®enepasibHOe rocylapcTBeHHOe GI0KeTHOe 06pa3oBaTeIbHOE YUpesKIeHHe BbICIIEro 00pa3oBaHus
«POCCHHUCKAS AKAJEMUSI HAPOJHOTI'O XO3SMCTBA U 'OCYIAPCTBEHHOHU CJIYKBbI
ITPU ITPESUJIEHTE POCCUUCKOU ®EJEPALIN»

Cubupckuit uHCTUTYT yripaBienus — ¢punuan PAHXul'C

Kadenpa 6uzHec- aHaTUTUKU U CTATUCTUKU

YTBEPX/IEHA
Kadenpoii 6n3Hec- aHATUTUKKA U CTATUCTUKH
[Tporokon ot 08.09.2021 1. Ne 1

PABOUYASI MTPOTPAMMA
JUCHUATIIAHBI

OUHAHCOBASI MATEMATHUKA

b1.0.10
KpaTKOC HAUMCHOBAHHUC JUCHUIIIMHBI — HC YCTAHABJINMBACTCA

1o HanpasiieHuto moarotoBku 38.03.01 Dxonomuka
HaIpaBJICHHOCTH (Mpoduiib): « MexTyHapOJHBIC SKOHOMHYECKHUE OTHOIIICHUS)
kBanMpukanus: bakanasp

dbopmbl O0yUEeHUS: OUHAs,

['ox HaGopa - 2021

( )
AJOKYMEHT MoArmMcAH

SNEKTPOHHOWM noﬂnmcﬁ&ocw@pcx 2021
5

Ceptudukat: 206802ED52C4CD63580BD25791496661BD967226
Bnapeneu: ®egopos Oner AMUTpresuy
[eiictBuTeneH: ¢ 26.08.2021 go 26.11.2022

. J




ABTOpP—COCTABUTEIb:

cTapmuii npenojasarenb Kadenpsl «POHIOBBIE PBIHKM U (PHMHAHCOBBIN MHKUHUPUHTY» PAHXul'C
Yaban A.H.

3aBenywmmii kageapoi
¢unancoB u kpenuta CHOMPCKOTO HHCTUTYTA yrpasienus — ¢pummana PAHXul C
KaHJuJaT SKOHOMUYECKUX HayK, 1oueHT ['omanoBa T.K.



COJEPXAHUE

1. HepequL IUIAHUPYCMBIX PC3YJIbTATOB o6yquH${ oo AUCHHUIIIIMHE, COOTHCCCHHBIX C

IUTAHUPYEMBIMU PE3YIbTATAMH OCBOCHUS IPOTPAMMBI ....vvesriiieitiasiisiessbesie s sie s sre s ne s 4
2. O6beM u MecTO AUCHUILTUHBL B CTPYKTYPE OIT BO ..o 5}
3. ConepKaHHUE U CTPYKTYPA JUCLIATIIIIHBI «....vvurieeriasreesireeseessseessesssneesnesssneassesssneesnesssneessnsssneesnnssnnas 5)

4. Marepuaiibl TEKYIIErO0 KOHTPOJIS YCIIEBAEMOCTH OOyJarommxcs U (POHI OICHOYHBIX CPEICTB
MPOMEKYTOUHOU ATTECTAIIMH TIO JACIIUTIITITHE .....vevveesveseesteessesseesseessesseesseassesseesseassesssesseensesseesseensessns 7
5. Meroandeckue ykazaHusi 1Jisi 00y4aroUUXCsi IO OCBOCHUIO TUCHHUILUTHHB .....ceevvveervreesireesinenns 16
6. YueOHast nuTepaTypa U pecypchl HHPOPMAIIMOHHO-TEIIEKOMMYHHUKAIIMOHHOHN cetu "MHTepHeT",

BKJIrO4asA TIICPCUCHDb y‘IC6HO'MCTOZ[I/I‘IeCKOFO obecnieueHus JI CaMOCTOSTEILHOM pa6OTI>I

OOYYAFOTIIUXCS TIO JIHCIIATIIIIIHE . ... vesteeteeesseessseasseessseessesasseassesssseesseessseeseeanseesseesnseenseeanneesneeanneessnens 17
6.1. OCHOBHAS JIATEPATYPA. .eeuvreerreersreaseessreassesasreasseessseassesssneesseeasseassesasseesmesssneessesasneesneessneesneeaneenes 18
6.2. JIOTIONHUTEIBHAS JIATEPATYPA. +.vveerveenreassesssreesseessreassesasneesseessseessesasneesnesssneessesasneesnessneessessnneenns 18
6.3. Y4eOHO-METOINYECKOE 00ECTICUCHUE CAMOCTOSATEIBHOM PAOOTBL. .. vvviivvieiiieeisiieesireesireesineens 18
6.4. HOpMATHUBHBIE MPABOBBIE JIOKYMEHTBL. +...veeuveesteeisreasseessneasseeassesssesanseessesssseessessnsesssnssnsesssnsansessns 18
T TR 02 US0) (S5 i 1160 0100 ORI 18
0.0. VIHBIC HCTOUHIMKI. ... .vvieiuieeeiuteeesitteessteaesateeessteesasseesasbeesasbeesasbeeaasseeaasseeebbeeeaseeesanseesnbneesnneeennnneens 19

7. MaTCpI/IaJ'IBHO-TeXHI/I‘lCCKaH 6338., I/IH(I)OpMaI_II/IOHHLIe TCXHOJIOTUH, TPOTPAMMHOC obecreyeHue u

HH()OPMAITHOHHBIE CITIPABOUHBIC CHCTEMBI ..v..uvvveisivresssetesssreessseessssesesssesssssesssssesssssesssssesssssesssssessnsseens 19



1. Ilepeyenpb NJIaHUPYEMbIX Pe3y/IbTATOB 00y4eHHUSs 110 AUCHMILIMHE, COOTHECEHHBIX €
IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU 0CBOEHHS MPOrpaMMbl

1.1. Jducoummmaa b1.0.10 «®PunHaHcoBas MareMmaTHka» OOECICYHMBACT OBJIAJICHHE

CICAYIOIUMHA KOMIICTCHIIUAMM:

Tabmuma 1
Kon
Kon HaumenoBanune HaumenoBanue 3rama oCBOCHUS
JTama OCBOEHUS
KOMIIETEHIINU KOMIIETEHIINHU KOMIIETEHIINHU
KOMIIETEHIINHU
Cnoocoben HCIIOIL30BaTh
WHCTPYMEHTBI (¢brHaHCOBOH
MaTeEMAaTUKA B LEISIX OILEHKHA
IIKo OC I - 3.1 (DMHAHCOBBIX HHCT €HTOB |
Crooco0eH HCIIOJIBL30BaTh PyYM
. PUHSITHS MHBECTUIIMOHHBIX
METO/IbI ¢buHancoBOU .
penieHui
[IKo OC II -3 MaTeMaTUKHA IS
Cnocoben BbIOMpATH
peuieHusT  MPUKIATHBIX
(hMHAHCOBO-MaTEMAaTUYECKHE
sanad METOIBI TUTS 00paboTKH
ITKo OC 11 — 3.2 p
3KOHOMHUYECKUX  JAaHHBIX B
COOTBETCTBUH C IIOCTABJIEHHOU
3a1auen

1.2. B pe3ynbTaTe OCBOGHUS TUCIHMILIMHBI Y CTYIEHTOB JOJKHBI ObITh C(HOPMHUPOBAHBI:

Tabmuma 2

OT®/Td/TpynoBsie
/mpodeccruoHaNbHBIC
JICACTBUSA

KOI[ 9Tarla OCBOCHUA
KOMIICTCHIIUN

PesynpraThl 00yueHus

[IKo OCII-3.1

HA YpO8He 3HAHULL:

METO/IbI KOJINYECTBEHHOT'O (uHAHCOBOTO
aHaiM3a, HEOOXOIWMOTo HJsi OCYIIECTBICHUS
UIMPOKOTO CHEKTpa pa3sHOOOpa3HbIX (PUHAHCOBO-
SKOHOMHYECKHX, OCHOBHBIC IMOHSTHS, 3aKOHBI U
MOJIeTT (PUHAHCOBON MaTeMaTHKH,

BUJBI  TMPOLEHTHBIX CTaBOK H  CIIOCOOBI
HAYHCIICHUS TIPOIICHTOB;

(hopmMyIbr SKBUBAJICHTHOCTHU MPOLIEHTHBIX
CTaBOK,

Ha YpOBHe YMeHULL:

HCIIOJIb30BaHUE METOI0B (uHaHCOBOM
MaTeMaTHKU JUIs pelieHusl 3afad B cdepe
SKOHOMUKH, (PUHAHCOB M OM3HECA, MPUMEHEHUE
pa3nUYHbIE MOJIENIN HAYUCIICHHSI IPOIIEHTOB,;

HA YPOBHE HABLIKOB.

npoBe/ieHue (MHAHCOBBIX PACUYECTOB, BIAJCHHE
METOJaMH  aHAJUTUYECKOW  paboThl  mpH
MIPOBEICHUU SKOHOMUYECKHUX UCCIIEIOBAHUN;

HA YPOBHE HABLIKOB:

MpoBeJIeHNE (PMHAHCOBBIX PACUETOB.

[MIKo OC 11 - 3.2

HA YpOBHe 3HAHUU.

COBOKYIHOCTh TO3HaHUU B cdepe (UHAHCOB U
KpeauTa, TMOAKPEIJICHHBIX HHCTPYMEHTapHeM
(uHAHCOBON MaTeMaTHKH;




HA YPOBHE YMEHUIL:

OCYIIECTBIICHHE TIPOLIEHTHBIX PACUYETOB;

aHaJiM3 TMOTOKOB IUTaTeXeld W (uHAHCOBas
OIICHKA MTPOEKTA;

PacuCThL 10 OCHOBHBIM q)HHaHCOBBIM
HHCTPYMEHTAaM;

OIITUMMU3aI A HMHBCCTULHUOHHOT'O HOpT(beJISI,
NPUMCHEHHE CTOXACTHYECKMX MOJCNeH st
pacuera CTOMMOCTH JICPUBATHBOB;

BBISIBJICHUEC MPUYUHHO-CICICTBEHHBIX CBS3€H B
chepe (uHAHCOB M KpeauTa, (opMaau3aius UX

MOCPEACTBOM armapara ¢duHaHCOBOM
MaTeMaTHKH,  BBIICJIEHWE WX  CHCTEMHBIX
3IIEMEHTOB,;

BBIOOp u IIPUMEHEHNE (uHAHCOBO-

MaTeMaTH4eCKUX METOJIOB JUISl PEIICHHS 33/1a4
npodeccCHOHATEHOM JIeATEIIEHOCTH,

HA YPOBHE HABLIKOB:

NPUMEHEHHE  KPUTHYECKOro  aHaiu3a H|
CHCTEMHOT0 Toaxona B cdepe (QUHAHCOB U
KpEeIuTa C HCIOJIb30BAaHHEM WHCTPYMEHTAPHS
(UHAHCOBOW MaTeMaTHKH, BJaJeHHE METOAaMHU
AQHAIUTUYECKOH  pabdOTBl  MpH  NPOBEACHHH
HSKOHOMHYECKUX HCCIEI0BaHUH, (OPMYINPOBKA
OOOCHOBaHHBIX  NPEMIOKEHHH HAa  OCHOBE
aHanmm3a (uUHAHCOBOW W KpeauTHOW cdepsl
COTJIACHO TIPUYMHHO-CIIEJICTBEHHBIM JIOTHUECKIM
YMO3aKJIIOUCHUSIM, UCXOJISIIIUM u3
CYIIECTBYIOIIUX (haKTOB.

