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1. Hepe'{eﬂb IIAHUPYEMBIX pE3yJbTaTOB oﬁyt{e}ma o JTMCHHUIIJIMHE, COOTHECCCHHBIX C

1.1. Huctmmiuna b1.0.10

IUIAHUPYEMBIMHU PE3yJbTaTaMH OCBOCHUS IIPOIrPaMMbI

CJICAYIOIUMHU KOMIICTCHIIUSAMM

«@uHAHCOBas MaTeMaTHKa

oOecreynBacT OBJIAACHUE

peICHUA IMPHUKIAAHBIX
3aaa4

Kog HaumenoBanue Kon xommonenTa HamMmeHoBaHMEe KOMIOHEHTA
KOMIICTCHITUN KOMIICTCHITUN KOMIICTCHITUN KOMIICTCHITUN
Cnoco0eH HCII0Ib30BaTh Ucnonb3yer WHCTPYMEHTBI
METO 1Bl (buHaHCOBOM (uHAHCOBOM MaTeMaTUKU B
I[IKo OC Il - 3 MaTeMaTUKU st | [IKo OC 11 -3.1.1 | nensix  omeHKH (PUHAHCOBBIX

HHCTPYMCHTOB W  TIPHUHATHA
HWHBCCTUIIMOHHBIX peHIeHI/Iﬁ

1.2. B pe3ynbTare OCBOCHHUS AUCIUIUINHBI Y CTYJICHTOB JIOJDKHBI OBITH COPMHUPOBAHBI:

Ko xomnonenTa
KOMIIETEHIINHA

Pesynbratsl 00yueHus
(leckpunTOpHI)

I[IKo OCII-3.1.1

HA YpOBHe 3HAHMIi: METOJbl KOJIMUYECTBEHHOrO (DMHAHCOBOTO aHAJIN3a,
HEO0OXOIMMOTO [yl OCYILECTBJICHHS IIMPOKOTO CHEKTpa Pa3HOOOpa3HBIX
(MHAHCOBO-?PKOHOMMUYECKHX, OCHOBHBIC TIOHSTHSA, 3aKOHBl U MOJEIU
(uHAHCOBOW MaTeMaTUK{; BHIbl MPOLEHTHBIX CTABOK M CIOCOOBI
HAYUCIIEHUS IPOLIEHTOB; (POPMYIIbI SKBUBAJIEHTHOCTH IIPOLIEHTHBIX CTAaBOK

HA ypPOBHe YMeHMii: yMeeT OCYILECTBISATh MPOLEHTHBIE PAcYeThl, aHAU3
MOTOKOB IIaTeXel u (PMHAHCOBYIO OLIEHKY NMPOEKTA, MPOU3BOIUTH PACUETHI
0  OCHOBHBIM  (MHAHCOBBIM  MHCTPYMEHTaM,  ONTHUMH3UPOBATH
MHBECTUIIMOHHBIM MOPTQEns, MPUMEHATh CTOXaCTHMYECKHE MOJAETH s
pacuera CTOUMOCTH JIEPUBATUBOB;

HAa YpPOBHe HAaBBIKOB: TMpOBEJACHHE (UHAHCOBBIX PACYETOB, BIIAJICHUS
METOJaMHU aHAJIMTUYCCKONW pabOThl MPU TPOBEACHUU HSKOHOMHYECKUX
HUCCIIEIOBAHUI.

2. O0beM U MecTO AMCHUILINHBI B cTpykTYype OIT BO

O0BeM TUCHHUILTAHBI

Jucuumanaa b1.0.10 «®uHancoBass MaTEMAaTHKa» COCTABIISCT 4 3a4CTHBIX CAUHUIIBL, T.C.

144 akanemuueckux 4acoB (108 acTpoOHOMHUYECKHX YacOB)

Ha koHnTakTHy10 paboTy c mpenojaBaTeseM BblIeIeHO 66 akanemuueckux yaca (49, 5

ACTPOHOMUYECKUX YaCOB), U3 HUX 32 akaJeMHU4eckux yaca (24 acTpOHOMHUYECKHX 4yaca) JeKIUud 1

32 akageMuueckux yaca (24 acTpOHOMHMUYECKHMX 4aca) MPAKTUYECKUX 3aHATHUM, 2 akaJeMHUYeCKUX

gaca (1,5 ACTPOHOMHYCCKHUX qaca) BBIJICJICHO HA KOHCYJIbTAIUIO 10 HpOMC)KyTO‘-IHOﬁ aTTeCTanuu,

Ha CaMOCTOSTENbHYIO palboTy oOyuarommxcs BbieneHo 42 akagemuuyeckux uaca (31,5

ACTPOHOMUYECKUX YacOB) JUIsl OYHOH /0.




Ha xonrtakTHyl0 paboTy ¢ mpernojaBaTeneM BblIeNeHO 34 akageMudeckux yaca (25,5

aCTPOHOMMYECKHX 4acoB) , U3 HUX 16 akageMudeckux 4acoB (12 acTpOHOMHUYECCKHMX YacOB) JICKITHIt

n 16 akagemuueckux d4acoB (12 acTpoHOMHMYECKMX 4YAacOB) MPAKTUYECKUX 3aHATUH, 2

akamemuuyeckux yaca (1,5 acTpoHOMHYECKHX 4Yaca)

BBIJICJIICHO Ha KOHCYJIbTAUHUIO II0

MPOMEKYTOYHOM aTTeCTallid, Ha CaMOCTOSTENbHYI0 paboTy oOydaromuxcs BblnesneHo 74

aKaJeMHYeCKUX Jaca (55,5 aCTpOHOMHYECKUX YacOB) JUISi OYHO-3a09HOH (/0.

Mecro aucuuniuHsl B ctpykrype OII BO

Huctummmaa b1.0.10 «®@uHaHCcOBast MaTeMaTHKa» U3ydaeTcs Ha 2 Kypce, B 4 cemecTpe Juist

CTYIEHTOB O4YHOH (/0; Ha 3 Kypce, B 5 ceMecTpe JUIsl CTyIEHTOB OUYHO-3a04HOM (/0.

I/I3yquHe JUCHHUIIIIMHBI 3aKaHYHNBACTCA DK3aMCHOM.

3. Coaep:xaHue U CTPYKTYPa IUCHUILIMHBI

3.1. CTpyKTypa AMCHMIIIHHBI

Ounasn popma ooyuenusn

O0beM TUCHHMILIMHLI, aK. Yac.

Konrakrnas padora ®opma
00y4aroImuxcs ¢ TeKYLIero
Ne o/ HaunmenoBanue Trem npenoaaBaresieM KOHTpPOJIsA
B (pa3neJioB) Bcero 0 BHIAM Y4eOHBIX CPO | ycneBaeMocTH**,
3aHATHI MPOMeKYTOYHOI
J/ JIP/ 113/ KCP aTrecTanum***
0T | 10T | 40T
Mopenu HauuCIICHH 14 4 4 6 K, Kon
Tema 1.
IIPOIICHTOB
Tema 2. | [ToToku 1iarexei 14 4 4 6 K Kon
MeToapl MPpUHATHS 14 4 4 6 K Kon
Tema 3. | HHBECTUIIMOHHBIX
pelIeHuI
[IpocTeie MoenH 14 4 4 6 K Kon
Tena 4. | OUEHKH (bMHAHCOBBIX
WHCTPYMCHTOB:
o0JIMraIyy U aKkiyuu
Tewma 5. | IloprdenbHas Teopus 18 6 6 6 K Kon
Tema 6. | CAPM u ee 18 6 6 6 K Kon
Mo (UKAITUT
Tema 7. | ILleHooOpa3oBanue 14 4 4 6 K Kon
JIepUBaTHBOB
Koncynpramnus va 2
MIPOMEKYTOUHYIO ATTECTAIIUIO
IIpomexyrouHas aTTecTanus 36 IK3
Beero: | 144 32 32 42




Ouno-3aounan gpopma odyuenusn

O0beM AUCHUILINHBI, aK.Yac.

KonrakTHas padora Dopma
o0yuariuxcsi ¢ TeKy1ero
Ne i/ HanMeHOBaHHE TeM npenojaBartesieM KOHTPOJIH
- (pa3aeJioB) Bcero 10 BHAAM y4eOHBIX CPO | ycnmeBaeMOCTH*¥,
3aHATHI MPOMEXKYTOYHOM
JU JIp/ | 113/ KCP aTrecTamum***
JIOT | IOT | 10T
Tema 1. Mogenu wHauuciaeHus 16 5 5 12 K Kon
MIPOIIEHTOB
Tema 2. | 1IOTOKHM marexeit 16 2 2 12 K Kon
Metonant TIPUHATHS K Kon
Tema 3. | NHBECTUIIMOHHBIX 14 2 2 10
peueHui
IIpocteie MOJIEITH K Kon
Toma 4. | CHEHKH (UHAHCOBBIX 14 5 5 10
WHCTPYMEHTOB:
0o0JIMrany U aKInuu
Tema 5. | IloprdensHas Teopus 14 2 2 10 K Kon
Tema 6. | CAPM u ee 14 2 2 10 K Kon
MO pUKAITAN
Tema 7. | llenooOpa3zoBanue 14 4 4 10 K Kon
JIEpUBATUBOB
Koncynprarmus Ha 5
MIPOMEKYTOYHYIO aTTECTALUIO
[TpomexxyTouHas arecrarus 36 I3
Bcero: 144 16 16 74

HCHOJ’IBSY@MHC COKpaIliCcHusA:

JI — 3aHATHS NEKIIMOHHOTO THUIIA (J'IeKI_II/II/I 1 UHBIC y‘le6HHe 3aHATUS, IPEAYyCMaTPUBAOIIINEC

NpEUMYHICCTBCHHYIO  IICpEaavdy yqe6H0171 PIH(i)OpMaI_II/II/I neaarortdC€CKuMu pa6OTHI/IKaMI/I

OpraHu3anuvu “u (I/IJ'II/I) JUaMu, IIPUBJICKACMbIMU OpF&HH?»&LIHCﬁ K pcajin3anun O6paSOBaTeJ'ILHLIX

IIporpamMm Ha MHBIX YCJIOBUSAX, 06y‘laIOH_[I/IMC$I).

1a00paTOPHBIX PadboT).

JIP — nabopaTtopHble paboThI (BUA 3aHATHI CEMUHAPCKOTO THIIA).

113 - MPAKTUYCCKUC 3aHATUA (BI/II[BI 3aHATHH CCMHUHAPCKOI'0 THUIIA, 3a HCKIIHOUCHUCM

KCP - UHAUBUAYAJIbHAA pa60Ta 06y‘-IaIOIJ_II/IXC$I C ncaarorutdy€CKuMu pa6OTHI/IKaMI/I

opraHusalv u (I/IJ'II/I) JIMiaMiu, ITPUBJICKACMbIMU OpFaHHSaHHCﬁ K pcaji3annu O6paBOBaTCHBHLIX

IporpaMm Ha MHBIX YCJIOBUAX (B TOM YHUCJIC UHIUBUIYAJIbHBIC- KOHCYJ’IBTaI_II/II/I)




JNOT - 3aHATHSA, TPOBOJUMBIC C TPUMEHEHHUEM JWCTAHIMOHHBIX O00pPa30BaTEIbHBIX
TEXHOJIOTHH, B TOM 4YHCJIE€ C MNPUMEHEHHEM - BHUPTYAIbHBIX aHAJIOTOB MPO(ECCHOHAILHOM
JeSITETTbHOCTH.

