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

IVIAHUPYEMBIMH PE3yJbTaTaMM OCBOCHUS IIPOIrPaMMbI

1.1. Jucuummaa Bb1.0.13 «®uHaHcoBasik MaTeMaTHKa» OO0OCCIICYMBACT OBJIAJCHUC

CICAYIOIIUMHU KOMIICTCHIIUAMM:

Kon
Kon HanmenoBanue HaumeHnoBaHue KOMIIOHEHTA
KOMIIOHEHTA
KOMIIETEHIIHN
KOMIIETEHITUN KOMIIETEHITUN KOMIICTEHITIH
Crocoben HCIIOJIL30BaTh
WHCTPYMEHTBI (dbuHaHCOBOU
Ko OC I — 3.1 MaTEMATHKA B IEIIX OIEHKH
0 -3
CrnocobeH nCronb30BaTh (UHAHCOBBIX HHCTPYMEHTOB M|
MCTObI ¢unancosoi NPUHATHUS HHBECTUIIMOHHEIX
[IKo OCII -3 | maremMaTHKH UL pereHuit
pEeIICHUST  TPUKJIATHBIX
3a7a4 CnocoOeH MPUMEHSTh METOIbI U
MHCTPYMEHTEI MHAHCOBOH
ITKo OC I — 3.2 pyM ¢

MaTCMaTUuKH JJIA PCUICHUA
IIPUKIAAHBIX 3a1a4

1.2. Hcnomp3oBaHue TPYIOBBIX (YHKIMIA 005S3aT€IBHO TOJMBKO IS TPO(ECCHOHATBHBIX
KOMITETECHIINH, YCTAHOBJICHHBIX CAMOCTOSITEIIbHO

OTO/TD
(npu Hanuvuu

npogpcmanoapma) |

TPYIOBBIE WX

npodeccuoHaIbHbIE

IEUCTBUA

Kox xommonenra
KOMIIETEHLIMU

PesynbTarsl 00ydeHus

OcymecTpieHne

eATENEHOCTH
opraHuzanuu /
[loaroroBka x

3aKITIOUEHHIO
BHEIIHETOPrOBOTO MHCTPYMCHTOB H IIPHHATHS HHBCCTHIHOHHBIX
KOHTpaKTa / CIICHIH

Opranuzanus Hapbiku:

TPaHCIIOPTHO- [ [puMeHeHNsT METOJ0B U HHCTPYMEHTOB
JIOTHCTUYECKOTO (buHAHCOBOW MaTEeMAaTUKH

o0ecredeHust

BHEIIIHETOPTOBOT'O

KOHTpaKTa

[MIKo OCII-3.1 [BuaHus:
BHEIHEIKOHOMHUYECKOH| [TKo OC I1-3.2  [MHCTpYMEHTOB (DMHAHCOBOM MaTEMATHKH

YMeHus:
l1crionb30BaTh HHCTPYMEHTHI (PUHAHCOBOI
MATCMATHUKH B LICJISAX OILICHKHN q)HHaHCOBBIX

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO

O0BbeM TUCHUIIINHBI




Jucnummmaa b1.0.13 «®uHancoBas MatreMaTHKa» COCTaBIsAeT 4 3adeTHHIC CAMHUIIBI, T.C.
144 ax.4. (108 actp.u.).
Ha xoHTakTHYI0 paboTy C mpemnogaBaTesieM BbIIeIeHO 66 ak.4. (50 acTp.d.)., U3 HUX
32 ak.4. (24 actp.4.). nexkumii U 32 ak.4. (24 acTp.d.). MpaKTHUECKUX 3aHATHH, 2 ak.4. (1,5 acTp.4.).
KOHCYJIbTAIIHIA, Ha CAMOCTOATEIIbHYIO paboTy oOydaromuxcs BeiaeacHo 42 ak.u. (31,5 acrp.q.). aus
04YHOM /0., HA KOHTPOJH 36 ak.4. (27 acTp.4.).
JluctumiiiHa peanu3yercss ¢ TMPUMEHEHUEM JAHCTAHIIMOHHBIX 00pa30BaTEIbHBIX

texuosoruii (manee — JIOT).

Bz paGots! TpynoemkocTs (B akaj.4acax)
ouHasi GOpMbI 00yUEHHS

OO0mas Tpy10eMKOCTh 144
AynuTopHasi padora 66

Jlexkuun 32

[IpakTHueckue 3aHATHS 32
CamocrosiTesibHas padoTa 42
KonTpoab camocrosiTe/ibHOH padoThI 36
Koncyabranus 2
Bua uTOroBOro KOHTpOJIsS DK3aMeH

Mecro nucuumiaunebl B ctpykrype OII BO

Huctmmummaa b1.0.13 «®unaHcoBas mareMaTuka» HW3ydaeTcs Ha 2 Kypce, B 4 cemecTtpe is
CTYAEHTOB O4HOMU (/0.

Hucuumuba b1.0.13 «®uHaHcOBas MaTeMaTHKa» peaau3yercsl MOcie H3ydeHHs JUCIMILIMH
b1.0.06 «Anredpar; b1.0.05 «MaremaTuveckuii aHaIH3».

N3ydeHre AUCIMIIMHBI 3aKaHUYNBAETCS HK3aMEHOM.

Joctym K cucTeMe JUCTAaHIIMOHHBIX O0pa30BaTeNbHBIX TEXHOJOTHH OCYIIECTBISETCS
KOKJBIM OOYYarOIIMMCSI CaMOCTOSITEIbBHO C JII00Or0 ycTpoiicTBa Ha mopraine: https://sziu-
de.ranepa.ru/. Ilaponb U JOTUH K JUYHOMY KaOWHETY / MPOQUIIO MPEAOCTABISIECTCA CTYICHTY B
JIeKaHare.

Bce dopMbl Tekymiero KOHTPOJSl, MPOBOJUMBIE B CHUCTEME AMCTAHIIMOHHOTO OOydYeHUs,
OLOCHUBAKOTCA B CUCTEMEC AUCTAHIIMOHHOI'O 06yqu1/1${. I[OCTYH K BHJACO W MarcpuajiamM J'IGKHI/Iﬁ
MPEIOCTaBIIsIETCS. B TEUYEHHE BCEero ceMmectpa. JlocTym K KaxkaoMmy BUAY pabOT M KOIUYECTBO
MOMBITOK HA BBITOJIHCHUWE 3aJaHUS TPEIOCTABISECTCS HAa OrPAaHWYECHHOE BpPEMsS COTJIACHO
peraamMeHTy TUCHUILIMHBL, onyonukoBanHoMy B CJIO. IlpenonaBarens OlIEHUBAET BBITOJHEHHBIC
obyJaronuMmcs padboThl He mo3aHee 10 pabounx qHEHN TMocie OKOHYAHMS CPOKA BBHITTOTHEHHUSI.



3. Conep:kaHue M CTPYKTYpPa IMCIUILTHHBI

3.1. CTpykTypa JTUCUUNJINHbBI

Ounasn hopma odyuenusn

O0beM IMCUMILIMHBL, AK. Yac./ yac. ®opma
KonTakTHas pabdora TeKyllero
HaunmeHnoBaHue TeM 00y4aroIuXcs C KOHTPOJIS
Ne n/m
(pa3nesioB) Bcero npenojaaBaTeiemM CPC | ycneBaemocTu**,
10 BUJaM Y4eOHBIX 3aHATHIA NPOMeKYTOYHOM
JI JIP 113 KCP aTTecTAlMu™ ¥ ¥
Mopenu HauuCIeHUS 14 4 4 6 K,Kon
Tema 1.
MIPOIICHTOB
Tema 2. | IToroku mnarexen 14 4 4 6 K,Kon
MeTo1p1 IPUHATHS 14 4 4 6 K,Kon
Tema 3. | UHBECTHUIIMOHHBIX
pelIeHui
[Ipoctric Monenn 14 4 4 6 K,Kon
Tena 4. | OUCHKH (hMHAHCOBBIX
WHCTPYMEHTOB:
o0JIUralvu U akIuu
Tema 5. | IlopTdenbHas Teopus 18 6 6 6 K,Kon
Tema 6. | CAPM u ee 18 6 6 6 K,Kon
MOAU(UKAITHH
Tema 7. | LleHooOpa3oBaHue 14 4 4 6 K,Kon
JICPUBATHBOB
[TpoMexxyTouHas arrecTarus 36 k3
Bcero: 144 32 32 42

** —hopmbl meKyueco KOHMpOiA ycnegaemocmu.: KoumpoavHole pabomoi (K), xornoxeuym (Kon).

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




3.2. Conep:xaHue TUCHUINIMHBI

Tema 1. Moaenu HauMcIeHUs TPOLEHTOB.