2. O0bem U MecTO IUCHUILIUHBI B cTpyKType OIT BO

O0beM TMCHMILINHBI

Hucuummuaa b1.0.10 «®uHaHcoBas MaTeMaTHKa» COCTaBISCT 4 3aueTHBIX €IUHHUIBI, T.e. 144
aKaJeMHYeCKHX Yaca.

Ha xoHTakTHYI0 paboTy ¢ mpernoaaBareneM BoiaeneHo 64 gaca, n3 Hux 32 yaca nekuuid u 32 yaca
MPAKTUYECKUX 3aHATHH, HA CAMOCTOATEIHLHYIO padoTy oOydaromuxcs BwiaeiieHo 80 yacoB yis
ouyHOH /0.

MecTto aucunmimasl B ctpykrype OII BO

Huctmmummaa b1.0.10 «®unaHcoBas mMareMaTuka» HM3ydaeTcs Ha 2 Kypce, B 4 cemecTtpe is
CTYAEHTOB O4HOM (/0.

Hucnmmumua b1.0.10 «®uHaHCOBas MareMaTHKa» peaju3yeTcsl IMOCiie W3YyYeHHs TUCIUILIHH
b51.0.04 «Anrebpa»; b1.0.03 «MaremMaTHueCKuil aHaIN3.

N3yueHne qUCHUIUIMHBI 3aKaHYMBAETCS 3a4E€TOM C OLICHKOM.

3. Conep:kaHue M CTPYKTYPA AMCHUNIMHBI

Tabnuma 3.
O0beM TMCHUILVINHBI, K. Yac./ gac. ®opma
KonTakTHas padoTa TeKyLIero
No i/n HaumenoBanue Tem o0yyaromuxcs ¢ KOHTPOJISAA
(pa3aeJioB) Bcero npenoaaBaTeyieM CPC | ycneBaemocTu™*,
10 BU/AaM YUeOHBIX 3aHATHI NMPOMEKYTOYHOI
J | ap [ m3 | KCp arrecTanuu***




Tema 1. | MOACHH HAHCICHA 18 4 4 10 K, Kox
IIPOLICHTOB
Tema 2. | IloToku miarexen 18 4 4 10 K, Kon
MeTobl npUHATHA
Tema 3. | HHBECTHUIIMOHHBIX 20 4 4 12 K, Kon
penieHuit
IIpocTsie Monenu
Toma 4, | CUCHKH QHHAHCOBLIX 18 4 4 10 K, Kon
UHCTPYMEHTOB: '
O0JIUranny 1 aKIuu
Tema 5. | IloprdenpHas Teopust 24 6 6 12 K, Kon
Tema 6, | CAPMu ce 24 6 6 12 K, Kon
MOIU(UKALIUN
Tema 7. | eHOOOpasoBatme 22 4 4 14 K, Ko
JICPUBATHBOB
IIpoMexyTouHast aTTecTarys 3a0
144 32 32 80 | ak.u.
Bcero: 4 0,89 0,89 2,22 | 3.e.
108 24 24 60 | ac.u.

** _chopmbl mexyugeco Konmpoas ycnesaemocmu: KonmpoavHole pabomot (K), xoanoxeuym (Kon).
*** - popmol npomexcymounoi ammecmayuu: 3auem c oyenxou (3a0).

Conep:xaHue TMCHUILTUHBI

Tema 1. Moaesn HauMcJIeHUs POLEHTOB.

Hauncnenue mnpoueHToB 1O MpOCcTbIM craBkaMm. OmnpenesneHue Mnepuoja HadUCICHUs
MPOCTHIX MPOLEHTOB. J[€KYpCUBHBIN METOJ HAYUCIEHHUS MPOCTHIX MPOIEHTOB. AHTHCUNATHUBHBIMI
METO/]] HAUMCJIEHUsI IPOCTHIX MPOLEeHTOB. Hauncienue nporeHToB 1o nNpocToil nepeMeHHoN CTaBKe.
JloxonHocTh (PMHAHCOBOM oOmepalid B BUIE MPOCTOM CTaBKU. HauucieHwe MpPOLEHTOB 110
CIIOKHBIM cTaBKaM. JleKypCHUBHBIM METOJ| HAUMCIIEHUS CIOKHBIX MPOLIEHTOB. AHTHUCHUIIATUBHBIN
METO/I HAYUCJIEHUS CIIOXKHBIX MPOLEHTOB. HauucieHue NpoueHTOB IO CJIOKHOM NEpeMEHHOU
CTaBKe.

I'ogoBass HOMMHanbHAs INpPOLEHTHas cTaBKa. HauucieHue NpPOLIEHTOB 10 HENPEPBIBHON
ctaBke. J[0X0qHOCTh (PMHAHCOBOM OIEpaIy B BUJIE CII0KHON CTaBKH.

Tema 2. IloToxku miarexe.

[Mpunmun ¢uHaHCOBOM SKkBUBaNeHTHOCTH. [Ipomenypa nuckontupoBanusi (PV) wu
Hapamenus (FV). DKBUBaJICHTHBIC TUIATEKHW M CEPUM ITUIATEIKEH. YpaBHEHHE SKBUBAJICHTHOCTH.
KonBepcust nmarexxeid. Buabl koHBepcHil miartexxeid. 3aMeHa OJHOTrO IUIATEXa JPYTrUM ILJIATEHKOM.
KoHconmmanus moToka miaTexeid. 3aMeHa IaHHOTO MOTOKA IUIATEXEH IPYTrUM MOTOKOM TIIaTeKEH.
Paccpouka nnatexa. DKBUBJIEHTHOCTD IUIATEKEN MPU NPUMEHEHUH IPOCTOM CTaBKU. AHHYUTETHI.
Onpenenenne annyutera. Knaccudukaius anayutetoB. OCHOBHBIE MOJICTN aHHYUTETOB.

Tema 3. MeToabl NPUHATHS MHBECTUIHOHHBIX pelleHU .

Uucras npusBeacHHas croumocTs mpoekra (NPV), ee pacuer. BHyTpeHHsAs Hopma
noxonHoctu mnpoekta (IRR), mpocroit cpokx okxymaemoctu mnpoekrta (PBP), yuernas Hopma
okymaeMmocTu npoekta (ARR), unaexc npudsusHOCTH TIpoekTa (PI). [IpenmyiecTBa u HeOCTATKH
nokazatesnieir NPV, IRR, PBP u PI. CBs3u Mexay yka3aHHBIMH TOKazatelsMmu. Moaudukanun
MoKaszaTesnel JJig ycTpaHeHHs HeAocTaTkoB. TouHbI cpok okymaemoctu mnpoekta (PPBP).
JuckonTtupoBaHHbli cpok okynmaemoctu npoekta (DPBP). TouHblii TUCKOHTHPOBaHHBIA CpPOK
okymaemoctu mpoekta (PDPBP). DOxkcrpennblii mepuon oxymaemoctu mnpoekta (BOPBP).
MonudunrpoBaHHas BHyTpeHHss cTaBKa gJoxogHoctu npoekta (MIRR).

Tema 4. IIpocTbie MOaEJH OLEHKH (PMHAHCOBBIX HHCTPYMEHTOB: 00IMIalluM U aKIUH.



Mopenu nieHooOpa3zoBanust obnuranuii. CTpyKTypa TpPOIEHTHBIX CTaBOK, JOXOJHOCTh K
MOTAIIEHNUIO, KYIIOHHAs JOXOIHOCTh. TeKylas T0XOJHOCTh M JIOXOJAHOCTh Ha OCHOBE JIHCKOHTA.
Paznuuns Mexay cTaBKOM IpoleHTa U JoxoaHOCThIo. [ropatnus u BeinykinocTs. (LlenooOpazoBanue
KOHBEPTHUPYEMBIX OOJIUTALINIA. )

Mopnen OIEHKHM CTOMMOCTH aKUUW (JAMCKOHTHUPOBAaHUE TIOTOKA TUBUICHIOB, MOJEIb
l'opnona). J10X01HOCTb aKLIUH.

Tema S. IlopTdeabHas Teopus.

[IpunsaTHe pemeHud B yclOBUAX HeomnpeneneHHoctu. KoBapuaius 10XOIHOCTEH IBYX
akTtuBOB. Koppensmus noxomHocTeidl nByX akTHBOB. llopTdens W3 IBYX pPHUCKOBBIX AaKTHBOB.
JloxogHocTh M aucriepcusi MOpTdens U3 JBYX PUCKOBBIX AaKTHBOB. JlOMycTHMOE MHOKECTBO
noptdeneil s ABYX PHUCKOBBIX aKTHBOB. DPQEeKTHBHBIN mopTdens. MHoxkecTBO 3()eKTUBHBIX
noprdeneir. CpoiictBa 3ddekTuBHOTO MHOXKecTBa. (000mEeHHe Ha ClIydail N aKTHBOB.
OntumanbHbli  puckoBeld  moprdens (Monens I.Mapkosuna). [lomueiii  moprdens. Jluaus
pacupenenenus kanutana (CAL). PeHounbId mopTdens. Jluaus peiHka kamurana (CML).
Husepcuduranus pucka. O¢P(PEeKTUBHOE MHOKECTBO M KOMOMHAIUS O€3pUCKOBOTO aKTHBA H
puckoBoro noprdens (moaens J[. Tobuna). KopoTkue npojgaku ¥ BO3MOKHOCTb 3aUMCTBOBAHMSL.
N3menenne 3pPEeKTUBHOrO MHOMKECTBA BCIIEACTBHE 3TUX (hakTopoB. IIOMCK mapaMeTpoB yIrioBOTro
(xacatenbHOro) noprdens. [louck onTUMaNIbHOr0 HHBECTULIMOHHOTO MOPTQEs A1 UHBECTOpA.

Tema 6. CAPM u ee Mmoaupukamum.

CBsi3b MEXIY JOXOAHOCTBIO PBIHOYHOTO HMHACKCA W JOXOJHOCTHIO OTAEITHHOTO aKTHBA.
Koaddunuent lapna. Teopema o pazaenennu. Monaemnb olieHKH T0JrocpoyHbix akTuBoB (CAPM):
OCHOBHBIC TIpeAnockuiky, (BbBoI hopmyn). Koaddumment 6era: pacyer, cBoiicTBa. [Ipumenenue
CAPM B noprdenbHoii Teopun. Jlunus peiHka mneHHbix Oymar (SML). Koaddunuent ansda.
[Tpumenenne moxenn CAPM. OnHoumHaekcHble Moenu. Pacuer OeThl MO pealbHBIM JTaHHBIM.
Kputuka CAPM. OcHoBHble Moaudukaruu moaeau CAPM. APT.

Tema 7. LlenooOpa3oBaHue 1epUBATHBOB.

LlenooOpa3zoBanue ¢oprouepcoB u ¢opapaoB. «llyr-komm» mnaputer. buHOMHanbHAs
MO/JIeJb IEHOOOpa30BaHus OINLMOHA «KOJUI» Ha akiMu. Mojens 1ieHoo0pa3oBaHus omniuoHa biska-
[Hoyn3a — pacumpenne OMHOMHAIBHOM MoJeinM Ha HenmpepbhlBHOE BpeMs). OLeHKa «Kojia» Ha
akuuy 0e3 TUBUAEHIOB (IpUMEp ¢ UCKYCCTBEHHBIMM JIAHHBIMHU, IIPUMEP C PEaIbHBIMU JJAaHHBIMH,
dbopmupoBanue xemx-mopTdens). LlenoodpazoBanne aMeprUKaHCKUX OMIIUOHOB «ITYT».