CPO - camocrositenbHass paboTa, OCyIIecTBisieMass Oe3 ydJacTus IeJaroru4ecKux
pabOTHUKOB oOpraHu3anuu W (WIM) JUI, TPUBICKAEMBIX OpraHU3alMedl K peanu3anuu
00pa30BaTEIIbHBIX IPOTPaMM Ha HHBIX YCIOBUSX.

Ilpumeuanue:

** — hopmbl mexywe2co KOHMpOJA ycnegdaemocmu.: KoumponvHas paboma (K), konnoxeuym
(Kon).

XX — hopma npomedxcymoynol ammecmayuu: dk3amen (IK3).

3.2. Conepxanue TUCHUTIMHBI

Tema 1. Moaenu HauMc/IeHHUS MPOLIEHTOB.
Hauucnenne nponeHTOB mo mpocThiM craBkaMm. OrmpenesieHne Iepuojia HadMCICHUS

MPOCTHIX MPOLIEHTOB. JIeKypCHUBHBIA METOJ HAYUCICHUS MPOCTHIX MPOLUEHTOB. AHTUCHIIATUBHBIN
METOJI HAYMCIEHUs NPOCTBIX MPOLEHTOB. HauucineHwe NponeHTOB MO NPOCTON NEpPEMEHHON
craBke. JIoX0MHOCTh PUHAHCOBOM OMEpalMK B BHUJIE MPOCTON CTaBKU. Haduciienne mpomeHToB 1o
CJIIOKHBIM CTaBKaM. JI€eKypCUBHBIM METOJI HAYUCICHHS CIIOXKHBIX MPOLUEHTOB. AHTHCUNATUBHBIN
METOJI HAYMCJICHUS CJIOXHBIX MPOLEHTOB. HauucieHwe TpoIEeHTOB MO CIOXKHOW IMEePEMEHHOMN
crtaBke. ['07j0Basi HOMHHaJIbHASA MPOIEHTHAsA CcTaBka. HauyucieHue MmpolEeHTOB MO HENMPEPHIBHOM
ctaBke. JJoXxoqHOCTh (PMHAHCOBOM OTEpaIliy B BUJIC CJI0KHOW CTaBKH.

Tema 2. IloToku niaresxei.
[Ipunuun ¢unaaHcoBOW 3KBHBaJIeHTHOCTU. Ilpomenypa nuckontupoBanus (PV) wu

HapamieHus: (FV). DKBUBaJICHTHBIE TUIATEXU M CEPUM IUIATE)KEH. YpaBHEHHE SKBHBAJICHTHOCTH.
KonBepcus mnarexeil. Buabl koHBepcuil maTexxei. 3aMeHa OJHOro IIaTexa JPYTUM IIATEHKOM.
Konconuaanus noroka miarexen. 3aMeHa JaHHOTO MOTOKA IJIaTeKEW APYTUM IMOTOKOM IIATEXEH.
Paccpouxa miiarexa. DKBUBAJIEHTHOCTb IIATEXKEN MPU IPUMEHEHUU IPOCTOM CTaBKU. AHHYUTETHI.
Omnpenenenue annyurteta. Kinaccudukanus annynteroB. OCHOBHbIE MOJIETTM aHHYHTETOB.

Tema 3. MeToabl NPUHATHS HHBECTULHOHHBIX PellIeHHIA.

Uucras npuBeneHHas crouMocTh mpoekta (NPV), ee pacuer. BHyrpeHHsss Hopma
noxoanoctu mpoekra (IRR), mpocrtoit cpok okymaemoctu mnpoekta (PBP), yuernas Hopma
okymaemoctu npoekta (ARR), uraekc npuosibHOCcTH poekTa (Pl). [TpenmyiiiecTBa u HEAOCTATKH
nokazateneit NPV, IRR, PBP u PI. CBsizu mMexay ykazaHHBIMHU NOKazaTelssMu. Moaudukanun
MoKasarejel Juis yCTpaHeHHUs HeIOoCTaTKoB. TouHBIA Cpok okymaemoctu mpoekta (PPBP).

JINCKOHTUPOBaHHBIN cpok okynaemoctd npoekra (DPBP). TouHblil AHMCKOHTUPOBAHHBIN CPOK



okymaemoctu mpoekta (PDPBP). DkcrtpenHsiii mepuoa okymaemoctu mpoekta (BOPBP).
MoudunrpoBanHas BHYTPEHHS cTaBKa 10xoaHocTH npoekta (MIRR).
Tema 4. IIpocTbie MO1€eH OLEHKU (PUHAHCOBBIX HHCTPYMEHTOB: 00U AU U AKIHH.
Mogenu nenoobpazoBanusi obnuramnuii. CTpykTypa MpOLEHTHBIX CTABOK, JIOXOJHOCTh K
MOTalIeHUI0, KyIOHHAsI IOXOAHOCTh. TeKyIlas JOXOIHOCTb U JJOXOJHOCTh HAa OCHOBE IUCKOHTA.
Paznuuns MEXKTY CTaBKOM MPOLIEHTA 51 JIOXOJHOCTBIO. Hroparus n
BBITYKJIOCTH. (LleHooOpa3oBanue KOHBEPTHUPYeMbIX oOiuramuii.) Monxenu OLEHKH CTOMMOCTH
aKIMK (JMCKOHTUPOBAHUE MOTOKA TUBUICHIOB, MOJeNb ['opoHa). JIOX0OIHOCTh aKIuii.

Tema S. IloprdenbHas Teopus.

[IpuHATHE pemeHui B YCIOBHUSAX HEONpeneleHHOCTH. KoBapuanus TOXOJHOCTEW NBYX
akTHBOB. Koppemsusi MOXogHOCTEW IBYX akTHBOB. [lopTdenb W3 ABYX PHCKOBBIX AKTHBOB.
JloxonHocTh M aucnepcusi moptdens U3 ABYX PHUCKOBBIX akTHUBOB. JlomycTHMoe MHOKECTBO
noptdeneit A ABYX pUCKOBBIX aKTUBOB. D¢ dekTuBHbIN nopTdens. MHOXECTBO 3P(HEKTUBHBIX
noptdeneit. CpoiictBa >pdextnBHOr0 MHOXKecTBa. (OO000mIEHHME Ha Ccilydad n  aKTHUBOB.
OnTtumanbHbelil  puckoBbld mopTdens (monens [.Mapkosuna). Ilonnsiii noptdens. Jlunus
pactipenenenus kanutana (CAL). PeiHounsni moptdens. Jlunus peiaka kamumtana (CML).
Jusepcuduxarnus pucka. IhHEKTHBHOE MHOXKECTBO W KOMOWHAIMS OE3pHCKOBOTO AaKTHBA H
puckoBoro noptdens (moaens [[.Tobuna). KopoTkue mpogaku U BOZMOXKHOCTh 3aMMCTBOBAHUSI.
N3menenne r3¢ppexTnBHOrO MHOKECTBA BCaeACTBUE 3THX (pakTopoB. [Tonck mapaMeTpoB yrioBoro
(xacarenpHOTO0) MOopThens. [lonck onTUMaNTbHOTO HHBECTUIIMOHHOTO NOPTQENS sl UHBECTOPA.

Tema 6. CAPM u ee moaudpukanum.

CBsi3p MEXKIY JOXOJHOCTHIO PHIHOYHOTO MHAEKCA M JOXOJHOCTHIO OTAENHHOTO aKTHBA.
Kosddunuent [lapma. Teopema o pazaeneHun. Mojaenb OLEeHKH A0ArocpodHbix aktuBoB (CAPM):
OCHOBHBIE TIpeanochbUIKH, (BbIBOJ hopmyn). Koadduuuent 6era: pacuet, cBoiicta. [lpumenenue
CAPM B mnoprdensHoit Teopun. Jlunus peiHka neHHbix Oymar (SML). Koaddumuent anbda.
[Mpumenenne monenu CAPM. OpHounzaekcHble Mojenu. Pacder OeThl MO peanbHBIM JaHHBIM.
Kputuka CAPM. OcnoBHble Moaudukauu mojaenun CAPM. APT.

Tema 7. LlenooOpa3oBaHue 1epUBATHBOB.

[enooOpazoBanne ¢orouepcoB u ¢opBapaoB. «llyr-xomm» maputer. buHOMHambHas
MOJEIb IIEHO00Pa30BaHMsI OTMIIMOHA «KOJU» Ha akiuu. MoJenb 1ieHooOpa3zoBanus omnimona bika-
loym3a — pacmupenne OMHOMHAIBLHON MOJENTH Ha HempepbiBHOE Bpemsi). OIeHKa «KOJIay Ha
akiuu 0e3 JUBUACHIOB (MIPUMEP C UCKYCCTBEHHBIMH JaHHBIMHU, IPUMED C PEATbHBIMH JaHHBIMH,

dbopmupoBanue xemx-nopTdens). LlenooOpazoBaHre aMepUKAHCKUX OMIIMOHOB ITYT.



4. MaTepuaJjibl TeKYIIEro KOHTPOJIA YCIIeBA€MOCTH 00y4arouXxcst
4.1. B xone peanuzanuu nucuuiuimiel b1.0.10 «®unancoBas MaTeMaTHKa» UCHOJIb3YIOTCS

CJICAYIOIKUC METOABI TEKYIHICI0 KOHTPOJIA YCIIEBAEMOCTH 06y‘-IaIOH_II/IXCSII

Tema (pazmen) MeTopl TeKYIIETo KOHTPOJIS YCIIeBaeMOCTH
Tema 1. Mosenu HauucneHNs NPOLIEHTOB. KonTponbhas padota 1, kommokBuym 1
Tema 2. IToTOKH TIIATEXKEH. KonTponbhas padota 1, kommokBuym 1
Tema 3. MeTo1b1 IPUHSATUS HHBECTUIIMOHHBIX
pemesmit. KonTponbnas padota 1, kommokBuym 1
Tewma 4. [IpocTsie MOIETTH OTICHKH
(bMHAHCOBBIX UHCTPYMEHTOB: OOJIUTallK U KonTtponpsHas paboTta 2, KOJJIOKBHYM 2
aKIHH.
Tema 5. Tloptdenbhas Teopusl. KonTtponpsHas paboTta 2, KOJJIOKBHYM 2
Tema 6. CAPM u ee Mmomdukanuu. KonTtponpsHas paboTta 2, KOJJIOKBHYM 2
Tema 7. LlenooOpa3oBaHue 1epUBaTUBOB. KonTtponpsHas paboTta 2, KOJJIOKBHYM 2

4.2. TunoBble MATEPHAJIBI TEKYIIET0 KOHTPOJIS YCIIEBAEMOCTH 00YYaK0IIMXCSI

THnoBbIE OlIEHOYHbIE MATepHAJbI 0 TeMe 1 «MoaeJu HaUuNCJIeHHS NPOIEHTOB)

IIpumepHbIe BapUaHThI 32JaHHII KOHTPOJILHOM padoThl Nel

Jo xakoii cymmbl BeipacTyT 25000 uepe3 8 ner npu craBke 2.4% ro10BbIX:

a) MPpY UTHBECTUPOBAHUH IO IPOCTOM CTABKE;

0) Ip1 MTHBECTHUPOBAHUH TIO CIIOKHOU CTaBKE C €KET0/THON PEMHBECTUIINECH;
B) [IPY UHBECTUPOBAHHUH 110 CJI0’KHOM CTaBKE C IMOIYT0I0BOM PEMHBECTHLIMEH:

B) MPHY WHBECTUPOBAHUH T10 CJIOKHOM CTaBKE C ©KEMECIYHON PEHHBECTHIINEH?

