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1. Kparkas xapakrepucTHKAa JHCHUILIHHBI (MOAYJIs1)

PaGouas mporpamma IuCHUIUTHHEI (MOyIisi) «BBeneHne B MEKPOCTPYKTYpPY (DHHAHCOBBIX
PBIHKOBY» COCTaBJIEHA B COOTBETCTBUHU C (peliepalibHbIM T'OCYAapCTBEHHBIM 00pa30BaTEIbHBIM
CTaH/JIapTOM BBICIIETO oOpa3oBanms — OakanaBpuar mo HampasieHnuto 02.03.01 «Maremaruka u
KOMITBIOTEPHBIE HAYKW», Tpoduis «MaTemMaTHKa U UCKYCCTBEHHbBIN HHTEIUIEKTY, YTBEPKICHHBIN
nprka3oM MuHHCTEpCTBa HayKH U BbIciiero obpasoBanusi Poccuiickoit @enepanun Ne 807 ot
23.08.2017 rona.

N3yuenne mucuuruinHbl (Moayisi) «BBeneHrne B MUKPOCTPYKTYPY (DPMHAHCOBBIX PBIHKOBY»
dbopMupyeT y CTYICHTOB 3HAaHUS O MHUKPOCTPYKTypax (DMHAHCOBBIX PBIHKOB, YMEHHUIO
aHATM3UPOBATh KOJIMYECTBEHHBIC TOKA3aTeNM pPBhIHKA, €r0 JHKBUAHOCTb, a TAKXXE DPa3BHBAET
npodeccuoHanbHbIe HABBIKK 00YUaIOIIErocs.

MecTo JTUCUMILIIMHBI (MOXYJIS) B CTPYKTYpe 00pa3oBaTeibHOI MPOrpaMMbl

Hacrosimas aucuuruinia (MOAYJb) BKIIFOUEHA B YUEOHBIH IIJ1aH 10 TPOrpaMMe MOATOTOBKH
OakanaBpuata no HampasieHuto 02.03.01 «MaremaTuka U KOMIBIOTEPHBIE HAyKW», MPOodUiIb
«MaremaTika U UCKYCCTBEHHBIM MHTEIJIEKT» U BXOAUT B DaKyIbTaTUBHBIC AUCITUTIIINHBI.

Jucnunnuza (MOIyab) AOCTYIHA K M3YYEHHUIO Ha 2 WK 3 Kypce B 3 WM 5 ceMecTpe Ha
BbIOOp TMOCJI€ YCHEIIHOTO OCBOEHMSI JUCHMIUIMH  (Moxynei): «OCHOBbI  (DMHAHCOBY,
«Marematnueckuii aHamm3. Yacte 1», «Maremarndueckuid aHanu3. Yactes 2», «MareMaTudeckas
CTaTHCTHKAY.

Leab u3ydyeHus: JUCUMIIMHBI (MOAYJISI): 3aKI04YaeTcs B (POPMHUPOBAHUU Y CTYIEHTOB
HABBIKOB TIPOSKTUPOBAHHUS W aHaW3a S(P(QEKTHUBHBIX AJITOPUTMOB M CTPYKTYp MAHHBIX IS
pELIeHUs Pa3IMYHbIX 33]a4 IPOrPaMMUPOBAHUSA.

B pe3ysabrare ocBOeHHSsI AMCHUILIUHBI (MOAYJIs1) 00Y4YaIOIIMIICH JOJIZKEH::

3Hamb:

— OCHOBHBIE TIOHSATHUS U TEPMUHOIIOTUIO TEOPETHUYECKOW MHKPOCTPYKTYPhI (DMHAHCOBBIX
PBIHKOB;

— KIIIOYEBBIE MOJIETTH MUKPOCTPYKTYPBI PBIHKOB (MOJIeNb XeBura, Mojiens ['poccmana-
[ turnuima, ayKIIMOHHBIE PHIHKU U Jp.);

— ¢axTopbl, BIUSIONIME HA IJUKBUIHOCTh, TPAH3AKIIMOHHBIC H3ACPKKH U IICHOBYIO
3P PEKTUBHOCTH PHIHKA,

— O0COOEHHOCTH PBIHOYHOTO JTM3aliHA U MX BIMSHUE HAa KAYECTBO PHIHKA,

— OCHOBHBIE MPHUHIUIBI PAa0OTHl AITOPUTMHUYECKOW TOPTOBIM U BBICOKOYACTOTHOTO
TPEUUHTA;