4. MaTepuaJjibl TEKYLIEr0 KOHTPOJISI YCIIeBAeMOCTH 00y4aromuxcst U (P)OHJ OLEHOYHBIX
CpeACcTB MPOMEKYTOUYHOM aTTeCTALMHU 1O JUCHUIINHE

4.1. Texkymuii KOHTPOJIb YCIIEBA€MOCTH
4.1.1. ®opMBI TEKylIEro KOHTPOJIS yCIIeBAEMOCTH
Tabmanma 4
MeTtoabl TeKyIero KOHTPOJIst
ycleBaeMoCTH
KonTponbhas padora 1
KonnokBuywm 1
Kontposnbnas padota 1
Komnnoksuywm 1

Tema (pa3nen)

Tema 1. Mogenu HauMCIeHUS IIPOLCHTOB.

Tema 2. [ToTokH mimaTexen.

Tema 3. Meroas! IPUHATHS HHBECTULMOHHBIX KonTponbhas pabora 1
CLICHUMN. KonnokBuywm 1
Tema 4. IIpoctbie Mofenu OIeHKH (PUHAHCOBBIX KonTponbhas padota 2
MHCTPYMEHTOB: OOJIMTalliy HAKIIHH. Komnnokuym 2
Tewma 5. TloprdenpHas Teopusi. KonTponbHas pabota 2




KonnokBuym 2
Kontposnbnas pabora 2
KonnokBuym 2
Kontposnbnas padora 2
KonnokBuym 2

Tema 6. CAPM u ee mopudukanuu.

Tema 7. LlenHooOpa3oBaHue 1€pUBaTUBOB.

4.1.2. MaTepuaJbl TeKyliero KOHTpPOJs yceBaeMoCTH
Tunossie oneHoYHbIe MaTepuaJabl 10 TeMe 1 «Moaenu HaYuCIeHUs POLEHTOBY
BapunanTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel
1. Jlo xakoii cymmbl BeipacTyT 25000 uepe3 8 net npu craBke 2.4% rofoBbIX:
a) MPY UTHBECTUPOBAHUU I10 IIPOCTOM CTaBKE;
0) pu MHBECTUPOBAHUHU TIO CII0XKHOU CTaBKe C €KEroIHON PeUHBECTHUIINEH;
B) [IPY MHBECTUPOBAHUH TI0 CII0>KHON CTaBKE C ITOJIYT0I0BOM PEMHBECTULIUEN:
B) [IPY MHBECTUPOBAHUH TI0 CIIO’KHON CTaBKE C €XKEMECSUHON PEMHBECTULIEH?
2. Be1 xotute umers 5000 yepes 12 net. Cronbko Bam HE00X0AUMO BIIOKHUTH OTHOKPATHO
1o/ 4.8% TroI0BbIX, YTOOBI MTOTYYUTH TPEOYEMYIO CYMMY:
a) TIOJ] TPOCTOM MPOLIEHT;
0) MOJT CJIOXKHBIN MPOIIEHT C €KEroIHON PEMHBECTHUIINEH;
B) 1O/1 CJIO>KHBIN TPOLIEHT C €KEMECSTIHON PEUHBECTUIIUECH;
T') IO/l HEMPEPHIBHBIH MTPOIICHT?

Bonpocs! k kosu10kBHYMY Nel

1. Hauucnenue npoueHTOB IO HPOCThIM craBkaMm. OmpeneneHue nepuoja HauMCICHUS
IIPOCTBIX MPOLICHTOB. J[eKypCHBHBI METOJA HA4YMCIECHUS IPOCTBIX MPOLIEHTOB. AHTHCUIIATUBHBIN
METO/1 HAUMCJIEHUS ITPOCTHIX MPOLEHTOB. Hadnciienre nponeHToB 1o MpOCTON IEPEMEHHOM CTaBKe.
JloxoaHoCTh (hHHAHCOBOM Onepanuu B BUIE IPOCTOM CTaBKH.

2. HauuciieHue TpOLEHTOB MO CIOXXHBIM CTaBKaM. JIeKypCHBHBI METOJX HAYMCIICHUS
CJIOXKHBIX NPOLICHTOB. AHTHCHUIIATUBHBIN METOJ HAYMCIICHHs CIOXKHBIX IpoueHToB. Hauncienue
IIPOLIEHTOB I10 CJII0KHOM IIEPEMEHHON CTaBKe.

3. T'onoBas HOMUHANIbHAs NPOLIEHTHAs cTaBKa. HauucieHne NpoLEeHTOB MO HENpPEpBIBHOM
ctaBke. J0X0qHOCTh (PMHAHCOBOM OIEpalyy B BUJIE CII0KHOM CTaBKHU.

Tunosbie oeHOYHBIe MaTepuaibl o TeMe 2 «[loTokn miarexein»

BapunanTsl 3a5aHuii KOHTPOJIBbHOM padoThl Nel

1. PoiHOYHAs TOXOAHOCTH OJHOJETHUX OECKYNMOHHBIX oOnuranuii paBHa 7%, ABYXJIETHUX -
9%. B kakux NpomopuusiX HYKHO B3ATh 3TH OyMaru, 4yTOOBl JOXOJHOCTh MOJYYHMBIIETOCS
noptgens Obuta paBaa 8%7?

2. Bammm npys3bs pemimiid KynuTh JIOJKY, kortopas ctouT 5000 momnmapoB. CKONBKO OHM
JIOJKHBI PaBHBIMM CyMMaMH BHOCHUTBH €XerogHo Ha aeno3ut noj 10% romoBbiX, HauumHas c
HACTOSIEr0 MOMEHTA, YTOOBI K KOHILY TPEThEr0 roj1a OHU CMOTJIM OCYIIECTBUTH CBOIO MeuTy?

3. Cornamenne o emuHOBpeMeHHOW yrate 20 Thic. 4yepe3 3 roga KOHBEPTHUPYETCS B
coryamenue o6 ymiarte cHadana 10 Teic. yepe3 2 roja, a 3aTeM OCTaBLIEHCsS CyMMBI elle uepes 3
roja. OnpeaenuTs NOCIEIHNUN TUIaTeX MPU IPUMEHEHUH ClI0KHOM cTaBku 10%.

Bomnpocs! k kos1okBuymy Nel

1. TlpuHumn ¢uHaHCOBOM »KBUBaneHTHOCTH. IIpoueaypa nuckontupoBanus (PV) wu
Hapamienus (FV). DkBUBajIeHTHBIC IJIATEKU U CEPUH TUIATEKEH. Y paBHECHHE YKBUBAJICHTHOCTH.

2. KonBepcus muiarexeil. Bunpl koHBepcuil 1uiatexeil. 3amMeHa OAHOIO IIaTekKa APYTrUM
marexxoM. Konconuaanus noroka miatexei. 3aMeHa JaHHOTO MOTOKa IIaTeX el IpyruM NOTOKOM
TJIATEKEH.

3. Paccpouka muarexa. DKBUBAJIEHTHOCTD IJIATEXKEN IPHU IPUMEHEHHUH IPOCTON CTAaBKHU.

4. Aunyurtetsl. Omnpenenenue annyureta. Knaccudukanus anaynretroB. OCHOBHbIE MOZIETTH



AHHYUTCTOB.

Tunosbie oleHOYHbIe MaTepuaJibl M0 TeMe 3 «MeToabl NPUHATUHSI MHBECTHLHMOHHBIX
pelieHuin»

BapuanTsl 3a1aHuil KOHTPOJILHOH padoThI Nel

1. VIHBeCTHLIMOHHBIA TPOEKT, TpeOyrouwid BiokeHust 4492 B Havane Toja, 00eCIeuMBaeT
JIEHEKHBIN TIOTOK, cocTosIui U3 2294 yepes rox, 2502 yepe3 2 roga u 4739 yepes 3 roga. Beruucnure
YHUCTYIO TEKYIIYIO CTOMMOCTh IPOEKTA, €CIIM MPOIIEHTHAs! cTaBKa paBHa 12%

2. HaifTu BHYTPEHHIOIO HOPMY JIOXOAHOCTHM HHBECTUIIMOHHOTO MPOEKTa C HadyaIbHBIMU
3arparamu § MJIH. M J0XO/1aMU 6 MJTH. 4epe3 ToA U S MJTH. uepe3 2 roja.

3. Bam gonr npexacrasmser coboii 1000 TpexaeTHUX OSCKYNMOHHBIX OOJMTaIUi ¢ HOMHUHAJIOM
100. Jlmst mOKpBITHSL J0NTa BB MOXKETe c(hOPMUPOBATH CBOW aKTHB JMOO W3 TPEXJIETHUX KYIOHHBIX
obnurarmmii ¢ HomuHasIoM 100 1 kynoHom 8%, MO0 W3 NEHHBIX OyMar, Mo KaKIoH M3 KOTOPBIX BaM
npuxomut 160 B xoHue Broporo roga, 200 — B koHLE TpeTbero u 250 — B KOHLIE YETBEPTOro Ioja.
Teky1as mporeHTHas cTaBka - 25%, nporuo3 konebdanuit +/- 5%. Kaxoit noprdens nydie u noyemy?

Bonpocs! k kosu10kBHYMY Nel

1. Uucras npueaeHHasi croumocts npoekrta (NPV), ee pacuer.

2. Buytpennsis HopMma noxoaHocT npoekta (IRR), mpocToil cpok okymaeMocTH MpoeKTa
(PBP), yuetnas Hopma okynaemoctu npoekta (ARR), nnaexc npubsimpHOCTH nipoekTa (P1)).

3. IlpeumymectBa u Hemoctatku mnokaszatened NPV, IRR, PBP u PI. Csazu mexny
YKa3aHHBIMH IOKa3aTeasiMu. Moaudukanuy nokasaTesiell A1 yCTpaHeHHsI HEJOCTaTKOB.

4. Tounslii cpok okymaemocTu npoekta (PPBP). JluckoHTHUpOBaHHBIN CPOK OKYMAaeMOCTH
npoekta (DPBP). TouHblli JUCKOHTHMPOBaHHBIA Cpok okymaemoctd rmpoekta (PDPBP).
OKcTpeHHBbI niepuoa okynaemoctu npoekra (BOPBP). MonudunmpoBanHas BHYTpEHHSsSI CTaBKa
noxonHoctu npoekra (MIRR).

Tunosbie oneHoYHbIe MaTepuaJibl 10 TeMe 4 «IIpocThie Moge/ M oleHKH (PMHAHCOBBIX
HHCTPYMEHTOB: 00/IMTallHH U AKIMH»

BapunanTsl 3a1aHuii KOHTPOJIbHOU padoThl Nel

1. Tpu 20%-nble oOmuranmu co cpokamu a0 moramieHust 1, 2 u 3 roxa, crosat no 105% ot
HOMHUHaNa. byner nu KkpuBas JOXOMHOCTH JAjsl OECKYNOHHBIX OOJIMTalMii ¢ TEMHU K€ CpOKaMu [0
HoraleHus yobIBaromiei?

2. IpenmonoxumM, 9to Bam goir coctapisier 1000 GecKyImOHHBIX OOJMranyii ¢ HOMUHATBHOM
croumocteio 100 nosmapoB u ¢ aroparueit 2. Tekyias 6e3pucKOBasi MPOLIEHTHAsE CTaBKa COCTABIISET
25% 3a mepuoa. Bamm akTuBbl MOryT OBITH C(OPMHUPOBAHBI W3 OECKYHNOHHBIX OOJIMTAlMi C
HOMMHaJIbHOU cTonMMocThi0 100 momtapoB u ¢ mropanueit 1 u 4. Ckoabko OECKYOHHBIX OOIMIaIUii ¢
mroparnuet 1 1 4 BaM HYKHO KYNHMTh WIM NPOAATh, YTOObI YPaBHAThH JIOPAllMU M CTOMMOCTH JI0JTa U
aKTHuBa?’

