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

IVIAHUPYEMBIMH PE3yJbTaTaMMU O0CBOCHHUS IPOrpaMMbI

1.1. Jucnummaa Bb1.0.13 «®uHaHcoBask MaTeMaTHKa» OO0OCCIICYMBACT OBJIAJACHUC

CICAYIOIIUMHU KOMIICTCHIIUAMM:

Kon
Kon Hanmenosanue HaumeHnoBaHue KOMIIOHEHTA
KOMIIOHEHTA
KOMIIETEHIIHN
KOMIIETEHITUN KOMIIETEHITUU KOMIICTEHITIH
Crocoben HCIIOJIB30BaTh
UHCTPYMCHTHI (dbuHaHCOBOU
Ko OC I — 3.1 MAaTEMATHKH B LEIAX OLEHKHU
0 -3
CrniocobeH HCrob30BaTh (UHAHCOBBIX HHCTPYMEHTOB H
MCTObI ¢unancosoi PUHATHUS HHBECTUIIMOHHEIX
[IKo OCII -3 | mareMaTHKH JULs pereHuit
pEIICHUST  TPUKJIATHBIX
3a7a4 CnocoOeH MPUMEHSTh METOIbI U
MHCTPYMEHTEI MHAHCOBOH
ITKo OC I — 3.2 pyM ¢
MaTeMaTUKHU JUTSL penieHus
NPUKJIAIHBIX 33124

1.2. Wcnonb3oBaHuE TPYAOBBIX (PYHKIUNA 00sA3aTENHHO TOJBKO Uil MPOdhecCHOHATBHBIX
KOMITETECHIINH, YCTAHOBJICHHBIX CAMOCTOSITEIIEHO

OTD/TD Koxn xomnonenTa PesynbTarsl 00ydeHus
(npu Hanuuuu KOMIIETEHIIH
npogpcmanoapma) |
TPYAOBBIC WIN
npodeccuoHaIbHbIE
JICHCTBHS
[IKoOCII-3.1 [Buanwms:
[IKo OCII-3.2  [uHCTpYMEHTOB (pMHAHCOBOI MaTeMAaTUKU
Y MeHus:

lcrionb30BaTh HHCTPYMEHTHI (PUHAHCOBOM

MATCMATHUKH B ILICJIAX OIICHKHN (bHHaHCOBI)IX

MHCTPYMEHTOB U IPUHATHS UHBECTULIMOHHBIX
eImeHnH

HaBbIku:
[ [puMeHeHns1 METO0B U MHCTPYMEHTOB
(buHAHCOBOW MaTEeMAaTUKH

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO

O0beM TUCHUMILIMHBI

Jucoummmaa b1.0.13 «®uHancoBas MaTeMaTHKa)» COCTaBIISICT 5 3aUeTHBIX CAWHUIIBL, T.C.

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




Ha xoHTakTHYI0 paboTy ¢ mpenoaaBaTeneM BolfeneHo 66 ak.4. (50 actp.d.)., U3 HUX
32 ak.4. (24 actp.u.). nexkuuit u 32 ak.4. (24 actp.4.). MPaAKTHUECKUX 3aHATHH, 2 ak.4. (2 acTp.u.).
KOHCYJIbTAI[Mii, HA CAMOCTOSITEIbHYIO paboTy oOyuarormuxcs BoiaeacHo 78 ak.u. (59 actp.d.). mis
o4HOH (/0., HAa KOHTPOJB 36 ak.4. (27 acTp.4.).

JlucuuiuiiHa peanusyercs ¢ MPUMEHEHHEM JMCTaHIIMOHHBIX 00pa30BaTEeNIbHBIX

texnosioruit (nanee — JIOT).

MecTto nucnumimabl B crpykrype OII BO

Huctummuuaa b1.0.13 «®DunancoBas MaTeMaThka» HW3ydaeTcss Ha 2 Kypce, B 4 cemecTtpe s
CTYACHTOB O4HOM (/0.

Hucnnmumna b1.0.13 «®unHaHcoBas MaTeMaTHKa» peaTu3yercsl MOCie W3Yy4eHHs TUCIHILIHH
b1.0.06 «Anrebpay; b1.0.05 «MaremaTu4eckuii aHaans3».

W3ydeHne AUCIMILTUHBI 3aKaHUYMBAETCS HK3aMEHOM.

JocTtyn Kk cucTeMe AMCTaHIMOHHBIX O00pa30BaTENbHBIX TEXHOJOTHH OCYIIECTBISETCS
KOKIBIM OOYyYalolUMCSl CaMOCTOSITENILHO C JII0OOro ycrpoictBa Ha moprtane: https:/sziu-
de.ranepa.ru/. Ilaponp U JOTMH K JUYHOMY KaOWHETY / MpOQHII0 MPEAOCTaBISETCS CTYICHTY B
JICKaHare.

Bce ¢opmbl Tekymiero KOHTpPOJISA, MPOBOAMMBIE B CHUCTEME AWCTAHIIMOHHOTO OOydYeHWs,
OILICHUBAIOTCSI B CHUCTEME JIUCTAHIIMOHHOTO oOyueHHs. JlocTynm K BHIEO M MarepuanaMm JIEKIUH
NPEJIOCTABIISIETCSI B T€YEHHWE Bcero cemectpa. JlocTym K KaxaoMmy BUAY paboOT M KOJIHYECTBO
HOMBITOK Ha BBINOJIHEHUE 3aJjaHUs TPENOCTABIseTCs Ha OrPaHMYEHHOE BpEMsl COIJIACHO
periaaMeHTy TUCHMIUIMHEL, onyonukoBanHoMy B CJ1O. IpenomaBaTens OlEHUBAECT BBHIIIOJHEHHBIC
oOyyaromumMmcs paboTsl He no3aHee 10 pabounx AHEN Mocie OKOHYaHUS CPOKa BHIMOIHEHUS.

3. Conep:kaHue ¥ CTPYKTYpPa JMCHUILIHHBI

Ounasn hopma odyuenun

O0beM TMCHUILINHBI, aK. Yac./ yac. ®opma
KonTakTHas padoTa TeKyLIero

HaunMenoBanue Tem odyvyarouuxcs ¢ KOHTPOJISA

Ne n/m
(pa3zaesioB) Bcero npenojaaBarTeyiemM CPC | ycneBaemocTu™*,
10 BUAM Y4€OHBIX 3aHATHI NMPOMEKYTOUHOI
JI JIP 113 KCP aTrecTanmuu* **

Moenu HauMCIICHUS 18 4 4 10 K,Kon
Tema 1.

MIPOIEHTOB
Tema 2. | IToroxu marexen 18 4 4 10 K,Kon

MeToap! TPUHSITH 18 4 4 10 K,Kon
Tema 3. | UHBECTHIMOHHEIX

perieHui

IIpocTrie Momenu 18 4 4 12 K,Kon
Tena 4. | CUCHKH (UHAHCOBBIX

WHCTPYMEHTOB:

00IUranyuu U aKIuu
Tema 5. | IloprdenbHas Teopus 24 6 6 12 K,Kon
Tema 6. | CAPM u ee 24 6 6 12 K, Kon




MOIU(UKAIAN

Tema 7. | LlenooOpa3oBaHue 24 4 4 12 K,Kon
JICPUBATHBOB
[TpomexxyTOYHasl aTTeCTalus 36 Ok3
Bcero: | 180 32 32 78

** —popmbl mekyweeo Konmpoas ycnesaemocmu. konmpoavhule pabomol (K), xonnoxeuym (Kon).

*** _ dhopmbl npomescymounot ammecmayuu: dxzamen (Ok3).




Conepma}me AUCHHUIIIIMHBI

Tema 1. Moaenu HauMcIeHUs TPOLEHTOB.