Be1 xotute nmers 5000 uepes 12 ner. Cronbko Bam He00x0MMO BIIOYKUTE OTHOKpaTHO 1o 4.8%
T'0JIOBBIX, YTOOBI MOJTYIUTh TPEOYEMYIO CYMMY:
a) 101 MPOCTOM MPOIIEHT;
0) TOJT CJIO’KHBIN MPOTIEHT C €XKET0THON PEMHBECTHUITUEH
B) ITO/1 CJIOYKHBIH MPOIICHT C €KEMECIIHON PEUHBECTHIINCH;
T') O] HENPEPBIBHBIN POIIEHT?

IIpnmepHbIe BONPOCHI K KOJLTOKBHYMY Nel
1. Hauyucnenue mpoueHTOB MO MPOCThIM cTaBkaM. OmpeseneHue neproja HauuCIeHHs MPOCTHIX
MpOLEHTOB. JIeKypCHUBHBIM METOJ] HA4YMCIIEHHUS MPOCTHIX MPOIEHTOB. AHTHCHUTIATUBHBIM METON
HAYHMCIIEHUSI TPOCTHIX MPOIEHTOB. HauncieHwe MpOLEHTOB MO MPOCTOW MEPEeMEHHON CTaBKe.
JloxonHOCTh (PUHAHCOBOM OTIEpAIIUU B BUIE ITPOCTON CTABKH.
2. Hauucrnenne TpOIEHTOB 10 CIIOKHBIM CTaBKaM. J[eKypCHBHBIH METOJ HAYHUCICHHS CIOKHBIX
MPOLIEHTOB. AHTUCUTIATUBHBIA METOJ HAUMCIICHUS CIOXKHBIX MPOIIEHTOB. Hauncnenue mporeHToB

10 CJI0’KHOM NIEPEMEHHON CTAaBKE.



3. T'oyoBas HOMUHANBHAS MPOLIEHTHAS CTaBKa. Haunciienue npoueHToB 10 HeNPEephIBHOM CTaBKe.
JloxoHOCTh (PMHAHCOBOM OTIEPAIIUU B BUIC CIIOXKHOM CTaBKH.

THIOBLIE OLIEHOUHbIE MATEPHAJILI 10 TeMe 2 «IloTokH miaTexeii»

IIpumepHbie BApHAHTHI 33JaHN KOHTPOJILHOI padoThl Nel
1. PeiHOYHAS JOXOTHOCTB OJTHOJICTHUX OCCKYNOHHBIX 00Nuranuii papHa 7%, npyxietaux - 9%. B
KaKHX MPOTOPIHUIX HY)KHO B3STh 3TH OyMaru, 4To0bl JOXOJHOCTh MOJyYHBIIETO CsI TOpThemns
ObuTa paBHa 8%?
2. Bammm Jipy3bsi pennid KymuTh JIOAKY, KoTtopast ctout 5000 momrapoB. CKOJBKO OHH JTOJDKHBI
PaBHBIMM CyMMaMHU BHOCUTBH €XKEroJHO Ha Jeno3ut noj 10% romoBbIX, HAUMHAsS C HACTOSIIETO
MOMEHTA, YTOOBI K KOHILY TPETHEr0 IoJia OHU CMOTJIA OCYIIECTBUTH CBOIO MEUTy?
3. Cornamenue o eauHOBpeMeHHOH yrutate 20 ThIC. 4epe3 3 ToJa KOHBEPTUPYETCS B COTJIAIICHNE
00 ymmare cHawanma 10 TeIc.yepe3 2 TOza, a 3aTeM OCTABIICHCS CyMMBI €Iie 4yepe3 3 Troja.
Onpenenuts MOCIEAHUN IJIaTEK IPU MPUMEHEHHUH CII0KHOU cTaBku 10%.

IIpuMepHBIEe BONIPOCHI K KOJLUIOKBUYMY Nel

1. Tpuniun ¢puHaHCOBOM 3KBUBaIeHTHOCTH. [Iponieaypa nuckontuposanus (PV) u HapaimeHus
(FV). DkBuBaNieHTHBIE TIATEKU U CEPUH TUIATEXKeEH. Y paBHEHUE SKBUBAJICHTHOCTH.
2. KonBepcus miatexxeil. Buapl KOHBepcuii maTexei. 3aMeHa 0JJHOTO IIaTeXa APYTruM
marexxoM. KoHconmmanus notoka miaTexed. 3aMeHa JaHHOTO MOTOKa MIaTeXen APyrum
ITOTOKOM IUIATEXEN.
3. Paccpouka mnarexa. DKBUBAJICHTHOCTH IJIATeKEN MpU MPUMEHEHUH MPOCTOM CTaBKHU.
4. Aunyuretsl. Onpenenenue annyurera. Kimaccuduxaiys aHHyuTeToB. OCHOBHblE MOAEM

AdHHYUTETOB.

THIOBLIE OIIEHOYHbIE MATEPHAJLI 110 TeMe 3 «MeToabl NPUHATHS MHBECTHIHOHHBIX

peLIeHuin»

IIpuMepHbIe BApUAHTHI 32/IaHUI KOHTPOJIbHOM padoTsl Nel
WHBecTUIIMOHHBIN IPOEKT, Tpedyromuii Bnoxenus 4492 B Hauasne roja, ooecreuynBaeT JEeHEKHBIHI
MOTOK, cocTosmi u3 2294 yepes rog, 2502 uepes 2 rona u 4739 yepes 3 roja. Beruncnure yncTyro
TEKYIIYI0O CTOUMOCTb MPOEKTa, €CITM MPOIIEHTHAs cTaBKa paBHa 12%
Haifti BHYTpEeHHIOI0 HOPMY JOXOTHOCTH MHBECTUIIIOHHOTO MTPOEKTa C HAYallbHBIMU 3aTpaTaMu 8
MJIH. ¥ JOX0JiaMu 6 MJTH. uepe3 roJ1 ¥ S MJTH. yepes 2 roja.
Bam nonr npencrasnsier co6oit 1000 TpexieTHrx 6eckynoHHbIX obnuranmii ¢ Homuaanom 100. s
MTOKPBITHS I0JITa BBl MOXKETE C(HOPMHUPOBATH CBOI aKTUB JTMOO0 U3 TPEXJIETHUX KYTIOHHBIX OOIHUTalnii ¢

HoMuHanoM 100 u kyrnmonom 8%, 100 U3 LIeHHBIX OyMar, 1o KaX /101 U3 KOTOPBIX BaM mpuxouT 160 B
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KoHIIe BToporo roaa, 200 — B koHIte Tpetbero u 250 — B KOHIIE 4eTBEPTOro roja. Tekyrast

NpOIICHTHAs CTaBKa - 25%, nporuo3 kojeoanwii +/- 5%. Kakoii noprders mayurie u mouemy?
IIpumepHbIe Bonpockl K KOJLUIOKBUYMY Nel

1. Yucras npuseaenHas croumoctsd npoekta (NPV), ee pacuer.

2. Buyrpennsis HopMma noxoanoctu npoekra (IRR), mpocroit cpok okymaemoctu npoekra (PBP),

yueTHas HopMa okyrnaemoctu npoekta (ARR), nanexc npubsuibHOCTH TipoekTa (PI)).

3. IlpeumymectBa u Hepoctatku nokaszareneid NPV, IRR, PBP u PI. Cesi3u Mexay ykazaHHBIMA

noxa3zaTensiMu. Mo tuduKanuy noxkasaresien Uil yCTpaHeHHS HeI0CTaTKOB.

4. Tounblit cpok okynaemoctu npoekra (PPBP). /luckoHTHpoBaHHBIN CPOK OKYAaeMOCTH MIPOEKTa

(DPBP). TouHblit AMCKOHTHUPOBAHHBIH CPOK OKynaemMocTh npoekta (PDPBP). DkcrpenHblit iepron

okymnaemoctu npoekra (BOPBP). MoauduimpoBanHas BHYTpEHHS CTaBKa JI0XOJHOCTU MPOEKTa
(MIRR).

TunoBbie 0lIeHOYHBLIE MAaTepHAJILI IO TeMe 4 «IIpocThbie MoaeIH OeHKN (PHHAHCOBLIX

HMHCTPYMEHTOB: 00JMIallni M _AKIHH

IIpumepHbIe BApUMAHTHI 32JaHUIH KOHTPOJILHOI padoThl Nel

1. Tpu 20%-nbIe oOmuranmu co cpokamu 1o noramenus 1, 2 u 3 roaa, crosat o 105% ot HomuHana.
Byner nu kpuBast J0X0HOCTH TS OECKYITOHHBIX OOIUT Al C TEMH YK€ CPOKaMH JI0 TIOTaIlICHUS
yObIBaroren?
2. ITpenmosioxum, uto Ba goar coctasiseT 1000 6eckymoHHBIX 00MTaii ¢ HOMUHAJILHOM
croumocthio 100 mosapoB u ¢ aroparnmeii 2. Texyias 6e3prcKoBast IPOIICHTHAS CTAaBKa COCTABIISCT
25% 3a mepuo. Bamm akTiBBI MOTYT OBITH COPMHUPOBAHBI M3 OSCKYTIOHHBIX OOJIATAINIA C
HOMHUHATBHON cTonMocThi0 100 mommapos u ¢ aroparueii 1 u 4. Ckoiibko OECKYTIOHHBIX OOUTAIAN C
nropanueit 1 v 4 BaM Hy>KHO KYIHTb WITH TIPOJAATh, YTOOBI YPaBHSTH AIOPAIIMA U CTOMMOCTH JI0JITa U
aKThBa?
3. Ilena npuobperenus akuuu pasHa 100, muBumeH I 3a nmepBbii roa BiaaeHus — 10, 3a BTopoit — 12, 3a
Tpetuii — 14. [locne nomyyeHus TpeTbero AMBUACH A akius mpoaana 3a 150. OnpenenuTs J0X0IHOCTD
oTiepaluu.

