKON
TOPrOBJIH

3 I[I/IHaMI/I‘IeCKI/Ie CTpaTerun MOIL@J'II/I CTpaTel"PI‘leCKOﬁ TOPTOBJIN: I[I/IHaMI/I‘ICCKI/Ie
CTpaTeTHu. JII/IHaMI/I‘IeCKI/Ie TOPIrOBLIC CTPATCTUHN
4 HpI/IKHaZIHI)Ie BOIIPOCHI: obecrieuenue HI/IKBI/IJIHOCTI) " aJITOPpUTMHUYICCKAsA TOPIrOBJIA. ,ZII/IHaMI/IT-IeCKI/Ie

JIJMKBUIHOCTH, BBICOKOYAaCTOTHAA 1

anroputMuueckas Toprosis / Applied topics:

Liquidity provision, HFT and algorithmic
trading

MOJIETH AJITOPUTMUYECKON TOPrOBIIN: IIPOCTHIE MPUMEPHI U
npobaembl. MTHPpOpMUpOBaHHBIE TOCTABIIUKH JTUKBHIHOCTH.
[Ipuxamuabie BOMpoCkl: oOecredeHne JUKBUIHOCTH,
BBICOKOYAaCTOTHAsL U AJITOPUTMHUYECKAs] TOPTOBIIS
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VHuBepcuTeT  pacnojaraeT IOJHBIM  HAOOpOM  JIMLEH3MOHHOTO M CBOOOAHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMOIMOTEYHOH  CHUCTeME W 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUU YHUBEPCUTETA, TaK U 3a €T0 IPEICIIaMH.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYII K COBPEMEHHBIM NMpOo(ecCHOHANbHBIM Oa3am
JAHHBIX U MH(OPMALMOHHBIM CIIPAaBOYHBIM CHCTEMaM.

Ocnosnas numepamypa:

1. Anexwun, b. YI. PeIHOK 11IeHHBIX OyMar : y4eOHHMK 1 TPaKTUKyM i By30B / b. U. Anexum.
— 3-e u3n., ucnp. u gon. — Mocksa : UsznarensctBo FOpaiit, 2026. — 474 c. — (Bsicmiee
oOpazoBanue). — ISBN 978-5-534-19787-7. — Tekcr : anektponnbiii / OOpa3oBarenbHas
wiatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/598619.

2. OuHaHCHI : YUeOHUK ISl CPEAHETO MPOQPECCHOHATBHOIO 00pa30BaHus / MO peaaKIuei
U. YO. Escradneroit, . A. XKXwmoka, H. I'. UBanoBoii. — 2-¢ u3 ., mepepad. u gon. — MockBsa :
UznatensctBo IOpaiit, 2026. — 448 c. — (IIpodeccuonansuoe obpazosanue). — ISBN 978-5-
534-20179-6. — Tekct : anexTpoHnHsIi / O6pa3oBarensHas iardgopma FOpaiit [caiit]. — URL:
https://urait.ru/bcode/588549.

3. Muxaiinenko, M. H. ®uHaHCOBBIC PBIHKH U WHCTHUTYTHI : Y4eOHUK 171 By30B / M. H.
Muxainenko. — 3-e 3., nepepad. u gorn. — Mocksa : M3gatensctBo FOpaiit, 2026. — 351 c.
— (Beiciiee oOpaszoBanme). — ISBN 978-5-534-16945-4. — Tekct : AneKTpOHHBIA //
O6pasoBarenbHas wiatdopma KOpaiir [caiit]. — URL: https://urait.ru/bcode/582911.

4. Ackunamsu, B. M. UuBectunuu. [lpaktuueckuit kypc : ydeOHUK 1js By30B / B. M.
Ackunamsu, B. @. MakcumoBa. — 3-¢ u3j., mepepad. u qor. — Mocksa : M3parensctBo FOpaiiT,
2025. — 154 c¢. — (Boicmee obOpaszoBanme). — ISBN 978-5-534-18395-5. — Tekct
anekTpoHHsld  //  OOpazoBarenpHas  miarpopma  Opaiitr  [caiit]. —  URL:
https://urait.ru/bcode/560079.

Jlono/IHUTe/ILHASA JIUTEPAaTYypa:

1. Tennona, T. B. MuBecTunmu : yaeOHUK U MpakTUKyM Juis By3oB / T. B. Temnosa. — 2-¢
u3l., nepepab. u jgon. — Mocksa : M3narensctBo FOpaiit, 2024. — 781 c. — (Bricuiee
oOpazoBanue). — ISBN 978-5-534-18289-7. — TekcT : anekTpoHHbIN // OOpa3zoBareibHas
wiatdopma FOpaiir [caiit]. — URL: https://urait.ru/bcode/534717.

2. AnexuH, b. . PbIHOK 1IeHHBIX OyMar : ydeOHMK U IPaKTUKYM Ui By30B / b. M. Anexus.
— 2-e¢ w3x., ucnp. u aon. — Mocksa : UsznarenscrBo FOpaiit, 2025. — 497 c. — (Bsicmiee
oOpazoBanue). — ISBN 978-5-534-05683-9. — Texkct : anekTpoHHBbIN // OOpa3zoBarenbHas
iatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/562069.