— METO/IbI aHAJIM3a M KOJIMYECTBEHHBIE ITOKA3aTeN Ka4eCcTBa PhIHKA,

ymembp:

— aHaJNM3UPOBATh BIUSHHE PBIHOYHOM CTPYKTYphl Ha JHKBUAHOCTH, 3((HEKTUBHOCTH
1IEHOOOPA30BaHNUS U TPAH3AKIIMOHHBIE U3/ICPIKKH,

— TPUMEHTHh 0a30BBIE MOJIEIH MHKPOCTPYKTYpPHI UIS aHaIN3a MOBEJACHUS YYAaCTHHUKOB
PBIHKa,;

— WHTEPIPETUPOBATh  pPE3yNbTaThl  aKaJAEMUYECKHX  HCCIeNOBaHMNW B  00JacTu
MHUKPOCTPYKTYPHI ((MHAHCOBBIX PHIHKOB,

— OIICHWBATh ONTHUMAJIbHBIE CTPATETWH WCIOJHEHUS CAEJIOK C YYETOM pPBIHOYHOU
MUKPOCTPYKTYPBHI;

— WCIONIb30BaTh TEOPETHYECKHE MOJENTH Uil OOBSCHEHUS PHIHOYHBIX aHOMAIUNA U
0COOEHHOCTEH MOBEIEHUS YIaCTHUKOB;

enademo:

— HaBBIKOM aHAJIN3a MPOCTHIX IKOHOMUYECKUX MOJIETICH MUKPOCTPYKTYPHI;

— OIICHKOW JTMKBUIHOCTH Y TPAH3AKIIMOHHBIX U3/IEP’KEK HA PA3IMUHBIX THIAX PHIHKOB,
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— KPUTHUYECKUM YTEHUEM U MHTEPIPETALMEN HAYYHBIX CTaTEN IO MUKPOCTPYKTYPE;
— MPUMEHEHHEM 3HAaHUM JUIsl aHAJIM3a PEajbHbIX PHIHOYHBIX MEXAHW3MOB U TOPIOBBIX

CTpaTeruid.

2. TlepeuyeHb MIAHUPYEMBIX Pe3yabTATOB 00y4YeHUsI

Kommerenmuu, ¢opmupyemMbie B pe3ylbTaTe OCBOCHHS IUCIMILIMHBI (MOIYJS) IPH
MPOBEJICHUH YUE€OHBIX 3aHATHI B (hOpME KOHTAKTHOW paOOTHI 00YJAFOIIUXCS C TIEAarOTHICCKUMU
paboTHUKaMu YHUBEpCUTETa U B (POpMe CaMOCTOSATEILHOW PadOThI 00yUYarOIINXCS:

Komnerenuus

Conep:xxanue
KOMIETEeHIINH

Nuauxkarop
KOMIIeTEeHIIUH

IlepeyeHpb MIAHMPYEMBIX
pe3yJibTaTOB 00yUeHHs 1O
JucHMIInHEe (MOIYJIIO)

YK-1.

Crioco0eH ocymIecTBISATh
MIOUCK, KpUTHYECKHI
aHaJIN3 U CUHTE3
UH()OpPMALINH, IPUMEHSTH
CHUCTEMHBIN MOAXO/, JJIs
peUICHUA MMOCTABJICHHBIX
3ama4y

YK-1.1.

3HaeT MeTOo/IbI TONCKA U aHAN3a
nHpOpPMAaLUH B 001aCTH
HCKYCCTBEHHOT'O MHTEJJIEKTa, OCHOBHBIE
MPUHIUIB KPUTHYECKOH OLICHKH
HCTOYHUKOB WHPOPMAITUH U HX
PENeBaHTHOCTH.

YK-1.2.

YMeeT KpUTHYECKH OIICHUBATH
MCTOYHUKHU HH(POPMALIUU U
CHHTE3MPOBATh TAaHHBIC U3 PA3INYHBIX
WCTOYHMKOB ISl PELICHUS 3a/1a4,
MIPUMEHSTh CUCTEMHBIN MOIX0 K
aHaIN3y U PEHICHUIO KOMIUICKCHBIX
pooeM

YK-1.3.

Hmeet npakTHUECKHIA OTIBIT pabOTHI €
COBPEMEHHBIMH HHCTPYMEHTAMH U
TEXHOJIOTHAMH JUTE 00pabOoTKH
uHQopMayu, GOPMYyITUPOBAHUH U
CTPYKTYpHUPOBAaHUH 3a]1a4 Ha OCHOBE
NOJy4eHHOH HHpOopMaIun

OIIK-1.

