Oo0pa3oBaTenbHass nporpaMmma «®UHAHCOBbIE UHCTPYMEHTbI M HHU(POBbIE
TEXHOJIOTHMU AaHaJM3a» - EIUHCTBeHHas B Poccum mnporpamma JByX
KBaTM(UKAIMNA 10 MOJITOTOBKE CIEIUATUCTOB (pMHAHCOBOTO phIHKA. [Iporpamma —
OTBET Ha 3ampoc (PMHAHCOBOTO PHIHKA M €70 METAPETyJIsATOPa Ha YKOHOMHUCTOB:

® 00JIaIarOIINX Pa3BUTHIMU U (POBBIMH u AHATMTHYCCKUMU
KOMITETCHIIUSIMH;

® CIOCOOHBIX  MPOBOJAUTH  TJIYOOKHMHA  aHaIM3 C  HCIOJb30BaHUEM
KOMITBIOTEPHBIX TEXHOJIOTHH;

® 00OCHOBBIBATh CTPATETHH U PEIICHUs HA ((MHAHCOBOM PBIHKE.

32 4 roma oOyueHus 1o mporpamMme Bwl ocBoutTe mnpodeccruoHaIbHbIC
KOMIETCHIINA OAHOBPEMEHHO IO JBYM KBaTU(UKAIHAM (YKa3aHHBIM B TUILIOME O
BBICIIEM O0pa30BaHUN):

®* OCHOBHAas KBaJupukauus — OaxkajaBp IO HAMPABICHUIO TOATOTOBKHU
38.03.01 «DxoHoMmuka» (B COOTBETCTBUM C MpodhecCHOHATHHBIMU
crangapraMu «CrnenuaiucT pblHKA ILEeHHbIX Oymary, «CHenuanucT 1o
(bMHAHCOBOMY KOHCYJIBTUPOBAHUIO )

® JOMOJHUTEIbHAS KBATU(PUKAIHUSI — IPOTPAMMICT.

Crpaternueckuii naptaep nporpammsl — [TAO «MockoBckas Oupxar

PykoBoauTe b MPOrpamMMBbl:

XpycroBa Jlw6oBr EBrenbeBHa, K.3.H., JOIICHT
Kadbenper ¢uHAHCOBBIX PBHIHKOB U (PUHAHCOBOTO
WHXUHUPHUHTA, 3aMECTUTEIb 3aBEAYIONIEro Kadeapoil mo
y4eOHOM M y4eOHO-MeTonu4uecKkor padbore. ABTop Oosee
geMm 30 HAyYHBIX MyOJIMKAIMA B BEAYIIUX POCCUUCKUX H
3apyOeKHBIX IKypHAJIaX. YUYaCTHHUK W PYKOBOJIUTEIb
HAyYHO-UCCIIEIOBATEIHCKAX KOJUICKTHBOB,
BEITIOJTHSIOIIUX Pa0OTHl TI0 TOCYAAPCTBEHHOMY 3aJ[aHUIO
W 3aKa3y KPYIHBIX KOMIAHUH, B TOM YHUCIE, YIaCTHHKOB
¢buHaHcoBoro  peiHKA.  OMBITHBIM ~ METOOUCT U
pa3paboTuuk  00pa3oBaTENbHBIX MPOIYKTOB. ABTOD
y4eOHUKOB «DUHAHCOBBIC PHIHKNY», «BeHUYpHBIH OM3HEC
U ero (¢uHaHCHUpoBaHUe», «KopropaTuBHbIe (UHAHCH B
UG POBOI IKOHOMUKE).

CopykoBoauresb NPOrpaMMBbl:



Mapuu Urops JleonngoBuu, npeacenarens [IpaBnenns
HKO «HanmmnoHnanbHBIN KJIMPUHT OBBIN LIEHTPY.
BrimmyckHuk ®UHAaHCOBOTO YHUBEPCUTETA npu
[IpaButensctBe PD. MMmeer Oorarblii onmbIT pabOThl Ha
¢bunancoBom prike. C 2000 roga paboTaeT B CTPYKType
rpynmbl KoMnanuid « MockoBckasi Oupka», B TOM 4YHCIIE
PYKOBOAMJI JICHEXHBIM M CPOYHBIM pPbIHKaMU bupxu,
3aHMMaJICsl  pa3pabOTKOM UM BHEAPEHUEM  HOBBIX
WHCTPYMEHTOB Ha pblHKax rpynmnel. C 2022 rona
SABJISIETCS npeacenaTeaeM IIpaBienus HKO
«HannoHanpHbI KIMPUHIOBBIM LEHTP», KPYIHEHIIEH
HKO B Poccun.