6. MarepuaabHO-TeXHHYeCKOe obecreyeHmne

YHuBepcuTeT pacrnojaraeT MaTepualbHO-TEXHUYECKOM 0a30i, COOTBETCTBYIOLIEH
JIeMCTBYIOIUM MPOTHBOIIOKAPHBIM MpPaBUJIaM U HOPMaM U oOecTiedrBaroleii MpoBeieHNe BCeX
BUJIOB JIUCUUIUIMHAPDHOW W MEXJIWCUUIUIMHAPHOW MOATOTOBKM, MNPAKTHUYECKOH M HAy4YHO-
UCCIIEIOBATEIbCKON PaboT 00yJaromuXxcs, MPeayCMOTPEHHBIX YU€OHBIM IIIIaHOM.

[TomeneHus1, KOTOpBIE MPEACTABIAIOT COO0H yueOHbIE ayIUTOPUH [Tl TPOBEACHUS 3aHATHI
JEKIMOHHOTO THIA, 3aHATHM CEMHHApCKOro (MpakTUYECKOro) THMA, T[PYIIOBBIX U
WHAUBUAYAJIbHBIX KOHCYJIbTALMN, TEKYIIIETO KOHTPOJISI U MPOMEKYTOUHON aTTECTalllH, a TaKkKe
MOMEIIEHUS Il CAMOCTOATENIbHOM paboThl M MOMEIIEHUS Il XpaHEHUS U MPO(UITAKTUYECKOTO
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oOciyxuBaHusi yaeOHoro odopynoanus. [lomenieHns yKOMIJIEKTOBaHbI CHEIMATN3UPOBAHHON
MeOENbI0 U TEXHUYECKHUMH CPEJCTBAMHU OOYUYCHUS, CIYXKAIIUMHU JJIsl MPEACTaBICHUsT Y4eOHOM
nHpopMaIuu OOJIBIION ayAUTOPHUH.

W3ydeHne qUCIHUIUTMHBI (MOTyJIsl) 00ECTICUNBACTCS B YUCOHBIX aAyJAUTOPHIX, OCHAIIICHHBIX

— CTOJIaMH U CTYJIbSIMU;

— KOMITbIOTEPHON TEXHUKOM;

— MEXaHUYECKUMH KaJbKYJIATOPaMU;

— CIEUHMaTU3UPOBAHHBIM 000PYIOBaHUEM, BKIIIOUYAsl JEMOHCTPALlMOHHOE 000pYyI0BAaHUE.

[TomereHust 1J1E CAMOCTOATEIBHOM paOOThHI 00YJAIOIIMXCS, B TOM YHCIIE IPUCIIOCOOICHHBIE
JUISl WCIIOJIb30BAaHMS WHBAIMJAMHM M JMUAMU C OIPAHMYEHHBIMU BO3MOKHOCTSMH 3]10POBbS,
OCHAILEHbl KOMIBIOTEPHON TEXHUKOW C BO3MOKHOCTBIO MOJAKIIOUEHHS K ceTh «HTepHeT» u
o0ecriedyeHHEeM  JIOCTyla B  JJIEKTPOHHYIO  HMH(OPMAalMOHHO-00pa30BaTEebHYIO  CpEeay
YHuBepcurera.

OOyyarommMcsi MperoCTaBiIAeTCS JAOCTYN (B TOM 4YHCIE YAaJeHHBIH) K pecypcam
WH(OPMAIIMOHHO-TEIIEKOMMYHUKAITMOHHON ceTH «HTepHET», JIEKTPOHHBIM pecypcaMm (B TOM
YHclie JJIEKTPOHHBIM OUOIMOTEYHBIM CHCTEMaM, COBPEMEHHBIM MPOQPECCHOHANBHBIM 0Oa3am
JTAHHBIX ¥ UHOOPMAIIMOHHBIM CIIPABOYHBIM CHCTEMAaM):

Ne HaumeHnoBanue nmopraia CcbLika
(u3naHus, Kypca, 10KyMeHTAa)
1. | Hayunas snextponHas 6ubmuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OoubImoTeKa
2. Basa gaussix mus | T-cienuanucTos https://habr.com
3. | ba3za mannbIx ScienceDirect https://www.sciencedirect.com
4. | OdunmansHbli cailT MUHHUCTEPCTBA HAYKU https://minobrnauki.gov.ru/

BEICIIIEro oopasoBanus Poccutickoit @eneparmu

5. | ®enepanbheiii moprai «Poccuiickoe oopazosanue” | https://www.edu.ru/

6. | Muadopmannonnas cucrema "Eaunoe okHo noctymna | http://window.edu.ru/
K 00pa3oBaTelbHBIM pecypcam"

7. Enunast komekius 1udpoBeix 00pa3oBaTeIbHbIX http://school-collection.edu.ru/
pecypcoB

8. | ®enepanbHblii IEHTP HHPOPMALIUMOHHO - http://fcior.edu.ru/
00pa3oBaTeIbHBIX PECYPCOB

[lepeuenr WH(OPMAIIMOHHBIX TEXHOJOTHH, WCIOIB3YEMBIX TIPU  OCYIIECTBICHHUH
00pa3zoBaTeNbHOrO MpoIiecca 1Mo AUCIUTUINHE (MOIYJII0), B TOM YUCJIE KOMIUIEKT JTUIIEH3MOHHOTO
IpPOrpaMMHOTO  OOecleyeHus, COBPEMEHHble mpodeccHoHanbHble 0a3bl  JaHHBIX U
MH(OpPMalLMOHHbBIE CIIPABOYHBIE CHCTEMBI:

HaumenoBanmne 110 IIpousBoacTeo JInnensuonnoe / cBOGOIHO
pacnpocTpaHsiemMoe

Onepalmmmble CHUCTECMbI:

Microsoft Imagine (Windows Client, Server) | sapyGexuoe | nniensuonHOE

bpaysepsbl:

Sunekc.Bpayszep OTEUECTBEHHOE CBOOOJIHO pacrpocTpaHsieMoe
Google Chrome 3apy0ekHOoe cBOOOJTHO pacpoCTpaHsIeMoe
OducHble NPUIIOKEHNS:

Microsoft Imagine (Visio, OneNote) 3apy0exHOe JIMIEH3HOHHOE

TeXstudio 3apyOexHoe CBOOOHO pacIpoCTpaHseMOe
Adobe Acrobat Reader 3apyOexHoe CBOOOHO pacIpoCTpaHsieMoe
IIporpammHoe o6ecniedeHne 115 IVIAHMPOBAHHUS M YYeTAa BpeMEHH:

Toggle app | 3apyOexHOe | cBOOOJTHO pacIpOCTpaHsIeMOe

Cucrembl YHPaBJCHUSA IMTPOCKTAMM:
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Microsoft Imagine (Project) | sapy6exnoe | nuuensuonnoe

CucreMbl YHpaBJceHUs 0a3aMu JAHHBIX:

Microsoft Imagine (SQL Server) | sapyGesxHoe | nuuensnonHoe
Cucrtemsbl peseppHOro konuposanus (backup):

Acronis Backup Advanced for HyperV | 3apy6erxHoe | nurensnonHOE
CnpaBoYHO-IIPABOBBIE CHCTEMBI:

Koncynbrantllinroc: cripaBoOYHO-TIpaBOBast OTEYECTBEHHOE JMLEH3HOHHOE
cucTemMa

CpencrBa aHTUBHPYCHOM 3aIIMTHI:

Kaspersky Endpoint Security amnst 6usneca OTEYECTBECHHOE JIMIEH3UOHHOE

Crampmaprasii Russian Edition

Cpennbl pa3padoTKm:

Visual Studio Code 3apy0exHoe cBOOO/THO PACTIPOCTPAHSIEMOE
Bash (Unix shell) 3apyOexkHOE CBOOOIHO pacIpoCTpaHsIeMOe
Anaconda 3apyOexxHOe CBOOOJIHO pacIpocTpaHsIeMoe
Robotic Operating System 3apy0exKHOE CcBOOOJTHO PACIIPOCTPAHSIEMOE
CopelliaSim 3apy0exKHOe CcBOOOJTHO PACIIPOCTPAHIEMOE
Google Colaboratory 3apy0exHoe CcBOOOJTHO PACTIPOCTPAHSIEMOE
IMakeThl MPOrPaAMMHBIX CPEICTB H OHOINOTEK:

AutoPsy 3apyOexHoe CcBOOOIHO pacIpocTpaHsieMoe
Interactive Disassembler (IDA) 3apy0eKHOE CBOOOIHO PACIIPOCTPAHIEMOE
Cucrtembl ynpapjeHusi onéanorpagudeckoii HHGpopManueii:

Zotero | 3apy6exHoe | cBOGOIHO pacIpocTpaHseMoe
CepBHCHI B CITYKOBI:

Bind 3apy0OexHOe CBOOOJIHO pacrpocTpaHsIeMoe
Docker 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe

7. MeTtoanuyeckue u OlleHOUYHbIE MATEPHUAJIBI
MeToanyeckue yKazaHHus I 00y4AIOUIUXCH 110 OCBOCHUIO TUCHHILIMHBI (MOYJIs1)

B nporiecce uzyuenust tucuurInHbl (Moayss) «BBeaeHrne B MUKPOCTPYKTYPY (PUHAHCOBBIX
PBIHKOBY» B paMKax TEKYIIEro KOHTPOJIsS YCIEBAeMOCTH MCIOJb3YIOTCS Takue BUAbI ydeOHOH
paboThl, Kak JIEKIHsS, CEMUHAphl, ayIUTOpHAas paboTa U MPOEKTHI, a TAKXKE Pa3IMUHbIE BHJIbI
CaMOCTOSITENIbHOW paboThl 0Oyyaromuxcst MO 3aJaHHI0 TpernojaBaTeNs, HalpaBJCHHbIE Ha
pa3BUTHE  HABBIKOB  NPO(ECCHOHANBHOM  JIEKCHKH,  3aKpelyieHWe  MPaKTHYEeCKHX
npo¢eCCHOHATBHBIX KOMIETEHIINH, TOOIPEHNE HUHUIUATHB.

Jlexyus — cHUCTEMAaTHYEeCKOe, TIOCIEIOBATEIbHOE, MOHOJOTHYECKOE  H3JI0KEHHUE
nmpenoaaBareneM y4eOHOro MaTepuana, Kak MpaBuio, TEOPETUYECKOTO XapaKTepa.

