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1. IlepeyeHp MIIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHUsI N0 JMCHHUILIMHE, COOTHECEHHBIX €

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

1.1.

CIICAYIOIUMHU KOMIICTCHIUSAMMU:

Juctnummaa  b1.0.11

«®uHaHCcOBas MaTeMaTHKa

Ounasn ¢hopma ooyuenusn

oOecrieunBaeT OBJIAICHUE

K u Kon
on AMMCHOBAHHC HauMmeHoBaHME »Tarna OCBOCHHS
JTana OCBOCHUS
KOMIIETEHIIUHI KOMIIETEHIINH KOMIICTCHIINH
KOMITETCHITHH
CriocoOHOCTh CriocobHOCTh UCIIOJIBb30BaTh
WCTIONB30BaTh  METOJBI MUHCTPYMEHTEHI (pHHAHCOBOM
WHAHCOBOM MaTeMaTHKd B LEIIX OICHKH
IIKoOCII -3 ¢ [IKo OCII -3.1
MaTeMaTHKH TUIs (MHAHCOBBIX HHCTPYMEHTOB H
pElleHHs  IPHKIAJHBIX HIPHUHATHS WHBECTUITMOHHBIX
3a1a4 peuieHuit
3aounasn ¢hopma odyuenusn
K u Kon
on AMMCHOBAHHC HauMmeHnoBaHue »5Tana OCBOCHHUSA
JTana OCBOEHUS
KOMTICTCHITUA KOMTICTCHITHH KOMIICTCHITNH
KOMIIETEHINH
Croco0HOCTE Cnoco0HOCTE HUCII0/IE30BaTh
UCTIONIB30BAaTh  METOJIBI HUHCTPYMEHTEI (puHAHCOBOI
MHAHCOBOMH MaTeMaTHKd B LEIIX OIEHKH
[IKoOCII-3 ¢ [IKoOCII -3.1
MaTeMaTHKH UIs (MHAHCOBBIX MHCTPYMEHTOB U
pEIICHUS  TPHKIAJHBIX HPHHSATHSA WHBECTUITMOHHBIX
3az1au pelIeHuit

1.2. Hcnomp3oBaHue TPYMOBBIX (YHKIHMHA 005S3aTeNbHO TOJIBKO JUIS TPOGECCHOHATHHBIX
KOMTICTCHIIHA, YCTAHOBJICHHBIX CAMOCTOSITEIIBHO

2. O0beM U MeCcTO TUCHUILUIHHBI B cTPpYKTYype OIl BO

O0BbeM TUCHUIIIMHBI

HucuummHa b1.0.11 «®uHaHCcOBas MaTeMaTHKa) COCTaBIISIET 4 3a4€THBIX CAUHUIIBI, T.C.

144 akameMHYeCcKHX Yaca.

Ha xonTakTHyr0 paboTy ¢ mpernojaBareieM BbineiaeHO 64 dvaca, u3 HuUX 32 4Yaca

JICKUIMH 1 32 yaca MMPAKTUICCKUX 3aH$ITI/II>'I, Ha CaMOCTOSATCIIbHYTO pa60Ty o6yqa101u1/1x051 BBIACIICHO

76 dacoB aiist ouHOM (/0.

Ha xonTakTHYy!0 paboTy ¢ npernojaBaTesieM BblaeneHo 12 yacoB, U3 HUX 6 4acoB JeKIuil 1 6

94acoB MPaKTUYECKHUX 3aHATUH, HA CAMOCTOATEIbHYIO paboTy oOyuarommxcsi BbaeneHo 128 gacoB

TUTst 3a04HOM (/0.




Mecto nucuuniauebl B crpykrype OIT BO

Hucimmmaa B1.0.11 «®unaHcoBas MaTemMaThka» H3ydaeTcss Ha 2 Kypce, B 4 cemecTpe IS
CTYJIEHTOB O4YHOH ¢/0; Ha 3 Kypce, B 6 cemecTpe [Isl CTyACHTOB 3a04HOM (/0.

Juciummaa b1.0.11 «®PunHaHcoBas MaTeMaTHKa» pealn3yeTcsi INOCIEe HW3YyYEHUs IJUCLMILINH
b1.5.01 «Anre6pa»; b1.5.04 «MaTtemaTnueckuii aHaIN3».