Hauucnenue mnpoueHToB 1O NpoCcThIM cTaBkaMm. OmnpeneseHne Iepuoja Ha4YMCICHUS
IIPOCTBIX MPOLICHTOB. J[€KypCHBHBI METOJ HA4YMCIEHUS IPOCTBIX IPOLEHTOB. AHTHUCUIIATUBHBIN
METOJI HAUMCJIEHUS ITPOCTHIX MPOLEHTOB. HaunciieHne NporeHToB 10 MPOCTON IIEPEMEHHOM CTaBKeE.
JloxoaHoCTh (UHAHCOBOW omepanuyd B BHJAE NPOCTOW CTaBKU. HauncieHue mpoLEHTOB IO
CIIOKHBIM CTaBKaM. J[€KypCUBHBIA METOJ HA4MCIEHUS CIOXKHBIX IPOLIEHTOB. AHTHCUIIATHBHBIN
METOJI HAYUCIICHUS CIIOXHBIX INPOLEHTOB. HaducieHue NpOLEHTOB IO CIOKHOM IEPEMEHHON
CTaBKe.

l'omoBass HOMMHaNbHAs IPOLEHTHAs CTaBKa. HaduciieHWe IPOLIEHTOB IO HENPEPBIBHOU
ctaBke. JIoXOAHOCTb (PUHAHCOBOM onepalnuy B BUJIE CIOKHON CTaBKH.

Tema 2. IloToku miare:xei.

[Mpunun  ¢uHaHCOBOM AKBUBaNeHTHOCTH. [lpouemypa muckontupoBanus (PV) wu
Hapamenus (FV). DKBUBaJICHTHBIC TUIATEKU M CEPUM IUIATEXKEH. YpaBHEHUE SKBUBAJIECHTHOCTH.
KonBepcust miare:xeid. Bunpl koHBepcuil 1uarexeil. 3amMmeHa OJHOTrO IUIATeXa JPYTHM ILIATEKOM.
KoHconuaanus noroka marexeil. 3aMeHa JaHHOTO NOTOKA IJIATEKENH JPYTHM IOTOKOM IIATEKEH.
Paccpouka nnareka. DKBUBAJIEHTHOCTD IIJIaTEKEN MPU NPUMEHEHUHU [IPOCTOM CTaBKU. AHHYUTETHI.
Onpenenenne annynrera. Knaccudukanus anaynreroB. OCHOBHBIE MOJIENTH AHHYHTETOB.

Tema 3. MeToabl NPUHATHS HHBECTHIMOHHBIX PelICHUI.

Uucras npuseacHHas croumocTs mpoekra (NPV), ee pacuer. BHyTpeHHAs Hopma
noxonHoctu mnpoekta (IRR), mpocroit cpokx oxymaemoctu mnpoekta (PBP), yuernas Hopma
okynaeMocTH npoekta (ARR), unnexc npubsimpHOCTH mpoekTa (PI). [IpenmymiecTBa 1 He1OCTaTKU
nokasareneii NPV, IRR, PBP u PL. Csa3u mexay yka3aHHbIMM NOKazaTelssMu. Moaudukanuu
nokaszarejae JUis yCTpaHEHHsT HeAocTaTKoB. TouHbIM cpok okymaemoctu mpoekta (PPBP).
JuckoHTupoBaHHbli Cpok okynaemoctu npoekra (DPBP). TouHblil OTUCKOHTHPOBaHHBIA CpPOK
okyrnaeMoctu mnpoekta (PDPBP). Oxcrpennbiii mnepuon oxymnaemoctu mnpoekta (BOPBP).
MonudurpoBanHas BHyTpeHHsIs ctaBka goxouoctu npoekta (MIRR).

Tema 4. IIpocTbie MogeH OLeHKH (UHAHCOBBIX HHCTPYMEHTOB: 00TUTAMH U AKLIHMH.

Monenu uneHooOpazoBanus obnuranuil. CTpykTypa MpPOLEHTHBIX CTaBOK, JOXOJHOCTb K
MOTAIIEHNIO, KYIIOHHAs JOXOJHOCTh. TeKymas JOXOAHOCTh M JOXOAHOCTh HAa OCHOBE JIMCKOHTA.
Paznuuns Mexxay cTaBKOH MpOILIEHTa U JJOXOAHOCTHI0. Jlfoparus u BeITyKiI0cTh. (LlenHooOpa3oBanue
KOHBEPTHUPYEMBIX OOJIUTaLINIA.)

Mopnen OLEHKHM CTOMMOCTH AaKUWW (JIMCKOHTHPOBAaHUE IOTOKA TUBUACHIIOB, MOJEIb

['opnona). JloX0qHOCTh aKIIUH.



Tema 5. IlopTrdenbHas Teopus.

IIpuHsaTHe penieHUMN B yCIIOBHMSX HeEOlpenecseHHOCTH. KoBapuanus ITOXOIHOCTEM ABYX
aktuBOB. Koppensmus noxomHocteil nByx akTHBOB. IlopTdens u3 ABYX pPHUCKOBBIX AaKTHBOB.
JoxonHocth M nucnepcus noptdens U3 JIBYX PHCKOBBIX aKTUBOB. J[omycTMMOE MHOXXECTBO
noptdenei I ABYX PHUCKOBBIX aKTHBOB. D(dexkTuBHBIN mopTdens. MHOkecTBO 3 (HEKTUBHBIX
noprdeneir. CpoiictBa 3ddexTuBHOrO MHOXKecTBa. (00O0IECHHE Ha CilIy4ail N aKTHUBOB.
OnTtumanbHbli  puckoBbId  moptdens (Monens I.MapkoBuna). [lomusiii noprdens. Jlunus
pactpenenenuss kanutana (CAL). PeiHounsni moprdens. Jlunms peinka kamumrama (CML).
Husepcudukanus pucka. DPPEeKTHBHOE MHOXKECTBO W KOMOHWHAIMs O0€3pHCKOBOTO aKTHBA U
puckoBoro moptdens (Monens [[.Toouna). KopoTkue nmpogaku U BO3MOKHOCTh 3aMMCTBOBAHHS.
N3menenne 3pPeKTUBHOrO MHOYKECTBA BCIIEACTBHE 3TUX (hakTopoB. IIOMCK mapaMeTpoB YIrioBOTO
(xacarenpHOr0) oprdens. [Touck onTUMaIbHOTO HMHBECTUIIMOHHOTO OPTQENs sl HHBECTOPA.

Tema 6. CAPM u ee Mogupukanuu.

CBs3b MEXJy JOXOJHOCTHIO PHIHOYHOTO WHAEKCA M JIOXOJHOCTBIO OTIEIFHOTO AaKTHBA.
Koadduuument lapma. Teopema o paznenennu. Mojenb OeHKH J0ATOCPOYHBIX akTHBOB (CAPM):
OCHOBHBIE MpeAnochuiky, (BbiBoI hopmyn). Koadduuuent 6eta: pacyer, cBoiictBa. [Ipumenenue
CAPM B noprdenbhoii Teopuu. Jlunus peiHka neHHbix Oymar (SML). Koaddumment anboda.
[Tpumenenne monenmun CAPM. OnHowHIEKCHBIE MOeH. PacueT OeThl MO peallbHBIM JTaHHBIM.
Kputnka CAPM. OcHoBabie Mmogudukanuu moaenun CAPM. APT.

Tema 7. Illenoo0pa3oBaHune 1epuBATHBOB.

[lenooOpa3oBanue ¢rrouepcoB u ¢GopBapaoB. «llyr-komnm» maputer. buHOMuanbHas
MOJIENb 1IEHOOOpa30BaHus OIMIIMOHA «KOJUT» Ha akmuu. Mojens 1ieHoo0pa3oBaHus omniuona biska-
[Hoyn3a — pacumpenne OMHOMHAIBHOM MoJeinN Ha HempepbhlBHOE BpeMs). OLeHKa «Kojla» Ha
akuuu 0e3 TUBUICHAOB (IpUMEp C UCKYCCTBEHHBIMHU JaHHBIMHU, IPUMEP C pealbHbIMU JaHHBIMU,

dbopmupoBanue xemx-nmoprdens). [leHooOpazoBaHre aMePUKAHCKUX OIMIIUOHOB «ITyT.

4. MartepunaJbl TeKyLIero KOHTPOJISI YCIIeBAaeMOCTH 00y4al0IHXCs

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 IMPOLICHTOB.

Tema 2. TloToku miaTexei.

Tema 3. MeToasl IpUHATHS HHBECTUILMOHHBIX KonTponbhas pabora 1




peLICHU. Konnoxsuym 1
Tema 4. IIpocTble MOJENIN OLIEHKU
(MHAHCOBBIX MHCTPYMEHTOB: OOJIMTalluy U
aKIUH.

KonTponbhas padbora 2
Komnnoksuym 2

KonTponbHas padbora 2
Komnnoksuym 2
KontponbHas padota 2
Komnoksuym 2
KontposnbHas padota 2
Komnoksuym 2

Tema 5. Tloprdenshas Teopusi.

Tema 6. CAPM u ee moaudukamum.

Tewma 7. LlenooOpa3oBaHue 1€pUBATHBOB.

