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1. IlepeyeHpb NJIaHUPYEMBbIX Pe3y/IbTATOB 00y4eHHUS 10 AUCHHUILIMHE, COOTHECEHHBIX €

IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrpaMMbl

1.1. Hucuunnauna b1.0.13

CICAYIOIIUMHU KOMIICTCHIIUAMM:

«@PDuHaHcoBasi MaTeMaTHKa»

obecrieunBaer OBJIAZICHUE

Kon
Kon Hanmenosanue HaumeHnoBaHue KOMIIOHEHTA
KOMIIOHEHTA
KOMIIETEHIIHN
KOMIIETEHITUN KOMIIETEHITUU KOMIICTEHITIH
Crocoben HCIIOJIL30BaTh
WHCTPYMEHTBI (buHaHCOBOU
Ko OC I — 3.1 MaTEMATHKA B IEIIX OIECHKH
0 -3.
CrniocobeH nCnonb30BaTh (UHAHCOBBIX WHCTPYMEHTOB H
MCTObI ¢unancosoi PUHATHUS HHBECTUIIMOHHEIX
[IKoOCII -3 | maremaTuku JULs pereHuit
pEIICHUST  TPUKJIATHBIX
3a7a4 CnocoOeH MPUMEHSTh METOIbI U
MHCTPYMEHTEI MHAHCOBOH
Ko OC 11 - 3.2 pyM ¢
MaTeMaTUKHU JUISL penieHus
NPUKJIAIHBIX 33124

1.2. Hcnomp3oBaHue TPYMOBBIX (QYHKIHMIA 005S3aT€IBHO TOJMBKO IS TPO(ECCHOHATBHBIX
KOMITETCHIINH, YCTAHOBJICHHBIX CAMOCTOSITEIILHO

OTD/TD Koxn xomnonenTa Pesynbrarel 00yueHus
(npu Hanuuuu KOMITIETEHIIUH
npogcmanoapma) /
TPYJOBbBIE WIIN
npodeccuoHaIbHbIE
JICHCTBHS
[IKoOCII-3.1 [Buanus:
[IKo OCII—-3.2  [MHCTpYMEHTOB (pMHAHCOBOI MaTEeMAaTUKU
YMeHus:

lcrionb30BaTh HHCTPYMEHTHI (PUHAHCOBOM

MATCMATHUKH B LICJIAX OLICHKHN q)HHaHCOBBIX

MHCTPYMEHTOB U IPUHATHS UHBECTULIMOHHBIX
eImeHu

HaBbiku:
[ [puMeHeHNsT METO0B U MHCTPYMEHTOB
(buHAHCOBOW MaTEeMAaTUKH

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO

O0beM TUCHUMILIMHBI

Jucnummmaa b1.0.13 «®uHancoBas MaTeMaTHKa» COCTABISICT 5 3aUeTHBIX CAWHUIIBL, T.C.

180 ak.u. (135 actp.u.).




Ha xoHTakTHYI0 paboTy ¢ mpemnoaaBaTeieM BolfeneHo 66 ak.4. (50 actp.d.)., U3 HUX
32 ak.u. (24 actp.u.). nexkumit u 32 axk.4. (24 acTp.d.). NPaKTUYECKUX 3aHATUM, 2 aK.4. (2 acTp.u.).
KOHCYJIbTAIIMI, Ha CAMOCTOSITENIbHYIO paboTy oOydaromuxcs BeiaesieHo 78 ak.4. (59 actp.d.). s
o4HOH (/0., HAa KOHTPOJb 36 ak.4. (27 acTp.4.).

JucuumnimHa peanu3yercss C MNPUMEHEHHEM JMCTAaHIMOHHBIX 00pa30BaTENbHbBIX

texnousoruit (nanee — J10T).

B paborsi TpynoemkocTs (B akaj.qacax)
ouHasi GOPMBI OOyUICHUS

O01mast TPy10eMKOCTh 180
AynurtopHasi pabora 66

Jlekuun 32

[IpakTHueckue 3aHATHA 32
CamocrosiTesibHas padora 78
KoHTpoJib caMocTosATeIbHOI PadoThI 36
Kouncyabranus 2
Buja nToroBoro KOHTpoOJIst DK3aMeH

MecTto aucuumimnsl B ctpykrype OII BO

Hucuunnuna b1.0.13 «®unancoBas mMaTreMaruka» H3ydaeTrcssi Ha 2 Kypce, B 4 cemecTpe s
CTYACHTOB O4HOM (/0.

Huctummbaa b1.0.13 «®unaHcoBas MaTreMaTHKa» pealu3yercs I0C/I€ W3Y4YEHMs JHCLUUIUIMH
b51.0.06 «Anrebpa»; b1.0.05 «MaremaTruecKuii aHanus».

N3y4eHne JUCIMILINHBI 3aKaHYUBAETCS IK3aMEHOM.

I[OCTYH K CHCTEME OUCTAaHIIMOHHBIX O6p330BaT€J'IBHI)IX TEXHOJIOTHI OCYIICCTBIIAACTCA
KaX/bIM OOyYarollUMCsl CaMOCTOSITEIbHO C J1000ro ycTpoiictBa Ha moprane: https://sziu-
de.ranepa.ru/. Ilaposnp ¥ JOTUH K JUYHOMY KaOWHETYy / MpOQUIIIO0 MPEJOCTaBIsIETCS CTYACHTY B
JIeKaHare.

Bce ¢opMmbl Tekymiero KOHTPOJS, MPOBOJUMBIE B CHCTEME IUCTAHIIMOHHOTO OOyYeHWS,
OLIEHUBAIOTCSI B CUCTEME JMCTAaHLMOHHOro oOyuyeHMs. JlocTynm K BHIEO M MarepuanaMm JIeKIuH
IpefocTaBiIseTcs B TE€UEHHE Bcero cemecrtpa. JlocTym K KaxaoMy BHAY pabOT M KOJIMYECTBO
NOMBITOK Ha BBINOJIHEHUE 3aJlaHUs TPENOCTaBIseTCs Ha OrpaHMYEHHOE BpeMs COIJIaCHO
periiaMeHTy nucuMIuIMHbl, onyonukoBanHoMmy B CJ1O. TlpenonaBarens OneHHUBAET BBHITIOJHEHHBIE
oOyyaromumMmcs paboTsl He o3aHee 10 pabounx aHel mocie OKOHYaHUS CpPOKa BBITOIHEHHUS.



3. Conepikanue M CTPYKTYpa JUCUMUILIIMHBI

Ounasn hopma odyuenusn

O0beM JUCHHUILINHDI, aK. Yac./ yac. dopma
KonrakTHas padora TeKyLlero
HaumeHoBaHMe TeM o0yyarouuxcs ¢ KOHTPOJIsI
Ne n/m
(pa3nesioB) Bceero npenogasartesjieM CPC | ycneBaemocTu™*,
10 BUJIaM Y4eOHBIX 3aHATHIA NPOMeKYTOYHOM
JI JIP 113 KCP aTTecTAluu™ ¥ ¥
Mopnenu HaYHCTIeHHS 18 4 4 10 K,Kon
Tema 1.
MPOLICHTOB
Tema 2. | IToroku mnarexen 18 4 4 10 K,Kon
MeToap! TPUHSITH 18 4 4 10 K,Kon
Tema 3. | HHBECTHUIIMOHHBIX
peLIeHUI
[IpocTeie Mmonenu 20 4 4 12 K Kon
Tena 4. | OUCHKH (hMHAHCOBBIX
WHCTPYMEHTOB:
o0JIUralvu U akIuu
Tema 5. | lloprdenbHas Teopus 24 6 6 12 K,Kon
Tema 6. | CAPM u ee 24 6 6 12 K, Kon
MOIA(DUKAITAN
Tema 7. | LleHooOpa3oBaHue 20 4 4 12 K,Kon
JIEpUBAaTUBOB
IIpomexxyTouHas aTTecTauus 36 Ox3
Bcero: 180 32 32 78

** _chopmbl mexyugeco konmpoas ycnegaemocmu: konmpoiastsie pabomul (K), konnoksuym (Kon).

*A% - dhopmbl npomesicymounou ammecmayuu: IK3amen (OK3).




Conepma}me AUCHHUIIIIMHBI

Tema 1. Moaenu HauMcIeHUs TPOLEHTOB.

Hauucnenue mnpoueHToB IO NPOCTBIM cTaBkaM. OnpeneneHue INepuoja HadUCIICHUs
IIPOCTBIX MPOLICHTOB. J[€KypCHBHBI METOJ HA4YMCIEHUS IPOCTBIX IPOLEHTOB. AHTHUCUIIATUBHBIN
METOJI HAUMCJIEHUS ITPOCTHIX MPOLEHTOB. HaunciieHne NporeHTOB 10 MPOCTON IIEPEMEHHOM CTaBKeE.
JloxoaHoCcTh (pUHAHCOBOW oOmepandyd B BHAE NPOCTOM cTaBKU. HauucieHue NpPOLEHTOB MO
CJIOXKHBIM CTaBKaM. J[€KypCUBHBIA METOJ HA4YMCIEHUS CIOXKHBIX IPOLIEHTOB. AHTHCUIIATHBHBIN
METOJI HAYUCIICHUS CIIOXHBIX IPOLEHTOB. HaducieHue NpOLEHTOB IO CIOKHOM IEPEMEHHON
CTaBKe.

I'omoBass HOMMHaIbHAs INPOLICHTHAs cTaBKa. HauucieHWe IPOLIEHTOB IO HENPEPHIBHOM
ctaBke. JIoXOAHOCTh (PUHAHCOBOM Olepalyy B BUJIE CIOKHON CTaBKH.

Tema 2. IloToku miare:xei.