BLIHyCKHI/IKI/I IMOCJI€ OKOHYAHUA IPporpaMmbl CMOI'YT:

® aHAIM3UPOBATh COCTOSHUE M KOHBIOHKTYPY (PMHAHCOBOTO PHIHKA U €ro
CeTMEHTOB C  MCIOJIb30BAHMEM  COBPEMEHHBIX MATEMATUYECKUX U
[IPOrpaMMHBIX METONOB, B TOM uuciie MM, Hewpocere U MAIIMHHOTO
o0yueHus;

® [IPOTHO3UPOBATH u MOJICJIUPOBATH B HEeJIsIX dbopmupoBaHUs
MHBECTUIIMOHHOTO MOPTHEIS U XEKUPOBAHUS PUCKOB;

® KOHCTpyUpOBaTh (PUHAHCOBBIE MPOJAYKTHI U  YCIyT'M Ha  OCHOBE
TPaIUIIMOHHBIX (PMHAHCOBBIX HHCTPYMEHTOB;

® CTaBUTHh W pElIaTh 3aJa4d MO NPUMEHEHUIO MPOrPaMMHBIX MPOJTYKTOB Ha
(bMHAHCOBOM DPBIHKE;

® pa3pabaThIBaTh M IPOCKTUPOBATH MPOrPAMMHOE 00eCIIeYCHIE HEOOXO0IMMOE
JUTSL peIeHUsT IPUKIIAIHBIX 3a7a4 B chepe ((UHAHCOBBIX PHIHKOB;

® pa3pabaThIBaTh AITOPUTMUYECKUE TOPTOBBIE CUCTEMBI

KiroueBble JAUCHUIINHBI IIPOTrPpaMMbl

Jlucyunaunol obs3amenvrou wacmu u npopus:

@UHAHCOBBIE PHIHKU

OUHAHCOBBIE TEXHOJIOTUH U (PUHAHCOBBIA MHKUHUPUHT
DKOHOMMKO-MaTeMaTHUECKOE MOJIEIMPOBaHNE Ha (PMHAHCOBBIX PhIHKAaX
@dyHIaMEHTaIbHBIN U TEXHUYECKUN aHaIn3 Ha (PMHAHCOBOM PBIHKE
WHBECTUIIMOHHBIE CTPAaTETUHU Ha PhIHKE LIEHHBIX OyMar

[TpousBoaHbIe (PMHAHCOBBIE HHCTPYMEHTHI M TOPTOBBIE CTPATETUU
[IpakTKyM 1O yIpaBieHHIO (PUHAHCOBBIMU AKTHBaMHU Ha (PMHAHCOBBIX
PBIHKAX

PeiHOK 11M(pOBBIX (PMHAHCOBBIX AKTUBOB

CoBpeMEHHBIE TUIATEKHBIE CUCTEMBI U TEXHOJIOTUH

MaremaTudeckasi TEOpHsI pUCKOB

AJTOPUTMBI U CTPYKTYPHI IAHHBIX B si3bike Python



ba3wr ganabpix 1 SQL
MamuHHOe 00yueHue

Jucyunnunol no evibopy:

HenentpanuzoBannbie punanchol (DeFi)
NudopmarimoHHO-aHATUTHIECKUE CUCTEMBI HA (PMHAHCOBBIX PHIHKAX
Opranuzarus AesITeIbHOCTH MOCKOBCKOW OMpKU
IIporpammupoBanue Ha VBA

KapbepHbie BO3MOKHOCTH BBINIYCKHUKA MPOrPaMMBbI

TpynoycTpoiicTBO B MHAHCOBBIX OpraHU3AIUSIX, HHBECTUIITMOHHBIX, OPOKEPCKUX,
CTPaxOBBIX KOMIAHUAX, OaHKAX, TOCYJAPCTBEHHBIX CTPYKTYpaX M PETYIUPYIOMIUX
OpraHax, »JSKOHOMHMYECKMX M  AaHAIUTHYECKUX  CIIyxk0aX KOMMEPUYECKUX
opraHuzanuid 000N  OTpacieBOM  NPUHAUICKHOCTH, SMHUCCHOHHBIX U
WHBECTUIIMOHHBIX MOJIPa3/ICJICHUSIX KPYIHBIX KOMIAHUN PEaTbHOTIO CEKTOpA.

