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1.

IlepeyeHb MUIaAHUPYEMBIX Pe3yJIbTATOB 00y4eHHS MO

ANUCHHUIIVIMHE, COOTHECCHHBLIX € INIAHUPYEMBIMHU pE3yjdbTaTaMu 0CBOCHUSA

Hucuumnuaa b1.B.01.J12.03.01 MouuTOopuHT (UHAHCOBBIX HOBOCTEH U
MH(POPMAILIMOHHBIX IIOTOKOB o0OecrneunBaeT (OPMUPOBAHUE Yy OO0yYaromuxcs

o0pa3oBaTeJIbHOI NMPOrPpaMMBbI

cleayrommx oonenpohecCHOHAIbHBIX KOMITETECHITUNA™:

OTd/ Kon HaumenoBanue Kon HaumenoBanue OOpa3oBaTe/IbHBII
TO®u |[KoMmereH| KOMIIETEHLUH HHIHKATOpa HHIHKATOpa pe3yJbTar **
PEKBU3HUTHI 107071 *x JOCTHXKCHUSA JOCTHXKCHHUSA
IC *x KOMIIETeHIHIl | KoMIereHuuii **
(npu **
Hanuuuu) **
- OIIK-6 [mocoben monmmari OIIK-6.2 cmomp3yer — an$-2. 3HaeT  METOMH
IPUHIMTIBL  PabOTh DEIICHHS TPUMEHEHUS
OBPEMEHHBIX JKOHOMHUYECKUX  [E€XHOJOTHH
TH()OPMAITHOHHBIX aJa4 COBPEMEHHBIY -1. Ymee]
FeXHOJIOT Ui I reXHIYECKHe 1CTIOJIb30BATh
1CTIONIb30BATh MX JUI pencTea KFeXHUYECKHE CPeCTBa
DEeLICHUSA 3a1ay tHQOpMalMOHHbIE Y-2. YMeeT NpPUMEHST]
TpoeccHOHATEHOM [e€XHOJIOTHH TH(pOpMaTMOHHBIE
1eATeNbHOCTH '€XHOJIOTHH
- IIK-2 [mocoben [IK-2.3  [Cobupaer pnanabig-9. 3HaeT  OCHOBH
TPOBOJUTH 1 BemeT 0a3bl N{IaKPOIKOHOMUKH,
MOHUTOPUHT KTHeHTaM MUKPOIKOHOMUKH,
KOHBIOHKTYPbI PBIHK: TIPOrpaMMHOM bunaHCOBOM
DAHKOBCKHX  YCIYT| KOMILIEKCE MaTeMaTuKy, TEOpH}
DBIHKA [CHHBI} BePOSITHOCTEM ¥
bymar, MHOCTPaHHO¥ MaTeMaTHIeCKON
BAJIIOTBI,  TOBapHO TaTHCTHKH
BIPHEBBIX PHIHKOB IK-2.8  [IpoBoaut 3-6.  3HaeT  OCHOBH
MOHHTOPUHT "pa’kIaHCKOTO,
TH)OPMAIIMOHHBIX [€MEHHOTO M TPYJOBOT
TCTOYHHKOB 1paBa, PETYIUPYIOIIN{
buHaHCOBOI brHAHCOBBIE
THQopMaK THOLICHUS
TOMOXO35ICTB !
pIdstone  Ha - cdepy
/TIpaBJICHUS]  JIMYHBIMK
WHAHCAMH
[IK-2.10  DpranuzoBbiBaeT B-1. 3Hael
TOJIepP’)KUBAET KOHBIOHKTYPY ¥
TOCTOSIHHBIX MeXaHU3MBI
KOHTaKTOB (YHKIMOHUPOBAHUS
DEHTUHTOBBIMH  DWHAHCOBBIX PHIHKOB
\T€HTCTBAMH,
\HATUTUKAMH
THBECTHIIMOHHBIX
praHu3alui,

KOHCAJITUHI'OBBIMH




praHU3aIHASIMH,
LY IUTOPCKHUMH
praHU3aIHSIMH,
[IEHOYHBIMU
bupmamu,
"OCyIapCTBEHHBIMH
i
MYHUIUITATEHBIMA
praHamu
yTIpaBIICHUS,
OIECTBEHHBIMU
praHu3aIusIMy,
pencTBaMu
MaccoBou
TH(OpPMAITHH,
TH(OPMAITMOHHBIM
, PEKIaMHBIMY
IrCHTCTBAMU

* ucyunnuna modcem hopmuposams KOMIEMeHYUI0 NOTHOCHBIO UTU YACTIUYHO.
**/Jonxncno coomeemcmeaosamy Ipunosicenuro 1 k obpazoeamenvrou npospamme

2. O0beM U MeCcTO IMCHUILIMHBI B CTPYKTYpe 00pa30BaTeIbHOM
NMPOrpamMMbl

OO6mumii 00beM TUCHIUTLITAHBIL:

2,00 3.e., 72 ak.4yac

KoHnTtakTHass paboTta oOyyaromuxcsi ¢ NpernojaBareieM MO BUAAM YYEOHBIX
3arsTHi: 20 aKk. yac Ha KOHTAKTHYIO paboTy ¢ MpernoaaBaTeNieM, U3 HUX 8 ak. Jac
Ha JICKIIMH U 8 aK. 4yac Ha MPAKTUIECKUE 3aHATHUS. 52 aK. yac Ha CaMOCTOATEIbHYIO
paboTy 00yUaronmxcs.

b1.B.01./12.03.01 MoHuTOpuHT (DMHAHCOBBIX HOBOCTEW M MH(DOPMALMOHHBIX
MIOTOKOB peaau3yeTcs Ha /-M cemecTpe 4-ro Kypca mocjie U3y4eHus: JUCIUILINH:

- MHBECTUITMOHHBIN MEHEKMEHT U yTpaBJeHHEe mopTdesem,

- (HAHCOBBINM MEHEKMEHT U aHAIN3 OAHKOBCKHUX Tapu(QOB.



3. CoaepikaHue M CTPYKTYPa AUCHMILIHHBI

3.1. CtpykTypa AUCHUILINHBI

Ouno-3aounas ¢popma oOyuenus

Ne n/n | HaumenoBanue O0beM JUCHUILIMHBI, ®opma
TeM M (MJIN) aK.yac TEKYILETro
paseion BCET'O KounrakTHasi paboTa o0yuyaommxcs CamocrosiTeIbHAas KOHTPOJIS
¢ mpenoaaBaTesieM IO BUIAM Y4eOHBIX padora yCHEBaEMOCTH,
3aHATHH HPOMEKYTOUHOMN
Ilepuoa TeopeTH4YecKOro 00y4eHus IHepuona aTTecTayu
NPOMEKYTOYHOM
aTTecTauuu
(ceccust)
3ausTus 3ausTus UK | KCP | K9 [Karrak|Kourp| CPxkp | CP3x | CP
JIECKIMOHHOI0| CEMHHAPCKOI0 0J1b
THIIA THIIA
JI BJI JIP 3
PA3JIEJI 1. TEOPETUKO-METO/JOJIOI' MYECKUE OCHOBbBI MOHUTOPUHI'A ®UHAHCOBBIX HOBOCTEU
Tema [[lonstue, KonTtponbHbIe
1.1 MCTOYHUKU 1 BOIIPOCHI,
CTPYKTypa 12 2 0 0 2 0 0 0 0 0 0 8 TeCTHPOBAHHE,
(1)I/IHaHC(1BBIX OKJIaIBI
HOBOCTEH
Tema |UHCTpYMEHTHI 1 KonTposibHbIE
1.2 |merons cbopa BOIIPOCHI,
(buHAHCOBBIX 12 2 0 0 2 0 0 0 0 0 0 8 paKTHICCKHe
HOBOCTEH 3aJaHus, TOKIaIbI
PA3JIEJI 2. OBPABOTKA 1 AHAJIM3 HOBOCTHBIX JJAHHBIX
Tema [Metomsl KoHTposabHbIE
2.1 bpalorkn 12 [ 2] o 0 2 | o] 0o 0 0o | o | g pompoch,
TCKCTOBBIX [MPaKTHYECKUE
maaHbeIX (NLP)




1711 PUHAHCOBBIX 3alaHus, JOKIaIbl
HOBOCTEU

Tema |Anamu3 KoHTposbHbIE

2.2 TOHAJILHOCTHU U BOIIPOCHI,
coObITHitHEI 8 0| 0 0 0 o 0o | o 0 0 0 g |mpaxTuuecKue
AHAJTA3 3alaHusI, JOKJIA b
(hMHAHCOBBIX
HOBOCTEU

PA3JIEJI 3. IPUMEHEHUE HOBOCTHOU AHAJIMTUKU B YIIPABJIEHYECKUX PEHIEHUAX

Tema [Acnonb3oBanue KonTposibHbIE

3.1 HOBOCTHOU BOTIPOCHI,
AHAJIFTHICH B 12 2 0 0 2 0 0 0 0 0 0 8 |MpaKTuuecKue
YUpaBICHA 3alaHusl, JOKJIa IbI
[PUCKAMU U
TpeiauHre

Tema |[MoHHUTOPUHT KoHTposbHbIE

3.2 MH()OPMALTMOHHBIX BOIIPOCHI,
HOTOROB AU 12 0 0 0 0 0 0 0 0 0 0 12 [MpaKTHICCKHE
PHUHATHS 3aIaHMsl, IOKJIAIbI
CTPATCTUYCCKUX

CLIEHUN
[IpomexyrouHas 3auer
aTTecTAIS 0 0 0 0 0 0 0 0 4 0 0 0
Hroro 68 | 8| 0 0 8 | 0| 0| 0 4 0 0 | 52
I/Icnwlwye/wble COKpauierus.

JI — nexumu - 3aHATHSA, IpelycMaTpHUBAIOIIUE IIPEUMYIIECTBEHHYIO lepefady yuyeOHoH MH(OopMauyu oO0ydJaromMcsl NeJarorndeCkuMu pabOTHUKaMH OpraHu3aluu U (Win)
JIMLAMH, TPUBJIEKaEMBIMH OpraHu3alyeil K peain3anny o0pa3oBaTesIbHBIX IIPOrPaMM Ha MHBIX YCIOBHSX, ).

BJI — Bugeo mekum.
JIP — nabopaTopHble

padoTHI.

13 — npakTHyeckue 3aHATH (32 UCKIFYECHHEM JIAO0OPATOPHBIX padoT).
UK — naauBUIyaTbHBIC KOHCYIIBTAIIHH.
KCP — KOHTPOJIb CAMOCTOSTEIBHON PabOTHI

KD — koHcynmpTamm

nepen 9K3aMCHOM

Kartok — koHTakTHas paboTa Ha aTTeCTAllMIO B TIEPHOJ dK3aMEHAITMOHHBIX CECCUI




KoHTpoJIb - KOHTaKTHAs pabdoTa Ha aTTECTALMIO B IEPHOJ SK3aMEHAIIMOHHBIX CECCHH IS 3a09HOHN (HOPMBI 00yIeHHUS
CPxp — camocTosTensHas paboTa Ha MOATOTOBKY KypCOBOM pabOThl/ KypCOBOTO IPOEKTA.

CPsk — camocTosTenpHas paboTa Ha MOATOTOBKY K 9K3aMEHY.

CP — camocTosiTensHast paboTa B ceMecTpe Ha TIOATOTOBKY K yIEOHBIM 3aHATHSIM.



3.2. Coaep:xanue TUCHUILINHBI

PABJAEJ 1. TEOPETHKO-METOAOJIOI'MYECKHE OCHOBBI
MOHUTOPUHT' A ®PUHAHCOBBIX HOBOCTEM

Tema 1.1. IlonsiTHe, HCTOYHMKH U CTPYKTYpa (PUHAHCOBBLIX HOBOCTEH.
OIIK-6.2, I1K-2.3, [1K-2.8, [1K-2.10

[lonarue (pUHAHCOBO HOBOCTH KaK MCTOYHHMKA aJIbTEPHATUBHBIX JAHHBIX JJIS
NPUHATHS MHBECTUIIMOHHBIX M YIIPaBICHUECKUX pemieHud. OTiaumdue (UHAHCOBBIX
HOBOCTEH OT 0O0IIel ’KoHOMUYeckor uH(popmaruu. Knaccudukarus (GuHaAHCOBBIX
HOBOCTEH: TI0 UCTOYHUKaAM (O(HITMaIbHbIE COOOIICHUS PETYISITOPOB, KOPIIOPATUBHAS
otuéTHOCTh, CMMU, colMaibHBIE CETH, TeJlerpaM-KaHajbl, OJOTH 3KCIEPTOB), IIO
CTEIICHH JIOCTOBEPHOCTH (BepH(UIIMPOBAHHBIC, HEMPOBEPEHHBIC, (EHUKOBBIEC), IO
BPEMEHHOMY TOPH3OHTY (OIepexaroliye, TEeKyIlIue, 3amnasiapiBaroiniye). CTpykTypa
HOBOCTHOI'O TIOTOKA: 3arojIOBOK, JaTa M BpeMsl MyOJUKallui, UICTOUYHUK, aBTOP, TEJIO
HOBOCTH, MeETaJlaHHble (Ter", KaTeropuu, TOHAIBLHOCTh). OCHOBHBICE MHPOBBIE
MocTaBIIMKKA (puHAHCOBBIX HOBocTel: Bloomberg, Reuters, Dow Jones, FactSet,
Moody's  Analytics. Poccuiickue ucrounuku: Wurtepdakc, TACC, PBK,
«Kommepcants», «Begomoctny, opuruansueie caiitel banka Poccun, Munduna PO,
MockoBckoir Oupku. OCOOEHHOCTH HOBOCTHBIX ITOTOKOB B COIIMAJIBHBIX CETAX
(Twitter/X, Telegram) u ux BAMsIHUE HA PHIHOYHBIE KOTUPOBKU. [IpoOnema eikoBbIx
HOBOCTEHN U PHIHOYHBIX MaHUMYJAIUNA. KpUTepru OlleHKHA KauecTBa U JOCTOBEPHOCTH
(MHAHCOBBIX HOBOCTEH.

Tema 1.2. UHCcTpYMeHTBI M MeTObI cO0Opa puHaHcOBbIX HOBOcTeH. OIIK-
6.2, IIK-2.3, [1K-2.8, I1K-2.10

MeTtonb! coopa (pMHAHCOBBIX HOBOCTEW: pyYHOH MOHUTOPUHT, RSS-nentsr, API
HOoBOoCTHBIX arperatopoB (News API, GDELT, Event Registry), BeO-cKkpanuHr
(mapcunr) caitoB puHancoBsix CMU. O030p cnenuanu3upoBaHHbIX MIATHOPM I
MoHuTopuHra: Bloomberg Terminal, Refinitiv Eikon, FactSet, Thomson Reuters
News Feed, Dow Jones Newswires. Poccuiickue mmargopmeri: CKAH-MuTepdaxc,
Menuanorusi, Brand Analytics. UncTpymeHThI 11t cOOpa HOBOCTEM U3 COIMATIBHBIX
cereii: Twitter API, Telegram API, mapcunr Telegram-kananos. Opranuzanus
MOTOKOBOT'O IOJyYeHHMsI HOBOCTEH B peanbHOM BpeMenu (real-time news feeds).
ABTOMaTH3aIMs cOoOpa HOBOCTEH C HMCIOJIb30BaHHeM Python (O6mbmmoreku requests,
BeautifulSoup, Selenium, tweepy, telethon). XpaHeHWEe HOBOCTHBIX JIaHHBIX:
pemsimuonnble  0a3pl  gaHHBIX  (PostgreSQL), NoSQL-6a3p1  (MongoDB s
HECTPYKTYPUPOBAHHBIX NaHHBIX), BpeMeHHbIe psjbl (InfluxDB). [Ipobnemsr ouncTku
U TpenoOpadOTKM HOBOCTHBIX JIAHHBIX: YJAJICHHE JyOJIMKATOB, WCIPABICHUE
oIKO0K, GUIbTpaLKs ciama v QeiikoB.

