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1. IlepedeHb MIaHUPYEMBIX Pe3yJIbTATOB 00y4eHHUs 10 M CHMIIJIMHE, COOTHECEHHBIX €

IUIAHUPYEMBIMH Pe3YJIbTATAMH OCBOEHHUS MPOrPaAMMbI

1.1. [Jducoummmaa b1.0.11 «®PuHaHCcOBas MareMaTHka» OOECIeYHMBACT OBJIAJICHHE

CICAYIOIUMHA KOMIICTCHIIUAMM:

K H Kon
o1 AUMCHOBAHUC HauMmeHOBaHHME >Tama OCBOCHHS
JTana OCBOCHUS
KOMTICTEHITHH KOMTICTCHITHH KOMIICTCHITHH
KOMITETCHITHH
CrniocoGHOCTB CriocoGHOCTD UCIIONIb30BATh
UCIIONIB30BATh  METOJIBI MHCTPYMEHTHI (puHAHCOBOI
WHAHCOBOI MATEMATUKHd B LEIAX OLCHKH
I[MIKo OC 11 -3 ¢ [IKoOCII-3.1
MaTeMaTHKU TUIst (MHAHCOBBIX HHCTPYMEHTOB U
peleHuss  NPUKIAJHBIX NPUHATUS WHBECTHIIMOHHBIX
3a71a4 pelieHui

1.2. Hcnonp3oBaHue TPYyIOBBIX (YHKIMI 00sS3aTe€IbHO TOJBKO UIA TPO(heCcCHOHATBHBIX
KOMITETECHIINH, YCTAHOBJICHHBIX CAMOCTOSITEIIbHO

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO
O0beM TUCUMILTUHBI
Juctmumza b1.0.11 «®uHaHCOBas MaTeMaTUKa» COCTABIISICT 4 3a4eTHBIX €AMHUIIBI, T.C.

144 akamemMudecKHX 4daca.

Ha xoHTakTHy!0 paboTy ¢ mpernojaBaTeleM BbieleHO 64 uaca, u3 HUX 324aca
JeKIH 1 32 yaca MPaKTUYECKUX 3aHATHH, HA CAMOCTOSTEIBHYIO pab0Ty 00YJarOIIUXCs BBIICICHO
76 dacoB 1151 o4HOU (/0.

Ha xoHTakTHyI0 paboTy C mpemnojaBareneM BblAeNeHO 124acoB, U3 HuUX 6 yacoB
JEeKIHMHA 1 6 yacoB MPaKTUYECKUX 3aHATUH, HA CAMOCTOSTEIbHYIO paboTy 00y4aromMXCsl BbIIEIEHO

128 gacoB miist 3a04HO¥H /0.

MecTto aucunmimnsl B ctpykrype OII BO

Hucuummna b1.0.11 «®unaHcoBas MaTemMaTuka» HM3y4aercs Ha 2 Kypce, B 4 cemecTpe s
CTyZIEHTOB O4HOHU (p/0; Ha 3 Kypce, B 6 cemecTpe I CTYACHTOB 3a049HOM (/0.

Hucunnnmuaa b1.0.11 «®uHaHCOBasg MaTemMaTHKa) peaTu3yeTcsl IOCIIEe H3Y4YEeHMS JUCLUILINH
b1.0.04 «Anrebpa»; 51.0.03 «MateMaTHUECKUI aHATH3.

N3y4eHne AMCUMILIMHBI 3aKaHUYNBAETCS 3a4ETOM C OLIEHKOH.

3. Conep:xaHue U CTPYKTYpa M CUHUIIIMHBI




Ounasn hopma odyuenusn

O0beM IMCHUIIMHBI, AK. Yac./ yac. ®opma
KonTakTHas paboTa TeKyLIero
HaunmeHnoBaHue TeM 00y4aroIuxcs ¢ KOHTPOJIS
Ne n/m
(pa3aeJsioB) Bcero npenogapareiemM CPC | ycneBaemocTu**,
10 BHAAM Y4eOHbIX 3aHATHH NMPOMEXKYTOYHOM
J JIP 3 | KCP arrecTauuu***
Mopenu HauuCIeHUS 18 4 4 10 K,Kon
Tema 1.
MPOIICHTOB
Tema 2. | IToTokHu iaTexen 18 4 4 10 K,Kon
MeTo1pI IPHHSATHS 20 4 4 12 K,Kon
Tema 3. | UHBECTHIIMOHHBIX
peleHuit
IIpocteie MomeH 18 4 4 10 K,Kon
Tena 4. | OUCHKH (hMHAHCOBBIX
HHCTPYMEHTOB:
OOJIUr Ay U aKIuu
Tema 5. | Iloprdenpras Teopus 24 6 6 12 K,Kon
Tema 6. | CAPM u ee 24 6 6 12 K,Kon
MOIU(UKALIUN
Tema 7. | LleHooOpa3oBaHue 18 4 4 10 K,Kon
JICPUBATHBOB
ITpoMexxyTouHas arrecTarus 4 4 3a0
Bcero: 144 32 32 4 76
3aounan ¢hopma odyuenun
O0beM JTUCHHUILIMHBI, Yac.
KonrakTHas padora dopma
odyyamouuxcs ¢ TeKyIIero
No /i HaumeHnoBanue Tem npenojaaBaTeieM KOHTPOJIA
) (pa3esioB) Bcero 1o BUIAM YYeOHBbIX CPC | ycneBaeMocTH™*,
3aHATHI NPOMEKYTOYHOM
KC aTrecrauum™**
a  |ap o3 B
P
Moaenu HA4YMCIICHUS K,Kon
Tema 1. A 18 . . 18
MPOLIEHTOB
Tema 2. IToroku muarexei 20 i 2 18 K,Kon
Meroasl MPUHATHS K,Kon
Tewma 3. WHBECTULIMOHHBIX 20 2 - 18
peleHui
[IpocTeie MOnENM OLEHKHU K,Kon
MHAHCOBBIX
Tema 4. ¢ 20 - 2 18
WHCTPYMEHTOB:
OOJIMTaIvy U aKIuu
Tema 5. | TToprdenbHas Teopus 20 - ) 18 K,Koxn
Tema 6. CAPM n ee 20 5 18 K,Kon
MoauUKaIII




Tema 7. KK
[lenooOpa3zoBanue 22 ) 5 20 on
JIEpUBaTUBOB

[IpoMexyTouHas arecTarus 4 4 3a0
Bcero no kypcy: 144 6 6 4 128

** —ghopmbl mexyugeco konmpoaa ycnegaemocmu: konmpoavteie pabomul (K), xoanoksuym (Kon).

XX hopmel npomedcymounoti ammecmayuu: 3avem ¢ oyenrotu (3a0).




Conepma}me AUCHHUIIIIMHBI

Tema 1. Moaenu HauMcIeHUs TPOLEHTOB.

Hauncnenue mnpoueHTOB 1O NPOCTBIM cTaBkaMm. OnpeneseHue Iepuoja HAadUCICHHUS
IIPOCTBIX MPOLICHTOB. J[€KypCHBHBI METOJ HA4YMCIEHUS IPOCTBIX IPOLEHTOB. AHTHUCUIIATUBHBIN
METOJI HAUMCJIEHUS ITPOCTHIX MPOLEHTOB. HaunciieHne NporeHTOB 10 MPOCTON IIEPEMEHHOM CTaBKeE.
JloxogHoCTh ()UHAHCOBOW OmNepaldud B BHJE MNPOCTOW CTaBKH. HauucieHue MpOLEHTOB IO
CIIOXKHBIM CTaBKaM. J[€KypCUBHBIA METOJ HA4YMCIEHUS CIOXKHBIX IPOLIEHTOB. AHTHCUIIATHBHBIN
METOJI HAYUCIICHUS CIIOXHBIX INPOLEHTOB. HaducieHue NpOLIEHTOB IO CIOKHOM IEPEMEHHON
CTaBKe.

I'omoBass HOMMHaNbHAs IPOLEHTHAs CTaBKa. HauuciieHHEe IPOLIEHTOB IO HENPEPHIBHOM
ctaBke. JIoXOAHOCTh (PUHAHCOBOM onepanuu B BUJIE CIOKHON CTaBKH.

Tema 2. IloToku miare:xei.

[Mpunmun  ¢uHaHCOBOM AKBUBaNeHTHOCTH. [lpouemypa muckontupoBanus (PV) wu
Hapamenus (FV). DKBUBaJICHTHBIC TUIATEKUW M CEPUM ITUIATEKEW. YpaBHEHHE SKBUBAJICHTHOCTH.
KonBepcust miare:xeid. Bunpl koHBepenii marexkeil. 3aMeHa OJHOrO IUIaTeXa IPYrUM IUIATEkKOM.
KoHconuaanus noroka miarexei. 3aMeHa JaHHOTO NOTOKA IJIATEKENH JPYTHM IIOTOKOM IIATEKEH.
Paccpouka nnateka. DKBUBAJIEHTHOCTD IJIATEKEN MPU IPUMEHEHUHU MTPOCTON CTaBKU. AHHYUTETHI.
Omnpenenenue annyurera. Knaccuduxanus anayntetoB. OCHOBHbIE MOJIEJIM aHHYUTETOB.

Tema 3. Meroabl NPUHATHS HHBECTHIHOHHBIX PelICHUI.

Uucras npuseacHHas croumocTs mpoekra (NPV), ee pacuer. BHyTpeHHAs Hopma
noxonHoctu mnpoekta (IRR), mpocroit cpokx okxymaemoctu mnpoekrta (PBP), yuernas Hopma
okynaeMocTH npoekta (ARR), unnexc npubsisHOCcTH MpoekTa (PI). [IpeumyiecTBa u He1oCTaTKU
nokasareneii NPV, IRR, PBP u PL. Csa3u mexay yka3aHHbIMM NOKazaTelsiMu. Moaudukanuu
moKasarenei Hans ycTpaHeHHs HeAocTaTKoB. TouHb cpok okymaemoctu mpoekta (PPBP).
JuckonTupoBaHHblll Cpok okynaemoctu mnpoekta (DPBP). TouHbIl ITUCKOHTHPOBAaHHBIA CpPOK
okyrnaeMoctu mnpoekta (PDPBP). Oxcrpennbiii mnepuon oxymnaemoctu mnpoekta (BOPBP).
MonudunrpoBanHas BHyTpeHHssl cTaBKa JoxoaHocTy mpoekta (MIRR).

Tema 4. IIpocTbie MOgeHM OLCHKH (PMHAHCOBBIX MHCTPYMEHTOB: O0JIMIally M AKIUH.

Mopenu nieHooOpazoBanust obmuraruii. CTpyKTypa MPOIEHTHBIX CTaBOK, JOXOJHOCTh K
MOTAIIEHNIO, KYIIOHHAs JOXOJHOCTh. TeKymas JOXOAHOCTh W JOXOAHOCTh HAa OCHOBE JIMCKOHTA.
Paznuuns Mexay cTaBKOH MpOILEHTa U JOXOAHOCTHIO. Jlfoparus u BeITyKiI0cTh. (LlenHooOpa3oBanue
KOHBEPTHUPYEMBIX OOJIUTaLINIA.)