[TpomerxyTouHas aTTecTanus MOXeT ObITh peann3zoBana ¢ 3nementamu 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. Jlo xakoii cymmer 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) IpPU MHBECTMPOBAHMM [0 CJOXKHOM CTaBKe C TMOJYTOJOBOM pPEMHBECTHLIMEH:

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

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

4.8% TO/IOBBIX, YTOOBI MOTY4UTh TpedyeMyto CyMMY:
a) o1 MPOCTOMN MIPOIICHT;
0) 1o CITOXKHBIN MPOLIEHT c ©KeroIHOM PEUHBECTHUIINEH;
B) noJ CITOKHBIN HPOLIEHT C eKeMEeCIIHON PEUHBECTULINEH;

T') IO/l HENPEPBIBHBIN MPOLEHT?

Bonpocs! k kos10kBHYMY Nel

1. Haumcrnenue mpoIEHTOB MO MPOCTHIM cTaBkaMm. OrmpenereHue Mepuoja HAYUCICHUS
MPOCTBIX IPOLIEHTOB. JIeKypCUBHBI METOJ HAYUCIEHUsS IPOCTBIX IPOLIEHTOB.
AHTHUCHUIIATUBHBIA METOJI HAYUCJIEHUS TPOCTHIX MPOLIEHTOB. Hauncnenne npoueHToB mo
MPOCTOM TIepeMeHHOM cTaBKke. J[0XOMHOCTh (PMHAHCOBOW oOmepanud B BHIIE MPOCTON
CTaBKH.

2. HauucneHue TPOIEHTOB IO CIOXKHBIM CTaBKaM. JIeKypCHBHBI METOJ HAYUCICHUS
CJIOKHBIX MPOLEHTOB. AHTUCUIIATUBHBIA METOJI HAYUCJIEHUS CJOKHBIX IPOILEHTOB.

Hauucnenune npoieHToB Mo ClI0KHOM NEPEMEHHON CTABKE.



3. T'omoBasi HOMUHaIbHAS MPOIICHTHAS cTaBKa. HadwciieHne mpoIeHTOB M0 HEMpPEephIBHOM
craBke. JloXxoaHOCTh (PUHAHCOBOM ONEepaliy B BHJIE CJIOKHON CTaBKH.
4.2.2. TunoBble MaTepuajbl TeKyUIEr0o KOHTPOJSA YyCHeBAeMOCTH O0y4aloumMxcs IO

TeMme 2 «IloToKkH niarTexen»

BapuanTsl 3a1aHuil KOHTPOJILHOH padoThI Nel

1. PerHOYHAs TOXOAHOCTH OJHOJIETHUX OCCKYMOHHBIX oOyuranmii paBHa 7%, JBYXJIETHUX -
9%. B Kakux MTPOMOPIHUAX HYKHO B3STh ITH OyMarw, 4ToObI JOXOIHOCTH MOJYyYUBIIETOCS
noptdens Obuia paBua 8%7?

2. Bammmm apy3pst pemmiin KynuTh JI0AKY, kKoTopas ctouT 5000 mommapoB. CKOJBKO OHH
JIOJDKHBI PAaBHBIMH CyMMaMH BHOCHUTH €XErogHo Ha aeno3uT mnoa 10% romoBbix, HauuWHasg C
HACTOSAIIEr0 MOMEHTA, YTOOBI K KOHILY TPETHEr0 ToZla OHU CMOIJIN OCYIIECTBUTH CBOIO MEUTY?

3. Cornamenue o eauHoBpeMeHHOW yruiate 20 ThIC. 4epe3 3 rojaa KOHBEPTHPYETCS B
cornamenue o0 ymnate cHavana 10 Teic.yepe3 2 roja, a 3aTeM OCTaBILEWCS CYyMMBI elle depes 3
roja. OnpeaenuTs MOCASAHUHN TUIATEeXK MTPU MPUMEHEHHUH CJI0KHOU cTaBku 10%.

Bonpocs! k kos1okBIYMY Nel

1. Ilpunuun ¢uHancoBoil skBuBasieHTHOCTU. [Ipomenypa nuckontupoBanus (PV) u
HapaieHus (FV). DKkBUBaJeHTHBIE IJIATEKU U CEPUU TUIaTekel. Y paBHEHHE SKBUBAJIICHTHOCTH.

2. KonBepcust marexeil. Buapl KoOHBepcHid TutaTexed. 3aMeHa OJHOTO IUIaTeXa JAPYTHM
wiarexoM. KoHconuaanus noToka miaTexxeid. 3aMeHa JaHHOTO [TOTOKA IJIaTeKel APyruM IOTOKOM
TIJIATEXKEH.

3. Paccpouka miatexa. DKBUBaJICHTHOCTH IUIATEXKeW MPHU MPUMEHEHUH MTPOCTOM CTAaBKH.

4. Aunyuretsl. Onpenenenue annyurera. Kinaccuduxanus annyntetoB. OCHOBHbBIE MOJENN
AQHHYUTETOB.

4.2.3. TunoBble MaTepuajbl TeKyLIEr0 KOHTPOJSA YyCHeBAeMOCTH O0ydaloummxcs IO

TeMme 3 «MeTobl IPUHATHA HHBECTHIIMOHHBIX PellleHHii

BapunanTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. VHBecTMLIMOHHBIN NpoeKT, TpeOyromuili BnokeHus 4492 B Hauane rona, oOecredyrBaeT
JIEHEKHBII MOTOK, cocToAnmi u3 2294 yepes rog, 2502 uepes 2 rona u 4739 uepes 3 roga. Beraucnure
YHUCTYIO TEKYIIYI0 CTOMMOCTb IIPOEKTA, €CJIU MTPOLIEHTHAS CTaBKa paBHa 12%

2. HaiiTu BHYTpPEHHIOIO HOPMY JIOXOJHOCTH WHBECTHIIMOHHOTO TIPOEKTa C HAYaIbHBIMU

3arparaMy 8 MJIH. ¥ I0X0aMu 6 MJIH. 4epe3 IO/ U 5 MITH. uepe3 2 roja.
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3. Bam gonr npexacrasiser coboii 1000 TpexneTHuX OSCKYMOHHBIX OONUTAlMK ¢ HOMHUHAJIOM
100. Jlynst mOKpBITHSL J0NTa BB MOXKETe c(hOPMUPOBATH CBOW aKTHB JMOO W3 TPEXJIETHUX KYMOHHBIX
obmurammii ¢ HomuHasioM 100 u xynoHoM 8%, MO0 U3 LIEHHBIX Oymar, IO KaXJIOH U3 KOTOPBIX BaM
npuxoaut 160 B koH1e BToporo rojaa, 200 — B koHile TpeTbero U 250 — B KOHIIE YE€TBEPTOrO rojia.
Tekyias nmporeHTHas cTaBka - 25%, nporuo3 konebanuit +/- 5%. Kakoit noprdens nydiie u noyemy?

Bonpocs! k kos1okBIYMY Nel

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

2. Bayrpennss Hopma noxoanoctu mnpoekra (IRR), mpocToit cpok okymaemocTu MmpoekTa
(PBP), yaernast Hopma okynaemocts npoekra (ARR), uaaexc npudsuisHOCTH ipoekTta (P1)).

3. IlpeumymectBa u Hemoctatku nokaszateneid NPV, IRR, PBP u PI. Cssasu mexny
YKa3aHHBIMH MOKa3aTeasiMu. Moaupukanuy nokasaTesiel A1 yCTpaHeHUsI HEJOCTaTKOB.

4. Tounslii cpok okymaemocTu npoekTta (PPBP). JluckoHTHUpOBaHHBIN CPOK OKYMAaeMOCTH
npoekta (DPBP). Tounblli IUCKOHTHPOBaHHBIM CpoK okymaemoctu rmpoekta (PDPBP).
OKCTpeHHBIH Tiepuo okyrnaemoctu npoekta (BOPBP). MoaudunmpoBanHass BHyTpEHHSISI CTaBKa
noxonHoctu npoekra (MIRR).

4.2.4. TunoBble MaTepUaJbl TEKYyUIEr0 KOHTPOJS YCHeBaeMOCTH O0y4aroluxcs IO

TeMe 4 «IIpocThie MO/Ie/ i OLleHKH (PHHAHCOBLIX HHCTPYMEHTOB: O0JMI Ay M aAKIIMI

BapunanTsl 3a1aHuii KOHTPOJIbHOH padoThl Nel

1. Tpu 20%-nble obmurammu co cpokamu 1o noramenus 1, 2 u 3 roxa, croar no 105% or
HOMMHaJa. byner M KpuBas JOXOAHOCTU Uil OECKYIOHHBIX OONMMIalMid ¢ TEMH K€ CPOKaMM JI0
HoralieHus yobIBaromiei?

2. Tlpenmonoxum, uto Baml 1oir coctaBiser 1000 OecKyMOHHBIX OONMranuii ¢ HOMUHAJIBHON
croumocthio 100 momtapoB u ¢ mropanmeit 2. Tekymias Oe3pucKoBasi MPOIIEHTHAs CTaBKa COCTABIISIET
25% 3a mepuon. Bamm axkTuBBl MOTYT OBITH C(OPMHPOBaHBI M3 OECKYNOHHBIX OOJMIamuii c
HOMMHaJIbHOU cTonMMocThio 100 nomtapoB u ¢ mropanueit 1 u 4. Ckoiabko OECKYOHHBIX OOIMIaIuii ¢
mropanuedt 1 1 4 BaM HYXHO KYNHUTh WIM MPOAATh, YTOOB! YPaBHSATH JIOPAIMM M CTOMMOCTH JI0JITa U
aKTHhBa?