PA3JEJI 2. OBPABOTKA U AHAJIN3 HOBOCTHBIX TAHHBIX
Tema 2.1. Metoasl 00padoTknm TekcTOBbIX JaHHbIX (NLP) naasa
¢punancoBbix HoBoctei. OIIK-6.2, ITK-2.3, ITK-2.8, [1K-2.10



Benenue B 006paboTky ecrectBeHHoro s3bika (Natural Language Processing,
NLP) npumMeHuTenbHO K (DUHAHCOBBIM TEKCTaM. OTallbl NPeaoOpadOTKH TEKCTa:
TOKeHHU3aIus (pa30MeHNe Ha CIOBa W MPEMIOKEHUs), JEMMATH3aIUus U CTEMMHHT
(mpuBeneHWE CIOB K HadaJlbHOW (opme), yaaleHue CTOI-CIOB, (UIBTPAIUS IO
yactsaMm peun (POS-tagging). Bexropuzamnus tekcra: metoasl Bag-of-Words, TF-IDF
(Term Frequency-Inverse Document Frequency), Word2Vec, GloVe, BERT
(Bidirectional Encoder Representations from Transformers). Brigenenue cyiiHocTeit
(Named Entity Recognition, NER): pacno3HaBanne KoMITaHui, (PUHAHCOBBIX
nokasaresei, JaT, reorpa@uueckux Ha3zBaHuM, UMEH moaeld. OUHAHCOBBIE CIOBApU:
Loughran-McDonald, cienmanbHbie CIIOBapH JIJIsl aHAIM3a TOHAILHOCTH B (DHHAHCAX.
Tematuueckoe monemupoBanue (Latent Dirichlet Allocation, LDA) mnst BeimeneHus
KJIFOYEBBIX TEM W3 MOTOKA HOBOCTEW. [IpuMeHeHue perynspHbIX BhIpaKEHHUM (regex)
JUTsT  M3BJICUEHUs (PUHAHCOBBIX TOKa3zaTenel (MpuObLIb, BBIPYYKA, JTUBUICHIIBI,
MYJTbTUTUTHKATOPHI).

Tema 2.2. AHaJU3 TOHAJBHOCTH M COOBITHHHBIA aHAIN3 (PUHAHCOBBIX
HoBocteii. OIIK-6.2, I1K-2.3, I1K-2.8, I1K-2.10

Metonpl aHanu3za TOHaJbHOCTH (sentiment analysis) s (UHAHCOBBIX
HOBOCTEM: JIEKCUKOHHBINA MOJX0J (Ha OCHOBE CJIOBaped TOHAJIBLHOCTH) M MOAXOJ Ha
OocHOBe MamuHHOTO 00y4yeHus: (ML). [locTtpoeHue nHaexca HOBOCTHOTO HACTPOEHUS
(News Sentiment Index). bunapnas (mo3utub/HeratuB), TepHapHas (+1/0/-1) u
mkanbHas (oT -1 g0 +1, ot 0 mo 100) onenka ToHanbHOCTU. CreUATIU3UPOBAHHBIC
monenu nisi ¢unancoBoro NLP: FinBERT (agantauust BERT mist dpunancoBbIX
TEKCTOB). AHaln3 BIUSHUS HOBOCTHOW TOHAJIBHOCTH HAa JIBH)KCHUE LIEH aKIHii,
BOJIATUJILHOCTH U 00BbeMbI TOproB. CoObITHIHBIN aHanu3 (event study): MeTomoorus
OIICHKHU PEaKIIMy PhIHKA HA KOHKPETHBIE HOBOCTH (ITyOJIMKAIMs OTYETHOCTH, PEIICHUS
IIEHTpaJdbHbIX 0OaHKOB, M&A cAenku, TeomnmojJuTHYecKue coObiTus). Pacder
AHOMaJIbHOM JOXOJHOCTM M KyMYJISTUBHOW aHoMmanbHOM mgoxojnHocT (CAR).
OrpanuyeHus aHaln3a TOHAJIBHOCTHU: CapKa3M, HPOHUS, KOHTEKCTO3aBHCUMOCTD,
MHOT'03HaYHOCTb TEPMUHOB.

PA3JEJ 3. NMPUMEHEHHME HOBOCTHOW AHAJIUTUKH B
YIIPABJIEHYECKHUX PEHIEHUAX

Tema 3.1. Ucnioib30BaHMe HOBOCTHOM AHAJUTHKH B YIIPABJCHUU PUCKAMU
u Tpeiiaunre. OIIK-6.2, I11K-2.3, I1K-2.8, [1K-2.10

[IpumeHeHe HOBOCTHOW aQHAJUTUKA B  YOPaABJICHUU PBIHOYHBIMH U
KPEAUTHBIMU PUCKaMU: paHHee OOHApYKEHHE KOPHOPATUBHBIX COOBITUH (CyaeOHbIE
WUCKH, DKOJOTHYECKHWE  WMHIIMACHTBHI, CMEHa  PYKOBOJCTBA),  MOHHUTOPHUHT
penyTanuoHHbIX puckoB. HoBocTHbIe mHAMKATOPHI KpeauTHoro pucka (Credit Default
Swap — CDS) u BepositTHOCTh aedonra. IlocTpoeHne mamoOOpaoB I OTACHA
PBIHOYHOTO pUCKAa W TPEHACPOB: BH3yaln3allisi MOTOKOB HOBOCTEH, TOHAJIBHOCTH,
aHOMaJIMA. AJTOPUTMHYECKAass TOPTOBIII HA OCHOBE HOBOCTHOW AHAJUTHUKU (NEwWS-
based trading): crparerum ciemoBaHMsS 3a HOBOCTHBIM HMMITYJHCOM (momentum),
CTpaTermu OTCKOKa OT mnepenpomaHHocTu (reversal). KonmuecTBeHHass oreHKa

10



TOPrOBbIX CHUTHAJOB HAa OCHOBE HOBOCTEH. PoOJb HOBOCTHOW aHAJIUTUKU B
BbicokouacToTHOM ToproBie (HFT). Keiicel ycremHoro npumMeHeHus: XeIK-(QoH bl
Renaissance Technologies, Bridgewater Associates, Two Sigma.

Tema 3.2. MoOHUTOPUHI HHGPOPMANUOHHBIX IMOTOKOB JJIA TNPUHATHUSA
crpareruyeckux pemenuii. OIIK-6.2, I1K-2.3, I1K-2.8, [1K-2.10

Opranu3zanusi CHICTEMbl MOHUTOPUHTA (PMHAHCOBBIX HOBOCTEH HA MPEANPHUSITHH:
onpenenenue nened u KPI mMonutopunra, BeIOOp HMCTOYHHKOB M HHCTPYMEHTOB,
HACTpoOiika TpurrepoB omoBemieHus. llocTpoeHne HOBOCTHOTO jgamdopaa Jamis
PYKOBOJICTBA: KIIIOUEBbIE COOBITHS, TOHAJIBHOCTH IO OTPACHsIM W KOMITAHUSAM,
aHoManuu. MHTerpanus HOBOCTHOM aHAJIUTHUKU C CHCTEMOM YIIPABIICHHS PUCKAMH
(GRC) u ERP. Hcnonp3oBaHre HOBOCTHBIX JAHHBIX IJIsI CTPECC-TECTUPOBAHUS H
CIIEHAPHOT0 aHa/Iu3a. MOHUTOPUHT KOHKYPEHTOB U PHIHOYHOU CPEIbl: OTCIC)KUBAHUE
HOBOCTEHl O KOHKYpEHTax, KJIMEHTax, IOCTaBIIMKax, peryistopax. llpumenenue
6onpinx s36IK0BBIX Mojieneit (LLM, skmtouast ChatGPT) B ¢punaHcoBOM aHamuTHKE.
OTUYeCKUE U PETYNATOPHbIE OIPAaHWYEHMSI HCIIOJIb30BAHMS HOBOCTHOM AaHATUTHKHU
(uHCainepckas undopmarusi, konpunenuuanbHocts, GDPR, 152-®3). [TepcriekTuBbI
pPa3BUTHUSA: CUHTE3 HOBOCTHOW aHAJIMTHUKU U albTEPHATUBHBIX JAHHBIX (CIIyTHHUKOBBIE
CHUMKH, T'€0JIOKAIUs, TPAH3aKIIMOHHBIE JaHHbIE).

4, Tunbl OLCHOYHBIX MaTe€pHuajioB, MIOKa3aTC/JIn U KPUTCPUH
Oll¢cHUBaHUdA

4.1. Ouenounble Matepuasbl 1o jgucnumumHe  b1.B.01.J12.03.01
MOHUTOPUHT (PMHAHCOBBIX HOBOCTEN U MHPOPMALMOHHBIX MOTOKOB 00ECIIEUNBAET
BXOJSIT B COCTaB OIEHOYHBIX MAaTEPHAIOB MO 00pa30BaTENBbHON MporpaMMe.
COBOKYIMHOCTh OIEHOYHBIX MAaTEpPHAIOB IO BCEM JUCIHUILTUHAM (MOIYJISM)
0o0pa30BaTeNbHON MPOTPaMMBI COCTABIICT (POHJ OIEHOYHBIX CPEACTB (Hanee —
DOC). ®OC ucnonp3yercsa Npu NPOBEACHUN TEKYIIET0 KOHTPOJS YCIEBAEMOCTH
Y TIPOMEXKYTOYHOU aTTeCTAllMU OO0YYaIONINXCs C LEIbI0 OLIEHUBAHUS JTOCTHKCHHUS
00y4aroIMMUCS MIAHUPYEMBIX Pe3yIbTaTOB O0YyUEHUS.

4.2. ®OC pazpaboTaH Kak KOMIUIEKC MPOBEPOUYHBIX 3aJaHUN Pa3TUYHOTO
TUTIA U YPOBHSI CJIIOKHOCTH, BKJIIOYAET KPUTEPHUH U IIKAJIbl OICHUBAHUS, a TaKXKe
«KJIIOUN» MpaBuwiIbHBIX 0TBETOB. POC dopMupyeTcsi Kak OTACNbHbIN JOKYMEHT U
XpaHUTCS B 3JEKTPOHHOM Buje, AocTyn kK ®OC npeaocTaBieH OrpaHUYEHHOMY
KpYTY JIHII.

4.3. Jlns camocTosiTeIbHOM pabOThl 00YyYalOmUXCs MPU TOJATOTOBKE K
TEKyIIeMy KOHTPOJIIO YCIIEBAEMOCTH M MPOMEKYTOYHOW aTTeCTallid B pabOdMX
nporpaMmax IJUCIHIUIAH pa3MEIIeHbl THUIOBBIE MPOBEPOYHBIE 3aJaHMsI, KOTOPBIC
MOKHO YCIIOBHO pa3JeNuTh Ha 3aJaHUS 3aKphITOr0, KOMOWHUPOBAHHOTO U
OTKPBITOTO TUTIOB.

3amaHusl 3aKpBHITOTO TUIA — 3TO TECTOBBIC 3aJaHUS, B KOTOPBIX KaXKIbIA
BOTIPOC  COMPOBOXKIAETCS TOTOBBIMH BapHaHTaMH OTBETOB, U3 KOTOPBIX
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HE0OXOAMMO BBIOPATH OJWH WJIM HECKOJBKO MPABUIBHBIX.

3amanusi KOMOMHUPOBAHHOTO THIIA — JTO TECTOBBIE 3a/laHUs, B KOTOPBIX
KaXIbIii BOTPOC COIMPOBOXKIAETCS TOTOBBIMH BapHaHTaMU OTBETOB, U3 KOTOPBIX
HEOOXOJMMO BBIOpaTh OJIWH WM HECKOJHKO MPAaBHIBHBIX W OOOCHOBAaTh CBOM
BBIOOD.

3amaHusi OTKPBITOrO TUIA — ATO 3aJaHMs, B KOTOPBIX Ha KaXKIbIM BOMPOC
JOJHKEH OBITh TIPEJTIOAKEH pPa3BepHYTHIE OOOCHOBAHHBIN OTBET.

B 3aBucuMocTM OT THMa 3amaHUAS PEKOMEHIOBAHBI  OIPEACIICHHAS
MOCJIETIOBATEILHOCTD BBITTOTHEHHUS M CCTEMa OIICHUBAHUS BBITIOJHEHUS 3a/T1aHHM.
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4.4. Tunbl 3a1aHN, CIICHAPUU BBITIOJIHEHUS, KPUTEPUH OLICHUBAHUS

TUIT 3AJIAHMA MHCTPYKLIMA CHHEHAPHUU BBIITIOJIHEHUM A KPUTEPUM OLIEHMBAHNWA
3ananne 3akpeiToro tumna cllIpounTaiite TEKCT, (1. BuumarenbHO mpounTarh TEKCT 3amaHus  MOTBET CUUTAETCS  BEPHBIM, €CIy]
BbIOOPOM OJITHOTOBBIOEpUTE IIPAaBUJIbHBIIIOHATE, YTO B KAYECTBE OTBETA OXKHJAETCS TOJIBKO OJUHIPAaBUIBHO YKa3zaHa Ludpa nim 6yksa
NpPaBUWIBHOTO  OTBETa  U30TBET 13 TIPE/JIO’KEHHBIX BAPUAHTOB.

HECKOJIBKUX BapUaHTOB 2. BuumarensHo IIPOYUTATh IPEeJI0KEHHbIE
MPEIOKEHHBIX BapHUaHT-ThI OTBETA.

3. Br16path 01uH BEpHBIN OTBET.

4. 3anucath  TOJBKO  HOMEp  (wiM  OYyKBY)

BBHIOPAHHOT'O BapHaHTa OTBeTa (Hanpumep, 3 win B).
3ananue 3akpelToro tuna Hallpounraiite  teker  ul. BuumarenbHo npounTarh TEKCT 3ajaHus  MOTBET CUMTAETCS  BEPHBIM,  €CIy]
YCTAaHOBJICHHE COOTBETCTBUS [yCTAHOBUTE COOTBETCTBHE [IOHATh, YTO B KA4yeCTBE OTBETAa OXHJIAIOTCS MAapHINIPaBHIBHO YKa3zaHbl LUGPBl  WIH

HIIEMEHTOB. OYKBbI

2. BuumarensHO ipounTath 00a CriMcKa: CucoK 1 —

BOINPOCHI, yTBEPKIACHUSA, (PaKThl, TOHATUS U T.1.;

CIIUCOK 2 — YyTBEPXACHUSI, CBOIICTBA OOBEKTOB U T.JI.

3. ConocTaBUTh AJIEMEHTHI CIIUCKa | ¢ 3JIeMEeHTaMH

crvcka 2, chopMUpPOBaTh Mapbl 3JIEMEHTOB.

4. 3anucate mnonapHo OykBel U uudpel (B

3aBUCUMOCTH OT 3aJ[aHHs) BApUAHTOB OTBETa (HAaIIpUMep,

Al unmn b4).
3ananne 3akpeitroro tuma cl[IpounTaiite TEKCT,|1. BHumarenpbHO TpouMTarh TEKCT 3amaHus HOTBET CUUTAETCS  BEPHBIM, €CIH|
BHIOOpOM HECKOJIbKUXBBIOEpUTE NPaBUIbHBIEMIOHATh, YTO B Ka4eCTBE OTBETA OXKUAAETCS HECKOJIbKOIPAaBUIBHO YCTaHOBJICHbI BCE
NpPaBWIBHBIX  OTBETOB  M3(0TBETHI MPaBUIHHBIX OTBETOB M3 MPENIOKEHHBIX BAPHAHTOB. COOTBETCTBHUS (MO3UIIMKA W3 OIHOTO)
HECKOJIBKUX BapUaHTOB 2. BuumarensHO IPOYUTATh MPEUIOKEHHBIECTON0a BEPHO  COIMOCTABIEHBI €
MPETOKEHHBIX BapHaHT-ThI OTBETA. MO3UIHSIMHU JIPYTOTO)

3. BbIOpaTh HECKOIBKO MPABUIBHBIX OTBETOB.
4. 3anucath  TONbKO HOMepa (WiM  OYKBBI)
BHIOpaHHOTO BapuaHTa oTBeTa (Hampumep, 1 4 nim A T).
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3ananue 3akpelToro tuna HallpounTaiite  Texkct  ul. BHumarenbHo mnpouurtarh TeKCT 3anaHus HMOTBET CUMTAETCS  BEPHBIM,  €CIy|
YCTaHOBJICHHE YCTaHOBUTE MOHATh, 4YTO B  KAuecTBE OTBETa  OXKUAACTCANPABHIBLHO yKazaHa BCH
[10CJIe10BATEIbHOCTH 110CJIEJ0BATEILHOCTh [10CJIE10BATEIBHOCTD JJIEMEHTOB. [10CJIe10BATENbHOCTD LU(D
2. BuumarensHO pOYUTATh MIPEUI0KEHHBIE
BapHUaHThl OTBETA.
3. [TocTpouTh BEpHYIO MOCIEAOBATENBLHOCTh U3
MPE/IOKEHHBIX HJIEMEHTOB.
4. 3amucarh OyKBBI/IUGPHI (B 3aBHCUMOCTH OT
3aJlaHus) BapUaHTOB oTBEeTa B HYXHOH
rmocJeoBaTeabHOCTH (Hanpumep, bBA wimm 135).
3ananue [TpounTaiite TEKCT, (1. BuumarensHO mpounTaTh TeKCT 3amaHus HMOTBET  CUMTAETCS  BEPHBIM,  €CIH|
KOMOMHUPOBAaHHOTO THIIA CBbIOEpUTE IPAaBUJIBHBIIOHATh, YTO B KAUECTBE OTBETA OXHJIAETCS TOJIBKO OJMHIIPAaBUWIBHO YKazaHa Iudpa nin OykBa
BHIOOPOM OJTHOTOOTBET u 3aMUIINTEN3 MTPEUIOKEHHBIX BAPHAHTOB. W [IPUBEJICHBI KOPPEKTHBIE apryMEHTHI,
[pPaBUIbHOIO  OTBETa  U3@APTYMEHTHI, 2. BuumarensHo pOYUTATh IpeJI0KEHHBIEUCIIOIb3yeMble IIPU BBIOOpE OTBETA
MPEIO’KEHHBIX M0OOCHOBBIBAIOIINE  BHIOOPBAPUAHTHI OTBETA.
000CHOBaHMEM BbIOOpa OTBETA 3. Be1Opatk 01H BEpHBII OTBET.
4. 3anucath  TOJABKO  HOMep (WM OYKBY)
BHIOPAHHOTO BapuaHTa OTBETA.
0. 3anucaTh apryMeHThbl, 0OOCHOBBIBAIOIIE BHIOOP.
oTBeTa (Hampumep, 4 TEKCT 000CHOBaHUS).
3amanne oTkpeiToro THma cllIlpounraiite  Tekcr  wl. BHumarenpbHO mpouHTaTh TEKCT 3amaHus  MOTBET CUUTAETCS BEPHBIM:
pa3BEepHYTHIM OTBETOM BalUIINTEe  Pa3BEPHYTHIUMOHATH CyTh BONPOCA. 1. OtcytcTBUE (akTH4eCKuX|
00OCHOBAHHBIH OTBET 2. [Tpoxymath JTOTHKY | MTOJTHOTY OTBETA. OIINOOK.
3. 3amucarb OTBET, UCIOJIBb3Yys YETKHE KOMITAKTHBIEP. PackpbiTre 00BbeMa
(hOpMYITHUPOBKH. MCIIOIB3YEMBIX  TMOHATHNW  (ITOJTHOTA
4. B ciiyuae pacueTHO# 3a1a4M, 3amUcaTh PELICHUEOTBETA).
U OTBET 3. OOOCHOBaHHOCTH OTBETA
(HaIM4Yue apryMeHTOB).
4. Jlornueckas
MOCJIEeI0BATEIbHOCTD U3J1araeMoro

MaTepuaa.