Hauucnenue mnpoueHToB 1O NpOCThIM cTaBkaMm. OmnpeneseHne Iepuoja Ha4dMCICHUS
IIPOCTBIX NPOLICHTOB. J[€eKypCHBHBI METOJ HA4YMCIEHUS IPOCTBIX IMPOLEHTOB. AHTHUCUIIATHUBHBIN
METOJI HAUMCJIEHUS ITPOCTHIX MPOLEHTOB. HaunciieHne NporeHTOB 10 MPOCTON IIEPEMEHHOM CTaBKeE.
JloxogHoCTh ()UHAHCOBOW OmNepaldud B BHJE MNPOCTOW CTaBKH. HauucieHue MpOLEHTOB IO
CIIOXKHBIM CTaBKaM. J[€KypCUBHBIM METOJ HAYMCIEHUS CIOXKHBIX IPOLIEHTOB. AHTHUCUIIATHBHBIN
METOJI HAYUCIICHUS CIIOXHBIX INPOLEHTOB. HaducieHue NpOLIEHTOB IO CIOKHOM IEPEMEHHON
CTaBKe.

I'omoBass HOMMHaNbHAs INPOLEHTHAs CTaBKa. HauwciieHHe NPOLIEHTOB IO HENPEPHIBHOM
ctaBke. JIoXOAHOCTh (PUHAHCOBOM onepanuy B BUIE CIOKHOU CTaBKH.

Tema 2. IloToku miare:xei.

[Mpunmun  ¢uHaHCOBOM AKBUBaNeHTHOCTH. [lpouemypa muckontupoBanus (PV) wu
Hapamenus (FV). DKBUBaJICHTHBIC TUIATEKUW M CEPUM ITUIATEKEW. YpaBHEHHE SKBUBAJICHTHOCTH.
KonBepcust miare:xeid. Bunpl koHBepcuil miarexeil. 3aMeHa OJHOTO IulaTeXka IPYTUM IUIaTEkKOM.
KoHconuaanus noroka miarexei. 3aMeHa JaHHOTO NOTOKA IJIATEKENH JPYTHM IIOTOKOM IIATEKEH.
Paccpouka nnateka. DKBUBAJIEHTHOCTD IJIATEKEN MPU NPUMEHEHUHU MTPOCTON CTaBKU. AHHYHUTETHI.
Omnpenenenne annyurera. Knaccuduxanus annyuteToB. OCHOBHBIE MOJIENIM aHHYUTETOB.

Tema 3. MeToabl NPUHATHS HHBECTHIMOHHBIX PelICHUI.

Uucras npuseacHHas croumocTs mpoekra (NPV), ee pacuer. BHyTpeHHAs Hopma
noxonHoctu mnpoekta (IRR), mpocroit cpokx okxymaemoctu mnpoekrta (PBP), yuernas Hopma
okynaeMocTH npoekta (ARR), unaexc npubepHocTH npoekTa (PI). [IpeumyiecTBa u HenocTaTKu
nokasareneii NPV, IRR, PBP u PL. Csa3u mexay yka3aHHbIMM NOKazaTelsiMu. Moaudukanuu
moKasarenei Hans ycTpaHeHHs HeAocTaTKoB. TouHb cpok okymaemoctu mpoekta (PPBP).
JuckonTtupoBaHHblii cpok okynmaemoctu mpoekta (DPBP). TouHbIil NHUCKOHTHPOBAaHHBIA CpPOK
okyrnaeMoctu mnpoekta (PDPBP). Oxcrpennbiii mnepuon oxymaemoctu mnpoekta (BOPBP).
MoudunmpoBanHas BHyTPEHHsISI cTaBKa 10X01HocTH npoekra (MIRR).

Tema 4. IIpocTbie Moge/M OLeHKH (PMHAHCOBBIX MHCTPYMEHTOB: O0TMIALMHU U AKIUH.

Mopenu nieHooOpazoBanust obmuraruii. CTpyKTypa MPOIEHTHBIX CTaBOK, JOXOJHOCTh K
MOTAIIEHNIO, KYIIOHHAs JOXOJHOCTh. TeKymas JOXOAHOCTh W JOXOAHOCTh HAa OCHOBE JIMCKOHTA.
Paznuuns Mexay cTaBKOH MpOILEHTa U JOXOAHOCTHIO. J{foparus u BeITyKiI0cTh. (LlenHooOpa3oBanue
KOHBEPTUPYEMBIX OOJIUTaLINA.)

Mogenu OLEHKM CTOMMOCTH aKUMW (JUCKOHTHPOBAHHME IOTOKAa JMBUACHIOB, MOJEIb

I'opnona). JIoX0MHOCTh aKITHii.



Tema 5. IlopTrdenbHas Teopus.

IIpunsATHe penieHUH B YCIOBHUSX HeolpezneseHHOCcTH. KoBapuanus IOXOIHOCTEM ABYX
akTtuBOB. Koppensuust noxomHocteidl nByx akTHBOB. IlopTdens u3 IBYX pPHUCKOBBIX AaKTHBOB.
JoxonHocth M nucnepcus noptdens U3 IBYX PHCKOBBIX aKTUBOB. J[OMycTMMOE MHOXKECTBO
noptdenei I ABYX PUCKOBBIX aKTHUBOB. D(PdekTuBHBIN MopTdenb. MHOKeCTBO 3h(HEKTUBHBIX
noprdeneir. CpoiictBa d¢pdexTuBHOrO MHOXecTBa. (OO000mEeHNe Ha cioydyaili n  aKTHBOB.
OntuManbHblii  puckoBbli  moptdens (Monens I.Mapkosuna). [lomusiii  noprdens. Jluaus
pacupenenenus kanutana (CAL). PeiHouHbld mopTdenb. Jluaus peiaka kamurana (CML).
Husepcudukanus pucka. IPPEeKTHBHOE MHOXKECTBO W KOMOHWHAIMs OE€3pHCKOBOTO aKTHBA U
puckoBoro noptdens (moxaens [[.Tobuna). KopoTrkue mpogaxu ¥ BO3MOXHOCTh 3aMCTBOBAHUSI.
N3menenne 3pPeKTUBHOTO MHOXKECTBA BCIIEACTBHE 3TUX (hakTopoB. IIOMCK mapaMeTpoB YIriIoBOTO
(xacarenpHOr0) opTdens. [Touck onTUMaIbHOTO HHBECTUIIMOHHOTO OPTQEINS Isl HHBECTOPA.

Tema 6. CAPM u ee Mmoaupukamum.

CBs3b MEXJy TOXOJHOCTHIO PHIHOYHOTO WHAEKCA M JIOXOJHOCTHIO OTIEIILHOTO AKTHBA.
Koadduuument lapma. Teopema o paznenennu. Mojenb oeHKH J0ATOCpOodHbIX akTuBOB (CAPM):
OCHOBHBIE MpeAnochuiky, (BeiBoI (popmyn). Koaddumment Geta: pacuet, cBoiictBa. [Ipumenenue
CAPM B noprdenbhoil Teopuu. Jlunus peiHka neHHbix Oymar (SML). Koaddumment anbda.
[Tpumenenue monenu CAPM. OnHouHIekcHble MoAenu. Pacuer OeThl MO peaibHbIM JTaHHBIM.
Kputuka CAPM. OcHoBubie Moaudukarmu moaenu CAPM. APT.

Tema 7. IllenooOpa3oBaHune 1epuBaTHBOB.

IlenooOpa3oBanue ¢orouepcoB u ¢opapaos. «llyr-komm» naputer. buHOMHanbHas
MOJIENTb IEHOOOPa30BaHus OINIIMOHA «KOJUT» Ha akmuu. Mojens 1ieHoo0pa3oBaHus omniuona biska-
[Hoyn3a — pacummpenrne OMHOMHAIBHOM MoJeiaM Ha HempepbhlBHOE BpeMs). OlLEHKa «Kojla» Ha
akuuu 0e3 MTUBUICHAOB (IpUMEP C UCKYCCTBEHHBIMHU JaHHBIMHU, IPUMEP C peajbHbIMU JAaHHBIMU,

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

4. MartepuaJibl TeKyIIero KOHTPOJISI YCIIeBaeMOCTH 00y4YaloIuXCcst

4.1. B xone peasusanuu pucuunanHbl 51.0.13 @unancoBasg MaTeMaTHKA HCIIOJIb3YIOTCS
cjledyIolue MeTOAbl TEKYIEero KOHTPOJIsl YCIIeBAeMOCTH 00y4aroIMXcs:

Tema (pa3aen) MeToabl TeKyLIero KOHTPOJIS yCIIeBAaeMOCTH

KonTtponbHas padora 1
Konnoksuym 1
KontponpHas padota 1
Komnoksuym 1
Tema 3. MeToapl NpUHATHUSI THBECTUIIMOHHBIX KontponpHas pabdota 1

Tema 1. Mogenu HauuCIeHUS IIPOLCHTOB.