N3ydeHne qUCHMILIMHBI 3aKaHUHMBAETCS 3a4ETOM C OLIEHKOM.

3. CopepikaHue U CTPYKTYPa AUCHHUILIMHBI

Ounasn ¢hopma odyuenusn

O0beM IMCIMILIAHDI, aK. Yac./ Jyac. ®opma
KonrakTHas padoTa TeKyIero
HanMeHoBaHue TeM odyualonuxcs ¢ KOHTPOJIsI
Ne n/m
(pa3nesoB) Bcero npemnojasareliemMm CPC | ycmeBaemocTu**,
10 BUJAM YUeOHbIX 3aHATHI NPOMeKYTOYHOM
J JIP 13 | KCP arrecranuu™**
Monenau HaYUCIEHUS 18 4 4 10 K Kon
Tema 1.
MPOLICHTOB
Tema 2. | IToToxu mnarexen 18 4 4 10 K, Kon
Meronpl NpUHATHS 20 4 4 12 K, Kon
Tema 3. | MTHBECTHIIMOHHBIX
pelIeHu
[IpocTeie Moaenn 18 4 4 10 K Kon
Tema 4. | OLCHKH (hmHAHCOBBIX
WHCTPYMEHTOB:
O0JIHMTaIVH 1 aKIIH
Tewma 5. | IloprdensHas Teopus 24 6 6 12 K,Kon
Tema 6. | CAPM u ee 24 6 6 12 K, Kon
MOAU(UKAITNH
Tema 7. | LlenooGpazoBanue 18 4 4 10 K,Kon
JIEpUBAaTHBOB
IIpoMexyTo4dHas aTTecTalus 4 3a0
Bcero: 144 32 32 76

3aounasa ghopma 0oyuenus



O0beM TUCHMILINHBI, Yac.
KonrakTHas padora ®opma
00y4Jarouuxcsi ¢ TEeKYIIero
Ne /i HaumenoBanue Tem npenoaaBarejieM KOHTPOJIsI
) (pasesioB) Bcero 10 BUJIAM YUeOHbIX CPC | ycneBaeMocTu**,
3aHATHI NPOMEKYTOYHOU
I JIP 3 KC aTrecTamuu™®**
P
Mopaenu HAYMCJICHUA K, Kon
Tewma 1. A 18 ] ; 8
MPOLIEHTOB
Tema 2. IToToku iarexen 20 ) b 18 K Kon
Meronsl HNPUHATUA K Kon
Tema 3. MHBECTHUIIMOHHBIX 20 2 - 18
peleHuit
[IpocTeie MOgENN OLIEHKH K, Kon
MHAHCOBBIX
Tewad, | @ 20 _ 2 18
HHCTPYMEHTOB:
00JIUraIuy 1 akiuu
Tema 5. | TloprdensHas Teopus 20 ) b 18 K,Koxn
Tema 6. CAPM u ee 20 5 18 K,Kon
MoaupUKAITIH )
Tema 7. €HOOOpa3oBaHue K, Kon
Lernootp 2 ] 2 20
JIEpPUBATUBOB
[IpoMexyTouHas arecTarys 4 3a0
Bcero mo kypcy: 144 6 6 128

** _hopmbl mekyujeeco KOHMpoas ycnesaemocmu. Konmponvhvie pabomul (K), xonnoxsuym (Kon).

X hopmel npomedscymounoti ammecmayuu: 3auem c oyerkou (3a0).




Conep:xanue QMCUMILIHHBI

Tema 1. Moaean HaUHMC/IeHUS MPOIEHTOB.

Hauucnenne mnpomeHTOB MO MNpPOCTBIM cTaBKam. OrmpeneneHue Iepuoia HaYMCICHUS
IIPOCTBIX NMPOLIEHTOB. J[eKypCHBHBI METOJ HAYMCIEHUS MPOCTBIX IMPOLEHTOB. AHTHCHUIIATHBHBIN
METOJ] HAUNCIIEHUS IIPOCTHIX MPOLEHTOB. HadnciieHne NpoLeHTOB 110 IPOCTON IEPEMEHHOMN CTaBKe.
JloxogHOCTh (h)MHAHCOBOW OMNEpalid B BHJE MPOCTONH CTaBKU. HauyucieHwe MpOIEHTOB 10
CIIO)KHBIM CTaBKaM. J[eKypCHUBHBIH METOJ HAUMCICHHS CIOXHBIX MPOLIEHTOB. AHTHCHUIIATUBHBIN
METOJI HAYMCJICHHs CIIOXKHBIX IMPOLEHTOB. HaducieHue NpOLEHTOB MO CIIOKHOM INEPEMEHHON
CTaBKe.