4.5. OOwmias 1mKama OLEHUBAHUS PE3YyJIbTATOB TEKYIIETO0 KOHTPOJIA

YCIIEBACMOCTH U HpOMe}KYTO‘IHOI‘/’I aTrTrecralnu 06y11a}011114xc;1 C IIPUMCHCHHUCM
bPC

HUrorosas ECTS
oaJLIbHAA TpaguuuoHHas cucreMa bunapnas Jast Tpau- N
cnerema | o | il
OIICHKAa CHCTEMBI
90-100 OTIn4HO A P/ Passed
80-89 B P/ Passed
3auTeHo
75-79 Koporo C P/ Passed
70-74 VY IOBJIETBOPUTEIILHO B P/ Passed
60-69 8 p E | P/Passed
0-59 HeynoBieTBOPUTEIEHO He 3auteno F F/Failed

CooTHoOIIEeHNE 0ajoB 3a TGKYIHI/Iﬁ KOHTPOJIb YCIICBAaCMOCTH u
IMPOMCIKYTOUYHYIO aTTCCTALIMIO, 4 TAKIKC IIOBTOPHYIO IIPOMCKYTOYHYIO aTTCCTAIIUIO:

MaxkcumanbHas MaxkcumanbHas MaxkcumanbHas MaxkcumanbHas
cymma 0asioB 3a cymma 0asuioB 3a UTOTOBas cymma 0asioB 3a
TEKYIIUA KOHTPOJIb MPOMEKYTOUHYIO OayuTbHas MOBTOPHYIO
yCIIEBAEMOCTHU aTTSCTAIUIO OIlEHKAa POMEKYTOUHYIO
aTTeCTaIUIO
100 6amoB 100 GamoB 100 6ayutoB 100 6ayutoB
5. @DopMBbI ATTECTAIIUM, TUTIOBbIE OLIEHOYHbIE MATEPUAJIBI 1JIA

TeKYyLIero KOHTPOJISl yCIeBaeMOCTH 00y4alouXcsl, KpUTEPUHU U IIKAJIbI
OLICHMBAHMSA 10 KOHTPOJIbHBIM TOYKAM

5.1. B xome peammzanmm  gucuurmumael - b1.B.01./13.03.01
MonutopuHr  (UHAHCOBBIX HOBOCTEM ©  HHQOPMAIIMOHHBIX  IOTOKOB
UCTOJNB3YIOTCS  cleAytomue (OpMbl  TEKYLIEr0 KOHTPOJI — YCHEBAaEMOCTH
oOyyaronuxcst (B TOM 4HCIIe, 33JJaHUsI K KOHTPOJIbHBIM TOUKaM):

OIIPOC, IIPAKTHYCCKHC 3aJaHUsA, TCCTUPOBAHUC, TOKJIAbl, KOHTPOJIbHBIC 3a1aHUA

5.2, TunoBble OIEHOYHBIE MaTepUaNbl ISl TEKYIIEro KOHTPOJIS
yCIEBAaEMOCTH O0yUaIOIUXCS
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PA3JEJ 1. TEOPETHUKO-METOJOJOI'MYECKHE OCHOBBI
MOHUTOPUHT A ®UHAHCOBBIX HOBOCTEM

Tema 1.1. IloHsiTHE, UICTOYHUKH U CTPYKTYpPa (PMHAHCOBBIX HOBOCTEH.
OIIK-6.2, [IK-2.3, TIK-2.8, I1K-2.10

Bomnpock! aiis onpoca

Bompoc 1. [laiiTe ompeneneHue MOHATHIO «(PUHAHCOBAs HOBOCTH». YeMm
(uHAHCOBBIE HOBOCTH OTJIMYAIOTCS OT OOIIeH SKOHOMHUYECKON HHPOpMAaIiu?

Bompoc 2. Tlepeunciante OCHOBHBIE UCTOYHUKU (DMHAHCOBBIX HOBOCTEH (HE
MeHee ueTbipex ). [IpuBeauTe mpuMepsl Kax0ro TUIIA HCTOYHUKOB.

Bompoc 3. Uto Takoe «(deitkoBast HOBOCThY» B (pmHAHCOBOM KOHTeKcTe? Kakue
METO/Ibl BepU(UKAITTH HOBOCTEH BBl MOXKETE MPEJIOKHUTH?

Bompoc 4. Ha3oBuTe OCHOBHBIE MHPOBBIE M POCCHWCKHE IOCTaBUIUKU
¢buHaHCOBBIX HOBOCTEH. KakoBbI KpuTEepuH BIOOpA HAJIEKHOTO UCTOUYHUKA?

Bompoc 5. Kakyro ponb urparot coruanbibie cetu (Twitter, Telegram) B
pacnpoctpaneHuu puHancoBor nHbopmarun? Kakue pucku ¢ 5TUM CBSI3aHbI?

TecToBbIe 3a1aHUA 110 TEME

Tect 1

CueHapuil BBITIOJTHEHHUS:

BHuMaTenbHO MPOYUTATh TEKCT 33JaHUs U TOHSATh, YTO B KAa4€CTBE OTBETA
OKHJIA€TCS TOJIBKO OAMH U3 MPEAJIOKEHHBIX BAPHAHTOB.

BHuMaTeNnbHO MPOYUTATH MPENIOKEHHBIE BAPUAHTHI OTBETA.

BrIOpaTh 01uH BEpHBINA OTBET.

3anucarh TOJIbKO OYKBY BHIOPAaHHOTO BapHaHTa OTBETA.

UT0 U3 NEepEeYUCIEHHOTO OTHOCUTCS K PHIHOYHBIM JIAHHBIM?
A) T'ogoBasi puHaHCOBas OTYETHOCTH KOMIIAHUU;

b) KotupoBku akiuit 1 00beMbI TOPTOB;

B) Pesynbrathl onpocos notpedurtenei;

I') CnyTHUKOBBIE CHUMKHU HE()TEXPAHUIIUIII.

Tect 2

CueHapuil BBITIOJTHEHHUS:

BHuMartenbHO mpouMTaTh TEKCT 3aJaHUs U TMOHATh, YTO B KaueCTBE OTBETA
OKHMJIAIOTCSA Mapbl AJIEMEHTOB.

BuumaTenbHO MpounTaTh 00a CrHCKa.

ConocTaBUTh 3JIEMEHTHI CITUCKA 1 ¢ AIeMEHTaMM CIIUCKa 2.

3anucath monapHo OyKBHI U ITU(PHI BAPUAHTOB OTBETA.

YcTaHOBUTE COOTBETCTBUE MCKY TUIIOM JIAHHBIX U UX ITPUMCPOM.

No | Tun naHHbIX ITpumep

1 | PoiHOYHBIE JaHHBIE A. KonndecTBo moceTuTesie TOproBoro HeHTpa no JaHHbIM
MOOUJIBHBIX OMIEPATOPOB
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2 | ®yHIaMeHTaIbHbBIE b. llena 3akpeitus aknun Coepbanka 3a 01.01.2026
JTaHHBIC
3 | AnbTepHATHUBHBIC B. I'ogoBas Beipyuka komnanuu 1o oruery MCPO
JTAHHBIE
Tect 3

CueHapuii BBIIIOJIHEHHUS

BHUMaTENBHO NMPOYNUTATH TEKCT 33JlaHUS U MOHATH, YTO B Ka4e€CTBE OTBETA
OKHJIA€TCS TOJIBKO OAMH U3 MPEIJI0KEHHBIX BAPHAHTOB.

BHUMaTENBHO MPOYUTATH MPEIIOKEHHBIE BAPUAHTHI OTBETA.

BrIOpaTh 01MH BEpHBINA OTBET.

3anucaTh TOJIbKO OYKBY BHIOpAaHHOIO BapHaHTa OTBETA.

Kakoii mapamerp HE otHOCHTCS K XapakTepuctukam Big Data (5V)?
A) Volume (o6bem);

b) Velocity (ckopocTs);

B) Vocabulary (cnoBaphsiii 3anac);

I') Veracity (1ocTOBEpHOCTB).

Jlokian

[loaroToBka AOKIAIOB MO TEME AMCHMIUIMHBI «MOHUTOPUHI (PMHAHCOBBIX
HOBOCTEW M MH(POPMALIMOHHBIX TOTOKOBY.

TemaTnka qOKJIag0B:

1. Knaccudukanusa qaHHbIX (PUHAHCOBOTO PHIHKA U X UCTOYHHKHU.

2. AJnbpTepHAaTUBHBIC JaHHbIE B (PUHAHCAX: TPEHIBI W TMPUMEPHI
MIPUMEHEHUS.

3. [IpoGnema kauecTBa JaHHBIX B (PUHAHCOBOW aHATUTHKE.

4, Big Data Ha (hMHAHCOBBIX PHIHKAX: BO3MOKHOCTH M BBI3OBBI.

S. CpaBHUTENBHBIN aHAIN3 TOCTAaBIIUKOB (PUHAHCOBOW WH(MOpMAIIH

(Bloomberg vs Reuters vs FactSet).

Tema 1.2. UHcTpYyMeHTBI M MeTOABI cO0pa ¢puHaHCOBBIX HOBOCTei. OIIK-
6.2, I1K-2.3, I1K-2.8, I1K-2.10

Bomnpoce! aiist onpoca

Bomnpoc 1. Kakue Metoasl coopa (pMHAHCOBBIX HOBOCTEM CyliecTBYOT? UTo
takoe RSS-nenTel 1 APl HOBOCTHBIX arperatopos?

Bompoc 2. Yto takoe BeO-ckpanuHr (mapcuHr)? B yem ero npeumyinecta u
HEJIOCTATKH JJisi cOopa (PMHAHCOBBIX HOBOCTEH?

Bompoc 3. Ha3oBuTe OCHOBHBIE CHEIUATM3UPOBAHHBIC IIATHOPMBI IS
MoHuTOpUHTa (uHaHCOBBIX HOBocTel (Bloomberg Terminal, Refinitiv Eikon,
CKAH-UunTepdakc u ap.). KakoBsl ux KIr04eBbIE BO3MOXKXHOCTH?

Bonpoc 4. Kak oprann3oBarh MOTOKOBOE MOJyY€HUE HOBOCTEN B peaibHOM
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BpemenH (real-time news feeds)? Kakue HHCTpyMEHTHI AJisl 3TOTO UCTIOIB3YIOTCS?

Bompoc 5. Kakue npo0iieMbl BO3HHMKAIOT IPU OYHMCTKE M MpeaoOopadoTke
HOBOCTHBIX JTaHHBIX (AyOsukatsl, cnam, ¢eriku)? Kakue MeToasl X peIIeHUs BbI
3Haere?

[IpakTrueckue 3ananus

3aganue 1.

VY Bac ecTb BpEMEHHOM DA JHEBHBIX LIEH 3aKpbITUsA akuumu 3a 30 mHen ¢
OJIHUM  MPONYIIEHHBIM 3HAaY€HHEM M OJHHMM  BBIOpOCOM  (3HAUCHHEM,
OTKJIOHSIOIIIUMCSL OT cpemHero Oojee 4emM Ha 3 curMsel). [Ipemnoxure MeToibl
00paboTKH mpormycka U BeiOpoca. ONUIIKTE MOCIEI0BATENBHOCTD IEHCTBUH.

Pemenue: IIpomyck MOXHO 3alOJIHUTH METOAOM JIMHEMHOW WHTEPHOJISIUNA
w npeapiaymuM 3HadeHueM (forward fill). BeiOpoc MoxHO 3amMeHUTH Ha
MEJMAaHHOE 3Ha4yeHHe 3a S5 JHeH, JMOO Ha CKOJb3dllee CpeaHee, JUOO MPOoCTOo
yAanuTh (€CIM JaHHBIX JOCTATOYHO). BaxxHo: miis (UHAHCOBBIX JaHHBIX BHIOPOC
MOKET OBITh CBS3aH C PEAIbHBIM COOBITHEM (HalpuMep, TUBUIACHIHBIA TII) —
TpeOyeTcs MpoBeEpKa.

Jlokian

[loaroToBka AOKIAIOB MO TE€ME AMCHMIUIMHBI « MOHUTOPHHI (PMHAHCOBBIX
HOBOCTEW M MH(POPMALIMOHHBIX TOTOKOBY.

TemaTnka qOKJIag0B:

1. API ¢unancoBbix miatdopm: o030p Bo3moxkHocTeil (Bloomberg API,
Yahoo Finance APl, MOEX API).

2. Ounctka (PUHAHCOBBIX JAHHBIX: METOABI OOpPabOTKH BBIOPOCOB U
MPOITYCKOB.

3. CpaBuurensubiii aHanmu3z CYBJ[ mis xpanenuss (UHAHCOBBIX JaHHBIX
(PostgreSQL vs MongoDB vs InfluxDB).

4. ETL-nporteccol B prHAHCOBOM aHAIUTUKE: aBTOMATHU3AIUs cCOOpa JIaHHBIX.

5. O6naunblie TexHosoruu U data lake ns puHAHCOBBIX TaHHBIX.

PA3AEJI 2. OBPABOTKA U AHAJIN3 HOBOCTHBIX JTAHHBIX
Tema 2.1. Meroabl 00padoTku TekcTOBbIX AaHHBIX (NLP) ais
¢punancosbix HoBocTel. OIIK-6.2, ITK-2.3, I1K-2.8, ITK-2.10

Bormpocs! 1t onpoca

Bompoc 1. Yto Takoe ob6paboTka ectectBeHHOro sizbika (NLP)? Hazoute
ocHOBHBIE 3371a4i NLP npuMeHnTeNnbHO K (PHHAHCOBBIM HOBOCTSIM.

Bompoc 2. Tlepeuncnute OCHOBHBIE JTambl TPEenOOPaOOTKHM TEKCTa
(TOKeHHW3aIMs, JEeMMaTU3AIMsI/CTEMMUHT, YAAJICHUE CTOMN-CJIOB). B dem oTinuyme
CTEMMMHTA OT JIEMMATH3ALIUN?

Bomnpoc 3. Uto Takoe BekTopuzanus Tekcta? Oxapakrepusyiite Metoasl Bag-
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of-Words, TF-IDF u Word2Vec. Jlns perieHus: Kakux 3aJ1a4 OHA PUMEHSIOTCS?

Bomnpoc 4. YUto Takoe Bwimenenue cymuocted (Named Entity Recognition,
NER)? IIpuBenure npuMepsl CYITHOCTEH, pelIeBaHTHBIX I ((MHAHCOB (KOMIIAHUH,
(hbUHAHCOBBIC TTOKA3ATEINH, JIaThI).

Bomnpoc 5. Uto Takoe Tematudeckoe Mmoaenupoanue (LDA)? Kak oHo MoxkeT
OBITh UCITOJIH30BAHO JIJISl aHAIM3a TOTOKOB (PMHAHCOBBIX HOBOCTEH?

[IpakTrueckue 3ananus

3ananue 1.