Tema 2. IToToku miaTexen.




peLICHU. Konnoxsuym 1

Tema 4. [IpocTbie MOAEIH OLIEHKU
(MHAHCOBBIX MHCTPYMEHTOB: OOJIUTaluy U
aKIUH.

KonTponbhas padora 2
Komnnoksuym 2

KonTponbhas padbora 2
Komnnoksuym 2
KontponbHas padota 2
Komnoksuym 2
Kontponbnas padota 2
Komnoksuym 2

Tema 5. TloprdensHas Teopusi.

Tema 6. CAPM u ee moaudukammu.

Tewma 7. LlenooOpa3oBaHue 1epUBATHBOB.

[TpomerxyTouHas aTTecTanus MOXeT ObITh peannzoBana ¢ 3aementamu 20 / JIOT.

4.2. TunoBbie MaTepUAIbI TEKYIIEr0 KOHTPOJISA YCIIEBAEMOCTH 00yYAKOIIUXCS
4.2.1. TunoBble MaTepHaJbl TEKYILIEr0 KOHTPOJIS YCHEeBAEMOCTH OOy4alOIMXCsl IO

TeMe 1 «MojxeJH HAYNCJIEeHHS IPOIEHTOB)

BapuanTsl 3a1aHnii KOHTPOJIbHOM padoThl Nel

1. o xakoii cymmel BeIpactyr 25000 uepes 8 ner mpu craBke 2.4% TONOBBIX:
a) npu MHBECTUPOBAHUU 110 IIPOCTOU CTaBK¢;
0) TpuM WHBECTUPOBAHMM TIO CIIOXKHOW CTaBKE C ©XKErOJHOM pPEHHBECTHIINEH;
B) TpPU MHBECTHPOBAHMM 110 CJOXKHOM CTaBKe C TIOJYTOJOBOM pPEHMHBECTHLIMEH:

B) IIp1 UTHBCCTUPOBAHWU T10 CJI0’KHOM CTaBKE C €KEMECIUHON peHHBeCTPII_IPICﬁ?

2. Broi xotute umets 5000 yepe3 12 ner. Cronpko Bam HEOOX0IMMO BIOKUTH OJJHOKPATHO TOT

4.8% TO/IOBBIX, YTOOBI MOTY4UTh TpedyeMyo CYMMY:
a) o1 MPOCTOM MIPOIICHT;
0) 1o CITOXKHBIN MPOLIEHT c ©KEeroIHOM PEUHBECTHUIINEH;
B) noJ CITOKHBIN HPOLIEHT C eKeMEeCIIHON PEUHBECTULIHEH;

T') IO/l HENPEPHIBHBIN MPOLEHT?

Bonpocs! k kos1okBuymy Nel

1. Haumcrnenue mpoIEHTOB MO MPOCTHIM cTaBkaMm. OrmpeneneHUe Mepuoia HAYUCICHUS
MPOCTBIX IPOLIEHTOB. JIeKypCHBHBIA METOJ HAYUCIEHUS IPOCTHIX IIPOLIEHTOB.
AHTHUCHUIIATUBHBIA METOJI HAYUCJIEHUS TPOCTHIX MPOLIEHTOB. Hauuncienne npoueHToB mo
MPOCTOM TIepeMeHHOM cTaBKke. J[0XOMHOCTh ()MHAHCOBOW oOmepalnuu B BHIIE MPOCTON
CTaBKH.

2. HauucneHue TpPOIEHTOB IO CIOXKHBIM CTaBKaM. JIeKypCHBHBI METOJ HAYUCICHUS
CIIOHBIX MPOLEHTOB. AHTHUCHUIIATUBHBIA METOJ HAYUCIEHHUS CJOKHBIX MPOLEHTOB.

Hauucnenune npoieHToB Mo ClI0KHOW NEPEMEHHON CTaBKE.



3. T'omoBasi HoOMUHaIBHAS MPOIICHTHAS cTaBKa. HadwciieHne mpoIeHTOB M0 HEMpPEepPhIBHOM
craBke. JloXoaHOCTh (PMHAHCOBOM OIEPALMHU B BUJE CJIOXKHON CTABKH.
4.2.2. TunoBble MaTepuajbl TeKyUIEr0o KOHTPOJSA YyCIeBAeMOCTH O0y4aloumxcs IO

TeMme 2 «IloToKkH niarTexen»

BapuanTsl 3a1aHuil KOHTPOJILHOH padoThI Nel

1. PerHOYHAs TOXOAHOCTH OJHOJIETHUX OCCKYMOHHBIX oOyuranuii paBHa 7%, ABYXJIETHUX -
9%. B Kakux MTPOMOPIHUAX HYKHO B3STh ITH OyMarw, 4ToObl JOXOIHOCTH TOJNYYUBIIETOCS
noptdens Obuia paBua 8%7

2. Bammm apy3pst pemiii KynuTh JIOAKY, Kotopas ctouT 5000 mosmapoB. CKOJBKO OHH
JIOJDKHBI PAaBHBIMH CyMMaMH BHOCHUTH €XErogHo Ha aeno3uT noi 10% romoBblX, HayuHas C
HACTOSAIIET0 MOMEHTA, YTOOBI K KOHILY TPETHEr0 Tola OHU CMOIJIN OCYIIECTBUTH CBOIO MEUTY?

3. Cornamenue o eauHoBpeMeHHOW yruiate 20 ThIc. 4yepe3 3 rojaa KOHBEPTUPYETCS B
cornamenue o0 ymnate cHavana 10 Teic.yepe3 2 roja, a 3aTeM OCTaBILEHCS CyMMBI erle depes3 3
roja. OnpeaenuTs MOCASAHUHN TUIATEX MPU MPUMEHEHHUH CJI0KHOU cTaBku 10%.

Bonpocs! k kos1okBIYMY Nel

1. Ilpunuun ¢uHaHcoBoil skBuBaneHTHOCTU. Ilpomenypa muckontupoBanus (PV) u
HapaieHus (FV). DKkBUBaNeHTHBIE IJIATEKU U CEPUU TUIaTek ei. Y paBHEHHE SKBUBAJIICHTHOCTH.

2. KonBepcus muiarexeil. Bunpl koHBepcuil 1muiarexeil. 3amMmeHa OAHOIO IjIaTeka APYTUM
riarexxomM. KoHconmuaanus moToka miaTexeid. 3aMeHa JaHHOTO MOTOKa IJIaTeXel APyTuM MOTOKOM
TIJIATEKEH.