[Mpuanmn  ¢uHAHCOBOH SKBUBAICHTHOCTH. [Ipomemypa nuckontupoBanus (PV) w
Hapamenus (FV). DkBUBajeHTHbIC TUIATEKU M CEPUM ITUIATEKEH. YpaBHEHHE SKBHUBAJICHTHOCTH.
KonBepcust miare:xeid. Bunpl koHBepcuil 1uarexeil. 3amMmeHa OJHOTro IUIaTeXa JPYTHM ILIATEKOM.
KoHconuaanus noroka miarexei. 3aMeHa JaHHOTO NOTOKA IJIATEKENH JPYTHM IIOTOKOM IIATEKEH.
Paccpouka nnareka. DKBUBAJIEHTHOCTD IIJIaTE€KEN MPU NPUMEHEHUU IPOCTON CTaBKU. AHHYUTETHI.
Onpenenenne annynrera. Knaccudukanus anaynreroB. OCHOBHBIE MOJIENTH AHHYHTETOB.

Tema 3. Meroabl NPUHATHS HHBECTHIHOHHBIX PelICHUI.

Uucras npuseacHHas croumocTs mpoekra (NPV), ee pacuer. BHyTpeHHAs Hopma
noxonHoctu mnpoekta (IRR), mpoctoit cpok okynmaemoctu mnpoekta (PBP), yuernas Hopma
okynaeMocTH npoekta (ARR), unnexc npubsimsHOCTH MpoekTa (PI). [IpeumyiecTBa 1 He1oCTaTKU
nokasareneii NPV, IRR, PBP u PL. Csa3u mexay yka3aHHbIMM NOKazaTelsiMu. Moaudukanuu
MoKa3arenei Hans ycTpaHeHHs HeAOoCTaTKOB. TouHBIH cpok okymaemocTu mpoekta (PPBP).
JuckonTupoBaHHblll Cpok okynaemoctu npoekra (DPBP). TouHbll TUCKOHTHPOBaHHBIA CpPOK
okyrnaeMoctu mnpoekta (PDPBP). Oxcrpennbiii mnepuon oxymaemoctu mnpoekta (BOPBP).
MonudunrpoBanHas BHyTpeHHss cTaBKa JoxoaHocTy mpoekta (MIRR).

Tema 4. IIpocTbie MogeM OLeHKH (PUHAHCOBBIX HHCTPYMEHTOB: 00TMIAMH U AKLIHMH.

Mopnenn neHooOpazoBanus obOnuranuil. CTpykTypa MpPOLEHTHBIX CTaBOK, JOXOJHOCTb K
MOTAIIEHNIO, KYIIOHHAs JOXOJHOCTh. TeKymas JOXOAHOCTh W JOXOAHOCTh HAa OCHOBE JIMCKOHTA.
Paznuuns Mexay cTaBKON MpOILEHTa U JOXOJHOCThIO. [lfoparus u BeIykiocTh. (LlenHooOpa3oBanue
KOHBEPTHUPYEMBIX OOJIUTALINIA.)

Mopnen OLEHKHM CTOMMOCTH aKUWW (JIMCKOHTHPOBAaHUE IOTOKA TUBUACHIIOB, MOJEIb

['opnona). JloX0qHOCTh aKIIUH.



Tema 5. IlopTrdenbHas Teopus.

[IpunsaTne pemeHuii B ycIOBHSX HeomnpenesneHHOcTH. KoBapuaius [0XOAHOCTEN NABYX
aktuBOB. Koppensmus noxomHocteil nByx akTHBOB. IlopTdens H3 ABYX pPHUCKOBBIX AaKTHBOB.
JoxonHocth M nucnepcus noptdens U3 IBYX PHCKOBBIX aKTUBOB. J[OMycTMMOE MHOXKECTBO
noptdenei I ABYX PUCKOBBIX aKTHUBOB. D(PQPeKkTuBHBIA MopTdenb. MHOXKECTBO 3(h(PEKTUBHBIX
noprdeneir. CpoiictBa 3ddexTuBHOrO MHOXKecTBa. (00O0IIECHHE Ha CilIy4ail N aKTUBOB.
OnTtumanbHbli  puckoBbI  mopTdens (Monens I.Mapkosuna). [lomusiii noprdens. Jluaus
pacupenenenus kanutana (CAL). PeiHounbld mopTdenb. Jluaus peiaka kamurana (CML).
Husepcudukanus pucka. IHPEeKTHBHOE MHOXKECTBO W KOMOHMHAIMs O€3pHCKOBOTO aKTHBA U
puckoBoro moprdens (moaens [[.Toouna). KopoTkue nmpogaku U BO3MOKHOCTh 3aMMCTBOBAHHS.
W3menenne 3 peKTUBHOTO MHOXKECTBA BCIEACTBHE ITHX (akTOpoB. [ToMCK mapaMeTpoB yIriIOBOTO
(xacarenpHOr0) noprdens. [lonck onTUMaTbHOTO HHBECTUIIMOHHOTO TOPTQENS JJIsl HHBECTOPA.

Tema 6. CAPM u ee moauduxkanum.

CBs3b MEXJy TOXOJHOCTHIO PHIHOYHOTO WHAEKCA M JIOXOJHOCTHIO OTIEIILHOTO AKTHBA.
Koadduuument lapma. Teopema o paznenennu. Mojenb oeHKH J0ATOCpOodHbIX akTuBOB (CAPM):
OCHOBHBIE MpeAnochuiky, (BeiBox (popmyn). Koadduuuent 6eta: pacyer, coiictBa. [Ipumenenue
CAPM B noprdenbhoil Teopuu. Jlunus peiHka neHHbix Oymar (SML). Koaddumment anbda.
[Tpumenenne moxenn CAPM. OnnouHaexkcHble Moenu. Pacuer OeThl MO peabHBIM JIaHHBIM.
Kputnka CAPM. OcHoBuble Mmogudukauuu monenu CAPM. APT.

Tema 7. llenooOpa3oBaHue 1epUBATHBOB.

IlenooOpa3oBanue ¢orouepcoB u ¢opapaos. «llyr-komm» naputer. buHOMHanbHas
MOJIEINTb IEHO0OPa30BaHus OIMIIMOHA «KOJUI» Ha akiuu. Mojerns 1eHoo0pa3oBaHus omnuona bioka-
loym3a — pacmmpenne OMHOMHAIBHOW MOJETH Ha HenpepbhiBHOE BpeMs). OIEeHKa «KOJu1a» Ha
akuuu 0e3 MTUBUICHAOB (IpUMEp C UCKYCCTBEHHBIMHU JaHHBIMHU, IPUMEP C peajlbHbIMU JAaHHBIMU,

dbopmupoBanue xemx-nmoprdens). LlenooOpazoBaHre aMePUKAHCKUX OIMIIUOHOB «ITyT».

4. MarepuaJbl TeKylero KOHTPOJIsi YCIIeBAeMOCTH 00y4a 0 XCst

4.1. B xone peanuzanuu aucuunannbl b1.0.13 @unancoBass MaTeMaTHKA MCTIOJIb3YIOTCS
cJieAyIone MeTObl TEKYIEero KOHTPOJIsl YCIeBAeMOCTH 00y4ar0 M XCs:

Tema (pa3aen) MeToabl TeKyLIero KOHTPOJIS yCIeBAeMOCTH

KonTtponbHas padora 1
Konnoksuym 1
KonTponbhas pabora 1
Komnoksuym 1

Tema 1. Mogenu HauuCIeHUS IIPOLCHTOB.

Tema 2. [ToToku miaTexei.

Tema 3. MeToasl NIpUHATHS HHBECTUILMOHHBIX KonTponbnas pabora 1




peLICHU. Konnoxsuym 1

Tema 4. [IpocTbie MOAENH OLIEHKH
(MHAHCOBBIX MHCTPYMEHTOB: OOJIUTaluy U

KonTtponsHas padora 2

Kommoxksuym 2
aKIUY. yM

Tema 5. IloprdenbHas Teopus.

KonTponbhas padbora 2
Komnnoksuym 2

Tema 6. CAPM u ee moaudukaimm.

KontponbHas padota 2
Komnoksuym 2

Tewma 7. llenooOpa3oBaHuE I1epUBATHBOB.

Kontponbnas padota 2
Komnoksuym 2

[TpomerxyTouHas arTecTanus MOXKeET ObITh peasinzoBana ¢ 3nementamu 20 / JIOT.

4.2. TunoBbie MaTepUAIbI TEKYIIEr0 KOHTPOJISA YCIIEBAEMOCTH 00yYAKOIIUXCS

4.2.1. TunoBble MaTepHaJbl TEKYILIEr0 KOHTPOJIS YCHEeBAEMOCTH OOy4alOIMXCsl IO

TeMe 1 «MoxeJ T HAYNCJIEeHHS IPOIEHTOB)

BapuanTsl 3a1aHnii KOHTPOJIbHOM padoThl Nel

l.

Jlo xakoit cymmbl BbIpacTyT 25000 uepes 8 ner mnpu craBke 2.4% TOHOBBIX:
a) npu MHBECTUPOBAHUU 1o pOCTOM CTaBKE€;
0) TpuM WHBECTUPOBAHMM TIO0 CIIOXKHOW CTaBKE C ©XKErOJHOM pPEHHBECTHIINEH;
B) IpPU MHBECTMPOBAHMM II0 CJOXKHOM CTaBKe C MOJYTOJOBOM pPEMHBECTHLIMEH:

B) [IPY MHBECTUPOBAHUH TIO CIIO’KHON CTaBKE C €KEMECSYHON PEMHBECTUIIEH?

Be1 xotute nmets 5000 uepes 12 net. Ckonpko Bam HE0OXO0MMO BIIOKUTH OJHOKPATHO TIO

4.8% TO/IOBBIX, YTOOBI MOTY4UTh TpedyeMyto CyMMY:
a) o1 MIPOCTOM MIPOIICHT;
0) noj CITOXKHBIN MPOLIEHT c ©KEero/IHOM PEUHBECTHUIINEH;
B) nof CITOKHBIN HPOLIEHT C eKeMECIIHON PEUHBECTHUIINEH;

T') IO/l HENPEPBIBHBIN MPOLEHT?

Bonpocs! k kos10kBHYMY Nel

1.