B mporecce neknuii peKOMEHIyeTCS BECTH KOHCIIGKT JIEKIIMNA: KPaTKO M CXEMaTHIHO
¢dbuKkcupoBaTh OCHOBHBIC WJIEU, BBIBOJABI M OOOOIICHHS JEKIMH, BBIIETSITh Ba)KHBIE MBICIH,
KITIOYEBBIC CJIOBAa M TEPMHHBI. HEoOXOIMMO OTMETHTH BOMPOCHI WM MaTepUaIbI, KOTOPHIC
BBI3BIBAIOT 3aTPYAHEHUS, U TIOMBITAThCS HAWTH OTBETHI B PEKOMEHJIOBAaHHOW nmuTeparype. Eciu
pa3o0parbcsi B Marepuaie He yHaercs, cleAyeT cGhOpMYIHpOBAaTh BOIPOC W 3aIaTh €ro
MPEToAaBaTeNo Ha KOHCYIBTAIUN WA BO BPeMsI CEMUHAPCKOTO (TPAKTHUYECKOT0) 3aHSITHSI.

Cemunap — 310 (hopma y4eOHOU NEeATeTbHOCTH, MPOBOANMAs B y4eOHOM 3aBEJICHHUH IO
PYKOBOACTBOM TMpEMoJaBaTesisi, TI/A€ CTYACHThHl AaKTUBHO YYacTBYIOT B OOCYXKICHHSIX,
MPAKTUYECKUX 3aJJaHMsIX U APYrux (popmax B3auMOACHCTBHUS.

Jns ycneurHoi moAroToBKM K CEMUHAPY PEKOMEHIYETCS 3apaHee 03HAKOMUTHCS C TEMOU
3aHATUA W OCHOBHBIMH MaTCpHalaMHu, 4T00BI MMETHh BO3MOKHOCTH AKTHBHO Yy4aCTBOBAaTh B
oOcyxaeHun. Takxe MOJME3HO MOATOTOBUTH BOIMPOCHI U HJIEU JUIsl 0OCYKIEHUS, YTO MTOMOKET
rI1y0Ke MOHATh MaTepUal U MPOJIEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.
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Ayoumopnas paboma — akTHBHas paboTa CTyJCHTAa HA CEMHHApE, €ro OTBETHI HA BOIPOCHI
NpernoaaBaTels U y4acTHE B TUCKYCCHU.

JIJ1sl yCHEenHOro y4acTusi B CEMUHAPE CTYICHTaM PEKOMEH/IYEeTCsl 3apaHee 03HAKOMHTBCS C
TEMOH 00CYXK/IEHHS, MPOYUTATh HEOOXOAMMBIC MaTepUalbl U MOATOTOBUTH BOMPOCHL. BakHO
AKTHUBHO CIYIIATh U BOBJEKAThCS B JIUCKYCCHUIO, BHICKA3bIBasi CBOM MHEHUSI M apI'yMEHTUPYS UX.
[lpu oTBeTax Ha BOMPOCHI TPEMOAABATEISI CTOUT OBITh YBEPCHHBIM, YETKHUM M JIOTUYHBIM,
OIMpPasCh Ha U3YYCHHBIN MaTepuall. Takke MMoJe3HO MOAICPIKUBAThH THAJIOT C OTHOKYPCHHKAMH,
9T00BI 000TaTUTH 00CYXKACHUE U PACIIUPUTH CBOM 3HAHUSI.

Ilpoexm — uccienoBareibckas padoTa 1o Kypey M Ipe3eHTAIMsI pe3yJIbTaTOB.

JIJ1st ycienrHoM OITOTOBKU K TIPOEKTY PEKOMEHIYETCSI: YETKO ONPEISIIUTh [IeTU U 3a7a91
IIPOEKTAa; COCTABHUTH IUIaH PabOTHI, pa30MB MPOEKT Ha JTaIlbl ¢ YKa3aHUEM CPOKOB BBITOJIHEHUS
KaX/IOTO U3 HUX; UCIOJIb30BaTh pa3HOOOpa3Hble HCTOUHUKN MH(DOPMAIIMM U HMHCTPYMEHTHI IS
HCCIICIOBAHMSI TEMBI; PETYJISIPHO MPOBEPATH MPOTrPECcC ¥ BHOCUTh KOPPEKTHUBBI B TUIAH, €CIIH TO
HEOO0XO0INMO.

Camocmosmenvnaa paboma — paboTa CTYJEHTOB, HAIpaBICHHAs Ha YIIyOJEHHOE
U3y4eHHE OTICIBHBIX TEM M BOIPOCOB YIeOHOW JUCIUTUIMHBI (MOIYIIS).

B npouecce camoctosTensHON paboThl CTYAECHTHI B3aUMOJICHCTBYIOT C PEKOMEH10BaHHBIMU
MaTepHrajaMH P MUHUMAJIFHOM YYaCTHHU MPEToiaBaTels. 3a1aun CTyIeHTa BKIIOYAIOT paboTy
C KOHCHEKTaMH JIeKui (06paboTka TeKCTa), MIOBTOPHOE U3yYeHUE YUeOHBIX MAaTepUaIOB IJIAHOB
¥ TE3MCOB OTBETOB, U3YYEHHUE JOMOJHUTEIBHBIX TEM, BHIIIOJHEHNUE y4eOHO-NCCIIETOBATEIBCKUX
3alaHUM U Ipyroe.