IIpumepHBIe BOIPOCHI K KOJLITOKBHYMY Nel
1. Mopenu ueHooOpazoBanus oOmuranuii. CTpykTypa MpOILIEHTHBIX CTaBOK, JIOXOJHOCTh K
MOTAIIEHUIO, KYITOHHAs! JOXOIHOCTh. TeKylas JOXOTHOCTh M JIOXOJHOCTh Ha OCHOBE JMCKOHTA.
Paznuums Mexxay CTaBKOW MPOIEHTA U JOXOTHOCTBIO.
2. JTropaiyst ¥ BBITYKJIOCTb.

3. LlenooOpa3oBaHuEe KOHBEPTHUPYEMBIX OOJIUT ALTHH.
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4. Mozieny OLeHKH CTOMMOCTH aKIUi (IMCKOHTHUPOBAaHUE MOTOKA AUBUIEHIOB, MOJeb ['opoHa).

JloX0THOCTh aKIUi.

THNOBLIE OLIEHOUYHbIE MATEPHAJBI 10 TeMe 5 «HODT(_l)eJ'ILHaﬂ TCOPU)

IIpumepHble BapuaHThbI 3a/1aHUIi KOHTPOJILHOM padoTsl Nel
1. [Ipennosioxum, 4To A ABYX KOMIaHUN — A U B — (MHAHCOBBII aHAIUTUK MPOTHO3UPYET Ha
TEKYIIUHA TOJ CIEIYIOIIME BO3MOXXHBIE COCTOSIHUSA: MECCUMHCTHYECKOE ¢ BeposTHOCThIO 30%,
HauboJjee BeposATHOE ¢ BeposTHOCThIO 50%, onTtumuctudeckoe ¢ BeposTHOCThO 20%. Cnenan
TaK)Ke U MPOTHO3 JOXOJHOCTU aKIUI ATUX KOMIIAHUI JUIsl KaXKIO0r0 U3 BO3MOKHBIX COCTOSIHUM: (-
0.15, 0.12, 0.21) gna A u (-0.05, 0.06, 0.15) ana B. KakoBbl cpeaHue JOXOAHOCTH U PUCKU IS
akmuii A u B?
2. OxxumaeMast TOXOTHOCTh U puck akTuBa A paBHbI 0.2 u 0.3, aktuBa B — 0.4 u 0.5, xoppensums
JIOXO0IHOCTeH akTHBOB paBHa 0.2. Haiftu mopTdens MUHIMAaIBbHOTO PUCKA, €TO PUCK H TOXOTHOCTb.
3. Jloxobl OT WHBECTHUITMOHHOTO TMPOEKTa cocTaBaT depe3 roa B cpeaneM 100000. Bo ckonbko
MO>KHO €ro OIIeHHMTb, €CJIM PbIHOYHAs JOXOJHOCTh cocTaBisgeT 20%, Oe3puckoBasi JOXOTHOCTD -
15%, puck peiHOUHOTO TIOpThens - 80%, a KoBapuaUIo J0XOA0B OT aHAJIOTUYHBIX MPOEKTOB C
PBIHOYHOM JOXOJHOCTBIO IKCIEPTHI OIIEHUBAIOT Ha ypoBHE 1024007

IIpumepHbIe BONPOCHI K KOJLIOKBUYMY Ne2

1. Tlpunstue pemeHUd B YCIOBUAX HEONPENCICHHOCTH.JJOXOMHOCTP W PHCK aKTHBA.
[Ipenmnourenus 0CTOPOKHBIX UHBECTOPOB, BBIOOP 3(PPEKTUBHBIX aKTUBOB.
2. JIoXOmHOCTh M pPHUCK MOpTdens U3 JOBYX PHUCKOBBIX akTHUBOB. JluBepcuduxaius pucka.
MHuoxecTBO 3P heKTUBHBIX TOPT]EIeH.
3. Iloptdenr M3 n pPUCKOBBIX aKTHUBOB. 3amaya MapkoBuma. Bunm sddextuBHON TpaHUIlBI
MHOecTBa noprdeneit. Ctpykrypa 3ddexTuBHbIX mopTdenei. Boibop nHBecTOpa Ha MHOXKECTBE
sbdektuBHbIX mopTdeneii. OO0OIIeHHEe HAa Cchoy4dail HEOTPUIIATEIHHOCTH JO0Jeld aKTUBOB B
noptdere.
4, JloGaBnenue Oe3puckoBoro aktuBa. JIlunus pacnpenenenus kanurtana (CAL).MHoxecTBO

3ppexTUBHBIX OpTdeneil: TuHus «pblHOK — KanuTam» (CML). Bei6op nuBectopa Ha CML.

TunoBbie oieHOYHLIE MaTePHAJILI IO TeMe 6 «<CAPM u ee MognduKanum»

IIpumepHBIe BADHAHTHI 32JaHHII KOHTPOJIbHOH PadoThI Ne2
1. CrangapTHOE OTKIOHEHHE IOXOIHOCTH HEKOToporo 3¢dekrtuBHOro moprdens paBHo 18%.
CraBka 1o Ka3HaueHCKUM BEKCeIsIM - 7%, ppIHOYHAs 1IeHa pHucKa - 8%, CTaHAapTHOE OTKJIOHEHHE

pbiHOUHOTO TIOpTdens - 21%. Uemy paBHa 6eTa MHBECTUIIHIA?
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2. JloxotHOCTH peIHOYHOTO NopTderns paBHa 20% rogoBbeIxX, 6e3pucKoBasi cTaBka paBHa 8% ro/10BbIX.
bera akiun paBHo 1.3, mocnenHuii BhIIUIAYEHHBIN JUBUICH] ObLT paBeH 5, MPOrHO3 TeMIla IpupocTa
muBusieHa — 4%. Haiitu neny akiumu.
3. OxumaeMble TOXOTHOCTH akiuii A U B cOOTBETCTBYIOT paBHOBECHBIM M paBHBI 24% u 18%,
COOTBETCTBEHHO, KOX(P(PUIIMEHT YyBCTBUTEILHOCTH K pRIHOYHOMY MHIEKCY /uist A paBeH 1.2, nis B —
0.4. Bo3mokeH nu apOuTpax mo OTHOIICHHIO K akiuu C ¢ OXugaeMoi JOXOJHOCThIO 22% u
YYBCTBUTEIBHOCTHIO K HHJIEKCY 0.87

IIpumepHbIe BONMPOCHI K KOJLIOKBUYMY No2
1. CBs3p MeXIy IOXOAHOCTBIO PHIHOYHOTO HWHIEKCA U JIOXOJHOCTHIO OTIEJIBHOTIO aKTHBA.
Koaddumuent Illapna. Teopema o pazaenenun.
2. Mopens orienku goarocpoubix akTuBoB (CAPM): ocHOBHBIE TIPEANMOCHUIKH, (BBIBOI (OPMYII).
3. Jlunus peraka neHsbix Oymar (SML).Kosddumment Gera: pacuer, cBoiictBa. KoaddummeHT
anbda. [Ipumenenne mogenu CAPM.
4. OpaonnaekcHbie Mojienu. Pacuer 6eTbl mo peabHbIM AaHHBIM. Kputnka CAPM.

5. OcHoBubie Moaudukanuu moaean CAPM. Teopust apoutpakHoro rieHooopazoBanus (APT).

THunoBbie OlleHOYHBLIE MAaTepHAJaLI o TeMe 7 «IleHoo0Opa3oBaHne JepUBATHBOBY

IIpyMepHbIe BAPUAHTHI 3aJaHNH KOHTPOJIbLHOM padoThI Ne2
1. OnpenenmuTh 1IeHy TTyT-ONIMOHA C 1IeHoH nernomHeHns 100 1 cpokoM KOHTpaKTa 5 MecsIieB Ha aKIHuio
¢ Tekymiei rieHoi 100, eciu KOJLI-OIIMOH ¢ TeM K€ CPOKOM U LICHOM MCIIOHEHUs CTOMT 5. BesprckoBas
craBka 10% romoBeIX, JUBUAECH/IBI 110 AKI[HH HE BBIIIJIAYMBAIOTCS.
2. N306pasute rpaduk nprObLIH / YOBITKOB IPH UCHOIHEHUH omironHoro noprdes (+C40, -C60) (C
— Call, P — Put, urcro — 1ieHa HCIIOJIHEHHS ), €CIIH OH ObLT IprHoOpeTen 3 Mecsia Hasaz 3a 9.80 B kpeaut
oz 8% rogoBEIX.
3. IlopTdens cocTOUT U3 aKIUK, KYIJIEHHOM 1o 11eHe 50, 1 oniroHa «IyT» ¢ EHOW UCHOJIHEeHUs 52 1
npemueit 3. KakoBbl MakCUMalIbHBIC IOTEPH IIPH MAICHUH IICHbBI aKIIUH ?

IIpuMepHBbIe BONIPOCHI K KOJUIOKBHYMY No2

1. Lenoo6pa3oBanue pprouepcoB u popapaoB. «IIyT-Koam» mapuTeT.
2. buHoMuanbpHast MOJENb IIEHOO0OPa30BaHMs OMIIMOHA «KOJIID) HA aKIUH.
3. Mopens nenooOpazoBanus omroHa bika-Illoynsa — pacimpenre GMHOMHUATBFHONW MOJENH Ha
HEMpPEepPHIBHOE BPEMSL.
4. OneHka «KoJIay Ha akiuu 0e3 TUBUACHIOB (IpUMEp ¢ UCKYCCTBEHHBIMH JaHHBIMU, IPUMED C
peaIbHBIMU  JTaHHBIMU, (GopMUpOBaHUE XemK-mopTdens. lleHooOpazoBaHUE aMEpPUKAHCKUX
OTIIIMOHOB «ITyT».

5. HapaMeTpLI YYBCTBUTCIIBHOCTHU ACPUBATUBOB UIA 3a4a4 XCIKUPOBAHUA
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Kpurtepuu oneHuBaHus KOJUIOKBUYMA

OTBeT Ha Ka)K/plil BOIIPOC OLIEHUBAETCS OTIEIIBHO.

«OTAMYHO» - BONPOC PACKPBIT MOJHOCTbIO, TOYHO OOO3HAUYEHBI OCHOBHBIE MOHATUS U
XapaKTEPUCTUKH 10 TEME.

«XO0po1Io» - BONPOC PACKPHIT, OJHAKO HET MOJHOIO OINHUCAaHUS BCEX HEOOXOAMMBIX
JJIEMEHTOB.

«Y 1OBJIETBOPUTENIBHO» - BOIPOC PACKPBIT HE IOJHO, MPUCYTCTBYIOT I'pyOble OIIMOKH,
OJIHAKO €CTh HEKOTOPOE MOHUMAaHHE PACKPbIBAEMbIX OHITHM.

«HeynoBneTBopUTEIbHO» - OTBET Ha BOIIPOC OTCYTCTBYET WJIM B LIEJIOM HE BEpPEH.

ITo uroram 0TBETOB Ha KaK/Ibli1 BOIPOC BBICTABIISIETCS OOLTMIT Oall 32 KOJUIOKBUYM.