Mopnen OLEHKHM CTOMMOCTH aKUWW (JIMCKOHTHPOBAaHUE IOTOKA TUBUACHIIOB, MOJEIb

['opnona). JloX0qHOCTh aKIIUH.



Tema 5. IlopTrdenbHas Teopus.

[IpunsaTHe pemeHnii B yCIOBHSX HeompeneleHHOCcTH. KoBapuanus JOXOAHOCTEW JBYX
aktuBoB. Koppemsmus noxomHocteil nByx akTHBOB. IlopTdens M3 ABYX pPHCKOBBIX aKTHBOB.
JoxonHocth M nucnepcus noptdens U3 IBYX PHCKOBBIX aKTUBOB. J[OMycTMMOE MHOXKECTBO
noptdenei I ABYX PUCKOBBIX aKTHUBOB. D(PdekTuBHBIN MopTdenb. MHOKeCTBO 3h(HEKTUBHBIX
noptdeneir. CpoiictBa 3ddexTuBHOrO MHOXecTBa. (OO000mEHHE HA Cciay4ailik n  aKTHUBOB.
OntumManbHbli  puckoBbli  moptdens (Monens I.Mapkosuna). [lomusiii  noprdens. Jluaus
pacupenenenus kanutana (CAL). PeiHouHbld mopTdenb. Jluaus peiaka kamurana (CML).
Husepcudukanus pucka. DPPEeKTHBHOE MHOXKECTBO W KOMOHWHAIUs OE€3pHCKOBOTO aKTHBA U
puckoBoro moptdens (Moaens [[.Toouna). KopoTkue nmpogaku U BO3MOKHOCTh 3aMMCTBOBAHHS.
W3meHnenne 3peKTUBHOTO MHOXKECTBA BCICACTBHE ITHX (akTopoB. [ToMCK mapaMeTpoB yriioBOTO
(xacarenpHOr0) opTderns. [Touck onTUMaIbHOTO HHBECTUIIMOHHOTO OPT(Es 7151 HHBECTOPA.

Tema 6. CAPM u ee Mmoaupukamum.

CBs3b MEXJy TOXOJHOCTHIO PHIHOYHOTO WHAEKCA M JIOXOJHOCTHIO OTIEIILHOTO AKTHBA.
Koadduuument lapma. Teopema o paznenennu. Mojenb oeHKH J0ATOCpOodHbIX akTuBOB (CAPM):
OCHOBHBIE MpeAnochuiky, (BeiBoI (popmyn). Koadduument Gera: pacuer, cBoiictBa. [Ipumenenue
CAPM B noprdenbhoil Teopuu. Jlunus peiHka neHHbix Oymar (SML). Koaddumment anbda.
[Tpumenenne moxenn CAPM. OnnounnexkcHbie Moenu. Pacuer OeThl MO pealbHBIM JaHHBIM.
Kputnka CAPM. OcHoabie Mmogudukanuu moaenun CAPM. APT.

Tema 7. llenooOpa3oBaHue 1epuBaTHBOB.

IlenooOpa3oBanue ¢orouepcoB u ¢opapaos. «llyr-komm» naputer. buHOMHanbHas
MOJIENTb IEHOOOPa30BaHus OINIIMOHA «KOJUT» Ha akmuu. Mojens 1ieHoo0pa3oBaHus omniuona biska-
Hloym3a — pacmmpenne OMHOMHAIBHOW MOJETH Ha HempepbhiBHOE BpeMs). OIeHKa «KoJuiay Ha
akuuu 0e3 TUBUICHAOB (IpUMEp C UCKYCCTBEHHBIMHU JaHHBIMHU, IPUMEP C peajlbHbIMU JaHHBIMU,

dbopmupoBanue xemx-nmoprdens). [lenooOpazoBaHre aMePUKAHCKUX OIMIIUOHOB «ITyT».

4. MaTepuaJjibl TEKYLEr0 KOHTPOJISI YCIIeBaeMOCTH 00yuaomuxcst U (hoOHI OLeHOYHBIX

CPeACTB MPOMEKYTOYHON ATTECTAUMH 1O JUCIHUIIMHE

4.1. Tekymuuii KOHTPOJIb yCIIEBA€MOCTH

4.1.1. ®opMBbI TeKyLIEro KOHTPOJIS YCIIEBAEMOCTH

Tema (pa3neun) MeToabl TEKYLIEro KOHTPOJIA yCIIeBAeMOCTH

KonTtponbHas padora 1
Konnoksuym 1
Tema 2. IloToku miaTexen. KonTtponbHas padora 1

Tema 1. Mogenu HauMCIeHUS IIPOLCHTOB.




Konnoxsuym 1
Tema 3. MeTo1bl NPUHATUS UTHBECTULIMOHHBIX KontponbHas padora 1
pELICHU. Konnoxsuym 1
Tema 4. [IpocTbie MOAEIH OLIEHKH
(MHAHCOBBIX HHCTPYMEHTOB: OOJIHTaIlH
HaKIINH.

KonTponbhas padbora 2
Komnnoksuym 2

KontponbHas padota 2
Komnoksuym 2
Kontponbnas padota 2
Komnoksuym 2
KontposnbHas padota 2
Komnnoksuym 2

Tewma 5. [loptdenbHas Teopus.

Tema 6. CAPM u ee moaudukamm.

Tewma 7. LlenooOpa3oBaHue 1E€pPUBATHBOB.

4.1.2. MaTepuaJbl TeKyliero KOHTpPOJIs yCieBaeMoOCTH

THmoBbLIE OLIEHOUYHBIE MATEePHAJbI 0 TeMe 1 «Moaean HauyucJeHHsI POIEHTOB

BapuanTsl 3a1aHnii KOHTPOJIbHOM padoThl Nel
1. Jlo kako# cymmel BeipacTyT 25000 uepes 8 et npu craBke 2.4% TOI0BBIX:
a) MPY UTHBECTUPOBAHUU I10 IIPOCTOM CTaBKE;
0) pu HHBECTUPOBAHUU IO CIIO’KHOM CTaBKe C €XKEr0IHON PEMHBECTHLIEH;
B) IIpM MTHBECTUPOBAHUH 10 CJIOKHON CTaBKE C MOIYTOJ0BOI PEMHBECTHLIUEH:
B) [IPY UHBECTUPOBAHUH TI0 CIIO’KHON CTaBKE C €)KEMECSUHON pEMHBECTULIEN?
2. Be1 xoture umers 5000 yepes 12 ner. Cronbko Bam HE00X0AUMO BIIOKHUTH OTHOKPATHO
noz 4.8% roioBbIX, YTOOBI MOTYYUTh TPEOYyEMYIO CYMMY:
a) MoJ| POCTOM MPOLIEHT;
0) MO/ CIIOXKHBIH TPOIIEHT C €XKETOTHOM PEUHBECTUIIHEH;
B) I1O/1 CJIO>KHBIN TIPOLIEHT C €KEMECTIHON PEUHBECTUIIUEH;
I') [10J] HETIPEPBIBHBIM MPOIEHT?

Bonpocs! k kostokBIHYMy Nel

1. Hauucnenue npoueHTOB IO HPOCThIM cTaBkaM. OmnpeneneHue Mepuojia HauMCICHUS
IPOCTBIX MPOLEHTOB. J|eKypCHBHBIN METOJ] HA4YMCIEHUS MPOCTHIX MPOLEHTOB. AHTHUCUIATUBHBIN
METO]] HAUYMCJIEHHsI IPOCTHIX MpoLeHTOB. Haunciienne nponeHToB 1Mo NpocToil IEpeMEHHON CTaBKe.
JloxoaHOCTh (PHHAHCOBOI onepanuy B BUI€ IPOCTOM CTaBKH.

2. HauucriieHue TpPOIEHTOB MO CIOXKHBIM CTaBKaM. JIeKypCHBHBIN MeTOJl HAuMCIICHHS
CJIOKHBIX TPOIEHTOB. AHTHCHUIIATUBHBIN METOJ] HAYUCIIEHUS CIOXKHBIX NpoleHToB. Hauncnenue
IIPOLIEHTOB I10 CJIOKHOM IEPEMEHHON CTaBKE.

3. T'onoBass HOMUHANbHAs MPOIIEHTHAs cTaBKa. HauucieHne MpoOIEHTOB MO HENPEepBIBHOM

ctaBke. J[0X0qHOCTh (PMHAHCOBOM OIepaliy B BUJIE CII0KHON CTaBKH.



TunoBblie 0eHOYHBIE MAaTEPHAJLI IO TeMe 2 «IloToKH nmiaTexen

BapunanTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. PerHOYHAs TOXOAHOCTH OJHOJIETHUX OCCKYMOHHBIX oOyuranmii paBHa 7%, ABYXJIETHUX -
9%. B Kakux MOpOMOPUUSAX HYKHO B3STh 3TH OyMaru, 4ToObl JOXOIHOCTb MOJYyYHUBIIETOCS
noptdens Obuia paBua 8%7?

2. Bamm npy3psi pemmiiv KymnuTh JIOIKy, kortopas ctouT 5000 mommapoB. CKONBKO OHH
JIOJDKHBI PaBHBIMH CyMMaMH BHOCHUTH €XErogHo Ha aeno3uT noj 10% romoBblx, HayuHas C
HACTOSAIIET0 MOMEHTA, YTOOBI K KOHILY TPETHEro Tojla OHU CMOTJIA OCYIIECTBUTH CBOIO MEUTY?

3. Cornamenue o eauHoBpeMeHHOW yruiate 20 ThIc. 4yepe3 3 rojaa KOHBEPTUPYETCS B
cornamenue o0 ymuare cHawana 10 Teic.depe3 2 roja, a 3aTeM OCTaBIIEHCS CyMMBI erle depes3 3
roja. OnpeaenuTs NOCIEIHNUN TUIATEX MPU IPUMEHEHUH CII0KHOH cTaBku 10%.

Bonpocs! k kostokBHYMY Nel

1. Ilpunuun ¢uHancoBoil skBuBasieHTHOCTU. [Ipomenypa nuckontupoBanus (PV) u
Hapamienus (FV). DkBUBajIeHTHBIC IJIATEKU U CEPUM TIATEKEH. Y paBHEHUE YKBUBAJICHTHOCTH.

2. KonBepcus muiarexeil. Bunpl koHBepcuil niarexxkedl. 3aMeHa OJHOrO IUIATEXa JPYTUM
iarexxoM. KoHconuaanus moToka miuaTexeid. 3aMeHa JaHHOTO MOTOKA IJIaTeKel APYyruM NOTOKOM
ILJIATEXKEH.