3. Llena npuobperenus akuuu pasHa 100, auBuIeHA 3a nepBblii o BiaaaeHus — 10, 3a BTOpoi —
12, 3a tpermii — 14. Ilocne momydeHus: TpeThero MUBHICHOA akuus mpomana 3a 150. Onpenenutsb
JIOXO/THOCTb OIepalvu.

Bonpocs! k kos1okBuyMy Nel

1. Monenu nenoobpazoBanust obmuramuii. CTpykTypa MpOLIEHTHBIX CTaBOK, JOXOAHOCTb K
NOTAIIEHNUIO, KYIIOHHAs JOXOAHOCTh. TeKylas TOXOJHOCTh M JIOXOJAHOCTh Ha OCHOBE JHMCKOHTA.
Paznuuusa Mexmy cTaBKOW MPOLEHTA U TOXOAHOCTBIO.

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

4. MOI[CHI/I OLOCHKU CTOUMOCTHU aKI_[I/If/'I (I[I/ICKOHTI/IPOBaHI/IC II0TOKa AUMBHUACHAOB, MOIACIIb
I'opnona). JloX0qHOCTb aKLIUH.

4.2.5. TunoBble MaTepHaJbl TEKYIIEro KOHTPOJIS YCIHEeBAEMOCTH OOy4alOIMXCsl IO

TeMme 5 «[lopTdeabuas Teopus»

BapunaHTsl 3a1aHuii KOHTPOJIbHOM padoThl Nel

1. llpennonoxkum, dYTo Juis ABYX Kommanud — A um B — (QuHaHCOBBIM aHATUTHK
MPOTHO3UPYET Ha TEKYIIUHA TOJ CIEAYIOIIUE BO3MOXKHBIE COCTOSIHUSA: IECCUMUCTHYECKOE C
BeposATHOCTbIO 30%, Hambonee BepoiATHOE C BepoATHOCTbIO 50%, ONTUMHCTHYECKOE C
BepoATHOCTbIO 20%. CuenaH Takke U MPOTHO3 JOXOJHOCTU aKLUUN 3TUX KOMIIAHUH ISl KaXKJI0TO
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 A0XOJHOCTh M pucK aktuBa A paBHbl 0.2 m 0.3, aktmBa B — 0.4 u 0.5,
KOppesius J0XoqHocTel akTuBoB paBHa 0.2. Haiitu noprdens MUHUMAJIBHOTO PUCKA, €T0 PUCK U
JIOXOJIHOCTb.

3. Jloxoael OT MHBECTUIIMOHHOTO MPOEKTa cocTaBiAT 4depe3 rox B cpeaHem 100000. Bo
CKOJIBKO MOKHO €ro OLIEHUTh, €CIHM pPBIHOYHAS JOXOAHOCTh coctaBiseT 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck peiHOYHOTO opTdens - 80%, a KoBapUalMio J0XO0JI0B OT aHATOTHYHBIX
MIPOEKTOB C PHIHOYHOM JOXOJHOCTBIO KCIIEPTHI OIIECHUBAIOT Ha ypoBHe 1024007

Bonpocsl k ko/10KBIYMY Ne2

1. IlpussTHE peElIEHUI B YCIOBUSAX HEONPENEIECHHOCTH. [IOXOIHOCTH M PHUCK aKTHBA.
[TpenmoureHus: OCTOPOKHBIX HHBECTOPOB, BBIOOP 3P(PEKTUBHBIX AaKTHBOB.

2. JIoXOIHOCTh U PHUCK MOPTQens U3 JBYX PUCKOBBIX aKTUBOB. JlMBepcu@uKanus pHcKa.
MHoxecTBO 3¢ (HeKTUBHBIX TOpTdhEeH.

3. Iloptdens U3 N pUCKOBBIX aKTUBOB. 3ajadya MapkoBuua. Bun s¢dextnBHOI rpaHuIbI
MHoOkecTBa noptdeneid. Ctpykrypa ¢ dekTuBHbIX nopTdeneil. BbiOop mHBECTOpa Ha MHOMKECTBE
sbdextuBHbIX mOpTdeneit. OO0oOImeHne Ha ciaydaid HEOTPUIATEIbHOCTH JIOJEH AaKTHBOB B
noptderne.

4. [oGaBnenue Oe3puckoBoro axTtuBa. Jlunus pacnpenenenus xanutana (CAL).
MHoxecTBO 2hheKTUBHBIX OpTdenei: muHns «pbhiHOK — KarmuTtam» (CML). Berbop mHBecTopa Ha
CML.

4.2.6. TunoBble MaTepuajbl TeKyLIEr0o KOHTPOJS YycleBaeMOCTH oO0ydarouuxcsi IO

Teme 6 «CAPM u ee Monpukanmm»

BapuanTsl 3a1aH1ii KOHTPOJILHON padoThl Ne2
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1. CranmapTHOE OTKJIOHEHHE TOXOJHOCTH HEKOTOpOoro 3ddekTuBHOTO mOpTdens paBHO
18%. CraBka mo Ka3HaueiCKUM BekcensiM - 7%, pbIHOYHas IleHa pucka - 8%, craHgapTHOE
OTKJIOHEHHUE phIHOYHOTO TopTdhens - 21%. Uemy paBHa 6eTa HHBECTUIIHIA?

2. JloxomHocTh pbiHOUHOrO moptdens paBHa 20% rofoBbiX, Oe3pHCKOBas CTaBka paBHa 8%
rofoBbIX. bera akmmu paBHo 1.3, mocieqHuMA BRIIUIAYEHHBIA JUBHICHI ObLI paBeH S5, MPOTHO3 TEMIIa
npupocra quBuaeHna — 4%. Halitu nieny akuun.

3. Oxunaemble JOXOAHOCTU akiui A u B cooTBeTcTBYIOT paBHOBECHBIM U paBHbI 24% u 18%,
COOTBETCTBEHHO, KOA(P(PUIIMEHT YyBCTBUTEIHHOCTH K PHIHOUHOMY MHJIEKCY /Uit A paseH 1.2, mis B —
0.4. Bo3moxeH Ji1 apOWTpaXK IO OTHOIICHHIO K akuuu C ¢ OXumaeMod TOXOMHOCThIO 22% u
qyBCTBUTEIBHOCTBIO K HHAEKCY (.87

Bonpocs! k ko/10KBIYMY Ne2

1. CBs3b MeXy JOXOIHOCTBHIO PHIHOYHOTO MHIEKCA U JOXOJHOCTHIO OTAEIHHOTO aKTHBA.
Koaddunuent Ilapna. Teopema o pazaenenuu.

2. Mopenb oneHku goiarocpouHbix akTUBOB (CAPM): ocHOBHBIE MPEANOCHUIKH, (BBIBOJ
dbopmyn).

3. Jlunus peinka nenHeix Oymar (SML).Kosdbdumment Oerta: pacuer, cBoiicTBa.
Koaddunuent ansda. [pumenenue mogenu CAPM.

4. OnnonnnekcHbIe Mozenu. Pacuer 6eTsl o peansHbIM naHHBIM. Kputnka CAPM.

5. OcHoBuble Momupukanuu monmenmu CAPM. Teopust apOuTpaxxHOTO IEHOOOpa30BaHUS
(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 uctioHeHus 100 u cpokoM KOHTpakTa 5 MecsleB Ha
akuo ¢ Tekymen neHor 100, ecan KOMI-ONIMOH C TEM K€ CPOKOM M IICHOM HCIIOJIHEHUS CTOMT 5.
bespuckosas craBka 10% roJoBbIX, TUBHICH/IBI TTO AKITUH HE BHITUIAYHMBAIOTCSL.

2. N300pa3ute rpaduk nmpuObLTH / yOBITKOB TPH MCHOJHEHNH OMIMOHHOTO TopTdens (+C40, -
C60) (C — Call, P — Put, uuciio — 1ieHa UCIIOHEHHS ), €CJIM OH ObLT MpruodpeTeH 3 Mecsiia Ha3az 3a 9.80 B
KpenuT 1o 8% ro/10BbIX.

3. Tloprdenp cocTouT W3 akwu, KyluieHHOW mo 1eHe 50, W OmImoHa «IIyT» C IEHOU
ycnoiHeHus 52 u npemueit 3. KakoBbl MAKCHMaJIbHBIE TIOTEPY ITPH 1AICHUU LIEHBI AKLAN?

Bonpocs! k ko/10KBIYMY Ne2

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

2. burommanpHas MOJACIb HCHOO6pa3OBaHI/I5[ OIIIMOHAa «KOJIJI» Ha aKIIUH.
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3. Moaens ueHooOpa3zoBanusi omimoHa bidka-Illoym3a — pacmmpenne OWHOMHAIBHON
MOJIENI Ha HEMPEPHIBHOE BpeMsI.

4. OueHka «koJula» Ha akuu 0e3 AMBUACHIOB (IIPUMEP C MCKYCCTBEHHBIMH JIaHHBIMH,
OpuMep C pealbHBIMH  JaHHBIMH, (GopMHpoBaHHME XemkK-mopTdens. LleHooOpa3zoBanue
aAMEPHUKAHCKUX OMIIMOHOB ITYT».