CrocobeH HaXOIHTh,
¢dbopMyIupoBaTh U pemaTh
aKTyalbHbIC U 3HAYNMbIC
npo0JeMbl IPUKIIAIHON U
KOMITbIOTEPHOU
MaTeMaTHKH

OIIK-1.1.

3HaeT OCHOBHBIE METOIBI U ITOAXOIBI K
PELIEHUIO 3a/1a4 NPUKIATHON U
KOMIIBIOTEPHOU MaTEMaTHUKH, BKIIFOYast
aJrOPUTMBI, MATEMATHYECKOE
MOJIEJIMPOBAHUE U TEOPUIO
ONTUMHU3ALIUH, & TAKKE COBPEMEHHbIE
HHCTPYMEHTBI U TEXHOJIOTHH,
HCIIONIb3yeMBbIe B 3TOM 00JacTu

OIIK-1.2.

YMeeT aHanu3upoBaTh U
(hopMynHpoBaTh MaTEMaTHIECKHE
3aJ1a4¥, IPUMEHATh COOTBETCTBYIOINE
METOJbI U AJITOPUTMBI U1 UX PCUICHU,
a TaKKe WHTEePIPETUPOBATh U
MPECTaBIATh Pe3yJbTaThl B IOHATHOW U
JIOCTYIHOM opme

OIIK-1.3.

NmeeT npakTudeckuii ombIT paboThI HAJT
MPOCKTAMU WJIM UCCIICIOBAHMSIMU B
00J1aCTH TIPUKITATHON ¥ KOMITBIOTEPHOMN
MAaTE€MAaTHUKH, BKJIIOYasl y4yacTHe B
KOHKYpCax, OJIMMITHAIaX WA HAyIHBIX
MyOJIUKAITISX, T/I€ OBLUTH PEIICHBI
aKTyaJbHbIC U 3HAYMMBIE 3a/1a4
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IK-1.

CrnocobeH popmynupoBath
3aJa4i ¢ MaTeMaTHIECKOM
TOYHOCTEIO0, 000CHOBEIBATE
YTBEPXKACHUS CTPOTO H
aHaJN3UPOBATh
MOJTyYEHHBIE PE3YJIbTAThI B
00/1aCTH MaTEMATHUKU U
KOMITBIOTEPHBIX HAYK

IK-1.1.

3HaeT METOIbI U MOIXObI K
(hopMyJIMPOBaHUIO 3a/a4, a TAKIKE
OCHOBHBIE TIPUHIIMITBI MATEMATHIESCKOTO
JIOKA3aTeIbCTBA M aHAJIN3a PE3YJIbTATOB.

[K-1.2.

YMeeT KOppEeKTHO CTaBUTh U
(dhopMynHupoBaTh MaTEeMaTHYCCKHE
3a/1a4¥, TPUMEHSATH CTPOTHE METOIBI
JI0Ka3aTeNbCTBA U aHAIU3UPOBATh
TI0JTy4Y€HHBIE PE3YNbTATHI.

IK-1.3.

Hwmeet onbIT pabOTHI ¢ 3a1a4aMu B
00J1aCTH MAaTEeMAaTUKU U KOMITbIOTEPHBIX
HayK, BKJIIOUasi IPUMEHEHHUE
MaTeMaTHIECKUX METOJIOB JIJIST PEIICHUS
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 10 IToaroroBka x
MOJICITHPOBAHUIO ceMuHapy
TOPTOBBIX CTpPATETUH U 3ammTa MpoeKTa B
LIeH paMKax CeMHUHApOB

3 Junamuyeckue 4 4 10 IToaroroska k
CTpaTernu ceMuHapy

3ammra npoeKTa B
paMKax CEMHUHApOB

4 [IpuxamabIe BOIPOCHT: 4 4 12 [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 oucyunaunst (mooyns) (e 76
ak. u.)
Obvem oucyunaunvl (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 (PMHAHCOBOT'O PhIHKA

2 O06mre moaX0Abl K MOACTUPOBAHUIO WNudopmanus u nensr; PaBHoBecHe pallmoHAIBEHBIX
TOProOBBIX CTPATETUN U LIEH oxunannii (REE). Moxenu cTparerudeckoil TOpropiu:

AYKITMOHHBIE PHIHKU. TOProBiIs O PEIHOYHOH IIEHE,
paIoHaIbHbIE OXKUJIAHUS U MOJIETH CTPATErHUECKOM
TOPTOBIIU

3 JnHamuueckue crpaTerun Mogenu cTpaternueckoi Toprosiu: JJnHaMuueckue
cTparernd. JlnHaMHUYecKre TOPrOBbIe CTPATETUH

4 IIpukanHeie BOIPOCH: 00ecreueHmne JIMKBUIAHOCTH M aITOPUTMHUYECKAst TOPTOBIISL. JlMHaMU4ecKue

JIJMKBUIHOCTH, BBICOKOYAaCTOTHAA 1

anropuTMuueckast Toproist / Applied topics:

Liquidity provision, HFT and algorithmic
trading

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

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

Kaxaplii cTyqeHT B TedeHHE BCEro Inepuoja OOydYeHHs IMOJydaeT WHAWBUAYAIbHBIN
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIa K pecypcaM M3 J000i TOUKH, TJe €CTh MOJKIIoueHue K cetu VHTepHer,
KaK Ha TEPPUTOPUU YHUBEPCUTETA, TaK U 3a €T0 IPEICIIaMH.

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

Ocnosnasa tumepamypa:

1. Anexwun, b. V1. PeIHOK 1IeHHBIX OyMar : y4eOHHMK ¥ TPaKTUKyM 171 By30B / b. U. Anexum.
— 3-e u3n., ucnp. u gon. — Mocksa : UsznarenscrBo 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 VIS CPEIHEro MPoQecCHOHANTBHOI0 00pa30BaHus / MO peAaKIuei
U. YO. Escradneroit, . A. XKXwmoka, H. I'. UBanoBoii. — 2-¢ u3 ., mepepad. u gon. — MockBsa :
UznatensctBo HOpaiit, 2026. — 448 c. — (IIpodeccuonansuoe obpazosanue). — ISBN 978-5-
534-20179-6. — Tekct : anexTpoHHbIi // O6pa3oBarensHas wiardgopma FOpaiit [caiit]. — URL:
https://urait.ru/bcode/588549.

3. Muxaiinenko, M. H. ®uHaHCOBBIC PHIHKH U MHCTHUTYTHI : Y4eOHUK 11 By30B / M. H.
Muxainenko. — 3-¢ u3j., nepepad. u gorn. — Mocksa : M3gatensctBo FOpaiit, 2026. — 351 c.
— (Beiciiee oOpaszoBanme). — ISBN 978-5-534-16945-4. — Tekct : SneKTpOHHBIA //
Oo6pasoBarenbHas wiathopma KOpaiir [caiit]. — URL: https://urait.ru/bcode/582911.

4. Ackunamsu, B. M. UnBectunuu. Ilpaktuuyeckuit Kypc : yueOHUK 11t By30B / B. M.
Ackunamsu, B. @. MakcumoBa. — 3-¢ u3j1., mepepad. u qor. — Mocksa : M3parensctBo FOpaiiT,
2025. — 154 c¢. — (Boicmee obOpaszoBanme). — ISBN 978-5-534-18395-5. — Tekct
anekTpoHHbld  //  OOpazoBatenpHass  miatdpopma  FOpaitr  [caiit]. —  URL:
https://urait.ru/bcode/560079.

Jlono/IHUTe/ILHASA JIUTEPAaTYypa:

1. Tennona, T. B. MuBecTunyu : yaeOHUK U pakTUKyM Juist By30B / T. B. Ternosa. — 2-¢
u3l., nepepab. u jgon. — Mocksa : WUznarensctBo FOpaiit, 2024. — 781 c. — (Bricuiee
oOpazoBanue). — ISBN 978-5-534-18289-7. — TekcT : anekTpoHHbIN // OOpa3zoBarenbHas
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 gon. — Mocksa : U3znarenscrBo FOpaiit, 2025. — 497 c¢. — (Bsicmiee
oOpazoBanue). — ISBN 978-5-534-05683-9. — Tekct : anexkTpoHHbIN // OOpa3zoBarenbHas
iatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/562069.

6. MarepuaabHO-TeXHHYeCKOe obecreyeHmne

YHuBepcuTeT pacrnojaraeT MaTepuaibHO-TEXHUYECKOM 0a30i, COOTBETCTBYIOLIEH
JIeMCTBYIOIMM MTPOTHUBOIIOKAPHBIM MPaBUIaM U HOPMaM M 00ecrieunBaroNIeii MpoBeIeHUE BCeX
BUJIOB JIUCUUIUIMHAPDHOW W MEXJIWCUUIUIMHAPHOW MOATOTOBKM, MNPAKTHUYECKOH M HAy4YHO-
UCCIIEIOBATEIbCKON PaboT 00yJaromuxcs, MPeayCMOTPEHHBIX YU€OHBIM IIJIAHOM.