Cucrema OLlCHUBAHUSA PE3YyJbTATOB oﬁyqe}mﬂ o JTUCHUIIJINHE (MOI[y.TIlO)

Kpurepun nosiyyeHusi ypoBHS M OLlEHUBAHUS c(POPMUPOBAHHOCTH KOMIIETEHUMII 10O
aucuuILUInHe (MoayJ/ii0) «BBeneHne B MUKPOCTPYKTYPY PUHAHCOBBIX PHIHKOB»

OueHuBaHue ypoBHSI Y4€OHBIX JOCTHXKCHUU, OOy4arolMXCs MO TUCIUILIMHE (MOIYJIIO),
OCYILIECTBIISIETCS B BUJE TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH U IPOMEKYTOUHOM aTTeCTal|H.

IIpoMeskyTouHasi aTTecTanMs IO JUCHUIUIMHE (MOJYJIO) OCYILECTBISETCS B (opme
3auema, NpYU STOM IIPOBOAMUTCS OL[EHKA KOMIETEHLIUN, COPMUPOBAHHBIX IO JUCIUIINHE.

Jns oueHMBaHUS TEKYIIETO KOHTPOJS YCIEBAEMOCTH M IMPOMEXKYTOYHOM aTTecTaluu
UCIIONB3YETCS IecATUOAIUIbHAS IIKaja OLEHUBAHUS, KOTOpask COOTHOCHUTCS C TPaTUIIMOHHOMN
NATUOAIIHLHOM IIKAJION cienyromuM 00pa3oM, eciu MHOE HE yKa3aHo B CUiL1a0yce NUCHUIIINHBL

JecaTubannbuas IlaTrudanbHas OO0mas xapakTepucTHKA pe3yJibTaTa
Onenka 3a 3auet
OLIEHKA OLIEHKA 00yuYeHusl Mo TUCHUILIHHE (MOYJII0)
10 OTan4HO 3aureHo CTyZeHT MOJHOCTHIO BIAJCET 3HAHUSIMH,
9 OTIUYHO 3ayTeHo HU3JI0KCHHBIMU B pa60qel71 mnmporpamMme, "
8 OTIMYHO 3auTeHo riry0oko ocmbicisger guctumuiuHy.  OH

CaMOCTOSITEIIHHO u JIOTHYECKU
MOCIIEI0BATEIIEHO OTBEYAET Ha BCE BOMPOCHI,
akKIIGHTUpYs  BHUMaHWe Ha HauOosee
BAYKHOM. YwMmeer aHaJIU3UPOBATh,
CpaBHHBATH, KJIacCU(UIUPOBaATH, 000011aTh,
KOHKPETH3UPOBaTh U CHUCTEMaTHU3MPOBATH
W3YYCHHBI MaTepHal, BBIACISS KIIOUEBbIC
MOMEHTbl W YCTaHaBJIMBas MPUYUHHO-
CJIEICTBEHHBIC CBA3U. YeTKo (GopMyIupyer
OTBETHI, YBEPEHHO HUHTEPIIPETUPYET
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JlecaTnboanabHas
OIleHKA

IIaTnéananLuasn
OILICHKA

OneHka 3a 3a4yert

OO0mast xapakTepucTHKA pe3yJibTaTa
00yuyeHus 1o JUCHUILIAHE (MOYJII0)

pe3yIbTaThI aHaJIN30B u JIPYTUX
HCCIICIOBAHNIN, a TaKXKe PEIIaeT CIOKHBIC
3amaun. CTyIEHT XOpOIIO 3HAKOM C
METOJAMH HKCCIEAOBAHMS, HEOOXOIUMBIMU
JUTS. TIPAKTUYECKOW JICATEIBHOCTH, U yMEET
CBSI3BIBATh TEOPETUUCCKUC ACIIEKTHI
JTUCIUIUTAHBL  (MOIyJIsl) C TPAaKTHYECKUMHU
3a/1a4aMH.

Xoporo

3auTeHo

Xoporo

3auTeHo

Crynent oOmajgaeT 3HaHMSAMHU MpeaMeTa
IIOYTH B TIOJIHOM oOBeMe pabodei
IPOTPaMMBI U CAMOCTOSITEIEHO, JIOTHYECKH
MOCJIEe0BAaTeIFHO U BCECTOPOHHE OTBEYAET
Ha BCE BONPOCHI, aKIEHTHPYSI BHUMAHHUE Ha
HaunOoJee 3HaUMMBIX MOMeHTax. OH ymeeT
aHATM3UPOBATH, CpaBHUBATH,
KJIACCU(HUIPOBATD, 0000maTh,
KOHKPETH3UPOBATh M CHUCTEMaTH3HPOBAThH
U3Y4YCHHBIH  MaTepuajl, BBIACIAS €ro
KIIIOUEBbIC ACIICKThI u yCTaHaBJIMBast
MMPUYINHHO-CJICACTBCHHBIC CBA3U.
®opmynmupyeT CBOM OTBETHI, YBEPEHHO
HHTEPIPETUPYET PE3YIbTAThl aHAIU30B U
JOPYTHX HCCIEIOBaHUI, a TaKkkKe pelaet
CJIOKHBIE CUTYyallnOHHBIC 3a1auu. CTyneHT
XOPOIIO 3HAKOM c METOAaMHU
UCCIIEZIOBaHUS,  HEOOXOOMUMBIMH  JUIS
HpaKTH‘IeCKOfI ACATCIIBHOCTH, W YMECT
CBSI3BIBATh TEOPETUYECKHE ACIICKTHI
npesMeTa ¢ IPaKTHIECKHUMU 3aJa4aMu.