5.HapaMeTpLI YYBCTBUTCIIbBHOCTH ACPHUBATUBOB JIA 3a/1da4 XCIKUPOBAHUA

IIpouenypa npoBeaeHusi, KpUTEPUH M LIKAJIA OLIEHUBAHUS KOJUIOKBHYMa
KomnokBuym mpoBoAuTCS Ha MPAKTHUECKUX 3aHATHUSX B (OopMe MHIUBUIYyaIbHOU Oeceibl
IPENoIaBaTeNs C KaXIbIM 00yJaroIMCS.
[IpenonaBatens 3agaeT HECKONBKO (4-5) KpaTKUX BOMPOCOB, MO3BOJISIONIMX BBISICHUTH
CTENEeHb OCBOCHHSI MaTepHalia 00y4Jarouumcs.

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

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

HIkana «OTIMYHO» - BOMNPOC PACKPBIT IMOJHOCTBIO, TOYHO OOO3HAYEHBI OCHOBHBIE
OUCHUBAHUA | 11ongTis 1 XapaKTEpUCTHKH 110 TeMe.
«Xopouo» - BOMNPOC PACKPBIT, OJHAKO HET T[OJHOIO OINHCAaHUs BCEX
HEOOXO/IUMBIX 3JIEMEHTOB.
«Y IOBJIETBOPUTEIIBHO» - BOIPOC PACKPHIT HE MOJHO, MPUCYTCTBYIOT IpyOble

OIIMOKHU, OJJTHAKO €CTh HEKOTOPOE MOHUMAHUE PACKPHIBAEMBIX TTOHATHH.

((HGYI[OBHGTBOPI/ITCJ'IBHO» - OTBE€T Ha BOIIPOC OTCYTCTBYCT WJIM B IICJIOM HC

BEpEH.

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

IIpouenypa npoBeaeHnsi, KpUTEPUH M LKA OLEHUBAHUSA KOJUIOKBHYMA
[Ipy mnpoBeneHMM KOHTPOJIBHOM paboThl OOy4aroUIMMCS MpEAJaraercs BBITOJIHUTH
HECKOJIbKO MPAKTUYECKHUX 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 Ka)KIIOC 3aJaHuc KOHTpOJ'ILHOﬁ pa60TBI OLICHUBACTCA OIMNPCACIICHHBIM
OLICHUBAHUA KOJINYECTBOM OaJljIoB (B COOTBCTCTBHUHM C OTallaMH BBIIIOJHCHUS 3a,uaH1/151).
OI_IeHI/IBaeTCSIZ X0 pCUICHUSA 3a1a4u, HAJITUIUC OIIMOOK B pacucTax, HaJInInue
BCPHOI'O OTBCTA.

BaJ'IJ'ILI, MOJIYUYCHHBIC CTYACHTOM 3a PCHICHUC KaXJ0ro 3aJdaHus,
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cyMMupytoTcs. OO1ee KOIMYECTBO BO3MOXHBIX OallIOB 32 KOHTPOJIBHYIO
paboty npuauMatotcs 3a 100%.

[Txana «OTIUYHO»:
OLICHUBAHUS - 86%-100% npaBHIIbHBIX OTBETOB U PELICHUIA.
«Xopo1Ioy:

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

- 51%-70% npaBUIBHBIX OTBETOB M PEILICHHIA.
«HeynoBneTBOpUTEILHOY:

- MeHee 50% npaBUIBHBIX OTBETOB U PELICHU.

5. OuneHo4YHbIe MaTepHAJIbI IPOMEKYTOYHOM aTTecCTAlMHU 110 AN CHHUILIMHE

5.1 Dk3aMeH NPOBOAUTCS C IPUMEHEHHEM CJIeYIOIIUX MeTOI0B (CpeACTB):

DopMoOl IPOMEXKYTOUHOTO KOHTPOJI IIOCIE M3YyYEHUS AMCLMILIIMHBI SABISAETCS 3K3aMEH B
NUCbMEHHOHU (opMme.

OTBETCTBEHHBIM 3TaIllOM y4e€OHOTO Ipolecca ABJISETCS cllada IPOMEXYTOUHAasl aTTeCTalusl.
becciopHbIM (PaKTOpPOM YCHENTHOTO 3aBEPIICHHSI OYEePETHOTO CEMECTpa SIBIISICTCS KpPOIOTIINBAa,
cucreMaTuyeckass padoTa CTyleHTa B TE€UEHHME BCEro ceMmecTpa. B 3ToMm ciydae moAroroBka K
IPOMEXYTOUHOHW aTTecTaluu OyJeT sBIATHCS KOHLEHTPUPOBAHHON cucTemaTu3anueil Bcex
MOJYYECHHBIX 3HAHUW 1O JAHHOW TUCIIUIUIMHE.

B Hauazne cemecTpa peKOMEHIyeTCsl 10 BCEM M3Y4aeMbIM NPEIMETaM MOJYyYUTh BOIPOCHI K
IPOMEXKYTOUHOM aTTecTalluM, a TaKyKe MCIIOJIb30BaTh B Mpoliecce oOyueHUs Mporpammy, Apyrue
METOAMYECKHE MaTepHaibl, pa3pab0oTaHHbIE IO JAHHOW AMCLUILINHE.

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

Ilepen nocinegHWMM CEMHHApOM IO TPEAMETY CIELYET COCTABUTH CIIMCOK BOIPOCOB,
TpeOYIOUIMX JOMOJHUTENIBHOTO PAa3biACHEHMsI MpPEroJaBaTesieM Ha KOHCYJbTallUM Iepes
IIPOMEKYTOUHOM aTTECTalEN.

[Tpu peanuzanuu npomexxyrouHoit arrectauuu B 30/JOT MoryT ObITh HCIIOJIB30BAHBI CIIEAYIONINE
bopmsI:

1.Ycrro B JIOT - B hopme yCTHOTO OTBETA HA TEOPETHUECKUE BOIPOCHI M PELICHU 3a1auu (Keica).
2. IMucemenno B CJIO ¢ mpoxTopwHroM - B (hopMe TMHCBMEHHOTO OTBETa HAa TEOPETHYECKHE
BOIPOCHI U pelIeHus 3a1a4u (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.
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5.2. OneHOYHBbIE MATEPHUAJIBI IPOMEKYTOYHOM aTTeCcTaAlluU

KommnoneHt [TpomeKyTOUHBIN/KITI0YEBOM .
Kpurepuii onieHuBaHus

KOMIIECTCHIINH WHIMKATOP OLICHUBAHUS
I[IKo OC II-3.1 CnocobeH mnpuMeHATh Ha | [leMOHCTpHpyeT  HaBBIKM  BbIOOpa W
[IKo OC II — 3.2 | npakTuKe 3HaHUS B OOJACTH | UCIIONB30BAHUS ~ METOJIOB  (DMHAHCOBOM
CnocoOHOCTD (uHaHCOBOM MaTeMaTHKW B | MaTeMaTUKH JUId pelIeHUs 3aiad B cdepe
UCIOJIb30BaTh LesIX pacuera TOTOKOB | 9KOHOMHKHM, ¢uHAHCOB U  Ou3Heca,
UHCTPYMEHTBI iaTexen, MIPUHSTHS | UCTIOTB3YET pa3nyHbIe MOJIEIH
¢dbunaHcoBo WHBECTUIIMOHHBIX PELICHUM | HAUMUCICHHUs] TPOLEHTOB, pacueTa MOTOKOB
MaTeMaTUKH B|Ha OCHOBE TOPTQENbHOH | IIaTexeH, OLICHKHU (bUHAHCOBBIX
HEJSIX OLICHKH | TEOPHH, OTIpEAETATh | HHCTPYMEHTOB.
(buHAHCOBBIX CTOUMOCTD (bUHAHCOBBIX
WHCTPYMEHTOB U | MHCTPYMEHTOB (B TOM YHCIIE,
TPUHSTUS MIPOU3BOJIHBIX); JUTSI PEIICHHUSI
WHBECTUIIMOHHBIX | MPHUKJIATHBIX 337124
peLIeHu

TunoBble OLIEHOYHbIE MaTepHaJjbl HpOMG)KyTO‘—lHOﬁ arTrecranumn
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Cnucok BONPOCOB [JIsl MOATOTOBKH K IK3aMeHy

1. Hauncnenue IMPOLCHTOB 11O ITPOCTBIM CTaBKaM.

. Onpez[eﬂeHHe nepruoaa HAYMUCJICHUSA IMPOCTHIX IMMPOLICHTOB.

. I[CKprHBHBIfI METOJ HAYUCIICHUS IIPOCTHIX IIPOLCHTOB.

. Hauncnenue nponeHToB 1o npocToi IEPEMEHHON CTaBKe.

. loxogHOCTh ()MHAHCOBOM OIEPALMHU B BUJIE POCTON CTABKH.