[TomeneHus1, KOTOpBIE MPEACTABIAIOT COO0H yueOHbIE ayIUTOPUH [Tl TPOBEACHUS 3aHATHI
JEKIMOHHOTO THIA, 3aHATHUM CEMHHApCKOro (MpakTUYECKOro) THMA, TPYIIOBBIX U
WHAUBUAYAJIbHBIX KOHCYJIbTALMN, TEKYIIIETO KOHTPOJISI U MPOMEKYTOUHON aTTECTalllH, a TaKkKe
MOMEIICHUS Il CAMOCTOATENIBbHOM paboThl M MOMEIIEHUS Il XpaHEHUS U MPO(UITAKTUIECKOTO
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oOciyxuBaHusl yaeOHoro obopynoBanus. [lomenieHrs yKOMITJIEKTOBaHbI CHEIIMATU3UPOBAHHON
MeOENbI0 U TEXHUYECKHUMH CPEJCTBAMHU OOYUYCHUS, CIYXKAIIUMHU JJIsl MPEACTaBICHUsT Y4eOHOM
nHpopMaIu OOJIBIION ayUTOPHH.

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

— CTOJIAMH U CTYJIbSIMU;

— KOMITbIOTEPHON TEXHUKOM;

— MEXaHWYEeCKHUMH KaJIbKYJISTOpaMHu;

— CIEUHMaTU3UPOBAHHBIM 000PYIOBaHUEM, BKIIIOUYAsl JEMOHCTPALlMOHHOE 000pYyI0BAaHUE.

[TomereHust 1J1E CAMOCTOATEIBHOM paOOTHI 00YJAIOIIMXCSI, B TOM YHCIIE TPUCIIOCOOTICHHBIE
JUISL MCTIONIb30BaHMsI MHBAJIMIAMH M JIMLIAMU C OTPAaHUYEHHBIMU BO3MOXHOCTSMH 3J0POBbS,
OCHAILEHbl KOMIBIOTEPHON TEXHUKOW C BO3MOKHOCTBIO MOJAKIIOUEHHS K ceTh «HTepHeT» u
oOecriedyeHHEeM  JIOCTyla B  JJIEKTPOHHYIO  HMH(OpPMalMOHHO-00pa30BaTEebHYIO  CpEeay
YHuBepcurera.

OOyyarommMcst MPeIOCTaBIAETCS JAOCTYN (B TOM 4YHCIE YJAlIeHHBIN) K pecypcam
WH(OPMAITMOHHO-TEIICKOMM YHHKAITMOHHON ceTH «HTepHET», IeKTPOHHBIM pecypcaMm (B TOM
Yuclie JJIEKTPOHHBIM OUOIMOTEYHBIM CHUCTEMaM, COBPEMEHHBIM NpO(decCHOHAIbHBIM 0a3zaM
JTAHHBIX ¥ UHOOPMAIIMOHHBIM CIIPABOYHBIM CHCTEMAaM):

Ne HaumeHnoBanue nmopraia Cceblika
(u3naHus, Kypca, 10KyMEHTA)
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. | ®enepanbhsiii moprai «Poccuiickoe oopazosanue" | https://www.edu.ru/

6. | Muadopmannonnas cucrema "Exaunoe okHo qoctymna | http://window.edu.ru/
K 00pa3oBarenbHBIM 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
MpPOrpaMMHOTO  OOecleyeHus, COBPEMEHHble mpodeccHoHanbHble 0a3bl  JaHHBIX U
MH(OpPMalLMOHHbBIE CIIPABOYHBIE CHCTEMBI:

HaumenoBanmne 110 IIpousBoacTeo JInnensuonnoe / cBOGOIHO
pacnpocTpaHsiemMoe

Onepauuonm,le CHUCTECMBbI:

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

bpaysepsi:

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 3apy0eKHOE CBOOOIHO PACIIPOCTPAHIEMOE
CopelliaSim 3apy0eKHOe CcBOOOJIHO 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. MeToauuyecKHe 1 OlleHOYHbIE MaTepHuaJabl
MeToanyecKkue YKazaHud AJad 06yqamumxcs1 110 OCBOCHMIO JHCIHUIIJINHBI (MO)ly.]'[ﬂ)

