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1. IlepeyeHb MJIAHMPYEMBIX Pe3yJILTATOB 00y4eHHUS 10 AUCHMILJIMHE, COOTHECEHHBIX €
IJIAHUPYEMBbIMH Pe3yJIbTaTAMM 0CBOEHHUS POrPaMMbI

1.1. Huctummuaa b1.0.03  «®uHaHCOBBIA aHAMHM3) 00ECIEYNBACT OBJIAJICHUE CICTYIOIIUMU
KOMITETCHIIMSIMU C yYETOM 3Tara.

Tabmuna 1.1
Kon HaumenoBanue Kon HaunmenoBanue KOMITOHEHTa
KOMITETCHIMN KOMIIETCHIIUH KOMITOHEHTa KOMIIETEHLIUH
KOMIICTCHITHH
PemaeT 3amaun aHanmmu3a
a¢p¢pexruBroCcTH UT-
CriocoOHOCTH OCYIIECTBIATH HH(PACTDYKTYDbI IpEPHATHS
KPUTUYECKUH aHAJIN3 PACTPYKTYPEI MIPCATI ’
N OCHOBHBIX OM3HEC-TIPOIECCOB,
pOOIEMHBIX CUTYyaIuii Ha . .
YK-1 YK-1.2 OTIpeNeNsIeT CTPATETHIO ACUCTBUH
OCHOBE CHCTEMHOTO MO/IXO0Aa,
Ha OCHOBE KPUTHUYECKOTO aHAIIN3a
BBIPAa0ATHIBATH CTPATETUIO N
. o MPOOJIEMHBIX CUTYaIHH,
JeUCTBUI
HCTIOJIB30BaHMS CUCTEMHOTO
noaxona
BeinonuseT crpareruueckuit
OIIK-1.1 aHanu3 passurus UT-
UH(PACTPYKTYPBI IPEAIPUSITHS
CriocoOHOCTh pa3pabarhiBaTh (bpacTpyKTyphl IPEAND
Pemraer 3amaun no pazpabotke
CTpaTeTHIO Pa3BUTHUA
o cTpareruu passurus UT-
OIIK-1 HH(POPMAITMOHHBIX TEXHOJIOTHHA .
nH(PACTPYKTYPBHI MPEATIPHATH MH(PACTPYKTYPbI NPEANPHATHIL,
PACTPYKTYPEI [IPCIIPHATY OIIK-1.2 VIPaBIAAT peannu3auei
U YIPaBIATh €€ peanu3arueit - .
pa3paboTaHHON cTpaTeruen
passutust UT-uabpacTpyKTYyphI
IpeANpUSITHS
CrocoGHOCTh yIHUTHIBATh
KOHKPETHBIE YCJIOBHS
BBINOJHSAEMBIX 3a/1a4 U OrieHMBaeT KOHKPETHBIE YCIOBUSA
pa3pabarsIBaTh MOCTABJICHHBIX K BHITIOJIHEHUIO
WHHOBAI[MOHHBIE PEIICHHS TIPH 3a7a4 U GOPMUPYET MPEIOKESHUS
OITK-2 1 P p OIK-2.3 Jlad 1 opmMupyeT npet
yIpaBJIeHUH IPOCKTaMHU U 110 MHHOBAIIMOHHBIM PELICHUSIM
nporeccamu B cdepe NPY YIIPABJICHUH MPOEKTaMH U
HHPOPMAITHOHHO- nporneccamu B chepe UKT
KOMMYHHKAIIHOHHBIX
TEXHOJIOTUH
CrnocoGHOCTh IPOBOJUTH
HCCIIEI0BaHNS, OPTaHN30BHIBATH
CaMOCTOSATENbHYIO U
KOILIEKTHBHVIO HAVIHO OcymiecTBiseT ncciaeJoBaHus B
M i obnactu KT Ha ocHOBe
HCCIIeIOBATENBCKYIO,
HCTIOJIB30BaHMSA OCHOBHBIX
MPOCKTHYIO 1 yuEeOHO- NPUHIUIIOB OpraHU3aLUuH
OIIK-5 npoQeCCHOHATBHYIO OIIK-5.2 P op .
CaMOCTOATENTFHON M KOJUICKTUBHOM

JIeATeNIHOCTD JIJIsl IOUCKa,
BBIPAOOTKH U IPUMEHEHHS
HOBBIX pPELICHHH B 00nacTu
nH(OpMaITMOHHO-
KOMMYHHKAIIHOHHBIX
TEXHOJIOTHH

Hay4YHO-MCCJIEIOBATEIbCKON
paboTHI 11 TIOMCKA U BBIPaOOTKH
HOBBIX PELICHUN

1.2.B pe3ynbrare 0CBOCHUS IUCILHUILIMHBI Y CTYIEHTOB JIOJDKHBI OBITh C(DOPMUPOBAHBI:

Tabmuma 1.2
OTO/TD Kon KOMIIOHEHTA Pesynbrarel o0yueHus
(pu HaNMUMK KOMIIETEHIIUH
npodcrannapra)/
npodeccroHanbHbIC
JeiicTus




O6ocHOBaHME pelIeHUH
| ®opmupoBanue
BO3MOXKHBIX PEIICHU
Ha OCHOBC
pa3paboTaHHBIX IS
HUX [EJIEBBIX
nokasarerneit D/01.6

YK-1.2

HA YPOBHE 3HAHUM:
3HaTh:
— OCHOBHBIC TCPMHUHBI M OIpPEICICHUS, Kacaroluecs
(hMHAHCOBOTO PHIHKA,;
—  BUJBI LICHHBIX OyMar U METOJIbl UX OICHKH;
—  BUJBl TNPOU3BOJIHBIX ()UHAHCOBBIX HMHCTPYMCHTOB U
METOJIbI HX OLICHKH;
—  npuHOMObL GOPMHUPOBAHUS U yrpaBiieHus moptdenem
IICHHBIX OyMmar;

Ha YPOBHE yMEHHS:

YMeTh:

— 0O0OCHOBBIBaTh W PACCUUTHIBATH CHPABEAJIMBYIO IICHY
aKIU, OONMUTaIUil ¥ IPYTUX BUJOB IICHHBIX OyMar,

—  paccuuThIBaTh JOXOAHOCTH IO ONEpalUsM C LIEHHBIMU
Oymaramu u MIPOU3BOAHBIMU (hMHAHCOBBIMU
HHCTPYMEHTaMH,

Ha YpPOBHE BJIa/ICHUS:
Baanern:

— HaBbIKaMU pabOTBl C HOPMATHBHBIMH JOKYMEHTaMU B
obnacT (GMHAHCOBBIX PHIHKOB U IICHHBIX OyMar;
—  HaBBIKAMH OLICHKU CTOMMOCTH IICHHBIX OyMmar;

BrisBiienue 6usHec- OIlK-1.1 Ha YpOBHE 3HAHUM:
npoOieM wiu Ou3HecC- 3HaTh:
Bo3MOXkHOCTe#/ COop — OCHOBHBIE METOABl (PMHAHCOBOM MaTeMaTHKH U
nH(popMarn o OuzHec- COOTBETCTBYIOIIIE HHCTPYMEHTAJILHBIE CPE/ICTBA;
npodemMax Hi — [pUHOMOBI PabOThl C HWCTOYHUKaMHU (UHAHCOBOM
O6U3HEC-BO3MOXKHOCTAX uHbOpMANNY;
C/01.5 Ha YPOBHE YMEHHUS:
YMmern:
—  OCYWISCTBIIATH CcOOp Hu 00paboTKy (HUHAHCOBOW
uH(hOpMAIIH;
— [pUMEHATh  MH(GOPMAIMOHHBIE  TEXHOJOTMH IS
aHamm3a QUHAHCOBOW WH(OPMAITIH;
Ha ypOBHE BIaJICHUS:
Baagern:
— HaBbIKam® cOopa (hMHAHCOBOH HH(pOpPMALINY;
— HaBbIKAMM aHaiW3a (UHAHCOBOW WHQpOpPMANUU C
NIPUMEHEHHEM  COBPEMEHHBIX  WH(OPMAIMOHHBIX
TEXHOJIOTHII;
BrisiBnenue 6uzHec- OIIK-1.2 Ha ypOBHE 3HAHUM:
npobnem mim OusHec- 3HaTh:
BO3MOXXHOCTEH/ —  MeToJbl OLICHKH CTOMMOCTH (MHAHCOBBIX
BbIsiBlIeHHE HCTHHHBIX UHCTPYMEHTOB;
OusHec-mpobneM Ml —  TIPUHIMIEI TOPT(ETHHOTO aHANIN3A;
OH3HEC-BO3MOXKHOCTEH —  METOJBI aHaJ3a (PMHAHCOBBIX PUCKOB;
Cl02.5 —  BO3MOKHOCTH CYIIECTBYIOIIMX HNPOTPaMMHBIX CPEICTB
JUISL IpOBe/IeHUs] UHAHCOBOTO aHAJIN3a;
Ha ypOBHE YMEHHUS:
YMmern:
—  NIPUMEHSATh MaTeMaTH4eCKHUEe METOJIbI 1 MOJIENN OLIEHKH
LIEHHBIX OyMar;
—  NPOTHO3MPOBATH AMHAMUKY (PHMHAHCOBBIX ITOKa3aTelei;
— aHanU3MpoBaTh PHCKM omepanuid Ha (UHAHCOBOM
pBIHKE;
Ha YPOBHE BJIaJICHUSI:
Baapgers:
— HaBBIKAMH TIPUMEHEHHUS (UHAHCOBBIX MOJAETCH C
TIOMOIIBI0 MH()OPMAIIMOHHBIX TEXHOJIOTHH;
O06ocHOBaHME pelIeHUH OIIK-2.3 HA YPOBHE 3HAHUI:

[ Ananus, o6ocHOBaHUE
Y BBIOOD PEIICHHUS

3HaThb:
— OcHOBHBIC METONBI ¥ MOJECTH, TIPUMCHSEMBIC B
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D/02.6

(bPIHaHCOBOM aHaJIM3e,

YMmerhb:

HA YPOBHE YMEHHUS:

Y4uThIBaTh KOHKPCTHBIC YCJOBUA pPCEIIAEMbBIX 3alayd
(bHHaHCOBOFO aHalJin3a,

—  BriOuparts MOIXOASIINE METOJIBI peuieHus
BO3HHMKAIOIIUX 3a/1a4;

— BaHocurs HW3MCHEHHS u COBEPIIICHCTBOBAThH
CYIIECTBYIOIME METOABI ¥ Mojaend (UHAHCOBOH
MaTEeMaTHKH,

Ha YpOBHE BIIa/ICHUS:
Baangern:
— HaBeikamm  BBIOOpa  METONOB  pEUICHHS  3a7ad

(bHHaHCOBOFO aHalJin3a,

Hapbikamu peuIicHusA 3aJaa4 (I)I/IHaHCOBOFO aHaju3a, B
TOM 4YHCJII€ C NOMOIINBIO HECTAHAAPTHBIX MCTOHNOB U
IIPUEMOB;

VYnpasnenue OusHec- OIIK-5.2
aHanu3om /
PykoBoncTBo O6u3Hec-

aganusoM E/02.7

3HaThb:

Ha YpPOBHE 3HAHUI:

[puHIUIIB TPOBEACHUS (PMHAHCOBBIX HCCIICTOBAHU;

YMmerh:

HAa ypOBHE YMECHHUS:

HpOBOI[I/ITB HCCIICOAOBAaHUA B obmactu (I)I/IHaHCOBOFO
aHaJin3a,

AHaJ’II/ISI/IPOBaTB pe3ynbTaTrbl aHaJIM3a (I)I/IHaHCOBLIX
PBIHKOB M ACJIATh 000CHOBaHHbBIE BBIBOJbI,

Ha ypOBHE BJIaJICHUS:
Baangern:

HaBbikamu mnpoBezieHMsI HCCieNoBaHUK (DUHAHCOBOTO
PBIHKA;

Hagsixamu paboThI c
UH(OOPMAIIMOHHBIMU  TEXHOJIOTHSIMHU
aHaJIn3a;

COBPECMCHHBIMHU
(rHAHCOBOTO

2. O0beM U MeCTO TUCHHUILTUHBI B cTpykType OIl BO

O0BbeM THCHUILINHBI

OO0miast Tpy10€MKOCTh JUCIUTUTMHBI COCTABISET 4 3a4eTHHIX enuHULIbI /144 akanem. 4acoB.

Ounas Gpopma o0ydeHus

Tabmwnra 2

Bun paboter

TpynoeMKkocTh (akaa/acTp.4achl)

O01Iasi TPYA0EMKOCTh 144/108
KonTakTHasi pa6oTa c npenogaBarejiemM 50/37,5
Jlexiun 20/15
[pakTHyeckue 3aHATHs 28/21
JlaGoparopHbie 3aHATHS
KoHncynpranuu 2/1,5
CamocrosiTejibHasi padoTa 58/43,5
Kourtpoan 36/27
PopMBI TEKYLIETO KOHTPOJIS
dopMa NPOMEKYTOUHOM aTTeCTALNH Ixzamen
Mecro nucuumiaunbl B ctpykrype OII BO
JlucuumimHa usydaercs Bo 2-M ceMecTpe 1-ro Kypca.
Huctunmuaa 51.0.03 «DUHAHCOBBI aHANM3» OTHOCUTCS K 00s3aTeNbHOU

4acTH,y4eOHOro IjaHa 1o HampasieHuto «busnec-ungpopmarukay» 38.04.05. I[IpenonaBanue

JUCHUITIINHBI

«DUHAHCOBBIM aHAIN3)
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yOpaBJIC€HHE HWHBECTUIHUOHHBIM mnpoektom» U b1.B.02  «Maremaruueckue
CTaTUCTUYECKOW 00pabOTKHU M aHaNN3a JaHHBIX).

B cBowo ouepens oHa co3maéT HEOOXOAMMBIE MPEANOCHUIKU IS OCBOCHHS MPOrpamMMm
takux aucuuiuimH, kKak b1.0.01 «Apxurtektypa mnpennpustus», b1.B.04 «Ymnpasnenue
noptdenem rpoekroB U UT-ycnyr» u psaa qpyrux AUCHUIUINH.

O6wem DK (B cocTaBe MUCIMILIMHBI): KOJTUYECTBO aKaJEeMHYECKHX YacOB, BBIICICHHBIX
Ha CaMOCTOATENIbHYIO0 paboTy oOydarontuxcs: Bcero mo DK — 58 a.4., u3 Hux: 58 — konuuecTBo
aKaJIEMUYECKUX 4YacOB, BBIJEICHHBIX HA MPAKTUKOOPUEHTHUPOBAHHBIC 3aJaHUS M TEKYIIUI
KOHTpOJIb ycmeBaemoctu: Bcero mo DK — 58 a.u. KonmuecTBo akageMHUYECKUX YacoB,

BBIJICJIEHHBIX Ha CAMOCTOSTENbHYIO padoTy oOydaromuxcs B pamkax OK — 50 a.u., koaumuecTBo

METOIBI

aKaJeMUYECKHUX 4aCOB, BBIIECIICHHBIX HAa IPAKTUYECKYIO IIOATOTOBKY B pamkax OK — 8 a.4..
JlucuuiuinHa 3aKJIafbIBAeT TEOPETHUECKUH M METONOJOTMYecKuil (yHIaMeHT uis

OBJIaJICHNSI YMEHHUSM W HaBBIKAMH B XOJE
b2.B.03 (IIn) IlpenaunnoMHas npakTHKa.

b2.B.01(IT) Hayuno-uccnenoBarenbckas padora u

3HaHI/I5I, YMCHHA W HaBBIKH, IIOJYYCHHBIC IIPHU H3YYCHHUHN AWCHUILIMHBI, HCIIOJIB3YHOTCA

CTYACHTAMHU IIPU BBINIOJIHCHUH BBIITYCKHBIX KBaJII/I(l)I/IKaIII/IOHHI)IX pa60T.

3. Conep:xxanue U CTPYKTypa IMCHHUIIMHBI

3.1.CTpyKkTypa JUCHUINIMHBI

Tabmuna 3
Ne ni/m HaumeHoBaHue Tem O0beM TMCUMIJIMHBI, Yac. Dopma
Bcero KonTakTHas padora CP (9K) TeKyLIero
o0y4arommxcs ¢ KOHTPOJIst
npenoaaBareieM ycrneBaeMocT
10 BUJAM Y4eOHBIX 3aHATHH ",
J/A0T n3/10T KCP CPO CII | mpomMe:KyTo4
HOIt
aTTecTaluu
DUHAHCOBBIN PHIHOK U
Tema 1 | ¢uHAHCOBBIC 18 4 4/2 10 (10) O, T,K
HHCTPYMEHTBI
Tema 2 | Ananwu3 1ieHHBIX Oymar 18 4/2 2 8(8) [2(2) 0,K
AHanu3 Npou3BOIHBIX
Tema3 | dbuHAHCOBBIX 18 4/2 4 8(8) [2(2 O, T,K
HHCTPYMEHTOB
Tema 4. | IoprdenbHblii aHamM3 26 4 8/4 12 (12) |2 (2) O, T,K
[IporHo3upoBaHue
(MHAHCOBBIX
Tema 5 | BpeMEHHBIX PSIOB U 26 4 8/4 12 (12) | 2 (2) O,K
aHanu3 (UHAHCOBBIX
PHCKOB
KoHTpoiss
[TpomexyTo4Has aTTecTanus 36 OKx3aMeH
Beero (axan /actp. wack1): 144/108 | 20/15 28/21 | 2115 5/2(752) gl(g) 36/27

I/ICHOHB3y€MBIC COKpalllCHUA:

JI — 3aHATHS NTEKIMOHHOTO TUNA (JIEKIMH U MHBIE Y4eOHbIE 3aHATHS, IPELyCMaTPHUBAIOIINE
MPENMYIIECTBEHHYIO Mepeiady yaeOHOH HHPOPMAIH TIeJarorHieCKUMH Pa0OTHUKAMK OpraHu3aIuy 1 (1ITN)
JIUIIaMU, IPUBJIEKaeMBbIMHU OpraHu3allel K peain3aliy 00pa3oBaTeIbHBIX MPOrPaMM Ha MHBIX YCIOBUSIX,

oOyJarommmces);

I13 — mpakTryeckue 3aHATHS (BUABI 3aHATHS CEMHHAPCKOTO THIIA 332 UCKITIOYEHUEM JIA00paTOPHBIX PadoT);
KCP — unnuBuyanpHas pabota 00ydyarommxcs ¢ IelarorndeCKuMi pabOTHUKAMU OPTaHU3AINY U (WIJIH)
JIUIIAMH, TIPUBIIEKAEMBIMU OpPTraHU3aIuel K peanu3anuy 00pa3oBaTeNIbHBIX POrpaMM Ha UHBIX YCIOBHX (B

TOM YUCJIC UHAUBUYAaJIbHBIC KOHCy_IIBTaHI/H/I);

CP — camocrosTenbHas pa60Ta, OCyHICCTBIIAACMAs 0e3 y4acTusd nNeaAaroru4eCKux pa6OTHI/IKOB OpraHusanvuv 1
(I/IJ'II/I) JIAL, IPHUBJICKACMbIX opraﬁnsauneﬁ K pcajin3anuun O6pa3OBaT€J'IBHLIX IporpaMm Ha UHBIX YCJIOBHAX;

CII — camonpoBepka,;
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CPO - camocrosiTenbHas pabota 00ydaronerocs
koHTpoabHBIE padoThl (K), ompoc (O), Tectuporanue (T)

3.2.Conep:xanue TUCIUTNIHHBI

Tema 1. @®uHAHCOBBIH PHIHOK U (UHAHCOBbIE HHCTPYMEHTBI.