2
3
4. AHTACUIIATUBHBIA METOJl HAYUCIICHUS IPOCTHIX ITPOLIEHTOB.
5
6
7

. Hauncnenne IIPOUCHTOB I10 CJIOKHBIM CTaBKaM.

o0

. I[CKprHBHBIfI MCTO HAYUCIICHUS CIIOKHBIX ITPOLICHTOB.

9. AHTHCHIIATUBHBIN MCTO/] HAYUCIICHUSA CJIOKHBIX ITPOLICHTOB.

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.

21

31.
32.
33.

Hauucnenue npoueHToB 10 CII0KHOM NEPEMEHHON CTaBKe.
['onoBasi HOMUHAIBHAS IPOLICHTHAS CTABKA.

Hauucnenue npoueHToOB 0 HENPEPHIBHOM CTABKE.
JloxotHOCTh (PMHAHCOBOM OTICPAITUU B BUC CIIOKHOU CTABKH.
[Tpunin GprHAHCOBOI SKBUBAJIEHTHOCTH.

[Mpouenypa nuckontupoBanus (PV) u Hapamienus (FV).
OKBHUBAJIICHTHBIE IIJIATEKHU U CEPUU TUIATEKEH.

YpaBHEHHE SKBUBAJICHTHOCTH.

KonBepcns miarexen.

Buael koHBEpCHi TIIaTEKEN.

3amMmeHa OHOTO IJIATEeXa APYI'UM IIJIATCIKOM.

. Konconuaanus notoka miaTexen.
22.
23.
24,
25.
26.
27.
28.
29.
30.

3ameHa JJaHHOTO MOTOKA MJIATEKEH APYTUM IMOTOKOM TIIaTeKEH.

Paccpouka muiarexa.

OKBUBaJICHTHOCTb IUIATEKEN TPU IPUMEHEHUH ITPOCTOM CTABKH.

AHHYWTETHI.

Omnpenenenyue aHHyNUTETA.

Knaccudukanus aHHyuTETOB.

OcHOBHBIE MOJIENIN AaHHYUTETOB.

UYucras npuBeaeHHas crouMmocTh npoekrta (NPV), ee pacuer.

Buytpennsis Hopma goxogHoctu npoekra (IRR), mpocroii cpok okynaemoctu npoekra (PBP),
y4eTHas HopMma okynaeMoctu npoekra (ARR), nanekc npubsuibHocTH mpoekTa (PI).
IIpenmyiectBa u Henocrarku nokasarenet NPV, IRR, PBP u PL.

CBs13u MeX/ly YKa3aHHBIMHU TTOKA3aTEISIMHU.

Moaudukanuu mokazaresnei 1 yCTpaHeHHs HETOCTATKOB.
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34,
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.
54,
55.
56.
57.
58.
59.
60.
61.
62.
63.

64.
65.
66.
67.

TounbIl cpok okynaemoctu npoekrta (PPBP).

JluckoHTHpOBaHHBIN CPOK OKynaeMocTu rpoekra (DPBP).

TouHBIN JUCKOHTUPOBAHHBIN CPOK OKynaeMocTH rpoekra (PDPBP).
DKCTpEeHHBIN 1epruoa okynaemoctu npoekta (BOPBP).
MoauduinmpoBanHas BHYTpeHHsSI cTaBKa 10xoaHocTy mpoekta (MIRR).

Monenu nieHooOpa3oBaHus OOJIUTAITHIHA.

CrtpyKTypa NpOLEHTHBIX CTaBOK, IOXOJAHOCTb K IOTallIEHUI0, KYIIOHHAs 1OXOJHOCTb.
Texymas JOXOAHOCTb U JOXOAHOCTh HA OCHOBE TUCKOHTA.

Paznuuus Mexay cTaBKOM MPOLEHTA U J10XOAHOCTBIO.

J{ropanus U BBITYKJIOCTb.

[leHo0Opa3oBaHNE KOHBEPTUPYEMBIX OOIUTALINH.

Mozenu OLEeHKH CTOMMOCTHU aKIUH (AMCKOHTHPOBAaHHUE ITOTOKA AUBUICHIOB, MOJIeNb ['opoHa).

JIOXOQHOCTb aKLUH.

IIpunsTHE pelIeHN B YCIOBUAX HEONPEAEICHHOCTH.

KoBapuranus 10X0JHOCTEMN IBYX aKTHBOB.

Koppensus 10XoIHOCTeN IBYX aKTHBOB.

[TopTdens U3 1ByX pUCKOBBIX AKTHBOB.

JloX0aHOCTh 1 Aucnepcus mopThens u3 AByX PUCKOBBIX aKTHBOB.

JlonmycTrMoe MHOKECTBO NMOpTdesnel s ABYX pUCKOBBIX aKTHBOB.

O dexTruBHBIA TOPTPEH.

MHoxecTBO 3¢ (heKTUBHBIX TOpTQeEnei.

CaoiicTBa 3((heKTHBHOIO MHOKECTBA.

O06o01IeHre Ha ciry4yail n aKTHBOB.

OnTuManbHbIM pUCKOBBINA opTdens (Monens [.MapkoBuna).

[Tonnslit mopTdens.

Jlunus pacnpenenenus kanuraia (CAL).

PriHOYHBIN TOPTQEND.

Jlunus peiaka kanutana (CML).

JuBepcuduxanus pucka.

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

KopoTkue npogaxu 1 BO3MOKHOCTb 3aMMCTBOBaHUS.

N3menenne 3pPpeKTUBHOTO MHOKECTBA BCIIEJICTBUE ITHX (PaKTOPOB.
[Touck mapamMeTpoB yrioBoro (KacaTeIbHOTO) MOPTQEs.

[Touck onTUMaILHOTO MHBECTUIIMOHHOTO TTOPT(HEIs 7151 HHBECTOPA.
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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 TOXOAHOCTBHIO PHIHOYHOTO MHJIEKCA U IOXOAHOCTBIO OT/IEIBHOTO aKTHBA.
Koadduuument lapma.

Teopema o pasaesneHun.

Mogaenb oneHkH 10rocpodHbix akTHBOB (CAPM): ocHOBHBIC MPEANIOCHIIKH, (BBIBOA (GOpMYII).
Koaddumuent 6era: pacuer, cCBOMCTRA.

[Tpumenenne CAPM B nopTdenbHoii TEOpHH.

Jlunus peiHKa HeHHBIX Oymar (SML).

Koaddumuent anbda.

[Ipumenenue monenu CAPM.

OIHOMHAEKCHBIE MOJIETH.

Pacuer OeThl IO peanbHBIM JaHHBIM.

Kpuruka CAPM.

OcHoBHble Moaudukanuu Mojaean CAPM.

LlenooOpa3oBanue (pprouepcoB u HopBapIOB.

«IIyT-KOomn» mapurer.

buHomuanbHas Mojieb IIEHOOOPA30BaHUS OIMIIMOHA «KOJII» Ha aKIUH.

Monens nenoo0pazoBanust onimona biska-Illoymn3a — paciupenre OMHOMHUAIBLHOW MOJIETH Ha
HEIPEePbIBHOE BPEMS).

OrneHka «KoJuia» Ha aKIuH 0e3 TUBUACHIOB (TIPUMEP C UCKYCCTBEHHBIMU JTAHHBIMU, TTPUMED C
peabHBIMH TaHHBIMU, (POPMUPOBAHUE XEIK-TIOPTQENS).

HCHOO6p330BaHI/IC AMCPUKAHCKUX OIIIUOHOB «IIYT».

IIpumepHble BapaHTHI OUJIETOB:

. JleKypCUBHBII METO HAUHUCIIEHUS TIPOCTHIX MPOLIEHTOB.
2.
3.
1000, ecu onu mpopatotes o 1eHe 841.97.
4.
croumocteio 100 nommapoB u ¢ mropammeil 2. Tekymias Oe3pHckoBas HPOLEHTHAs CTaBKa
cocraBisger 25% 3a mepuon. Bamm akTuBBI MOryT ObITH C(HOPMHPOBAHBI M3 OECKYNOHHBIX
oOmuranmii ¢ HOMUHATBHOM crouMocThio 100 momumapoB m ¢ mopanmet 1 u 4. CKoOIbKO
OECKYMOHHBIX OoOyMranuii ¢ mropaueil 1 u 4 BaM HY)KHO KYIUTb WM MPOJIaTh, YTOOB! YPaBHAThH

Aropaiui U CTOMMOCTH J0JITa 1 aKTHhBa?

Buaer Nel
mo qucuumiaInue «®uUHAHCOBAA MAaTEMATHKA»

CBs3b MECKAY JOXOOHOCTBIO PBIHOYHOI'O MHACKCA U JOXOAHOCTBIO OTACIBHOI'O aKTHBA.

Kaxkxora AOXOAHOCTb OT MHBECTUPOBAHUA B 6CCKyHOHHI>IC 5-nerHue 06erau1/m C HOMHWHaJIOM

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

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

3. Bammu 1py3est pemim KynuTh 101Ky, kotopas ctouT 5000 gomnapoB. CKOIBKO OHH JTOJKHBI
paBHBIMH CyMMaMH BHOCHUTH €XKEroJIHO Ha Aeno3uT 1noja 10% roaoBbix, HAYMHAS C HACTOSILETO
MOMEHTa, YTOOBbI K KOHIYy TPEThEr0 I'0/Ia OHU CMOTJIH OCYLIECTBUTH CBOIO MEUTY?