[IpencraBpTe, 4TO BB aHATUTUK XeK-poHma. Bam HE0OX0auMO HACTPOHTH
MOHUTOPUHT HOBOCTe 10 10 KommaHwsiM W3 HEPTEra3oBoro CeKTopa.
[lepeuncnure, kKakue UCTOYHUKHU BBl OyJ€TE UCTIOIB30BATh, KaKHe KIIOUYEBBIE CIOBA
(ru/eng) 1 KaKk 4acTo BbI Oy/ieTe OOHOBJISITH HaHHbIC. [IpeaoxkuTe KpuTepun OTCeBa
(helKOBBIX HOBOCTEH.

Pemenue: Uctounuku — Reuters, TACC, UnTepdakc, opuiimanbHbie cailThl
koMmrianuii, Telegram-kananbl (BepuduupoBanubie). KiroueBblie clioBa: «IieHa
HeDTU», «JI00BIYAY», «CAHKIHUN», «HOPC-MAKOP», «aBapus», «IUBUJIICHIBI.
YacTtoTa: uisi BBICOKOYACTOTHOM TOProBIM — TOTOKOBO (real-time), mus
CPEIHECPOUHbIX MO3UlUi — Kaxnble 15-30 munyt. Kputepun otceBa: mpoBepka
UCTOYHUKA (Oeblii CIUCOK), MEPEKPECTHOE MOATBEPKACHHE W3 2+ MCTOYHUKOB,
poBepKa aThl MyOJIMKAIlMN, aHAIN3 TOHAJIBHOCTH, CPAaBHEHHE C MCTOPUYECCKUMHU
JTAHHBIMHU.

Jlokmang

[ToaroToBka AOKIAMOB MO TeME€ AUCIUIUIMHBI «MOHUTOPUHT (hMHAHCOBBIX
HOBOCTEH 1 MH(POPMAITMOHHBIX TTOTOKOB.

TemaTuka qOKIIAa10B:

1. ®dunancoBbie HOBOCTHBIC arperatopbl: Bloomberg Terminal, Refinitiv
Eikon, FactSet.

2. Pomp coumaneubix cereit (Twitter, Telegram) B pacmpoctpaneHuun
(buHaHCOBOM MHPOPMALIIH.

3. [IpoGnema ¢elKOBBIX HOBOCTEN U PHIHOYHBIX MAHUIYJISLIUAMA.

4. OcoOEHHOCTM HOBOCTHBIX [JaHHBIX Ha pPAa3BUBAIOUIMXCS pbIHKaX (Ha
npumepe POD).

5. CpaBHenue TpaauiinoHHbIX CMU 1 anbTepHaTUBHBIX HOBOCTHBIX KaHAJIOB.

Tema 2.2. AHAJIM3 TOHAJBHOCTH M COOBITHIHBIN aHAJIHU3 (PUHAHCOBBIX
HoBocreii. OIIK-6.2, I1K-2.3, I1K-2.8, I1K-2.10

Jlokian
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HOI[FOTOBK& JOKJIaAO0B IIO TCMC AUCHUIIIINHBI ((MOHI/ITOpI/IHF Cl)I/IHaHCOBBIX
HOBOCTEH U I/IH(bOpMaIII/IOHHI)IX IIOTOKOB)».

TemaTuka n0oKIa10B:

1. MeTo/pl BEKTOpH3AIMK TEKCTa i PUHAHCOBBIX 3a1a4: oT Bag-of-Words
no BERT.

2. ®unaHcoBkIl cnoBaphk Loughran-McDonald: ocobeHHOCTH TPUMEHEHHS.

3. U3Bneuenne GpuHAaHCOBBIX COOBITHIT N3 HOBOCTEH ¢ momotibio NER 1 NLP.

4. CpaBHUTENBHBIN aHAIN3 MOJIETEH ISl aHaInu3a TOHAIbHOCTH (PMHAHCOBBIX
TEKCTOB.

5. FInBERT: cnenmanu3upoBaHHast sI3bIKOBast MOAEIb AJis (PUHAHCOB.

PA3JEJI 3. NMPUMEHEHHME HOBOCTHOH AHAJINTUKH B
YIIPABJIEHYECKUX PEHIEHUAX

Tema 3.1. HcnoJib30BaHHMEe HOBOCTHOW aHAJIMTHKU B YIPaBJICHUH
puckamu u Tpeiigunre. OIIK-6.2, I1K-2.3, I1K-2.8, I1K-2.10

Bormpocs! uist onpoca

Bonpoc 1. Kak HOBOCTHasT aHAJMUTHKAa NPUMEHSAETCS Il PaHHETO
OOHapyXEeHUsSI KOPIIOPAaTUBHBIX PHUCKOB (CyIeOHbIE HCKH, DKOJIOTUYECKHUE
WHIIUJICHTBI, CMEHa PYKOBOJICTBA)?

Bompoc 2. YUto Takoe HOBOCTHbIE MHIMUKATOPBI KpeauTHOro pucka (CDS)?
Kak onu pabortarot?

Bomnpoc 3. Uro Takoe ajropuTMuYecKas TOProBIsI HA OCHOBE HOBOCTHOM
aHanuTuku (news-based trading)? Kakue ctpareruu cyuiecTByroT?

Bonpoc 4. Kak HOBOCTHasi aHaJWUTUKa HUCIOJb3YETCS B BBICOKOYACTOTHOM
toproie (HFT)? Kakue TpeOGoBaHHs TPEABSBISIOTCS K CKOPOCTH 00pabOTKU
HOBOCTEM?

Bompoc 5. IlpuBenure mnpumepsl YCIEMIHOTO NPUMEHEHUS HOBOCTHOMN
ananuTuku B xemk-ponnax (Renaissance Technologies, Bridgewater Associates u
ap.).

[IpakTueckue 3ananus

3amanue 1.

Br1 ananusupyeTe HOBOCTHOM MOTOK MO aKuaM kKomnanuu X 3a 10 Toproesix
OHEW. /[HSM ¢ MO3WTMBHOW TOHAJIBHOCTBIO HOBOCTEM COOTBETCTBOBANA CPEIHSSA

noxogHocth akuuid +0,5%. JlHAM C HEraTMBHOW TOHAJIBHOCTBIO — CPEOHSA
noxogHocTh -0,8%. Jloms mosutuBHBIX aHEH — 40%, HeratmBHBIX — 309%,
HeuTpanbHbix — 30%. Paccuurailte oXuaaemMyr0 IOXOJHOCTb HOBOCTHOM
ctpareruu (Long 1o mo3uTuBHBIM JHIM, Short 0 HETaTUBHBIM).

Pemenue:

Hons no3utuBHBIX el = 0,4. JloxomHocts = 0,5%.
Homns veratuBHbix quet = 0,3. foxogHocts = -0,8% (mpu Long) — nmst Short
CTpaTeruu 3T1o 10xXoAHoCTh +0,8%.
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Oxwupgaemas goxogHocts = 0.4 x 0,5% + 0,3 x 0,8% + 0,3 x 0% = 0,2% +
0,24% + 0% = 0,44% Ha neHb.
Otger: 0,44% B nieHb (6€3 yuera TpaH3aKIIMOHHBIX U3EPIKEK).

Jlokian

[lonroroBka AOKIAAOB MO TEME TUCHUIUIMHBI «MOHUTOPUHT (PHHAHCOBBIX
HOBOCTEW M MH(POPMALMOHHBIX TOTOKOBY.

Tematnka nqOKIa10B:

1. CpaBHeHHE METOJOB aHalM3a HACTPOCHUM (JIEKCHUKOHHBIA VS MAIIMHHOE
oOydeHwme).

2. Wnpexcsl HOBocTHOoro Hactpoenuss RavenPack, Bloomberg News
Sentiment.

3. CoObITHitHbIM aHanu3 (event study) Ha (UHAHCOBBIX PHIHKAX: METOJIOJIOTHS
Y KEHCHI.

4. TlporHo3upoBaHHE BOJATUJIBHOCTH C HCIOJIb30BAHUEM HOBOCTHBIX
JTaHHBIX.

5. OrpaHudeHus ¥ KPUTHKA aHATN3a HACTPOCHM Ha (PMHAHCOBBIX PHIHKAX.

Tema 3.2. MoHUTOPUHI HHGPOPMALMOHHBIX INOTOKOB /JIsl NPUHATUA
crpaterudyeckux pemennii. OIIK-6.2, ITK-2.3, [1K-2.8, I1K-2.10

Jlokmang

[ToaroroBka AOKIAAOB MO TeME IUCHUIUIMHBI « MOHMTOPUHT (hUHAHCOBBIX
HOBOCTEH 1 MH(POPMAITMOHHBIX TTOTOKOB.

TemaTuka nokiIa/10B:

1. [IpyMeHEHNE  QIBTEPHATUBHBIX JAHHBIX B  KPEAUTHOM  PHUCK-
MEHEKMEHTE.

2. Ponp HOBOCTHOM aHAJWUTUKH B CTPECC-TECTUPOBAHUU (PUHAHCOBBIX
OpTraHU3AIUN.

3. DOTuyeckue AWIEMMBI HCIIOJB30BAHUS aNbTEPHATUBHBIX JaHHBIX B
(duHaHCax.

4. Kelicbl UCHOJIB30BaHUSI HOBOCTHOM  aHAIUTHKUA  XeMXK-(OHIaMU
(Bridgewater, Renaissance Technologies).

5. MOHUTOPUHT PHIHOYHBIX MAHUIYJISIIIUI C MOMOIIbIO JAHHBIX U HOBOCTEM:
OMBIT PETYJIATOPOB.

MeToanyeckne peKOMEH/IAINHU 110 TIOJITOTOBKE JIOKJIANA.

[logroToBka  mokIaga — 3TO  BUJA ~ CaMOCTOSITENIbBHOW  paboThI,
CIoCOOCTBYyIONMH  (DOPMHUPOBAHUIO HABBIKOB  HCCIIEIOBATEIHCKONH  pabOTHI,
pacmpseT TMo3HaBaTeIbHbIE WHTEPECHI, MPUYYaeT KPUTHUYECKH MBICIUTH. [lpu
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HAIMCAaHWM JOKJIaja Mo 3aJaHHOM TeMe COCTaBJISIOT MJIaH, MOAOUPAIOT OCHOBHbBIE
UCTOYHUKU. B mporecce paboThl ¢ HCTOUHMKAMH, CUCTEMaTU3UPYIOT MOJTy4YEeHHBIE
CBEJEHUs, eNaloT BBIBOABI M 0000meHus. IlogroroBka moknana tpedyer ot
oOyyaromerocsi OOJIBIION CaMOCTOSTEIBHOCTH M CEPhe3HOW HHTEIUIEKTYalbHON
paboThI, KOTOpasi MpUHECET HAaMOOJNBIIYIO0 TOJb3Y, €CIH OyAeT BKIIOYaTh C ceds
CIICAYIOIIME ATAlbl: — U3y4eHHe HanloJiee Ba)KHBIX HAYUHBIX paboOT MO JaHHOU
TeMe, MepeueHb KOTOPHIX, KaK MpaBWUJIO, JAaeT caM IMpernojaBaTellb; — aHaIM3
U3YYEHHOTO MaTepuana, BblAelIeHuE HanOoyiee 3HAYUMBIX JJISi PACKPBITHS TEMbI
($akTOB, MHEHHI pa3HBIX YYEHBIX M HAyYHBIX IOJOXKEHHH, — 00O0OIIeHne u
JIOTMYECKOE MOCTPOEHHE MaTepuana JOKJIaaa, HanpuMep, B (hopMe pa3BepHYTOro
IUIaHA; — HalMCaHWe TeKCcTa JOoKJIaja C coOtoJeHHeM TpeOOBaHUN HAay4yHOTO
cruns. [loctpoeHue nokiana BKIIOYAET TPU YACTH: BCTYIUIEHHWE, OCHOBHYIO YaCTh
U 3aKioueHue. Bo BcTymiieHuM ykasbplBaeTcs TeMa JOKJa/na, YCTaHABIMBAaeTCs
JOTHY€ecKast CBA3b €€ ¢ IPYTMMH TeMaMH WM MECTO pacCMaTpUBAaEeMON MpoOIeMbl
cpeau Apyrux mnpoOiem, JaeTcss KpaTKuil 0030p MCTOYHMKOB, Ha MaTepuaie
KOTOPBIX packpbiBaeTcs TeMa M T. 1. OCHOBHAas 4acThb JODKHA HMMETh 4YETKOE
JIOTHYECKOE IOCTPOEHUE, B HEM JOJDKHAa OBbITh packpbiTa TeMa Jokjiaaa. B
3aKJIIOYEHUH  OOBIYHO  MOABOJATCS  UTOTH,  (POPMYJIHUPYIOTCS  BBIBOJIBI,
NOTYEPKHUBAETCS 3HAUEHUE PAaCCMOTPEHHON MTPOOJIEMBI U T. .
Cucrema OLleHMBaHUS 3HaHUH 10 BUJAM YYEOHOH 1eATEIbHOCTU

Kpurepnun onieHnBanms onpoca:

Bbansl OnucaHue KpUuTepus

OOyvaromuiicss TOJTHO H3NaraeT Martepuan (OTBe4aeT Ha BOIPOC), MdaeT|
MPAaBUJIBHOC OIPCACICHUEC OCHOBHBLIX HOHHTHﬁ; 06Hapy)KI/IBaeT IIOHUMAaHUEC
Marepuaia, MOXET OOOCHOBaTb CBOW CYKACHWS, NPUMEHHTh 3HAHHS HA)
NpaKTHKE, IPUBECTH HEOOXOIMMBIE PUMEPHI HE TOJIBKO U3 Y4eOHHUKA, HO U
CaMOCTOSITETIBHO COCTABJICHHBIC, M3JIaraeT MaTephajl IOCIEJOBaTeNbHO U
MPAaBUJIBHO C TOYKHU 3PCHUA HOPM JIMTECPATYPHOTI'O A3bIKA.

OO0yJaromuiics gaeT OTBET, YAOBIETBOPSIONIMIA TEM K€ TpeOOBaHUSAM, UTO U
ITST OIEHKH «OTIUYHO», HO JOMyCKaeT 1—2 omuOKH, KOTOpPBIE CaM K€
MCIIpaBisieT, W 1-2 HemodeTa B TIOCIEIOBATEIILHOCTH U SI3BIKOBOM
0(OpPMIIEHUH H3JIaraeMoro.

2-3

OOyuaromuiicsi OOHapyXKMBaeT 3HAHWE U MOHMMaHUE OCHOBHBIX IOJIOKCHHH
ITAHHOM TEMBI, HO M3JaraeT MaTepHall HEINOJHO U JOIIyCKAaeT HETOYHOCTH B
OTIpeieNIeHNH MOHATHIH Win (GOPMYIHPOBKE MPABUI, HE YMEET JOCTATOYHO
rIyOOKO M JIOKa3aTelbHO OOOCHOBAaTh CBOM CYXAEHHS M IPUBECTU CBOH
pUMEpBl; U3j1araeT MaTepuall HEeroCIeI0BaTeIbHO U JOIMYCKAeT OIIMOKH B
SI3bIKOBOM O(hOPMIICHHHU M371araeMoro.

1-2

OOyuaronuiicss oOHapyXWBaeT HE3HAHWUE BOMPOCA, JOMYCKAET OIIUOKH B
0 (opMyIUpOBKE ONpEAETCHUH W NPaBWI, HCKAKAOMUE HX CMBICI,
OecTIopsIIOYHO ¥ HEYBEPEHHO HM3JIaraeT MaTepHall.

0* - B s)KypHaJI aKaIeMUYECKOM IPYIIIbI HE BBICTABIISIETCS

Kpurepun ouennBanus noknana:

Kpurepun onienkn Jwnamason 6amnos Onucanne KpuTepust
CopeprkaHue U pacCKphITHE 5 JletanbHOE, MOCICAOBATEILHOE OIUCAHUE BCEX
TEMBI 3TANoB C KOHKPETHBIMU IPUMEPAMU
Co0OJroieHb! BCe MpaBuia rpaMMaTHKH, opdorpaduu
I'pamoTHOCTH M3MOKEHUS 2 a8 p P » opdorpad
W MyHKTyaluu
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CrmmieTiKa 5 EnuHbI cTHITE H3TI05KEHUS, TOUYHBIC (DOPMYITUPOBKH,
YMECTHOE MCIIOIh30BAHNE TEPMHUHOB, JaKOHUIHOCTh
YéTkas mociIea0BaTeIbHOCTh H3JI0KEHN,

Jloruka n3mokeHus 1 JIOTUYECKUE CBSI3U MEXTY YaCTSIMH TEKCTa,
apryMEeHTHI ITOATBEPKIAIOT BHIBOJIBI
VHUKaIbHBINA MOJIX0]T K TEME, HECTAHJAPTHBIE
OpUrnHaIbHOCTh 1 pEIICHUs, THHOBAI[MOHHBIC UJICH, COOCTBCHHAS
MO3UIIMS aBTOpa
Hrtoro MakcuMaibHO: 8

Kpurepnn oLleHMBaHNs TECTOBBIX 3aJaHUN:

Bansi Onrcanne KpuTepust
4 Caritre 80% mpaBUIIBHBIX OO0yyJaroIuics JEMOHCTPUPYET TITyO0KOE
OTBETOB. MO3HaHUE B OCBOCHHOM MaTepHase.
2.3 Cabimie 70% mpaBUIBHBIX OOyuarommMcs: MaTepual OCBOCH MOJIHOCTBIO,
OTBETOB. 0e3 CyIIeCTBEHHBIX OIIHOOK.
Capimre 50% mpaBUIIEHBIX OO0y4JaroIUMCsl MaTepUall OCBOSH HE
1 OTBETOB. MOJTHOCTHI0, UMEIOTCS 3HAYUTEIFHBIC TPOOETIHI B
SHAHMSIX.
0 Menee 50% mpaBWIBLHBIX OTBETOB. (O0YYarOIIUMCS MaTepUall HE OCBOCH, 3HAHUS
oOyyarorierocs Hike 0a30BOTO YPOBHS.