3. Llena mpuoOpeTenus akiuu paBHa 100, TUBUICHT 3a TIEpBBIN TO BiagaeHus — 10, 32 BTOpOii —
12, 3a Tpermii — 14. Ilocie momyuyeHust TpeTbero AMBUAEHIA akuus mpojaHa 3a 150. Onpenenutsb
JIOXO/THOCTb OIepalvy.

Bonpocs! k kostokBuymy Nel

1. Monenu nenoob6pazoBanust obauramuii. CTpykTypa MpOLIEHTHBIX CTaBOK, JOXOAHOCTb K
HOTallleHHUIO0, KYIIOHHAsl JOXOAHOCTh. TeKyluas JD0XOAHOCTb M JOXOJHOCTb Ha OCHOBE JIMCKOHTA.
Paznnuus mexny CTaBKOU MPOLICHTA U TOXOJHOCTBIO.

2. JIrtopauusi ¥ BBITYKIJIOCTb.

3. LleHooOpazoBaHNe KOHBEPTUPYEMBIX OOJIUT AN,

4. Monenu OLEHKHM CTOMMOCTH aKIMU (IMCKOHTHUPOBAaHUE IOTOKA TUBUICHIOB, MOJEIb
['opnona). JloX0QHOCTH aKIIHUH.



TunoBble oneHoYHbIe MaTepuabl 0 TeMe S «IloprdenbHas Teopus»

BapunaHTsl 3a1aHuii KOHTPOJIbHON padoThl Nel

1. IIpeanonokum, YTOo I JABYX KommaHuid — A um B — (¢uHAHCOBBI aHANIUTHK
MPOTHO3UPYET HAa TEKYIIMH TOJ CJEAYIOLUMEe BO3MOXHBIE COCTOSHHS: MECCUMHUCTHUUYECKOE C
BeposaATHOCTbIO 30%, Hambosee BepoATHOE C BeposATHOCTbIO 50%, ONTHUMHCTUYECKOE C
BeposATHOCTHIO 20%. CrenaH Takke ¥ MPOTrHO3 JOXOJHOCTH aKLMK ATUX KOMIAHUH IS KaXA0T0 U3
BO3MOXHBIX coctostHuid: (-0.15, 0.12, 0.21) qmst A u (-0.05, 0.06, 0.15) nnsa B. KakoBwl cpennue
JIOXOJIHOCTH Y PUCKH IS akiuii A u B?

2. OxunmaeMas JOXOJHOCTh M puck aktuBa A paBubl 0.2 m 0.3, aktuBa B — 0.4 u 0.5,
KOppeIsus J0X0oaHocTel akTiBoB paBHa (.2. Haiiti moptdens MUHUMaIBHOTO PUCKA, €TO0 PUCK U
JIOXOJIHOCTb.

3. JloxoIbl OT MHBECTHUIIMOHHOTO TPOEKTa cocTaBAT depe3 roj B cpearem 100000. Bo
CKOJIbBKO MOKHO €ro OLIEHUTh, €CIM pPBIHOYHAS JOXOAHOCTh coctaBisgeT 20%, Oe3puckoBas
JTOXOMHOCTh - 15%, puck perHOYHOTO TopTdens - 80%, a KoBapHaIMiO J0XOJ0B OT aHAJIOTUYHBIX
MPOEKTOB C PHIHOYHOM JOXOJHOCTHIO AKCIIEPTHI OLIEHUBAIOT HA ypoBHE 1024007

Bonpocs! k ko10kBHYMY Ne2

1. IlpunsTue peleHUN B YCIOBUSAX HEONPEIEIECHHOCTH. JIOXOIHOCTb M PUCK aKTHBA.
[TpeamnoureHust OCTOPOKHBIX HHBECTOPOB, BEIOOP 3(PPEKTUBHBIX aKTHBOB.

2. JloxomHOCTb W pUCK TOpTdernst U3 ABYX PUCKOBBIX akTHBOB. JmBepcudukamms pucka.
MHuokecTBO 3 (PEeKTUBHBIX TOPTQENeH.

3. Iloprdens U3 N pUCKOBBIX aKTUBOB. 3amaua Mapkosuna. Bun s¢dexTuBHOI rpaHUIbI
MHOXkecTBa noptdeneil. Ctpykrypa 3¢ ¢dexkTuBHbIX noprdeneil. Boibop nHBECTOpa Ha MHOXECTBE
s dekruBabIX TOpTdeneir. OO000menne Ha CiIy4aid HEOTPHUIATEIHLHOCTH JIOJNICH aKTUBOB B
noptdernre.

4. [oOaBnenue Oe3puckoBoro axTtuBa. JluHus pacnpenenenuss xanutana (CAL).
MHuoxecTBO 3(ppekTuBHBIX nopTdenei: muHus «peiHOK — KanuTa» (CML). Beibop nHBecTopa Ha
CML.

TunoBbie oneHOYHbIe MaTepuaabl Mo TeMe 6 «KCAPM u ee Mmogudukanum»

BapunaHTsl 3a1aHui KOHTPOJIbHOMH PadoThI Ne2

1. CranmapTHO€ OTKJIIOHEHHE OXOJHOCTH HEKOTOpOro 3(dekTuBHOTO mOpTdess paBHO
18%. CraBka mo Ka3HaueiickuMm BekcensiM - 7%, pblHOYHas IieHa pucka - 8%, cTaHIapTHOE
OTKJIOHEHHE pIHOYHOTO nopTdens - 21%. YUemy paBHa 6eTa HUHBECTHUIINIT?

2. JloxonHOCTh pbhiHOUHOrO mnoprdens paBHa 20% romoBbIx, Oe3pucKoBas cTaBka paBHa 8%
rofoBbix. bera akimu paBHo 1.3, mocieqHU BRIUIAYEHHBIA JUBHICH ObLT paBeH S5, MPOrHO3 TEMIIa
npupocra qusuaeHna — 4%. Haiitu nieny akuuu.

3. Oxunaemble JOXOAHOCTU akimi A u B cooTBeTcTBYIOT paBHOBECHBIM U paBHBI 24% u 18%,
COOTBETCTBEHHO, KOI((PUIIMEHT YyBCTBUTEILHOCTH K PIHOYHOMY MHAEKCY /Uit A paseH 1.2, g B —
0.4. Bo3moxkeH 71 apOUTpak 1O OTHOHICHWIO K akmuuC ¢ OXHIaeMOH JIOXOMHOCThIO 22% W
YyBCTBUTEIBHOCTHIO K MHICKCY .87

Bonpocs! k ko/L10KBIYMY Ne2

1. CBs13p MEXy JOXOJHOCTHIO PHIHOYHOTO MHJEKCA M JOXOIHOCTBIO OT/ACIHHOTO aKTHBA.
Koaddunuent lapna. Teopema o pa3naencHu.

2. Mopenb oneHkn oiarocpodHblx akTUBOB (CAPM): ocHOBHBIE NPEANOCHUIKH, (BBIBOI
bopmyn).

3. Jluams peiHKa 1eHHbIX Oymar (SML). Kosddumument Oera: pacyer, CBOICTBa.
Koadduuuent ansda. [lpumenenne mogenn CAPM.

4. OnaouHaekcHbie Mojenn. Pacuer 6eThl 110 peanbHbM gaHHBIM. Kputnka CAPM.

5. OcnoBuble mMomucpukanuu monenu CAPM. Teopust apOUTpaKHOTO IIEHOOOpA30BaHUs
(APT).
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Tunosble oneHo4YHble MaTepuaasbl o Teme 7 «IleHooOpa3oBaHue 1epHBATHBOB

BapuanTsl 3a1aHHiT KOHTPOJILHOM Pad0ThI Ne2

1. Onpenenuts LieHy MyT-OIIMOHA ¢ LeHOH ucnonHeHus 100 u cpokoM KOHTpakTa 5 MecALEB Ha
akiuo ¢ tekymed neHor 100, ecnu KOJUI-OMIMOH C TEM K€ CPOKOM M LIEHOM UCHOJHEHMSI CTOUT 5.
bespuckosas craBka 10% romoBbIX, JUBUIAECHIBI 10 aKIIUU HE BHIJIAYMBAIOTCSL.

2. N3obpasute rpaduk nMprObLTH / YOBITKOB TIPY MCIIOJHEHUH OMITMOHHOTO roptdens (+C40, -
C60) (C — Call, P — Put, uncino — 1ieHa UCTIOHEHHMS ), €CJTH OH ObLT IproOpeTeH 3 Mecsina Ha3az 3a 9.80 B
KpeauT 1ot 8% roJI0BbIX.

3. Toprdenb cocrouT W3 akuuM, KyIWIeHHOW mo IieHe 50, W OMIMOHA «IIyT» C IICHOU
ucnoiHeHus 52 u npemueit 3. KakoBbl MAKCUMaJIbHBIE IOTEPU MPH MAJCHUU LIEHBI AKIIUN?

Bonpocs! k kKo10KBHYMY Ne2

1. LlenooGpa3oBanue (hprouepcoB u Gopapaos. «IlyT-koim» napurer.

2. buHOMHanbHas MOJIENb IIEHOOOPA30BaHMUs ONIIMOHA «KOJU» Ha aKIUH.

3. Mopnens neHoobOpasoBanus oniuoHa bika-Illoyn3a — pacmupenue OMHOMHATIBHON
MOJIETIH Ha HEMPEPBIBHOE BPEMSL.

4. OneHka «koJyia» Ha akuMyM Oe3 AMBHUJEHIOB (IpUMEP C MCKYCCTBEHHBIMU JIaHHBIMH,
OpuMep C pealbHBIMH  JaHHBIMH, (opMHpOBaHME XemkK-mopTdens. LleHooOpa3zoBanue
AMEPUKAHCKUX OIIIMOHOB «ITyT».

5.ITapameTpsl 4yBCTBUTEIBHOCTH JICPUBATUBOB IS 3a/1a4 XE/KHPOBAHHS

MeTtoauyeckue MaTepuabl, IO3BOJISAIONINE OLIEHUBATH 3HAHUS U YMEHHUS y4aluXcsi
IIpouenypa npoBeaeHnsi, KpUTEPUH M LKA OLEHUBAHUA KOJUIOKBHYMA
KomnokBuym mpoBOAWTCS Ha MPAKTHYECKHUX 3aHATHIX B (hOpMe MHIMBUIYaTbHOU Oecelbl
MPETOoIaBaTENs C KaXIbIM 00YJarOIIMCSI.
[IpenogaBaTens 3agaeT HECKOIBKO (4-5) KpaTKuUX BOIPOCOB, IMO3BOJSIIONIMX BBISICHUTH
CTENEHb OCBOCHMSI MaTepHalia 00y4yarouumcsl.
OTBeT Ha KaKblii BOIPOC OLIEHUBAETCS OTJENIBHO.
Kpurepun [lonHota oTBera Ha BOOPOC, 3HAHUE TEPMUHOJIOTMM; CIIOCOOHOCTb
OIICHMBAHMS | apTyMEHTHpPOBaTh CBOM OTBET; CIOCOOHOCTh PACKpHIBaTh MPUYHMHHO-
CIIEICTBEHHBIE CBSI3U MEXIY D3KOHOMHUYECKHMMH (PaKTaMH, SBICHUSMU U
poleccaMu; ClIOCOOHOCTD JIeJIaTh BBHIBOIBI.

IIxana «OTIUYHO» - BOMNPOC PACKPBIT IMOJHOCTBIO, TOYHO OOO3HAYEHBI OCHOBHBIE
OLICHUBAHUS | MIOHATHS U XapaKTEPUCTUKHU I10 TEME.
«Xopomo» - BOIPOC pPaCKpPbIT, OJHAKO HET IIOJIHOI'O OIMCaHUs BCEX

HEO0XO/IUMBIX 3JIEMEHTOB.