I'onoBass HOMMHANIBHAsE IIPOLICHTHAsl CTaBka. HauuciaeHue NpPOLEHTOB IO HENPEpPBIBHOU
ctaBke. J[oXoqHOCTh (PMHAHCOBOM OTNEpaIiy B BUJIE CJI0KHON CTaBKH.

Tema 2. IloToxu miiare:xei.

[Tpuniun  ¢guHaHcoBoil »kBUBaieHTHOCTH. [Ipomenypa auckonTupoBanusi (PV) wu
Hapamienus (FV). DkBUBajeHTHbIEC TUIATEXKU U CEPUU TUIATEeXKEH. YpPaBHEHHE >KBUBAJICHTHOCTH.
KonBepcus nnarexei. Buabl KOHBepcui 1iatexkeil. 3aMeHa OJTHOTO IulaTeka JPYTUM IIJIaTEXKOM.
KoHconuaanus noroka iatexei. 3aMeHa JaHHOTO IOTOKA IJIaTEKEN JPYTMM ITOTOKOM IIJIATEKEN.
Paccpouka nareka. OKBUBaJIEHTHOCTD IUIATEXEN NPU MPUMEHEHUH IIPOCTON CTaBKU. AHHYUTETHI.
Omnpenenenue annynrera. Knaccudukanus anaynretoB. OCHOBHBIE MOJIENIN aHHYHTETOB.

Tema 3. MeToab! NPUHATHS MHBECTHIIHOHHBIX PeLICHUI.

Uucras mpuBeneHHas crtouMocTh mpoekta (NPV), ee pacuer. BHyrpennss HopMma
noxoxaHoctu mpoekta (IRR), mpoctoit cpokx okynmaemoctu mnpoekta (PBP), ydernHas nHopma
okynaeMoctu npoekta (ARR), nnnexc npuodsuibHOCTH npoekTa (PI). I[IpenmyiiectBa u HegocTaTKu
nokazateneid NPV, IRR, PBP u PI. CBs3u Mexay yka3aHHbIMH MokazaTelsMH. Moaudukanun
MoKaszaTelield IS YCTpaHEHUs HEeAOCTaTKOB. TOYHBIM Cpok okymaemMocTu mpoekta (PPBP).
JIMCKOHTHPOBaHHBIA Cpok okymaemocTd mnpoekra (DPBP). TouHbIl OTUCKOHTHPOBAHHBIA CpPOK
okynaemMoctu npoekta (PDPBP). Oxctpennslii mnepuon oxymaemoctu mnpoekra (BOPBP).
MonudunmpoBanHas BHyTpeHHss cTaBKa JoxoaHocTH mmpoekta (MIRR).

Tema 4. IIpocTbie MOaeN OLIEHKH (PMHAHCOBBLIX HHCTPYMEHTOB: 00JIMTrallMU ¥ AKIIMH.

Mogenu nenooOpazoBanus oOnuranuii. CTpyKTypa NpOLEHTHBIX CTaBOK, JO0XOJHOCTh K
IIOTAIICHNIO0, KYIOHHAs JOXOAHOCTh. TeKyIas JOXOAHOCTh M JOXOJHOCTb HAa OCHOBE JUCKOHTA.
Paznuuust Mexxy cTaBKOM MPOIEHTa U JOXOAHOCThIO. [ltopanus u BeimykinocTs. (Llenoobpa3oBanue
KOHBEPTHUPYEMBIX OOJUTAIIHIA. )

Mojenu OLIEHKM CTOMMOCTM akUuil (JUCKOHTHPOBAaHME IIOTOKAa AMBHUAECHIOB, MOJEIb

I'opnona). JloxoqHOCT aKLIKH.



Tema S. IloprdenbHas Teopus.