0* - B )KypHaJI aKaJIEMUYECKOM TPYTIITBI HE BBICTABIISIETCS

KpI/ITepI/II/I OICHMBAHUS KOHTPOJIBHBIX 3aﬂaHHﬁI

Bbanbl OnucaHue KpUuTepus

6-7 OO0Oy4arImuMcs 3aJaHue BHIMTOJIHCHO 03 OMOOK U B ITOJIHOM 00BbEMeE.

45 OOy4arImuMCcs B 1ICJIOM 3aJJaHUE BBITIOJHEHO, HIMEIOTCS OT/ICJIbHBIC HETOYHOCTH
WJIM HEJOCTATOYHO TOJTHBIE OTBETHI, HE COJIEPIKaIIHe ONTHOOK.

2-3 OOyJarmuMcs JOMyIIeHb! OTACTbHBIC ONTHOKH IPH BBHITIOITHEHIH 33 JaHUs

0-1 Y 00y4aromierocsi OTCYyTCTBYIOT OTBETHI Ha OOJIBIIMHCTBO BOIIPOCOB 3a/1a4H,
3a/IaHK€ HE BHITIOJIHEHO WM BHITIOJIHEHO HE BEPHO.

0* - B )KypHaJI aKaJIeMUYECKOHN TPYTIITHI HE BHICTABIISECTCS

5.3. Kaxnplii pasmen AUCIUILIMHBI 3aBEPINACTCS KOHTPOJBHOW TOYKOMN
(mamee — KT). Tekyumuii KOHTPOJIb YCIEBAEMOCTH MO  JUCIHUIUIMHE
npenycmatpuBaet Tpu KT B TeueHne neproga oCBOEHUS TUCIUIUINHBL.

MakcumanbHOE KOJIMYECTBO OaiyioB 3a jr00oi Tun padoT B pamkax KT
cocrasisier 100 (cTo) 6aios.

Pacnpenenenne BecoBbix koddpdunuentop no KT B pamkax TeKymiero
KOHTPOJISl IO TUCUUIIIIMHE U (POPMYJIBI pacuera:

HanmenoBanue MakcumansHOE Koaddunuent Beca PesynbTar
KOHTPOJIbHOM KOJIMYECTBO KOHTPOJILHOHN paboThI KOHTPOJIbHON
paboTHI OaIoB 3a paboty paboTHI,
B pamkax KP, Yy4acTBYIOIIWM B
KOTOPOE MOXKET dbopmupoBaHUU
HaOpaTh CTYACHT UTOTOBOM OayIbHOM
OLIEHKH T10
JUCLIUIINHE
KP1 100 0,07 7
KP 2 100 0,07 7
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KP 3 100 0,07 7
Hroro: X 0,21 21

dopMmyia pacyeTa pe3yibTaTa KOHTPOJIbHOU PabOThI:

PesynbraT KOHTpONIBHOM padoThl = KonnuecTBo 6amioB 3a paboTy B pamMKax
KP X Koaddunment Beca KOHTpOIBHON pabOTHI.

5.4. @opMBI TEKYIIEr0 KOHTPOJS YCHEBAEMOCTH OOyYaroIIMXCsl B paMKax
KP u THIIOBBIE OLIEHOYHBIE MATEPUAIIBL:

KT -1.
Pa3zgen 1.

IIceMEHHBIN ONIPOC:

Bomnpocs! anid onpoca:

1. [Maiite ompeneneHue MOHATUIO «(puHAHCOBas HOBOCTHY». HazoBute
OCHOBHBIE OTJIMYMS (PUHAHCOBBIX HOBOCTEH OT OOIIEH HSKOHOMHYECKOM
uHpopManuu. [IpuBenure npumepsl.

2. Yto Takoe anbTepHATHBHbIE HOBOCTHbIe HCTOYHUKU? IlpuBenurte He
MEHee TpeX NPUMEPOB aJbTEPHATUBHBIX HMCTOYHMKOB (PMHAHCOBOM HMH(pOpManuu
(counmanbHble cetu, Telegram-kaHasbl, 6JI0TH SKCIEPTOB, POPYMBI TPEHAECPOB).

3. Ilepeuncnute OCHOBHBIE MCTOYHUKM  (DMHAHCOBBIX  HOBOCTEH
(ouumanbHbIe COOOIIEHHS PEryJISTOPOB, KOpropaTtuBHas oOT4€THOCTH, CMU,
uH(popMalMoHHbIe are’HTtcTBa). Ha3zoBuTe 3—4 KOHKPETHBIX IOCTaBLIMKA
(Bloomberg, Reuters, Uutepdaxc, TACC).

4. OxapakTepuszylTe NOHITHE «IOCTOBEPHOCTh (PMHAHCOBON HOBOCTU» H
KpUTEpUU €€ OLEHKU (TOYHOCTh, IOJHOTA, CBOEBPEMEHHOCThH). UTO Takoe
«(eitkoBast HOBOCTb» U Kak ¢ HEH OOPOTHCS?

5. Kakue cymiecTByroT MeToibl coopa prHaHCOBBIX HOBOCTEH (RSS-1eHTHI,
APl HOBoOCTHBIX arperatopoB, BeO-ckpanuur)? HazoBuTe mnpeumyiiecTsa u
HEJOCTATKU KaXJ0r0 METO/A.

6. Omnummre OCHOBHBIE 3Tanbl OPraHU3alUd CHCTEMbl MOHUTOPUHIA
(MHAHCOBBIX HOBOCTEH: OT OMpEICIICHHS IeJeld 10 HACTPOMKH TPUTTEPOB
OIOBEILEHUS.

Kpurepun ouenuBanus onpoca:

JnanazoH 6ajioB Onucanue Kputepus

OOyyaromuiics TOJHO HW3JIaraeT Martepuasl (OTBE4aeT Ha
BOIIPOC), JaeT MPaBWIbHOE ONPEIEICHUE OCHOBHBIX
85-100 MOHATUM; OOHApY>KUBAeT IMOHMMAaHWE MaTepuaga, MOXKET
00OCHOBaTh CBOU CYXJCHHSA, TMPUMEHUTh 3HAHUSI HA
NPAaKTHKE, IPUBECTH HEOOXOAMMBIE MPUMEPHI HE TOJIBKO M3
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y4eOHUKa, HO U CaMOCTOSITEJIbHO COCTaBJICHHBIE; H3JIaraet
MaTepuall MOCJIeIOBATeIbHO M TMPABWIBHO C TOYKH 3PECHUS
HOPM JIMTEPATYPHOTO SI3BIKA.

OOyuaronuiicss JaeT OTBET, YAOBJICTBOPSIOMIUM TeM XKe
TpeOOBAHUSIM, YTO U JJIA OLICHKU «OTJIMYHO», HO JOIYCKaeT

65-84 1-2 ommOKH, KOTOPBIE CaM K€ UCIpaBiIseT, U 1—2 HegoueTa
B TOCIEAOBATEIBHOCTH M SI3BIKOBOM  O(OPMIICHUU
M371araeMoro.

OOyuaromuiics OOHAapy)XMBAaeT 3HAHUE W ITOHUMaHUE
OCHOBHBIX MOJIOKCHUW JAHHOW TE€MbI, HO U3J1aracT MaTepuay
HEIOJIHO U JIOIyCKAaeT HETOUYHOCTH B OINPEJEICHUH MOHATUN
55-64 Wy (HOPMYITMPOBKE MPABIIT, HE YMEET JOCTATOUYHO TTyOOKO
M JI0OKa3aTelIbHO OOOCHOBAaTh CBOM CYXICHUS U IMPUBECTU
CBOM TPUMEPHI, M3JIaraeT MaTepuaj HEMOCIeI0BATeIbHO U
ITOMyCKaeT OMUOKHU B SA3BIKOBOM O(DOPMIICHHH M3JIaraeMoro.
OOyuaromuiics  OOHapy»KMBaeT  HE3HAHUWE  BOIPOCA,
TOMYCKaeT OIIMOKA B (POPMYIHPOBKE OINPEACICHUN U
MpaBWj, HWCKWKAIOIMIME WX CMBICH, OCCHOPSAIOYHO W
HEYBEPEHHO M3JIaraeT MaTepual.

0-54

KoHTpOJILHBIE 3aJaHUS:

3ananue 1

Ycnosue:

V Bac ecTh ganHble 1o akuuu 3a 10 gueii: 100, 101, 102, 101, 103, 104, 105,
1000, 107, 108. 3nauenue 1000 (BbIOpOC) siBisieTcsl ommOouHbIM. PaccumTaiite
cpenHee apudmeTudyeckoe ¢ BbIOpocoM U 0e3 BeIOpoca. Ilpemmoxkure MeTon
3aMeHbl BbIOpOca (MeIraHa, CKOJIb3sIIee CPEeAHES, MHTEPITOJISLIMS).

3amanue 2

Ycnosue:

Bbl cobupaete punancoBble nanubie ¢ nomoibio API ¢ orpannuenuem 100
3anmpocoB B MUHYTY. BaM HeoOxoaumo 3arpy3utb KoTHpoBkH 3a 10 000 Tukepos
(kaxxapiit TuKep — 1 3ampoc). 3a Kakoe MUHUMAJbHOE BpeMs BBl 3arpy3uTe BCE
JIAHHBIE, €CIIU MOKETE AeNaTh 3anpockl napauieabHo (10 motokos)?

Kpurepnn onieHMBaHusI KOHTPOJIBHBIX 3aJaHUM:

JnanazoH 6amios Onmcanue KpUTepus
85-100 OOyuaronuMcest 3aJJaHue BBITIOJHEHO 0e3 OIMIMOOK M B TMOJIHOM
ooBeMe.
OOyuyaromuyMcss B IEJIOM  3aJaHUE BBIMOJHEHO, HWMEIOTCS
65-84 OTJICIbHBIC HETOYHOCTH HJIM HEIOCTATOYHO MOJIHBIE OTBETHI, HE
coJieprKallie ONMOOoK.
55-64 OOyyaromuMcsi ~ JOMYIIEHbl  OTACJNbHBIE  OMUOKH  TIpU
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BBITIOJTHCEHHH 3aJaHUA

Yy 06yan0meroc;1 OTCYTCTBYIOT OTBETbBI Ha OOIBIIMHCTBO

0-54 BOIIPOCOB 33JIa4M, 3a/IaHKC HE BBHITIOJHEHO HMJIM BBIMOJHCHO HE
BEPHO.
KT - 2.
Pasznea 2.

[ IMcbEMEHHBIN OIPOC:

Bomnpocs! aid onpoca:

1. HaiiTe ompeneneHue MOHATUIO «00pabOTKa €CTECTBEHHOTO s3bIKa
(NLP)». HazoBure ocHoBHbIe 3amaun NLP npuMeHuTENbHO K (PUHAHCOBBIM
HOBOCTSM (TOKeHM3amnwus, JeMmaTtu3anusi, NER, ananu3 ToHalIbHOCTH).

2. Yro Takoe BekTopm3anus tekcra? Oxapakrepusyiire metosl Bag-of-
Words, TF-IDF u Word2Vec. [IpuBenuTe npuMepsl MPUMEHEHHS KaKI0r0 METOa
JUIS aHanu3a (UHAHCOBBIX HOBOCTEH.

3. [lepeuncnure OCHOBHBIE ATambl NPeaoOpabOTKHM TEKCTa HOBOCTEH
(ouMcTKa, TOKEHU3AllUs, YIaJE€HUE CTOI-CIIOB, JIeMMaTu3anus/creMMunr). [louemy
3TH 3Talbl KPUTUUECKH BAXKHBI JUIsl PUHAHCOBBIX TEKCTOB?

4, HazoBuTe HEe MeHee Tpex METOJIOB aHallh3a TOHAJIBHOCTHU (sentiment
analysis) (uHAHCOBBIX HOBOCTEW. B dUeM oTiMYMEe JIEKCMKOHHOIO MOAXOJa OT
MI0/IX0/1a Ha OCHOBE MAIIMHHOTO 00y4YeHus1?

5. Kakue cymectByror Metoas! BeyieneHus cymHocteir (Named Entity
Recognition, NER) B ¢unancoBbsix HOBOCTsAX? [lpuBenuTe npumepsl U3BICYEHUS
Ha3BaHWI KOMITaHWM, UHAHCOBBIX MTOKa3aTeseH, aaT.

6. OxapakTepusyiiTe MOHATHE «COOBITHIHBIA aHanu3 (event study)» B
KOHTeKcTe (pMHAHCOBBIX HOBOCTeH. Kak paccunTeiBaeTcss aHOMalbHasl 10XOJHOCTh
U KyMYJIATUBHas aHoMaibHas 10XoqHocTh (CAR)?

Kpurepun ouenmuBanus onpoca:

Jlnanazon 6ajioB Onucanue Kputepus

OOyyaromuiics TOJHO HW3JIaraeT marepuasil (OTBEYaeT Ha
BONPOC), JaeT TNPaBUIbHOE OINpPEAEICHUE OCHOBHBIX
MOHSTHI; OOHApY)XKMBAaeT IMOHUMAaHHE MaTephansa, MOXKET
00OCHOBaTh CBOU CYXKACHHUS, TPUMEHUTh 3HAHUSI Ha
MPaKTUKE, TPUBECTH HEOOXOAMMBIE MPUMEPHI HE TOJBKO M3
yuyeOHHMKa, HO U CaMOCTOSITENIbHO COCTaBJIGHHBIC; HM3JIaraet
MaTepuaj MOCIEA0BaTEIbHO U MPABUIBHO C TOYKU 3PEHUs
HOPM JINTEPATYPHOTO SI3bIKA.

85-100

OOyuaromuiics JaeT OTBET, YIOBJICTBOPSIONINI TEM K€
65-84 TpeOOBAHMM, YTO U JUISI OLICHKU «OTJIMYHO», HO JTOTYCKAET,
1-2 ommOKu, KOTOPHIE CaM K€ UCIPaBIseT, u 1—2 HegoueTa
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B MMoCaca0BaTCIbHOCTHU u SA3BIKOBOM O(I)OpMJ'IeHI/II/I
M3J1aracMoro.

OOyuaromuiics O0OHAapy>XMBaeT 3HAHUE M [IOHUMaHUE
OCHOBHBIX TOJIOKCHHUN TAaHHOW TEMBI, HO M3JIaraeT MaTepuall
HETIOJTHO U JIOMyCKAeT HETOYHOCTH B OMPECIICHUU TIOHATHH
55-64 W (OPMYITHPOBKE TMPABIIT, HE YMEET JOCTATOYHO TIIyOOKO
W JTOKa3aTeIbHO OOOCHOBAaTh CBOM CYXICHHUS W TMPUBECTU
CBOM TIPHUMEpPHI; M3JaraeT Marepuall HEMoCIeI0BaTeIbHO U
ITOTTYCKaeT ONMTUOKH B SI3BIKOBOM O(DOPMIICHHH M3J1araeMoro.

OOyuaromuiicas  OOHapy»XMBAaeT  HE3HAHUE  BOIPOCA,
noryckaer omHOku B (OPMYJIHPOBKE ONpEIENCHHH U
NpaBUjl, MCKAXKAIOMIME WX CMBICH, OECHopsAIoYHO U
HEYBEPEHHO M3JIaraeT MaTepuall.

0-54

KOHTpOJII)HBIG 3aJaHus:

3amanue 1

Ycnosue:

Jan Tekct HOBOCTH: «IIb P® moBwicun kimtoueByr0 cTaBky ¢ 8% 10 9%
rOJIOBBIX, YTO BBI3BAJIO TMajieHHe uHAekca Mocoupxu Ha 1,5%». Ilpumenure
0a3zoBbii NLP-ananu3: Beigenute cymHoctd (NER), ompeaenuTe TOHaIbHOCTH
(MO3UTUB/HETATUB/HENUTPah) IJI PhIHKA aKIUA U JIJIs1 pyOJIsl.