«Y 1OBJIETBOPUTETIBLHOY» - BOINPOC PACKPBIT HE MOJHO, MPHUCYTCTBYIOT IpyOble
OLIMOKH, OJHAKO €CTh HEKOTOPOE MOHUMAaHHNE PACKPHIBAEMBIX TOHSITHH.
«HeynoBneTBOpUTENbHO» - OTBET HAa BONPOC OTCYTCTBYET WM B LIEJIOM HE
BEPEH.

ITo nToram oTBETOB Ha KaX/Iblii BOIPOC BHICTABIIAETCS OOIIMI OalI 32 KOJUIOKBUYM.

IIpouenypa npoBeaeHNsl, KpUTEPHUH U IIKAJA OLIEHUBAHUA KOJUIOKBHYMA
[Ipn TpoBeeHUM KOHTPOJBHOH pabOThl OOyJAIONIMMCS TIPEIJIaraeTcs BBITOJHUTH
HECKOJIbKO MPAaKTUYECKHUX 3a1aHui (4-5) B COOTBETCTBUU C MIPOUICHHBIMU TEMaMHU.
Bpemst Hanmcanus KOHTPOIBHOM paboThl cocTaBisieT 90 MuH. (1O KeTaHUIO0 00yUaroIIerocs
OTBET MOXKET OBITh JOCPOYHBIM).
Kpurepun Kaxmoe 3amaHue KOHTPOIBHOW pabOTHI OIEHUBACTCS OIpPEACICHHBIM
OIICHUBAHHUS KOJIMYECTBOM OayioB (B COOTBETCTBUHU C JTalaMH BBIIOJHEHUS 3aJaHUS).
OrneHuBaeTCS: X0/ PEIICHUS 33JIa4H, HAJIMYHe OIMUOOK B pacyerax, HajIudnue
BEPHOT'O OTBETA.
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Bamnel, momyueHHBIE CTYAGHTOM 3a pEUICHHE KaXJ0ro 3aJaHus,
cymmupyroTcs. OOmiee KOIMYeCTBO BO3MOXKHBIX OalIOB 3a KOHTPOJIbHYIO
paboty npunumatorcs 3a 100%.

[xana «OTIHYHO»:

OLICHUBaHUS - 86%-100% mpaBUIBHBIX OTBETOB U PEIICHUI.
«XopoiIoy:
- 71%-84% npaBUIBHBIX OTBETOB M PEILICHHIA.
«Y IOBJIETBOPUTEIILHOY:
- 51%-70% npaBUIBHBIX OTBETOB M PEIICHHIA.
«HeynoBneTBopUTEIBHON:
- MeHee 50% npaBUIBHBIX OTBETOB U PELICHUM.

4.2. [Ipome:kyTOUHAS aTTeCTANNUS

4.2.1. IlepeyeHb KOMIETEHUMH € yKa3aHMeM JITanoB UX ()OPMHPOBAHUS B Npolecce
0CBOeHUs oOpa3oBaTe/ibHOIl mporpammbl. [loka3zaresnn
KOMIIeTeHIHMi ¢ y4eToM dTana ux GopMupoBaHus

H KpUTepun OICHUBaAHUA

Tabnuua 5
Kon HaumenoBanue Kox HaumeHnoBaHue 3Tana OCBOEHUs
KOMIIETEHIIUU KOMIIETEHIIUU JTatta OCBOCHIBL |\ o\ nerenmuu
KOMIETEHIIUU
Crniocoben UCII0JIb30BaTh
WHCTPYMEHTBI (¢uHaHCOBOM
Ko OC Tl — 3.1 gaTeMaTI/IKI/I B LEISIX OLEHKHU
MHAHCOBBIX HHCTPYMEHTOB H
Criocoben HETOMLZOBATS IPUHSITHS HHBeI():zruHOHHHX
METO/IbI ¢buHaHCOBOH .
[TKo OC1II -3 MaTEeMaTUKU JUISt %ZHSEEQI;IZIH BEIGHpaTS
E (:II:;?{HHﬂ TPHIIA PRI (UHAHCOBO-MaTeMaTHYECKUE
Ko OC II — 3.2 METOIbI TUTS 00paboTKu
SKOHOMMYECKHUX  JaHHBIX B
COOTBETCTBUHU C IIOCTaBJICHHON
3aa4en
Tabmauma 6
JTan 0cBOEHUs! Iloka3zarean Kpurepuii ouennBanus
KOMIIETCHIIUH OLICHUBAHUS
[IKoOCII-3.1 [Ipumensier Ha  mpakTUKe | 3HAET OCHOBHBIE  IOHSTHS,
Crniocoben UCIOJIb30BaTh | 3HaHUS B 007acTH (PMHAHCOBOM | 3aKOHBI U MOJIeNU (PMHAHCOBOM
UHCTPYMEHTBI (MHaHCOBOM | MATEMaTUKU B IEJAX pacueTa | MaTeMaTHKU; HCIOJIb3YET
MaTEMaTUKU B LENAX OLIEHKH | IOTOKOB IJIaTEXEH, | METOBI (duHaHCOBOM
(MHAHCOBBIX MHCTPYMEHTOB U | IPUHUMAET WHBECTULIMOHHBIC | MATEMAaTUKN  JJI1  PELICHUS
OPUHATHS ~ WHBECTHLIMOHHBIX | PELICHUS Ha OCHOBE |3a/lady B cdepe HKOHOMHKH,
pemeHui noptdenpHoM TeopuH, | (UHAHCOB 51 ousHeca,
olpezaenser CTOUMOCTb | IPUMEHSET pa3ianyuHbIe
(MHAHCOBBIX UHCTPYMEHTOB (B | MOJEIIN HAYUCIICHUS
TOM YHCJIE, IPOU3BOHBIX ) IIPOLIEHTOB, pacyeTa I0TOKOB
IUIaTeKEH, OIICHKH
(MHAHCOBBIX HHCTPYMEHTOB.
[MKo OCII-3.2 YmMmeer OCYIIECTBIATH | BeiOupaer ¢dbuHAHCOBO-
Cnocoben BbIOMpATh | IPOLEHTHBIE PACUeThl; yYMEET | MaTeMaTUYECKUE METOJbI IS
(uHAHCOBO-MaTeMaTUYECKHE | OCYLIECTBIAThH aHAINU3 TOTOKOB | 00Pa0OTKH ~ 3KOHOMHMYECKHX
METO/IbI JUTSL 00palboTKu | mnaTesked M (PUHAHCOBYIO | JAaHHBIX B cdepe SKOHOMHKH,
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PKOHOMHUYECKUX JAHHBIX B | OLIEHKY  IIPOEKTa; ymMmeeT | (huHaHCOB M OM3HEca
COOTBETCTBUU C MOCTABJIEHHOM | MIPOU3BOAUTH  pacyeThl IO
3aa4et OCHOBHBIM (bUHAHCOBBIM

WHCTPYMEHTAaM; yMeeT

ONTUMU3UPOBATH

WHBECTUIIMOHHBIN  TOpTdenb;

yMeeT MIPUMEHSATD

CTOXaCTHYECKHUE MOJAENIU JUIs

pacuera CTOUMOCTH

JIepUBATHBOB.

4.2.2. ®opMma u cpeacrsa (MeTo/bl) MPOBEAEHUS MPOMEKYTOUYHOM aTTeCTAlUU

dopMOl MPOMEKYTOUYHOTO KOHTPOJS IMOCIHE HU3YyYEHHUS AUCHUIUIMHBI SIBJISETCA 3a4eT C
OIICHKOH B TUCbMEHHOMU (hopme.

OTBETCTBEHHBIM 3TAIlOM Y4eOHOTO IMpoIiecca SIBISICTCS C/1aya MPOMEKYTOYHAs aTTECTAIIHS.
beccriopHbIM (akTOpOM YCIHENIHOTO 3aBEpPLICHUS OYEPETHOTO CeMecTpa SIBJISETCS KPOIMOTIWBasd,
cucTeMaTuyeckas paboTa CTyACHTa B TE€UEHHE BCEro ceMmecTtpa. B 3ToM ciydae MOArOTOBKa K
MPOMEXKYTOUHOM arrectanuu OyIeT SBISATbCS KOHIEHTPUPOBAHHON CHCTEMAaTH3alMel Bcex
MOJTYYECHHBIX 3HAHUW MO JAHHOW TUCIUIUIMHE.

B Hauane ceMecTpa peKOMEHAYETCSl IO BCEM M3Y4YaeMbIM MPEAMETaM MOJYyUYUTh BOIIPOCHI K
MIPOMEKYTOUHOM aTTeCTalliu, a TAK)KE HCIIOJIb30BaTh B Mpoliecce oO0ydeHUs MporpaMmmy, Apyrue
METOJUYECKHE MaTepHallbl, pa3pab0oTaHHbIE 110 JAHHOUN JTHUCUIUIUIHHE.

[Ipu moAroToBKE K MPOMEKYTOUHOU aTTECTAIMM KOHCTPYKTHUBHBIM SIBJISIETCSI KOJUIEKTUBHOE
0o0CyXJIeHHE BBIHOCHUMBIX Ha 3K3aMEH BOIIPOCOB C COKYPCHUKAaMH, UYTO MO3BOJISIET TOBBICUTH
CTCTICHh CHCTEMATH3AIIUU M YTITyOICHHS 3HAHUMA.

[lepen nocimegHuM ceMHHApOM MO MPEAMETY CJIEAYEeT COCTAaBUTh CIHCOK BOIIPOCOB,
TPeOYIOMMX JIOTIOJHUTEIBHOTO Pa3bsCHEHUSI TMPENOoJaBaTeIeM Ha KOHCYJIbTAIMU Tepes
IIPOMEXYTOUYHOU aTTECTALUEH.

4.2.3. TunoBble OLIEHOYHbIE CPEICTBA
Cnucok BONPOCOB Jisl NOATOTOBKH K 3a4eTy ¢ OLleHKOM
. Hauncnenue npoueHToB Mo NpOCThIM CTABKAM.
. Onpenenenue nepuoja HAYMCIEHUS TPOCTHIX MPOIIEHTOB.
. JlekypCUBHBII METOJ1 HAYUCJIEHUS TPOCTHIX MPOLIEHTOB.
. AHTHCHUMIATUBHBIN METO]T HAUMCIICHHS TIPOCTHIX MPOIIEHTOB.
. Hauucnenue npoLeHToB 1o NpoCcToil NEpeMEHHON CTaBKe.
. loxoHOCTH (pHAHCOBOM ONepanuy B BUIE IPOCTON CTaBKH.
. Hauucnenue npoueHToB Mo CII0KHBIM CTaBKaM.
. JlexypCUBHBII METOI HAYUCIICHUS CIIOXKHBIX MTPOIICHTOB.
. AHTHCUNIATUBHBIN METOJl HAUUCIICHHS CIIOKHBIX ITPOLIEHTOB.
10. HaunciieHne MponeHTOB 1O CI0KHON IEPEMEHHOM CTaBKe.
11. 'ogoBast HOMUHAIbHAS IPOLIEHTHAS CTABKA.
12. Haunciienue npoieHTOB 10 HEMPEPHIBHOM CTaBKeE.
13. 1oxoaHOCTh (pUHAHCOBOM ONepanyy B BUJIE CIOKHON CTaBKH.
14. ITpunaiun (UHAHCOBON YKBUBAJICHTHOCTH.
15. Ipouenypa nuckontupoBanus (PV) u napamenus (FV).
16. DKBUBAJICHTHBIE TUIATEXKHU U CEPUU TIIIATEIKEH.
17. YpaBHEeHUE SKBUBAJICHTHOCTH.
18. KonBepcust miaTexen.
19. Bunbl koHBEepCUH MIaTEXKEM.
20. 3aMeHa OJJHOTO IJIaTekKa APYTUM ILIATEKOM.
21. KoHconuaanus NOTOKa MiiaTexei.