Kpurtepun oneHuBaHusi KOHTPOJIbHOI padoThI

Kaxxnoe 3amanne KOHTPOIBLHON pabOTHI OTICHUBAETCS OTIPEICTICHHBIM KOJIMYECTBOM OAJIJIOB
(B COOTBETCTBUU C dTanaMU BBITIOTHEHHS 3a/1aHus). OIeHUBAETCS: X0 PEIICHUS 3a/1a4u, HATMIne
omuOO0K B pacueTax, HaTUINE BEPHOTO OTBETA.

bannbl, monmy4eHHbIE CTYAEHTOM 3a pelleHue KaXJ0ro 3agaHus, cymmupytotcs. OOmiee
KOJIMYECTBO BO3MOYKHBIX 0alsIOB 32 KOHTPOJIbHYIO paboTy npuHumarotcs 3a 100%.

Onenka «OTINYHOY:

- 86%-100% mpaBUIBHBIX OTBETOB U PEIICHUH.

Ouenka «Xoporoy»:

- 71%-84% npaBUJIbHBIX OTBETOB U PEIICHU.

OneHka «Y 10OBJIETBOPUTEIIBHOY:

- 51%-70% npaBUJIbHBIX OTBETOB U PEIICHUH.

Onenka «HeynoBneTBOPUTEIHHOY:

- meHee 50% mpaBUIILHBIX OTBETOB U PEIICHU.
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5. OIIeHO'lHLIe MaTepHaJbl HpOMe)l(yTO‘lHOﬁ aTTeCTAallui 110 JUCHUIIJINHE

5.1. Dk3aMeH NPOBOAMTCS C IPUMEHEHUEM CIIEIYIOIMX METOJIOB (CPEICTB): OIIPOC U

IMPAKTUYCCKOC 3aJaHHC.

5.2. OneHo4YHbIEe MATEPHAJIBI IPOMEKYTOUHOI aTTecTAlMU

Kommnonent [IpomMexyTOUYHBIM HHAUKATOP Kpurepuii onenuBanus
KOMIETEHLIUU OLICHUBaHUS
I[IKo OC Il — 3.1.1] IIKo OC II — 3.1 Onepupyer | Mcnonb3yer Meroabl GUHAHCOBOM
Hcnone3yer 3HAHUSIMU B o0nacTu | MaTeMaTUKU AJIs pelIeHUs 3a7ad B
MHCTPYMEHTBI (¢uHaHCOBOW MaTeMaTuku B | cdepe SKOHOMUKH, (PUHAHCOB U
(uHaHCOBOM LEeIAX pacdera MIOTOKOB | OM3HEca, NpPUMEHSET pa3JINYHbIE
MaTeMaTUKl B IEJX| IUIaTeXew, INPUHATUS | MOJIEIM HA4YHUCIEHUS IPOLEHTOB,
OLEHKM  (DMHAHCOBBIX| MHBECTUIIMOHHBIX PEIICHU Ha | pacdera  IOTOKOB  IUIATEXEH,
MHCTPYMEHTOB M| OCHOBE MOPTQENbHON TEOopuH, | OLIEHKU (UHAHCOBBIX
MIPUHATUS OTIPE/IETISTh CTOUMOCTb | MHCTPYMEHTOB.
MHBECTUIIMOHHBIX (hMHAHCOBBIX MHCTPYMEHTOB (B
perieHuit TOM YHCJI€, TPOU3BOTHBIX)

Tunosblie olleHOYHBbIE MaTePUAJIbI IPOMEKYTOYHON aTTecTaluu

IIpyMepHBIH CIMCOK BONPOCOB /ISl MOATOTOBKH K K3aMeHY

. Hauncnenune IIPOLUCHTOB 110 IMPOCTBIM CTaBKaM.

. Omnpenenenuie nepuoja HAYMCIEHUS MPOCTHIX MPOIIEHTOB.

. HeKprI/IBHBIﬁ MCTO HAUYUCIICHUSA IMTPOCTHIX IIPOLICHTOB.

. AHTHUCHUTIaTUBHBIN MCTO HAYHCJICHUA ITPOCTHIX IMTPOLICHTOB.

. loxomHOCTh (pMHAHCOBOI OTIEpaIluy B BUE MPOCTOM CTABKH.

. Hauncnenue IMPOLCHTOB II0 CJIOKHBIM CTaBKaM.

. HeKprI/IBHHﬁ MCTOA HAYHCJIICHHUA CJIOXKHBIX ITPOLCHTOB.

1
2
3
4
5. Hauncnenue npo1ieHToB 1o MPOCTOM MEPEMEHHOM CTaBKe.
6
7
8
9

. AHTHUCHUTIaTUBHBIN MCTO HAYUCJICHUA CJIOKHBIX ITPOLCHTOB.

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

KoHnBepcus nnarexeil.

Hauucnenue IMPOLCHTOB I10 CIIOKHOH nepeMeHHoﬁ CTaBKC.
I'omoBas HOMUHaIBHAs IMPOLICHTHAA CTaBKa.

Hauwncnenue ITPOLCHTOB I10 HerepBIBHOﬁ CTaBKC€.

[TpunIMn GUHAHCOBO 3KBHBATCHTHOCTH.
[Ipouenypa muckontupoBanus (PV) u Hapamenus (FV).
DKBHUBAJICHTHBIC TUIATSIKU M CEPUU TUTATSIKEH.

ypaBHeHI/Ie OKBUBAJICHTHOCTHU.

I[OXOI[HOCTI) (I)HHaHCOBOﬁ orcpalunu B BUJC CIIOKHOM CTaBKH.
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19.
20.
21.
22.
23.
24,
25.
26.
27.
28.

Bupl koHBEpCHi TTIaTEKEN.

3aMeHa OJTHOTO IJIaTeXKa APYrUM IUIATEKOM.

KoHconnanus notoka miaTexei.

3aMeHa JAHHOT'O NOTOKA IUIaTeXeN APYyruM NOTOKOM ILIaTekKeu.
Paccpouxa ruiarexa.

OKBUBAJIEHTHOCTb IJIATEKEHN NPU IPUMEHEHUH [TPOCTOM CTaBKH.
AHHYWTETSI.

Ornpesenenne aHHyUTETA.

Knaccudukanus aHHyMTETOB.

OcHOBHEIE MOJCIIN aHHYUTCTOB.

29. Yucras npuBeneHHas croumocts npoekta (NPV), ee pacuer.

30.

Buytpennss Hopma noxoaaoctu mpoekrta (IRR), mpocToit cpok okymaemocTu npoekra (PBP),

yudeTHas HopMa okynaemoctu npoekra (ARR), nunnexc npubsuibHocTH npoekTa (PI).

31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42,
43.
44,
45,

[IpeumymectBa un HenoctaTku nokazareneit NPV, IRR, PBP u PI.
CBsI3M MEX/Ty YKa3aHHBIMH TIOKa3aTEIISIMH.

Moaudukamnum nokazarenei A yCTpaHEeHUST HEJOCTaTKOB.

Tounsrit cpok okymaemoctu npoekra (PPBP).

JIMCKOHTHPOBaHHBIN CpoK oKymaemocTu rmpoekrta (DPBP).

TouHBII TMCKOHTHPOBAHHBIN CPOK OKymaemoctu npoekrta (PDPBP).
DKCTpeHHBIN nepuo 1 okymaemocTs rnpoekra (BOPBP).

Mo audunupoBanHas BHyTpeHHss cTaBka goxoanoctu npoekra (MIRR).
Mopenu 1ieHooOpa3oBaHus 0OTUTAITNN.

CTpyKTypa MpOIEHTHBIX CTABOK, JOXOAHOCTD K MOTAIICHUI0, KYTIOHHAS JIOXOJHOCTb.
Teky1ias J0X0AHOCTh U JOXOTHOCTh HA OCHOBE JIMCKOHTA.

Paznuuust Mex 1y CTaBKOM MPOIICHTA U JIOXOHOCTBIO.

Jlropariysi ¥ BBITYKJIOCTb.

I{eHOOOpa30BaHNE KOHBEPTHPYEMBIX OOJIATAITHI.

Mogenu OIeHKH CTOMMOCTH aKIIHi (I[I/ICKOHTI/IpOBaHI/Ie INOTOKAa JUBHUACHAOB, MOJCJIb

l'opmona).

46.
47.
48.
49,
50.
51.

JIOXOOHOCTH aKIIMil.

[IpunsATHE penieHni B yCIOBUSIX HEONPEAETIEHHOCTH.
KoBapuariust 10X01HOCTEM IBYX aKTUBOB.
Koppensiius 1oxogHocTel 1ByX akTUBOB.

[Toptdens 3 ABYX PUCKOBBIX AKTUBOB.

JIOXOHOCTb U TUCTIepCHsI MOPT(ETT U3 IBYX PUCKOBBIX aKTUBOB.
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52

53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63.

. JlomycTMO€ MHOKECTBO NOPTQETei Jisi IBYX pUCKOBBIX aKTHBOB.
D¢ dexTuBHBIN TOPTHEID.

MHoxecTBO 3(h(heKTUBHBIX OPTherneit.

CoiictBa 3(p(heKTHBHOTO MHOKECTBA.

O06o00muieHne Ha cirydail n aKTHBOB.

OnTuManbHbIA pUCKOBBIHM OpThens (Moaens I.MapkoBuna).
[Momubiii mopTdemns.

Jlunus pacnpenenenus kanutana (CAL).

PuinounbIN IOpTGhEND.

JIunus peiaka kanurana (CML).

JuBepcuduxarus pucka.

D¢ dexTrBHOE MHOXKECTBO M KOMOMHAIIMS O€3PHCKOBOIO aKTHBA U PUCKOBOTO MOPT(heEst

(monens J1.ToOuna).

64.

KOpOTKI/Ie Ipoaa>Xv U BO3MOXHOCTE 3aMMCTBOBAaHU .

65. N3meHnenne 3pPeKTHBHOTO MHOYKECTBA BCIIEICTBUE ATUX (haKTOPOB.

66. [Torck mapamMeTpoB yrioBOTo (KacaTeabHOTO) MOPTQhEs.

67. [Torck oNTUMaIPHOTO MHBECTUITMOHHOTO MOPTQEIS 11 HHBECTOPA.

68. CBsi3b MKy TOXOAHOCTHIO PHIHOYHOTO MHJEKCA U JOXOJIHOCTHIO OT/AEIBHOIO aKTHBA.
69. Koapdumument lapma.

70. Teopema o pa3aeacHHUH.

71. Monenb oueHku gosrocpoutbix aktTuBoB (CAPM): 0CHOBHBIE IPEAOCHUIKH, (BBIBOI
hopmyin).

72. KoadumuenT 6era: pacyer, CBONCTBA.

73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
83.

[Tpumenenne CAPM B optdennbHOM TEOpHUH.
Jlunust ppIHKa 1IeHHBIX Oymar (SML).
Koaddumuent ansda.

[Tpumenenne moaenu CAPM.
OHOMHJIEKCHBIE MOJIEIH.

Pacuet GeTbl O peanbHBIM JaHHBIM.
Kputunka CAPM.