3anganue 2

Ycnosue:

Y Bac ectb kopnyc u3 1000 HOBOCTHBIX 3arojIOBKOB O KOMIIAHUU X,
pa3MmeueHHbIX Ha no3utuBHbIE (300 HOBOCTEI), HeraTUBHBIE (250) U HEUTpaTbHBIC
(450). Bor moctpounm monens kinaccudukanuu. Ha TtecroBoit BeiOOpke (200
HOBOCTEM) MOJEb MOKa3aua CIEIYIOUUMe PEe3yNbTaThl: MPABUIBHO MPEACKA3aHO
150 HOBOCTEH; M3 HUX: MO3UTUBHBIX — 40 (peanpHO 45), HeraTMBHBIX — 35
(peanibHO 40), HelTpanbHbiX — 75 (peasnbHO 70). PaccunTaiite 0OIIyI0 TOYHOCTH
(accuracy) MOJENH U TOYHOCTD MO KaXKJOMY KJIacCy B OTAEIBLHOCTH (precision) s
MO3UTUBHOIO KJIacca.

Kpurepun onieHMBaHNS KOHTPOJIBHBIX 3aJaHUM:
Jnana3on Onucanue Kkputepus
0aJIoB

85-100

OOyuaromuMcsi  3aJlaHl€ BBIIIOJHEHO ©O€3 OImMOOK W B
ITOJITHOM 00BEME.

OOyuaromuMcsi B IICJIOM 3aJaHUC BBITIOJIHEHO, HWMEIOTCS
65-84 OTJIEIbHBIC HETOYHOCTHU MJIM HEJOCTATOYHO IOJHBIC OTBETHI,
HE COZIEpIKalllie OMOOK.

OOy4aronuMcest  IONyIIEHbl  OTACIbHBIE OIIMOKH  TpHU
BBIIIOJIHEHUU 3aJaHUSA

55-64
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Y oOyuyaromierocss OTCyTCTBYIOT OTBEThI Ha OOJIBIIMHCTBO
0-54 BOIPOCOB 3aJa4H, 3aJlaHie HE BBIIOJHEHO WJIM BBIIOJHEHO
HE BEPHO.
KT - 3.
Pa3znen 3.

I IMcbEMEHHBIN OIIPOC:

Borpocs! aiis onpoca:

1. JlaiiTe omnpeneneHUe TMOHATHIO «HOBOCTHOW pamobopa». HazoBute
OCHOBHBIE 3JIEMEHTHI, KOTOPbIE JOJHKHBI IPUCYTCTBOBAThH B JalIOOpae IJs OTAea
PBIHOYHOI'O PUCKA WU TPEUAEPOB.

2. UTo Takoe anropuTMHUYECKas TOPTOBIsS HAa OCHOBE HOBOCTHOM
aHanutuku (news-based trading)? Ha3zoBute He MeHee JBYX CTpareruit
(ciiemoBaHuE 32 HOBOCTHBIM UMITYJIBCOM, OTCKOK OT IEPENPOJAHHOCTH).

3. Ilepeuncnure crnocoObl NPUMEHEHHUs] HOBOCTHOM AaHAJUTHKU B
yIOpaBICHUM pUCKaMH (paHHee OOHapyKEHHE KOPHOPATHUBHBIX COOBITHH,
MOHUTOPUHI PENyTalMOHHBIX PHUCKOB, HOBOCTHBIE HHJHUKATOPBl KPEIUTHOTO
pucka). [IpuBenure npuMepsl.

4. Kak HOBOCTHasi aHaJIWTUKa MOXET ObITb MCIOJNb30BaHA  JJIs
MOHUTOPUHIAa KOHKYPEHTOB M PBIHOYHOW cpenbl? Ha3zoBuTe He MeHee Tpex
CLIEHApHEB UCIOJIb30BaHMUS.

5. Kakume sTHyeckne W peryiasTOpHbIE OrPAaHUYEHUS CYHIECTBYIOT IIpH
UCIIOJIb30BAaHUM  HOBOCTHOM  aHAJIUTUKM  (MHCcailnepckas  uHbopmarus,
KoHpuaeHuanbHocth, GDPR, 152-®3)? [IpuBeaure npumMepsl.

6. OxapaxkTepus3yiTe MEPCHEKTUBHI PA3BUTHS HOBOCTHON aHAJIWTHKH B
dbuHaHCaxX: WCHOJb30BaHUE OO0JBIIUX S3BIKOBBIX Mojene (LLM), cunTes c
aNbTePHATUBHBIMU JaHHBIMU, TpuMeHeHrne M 1iist mporHo3upoBaHus PHIHOYHBIX
JIBHODKEHUH.

Kpurepun ouenmuBanus onpoca:

Jnanazon 6ayioB Onucanue Kputepus

OOyyaromuiics TOJHO HW3JIaraeT marepuasl (OTBEYaeT Ha
BOMPOC), JaeT TNPaBUIbHOE OINpPEAEICHUE OCHOBHBIX
MOHSTHI; OOHApPY)KMBAaeT TMOHUMAaHHE MaTepHalia, MOXKET
00OCHOBaTh CBOU CYXKACHHUS, TPUMEHUTh 3HAHHUSI Ha
MpPaKTUKE, TPUBECTH HEOOXOAMMBIEC MPUMEPHI HE TOJBKO M3
yuyeOHHMKa, HO U CaMOCTOSITENIbHO COCTaBJIGHHBIC; M3JIaraet
MaTepua MOCIEA0BaTeIbHO U MPABUIBHO C TOYKU 3PEHUS
HOPM JINTEPATYPHOTO SI3bIKA.

85-100

OOyuaromuics JaeT OTBET, YIOBJICTBOPSIONIMN TEM K€
65-84 TpeOOBAHMSM, YTO U JUISI OLICHKU «OTIMYHO», HO JTOTYCKAET,
1-2 ommOKu, KOTOpHIE CaM K€ MUCIPaBIseT, U 1—2 HegoueTa
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B MMoCaca0BaTCIbHOCTHU u SA3BIKOBOM O(I)OpMJ'IeHI/II/I
M3J1aracMoro.

OOyuaromuiics O0OHAapy>XMBaeT 3HAHUE M IOHUMAaHUE
OCHOBHBIX TOJIOKCHUN TAaHHOW TEMBI, HO M3JIaraeT MaTepuall
HETIOJTHO U JIOMyCKAeT HETOYHOCTH B OMPECIICHUU TIOHATHH
55-64 W (OPMYITHPOBKE TMPABIIT, HE YMEET JOCTATOYHO TIIyOOKO
W JTOKa3aTeIbHO OOOCHOBAaTh CBOM CYXICHHUS W TMPUBECTU
CBOM TPHUMEpPHI; M3JaraeT MarepHasl HEMoCIeJ0BaTeNbHO U
ITOTTYCKaeT ONMTUOKH B SI3BIKOBOM O(DOPMIICHHH M3J1araeMoro.

OOyuaromuiicas  OOHapy»XMBAaeT  HE3HAHUE  BOIPOCA,
noryckaer omHOku B (OPMYJIHPOBKE ONpEIENCHHH U
NpaBUjl, MCKAXKAIOMIME WX CMBICH, OECHopsAIoYHO U
HEYBEPEHHO M3JIaraeT MaTepuall.

0-54

KOHTDOJII)HBIG 3a1aHHA.

3amanne 1

Ycnosue:

3a 10 TOproBeIX MHEH MO KOMMAaHWW Y TOJy4YeHBl JaHHBIE: THU 1-3 —
MMO3UTHUBHBIC HOBOCTH, HOXOAHOCTH akmui +0,6%, +0,7%, +0,5%; nam 4-7 —
HEeTraTUBHBIE HOBOCTH, noxomHocth -0,4%, -0,5%, -0,3%, -0,6%; mau 8-10 —
HEUTpaJbHBIE HOBOCTH, NO0XOAHOCTH +0,1%, -0,1%, 0,0%. Paccuuraiite cpeaHroro
JIOXOAHOCTD JJI KaXKJIOTO THUIa HOBOCTHOM ToHanbHOCTH. Kakas ctparerus (Long
no3uTuB, Short HeraTuB) nana Obl HAUOOJBIIYIO TOXOAHOCTH 3a 10 mHeW mpu
YCJIOBUU OTCYTCTBHUS TPAH3AKIIMOHHBIX U3ACPIKEK?

3ananue 2

Ycnosue:

Perynstop momo3peBaeT WHCAWIEPCKYIO TOPTOBIIO Iepen MmyOiaukaiuen
otyeTa O ciausHUM komnaHuid A u b. Topru mo akuusiMm kommaHuu A B JEHb,
npeamecTByomuid nyonukauuu (eup ), moka3zaad aHOMaJbHBIM 00beM: 5 MITH
akiui npu cpeaHeM oOwveMe 3a npenpiaymue 30 gHeir — 1 muiH akuwmid. [lena
BbIpOCIa Ha 8% TpU CpeaHEN NHEBHOM BonaTWibHOCTH 1%. Paccuumraiite Z-score
J1s oObeMa U TI0XOHOCTHU. [IpeBblliaeT 1 aHOMaus OpOroBbie 3HaYeHus (7 >
3)? Kakoii BBIBOJ MOXHO CJIeJIaTh?

Kpurepun onieHMBaHusI KOHTPOJIBHBIX 3aJaHUMN:

Jlnanason 6auioB Onucanue Kputepus
85-100 OOyuaromuMcst 3a/IaHie BBITIOJTHEHO 0€3 OIMMOOK M B MOJTHOM
oObeMme.
OOyuyaromuyMcss B IEJIOM 3aJaHUC BBIMOJHEHO, HWMEIOTCS
65-84 OTJICJIbHBIC HETOYHOCTH HJIM HEJIOCTATOYHO ITOJIHBIE OTBETHI, HE
coJieprKallie ONIMOOK.
55-64 OOyyaromuMcsi ~ JOMYIIEHbl  OTACNbHBIE  OMMUOKH  TIPU
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BBITIOJTHCEHHH 3aaHUA

Y oOyuaromierocsi OTCYTCTBYIOT OTBEThl Ha OOJIBIIMHCTBO
0-54 BOIIPOCOB 33Jla4yM, 3a/IaHHE HE BBIMIOJHEHO WUJIM BBIMOJIHEHO HE
BEPHO.

HtoroBas omenka 3a KT mpexacraBmsier coboii cpegHee apudMeTHUECKOE
0aJJIOB MO KaXIOMY 3aJJaHUIO.
5.5. OmnwucaHue JAONOJHUTENIBHBIX MaTEpUAJIOB U  000pYyIOBaHWUA,
HEOOXOUMBIX JIJISl BBITOJTHEHHUS ITPOBEPOYHBIX 3aJaHUK (npu Heobxooumocmu).

JUist  pemieHust KOHTPOJBHBIX 3alaHUi  00ydYaroleMycsi pa3peliaeTcs
UCITI0JIb30BAHUE KAIBKYJISATOpPA.

6. q)OprI HpOMe)I(yTOqHOﬁ aTTeCTallui, KPUTCPHUH M IIIKAJIa
OLlCHUBAHMH, TUIIOBLIC OLICHOYHbIC MaTEePHUAJIbI 110 TUCIHUIIJIMHE

6.1. [IpomexxyTouHas aTTecTanuusi MNpPOBOAUTCS B (Gopme 3auema B
nUcbMEeHHOM (opme. OOydaromuiics MoJydyaeT YHCTble MapKUPOBAHHBIE JIMCTHI
Oymaru Juis 3amuceil, 3aTeM IpUCTYyTNaeT K BhIoHEeHN0. HeoOxo1mmMo nate OTBET
B IUCbMEHHOM BHU/IE, TOAPOOHO U3JI0KHUB XOJ1 MBICIIEH.

6.2. Tunosble OICHOYHBIC MaTCpHUAJIbI HpOMG)KYTO‘-IHOI?I aTrTcCTaluu.

PABJAEJS 1. TEOPETHUKO-METOJOJOI'MYECKHME OCHOBBI
MOHUTOPUHT A ®PUHAHCOBBIX HOBOCTEM

Tema 1.1. IloHsiTHe, HCTOYHMKH M CTPYKTypa (PUHAHCOBBIX HOBOCTEIl.
OIIK-6.2, I1K-2.3, [1K-2.8, ITK-2.10

1. Jlaiite ompenelieHHEe TOHATHIO «(pUHAHCOBas HOBOCTHY. llepeunciurte
OCHOBHBIE OTJIMYMS (PUHAHCOBBIX HOBOCTEM OT OOIIEH HSKOHOMHYECKOMN
uHpopmanuu. [IpuBeanre npumepsi.

2. Uto Takoe aibTepHATUBHBIC HOBOCTHBIE MCTOUYHUKH? [IpuBenuTe HE MeHee
TpeX NPHUMEPOB AIbTEPHATUBHBIX HCTOYHUKOB (DMHAHCOBOM HMH(POpMaLUU
(counanbhble cetH, Telegram-kaHainbl, 6JI0TH SKCIEPTOB, GOPYMBI TPEHIEPOB).

3. HazoBuTe OCHOBHBIE UCTOYHUKH (DMHAHCOBBIX HOBOCTEH (OdUIIMaIbHBIE
COOOIIEHUS PETyIATOPOB, KoprnoparuBHas oT4€THocTh, CMU, nHpOpManmoHHbIe
arenTcTBa). llpuBenuTe mnpUMepsl KOHKpPETHBIX mocTaBmMKkoB (Bloomberg,
Reuters, Unatepdakc, TACC).

4. Kakue KpUTEepUH OMPEIESSIOT JTOCTOBEPHOCTh (PUHAHCOBOM HOBOCTHU?
OxapakTepu3ynTe MOHATHE «KAYECTBO HOBOCTHBIX JAHHBIX» (TOYHOCTb, MTOJIHOTA,
CBOEBPEMEHHOCTb, IPOBEPSEMOCTh UICTOYHUKA).

5. Uro Takoe «derikoBas HOBOCTb» B (PMHAHCOBOM KoHTekcTe? Kakue mMeToibl
Bepu(UKAIIMM HOBOCTEH MOTYT HCIONBb30BaThbCs g OTceBa  (eHKoBOM
uHpopmaruu? HazoBure He MeHee TpeX.
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Tema 1.2. MHCcTpYMeHTHI M MeTOAbI cO0pa puHaHCOBBIX HOBOcTel. OIIK-
6.2, I1K-2.3, [1K-2.8, I1K-2.10

1. Kakue meroasl cOopa (QuHAHCOBBIX HOBOCTEH cymiecTByroT? YUTo Takoe
RSS-nents, APl HOBOCTHBIX arperatopoB M BeO-ckpanuHr (mapcunr)? B dem ux
MPEUMYIIECTBA U HEIOCTATKU?

2. HazoBuTe OCHOBHBIE CHEIHAIU3UPOBAHHBIC MIATHOPMBI IS MOHUTOPUHTA
¢bunancoBbix HoBocTeil (Bloomberg Terminal, Refinitiv Eikon, CKAH-
Nutepdaxc, Meaunanorus). KakoBbl UX KIIOYEBbIE BO3ZMOKHOCTH?

3. Kakue MHCTpYMEHTHI UCHOIB3YIOTCS ISl cOOpa HOBOCTEW M3 COIMAIbHBIX
cereit (Twitter API, Telegram API)? Kakue mpoOGiempl BO3HUKAOT mpu cOope
JAHHBIX U3 3TUX UCTOYHUKOB?

4. Yto Takoe MOTOKOBOE MOJYYCHHE HOBOCTEH B peajbHOM BpeMeHH (real-time
news feeds)? Kak oprann3oBaTh TaKo# MOTOK U JUTsl KAKHUX 33]1a4 OH HEOOXOa1M?

5. Kakue ocHOBHBIE 3Tambl BKIIOYAET OYUCTKA U MpeaoOpaboTka HOBOCTHBIX
nanHbeiX? Kakuve MeTonbl MPUMEHSIOTCS i yaldeHus: TyOluKaToB, GUIbTpaluu
criama ¥ BBISIBJICHUS ()eHKOBBIX HOBOCTEH?

PA3JIEJI 2. OBPABOTKA U AHAJIN3 HOBOCTHBIX JAHHBIX

Tema 2.1. Meroabl 00padoTkum TekCcTOBbIX AaHHbIX (NLP) mas
¢punancoBbix HoBocTell. OIIK-6.2, ITK-2.3, I1K-2.8, ITK-2.10

1. Yro Takoe obOpaboTka ectectBeHHOTO si3bika (NLP)? HazoBure ocHOBHBIC
3amaun NLP B ¢uHancax (u3BjiedueHHEe COOBITHM, aHanu3 TOHaIbHOCTH, NER,
TEMaTU4YECKOE MOJICITUPOBAHUE).

2. llepeuncnauTe OCHOBHBIE OJTambl MPeaoOpPaOOTKHM TEKCTa HOBOCTEH
(TOKeHu3auus, JeMMaTU3ALNsI/CTEMMUHT, YAAJIEHUE CTOMN-CIIOB, (UIIBTPALMS IO
4acTsAM peun). B yeM oTimyme cTeMMUHTa OT JIeMMaTH3aIAN?