B nporiecce uzyuenust tucuurInHbl (Moayss) «BBeaeHrne B MUKPOCTPYKTYPY (PUHAHCOBBIX
PBIHKOBY» B paMKax TEKYIIEro KOHTPOJIS YCIIEBa€MOCTH MCIIOJB3YIOTCS Takue BUIBI ydeOHOU
paboThl, Kak JIEKIHsS, CEMUHAphl, ayIUTOpHAas paboTa U MPOEKTHI, a TAKXKE Pa3IMUHbIE BHJIbI
CaMOCTOSITENIbHOW paboThl 0Oyyaromuxcst MO 3aJaHHI0 TpernojaBaTeNs, HalpaBJCHHbIE Ha
pa3BUTHE  HABBIKOB  MPO(ECCHOHANBHOM  JIEKCHMKH,  3aKpeIyieHWe  MPaKTHUYECKUX
npodeCCHOHATBHBIX KOMIIETEHIINH, TOOIPEHNE HHUIMATHB.

Jlexyus — cHCTEMAaTHYeCKOe, IOCIEIOBATEIBFHOE, MOHOJOTHUECKOE  H3JI0KEHUE
npernojiaBaTesaeM yueOHOro Marepuana, Kak IpaBuilo, TEOPETUYECKOTI0 XapaKTepa.

B mpormecce neknmii peKOMEHIYETCsl BECTH KOHCHEKT JIEKIUH: KPaTKO M CXEMaTHYHO
(GUKCUpOBaTh OCHOBHBIE WIEH, BHIBOJBI M OOOOIIEHUS JIEKIMHU; BBIIENATH BaXXHBIC MBICIIH,
KJIFOYEBBIE CJIOBa W TepMUHBL. HeoOXOIMMO OTMETHUTH BOMPOCHI HJIM MaTepUaNbl, KOTOPBIC
BBI3BIBAIOT 3aTPYIHEHMS, U MONBITATbCS HAMTH OTBETHl B PEKOMEHJOBaHHOW JuTeparype. Ecnu
pa3o0paThCsi B MaTepuaie He YHaeTcs, CleAyeT CPOpPMYIHpPOBAaThH BONPOC M 3a1aTh €ro
IPEeMo/IaBaTes0 Ha KOHCYJIbTAI[MH WM BO BPEMsI CEMUHAPCKOTO (IIPAaKTUYECKOT0) 3aHATHSL.

Cemunap — 310 (hopma y4eOHOU NEeATeTbHOCTH, MPOBOANMAs B y4eOHOM 3aBEJICHHUH IO
PYKOBOACTBOM TMpEMOJaBaTeNis, T/A€ CTYACHTHI AaKTUBHO YYacTBYIOT B OOCYXICHHSIX,
MPAKTUYECKUX 3aJJaHMsIX U APYrux (popmax B3auMOACHCTBHUS.

Jns ycneurHoi moAroToBKM K CEMUHAPY PEKOMEHIYETCS 3apaHee 03HAKOMUTHCS C TEMOU
3aHATUA W OCHOBHBIMH MaTCpHalaMHu, 4T00Bl MMETHh BO3MOKHOCTH AKTHBHO y4aCTBOBAaTh B
obOcyxaeHnu. Takxke MOJIE3HO MOATOTOBUTH BOIMPOCHI U WU ISl OOCYKIEHUS, YTO MTOMOKET
rI1y0Ke MOHATh MaTepUal U MPOJIEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.
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Ayoumopnas paboma — akTHBHas paboTa CTyJCHTAa HA CEMHHApE, €ro OTBETHI HA BOIPOCHI
NpernoaaBaTessl U y4acTHe B TUCKYCCHU.

JIJ1sl yCHEeNIHOro y4acTusi B CEMUHAPE CTYCHTaM PEKOMEHIYETCsI 3apaHee 03HAKOMHTBCS C
TEMOH 00CYXK/IEHHS, MPOYUTATh HEOOXOAMMBIC MaTepUalbl U MOATOTOBUTH BOMPOCHL. BakHO
AKTHUBHO CITYIIATh U BOBJEKAThCS B JAUCKYCCHUIO, BHICKA3bIBasi CBOM MHCHUS M apPTYMEHTHPYSI HX.
[lpu oTBeTax Ha BOMPOCHI INPENOAABATENS CTOUT OBITh YBEPCHHBIM, YETKHM W JIOTUYHBIM,
OIMpPasCh Ha U3YYCHHBIN MaTepuall. Takke MMoJe3HO MOAICPIKUBAThH THAJIOT C OTHOKYPCHHKAMH,
9T00BI 000TaTUTH 00CYXKACHUE U PACIIUPUTH CBOM 3HAHUSI.

Ilpoexm — uccienoBareibckas padoTa 1Mo Kypey M IMpe3eHTAIMs pe3yJIbTaTOB.