Hauucnenue mpoueHTOB MmO MpoCThIM cTaBKkaMm. OmnpeneneHue Nepuojia HavyucCIeHUs
MPOCTBIX IPOLIEHTOB. JIeKypCUBHBI METOJ HAYUCIEHUS IPOCTBIX IPOLIEHTOB.
AHTHUCHUIIATUBHBIA METOJI HAYUCJIEHUS TPOCTHIX MPOLIEHTOB. Hauuncienne npoueHToB mo
MPOCTOM TIepeMeHHOM cTaBKke. J[0XOMHOCTh ()MHAHCOBOW oOmepalnuu B BHIIE MPOCTON
CTaBKH.

Hauuncinenne mponeHToOB MO CIOXKHBIM CTaBKaM. JIeKypCHBHBIA METOJ HA4MCIEHUS
CIOKHBIX MPOLIEHTOB. AHTHUCUIIATUBHBIA METOJI HAYUCJIEHUS CJOKHBIX IPOLEHTOB.

Hauuncnenue nponeHToB 1o CJI0KHOW MEPEMEHHOM CTaBKeE.



3. T'omoBasi HOMHHaJIbHAs MPOLIEHTHAsA cTaBKa. HauncieHne mpoIeHToB M0 HENPEPHIBHOM
craBke. JIoXoOAHOCTh (PUHAHCOBOM ONEpaluy B BUJIE CIOKHON CTaBKH.
4.2.2. TunoBble MaTepHaJbl TeKylIero KOHTPOJS YCIeBaeMOCTH O0y4aromuxcs IO

TeMme 2 «IloToKkH niarTexen»

BapuanTsl 3a1aHuil KOHTPOJILHOH padoThI Nel

1. PeiHOYHAsT TOXOHOCTH OJJHOJETHUX OECKYIOHHBIX OONHMranuii paBHa 7%, ABYXJIETHHX -
9%. B Kakux MTPOMOPIHUAX HYKHO B3STh ITH OyMarw, 4ToObl JOXOIHOCTH TOJNYYUBIIETOCS
noptdens Obuia paBua 8%?

2. Bamu apy3pd pemiwiv KynuTh J01Ky, Kotopas ctouT 5000 momtapoB. CKOJIBKO OHU
JIOJDKHBI PaBHBIMH CyMMaMH BHOCHUTH €XErogHo Ha aeno3uT noa 10% romoBbix, HauuWHasg C
HACTOSILEr0 MOMEHTA, YTOOBI K KOHILY TPEThET0 T0/1a OHU CMOTJIM OCYIIECTBUTH CBOIO MeUTy?

3. Cornamienue o eauHoOBpeMeHHOW yrmare 20 ThIC. yepe3 3 roja KOHBEPTUPYETCA B
cornamenue o0 ymate cHavana 10 Teic.yepe3 2 roja, a 3aTeM OCTaBILEWCS CYyMMBI elle depes 3
roja. OnpeaenuTs MOCASAHUHN TUIATEX MPU MPUMEHEHHUH CJI0KHOU cTaBku 10%.

Bonpocs! k kos1okBIYMY Nel

1. Ilpunuun ¢uHaHcoBoil skBUBasieHTHOCTU. [Ipomenypa nuckontupoBanus (PV) u
HapaieHus (FV). DkBUBaNeHTHBIE MJIATEKU U CEPUU TUIaTekKel. Y paBHEHHE SKBUBAIIEHTHOCTH.

2. KonBepcus muiarexeil. Bunpl koHBepcuil 1uiarexeil. 3amMeHa OAHOIO IIaTeka APYTrUM
wiarexoM. KoHconuaanus moToka miaTexeid. 3aMeHa JaHHOTO [TOTOKA IJIaTeKel APyruM IOTOKOM
ILJIATEXKEH.

3. Paccpouka miarexa. DKBUBAJIEHTHOCTD IJIATEXKEH MpHU MPUMEHEHUH NPOCTON CTaBKHU.

4. Aunyuretsl. Onpenenenue annyurera. Kiaccuduxanus annyntetoB. OCHOBHbIE MOJENN
AHHYUTETOB.

4.2.3. TunoBbie MaTepHaJbl TEKyLIEro KOHTPOJS YCHEBAaeMOCTH O0y4aroluxcs IO

TeMme 3 «MeTobl IPUHATHA HHBECTHIIMOHHBIX PellleHHii

BapunanTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. VIHBeCTHIIMOHHBIN TIPOEKT, TpeOyromwii BiokeHus: 4492 B Hauanme roja, oOecrieuyuBacT
JIEHEKHBIN MOTOK, cocToAnmi u3 2294 yepes rog, 2502 uepes 2 rona u 4739 uepes 3 roga. Beraucnure
YHUCTYIO TEKYIIYK0 CTOMMOCTb IIPOEKTA, €CJIU MTPOLICHTHAS CTaBKa paBHa 12%

2. HaliTu BHYTPEHHIOIO HOPMY JOXOJHOCTHM HWHBECTHIIMOHHOTO TPOEKTa C HaYaJIbHBIMHU

3arparaMy 8 MJIH. ¥ I0X0aMu 6 MJIH. 4epe3 IO/ U 5 MITH. uepe3 2 roja.
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3. Bam gonr npexacrasiser coooi 1000 TpexiaeTHuX OSCKYNMOHHBIX OONUTAlK C HOMHUHAJIOM
100. Jlnst mOKpBITHSL J0NTa BBl MOXKETe c(hOPMUPOBATh CBOWM aKTHB JMOO W3 TPEXJIETHUX KYMOHHBIX
obmurammii ¢ HomuHasioM 100 u xynoHoM 8%, MO0 U3 LIEHHBIX Oymar, IO KaXJIOW M3 KOTOPBIX BaM
npuxoaut 160 B koH1e BTOporo roaa, 200 — B koHile TpeTbero U 250 — B KOHIIE YE€TBEPTOrO rojia.
Teky1as mporeHTHas cTaBka - 25%, nporuo3 konebdanuit +/- 5%. Kakoit noprdens nydie u noyemy?

Bonpocs! k kos1okBIYMY Nel

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

2. Bayrpennss Hopma noxognoctu mnpoekrta (IRR), mpocToit cpok okymaemocTu MpoekTa
(PBP), yaetrnast Hopma okymaemoctu npoekta (ARR), uaaexc npubdsuibHOCTH 1TpoekTa (PI)).

3. IlpeumymectBa u Hemoctatku nokaszateneid NPV, IRR, PBP u PI. Cssasu mexny
yKa3aHHBIMH MTOKa3aTelssMu. MoanuKaum nokasaTenei uis yeTpaHeH!s] HeZJOCTaTKOB.

4. Tounslii cpok okymaemocTu npoekta (PPBP). JluckoHTHUpOBaHHBIN CPOK OKYMAaeMOCTH
npoekta (DPBP). Tounblli IUCKOHTHPOBaHHBIM CpoK okymaemoctu rmpoekta (PDPBP).
DKCTpeHHBIN Tiepuo okyrnaemoctu npoekta (BOPBP). MoaudunupoBanHas BHYTpEHHSSI CTaBKa
noxonHoctu npoekra (MIRR).

4.2.4. TunoBble MaTepHaJbl TEKYLIEr0 KOHTPOJSA YCHEBAEMOCTH OOy4aroIMxcsi IO

TeMe 4 «IIpocThie MO/IeJIH OLleHKH (PHHAHCOBLIX HHCTPYMEHTOB: 00JUT AN HAKIIHH

BapunanTsl 3a1aHuii KOHTPOJIbHOH padoThl Nel

1. Tpu 20%-Hble oOnuranuu co cpokamu Ao noramenus 1, 2 u 3 roaa, crosar no 105% or
HOMMHaJIa. byner M KpuBas JOXOAHOCTU JUIsi OECKYIOHHBIX OOJMMIalMid ¢ TEMH K€ CPOKaMH JI0
HoraleHus yobIBaromiei?

2. Tlpenmomnoxum, uto Bamr goiar cocrasisieT 1000 OecKyrmoHHBIX OOJUTaIii ¢ HOMHHATBHON
croumocthio 100 momtapoB u ¢ mropanmeit 2. Tekymias Oe3pucKoBasi MPOIIEHTHAs CTaBKa COCTABIISIET
25% 3a mepuon. Bamm axkTuBBl MOTYT OBITh C(OPMHPOBaHBl M3 OECKYNOHHBIX OOJMIanuii ¢
HOMMHaJIbHOU cToMMocThio 100 momtapoB u ¢ mroparmeit 1 u 4. Ckoabko OeCKYMOHHBIX OOMMIalfid C
mropanuedt 1 1 4 BaM HYXHO KYNHUTh WIM NMPOAATh, YTOOB! YPaBHSATH JOPAIlMM M CTOMMOCTH JI0JITa U
aKTHhBa?

3. Llena nmpuobperenus akuuu pasHa 100, quBuIeHA 3a nepBblid o BiaaaeHus — 10, 3a BTopoi —
12, 3a tpernii — 14. Ilocne momydeHus: TpeTbero IUBHMIEHAA akuus nponaHa 3a 150. Onpenenuts
JIOXO/THOCTb OIEepaIvu.

Bonpocs! k kos1okBuyMy Nel

1. Monenu nenoobpazoBanust oomuramuii. CTpykTypa MpOLIEHTHBIX CTaBOK, JOXOJHOCTb K
NOTAIIEHNUIO, KYIIOHHAs JOXOIHOCTh. TeKylas TOXOJHOCTh M JIOXOJAHOCTh Ha OCHOBE JHMCKOHTA.
Paznuuusa Mexay cTaBKOW MPOLEHTA U TOXOAHOCTBIO.

2. Jlropanyst ¥ BBITYKIIOCTb.
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3. llenooOpa3oBaHNEe KOHBEPTUPYEMBIX OOHMTAIIAM.