3. Paccpouka miaTtexa. DKBUBaJICHTHOCTH IIATEXeW MPH MPUMEHEHHUH ITPOCTOM CTaBKH.

4. Aunyuretsl. Onpenenenue annyurera. Kiaccuduxanust annyntetoB. OCHOBHbIE MOJEN
AHHYUTETOB.

4.2.3. TunoBble MaTepuajbl TeKyLIEr0o KOHTPOJSA YyCIeBaeMOCTH o0ydaroumxcsi IO

TeMme 3 «MeTobl IPUHATHA HHBECTHIIMOHHBIX PellleHHii

Bapuantsl 3a1aHnii KOHTPOJILHOM padoThl Nel

1. VMHBecTMLMOHHBIN MpoeKT, TpeOyromuil BrokeHuss 4492 B Hauane rona, oOecrevyrBaeT
JIEHE)KHBII MOTOK, cocToAumi n3 2294 uepes rog, 2502 uepes 2 rona u 4739 yepes 3 roga. Beruncnure
YHUCTYIO TEKYIIYI0 CTOMMOCTb IIPOEKTA, €CJIU MTPOLIEHTHAS CTaBKa paBHa 12%

2. HaiiTu BHYTpPEHHIOIO HOPMY JIOXOJHOCTH HMHBECTHIIIOHHOTO TIIPOEKTa C HaYaIbHBIMU

3arparaMy 8 MJIH. ¥ I0X0aMu 6 MJIH. 4epe3 IO/ U 5 MITH. uepe3 2 roja.
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3. Bam gonr npexacrasmiser coboii 1000 TpexneTHuX OSCKYMOHHBIX OONUTAlMi ¢ HOMHUHAJIOM
100. Jlynst mOKpBITHSL J0NTa BB MOXKETe c(hOPMUPOBATH CBOWM aKTUB JMOO W3 TPEXJETHUX KYIOHHBIX
obmurammii ¢ HomuHasioM 100 u xynoHoM 8%, MO0 U3 LIEHHBIX Oymar, IO KaXJIOW M3 KOTOPBIX BaM
npuxoaut 160 B koH1e BTOporo roja, 200 — B koHile TpeTbero U 250 — B KOHIIE YE€TBEPTOrO roja.
Teky1as mporeHTHas cTaBka - 25%, nporuo3 konebdanuit +/- 5%. Kaxoit noprdens nydie u noyemy?

Bonpocs! k kos1okBIYMY Nel

1. Uucras npuseaeHHas croumocts npoekta (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 mokaszateneir NPV, IRR, PBP u PI. Cesasu mexny
yKa3aHHBIMH MTOKa3aTess M. MoanuKaiy moxka3aTesiei Ui yCTpaHeHs! HeZOCTaTKOB.

4. Tounslii cpok okymaemocTu npoekta (PPBP). JluckoHTHUpOBaHHBIN CPOK OKYMAaeMOCTH
npoekta (DPBP). Tounblli IUCKOHTHPOBaHHBIM CpoK okymaemoctu rmpoekta (PDPBP).
OKkcTpeHHBI niepuoa okynaemoctu npoekra (BOPBP). MoauduiypoBanHas BHyTpEeHHSAsS CTaBKa
noxonHoctu npoekra (MIRR).

4.2.4. TunoBble MaTepUaJbl TEKYUIEr0 KOHTPOJS YCHeBaeMOCTH O0y4aroluxcs Mo

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

BapunanTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. Tpu 20%-nble obmurammu co cpokamu 10 noramenus 1, 2 u 3 rona, croar no 105% or
HOMMHaJa. byner M KpuBas JOXOAHOCTU JUIsi OECKYIOHHBIX OONMMIalMid ¢ TEMH K€ CPOKaMH JI0
HoraleHus yobIBaromiei?

2. Ilpenmonoxum, uto Bam 1oir coctaBiser 1000 GecKymoHHBIX OOMMTranyii ¢ HOMHHAIBHOW
croumocthio 100 momtapoB u ¢ mropanmeit 2. Tekymias Oe3pucKoBasi MPOIIEHTHAs CTaBKa COCTABIISIET
25% 3a mepuon. Bamm axkTuBBl MOTYT OBITh C(OPMHPOBaHBl M3 OECKYNOHHBIX OOJMIanuii ¢
HOMMHaJIbHOU cTtonMMocThio 100 momtapoB u ¢ mroparmeit 1 u 4. Ckoabko OeCKYMOHHBIX OOMMTraLuii ¢
mroparuedt 1 1 4 BaM HYXXHO KYNHTh WIH NPOJAATh, YTOObI YPaBHSATH AIOpAllMi U CTOMMOCTH JI0Ta U
aKkTuBa?

3. Llena nmpuobperenus akuuu pasHa 100, quBuIeHA 3a nepBblii o BiaaaeHus — 10, 3a BTopoii —
12, 3a tpermii — 14. Tlocne momydeHus] TpeThero MUBHICHOA akuus mponana 3a 150. OnpenenuTsb
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 Mexny cTaBKOW MPOLEHTA U TOXOAHOCTBIO.

2. JIropauus ¥ BBITYKIJIOCTb.
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3. llenooOpa3oBaHNEe KOHBEPTUPYEMBIX OOHMTAIIAM.

4. MOI[CHI/I OLOCHKU CTOUMOCTHU aKI_[I/If/'I (I[I/ICKOHTI/IPOBaHI/IC II0TOKa AUMBHUACHAOB, MOICIIb
I'opnona). ZloX0qHOCTb aKLIUH.

4.2.5. TunoBble MaTepHaJbl TEKYIIEro KOHTPOJIS YCIHEeBAEMOCTH O00y4alOIIMXCHA IO

TeMme 5 «[lopTdeabuas Teopus»

BapunaHTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. llpennonoxkum, dYTo Juis ABYX Kommanud — A um B — (uHaHCOBBIA aHATUTHK
MPOTHO3UPYET Ha TEKYIIUHA TOJ CIEAYIOIIUE BO3MOXKHBIE COCTOSIHUSA: IECCUMHUCTHYECKOE C
BeposaATHOCTbIO 30%, Hambosee BepoATHOE ¢ BeposATHOCTbIO 50%, ONTHUMHCTUYECKOE C
BepoATHOCTbIO 20%. CuenaH Takke U MPOTHO3 JOXOJHOCTU aKUUN 3TUX KOMIIAHUN JUISl KaKJA0Tr0
13 BO3MOXHBIX coctosinuii: (-0.15, 0.12, 0.21) s A u (-0.05, 0.06, 0.15) nns B. KakoBsl cpennue
JIOXOTHOCTH M PUCKH JIJIst akimid A u B?

2. OxunmaeMas JDOXOJHOCTh M pucK aktuBa A paBHbl 0.2 m 0.3, aktmBa B — 0.4 u 0.5,
KOppeIsius J0X0oaHocTel akTiBoB paBHa (.2. Haiiti moprdens MUHUMANBHOTO PUCKa, €TO0 PUCK U
JIOXOJTHOCTb.

3. Jloxoapl OT MHBECTUIIMOHHOTO IPOEKTa cocTaBiAT 4depe3 rox B cpeaHem 100000. Bo
CKOJIBKO MOKHO €ro OLIEHUTh, €CIHM pPBIHOYHAS JOXOAHOCTh coctaBisgeT 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck peiHOYHOTO TopTdens - 80%, a KoBapUalMio J0XO0JI0B OT aHATOTHYHBIX
MIPOEKTOB C PHIHOYHOM JOXOJHOCTBIO SKCIIEPTHI OIICHUBAIOT Ha ypoBHe 1024007

Bonpocsl k ko/10KBIYMY 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 Mapkosuua. Bun s¢dextuBHON rpaHuIbI
MHOecTBa noptdeneit. Ctpykrypa ¢ dexkTuBHbIX noprdeneit. Bboibop nHBECTOpa Ha MHOKECTBE
abdextuBHBIX mOpTheneit. OOoOImEeHne Ha ciaydyaid HEOTPUIIATEbHOCTH JIOJ€H AaKTHBOB B
noptderne.

4. lo6asnenue Oe3prckoBoro aktusa. Jlunus pacnpenenenus kanuraia (CAL).MuoxecTBo
3 PeKTUBHBIX TOpTdeneit: Tuaus «phiHOK — Kanutam» (CML). Beibop naBecropa va CML.

4.2.6. TunoBble MaTepUajbl TeKyUIEr0 KOHTPOJS YCIeBAeMOCTH OOyYaKOIIMXCs IO

Teme 6 «CAPM u ee Monpukanmm»

BapunanTsl 3a1aHuii KOHTPOJIbHOMH PadoThI Ne2
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1. CranmapTHOE OTKJIIOHEHHE ITOXOJHOCTH HEKOTOporo 3ddexkTuBHOTO mOpTdens paBHO
18%. CraBka mo Ka3HauelWCKUM BeKcelsiM - 7%, pblHOYHAs LieHa pucka - 8%, cTaHAapTHOE
OTKJIOHEHHUE phIHOYHOTO MopTdhens - 21%. Uemy paBHa 6eTa HHBECTUIIHIA?