OUHAHCOBBII PHIHOK U €r0 CerMeHThl. PbIHOK 1eHHbIX Oymar. DYHKIHMH COBPEMEHHOTO
pBIHKa IIeHHbIX Oymar. Knaccugukamnusi peIHKOB IEeHHBIX Oymar. IHCTpyMEHTBI phIHKA IIEHHBIX
Oymar: 1eHHble OymMaru u npou3BoAHbIE (PMHAHCOBBIC HHCTPYMEHTHI. Y YaCTHUKHU PbIHKA EHHBIX
Ooymar. MudpacTpykTypa pbiHKa LEeHHBIX Oymar. Buabl mpodeccnoHanbHON IesITeIbHOCTH Ha
pPBIHKE ILIEHHBIX Oymar: Opokepckasi, AuWJIepcKasi, AEATEIbHOCTb IO YIPaBICHUIO LEHHBIMU
Oymaramu, Jeno3WTapHas JIeATelNbHOCTh. BeleHue peecTpa BIAJeNbIEB I[IEHHBIX Oymar.
NuctutyThl KoyutekTuBHOTO MHBecTUpoBaHus (AW®. I[MNU®, HITID). Opranuzaropsl TOPros:
OMp>KU U TOPrOBBIE CHCTEMBI. PerynupoBanue peIHKa IEHHBIX Oymar.

OcHoBbl (huHaHCOBOW MaremaTuku. Cxema Ha4MCIEHUS MPOCTHIX MpoueHToB. Cxema
HAYUCIIEHUS CJIOXKHBIX NPOLEHTOB. CXeMa HAaYMCICHUS CIIOKHBIX MPOLIEHTOB C HEOJHOKPAaTHOM
KanuTanuzaiuei 3a nepuoj. HenpepsiBHOE HauncieHne NporeHToB. D¢ deKTuBHAs MPOIICHTHAs
craBka. [loroku miarexen. [[uckoHTHpoBaHue W HapauieHue. Pacuer Tekyiiell CTOMMOCTH
notoka marexkeil. CTaBka JUCKOHTHPOBAHHS U METOJbI BEIOOPA CTaBKHU TUCKOHTUPOBAHUS.

Tema 2. AHaIM3 HEeHHBIX Oymar

OO6nuramms. OCHOBHBIE XapaKTEPHCTUKU OOJUTAIMH: HOMHMHAIBHAS CTOMMOCTH, KYIIOH
oOnurauuu, cpok noramenus. Kiaccuduxanus oOnuranuid: mo cpokaMm oOpaiieHus, Io
crocobam obecriedeHus 3aiimMa, MO0 CrmocodaM BHIIIATHL A0XoAa. UuWcTas W Tps3Has LEHBI
oOnuranuu. OLeHKa crpaBeIMBOM LieHbl o0nuranuu. JloXoaHOCTh OOMUTaluy K NOTallleHUI0 U
ee pacdeT. UHCIEHHBIE METOABl pPEUICHUS HEJIMHEWHBIX YypaBHEHUH. I[IpOLEHTHBI puCK.
Jropanus 1 BBITYKJIOCTh. YipasieHue noprdenem odnuranuii. Kpupas noxonHocrei.

Axkuus. OOBIKHOBEHHBIE U IPUBWIIETUPOBAHHBIE AKLUHU. XapaKTEPUCTHKU aKILUU.
HomunaneHasi, pblHOYHas, OajaHcoBas W JIMKBUJALMOHHAs IleHa akuuu. JMBUACHIBI U
JTUBUJICH/IHAS TTOJINTUKA aKIIMOHEPHOro ob1iecTBa. OneHKa CrpaBeIMBON 1IEHbI aKIIUK: MOJEIh
C MOCTOSIHHOM BETMYMHON TMBUACHIIOB, MOJENIb OECCPOYHOTO pocTa (Monenb l'opioHa), Mosensb
C U3MEHSIOLIMMCS TEMIIOM POCTa TMBUJIEH/IOB.

Tema 3. AHaIM3 NPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB

[Tonstue, ¢yHkuuM M Ki1accuuKalus MTPOU3BOAHBIX (PMHAHCOBBIX HMHCTPYMEHTOB.
bazucHbple aKTHBBI MPOM3BOJHBIX HHCTPYMEHTOB. ApOuTpak Ha (DUHAHCOBBIX pBIHKAX.
ApbOutpaxkHoe 1eHooOpazoBaHue. Jlemo3uTapHble pACIUCKH M WX CHOpPaBeIJIMBas IIEHA.
®dopapaHble U (pbrodepcHbIe KOHTpaKThl. OmpeeneHne crpaBeyInBoil (pprouepcHON HEeHbI s
¢proYepcoB Ha akUWU, TOBap, HHOCTPAHHYIO BaJIOTy. XeKUpOBaHUE (OpBapIHBIMU U
(BpIOUEPCHBIMU KOHTPAKTAMH.

OnuuoHHbIe KOHTPaKThl. ONUIMOHBI KOJIT ¥ IyT. EBponelickuil 1 aMepruKaHCKHUM ONIIMOHBI.
IIpemust onuuMoHa U €€ CTPYKTypa, BHYTPEHHSISI U BPEMEHHAas CTOMMOCTb ONIMOHA. AHamu3
YyBCTBUTEIBHOCTH ONUIHAOHOB. DHUHAHCOBBIE pE3yNbTATBl OT ONEpaluidl C ONIMOHAMM.
XepKUPOBaHHE C NMOMOLIBI0 ONIHUOHOB. CHHTETUYECKHE OMIMOHBI KOJUT U IyT. CUHTETHYECKHE
¢bprouepcHble TO3UIMKU. BepXHUe U HUKHUE IPaHULbl IPEMHUH ONMIIMOHOB. ApOUTpak Ha PHIHKE
onuuoHoB. COOTHOLIEHMS MEXAY IPEMUSAMHU ONIMOHOB. [lapuTeT eBponeiickux ONIMOHOB YT U
KoJZI. buHOMHManmpHas MoIenb OLEHKM IpeMuu oOnunuoHa. [loHATHE CTOXacTHMYECKOro
muddepeHIMaIbHOr0 ypaBHeHus. YpaBHeHue bioka-lloym3a-Meprona. ®opmyna bioka-
[IToyn3a OLleHKN TPEMUU ONIMOHA. AHAIIN3 YyBCTBUTEIBHOCTH

Tema 4. IloprdenbHblil aHaU3
BeposiTHOCTHBIE XapaKTEpPUCTHKHU LIEHHBIX Oymar: okujaeMmasl JOXOTHOCTh U JTUCTIEPCHS
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JIOXOHOCTH. BeposTHOCTHBIC XapaKTePUCTHKH MOPT(eNns IeHHBIX Oymar: MareMaTHYecKoe
OXHJIaHUE U TUCIIEPCHs JOXOAHOCTH MopTdens. Brimykinoe nporpaMMupoBaHue, KBaJpaTHIHOE
NpOrpaMMHpPOBAHME, YHUCICHHBIC METOAbl ONTHMH3alMU. 3azada MapkoBUIla TOCTPOCHUS
ONTUMAJILHOTO MOPTQens HeHHbIX Oymar. 3agaya ToOMHA MOCTPOCHHS ONTUMAIBLHOTO MOPTQEs
HeHHBIX Oymar. PplHOWHAs JMHMA W pPBIHOYHBIA mnopTdens. Mozaenp 1EHO0Opa30BaHUS
KanuTanbHBIX aKTUBOB (CAPM). PeiHOuHEIN 1 ciennduueckuii puck. Kosddunuent «bera» kak
Mepa pBIHOYHOTO pHcka. DOHIOBBIE MHIEKCHI: METOABI pacdera W Oa3a pacuera. OCHOBHBIC
(OHI0BBIE MHAEKCHI POCCUICKOTO U 3apyOSKHBIX PBIHKOB LIEHHBIX OyMmar.

Tema 5. IIporno3upoBanue (PMHAHCOBBIX BPEMEHHBIX PSAI0B M aHAJIU3 (PMHAHCOBBIX
pHCKOB

I'mnote3a 3¢ ¢dextuBHOrO phiHka. Dopmbl pPHIHOYHON 3¢ (dekTUBHOCTH. TexHHUYECKU H
byHIaMeHTalbHBIN aHaJIN3: TPEUMYILeCTBAa U HEJOCTaTKU. MoJien BpeMEHHBIX psfoB. TpeH bl
Ha (UHAHCOBBIX pBIHKAX, HMX BbBIBIEHHE M OLEHKa. CKonb3siiue CpeaHue: IMpoCToe,
B3BEILIEHHOE, SKCIIOHEHIMalbHOEe. [Humnore3a o ciayyailHOM ONy)KJaHUM PBHIHOYHBIX LIEH.
Croxactuueckuii Tpena. Jlunelinsle Mogenu ciy4aitnbix npouecco: AR(p), MA(Q), ARMA(p,
g). CramuoHapHble W HeECTAllMOHApHBbIC Ciay4aiiHble mporeccel. Moaenr ARIMA(p, d, Q).
Monenu  ycnoBHoit  rerepockenactuanocty  ARCH(p,), GARCH(p, Q). DxcneprHoe
MPOTHO3UPOBAHKE, CLEHAPHBIH aHaiu3. JlepeBo cOOBITHIL, OIleHKAa BEPOSTHOCTEH COOBITHIT
OKCIIEPTHBIMH METOJ[AMH.

duHaHCOBBIN pUCK U ero u3Mepenue. [Toustre croumoctu nox puckom (Value at Risk —

VaR). [lapamerpudeckue u Hemapamerpudeckue meronbl pacuera VaR. Pacuer VaR meromom
Moute-Kapno. YnpasneHnue pruckom.

4. MarepuaJibl TEKYIIEro KOHTPOJISI yCIIeBAeMOCTH 00y4arouxcs
4.1. B xozxe peanuzaiuu IMCHUILUIMHBL «DUHAHCOBBIN aHAIN3) UCTIONB3YIOTCS CIIEIYIONINE
METOIbl TEKYILET0 KOHTPOJIS YCIIEBAEMOCTH O0YYarOIINXCS:

Tabmnwua 3.1
Tema (pa3men) ®DopMBI (METONBI) TEKYIIEro KOHTPOIIS
yCIIEeBaEMOCTH

Tema 1. duHAHCOBBII PHIHOK U (PMHAHCOBBIE HHCTPYMEHTHI Omnpoc, TecTUpoBaHHUE, KOHTPOJIbHAs paboTa
Tema 2. AHanu3 1IeHHBIX Oymar Ompoc, TecTupoBaHue, KOHTPOJIbHAS paboTa
Tema 3. AHasin3 NpoOU3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB Omnpoc, TecTUpOBaHHE, KOHTPOJIbHAs paboTa
Tewma 4. TloprdenbHbIN aHANTH3 Ompoc, TecTupoBaHue, KOHTPOJIbHAS paboTa
Tewma 5. Ilporao3upoBanne GUHAHCOBBIX BPEMEHHBIX PSJIOB U Omnpoc, KOHTposIbHAs paboTa

aHanu3 (MHAHCOBBIX PUCKOB

Ha 3ansTmsx Ay peuieHus: BOCHUTATENbHBIX M y4YEOHBIX 3aJady IMPUMEHSIOTCS
cienyromue GopMbl MHTEPAKTUBHOM pabOTHI: TMAJIOTO-AUCKYCCHOHHOE 00CYyXAeHue MpodieM,
MIOMCKOBBIM METOJ], NCCIIEIOBATENbCKUN METO/, Pa300p KOHKPETHBIX CUTYaIUH.

4.2. TunoBbie MaTepHaJIbl TEKYLIEr0 KOHTPOJISI yCIIeBAeMOCTH 00y4al0IHXCs.
TunoBbie OLleHOYHBIE MaTepHAJIbI 10 TeMe 1
Bonpoce! 1J11 npoBeIeHus1 YCTHOI'O 0IIpoca
UYro Takoe GuHAHCOBBIN PHIHOK U (PUHAHCOBBIE HUHCTPYMEHTHI?
KakoBbI OCHOBHBIE YYaCTHUKH (DMHAHCOBOTO PhIHKA?
[Tepeuncnuth BUIbI MpoheccnoHaIbHOMN NEeATEeIbHOCTH Ha PhIHKE IIEHHBIX Oymar.
KakoBbI 0CHOBHBIE CLIOCOOBI HAUMCIIEHUS TPOLIEHTOB?
UYro Takoe AEHEXKHBINH MOTOK?
Kak u 151 uero npou3BOAUTCS TUCKOHTUPOBAHUE AEHEKHOTO MTOTOKA?
7. Kak BbIOMPAIOT CTABKY IMCKOHTHPOBAHUA?
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TecroBble 3a1aHUA

3AJIAHHUE Ne 1 ( - BeiOepuTe OMH BapHaHT OTBETA)

K ocHOBHBIM ()MHAHCOBBIM PEUICHUSAM, IPUHUMACMBIM YUYACTHUKAMHU (PUHAHCOBOTO
PBIHKA, OTHOCSITCSL:

BAPUAHTHBI OTBETOB:

1) Pemenus o morpebiieHnn u cOEpeKCHUH 2) IHBeCTUIIMOHHBIE peUICHUS
3) Pewenus, ca3aHHble ¢ ynpasieHueM 4) Bce nepeuuncienHble
pUCKaMu

3AJIAHUE Ne 2 ( - BeiOepuTe OMH BapHaHT OTBETA)
Cornacao @3 "O priHKe 1IeHHBIX Oymar" (UHAHCOBBI HHCTPYMEHT - 3TO:
BAPUAHTBI OTBETOB:
1) muennas Oymara WiIM TNPOM3BOJAHBIA 2) TONBKO IEHHAs Oymara
(buHAHCOBBIN HHCTPYMEHT
3) TombkO TpoOW3BOAHBIM  (uHaHCOBBIA 4) 1eHHas Oymara WM TPOU3BOIHBIN
WHCTPYMEHT (UHAHCOBBI WHCTPYMEHT, 32 HCKIIOUCHHEM
BHEOHUPKEBOTO (HOPBAPAHOTO KOHTPAKTA

3AJJAHUE Ne 3 ( - BeiOeprTe OIUH BApUAHT OTBETA)
PeiHOK KamuTana - cucTeMa 3KOHOMHUYECKHX OTHOIICHHHA IO IMOBOAY MPEIOCTaBICHUS
JICHeXKHBIX CPEJICTB Ha CPOK:

BAPUAHTBI OTBETOB:
1) mo 1 roma 2) ot 1 rona
3) Ha HEOrpaHUYEHHBII CPOK 4) ot 3 ner

3AJJAHUE Ne 4 ( - BoiOepuTe OIUH BApHAHT OTBETA)
JICHEX)KHBIN PBIHOK - CUCTEMa SKOHOMHYECKHX OTHOIICHHWU IO IMOBOAY NPEIOCTABICHUS
JIEHEKHBIX CPEJICTB Ha CPOK:

BAPUAHTBI OTBETOB:
1) o 1 roma 2) ot 1 rona
3) Ha HEOrpaHUYEHHBII CPOK 4) ot 3 ner

3AJJAHMUME Ne 5 ( - BeIOepuTE OZIMH BapUaHT OTBETA)
EBpomneickuii ONIMOH - 3TO ONIIMOH, KOTOPBIN:

BAPUAHTbBI OTBETOB:

1) MoxeT OBITh WCIOJHEH TONBKO B 2) MOXET OBbITh TOTalleH B JHO0O0W JEHb 10
YKa3aHHYIO JaTy 3KCIUPALUU JIaThl DKCIIUPALAN

3) MOXeT ObITh MCIIOJIHEH TOJBKO B MEpPBbIA 4) MOXKeT ObITh 3aKJIIOYE€H TOJIbKO Ha
TOPTrOBBIM I€Hb KaKJOr0 Mecsa eBpONENCKUX OuprKax

3AJJTAHUE Ne 6 ( - BeiOepuTE OMUH BapUAHT OTBETA)
AMEpHUKaHCKHUH OMIMOH - 3TO OMNIIMOH, KOTOPBIN:

BAPUAHTBI OTBETOB:

1) Moker OBITh HCIOJIHEH TOJIBKO B 2) MOXET OBITh IOramieH B 000 JACHb 10
YKa3aHHYIO JIaTy 3KCIHPAITIN JIATBI SKCITUPAITAN

3) MoeT OBITh MCHOJHEH TOJIBKO B MepBbl  4) MoxeT ObITh 3akiroueH Toibko Ha NYSE
TOPTOBBIN IEHb KAXKI0T0 MECALA mwm CME

3AJTAHUE Ne 7 ( - BeIOGpHTE OTUH BapUaHT OTBETA)
TexHu4ecKui aHanu3 - 3TO:
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BAPUAHTbBI OTBETOB:
1) CoBokynHOCTb METO/IOB NPOrHo3upoBaHusl 2) COBOKYITHOCTh METOAOB IPOTHO3UPOBAHHUS
LICH Ha OCHOBE HH(pOpPMAIMM O II€HaX B I€H Ha OCHOBE MAaKpO3KOHOMUYECKOI'O

MPOILJIOM aHaJaM3a WK aHaJIu3a OTYETHOCTH YMUTEHTA

3) CoBOKYIHOCTh METOJI0B MporHo3upoBaHusi 4) COBOKYITHOCTh METOIOB ITPOTHO3UPOBAHUS

IIEH Ha OCHOBE JIKEHAYUYHBIX ITOIX0/I0B [IEH HAa OCHOBE BBISBJICHUS apOUTPaKHBIX
BO3MOKHOCTEH

3AJIAHUE Ne 8 ( - BeiOepuTe OJMH BapUaHT OTBETA)

DyHIaMEHTAIbHBIN aHaJU3 - 3TO:
BAPUAHTBI OTBETOB:
1) CoBOKYHOCTh METO/IOB IPOrHO3UpoBaHus 2) COBOKYITHOCTh METO[OB ITPOTHO3UPOBAHUS
IIEH Ha OCHOBE HWHPOpPMAIMM O IIEHaX B IEH Ha OCHOBE MAaKPOIKOHOMHUYECKOTO

HPOLILIOM aHaJIM3a WM aHAJN3a OTYETHOCTH YMUTEHTA

3) CoBOKYIIHOCTb M€TO/10B NporHo3upoBanuss 4) CoBOKYIIHOCTh METOAOB IPOTHO3UPOBAHUS

IICH Ha OCHOBE JDKEHAYYHBIX ITOJIX0/I0B [ICH Ha OCHOBE BBISBICHHUS apOUTPaKHBIX
BO3MOXKHOCTEHN

3AJAHUE Ne 9 ( - BoiOeprTe OIUH BApHAHT OTBETA)
ba3ucHBIM aKTUBOM MPOU3BOJIHOTO (PMHAHCOBOTO HHCTPYMEHTA HE MOXET OBITh:
BAPUAHTBI OTBETOB:

1) Axuus [TAO "CoepOank" 2) Kypc eBpo k py0utro
3) Hedrts mapku Urals 4) NuBectuimonnsiii mai [IM®D "Coepbank -
[Tpupoansie pecypcs”

3AJAHUE Ne 10 ( - BeiGepuTe OMH BApUAHT OTBETA)
ba3ucHBIM aKTHUBOM MPOU3BOJTHOTO (PMHAHCOBOTO HHCTPYMEHTA HE MOXKET OBITh:
BAPUAHTBI OTBETOB:
1) Hedont no obnuramusm I[TAO "BTB" 2) ®prouepc Ha Kypc €Bpo K pyoIIo
3) Poccuiickuii naaekc BomarmibHoctH (RVI)  4) MuBectunmonnsiii mait [TU® "C6epbank -
®onn obnuranuit «Minbst Mypomery"

Koaroun:
1 2 3 4 5 6 7 8 9 10
4 1 2 1 1 2 1 2 4 4

Kontpoabnas padora

1 BapuanT

1) Hayanenas cymma Bkiaza pasHa 20 000 py6. OnpenenuTs HapalleHHYIO CyMMYy 4epes3 3 roja
U 7 MecsleB INpU HENPEPbIBHOM HAYUCIEHWU TMPOIEHTOB MO HOMUHAJIbHOM cTaBke 11 %
TO/IOBBIX.