O 0 1IN DN K W~
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22.
23.
24.
25.
26.
27.
28.
29.
30.

3aMeHa IaHHOTO MOTOKA IUIATEXKEN APYTUM MOTOKOM TIaTEXKEH.

Paccpouka miarexa.

OKBUBAJCHTHOCTH IIATEKEN MPU MPUMEHEHUH MTPOCTOM CTAaBKH.

AHHYWTETHI.

Omnpenenenyue aHHyUTETA.

Knaccudukanus aHHyuTeTOB.

OcHOBHBIE MOJIEIM AaHHYUTETOB.

Yucras npuBeaeHHas croumMocth npoekta (NPV), ee pacuer.

BryTtpennsis Hopma noxonnoctu npoekra (IRR), mpoctoii cpok okynaemoctu npoekra (PBP),

y4eTHas HopMma okynaemoctu npoekra (ARR), nnnexc npudsuibHoCcTH TipoekTa (PI).

31.
32.
33
34.
35.
36.
37.
38.
39
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63

[IpeumyiiectBa u Henocratku nokasareneit NPV, IRR, PBP u PL.
CBsi3u MEX]ly YKa3aHHBIMU MMOKA3aTEISIMHU.

. Moaudukaruu nokasarenei st yCTpaHEHUST HEJJOCTaTKOB.

Tounslii cpok okynaemoctu npoekra (PPBP).

JIMCKOHTHPOBAHHBIN CpoK okynaeMocTH npoekta (DPBP).

TouHBIN JUCKOHTUPOBAHHBIN CPOK OKynaeMocTH rpoekra (PDPBP).
DKCTpeHHBII nepuo] okynaemoctu npoekra (BOPBP).
MonuduunpoBaHHasi BHYTpEHHAs cTaBKka JoxoaHOoCcTH rpoekra (MIRR).

. Mozaenu nneHooOpa3oBaHus 0OIUTAITHIA.

CTpyKTypa NpOLEHTHBIX CTaBOK, IOXOJAHOCTb K IOTallIEHUI0, KYTIOHHAs J0XOJHOCTb.
Tekymas J0X0IHOCTb U JOXOJHOCTb Ha OCHOBE IUCKOHTA.

Paznnums mexny cTaBKOW MPOLIEHTA U TOXOJHOCTBIO.

Jlropauyst ¥ BBITYKJIOCTb.

LlerHo0Opa3oBaHUE KOHBEPTUPYEMBIX OOTHTAIIHIA.

Mozenu OLEeHKH CTOMMOCTHU aKIUH (AMCKOHTHPOBAaHUE ITOTOKA AUBUICH/IOB, MOJIeNb ['opioHa).
JIOXOHOCTh aKInii.

[TpunsiTHE pELIEHUH B YCIOBUAX HEONPEAEICHHOCTH.

KoBapuranus 10X0JHOCTEMN IBYX aKTHBOB.

Koppensiuys 10X0AHOCTEH JBYyX aKTUBOB.

[Toprdens U3 A1ByX pUCKOBBIX aKTUBOB.

. I[OXO,Z[HOCTL " aucrepcus HOpT(l)eJ'IH U3 IBYX PUCKOBBIX aKTUBOB.

JlommycTIMOE MHOXKECTBO MOPTQEIei sl TBYX PUCKOBBIX aKTHBOB.
O dexTruBHBIA TOPTPEH.

MHoxecTBO 3(h(PeKTUBHBIX MOPTPENEH.

CoiicTBa 3((eKTUBHOIO MHOXKECTBA.

O06o01eHre Ha ciTy4yail n aKTHBOB.

OnTumanbHbIM pUCKOBBINA opTdens (Monens [.MapkoBuna).
[Tonueiit noptdens.

Jlunus pacupenenenus kanutana (CAL).

PriHounbIi IOpTdeEns.

Jlunus peiaka kanutana (CML).

Jusepcuduxanus pucka.

. O pexTHBHOE MHOKECTBO M KOMOMHAIUSI OE3PUCKOBOTO aKTHBA U PUCKOBOTO MOPTQhEs

(monens JI.Tobuna).

64.
65.
66.
67.
68.
69.
70.
71.

KopoTkue npogaxu 1 BO3MOKHOCTh 3aMMCTBOBAHUSI.

N3menenune 3¢ (HEKTUBHOTO MHOKECTBA BCIEACTBUE ITUX (PAKTOPOB.

[Touck mapaMeTpoB yrioBoro (KacaTeabHOro) mopTders.

[Torck onTUMaNbHOTO UHBECTUIIMOHHOTO MOPT(dENs A1 HHBECTOpA.

CBs13b MEX1y T0XOAHOCTBIO PHIHOYHOT'O MHJIEKCA U IOXOJHOCTBIO OT/AEIBHOTO aKTHBA.
Koaddunuent lapna.

Teopema o paszaeineHun.

Mopenb oneHkn 10arocpodHbix akTuBoB (CAPM): ocHOBHBIE PEANOCHITKH, (BBIBOA (PopMyiI).
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72. Koaddumument Oera: pacyer, CBOKWCTBA.

73. IIpumenernne CAPM B nopt¢enbHOi TeopuH.
74. JIluaus ppiHKa eHHBIX Oymar (SML).

75. Koappunment anbda.

76. ITpumenenue moaenu CAPM.

77. OTHOMHIEKCHBIE MOJICIIH.

78. Pacuet OeThl O peabHBIM JIaHHBIM.

79. Kputuka CAPM.

80. OcnoBublie Mmoaudukanuu moaemu CAPM.
81. LlenooOpa3zoBanue pprouepcoB u HopBapaoB.
82. «IlyT-xomm» mapurer.

83. bunoMuanpHas MOJEINb 1IEHOO0Pa30BaHMUS OMIIMOHA «KOJUD» Ha aKIIHH.

84. Mopens nieHooOpa3zoBanus onuroHa biska-1lloynza — pacmupenne OMHOMHATBEHOM MOAENTH Ha

HENPEPBIBHOE BPEMS).

85. OHCHKa «KOJJIa» Ha aKIITUH oe3 JUBUACHOOB (anMep C UCKYCCTBCHHBIMU NAHHBIMU, ITPUMEP C

pearbHBIMU TaHHBIMU, (POPMUPOBAHHE XEHK-TTOPTQES).
86. LlenooOpa3oBaHKe aMEPUKAHCKHUX OTIIMOHOB «ITyT».

I[IpumepHble BApHAHTHI OUJIETOB:
buaer Nel
o JUcHuIInHe «DMHAHCOBAS MATEMATHKA»
1. JlekypCUBHBIN METO1 HAYUCIICHHS TPOCTHIX MPOIICHTOB.
2. CBsI3b MEXAY JOXOJHOCTHIO PHIHOYHOTO MH/IEKCA U JOXOJHOCTHIO OTAEIBHOTO aKTHBA.
3. KakoBa JOXOTHOCTh OT HHBECTHPOBAHUS B OCCKYIIOHHBIC S-JIETHHUE OOIMTallii ¢ HOMUHAIOM
1000, ecniu onu mpoaarotTes o 1ene 841.97.
4. Ilpeanonoxum, yro Baml Joiar coctasisgeT 1000 OecKkymoOHHBIX OOMMranuii ¢ HOMUHAILHOU
croumocthio 100 mommapoB u ¢ mropauumeid 2. Tekymias Oe3pucKoBas MpOLIEHTHAs CTaBKa
cocraBisier 25% 3a mepuoxa. Bamm akTuBeI MOTYT OBITH C(HOPMHPOBAHBI M3 OECKYMOHHBIX
obmuranuii ¢ HOMUHAIBHOH cromMocThio 100 mommapoB u ¢ mopamueii 1 u 4. Ckoibko
OCCKYIOHHBIX OOJHTAIMiA ¢ aropanveil 1 1 4 BaM HY)XHO KYIUTh WX NPOJaTh, YTOOBI YPaBHSThH
JHOPALMHU ¥ CTOMMOCTH JI0JITAa U aKTUBA?

Buaer Ne2

no JucuuniauHe «®MHAHCOBasi MAaTeMATHKA))
1. Hauncnenue npoueHToB 1o IPOCTOM IEPEMEHHON CTaBKeE.
2. Mogenb oueHku aoarocpouHbix akTUBOB (CAPM): ocHOBHbBIE MpPENNOCHUIKH, (BBIBOJ
bopmyn).
3. Bammm 1py3es pemim KymuTh J0Ky, kotopas ctouT 5000 moymtapoB. CKOTBKO OHU JOJKHBI
PaBHBIMM CyMMaMM BHOCHTb €XEroJlHO Ha Aeno3uT o 10% rogoBeix, HAYMHAS C HACTOALIETO
MOMEHTa, YTOObI K KOHIYy TPETHETO I'0JIa OHU CMOTJIHM OCYIIECTBUTH CBOIO MEUTY?
4. Ilpeamnonoxum, 4yTo AJs ABYX KoMmmaHuii — A u B — (uHaHCOBBINA aHATUTUK MIPOTHO3UPYET
Ha TEKYUIMH ToJ| ClelyIoUIe BO3MOXKHBIE COCTOSHUS: MECCUMUCTUYECKOE C BEPOATHOCTHIO
30%, Haubonee BEpOSITHOE C BEpOSATHOCTHIO 50%, ONTUMHCTHYECKOE C BEepOsATHOCTHIO 20%.
CnenaH Taxkke M MPOTHO3 JTIOXOAHOCTH aKUUN STUX KOMIAHMM JJIs KaKJOTO M3 BO3MOMKHBIX
cocrostamit: (-0.15, 0.12, 0.21) ns A u (-0.05, 0.06, 0.15) nns B. KakoBbl cpeqaue 10XOAHOCTH
W PUCKH JUTs akiuii A u B?

IxaJna oneHUBaAHUA

Kpurtepun onennBanus Onenka
JleMoHCTpHpyeT CHOCOOHOCTh IIPOBEACHUS aHAIN3a COCTOSHUS U
OLICHKM IIEPCIEKTUB PA3BUTHS SKOHOMHMYECKHX M COLMAIBHBIX 5 (oTnM4HO)
CUCTEM B YCJIOBHUAX B3aMMOCBSI3eil MCXKAY WX BHYTPCHHUMH H
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BHEITHUMH  (DaKTOpamu; CaMOCTOSITEIPHO M3y4aTh HAYYHYIO
JUTEPaATypy M0 SIKOHOMETPUUYECKUM METOJaM HCCIIEAOBaHNUS.

JIeMOHCTpHpYeT CIIOCOOHOCTb NPOBEAEHHS aHAIN3a COCTOSHUS U
OLIEHKU TEpPCHEKTUB DPA3BUTUSA SKOHOMHUYECKMX M COLMAIBHBIX
CHUCTEM B YCJIOBHMAX B3aUMOCBS3€H MEXKIAYy HMX BHYTPECHHUMHU U 4 (xoporo)
BHEIIHUMHU  (PaKTOpaMH; CaMOCTOSTENIHO M3y4daTb HAy4HYIO
JUTEPATypy 110 3KOHOMETPUYECKUM METOaM UCCIIET0BaHUS.