Y 10BIETBOPUTENBHO

3auTeHo

Y 10BIETBOPUTENBHO

3auTeHo

CryneHT oOnamaer 0a30BBIMH 3HAHHSIMH
[0  JWCLUMIUIMHE, HO  HCIILITHIBAET
TPYIHOCTH MPH CAMOCTOSTEIBHBIX OTBETaX
M WCITOJIB3YET HETOUHBIE (hOPMYITHPOBKHU. B
XO/Ie OTBETOB OH JIOMYCKAeT OIIHOKH,
Kacarommuecss CyTd BompocoB. CTymaeHT
CIOCOOEH peIaTh TOJNBKO CaMble MPOCTHIE
3aJa44 M BIAJEET JHINb MHUHUMAJILHBIM
HAOOpPOM METOJIOB HCCIIETOBAHNS.

He cnaun

He 3aureno

He cnaun

He 3aureno

He cnaun

He 3aureno

CTymeHT He OBIazel 00s13aTeIbHBIM
MUHUMYMOM 3HAaHUM MO NpeaMeTy U He
MOXET OTBETHTHb Ha BOTMPOCHI, JAXKE ECIIH
MPENOoIaBaTeNh 3aqacT JIOTOJHUTEIHHBIC
HaBOJSIIINE BOIPOCHI.

Jucnunnuna (Moaynb) «BBeneHue B MUKPOCTPYKTYPY (PMHAHCOBBIX PHIHKOB»
OLIEHUBAETCS CIIEAYIOLNM 00pa3oM:
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AKTHBHOCTH Bec Onucanmne

Aynuropnas pabora | 10% | AkTuBHas paboTa Ha CEMHHApE

3amura npoeKTa B 40% UccnenoBarenbckas paboTa Mo Kypcy M Mpe3eHTalus pe3yabTaToB BO
paMKax CEMHUHApOB BpeMsl CEMHHApOB

3auér 50% | Habop 3amanuii Mo TeMaM AUCIMIUIMHBI (MOIYJIs)

@opmyJia pacuyéTa HUTOrOBOW OLEHKH MO aucHMILVIMHe (Mony.w) «BBeneHue B
MHKPOCTPYKTYPY (punHaHCcOBBIX pbIHKOB». «0,1 x aymutopnas pabora + 0,4 x cpemnee 3a
3allUThl IPOEKTOB Ha ceMuHape + 0,5 x 3auér».

Texyummii KOHTPOJIb yCIIeBAeMOCTH 00y4aKOIIUXCS M0 JUCHUILIHHE (MOAYJII0)
IIpuMepHBbIe BONPOCHI VIS CEMHUHAPOB M TeMbl /115 IPOEKTOB

1. BBeieHue B CTPYKTYpPY Kypca
Bomnpock! k cemunapy (10)

Uro u3yuyaeT Teopust ppIHOYHONH MUKPOCTPYKTYPbI?

YeM MUKPOCTPYKTYPHBIN ITOAXOJ OTIMYAETCS OT KJIACCUYECKON TEOPUHU PABHOBECHS?
Kakwue THrbl areHToB IeHCTBYIOT Ha (PMHAHCOBBIX PHIHKAX?

Yro takoe nH(pOpMAILIMOHHAS aCUMMETpHUs?

UYem oTiinyaeTcs JTUKBUIHOCTD OT MIIYOMHBI pbIHKA?

Kakue cymecTByrOT TUIIBI PHIHOYHBIX 3a5BOK?

B uem paznuune Mexay AMIEPCKUM U ayKIIMOHHBIM PHIHKOM?

Kak cBs13aHBI BOJIATHIBHOCTh U I/IH(l)OpMaI_[I/IOHHBIC IMOTOKH?

© oo N o a k~ w e

Kaxue usnepxku TOProBiv HECET UHBECTOP?

10. Hoquy CTPATCTUYCCKOC ITIOBCACHUC BAYKHO IJIA aHaJIN3a TOpFOBJ’II/I?

Tembl mpoekToB (10)

DBOIOIUS TEOPUH PHIHOYHON MUKPOCTPYKTYPHI.

Tumnonorust y9acCTHUKOB COBPEMEHHBIX (DMHAHCOBBIX PHIHKOB.
NudopmanmonHas acCHMMETPHS U €€ TTOCIICICTBHSL.

Monenu popMupoBaHUs IIEH B YCIOBUSAX HETMOTHONH HHPOPMAIUH.
JIMKBHTHOCTH KaK KJTFOUEBAast XapaKTePUCTHKA PHIHKA.

CTpyKTypa TOProBbIX MEXaHU3MOB Ha OWpIKax MHpa.

W3 nep:kku TOProBIIM U UX U3MEpPEHUE.

IloBegeHYECKHE aCIEKThI TOPrOBJIN.

© ©o N o a k~ wbh e

Ponp mapkeT-MelHKepoB B COBPEMEHHBIX PBIHKAX.