4. Mogenu OUEHKM CTOMMOCTH akKLUHMM (JUCKOHTHPOBAHUE MOTOKA TUBUJICHIIOB, MOJIETh
I'opnona). ZloX0qHOCTb aKLIUH.

4.2.5. TunoBble MaTepHajibl TEKYLIEr0 KOHTPOJISI YCIEBAEMOCTH OO0y4aromuxcsi IO

TeMme 5 «[lopTdeabuas Teopus»

BapunaHTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. Ilpeamonoxxum, YTO JUIs JABYX KoMmaHuid — A um B — (uUHAHCOBBI aHAIUTHK
IPOTHO3UPYET HAa TEKYIIMH TroJl CIEAYIOIIHUE BO3MOXKHBIE COCTOSIHMSA: HMECCHUMUCTHUYECKOE C
BeposaATHOCTbIO 30%, Hambosee BepoATHOE ¢ BeposATHOCTbIO 50%, ONTHUMHCTUYECKOE C
BepoATHOCTbIO 20%. CuenaH Takke U MPOTHO3 JOXOJHOCTU aKLUN 3TUX KOMIIAHUH JUISL KaXKJA0TIO
13 BO3MOXHBIX cocrosinuii: (-0.15, 0.12, 0.21) s A u (-0.05, 0.06, 0.15) nns B. KakoBsl cpennue
JIOXOJTHOCTHU M PUCKH JJIsl akiuid A u B?

2. Oxunaemas 10XOAHOCTh U puck akTuBa A paBHbl 0.2 u 0.3, aktuBa B — 0.4 u 0.5,
KOppeIsius J0X0oaHocTel akTiBoB paBHa (.2. Haiiti moprdens MUHUMANBHOTO PUCKa, €TO0 PUCK U
JIOXOJTHOCTb.

3. Jloxoasl OT MHBECTUIIMOHHOTO MpOEKTa cocTaBAT udepe3 roa B cpeaneM 100000. Bo
CKOJIbKO MOKHO €ro OLEHHUTb, €CIHM PBIHOYHAS JOXOJHOCTh cocTaBiseT 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck peiHOYHOTO MopTdens - 80%, a KoBapualMio J0XO0JI0B OT aHATOTHYHBIX
MIPOEKTOB C PHIHOYHOM JOXOJIHOCTBIO 3KCIIEPTHI OIICHUBAIOT Ha ypoBHEe 1024007

Bonpocsl k ko/L10KBIYMY Ne2

1. IlpunATHE pemeHWl B YCIOBMSX HEONPEAEICHHOCTH.JJOXOAHOCTP M PHUCK aKTHBA.
[TpenmoureHus: OCTOPOKHBIX HHBECTOPOB, BBIOOP 3(P(EKTUBHBIX aKTUBOB.

2. JIoXOoHOCTh U PHUCK MOPTQess U3 IBYX PHUCKOBBIX aKTHBOB. JluBepcuduxaius pucka.
MHoxecTBO 3¢ (HeKTUBHBIX TOpTdheEei.

3. Iloptdens U3 n pUCKOBBIX aKTHBOB. 3ajadya MapkoBuua. Bun s¢dextuBHOI rpaHuIbI
MHOecTBa noptdeneid. Ctpykrypa 3¢ dekTuBHbIX noprdeneit. Bboibop nHBECTOpa Ha MHOMKECTBE
sbdextuBHbIX mOpTdeneit. OO0oO0IIeHne Ha ciaydyail HEOTPUIIATELHOCTH JIOJ€H AaKTHBOB B
noptderne.

4. lo6asnenue Oe3prckoBoro aktusa. JIunus pacnpenenenus kanuraia (CAL).MuoxecTBo
s dekTuBHBIX opTheneil: muHus «pbiHOK — kanutam» (CML). Beibop nnsectopa na CML.

4.2.6. TunoBble MaTepHaJbl TEKYLIEr0 KOHTPOJIA YCHEBAEMOCTH O0y4arolMxcsi IO

Teme 6 «<CAPM u ee moandukannm

BapunanTsl 3a1aHuii KOHTPOJIbHOMH PadoThI Ne2
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1. CranmapTHOE OTKJIOHEHHE JOXOJHOCTH HEKOTOpPOro 3¢(EeKTUBHOTO MOpTdesas paBHO
18%. CraBka Mo Ka3HaueHCKUM BEKcelsiM - 7%, pblHOYHAs LieHa pucka - 8%, cTaHAapTHOE
OTKJIOHEHHUE prIHOYHOTO MopTdhens - 21%. Uemy paBHa 6eTa HHBECTUIIHIA?

2. JloxomHOCTh pbIHOUHOrO moptdens paBHa 20% rofoBbIX, Oe3pHCKOBas CTaBka paBHa 8%
rofoBbIX. bera akmmu paBHo 1.3, mocieqHMA BRIIUIAYSHHBIA TUBUACH ObLT paBeH S5, MPOTHO3 TEMIIa
npupocra quBuaeHna — 4%. Halitu neny akuuu.

3. Oxunaemble JOXOAHOCTU akIUi A 1 B cOOTBETCTBYIOT paBHOBECHBIM U paBHbI 24% u 18%,
COOTBETCTBEHHO, KOA(P(PUIIMEHT YyBCTBUTEIBHOCTH K PHIHOUHOMY MHJEKCY /Ui A paseH 1.2, mis B —
0.4. Bo3moxkeH i1 apOWTpaXK MO OTHOIICHHIO K akuuu C ¢ OXHmaeMod JTOXOTHOCThIO 22% u
qyBCTBUTEIBHOCTBIO K MHJEKCY (.87

Bonpocsl k ko/10KBIYMY Ne2

1. CBs3b MeXy JOXOIHOCTHIO PHIHOYHOTO MHIEKCA U JOXOJHOCTHIO OTAEIHHOTO aKTHBA.
Koaddunuent lapna. Teopema o paznenenuu.

2. Mopenb oneHku goiarocpodHbix akTUBOB (CAPM): ocHOBHBIE MpPEANOCHUIKH, (BBIBOJ
dbopmyn).

3. Jlunus peika nenHeix Oymar (SML).Kosdhdumment Oerta: pacuer, cBoiicTBa.
Koaddunuent anvda. [pumenenue mogenu CAPM.

4. OpnonnnekcHbIe Mozenu. Pacuer 6eTsl o peansHbIM naHHBIM. Kputika CAPM.

5. OcHoBuble Momupukanmu momenmu CAPM. Teopust apOuTpaxxHOro HEHOOOpa30BaHUS
(APT).

4.2.7. TunoBble MaTepHaJbl TEKyLIEro KOHTPOJS YCHEBAaeMOCTH O0y4aromuxcs IO

TeMe 7 «IleHoOOpa3oBaHue JePUBATHBOB

BapunaHnTsl 3a1aHUi KOHTPOJIbHOH padoThI Ne2

1. Onpenenuts 11eHy MyT-OMLMOHA C LieHOM ucrioHeHus 100 1 cpokoM KOHTpakTa 5 MecsleB Ha
akuo ¢ Tekymen neHor 100, ecau KOJMI-ONIMOH C TEM K€ CPOKOM M IICHOM HCIIOJIHEHUS CTOMT 5.
bespuckosas craBka 10% romoBbIX, JUBUIECHIBI 10 aKIIUU HE BHIMJIAYMBAIOTCSL.

2. M3obpasure rpaduk nprObLIM / yOBITKOB NP UCIIOIHEHUH ONIMOHHOTO noptdens (+C40, -
C60) (C — Call, P — Put, uncno — 1ieHa UCIIOTHEHUS), €CITM OH ObLT IproOpereH 3 Mecsina Ha3aj 3a 9.80 B
KpenuT 1o 8% ro/10BbIX.

3. Tloprdenp cocTouT W3 akIwH, KyluieHHOW mo 1eHe 50, W OmIpoHa «IIyT» C IEHOU
ycnoiHeHus 52 u npemueit 3. KakoBbl MAKCHMaJIbHBIE TIOTEPY ITPH MTAICHUH LIEHBI AKLIANA?

Bonpocs! k ko/10KBIYMY Ne2

1. ILlenooGpa3oBanue (prouepcos u GopapaoB. «IlyT-kom» napuTer.

2. burommanpHas MOJACIb HCHOO6pa3OBaHI/I5[ OIIIMOHAa «KOJIJI» Ha aKIIUH.
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3. Mogens neHnooOpa3zoBanusi omimoHa biaka-Illoym3a — pacmupenne OWHOMHAIBHON
MOJIENI Ha HEMPEPHIBHOE BpeMsI.

4. OueHka «KoJula» Ha akuK 0e3 AMBUACHIOB (IIPUMEP C MCKYCCTBEHHBIMH JaHHBIMH,
OpuMep C pealbHBIMH  JaHHBIMH, (GopMHpoBaHHME XemkK-mopTdens. LleHooOpa3zoBanue
AMEPHUKAHCKUX OMIIMOHOB ITYT».

5.HapaMeTpLI YYBCTBUTCIIbBHOCTH ACPHUBATUBOB JIA 3a1da4 XCIKUPOBAHUA

IIpouenypa npoBeaeHusi, KpUTEPUH M LIKAJIA OLIEHUBAHUS KOJUIOKBHYMa
KomnokBuym mpoBoAuTCS Ha MPAKTHUECKUX 3aHATHUSX B (opMe MHIUBUIYyaIbHOU Oeceibl
IPENoIaBaTeNs C KaXIbIM 00yJaroIMCS.
[IpenonaBarens 3agaeT HECKONBKO (4-5) KpaTKUX BOMPOCOB, MO3BOJSIONIMX BBISICHUTH
CTETNEeHb OCBOCHHSI MaTepHalia 00y4arouumcs.

OTBeT Ha Ka)K,I[LIﬁ BOIIPpOC OOCHUBACTCA OTACIILHO.

Kpurepun [TorHoTa oOTBETa Ha BONPOC, 3HAHUE TEPMHUHOJOTUHU; CIIOCOOHOCTH
OLICHMBAHMSI | apryMEHTHpPOBaTb CBOM OTBET; CIIOCOOHOCTb PACKpPbIBaTh IMPUYMHHO-
CIICZICTBEHHBIC CBSI3M MEXKIY OJKOHOMHYECKHMMH (DaKTaMu, SIBICHUSAMH U
poleccaMu; ClIOCOOHOCTD JIeNIaTh BHIBOIBI.