JleMOHCTpUpyeT Ha HHU3KOM ypPOBHE IIPOBEJIECHHUS aHaIu3a
COCTOSIHUSI U OLIEHKM IIE€PCIEKTUB DPAa3BUTUS SKOHOMUYECKUX U
COLIMAIbHBIX CHUCTEM B YCIOBUAX B3aUMOCBA3EH MEXIYy HX
BHYTPCHHUMH M BHEIIHUMHU (PaKTOPAMHU; CAMOCTOSATEIBHO U3Yy4aTh
HAay4YHYI  JIATepaTypy IO  SKOHOMETPUYECKMM  METOoJaM
MCCJIEIOBAHMSL.

3 (y1OBIETBOPUTEIHHO)

He cmocoben mpoBeneHUs aHanu3a COCTOSHUSL U OLEHKHU
MEPCHEKTUB PA3BUTHUS SKOHOMUYECKHX W COIMAIBHBIX CHUCTEM B
YCIIOBUSX B3aMMOCBSI3€ MEXKIY MX BHYTPEHHHMH WU BHEUIHUMHU | 2 (HEYAOBIETBOPUTEIHHO)
(dakTOopaMu; CaMOCTOSATENBbHO H3y4YaTh HAYYHYIO JIUTEpaTypy IO
HKOHOMETPHUYECKUM METOJIaM MCCIICIOBAHHUS.

4.3. Meroanueckue MaTepuasbl

IIpouenypa npoBeaeHns 3a4eTa ¢ OLEHKOM

ATTECTallMOHHBIE UCIBITAHUS MPOBOJAATCS MPENOJaBaTeNeM, BEAYLIUM JIEKIMOHHbIE
3aHATHS 110 JAHHOM JUCLMILINHE,

[Ipu mpoBeneHuu 3adera C OIEHKOM B MUCHhMEHHOW (opMe B ayJIUTOPUU MOXKET
OJIHOBPEMEHHO HaXOJIUThCS SK3aMEHyeMas TPYIITa B MMOJTHOM COCTaBe.

bunet BpIOupaeT cam sK3aMEHYEMbIil B CITy4alfHOM MOPSIJIKE.

DK3aMeHyeMble MOTYT TIOJIb30BaThCS MPOTPAaMMOM Y4YEOHOW NUCHMIUIMHBI, a TaKXe C
paspenieHus IpenoiaBarelis KalbKyJIaTopaMu.

[Tpu mpoBeneHnM 3a4era B MUCHbMEHHON (opMe 3K3aMEHYEeMbIM IMPEJIaraeTcsi OTBETUTh HA
JIBA TEOPETUYECKUX BONPOCA U BBHINOJHUTH JBa MPAKTUYECKUX 3aJaHUSI B COOTBETCTBUHU C
MPONACHHBIMU TEMAMH.

BpeMs nHamucanus sk3aMeHallMOHHON paboTel coctaBnsger 90 MuH. (MO >KETAHUIO
HK3aMEHYEMOT'0 OTBET MOXKET ObITh JOCPOUHBIM).

W3noxeHne marepuana BEIETCS B JIMCTE OTBETA, KOTOPBIM 3areM (IO OKOHYAHUH 3aueTa)
cIaeTcs Ha MPOBEPKY HK3aMEHATOPY.

[IpoBepka pabOT BBHIMONHIETCA DJK3aMEHATOPOM TIOCIEe OKOHYAHHUS 3aueTa U OICHKHU
BBICTABJISIOTCS B COOTBETCTBUH C KPUTEPHUSIMHU OLICHUBAHHUSI.

B cnyyae BO3HMKHOBEHHUS COMHEHUN OTHOCHTENHHO TJIYOMHBI 3HAHUH 3K3aMEHYEMOTO
HK3aMEHATOP MOXKET TPHUTIACUTh €r0 M 3aJaTh JIOMOJHUTEIbHBIE U YTOYHSIOIIUE BOIPOCHI B
npenenax yueOHOro MaTepuaia, BHIHECEHHOTO Ha 9K3aMeH.

OneHnka pe3yiabTaTOB  MUCHBMEHHOTO  aTTECTAI[MOHHOTO  WCIBITAHUS  OOBSABISICTCS
HK3aMEHYEMBIM B JIEHb €0 MPOBEJICHHUS.

5. Meroauyeckue yKazaHus 1Jisl 00y4ar0UXCsl 0 0CBOEHUIO THCIUITHHBI

MeToanyecKue yKa3aHusl MO BHIMOJTHEHHIO KOHTPOJIBHBIX padoT

JlauHbIi BU pabOTHI IPOBEPSIET:

1) ycBoeHUE 00yJaronMMHUCS MOTYYEHHBIX B X0/1€ 00yUeHHUsI YMEHUN U HABBIKOB;

2) cmocoOHOCTh BHIOpaTh HMHCTPYMEHTAJbHBIE CpPEACTBA s OOpabOTKM JaHHBIX B
COOTBETCTBHM C IMMOCTABJICHHOM 3a7a4uci;

3) yMeHUe pOaHATM3UPOBAThH PE3yIbTaThl pACYETOB U 0OOCHOBATH MOTYUYEHHBIEC BHIBOIBI.

[Ipumepno 3a 2-3 Hexenu A0 TPOBEACHHS KOHTPOJBHOM pPabOTHI oOydaromemMmycs
HEOOXOIUMO TIONYYUTh Yy TpemnojaBareNs MaOIoOH KOHTPOJIbHOHW paboThl WM MPUMEPHBIN
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HepeyeHb NMPAKTUIECKUX 3a/laHUH, BXOAAINX B KOHTPOJIBbHYIO paboTy, U MOCIe 3TOTO MPUCTYIHUThH
K TIOJITOTOBKE.

[Tpu moAroTOBKE K KOHTPOJIBHOW paboTe cremyer:

1) HOBTOPUTH TEOPETUYECKHI MaTepHall TI0 TEMaM, BKIIOUCHHBIM B KOHTPOJIbHYIO padoTy;

2) MPOCMOTPETh MaTeprabl MPAaKTUUECKHUX 3aHATHH U JOMAITHUX 3aJaHuH;

3) nonpoOoBaTh pEeUINTh 3aJaHus U3 1a0JOHAa KOHTPOJIBHOM pabOThl MM NPUMEPHOIO
HepeyHs MPAKTUYECKUX 3a1aHH;

4) 3aKpenuTh TOJYYCHHbIE YMEHHs ¥ HaBBIKHM, pellas IOXOXHE 3aJaHus U3
PEKOMEHIOBAaHHBIX MPEToJaBaTesIeM YUeOHUKOB U y4eOHO-METOANIECKUX TTOCOOHH.

Ecnmu B mporecce MOATOTOBKM K KOHTPOJBHOM paboTe BO3HUKIM 3aTPYAHEHUS WU
TpeOyIoTCs Kakue-TMOO YTOYHEHHWsS M DPEKOMEHJAINH, CIEeAYyeT OOpaTHUThCS 3a IOMOINBIO K
IpernoAaBaTeo.

MeTtoanyecKue yKa3aHus M0 NOAr0TOBKE K KOJUIOKBHYMY

KommokBuym — 310 coOecemoBaHMe MpemojaBaTeNsi MW ydamlerocs IO 3apaHee
OMpCACIICHHBIM KOHTPOJIbHBIM BOIIPOCaM.

Oco0eHHOCTh KOJUIOKBMYMa B TOM, 4TO 3TO HE HpocTo (opma KOHTPOJIS, a METO.X
yriIyOneHusl, 3aKpeIuleHus 3HAHWM yJalluxcsl, TaKk Kak B XOJ€ COOecel0oBaHUS IPENoJaBaTellb
MUMEET BO3MOXKHOCTh Pa3bsiICHUTH BOIIPOCHI, BOSHUKAIOIINE Y YYaIIerocs B MPOIECCe MOATOTOBKH.

OTOT BUJ [€ATEIBHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHaIu3 M 00pabOTKy
JTAHHBIX, HEOOXOANMBIX ISl peIICHUs MPO(ECCHOHANBHBIX 3a1a4.

Ha camocTosiTensHy0 HOATOTOBKY K KOJZIOKBUYMY, 00YYaloIIeMycsi OTBOAUTCS 2-3 HEAENH.

[Tpu moArOTOBKE K KOJUIOKBUYMY CIIEAYET:

1) mpocMOTpeTh KOHCHEKThl JIEKIMH W MPaKTUYECKHX 3aHSITUM U OTMETUTh B HHX
MMEIOLINECS OTBETHI Ha BOIIPOCHI KOJJIOKBUYMA;

2) €CJIM  KOHCIICKTBI COoACpKaT HC BCC OTBCTbI HJIM YaCTb BOIIPOCOB BBIHECCHO
IpernoaaBaTeeM Ha CaMOCTOSATENIbHOE pacCCMOTPEHHE, HEOOXOJMMO H3YYUTh COJIEpKaHUE YIeOHOM
JUTEPaTyphl, PEKOMEHIOBAHHOM MPETIOIaBaTeIIeM;

3) B ciyyac BO3HUKHOBCHHS KaKHX-THOO 3aTpyIHEHMH NpU MOATOTOBKE CIEIyeT
00paTUTHCS 32 HOMOUIBIO K IPETOAaBATEIIO.

CaMonoaroToBKa K NpaKTHYeCKUM 3aHATHAM

ITpu moAroTOBKE K MPAKTUYECKOMY 3aHATHIO, 00y4JaroieMycst HeOOXOAUMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOLIEH TEMOH MPOTPaMMBbI AUCIUTUINHBL;

2) OCMBICIHUTD KPYT' U3Y4aEeMBbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHHS;

3) TmaTenbHO U3YYUTH JIEKIIMOHHBIN MaTepHall;

4) N3y4uTh PEKOMEHAO0BAHHYIO JINTEPATYPy MO JAHHOU TeMe;

5) 03HaKOMUTBCS C BOIIPOCAMU OUYEPEIHOTO MPAKTHIECKOTO 3aHATHSI.

BaxHbIM acmeKTOM CaMOCTOSATENIbHOW MOJArOTOBKM CTYACHTOB fABIseTcs paboTa cC
O6uOIMoTeYHBIM (POHTOM.

Ota paboTa npenmnoyaraeT pasJnyHble BapUaHThI MOBBIIECHUS TPOPECCHOHATBHOTO YPOBHS
CTYZICHTOB B TOM YHCIIE:

a) NOJyYeHHE KHUT B HAYYHOM a0OHEMEHTE;

0) U3y4yeHHe KHUT, )KypHaJIOB, Ta3eT B YNUTAIBHOM 3aJI€;

B) BO3MO>KHOCTb ITOUCKA HEOOXOIMMOI'0 MaTepHasa ocpeiCTBOM AJIEKTPOHHOIO KaTaJlora;

I') MOJy4YeHHE HEOOXOIUMBIX CBEACHUN 00 HCTOYHMKAX HWH(OpPMAIMH y COTPYIHHUKOB
OMOTUOTEKH.

6. YueOHas muTeparypa U pecypcbl HHGOPMAIHOHHO-TE1eKOMMYHUKALMOHHOM CeTH

"UHTepHeT", BKIIOYAA NepedYeHb Y4eOHO-MEeTOANYECKOro odecrneyeHus 1JIs
CAMOCTOSITEJILHOM Pa0doThI 00y4arouXxXcs M0 JUCIUIIIHHE
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6.1. OcHoBHasI JIUTEpaTypa.