IIpunsATHe pemeHuii B yCIIOBHAX HeolpeneineHHOCTH. KoBapuainus TOXOJHOCTEW JBYX
akTHBOB. Koppensims MOXOJHOCTeW IBYX akTWBOB. [lopTdens W3 IBYX PHCKOBBIX aKTHBOB.
JloxogHocTh M aucnepcust MopTdernst U3 JIBYX PUCKOBBIX aKTUBOB. JlomycTUMOE MHOXECTBO
noptdeneil uis AByX PUCKOBBIX aKTUBOB. D(PQeKkTuBHbIN mopTdens. MHOkecTBO 3(h(HEKTUBHBIX
noptdeneir. CpoiictBa 3¢ddexTuBHOrO MHOXKecTBa. (000IMEHHe HA CilIydail n  aKTUBOB.
OnTtumanbeHbelf  puckoBbli  moptdens (Moaens [.Mapkosuna). Ilomnsiit noprdens. Jlunus
pactipenenenus kanutana (CAL). PeHOuHBIM mopTdens. Jluams peiHka kanmurtana (CML).
Jusepcudukanus pucka. ¢P(HEeKTUBHOE MHOKECTBO M KOMOMHAIMs O€3pUCKOBOTO aKTHBAa H
puckoBoro moprtdens (Monens [[.Toouna). KopoTkue mpogaku U BO3MOKHOCTH 3aMMCTBOBAHUS.
N3menenne 3¢(HeKTHBHOTO MHOXKECTBA BCIIEACTBHE dTUX (pakTopoB. [lonck mapameTpoB yriioBOro
(xacarenbHOro) noptdens. [lonck onTuManTbHOr0 HHBECTULMOHHOTO MOPTQENS 1151 UHBECTOPA.

Tema 6. CAPM n ee Mogupukanmnu.

CBs3pb MEXIy JOXOJHOCTHIO PBIHOYHOTO HHJEKCA M JOXOJHOCTBHIO OTAEIHHOTO AaKTHBA.
Koad¢unuent lapna. Teopema o pazaeneHun. Mojaenb olleHKH T0JarocpoyHbix akTuBoB (CAPM):
OCHOBHBIEC TPEIIOCHUTKH, (BBIBOI (popmyir). Koaddumment 6eta: pacuer, coiictBa. [IpumeHeHune
CAPM B noprdenbhoil Teopuu. JIunus peiHKa HeHHbIX Oymar (SML). Koadduument ambda.
ITpumenenne monenun CAPM. OnHouHaekcHble Moenu. Pacuer OeThl MO peasibHbIM JTaHHBIM.
Kputnka CAPM. OcHoBuble Mmogudukanuu mojaenn CAPM. APT.

Tema 7. LlenooOpa3oBaHue 1epUBATHBOB.

IlenooOpa3zoBanue ¢rprouepcoB u ¢opsapaos. «llyr-komm» mnapurer. bunommanbHas
MO/IeNTb IEHOOOpa30BaHus OMIIMOHA «KOJUD» Ha akiuu. Mojens 1ieHooOpa3oBaHus onuona bimoka-
loym3a — pacmmperne OMHOMHAIBHOW MOJETH Ha HempepbiBHOE Bpems). OIeHKa «Koiia» Ha
akuu 0e3 JUBHJIEHIOB (MPUMEp C MCKYCCTBEHHBIMU JAaHHBIMM, IPUMEP C pPeajbHBIMH JTaHHBIMH,

dbopmupoBanue xemx-moprdens). LlenooOpazoBaHre aMEepUKAHCKUX OMITUOHOB «ITYT».

4. MaTtepuaJjbl TeKyllero KOHTPOJIsl yCIIeBAeMOCTH 00y4aomuxcs U GoHI OLeHOYHbIX

CpPeICTB NPOMEKYTOYHOM ATTECTANMH 0 JUCHUILIUHE

4.1. Tekyuuii KOHTPOJIb YCIIEBAeMOCTH

4.1.1. ®opMBbI TeKyLIero KOHTPOJIA yCIIeBAeMOCTH

Tema (pa3zaen MeToabI TeKyLIero KOHTPOJISA YCIIeBaeMOCTH
Yy

Konrponsnas pabora 1
Konnoksuym 1
Tema 2. [ToToku miaTexei. KonTponbaas padora 1

Tema 1. Moaenu HauYnCICHUS TTPOLICHTOB.