Bosmoorcnvie oonorcnocmu:

(buHAHCOBBII aHATTUTHK

CHELUAINCT PhIHKA HEHHbIX Oymar, Tpeiaep
(vHaHCOBBII OM3HEC-TApTHEP N0 HanpasieHuto 1T
WHBECTUIIMOHHBIA KOHCYJIBTAaHT

CHEIUATKCT 110 aHAIKU3Y JIaHHBIX, OLIEHKE PUCKOB
(bMHaHCOBBIN PUCK-MEHEIKEP

POAAKT-MEHEKEP

Opranuszauuu, B KOTOPBIX MOKHO IPOWTH MPAKTHKY C IMOCIACAYIOIIUM
TPYAOYCTPOHCTBOM

Meeapezynamop u opeamst 20cy0apcmeenHol 81acmu:

bank Poccun

MunucrepctBo GpuHaHcOB PO

IIpaBurensctBO PO

denepanbHOE KA3HAYEUCTBO
PocdhuaMonnTOpUHT

MuHHCTEPCTBO Y3KOHOMUYECKOTO pa3BuTus PO

Dunancosvle UHCHUNYMbL:

MocxkoBckas 6upxa (Bxmrouas HPJI, HKII)
Coepbank

* Aunbpa-bank

* T-bank



Poccenbxo30ank

Hneecmuyuonnvlie komnanuu:

VYK «Anbda-Kanuram»
MNuaBecTUIIMOHHBIN XOIIUHT PUHAM
AJIOP

ATOH

BKC

KT dunanc

Kpynuvie komnanuu IT u npombluienno2o cekmopos:

Snpexc
Bxonrakte
Pocued b
[MTNUK
MTC
I"aznmpom
Os3on

YHuKaJbHbIC IPEUMYIIECTBA IPOTPAMMBI:

[Tomyuenune aAByx KBajnuuKauii B ogHOM guiuioMe (DKOHOMUKA;
MatemaTuka 1 KOMIIbIOTEPHBIE HAYKH);

Crenmanu3upoBaHHble [U(POBBIE HABBIKA Ui (UHAHCOBOTO pPBIHKA
(mporpammupoBaHue, paboTa C JAaHHBIMHU, TIOHHMaHUE OCHOB MAITMHHOTO
oOyuenusi, pabora ¢ SQL, XML wu napyrux). Marematudyeckue u [T
JUCIUTUTMHBL  TIpEnoAaroTcss mnpoduibHbiMU  Kadenpamu DOUHAHCOBOTO
YHUBEPCUTETA, MPETNOIaBaTEeNI KOTOPOM TIIyOOKO MOHUMAIOT MOTPEOHOCTH
CTYJIEHTOB-()MHAHCHUCTOB;

[Torenunanbabie padboromarenu (puHancoBord u UT-oTpaciu BKIIOUYEHBI B
oOpa3oBaTebHbIN MPOIIECC;

Crparernueckuii maptaep nporpamMmmbl — [IAO «MockoBckasi Oupkay;

EauncrBennas B Poccum mudpoBas VYueOHas Oupxa OUHAHCOBOrO
yHUBepcuTeTa, cosnaHHas coBMmecTHO ¢ [IAO «MockoBckas Oupxka» —
TUIOMIAKA MOJYYEHUS] YHUKATbHBIX TPAKTUYECKUX HABBIKOB

KonTakThl Kageapsl GMHAHCOBBIX PHIHKOB M (MHAHCOBOI0 MHKMHUPHUHIA:

Anpec: MockBa, Manelil 31aTOyCTUHCKHN NEPEYNOK, 7, cTp. 1

Odunmaneuerit caitt: http://www.fa.ru/org/chair/frifi/Pages/Home.aspx



Tenedonst: +7 (499)503-47-85; +7(499)503-4773
E-mail: dfrfi@fa.ru

Odunmansuas rpynna B Bkonrtakre: https://vk.com/depfmfi