3. Paccpouka miatexa. DKBUBaJIEHTHOCTh IUIATEXXEN IPU IPUMEHEHUH [TPOCTOU CTAaBKH.

4. Aunyuretsl. Onpenenenue annyurera. Kiaccuduxanus anaynteroB. OCHOBHbIE MOJENIN
AHHYUTETOB.

TunoBble OlleHOYHbIe MaTepHaabl 0 TeMe 3 «MeToabl NPUHATHS HHBECTHIMOHHBIX

peLeHM i)

BapunanTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. VIlHBeCTMLIMOHHBIN TPOEKT, TpeOyrouwid BiokeHus 4492 B Havane roja, oOecreuyumBaeT
JIEHEKHBIN MOTOK, cocToAnmi u3 2294 uepes rog, 2502 uepes 2 rona u 4739 uepes 3 roga. Beraucnure
YHUCTYIO TEKYIYIO CTOMMOCTh IPOEKTA, €CIIM MPOIIEHTHAsI CTaBKa paBHa 12%

2. HaiiTu BHYTPEHHIOIO HOPMY JIOXOJHOCTH HMHBECTHIIIOHHOTO IIPOEKTa C HAYAIbHBIMU
3aTpaTaMy § MIIH. ¥ JOX0aMH 6 MITH. yepe3 roJ U 5 MIIH. 4epe3 2 roja.

3. Bamr nonr npeacrasiser co6oit 1000 TpexyieTHHX OeCKyNOHHBIX OOIMIanuii ¢ HOMHUHAJIOM
100. Ins mOKpBITHS A0JITa Bbl MOXKET€ CPOPMHUPOBATH CBOM aKTUB JIMOO W3 TPEXJIETHUX KYMOHHBIX
obmuramuii ¢ HomuHasioM 100 u xynoHoM 8%, b0 U3 LEHHBIX OyMmar, Mo KaXJOH M3 KOTOPHIX BaM
npuxomut 160 B xoHue Broporo roga, 200 — B koHLE TpeTbero U 250 — B KOHILIE YETBEPTOro Ioja.
Tekytas mporeHTHas cTaBka - 25%, mporno3 konebanuit +/- 5%. Kakoit moprdens mydiie u mouemy?

Bonpocs! k kos1okBuyMy Nel

1. Yucras npuBeaeHHas croumMocTh nmpoekta (NPV), ee pacuer.

10



2. Bayrpennsas Hopma noxomgHoctu npoekrta (IRR), mpocToit cpok okymaemocTd mpoekTa
(PBP), yuetnas Hopma okynaemocTs mpoekrta (ARR), naaexc npubsuisHOCTH 1poekTa (PI)).

3. IlpeumymectBa u Hemoctatku mnokaszarened NPV, IRR, PBP u Pl Css3u mexny
YKa3aHHBIMH MOKa3aTensiMu. Moaudukanuy nokasaTenei A1 yCTpaHeHHsI HEJOCTaTKOB.

4. Tounslii cpok okymaemoctu npoekta (PPBP). /luckoHTHpOBaHHBIN CPOK OKYIaeMOCTH
npoekta (DPBP). Tounblli JIUCKOHTHMPOBaHHBIM CpoK okymaemoctu nmpoekta (PDPBP).
DKcTpeHHBI niepuoa okynaemoctu npoekra (BOPBP). MoaudunmpoBanHas BHyTpEHHSIS CTaBKa
noxoaHoctH npoekta (MIRR).

TunoBnle olleHOYHLIE MaTepHaJbLl M0 TeMe 4 «IIpocTblie MoaeJan OleHKH (PHHAHCOBLIX

MHCTPYMEHTOB: 00JIMIallMi U aKIMH)

BapunaHTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. Tpu 20%-Hble OOMMTAIMKM CO CpoKamH 0 moramenus 1, 2 u 3 roxa, crosat mo 105% ot
HOMMHaJIa. byner M KpuBas JOXOAHOCTU JUIsi OECKYNOHHBIX OOJMMIalMi C TEMH K€ CPOKaMM JI0
HOTalIeHUs yObIBAIOIIEH?

2. Ilpeamonoxum, uto Bam 1oir coctaBiser 1000 GecKymOHHBIX OONMranuii ¢ HOMUHAIBHON
croumocteto 100 noimapoB u ¢ aropanueit 2. Tekyias 6e3pucKoBast IPOLIEHTHAsT CTaBKa COCTAaBIISET
25% 3a nepuox. Bamm axkTuBBl MOTYT OBITh C(OPMHPOBaHBl M3 OECKYIOHHBIX OOJMIanuii c
HOMUHATbHOU cToMMOCThIO 100 nommapoB u ¢ mopanmeit 1 u 4. Ckoibko OECKYNOHHBIX OOJUTaIfii ¢
mropanuedt 1 1 4 BaM HYXHO KYNUTh WIM NPOAATh, YTOOB! YPAaBHATH JHOPALMM M CTOMMOCTH JI0JITa U
aKkTuBa?

3. Llena nmpuobperenus akuuu pasHa 100, quBuIeHA 3a nepBblid o BiaaaeHus — 10, 3a BTOpoi —
12, 3a tpetmit — 14. [locne momydeHus: TpeThero AMBUACHAA akius mponaHa 3a 150. Ompenenuth
JIOXO/THOCTb OIepalvu.

Bonpocs! k kostokBHYMY Nel

1. Monenu nenoobpazoBanust obauranuii. CTpykTypa MpOLIEHTHBIX CTAaBOK, JOXOAHOCTb K
MOTAIIeHNIO, KYIIOHHAs JOXOIHOCTh. Tekylas 10XOJHOCTh M JIOXOJAHOCTh Ha OCHOBE JHMCKOHTA.
Paznuums mexny cTaBKOW MPOILEHTA U T0XOHOCTBIO.

2. JTropauyst ¥ BBITYKJIOCTb.

3. LleHooOpazoBaHNe KOHBEPTUPYEMBIX OOJIUT AU,

4. Monenu OLEHKHM CTOMMOCTH aKIMU (IMCKOHTHUPOBAaHUE IMOTOKA TUBUICHIOB, MOJEIb
['opnona). JIoX0qHOCTh aKIIHH.

TunoBble olleHOYHBbIE MaTEPHAJILI IO TeMe S5 «IlopTdeabHass Teopus»

BapunaHTsbl 3a1aHuil KOHTPOJIbHOH padoThl Nel
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1. [Ipeanomokum, YTOo I ABYX KommaHuid — A um B — (¢uHaHCOBBI aHANMUTHK
MPOTHO3UPYET HAa TEKYIIMH TOJ CIEAYIOLUIME BO3MOXKHBIE COCTOSIHHS: MECCUMUCTUYECKOE C
BeposTHOCThIO 30%, Hambosiee BeposiTHOE € BepoATHOCTBIO 50%, ONTUMHCTUYECKOE C
BepOATHOCTHIO 20%. CrenaH Takxe 1 MPOrHo3 JOXOJHOCTU aKIUK 3TUX KOMITAHUHU JUIsl KaXA0T0 U3
BO3MOXHBIX coctostamid: (-0.15, 0.12, 0.21) qust A u (-0.05, 0.06, 0.15) nns B. KakoBwl cpennue
JIOXOJIHOCTH Y PUCKH IS akiuii A u B?

2. OxumaeMas TOXOAHOCTh W puck aktuBa A paBubl 0.2 u 0.3, aktuBa B — 0.4 u 0.5,
KOppesiius A0XoqHocTel akTiBoB paBHa 0.2. Haiitu nmoprdens MUHUMAIBHOTO PUCKA, €T0 PUCK U
JIOXOJIHOCTb.

3. JloxoIbl OT MHBECTHUIIMOHHOTO TPOEKTa cocTaBAT depe3 roj B cpeanem 100000. Bo
CKOJIBKO MOXKHO €ro OIIGHHTh, €CIH PBIHOYHAS JOXOAHOCTh cocTaBiser 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck peIHOYHOTO mopTdens - 80%, a KoBapHUalHMIO JOXO0J0B OT aHATOTHYHBIX
IIPOEKTOB C PbIHOYHOM JOXOJHOCTBIO 3KCIEPTHI OLIEHUBAIOT Ha ypoBHE 1024007

Bonpocs! k ko/10KBIYMY Ne2

1. Ilpunstue pelieHUN B YCIOBUSAX HEONPEIEICHHOCTH. J[OXOIHOCTH M PHUCK AaKTHUBA.
[IpenmoureHus: OCTOPOKHBIX HUHBECTOPOB, BBIOOP 2P(EKTUBHBIX AaKTHBOB.

2. JIoXOIHOCTh U PHUCK MOPTQeENs U3 IBYX PHUCKOBBIX aKTHBOB. [luBepcuduxaims pucka.
MHoxecTBo 3(h(peKTUBHBIX TOPThENeH.

3. Iloprdens U3 N pUCKOBBIX aKTUBOB. 3amada Mapkosuna. Bun s¢dexktuBHOI rpaHUIbI
MHOkecTBa noprdeneit. Ctpykrypa s dexktuBHbIX nopTdeneii. Beibop nHBecTOpa Ha MHOXKECTBE
sbdektuBHbIX TOpTdeneir. OO600meHne Ha ciydail HEOTPHUIATENbHOCTH JOJIe aKTUBOB B
noptdene.

4. [oOaBnenue Oe3puckoBoro axtuBa. JlunHus pacnpenenenuss xanutana (CAL).
MHoxecTBO 3¢ heKTUBHBIX OpTdeneil: mMHus «pblHOK — KanuTtan» (CML). Beibop nHBectopa Ha
CML.

TunoBnle olleHOYHBIE MaTepHaabl M0 Teme 6 «KCAPM u ee Moguduxammmn»

BapunanTsl 3a1aHui KOHTPOJIbHOMH padoThI Ne2

1. CrangapTHOe OTKJIOHEHHME JOXOJHOCTH HEKOTOPOro 3(PQeKTHBHOro mopTdess paBHO
18%. CraBka mo Ka3HaueHCKUM BeKcelssM - 7%, pblHOYHas LieHa pucka - 8%, CTaHAapTHOE
OTKJIOHEHHE pIHOYHOTO TopTdens - 21%. YUemy paBHa 6eTa HUHBECTHUIINIT?

2. JloxomHOCTh phIHOUHOTO mopTdens paBHa 20% rojoBbIX, O3pHCKOBas CTaBka paBHa 8%
royoBbIx. bera akuuu paBHo 1.3, mocieaHuid BRIIUIAYeHHBIN TUBUAEH] ObLT paBeH 5, MPOrHO3 TemIla

npupocra quBuaeHna — 4%. Halitu nieny akumn.
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3. Oxumaemple JOXOAHOCTH akimi A u B cooTBeTCTBYIOT paBHOBECHBIM U paBHBI 24% 1 18%,
COOTBETCTBEHHO, KOI((PUIIMEHT YyBCTBUTEIHFHOCTH K PIHOYHOMY MHJEKCY /Ui A paseH 1.2, misa B —
0.4. Bo3moxkeH 11 apOUTpak TO OTHOMICHWIO K akmuuC ¢ OXHIaeMod JOXOJHOCThIO 22%
YyBCTBUTEIBHOCTHIO K HHIEKCY (.87

Bonpocs! k kKo10KBHYMY Ne2

1. CBsi3b MEXIy JAOXOJHOCTHIO PHIHOYHOTO MHJIEKCA U JIOXOJHOCTBIO OTJEIBHOTO aKTHBA.
Koad¢umment [lapna. Teopema o paznencHum.