3. Uto Takoe BekTopu3anus Tekcta? Oxapaktepusyiite mero sl Bag-of-Words,
TF-IDF, Word2Vec. [ns pemieHust KakuxX 3afad OHU MPUMEHSIOTCS B aHAU3e
(b1HAaHCOBBIX HOBOCTEH?

4. Yro takoe Named Entity Recognition (NER)? IlpuBeaute mnpumepbl
CYIITHOCTEH, peNeBaHTHBIX sl (PUHAHCOB (KOMMAHWM, JIMYHOCTH, (PUHAHCOBBIC
MoKa3aTelu, AaThl, Teorpauueckue Ha3BaHUs).

5. Yro Takoe temarmyeckoe MonenupoBanne (LDA — Latent Dirichlet
Allocation)? Kak 0HO MOXET MCIOJIb30BAThCS VISl BBIJICTICHUS KIIOUEBBIX TEM M3
NOTOKAa (PUHAHCOBBIX HOBOCTEM?

Tema 2.2. AHAJIM3 TOHAJIBHOCTH WU COOBITHMHBIN aHAIHM3 (PUHAHCOBBIX
Hosocreii. OIIK-6.2, I11K-2.3, [1K-2.8, I1K-2.10

1. Yro Ttakoe aHanmu3 HacTpoeHWil (sentiment analysis) Ha (UHAHCOBBIX
peiHKax? OxapakTepu3yWTe aBa OCHOBHBIX MOAXOAA: JEeKCUKOHHBIN (lexicon-
based) u Ha ocHoBe MarHHOTO 00yueHus (ML).

2. Uto takoe mHaekc HoBocTHOro HactpoeHus (News Sentiment Index)? Kak
OH CTPOWTCS U JUIsl Yero MCIoyb3yercs? B yem oTiauune OuHapHOM, TEPHAPHOU U
IIKAJIbHOW OLIEHKU TOHAJIbHOCTHU?
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3. Uro Takoe choenuaiM3upoBaHHbIE (MHAHCOBBIE CJOBapu (HAIpUMED,
Loughran-McDonald)? Kak oHu MOMOraroT B aHajIM3¢ TOHAIBHOCTH (PMHAHCOBBIX
TEKCTOB 10 CPABHEHUIO C OOIIMMHU CIIOBAPSIMU?

4. Yto Takoe coObITuiHBIN aHanu3 (event study)? Kak oH mpumeHsiercs s
OLICHKM DPEaKlMyd pbhIHKA Ha HOBOCTH (ITyOJIMKAIUsi OTYETHOCTH, pemeHus LIb,
M&A, reononutuueckue coOwbiTus)? Kak  paccuuThiBaeTcs  aHOMajbHas
JTOXOJHOCTE?

5. KakoBbl OCHOBHBIE OTpaHUYCHHs aHAIU3a HACTPOCHUI MPUMEHUTEIBHO K
(uHAHCOBBIM TeKCTaM (capkaswm, UPOHUS, KOHTEKCTO3aBUCUMOCTD,
MHOT'O3HA4YHOCTh TE€pMUHOB)? Kak OHM MOryT OBITH MPEOJOJEHBI C MOMOLIBIO
coBpeMeHHBIX MeToioB (FInBERT, LLM)?

PA3JIEJ 3. IIPUMEHEHHME HOBOCTHOM AHAJMTHUKH B
YITIPABJIEHYECKUX PELIEHUAX

Tema 3.1. HcnoJib30BaHHMEe HOBOCTHON aHAJIMTHKH B YIPaBJICHUH
puckamu u Tpeiigunre. OIIK-6.2, I1K-2.3, I1K-2.8, I1K-2.10

1. Kak HOBOCTHasi aHaJIUTHKA MPUMEHSETCA [JIsi PAHHET0 OOHApY>KEHUS
KOPIOPAaTUBHBIX PHUCKOB (CyleOHBIE HCKH, SKOJOTUYECKUE HWHIMJEHTHI, CMEHa
PYKOBOJICTBA, MMaJieHUEe KauecTBa npoaykiuu)? [IpuBenure npumepsl.

2. Uto Takoe HOBOCTHBIC HMHIMKATOpbl KpemuTHoro pucka (CDS — Credit
Default Swap)? Kak HOBOCTH BIMAIOT Ha KPEIUTHBIE CIPEIbl U KaK 3TO MOMKET
OBITh HCTIOIH30BAHO B PUCK-MEHEKMEHTE?

3. UTo Takoe anropuTMHUYECKas TOPTOBJI HA OCHOBE HOBOCTHOW aHAJIUTUKU
(news-based trading)? Ha3oBuTe He MeHee ABYX CTpaTerwii (cleoBaHHE 3a
HOBOCTHBIM HMITYJIECOM, OTCKOK OT MEPEeNpOJaHHOCTH, MApHBIM TPEHIWHT Ha
OCHOBE HOBOCTEH).

4. Kak HOBOCTHasi aHaJIMTHUKA MCIOJb3YETCS B BBICOKOYACTOTHOM TOPTOBIIE
(HFT)? Kakue TpeboBaHMs MPEIBABISIOTCS K CKOPOCTH O0OpabOTKH HOBOCTEH H
JATEHTHOCTU TOPTOBBIX CUCTEM?

S5.IIpuBenure TpUMEpPHl YCIENTHOTO MPUMEHEHHS HOBOCTHOW AaHAJIWTHKU B
xemk-honaax (Renaissance Technologies, Bridgewater Associates, Two Sigma) u
B JiearesibHOCTH perynsitopoB (LIb PD, SEC).

Tema 3.2. MoHuTOpUHI HHGOPMALMOHHBIX NOTOKOB /Jsl INPUHATHSA
crparerudyeckux pemennii. OIK-6.2, ITK-2.3, [1K-2.8, IIK-2.10

1. Kak opranu3oBaThb CHCTEMY MOHHUTOpPUHra (UHAHCOBBIX HOBOCTEH Ha
npeanpustun? Kakune nenmm m KPI monuTOpmHra moxxHo Bbiaenuth? Kakue
VCTOYHUKH JOJDKHBI OBITh BKIIOYEHBI B CUCTEMY ?

2. Uto takoe HoBOocTHOU mambopa (dashboard)? Kakue smeMeHTHI OH JOKEH
colepkaTb JUIsl OTHAENa PBIHOYHOTO PHUCKA, M TPEeHWaepoB, s TOI-
MEHEeKMEHTa?
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3. Kakx HOBOCTHas aHaJqUTHKAa MOXET OBITh WHTETPUPOBAHA C CHUCTEMOU
ynpasnenust puckamu (GRC — Governance, Risk, Compliance) u kopriopaTuBHOU
ERP-cucremoii? Kakue manHbie TOKHBI TIEpeIaBAThCS MEXKy CUCTEMaMu?

4. Kax HOBOCTHBIE JaHHBIC UCTIOJB3YIOTCS JUII MOHUTOPUHTAa KOHKYPEHTOB U
peIHOYHON cpenpl? Ha3oBuTe He MeHee TpexX CIEHApUeB HCIOJIb30BaHUS
(oTcnmekMBaHWE  HOBOCTEH O  KOHKYpPEHTax, KJIHMEHTaX, IIOCTaBIIHKaX,

perynsropax).

5. Kakuwe »TuYeckue W peryjasTOpPHbIE OIPAaHUYEHHUS CYIIECTBYIOT IpHU
UCIOJIb30BaHUU HOBOCTHOM aHAJIUTHUKH B (pMHAHCaX (MHCcalaepckast nHbopMaius,

koH(unenmmansHocth, GDPR, 152-®3)? Kak

n30exarb  HapyUICHHS

3aKOHOAATCIIbLCTBA IIPY aBTOMATHUYCCKOM c6ope W aHaJIM3e HOBOCTEH?

6.3. Kpurepuu u mkana onennBanust Ha ocHoBe bPC.

KPUTEPUN OLIEHMBAHIMA

PE3VIJIBTAT B
BAJIJTAX

JlaH TONHBIM, B JIOTMYECKOW ITOCIIEIOBATEIBHOCTH Pa3BEPHYTHIN
OTBET Ha IIOCTaBJIEHHBIH BOIPOC, TJE€ OH MPOJEMOHCTPUPOBAI
3HaHUS TIpeIMeTa B TOJNHOM O0ObeMe y4eOHOW MporpamMMel,
JOCTaTOYHO INTyOOKO OCMBICIMBAET JUCLMILIMHY, CAMOCTOSATENBHO,
M HCYEPHBIBAIONIE OTBEYAET HA JIOMOJHUTEIbHBIE BOIPOCHI,
OPUBOAUT  COOCTBEHHBIE  IpUMEpPHl MO  IpoOsieMaTHKe
MOCTABJICHHOTO BOIPOCA, PEHIMI MPEIOKEHHBIE IMPAKTHYECKUE
3a7aHus 0e3 onnOoK

90-100

JlaH pa3BepHYTBIA OTBET Ha [OCTABJIEHHBIA BOIPOC, TAE
oOydarolmuiicss JIEMOHCTPUPYET 3HaHHs, NPUOOpPETEHHbIE Ha
JIGKUMOHHBIX M CEMHUHAPCKUX 3aHATUAX, a TaKXKE IOJy4YCHHBIE
MOCPEACTBOM HM3YYECHHsI O0S3aTENbHBIX YYEOHBIX MaTepUajoOB IO
KypCy, JAa€T apryMEHTUPOBAHHBIE OTBETHI, IPUBOJIUT MPUMEPHI, B
OTBETE€ TMPHUCYTCTBYET CBOOOAHOE BIAJCHHE MOHOJIOTHYECKOM
peublo, JIOTUYHOCTh U TIOCJIEN0BaTENbHOCTh oOTBeTa. OaHako
JIONIyCKAETCS HETOYHOCTh B OTBeTe. Pemmn mnpennokeHHbIe
MPAKTUYECKHE 3aJaHus C HEOOIBIITUMU HETOUHOCTSIMU.

75-89

JlaH OoTBeT, CBUIETENBCTBYIOLINNM B OCHOBHOM O 3HAHHUU IPOLIECCOB
W3y4aeMOll  JUCUHUILIMHBI, OTIIUYAIOMMNACA  HEJIOCTAaTOYHOM
rIIyOMHON ¥ TOJHOTOM pPACKPBITUS TEMbl, 3HAHUEM OCHOBHBIX
BOIIPOCOB TEOpHUH, cl1abo CHOPMHPOBAHHBIMUA HABBIKAMHU aHAIIM3a
SIBJIECHUM,  TPOLIECCOB,  HEAOCTATOYHBIM  yYMEHHUEM  JaBaTh
apryMEHTUPOBAHHbBIC OTBETEHI 171 MIPUBOAUTH MIPUMEPHI,
HEJOCTaTOYHO CBOOOJHBIM BJIQJICHHEM MOHOJIOTHUECKON pedyblo,
JIOTUYHOCTBIO M TIOCIEN0BAaTENBbHOCTHIO OTBeTa. Jlomyckaercs
HECKOJIbKO OIIMOOK B COJNEPKaHUM OTBETA U  PEIICHUU
MPAKTUYECKUX 3aJJaHHII.

60-74

JlaH OTBeT, KOTOpPBIA COIAEPKHUT PAIA CEPHE3HBIX HETOUYHOCTEM,
O0OHapyKHMBAIOIMK HE3HAHWE TPOIIECCOB M3y4aeMOM MPEeIMETHOU
o0jacT, OTIMYAIONIUICS HErNTyOOKUM  pPacKphITHEM  TEMBI,
HE3HAHHEM OCHOBHBIX BOIPOCOB TEOPHUU, HECHOPMHPOBAHHBIMU
HABBIKAMM AaHAJIN3a SBJICHUM, IPOLECCOB, HEYMEHHEM JaBaTh

1-59
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apryMeHTHPOBAHHbIE OTBETHI, ci1a0bIM BJIJICHUEM
MOHOJIOTUYECKOH  pEuYbl0,  OTCYTCTBHEM  JIOTMUYHOCTH U
MOCIIeZIOBAaTEIbHOCTU.  BBIBOABI ~ NOBEpXHOCTHHL.  Pemienue
NPAKTUYECKUX 3aJaHUi HE BBIMOJHEHO, T.€. OOyYalouuiics He
CHOCOOEH OTBETUTh HAa BOMPOCHl Jake MPU JOMOTHUTEIbHBIX
HABOJSIIMX BOIIPOCAX MPENOIaBATEINS.

6.4. Jlna peuieHusi KOHTPOJIBHBIX 3aJaHUN 0O0ydYaroleMycsi pasperiaeTcs
UCITOJIb30BAaHUE KAJBKYJISATOPA.

1. MeTozmqecxne MaTepuaJabl IO 0CBOCHUIO TUCHUIITUHBI

IToAroTOBKA K JIEKIMSIM.

['maBHOE B mepuoj MOATOTOBKM K JIEKIMOHHBIM 3aHATHSM — HAy4YHUTbhCS
METO/IaM CaMOCTOATEIBHOTO YMCTBEHHOI'O TPYyJa, CO3HATEIbHO pa3BUBaTh CBOU
TBOPYECKUE CIIOCOOHOCTH M OBJIAJIEBATh HABBIKAMU TBOPUYECKOW paboThl. JJis 3TOrO0
HEOOXOJMMO CTpOro coOJoJaTh AMCHMIUIMHY Y4eObl W TMOBeleHud. Yerkoe
IUIAHUPOBAHHE CBOEr0 pabo4yero BpPEMEHM M OTIbIXa ABISIETCS HEOOXOIUMBIM
YCIOBUEM [JIsl YCHEIIHOW CaMOCTOSITEIbHOM paboThl. B OCHOBY €ro Hy»XHO
MOJIOKHUTh paboune MpOrpaMMbl M3Y4YaeMbIX B CeMecTpe AMCHMIUIMH. Kaxmomy
oOyuarolemMycs cieayeT COCTaBIATh €XKEHEIEIbHbBIN U CEMECTPOBBIH IJIaHbl paOOTHI,
a TaKKe IUIaH Ha Kaxaplid pabouuii neHb. C Bedepa Bcerja HaJo0 paclpeacisiTh
paboTy Ha 3aBTpalIHUi AeHb. B KOHIIE KaXa0ro AHS 11eeCO00pa3HO MOABOIUTH UTOT
paboThI: TIIATENbHO MPOBEPUTH, BCE JIM BBIIOJIHEHO MO HAMEUYEHHOMY IUIaHy, HE
ObUIO JM KaKUX-IM0O OTCTYIUIEHHWH, a €eciau ObUIM, MO Kakoi NIpUYUHE 3TO
npousonuio.  HyXHO  OCylIECTBIISITP  CaAMOKOHTPOJb,  KOTOPBIM  SIBJIAETCS
HEOOXOAMMBIM  YyCIIOBMEM  ycmemHodl  yueObl. Eciam yTo-TO  ocranoch
HEBBITIOJIHEHHBIM, HEOOXOJMMO U3bICKATh BpeMsl [Jisi 3aBEpILICHUS 3TOM YacTu
paboThl, HE yMeHbIIask 00beMa HEJEIbHOrO MJIaHa.

CamocrosiTenbHas paboTa Ha JIEKIUH.

Cnymanue W 3a0ucCh JIEKIMM — CIOXKHBIM BHUJ BY30BCKOM ayJIWTOPHOMN
paboTel. BHuUMarenpHOE CcllyllaHWE M KOHCHEKTUPOBAHUE JIEKIMM Mpeanosiaraet
MHTEHCUBHYIO YMCTBEHHYIO JESITENIbHOCTh 0Oyyaromierocs. Kparkue 3anucu JIEKIHi,
WX KOHCIIEKTHPOBAHUE TIOMOTAET YCBOUTH y4eOHbIN Marepuan. KoHCneKT sBisercs
MOJIE3HBIM TOTJA, KOTJa 3alMCaHO CaMO€ CYIIECTBEHHOE, OCHOBHOE U CIIEJIAHO 3TO
camMuM oOydaromuMmcsa. He Hago cTpeMuThecsl 3amucarh JOCIOBHO BCHO JIEKLHIO.
Takoe «KOHCTIEKTUpPOBaHHE)» MPUHOCUT OOJIbIIE Bpea, YeM MOJIb3bl. 3aMUCh JIEKIIUHA
PEKOMEHIYyeTCsI BECTH TI0 BO3MOXXHOCTH COOCTBEHHBIMH  (POPMYJIHPOBKAMHU.
KenaTenbHO 3amuch OCYHIECTBJISATH HA OJHOM CTPaHHUILE, a CIEAYIOLIYI0 OCTABISTH
JUIs. IpOpabOTKK yuyeOHOro Marepuajia CaMOCTOSITEIbHO B JOMAIIHUX YCIOBHUSX.
KoHcrekT Jeknuu Jydiie noapa3fenisTh Ha MYHKTHI, naparpadsi, coOmronas
KPaCHYIO CTPOKY. DTOMY B OOJIBIIION CTeNeHU OyAyT CIIOCOOCTBOBATh MyHKTHI TJIaHA
JIEKLIMH, TPEJI0OKEHHbIE MpenoaaBarenaM. [IpuHunuansHeie MecTa, onpeaeaeHus,
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bopMyIIBI U IPYTOE CIAEAYET COMPOBOXKAATH 3aMEUAHUSIMHU «BAXKHOY, «OCO00 BAXKHOY,
«XOpOUIO 3alOMHUTBHY» U T.IM. MOXHO JenaTh 3TO U C MOMOIIBIO Pa3HOIBETHBIX
MapkepoB WM pyuek. Jlydme ecnu oHU OyayT COOCTBEHHBIMHM, YTOOBI HE
NPUXOAWIOCH MPOCUTh UX Y OAHOKYPCHHUKOB M T€M CaMbIM HE OTBJIEKAThb HUX BO
BpeMs Jekuuu. llenecoobpasHo pa3paboTaTh COOCTBEHHYIO —«MapKorpaduio»
(3HAYKH, CUMBOJIBI), COKpalleHus cioB. He numnuM Oyner M U3y4eHHE OCHOB
creHorpaduu. PaboTast HaJl KOHCIIEKTOM JIEKIIM, BCEr/ia HEOOX0IMMO UCTIOIb30BaTh
HE TOJBKO Y4eOHHUK, HO U Ty JIUTEPATYPY, KOTOPYIO JOMOJHUTEIHHO PEKOMEHI0BAI
nextop. IMeHHO Takasi cepbe3Hasi, KponoTiauBas padoTa C JISKUMOHHBIM MaTepUaIoM
MO3BOJIUT TITyOOKO OBJA/IETh 3HAHUSIMHU.