2) Nmeetcs 2 BapuaHTa BIIOKEHUS JIEHEXKHBIX CpeAcTB Ha § neT: 1) HoMHuHanmbHas cTaBka 12%
TOZIOBBIX, HAYHUCIIEHUE CIIOKHBIX MPOLEHTOB C KalUTAJIN3allMeld pa3 B MOJITOAA. 2) HOMUHAIbHAS
crtaBka 12% TOMOBBIX, HAUMUCIIEHUE CIIOKHBIX TPOIEHTOB C KalUTalIW3aIlMedl pa3 B KBapTall.
BriOpare Haumy4muii BapuaHT, paccuuTan 3((HEeKTUBHBIC MPOLIEHTHBIE CTABKH.

3) meercst BO3MOXKHOCTh BIOXKUTH 20 MIIH. pyO. B OAMH U3 JIBYX MHBECTHIIMOHHBIX MPOEKTOB.
Cpok kaxzaoro npoekra 4 roxga. IlepBeiii mpoekT npuHecer B 1-if rog 5 muH. pyo6., Bo 2-if - 7
MJIH.pYO., B 3-# - 9 MuiH. py0., B 4-ii - 11 muH. py6. Bropoii npoekT npunecer B 1-ii rog 11 muH.
py0., Bo 2-if - 9 miH. py0., B 3-ii - 7 MiH. py0., B 4-ii - 5 mMiH. py0. CTaBKa anbTepHAaTHBHOM
noxonHocTH 15%. BeiOpaTh HaMTyd i IPOEKT.

2 BapuaHT
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1) HauansHast cymma Bkiaga pasaa 150 000 py6. Onpenenuts HapalieHHYI0 CyMMY 4epe3 5 JIeT
U 5 MecsleB NpU HENPEPHIBHOM HAYMCIEHUU IPOLIEHTOB 10 HOMHHAJIBbHON craBke 13 %
TOJIOBBIX.

2) Nmeetcs 2 BapuaHTa BIIOKEHUS JIEHEKHBIX CpeACTB Ha 6 jeT: 1) HoMuHanbHas craBka 10%
TOJIOBBIX, HAYHUCIIEHUE CIIOKHBIX MIPOLEHTOB C KallUTAIU3alel pa3 B KBapTajl. 2) HOMUHAIbHas
craBka 13% TromOBBIX, HAYMCICHHWE MPOCTHIX MPOIEHTOB. BpIOpaTh HawIydlmMidi BapHaHT,
paccunTaB 3(pPEeKTUBHBIE IPOLIEHTHBIE CTABKH.

3) AmeeTcst BO3MOKHOCTH BJIOKUTH 15 MJIH. py0. B OMH M3 IBYX HHBECTHIIMOHHBIX
nmpoekToB. Cpok kaxaoro npoexra 4 rona. llepsulii npoexkT npuHecet B 1-i rox 4 MJIH.
pPYO., BO 2-ii - 6 MJIH.pYO., B 3-ii - 8 MJIH. py0., B 4-ii - 10 muiH. py0. Bropoii npoexT
npuHeceT B 1-if rox 7 MutH. py0., BO 2-i - 7 MJIH. pYy0., B 3-ii - 7 MJIH. py0., B 4-ii - 7 MJIH.
py0. CraBka ajnbTepHATHBHOI 10X0AHOCTH 20%. BoIOpaTh HAMIYYIINH IPOEKT.

3 BapuaHT

1) Hauanpnas cymma Bkitaga pasaa 50 000 py6. OnpeaeauTs HapallleHHYI0 CyMMY 4epes 5 JIeT u
6 MecsIeB IMPU HAUYUCICHUU CJIOXKHBIX MPOILICHTOB MO0 HOMHMHAJIBHOW CTaBke 8 % TOIOBBIX,
MPOLEHTHI HAYUCIISIFOTCS KaXK/IbIe MOJITO/1A.

2) Nmeetcs 2 BapuaHTa BIIOKEHUS JIEHEXKHBIX CpeACTB Ha 5 yeT: 1) HoMuHanbHas ctaBka 12%
TO/IOBBIX, HEMPEPHIBHOE HAYUCIICHHWE MPOLIEHTOB. 2) HOMHUHANbHAs cTaBka 14% TroOmOBBIX,
HAYKCIICHUE CIIOKHBIX MPOIEHTOB C KalWTalu3alued pa3 B moirona. BeiOpars Hammydmmit
BapHaHT, paccuuTaB 3()PeKTUBHBIEC TPOIIEHTHBIC CTABKHU.

3) UmeeTcst BO3BMOKHOCTD BJIOKHTH 15 MuIH. py0. B OAUMH M3 IBYX MHBECTHLIMOHHBIX
npoekToB. Cpok Kaxaoro npoekra S jet. [lepssblii npoexkT npunecer B 1-if rox 5 MuH. pyo.,
BO 2-ii - 6 MJIH.pYO., B 3-ii - 7 MJIH. pyO0., B 4-ii - 8§ MuIH. py0., B 5-ii - 9 MuiH. py06. Bropoii
npoexT npuHecer B 1-if roa 5 mJjH. pyo., Bo 2-ii - S MuH. pyo0., B 3-ii - 7 MiH. pyo0., B 4-ii - 7
MJIH. pY0., B 5-ii - 11 MmuiH. py6. CTaBka ajbTepHATUBHOM 10X0AHOCTH 15%. BBIOpaTh
HAMJIYYIINH MPOEKT.

TunoBbie OLleHOYHbIE MATEPUAJIBI 110 TeMe 2
Bonpocsl 11 ipoBeieHUs1 YCTHOTO ONpoca
Yto Takoe 00JMranus 1 KAKOBbI €€ OCHOBHbIE XaPAKTEPUCTUKHU?
Kak paccunTbiBaeTcs cnpasBelJnBas eHa 00JMraunu?
Yto Takoe «4UCTAsA» U «TPA3HAD) lleHA 00 auranumn?
Kak HaliTH J0X0IHOCTH K NMOTraleHuIo?
Yrto Takoe NPOLEHTHBIH pucK?
Kak u 1u1s1 yero paccunTbiBaeTcs JI0OPANMs U BITYKJIOCTD?
Yto Takoe aKIMs U KAKOBbI €¢ OCHOBHbIE XapAKTEePUCTHKH?
IlepeuncauTh OCHOBHBIEC MO/IE/IH OLIEHKU CTOMMOCTH AKLIHH.

ONoGa~WNE

KonTponbnas padora

1 Bapuant

1) MuBecTop okMIaeT, yTo TUBUACH 1O akuuu B 1-it rox Oyxer pasen 10 py0., Bo 2-i rox - 15
pyo0., B 3-ii - 25 py0., a B mocienyromue roJsl TMBUIeHAb OyayT pacTi Ha 3% B rof. PeiHOUHas
neHa akuumu paBHa 300 pyOneit. CraBka anbrepHaruBHOM noxomHoctd 10%. Cremyer nu
MHBECTOPY KYIUTh aKIUIO?

2) Homuuanbuas crtoumocth oOmuramuu 1000 pyoOneit, craBka kymoHa 12%, KyIoH
BBITUTAYMBaeTcs 2 paza B roA. Jlo morameHus oOmuramuu ocraercs 2,5 roma. Haiitn
CHpaBEIMBYI0 CTOMMOCTh OOJIMTALMU, €CIM JIOXOAHOCTb JI0 TIOTAIIeHUs aHAJIOTHYHBIX
oOnurammii cocrasiger 10%.

3) HomwunanbHast croumocth oOmuranuu 1000 pyOnedi, craBka kymoHa 12%, KymnoH
BBIIJIAYMBAETCS pa3 B TOJl, CPOK JI0 MOTalIeHHs 4 roaa, JOXOJHOCTh A0 moramieHus pasHa 12%.
Haiitu mroparuto obmuramum.
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4) PoiHounasi neHa ooauranuu pasua 950 py6., 10X01HOCTH /10 norameHusi paBHa 11%0.
Jopanus odauranuu paBHa 4,67, BRINYKJIOCTH o0auranuu pasua 26,47. Kakoii 6yner
1eHa o0/ IMramum, ecid TpedyeMasi J0X0AHOCTH /10 nmoramienusi Bbipacter a0 12,5%07

2 BapHMaHT

1) MaBecTop oumaeT, 4To AUBHICH O akiuu B 1-i rog Oyaer pasen 10 py06., Bo 2-i rox - 15
pyo., B 3-ii - 20 py0., a B mocienyromue roJsl TMBUIeHAb OyayT pacTi Ha 5% B rof. PeiHOUHAas
neHa axkuuu paBHa 300 py6neil. CraBka anbrepHatuBHON apoxogHoctu 11%. Cnenyer mm
MHBECTOPY KYIUTh aKIUIO?

2) HomunanpHas ctouMocTh oOmuranuu 1000 pyoOneit, craBka kymoHa 6%, KyImmoH
BbIIJIaunBaeTcs 2 pas3a B roa. Jlo noramenus odnuranuu ocraercs 3 roaa. Halitu cipaBeanuByio
CTOMMOCTH OOJIMTAINH, €CITH JTIOXOAHOCTh J0 MOTANICHUs aHAJOTHYHBIX OOJIHMTraluii COCTaBIsSET
12%.

3) Homwmnambnas crtoumMocTh obOmurammu 1000 pybneit, craBka kymoHa 9%, KymoH
BBITJIAUYMBAETCS pa3 B TOJl, CPOK JI0 MOTamieHus 4 roaa, J0XOAHOCTh A0 norameHus pasHa 10%.
Haiitu msropanuto obnuranuu.

4) PoiHounHast neHa oOmuramuu paBHa 920 py0., MOXOAHOCTH A0 moramieHus pasHa 11%.
HMropammst obnuranuu pasHa 4,12, eimyknocts oOmuranuu paBHa 21,09. Kakoii Oymer mena
obnuramuu, ecinu Tpedyemasi TOXOAHOCTh A0 MOTalleHus CHU3UTCA 10 9,7%?

3 BapuaHT

1) Tlo akumu ObLT BBIIUIAYCH AMBUICHI B pasmepe 25 py0. MHBecTop oXHIaet, 4To BO BCe
HoCJeyIoIue robl TMBUACHIbI OynyT pactu Ha 5% B ron. PoiHOuHas 1eHa akuuu paBHa 370
pyoueit. CtaBka ansTepHaTUBHOM oxoaHocTH 12%. Caenyer 11 UHBECTOPY KYIUTh aKLHIO?

2) HomunanbHas croumocts obmuranuu 1000 pyOneit, craBka kymoHa 8%, KymnoH
BhITUTauMBaeTca 2 paza B roa. Jlo moramenus oOmuramuu ocraercs 2,5 roma. Haiitu
CHPAaBEUIMBYI0 CTOMMOCTh OOJIMTallUU, €CIM JOXOAHOCTb JIO TIOTAlleHHs aHaJIOTWYHbIX
obnuranuii cocrasuseT 10%.

3) HomunanpHas croumocth obOmuranuu 1000 py6rneit, craBka kymona 10%, KymoH
BBIIJIAYMBAETCS pa3 B Iofl, CPOK JO IMOTalleHus 5 JeT, JOXOJHOCTh J0 MorameHus paBHa §%.
Haiitu mropanuro obauranuu.

4) PpiHouHas 1meHa oOmurammu paBHa 1100 pyO., AOXOAHOCTH n0 ToramieHusi paBHa 9%.
Hropanus obnuranuu paBHa 5,78, BbIMykiocTh obnuramuu paBHa 39,18. Kakoif Oynmer nena
obmuraruu, eciiv Tpedyemasi JOXOAHOCTh JI0 moramieHus Beipactet 10 10,2%?

TunoBbie OlIEHOYHBbIE MATEPHAJIBI 110 TeMe 3
Bomnpocs! 1151 MpoBeaeHNnsI YCTHOTO ONpoca:

Yro Takoe MpOou3BOAHBIN (PHHAHCOBBIA HHCTPYMEHT?

UYro Takoe apOuTpax Ha PUHAHCOBBIX PHIHKAX?

KakoBbI OCHOBHBIE XapaKTEPUCTUKU (PBIOYEPCHOTO KOHTPAKTa?

Kak naliTu cipaBe/uivBYI0 (DbIOUEPCHYIO LIEHY M YTO MOXKHO C/I€JaTh, €clu (pakTHUecKast
€Ha OTVINYaeTcs OT CIIpaBelIMBON?

YT0 Takoe mapuTeT MPOLEHTHBIX CTABOK?

Kak u 17151 yero ocymecTBiIsieTcst XeIKUPOBaHUE C TOMOIIBIO (DBI0YEPCOB?
Jlath K1accuUKAIMIO OMIIMOHOB.

IIepedunciuTh OCHOBHBIE XapaKTEPUCTUKH OILMOHA.

Yrto Takoe mpeMus ONIMOHA U U3 YEr0 OHA CKJIA/IBIBAETCA?.

0.  KaxoBbI BepxHSS M HUKHSSL TPAHULIBI IPEMUU OIIIMOHOB YT U KOJLT?.

1.  Yto Takoe mapuTeT €BPONEHCKUX OIMIIMOHOB KOJUI U ITyT?

12. Ilepeuncnuth napaMeTpbl OMHOMHAIBLHONW MOAEIH OLIEHKHU IPEMUH OMIIMOHA.
Ilepeuncaute mapamerpsl Mozenu biaska-I1loymn3a oneHKr IpeMun ONIIMOHA.

RBRooo~NoOR N E
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TecToBbI€ 3aaHUA

3AJIAHUE Ne 1 ( - BeiOepuTe OJMH BapUaHT OTBETA)
K npousBoHbIM (pHHAHCOBBIM HHCTPYMEHTAM HE OTHOCUTCS:

BAPUAHTHBI OTBETOB:
1) oniyon aMUTEHTA
3) ¢prouepcHsIii JOroBOp

2) dopBapaHbIiA 1OTOBOP
4) cBOI-OTOBOP

3AJIAHHUE Ne 2 ( - BeiOepuTe OMH BapHaHT OTBETA)
Y4YacTHUK pBIHKA 3aKIIOYMI (PBIOYEPCHBIM KOHTPAKT Ha MOKYNKY akuuu. llena akmum
ylnaja i y4aCTHUK X04eT 3apuKcupoBaTh yObITOK. Ero neiicteus:

BAPUAHTHBI OTBETOB:

1) 3akmounth eme oauH (HBIOYCPCHBIN
KOHTPAKT Ha TIOKYIIKY aKIIUU
3) JXmarp pgaTtel MOCTaBKWU:
KOHTPAKT HEBO3MOXKHO

pacTopruyTh

2) Ilponate mpuHamISKaAmMUk emMy (brYepc
JIPYroMy Y4acTHUKY

4) 3akiounTh eme OoauH  (DBIOYCPCHBIN
KOHTPAKT Ha IPOJAXKy aKITUU

3AJAHUE Ne 3 ( - BeiOeprTe OIMH BApUAHT OTBETA)
Y4YacTHHK pBIHKA 3aKIIOUMI (PHIOYEPCHBIM KOHTPAKT HA TMOKYNKY akmud. llena axunuun
BBIPOCJIA U YYaCTHUK XOUYET 3aMKCUPOBATh NpUOBLIb. Ero neicreusi:

BAPUAHTHBI OTBETOB:

1) 3axmouuts eme OAMH (DbHOYEPCHBIN
KOHTPAKT Ha TOKYIIKY aKIIUU
3) JKmare pgaTtel MOCTaBKHU:
KOHTPAKT HEBO3MOXKHO

pacTopruyTh

2) Ipoxare mpuHAICKAIMA eMy (brOYepC
JIPYroMy Y4acTHUKY

4) 3aknrouuTh eme OAUH  (PhIOYEPCHBIIM
KOHTPAKT Ha IPOJAXKy aKITUU

3AJJAHUE Ne 4 ( - BoiOeprTe OIUH BApHAHT OTBETA)
Y4YacTHHK pBIHKA 3aKIIOYIT (BIOYEPCHBIM KOHTPAKT Ha MpoAaxy akmuu. lleHa axmum
ymalna ¥ Y9aCTHHK X04eT 3a(UuKCcHpoBaTh NpuObLIb. Ero neiictus:

BAPUAHTbBI OTBETOB:

1) 3akmrouuTh eme OAWH  (PbIOYEPCHBIH
KOHTPAKT Ha TIOKYTIKY aKIIUU
3) JXmarp pgaTtel IMOCTaBKWU:
KOHTPaKT HEBO3MOKHO

pacTopruyTh

2) Ilpoxate mpuHamIexKamMii eMy ¢brodepc
JIPYroMy y4acTHHUKY

4) 3akmouuTh eme OAMH  (PhIOYEPCHBIH
KOHTPAKT Ha MPOJIaXKy aKIIHH

3AJJAHMUE Ne 5 ( - BeIOepUTE OAIMH BapUAHT OTBETA)
Y4YacTHUK pBIHKA 3aKIIOUYMI (BIOYEPCHBIM KOHTPAaKT Ha HpoAaxy akuuu. LleHa axiuu
BBIPOCJIA U YYACTHUK X0UeT 3apUKCUpOBaTh yObITOK. Ero nefictaus:

BAPUAHTbBI OTBETOB:

1) 3akmrouuTh emie OAWH  (PbIOYEPCHBIH
KOHTPAKT Ha TIOKYIIKY aKIIHU
3) Xnate gaThl MOCTaBKH:
KOHTPaKT HEBO3MOKHO

pacTopruyTh

2) Ilpoxate mpuHamIexammii eMy ¢brodepc
JIPYroMy y9aCTHHKY

4) 3akaouuTh eme OAWH  (BIOYEPCHBIN
KOHTPAKT Ha TIPO/IaXy aKIHH

3AJTAHUE Ne 6 ( - BoIOCpHTE OTUH BapUaHT OTBETA)
ba3ucHbIM aKTHBOM MPOU3BOAHOTO (PMHAHCOBOI'O MHCTPYMEHTA HE MOXKET ObITh: !