Komnnokxsuym 1

Tema 3. MeTosbl NpUHATHS UTHBECTULIMOHHBIX Konrpomnsnas padora 1
peneHui. Konnoxsuym 1

Tema 4. [IpocTeie MOAENH OLICHKH
(hMHAHCOBBIX MHCTPYMEHTOB: OOJIUTAIIUN 1
aKIIUU.

KoHnTtponbHas pabora 2
Konnoksuywm 2

KonTponbhas padota 2

Tewma 5. [loptdenbhas Teopus. KoJLIokBuyM 2

Konrponsnas pabdora 2

Tema 6. CAPM u ee MonnpuKaum.
Komnnoksuym 2

Konrponsnas pabdora 2

Tema 7. llerooOpa3oBaHue 1epHUBaTHUBOB.
1 P p Komnoksuym 2

4.1.2. MaTepuaJibl TEKyLIero KOHTPOJISA YCIIeBAeMOCTH

TunoBbie olleHOYHBIE MAaTepHAJLI IO TeMe 1 «Moaean HAYNCJICHUS ITPOIEHTOBY

BapuanTsl 3a1aH1i KOHTPOJIbHOM padoThl Nel
1. Mo xako#t cymmsl BeipacTyT 25000 yepe3 8 net nipu craBke 2.4% ro10BbIX:
a) P MHBECTUPOBAHUH TI0 TIPOCTOM CTaBKE;
0) Mpy MHBECTUPOBAHUH TIO CJI0KHOW CTaBKe C €KETOIHON PEHMHBECTUIINEH;
B) IIPY UHBECTUPOBAHHU TI0 CIIO’KHOM CTaBKE C TOIYT0JJ0BOM PEMHBECTUIIUEH:
B) IIPY UHBECTUPOBAHUU TI0 CJIOKHOM CTaBKE C €KEMECSIYHON PEUHBECTULIMEH ?
2. Be1r xotute umers 5000 uepes 12 net. Cronbko Bam HE0OX0IUMO BIIOKUTH OJTHOKPATHO TTO/T
4.8% ro/10oBbIX, YTOOBI MOIYYUTH TPEOYEMYIO CYMMY:
a) TI0/1 TIPOCTOM TPOLICHT;
0) IO CIIO’KHBIN MPOIIEHT C €KETOTHON PEHMHBECTHUIINEH;
B) IOJT CJIOYKHBIN MPOIIEHT C €KEMECTIHON PEUHBECTUITUCH;

I') TIO/] HETIPEPBIBHBIH MTPOIICHT?



Bonpocs! k kosu1okBuymy Nel

1. HauucneHue npoueHTOB IO HPOCTBIM cTaBkam. OmpenesneHue nepuoja HauMCICHUS
MPOCTHIX MPOLEHTOB. JIeKypCHUBHBI METOJl HAYUCIEHUSI MPOCTHIX MPOLIEHTOB. AHTHCUNIATUBHBIN
METO/] HAUMCIIEHUS MTPOCTHIX NPOLEHTOB. Haunciienne nponeHToB No NpoCTON MEPEMEHHOM CTaBKe.
JloxonHOCTh (PMHAHCOBOI OTMEpaIliu B BUAE MPOCTON CTABKH.

2. HauucrneHnue NpPOLEHTOB MO CIOXHBIM CTaBKaM. JIeKYpCHUBHBIM METOJ HA4YMCICHUS
CJIOKHBIX TPOLEHTOB. AHTUCUIIATUBHBIN METOJ] HAYUCICHUS CIOXKHBIX MpoleHToB. Hauncienue
MIPOLICHTOB T10 CJIO0KHOM NEPEMEHHON CTaBKe.

3. 'ogoBas HOMHMHAJIbHAS MPOILICHTHAs cTaBKa. HauuclieHne MpoOLEHTOB MO HENpPEepbhIBHOU
ctaBke. J{oXxoqHOCTh (PMHAHCOBOI OIEpaIiy B BUJIE CJI0KHON CTaBKH.