[ToAroToBKa K MPAaKTUYECKUM 3aHATHSM.

[ToAroToBKY K Ka)XIOMy MPAaKTHUYECKOMY 3aHSATHIO KaKIbli OOy4arouiuiics
NOJDKEH HayaTh C O3HAKOMIIEHHsI C IUIAHOM IPAKTHUYECKOIO 3aHATHS, KOTOPBIH
OTPaXKaeT CoJEpkKaHUE INPEMIOKEHHOW TeMbl. THIaTeNbHOE IPOAYMBIBAHUE H
U3y4YEHUE BOINPOCOB IUIAHA OCHOBBIBAETCA Ha MPOPAOOTKE TEKYLIEro maTepuana
JEeKIUU, a 3aTeM U3Yy4YeHHUs oO0sA3aTeIbHOW M JOTOJHUTEIBHOU JIMTEPATypHl,
PEKOMEHJIOBaHHYK0 K JaHHOW Teme. Ha OCHOBe MHIMBHIyalbHBIX NPEIIIOYTCHHM
oOyuarolemMycs He00X0AMMO CaMOCTOATEIbHO BBIOPATh TEMY JOKIJIaJa Mo npodiieme
IIPAaKTUYECKOIO 3aHATHS M IO BO3MOXXHOCTU ITOATOTOBUTH IO HEMY IPE3EHTALMIO.
Ecnu nporpaMMoil AMCHUIUIMHBI MPELYCMOTPEHO BBINOJHEHUE MPAKTHYECKOrO
3aJlaHds, TO €ro HEOOXOAMMO BBINOJHUTH C YYETOM MPEIOAKEHHON HHCTPYKUUU
(yctHo win 10 nmucekMeHHO). Bce HOBBIE MOHATHS MO M3y4aeMOW TeMe HEOO0XO0JIUMO
BBIyYUTh HAU3YCTh U BHECTH B TJIOCCAPH, KOTOPBIN LI€I€CO00pa3HO BECTH C CAMOTO
Hayajga Wu3y4yeHus Kypca. PesynpTrar Takoil paOOThl JOJKEH TMPOSBUTHCA B
CHOCOOHOCTH OOYy4Yaromierocss CBOOOJHO OTBETUTh HAa TEOPETUUYECKHUE BOIPOCHI
IPAKTUYECKOTO 3aHATHUS, €r0 BBICTYIUICHUU U YYaCTHH B KOJJIEKTUBHOM OOCYXACHUU
BOIIPOCOB M3Yy4a€MOW TEMBbI, IPABUIBHOM BBIIIOJIHEHUH IPAKTUYECKUX 3aJaHUil U
KOHTPOJIbHBIX PaldoT.

CtpykTypa NpakKTH4YECKOIO 3aHATHS:

B 3aBucuMoOcCTH OT coAep>KaHUs U KOJIMYECTBA OTBEICHHOTO BPEMEHM Ha
M3YUYEHHE KaXIOW TEMbl MOXET MPAKTUYECKOE 3aHSATHUE COCTOSITh U3 UEThIPEX-TSTU
YaCTeu:

1. OOcyxneHne TEOPEeTUYECKUX BOIMPOCOB, OMPENEIEHHBIX MPOrpaMMOK
JIACHUTIINHBI.

2. Jlokmag W/ wWiIM BBICTYIUIGHHME C TPE3CHTAIUSMH 1O Mpoodsieme
MPAKTUYECKOTO 3aHSATHUS.

3. O6cyxIeHre BBICTYIUICHUI IO TEME — JTUCKYCCHSI.

4. BpblnogHeHHE MPaKTUYECKOrO 3aJaHUsl C MOCIEAYIIUM pa3dopom
MOJIYYCHHBIX PE3yJbTATOB UM O0CYKIEHNE TPAKTUIECKOTO 3a/IaHUS, BHITTOJTHEHHOTO
JI0Ma, €CIIM 3TO MPEAYCMOTPEHO MTPOTrPaMMOiA.

5. IlogBeneHne UTOrOB 3aHATHS.

[lepBast yacth — 0OCYX)A€HHE TEOPETUYECKUX BOMPOCOB - IPOBOAUTCS B BUJIE
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¢poHTanbHON OeceAbl CO BCeH TPYIION M BKIOYAET BBIOOPOYHYIO MPOBEPKY
npernoaaBaTeseM TEOPETUUECKUX 3HAaHUH o0yyaroumxcs. ITpumepHas
IPOAODKUTEIBHOCTD — 710 15 MuHYT. BTOpas 4acTe — BBICTYIIJIEHHE O0YYaIOUINXCS C
JOKJIaJJaMH, KOTOPbIE JOJKHBI COIIPOBOXKIATHCS MPE3EHTALUSAMU C LEIbI0 YCUICHHUS
HarJsAHOCTH BOCHPUATHA, 10 OJHOMY M3 BOIPOCOB IPAKTHUECKOTIO 3aHSTHUSL.
OOs13aTeNIbHBIN AJIEMEHT J0KJIaJa — IMPEJICTaBICHUE W AaHAJIU3 CTAaTUCTUYECKHUX
JaHHBIX, OOOCHOBAHUE COLIMAIIBHBIX MOCIEACTBHUI JF0OOr0 SKOHOMHUYECKOTO (hakTa,
sBIIeHUST Wi Tporecca. [Ipumepnas npopomkutenbHocTh — 20-25 munyt. Ilocre
JIOKJIAJIOB CIIEAYET UX 00CyXIeHue — TucKyccus. B xoze 3Toro stana npakTU4eckoro
3aHATHS MOTYT OBITh 3a/laHbl YTOUHSIOIIUE BOMPOCH K Aokiaaguukam. [Ipumepnas
MPOAOJKUTENBHOCTE — 10 15-20 munHyTt. Eciam mporpamMmoit mpeaycCMOTpPEHO
BBIMIOJTHEHHE MPAKTHUECKOrO 33JaHMsl B paMKaX KOHKPETHOH TEMBI, TO
IPEToAaBaTeNsIMU  OMPENENsIeTCsl €ro CoJepKaHHe W JaeTcs BpeMs Ha €ro
BBITNIOJIHEHHE, @ 3aTeM UJET 00CyXJAeHHUE pe3yabTaToB. Eciiu mpakTuueckoe 3agaHue
JOJKHO OBLIIO OBITH BBIIIOJIHEHO J10Ma, TO HA IPAKTUYECKOM 3aHATUHU MPENOoJaBaTellb
OpoBepsieT  €ro  BbIIOJHEHWE  (YCTHO  WiM  nucbMeHHO).  [lpumepHnas
OpoAoKUTENbHOCTh — 15-20 wmunyT. I[lonBeneHueM HWTOroB 3aKaHUYMBAETCS
npakThuueckoe 3aHsaTue. OOyudarmuMcs J0KHbI ObITh OOBSIBIECHBI OLIEHKU 32 paboTy
Y JIaHbI UX YeTKue 00ocHOBaHU. [IpruMepHas NpoaoKUTEIBHOCTD — 5 MUHYT.

Pabota ¢ nuTepaTypHbIMU UCTOYHHUKAMU.

B 1mporecce MOArOTOBKM K MPAKTHYECKUM 3aHATUSM, OOYyYaromMUMCs
HEOOXO0IMMO 00paTuTh 0co00€ BHHUMAHHME HAa CAMOCTOSITENBHOE H3yYEHHE
PEKOMEHJOBAaHHON y4eOHO-METOIMUECKON (a TakkKe HaydHOM U TOMYJISIPHOMN)
autepatypbl. CamocrtosTenbHass paboTra ¢ ydyeOHUKaMU, Y4e€OHBIMU IOCOOUSIMU,
HAay4YHOM, CIIPaBOYHOM W MOMYJSPHOM JIMTEPATYPOM, MaTEpUATIAMU NEPUOIUUECKUX
u3nanuii u VIHTepHeTa, CTaTUCTUYECKUMHU JAHHBIMH SIBISIETCS  HauOoliee
5G()EKTUBHBIM  METOJOM  TOJY4YEHHUs  3HAHUM, TIO3BOJSIET  3HAYUTEIHHO
aKTHBU3UPOBATh TMpoOIleCC OBJIaAcHUS HHPOpPMALUEH, CrocoOCTByeT Ooiee
rIIyOOKOMY YCBOEHHIO M3y4aeMoro marepuaia, GopMupyeT y O0Oy4arolluxcsi CBOE
OTHOIIIEHUWE K KOHKpETHOM mpolbieme. boiee rimyOokoMy pacKphITHIO BOIPOCOB
CIIOCOOCTBYET 3HAKOMCTBO C JIOTIOJIHUTEIBLHOW JIMTEpPaTypou, PEKOMEHIOBAHHOU
Mperno/iaBaTesieM, YTo MO3BOJIAET 00YUYaAIOIIUMCSI TIPOSIBUTH CBOIO UHIMBHUIYaIbHOCTD
B paMKaxX BBICTYIUICHUS Ha 3aHSTUAX, BBIIBUTh MIMPOKHUM CIEKTP MHEHUU IO
U3y4yaemoil mpooieme.

8. Y4yeOHasi iuTEepaTypa U pecypcbl HH(POPMAILTHOHHO-
TeJIEKOMMYHUKAIUOHHON ceTH MHTEpHeT

8.1. OcHoBHas IuTEpaTypa

1. Antynuna, T. M. OCHOBBI TEXHHUYECKOTO aHaIM3a (PMHAHCOBBIX PHIHKOB :
yueOHoe mnocooue / T. M. AnryHuHa ; MUHUCTEPCTBO HAayKH W BBICIIETO
oOpazoBanus Poccuiickoit ®@enepaunu, Ypanbckuil (eaepaibHbli YHUBEPCUTET

36



umenun mnepBoro llpesumenta Poccum Bb.H. Enpumna. — ExkarepunOypr
N3natenscTtBO Ypansckoro ynuBepcurera, 2020. — 163 c. : un. — ISBN 978-5-
7996-2953-3. — Tekcr : HemocpeICTBEHHBIH.

2. MumuH, A. A. ®uHaHCOBBIC PBHIHKY : yueOHOe mocodue / A. A. MuIluH.
— Bnagumup : U3narenscTtBo BiamuMupckoro rocy1apcTBEHHOIO YHUBEPCUTETA,
2024, — 214 c. — ISBN 978-5-9984-1882-2. — Tekct : 2JIEKTpOHHBIA //
[Mudposoit obOpazoBatenbubii pecypc [PR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/152421.html

3. ByiimoB, A. I'. ®uHaHCOBBIE PHIHKY : Y4€OHO-METOAUYECKUN KOMILIEKC /
A. T. byitmos, B. 0. lluGynsuukoBa. — Tomck : ToMckuii rocyaapCTBEHHBIN
YHUBEPCUTET CUCTEM YIIPaBICHUS U paguodiekTponuku, 2014. — 396 c. — ISBN
978-5-86889-676-7. — Tekct : snextponHbii // Ludposoit oOpa3zoBaTenbHBIM
pecypc IPR SMART : [caiiT]. — URL.: https://www.iprbookshop.ru/72213.html

8.2. JlomomHuTEIBHAS JIUTEPATYPA

1. CabGwipxan A. biokuelH-TeXHOJIOTMH B OHM3HEC-TIpolieccax : ydyeOHoe
nocodbue / Cabwipkan A.. — Anmatel, MockBa : EDP Hub (Mnunu Xa0), A I[u
Ap Menama, 2026. — 209 c. — ISBN 978-5-4497-5025-9. — TekcT : 37IeKTpOHHBIH
/" udposoit oOpazoBatensHbili pecypc IPR SMART : [caiit] — URL:
https://www.iprbookshop.ru/156319.html (mara oOpamenusa: 09.05.2026). —
Pexum moctyna: asis aBTOpU3HP. TMOIb30BaTENeH

2. Mumun, A. A. ®uHaHCOBBIE PHIHKY : yueOHOe nmocooue / A. A. MumiuH.
— Brnagumup : U3garenscTtBO BiaauMHUpCKOro rocy1apCTBEHHOIO YHUBEPCHUTETA,
2024. — 214 c. — ISBN 978-5-9984-1882-2. — TekcT : 3JIeKTpOHHBIN //
[Mupposoit obOpazoBatenbublii pecypc IPR SMART : [caiit] — URL:
https://www.iprbookshop.ru/152421.html

8.3.HopMaTtuBHbIE MTpaBOBBIC JOKYMEHTHI U HHASI TpaBOBask HH(PpOpMaIus

1. Konctutyuus Poccuiickoit ®enepaunu. — TekcT : 3MEKTPOHHBIN //
OdunuanbHblii  MHTEpHET-TIOpTad  mpaBoBod  umHpopmammu. —  URL:
http://pravo.gov.ru/constitution/

2. bromxetnsiii koaekc Poccuiickoit @enepanuu : OepepanbHbIil 3aKOH OT
31.07.1998 Ne 145-®3. — Tekcr : 35eKTpoHHBIN // OduiManbHbIE MHTEPHET-
nopTtai npaBoBoi uapopmaruu. — URL: http://pravo.gov.ru/

8.4 UntepHeT-pecypchbl

1. OBC «JIAHb» https://e.lanbook.com

2. ObC «3HAHUYM» https://znanium.ru

3. DBC «IOPAWT» https://sochum.ru

4. CmpaBouno-mipaBoBas cucrema «I”APAHT» http://www.garant.ru
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5. KoncynbrantlIntoc: CIIpaBOYHas IIpaBoBas cucreMa
http://www.consultant.ru/ - 6ecriaTHbINA JOCTYI K OCHOBHBIM aKTaM

9. MaTepI/IaJILHO-TeXHI/I‘IeCKaH 6333, I/IH(l)OpMa]_[HOHHLIe
TEXHOJIOTHH, IPOIrPAaMMHOE ob0ecrneyeHue u I/IH(l)OpMaIII/IOHHbIe CIIpaBOYHbLIC
CHUCTEMbI

Jlnis mpoBeeHusT Y4eOHBIX 3aHATHH, MPEeIyCMOTPEHHBIX 00pa30BaTEIbHON
IPOrpaMMO, 3aKPEIUICHBI ayTUTOPHH COTVIACHO PACIUCAHUIO YY€OHBIX 3aHATHH:

pabodyee MecTO IMpemnojaBaTelisd, II0CAJOYHbIE MeCTa IO KOJIUYECTBY
oOyuyaroluxcs, J0CKa MEeJIoBasi, IEPCOHAIbHBIA KOMIIBIOTEP C JULEH3UPOBAHHBIM
IpOrpaMMHBIM OOecliedeHreM OOLIEro Ha3HAuYEHUs, MyJIbTUMEIUNHBIA IPOEKTOP,
DKpaH, UHTEPAKTUBHAs [1aHEb.

[lepeuenpb mporpaMMHOT0 00€CIIEUEHHUS:

JIMLIeH3MOHHOE U CBOOOJHO  pacHpoOCTpaHsSEMOE  MPOTrpaMMHOE
o0ecrnieueHne, B TOM YHCIIE OTEYECTBEHHOTO IIPOM3BOICTBA:

- MTC-link

[lepeuenp mnpodeccHOHANBHBIX 0a3 JaHHBIX W WH(POPMALMOHHBIX
CTHPAaBOYHBIX CUCTEM:

baza nannbpIx Acconmanuu MeHemxkepoB Poccun www.amr.ru

[TopTan npodeccnoHaabHOTO COOOIIECTBA MEHEDKEPOB WWW.e-Xecutive.ru
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