1. Komuosa, E.Jl. ®wunaHcoBas MareMaTHKa: Yy4eOHHK M MPAKTHKyM IS BY30B /
E. JI. KomtHoBa. — Mockga : U3marensctBo FOpaiit, 2020. — 413 ¢. — (Bricmiee obpazoBanue). —
ISBN 978-5-534-00620-9. — Tekctr : oamektponuwii // OBC HOpaiir [caiit]. — URL:
https://urait.ru/bcode/450365

2. I'ananos, B. A. [IpousBoaHbie (HUHAHCOBBIE HHCTPYMEHTHI | yueOHUK / B.A. 'ananoB. — 2-
e m3xa, nepepad. m gon.— Mocka : UHOPA-M, 2019. — 221 c¢. — (Bsicmiee oOpa3oBaHue:
bakanaBpuar). — wWww.dx.doi.org/10.12737/21804. - ISBN 978-5-16-012272-4. - Tekcr
snexkrpounsiii. — URL: https://znanium.com/catalog/product/1012374

3. Bpeiinu P. TIpuHINTIBI KOPHIOPATUBHBIX (PUHAHCOB : y4eOHUK JJIsl CTYACHTOB HKOH. CIIEI.
BY30B: miep. ¢ anri. / P. bpeiinu, C. Maiiepc; obmr. pen. nmep. H. H. BapsimaukoBoii. - Mocksa :
Omumm-busznec, 1997. - XXXI, 1087 c. - Ilapan. TUT. 1. Ha aHrd. s3. - buOmHMOrp. B KOHIIE
pasnenos. - ISBN 5-901028-01-5.

4. Jlxon K. Xami. Onmuonsl, (pioYepcs U Jpyrue Npou3BoIHbIEe (PMHAHCOBBIE HHCTPYMEHTHI,
8-e uzganue. — M3narenbckuii 1om Bunbsamc, 2018. — 1072 c.

6.2. lonoiHUTeILHAS JTUTEpPaTypa

1. Yanpmaesa, JI. A. PpiHOK nieHHBIX OyMmar : yaeOHuK st By30B / JI. A. Hannaesa, A. A. Kuiissukos.
— 7-e u3a., nepepabd. u gon. — Mocksa : UznatensctBo HOpaiit, 2020. — 381 c¢. — (Bsiciiee
obpazoBanue). — ISBN 978-5-534-08142-8. — Texkcr : snexrponnsiii / OBC IOpaiit [caiit]. —
URL.: https://urait.ru/bcode/449745

2. PeiHOK TIeHHBIX Oymar : y4eOnuk st By3oB/ H. U. bep3on [u nap.]; mox obmeil pemakumeit
H. U. bep3zona. — 5-¢ wu3a., mepepab. m mon. — MockBa: M3marenbctBo [Opaiit, 2020. —
514 c. — (Bwicmee ob6pazoBanue). — ISBN 978-5-534-11196-5. — Tekcr : snexkrponnsiii // IbC
FOpaiit [caiit]. — URL.: https://urait.ru/bcode/449663

3. Wapm, Y. ®. MaBecturun: yueOHuK : niep. ¢ auri. / Y.D. lapn, I'.]I. Anekcannep, [.B. boiinm.
— Mocksa: UHOPA-M, 2020. — XII, 1028 c. — (YHuBepcurerckuii yueOHuk: bakanaspuar). -
ISBN 978-5-16-104754-5. - Tekcr: anexkrponHsiid. - URL:
https://new.znanium.com/catalog/product/1080428

4. T'urman JI. J[x.OcHOBBI MHBEeCTHpOBaHMA : yueOHHWK. : mep. ¢ anri / JI. . 'mrtman, M. /1.
JlxoHK. - Mockga : Jlermo, 1997. - 1008 c. - ISBN 5-7749-0011-8.

5. bomu 3. Tlpunnmnsl waBectunmii / 3. bomu, A. Kein, A. JI. Mapkyc; nep. ¢ anri.: 3.B.
Konnyxosa [u ap.]. - 4-e u3a. - Mocksa ; Cankr-IlerepOypr ; Kues : Bunbsamc, 2008. - 983 c. :
TalI., wiI. - bubmworp.: c. 953-958. - ISBN 978-5-8459-1311-1.

6.3. YueOHO-MeTOANYeCKOe 00ecieyeHHe CaMOCTOSITeIbHOI PadoThI
He npeagycmorpeno.

6.4. HopMaTHBHBIE IPABOBbIE IOKYMEHTBI
He npenycmoTtpeHo.

6.5. UHTepHeT-pecypchI

. www.cbr.ru — l{entpanbHblii 6ank Poccun

. minfin.ru — MunuctepctBo ¢puHancoB Poccun

. Wwww.gks.ru — I'ockomcrat Poccun

. Wwww.rbc.ru — Madopmarimontoe arentctBo «Pocousneckoncantuur» (Poccus)

. www.worldbank.org — BcemupHsblit 6ank

. www.imf.org — MexayHapoaHbIi BaTIOTHBIN (OHT

7. https://lwww.hse.ru/info — T'ocynapcTBeHHBII yHUBEpCHTET — BpicIias mIKoJIa SKOHOMHKHU
(Poccus)

8. www.beafnd.org - bropo sxoHomuueckoro ananumsa (Poccusi)

9. http://lwww.libertarium.ru/library - BubaroTeka MaTepruanoB MO SJKOHOMHYECKON TEMaTHKE

OO~ WN -
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10. www.ecfor.ru PAH UHCcTUTYT HApOIHOXO3SIMICTBEHHOTO TTPOTHO3UPOBAHUS

6.6. UHbIe HCTOYHUKH

1. Mumkua @. C. DxoHOMUYECKasi TeOpHs JACHET, 0AHKOBCKOTO Jiejia U (PMHAHCOBBIX PBHIHKOB, 7-€
m3nanue: [lep. ¢ anra. - M.: OO0 "U.JI. Bunsamc", 2006. - 880 c: u.

2. Tweron3 P., bpaum 3., Terom3 T. ®oupoBeril peiHOK: yueOHUK / Thron3 P., bpammu 3., Teions T.,
nep. ¢ anri1. A.M. Bonkosa, A.B. lllenpuna. — M.: Uadpa-M, 1999. — 648 c.

3. ®abommu @. Yupasnenue uaectuiiusamu: [lep. ¢ aarn.- M.: Udpa-M, 2000. — 960 c.

4. PyouoB b.b. MupoBbie peIHKH IIEHHBIX Oymar. — M.: Dk3amen, 2002. — 448 c.

5. Mupkun SI.M. PeiHOKk neHHbIX Oymar Poccum: B3ammopericTBUEe (yHAaMEHTAIbHBIX (aKTOPOB,
MIPOTHO3 U TIOJIUTUKA pa3BUTHs. — M.: AnbprnimHa [Tabmumep, 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. ®uHAHCHI : COOPHUK cTaTei : mep. ¢ auri. / mox pea. k. Utyamma, M. Mureiita, I1. HetomeHa;
Hayd. pea. P. M. DHTOB. - 2-e u3n. - M.: U3natensckuii mtom I'Y BIID, 2008. - X1V, 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. Hlapm, V. ®. UuBectunuu : yueOHHK : mep. caura. / Y.®. [Mapm, I'.J. Anekcannep, [.B.
baitmu. — Mocka : UHOPA-M, 2019. — XII, 1028 c¢. — (YHuBepcUTETCKUN Y4YCOHHK:
bakanaspuar). - ISBN  978-5-16-104754-5. -  Tekcr:  onekrponssni. -  URL:
https://new.znanium.com/catalog/product/1023723

7. MaTepunaibHO-TexHHYecKas 0a3a, MHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
obecnieyeHue U NHGOPMaLMOHHbIE CIIPABOYHbIE CHCTEMbI

YyeOHast ayquTOpHusl IJs MPOBEACHUS Y4YEOHBIX 3aHITHH (3aHATUN JIGKIIMOHHOTO THUIIA),
OCHAIlleHHass  O0OpyZOBaHMEM W  TEXHHYECKHMH  CpPEACTBaMH  OOYYCHHS:  KOMIUICKT
CHeMalu3upoBaHHON yueOHOW MebOenu (cTonbl U Kpeciaa — paboune MecTta OOyJaromMXcs U
IpernoiaBaTesis); JOCKa ayAUTOpHAs; SKpaH; IMEePCOHAIBHBIA KOMIBIOTEp; 3BYKOBAas CHCTEMA;
npoekTop; BeO-kamepa. Boeixon B MHTepHeT M 1OCTym B 3JIEKTPOHHYIO MH(OPMAIMOHHO-
00pa3oBaTeNbHYIO CPEy OpTaHU3aIIH.

VYuebHasg ayauTopus JUIsl NPOBEAEHUS Y4eOHBIX 3aHATHH (3aHATUH CEMHHAPCKOrO THIIA,
TPYNIIOBBIX W WHAMBHIYAIbHBIX KOHCYJBTAIM, TEKYIIETO KOHTPOJS U TPOMEKYTOUHOU
aTTeCTalluy), OCHAIIEeHHas 00OpYyIOBAHHWEM U TEXHMYECKHMMM CpPEACTBAMHU OOYUEHHs: KOMIUIEKT
cHenualIn3upoBaHHON yueOHOM MeOenu (CTOnbl U CTYNbsd — paboune MecTa OOyYaroIIUXcs U
IpernoJiaBaTess); J0CKa ayJUTOpHAas; MePCOHANIbHBIA KOMIIBIOTED; TEJIEBU30D; BeO-Kamepa. Brixon
B IHTEpHET M TOCTYII B 3JIEKTPOHHYIO HHPOPMAITMOHHO-00pa30BaTENBHYIO CPely OpraHU3allnH.

KomnbroTepHslil kiacce, yueOHas ayIuTOpHsl A NPOBEIEHUS y4eOHBIX 3aHATHH (3aHATUI
CEMHHApCKOTO THIIA, TPYIIOBBIX W WHAWBUIYAIBHBIX KOHCYJBTAIMHA, TEKYIIETO KOHTPOIS M
IPOMEXYTOUHOW aTTecTallMH), OCHAIlEHHass OO0OpyJOBaHMEM U TEXHUYECKUMH CpEICTBaMHU
00y4YeHHs: KOMIUIEKT CHEeHan3UpOBaHHON yueOHOUW MeOenu (CTOJbl U CTyJbs - pabouue Mecra
oOyyaroImuxcsi U MpenojaBarens), J0cka ayIUTOpHas; NepCOHalIbHbIE KOMIBIOTEPhl MOHOOJIOKH;
IPOEKTOp; BeO-Kamepa; dKpaH. Beixoq B MHTEpHET W AOCTYN B AIIEKTPOHHYIO MH()OPMAIMOHHO-
0o0pa3oBaTeNbHYI0 Cpely OpraHu3alii, B TOM UYHCIE C padoyux MecT OO0y4aroImxcs.
[IporpammHuoe obecrieuenue: onepanronHas cucreMa Microsoft Windows; makeTsl TUIIEH3MOHHBIX
nporpamm: MS Office, MS Teams, CIIC Koncynbrantllitoc, JUIIEH3HOHHOE aHTHBHUPYCHOE
porpaMmMHOe o0ecredeHue.

[Tomerienue s caMOCTOATENBbHOW paboThl obyyaromuxcs (MHbopMamoHHO-pecypcHBIi
[IEHTP) OCHAIIEHHOE KOMIUIEKTOM CICIHAIM3UPOBAHHON yueOHOW MeOenn, KOMIThbIOTEPHOM
TEXHUKOM C BO3MOXKHOCTBIO TMOJKIIOYEHUS K ceTH IHTepHeT M oOecrnedeHo JJ0CTyloM B
AIIEKTPOHHYIO HHPOPMAIIMOHHO-00pa30BaTEIBHYIO CPEly OpraHU3aIlNH.
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[Tporpammuoe obGecneuenune: OC Microsoft Windows, Ilaker Microsoft Office (Word,
Excel, PowerPoint), Microsoft Teams, nmuiieH3M0HHOE aHTUBUPYCHOE TPOrPAMMHOE 0OeCTICUeHHE.
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