Tunosblie oleHOYHBIE MaTepuaJbl Mo TeMe 2 «IloTokH miaTexen»

BapuanTbl 3a1aHUI KOHTPOJIbHOI padoThl Nel

1. PeiHOYHAs 10XOIHOCTH OJHOJIETHUX OECKYMOHHBIX OoOiuranuii paBHa 7%, IBYyXJETHUX -
9%. B kakux nponopuusix HYKHO B3SITb 3TH OyMaru, 4TOOBbl JOXOAHOCTH IOJYYMBILErOCs
noptderns Obuta paBHa 8§%?

2. Bamm apy3bs pemwiv KynuTh JIOJKYy, Kotopas ctouT 5000 mosmapoB. CKOJIBKO OHHU
JIOJKHBI PAaBHBIMM CyMMaMH BHOCHUTH €K€rogHo Ha aeno3utT noxa 10% romoBbiX, HauuHas C
HACTOSAILIET0 MOMEHTA, YTOOBI K KOHILy TPETHEI0 Iojla OHU CMOIJIA OCYIIECTBUTH CBOIO MEUTY?

3. Cornamenne o eaMHOBpeMeHHOW yruiate 20 Teic. depe3 3 roja KOHBEPTHPYETCS B
cornameHue o6 yruiate cHadana 10 Teic.uepe3 2 roja, a 3aTeM OCTaBLICHCS CyMMBI elle uepes 3
roga. OnpenenuTs NOCIEIHUN TUIATEX NIPU IPUMEHEHUH CII0KHOM cTaBku 10%.

Bonpocs! k kou1okBuymMy Nel

1. Ilpunuun ¢uHaHcoBOl skBHBaNeHTHOCTU. [Ipomenypa auckontupoBanus (PV) u
HapaiieHus (FV). DkBuBaneHTHbIE MIaTeXH U CEpUH MIaTexel. Y paBHEHHE SKBUBAIEHTHOCTH.

2. KonBepcus mate:xeid. Buapl KoHBepcHil miiaTe)keld. 3aMeHa OJHOTO IUIaTeXa JIPYrUM
wiarexoM. KoHconuaanus noToka miaTexeid. 3aMeHa JaHHOTO MOTOKA IJIaTeKel APYyTruM MNOTOKOM
IIJIaTEXKEH.

3. Paccpouka niarexa. OKBUBAJICHTHOCTb IUIATEKEH NMPU MPUMEHEHUH ITPOCTON CTAaBKH.

4. Aunyutetsl. Onpenenenue annyurera. Knaccudukarnus annynuretroB. OCHOBHBIE MOJETH
aAHHYUTETOB.

THunoBbIe OIIEHOYHBIE MATepHAJbI 10 TeMe 3 «MeToabl MPUHATHA WHBECTHIMOHHBIX

peleHnin

BapuanTsl 3a1aHNii KOHTPOIbHOM padoThl Nel
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1. VlHBeCTUIIMOHHBIN TPOEKT, TpeOyromuii BiokeHus 4492 B Hauane roja, oOecrieunBacT
JICHEXHBIN TIOTOK, cocTosmmii u3 2294 uepes rox, 2502 uepes 2 roga u 4739 yepes 3 roga. Beruuciure
YHCTYIO TEKYIITYI0 CTOMMOCTH ITPOEKTA, €CIIM MPOIICHTHAsI CTaBKa paBHa 12%

2. HaliTh BHYTPEHHIOKO HOpPMY JOXOJHOCTH WHBECTULMOHHOIO IIPOEKTa C HaYaJIbHBIMHU
3aTpaTamMy 8 MJIH. U I0X0JlaMH 6 MJIH. Yepe3 IO/ U 5 MITH. uepes 2 roja.

3. Bam gonr npeacrasinsier co6oit 1000 TpexyieTHUX OECKYMOHHBIX OOJHraiii ¢ HOMHUHAJIOM
100. Ins mokpwITHA J0JTa Bbl MOXKETe C(hOpMHUPOBATH CBOM aKTHB JIMOO U3 TPEXJIETHUX KYMOHHBIX
obnurammii ¢ HomuHaoM 100 u kynmonoMm 8%, MO0 M3 IIEHHBIX Oymar, 1Mo KaXJI0oW W3 KOTOPBIX BaM
npuxomut 160 B xoHue BTOporo roaa, 200 — B koHIe TpeTbero u 250 — B KOHIIE YETBEPTOrO roja.
Tekytmas mporeHTHas cTaBka - 25%, nmporxHo3 konebanuit +/- 5%. Kakoit moprdens yyre u mouemy?