4. ITpeamnonoxum, 4To AJs ABYX KoMmaHuii — A u B — (uHaHCOBBIN aHATUTHK MPOTHO3UPYET
Ha TEKYILIMH roJ CIEAYIOIIMe BO3MOXHBIE COCTOSHHS: MECCUMUCTHYECKOE C BEPOSITHOCTHIO
30%, Haubonee BeposTHOE C BepOSITHOCTHIO 50%, omTuUMHCTHYECKOE C BeposATHOCTHIO 20%.
ChenaH Taxke M MPOTHO3 JTIOXOAHOCTH aKUMN STUX KOMIIAHUN [AJs KaKJIOTO M3 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 CIOCOOHOCTh MPOBEACHUS aHAM3a COCTOSHUS H 5 (0TAM4HO)
OIICHKM TMEPCIEKTHB PAa3BUTHUS JKOHOMHUUYECKHX U COIHATBHBIX
CHUCTEM B YCJIOBHMSX B3aUMOCBSI3€d MEXIYy HMX BHYTPEHHUMHU U
BHEITHUMH  (DaKTOpamu; CaMOCTOSITEIIBHO H3y4aTh HAYYHYIO
JUTEPATYPY MO IKOHOMETPUUECKUM METOJIaM HUCCIIEAOBaHUSI.

JleMoHCTpHpYyeT ClTOCOOHOCTh POBECHUS aHATIN3a COCTOSHUS U 4 (xoporio)
OLICHKH MEPCIEKTUB PA3BUTUS SKOHOMUYECKHUX U COLUANIBHBIX
CHUCTEM B YCIIOBHAX B3anMMOCBSI3eH MCKAY UX BHYTPCHHHUMHU U
BHEIIHUMH (DAKTOpaMU; CaMOCTOSTENbHO U3y4daTh HAyUHYIO
JUTEPATypy M0 SIKOHOMETPUUYECKUM METOaM UCCIIET0BaHUS.

JleMOHCTpUpYET Ha HU3KOM YPOBHE MPOBEJICHUS aHATN3a 3 (yOBIETBOPUTEIHHO)
COCTOSTHUS M OLIEHKU MIEPCIIEKTUB PAa3BUTHUS SKOHOMUYECKUX U
COIMAJILHBIX CHCTEM B YCIIOBHUSIX B3aMMOCBSI3EH MKy UX
BHYTPEHHUMHU U BHEITHUMHU (PaKTOPaMH; CAMOCTOSITENILHO U3y4aTh
HAYYHYIO JIUTEPATYPY 110 SKOHOMETPHIESCKHM METO 1aM
HCCJICTOBAHMSIL.

He cmocoben mpoBeneHUs aHaiu3a COCTOSHUS M OLEHKU | 2 (HEeyIOBJIETBOPUTEIHHO)
NIEPCIIEKTUB Pa3BUTHUS SKOHOMHMUYECKHX WU COLIMAIBHBIX CHCTEM B
YCII0BHUAX B3aNMMOCBS3€eH MCXKAY HUX BHYTPCHHHUMH W BHCUIHHMH
dakTOpaMu; CaMOCTOATENBHO H3y4yaTh HAYyYHYIO JIUTEpaTypy IO
HSKOHOMETPHUYECKUM METOJIaM MCCIIEOBAHMUSL.

B mHCTHTYTE ycTaHaBIMBAETCS CIENYIOIas IIKaja TMEepeBOJia OMEHKA W3 MHOT00aUThHOM

CHUCTCMEI B HHTI/I6a.H.IIBHyIO .
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KoaunyecTBo 6a/110B Ouenka
NMPONMCHIO OykBoii
96-100 OTJINYHO A
86-95 OTJINYHO B
71-85 XOPOIIIO C
61-70 XOPOILIIO D
51-60 yIIOBIIETBOPUTEIHLHO E
0-50 HEYIOBJIETBOPUTEIHHO EX

IIpouenypa npoBeaeHus 3a4eTa ¢ OLEHKOI

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

NAHHOU JUCHHUILIMHE.

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

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

DK3aMEeHyeMble MOTYT TOJIb30BaThCS MPOTPaMMOi yueOHOM MHUCHIUIUIMHBI, a TAKXKE C pa3pelIeHus

npenoaaBaTeiad KaJlbKYJIATOPpaAMHU.

[Tpu mpoBeneHNH 3adeTa B MHCbMEHHOH (OpMe SK3aMEHYEeMBbIM IpeIaraeTcs OTBETUTh Ha JiBa
TEOPETUYECKHUX BOIIPOCA U BBIIIOJHUTH JBA IPAKTUYECKUX 3aJaHHS B COOTBETCTBUHU C ITPONUIEHHBIMU

TECMaMH.

Bpems HanucaHus sk3aMeHalMOHHON paboThl cocTaBisieT 90 MuH. (IO JKEJTaHUIO K3aMEHYEMOTO

OTBET MOKET OBITH IOCPOYHBIM).

H3noxeHue MaTcpHualia BEACTCA B JIUCTC OTBCTA, KOTOpLIﬁ 3aTeM (HO OKOHYaHHMH 3aqua) CaacTCA

Ha [IPOBEPKY IK3aMEHATOPYy.

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

COOTBCTCTBHUU C KPUTCPUAMU OLICHUBAHU .

B CJIyda€ BOSHUKHOBCHHUA COMHEHHM OTHOCUTEIBHO FHyGI/IHLI 3HAHUI 9K3aMCHYCMOTI'0 DK3aMCHATOP
MOKCT MMPUTIIIACUTL €TI0 U 3aJdaTh JOMOJHUTCIIbHBIC U YTOUHAKOIINEC BOIIPOCHI B MPCALCIIax y‘IC6HOI‘O

MaTtcpHralia, BBIHCCCHHOI'O Ha 59K3aMCH.

OI_ICHKE[ PE3YIbTATOB NHUCbMCHHOT'O ATTCCTALIMOHHOI'O MCHBITAHUA 00BSABIACTCS 9K3aMCHYCMbBIM B

ACHBb €ro NpOBCACHUS.
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6. MeToauyeckne MaTepuaJibl 1JIsi OCBOCHHUS JHCIHMIIIMHBI
MeTtoanyecKue yKa3aHusl 0 BHINOJTHEHHIO KOHTPOJILHBIX padoT:
JlaHHBIN BU pabOTHI TPOBEPSIET:
1) ycBoeHHE 00y4arOIUMUCS MOJTyYSHHBIX B X0/1€ 00y4eHHS YMEHUI 1 HAaBBIKOB;

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

3) yMeHHEe POaHATU3UPOBATH PE3YIIbTATHl PACYETOB U 00OCHOBATH MOIyYECHHBIC BBHIBOIBI.

[Ipumepno 3a 2-3 Hemenu 10 TPOBEACHHUS KOHTPOJIBHOW pabOThl 0O0ydaromeMmycs
HEOOXOIUMO TONYYUTh Yy TMpernojaBarens [MAaOJIOH KOHTPOJIbHOM paboOThl WM NPUMEPHBIN
NepeyYeHb MPAKTUYCCKUX 3aJaHHK, BXOISIIUX B KOHTPOJIBHYIO pabOTy, U MOCIIE 3TOTO MPUCTYIHUTh
K ITOJTOTOBKE.

[Ipu moAroTOBKE K KOHTPOJIBHOM paboTe crneayerT:
1) NOBTOPUTH TEOPETUUECKUI MaTepUall II0 TEMaM, BKJIIOUEHHBIM B KOHTPOJIBHYIO paboTy;
2) IpOCMOTPETh MaTepUabl MPAKTUUECKUX 3aHATHI U JOMAITHUX 3aJaHUi;

3) nonpoOoBaTh pEHIMTh 3a/JaHus U3 II1a0J0HAa KOHTPOJIBHOM pabOThl MM HPUMEPHOIO
NepevHs NPAKTUYECKUX 3a/IaHHH;

4) 3aKpCIIUTh IMOJYYCHHBIC YMCHHSA W  HABBIKHW, PpCIIAsA IOXOXHUC 3aldaHUA U3
PEKOMCHAOBAHHLIX ITPCIIOAaBATCIICM y‘Ie6HI/IKOB n y‘{e6HO-MCTO,I[I/I‘IeCKI/IX mocoOuii.

Eciu B mpouecce MOArOTOBKM K KOHTPOJIBHOM paboTe BO3HUKIM 3aTPYAHEHUS WIIU
TpeOyroTCsl Kakue-nu0o YTOYHEHMS W PEeKOMEHJAllMM, CleAyeT OOpaTUThCA 3a IOMOIIBI0 K
IPENo/IaBaTeto.