10. Iudposuszanms GUHAHCOBBIX PHIHKOB U €€ MOCIIEACTBHUS.

2. Uupopmanus u uenbl; REE; Aykunonnsie ppinkn; CTparern4eckasi TOproBJis

Bomnpocs! k cemunapy (10)

1. Yto Ttakoe paBHOBecue panmoHanbHbIX oxkuganuii (REE)?

ONEeKTPOHHBIA JOKYMEHT



Kaxk nndopmarnus otpakaercs B lieHe akTHBa?

YeM vacTHas nHPOpMALUS OTIMYACTCSA OT MYOIUIHOM?

B dem noruka mogenu I'poccmana—Cruraumna?

Kak ¢popmupyercs nena B ayKIIMOHHOM PBIHKE?

UeM oTiimyaeTcs IBOMHOM ayKIIMOH OT OAHOCTOPOHHET0?

[ToueMy 11eHa HE MOXKET OBITh MMOJTHOCTHIO HHPOPMAITMOHHO YPPEKTUBHOI?

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 pa3znuumne MeXAy KOHKYPEHTHBIM U CTPATErHUYeCKUM PaBHOBECHEM?

Tewmbl npoekTtoB (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 0kMIaHUSA U UX KPUTHKA.

CurHanbHbIe MOJIENH B (PMHAHCOBBIX PHIHKAX.

CpaBHEHHNE ayKIIMOHHOTO U AWJIEPCKOT0 MEXaHU3MOB.

WNudopmannonnas 3pPeKTHBHOCTh U IMIIUPHUYECKHE TECTHI.

© 0o N o g A~ w b e

Crpareruueckoe packpbITHE HHPOPMALIHH.

10. IloBenenne MHGOPMHUPOBAHHBIX U HEMH(POPMUPOBAHHBIX TPEHICPOB.
3. Moaesu cTpaTern4eckoi TOProBJIM: IMHAMUYECKHE CTPATernu
Bormpocs! k cemunapy (10)

Yro oTIMYaeT TMHAMUUYECKYIO CTPATETHIO OT CTaTUYECKOM?

B uem coctout moznens Kaiina (Kyle)?

Kak nH(popMupoBaHHbIi Tpeiiaep pacnpenensier CAEIKH BO BpeMeHH?
Urto Takoe 1ieHoBoe Bo3eicTBHE (price impact)?

[Touemy TOproBis pa3oMBaeTcss Ha HECKOJIBKO NMEPHOI0B?

Kak mrymoBbIe Tpeiiiepsl BIUSIOT Ha paBHOBeCHE?

Uro Takoe BpeMeHHas CTPYKTypa TUKBUIHOCTH?

Kaxk MeHsercs crpaTerus npyu NOBTOPSIIOIINXCS TOprax?

© o N o g B~ wbh e

B yem cocTout npoGiema packpbITHs HH(OPMAIIMA BO BpeMeHU?

10. Kak puHamMudeckasi TOProBJIs BIHSICT HA BOJATHIBHOCTH?

Templ ipoekToB (10)
1. wunamuueckas mojens Kaiina: TeopeTnueckuii pa3oop.

2. MHoromaroBble MO WHCANIEPCKOI TOPTOBIIH.
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[lenoBoe BO3/1€MCTBUE KPYITHBIX OPAEPOB.
OntuManbHOE pacnpeeneHle opaepa BO BpEMEHH.
Ponb mryMoBBIX TpelepoB B AMHAMUYECKUX MOJIEIIAX.
DBOJIOIUS 9aCTHOW MH(OPMAIIUY B TIPOIECCE TOPTOBIIH.
MatemaTtuueckre OCHOBBI IMHAMUYECKOTO PABHOBECHS.

Crpareruu COKpbITHS HH(GOPMAIMH HA PHIHKE.

© o N o g &~ W

DOMITMpUYECKHE OIIEHKH BPEMEHHOT0 price impact.

10. JIunamuuecKkue MOJEIH B BICOKOBOJIATUIIBHBIX PHIHKAX.
4. JIMKBUAHOCTDb M AJITOPUTMUYECKASA TOPTrOBJIsI

Bonpocs! k cemunapy (10)

Urto Takoe JTMKBUIHOCTh 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?

© O N o g A~ w b e

Kakue pucku cozgaer HFT niis peinka?

10. Kak perynupoBaHue BIUSET Ha AITOPUTMUYECKYIO TOPTOBITIO?

Tempbl mpoekToB (10)

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

Ponp MapkeT-MEHKEpOB B aJITOPUTMUYECKOHN CPELIE.
@OJI3MI-KPAIIN: IPUYUHBI U [TOCIIECTBUS.

PerynupoBanue anropuTMHUYECKON TOPTrOBIIH.

Crparteruu MUHUMH3ALUHN TPAH3aKIIMOHHBIX U3/IEPIKEK.

JINKBUAHOCTE B MEepruoAbl pbIHOYHOI'O CTPECCA.

© O N o a k~ w e

Texnonornueckast uapactpykrypa HFT.

10. DOMnupuyeckuii aHaIU3 CIIPEIOB B YCIOBHIX aITOPUTMUYECKOIN TOPTOBIIH.

ONEeKTPOHHBIA JOKYMEHT



3amanus 1J151 MIPOMEKYTOUYHOM aTTeCTAlUM 10 JUCUHUILIIMHE (MOIYJII0)

Ne 3ananue OtBer Komnerenuus
n/n

1 | Kaxoii Tun naopmManum MoxeT JlanHble, M3BECTHBIC HE BCEM, YK-1
MOBJIMATH Ha IPUHATHE PELICHUH, €CIIH HO BJIMAIOLINE Ha BEIOOP
OH JIOCTYIICH TOJIBKO OTAEIbHBIM CTpaTeruu
yYacTHHUKaM?