BAPUAHTbBI OTBETOB:

1) Temneparypa Bo3ayxa U armocgepHoe
JaBJICHUE, W3MEpPEHHbIE HAa KOHKPETHOU
METCOCTaHIIUN

3) HMunukatuBHas  B3BEIIEHHAs  CTaBKa
OHOAHEBHBIX pyOIeBbIX KpEIUTOB

2) IMannagmit

4) NuBecturnmonnsiii maii [IN® "Coepbdank -
®onn akmuit «JloOperas Hukurmay"
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(RUONIA)

3AJIAHHUE Ne 7 ( - BeiOepuTe OMH BapHaHT OTBETA)

[Tpon3BoHBIE (GPUHAHCOBBIE HHCTPYMEHTBI MOTYT UCIIOIB30BAThCS JUIS:
BAPUAHTBI OTBETOB:
1) CoBepiieHus: CIEKYIATUBHBIX CAECIIOK 2) XemKupoBaHUs
3) CoBepiieHHst apOUTPAKHBIX CIEIIOK 4) Bcero nepedncieHHOro

3AJIAHUE Ne 8 ( - BeiOepuTe OJIMH BapUaHT OTBETA)
KonTanro - 310 cuTyanus Ha pbIHKE, KOTJa!

BAPUAHTHBI OTBETOB:
1) ®provepcHas 1eHa BhIIIE CIIOT-IICHBI 2) ®provepcHas 1eHa HIDKE CITOT-TICHBI
3) ®broyepcHas 1ieHa paBHA CIOT-1IEHE 4) @brouepcHass LI€HA M3MEHSETCS PE3KUM

CKa4KOM

3AJTAHUE Ne 9 ( - BeiOepHTE OIUH BapUAHT OTBETA)
bakBopanus - 3To cUTyalus Ha pelHKE, KOTaa:

BAPUAHTbBI OTBETOB:
1) ®brouepcHast 1ieHa BbIIIE CIIOT-1IEHBI 2) ®brouepcHas 11eHa HUXKE CIIOT-1[EHbI
3) ®broyepcHas 1ieHa paBHa CIOT-1IEHE 4) @brouepcHas Li€HA M3MEHSETCS PE3KUM

CKa4KOM

3BAJJAHUE Ne 10 ( - BeiOepuTe 0IMH BapUAHT OTBETA)

basucubiM akTHBOM (blouepca sBisieTcs LIeHHas Oymara, IPUHOCSIIAs HETpEepbIBHBIM
noxoxa mo craBke 0. Ilycts Oe3puckoBas ctaBka paBHa I. Eciu d < r, To cieayer 0xuaaTh
CUTYaIIUIO:
BAPUAHTHBI OTBETOB:
1) BakBopmanmst 2) Konranro
3) PamenctBo (prouepcHol 1eHsl U cnoT- 4) HemoctaTouHo maHHBIX
LICHbI

3AJJAHUE Ne 11 ( - BeiOepuTe OJJMH BAPHAHT OTBETA)

bazucHpiM akTMBOM (brouepca sBISETCS IEHHas Oymara, HpUHOCALIas HENpepbIBHbIHN
noxon mo craBke d. Ilycts GespuckoBast craBka paBHa . Ecim d > r, To ciexyer oxumaTh
CUTYAlHIO:
BAPUAHTBI OTBETOB:
1) bakBopaanus 2) Konraunro
3) PaBeHcTBO (plouepcHON 1ieHBI U cnoT- 4) HegoctaTouHO naHHBIX
LICHBI

3AJJAHUE Ne 12 ( - BeiOepuTe OIMH BAPUAHT OTBETA)

bazucHbiM akTHBOM (hbrouepca sBISETCS TOBap, TPeOYyIOMMI HENpepbIBHBIX 3aTpaT Mo
ctaBke Z. [Iycth Oe3puckoBas ctaBka paBHa . Eciiu Z > I, To cienyeT 0kKu1aTh CUTYaIUIO:
BAPUAHTBI OTBETOB:
1) bakBopaanus 2) Konranro
3) PaBenctBOo (brouepcHOil neHbl U cnoT- 4) HemoctaToyHO AaHHBIX
LICHBI

3AJTAHUE Ne 13 ( - BeiOepuTe 0MH BapUaHT OTBETA)

ba3zucHbIM akTHBOM (prouepca sIBISIETCS TOBap, TPEOYIOUIMI HEmpephIBHBIX 3aTpaT Mo
craBke Z. [TycTtb Ge3puckoBas craBka paBHa I. Ecnu Z <1, To ciexyeT 0KHu1aTh CUTYaIHUIO:
BAPUAHTHBI OTBETOB:
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1) BaxBopmammst 2) Konrtanro
3) PaBenctBo ¢rnrouepcHON TieHBI W cnoT- 4) HegoctaToyHOo maHHBIX

LIEHDI

3AJIAHHUE Ne 14 ( - BeiOepuTe OIMH BAPHAHT OTBETA)
Ha pucynke wu3o0paxkeHa 3aBHCUMOCTh ()MHAHCOBOTO pe3yibTaTa OJHOM M3 CTOPOH
CPOYHOT0 KOHTPAKTA OT IIEHbI 0a3MCHOTO aKTHUBA. YKa3aTbh, KTO MOJYYHT JAHHBIA PE3YJIbTaT.

BAPUAHTbBI OTBETOB:
1) IIponaser kouI-oNIMOHA 2) [loxynarenb KOJUI-ONIMOHA
3) [Iponasen myT-onuuoHa 4) IToxynarenp MyT-ONINOHA

3BAJTAHUE Ne 15 ( - BeiOepuTe 0OIMH BapUAHT OTBETA)
Ha pucynke wn3o0pakeHa 3aBUCUMOCTh (DPMHAHCOBOIO pe3yibTaTa OJHOW W3 CTOPOH
CPOYHOTO KOHTPAKTA OT LIEHBI 0a3MCHOTO aKTHUBA. YKa3aTh, KTO MOJYYHUT JaHHBIA PE3yNIbTaT:

BAPUAHTHBI OTBETOB:
1) Ilponasen KoI-ONIIMOHA 2) Ilokynarenb KOJI-OMIIMOHA
3) Ilpoxasen myT-omnioHa 4) Tlokymnartenb MyT-OMIIHOHA

3AJTAHUE Ne 16 ( - BeiOepuTe 0MH BapUaHT OTBETA)
Ha pucynke wn3o0pakeHa 3aBUCUMOCTb (PMHAHCOBOIO pe3yibTaTa OJHOW H3 CTOPOH
CPOYHOT'0 KOHTPAKTA OT LI€HBI Oa3MCHOT0 aKTHUBA. YKa3aTbh, KTO NOJYUYUT JAHHBIA pe3yNIbTaT:
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BAPUAHTbBI OTBETOB:
1) [Iponaser KOJLI-OMIIMOHA 2) Ilokymnarens KOUI-OMIIMOHA
3) [Ipomagerr myT-onmuoHa 4) Iokynareip MyT-OMIIAOHA

3BAJJAHUE Ne 17 ( - BeiOepuTe OIMH BapUAHT OTBETA)
Ha pucynke wn3o0paxkeHa 3aBUCUMOCTh (PMHAHCOBOIO pe3yibTaTa OJHOW H3 CTOPOH
CPOYHOTO KOHTPAKTA OT LIEHBI 0a3MCHOTO aKTHUBA. YKa3aTh, KTO MOMYYHUT JAHHBIA PE3yNbTaT:

BAPUAHTHBI OTBETOB:
1) ITpoxaser KOMT-OMIIOHA 2) [Nokymarens KOMI-OMNIIMOHA
3) [IponaBer myT-omiroHa 4) Ilokymnarens MyT-ONIIMOHA

3AJJAHUE Ne 18 ( - BoIOepyTEe OMH BAPUAHT OTBETA)
CUHTETHYECKUH JUIMHHBIN KOJUI-OMIIUOH - 3TO!

BAPUAHTbBI OTBETOB:

1) Mokynka akTHBa U MOKYyNKa myT-oniuona  2) Ilpomaka akTHBa © TOKYIMKa KOJUI-
OII[MOHA

3) Ilponaxa akTuBa U mpoaaxa myt-omiuona 4) Ilokynmka akTHBa H TNpoAaxa KOJI-
OII[MOHA

3AJJAHUE Ne 19 ( - BeiOepuTe 0OIMH BapUAHT OTBETA)
CuHTEeTHYEeCKUI KOPOTKHUM MyT-OIIMOH - 3TO:!

BAPUAHTbBI OTBETOB:

1) [Mokynka akTHBa ¥ MOKyNKa myT-oniuona  2) Ilpomaka akTMBa © TMOKyNKa KOJUI-
OMIIMOHA

3) [Ipoxaxa akTuBa U mpoxaxa myr-onuuona 4) Ilokynmka akTHBa H TNpoAa)xa KOJUI-
OMIIMOHA
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3AJTAHUE Ne 20 ( - BeiOepuTe OMH BapUAHT OTBETA)
K Bugam cBOIOB HE OTHOCSTCA:

BAPUAHTbBI OTBETOB:

1) [IporieHTHBII cBOII 2) BantoTHBI# cBOMI

3) JedonTHbII KpeAUTHBINA CBOII 4) CBON-KOHTPAaKT MOXET OBITh JIOOBIM H3

HepEYNCICHHBIX

Kiroun:
1 2 3 4 5 6 7 8 9 10
1 4 4 1 1 4 4 1 2 2
1 12 13 14 15 16 17 18 19 20
1 2 2 2 1 4 3 1 4 4

KonTtpoJabnasi paéora

1 Bapuant

1) C 06a3ucHBIM aKTHBOM HE CBSI3aHbI HM PAcXO/bl, HU MOJyYeHHE J0X0Aa. PhiHOYHas IcHA
6asucHoro aktuBa 220 py6. Ha cpouHOoM pbIHKE €CTh BO3MOXKHOCTH 3aKIIOUUThH (PHIOUYEPCHBIN
KOHTPAKT 1O IieHe 225 py0. ¢ moctaBkoil yepe3 65 nueit. be3puckoBas craBka 7% TrONOBBIX.
Bo3moxen yn apoutpax? Eciu 1a, mepeunciuTh AeHCTBHs apOuTpa)xkepa U HATH ero mpuobLIb.
2) Cnor-kypc EUR/RUB pasen 75,3322. Be3puckoBasi ctaBka Jisi cyMM B pyOisix paBaa 9%,
Oe3pucKkoBasi CTaBKa Ui CyMM B eBpo paBHa 5%. lMeeTcs BO3MOXKHOCTH 3aKJIFOYHTH
dbopBapaHbIl KOHTpakT ¢ (opBapaHOU IeHOW 75,9575 pyO. ¢ mocraBkod uepe3 45 mHEH.
Bo3moxen nu apoutpaxk? Eciu fa, nepeducianTh qeicTBUs apOuTpaxepa U HAWTH ero mpuObLIh
(B pacuere Ha kaxbie 3auaTeie 1000 eBpo min 75332,2 pyo.).

3) Cnor-uiena akuuu 175 py6., 6e3puckopas craBka 8%. Ha cpoyHOM phIHKE €CTh BO3MOKHOCTh
3aKJTF0YaTh OIMIIMOHHBIE JOTOBOPHI KOJUI U MyT ¢ 1eHoi ucnomHeHus 180 py0. u co cpokom 10
ucnionuenus 37 aueit. Ilpemus omumona kot paBHa 50 py6., mpemus omnmuoHa nyT paBHa 50
py6. Bosmoxen nu apOutpax? Ecnu na, nmepeuncnuTh AeMcTBUsS apOUTpakepa U HaWTH €ro
IpUOBLIb.

2 BapuaHT

1) C 6a3ucHBIM aKTHBOM HE CBsI3aHbl HU PacXo/bl, HU MOJy4YeHHE 0XoJa. PhIHOYHAs IieHa
6asucHoro aktuBa 335 py0. Ha cpodyHOM phIHKE €CTh BO3MOXKHOCTH 3aKIIOYUThH (PHIOYEPCHBIN
KOHTpAaKT 1o neHe 337 py0. ¢ nmoctaBkoil uepe3 39 nueil. bespuckopas craBka 12% romoBbIX.
Bosmoxxen nu apoutpax? Ecnu na, nepeuncnuthb AecTBUs apOUTpaxkepa U HaAWTH €ro NpruoObLIb
2) Cnot-kypc EUR/RUB pasen 78,4546. BespuckoBasi cTaBka Ui CyMM B pyouisix paBHa 9%,
Oe3puckoBasi CTaBKa JUii CyMM B eBpo paBHa 1%. HmMeercss BO3MOXXHOCTh 3aKJIFOUUTH
(dopBapAHbII KOHTpPakT ¢ ¢GopBapaHbIM KypcoM 79,3298 py0. ¢ mocraBkoil uepe3 99 nnei.
Bosmoxen nu apOutpax? Eciau aa, mepedncinuth 1eHCTBUS apOUTpakepa U HalTH ero npuObLIb
(B pacuete Ha kaxsie 3ansThie 1000 eBpo mnu 78454,6 pyo.).

3) Cnot-tiena akmuu 320 py0., 6e3puckoBas craBka 8%. Ha cpouHOM phIHKE €CTh BO3MOXKHOCTh
3aKJI0YaTh OMIIMOHHBIE JOTOBOPHI KOJUI M MYT C 1eHOH ucnoiHeHus 320 pyod. U co cpokoM 0
ucnionaenust 89 mueit. [lpemust ommrona kot paBHa 57 pyO., IpeMus ONIMOHA MYT paBHA 55
py0. Bosmoxken nu apOutpax? Ecnu na, nmepeuuciauTh ASWCTBUS apOUTpakepa M HAWTH €ro
pUOBLIb.

3 BapuaHT

1) C 6a3ucHBIM aKTHBOM HE CBsI3aHBl HU Pacxo/bl, HU MOJy4YEHHE 0Xoja. PhIHOYHAsA IieHa
6asucHoro aktuBa 412,15 py06. Ha cpouHOM pBIHKE €CTh BO3MOYKHOCTH 3aKJIIOUUTH (ProuepCHbII
KOHTpAaKT 1o nene 416,45 py0. ¢ nocraBkoii yepe3 83 mus. bespuckoBas craBka §% roaoBbIX.
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Bosmoxen mm apoutpax? Eciau 1a, mepeduncnnTs ASHCTBUS apOUTpakepa M HANTH €ro MPUObLIb.
2) Cnot-kypc EUR/RUB pasen 77,1576. be3puckoBasi cTaBka Jjisi CyMM B pyoOssix paBHa 8%,
Oe3pucKoBasi CTaBKa JJii CyMM B eBpo paBHa 3%. Ha cpouHoM pBIHKE €CThb BO3MOXXHOCTH
3aKTIOUUTh (hrodepcHbIl KoHTpakT Ha 1000 eBpo mo mene 77750,5 pyd. ¢ mocraBkoii uepe3 56
nHer. Bosmoxken nu apOutpax? Ecnu ga, mepedncinuTh NEHCTBUS apOWTpakepa U HAWTH €ro
IpUOBLIb.

3) Cnor-uiena akuuu 100 py6., 6e3puckoBas craBka 7%. Ha cpoyHOM phIHKE €CTh BOZMOKHOCTh
3aKJI0YaTh OMIIMOHHBIE JOTOBOPHI KOJUT M MYT C 1eHoi ucnonHenus 110 py0d. u co cpokom a0
ucnioniHeHus 45 nHer. Ilpemus onmmona koym paBHa 30 pyO., mpemMus OINIMOHA IMYT paBHA 35
py0. Bosmoxken ymm apOutpax? Ecnu ma, mepeurciuTh AEHCTBUS apOUTpakepa WU HAUTH €ro
MPUOBLITE.

Tunosble OlleHOYHbIE MaTepHaJIbI 10 TeMe 4
Bonpocs! /151 IpoBe/ieHHsl YCTHOTO ONpoca
1 [lepeuncnuTh BEpOSTHOCTHBIE XapAKTEPUCTUKHU IICHHBIX Oymar.
2 UYro Takoe nuBepcuduKaIs’?
3 Kak ¢popmynupyetcs 3aga4da BpiOOpa onTuManbHOro noprdens no Mapkosuiry?
4. Kak dhopmynupyercs 3agaga BbiOOpa onTUMaabHOro noprdens no Toouny?
5. Uro Takoe gomyctuMoe 1 3(HeKTUBHOE MHOXKECTBA MopTdeneii?
6 Kakue nepeMeHHbIE BXOIAT B MOJICIIb [ICHOOOPa30BaHuUs KamuTaabHbIX akTuBOB (CAPM)?
7 Jaiite untepnperanuio Ko3hUIUEHTY «OeTay.

TecToBBIE 3a7aHUA

3AJTAHUE Ne 1 ( - BeiOepuTe OIUH BapUAHT OTBETA)

3aKoH eMHOM 1IeHbI (POPMYIUPYETCS CIEIYIOIIUM 00pazoM:
BAPUAHTBI OTBETOB:
1) ppIHOYHBIC LICHBI HA OJIMH U TOT )K€ aKTHB 2) PBIHOYHBIC II€HbI Ha pa3HbIC AKTHUBHI B
B OAMH M TOT K€ MOMEHT BPEMEHU OIMH U TOT K€ MOMEHT BPEMEHH OJIMHAKOBBI
O/IMHAKOBBI Ha BCEX PhIHKAX Ha BCEX pbIHKaX
3) pHIHOYHBIC IIEHBI HA OJIMH W TOT K€ aKTHB 4) pPBIHOYHBIE IIEHbI Ha pa3HbIE AKTUBHI B
B pa3Hble MOMEHTHl BPEMEHHU OJIMHAKOBBI Ha pa3Hble MOMEHTHl BPEMEHHM OJMHAKOBBI Ha
BCEX PBIHKaX BCEX PBIHKaX

3AJJAHUE Ne 2 ( - BeIOepHTE OAMH BapUAHT OTBETA)

Ecnu Texymasi 1eHa MOJHOCTBIO OTpakaeT MH(OpPMAIUI0 O IEHaX B IPOILIOM, HO HE
OTpa’kaeT BCIO OOLIEOCTYNHYIO M HHcaiJiepckylo HHpopMaiuio, T0 3((EeKTUBHOCTh pBIHKA
ABJISIETCS:

BAPUAHTBI OTBETOB:
1) CnaGoit 2) Cpenneit
3) CunbHol 4) Hynesoit

3AJTAHUE Ne 3 ( - BeiOepuTe OMUH BapUAHT OTBETA)
Ecnu Tekyiast 11eHa MoJIHOCTRIO OTpakaeT J100yro 00IIeJOCTYTHYI0 HH(pOpMaIuio, HO He
OTpakaeT MHCanaepCcKyto nHpopmalnio, To 3GHEKTUBHOCTH PHIHKA SIBISETCS:
BAPUAHTBI OTBETOB:
1) Craboit 2) Cpenneit
3) CunbHolt 4) HyneBoit

3AJJAHUE Ne 4 ( - BeiOepuTe OIUH BapUAHT OTBETA)
Jl1s moCTpoeHus: ONTUMANIbHOTO OPTQens eHHBIX OyMar o MapKkoBHIly HEO0X0AUMO!
BAPUAHTHBI OTBETOB:

1) MuHUMU3UPOBATH Jaucriepcro  2) MakCMMU3HPOBATH JI0XOAHOCTh TOPTdEs
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JIOXOTHOCTH TTOPTQEIst IPU OTPAHUUCHHUAX Ha

JOXOJJHOCTb MOPTQes

3) MuHUMH3HPOBATH aucrepcuro  4) MakcuMH3HPOBATh JOXOAHOCTH HOPTQhEIIs

JOXOJTHOCTH MOPTQes Opd  OrpaHUYEHHUSX  HA  JIUCTIEPCHIO
JOXOHOCTH MOPThes

3AJIAHUE Ne 5 ( - BeiOepuTe OMH BapHaHT OTBETA)
3aBucaT aM 00m@as CTPyKTypa omTuManbHOro mnoprdens ToOwHa W CTPYKTypa ero
PHCKOBO# 4YacTH OT CKJIOHHOCTH WHBECTOPA K PUCKY?