MeToanyecKkue YKazaHusd Mo MOAroTOBKE K KOJJIOKBUYMY:

KomnokBuym — 310 cobecenoBaHue MpenojaBaTesiss M ydalllerocs 10 3apaHee
OTIpeNIeIeHHBIM KOHTPOJIBHBIM BompocaMm. OCOOEHHOCTh KOJUIOKBHUYMa B TOM, YTO 3TO HE MPOCTO
dopma KOHTPOJS, a METOJ YINIyOJeHMs, 3aKpeIUIeHUs 3HaHUM ydJaluxcs, TaK Kak B XOfe
cobeceJoBaHUs IperojaBaTellb HMEET BO3MOXHOCTb Pa3bsACHUTH BOIPOCH, BO3HHUKAIOIINE Y
y4alerocs B MpoLecce MoAroTOBKH.

OTOT BUJl NEATEIBHOCTU Pa3BUBAET HABBIK OCYIECTBIATH cOOp, aHaIu3 U 00pabOTKy
JaHHBIX, H€O6XO)II/IMBIX AJId PpCIICHHUA HpO(beCCI/IOHaIII)HI)IX 3aj1a4.

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

1) MMPpOCMOTPETh KOHCIICKTHI JIEKIIUN H MPAKTUYCCKUX 3aHATHNH U OTMETUTh B HUX
HMCIOIIUCCA OTBCTHI Ha BOIIPOCHI KOJUIOKBHYMA.
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2) ecnM KOHCIEKTHl COAepXaT He BCE OTBETbl MM YacTh BOIPOCOB BBIHECEHO
IPEerno/iaBaTesieM Ha CAMOCTOATEIbHOE PACCMOTPEHNE, HEOOXOAUMO H3YUHUTh CO/Iep)KaHNe ydeOHOU
JTUTEPaTyphl, PEKOMEHJOBAHHOM IPENojaBaTeeM;

3) B ciayyae BO3HHUKHOBEHHS KakKMX-THOO 3aTpyJHEHUH IMpH MOATOTOBKE CIIEIYEeT

06paTI/ITBCH 3a IOMOMIIBIO K MIPEIOJaBaTEIIO.

CamMonoAroToBKa K NpakKTH4eCKUM 3aHATHAM

[Ipu moAroToBKE K MPAKTUYECKOMY 3aHATHIO 00YJaroIIeMycsi HEOOXOUMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOIICH TEMOM MPOrpaMMBbl TUCIUIUIMHBL;

2) OCMBICJIUTH KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHUS;

3) TmaTenbHO U3YYUTH JCKIIMOHHBIN MaTepHall;

4) U3y4UTh PEKOMEHIOBAaHHYIO TUTEPATYPY 10 TaHHOH TeMe;

5) 03HAKOMHTbHCSI C BOIIPOCAMH OYEPETHOrO MPAKTUUECKOIO 3aHATHS.

BaxxHpIM acmekToM CaMOCTOSTENbHOW TMOJATOTOBKH CTYIEHTOB sBISETCS pabdoTa C
OuOIMOTEYHBIM (DOHIOM.

Ora paboTa npeAnogaraeT pa3IuyHble BAPUAHTHI MOBBIIICHHS MTPO(ECCHOHATEHOTO YPOBHS
CTYJICHTOB B TOM YHCJIE:

a) MOJIy4eHHUE KHUT B HAYYHOM aOOHEMEHTE;

0) U3y4eHHEe KHUT, )KypHAJIOB, Ta3eT B YNTAIBHOM 3aJI€;

B) BO3MOKHOCTbh MOMCKA HEOOXOJMMOT0 MaTepuasa MmocpeCTBOM JIEKTPOHHOTO KaTallora;

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

OUOINOTEKN.

7.Y4eOHas quTepaTypa u pecypchbl HH(GpOPMAaMOHHO-TEJIEKOMMYHHKAIIMOHHON ceTH
"Wurepuer"
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7.1. OcHoBHas JUTEpaTypa.
1. Konnoma, E. [I. ®unancoBasi Maremartuka : y4eOHMK W MpaKTUKyM JJjsi OakajiaBpuara u
maructparypsl / E. JI. KomnoBa. — Mocksa : U3natensctBo KOpaiit, 2019. — 413 c. — (bakanasp
u mMaructp. Akagemudeckuii kypc). — ISBN 978-5-534-00620-9. — Tekct : anextponnsiii // DbC
IOpaiir [caiit]. — URL.: https://www.biblio-online.ru/bcode/432960

2. bpeitnu Puuapn, Maiiepc Crroapt Ilpunnummner kopropatuBHbiX ¢unancoB / Ilep. ¢ anra. H.
bappimaukoBoit. — M.: 3A0 «Onumn—Dbusnecy, 2008. — 1008 c: ni.

3. Jlxon K. Xamn. Onmuonsl, GpbrOYepChl U APYTrUe MPOU3BOIHbIC (PMHAHCOBBIC HHCTPYMEHTHI, 8-¢€
n3ganue. — M3parensckuii moMm Bunbsamc, 2018, — 1072 c.

4. I'ananoB B.A. IIpou3BoaHbie (PMHAHCOBBIC HHCTPYMEHTHI.

7.2. lonoJIHUTeIbLHAS JUTEpaTypa.

1. bepzon H.U., bysnosa E.A., KoxxeBuukoB M.A., Yanenko A.B . ®oHI0BBIH pBIHOK: YuyeOHOE
OCcOOMe JTsl BBICIIMX y4EOHBIX 3aBEACHHI SKOHOMHYECKOTO mpodumist. — M.: Bura-TIpecc, 1998. -
400 c.: u.

2. PoiHOK 1eHHBIX OyMmar : yuyeOHMK A akagemudeckoro OakanaBpuara / H. M. bepson [u ap.] ;
nox obmieit penakmuein H. Y. bep3ona. — 5-e u3z., nepepad. u gon. — Mocksa : M3gaTenbcTBO
FOpaiir, 2019. — 514 c. — (bakanaBp. Axagemuyeckuii kypc). — ISBN 978-5-534-11196-5. —
Tekcer : anexrponnsiii / DBC KOpaii [caiit]. — URL: https://www.biblio-online.ru/bcode/444713
3. MuBectunuu. lapn V., Anekcannep I'., berinu Ix. M.: 2001. — 1028 c.

4. I'mrmanJI.JIx, Ixouk M.JI. OcHOBBI MHBecTHpOBaHus. niep ¢ anri. . M.: Jleno 1997. 1008 c.

5. [punnumne! uaBectunnii / 38u boau, Anexc Keitn, Anan ). Mapkyc; [mox pea.B.A. KpaBuenko

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

7.3. HopmaTuBHbIe PaBOBbIe IOKYMEHThI M MHAsSI IPaBoBasi HHGoOpManus

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 — IlenTpanbHblii 6aHk Poccuu

2. minfin.ru — MunucrepcTBo punancoB Poccun

3. www.gks.ru — 'ockomcrar Poccun
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7.5. IHbIe HCTOYHUKH.

1. Mumkua @. C.,DxkoHOMUYEeCKasi TeOpHsl JeHEeT, OAHKOBCKOTO JieJia M (PMHAHCOBBIX PHIHKOB, 7-€
uznanue: [lep. c anrm. - M.: OOO "U. . Bunbssamc", 2006. - 880 c: ui.

2. Teron3 P., bpsmum 3., Teronz T. ®ouposelil peiHok: yueOHUK / Terons P., bpaanu 3., Teionz T.,
nep. ¢ anri. A.M. Boakosa, A.B. lllenpuna. — M.: Uadpa-M, 1999. — 648 c.

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

4. Pybuos b.b. MupoBblie peiHKH IIeHHBIX Oymar. — M.: Dk3amen, 2002. — 448 c.

5. Mupkun S.M. PoiHOk neHHbix Oymar Poccuu: B3aumopelcTBue (pyHAaMEHTAIbHBIX (akTOPOB,
NPOTHO3 U NMOJUTHKA pa3BUTH. — M.: AnbrnnHa [TaGnumep, 2002.-624 c.

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

7. @uHAHCHI : COOpHUK cTaTel : mep. ¢ aHri. / nox pen. Jx. Utysnna, M. Munreiita, I1. Hetomena;
Hayd. pel. P. M. OHTOB. - 2-¢ u3z. - M.: U3aarensckuii 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-TexHMYecKas 0a3a, HH(GpOpMalMOHHBIE TEXHOJIOTHH, IPOrPaMMHOE
obecneyeHne M1 HH(POPMALMOHHbIE CIIPABOYHbIE CHCTEMbI
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4. http://elibrary.ru/ - Hayunas snekrponnas oubmuorekaElibrary.ru.
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6. https://dlib.eastview.com — Mudopmanronnslii cepuc «EastViewy.

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

n31aTciIbCTB.

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

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

JKYPHAJIOB U KHUT U3AATCIIbCTBA Springer.

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

HAaYYHBIX U30aTCIbCTB.
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14. DneKkTpOHHBINA NEPUOANYECKHM ClIpaBOYHUK «[ apaHT».

I[IporpamMmMHble, TEXHUYECKHE U YJIEKTPOHHbIE CPECTBA 00yUEHUsSI 1 KOHTPOJIS
3HAHUH
AyaUTOpUH OCHAILEHBI KOMIIBIOTEPOM C BBIXOJOM B UHTEPHET.

[Tporpammusrii mpoaykt Microsoft Office.
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