HIkana «OTIMYHO» - BONPOC PACKPBIT IMOJHOCTBIO, TOYHO OOO3HAYEHbI OCHOBHBIE
OUCHUBAHUA | 11ongTis 1 XapaKTEpUCTHKH 110 TEME.
«Xopouo» - BOMNPOC PACKPBIT, OJHAKO HET IIOJHOIO OINHCAaHUs BCEX
HEO0XO/IUMBIX 3JIEMEHTOB.
«Y IOBJIETBOPUTEIIBHO» - BOIPOC PACKPHIT HE MOJHO, MPUCYTCTBYIOT IpyOble

OIIMOKHU, OJJTHAKO €CTh HEKOTOPOE MOHUMAHUE PACKPHIBAEMBIX TTOHATHH.

«HeynoBiIeTBOPUTENBEHO» - OTBET Ha BOIPOC OTCYTCTBYET WIIM B ILIEJIOM He
BEpEH.

IIo utoraM oTBETOB Ha KaXKAbIN BOIIPOC BBICTABJIACTCA 06H.[HI>1 Oamr 3a KOJUIOKBHYM.

IIpouenypa npoBeaeHnsi, KpUTEPUH M LKA OLEHUBAHUSA KOJUIOKBHYMA
[Ipy mpoBeneHMM KOHTPOJIBHOM paboThl OOy4aroUIMMCs MpEAjJaraercs BBITOJHUTH
HECKOJIbKO MPAKTUYECKUX 3a7aHui (4-5) B COOTBETCTBUU C MIPOIIEHHBIMU TEMaMH.
Bpewms Hanucanus KOHTPOJIbHOU paboThl cocTaisieT 90 MUH. (IO KeTaHUI0 00YJaroIerocs

OTBET MOXKET OBITH JOCPOUHBIM).

KpI/ITepI/II/I Kaxq:[oe 3aJaHuc KOHTpOJ'ILHOﬁ pa6OTBI OLICHUBACTCA OIMNPCACIICHHBIM
OLICHUBAHUA KOJINYECTBOM OaJlJIoB (B COOTBCTCTBHHU C OTallaMM BBIIIOJIHCHUSA 3a,Z[aHH51).
OLICHI/IBE[CTCHZ X0 pCUICHUS 3a1a4n, HAJTUIUC OIIMOOK B pacucTax, HaJIMIneC
BCPHOI'O OTBCTA.

BaJ'IJ'ILI, MOJIYYCHHBIC CTYACHTOM 34 PCHICHUC KaXJA0ro 3aJdaHus,
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cymmupyroTcs. OO0Iee KOITUYeCTBO BO3MOXKHBIX OallJIOB 3a KOHTPOJIBHYIO
paboty npuaumatotcs 3a 100%.

[Txana «OTIUYHON:
OLICHUBAHUS - 86%-100% mpaBUIBHBIX OTBETOB U PEILICHUM.
«Xopo1iIoy:

- 71%-84% npaBUJIbHBIX OTBETOB U PEIICHUM.
«Y IOBJIETBOPUTEIILHOY:

- 51%-70% npaBUIbHBIX OTBETOB U PELLICHUM.
«HeynoBneTBOpUTEIBHOY:

- MeHee 50% npaBUIBHBIX OTBETOB U PELICHUM.

5. OuneHo4YHbIe MaTepHAJIbI IPOMEKYTOYHOM aTTecCTAlMHU 110 AN CHHUILIMHE

5.1 Dk3aMeH NPOBOAUTCS C IPUMEHEHHEM CJIeYIOIIUX MeTOI0B (CpeACTB):

®opMoil MPOMEXYTOUHOTO KOHTPOJI HOCJIE M3YyYeHHs] TUCLMIUIMHBI ABISETCA SK3aMEH B
NUCbMEHHOHU (opMme.

OTBETCTBEHHBIM 3TAIllOM y4e€OHOTO Ipolecca ABJISETCS cllada IPOMEXYTOUHAasl aTTeCTalusl.
becciopHbIM (PaKTOpPOM YCHENTHOTO 3aBEPIICHHS] OYEPETHOTO CEMECTpa SIBIISICTCS KpPOIOTIIMBA,
cucreMaTnyeckass padoTa CTy/leHTa B TE€UEHHME BCEro ceMmecTpa. B 3ToMm ciydae moAroroBka K
IPOMEXYTOUHOH aTTecTaluu OyJeT sBIATHCS KOHLEHTPUPOBAHHON cucTemaTu3anueil Bcex
MOJTYYECHHBIX 3HAHUW 1O JAHHOW TUCIUIUIMHE.

B Hauazne cemecTpa peKOMEHIyeTCsl 10 BCEM M3Y4aeMbIM NPEIMETaM MOJYyYUTh BOIIPOCHI K
IIPOMEXKYTOUHOM aTTecTalluM, a TakyKe MCIIOJIb30BaTh B Mpoliecce o0yueHUs Iporpammy, Apyrue
METOAMYECKHE MaTepHalibl, pa3paboTaHHbIE IO JAHHOW AMCLUILINHE.

IIpn moAroTOBKE K MPOMEKYTOYHON aTTECTALIMM KOHCTPYKTUBHBIM SIBJIIETCS KOJUIEKTUBHOE
00CyXJIeHHE BBIHOCHUMBIX Ha 3K3aME€H BOIIPOCOB C COKYPCHUKAaMH, YTO IO3BOJISIET IOBBICUTH
CTENEeHb CUCTEMAaTH3aluU U YTIyOIeHHs 3HaHU.

Ilepen nocinegHMM CEMHHApOM IO TPEAMETY CIENYET COCTABUTH CIIMCOK BOIPOCOB,
TpeOYIOUIMX JIOMOJHUTENIBHOTO PAa3bACHEHMs] MpEerojaBaTesieM Ha KOHCYJbTallUM Iepes
IIPOMEKYTOUHOM aTTECTalUEN.

[Tpu peanuzaruu npomexxyrouHoit arrectauuu B 90/JOT MoryT ObITh HCIIOJIB30BAHBI CIIEAYIOLINE
bopmsI:

1.Ycrao B 1OT - B popMe yCTHOTO OTBETA HA TEOPETHUECKUE BOIIPOCHI M pelIeHUs 3a/1auu (Kerica).
2. IMucemenno B CHO ¢ mpoKTOPUHTOM - B (popMe MUCHBMEHHOTO OTBETa Ha TEOPETUYECKHE
BOIPOCHI U pelIeHus 3a1a4u (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.

5.2. OneHo4yHbIe MATEPHAJIBI IPOMEKYTOYHON aTTeCTALIUH
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KommoneHt
KOMIIETEHIINHU

[TpomexyTOUHBIN/KITFOYEBOM
WHIUKATOP OLICHUBAHHUS

Kputepuii onenuBanus

I[IKo OC II — 3.

CriocoO6HOCTD
UCTIOJIb30BaTh
UHCTPYMEHTHI
¢duHaHCOBOM
MaTeMaTHKH
HEJsAX
(bUHAHCOBBIX
UHCTPYMEHTOB
HIPUHATHS
MHBECTULIMOHHBIX
pelieHu

1

B

OLCHKHU

)51

CnocobeH mnpuMeHSATh Ha
IIPAaKTUKE 3HAHUS B 00JaCTH
(uHAHCOBOW MaTeMaTHKH B
LEeJSIX pacuera IOTOKOB
IIJIATEXKEM, [IPUHATUA
WHBECTULIMOHHBIX  PELICHUN
HAa OCHOBE MOPTQenpHOU
TEOpUH, OTIPEIEIIATh
CTOUMOCTh (UHAHCOBBIX
MHCTPYMEHTOB (B TOM 4HCIIE,
MTPOM3BOHBIX )

JIeMOHCTpHpYeT  HaBbIKM  BbliOOpa |
UCIIOJIb30BaHUSI  METOJOB  (DMHAHCOBOIA
MaTeMaTUKU JUIs pelIeHUs 3a1ad B cdepe
SKOHOMHKHM,  (uHAHCOB ®  Ou3Heca,
UCIIOJB3YET pa3IuyYHbIC MOJICIIH
HAYUCIICHUSI TPOLICHTOB, pacyera IOTOKOB
IaTexen, OLICHKHU (UHAHCOBBIX
WHCTPYMEHTOB.

TumnoBble OLIEHOYHbIE MaTepHuaJjJbl l'[pOMQ)KyTO'lHOﬁ aTTeCTallum
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Cnucok BONPOCOB [JIsl MOATOTOBKH K IK3aMeHy

1. Hauncnenue MMPOLCHTOB IO ITPOCTHIM CTaBKaM.

. Onpez[eﬂeHHe nepruoaa HA4YMCJICHUSA MMPOCTHIX IMMPOLICHTOB.

. I[CKprHBHBIfI METOJ HAYUCIICHUS IIPOCTHIX IIPOLCHTOB.

. AHTHCHUTIaTUBHBIN MCTO HAYUCIICHUSA IIPOCTHIX IIPOLCHTOB.

. Hauucnenue nponeHToB 1o npocToi NEPEMEHHON CTaBKe.

. Hauncnenne IIPOUCHTOB I10 CJIOKHBIM CTaBKaM.

. I[CKprHBHBIfI MCTOJ HAYUCIICHUS CIIOKHBIX ITPOLICHTOB.

2
3
4
5
6. JloxoaHOCTh (PMHAHCOBOM OIEpaIiy B BHJIE IPOCTON CTaBKHU.
7
8
9

. AHTHCUTTIAaTUBHBII MCTO/J] HAYUCIICHUA CJIOKHBIX ITPOLICHTOB.

12

31.
32.
33.

. Hauucnenue npoueHToB 10 CII0KHOM IIEPEMEHHON CTaBKE.

11.

I'omoBas HomMuHAILHAS IMPpOOCHTHAA CTaBKa.

. Hauucnienue npoueHToB o HeNnpephIBHOI cTaBKe.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

JloxotHOCTh (PHHAHCOBOM OTICPAITUU B BUC CIIOKHOU CTABKH.
[Tpunn GprHAHCOBOI SKBUBAIEHTHOCTH.