JIJ1s yCcienrHo#M OJITOTOBKY K MPOEKTY PEKOMEHIYETCS: YETKO ONPEISIIUTh [IeTU U 337291
IIPOEKTAa; COCTABHUTH IUIaH PabOTHI, pa30MB MPOEKT Ha JTaIlbl ¢ YKa3aHUEM CPOKOB BBITOJIHEHUS
KaX/IOTO U3 HUX; UCIOJIb30BaTh pa3HOOOpa3Hble HCTOUHUKN MH(DOPMAIIMH U MHCTPYMEHTHI IS
HCCJICJIOBAHMSI TEMBI; PETYJISIPHO MPOBEPATH MPOTrPECcC ¥ BHOCUTh KOPPEKTHUBHI B TUIAH, €CIIH TO
HEOO0XO0INMO.

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

B nporuecce camocTosTensHON paboThl CTYAECHTHI B3aUMOJIEHCTBYIOT C PEKOMEHI0BAHHBIMU
MaTepHrajaMH P MUHUMAJIFHOM YYaCTHHU MPEToiaBaTels. 3a1aun CTyIeHTa BKIIOYAIOT paboTy
C KOHCHEKTaMH JeKIui (06paboTka TekcTa), HOBTOPHOE U3ydeHHE YUeOHbIX MaTEepHasIOB IIaHOB
¥ TE3MCOB OTBETOB, U3YUEHHUE JOMOJHUTEIBHBIX TEM, BHIIIOJHEHNE YI€OHO-NCCIIECAOBATEIBCKUX
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»

OrneHuBaHue YpOBHS Y4EOHBIX IOCTHIKEHHH, 00ydaromuxcs MO AUCHUIUIMHE (MOJIYIIO),
OCYIIIECTBIISIETCS B BUJE TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH U TPOMEKYTOUHOM aTTeCTaliHy.

IIpoMeskyTouHasi aTTecTanMs IO JUCUUILUIMHE (MOJYIIO) OCYIIECTBISIETCS B (opme
3auema, NpU STOM IIPOBOAMUTCS OL[EHKA KOMIETEHUUH, CPOPMUPOBAHHBIX MO JUCLMILIUHE.

Jns oueHMBaHUS TEKYIIETO KOHTPOJS YCIEBAEMOCTH M IMPOMEXKYTOYHOM aTTecTaluu
UCIIONB3YETCS IeCATUOAIUIbHAS IIKaja OIEHUBAHUS, KOTOpask COOTHOCHUTCS C TPaJWLMOHHON
NATUOAIIILHOM IIKAJION cienyromuM 00pa3oM, eciii MHOE HE yKa3aHo B CHi1a0yce NUCHUIUIMHBIL:

JecaTubannbuas IlaTrudanbHas OO0mas xapakTepucTHKA pe3yJibTaTa
Onenka 3a 3a4er
OLICHKA OLICHKA 00y4eHUs MO TMCHUTIMHE (MOIYJII0)
10 OTan4HO 3aureHo CTyZeHT MOJHOCTHIO BIAJCET 3HAHUSIMH,
9 OTIUYHO 3ayTeHo U3JI0O)KCHHBIMH B pa60qe1‘/'1 nporpaMmme, u
8 OTIM4EO 3auTeHo ry0OKO  ocMbIcisieT aucuumuHy. OH
CaMOCTOSITETTFHO u JIOTUYECKH

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, aKICHTHPYSI BHUMaHHE 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 METOaMHU
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
3a/a4d U BIIAJEET JIMIIb MUHUMAIbHBIM
HaOOpPOM METOJIOB HUCCITETOBAHNS.

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

Aynurtopnas 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 (punHaHcoBBIX 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 CTPYKTYpY Kypca
Bormpocsl 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 usnepkku TOProBiv HeCET UHBECTOP?

10. Hoquy CTPATCTUYCCKOC IMOBCACHUC BAKHO JIA 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 ep>kKu TOPTrOBIIH U UX U3MEpPEHUE.

IloBegeHYECKHE aCIEKThI TOPrOBJIN.

© OO N o a k~ wbh -

Ponp mapkeT-MelKepoB 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)?

DNEeKTPOHHBIA JOKYMEHT



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 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?

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 0kMIaHUSA U UX KPUTHKA.

CurHanbHbIe MOJIENH B (PMHAHCOBBIX PHIHKAX.

CpaBHEHHNE ayKIIMOHHOTO U AWJIEPCKOT0 MEXaHU3MOB.

WNudopmannonnas 3pPeKTHBHOCTh U IMIIUPHUYECKHE TECTHI.