2. JloxomHocTh pbiHOUHOro mnoptdens paBHa 20% rofoBbIX, Oe3pHCKOBas CTaBka paBHa 8%
rofoBbIX. bera akmmu paBHo 1.3, mocieqHuMA BRIIUIAYCHHBIA TUBUACH ObLT paBeH S5, MPOTHO3 TEMIIa
npupocra quBuaeHna — 4%. Halitu nieny akuuu.

3. Oxunaemble JOXOAHOCTU akiui A u 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 Ji1 apOWTpaXK IO OTHOIICHHIO K akuuu C ¢ OXumaeMod OXOMHOCThIO 22% u
YyBCTBUTEIBHOCTHIO K MHIEKCY (.87

Bonpocs! 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. OnHouHIeKkcHbIe Mozienu. PacueT OeThl 1o peanbHbIM AaHHbIM. Kputuka CAPM.

5. OcnoBuble Momu¢pukauuu monenu CAPM. Teopust apOuTpakHOro IIEHOOOpa30BaHUs
(APT).

4.2.7. TunoBble MaTepHaJbl TEKYyLIEro KOHTPOJS YCHEBAaeMOCTH O0y4aroluxcs IO

TeMe 7 «IleHoOOpa3oBaHue JePUBATHBOB

BapunaHnTsl 3a1aHUi KOHTPOJIbHOH padoThI Ne2

1. Onpenenuts 11eHy MyT-OMLMOHA C LIeHOM ucrioHeHus 100 u cpokoM KOHTpakTa 5 MecsleB Ha
akuo ¢ Tekymen neHor 100, ecau KOMI-ONIMOH C TEM K€ CPOKOM M IICHOM HCIIOJIHEHUS CTOMT 5.
bespuckosas craBka 10% rof0BbIX, TUBHICH/IBI TTO aKITUH HE BHITUIAYABAIOTCSL.

2. N3o0pasute rpaduk nmpuObLTH / YOBITKOB TIPH MCIOJHEHUH OMIMOHHOTO TopTdens (+C40, -
C60) (C — Call, P — Put, uncno — 1ieHa UCTIOTHEHHMS ), €CITH OH ObLT IproOpeTeH 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 GpopBapaoB. «IlyT-koym» napuTer.

2. bunomuanpHas MO/IEIb IEHOOOPA30BAHMS OIMIIMOHA «KOJIJI» Ha aKIUH.
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3. Mogens 1eHooOpa3zoBanusi omimoHa bidka-Illoym3a — pacmmpenne OWHOMHAIBHON
MOJIENI Ha HEMPEPHIBHOE BpeMsI.

4. OueHka «KoJula» Ha akuK 0e3 AMBUACHIOB (IIPUMEP C MCKYCCTBEHHBIMH JaHHBIMH,
OpuMep C pealbHBIMH JaHHBIMH, (GopMHpoBaHHE Xemk-mopTdens. LleHooOpa3zoBanue
aAMEPHUKAHCKUX 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
IPENOoIaBaTENs C KaXIbIM 00yJaroIMCSI.
[IpenonaBatenp 3amaeT HECKONBKO (4-5) KpaTKUX BOMPOCOB, MO3BOJISIONIMX BBISICHUTH
CTETNEeHb OCBOCHHSI MaTepHalia 00y4arouumcsl.

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

Kpurepun [TorHoTa oOTBETa Ha BONPOC, 3HAHUE TEPMHUHOJOTUHU; CIIOCOOHOCTH
OLICHMBAHMSI | apryMEHTHpPOBaTb CBOW OTBET; CIIOCOOHOCTb PAacKpbIBaTh IPUYMHHO-
CIIEZICTBEHHBIC CBSI3M MEXIYy OJKOHOMHYECKHMMH (DaKTaMu, SIBICHUSAMH U
poleccaMu; ClIOCOOHOCTD JIeNIaTh BHIBOIBI.

IIxana «OTIMYHO» - BONPOC PACKPBIT IMOJHOCTBIO, TOYHO OOO3HAYEHbI OCHOBHBIE
OUCHUBAHUA | 11onaTis 1 XapaKTEpUCTHKH 110 TEME.
«Xopomo» - BOINPOC PAaCKpPbIT, OJHAKO HET IIOJHOI'O OIMCaHUs BCEX
HEOOXO/IUMBIX 3JIEMEHTOB.
«Y IOBJIETBOPUTEIIBHO» - BOIPOC PACKPHIT HE MOJHO, MPUCYTCTBYIOT IpyOble

OIIMOKHU, OJJTHAKO €CTh HEKOTOPOE MOHUMAHUE PACKPHIBAEMBIX TTOHATHH.

«HeynoBneTBOPUTENILHOY» - OTBET HAa BOMPOC OTCYTCTBYET WIIM B IIEJIOM HE
BEpEH.

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

IIpoueaypa npoBeaeHusi, KpUTEPUH U KA OLEHMBAHUSA KOJJIOKBHYMA
[Ipy mpoBeneHUH KOHTPOJIBHOM paboThl OOy4aroOUIMMCS MpEeAjaraercs BBITOJIHUTH
HECKOJIBKO MTPaKTUYECKUX 3aJaHuil (4-5) B COOTBETCTBUM € IPOIACHHBIMU TEMaMHU.
Bpewms Hanucanus KOHTPOJIbHOU paboThl cocTaisieT 90 MUH. (IO KeTaHUI0 00YJaroIerocs

OTBET MOXKET OBITH JOCPOUHBIM).

Kpurepun Kaxnoe 3amaHue KOHTPOJIbHONH palbOThl OLIEHUBAETCS ONpEAETICHHBIM
OLICHUBAHUS KOJINYECTBOM OajuioB (B COOTBETCTBUU C ATallaMH BBIMOJHEHUS 3a/laHUs).
OrneHnBaeTCs: X0/ peIICHUs 331a4H, HAINYHE OIIMOOK B pacueTax, HaTM4ue
BEPHOTI'O OTBETA.

bannel, 1noNy4eHHBIE CTYIEHTOM 3a PELICHHE KAXKIOTO  3aJaHus,
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cymmupyroTcs. OO0Iee KOITUYeCTBO BO3MOXKHBIX OallJIOB 3a KOHTPOJIBHYIO
paboty npunumatorcs 3a 100%.

[Txana «OTIUYHON:
OLICHUBAHUS - 86%-100% npaBHJILHBIX OTBETOB U PELICHUIA.
«Xopo1iIoy:

- 711%-84% npaBUIIbHBIX OTBETOB U PELLICHUH.
«Y IOBJIETBOPUTEIILHOY:

- 51%-70% npaBUIBHBIX OTBETOB M PEIICHHIA.
«HeynoBneTBOpUTEIBHOY:

- MeHee 50% npaBUIBHBIX OTBETOB U PELICHUM.

5. OueHo4yHbIe MaTepHAJIbI IPOMEKYTOYHOM aTTecTAlMHU 10 AMCHHUILJIMHE

5.1 Dk3aMeH NPOBOAUTCS C IPUMEHEHHEM CJIeYIOIIUX MeTOI0B (CpeACTB):

®opMoil MPOMEXYTOUHOTO KOHTPOJI MOCJIE M3yYeHHs] TUCLMIUIMHBI SBISETCA SK3aMEH B
NUCbMEHHOHU (opMme.

OTBETCTBEHHBIM 3TAIllOM y4e€OHOTO Ipolecca ABJISETCS cllada IPOMEXYTOUHAasl aTTeCTalusl.
becciopHbIM (PaKTOpPOM YCHENTHOTO 3aBEPIICHHS] OYEPETHOTO CEMECTpa SIBIISICTCS KpPOIOTIIMBA,
cucreMaTuyeckass padoTa CTyleHTa B TE€UEHHME BCEro ceMmecTpa. B 3ToMm ciydae moOAroTroBKa K
NPOMEXYTOUHONW aTTecTaluu OyneT sBIATHCS KOHLEHTPUPOBAHHOH cucTemMaTu3alueil Bcex
MOJTYYECHHBIX 3HAHUW MO JAHHOW TUCIUIIINHE.