OcHoBHble MoanuKkaun Moaenn CAPM.
Ienoo6pa3zoBanue (pprouepcoB u GopBapIOB.
«[1yT-KOIIT» MapuUTeT.

bunomuaneHas MoAEIb I_[eHOO6pa3OBaHI/I$I OIIIMMOHAa «KOJIJI»» Ha aKIUH.
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84. Monenb 1ieHooOpaszoBanus omuona bika-1lloymn3a — pacimmpenre OMHOMHUAILHON MOIETH

Ha HEIPEPBIBHOE BPEM).

85. Ouenka «koJu1a» Ha akuu 0e3 JUBHUIECHIOB (IpUMEp C UCKYCCTBEHHBIMU JTAHHBIMH, TIPUMED C

peanbHBIMU TaHHBIMH, (HOPMUPOBAHHE XEIK-TTOPTQEs).

86. LlenooOpa3zoBaHne aMEPUKAHCKUX OTIIIMOHOB «ITYT».

IIpumepHble BapuaHTbI OMJIETOB

Buier Nel
no pucuuiinge «OUHaAHCOBAs MATEMATUKA»
1. lexypCUBHBIN METO]T HAUMCIICHHSI IPOCTHIX MPOILIEHTOB.

2. CBs13b MCKAY JOXOJHOCTBIO PRIHOYHOI'0O MHACKCA U TOXOJHOCTBIO OTACJIBHOT'O aKTHUBA.

1000, ecnu onun poaarorces no mnexe 841.97.

25% 3a mepuoa. Bamm akTHBBI MOTYT OBITH COPMUPOBAHBI U3 OECKYMOHHBIX OOIUTALIUN

M akThBa?

3. Kakona A0XOOAHOCTb OT HHBECTUPOBAHUA B 6€CKy1'IOHHI>Ie 5-neTHue 06erau1/n/1 C HOMHWHaJIOM

4. TlpennosoxuM, uto Bam a0ir coctaBisger 1000 GecKymOHHBIX 00MHUTaIluii ¢ HOMUHATBHOM

crommocThio 100 noimtapoB u ¢ moparmeit 2. Texyias 0e3prckoBast MPOIIEHTHAsI CTaBKa COCTABJISCT

HOMUHAITEHOM cTronMocThio 100 momutapoB u ¢ aroparmeit 1 u 4. CKOJIbKO OECKYITOHHBIX OOJIUTaITHiA

¢ mopanueit 1 1 4 BaM HY)KHO KYIUTb WU MPOJIaTh, YTOOBI YPABHATH TIOPAIIMUA M CTOUMOCTH JIOJITa

C

Buier Ne2
o JucuumninHe «PuHaAHCOBasi MATEMATHKA»
1. Hauucnenue nporieHToB MO MPOCTOM IEPEMEHHOM CTaBKe.

opmyn).

MOMCHTA, YTOOBI K KOHIY TPETHETO rola OHU CMOIJIM OCYIICCTBUTL CBOTO MC‘ITY?

aknuii A u B?

2. Mopnens omeHkud noarocpodHblx akTuBOB (CAPM): OCHOBHBIE MPEANOCHIIKH, (BBIBOJ

3. Bamu npy3bs pemminu KynuTh J01Ky, kotopas ctouT 5000 nomnapoB. CKOJIBKO OHU IOJKHBI

PpaBHbBIMHU CYMMaMH BHOCHUTD €KETOAHO Ha ACTIO3UT IO 10% I'OJOBbIX, HAYMHAasA C HACTOAIICTO

4. ITpeamnonoxuM, uyTo st ABYX KoMnanuil — A u B — ¢puHaHCOBBIN aHAIUTUK MPOTHO3UPYET Ha
TEKYIIHH TOJ| CIEAYIOIHUE BO3MOXKHBIE COCTOSIHUSA: TIECCUMUCTUYECKOE C BEPOSITHOCTBIO 30%,
HaunboJiee BEpPOSATHOE C BEPOSATHOCTBIO 50%, onTUMHUCTHUECKOE ¢ BepoaTHOCThIO 20%. Chenan
TaK)K€ U MPOTHO3 TOXOAHOCTH AKIMI 3TUX KOMIIAHUM Ul KayKJOTO U3 BO3MOKHBIX COCTOSTHHI:

(-0.15, 0.12, 0.21) o A u (-0.05, 0.06, 0.15) mst B. KakoBbI cpeiHie TOXOJHOCTH U PUCKHU TS
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I kaJua oueHnnBaHus.

Kpurtepuu onennBanus

Onenka

JleMoHCTpHUpyeT cIOCOOHOCTh MPOBEACHUS aHAIU3a COCTOSHUS U
OLIEHKHM TMEPCHEKTUB PA3BUTHUSI SKOHOMHUUYECKHX U COIMAIbHBIX
CHUCTEM B YCIOBHUSX B3aHMMOCBSI3€H MEXKIY WX BHYTPEHHUMH U
BHCIIHUMH  (paKTOpaMH; CaMOCTOATEIbHO U3y4aTb HAYYHYIO
JIUTEPaTypy M0 SKOHOMETPHUUECKIUM METOIaM UCCIICOBAHUS.

S (OTIMYHO)

JleMoHCTpHUpYyeT CIIOCOOHOCTh IPOBEACHMS aHAJIM3a COCTOSHUS U
OIEHKHU TEPCIEKTUB Pa3BUTUSI IKOHOMHYECKUX M COLUAIBHBIX
CHUCTEM B YCJIOBHUSX B3aMMOCBSI3€M MEXIy HX BHYTPEHHUMU H
BHEIIHUMH  (aKTOpamMu; CaMOCTOSITEIbHO U3y4aTh HAyYHYIO
JUTEpaTypy MO0 SKOHOMETPHUUECKIUM METO/IaM UCCIIEOBAHUS.

4 (xopor111o)

JIeMOHCTpHpyeT Ha HU3KOM YPOBHE MPOBEACHUS aHAIN3a COCTOSHUS
U OUEHKU NEPCHEKTUB Pa3BUTHUS IKOHOMHUYECKHX U COLHMAIBHBIX
CUCTEM B YCJIOBHSX B3aUMOCBSI3€M MEXKAY HUX BHYTPEHHUMH U
BHEIIHUMH  (DaKTOpaMH; CaMOCTOSITEIBHO W3y4aTh HAYYHYIO
JIUTEPATYPY MO SKOHOMETPHUUYECKUM METOJAaM MCCIIET0OBAHMUS.

3 (YIOBIETBOPHUTEIIHHO)

He cnocoben mpoBeneHuss aHamu3a COCTOSIHUSI W OICHKHU
MEePCIEKTUB PA3BUTUS SKOHOMHUUYECKHX U COIMAIBHBIX CHUCTEM B
YCIIOBUSIX B3aWMOCBSI3€H MEXJTy WX BHYTPEHHHMH W BHEIIHUMH
(dakTopaMu; CaMOCTOSITEILPHO M3y4yaTh HAY4YHYIO JIUTEpaTypy IO
HSKOHOMETPHUYECKHM METO/IaM HCCIIEJOBAHMS.

2 (HeyIOBIETBOPUTEIIHHO)

6. MeToauueckue MaTepuaJbl 10 OCBOCHUIO JTUCIHUIIJIUHBI

MeToanyeckue yKa3aHus 10 BHINOJHEHUIO KOHTPOJIbHBIX padoT

JlaHHBIi BU pabOTHI IPOBEPSIET:

1) ycBoeHHE 00YYaOIIMMHUCS MOJTYUYCHHBIX B X0/1¢ 00y4CHUST YMEHUI 1 HABBIKOB,

2) crmocoOHOCTh BHIOpaTh HWHCTPYMEHTAIbHBIE CpPEACTBA IS 00pabOTKHM JaHHBIX B

COOTBETCTBHH C MOCTABJICHHOM 3a/:[aqel71;

3) YMCHHC IPOAHAIIN3UPOBATE PE3YJIbTATHI paACYCTOB U 000CHOBATH MOJIYYCHHBIC BBIBOBI.

[Ipumepno 3a 2-3 Hemenw [0 NPOBEACHHS KOHTPOJIBHOW pabOThI 00ydaromemycs

HeO6XO,Z[I/IMO [OJIYYUTh Yy MperioJaBaTeiid 11a0I0H KOHTpOJ'ILHOﬁ pa6OTbI 50048 HpI/IMepHHﬁ

INEPCUCHDb ITPAKTHYCCKHX SaﬂaHHﬁ, BXOOAIIUX B KOHTPOJIbHYIO pa60Ty, H TTOCJIC 3TOI'0 IPUCTYIIHUTDH

K IIOATOTOBKE.

IIpu noaroToBKE K KOHTPOJIBHOM padoTe cienyer:

1) TIOBTOPUTH TeOpeTI/I‘{eCKI/Iﬁ MaTrepurall mo TeMam, BKIIFOYCHHBIM B KOHTPOJIbHYIO pa60Ty;

2) MMPOCMOTPETH MAaTCPUAIIBI ITPAKTHYICCKUX 3aHITHH U JOMAaIITHUX 3aﬂaHHﬁ;

3) monpoOOBaTh PEMIMTH 33JaHHS W3 IMIA0JOHA KOHTPOJBHOW PabOTHI MM MPUMEPHOTO

NEepCUHS MPAKTUYCCKUX SaﬂaHHﬁ;

4) 3aKpCIIUTh IIOJYUCHHBIC YMCHHUA W HABbBIKH, pPCIIas IIOXOXKHE 3adaHusA U3

PEKOMEHIOBaHHBIX MPEI0IaBaTeNIeM YUeOHUKOB U Y4€OHO-METOAMYECKHIX TOCOOUIA.
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Eciu B mporecce MOATOTOBKM K KOHTPOJIBHOW pabOTe BO3HHUKIM 3aTPYIHEHHS WIIH
TpeOYIOTCSl Kakue-TM00 YTOYHEHUS M PEKOMEHAAIUH, CIeayeT OOpaTHThCA 3a TOMOLIbI0 K
IIPETIOAABATEIIIO.

MeToauueckue YKa3aHHuA 10 MOAT0TOBKE K KOJUNIOKBUYMY

KosmokBuym — 9310 coOecemoBaHME TMPENOJABaTeNss M ydallerocs IO 3apaHee
OINPCACIICHHBIM KOHTPOJIBHBIM BOIIPOCAaM.

Oco0eHHOCTh KOJUIOKBHYMa B TOM, YTO 3TO HE MHpOcTO (OopMa KOHTPOJIS, a METO.X
yriIyOneHusl, 3aKperyIeHus] 3HaHWH yJaluxcs, Tak Kak B XOJ€ coOeceloBaHUS IPENoaBaTellb
MMEET BO3MOXKHOCTh Pa3bsICHUTH BOTIPOCHI, BOSHUKAIOIIHE Y YUAIIEroCs B IPOIIECCE IMOATOTOBKH.

OTOT BUJA JEATEIBHOCTH Pa3BUBAE€T HABBIK OCYHIECTBIATH cOOp, aHamu3 U 00paboOTKy
JaHHBbIX, HCO6XOI[I/IMI)IX AJI1 pCIICHUA HpO(i)eCCI/IOHaJ'II)HBIX 3aaad.