BAPUAHTHBI OTBETOB:

1) He 3aBucst 2) 3aBucsT

3) OOmias cTpykTypa 3aBHUCUT, CTpykTypa 4) OOImas CTpyKTypa HE 3aBHCHUT, CTPYKTypa
PHCKOBOI1 YacTH HE 3aBHCUT PHCKOBOI1 YacTH HE 3aBHCUT

3AJIAHUE Ne 6 ( - BeiOepuTe OJMH BapUaHT OTBETA)
Koadduiuent «bera» neHHoi Oymaru sBIsieTcs: Mepoii:

BAPUAHTHBI OTBETOB:
1) Hecucremaruyeckoro pucka 2) CucreMaTH4eCKOro prcKa
3) OGmiero pucka 4) BantoTHOTO pHCcKa

3AJAHUE Ne 7 ( - BoiOeprTEe OMUH BApHAHT OTBETA)
Croumocts noj puckom (VaR) — ato:

BAPUAHTbBI OTBETOB:

1) MakcumanbpHass BO3MOXKHas BenuuumHa 2) KBantune pacrnpezeneHusi  yOBITKOB,
yOBITKOB COOTBETCTBYIOIIUMN 3aJaHHOU BEPOSITHOCTH

3) ducnepcust yObITKOB 4) Cpennee KBaJpaTHUYECKOE OTKJIOHEHHE

yOBITKOB

3AJJAHUE Ne 8 ( - BoiOepHTE OIUH BapUAHT OTBETA)

HoGenesckuit naypear, cpopMyInpoBaBUIMii runoresy 3 peKTuBHOTO phIHKA, - ITO:
BAPUAHTHBI OTBETOB:
1) FOmxun dama 2) 'appu MapkoBuig
3) Hxeitmc Tobun 4) Maiipon loyn3

3AJJAHUE Ne 9 ( - BeIOepHTE OAMH BapUaAHT OTBETA)

HobGeneBckuii naypear, sIBISIOIINIICS OCHOBOIIOJIOXHUKOM MOPTQHETHHOM TEOPHH, - ITO:
BAPUAHTBI OTBETOB:
1) FOmxun dama 2) I'appu MapxkoBui
3) ITon CamyaibCcoH 4) Maiipon [lloym3

3AJJAHUE Ne 10 ( - BeiOepuTe OIMH BapUAHT OTBETA)
HoOGeneBckuii naypeat, SBISIOMIMNACA aBTOPOM MOJETH 1I€HOOOpA30BaHMS KalUTaJIbHBIX
aKTHBOB, - 3TO:

BAPUAHTbBI OTBETOB:

1) FOmxun dama 2) I'appu MapkoBuig

3) [Ton Camyanbcon 4) Yunbsam lapn

Karoun:
1 2 3 4 5 6 7 8 9 10
1 1 2 1 3 2 2 1 2 4

KonTpoabnas padora
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1 BapuanT

1) IepBbIii HHBECTOP JKENACT MOJXYYUTh JOXOAHOCTh He MeHblne 10%, a BTOpoil — HE MEHbIIE
15%. B mnoprdens morytr ObITh BKJIIOUEHBI 4 Buaa akmui. VX A0XOMHOCTH — ciydaiiHbIE
BEJINYMHBI C MATEMATHUYECKUMHU OXKHJIAHHSIMHU ;

AFLT GAZP SBER YNDX
0,07 0,09 0,14 0,16
Y KOBAapHaIUSIMU!
\Y AFLT GAZP SBER YNDX
AFLT 0,0004 0,00012 0,0004 0,0003
GAZP 0,00012 0,0009 0,00048 0,00045
SBER 0,0004 0,00048 0,0016 0,0016
YNDX 0,0003 0,00045 0,0016 0,0025

Haiitu Beca, ¢ KOTOpPbIMM aKLIMK BOWAYT B TOPT(EIN HHBECTOPOB.

2) Kakumu OynyT noptdenn HHBECTOPOB U3 TIEPBOI 3a/1a4M, €CIH Y HUX HOSBUTCSI BO3MOXKHOCTh
pasMelarh U 3aHUMaTh JEHEXKHbIE CPEACTBA M0f] Oe3pUCKOBYIO cTaBKy 4%? UTO MOXKHO CKa3aTb
0 CTPYKTYp€ PUCKOBOW 4acTH UX noprdemneit?

2 BapHMaHT

1) IlepBblit UHBECTOP JKEJIACT MOJYYHUTh JOXOAHOCTh He MeHbIe 9%, a BTOpOil — HE MEHBIIE
16%. B noprdens moryT ObIThb BKIIOYeHBbI 4 BuIa akiuil. VX goxomHocTH — ciiydaiiHbIe
BEJIMYMHBI C MATEMATHYECKUMHU OXKUJAHUSIMU .

ALRS GMKN LKOH VTBR
0,18 0,11 0,08 0,15
U KOBapUalHsIMU:

\Y ALRS GMKN LKOH VTBR
ALRS 0,0025 0,0006 0,0003 0,001
GMKN 0,0006 0,0009 0,00012 0,0006
LKOH 0,0003 0,00012 0,0004 0,00032
VTBR 0,001 0,0006 0,00032 0,0016

Haiitu Beca, ¢ KOTOpbIMU aKIIUU BOWIYT B HOPT(ENH HHBECTOPOB.

2) Kakumu OynyT nopTdenu HHBECTOPOB U3 MEPBOM 3a1a4M, €CTIU Yy HUX TOSBUTCS BO3MOXHOCTD
pa3Melarh U 3aHUMaTh JICHeKHBIE CPEeICTBA TI0]] O€3pUCKOBYIO CTaBKy 5%? UTO MOXKHO CKa3aTh
0 CTPYKTYpE PUCKOBOI YacTu Ux moprdemneit?

3 BapuaHT

1) TlepBblii WHBECTOP KeJaeT MOJYYUTh JOXOAHOCTh He MeHbiie 11%, a Bropoit — 16%. B
noptdenb MOTYT OBbITh BKIIOYEHBI 4 BuAa akuuid. VX noxomHocTw — ciy4aiiHble BEIMYUHBI C
MaTeMaTH4YeCKUMHU OXKHIaHUSIMU.

AFKS MOEX ROSN SNGS
0,14 0,16 0,1 0,12
Y KOBApHAIMSIMU:
\Y AFKS MOEX ROSN VTBR
AFKS 0,0025 0,0018 0,00045 0,0008
MOEX 0,0018 0,0036 0,00072 0,00096
ROSN 0,00045 0,00072 0,0009 0,00084
SNGS 0,0008 0,00096 0,00084 0,0016

Haiitu Beca, ¢ KOTOPBIMH aKIIUHA BOWIYT B MOPTQETH HHBECTOPOB.

2) Kakumu OynyT noptdeny HHBeCTOPOB U3 MEPBOM 3a/1a4u, €CIH Y HUX MOSBUTCS BO3MOKHOCTh
pa3MenaTh U 3aHUMaTh JIEHEeKHBIE CPEICTBA 0] OE3pHCKOBYIO CTaBKy 6%? UTo MOXHO CKa3arhb

0 CTPYKTYp€ PUCKOBOM yacTu ux noprdenenn?
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Tunosblie OlleHOYHbIE MATEPUAJIBI 110 TeMe 5
Bonpocsl 11 npoBeieHUs1 YCTHOTO OIpoca

[lepeuncnure u oxapakrepusyiite GopMbl ppIHOYHON IPPEKTUBHOCTH.
B 3akmiouaercs moaxos, Ha3bIBaeMbIi (PyHIaMEHTAIBHBIM aHATTU3?

B 3axrouaeTcst moaxoa, Ha3bIBa€MbId TEXHUYECKUM aHAIU30M?
CdhopmynupyiiTe runoresy ciydaiiHOTo OIIy>KIaHUS. .

Onumure coCTaBIsAOIUE BPEMEHHOTO ps/a.

OxapaxTrepusyiite mogenu AR(p), MA(q), ARMA(p, q).

Uto Takoe CTallMOHAPHBIN CIy4alHbIN mponecc?

OxapaxTrepusyiite mogens ARIMA(p, d, g).

Urto Takoe CTOUMOCTD I10JT PUCKOM U KaK €€ pPacCUuTarh?

NGO~ wWNE

KonTpoabnas padora
1 BapuanT
1) B tabnmuiie mpuBeieH psiJl €XKEAHEBHBIX JIOXOJHOCTEH HekoTopoi akuuu. [ToctpouB rpaduku
ACF u PACF, cuemarp mnpeamonokeHus o mapamerpax P u ( mpouecca ARMA(p, q),
MOPOXKAAIOIIET0 MaHHBIM psa. OueHuts napameTpsl moaenu. Chenare mporHo3 Ha 1 JeHb

BIIEpE/I.
t 1 2 3 4 5 6 7 8 9 10
d, % -0,4471 | -0,0111 | 1,1422 | 2,6127 | 2,0078 | 1,1902 | 0,7568 | 0,4025 | -0,1021 | -1,5118
t 11 12 13 14 15 16 17 18 19 20
d, % -2,9738 | -4,0676 | -4,5615 | -5,2915 | -5,5435 | -5,4852 | -4,6426 | -3,9675 | -3,4341 | -3,1646
t 21 22 23 24 25 26 27 28 29 30
d, % -2,0973 | -1,3281 | -0,7847 | -0,9798 | -0,0460 | 0,9816 | 2,8894 | 3,1347 | 3,8056 | 2,6648
t 31 32 33 34 35 36 37 38 39 40
d, % 2,2951 | 2,0056 | 3,0639 | 3,3991 | 3,0014 | 2,5169 | 1,9189 | 1,9735 | 1,0264 | 0,0832
t 41 42 43 44 45 46 47 48 49 50
d, % -1,4452 | -2,1624 | -2,3387 | -1,9779 | -1,7429 | -0,4096 | -0,4728 | -0,7416 | -2,6810 | -2,6085

2) Tekyiiee 3Ha4ueHue 1eHbl Oappens Hedtu mapku Brent cocrasisier 70 nomapoB 3a 6appens.
PaccmarpuBatorcss crnenyromiyde CIeHapud TOBENEHUs IIeHbl Oappens HedTH B TeueHUe
CJIEIYIOIIEro MecsIla:

A1 —3a Mecs1 pocT EHBI cOCTaBUT OT 15 10 25%;

A2 — 3a MecHI1 pOCT IIEHBI COCTABUT OT 5 110 15%;

A3 —3a Mecs1l U3MEHEHHUE LIEHbI He MPEBBICUT 5%;

A4 — 3a Mecs1l CHI)KEHHE IIEHBI COCTAaBUT OT 5 10 15%;

As — 3a MecsII CHIKEHHE 1IEHBI COCTaBUT OT 15 10 25%.

[1a1Th KOMIIAHUH JJaJIM CBOW MTPOTHO3bI, MPEJCTABICHHBIC B TAOIHIIE:

Komnanus [Iporuos
BTE 24 P(A1) > P(A2) > P(A3);
P(As) = P(As);
P(As) <0,1;
P(As3) > 0,25.
Bpoxkepckas kommanus « ATOH» 0,2<P(A2) <0,4;

0,15 < P(A1) <0,35;
0,1 <P(A3)<0,3;
P(A3z) > P(A4) > P(As).

Bpokepckuii 1om «OTKpBITHE» P(A2) > P(A3) > P(A1) > P(As);
0,1 <P(A4) <0,2.

Bbpokepckas komnanus «KUT Ounancy P(Az) > P(A2) > P(As);
P(As) = P(Av);
P(As) <0,1.

Anbpa-bank P(As) > P(A4) > P(As);

P(A2) > P(Ad),
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| | P(A2) <0,15 |
WNHuBecTop nmoBepsieT mporHo3aM O0aHKOB OOJbIlIe, YeM MPOTHO3aM OpoKepckux kommaHui. [Ipu
sToM BiusiHue nporoza BTH 24 Ha urorossiil pe3ynsrar cocrasisieT He MeHee 20% u He Oonee
35%. BnausiHue nporuo3a KOMnaHuM «ATOH» Ha UTOTOBBIN MPOrHO3 cocTaBisieT He 6omnee 10%.
TpeOyeTcst OIIeHUTh BEPOSITHOCTH clieHapueB A1 — As Oyaymieil TUHAMUKH LeHbl Oapperst Hedtu
Mapku Brent u gate nmporHo3 ero 4MciIeHHOrO 3Ha4eHMs (HAWTH MaTeMaTU4YeCcKoe OXKUIAHUE U
JUCTIEPCHIO), MICXO/ISI U3 UMEIOIIEHCS TTOPSAKOBOM HH(pOpMAaLIUK.

2 BapHMaHT

1) B tabamuie mpuBeieH psijl €KEAHEBHBIX JIOXOJHOCTEH HekoTopol akuuu. [ToctpouB rpaduku
ACF u PACF, cremarp mnpeamoiiokeHus o mapamerpax P u ( mporecca ARMA(p, q),
MOPOXKAAIOIIEr0 JaHHBIM psg. OueHuts napameTpsl mojenu. Crenarb MporHo3 Ha 1 JieHb

BIIEpE/I.
t 1 2 3 4 5 6 7 8 9 10
d, % 2,1658 | 0,7969 | -1,8796 | 3,3976 | 2,8667 | 0,2657 | -3,8406 | -2,3835 | 0,5842 | 3,3048
t 11 12 13 14 15 16 17 18 19 20
d, % 1,3062 | 1,7908 | 1,9885 | -1,0668 | -2,9375 | -3,2059 | -6,1768 | -4,0722 | -3,0886 | -3,0168
t 21 22 23 24 25 26 27 28 29 30
d, % -0,6332 | -1,8023 | 2,9349 | 53559 | 3,8341 | 6,2108 | 4,0819 | 4,9307 | 5,1341 | 1,1128
t 31 32 33 34 35 36 37 38 39 40
d, % 0,4813 | -0,8727 | 2,6034 | 3,7315 | 4,0189 | 0,8654 | -2,2212 | -9,7735 | -8,3253 | -9,3651
t 41 42 43 44 45 46 47 48 49 50
d, % -9,8518 | -3,8376 | -4,2568 | -3,2197 | -1,8531 | -3,6669 | -2,0646 | 0,9174 | 2,7101 | 0,5600

2) Tekymiee 3nauenue unaekca PTC cocrasnser 1600.

PaccmarpuBatorcs cienyromue ciieHapuu noseaeHus uuaexkca PTC B TedeHue cieqyromero
MecsIa:

Al — 3a Mec411 pocT UHAEKCA COCTaBUT OT 15 10 25%;

A2 —3a mMecsI1l poCT HHACKCA COCTaBUT OT S5 10 15%;

A3 — 3a Mecs1] UI3BMEHEHUE NHIEKCa HE NMPEBBICUT 5%;

A4 — 3a MecsIl CHIDKEHHE MHIEKCA COCTABUT OT 5 10 15%:;

A5 — 3a MecsIl CHI)KEHHE MHJIEKca COCTaBUT OT 15 10 25%.

[1aTh KOMIIAHUH JJaJIM CBOU MPOTHO3bI, MPE/ICTABJICHHBIC B TAOIHUIIE:

Komnanus [Iporuos

BTE 24 P(A1) > P(A2) > P(A3) > P(A4) > P(A5);
P(Al) <0,4;
P (A5) >0,1.

AtoH P(A2) > P(A3) > P(Al) > P(Ad) > P(Ab);
P(A3) > 0,3.

Bbpokepckuii oM «OTKpbITHE) P(A3) > P(A2) > P(A4).
P(Al) = P(A5);
P(A5)<0,1

KUT dunanc P(Al) > P(A2) > P(A3);
P(A3) > 0,25.

Anbda-bank P(A3) > P(A2) > P(Al);
P(A5) = P(A4);
P(A5) < 0,15.

HuBecrop nosepsier mporHo3am Aubda-banka Oonbiie, yem npornoszam BTh 24, a npornozam
BTb 24 — Oomnblie, ueM MporHo3aM BceX OCTalbHbIX Komnanuid.Ilporno3 xommanmu «KUT
®uHaHC)» MOBIUSET Ha UTOTOBYIO OLIEHKY He Oonee, yeM Ha 10%. [IporHo3sl koMnaHuu «ATOH»
BBI3BIBAIOT OOJIbINIEE TOBEpHE, YeM MporHo3bl b/ «OTKpbITHEY.

Tpebyercs oneHUTH BeposTHOCTHU clieHapueB Al — AS Oynymeit aunamuku nHaekca PTC u natp
MPOTHO3 €r0 YUCIEHHOTO 3HAYSHM s, UCXO/I U3 UMeroLeiics nHpopMauu.
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3 BapuaHT

1) B tabnuie mpuBeieH psijl €KEAHEBHBIX JTOXOJHOCTEH HekoTopoi akuuu. [ToctpouB rpaduku
ACF u PACF, cremarp mnpeamoiokeHus o mapamerpax P u ( mporecca ARMA(p, q),
MOPOXKAAIOIIEr0 JaHHBIM psg. Ouenutbs napameTpbl moaenu. Crenarb mporHo3 Ha 1 JeHb

BIIEpE/I.
t 1 2 3 4 5 6 7 8 9 10
d, % 4,1164 1,9481 -3,5811 -3,0633 -3,3653 -1,9734 -2,2518 0,1767 -1,6537 1,0595
t 11 12 13 14 15 16 17 18 19 20
d, % 1,1428 1,7245 3,2824 -0,8988 2,4086 0,4176 -1,1941 -2,5391 -0,56937 4,1286
t 21 22 23 24 25 26 27 28 29 30
d, % 3,4336 4,7680 1,0576 1,2604 2,9675 3,0839 4,7097 49211 4,5863 3,5503
t 31 32 33 34 35 36 37 38 39 40
d, % 4,6669 6,2841 5,5405 2,8242 -0,3418 -0,2221 1,9507 0,9213 2,8725 1,3140
t 41 42 43 44 45 46 47 48 49 50
d, % 1,1365 -4,5478 -6,4264 -8,3216 -1,2546 -4,8560 -1,6755 0,4355 1,4573 1,56277

2) Texymiee 3nauenne kypca USD/RUB cocrasnser 75.