2. Mopenp oneHKH J0JarocpodHbiXx akTUBOB (CAPM): oCHOBHBIE NPEANOCHUIKH, (BBIBOI
dbopmyn).

3. Jlunus pemka neHHsix Oymar (SML). Koadduuument Oera: pacuer, CBOiCTBa.
Koaddurment anvda. [pumenenue mogenmu CAPM.

4. OnHouHIeKCHBIC Mozen. Pacuer 6Tl 110 peanbHbIM JaHHBIM. Kputrika CAPM.

5. OcnoBubie mMomubukanuu moaenu CAPM. Teopust apOuTpakHOro II€HOOOpa3OBaHUs
(APT).

THIOBBIE OIIEHOYHBIE MaTepuaabl 10 TeMe 7 «IleHoo0Opa3oBaHue J1epUBATHBOB)

BapuanTsl 3a1aHnii KOHTPOJILHON PadoThI Ne2

1. Onpenenuts LieHy IyT-OMUMOHA ¢ HeHOHM ucnoiaHeHus: 100 1 cpokoM KOHTpakTa 5 MecsilieB Ha
akuo ¢ Tekymen neHor 100, ecau KOJMI-ONLMOH C TEM K€ CPOKOM M IIEHOM HCIIOJIHEHHUS! CTOMT 5.
bespuckosas craBka 10% romoBbIX, JUBUIECHIBI 10 aKIIUU HE BHIIJIAYMBAIOTCSL.

2. 3obpazute rpaduk npuObUIM / YOBITKOB MPU UCHOJIHEHUH ONIMOHHOTO noptdens (+C40, -
C60) (C — Call, P — Put, uuciio — 1ieHa UCIIOHEHHS ), €CJIM OH ObLT MpruodpeTeH 3 Mecsiia Ha3az 3a 9.80 B
KpenuT 1o 8% ro/10BbIX.

3. Tloprdenp cocToMT W3 aKkiyu, KyluieHHOW mo 1eHe S50, W ONIMoHA «IIyT» C LEHOU
ucnonHenus 52 u npemueii 3. KakoBbl MakCUMaTbHBIE TOTEPY MPU MAJCHUH IIEHBI aKITUN?

Bonpocs! k ko/10KBIYMY Ne2

1. llenoo6pazoBanue ¢prrouepcoB u GopaapoB. «IlyT-Kommn napuTer.

2. bunoMuanbHast MOZIENb IEHOOOPA30BaHUs OMIIMOHA «KOJIJI» Ha aKLUU.

3. Mogens 1neHooOpa3oBanus omnmuoHa bmka-Illoyn3a — pacmmpenne OMHOMHUATHHON
MOJIEIM Ha HEMPEPHIBHOE BPEMSI.

4. OneHka «KoJyija» Ha akuMu Oe3 AMBHJEHIOB (MpUMEP C MCKYCCTBEHHBIMU JIaHHBIMH,
npuMep ¢ peajdbHbIMU JaHHbIMH, (GopMupoBanue xemx-noprdens. ILlenooOpasoBanue
aAMEPUKAHCKUX OMITUOHOB «ITYT).

S.HapaMCTpBI YYBCTBUTCIILHOCTU ACPUBATUBOB JIA 3ala4 XCIKUPOBAHUA

MeTOZII/I‘IeCKP[e MaTepUualJibl, MO3BOJJAIOININE OUCHUBATH 3HAHUA U YMCHHUSA YIAIIUXCH
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IIponenypa npoBeaeHnsi, KpUTEPUH M HIKAJIA OLCHUBAHHUA KOJUIOKBHYMA
KonnokBuymM npoBOIUTCS HA MPAKTHUECKUX 3aHATUAX B (popMe MHAMBHIYaIbHOH Oecembl
MpernoAaBaTess C KaXIbIM 00yJaroIMMCs.
[IpenogaBaTens 3agaeT HECKOJBKO (4-5) KpaTKuX BOIPOCOB, IMO3BOJISIONIMX BBISICHUTD
CTETIeHb OCBOCHUS MaTepHaja 00ydaronmmMcs.

OrtBer Ha KaXX I BOITPOC OLICHUBACTCA OTACIBHO.

KpI/ITepI/II/I Ilomaora oTBeTa Ha BOIIpPOC, 3HaHUC  TCPMHHOJOI'UHU; CIIOCOOHOCTD
OLCHUBaHUA APryMEHTUPOBATH CBOM OTBCET, CIIOCOOHOCTE PaCKpbIBaTb IIPUYUHHO-
CICACTBCHHBIC CBiA3M MCKAY OSKOHOMHUUYCCKHMHU q)aKTaMI/I, SABJICHUAMHU H
nponeccamMmu;, CIIOCOOHOCTH J€J1aTh BBIBOJbI.

[kana «OTIMYHO» - BONPOC PACKPHIT MOJHOCTHIO, TOYHO OOO3HAYEHBI OCHOBHBIC
OLUCHUBAHMA | 11ongmHs M XapaKTEPUCTHKH 110 TEME.
«Xopomo» - BOINPOC paCKpPbIT, OJHAKO HET IIOJHOI'O OIMUCAaHUs BCEX
HEOOXOUMBIX 3JIEMEHTOB.

«Y 1OBJIETBOPUTETILHOY» - BOIPOC PACKPBIT HE IOJHO, MPUCYTCTBYIOT IpyOble

OH_II/I6KI/I, OIHAKO €CTb HCKOTOPOC INTIOHUMAHHEC PACKPBIBACMBIX MOHSTHH.

((HeyI[OBJ'ICTBOpI/ITeJ'ILHO» - OTBET HaA BOIIPOC OTCYTCTBYCT WJIM B LCJIOM HC

BEpEH.

[1o utoram OTBETOB Ha KaX/Iblil BOIIPOC BHICTABIIAETCS OOLIMIT Oal 32 KOJJIOKBUYM.

IIpoueaypa npoBeieHNsl, KPpUTEPHH M IIKAJA OLEHMBAHUSA KOJJIOKBHYMA
IIpy mnpoBeneHMHM KOHTPOJBHOW paboThl OOyYaromMMCs NpeJlaraeTcsi BbINOJIHUTh
HECKOJIBKO MPaKTHYECKUX 3aJaHuil (4-5) B COOTBETCTBUHM € IPOIACHHBIMU TEMaMHU.
Bpewms HanucaHust KOHTPOJIbHOM paboThl cocTaBiseT 90 MuH. (110 )kenaHuio o0ydarolerocs

OTBET MOXKET OBITH JOCPOYHBIM).

Kpurepun Kaxmoe 3amaHue KOHTPOJBHOM pabOThI OILIEHUBACTCS OMpPEACICHHBIM
OLICHUBAHMUS KOJIMYECTBOM OaiyioB (B COOTBETCTBUHU C 3TalaMH BBIOJIHEHUS 3aJaHUS).
OneHuBaeTcs: X0/ pelleHus 3a/1a4M, HaJuure OlMOOK B pacuerax, HaJuune
BEPHOTI'0O OTBETA.

bannel, mONy4eHHBIE CTYJEHTOM 3a pELICHHE KaKIOro 3aJaHus,
cymmupyroTcs. OoO1iee KOIMUECTBO BO3MOXHBIX OallIoB 32 KOHTPOJIBbHYIO
paboty nmpuHumatotcs 3a 100%.

[IIxana «OTIHYHO»:
OIICHUBaHUS - 86%-100% mpaBUIIBHBIX OTBETOB U PEIICHUI.
«Xopomroy:

- 711%-84% npaBUIIbHBIX OTBETOB U PEILICHUH.
«Y IOBJIETBOPUTEIILHOY:
- 51%-70% npaBUIBHBIX OTBETOB M PELLICHUM.

14



«HeynoBneTBOpUTEIBHOY:
- MeHee 50% npaBUIBHBIX OTBETOB U PELICHUM.

4.2. IIpome:xxyTouHAas aTTECTALUSA

4.2.1. [lepeyeHb KOMIETEeHUMH € yKa3aHMeM J3TanoB UX ()OPMHPOBAHUS B NpoLecce

O0CBOCHUHA

o0pa3oBaTe/ibHOI

NpoOrpamMmbl.

KOMIIETeHIHI ¢ y4eTOM 3Tana ux (popMupoBaHust

Iloka3ateau u

KpUTEPpUH OIlCHUBAaHUHA

Kox
Kon HaumenoBanue JTama HaumMenoBaHue 3Tana oCBOCHUS
KOMIIeTeHIIUH KOMIIEeTEeHIINH OCBOCHHUS KOMIIeTeHIINH
KOMIIeTeHIINH
Crioco6HOCTb CrniocobHOCTH HCIOJb30BATh
UCIIOJIb30BaTh  METO/[IbI UHCTPYMEHTBI ¢duHaHCOBOI
Ko OC II -3 (buHaHCOBOM Ko OC I - 3.4 MaTeMaTHKd B IENAX OLIEHKU
MaTeMaTUKHU JUISt + | (UHAHCOBBIX HWHCTPYMEHTOB W
pelIeHusT  IPUKIAaIHBIX HOPUHATHS MHBECTULIMOHHBIX
3a71a4 penieHuin
Jran IMoka3zarennb Kpurepuii oneHuBanusi
OCBOCHMS OlleHUBAHUS
KOMIIeTeHIIHH
[IKo OC 1II —|CnocobeH mnpumeHsTh Ha | JleMOHCTpupyeT  HaBbIKM  BbIOOpa U
3.1CnocobHoCTh MPAaKTUKE 3HAHWS B OOJACTH | HCIIOJB30BAHUS  METOMOB  (DMHAHCOBOU
HCII0JIb30BaTh (UHAHCOBOW MaTeMaTHKH B | MaTEMaTHKHU JUIS PELICHUs 3a1a4d B cdepe
UHCTPYMEHTBI HeNsAX  pacyera  TIOTOKOB | 9KOHOMHUKHM,  (uHaHCOB M  OuW3Heca,
¢uHaHCOBOM aTexei, MPUHSTHS | UCTIOTB3YET pa3IuyHbIe MOJIEH
MaTeMaTHKH B | MHBECTULIMOHHBIX ~ PEIIEHUH | HAYMCIEHUSI IMPOLIEHTOB, pacyeTra MOTOKOB
1(SHE 0 OIICHKM | HA  OCHOBE  MOPTQEIHHOM | TIaTeXKEH, OLICHKH (bMHAHCOBBIX
(UHAHCOBBIX TEOpHUH, OTIpEAETATh | HHCTPYMEHTOB.
UHCTPYMEHTOB U | CTOUMOCTD (UHAHCOBBIX
TIPUHSATHS WHCTPYMEHTOB (B TOM YHCIIE,
UHBECTUIIMOHHBIX | IPOU3BO/IHBIX )
peLeHnit
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4.2.2. ®opma u cpeacrsa (MeTobl) MPOBEAEHUSA NMPOMEKYTOUYHOM aTTeCcTAlluU

dopMOl MPOMEKYTOUYHOTO KOHTPOJS TOCIAE HU3YyYEHHUs AUCHUIUIMHBI SIBJISETCA 3a4eT C
OIICHKOH B TUCbMEHHOU (hopme.