2 | Uro HEOOX0IUMO CACNIaTh, YTOOBI IIpoBepHuTh aBTOPUTETHOCTH VK-1
OLIEHUTh JIOCTOBEPHOCTh UCTOUHHUKA W3JaHUS U HAINYHE
9KOHOMHYECKOH nH(popManuu? 9KCHEPTHOH OLICHKU

3 | Kakoii mogxo ucmomab3yeTcst 1is CunTe3 nHpopManuu ¢ YK-1
00bEIMHEHNS JAaHHBIX U3 PA3HBIX yu€ToM €€ peieBaHTHOCTH U
HCTOYHUKOB IIPH aHAJIM3€E PhIHKA? HaAE&KHOCTH

4 | Yto HEOOXOIUMO OIIPEACITUTE TIEPEeT Lenb, JOCTYITHBIE PECYPCHI U VK-1
BBIOOPOM CTIOCO0a pelIeHUs BO3MOYXKHBIE OTPaHUYCHHS
9KOHOMHMYECKOH 3a1aun?

5 | Kakoii (hakTop HY>KHO yIUTBIBAThH TIPU Bpewmsi, croumocTs YK-1
pa3paboTKe cTpaTeruu TOProBiId Ha WCTIOJIHEHHS U IOCTYITHBIE
pBIHKE? MHCTPYMEHTBI

6 | [loueMy Ba)KHO aHAJIM3UPOBATH YrtoOBbI BBISIBUTH YCIICIIIHBIC YK-1
Ppe3ybTaThl IOCIIE 3aBEPIICHHS ITara MPAaKTUKU U yITy4IIUTh
paboThI? JanbHEHIIne IeHCTBUS

7 | Kakoif MeTO/T MCTIONB3YyeTCS JIIs MareMaTU4eCKUM HOAXO0/I, OIIK-1
OMNMCAHUS CIIyYalHbIX U3MECHEHUHN OCHOBaHHbBIN Ha
BEJIMYHMH BO BpEeMEHH? BEPOSITHOCTHBIX MOJIEIISAX

8 | YUro HE0OX0aUMO clienaTh I Onucarb 3aBUCUMOCTH MEX]TY OIlK-1
MOCTPOCHHUST MOACTH JMHAMUKH LEH? MIEPEMEHHBIMHU C TTIOMOIIBIO

(hopMaIbHBIX BBIPAKCHUI

9 | Kakoif moaxoa MpuMEHSeTCs IS Hcrnonp3oBanne OIIK-1
MPUOIMKEHHOTO PEIICHHS CIIOKHBIX UTEPAIMOHHBIX PAcUETOB C
YpaBHEHHH C MOMOIIBIO KOMITbIOTEpa? 3aJJaHHOM TOYHOCTBIO

10 | Kakoii crioco0 nmpumensieTcst st [TocrerienHOE pacrpeneneHme [K-1
MHUHHMMU3ALUH TOTEPh IPH BHIITOJIHEHUH OTIepaLuy ¢ YIETOM PEeaKLUH
KPYIHOH clienku? pbIHKA

11 | Yro He0OX0IMMO IPOBEPUTH, YTOOBI CooTBeTcTBHE pe3ysbTaTa [K-1
yOeIUTHCS B KOPPEKTHOCTHU PEIICHHS MCXOJIHBIM YCIIOBHSM H
3ajgaun’? Joruyeckasi 000CHOBaHHOCTb

12 | Kakoii MeTO/I UCIOJIB3YETCs IS aHalIn3a O1ieHKa CBS3U HA OCHOBE [IK-1
3aBHCUMOCTH MEXAY 00BEMOM CIIEJIKH U COBMECTHOT'O U3MEHEHUS
HU3MEHEHUEM 1IEHBI? 3HAUYECHUU

13 | Kakue Mepbl HEOOXOIUMO COOJTIOIaTh Hcnonp3oBaHue 3amuIEéHHBIX IK-1
npu paboTe ¢ KOH(MUACHIIHATHHBIMH KaHaJIOB U COOJIIO/ICHHE
JAHHBIMU? MIPaBUJI JOCTyIa

14 | Kakoii ”HCTpYMEHT IIO3BOJISIET CoBpeMeHHbIE TPOrpaMMHBIE [1K-1
3¢ (hekTUBHO 00padaThIBaTh OOJIBIINE Cpe/CTBa IS aHAIIM3a |
00bEMBI HHpOpMALH? BU3YaJIM3alMU JAaHHBIX

15 | [louemy Ba)KHO MCIIOJIB30BATH TOJIBKO YroOsl 06ecTieunTh [K-1

JIUIICH3UOHHOE MTPOrPaMMHOE
obecriedeHue B mpodeccuoHATEHON
NEeATEILHOCTH?

0€3011aCHOCTh, CTA0MIIbHOCTD
" COOTBETCTBHUEC HOpMaTI/IBHBIM
TpeOOBaHUSIM

ONEeKTPOHHBIA JOKYMEHT