PaccmarpuBatorcs cnenyromue ciieHapuu noseaeHus kypca USD/RUB B TeueHwue ciieayromiero
Mecsua:

A1 —3a mecs11 pocT Kypca cocTaBuT ot 15 10 25%;

A2 —3a mecH1l pocT Kypea cocTaBuT ot 5 110 15%;

A3 —3a mMecsll U3MEHEHHUE Kypca He MPeBhICUT 5%

A4 — 3a MecsI1l CHIKEHUE Kypca COCTaBUT OT 5 10 15%;

AS —3a Mecsll CHIDKEHUE Kypca COCTaBUT OT 15 1o 25%.

[1Th KOMIIAHUH 1aJI CBOU IPOTHO3bI, IPE/ICTABICHHBIE B TAOIHIIE:

Komnanus [Ipornos

BTE 24 P(A2) > P(A3) > P(A4) > P(Al) > P(A5),
P(A2) < 0,5;
P (A5) >0,1.

AtoH P(A2) > P(A4) > P(A5) > P(A2) > P(Al);
P(A3) >0,3.

Bpokepckwii oM «OTKpbITHE) P(A3) > P(A2) > P(Al).
P(A4) > P(A5);
P(A4)<0,2

KUT ®unanc P(Al) > P(A2) > P(A3);
P(A3) > 0,25,

Anbda-bank P(A3) > P(A4) > P(A5);
P(Al) = P(A2);
P(A2) <0,15.

WNuBectop nosepsieT nporuo3am Anbda-banka Mensiue, uem nporso3am BTbh 24, a npornozam
BTbB 24 — menbllle, 4eM OpOrHo3aM BceX OcCTaibHbIX Komnanuil. Ilporno3 xommanum «KUT
duHaHC» MOBIUAET HA UTOTOBYIO OLIEHKY He Ooiee, ueM Ha 25%. [IporHo3sl KoMnaHuu «ATOH
BBI3bIBAIOT TAKOE K€ JI0BEpHE, Kak U MporHo3bl B/ «OTKpbITHEY.

TpeOyetcst onleHUTh BeposiTHOCTH cuieHapueB Al — A5 Oynymieir nuHamuku kypca USD/RUB u
JIaTh MPOTHO3 €T0 YUCIEHHOTO 3HAYEHUSI, UCXOS U3 UMErolIeics nHdopManuu.

5.01eHOYHBIEe MATEPHAJIBI IPOMEKYTOYHO aTTeCTAIIMU MO AUCHUILINHE

5.1. Dk3aMeH BKIIIOYAET B ce0sl MPOBEPKY TEOPETUUECKUX 3HAHM B JOpME YCTHOTO OmMpoca H
MIPOBEPKY MPAKTUYECKUX HABLIKOB PEIICHUS 33]ad B TUChbMEHHOU (opMe.
Bo Bpems sk3amena mpoBepsieTcst 3Tan ocBoeHus: komrereniun YK-1.2, OIIK-1.1, OIIK-

1.2, OIIK-2.3, OIIK-5.2.
Bo Bpemst mpoBepku c(hopMHUPOBAHHOCTH ATara KOMIIETEHIUI OLIEHUBAIOTCS:
— yYMeHHe TIpaMOTHO (GOpPMYIUPOBAaTh OCHOBHBIE OINpEAENeHUus Teopuu (UHAHCOB U
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(MHAHCOBOW MaTeMaTHUKH;

— IIPEICTABIICHUE XO/a U pe3ylbTara peleHus 3a/1a4;

— YMCHHC [€JIaTb BBIBOJAbI HA OCHOBC IOJIYUCHHBIX PC3YJILTATOB.

[IpenonaBarenb OLIEHUBAET YPOBEHB MOJATOTOBICHHOCTH 00YYAIOIIMXCS K 3aHATHUIO 110

CJICAYIOIIUM IIOKA3aTCIIsIM:

— YCTHBIC OTBCTHI HAa BOIIPOCHI NPCIOAABATCIIA 10 TEMC 3aHATHUA,
— MPOBEPKH BBITIOJIHEHUSI KOHTPOJIBHBIX PadoT;
— IO PE3yJIbTaTaM BBIIIOJIHCHUSA TCCTOB
Kpurtepru orieHuBaHHS OMpoca:
— copepxkanue U (HOPMYITHUPOBKH OTBETOB Ha BOIIPOCHI;
— MOJIHOTA ¥ aJICKBaTHOCTh OTBETOB.
Jeranu3zamnusi Oa/uiIoOB M KPUTCPUHM OICHKH TEKYIIEr0 KOHTPOJS YCIEBAEMOCTH
YTBEPKAAOTCS HA 3aCEaHUU Kaeaphl.
5.2. OnleHOYHBbIE MAaTePHAJIbI IPOMEKYTOUYHON aTTecTAllNU

KoMnoHeHT KOMIIEeTeHINH

IIpoMe:Ry TOUHBIIH/KITI0UeBOIH
MHIUKATOP

KpuTepnii onenuBanusi

Penraer 3amaun aHanmm3a
sadpdexrruBroct UT-undpactpykrypsl
MpeINpUSTHS,, OCHOBHBIX OM3HEC-
IPOILIECCOB, OIpeeNIeT CTPATETHI0

1. ITomHOTA M KA4eCTBO
BBINOJIHEHUS 3aJaHUM, TECTOB,
KEMCoB;

2. [TonHoTa M KauecTBO paboTHI U

KOJUIEKTUBHOW Hay4HO-
HCCIIeIOBATENECKON pabOThI I
ITOVCKA ¥ BEIPAOOTKH HOBBIX PEHICHUH

VK-12 JIECTBUYI Ha OCHOBE KPUTHUYECKOTO OTBETOB Ha CEMUHAPCKUX 3aHATHIX;
aHaJn3a MPoOJIEMHBIX CUCTYaluil, 3. ITonHOTa M Ka4eCTBO OTBETOB Ha
HCTIOJIB30BaHMS CUCTEMHOTI'0 MOJIX0a JK3aMeHe.
BrlnonHseT crpaTernyecKuil aHajius3 1. IlonHOTa U Ka4ecTBO
paszBurust UT-undpactpykrypsl BBIIIOJIHEHUS 3alaHUH, TECTOB,
OPEANpUATHS KEHCOoB;
OITK-1.1 2. [NomHOTa U Ka4yecTBO pabOTHI U .
OTBETOB Ha CEMHUHAPCKUX 3aHATHUSAX;
3. [TosHOTa M Kau€CTBO OTBETOB Ha
JK3aMeHe.
Pemaer 3amauu no paszpaboTke 1. ITonHOTa M Ka4eCcTBO
crpareruu pa3sutus UT- BBITIOJIHEHU S 33JJaHUM, TECTOB,
HHPPACTPYKTYPHI NPEANPHUITHIH, KEHICOoB;
yIpaBjsieT peanu3anuen 2. [TonHOTa M KauecTBO PabOTHI U
OIIK-1.2 pa3paboTaHHON cTpaTerueil pa3BUTHs | OTBETOB Ha CEMUHAPCKUX 3aHSITHSX;
UT-uadppacTpyKTyphl IPEAIPUITHS 3. [TosHOTa 1 Kau€CTBO OTBETOB Ha
JK3aMeHe.
OrneHnBaeT KOHKPETHBIE YCIOBHS 1. ITonHOTa M Ka4eCcTBO
MOCTaBJICHHBIX K BBITIOJHEHHIO 33/1a4 M | BBIIIOIHEHUS 3a/IaHHMH, TECTOB,
(hopMHUpyeT MPEUIOKESHNS IO KeHCOoB;
WHHOBAIIMOHHBIM PEIICHUSIM IPH 2. [NonmHOTA M KadecTBO paboTHI U
OIIK-2.3 YIpaBIEHUH MTPOEKTAMH U TPOLIECCAMH | OTBETOB Ha CEMMHAPCKUX 3aHATHSX;
B chepe UKT 3. [TosHOTA M Kau€CTBO OTBETOB Ha
JK3aMeHe.
OcymiecTBisIeT HCCIEJOBaHUS B 1. TlonHOTA M KayecTBO
o6nactu KT nHa ocHOBe BBIIOJIHEHUS 3aJaHMi, TECTOB,
WCTIOJIE30BaHMS OCHOBHBIX IIPUHITUIIOB | KEHCOB;
OIIK-5.2 OpraHu3alUy CaMOCTOATEIbHON U 2. I[NonmHOTA M Ka4ecTBO pabOTHI U

OTBCTOB Ha CCMI/IHapCKI/IX 3aHATHUAX
3. INonHOTA M KAYECTBO OTBETOB Ha
DK3aMEHE.
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Jns oueHkn cHOpPMUPOBAHHOCTH KOMIIETEHIWH, 3HAHUW M yYMEHHUH, COOTBETCTBYIOIIUX
JTAHHBIM KOMITETEHIIMSIM, UCTIOJIB3YIOTCS KOHTPOJIbHBIE BOMPOCHI, a TAKKE 3a]a4H.

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

TunoBble OLIEeHOYHbIE MATEPHAJIbI IPOMEKYTOUHOH aTTeCTAIlUM
Bonpocskl Kk 3k3aMeHy 110 JMCHUIINHE «DUHAHCOBBIH aHAJIN3Y !

JlaTp onpenenenne GUHAHCOBOIO PHIHKA M ONMCATH €r0 OCHOBHBIE CETMEHTBI U
Y4YaCTHHKOB.

Jarb onpenesienusi UHAHCOBOIO HHCTPYMEHTA, IEHHOW OyMaru npou3BOJIHOIO
(puHaHCcOBOro HHcTpyMeHTa. [IpuBecTH npuMepsl.

Jarb kiaaccnpuKanuio poIHKOB IEHHbIX OyMar: nepBUYHbINA M BTOPUYHbIH,

Oup: keBOil 1 BHeOMPIKeBOIl, CIIOTOBBII U CPOYHBIN PHIHOK.

Yka3arh U 0XapaKTepHu30BaTh BHABI NPO¢eCcCHOHATbHOM 1esiITeIbHOCTH HA PhIHKE
LeHHBbIX Oymar.

JlaTp onpenenenune opranu3aropa Topropiau. Ilepeunciaurs oTIM4Yus OUPKH OT
TOProBOil CHCTEMBI.

OxapakTepu30BaTh HHCTUTYTHI KOJIJICKTHBHOIO MHBECTHPOBAHMSA: AKIIHOHEPHBbIE
(poHabI, TaeBble MHBECTHIHOHHBIE (POH/IBI, HETOCYIAPCTBEHHbIe MHBECTHLMOHHbIE
donabI.

IlepeuncauThb BUABI peryJupoBaHusi pbIHKA HeHHbIX Oymar B Poccuiickoii
®enepanun. Hazears pynkuuun banka Poccuu kak peryiasitopa pbIHKa HEeHHbIX
oymar. HazBarb pyHKIHM caMopery/iupyeMbIX Opranu3anuii npogeccuoHaIbHBIX
Y4YACTHMKOB PbIHKA IEHHBIX Oymar.

Onucarp ayKIMOHHBbIE MeXaHU3Mbl PbIHKA IIeHHBIX Oymar. OxapakTepu3oBarb
BH/IbI OPOKEPCKHUX NMPHKA30B.

Onucarb cxeMbl HA4MCJIEHHUA TPOLEHTOB: POCThIE, CJI0KHbIE U HellpepbIBHbIE
NPOLCHTHI.

JlaTb onpejeseHue JeHEKHOI0 MOTOKA. Onucarh Npoueaypbl IMUCKOHTHPOBAHUS H
HapameHnus. ['unep6onnyeckoe H IKCIOHEHIMAJIBbHOE TUCKOHTHPOBAHME.

JlaTb onpe/esieHHe CTABKHU AMCKOHTHPOBaHMsA. [lepedncnTh 0OCHOBHBIE METO/IbI
BbIOOPA CTABKH JMCKOHTHPOBAHHS.

Onucarp, Kak paccYUTHIBACTCSH TeKylLIasi CTOUMOCTD JeHeKHOro moroka. /larp
onpeneJeHue BHyTPeHHeil HOPMbI JOXOXHOCTH.

Jlatb onpenenenue obauranuu. [lepeducjinTh OCHOBHBIE XapaKTePHCTHKH
o0uranmu. lares kiaaccuukanuio odauranuii. Beisectn popmynny cnpaBennBoi
LeHbI 00 IUranuu.

JlaTp onpeaeseHne JOXOAHOCTH O0TUIaNMH K norameHuio. Onucarbs 0CHOBHbIE
MeTOAbI ee pacyera.

Onucarb 0OCHOBHbIC YHCJICHHbIC METOIbI PeLICHNS HeJMHEHHBIX yPAaBHEHHUI: MeTO/
MOJIOBMHHOYO JIeJIeHUsI, METO/] XOp/, MeTo/l KacaTeJbHbIX, MeTol HbloTOHA.
Yka3arsb, B 4eM 3aKJII049AeTCsl NPOUEHTHBIN puck obumuranuu. [loaxyunts popmyiibl
AIOPALMU U BBINYKJIOCTH, pa3ioxuB pynkuuio P® B paa Teiinopa.

Onucarp ucnosb3oBanne MOAU(GUIMPOBAHHON JI0PALIMM M BBIIYKJIOCTH B Ka4eCTBe
Mep NMPOLEHTHOI0 PUCKA.

CoopmynupoBars 3a1a4y BbIOOpa ONTHMAJIBHOIO NOPTQesisi 00 Iuranui Kaxk
3aja4yy JIMHEIHOr0 NPOrpaMMHUPOBaHUS.

JlaThb onpeaesieHHe AKIUH M ONIMCATH €¢ OCHOBHbIC XaPAKTePUCTHKU. BUAbI HeHbI
akuuu. [late kiaaccupukanuio akuuid. O0bIKHOBEHHbIE H IPUBHJICTHPOBAHHBbIE
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aKIHH.

BeiBecTH (hopmMy 1y cripaBeAIMBONM LEHbI AKIHMH IS CJIy4asi MOAeJIM MOCTOSIHHOIO
AUBHICH/A.

BoiBecTH (hopMy.1y cripaBeAIMBOM LEHbI AKIUH AJIS1 CIy4asi MOJeJIM TOCTOSTHHOTO
pocrta (moneau I'opaona).

BoiBecTH (hopmMyiy cripaBeAIMBON LEHbI AKIMH IS CJIy4asi MOJeJIM IIepeMEeHHOro
pocra.

JlaTb onpeneseHre NPOM3BOHOM IIEHHOH OyMaru u NpoM3BOAHOI0 (pMHAHCOBOIO
uHcTpyMenTa. [lepeducanth PyHKIMHU, 1aTh KIACCH(PUKALMIO, YKA3aATh BO3MOKHbIE
0a3ucHbIC AKTHBBI, IPUBECTH IPUMeEPHI.

JaTb onpenesienne apouTpaxa Ha puHaAHCOBBIX pbIHKaX. [IpuBecTH npocreiinue
NpUMepbI: IPOCTPAHCTBEHHBIH M BAJIOTHBIN apoutpax. ChopmyanpoBarb 3aK0H
eIUHOH IEeHbI.

BeiBecTH popmyay cripaBeniuBoii pb0YepCHON LEeHbl, ecJiM 0a3UCHBIM AKTHBOM
SIBJIsSIeTCS lleHHasi Oymara. YKa3aThb, Kak pacCUMThIBaeTCs apOUTPaKHASI TPUOBLIb.
BoiBecTr hopmyay cripaBeaiuBoil Gpb0YepcHON LEeHbl, ecJiM 0a3UCHBIM AKTHBOM
SIBJISICTCH TOBAP. YKa3aTh, KAK PACCYMTBHIBAEeTCH apOUTPaKHAsA NPUOBLIb.
BeiBecTr popmyay cripaBeniuBoil Gpb0YepcHON LEeHbl, ecJM 0a3UCHBIM AKTHBOM
SIBJISICTCS MHOCTPAHHAsI BAJTIOTA. YKA3aTh, KAK PaCCYUTHIBAETCH apOUTPaKHast
NpuoObLIb.

Oxapakrepu30BaTh XeIKHPOBaHHE ¢ IOMOLILIO opBapaoB U (pproYepcoB.

JlaTb onpe/esieHHe IPeMHUH OLUOHA U ee cocTaBAsIOMUX. [101y4nTh BEepXHIO0 U
HHM/KHIOI0 TPAHUIBI IPEMHI ONIIMOHOB KOJL1 ¥ NYT. BeiBecTn (hopmyny napurera
eBpoMNelicKNX ONIMOHOB KOJLJI U MYT.

Onucarp OMHOMHMAIBHYIO MOJeJIb OLIEHKH CIIPABeIJIMBON MPEeMUH ONIHMOHA.

JlaTh onpeaeieHue CTOXaCTHYeCKOro Au(¢epeHuanbHOro ypapHenus. Boisectu
ypaBHenue binka-Illoyinsa-Meprona.

Onucars mogens bidka-1loyin3a oueHku cnpaBeIuBoil NIpeMHH ONMOHA.
Ha3Barb 0CHOBHBIC apaMeTPhbI M NPEANOCHIIKH MOJEJIH.

Onucarb XapaKTepUMCTHKHU YYBCTBUTEJILHOCTH ONIIMOHHON NPeMUH K M3MEHEHUAM
napamerpos mozaeau bika-1loyisa.

OxapakTepu3oBaTh XeIKHPOBaHHE C OMOIIbI0 oNUMOHOB. [IpuBecTH npuMepsl
ONIMOHHBIX cTparernii. CHHTETHYECKHE ONIIHOHBDI.

Onucarb BepOSITHOCTHbIE XaPAKTEPUCTHKHU LIEHHBIX OyMar: o:xkujaaeMasi
JAOXOIHOCTh, IMCIIEPCHA JOXOAHOCTH, KOBADHAIMOHHASI MATPHLA.

Onucarb BepoOSITHOCTHbIE XaPaKTePUCTHKHU MOPTQeJisi HeHHbIX Oymar. /laTh
onpeneaeHue TUBepCHPUKALUN.

CoopmyaupoBarth 3aJa4y KBaAPATHYHOI0 MATEMATHY€CKOI0 IPOrpaMMHUPOBAHUS:
nejeBasi PyHKIus H orpaHudeHusi. Oxapakrepu3oBaTbh rpagueHTHbIC METOABI
pelIeHus 3a/1a4 KBaJpPaTUYHOI0 NPOrpaMMHUPOBaHUS.