OTBETCTBEHHBIM 3TAIlOM Y4eOHOTO IMpoliecca SIBISIETCS cada MPOMEKYTOYHasi aTTeCTallMs.
BeccniopHbIM (akTOPOM YCHEIIHOTO 3aBEPIICHUS OYEPEIHOTO CEMECTpa SIBISAETCS KPONOTIMBAs,
cucreMaTnyeckas padoTa CTy/leHTa B TEUCHHME BCEro ceMecTpa. B 3ToM ciydyae MOATrOTOBKa K
MIPOMEXKYTOUHOM arrectanuu OyIeT SBISATbCS KOHUEHTPUPOBAHHON CHCTeMaTu3alHe Bcex
MOJIy4YEHHBIX 3HAHUH MO0 JAHHOMN JUCHUIUIMHE.

B Hauane cemecTpa peKOMEHIYeTCs 10 BCEM M3Y4aeMbIM IIPEAMETaM MOJIYYUTh BOIPOCHI K
IIPOMEXYTOUHOM aTTECTallUM, a TAaK)K€ MCIIOJIb30BaTh B Ipoliecce oOydeHUs Iporpammy, Apyrue
METOMYECKIE MaTepHalibl, pa3pab0oTaHHbIE 110 JAHHOUN JTHUCUIUIUIHHE.

[Ipu moAroTOBKE K MPOMEKYTOYHON aTTECTAlMM KOHCTPYKTUBHBIM SIBIISIETCSI KOJUIEKTUBHOE
00CyX/IeHUE BBIHOCHMBIX Ha 5K3aMEH BOIIPOCOB C COKYPCHHMKAaMH, YTO TO3BOJISIET TMOBBICUTH
CTETIeHb CHCTEMATU3aLUH U YIITyOJIeHHUS 3HAHUH.

[lepen mnocneAHHMM CEMHHApOM IO TPEAMETY CIEIYyeT COCTaBUTh CIIMCOK BOIPOCOB,
TpeOyIOIMX JOIMOJHUTEIBHOTO Pa3bsCHEHHs IMpernojaBaTesieM Ha KOHCYIbTAlMU Mepen
IIPOMEKYTOUHOM aTTECTalEH.

4.2.3. TunoBblie OLlEHOYHBbIE CPEICTBA

Crnmcok BONPOCOB /IS MOATOTOBKH K 324eTy ¢ OLEHKOM
1. Hauucnenue npoueHToB MO NPOCTHIM CTABKAM.

. Onpenenenue neproja HAYUCIEHUS TPOCTHIX MPOIIEHTOB.
. JlexypCUBHBIN METOI HAYUCIICHUS TPOCTHIX MPOIICHTOB.
. AHTHCUNIATUBHBII METO]I HAUUCIIEHHS IPOCTHIX MPOLIEHTOB.

. Hauncnenue IMPOLCHTOB 110 HpOCTOﬁ nepeMeHHoﬁ CTaBKC€.

2
3
4
5
6. JloxoqHOCTh (PMHAHCOBOM OIEpaly B BUJIE IPOCTON CTaBKHU.
7. HauncieHue MpouEHTOB MO CIOKHBIM CTaBKaM.

8. JleKypCUBHBIN METOJ HAUYNCIIEHHSI CJIOKHBIX TIPOLICHTOB.

9. AHTHCUIIATHBHBIN METOJ HaYMCIIEHUS CJIOXKHBIX IIPOLIEHTOB.
10. Hauncienre nponeHTOB MO CI0KHOW TEPEMEHHOMN CTaBKe.
11. 'omoBast HOMUHaJIbHAS IPOLCHTHAS] CTABKA.

12. HauuncneHnne npoLeHTOB 110 HENPEPBIBHOM CTaBKe.

13. loxoaHOCTh (pUHAHCOBOM ONepanru B BUJIE CIOKHON CTaBKH.

14. Tlpunuun puHAHCOBOI 3KBUBAJIEHTHOCTH.

15. Ipouenypa nuckontupoBanus (PV) u vapamienus (FV).
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16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

31.
32.
33.
34.

35

OKBUBAJICHTHBIC IUIATCKNA U CEPUU TUIATEKEH.

YpaBHEHNE JKBUBAJICHTHOCTH.

KonBepcus miarexen.

Buasl koHBEepCHil TIaTeKEN.

3aMeHa OJIHOTO IUIaTeXa JPYTUM ILIATEKOM.

KoHconuaanus notoka niarexen.

3aMeHa JaHHOI'O OTOKA IUIATEXeEH IPYruM MOTOKOM IIATEXKEH.
Paccpouka ruiarexa.

OKBUBaJICHTHOCTb IUIATEKEN IIPU IPUMEHEHUH ITPOCTOM CTAaBKH.
AHHYWTETHI.

OnpeneneHyue aHHyNUTETA.

Knaccugukanus aHHynTeTOB.

OcHOBHBIE MOJIEIN AHHYUTETOB.

Yucras nmpuBeaeHHas croumoctsb npoekta (NPV), ee pacuer.

Buyrpennss nHopma noxonHoctu npoekra (IRR), mpocroii cpok okynaemoctu npoekra (PBP),

yueTHasi HopMma okyrnaemoctu rpoekta (ARR), unnexc npubsuibHOCTH TipoekTa (PI).
[IpeumyectBa u HenoctaTku nokazareneit NPV, IRR, PBP u PL

CBsi31 MEXTy YKa3aHHBIMHU TTOKA3aTEISIMH.

Moaundukaiuu nokasarenei st yCTpaHEeHUs! HeJJOCTaTKOB.

Tounslii cpok okymaemoctu npoekta (PPBP).

. IMCKOHTHPOBaHHBIN CPOK OKynaemoctu npoekra (DPBP).
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.

TouHBIN JUCKOHTUPOBAHHBIN CPOK OoKynaeMocTu rpoekra (PDPBP).

OKCTpeHHBIN nepuo] okynaemoctu npoekra (BOPBP).

MonudunrpoBanHas BHyTpeHHss cTaBKa goxoaHocTu mpoekra (MIRR).

Mozenu nenoo6pazoBaHus 0OIUTaUH.

CTpyKTypa NpOLEHTHBIX CTaBOK, IOXOJHOCTb K IOTallIEHUI0, KYTIOHHAS 10XOJHOCTb.
Texymias JOXOIHOCTb U JOXOJHOCTh Ha OCHOBE JIUCKOHTA.

Pa3znuuns Mexxay CTaBKOM IPOLIEHTA U JOXOJHOCTBIO.

Jlropauyst ¥ BBITYKJIOCTb.

[lenHo0Opa3oBaHrEe KOHBEPTUPYEMBIX OOJIUTALINH.

Mopenu o1ieHKH CTOUMOCTH aKIUi (JUCKOHTUPOBAHHUE TIOTOKA TUBHICHIOB, MOJIeTb [ opoHa).

JIOXOAHOCTh aKIIUH.
[IpuHsTHE pElIEHNId B YCIOBHUSX HEONIPEACIEHHOCTH.
KoBapuanus 10X0qHOCTEN JBYX aKTHBOB.

Koppensanuus 10X0IHOCTeHN IByX aKTHBOB.



50.
51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.

62

64.
65.
66.
67.
68.
69.
70.
71.
72.
73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
83.

[Toprdens U3 AByX pUCKOBBIX aKTUBOB.

JIoXOAHOCTb U Aucnepcus mopThens u3 AByX PUCKOBBIX aKTHBOB.
JlomycTiMOe MHO>KECTBO MOPTQeEei sl IBYX PUCKOBBIX aKTUBOB.
D¢ dekTuBHbII TOPThHEb.

MHuoxecTBO 3(pPeKTUBHBIX TTOpThEIeH.

CBoiicTBa 3((HEKTUBHOTO MHOKECTBA.

O0600mieHne Ha cIy4aid N aKTUBOB.

OnTuManbHBINR PUCKOBBIN mopTdens (Moxens ['.MapkoBuiia).
[TonHbIN TOPTQEID.

JIunus pacnpenenenus kanuraia (CAL).

PerHOYHBI TOPTGhENb.

Jlunus peiaka kanutana (CML).

. AuBepcuduxarus pucka.

63.

D¢ dexTrnBHOE MHOKECTBO M KOMOMHAIHSI O€3PHCKOBOTO aKTUBA M PHCKOBOTO MOPTQEIs
(monens JI.Tobuna).

KopoTtkue nmpoaaxu 1 BO3MOXKHOCTh 3aMMCTBOBAHUS.

N3menenne 3pPpeKTUBHOrO MHOKECTBA BCIIEJICTBUE ITHX (aKTOPOB.

[Towck mapaMeTpoB yrioBOro (KacaTelbHOTO) MopTders.

[Torck onTUMaNTEHOTO UHBECTUITMOHHOTO OPT(ES ISt HHBECTOPA.

CBsI3b MEX/1y TOXOJHOCTBHIO PHIHOYHOTO MH/IEKCA M JOXOHOCTBIO OTAEIbHOIO aKTHBA.
Koaddunuent lapna.

Teopema o pasaeneHum.

Mogenb oreHKH 10ArocpoyHbiX akTUBOB (CAPM): ocHOBHBIE MPEOCHUTKH, (BBIBOJ (hOPMYI).
Koad¢uiment Oera: pacyer, cBoiiCcTBa.

[Tpumenenne CAPM B noptdenbHoi TeopHH.

JIunus peiHka eHHbIx 6ymar (SML).

Koaddumuent anbda.

[Ipumenenue mogenu CAPM.

OnHOMHJEKCHBIE MOJIETH.

Pacuer GeTbl 1O peasbHBIM JaHHBIM.

Kpntnka CAPM.

OcnoBHble Mogudukanuu mojaenu CAPM.

[lenooOpa3oBanue (pprouepcoB u HopBapIOB.

«IIyT-xomn» mapurer.

bunomMmanbHas MOACIb HeH006pa30BaHI/I$I OIIINMOHA «KOJIJI»» Ha aKIHNH.
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84. Monens nienoo0OpazoBanus onuuoHa bika-1lloymsa — pacimupenrne OMHOMHUATEHON MOJIETTH Ha

HENPEPBIBHOE BPEMS).