[Tpouenypa nuckontupoBanus (PV) u napamenus (FV).
OKBHUBAJIICHTHBIC IIJIATEKU U CEPUU TUIATEKEH.

YpaBHEHNE SKBUBAJIEHTHOCTH.

KonBepcns mrarexen.

Buasl koHBEepCHil maTexen.

3aMeHa OJIHOTO IUIaTeXa JPYTUM ILIATEKOM.

KoHconuaanus notoka niarexen.

3aMeHa JaHHOTO MOTOKA IJIaTeXel APYyruM IMOTOKOM IIATEXEH.
Paccpouka ruiarexa.

OKBUBaJICHTHOCTb IUIATEKEN IPU IPUMEHEHUH ITPOCTOM CTABKH.
AHHYWTETHI.

Omnpenenenyue aHHyNUTETA.

Knaccudukanus aHHyuTETOB.

OcHOBHBIE MOJIENIM AHHYUTETOB.

Uucras npuBeaeHHas crouMmocth npoekrta (NPV), ee pacuer.
BuyTtpennsis Hopma goxogHoctu npoekra (IRR), mpocroit cpok okynaemoctu npoekra (PBP),
y4eTHas HopMa okynaeMocTtu npoekra (ARR), unnexc npubsuibHocTH TipoekTa (PI).
IIpenmyiecrBa u Henocrarku nokasarenet NPV, IRR, PBP u PL.
CBs13u MeXly YKa3aHHBIMU ITOKA3aTEISIMHU.

Moaudukanuu mokazaresnei 1 yCTpaHeHHs HETOCTATKOB.
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34.
35.
36.
37.

38

58

62

64.
65.
66.
67.

TounsIlt cpok okymnaemoctu npoekra (PPBP).
JluckoHTHpOBaHHBIN CPOK OKynaeMocTu npoekra (DPBP).
TouHBIN JUCKOHTUPOBAHHBIN CPOK OKynaeMocTH rpoekra (PDPBP).

DKCTpEeHHBIN repruoa okynaemoctu npoekra (BOPBP).

. MoaudunupoBaHHas BHYTpEHHss cTaBKa jgoxoaHoctu mpoekta (MIRR).
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.

Monenu nieHooOpa3oBaHus OOJIUTAITHIHA.

CrtpyKTypa NpOLEHTHBIX CTaBOK, IOXOJAHOCTb K IOTallIEHUI0, KYIIOHHAs 10XOJHOCTb.
Texymas JOXOQHOCTb U JOXOAHOCTh HA OCHOBE TUCKOHTA.

Paznuuus Mexay cTaBKOM MPOLEHTA U 10XOAHOCTBIO.

J{xopanys U BBITYKJIOCTb.

[lenooOpa3oBaHue KOHBEPTUPYEMBIX OOTHTAIIHIA.

Mojenu OLEeHKH CTOMMOCTHU aKIUH (AMCKOHTHPOBAaHHUE ITOTOKA AUBUICH/IOB, MOJIeNb ['opoHa).
JIOXOQHOCTb aKLUH.

IIpunsTHE pelIeHN B YCIOBUAX HEONPEAEICHHOCTH.

KoBapuranus 10X0JHOCTEMN IBYX aKTHBOB.

Koppensus 10XoqHOCTe! ABYX aKTHBOB.

[TopTdens U3 1ByX pUCKOBBIX AKTUBOB.

JloXOaHOCTh 1 Aucnepcus mopThens u3 AByX PUCKOBBIX aKTHBOB.

JlonycTrMoe MHOKECTBO MOopTdenel s ABYX pUCKOBBIX aKTHBOB.

OddexTuBHbIi mopThes.

MHoxecTBO 3¢ (heKTUBHBIX TOPTQeEnei.

CaoiicTBa 3((eKTHBHOIO MHOYKECTBA.

O06o01eHre Ha ciry4yail n aKTHBOB.

OnTumManbHbIM prUCcKOBBINA opTdens (Monens [.MapkoBuna).

. I[TonHb1it mopTdens.
59.
60.
ol.

Jlunus pacnpenenenus kanuraia (CAL).
PriHOYHBIN TTOPTQEND.

Jlunus peiaka kanutana (CML).

. luBepcuduxanus pucka.

63.

O} dexTuBHOE MHOKECTBO M KOMOMHAIUS OE3PUCKOBOI0 aKTUBA U PUCKOBOTO OPTQEs
(monens JI.To6una).

Kopotkue nmpoaaxu v BO3SMOXKHOCTb 3aMMCTBOBAHUSI.

N3menenne >pPpeKTUBHOTO MHOKECTBA BCIIEJICTBUE ITHX (PaKTOPOB.

[Touck mapamMeTpoB yrioBoro (KacaTeJbHOTO) MOPTQEs.

[Touck onTUMaILHOTO MHBECTUIIMOHHOTO MOPTQEIS /711 HHBECTOPA.
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68.
69.
70.
71.
72.
73.
74.
75.
76.
71.
78.
79.
80.
81.
82.
83.
&4.

85.

86.

CBs13b MEXy TI0XOAHOCTBHIO PHIHOYHOTO MHJIEKCA U IOXOAHOCTBIO OT/IEIBHOTO aKTHBA.
Koadduuuent lapma.

Teopema o pasaeieHum.

Mogaenb oneHkH 10arocpodHbix akTUBOB (CAPM): ocHOBHBIEC MPEANIOCHIIKH, (BBIBOA (hopMyir).
Koaddumuent 6era: pacuer, CBOMCTRA.

[Tpumenenne CAPM B nopTdenbHoii TeOpHH.

Jlunus peiHKa HeHHbIX Oymar (SML).

Koaddumuent anbda.

[Ipumenenue monenu CAPM.

OIHOMHAEKCHBIE MOJICTH.

Pacuer OeTbl IO peabHBIM JaHHBIM.

Kpurtuka CAPM.

OcHoBHble Moaudukanuu Mojaean CAPM.

LlenooOpa3oBanue (pprouepcoB u HopBapIOB.

«IIyT-KOomD» mapurer.

buHomuanbHas Mojienb IIEHOOOPA30BaHUS OIMIIMOHA «KOJII» Ha aKIUH.

Monens nenoo0pazobanus oniona biska-Illoymn3a — paciupenre OMHOMHUAIBLHOW MOJIETH Ha
HEIPEepPbIBHOE BPEMS).

OrneHka «KoJuia» Ha aKIuu 0e3 TUBUACHIOB (TIPUMEP C UCKYCCTBEHHBIMU JTAHHBIMU, TPUMED C
peallbHBIMH TaHHBIMU, (POPMUPOBAHUE XEIK-TTOPTQEINs).

HCHOO6paSOBaHI/IC AMCPUKAHCKUX OIMIUOHOB «IIYT».

IIpumepHble BapaHTHI OUJIETOB:

. JleKypCuBHBII METO HAUHUCIIEHUS TIPOCTHIX MPOLIEHTOB.
2.
3.
1000, ecu oru mpopatotTes mo 1eHe 841.97.
4.
croumocteio 100 nommapoB u ¢ mropammeit 2. Tekymias Oe3pHcKoBasi HPOLIGHTHAs CTaBKa
cocraBisger 25% 3a mepuon. Bamm akTuBBI MOryT ObITH C(HOPMHPOBAHBI M3 OECKYNOHHBIX
oOmuranmii ¢ HOMUHATBHOM crouMocThio 100 mommapoB m ¢ mopanmet 1 u 4. CKOJBKO
OECKYIOHHBIX OoOyMranuii ¢ aroparueil 1 u 4 BaM HY)KHO KYIUTb WM MPOJIaTh, YTOOB! YPaBHAThH

Aropaiui U CTOUMMOCTH J0JITa 1 aKTHhBa?

Buaer Nel
mo qucuumiaInue «®uUHAHCOBAA MAaTEMATHKA»

CBs3b MCKAY JOXOAHOCTBIO PBIHOYHOI'O MHACKCA U JOXOAHOCTBIO OTACIBHOI'O aKTHBA.

Kaxkora AO0XOAHOCTb OT MHBECTUPOBAHUA B 6CCKy1'IOHHI)I€ 5-netHne 06erau1/m C HOMHWHaJIOM

[pennonoxum, uto Bam gonar coctaBiser 1000 OeckymoOHHBIX OONMTanuii ¢ HOMHUHAJIBHON
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Bbuuer Ne2
no AucuuninHe «@UHAHCOBAsE MAaTEeMaTHKA)
1. Hauucnenue npoueHToB Mo NpOoCTOM MEPEMEHHOM CTaBKe.

2. Mopenb oneHkd aoiarocpouHbix akTMBOB (CAPM): OCHOBHBIE TNPEANOCHUIKH, (BBIBOI
dbopmyn).

3. Bamu npy3bs peuwin KynuTh Jo1Ky, kotopas ctout 5000 nosmapoB. CKOIBKO OHU JIOTHKHBI
paBHBIMH CyMMaMH BHOCHUTH €XKEroJlHO Ha Aeno3uT 1noja 10% roaoBbix, HAYMHAS C HACTOSILETO
MOMEHTa, YTOObI K KOHIYy TPETHETO I'0/]a OHU CMOTJIM OCYLIECTBUTH CBOIO MEUTY?

4. Ilpeamnonoxum, 4To AJIs ABYX KOMIaHui — A u B — (uHaHCOBBIN aHATUTHK MPOTHO3UPYET
Ha TEKYILIMH TroJ CIEeIYIOIIMe BO3MOXHBIE COCTOSHHS: MECCUMUCTHYECKOE C BEPOSITHOCTHIO
30%, naubonee BeposTHOE C BeposTHOCTHIO 50%, omTuMucTHYECKOE C BeposTHOCTHIO 20%.
ChenaH Taxke M MPOTHO3 JTIOXOAHOCTH aKUMN STUX KOMIAHUN [AJs KaKJIOTO U3 BO3MOXKHBIX
cocrostamii: (-0.15, 0.12, 0.21) aia A u (-0.05, 0.06, 0.15) nnsa B. KakoBsl cpeHue J0XOMHOCTH

1 pucKH U1 akuuil A u B?