B Hauane cemecTpa peKOMEHIyeTcsl 10 BCEM HM3Yy4aeMbIM MPEIMETaM MOJyYUTh BOIPOCHI 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 CUCTEMATH3alUuU U YTITyOIeHHs 3HaHUH.

Ilepen nocneaHMM CEMHMHApOM II0 TNPEAMETY CIENYET COCTaBUTh CIIMCOK BOIPOCOB,
TpeOYIOUINX JIOMOJHUTENILHOTO PAa3bACHEHHMs MpPEeroJaBaTesieM Ha KOHCYJbTallMM Iepes
IIPOMEKYTOUHOM aTTeCTaluen.

[Tpu peanuzanuu npomexxyrouHoit arrectauuu B J0/JOT MoryT ObITh UCIIOJIB30BAHBI CIIEAYIONINE
bopmsI:

1.Ycrao B 1OT - B popMe yCTHOTO OTBETA HA TEOPETHYECKUE BOMIPOCHI M pelIeHUs 3a/1auu (Kerica).
2. Iucemenno B CJIO ¢ mpokTopuHroM - B (hopMe MHCbMEHHOI'O OTBETa Ha TEOPETHYECKUE
BOIPOCHI U pelIeHus 3a1a4u (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.

5.2. OneHo4yHbIe MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALlUH
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KommoneHnt
KOMIIETEHIINHU

[TpoMekyTOUHBIN/KITFOYEBOI
WHJMKATOp OLICHWBAHUS

Kputepuii onenuBanus

[IKo OC 1T — 3.

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

1

B

OLCHKHU

)51

Cnocobex Ha
IIPAaKTUKE 3HAHUS B 00JaCTH
(uHAHCOBOW MaTeMaTHKH B
LEeJSIX pacuera IOTOKOB
IIJIATEXKEM, MIPUHATUA
WHBECTULIMOHHBIX  PELICHUN
HAa OCHOBE MOPTQenpHOU
TEOpUH, OTIPEIEIIATh
CTOUMOCTh (UHAHCOBBIX
MHCTPYMEHTOB (B TOM 4HCIIE,
MTPOM3BOTHBIX )

IMPUMCHSATDH

JIeMOHCTpHpYeT  HaBbIKM  BbliOOpa |
UCIIOJIb30BaHUSI  METOJOB  (DMHAHCOBOIA
MaTeMaTUKU JUIs pelIeHUs 3a1ad B cdepe
SKOHOMHKHM,  (uHAHCOB u  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 JJIsl MOATOTOBKH K 3K3aMeHY

1. Hauncnenue IMPOLCHTOB 11O ITPOCTBIM 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

. AHTHCUTIAaTUBHBII MCTO/] HAYUCIICHUA CJIOKHBIX ITPOLICHTOB.

12

31.
32.
33.

. Hauncnenue nponeHToB 10 CII0KHOM IEPEMEHHON 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.

[Mpouenypa nuckontupoBanus (PV) u Hapamienus (FV).
OKBHUBAJIICHTHBIC IIJIATEKU U CEPUU TUIATEKEH.

YpaBHEHNE SKBUBAJIEHTHOCTH.

KoHnBepcns mmarexen.

Buael koHBEpCHi TIIATEKEN.

3aMeHa OJIHOTO IUIaTeXa JPYTUM ILIATEKOM.

KoHconuaanys notoka raTexei.

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

OKBUBaJICHTHOCTb IUIATEKEN IPU IPUMEHEHUH ITPOCTOM CTABKH.
AHHYHTETHI.

Ornpenenenne aHHyUTETA.

Knaccugukarus aHHyUTETOB.

OcHOBHBIE MOJIENIN AaHHYUTETOB.

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.
CBsi31 MEXly YKa3aHHBIMH [TOKA3aTEISIMU.

Mopaudukanuu moka3aresei 1 yCTpaHSHHs HET0CTATKOB.
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34.
35.
36.
37.

38

58

64.
65.
66.
67.

TounsIlt cpok okymnaemoctu npoekra (PPBP).
JluckoHTHpOBaHHBIN CPOK OKynaeMocTu rpoekra (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{ropanus 1 BBITYKJIOCTb.

LlerHo0Opa3oBaHNE KOHBEPTUPYEMBIX OOIHTAIIHIA.

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.

JloxoHOCTb U Aucrepcus MOPTQeEs U3 IBYX PUCKOBBIX AKTHBOB.

JlonycTrMoe MHOKECTBO MopTdesnel s ABYX pUCKOBBIX aKTHBOB.

O dexTruBHBIA TOPTPEH.

MHoxecTBO 3¢ (heKTUBHBIX TOPTQeEnei.

CaoiicTBa 3((eKTHBHOIO MHOYKECTBA.

O06o01eHre Ha ciry4yail n aKTHBOB.

OnTumManbHbIM prUCcKOBBINA opTdens (Monens I.MapkoBuna).

. I[TonHb1it mopTdens.
59.
60.
6l.
62.
63.

Jlunus pacnpenenenus kanuraia (CAL).

PeraouHbIN IOpThETS.

Jlunus peiaka kanutana (CML).

JuBepcuduxanus pucka.

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

KopoTkue npogaxu 1 BO3MOKHOCTb 3aMMCTBOBaHUS.

N3menenne >pPpeKTUBHOTO MHOKECTBA BCIIEJICTBUE ITHX (PaKTOPOB.

[Touck mapamMeTpoB yrioBoro (KacaTeJbHOTO) MOPTQEs.

[Torck oNTUMaNbHOTO UHBECTUIIMOHHOTO MOPTQEs 111 MHBECTOPA.
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68.
69.
70.
71.
72.
73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
83.
84.

85.

86.

CBs13b MEXy TI0XOAHOCTBHIO PHIHOYHOTO MHJIEKCA U IOXOAHOCTBIO OT/IEIBHOTO aKTHBA.
Koadduuument 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 MOJICTIH.

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 oniuona biska-Iloymnsa — paciupenre OMHOMUAIBLHOW MOJIETH Ha
HEIpPEepbIBHOE BPEMS).

OrneHka «KoJuIa» Ha aKIuH 0e3 TUBUACHIOB (TIPUMEP C NCKYCCTBEHHBIMU JTAHHBIMH, TTPUMED C
peabHBIMH TaHHBIMH, (POPMUPOBAHUE XEIK-TIOPTQENS).

HCHOO6p330BaHI/Ie AMCPUKAHCKUX OIMIUOHOB «KIIYyT».

IIpumepHble BapaHTHI OUJIETOB:

. JleKypCUBHBII METO/I HAUHUCIIEHUS TIPOCTHIX MPOLIEHTOB.
2.
3.
1000, ecnmu onu poaarorcs no uene 841.97.
4.
croumocteio 100 nommapoB u ¢ mropammeit 2. Tekymias Oe3pHcKoBasi HPOLEHTHAs 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 OOJMranuii ¢ mropamueii 1 u 4 BaM HY)KHO KYIUTb WM MPOJAaTh, YTOOBI YPaBHAThH

Aropalui U CTOMMOCTH J0JiTa 1 aKTuBa?

Buaer Nel
mo qucuumiaInue «®uUHAHCOBAA MAaTEMATHKA»

CBs3b MCKAY AOXOAHOCTBIO PBIHOYHOI'O MHACKCA U JOXOAHOCTBIO OTACIBHOI'O aKTHUBA.