85. Onenka «KkoJuta» Ha akIuK 0e3 TMBUACHOB (IPUMEp C UCKYCCTBEHHBIMU JaHHBIMU, IIPUMED C

peaNbHBIMH JIaHHBIMHU, (POPMHUPOBAHHE XEHK-TIOPTHEs).

86. [lenooOpa3zoBaHne aMEPUKAHCKUX OIMIIMOHOB ITyT».

IIpumepHble BapaHThI OUJIETOB:

Buaer Nel
o AucuuIIngae «®MHAHCOBAA MATEMATHKA»
1. JlekypCUBHBIN METO/I HAYUCIICHUS TPOCTHIX MPOIIEHTOB.

2. CBsi3b MEXKy TOXOJHOCTBIO PHIHOYHOTO MHIEKCA U IOXOIHOCTHIO OTACIIBHOIO aKTHBA.

3. KakoBa 1OXOTHOCTh OT HHBECTHPOBAHUS B OCCKYTIOHHBIC S-JIETHHUE OOIHUTallii C HOMUHAJIOM
1000, ecniu onu mpoaarotTcs o nene 841.97.

4. Tlpeamnonoxum, 4ro Bam Joir coctaBisgeT 1000 OecKymOHHBIX OOMUralnuii ¢ HOMUHAJIBHOM
croumocthio 100 mommapoB u ¢ mropauumeid 2. Tekymias Oe3pucKoOBas HpOLIEHTHAs CTaBKa
cocraBisier 25% 3a mepuoa. Bamm akTuBeI MOTYT OBITH C(HOPMHUPOBAHBI M3 OECKYMOHHBIX
obnuranuii ¢ HOMHHAIBHOW cTomMocThio 100 nommapoB m ¢ moopammerd 1 u 4. Ckojibko
OeCKYNMOHHBIX OOIMranuii ¢ aropanveii 1 1 4 BaM HYXHO KYMUTh WM MPOJATh, YTOOBI YPaBHSIThH

Aropan 1 CTOUMOCTH O0JIr'a 1 aKkTuBa?

Buaer Ne2
o qucuumInae «OUHAHCOBAS MATEMATHKA)
1. Hauncnenue npoueHToB 10 TPOCTON NEPEMEHHON CTaBKe.

2. Mogenp oueHku aoarocpouHbix akTUBOB (CAPM): ocHOBHbBIE MpPENNOCHUIKH, (BBIBOJ
bopmym).

3. Bammu apy3bs pemnian KynuThb J04Ky, Kotopas ctouT 5000 nomtapoB. CKOJIBKO OHU J0JIKHBI
paBHBIMM CyMMaMH BHOCHUTB €XKEr0JHO Ha Aeno3uT 1o 10% ronoBsIx, HAUMHAS ¢ HACTOSILETO
MOMEHTa, YTOOBbI K KOHIYy TPETHETO I'0JIa OHU CMOTJIM OCYIIECTBUTH CBOIO MEUTY?

4. [Ipennonoxum, 4To i ABYX KOoMHaHuil — A u B — ¢uHaHCOBBIN aHAJIMTUK MPOTHO3UPYET
Ha TEKYUIMM ToJ CIEAYIOUIME BO3MOXKHBIE COCTOSHUS: MECCUMUCTUYECKOE C BEPOATHOCTHIO
30%, Hambonee BEpOSTHOE C BEPOATHOCTBIO 50%, ONTUMHCTHYECKOE C BEpOSTHOCTHIO 20%.
CnenaH Taxkke M MPOTHO3 JTIOXOAHOCTH aKUUN STUX KOMIAHMM JJIs KaKJOTO M3 BO3MOMKHBIX
cocrostamii: (-0.15, 0.12, 0.21) ana A u (-0.05, 0.06, 0.15) nnsa B. KakoBsl cpeHue J0XOMHOCTH

Y pUCKH JUTst akiuii A u B?

19



Ikana oneHNBaHUA

Kputepuu onenuBanusi Onenka

JleMOHCTpHUpYeT COCOOHOCTh MPOBEACHUS aHAM3a COCTOSHUS U 5 (oTIM4HO)
OIICHKHM TMEPCIEKTUB PAa3BUTHUS SKOHOMHUUYECKHX U COIUATBHBIX
CHUCTEM B YCJIOBHMSX B3aUMOCBSI3€d MEXIYy HMX BHYTPEHHUMHU U
BHEITHUMH  (DaKTOpamu; CaMOCTOSITEIPHO M3y4aTh HAYYHYIO
JUTEPATYpPy M0 SKOHOMETPUUECKUM METO/IaM UCCIIEOBAHUS.

JleMoHCTpHpYeT CIIOCOOHOCTH MPOBEJCHUS aHATTN3A COCTOSHUS U 4 (xoporo)
OLIEHKHU IEPCIEKTUB Pa3BUTHsI SKOHOMUUECKUX U COL[MATIbHBIX
CHUCTEM B YCIIOBHSX B3aMOCBS3€H MEXY UX BHYTPCHHUMU U
BHEIIIHUMH (DAKTOpaMH; CaMOCTOSITEIbHO U3y4YaTh HAyUHYIO
JUTEPATYpy 110 S3KOHOMETPUUYECKUM METOaM UCCIIET0BaHUS.

JleMOHCTpUpYET HAa HU3KOM YPOBHE MPOBEJICHUS aHAn3a 3 (y1OBIETBOPUTEIHHO)
COCTOSIHUS ¥ OIICHKH MIEPCIIEKTUB PAa3BUTHUS SKOHOMUYECKUX U
COIMATILHBIX CHCTEM B YCIIOBHUSIX B3aUMOCBSI3EH MKy UX
BHYTPCHHUMHU M BHEIIHUMH (DAKTOpaMu; CaMOCTOSITEIILHO U3y4aTh
HAYYHYIO JIUTEPATYPY 110 SKOHOMETPHIESCKUM METO1aM
UCCIICIOBaHHSI.

He cmnocoben mpoBeneHuss aHaau3a COCTOSHHUS M OLIEHKH | 2 (HEYAOBJIETBOPUTENIHHO)
HNEPCHEKTUB Pa3BUTHS SKOHOMHYECKUX M COLMAJIbHBIX CUCTEM B
YCII0BHUAX B3aNMMOCBS3eH MCXKAY HUX BHYTPCHHHMH W BHCUHIHMMH
(dakTOopaMu; CaMOCTOATENbHO H3y4yaTh HAyYHYIO JIUTEpaTypy IO
HKOHOMETPUUYECKUM METOJIaM MCCIIEOBAHHUS.

4.3. MeToanuyeckne MaTepuaJibl
IIpouenypa npoBeaeHus 3a4eTa ¢ OLEHKOM

ATTECTallMOHHBIE MCIBITAHUS MPOBOAATCS IIPENOJABATENEM, BEAYLIIUM JICKIMOHHBIC
3aHATHUSA 110 TAHHOW JUCLUILIMHE.

IIpu mnpoBeneHMM 3adeTa C OLEHKOW B MNHUCBMEHHOH (opMe B ayIUTOPHUHM MOXKET
OJIHOBPEMEHHO HaXOJIUTHCA DK3aMEHyeMas IPYIIa B IIOJTHOM COCTaBe.

bunet BpIOupaeT cam s3K3aMEHYEMbIil B CITy4aliHOM IMOPSIJIKE.

DK3aMeHyeMble MOTYT MOJb30BaThCS MPOrpaMMOMl y4yeOHOM IUCIHUIUIMHBL, a TaKXke C
pa3peleHus IPernoaaBaress KalbKyJIITOpaMu.

ITpu nmpoBeneHnH 3a4yeTa B MMCbMEHHOM (popMe 3K3aMEeHYyEeMbIM IpeylaraeTcsi OTBETUTh Ha
JIBA TEOPETHYECKHX BONPOCA W BBIIOJHUTH JBAa IPAKTUYECKUX 3aJaHUS B COOTBETCTBUH C
IIPOWICHHBIMHU TEMAMH.

Bpems HanucaHus 5K3aMEHAIlMOHHOM paboTel coctaBiser 90 MuH. (10 KEIaHUIO
HK3aMEHYEMOI'0 OTBET MOXKET OBITh JOCPOUHBIM).

W3noxeHne MaTepraia BEIETCS B JIUCTE OTBETA, KOTOPHI 3aTeM (110 OKOHYAHWHU 3a4eTa)

ClIaeTCsl Ha MPOBEPKY IK3aMEHATOPY.
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IIpoBepka paOOT BBINONHAETCS 3K3aMEHATOPOM IIOCJIE€ OKOHYAHUS 3ayeTa U OLIEHKU
BBICTAaBJISIOTCSA B COOTBETCTBUM C KPUTEPUSAMU OLICHUBAHUS.

B ciydae BO3HMKHOBEHHS COMHEHUH OTHOCHTEIBHO TJIYOWHBI 3HAHUH SK3aMEHYEMOTO
9K3aMEHATOP MOJKET IPUITIACUTH €r0 W 3aJaTh [ONOJIHMUTEIbHBIE M YTOUYHSAIOIIKE BOIPOCHI B
npezenax yueOHOro MaTepualla, BHIHECEHHOI'O Ha SK3aMeEH.

OneHka pe3yabTaToB  MUCHBMEHHOTO  aTTECTAllMOHHOTO  HCIBITAaHUS  OOBSBISCTCS

9K3aMCHYCMbIM B ICHBb €I'0 IIPOBCACHUS.

5. MeToauveckne yKazaHus JJIsl 00yYaIOIIUXCSI 10 OCBOEHUIO TUCITUNIMHBI
MeToauyeckue yKa3aHUA M0 BbINOJHEHHI0 KOHTPOJIbHBIX PadoT:

JlanHblii BUj paboThI MPOBEPSIET:

1) ycBoeHue o0y4arommMucs NOJyYeHHBIX B X0/1€ 00y4YeHHs YMEHHUI U HABBIKOB;

2) cnocoOHOCTh BBIOpaTh HHCTPYMEHTAJbHBIE CpencTBa MAiisi oOpabOTKM MJaHHBIX B
COOTBETCTBHHM C MIOCTABJICHHOM 3aa4uci;

3) yMeHHE POaHaTN3UPOBATh PE3YyIbTATHI PACIETOB M 0OOCHOBATH MOJTyYCHHBIE BHIBOIBI.

[Ipumeprno 3a 2-3 Hemenu 10 TNPOBEACHHUS KOHTPOJIBHOM paboThl 0O0ydaromemycs
HEOOXOIUMO TONYYUTh Yy TMpenojaBareiis MAaOIOH KOHTPOJIbHOM paboThl WM MPUMEPHBIN
nepeveHb MPAKTHYECKUX 3a/1aHUH, BXOASIIMX B KOHTPOJIBHYIO paboTy, U MOCIE 3TOTO MPUCTYIHTh
K MTOJITOTOBKE.