Coopmynuposars 3aga4y MapkoBuIa BbIOOpa oNITHMAJIBHOIO NOPTQeisi HeHHbIX
Oymar. Oxapakrepu3oBarh 3(p(peKTHBHOE MHOXKECTBO NOpTdesiei B J1aHHOM 3a1a4e.
Coopmyauposars 3aga4y ToOnHa BbIOOpa ONTHMAJBLHOIO NOPT(eJIsi HEeHHBIX
Oymar. Oxapakrepu3oBaTh 3(p(peKTHBHOE MHOKECTBO NopTdesiei B JTaHHOU 3a1a4e.
JlaTb onpeae/ieHre PLIHOYHOIO MOPTQeJas.

OxapakrTepu30BaTh MOJeJb IEHOOOPA30BAHMS KANMUTAJbHBIX aKTUBOB (CAPM).
BoiBecTH 0CHOBHYIO (hopmy1y JaHHOI MOJE/IH.

Jlatb uHTepnperanmnio Ko3gpduuueHty «oera». Kinaccupuuupoarsb neHHbie Oymaru
10 NPHUCYIIHMM UM 3Ha4YeHUAM Kodppuuuenra «dera». Onucarb MeToAbI OLEHKHU
K03 puumeHTa.

Yka3arb, B 4eM 3aKJII04YaeTcd runoresa 3ppekrnBHoro poinka. Hassarb popmbl
pPbIHOYHOM dPpPekTHBHOCTH. CHOPMYJIMPOBATH IMIIOTE3Y CIAYYANHOIO OJIYKAAHUA
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1leH HA (PMHAHCOBBIX PHIHKAX.

43. OxapaKTepu30BaTh MeTOIbl TEXHMYECKOI0 aHAJIN3a. YKA3aTh NPeuMyliecTBa u
HE/I0CTATKHU IAHHOTO0 MOAX0/A.

44, OxapakTepu30BaTh MeTO/Ibl (PYHIAMEHTAJIBLHOI0 AHAJM3A. YKA3aTh MPeuMylecTBa
U HEIOCTATKHU 1AaHHOTO MOJX0/A.

45. Onucatb OCHOBHbIE KOMIIOHEHTHI BpeMeHHOro psaaa: T, S, E. Oxapakrepu3oBarb
aJIMTUBHbIE U MYJIbTHININKATHBHbIE MOJC/IH.

46. Yka3aTh npoueaypy BbIIBJIeHHs TPeHAa ¢ MoMolbI0 puiabsTpoB. [lepeuncants u
0XapaKkTepu30BaTh BUbI CKOJL3sIMX cpenaux: SMA, WMA, EMA. Moaean
TpeH/10B. Ce30HHOCTH LIeH HA (PMHAHCOBBIE AKTHBBI.

47. Onucarh Mojielib Impoiecca cKoJb3simero cpeanero MA(Q). Ha3Barsb ycioBust
CTAHMOHAPHOCTH M 00paTUMOcTH npouecca. HazBaTb 0CHOBHbIE XapaKTEPUCTHKHU:
MaTeMaTH4ecKoe 0KUAaHue, IUcIepcHsi, KOBAPUALMOHHAS M KOPpPeIsiiMOHHasI
(pyHKIMH.

48. Onucarh MoeJb npoiecca aproperpeccun AR(q). Ha3zBarhb yciioBust
CTALMOHAPHOCTH U 00paTuMocTH npouecca. HazBarb 0CHOBHbIE XapaKTePUCTHKH:
MaTeMaTH4ecKoe OKUAaHue, Tucnepcus, KOBAPUALUOHHAS M KOPpPeJIsiMOHHasI
(pyHKIuu.

49. Onucarb Moaenb npouecca ARMA(pP, q). Ha3BaTh yc/10BUS CTAIMOHAPHOCTH M
o0parumoctu npouecca. Hazparb 0CHOBHbIE XapaKTePUCTUKHU: MaTeMaTHYeCcKoe
OKU/IaHMe, TUCTIePCUsl, KOBAPHALMOHHAS M KOPPeJsiHMOHHAasI (PyHKIMH.

50. laTb onpeaesieHUs CTAIIMOHAPHOIO MPOIecca B Y3KOM U B IIHPOKOM CMBbICJI€.
Onucarpb Moaesn nmpouecca ARIMA(p, d, q).

51. Onucarp Moaesn ycjaoBHOI rerepockenactuanocta ARCH(p,), GARCH(p, q).

52. OxapaKTepu30BaTh 3KCNEPTHbIE METOAbI IPOrHO3UPOBAHUS IeH HA (PUHAHCOBBIX
puiHkax. [loctpoenue nepeBa coObITHIl. YTOUHeHHE BEePOATHOCTEH COOBITHI Ha
OCHOBe 0aliecCOBCKOI0 Imoaxoaa.

53. JlaTtb onpenesienne GPUHAHCOBOTO pUCKAa. ONucaTh, KAaK MOKET ObIThH H3MepeH
(pMHAHCOBBIN PUCK, IPUBECTH NPUMeEpPLI. JlaTh onpeaeeHHe CTOMMOCTH 10/
puckom (VaR).

54. OxapakTepu30BaTh HenmapaMeTpruyecKue U NapaMeTpuYecKre MeTO/AbI pacueTa
VaR. Ciryuaii HOpMaJILHOTO pacnpeaeeHusl J10X0IHOCTel.

55. OxapakTepu3oBath MeTo/ibl pacueTa VaR. Onucars npoueaypy pacuera VaR
Meronom Monte-KapJio.

Tumnosbie KOHTPOJIbHbIC 3aJTaHUA HA 3K3aMEH:

Pemurs 3apauy:
1) HavanpHas cymma Bkiaga pasHa 100000 py6. OnpenenuTs HapalleHHY0 cyMMy 4depes 4 rona
1 9 MecsleB NpU HAYUCJIEHUU MPOILIEHTOB [0 HOMHUHAJIbHOWU cTaBKe 12% TOIOBBIX B YETHIPEX
ciydasix: 1) mpocTble MPOLEHTHI, 2) CI0XKHbIE MPOLEHTHI, HAYUCIISIEMbIE Pa3 B TOJ, 3) CIIOXKHbIE
NPOLEHTHI, HAYMCIsEMble €XKEKBapTalbHO, 4) HENpepbhIBHbIE MPOLEHTh. PaccuuTarh
3 QeKTUBHbIE IPOLIEHTHBIE CTABKH IS BCEX CIIy4aeB.
2) meetcs 2 BapuaHTa BIOXKEHUS JACHEKHBIX cpelcTB Ha 4 rona: 1) HomMuHasbHas craBka 12%
TOJIOBBIX, HEMpPEpPBIBHOE HAYMCICHHWE IMPOLEHTOB. 2) HOMHUHalbHas cTaBka 15% romoBBbIX,
HAYUCJIEHWE MPOCThIX IMPOLEHTOB. BpIOpare Hamnydmuii BapuaHT, paccuuTaB 3¢ (EeKTHBHbBIE
IIPOLIEHTHBIE CTaBKHU.
3) NuBecTop oXuaaet, 4To JUBUACH/ 10 akuuu B 1-it ron Oyner pasen 30 py0., Bo 2-if rox - 40
py0., a B mocieayouue rojbsl AMBUACHIb OyayT pacTu Ha 5% B rox. PbiHOUHas 1eHa akiuu
paBHa 350 py6neii. CtaBka anbTepHaTUBHOM HoxonHOCTH 15%. Crnemyer 1M MHBECTOPY KYMUTh
aKuuo?
4) HomwmuanpHas ctouMmocth oOmuramuu 1000 pyoOmei, craBka kymoHa 10%, KymoH

28



BBITITaYMBaeTcs 2 pas3a B rof. J{o moramenust obauramnuu ocraercs 2 roga. Halitu cripaBeyinByto
CTOMMOCTH OOJIMTAINH, €CH TIOXOAHOCTh J0 MOTAIICHUs aHAJOTHYHBIX OOIHTraiuii COCTaBIsSET
15%.
5) Homwunanbnas croumocth oOmwramuu 1000 py6neit, craBka kymoHa 8%, KYyIOH
BBITJIAUMBAETCS pa3 B T'0Jl, CPOK JI0 MOTramieHus 4 roaa, J0XOAHOCTh A0 moramieHnus paBHa 10%.
Haiitu qroparuio u BBITYKIOCTh OOMUTAIUH.
6) PepiHouHas neHa ob6murauuu paBHa 890 pyO., MOXOAHOCTH A0 moramieHuss paBHa 12%.
Hropanwmsi obnuranuu paBHa 5,35, BBIMYKIOCTh obOnuranuu paBHa 38,79. Kak uaMeHuTCs 1ieHa
obnuraruu, eciim Tpedyemast JOXOAHOCTh JI0 TorameHus BeipacteT 10 13,5%7?
7) C 0a3uCHBIM aKTUBOM HE CBSI3aHBI HHU PACXOJbl, HH TOJYYCHHE J0XOna. PhIHOYHAS IIeHA
6asucHoro aktupa 412,15 py6. Ha cpouyHOM pBhIHKE €CTh BO3MOXXHOCTH 3aKJIIOYUTH (DIOYSPCHBIN
KOHTpakT 1o 1ieHe 416,45 py0. ¢ mocraBkoit yepe3 83 aus. bespuckoBas craBka §% TOMOBBIX.
Bosmoxen i apoutpaxk? Eciau 1a, mepeduncinTs ASHCTBUS apOUTpakepa U HANTH €ro MPUObLIb.
8) Cnor-kypc EUR/RUB paBen 77,1576. be3puckoBasi cTaBka Juist CyMM B pyOusx paBHa 8%,
Oe3pucKoBasi CTaBKa JJii CyMM B eBpo paBHa 3%. Ha cpouHoM pBIHKE €CThb BO3MOXHOCTH
3aKTIOYUTh (hrodepcHbIii KOHTpakT Ha 1000 eBpo mo mene 77750,5 pyO. ¢ mocraBkoi yepe3 56
nHeil. Bosmoxken nu apOutpaxk? Ecnu na, mepeducnuth AeicTBHs apOuTpakepa U HAWTH €ro
pUOBLIb.
9) Cnor-uiena akuuu 100 py6., 6e3puckoBas craBka 7%. Ha cpoyHOM pbIHKE €CTh BO3MOKHOCTh
3aKJII0YaTh ONIIMOHHBIE JOTOBOPHI KOJUI M MYyT ¢ LeHOM ucnonHeHus 110 pyd. u co cpokom 10
ucnonHenus 45 nueil. Ilpemus onmumona xomn pasHa 30 py0., mpemMusi OMIMOHA MYT paBHA 35
py0. Bosmoxken nu apoutpax? Ecium na, mepeuuciauTh ACHCTBUS apOUTpakepa U HAWTH €ro
PUOBLIE.
10) bazucHbIM aKTUBOM OMNIIMOHA KOJUI SIBJISIETCSl aKI[Usl, 110 KOTOPOW B TEUEHHUE MPEICTOSIINX
BOCHMH HEZIeNIb HE BBHIIAYUBAIOTCS NUBUIEHABL. Tekylnas 1eHa akuuu cocrasiser 100 pyoneit.
bespuckoBas craBka cocranisieT 0,2% B pacuere Ha 1 Henmenro. 3a HENEIO IIEHA aKIUU MOXKET
BbIpacTu Ha 5% wunu ynacts Ha 5%. EBponelickuii ONIMOH KOJIJT MOXKET ObITh MCIIOJHEH uepe3 §
Hezenb, nera ucnomHeHus 100 pyo. [Toctpouts OmHOMHAIBHOE AepeBo. HaliTu cripaBeainByro
OLICHKY ONIIMOHHOW NMpEeMHUM ONUMOHa Koy, ucnonb3yst BMOO. Haiitu cripaBennuByro OLIEHKY
MIPEMUU OMIIMOHA YT, UCTIONB3Ysl YPaBHEHUE MTapUTETA.
11) ba3ucHbIM aKTUBOM OMIIMOHA KOJUT SIBISIETCS aKIWs, IO KOTOPOH B T€UEHHE MPEACTOSIINX
TpeX MECSIIEB HE BHITUTAYMBAIOTCS AUBUICHIBI. TeKyIas IieHa akIuu cocTaBisieT 250 pyoOsei.
bespuckoBas crtaBka coctaBisier 10% romoBeix. CraHgapTHoe OTKIOHEHHE M0xomaHOCTH (%
TOZIOBBIX) OT TOKYNMKW akKIUH cocTaBiser 12%. EBpomeickuil OMIIMOH KOJUT MOXKET OBITh
UCIIONTHEH Yepe3 TpU Mecsla, leHa ucrnonHeHus 250 py6. Haiitu crmpaBeasivuByrO OIEHKY
ONIMOHHOW MPEMHUH OMIMOHA KOJIJI, UCTONB3Yys Monenb biska-Illoymn3a. Halitu cripaBenuByo
OIICHKY MPEMHH OILKOHA YT, UCIIONb3ysd YPABHEHUE NTAPUTETA.
12) IIpouecc aBroperpeccun AR(1) onuceiBaercs ypaBHEHUEM:

Xi=6+0,9*Xi1 + €y, et~WN(0, l)
[TpoBepuTh CTallMOHAPHOCTH Ipoliecca. 3anucaTh MaTeMaTHUeCKOe OKUaHUE, TUCTIEPCHIO,
C.K.0., KOBAPHAIHOHHYIO M KOPPEIAIMOHHYI0 GyHKIHK Tporiecca X(t).
13) Ipouecc ckonpasmero cpennero MA(1) onmceiBaeTcst ypaBHEHUEM:

Xt=10 + et + 0,5%er1, et~WN(O, 1)
3amucaTth ~ MaTeMaTU4yecKoe  OXHUAaHWe,  JUCHEPCHI0,  C.K.0.,  KOBapHalMOHHYIO U
Koppensnuonnyro ¢yskiuu mporecca X(t). [Iporeputh 06paTuMoCTh Tporiecca.
14) 3anucare miporiece Xt = 6 + 0,9*X¢1 + et B Bujie mporecca MA().
15) 3anucare mportecc Xt = 10 + e + 0,5*er.1 B Bune nporecca AR().
16) 3amucarp Monmenu ¢ TMOMOUIbIO omeparopa Jjara. IIpoBepuTh CTallMOHAPHOCTH U
00paTuMOoCTb.
Xi=0,7Xt1 — 0,1 X2 + e — 0,35er1 + 0,0256et-2,
Xi=Xt1—0,2Xe2 + €t + 2€t1 + €2
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17) IlpuBecTy K CTalIMOHAPHOMY BH]Y CJICTYIOIIHE TIPOIIECCHI:

Xe=2+3t+t*+er+ 0,561 + 0,3er2,

Xi=0,1Xt1 + 0,2Xi2 + €

Xt = X1 + et +0,7er1

Xi=3+5t+ X1 + et

Xi=0,1+ 2Xt1 — X2 + €t

Xi=2Xe1 + €

18) HaiiTi nopsimok unterpupyemoctu npouecca ARIMA(p, d, q)
Xi=0,6Xt1 + 0,4Xt2 + €1 — 0,5er1

W yKazarh napamerpsi p, K, g.

HIxajna oneHUBAHUSA
Onenka pe3ynbTaTtoB NPOU3BOAUTCA Ha OCHOBE IlonokeHHs O TEKyIleM KOHTpOJe

yCIeBaeMOCTH  OOyYaromMXcsi M NPOMEXYTOYHOW  aTrTecTallud  OOerarommxcsi 1o
00pa3oBaTelbHBIM MPOTpaMMaM CpEIHEr0 MPOPECCHOHATBFHOTO M BBICHIETO O0Opa3oBaHUS B
denepanbHOM TOCYAapCTBEHHOM OIODKETHOM OOpa30BAaTENbHOM — YUPEXKACHUU BBICHIETO
oOpazoBanust «Poccuiickasi akaJleMUu HapOJIHOI0 XO3SICTBAa U IOCYNAPCTBEHHOW CIIyKOBI IpHU
IIpesunente Poccuiickoit ®enepanum», yreepxkaenHoro Ilpukazom Pextopa PAHXul'C npu
[Ipesunente PO ot 30.01.2018 . Ne 02-66 (.10 pa3gena 3 (mepBbiit ab3am) u 1m.11), a Takxke
Pemenus VYwuenoro cosera CeBepo-3amagHoro wuHctutyra ynpasieHus PAHXul'C npu
[Tpesunente PO ot 19.06.2018, nporoxon Ne 11.

OueHka «OTJIMYHO» BBICTABISIETCS B CIIy4ae, €CJIM IPU YCTHOM OTBETE CTYAEHT MPOSBUII
(mokaszan):
- IyOOKO€ M CHUCTEMHOE 3HaHWE BCEro MporpaMMHOIO Marepuaia y4eOHOro Kypca, HU3JIO0KWII
OTBET IIOCJIEZ0BATENIbHO U YOEAUTEIBHO;
- OTYETIMBOE M CBOOOJHOE BIAJCHHUE KOHIENTYAJIbHO-TIOHATUWHBIM amnmnapaToM, Hay4YHBIM
SI3BIKOM U TEPMHUHOJIOTUEN COOTBETCTBYIOIIEH TUCIUTLINHEI;
- YMEHHME MPaBUIbHO MPUMEHATh TEOPETUYECKUE TMOJOXKEHUS MPU PELICHUHU MPAKTUYECKUX
BOIIPOCOB U 33/1a4;
- YMEHHUE CaMOCTOSITENIBHO BBIIOJIHATH NPEyCMOTPEHHBIE MPOrPaMMON 3a/1aHMS;
- HaBBIK 00OCHOBAHUSI IIPUHSATOTO PEIICHUSI.

OueHkM «X0po1Io» BHICTABISAETCS B CIy4yae, €CJIU IPH YCTHOM OTBETE CTYACHT MPOSBUI
(mokaszan):
- 3HaHHE Y3JIOBBIX MPOOJIEM POrpaMMBbl U OCHOBHOTO COZIEP KaHUS JIEKIIMOHHOTO KypcCa;
- YMEHHE TOJb30BaThCi KOHIENTYaJIbHO-TIOHATUHHBIM aIlllapaToM YMEHHE MPEeUMYIIECTBEHHO
MPaBUJIBHO MPUMEHSITh TEOPETUUYECKHE IMOJOKEHUS MPHU PELICHUH MPAKTUYECKUX BOIPOCOB U
3a/1a4,
- YMEHUE BBINOJIHATH MPEAYCMOTPEHHBIE MPOTPAaMMO 3a/JaHNs;
- B IIEJIOM JIOTUYECKH KOPPEKTHOE, HO HE BCErJa TOYHOE M apryMEHTHPOBAHHOE H3JI0KECHHUE
OTBETa.