Kaxkonra AOXOAHOCTb OT MHBECTUPOBAHUA B 6eCKyHOHHI)Ie 5-netHne O6JII/IFaI_[I/II/I C HOMHUHaJIOM

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

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

3. Bammm apy3est pemnm KynuTh J01KYy, Kotopas ctouT 5000 momapoB. CKOTBKO OHU JOTKHBI
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. IIpeamnonoxum, 4To A ABYX KOMmaHuii — A u B — (uHaHCOBBIN aHATUTHK MPOTHO3UPYET
Ha TEKYIIMH ToJ CJIEAYIOIIME BO3MOXHBIC COCTOSHHS: MECCUMUCTHYECKOE C BEPOSITHOCTHIO
30%, nHaubonee BeposATHOE C BepOSITHOCTHIO 50%, omTuUMHCTHYECKOE C BeposATHOCTHIO 20%.
ChenaH Taxke M MPOTHO3 JTIOXOAHOCTH aKUMN STUX KOMIAHUN JAJis KaKJIOTO U3 BO3MOXKHBIX
cocrostamii: (-0.15, 0.12, 0.21) aia A u (-0.05, 0.06, 0.15) nnsa B. KakoBsl cpeHue 10X0MHOCTH

Y PHUCKH TSl akuii A u B?

IIxana oneHUBaHUSA

Kputepun onenuBanus Ounenka

JleMOHCTpHUpYeT COCOOHOCTh MPOBEACHUS aHAlU3a COCTOSHUS H 5 (oTIM4HO)
OIICHKM TEPCIEKTHB PAa3BUTUS DKOHOMHUUYECKHX W COIHATBHBIX
CHUCTEM B YCJIOBHMSX B3aUMOCBSI3€d MEXIYy HMX BHYTPEHHUMHU U
BHEIIHUMH  (PAaKTOpaMH; CaMOCTOSATEIBbHO U3ydaThb HAYYHYIO
JUTEPATYPY MO0 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; CaMOCTOSITENbHO U3y4YaTh HAYUHYIO
JUTEPATypy M0 SIKOHOMETPUUYECKUM METOaM UCCIIET0BaHUS.

JleMOHCTpUpYET Ha HU3KOM YPOBHE MPOBEJICHUS aHATTN3a 3 (yIOBIETBOPUTEIHHO)
COCTOSTHUS ¥ OLIEHKU TIEPCIIEKTHB Pa3BUTHUS SKOHOMUYECKUX H
COIMAJILHBIX CHCTEM B YCIIOBHUSIX B3aMMOCBSI3EH MEXKIY UX
BHYTPEHHUMU U BHEITHUMHU (PaKTOPAMU; CAMOCTOSITEIILHO H3y4aTh
HAYYHYIO JIUTEPATYPY 110 SKOHOMETPHYESCKHM METO 1aM
HCCJICTOBAHMSI.

He cmocoben mpoBeneHUs aHaiu3a COCTOSHUS M OLEHKU | 2 (HEeyIOBJIETBOPUTENHHO)
NEPCIIEKTUB Pa3BUTHUS SKOHOMHMUYECKHX WU COLMAIBHBIX CHCTEM B
YCII0BHUAX B3aNMMOCBS3€eH MCXKIAY HUX BHYTPCHHHUMH W BHCUIHHMMH
dakTOpaMu; CaMOCTOATENBHO H3y4yaTh HAYyYHYIO JIUTEpaTypy IO
HKOHOMETPHUYECKUM METOJ1aM UCCIICIOBAHMSI.

B mHCTHTYTE ycTaHaBIMBAETCS CIIENyIONIas IIKaja TMEepeBojia OMCHKA W3 MHOT00aUThHOM

CHUCTCMBI B HHTHG&HHLHyIO .
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KoaunyecTBo 6a/110B Ouenka
NMPONMCHIO OykBoii
96-100 OTJINYHO A
86-95 OTJINYHO B
71-85 XOPOIIO C
61-70 XOPOILIIO D
51-60 YIOBJICTBOPHUTEIHEHO E
0-50 HEYIOBJICTBOPUTEIBHO EX

IIpouenypa npoBeaeHus 3a4eTa ¢ OLEHKOI

ATTGCTaLII/IOHHBIe HCIIBITAHUA MPOBOLATCS MPCIOAABATCIIEM, BCAYHIUM JICKIIMOHHBIC 3aHATUS 110

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 npoBeneHuu 3aueTa B MUCbMEHHOM (hOpMe 3K3aMEHYeMbIM MpeJiaraeTcsi OTBETUTh Ha JIBa
TEOPETUYECKHUX BOIIPOCA U BBINIOJHUTH JBA NIPAKTUYECKUX 3aaHHUS B COOTBETCTBUHU C ITPONUIEHHBIMU

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 HIK3aMEHATOpYy.

HpOBepKa pa60T BBIIOJIHACTCA 9K3aMCHATOPOM I1OCJIC OKOHYAHUA 3a4€Ta U OICHKU BBICTABJIAIOTCSA B

COOTBCTCTBHUU C KPUTCPUAMU OLICHUBAHU .

B CJIyda€ BOBHUKHOBCHHUA COMHEHHM OTHOCUTEIBHO FHyGI/IHLI 3HaHUH 9K3aMCHYCMOI'O DK3aMCHATOP
MOKCT MMPUTIIIACUTL €TI0 U 3aJdaTh JOMOJHUTCIIbHBIC U YTOUHAKOIINEC BOIIPOCHI B MPCALCIIax y‘IC6HOI‘O

MaTtcpHralia, 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
MeToauyeckue yKa3aHUsA M0 BbINOJHEHHIO KOHTPOJbHBIX padoT:
JlaHHBIN BU pabOTHI TPOBEPSIET:
1) ycBoeHUHe 00yUaromUMUCs TOTYYSHHBIX B X0/1€ 00YYCHUS 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 0O0ydaromeMmycs
HEOOXOIUMO TONYYUTh Yy TMpernojaBarens [MaOIIOH KOHTPOJIbHOM paboThl WJIM NPUMEPHBIN
MepeveHb MPAKTUUECKUX 3aJIaHUM, BXOJAIIUX B KOHTPOJIbHYIO pabOTy, U MOCIE 3TOr0 MPUCTYIUTh
K TTOJTOTOBKE.

[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 IMOJYUYCHHBIC YMCHHSA W  HABBIKHW, PpCIIAsAd IOXOXHUC 3alaHUA U3
PCKOMCHAOBAHHBIX ITPEIIOAaBaTCIIEM y‘{e6HI/IKOB n y‘{e6HO'MeTOI[I/IquKI/IX ITOCOOHIA.

Ecin B mporuecce MOATOTOBKM K KOHTPOJIBHOM paboTe BO3HUKIW 3aTPYAHEHHS WIN
TpeOyroTCsl Kakue-nu0o YTOYHEHMsS] W PEeKOMEHJAllMM, ClIeyeT OOpaTUThCA 3a IMOMOILBI0 K
IPENo/IaBaTelto.

MeToanyecKkue YKazaHusd Mo MOAroTOBKE K KOJJIOKBUYMY:

KomnokBuym — 310 cobecenoBaHue MpenojaBaTeNiss M ydalllerocs 10 3apaHee
OTIpeNIeIEHHBIM KOHTPOJBHBIM BompocaM. OCOOEHHOCTh KOJUIOKBHYMAa B TOM, YTO 3TO HE MPOCTO
dopmMa KOHTPOJS, a METOJ YINIyOJeHMs, 3aKpeIUIeHUs 3HaHUM ydaluxcs, TaK Kak B XOe
cobecelOBaHUS IpeNojaBaTeNlb UMEET BO3MOXKHOCTh Pa3bsSCHUTH BOIPOCH], BO3HHUKAIOIINE Y
y4aIerocs B MpoLecce MoAroTOBKH.

OTOT BUJl JEATEIBHOCTH Pa3BUBACT HABBIK OCYIIECTBIATH cOOp, aHalu3 U 0OpabOTKy
JIAHHBIX, HEOOXOAMMBIX IS peIIeHUsT TPOPECCHOHAIBHBIX 3a7a4.

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

1) MMPOCMOTPETh KOHCIICKTHI JIEKIIUN u MPAKTUYCCKUX 3aHATHH U OTMETUTh B HUX
HMCIOIIUCCA OTBCTHI Ha BOIIPOCHI KOJUIOKBHYMA.