[Ipu moAroToBKE K KOHTPOJIBHOU paboTe criemyerT:

1) HOBTOPUTH TEOPETUUECKHI MaTepHall MO0 TeMaM, BKIIOYEHHBIM B KOHTPOJIBHYIO paboTy;

2) MpOCMOTPETh MaTepUaibl MPAKTUUECKUX 3aHATHI U JOMAITHUX 3aaHHi;

3) nonpoOoBaTh pPEUINTh 3a/JaHus U3 HIA0JOHA KOHTPOJIBHOM pabOThl MM MPUMEPHOIO
MePEYHs MPAKTHYSCKUX 3aaHHIA,

4) 3aKkpenuTh TOJTYYCHHbIE YMEHHS U HaBBIKH, pellas TOXOXKUE 3aJaHusi U3
PEKOMEHI0BaHHBIX MperoaBaTesaeM yueOHUKOB U y4eOHO-MEeTOANYECKHX OCOOUiA.

Ecnmu B mporecce MOATOTOBKM K KOHTPOJBHOW paboTe BO3ZHUKIM 3aTPYyAHEHHUS WU
TpeOYIOTCS Kakue-TM00 YTOUYHEHMS] M PEKOMEHJAIMHU, CIEAYyeT OOpaTUThCS 3a TMOMOIIBI0 K
MPenoaaBaTesio.

MeTtoauyecKkue yKa3aHus 10 NMOATOTOBKE K KOJUIOKBUYMY:

KomnokBuym — 9310 colecemoBaHMe TpemoAaBaTeNsi ¥ ydamlerocss Mo 3apaHee
OTIpeIeIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OcCoOeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (opMa KOHTPOIsS, a METOA
yrayOneHust, 3aKperyieHus] 3HAHWM ydaluxcs, TaKk Kak B XO0Jieé COOeceloBaHUs MpPernoaaBaTelb

HMECT BO3SMOXXHOCTE Pa3biACHUTE BOIIPOCHI, BOSHUKAIOIHE Y YUAIETOCA B ITPOLECCE MOATOTOBKH.
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OTOT BHUJ JEATEIBHOCTH PAa3BUBACT HABBIK OCYIIECTBIITH COOp, aHAIW3 M 0OpabOTKY
JTAHHBIX, HEOOXOIMMBIX JJIS pelIeHus MPo(heCcCHOHANBHBIX 3a/1a4.

Ha camocTosITebHYI0 TOATOTOBKY K KOJUTOKBUYMY 0OydaroUieMycst OTBOJUTCS 2-3 HEJEINu.

[Ipu moAroTOBKE K KOJJIOKBUYMY CIIEYET:

1) mpocMOTpeTh KOHCHEKThI JIEKIMH M MPaKTUYECKHX 3aHSITHH U OTMETUTh B HHX
MMEIOLINECS] OTBETHI HA BONPOCH! KOJJIOKBUYMA;

2) ecnM KOHCIEKTbl COAEpkKar HE BCE OTBETbl MJIM YacTh BOIPOCOB BBIHECEHO
IpernojaBaTesieM Ha CaMOCTOSITEIbHOE PACCMOTPEHUE, HEOOXOJUMO HU3YyYUTh COJIep:KaHne yueOHOU
JUTEepaTyphl, PEKOMEHJOBAaHHOU MPETOAaBaTeIEM;

3) B ciayyac BO3HHMKHOBEHHS KakKMX-IMOO 3aTpyJHEHUH IpU IOATOTOBKE CIIEAYET
00paTUTHCS 3a MIOMOILBIO K ITPENOJaBATEINIO.

CaMonoAroToBKa K NpakKTH4YeCKHUM 3aHATHAM

[Ipu moAroTOBKE K MPAKTUYECKOMY 3aHATHIO 00YJaroIIeMycsi HEOOXOAUMO:

1) 03HaKOMUTBCS C COOTBETCTBYIOIIEH TEMOM MPOrpaMMbl TUCLUILIMHBI;

2) OCMBICIUTD KPYT U3Y4a€MbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHUS;

3) TmaTenbHO U3YYUTH JEKIIMOHHBIN MaTepHall;

4) U3y4YUTh PEKOMEHIOBAHHYIO TUTEPATYPY 10 TaHHOU TeMe;

5) 03HAKOMUTBHCSI C BOIPOCAMH OYEPETHOTO MPAKTUYECKOTO 3aHSTHS.

BakHpIM aclieKTOM CaMOCTOSITENIbHOM TOJArOTOBKM CTYAEHTOB sBIseTCs pabora ¢
OuOIMOTEYHBIM (DOHIOM.

Ota paboTa npennogaraeT painyHble BApUaHThI MOBBIIEHUS TPOPECCHOHATBHOTO YPOBHS
CTYJICHTOB B TOM YHUCJIE:

a) MMOJIy4eHHE KHUT B HAYYHOM a0OHEMEHTE;

0) U3yyeHHEe KHUT, )KYPHAJIOB, ra3eT B YUTAIbHOM 3alle;

B) BO3MO>KHOCTb ITOUCKA HEOOXOIMMOI0 MaTepHasa mocpeiCTBOM AJIEKTPOHHOIO KaTaJlora;

I) MOJy4YeHHE HEOOXOIUMBIX CBEACHUN 00 HCTOYHMKAX HWH(OpPMAIMKU y COTPYIHHUKOB

OMOINOTEKN.
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6. YueOHasi iuTepaTypa u pecypcbl HHPOPMANUOHHO-TEJIEKOMMYHHUKAIIMOHHOM CeTH
"HHTepHeT", BKJII0OYas NlepeYeHb y4eOHO-MeTOAMYeCKOro odecrnevyeHust Ajs

CaMOCTOSITEILHOM paGOTbI oﬁyqammnxcﬂ mo JTUCHUIIJIMHE

6.1. OcHoBHasI JIUTEepaTypa.
1. Konnosa, E.JI. ®wunHaHcoBas MaTeMmaThKa . YyYeOHMK | TPAKTHKyM Ui BY30B /
E. [I. KomroBa. — Mocksa : M3garenscTBo FOpaiit, 2020. — 413 ¢. — (Bricmiee oOpa3oBaHue). —
ISBN 978-5-534-00620-9. — Tekct : osnektponnsii // OBC HOpaiir [caiit]. — URL:
https://urait.ru/bcode/450365

2. I'ananos, B. A. IIpousBoaHbie GUHAHCOBBIE HHCTPYMEHTHI | yueOHUK / B.A. 'ananoB. — 2-
e uzn, nepepad. u gon.— Mocksa : UH®OPA-M, 2019. — 221 c¢. — (Bsicuiee obpa3zoBanue:
bakanaBpuar). — wWww.dx.doi.org/10.12737/21804. - ISBN 978-5-16-012272-4. - Tekct
snekrponnsiii. — URL: https://znanium.com/catalog/product/1012374

3. Bpeitnmu P. TIpuHIMIIBI KOPHIOPATUBHBIX (PUHAHCOB : y4eOHUK JJIsl CTYACHTOB HKOH. CIIEI.
BY30B: miep. ¢ anri. / P. bpeitmu, C. Maiiepc; o6m. pea. mep. H. H. BapeimankoBoii. - Mocksa :

Omumn-busznec, 1997. - XXXI, 1087 c. - Ilapan. TuT. 1. Ha aHra. s3. - bubnuorp. B KoOHIIE

pasnenoB. - ISBN 5-901028-01-5. IleuatHoe wuzmanue, AocCTymHble SK3eMIUIApel: DPoHnS(3),
Xpanenue4(2).
4, Jxon K. Xamn. Onmuonsl, ppro4epcs U Apyrue Mporu3BOIHbIC (HHAHCOBBIC HHCTPYMEHTHI,

8-e uzganune. — M3garenbckuii 1oMm Bunbsamc, 2018. — 1072 c.

6.2. /lonotHUTEIbHAS JTUTEPATypa.

1. Yannaesa, JI. A. PoiHOK 1ieHHBIX Oymar : yueOHUK A By30B / JI. A. Hannaesa, A. A. Kuisukos.
— 7-e u3a., nepepab. u gon. — Mocksa : UznatensctBo Opaiit, 2020. — 381 c¢. — (Beicuiee
obpaszoBanue). — ISBN 978-5-534-08142-8. — Texkct : snextponHsiit // ObC IOpaiit [caiiT]. —
URL: https://urait.ru/bcode/449745

2. PeiHOK TIeHHBIX Oymar : yueOHuk Juis By3oB/ H. U. bep3on [u ap.]; mox oOmeil pemakumeit
H. U. bep3ona. — 5-e wu3n., mepepad. u gom. — Mocksa : M3parensctBo IOpaiit, 2020. —
514 c. — (Bsicmiee obopazoBanue). — ISBN 978-5-534-11196-5. — Texct : anekrponssiit // IbC
FOpaiir [caiit]. — URL: https://urait.ru/bcode/449663

3. [llapm, Y. ®. MuBecturuu: yueOHUK : miep. ¢ auri. / Y. ®. Ilapm, I'.JI. Anekcannep, [1.B. baitm.
— Mocka: UTHOPA-M, 2020. — XII, 1028 c. — (YuuBepcurerckuii yueOHuk: bakanaspuar). -
ISBN 978-5-16-104754-5. - Tekct: anekTpoHHbId. - URL:
https://new.znanium.com/catalog/product/1080428
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https://urait.ru/bcode/450365
https://urait.ru/bcode/449745
https://urait.ru/bcode/449663
https://new.znanium.com/catalog/product/1080428

4. T'utman JI. J[)x.OcHOBBI MHBeCTUpOBaHUS : ydeOHHK. : mep. ¢ anri / JI. JI. Turman, M. JI.
JIxoHk. - Mocksa : Jleno, 1997. - 1008 c. - ISBN 5-7749-0011-8. [1eyarnoe u3ganue, NOCTYIHBIC
sK3eMIUIsipbl: DouaS(4).

5. bomu 3. Tlpunnunsl waBectuimii / 3. bomu, A. Keiin, A. JI. Mapkyc; mep. ¢ anri.:. 3.B.
KonnykoBa [u np.]. - 4-e uza. - Mocksa ; Cankrt-IlerepOypr ; Kues : Bunbsmc, 2008. - 983 c. :
Tabmn., wi. - bubmuorp.: c. 953-958. - ISBN 978-5-8459-1311-1.I1euatHoe M3AaHUE, TOCTYITHBIC

AK3EMILIAPBL: XpaHeHue3(2).

6.3. YueOHO-MeTOANYECKOE oDecriedeHne CaMOCTOSITeIbHOI padoThl.

He npexgycmorpeno.

6.4. HopmaTuBHbIE NPABOBbIE JOKYMEHTbI.

He npengycmoTtpeno.