IIxana oneHUBaHUSA

Kputepun onenuBanus Ounenka

JleMOHCTpHUpYeT CIOCOOHOCTh MPOBEACHUS aHAM3a COCTOSHUS H 5 (oTAM4HO)
OIICHKM TMEPCIEKTHB Pa3BUTHUS SKOHOMHUUYECKHX U COIMATBHBIX
CHUCTEM B YCJIOBHMSX B3aUMOCBSI3€d MEXIYy HMX BHYTPEHHUMHU U
BHEITHUMH  (DaKTOpamu; CaMOCTOSITEIIBHO H3y4aTh HAYYHYIO
JUTEPATYPY MO IKOHOMETPUUECKUM METOJIaM UCCIEIOBaHUSI.

JleMoHCTpHpYyeT ClTOCOOHOCTh TPOBECHUS aHATIN3a COCTOSHUS U 4 (xoporio)
OLICHKH MEPCIEKTUB PA3BUTUS IKOHOMUYECKHUX U COLUANIBHBIX
CHUCTEM B YCIIOBHAX B3aNMMOCBSI3eH MCKAY UX BHYTPCHHHUMHU U
BHEIIHUMH (DAKTOpaMU; CaMOCTOSTENbHO U3y4daTh HAYUHYIO
JUTEPATypy M0 S3KOHOMETPUUYECKUM METOaM UCCIIET0BaHUS.

JleMOHCTpUpYET Ha HU3KOM YPOBHE MPOBEJICHUS aHATTN3a 3 (y1OBIETBOPUTEIHHO)
COCTOSTHUS M OLIEHKU MIEPCIIEKTUB PAa3BUTHUS SKOHOMUYECKUX U
COIMAJILHBIX CHCTEM B YCIIOBHUSX B3aMMOCBSI3€H MKy UX
BHYTPEHHUMHU U BHEITHUMHU (PaKTOPaMH; CAMOCTOSITENILHO U3y4aTh
HAYYHYIO JIUTEPATYPY 110 SKOHOMETPHIESCKHM METO1aM
WCCJICTOBAHMSI.

He cmocoben mpoBeneHUs aHaiu3a COCTOSHUS M OLEHKU | 2 (HEeyIOBJIETBOPUTENHHO)
NIEPCIIEKTUB Pa3BUTHUS SKOHOMHMUYECKUX WU COLMAIBHBIX CHCTEM B
YCII0BHUAX B3aNMMOCBS3eH MCXKAY HUX BHYTPCHHHUMH W BHCUIHHMH
dakTOpaMu; CaMOCTOATENBHO H3y4yaTh HAYyYHYIO JIUTEpaTypy IO
HKOHOMETPHUYECKUM METOJIaM UCCIICOBAHMSI.

B mHCTHTYTE ycTaHaBIMBAETCS CIENYIONIas IIKaja TMEepeBoJia OMEHKA W3 MHOT00aUThHOM

CHUCTCMEI B HHTI/I6a.H.IIBHyIO .
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Konnuectno 6annos Onenka
NPONUCHLI0 OykBOH
96-100 OTIINIHO A
86-95 OTJINYHO B
71-85 XOPOIIO C
61-70 XOPOIIIO D
51-60 YAOBJIETBOPUTEIHHO E
0-50 HEYIOBIIETBOPUTEIHHO EX

IIpouenypa npoBeaeHus 3a4eTa ¢ OLEHKOI

ATTGCTaHI/IOHHBIe HCIIbITaHUSA IMPOBOAATCA MPCHIOoAaBaTCICEM, BEAYUIUM JICKIIMOHHBIC 3aHATHUS II0

NAHHOU JUCHHUILIMHE.

HpI/I IMPOBCACHUHU 3a4Y€Ta C OLICHKOM B IHCbMEHHOM (bopMe B ayJUTOpUHU MOXKET OJHOBPEMCHHO

HaXOJUTHCA SK3aMCHYCMaA I'pyIira B [IOJIHOM COCTaBC.
buner BLI6I/IpaeT caM 3K33MCHy€MHI>i B CJIy‘I&fIHOM MopsAaKe.

DK3aMEeHyeMble MOTYT T0JIb30BATHCSA MPOTPaMMOI yu4eOHOW NUCHMIUIUHBI, a TAKXKE C pa3pelieHus

npenoaaBaTeiad KaJlbKYJIATOpaAMHU.

[Tpu mpoBeneHNH 3adeTa B MHCBMEHHOH (OpMe SK3aMEHYEeMBbIM IpelaraeTcs OTBETUTh Ha JiBa
TEOPETUYECKHUX BOIIPOCA U BBIIIOJHUTH JBA IPAKTUYECKUX 3aJaHHUS B COOTBETCTBUHU C IIPONUIEHHBIMHU

TEMaMH.

Bpewms HanucaHus sk3aMeHalMOHHON paboThl cocTaBisier 90 MuH. (IO JKEJTAHUIO K3aMEHYEMOTO

OTBET MOKET OBITh IOCPOYHBIM).

H3noxeHue MaTcpHrajia BEACTCA B JIUCTC OTBCTA, KOTOpLIﬁ 3aTeM (HO OKOHYaHHH 3aqua) CaacTCA

Ha [IPOBEPKY IK3aMEHATOPYy.

HpOBepKa pa60T BBITIOJIHACTCA 9K3aMCHATOPOM I1OCJIC OKOHYAHUA 3a4€Ta U OICHKU BBICTABJIAIOTCS B

COOTBCTCTBHUU C KPUTCPUAMU OLICHUBAHU .

B CJIydac BOSHUKHOBCHUA COMHEHHM OTHOCHUTEIBHO FJ'IY61/IHLI 3HaHUI 9K3aMCHYCMOI'O DK3aMCHATOP
MOKCT MMPUTIIIACUTL €TI0 U 3aJdaTh JOMOJHUTCIIbHBIC U YTOUHAKOIINEC BOIIPOCHI B MPCALCIIax y‘IC6HOI‘O

MartcpHralia, BBIHCCCHHOI'O Ha 59K3aMCH.

OI_ICHKE[ PE3YIBbTATOB NHUCbMCHHOT'O ATTCCTALIMOHHOI'O MCHBITAHUA 00BSABIACTCS 9K3aMCHYCMbBIM B

ACHBb €ro NPOBCACHUS.
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6. MeToauyeckue MaTepuabl 1Jis1 0CBOCHHS TMCIHUIIIHHbI
MeToau4yeckue yKa3aHHUs M0 BHINOJHEHHIO KOHTPOJbHBIX PadoT:
JlaHHBIN BU pabOTHI TPOBEPSIET:
1) ycBoeHUe 00yUaronUMUCs TOTYYEHHBIX B X0/1¢ O0YYCHUS YMEHHI U HABBIKOB;

2) CcmocoOHOCTh BBIOpaTh HWHCTPYMEHTAJIbHBIE CpEICTBAa Il OOpaOOTKM JaHHBIX B
COOTBETCTBHUH C NIOCTABJICHHOW 3a/1a4eii;

3) yMeHHEe TPOAHATU3UPOBATH PE3YIbTATHl PACYCTOB U OOOCHOBATH MOJyUYECHHBIC BBIBOIBI.

[Ipumepno 3a 2-3 Hemenu 10 TPOBEACHHUS KOHTPOJIBHOW pabOThl 0O0ydaromeMycs
HEOOXOIUMO TONYYUTh Yy TMpernojaBarens [MAaOJIOH KOHTPOJIbHOM paboOThl WM NPUMEPHBIN
nepeYeHb MPAKTUICCKUX 3aJaHMi, BXOSIIIUX B KOHTPOJIBHYIO paboTy, U MOCJE 3TOTO MPUCTYIUTh
K IOJrOTOBKE.

[Ipu moAroTOBKE K KOHTPOIBHOM paboTe cleayer:
1) NOBTOPUTH TEOPETUUECKUI MaTepUall [0 TEMaM, BKIIOYEHHBIM B KOHTPOJIBHYIO paboTy;
2) mpOCMOTPETh MaTepUabl MPAKTUUECKUX 3aHATHI U JOMAITHUX 3aJaHHi;

3) nonpoOoBaTh pEUIMTh 3a/JaHus U3 IIa0JOHAa KOHTPOJIBHON pabOoThl WM MPUMEPHOIO
NepevHs NPAaKTUYECKUX 3a/IaHU;

4) 3aKpCIIUTh IIOJYUYCHHBIC YMCHHSA W  HABBIKHW, PpCIIAsA IIOXOXHUC 3alaHUA U3
PEKOMCHAOBAHHLIX ITPCIIOAaBATCIICM y‘Ie6HI/IKOB n y‘{e6HO—MCTO,I[I/I‘IeCKI/IX ocoOuii.

Ecin B mpouecce MOArOTOBKM K KOHTPOJIBHOM paboTe BO3HUKIW 3aTPYAHEHHS WIN
TpeOyroTCsl Kakue-nu0o YTOYHEHMS] W PEKOMEHJAllMM, ClIeyeT OOpaTUThCA 3a IOMOIIBI0 K
IPENo/IaBaTeto.

MeToanyecKkue YKazaHusd Mo MOAroTOBKE K KOJJIOKBUYMY:

KomnokBuym — 310 cobecenoBaHue MpenojaBaTeNiss M ydalllerocss [0 3apaHee
OTIpeNIeIEHHBIM KOHTPOJBHBIM BompocaM. OCOOEHHOCTh KOJUIOKBHYMa B TOM, YTO 3TO HE MPOCTO
dopmMa KOHTPOJS, a METOJ YINIyOJeHMs, 3aKpeIUIeHUs 3HaHUM ydaluxcs, TaKk Kak B XOe
cobeceloBaHUs MpeNojaBaTellb HMEET BO3MOXHOCTh Pa3bsCHUTH BOIPOCH, BO3HHUKAIOIINE Y
y4alerocs B MpoLecce MoAroTOBKH.