OneHka «y10BJIETBOPHMTEJBHO» BBICTABISETCS B Clyyae, €CJIM MPU YCTHOM OTBETE
CTYJEHT MPOsIBIII (TIOKa3a):
- (hparMeHTapHbIE, TOBEPXHOCTHBIE 3HAHUS BaXXHEHUIIUX pa3/ieioB MPOrpaMMBbl U COAEP KAHUS
JIEKIIMOHHOTI'O KypCa;
- 3aTpyJIHEHUsl C HCMOJb30BAHMEM HAY4YHO-TIOHATUHWHOTO ammapara U TEepMHUHOJOTUHM Y4eOHO
JUCUUTLTAHBI;
- 3aTPYIHEHUS C TPUMEHEHHEM TEOPETHYECCKUX IMOJOKECHUN TPH PEIMICHUH MPAKTHICCKUX
BOIIPOCOB U 33]1ad,

Ouenka «HeyI10BJIE€TBOPUTEIbHO» BBICTABISIETCS B CIIy4ae, €CIIM IPU YCTHOM OTBETE
CTYIEHT MPOsIBIII (TIOKa3a):
- He3HaHHeE J1OO0 OTPHIBOYHOE MPE/ICTAaBICHHE YueOHO-IPOrPaMMHOI0 MaTepHaa;
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- HEYMEHHE WCIIONb30BaTh HAYYHO-TIOHATUWHBIA ammapar W TEPMUHOJIOTHIO Y4eOHOU
JUCUUTLTAHBI;

- HEyMEHHE NPUMEHATh TEOPETUUYECKHUE IMOJIOKEHUS MPU PELIEHUN MPAKTUYECKUX BOIPOCOB U
3azad,

- HEyMEHUE BBINOJIHATH [IPEyCMOTPEHHBIE IPOrPaMMON 3aJaHusl.

6 Meroauveckue MaTepraJibl AJIs1 0CBOCHUS IMCHMILIHHBI

Paboueii mporpaMMoil TUCHMIIMHBI TPEAYCMOTPEHBI CIEAYIOUINE BHIBI ayTUTOPHBIX
3aHATUNA:  JIGKIUHM, [PAKTUYECKUE  3aHATHUS, KOHTpOJIbHble paborel. Ha  nekumsx
paccMaTpuBarOTC HauOosee CIOKHBIM MaTepuasl TUCHMIUIMHBL. s pasBUTHS Yy CTYIEHTOB
KPEaTUBHOIO MBIIUIEHUS M JIOTMKM B KaXJOM pasjeie MpeayCMOTPEHbl TEOPETHYECKUE
NOJIOKEHUs,, TpeOyloIue CaMOCTOATENBHOTO  JIOKa3arenbcTBa. Kpome  TOro, 4acTh
TEOPETHYECKOr0  Marepuaya IPEJOCTAaBISIETCS HAa  CAMOCTOSTEIbHOE  M3YyYEHHE 110
PEKOMEH0BaHHBIM HCTOYHHUKAM JJIs1 JOPMUPOBAHHS HaBbIKa CaMOOOYUYECHHUS.

[IpakTueckue 3aHATUS MPEAHA3HAYECHBI ISl CAMOCTOSTENIbHOM PabOThI CTYIEHTOB IO
pEIIECHUI0 KOHKPETHBIX 3ajady. Kaxjoe NmpakTH4ecKoe 3aHATHE CONPOBOXKIAAETCS JOMAlllHUMU
3alaHUSIMU, BBIIABAEMBIMM CTYAEHTaM JUIsl pELICHHs BO BHeaygAuTOpHOe Bpemsa. Jlus
(GopMUpOBaHUs y CTYAEHTOB HaBbIKa COBMECTHON PAa0OThI B KOJUIEKTMBE HEKOTOPBIE 3a/laHUs
pelarTces ¢ TOMOIIBIO pa30MeHHs Ha TPYIIIBI METOJ0OM MO3TOBOM aTakH.

Jlnst paGoThl ¢ TeYaTHBIMH M 3NEKTpOHHBIMU pecypcamu C3UY mmeercs BO3MOXXHOCTh
JOCTyIA K AIEKTPOHHBIM pecypcaM. Opranusais padoThl CTYICHTOB C ANEKTPOHHON OHOMMOTEKOM
yKa3aHa Ha caiTe MHCTUTYTA (cTpaHulle caiita — «Haydynas 6uOnuoreka).

MeToauyeckue YKazaHnusd 1Jist Oﬁy‘lalOIlll/IXCﬂ 10 OCBOCHHUIO JUCHHUIIIMHBI

OOyuenue no gucuumuinHe «@OUHAHCOBBIM aHAIMU3» IpelIojiaraeT M3ydeHue Kypca Ha
AyIUTOPHBIX 3aHATUAX (JIEKIUH, TNPAKTUYECKUE paboThl) M CaMOCTOSTENbHON paboThI
oOyuaronuxcsi. CeMUHapCKHUe 3aHATUS AUCUUIUIMHBI «DUHAHCOBBIN aHAIU3) MPEANONaranT UX
MIPOBEJCHHE B PA3IUYHBIX (hOpMax C LIETBIO BBISBICHHS MOTYYCHHBIX 3HAHUM, YMEHUN, HABBIKOB
¥ KOMIIETCHIIUH C MPOBEIEHNEM KOHTPOJBHBIX Meponpusatuii, onucanubix B 1.4.3.1. C nensio
o0ecriedeHnsl YCHemHoro ooyuyeHuss o0yqarouiics A0JKEeH TOTOBUTHCS K JIEKIMHU, MOCKOJIBKY
OHa SIBJISIETCS BaKHEHIIIeH (hOpMOI OpraHU3aIii y4eOHOTO MPoIiecca, MOCKOIbKY:

—  3HAKOMMHT C HOBBIM y4€OHBIM MaTepHasoMm;

—  pa3bsCHsET yueOHBIE AJIEMEHTHI, TPYAHbIE JJI1 TOHUMAHUS;

—  CUCTeMaTu3MpyeT yuyeOHbIN MaTepHal;

—  OpPHEHTHUPYET B yueOHOM MpoIecce.

lloocomoska K nekyuy 3aKI0YAETCS B CIETYIOIIEM:

—  BHUMATEJIbHO MPOYMUTANTE MaTeprall IpeablIylel JEeKIHH;

—  Y3HaiiTe TemMy IpeJcTosAIIeH JeKuU (TI0 TeMaTHYecKoMYy IIIaHy, 1o HHGOpMaIiu
JeKTOpa);

—  03HAKOMbBTECh C YU€OHBIM MaTepPHAJIOM MO YIEOHUKY U YUeOHBIM TOCOOUSIM;

—  IocTapaiTech yICHUTh MECTO U3y4aeMoil TeMbl B CBOEi MpodeccnoHaIbHOM
MOJITOTOBKE;

—  3amuIIATE BO3MOXKHBIE BOMPOCHI, KOTOPBIE BHI 3aJa/IUTE JIEKTOPY HA JIEKIUH.

Iloo2comoeka Kk ceMuHapcKum 3aHAMUAM.

—  BHHUMATeJbHO MPOYUTANTE MaTepHal JEKIUIH, OTHOCSIIUXCS K TaHHOMY
CEMUHAPCKOMY 3aHSTHUIO, 03HAKOMBTECH C YU€OHBIM MaTepHalioM 10 Y4eOHUKY U
y4eOHBIM MTOCOOUSIM;

—  BBIIUILIUTE OCHOBHBIE TEPMHHBI;

—  OTBEThTE Ha KOHTPOJbHBIE BOMPOCHI [0 CEMUHAPCKUM 3aHATUSAM, TOTOBBTECH J1aTh
pa3BepHYTHINA OTBET HA KaX/IbIi U3 BOIIPOCOB;
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—  YACHHUTE, Kakue ydeOHbIE 3JIEMEHThI OCTAJIMCh /Ul BAC HESICHBIMHU U MTOCTapaiTeCch
IIOJIyYUTh Ha HUX OTBET 3apaHee (10 CEMMHAPCKOTO 3aHATHUS) BO BPEMS TEKYLIUX
KOHCYJIbTALU IIPENOaBaTells;

—  TOTOBUTBCS MOXXHO MHAMBHUIYAJIbHO, IApaMH MJIU B COCTAaBE MaJIOM TPYIIIIbI,
nocieHue ABISA0TCS 3P GEeKTUBHBIME (popMamu paboOTHI;

— paboyas mporpaMma JUCHMIUIMHBI B YaCTH 1I€JIEH, IEPEUHIO 3HaHUN, YMEHUH,
TEPMHUHOB U Y4€OHBIX BOIIPOCOB MOXKET OBbITh UCIIOJIb30BaHA BaMU B Ka4€CTBE
OpUEHTHUPA B OpraHU3alK1 00y4EHUsI.

Ilooeomoska K dK3ameny.

K »kx3aMeHy HEOOXOAMMO rOTOBUTCS LIEJIEHAIIPABIEHHO, PErYISPHO, CUCTEMATUYECKU U C
HepBbIX AHEH 0OydeHus Mo JaHHOH aucuumiavHe. IIonbITKM OCBOUTH AMCUUILUIMHY B HEPUOL
3a4€THO-DK3aMEHALIMOHHOM  CECCUM,  Kak  IPaBWiIO,  IIOKa3blBAlOT  HE  CIIMIIKOM
YIOBJIETBOPUTEIbHBIE pe3yibTarbl. B camMoM Hayase y4eOHOro Kypca IO3HAKOMBTECh CO
cienyronen yaeOHO-MeTOANYECKON TOKYMEHTAIUCH

—  IpOrpaMMON JUCIUILINHBL,

—  IIEpEYHEM 3HAHUU U YMEHMH, KOTOPBIMH CTYJIEHT JOJKECH BJIAJIETh;

—  TEMaTU4YECKUMHU IUIaHAMU JIEKIIUM, CEMUHAPCKUX 3aHATUH;

—  KOHTPOJbHBIMU MEPOIPUATUIMY;

—  y4eOHMKOM, y4eOHBIMU MOCOOUSAMHU I10 TUCLMITIIMHE, a TAKXKE HEKTPOHHBIMU

pecypcamu;

—  IIEpEYHEM BOIIPOCOB K IK3aMEHY.

ITocne sToro y Bac IOMKHO C(hOPMHPOBATHCS YETKOE IpeAcTaBieHue o0 o0beMe u
XapakTepe 3HAaHMW M yMEHUH, KOTOpPbIMH Hajo Oyrer OBJaAeTh MO JAUCHUIUIMHE.
Cucremarnueckoe BBIIOJHEHHE Y4YeOHOH paboThl Ha JEKIMSIX M CEMMHAPCKUX 3aHATHUAX
MO3BOJIUT YCHEIIHO OCBOMTH IUCIHMIUIMHY U CO3[aTh XOpollyto 0a3zy uisl chayd 3adera ¢
OILIEHKOH.

7. YueOHasi 1MTepaTypa U pecypcbl HH(PpOPMALIMOHHO-TeJIeKOMMYHHKAIIMOHHOM ceTH
"HHTepHer", BKJIIOYas NepedyeHb Y4eOHO-MeTOAMYecKOro odecnedeHus 1Jisi
CaMOCTOATENbHOI pa0oThI 00y4arOIUXCH M0 JUCHHUIINHE

7.1. OcHOBHasi 1UTEpaTypa

1. babaiineB, B. A. Maremaruueckue MeTOJbl (PUHAHCOBOTO aHalW3a: y4eOHOE
nocobue st By3oB/ B. A. babaiiues, B. b. 'ucun. — 2-e u3n., ucnp. u gomn. [DIeKTPOHHBINA
pecypc]. — M.: U3narenscTBo IOpaiit, 2021. — 215 c.

2. BaBunos, C. A. ®unancoBas mareMaTnka. CTOXaCTUYECKUN aHAIU3 : YUeOHHUK U

npaktukym 1y By30B/ C. A. BaBunos, K. lO. Epmonenko [DnexkTponHbIil pecypc]. — M.:
WznatenbctBo FOpaiit, 2021. — 244 c.

3. KacumoB, 10. ®. ®unancoBas MaTemaTuka: Y4YeOHMK M TPAKTUKYM s
OakamaBpuata u Maructpatypsl / FO. ®@. KacumoB. — 5-e uzn., nepepad. u ao1. [ DIEKTPOHHBIN
pecypc]. — M.: U3marensctBo FOpaiit, 2019. — 459 c.

4. Konnosa, E. J[. ®uHaHcoBas MaTeMaTuka : YYeOHUK M MPAKTHKYM ISl BY30B /
E. JI. KotHoBa [DnekTponHbIN pecype]. — M.: U3natensctBo FOpaiit, 2021. — 413 c.

Bce ucTouHNKM OCHOBHOM JTUTEpaTyphl B3aUMO3aMEHSIEMBI.
7.2 JlonoTHUTeIbHAS JIUTepaTypa

1. I'yceBa, . A. ®uHaHCOBbBIE PHIHKU M MHCTUTYTHI | Y4€OHUK U IPAKTUKYM JJIst
By30B / U. A. I'yceBa. [DnekTponHslil pecypc]. — M.: U3narensctBo FOpaiiT,
2021. — 347 c.

2. [apn V., Anexcannep I, bainu /1. MuBectuunu. — M.: UH®PA-M, 2009. —
1028 c.
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3. [upsieB A.H. OcHOBBI CTOXaCTHYECKOM (UHAHCOBOM MaTeMaTuku: B 2 T. T.1:
®akTtel, Mogenu. — M.: MITHMO, 2016. — 440 c.

4, [upsiee A.H. OcHOBBI cTOXacTH4eCKOM (pruHaHCOBOW MaTeMaTuku: B 2 T. T.2:
Teopusi. — M.: MIITHMO, 2016. — 464 c.

5. Hocko B.I1. Oxonomerpuka, Ku.1. Y. 1,2. — M.: U3narensckuit qom «Jlemo»
PAHXuI'C, 2011. — 672 c.

6. Hocko B.I1. Oxonomerpuka, Ku.2. Y. 1,2. — M.: U3narensckuit qom «Jlemo»
PAHXuI'C, 2011. — 576 c.

7. Ban Xopn /1., BaxoBuu JI. OcHOBBI (huHaHCOBOTO MeHexkMeHTa. — M.: «M. /1.
Bunbeamcy, 2010. — 1232 c.

8. byxsanos A.B., lopodeer E.A., Oxymnos B.JI. JIekuuu 1o n3d6paHHbIM BOIIpocam

KJaccuyeckux puHancoBbx Moaeneil. — CI16.: M3n-Bo «Bricmias mkona
MeHemKMeHTay, 2015. — 352 c.

9. OxynoB B.JI. ®uHaHCOBBIC PIHKH U HHCTUTYTHI: yueOHOe nocodue. — CII6.: Uzn-
Bo Cankr-IleTepOyprckoro rocynapcTBeHHOTO yHUBepeutera, 2015. — 316 c.

10. JIroy 1O. 1. MeTozp! 1 anroput™bl GUHAHCOBOM MaTtemMaTtuku. — M.: bunowm;
JlaGoparopus 3nanwmii, 2007. — 751 c.

11. Xamn JI. K. Onuonsl, Gpprodepcsl U Ipyrue MPOU3BOIHBIC (DMHAHCOBBIC
UHCTpyMeHThl. — M.: U3narensckuiil nom «Bunbsmey, 2014. — 1072 c.

12. HommaroB A.C. Maremaruueckue METObl PUCK-MEH/KMEHTA. —M.:

UsznareascTBo «Ox3amen», 2007. — 319 c.

7.3.HopmaruBHbIE IPABOBbIE JOKYMEHTHI 1 HHAA IPaBoOBasi HHGopManust
He ucnons3yrores

7.4. UnTepHeT-pecypcehbl.
C3HY pacmosnaraet T0CTYIIOM uepe3 caiT HayuHou oubmuoreku http://nwapa.spb.ru/
K CJICITYFOIIMM ITOIITMCHBIM JJICKTPOHHBIM pPeCcypcaM:

Pycckosi3bIuHBIE pecypChl
DNEeKTPOHHBIE YUEOHUKHU dIIEKTPOHHO - OnbnroTeuHoii cuctemsl (ObC) «AiOyke»
DNEeKTPOHHBIE YUeOHUKHU dNEKTPOHHO — OnbmuoTeuHoi cuctemsl (IBC) «Jlanb»
PexomenryeTcst HCTIONB30BaTh CIENYIOIINN HHTEPHET-PECYPCHI
http://serg.fedosin.ru/ts.htm
http://window.edu.ru/resource/188/64188/files/chernyshov.pdf

7.5. UHble HCTOYHUKH.
He ucnons3yrores.

8.  MarepuajJbHO-TeXHHYeCKasi a3a, HUH(POPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
o0ecrieyenne 1 HHGOPMALMOHHBIE CIIPABOYHbIE CHCTEMBI

JIaGoparopHast paboTa MPOBOAUTCS B KOMIBIOTEPHOM Kjacce. YueOHas TUCHMILIMHA
BKJIIOYAET MCIIOJIb30BaHUE MporpaMMHoro obecneuenuss Microsoft Excel, Microsoft Word, nmns
MOATOTOBKH TEKCTOBOTO M TaOJIMYHOTO MaTepuania.

WHTepHeT-cepBUCHI U ANIEKTPOHHBIE PECYPCHI (TOUCKOBBIE CUCTEMBI, IEKTPOHHAS MOYTa,
npodeccuoHalbHble TEMAaTUYECKUe 4YaThl U (OPYMBI, CUCTEMBI ayIuO U BUAEO KOH(EPEHIIHH,
OHJIAMH DHIUKIIONENH, CIPABOYHUKH, OMONHOTEKH, OHJIEKTPOHHBIE y4ueOHbIE W Yy4eOHO-
METOIMYECKHE MaTepuasbl).

Onucanue MaTepuaIbHO-TEXHNYECKOI 0a3bl, HeOOX0AUMOM AJI51 OCYLIeCTBJICHUS
00pa3oBaTeJIbHOTO NMPoIecca Mo JMCHUILTHHE (MOLYII0)

| Ne /| HaumenoBanne
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http://nwapa.spb.ru/
http://serg.fedosin.ru/ts.htm
http://window.edu.ru/resource/188/64188/files/chernyshov.pdf

1 KomnbroTepHbIe Ki1acchl ¢ nepcoHanbHbIMU DBM, 00beTMHEHHBIMHU B JIOKAJIbHBIC
CETHU C BbIXOJIOM B IHTEpHET

2 IMaker Excel -2013, 2017, proffesional plus

3 MynbsTuMenitHbIe CpeICTBA B KaX/10M KMITBIOTEPHOM KJIacce U B JICKIIUOHHON
ayAUTOPUH

4 bpay3sep, cereBble KOMMYHUKAIIMOHHBIE CPE/ICTBA Ul Bbixosa B MHTepHeT

Kommnwrorepubsie kimaccel u3 pacuera 1 IIOBM s ogHoro oOywaemoro. Kaxmpomy
oOyyaromemMycst ToJKHa OBITh TIPEOCTaBIIeHa BO3MOKHOCTh JIOCTYIIA K CeTsIM Tura MHTepHeT B
TeueHue He MmeHee 20% BpeMEeHH, OTBEICHHOTO Ha CAMOCTOSITENIBHYIO ITIOATOTOBKY.
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