6.5. UuTepHeT-pecypcehl.

1. www.cbr.ru — IlenTpanbHblii 6anHk Poccuu

2. minfin.ru — MunwucrepctBo punancos Poccun

3. www.gks.ru — 'ockomcrar Poccun

4. www.rbc.ru — MugpopmarmonHoe areHTctBo «PocousHeckoncantiuary (Poccust)

5. www.worldbank.org — Bcemuphbiii 6aHk

6. www.imf.org — MexayHapoTHbIi BaTIOTHBINA (OHT

7. https://lwww.hse.ru/info — T'ocynapcTBeHHBII yHUBEpCHTET — Bpichias MIKOJIa SKOHOMUKHU
(Poccus)

8. www.beafnd.org - Bropo sxonoMuueckoro ananusa (Poccusi)

9. http://www.libertarium.ru/library - Bubnnoreka MaTepHaIoB MO SKOHOMHUYECKOH TeMaTHKE

10. www.ecfor.ru PAH MHCTUTYT HapOITHOXO3SIICTBEHHOT'O IIPOTHO3UPOBAHHUS

6.6. UHble HCTOYHUKH.

1. Mumxkun @. C. DxoHOMHUECKasi TEOpHs JeHET, OaHKOBCKOTO Jiesia U (PMHAHCOBBIX PBHIHKOB, 7-€
n3nanue: [lep. ¢ anrm. - M.: OOO "N. /0. Bunesamc", 2006. - 880 c: nir.

2. Teroms P., bpanmu 3., Teton3 T. ®oumoBeiil peHOK: yueOHuK / Throms P., bpanmu 3., Teionz T.,
nep. ¢ auria. A.M. Bonkosa, A.B. Illenpuna. — M.: Uadpa-M, 1999. — 648 c.

3. ®abommu ®@. Yopasnenue uapectuniusamu: [lep. ¢ aari.- M.: Udpa-M, 2000. — 960 c.

4. Py6uos b.b. MupoBble pbiHKH IIeHHbIX Oymar. — M.: Dk3amen, 2002. — 448 c.

24



5. Mupkun SI.M. PeiHOK neHHbIx Oymar Poccum: B3ammoneiicTBue GyHAaMEHTANIBHBIX (DAKTOPOB,
IPOTHO3 M MOJUTHKA pa3BUTHA. — M.: Anbrnuna [TaGnumep, 2002.-624 c.

6. Matthews K., Giuliodori M., Mishkin F. S. The Economics of Money, Banking and Financial
Markets. — Pearson Higher Ed, 2013. — 625 p.

7. ®uHaHCH : COOPHHK cTaTel : mep. ¢ anri. / moxa pen. k. Utysmia, M. Munreiita, 1. HptomeHa,
Hayd. pen. P. M. OHTOB. - 2-¢ u3z. - M.: U3narensckuii qom I'Y BIID, 2008. - XIV, 450 c.

8. Danthine J. P., Donaldson J. B. Intermediate financial theory. — Academic press, 2014. — 580 p.

9. Copeland T., Weston F., Shastri K. “Financial Theory and Corporate Policy” 4-th ed. Pearson
2006. -1000 p.

10. Ulapm, V. ®. UuBectunmu : yueOHuK : mep. caura. / Y.®. apn, I'.J1. Anexcannep, /.B.
boitmu. — Mocka : MUHOPA-M, 2019. — XII, 1028 c. — (YHuBepcuTeTCKUIHYYCOHHK:
bakamaBpuar). - ISBN  978-5-16-104754-5. -  Tekcr:  osnmekrponnsii. -  URL:
https://new.znanium.com/catalog/product/1023723

7. MaTepunanbHO-TexHH4YecKas 0a3a, MHPOPMALMOHHbIE TeXHOJIOTHH, IPOrPAMMHOE
obecnieyeHue U HHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

Jns m3ydeHus y4eOHOM IOUCHMIUIMHBI HEOOXOAMMO HaJIWYHe ayIuTOpPUM, OCHAILEHHBIX
MYJIbTUMEAMUHBIM 000pPYOBAaHUEM U KOMIIBIOTEPHBIX KJIACCOB C BBIXOAOM B MHTEpHeT, JOCTyn K
npaBoBoil cucteme «Koncynprant Ilmroc».

Pabora BeIMOMHSAETCS C UCTONB30BaHUEM TeKCTOBOro penakropa MS WORD, MS ECXEL —
Ut TabnuI, auarpamM, (MHAHCOBBIX M MareMaTHueckux (yHKkumid u T.1., MS PowerPoint — st
IIOATOTOBKHU CJIAWJIOB U NIPE3ECHTALUM.

HaunMeHoOBaHHe cCIeNHAIbHBIX
NMOMeLIeHUH U MOMeLleHu 115
CaMOCTOAITEILHOMH PadoThI

OCHAIIIEHHOCTD CNEeNHAJbHLIX NOMEIeHNIT ¥ MOMEIeHUH 1JIs
CaMOCTOSITEJILHOH PadoThI

Yueonan ayoumopusn ona yueOHast meOenb (CTOJIBI M CTydbsd — pabodnme MecTa OOydJaromuxcsl |
nposedeHuUst YUeOHbIX 3ausmuil | TIpETosiaBarTess); JOCKa MENOoBas MAarHUTHas; OJKpaH; IepPCOHAIbHBIN
(3ansamuil 1eKYUOHHO20 munda, | KOMIBIOTEP; KOJIOHKHU; MPOEKTOP; MUKIIIEDP; BeO-KaMepa; BbIX0 B VIHTEpHET.
2PYNnoewix u UHOUBUOYATbHBIX

KOHCY1lbmayuii)

yuebHass MeOenb (CTONBI W CTyIbs — pabouyre MecTa OOydYalomHXCs U
HpernojiaBarens); 10CKa MeJoBasi MAarHWTHas; TEXHUYECKUMH CpPEICTBAMHU
(aymuo, BUJEO M MYyJIbTUMEIUHHBIE CPENICTBA); MEPCOHANBHBIN KOMIIBIOTED;
HPOEKTOP; PKpaH; BeO-Kamepa; TeJIeBUu30p; Bbixo] B HTepHeT.

Yueonwvie ayoumopuu ons
npoeedenus 3aHAMUI
cemunapcKkozo muna
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https://new.znanium.com/catalog/product/1023723

KomrmbroTepHsIii Kjlacc caMOIOArOTOBKH: yuyeOHasi MeOenb, KOMIbIOTEpHas
TEXHHKa C BO3MOXKHOCTBIO NOJKITIOYCHUS K ceTH MHTEpHET W IOCTYNOM B
NIEKTPOHHYI0 MH()OPMALMOHHO-00pa30BaTENbHYI0 CpEAy: KOMIBIOTED;
TeneBu3op; nmporpamma 1C; Berxon B UHTEpHET.
WudpopmannonHo-pecypcHbslii meHTp - bubimoteka: KOMIIBIOTEPHI  C
MOIKIIFOYEHUEM K JIOKanbHON cetw ¢ummana u WaTepHer, Wi-Fi, cromsr
ayouTOpHBIE, CTymbs, WIi-Fi, aBTOMAaTH3MpOBaHHYI0 OHONIHOTEYHYIO
WHQOPMALMOHHYIO CHUCTEMY M OJIEKTPOHHBIE OHMOJIMOTEYHBIE CHUCTEMBI:
«Yuuepcurerckas Oubmmoreka ONLINE», «3nekrpoHHO-OMOIMOTEYHAS
cucteMa wusnarensctBa JIAHb», «DOnexTpoHHO-OMONMOTEUHAass cucTeMa
U3/aTeNbCTBA «tOpaiiry, «NEeKTPOHHO-OMOIOTEYHAS cucrema
IPRbooks»,«YHuBepcurerckas Wupopmanumonnas Cucrema POCCUS»,
«JnexktponHas Oubmmoreka nuccepraumii PI'b», «Hayunas snekrponHas
oubmuoreka eLIBRARY», «EBSCO», «SAGE Premiery». Cucrema
(denepanbHBIX 00pa30BAaTENBHBIX TOPTANOB «OKOHOMHKA. COIHONOTHS.
MenemKkMeHT», «Opunnaeckas Poccusy, Cepsep OpraHoB
rocymapcTBeHHO# Biactu PO, Caiit Cubupckoro denepaibHOro oKpyra u
Aap.

Kagpeoput Komnproteps! ¢ BeixogoM B VHTEepHET, B T.4. OCHAIleHHBIE BeO-KaMepoii,
TapHUTYPOH (HAYITHUKH + MHKPOQOH), CTONBI, CTYJbs, Kpecia OQUCHEIE,
TIPUHTED, MKa]BHIL.

Komnvromepnutii knacc ons Kommerotepsl ¢ BeixooM B VIHTEpHET M B JIOKAJIBHYIO CETh, Ja3epHBIH
npenooasameneii IIPUHTEDP, CKAHEPBI, CTOJIBI AYAUTOPHBIE, CTYJIbS, JOCKA Ay IUTOPHAS

Ilomewenusn ona
CAMOCHOAMENbHOI padomul
odyuarouuxcs.
Hugpopmayuonno-pecypcuolii
uenmp - bubnuomexa

basbl JAAHHbIX, nH(bopMaunonno-cnpasoqnme H IMIOUCKOBBbIE€ CUCTEMbI

www.biblio-online.ru —3nexkrpoHHo-6ubaHOTeYHast cuctema [IBC] FOpaiiT;
http://www.iprbookshop.ru — DnektponHo-6ubmroTeunas cucrema [DBC] «Iprbooksy
https://e.lanbook.com - DiekrponHO-O6ubIHOTeuHast cucteMa [IBC] «Jlauby.

http://elibrary.ru/ - Hayunas anekrponnas 6ubnuoreka Elibrary.ru.

https://new.znanium.com DnekTporHo-0ubmmoreunas cucrema [DBC] «Znanium.comy.
https://dlib.eastview.com — Uudopmarmonusiii ceppuc «East View».

https://www.jstor.org - Jstor. TlosHble TEKCTBI HAYYHBIX XYPHAIOB M KHUT 3apyOeKHBIX
U3/1aTEJbCTB.

8. https://elibrary.worldbank.org - DnextponHnas 6ubnroreka Beemuproro banka.

9. https://link.springer.com - TIoJHOTEKCTOBBIC MOJUTEMAaTHUECKHEe 0a3bl aKaJeMHYCCKHX
KYpHAJIOB M KHHUT M3[aTebCTBa Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. TTonHbie TEKCTBI KHHUT 3apyOeKHBIX
HAYYHBIX U3aTEIbCTB.

11.  https://www.oxfordhandbooks.com - Jloctym K TOJHBIM TEKCTaM  CIIPABOYHHKOB
Handbooks m3natensctBa Oxford mo mpenMeTHBIM 00IacTsAM: 3KOHOMHKA U (DMHAHCHI, TIPABO,
Ou3HeC U yIpaBJeHHE.

12.  https://journals.sagepub.com - TTonHOTEeKCTOBast 6a3a HAYYHBIX KYPHAIOB aKaJIEMUIECKOTO
u3/1aTenbCcTBa Sage.

13. CmpaBouHo-mpaBoBas cucrema «KOoHCYIbTaHT».

14.  DaexTpOHHBIN NepuoanYecKUil CripaBOUYHUK «['apaHT.

NoakowhE
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