© o N o g A~ w Db e

Crparernyeckoe pacKpbITHE HHPOPMALIUH.

10. TMoBenenne MHPOPMHUPOBAHHBIX U HEMH(POPMUPOBAHHBIX TPEHICPOB.
3. Moaenu cTpaTern4ecKoil TOproBJiM: JHHAMUYECKHE CTPATernu
Bormpocs! k cemunapy (10)

Yo oTaMyaeT JTMHaAMUYECKYIO CTPATETUIO OT CTaTUYECKON?

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?

Kaxk nrymoBbI€ Tpeiiiepsl BIMAIOT Ha paBHOBecHE?

UYro Takoe BpeMeHHas CTPYKTypa JIMKBUIHOCTH?

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 pacnpeesieHne opAepa BO BPEMEHHU.
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 A~ W

DOMITMpUYECKHE OIIEHKH BPEMEHHOT0 price impact.

10. JIunamuuecKkue MOJEIH B BICOKOBOJIATUIIBHBIX 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?

© 0o N o g A~ w b e

Kakue pucku cozgaer HFT niis peinka?

10. Kak perynupoBaHue BIUSET Ha AITOPUTMUYIECKYIO TOPTOBITIO?

Tempbl mpoekToB (10)

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

Ponp MapkeT-MeHKEPOB B aJITOPUTMUYECKOU CPELIE.
@OJI3MI-KPAIIN: IPUYUHBI U [TOCIIECTBUS.

PerynupoBanue anropuTMHUYECKON TOPTrOBIIH.

Crpareruu MUHUMH3AIUHN TPAH3aKIIMOHHBIX U3/EPIKEK.

JINKBUIHOCTH B MEepruOAbl pEIHOYHOI'O CTPECCA.

© O N o a k~ wbhE

Texnonornueckast uapactpykrypa HFT.

10. DOMnupuyeckuii aHaIU3 CIIPEIOB B YCIOBHIX aITOPUTMUYECKOIN TOPTOBIIH.

DNEeKTPOHHBIA 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 Lenp, 7OCTYIIHBIE PECYPCHI H VK-1
BBIOOPOM CTIOCO0a pelIeHUs BO3MOYXKHBIE OTPaHUYCHHS
9KOHOMHUYECKO! 3aaun’?

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 MEXTY OIlK-1
MOCTPOCHHUST MOACTH JMHAMUKH LEH? MIEPEMEHHBIMHU C TTIOMOIIBIO

(hopMaIbHBIX BBIPAKCHUI

9 | Kakoii moaxoa MpuMEHSeTCs IS Hcrnonp3oBanne OIIK-1
MPUOIMKEHHOTO PEIICHHS CIIOKHBIX WUTEPAIMOHHBIX PACUETOB C
ypaBHEHHH ¢ MOMOIIIbIO KOMITbIoTEpa? 3a/IaHHON TOYHOCTBIO

10 | Kakoii crioco0 nmpumensieTcst st [TocrerienHOE pactpenenenue [K-1
MHUHHMMU3ALUH TOTEPh IPH BHIITOJIHEHUH OIepaLuy ¢ y4ETOM peakLuH
KPYIHOH clienku? pbIHKA

11 | Yro He0OX0IMMO IPOBEPUTH, YTOOBI CooTBeTcTBHE pe3ysbTaTa [K-1
yOeIUTHCS B KOPPEKTHOCTHU PEIICHHS MCXOJIHBIM YCIIOBHSM H
3ajgaun’? Joruyeckas 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 Hcnosnp3oBanue 3amuIEHHBIX IK-1
npu paboTe ¢ KOH(MUACHIIHATHHBIMH KaHaJIOB U COOJIIO/ICHHE
JAHHBIMU? MIPaBUJI JOCTyIa

14 | Kakoii HHCTpYMEHT NIO3BOJISIET CoBpeMeHHbIE TPOrpaMMHBIE [1K-1
3¢ dhexkTUBHO 00padaThIBaTh OOJIBIINE Cpe/cTBa IS aHAIIN3a |
00bEMBI HHPOpMALH? BU3YaJIM3alMU JaHHBIX

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

JIUIICH3UOHHOE MTPOrPaMMHOE
obecriedeHue B mpodeccuoHATEHON
NEeATEILHOCTH?

0€3011aCHOCTh, CTA0MIILHOCTD
" COOTBECTCTBHUEC HOpMaTI/IBHBIM
TpeOOBaHUSIM

DNEeKTPOHHBIA JOKYMEHT
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