Ha camocTosTensHyI0 MOArOTOBKY K KOJZIOKBHYMY 00YyYaloImeMycsi OTBOANUTCS 2-3 HEACIH.

ITpy MOATOTOBKE K KOJUIOKBHUYMY CIIEIYET:

1) mpoCMOTpeTh KOHCMEKThI JEKIMHA W TPAKTHYECKUX 3aHATHA M OTMETHTh B HHUX
MMEIOIINECS OTBETHI Ha BOTIPOCHI KOJIOKBHYMA. ;

2) eclM KOHCIEKTBI COJEp)KaT HE BCE OTBETHl WJIM 4YacTh BOIPOCOB BBIHECEHO
IPEerno/aBaTesieM Ha CAMOCTOSTENBHOE PACCMOTPEHNE, HEOOX0IMMO H3YUIHTh COJIep KaHue yaeOHOM
JUTEPATypPhl, PEKOMEHIOBAHHON IPETIOIaBaTelIeM;

3) B ciydae BO3HHUKHOBCHHUS KaKHX-THOO 3aTPYIHCHUI TIPH IOJITOTOBKE CIIEIyeT
00paTUTHCS 32 HIOMOIIBIO K TIPETIOIaBATENIO.

MeToanyeckue peKOMeHIAIUH 10 MPOBEAEHUIO 3a4eTa ¢ OIeHKOi

ATTeCTallMOHHBIE HUCHBITAHUS MPOBOJAATCA IIpernojaBaTesieM, BEAYIIUM JIEKIMOHHbBIE
3aHSTHS 110 TaHHOM TUCIUIUINHE.

[Ipn npoBegeHuu 3adera C OLEHKOW B MUCBMEHHOW QopMe B ayAUTOPHUH MOKET
OJIHOBPEMEHHO HaXOJUTHCS IK3aMEHyeMasl TpyIIa B IOJTHOM COCTaBe.

buner BriOupaeT cam SK3aMEHYEMBIH B CIIy4aifHOM HOPSAKE.

DK3aMeHyeMble MOTYT TIOJIb30BaThCi MPOTpaMMOi y4eOHOUM IUCIMIUIMHBI, a TaKke ¢
pa3pelnieHus MpenoiaBarelis KalbKyJIaTOpaMu.

[Ipu npoBeaeHnn 3aueTa B TUCbMEHHON (hopMe SK3aMEHYEMBIM MpEAaraeTcs OTBETUTh Ha
JIBa TEOPETHUYECKUX BOMPOCA W BBINIOJHHUTH JBAa NMPAKTUYECKUX 3a/laHUs B COOTBETCTBUU C
MPONICHHBIMU TEMaMH.

Bpemsi Hammcanus 5SKk3aMeHAIMOHHOW paboThl cocTaBisier 90 MuH. (MO JKENAHUIO
HK3aMEHYEMOT0 OTBET MOXKET ObITh IOCPOUHBIM).

N3noxenne marepuana BEAETCS B JIMCTE OTBETA, KOTOPBIM 3aTeM (110 OKOHYAHHUM 3aYeTa)

C/IaeTCsl Ha MPOBEPKY IK3AMEHATOPY.
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ITpoBepka pabOT BBHIMOJHACTCS 3K3aMEHATOPOM IIOCJIE OKOHYAHMS 3a4eTa U OLIEHKHU
BBICTABJISIFOTCS] B COOTBETCTBUU C KPUTEPUSMHU OLIEHUBAHUSL.

B ciydae BO3HMKHOBEHHS COMHEHHN OTHOCHUTENBHO TIIyOMHBI 3HAHHMHA HK3aMEHYEMOTO
9K3aMEHATOP MOKET IPUIJIACUTh €r0 W 3aJaTh JOMOJIHUTEIbHBIE M YTOYHSIOLUIUE BOIPOCHI B
npezenax yueOHOro Marepuasa, BBIHECEHHOTO Ha 9K3aMEH.

OneHka pe3ylnbTaTOB MHCBMEHHOTO  aTTECTAIMOHHOTO  HCIBITAaHUS  OOBSBISETCA
9K3aMEHYEMBIM B JIEHb €0 MPOBEICHUS.

CamMonoaroToBka K NpakKTHYeCKMM 3aHATUAM
[Ipu moAroToBKE K MPaKTUUECKOMY 3aHSATHIO OOyJarouieMycs HeoOX0aUMO:
1) 03HAKOMHTBCS ¢ COOTBETCTBYIOIIECH TEMOM MPOTPaMMBbl TUCIUILINHEI,
2) OCMBICTIHTh KPYT M3y4aeMbIX BOIIPOCOB M JIOTHKY UX PACCMOTPEHHUS,
3) THIaTeNbHO U3YYUTh JIEKIIHOHHBIH MaTepHAI;
4) U3y4nuTh PEKOMECHIOBAaHHYIO JIUTEPATYPY 10 TAHHOW TeME,

5) 03HAKOMHUTBCS C BOPOCAMH 0YEPETHOTO MPAKTUIECKOTO 3aHSTHSL.

Ba)KHBIM acIeKTOM CaMOCTOSITEIILHOM MTOJATOTOBKH CTYJCHTOB SIBJIIETCS paboTa ¢ OMOIHMOTESYHBIM
dhonIOM.

Orta paboTa mpeanoyaraeT pazIU4Hble BApUAHTHI TOBBIIIEHUS NPO(ECCHOHATHLHOTO YPOBHS
CTYICHTOB B TOM UHCJIE:

a) MoJIy4eHue KHUT B HAyYHOM aOOHEMEHTE;
0) u3ydeHue KHUT, ’KYpPHAJIOB, Fa3eT B YUTAIHHOM 3aJI€;
B) BO3MOXKHOCTb TOMCKa HEOOXOJUMOTO MaTepHala MmocpeiCTBOM JIEKTPOHHOTO KaTajora;

T') MOJIY4eHHE HEOOXOIMMBIX CBEICHU 00 MCTOUYHHKAX HHPOPMAITUH Y COTPYAHUKOB OMOIUOTEKH.
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7. Y4eOHasi 1uTepaTypa u pecypcbl HHGOPMAIHOHHO-TEJIeKOMMYHUKALMOHHOM ceTH

"UnrepHer"

7.1. OcHoBHas JquTEpaTypa

1. KonnoBa, E. /. ®unaHcoBas MaTemaTHWKa : y4eOHMK W TIPAKTHUKYM JUISI BY30B /
E. JI. KornoBa. — Mocksa : M3natensctBo IOpaiit, 2020. — 413 c. — (Briciee oOpa3oBanue). —
ISBN 978-5-534-00620-9. — Tekcr : onektponnwid // OBC IOpaiitr [caiit]. — URL:
https://urait.ru/bcode/450365

2. 'ananos, B. A. IIpousBoaHble prHAHCOBBIC HHCTPYMEHTHI | yueOHuK / B.A. T'ananoB. —
2-e u3n, nepepad. u gom.— Mocksa : UHOPA-M, 2019. — 221 c. — (Bricmiee oGpa3oBanue:
bakanaBpuar). — www.dx.doi.org/10.12737/21804. - ISBN 978-5-16-012272-4. - Tekct :
anextpounsiid. — URL: https://znanium.com/catalog/product/1012374

3. bpeiinu P. [IpuHIUIBI KOPHIOPATUBHBIX (PHMHAHCOB : YIEOHUK /ISl CTYACHTOB SKOH. CIIEIl.
By30B: miep. ¢ anri. / P. Bpeiinu, C. Maiiepc; obm. pen. nep. H. H. bapsimiaukoBoii. - Mockga :
Omumrt-busnec, 1997. - XXXI, 1087 c. - [Tapai. THT. 1. Ha aHTIL. 513. - BUOIHOTP. B KOHIIE pa3/IelioB.
- ISBN 5-901028-01-5. Ileyatnoe u3ganue, 1ocTymHbie dK3eMIUIpel: DouAS(3), Xpanenued(2).

4, Jlokon K. Xamn. OmuuoHbl, (blOYepchl W JAPYTrU€ MPOU3BOJHBIE (UHAHCOBBIC

WHCTPYMEHTHI, 8-¢ u3ganue. — M3parensckuii jom Buneamc, 2018. — 1072 c.

7.2. JlonoJIHUTEIbHAS JIUTEPATypa

1. YannaeBa, JI. A. PeiHOK 1ieHHBIX Oymar : ydeOHuK ais By30oB / JI. A. UHammaeBa, A. A.
KwisiukoB. — 7-e u3z., nepepad. u non. — Mocksa : UznatenscTBo FOpaiit, 2020. — 381 ¢. —
(Bricmiee ob6pazoBanue). — ISBN 978-5-534-08142-8. — Texkcr : anexrponssii // ObC FOpaitt
[caiiT]. — URL.: https://urait.ru/bcode/449745

2. PpiHOK 11eHHBIX Oymar : y4yeOnuk ans By3oB / H. W. beps3on [u ap.] ; mox oOmieit
penakuueir H. . bep3ona. — 5-¢ u3n., nmepepab. u mon. — Mocksa : M3ngatensctBo FHOpaidt,
2020. — 514 ¢. — (Beicmiee obpazoBanue). — ISBN 978-5-534-11196-5. — TekcT : 371€KTpOHHBIN
I/ 3BC HOpaiit [caiit]. — URL: https://urait.ru/bcode/449663

3. llapm, V. ®. MuBectunuu: yaeOHuk : nep. ¢ auri. / V.®. [apm, I'./I. Anexcanzep,
J.B. baitnu. — Mocksa: THOPA-M, 2020. — XIl, 1028 c. — (YHUBepcUTETCKUHN y4eOHUK:
bakanaspuart). - ISBN 978-5-16-104754-5. - Tekct: anekTpoHHsIid. - URL:
https://new.znanium.com/catalog/product/1080428

4. I'mrman JI. JIx. OcHOBBI HHBECTUPOBAHUS : yuyeOHUK. : niep. ¢ anriL. / JI. JI. F'utman, M.
. Jlxxonk. - Mocksa : [leno, 1997. - 1008 c. - ISBN 5-7749-0011-8. [1euatHoe u3nanue, 10CTYIHbIC

aK3eMIUIIpbl: DoHAS(4).
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https://urait.ru/bcode/450365
http://www.dx.doi.org/10.12737/21804
https://urait.ru/bcode/449745
https://urait.ru/bcode/449663
https://new.znanium.com/catalog/product/1080428

5. boau 3. Mpunnune! naBectunuii / 3. boau, A. Keitn, A. JI. Mapkyc; niep. ¢ anrn.: D.B.
Konnykosa [u ap.]. - 4-e u3n. - Mocksa ; Caukrt-IlerepOypr ; Kues : Bunbsamc, 2008. - 983 c. :
Tabi., wi. - bubmmorp.: c. 953-958. - ISBN 978-5-8459-1311-1. Ileyatnoe uzganue, AOCTYIHBIE

9K3eMIUIApbL: XpaHeHue3(2).