OTOT BUJl JEATEIbHOCTH Pa3BUBACT HABBIK OCYIIECTBIATH cOOp, aHainu3 U 0OpabOTKy
JaHHBIX, H€O6XO)II/IMBIX AJId PpCIICHHUA HpO(beCCI/IOHaIII)HI)IX 3aj1a4.

Ha camocTosiTensHy 0 MOArOTOBKY K KOJUIOKBHYMY 00YyYaroiieMycsi OTBOIUTCS 2-3 HEJelNu.
[Ipu moATOTOBKE K KOJJIOKBUYMY CIICTYET:

1) MMPOCMOTPETh KOHCIICKTHI JIEKIIUN u MPAKTUYCCKUX 3aHATHH U OTMETUTh B HUX
HMCIOIIUCCA OTBCTHI Ha BOIIPOCHI KOJUIOKBHYMaA.
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2) ecnM KOHCIEKTHl COAepXaT He BCE OTBETbl MM YacTh BOIPOCOB BBIHECEHO
IpernoiaBaTesieM Ha CaMOCTOATEIbHOE PACCMOTPEHUE, HEOOXOAMMO U3yUUTh CO/IEpKaHNE YUeOHOM
JUTEPATyphl, PEKOMEHJJOBAaHHOMN IIPETIOAABATEIIEM;

3) B ciyyae BO3HHMKHOBEHHS KakKMX-THOO 3aTpyJHEHUH MpH MOATOTOBKE CIIEIYyeT

06paTI/ITBCH 3a IOMOMIIBIO K MIPEIOJaBaTEIIO.

CamMonoAroToBKa K NpakKTH4eCKUM 3aHATHAM

[Ipu moAroToBKE K MPAKTUYECKOMY 3aHATHIO 00y4aroIeMycsi HE0OXO0AUMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOIIECH TEMOM MPOTPaMMBbI IUCIUIUIMHBL

2) OCMBICJIUTH KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHUS;

3) TIaTenbHO U3YYUTH JEKIIMOHHBIN MaTepHall;

4) U3y4UTh PEKOMEHIOBAaHHYIO TUTEPATYPY 10 TaHHOH TeMe;

5) 03HAKOMUTHCS C BOIIPOCAMHU OUEPETHOTO MTPAKTUYECKOTO 3aHSATHUS.

BaxxHpIM acmekToM CaMOCTOSTENIbHOW TIOATOTOBKH CTYJIEHTOB sBISIETCS pabdoTa C
OuOIMOTEYHBIM (DOHIOM.

Ota paboTa npeAnogaraeT pa3IuyHble BAPUAHTHI OBBIIICHHS MTPO(ECCHOHATBEHOTO YPOBHS
CTYJICHTOB B TOM YHCJIEC:

a) MOJIyYCHUE KHUT B HAYYHOM aOOHEMEHTE;

0) u3y4eHHe KHUT, )KypHAJIOB, Ta3eT B YNTAIBHOM 3aJI€;

B) BO3MOKHOCTbH IMOMCKA HEOOXOJMMOI0 MaTepuasa MmocpeCTBOM JIEKTPOHHOTO KaTallora;

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

OMOINOTEKN.

7.Y4eOHas quTepaTypa u pecypcbl HHGOPMaLMOHHO-TEJIeKOMMYHUKAIIMOHHOM ceTH
"Wurepuer"
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7.1. OcHOBHas qUTeEpaTypa.
1. Konnoma, E. JI. ®uHancoBass Maremartuka : y4eOHMK W MpaKTUKyM [jsi OakajiaBpuara u
maructparypsl / E. JI. KomroBa. — Mocksa : U3marensctBo IOpaiit, 2019. — 413 c. — (bakamnasp
u Maructp. Akagemudeckuii kypc). — ISBN 978-5-534-00620-9. — Tekct : anektponnsiii // DbC
FOpaiit [caiiT]. — URL: https://www.biblio-online.ru/bcode/432960

2. bpeitnu Puuapn, Maiiepe Crroapt Ilpunnumner koprnopatuBHbX (unancoB / Ilep. ¢ anrn. H.
BapsimaukoBoi. — M.: 3A0 «Onumn—busznecy, 2008. — 1008 c: ui.

3. Jlxon K. Xamn. Oniuonsl, GpbrOYEpChl U APYTrUe MPOU3BOIHbIC (PMHAHCOBBIC HHCTPYMEHTHI, 8-¢
n3nanue. — Msnarensckui oM Bunssmc, 2018. — 1072 c.

4. I'ananoB B.A. IIpou3BonHbie (PMHAHCOBBIC HHCTPYMEHTHI.

7.2. JlonoiHATEIbHAS JIUTEPaTypa.

1. bepzon H.U., bysnosa E.A., KoxxeuukoB M.A., Yanenko A.B . ®oH10BbIN pBIHOK: YueOHOE
OCcOOMe JTsl BBICHIMX YUEOHBIX 3aBEJACHHI SKOHOMHYECKOTO mpoduist. — M.: Bura-IIpecc, 1998. -
400 c.: nn.

2. PoiHOK 1IeHHBIX Oymar : yueOHHK Ui akagemudeckoro OakamaBpuara / H. U. bep3on [u ap.] ;
nox obmel pemakuueir H. U. bep3ona. — 5-e u3a., nepepad. u norn. — Mocksa : M3marenscTBo
Opaiir, 2019. — 514 c. — (bakanaBp. Akagemuueckuii kypc). — ISBN 978-5-534-11196-5. —
Texcr : anextponnslii / 9bC KOpaiit [caiiT]. — URL: https://www.biblio-online.ru/bcode/444713
3. MuBectuuu. lapn V., Anekcannep I'., berinu x. M.: 2001. — 1028 c.

4. I'mrmanJ1. Ik, Ixouk M.JI. OcHOBBI HHBeCcTHpOBaHUs. Tiep ¢ anri. . M.: leno 1997. 1008 c.

5. llpunuuns! uaBectunnii / 3su boau, Anekc Keiin, Anan [Ix. Mapkyc; [mon pen.B.A. KpaBuenko

; iep. ¢ anri. J.B. Konnykosoii u ap.]. - 4-e uzn. — M.: Bunesamc, 2018. - 984 c.

7.3. HopmaTuBHbIe PaBoOBbIe JOKYMEHTHI M HHAS NIPaBoBas HHGopManus

He npenycmotpeHo.

7.4. UnTEpHET-pecypChl
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https://www.biblio-online.ru/bcode/432960
https://www.biblio-online.ru/bcode/444713

1. www.cbr.ru — lleaTpanbubiit 6ank Poccun
. minfin.ru — MunucrepctBo ¢punancos Poccun
. www.gks.ru — 'ockomcrat Poccun

. www.rbc.ru — Madopmanmonroe areHTCTBO «Pocousneckoncantuar» (Poccust)

[V, I S US B 8]

. www.worldbank.org — BcemupHblii 6aHk

6. www.imf.org — Mexx1yHapoaHbIi BaTIOTHBIN (OH/

7. https://www.hse.ru/info — TocymapcTBeHHBI yHUBEpCcHTET — Bbicmias MIKOJIa SKOHOMHUKH
(Poccums)

8. www.beafnd.org - Bropo s3xoHoMuueckoro ananmsa (Poccus)

9. http://www.libertarium.ru/library - bubnuoreka MarepraioB 0 YdKOHOMUYECKON TEMaTUKE

10. www.ecfor.ru PAH MHCTUTYT HApOJHOXO3SICTBEHHOT'O IIPOTHO3UPOBAHUS
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Ba3bl AAHHbIX, I(lH(l)OpMaIII/IOHHO-CHpaBO‘leIe H IMTOUCKOBBIC CUCTEMBI

1. www.biblio-online.ru —3nexTponHo-0nbmmoTeunas cucrema [IbC] FOpaiir.

. http://www.iprbookshop.ru — DnekrporHo-6nbmmoTeunas cucrema [IbC] «Iprbooks»

. https://e.lanbook.com - DnexrponHO-OubOIMOTEYHAs cucTeMa [DbC] «Jlauby.

. https://new.znanium.com DnekTpoHHO-0nOMMOTeUHast cucTema [DBbC] «Znanium.comy.

2
3
4. http://elibrary.ru/ - Hayunast anektponnas oubnuorekaElibrary.ru.
5
6

. https://dlib.eastview.com — Mudopmannonusiii cepBuc «EastViewy.

7. https://www.jstor.org - Jstor. [ToiHBIC TEKCTHI HAYYHBIX XYPHAJIOB U KHHUT 3apyO0eKHBIX

n31aTciIbCTB.

8. https://elibrary.worldbank.org - Dnekrponnas 6ubnmmoreka Bcemupnoro banka.

9. https://link.springer.com - [1OJIHOTEKCTOBBIE MHOJIUTEMATHUYECKUE 0a3bl aAKAIEMUUYECKUX

JKYpPHAJIOB U KHUT U3AATCIIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [TonHbIe TEKCTBI KHUT 3apyOexHBIX

HAaYYHBIX U30aTCIbCTB.

11. https://www.oxfordhandbooks.com - Jloctym K TOJHBIM TEKCTaM CIPAaBOYHHKOB

Handbooks uszmarensctBa Oxford mo mpeameTHbIM 00JacTsIM: SKOHOMHUKA U (PUHAHCHI, MPaBo,

OusHec U YIIpaBJICHUC.

12.  https://journals.sagepub.com - IlomHoTekcToBass ©0a3a Hay4dHBIX IKYPHAJOB
aKaJeMUYECKOTO U3JIaTeNIbCTBA Sage.
13. CnpaBouHo-nipaBoBas cucrema «KoHCyIbTaHT.

14. DnekTpOHHBINA NEPUOANYECKHH ClTpaBOYHUK «[ apaHT».

I[IporpamMmMHbIe, TEXHUYECKHE U YJIEKTPOHHbIE CPEICTBA 00YUYEHUSI H KOHTPOJIS
3HAHUH
AyaUTOpUH OCHAILEHBI KOMIIBIOTEPOM C BBIXOJOM B UHTEPHET.

[Iporpammusiil npoaykt Microsoft Office.
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