22



2) ecnM KOHCIEKTHl COAepXaT He BCE OTBETbl MM YacTh BOIPOCOB BBIHECEHO
IPEerno/IaBaTesieM Ha CAaMOCTOATEIbHOE PACCMOTPEHUE, HEOOXOAMMO HU3yUUTh CO/ICpIKaHUE YUeOHOM
JTUTEPaTyphl, PEKOMEHOBAHHOMN MPENOaBaTeIeM;

3) B ciyyae BO3HHUKHOBEHHS KakKMX-THOO 3aTpyJHEHUH TMpH MOATOTOBKE CIIEAYeT

06paTI/ITBCH 3a IOMOMIIBIO K IIPEIOJaBaTEIIO.

CamMonoAroToBKa K NpakKTH4eCKUM 3aHATHAM

[Ipu moAroToBKE K MPAKTUYECKOMY 3aHATHIO 00y4aroIeMycsi HE0OXO0AUMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOIIECH TEMOM MPOTPaMMBbI IUCIUIUIMHBL

2) OCMBICJIMTH KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHUS;

3) TmaTenbHO U3YYUTH JCKIIMOHHBIN MaTepHall;

4) U3y4UTh PEKOMEHIOBAaHHYIO TUTEPATYPY 10 TaHHOH TeMe;

5) 03HAKOMUTBHCSI C BOPOCAMH OYEPEAHOI0 IPAKTUUYECKOIO 3aHSTHS.

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

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

a) MoJIy4eHHEe KHUT B HAYYHOM aOOHEMEHTE;

0) U3y4YeHHEe KHUT, )KYpHAJOB, Ta3eT B YNTAIBHOM 3aJI€;

B) BO3MOKHOCTbh MOMCKA HEOOXOJMMOT0 MaTepuasa MmocpeCTBOM JIEKTPOHHOTO KaTallora;

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

OMOINOTEKN.

7.Y4eOHas quTepaTypa u pecypcbl HHGOPMAaLMOHHO-TEJIEKOMMYHUKAIIMOHHON ceTH
"Wurepuer"
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7.1. OcHOoBHas JqUTEpaTypa.
1. Konnoma, E. /I. ®unancoBasi Maremartuka : y4eOHMK W MpaKTUKyM [jisi OakajiaBpuara u
maructparypsl / E. JI. KomroBa. — Mocksa : U3marensctBo IOpaiit, 2019. — 413 c. — (bakamnasp
u Maructp. Akagemudeckuii kypc). — ISBN 978-5-534-00620-9. — Tekct : anextponnsiii // DbC
FOpaiir [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. — Msnarensckuii oM Bunssmc, 2018. — 1072 c.

4. I'ananoB B.A. [Ipon3BonHbie (GPMHAHCOBBIE HHCTPYMEHTHI.

7.2. lonoJIHUTeIbLHAS JUTEpPaTypa.

1. bep3zon H.U., bysnoa E.A., KoxxesnukoB M.A., Yanenko A.B . ®oH10BbII phIHOK: Y4eOHOE
OCcOOME JTsl BBICIIMX YUEOHBIX 3aBEACHHI SKOHOMHYECKOTO mpodumist. — M.: Bura-TIpecc, 1998. -
400 c.: nn.

2. PoiHOK 1eHHBIX OyMmar : yuyeOHMK AJis akagemudeckoro OakanaBpuara / H. M. bepson [u ap.] ;
noxa obmieit penakueit H. U. bep3ona. — 5-e u3z., nepepad. u gon. — Mocksa : M3gaTenbcTBoO
IOpaiir, 2019. — 514 c. — (bakanaBp. Axagemuyeckuii kypc). — ISBN 978-5-534-11196-5. —
Tekcr : anextponnsii // DBC 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. [punnumner uaBectunnii / 38u boau, Anexc Keitn, Anan [[)x. Mapkyc; [mox pea.B.A. KpaBuenko

; iep. ¢ anri. 2.B. Konaykosoit u 1p.]. - 4-e uzn. — M.: Bunbsamc, 2018. - 984 c.

7.3. HopmaTuBHbI€ IPaBOBbIE IOKYMEHTHI H HHAsI PaBoBasi HHGoOpManHs

He npenycmotpeHo.

7.4. UnTepHET-pecypchbl
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https://www.biblio-online.ru/bcode/432960
https://www.biblio-online.ru/bcode/444713

1. www.cbr.ru — IlenTtpanbHblii 6aHk Poccuu

2. minfin.ru — MunucrepcTBo punancoB Poccun

3. www.gks.ru — 'ockomcrar Poccun

4. www.rbc.ru — Madopmannonnoe areHTcTBO «PocousneckoncaaTuury (Poccus)

5. www.worldbank.org — Bcemuphblii 6aHk

6. www.imf.org — MexyHapoIHbIi BaTFOTHBIA QOH]T

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

8. www.beafnd.org - Bropo skornomuueckoro ananusa (Poccust)

9. http://lwww.libertarium.ru/library - Bubaroreka MaTepruanoB M0 SJKOHOMHYCCKON TEMaTHKE

10. www.ecfor.ru PAH MHCTUTYT HApOIHOXO35IICTBEHHOT'O IPOTHO3UPOBAHUS

7.5. IHbIe HCTOYHUKH.

1. Mumkua @. C.,DxkoHOMUYEeCcKasi TeOpHsl JeHEeT, OAHKOBCKOTO Jiejia M (PMHAHCOBBIX PBIHKOB, 7-€
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6. Matthews K., Giuliodori M., Mishkin F. S. The Economics of Money, Banking and Financial
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7. @UHAHCHI : COOpHUK cTaTel : mep. ¢ auri. / nmox pen. Jx. Utysnna, M. Munreiita, I1. HetomeHa;
Hayd. pel. P. M. OHTOB. - 2-¢ u3z. - M.: U3narensckuii qom I'Y BIID, 2008. - XIV, 450 c.

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

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

8. MarepunanbHo-TexHMYecKkas 0a3a, HHpOpMalMOHHBIEC TEXHOJIO0THH, IPOrPaMMHOE
obecnieyeHre M HHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI
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Ba3bl AAHHbIX, I(lH(l)OpMaIII/IOHHO'CHpaBO‘leIe H IMTOUCKOBBIC CUCTEMBI

[

. www.biblio-online.ru —3nexkrponno-6ubauoreunas cucrema [IbC] HOpair.

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

. https://e.lanbook.com - DnexrponHo-6ubaHOTeuHas cructeMa [DBC] «JlaHby.

. https://new.znanium.com DnekTporHO-0ubIMOTeUHast cuctemMa [DBC] «Znanium.comy.

2
3
4. http://elibrary.ru/ - Hayunas snekrponnas oubnuorekaElibrary.ru.
5
6

. https://dlib.eastview.com — Mupopmanuonusiii cepuc «EastViewy.

7. https://www.jstor.org - Jstor. ITonHbIE TEKCTHI HaAyYHBIX KYPHAJIOB U KHHT 3apyOeKHBIX

n31aTciIbCTB.

8. https://elibrary.worldbank.org - Dnekrponnas 6ubnuorexka Bcemuproro banka.

9. https://link.springer.com - ITOJHOTEKCTOBBIE MOJIATEMATHYECKUE Oa3bl AKAIEMHUYECCKUX

JKYpPHAJIOB U KHUT U3AATCIIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. TTosHbie TEKCTBI KHHUT 3apyOEKHBIX

HAaYYHBIX U30aTCIbCTB.

11. https://www.oxfordhandbooks.com - JlocTym K MOJHBIM TEKCTaM CIIPaBOYHHKOB

Handbooks uszmarensctBa Oxford mo mpeameTHbIM 00JacTsIM: SKOHOMHUKA U (PUHAHCHI, MPaBo,
OW3HeC U yrpaBliCHHE.

12. https://journals.sagepub.com - TIlomHoTekcToBass 0a3a HAayYHBIX  KYpHAJIOB

aKaJeMHUYECKOr0 U3/1aTeNIbCTBA Sage.
13. CripaBouHO-TipaBoBas cucreMa «KoHCyIpTaHT.

14. DnekTpOHHBINA NEPUOANYECKHH ClTpaBOYHUK «[ apaHT».

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

[Tporpammusrii mpoaykt Microsoft Office.
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