7.3. HOpMaTI/IBHbIe NMpaBoOBbIC JOKYMCHTHI U HHad MpaBoOBas m[(bopMamm

He npenycmorpeno.

7.4. UnTepHeT-pecypchl

1. www.cbr.ru — Llentpanbhbiii 6ank Poccun

2. minfin.ru — MunmcrepcTBo GuHancos Poccun

3. www.gks.ru — l'ockomcTat Poccuu

4. www.rbc.ru — Madopmarmonsoe areHTcTBO «PoconsneckoncanTinry (Poccust)

5. www.worldbank.org — BcemupHsiii 6ank

6. www.imf.org — MesxayHapoHbI# BamtOTHBIH (HOHTT

7. https://www.hse.ru/info — TCocynapcTBeHHbIH yHHBEPCUTET — BhICIIast K018 SKOHOMUKH
(Poccust)

8. www.beafnd.org - Bropo sxonomudeckoro ananusa (Poccrst)

9. http://www.libertarium.ru/library - BbubamoTeka MmaTepHaaoB MO 3KOHOMHUYECKOMH
TEeMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HApOIHOXO3SHCTBEHHOTO MTPOTHO3UPOBAHHUS

7.5. UHBIEe HCTOYHUKH

1. Mumkun @. C. DKOHOMHYECKasl TEOpHUsl JCHEr, OAHKOBCKOTO Jieia M (PMHAHCOBBIX
pBIHKOB, 7-€ uzaanue: Ilep. ¢ anrun. - M.: OOO "W./1. Bunbsamc", 2006. - 880 c: ui.

2. Tetom3 P., bpommu D., Teron3 T. @ouaoBeiii peiHOK: yueOHuk / Teroa3 P., Bpamin
3., Tetom3 T., nep. ¢ aurn. A.M. Bonkosa, A.B. Hleapuna. — M.: Uadpa-M, 1999. — 648 c.

3. ®aodomm @. Ynpasnenue uaBectunusamu: Ilep. ¢ anri.- M.: Udpa-M, 2000. — 960 c.

4. Py6nos b.b. MupoBble peIHKH IIeHHBIX Oymar. — M.: Dx3amen, 2002. — 448 c.

5. Mupkun SI.M. PeiHOK nenHsix Oymar Poccum: B3ammojeicTBue (yHIaMEHTaIbHBIX
(bakTOpOB, MPOTHO3 U MOJUTHKA pa3BUTUA. — M.: AnbnuHa [Tabnumep, 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. ®unaHcH : cOOopHHK cTareil : mep. ¢ anri. / mox pea. Jx. Utysnnma, M. Munreiita,
I1. HetomeHa; Hay4d. pea. P. M. DHTOB. - 2-¢ u31. - M.: U3aarensckuit gom ['Y BIIID, 2008. - XIV,
450 c.
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8. Danthine J. P., Donaldson J. B. Intermediate financial theory. — Academic press, 2014. —
580 p.

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

10. lapn, Y. ®. UuBectuiuy : yueOHuK : mep. ¢ annt / Y.®. lapm, I'.JI. Anekcannuep,
J.B. boiinu. — Mocksa : UHOPA-M, 2019. — XII, 1028 c. — (YHuBepcuteTckuil yueOHUK:
bakamaBpuar). - ISBN  978-5-16-104754-5. - Tekctr: omekrponnsni. -  URL:
https://new.znanium.com/catalog/product/1023723

8. MaTepuajabHoO-TexHHUYecKas 0a3a, HHPOPMANIMOHHBIE TEXHOJIOTHHU, IPOTPaAMMHOe
obecreuyeHre U HH(GPpOPMAIHOHHBIE CTIPABOYHBIE CHCTEMBI

Jis mpoBeACHUS 3aHATHA TIO JUCIUIUIMHE HEOOXOAMMO MAaTePHAITBLHO-TEXHUIECKOE
oOecrieueHne YYEeOHBIX ayAUTOpHHA (HANSIHBIMH MaTepHajaMH, 3KpPaHOM, MYIbTHMEIUHHBIM
npoektopoM ¢ HoyrOykamu (IIK) mis mpeseHTanmmm ydeOHOTO Marepuasna, BBIXOJIOM B CETh
Wntepner, nporpamMubiMu mnpoaykramu Microsoft Office (Excel, Word, PowerPoint)) B
3aBUCHMOCTH OT THMAa 3aHATHH: CEMHUHAPCKOTO U JIEKIIMOHHOTO THIIOB, TPYMIIOBBIX H
WHJIMBHUIYTBHBIX KOHCYJIbTAIUMA, TEKYIIEr0 KOHTPOJISI U TPOMEKYTOYHON aTTEeCTaIlUH.

st caMOCTOSATENbHOM paboThl 00y4JaromMUMCsT HEOOXOIUM JOCTYN B YUTAIBHBIC 3aJTbI
OMOMMOTEKH W/WIM TOMEIIEHWEe, OCHAIICHHOE KOMIBIOTEPHOW TEXHUKOW C BO3MOKHOCTHIO
MOJKITIOUEHUS K ceTh «MHTepHET», TOCTYI B AMEKTPOHHYIO HH(GOPMAIIMOHHO-00pa30BaTEIbHYIO
cpeny opranuzanuu u IbC.

ba3snl JAHHbIX, I/lH(l)OpMaHI/IOHHO'CHpaBO‘IHbIe H IMOUCKOBBIC CUCTEMbI

1. www.biblio-online.ru —3nekTponHo-6ubdanoreynas cucrema [DBC] FOpaiit;

2. http://www.iprbookshop.ru — Dnekrporno-6ubnuoreunas cuctema [DBC] «Iprbooks»

3. https://e.lanbook.com - Dnekrporno-6ubMMOTeuHas cucrema [DBC] «JlaHby.

4. https://new.znanium.com DiekTporHO-0MOIMOTeuHast cucteMa [IBC] «Znanium.comy.

5. _https://www.ibooks.ru - DnekrponHo-oubimoreynas cucrema «[ BOOKS.RUy.

6. https://grebennikon.ru - DnekrponHas  OuOimmorteka  M3marenbckoro  joma
«['peOCHHUKOBY.

7. https://eivis.ru/basic/details — «East View» [1oaHbIE TEKCTBI POCCHHCKUX HAYYHBIX U

MPAKTUYCCKUX KYPHAJIOB, 4 TAK K€ I'a3CT HeHTpaHLHOﬁ IIpEeCChbl Poccumn.

8. https://elibrary.ru/defaultx.asp? - Hayunas snexrponHnas 6ubmmoreka eLIBRARY.RU.

9. https://www.jstor.org - Jstor. [ToxHbIe TEKCTBI HAYYHBIX )KYPHAJIOB U KHUT 3apyOS:KHBIX

n31aTCiIbCTB.

10. https://link.springer.com - TToJTHOTEKCTOBBIE TIOJIUTEMATUYECKHE 0A3bl AKATEMUAUYECKAX
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JKYPHAJIOB U KHUT U3JaTeIbcTBa Springer.

11. https://academic.oup.com/journals?login=true - JIocTym K HOBBIM BBIITyCKaM U apXHBY

xypHanoB UznarensctBa Okcopackoro yauBepcutera Oxford Academic;

12. https://journals.sagepub.com - TlonHOoTekcTOBasi 0a3a  HAyYHBIX  JKYpHAJIOB

AKaJICMHUYCCKOTI'0 U31aTCJIbCTBa Sage.

13. https://wwwe.elibrary.imf.org - IMF eLibrary Kuuru uznarenscrBa MexayHapo1HOTO

BAIIIOTHOTO (POH[IA, & TAKKE MAKPOIKOHOMHUYECKUE W (PMHAHCOBBIC JTAHHEIE.

14. https://www.journals.uchicago.edu - Chicago Journals. JfocTym k HOBBIM BBITyCKaM U

apxuBy *KypHanoB M3narenscTBa UnMKarckoro yauBepcureTa.

15. https://www.cambridge.org/core/ Cambridge Core. TlonHoTekcToBasi 0a3za Hay4YHbBIX

CTaTel U KHUT BEAYILEro MUPOBOTO akajemMuueckoro ninarenbersa Cambridge University Press.

16. https://www.sciencedirect.com - SCIENCE DIRECT. IloiHble TEKCTBI XYpHAJIOB U

cnpaBoyHnkoB Handbooks m3narensctBa Elsevier

17. https://onlinelibrary.wiley.com - WILEY. Ha mnardpopme Wiley nocTyImHBI BBITYCKH

1500 akamemMuuecKux KypHaIOB pa3HbIX npoduieii, m3manapix Wiley Periodicals B 2015-2019.

18. https://link.springer.com/referencework/10.1057/978-1-349-95121-5 - New Palgrave

Dictionary of Economics. CinoBaps, SHIUKJIONEANS, €KEKBAPTAILHO OOHOBIISIEMBIH CITPABOYHHUK
10 9KOHOMHUKE.

19. https://lib.ranepa.ru/ru/informatsionnye-resursy/zarubezhnye-resursy/49-ebsco-

publishing - EBSCO Publishing. EBSCO. U3nanus mo 5KOHOMHKE, OM3HECY, MCHEIKMEHTY,
COIMOJIOT MY, TIOJIUTOJIOTHH, HH(POPMATHKE U .

20. https://lib.ranepa.ru/ru/informatsionnye-resursy/zarubezhnye-resursy/78-arkhivy-

nauchnykh-zhurnalov - NEICON. ApXxuB Hay4HBIX *)KYPHAJIOB» COCTOUT U3 CTATEH, BBIIICIIINX B

xypHanax u3nateabcts: Annual Reviews, Cambridge University Press, Oxford University Press,
Sage Publications, Taylor & Francis.

21. https://www.scopus.com/search/form.uri?display=basic#basic - SCOPUS.

Pe(bepaTI/IBHaﬂ 68,38,, SABJIAIOMIAACA YKA3aTCJIICM HAYUYHOT'O IUTUPOBAHUA

22. https://cbonds.ru/?show_main - MudopmaioHHO-aHATUTHYECKUT  mopTai

(uHAHCOBBIX JaHHBIX HH(OpMaIMoHHOTrO areHTcTBa Cbonds.

23. https://ar.oversea.cnki.net - ba3a qaHHBIX TOJTHOTEKCTOBBIX AHIJIOSI3BIYHBIX PECYPCOB

M0 BCEM aKaJIeMHYECKUM JTUCHUIUIMHAM, OyOIMKOBaHHbIX B KuTae.
24. https://spark-interfax.ru Cucrema mpogeccHOHaTBPHOTO aHaINW3a PHIHKOB M KOMITaHUN
«CITAPK»

25. https://megapro.ranepa.ru/MegaPro/Web - DIEKTPOHHBIA KaTajgor Hay4YHOH
ouodaunorexu PAHXul'C;
26. CripaBouHo-npaBoBas cuctema «Koncymnprantlimocy.
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27. DneKTpOHHBIN NepUOINUECKUil cripaBOUHUK «I apanT.
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