Bonpocs! k ko/u10kBHYMY Nel

1. Yncras npuBeaeHHas ctouMocTh npoekta (NPV), ee pacuer.

2. BuyTpenHss HopMma jgoxonHocT mpoekta (IRR), mpocToif cpok okymaeMocTH HpoeKTa
(PBP), yuetnaa Hopma okynaemocTu npoekta (ARR), nnaexc npudsimpHOCTH nipoekTa (PI)).

3. IlpeumymectBa u HemoctaTtku mokazarened NPV, IRR, PBP u Pl. Cesasu mexny
YKa3aHHBIMH MOKazaTtensiMu.Moaudukainy nokasaTese 1 yCcTpaHeHHs] HeTOCTaTKOB.

4. Tounslil cpok okynaemoctd npoekrta (PPBP). JluckoHTHpPOBaHHBIN CPOK OKYIIaeMOCTH
npoekta (DPBP). TouHblli JIUCKOHTHpOBaHHBIM CpoK oOKymaemocTd Ipoekra (PDPBP).
OkcTpeHHbI nepuos okynaemoctu npoekra (BOPBP). MonudunupoBanHas BHYTpEHHsSI cTaBKa
noxoxaHoctu nmpoekrta (MIRR).

THunoBbie OLIEHOYHBIE MaTEePHAILI 0 TeMe 4 «IIpocThie MoaeIu OEeHKH (GMHAHCOBBIX

HHCTPYMEHTOB: 00JIUTalluy NAKITUI)

BapuanTsl 3a1aHuii KOHTPOJILHOM padoThI Nel

1. Tpu 20%-Hble OOMUTaIMK CO cpokamu Jo moramenus 1, 2 u 3 roma, crosat mo 105% ot
HOMUHaNA. byner nu kpuBas JOXOMHOCTH JUTs OECKYNMOHHBIX OONHUraluii ¢ TeMH K€ CpPOKaMH 0
HoramieHust yobiBaromei?

2. [Ipennonoxum, yro Bam goar cocTaBisier 1000 OeCKyNmOHHBIX OOMUTanuii ¢ HOMHUHATIBHOMN
croumocTbio 100 momnapoB u ¢ mropanmeit 2. Tekymias 6e3prcKoBasi MPOLIEHTHAS CTaBKa COCTaBIISIET
25% 3a mepwona. Bamm akTHBBI MOTYT OBITH CHOPMHUPOBAHBI M3 OECKYIMOHHBIX OOJHMIalil C
HOMUHAITBHOU cTouMocThio 100 mommapoB u ¢ qroparmeit 1 u 4. CkoiabKo OSCKYTIOHHBIX OOHTAITHIA C
mopanyeit 1 1 4 BaM HY)XHO KyIUTh WM TPOJIaTh, YTOOBI YPaBHATH TIOPAIMH U CTOMMOCTH JOJra U
akTuBa?

3. Llena npuoGpetenus akuuu pasHa 100, n1uBHaeHN 3a mepBbIi roj Buaaenus — 10, 3a BTopoii —
12, 3a Tpetuii — 14. Ilocne momyueHust TpeTbero MMBHIEHIA akuus mpojaaHa 3a 150. OmpenenuTsb

JOXOOHOCTB OI€palnm.
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Bonpocs! k kosu1okBuymy Nel

1. Monenu nenoobpazoBanusi oosnuranuit. CTpykTypa TPOLEHTHBIX CTaBOK, JTOXOJHOCTh K
MOTAIICHNIO0, KYMOHHAs JOXOJIHOCTh. Tekymias JOXOJHOCTh M JIOXOJHOCTh Ha OCHOBE JIHCKOHTA.
Pa3znuunst Mexxy CTaBKOM MPOIEHTA U JOXOTHOCTHIO.

2. ropaius U BBITYKIIOCTb.

3. LleHooOpa3zoBaHNe KOHBEPTHPYEMBIX OOJIUTALIUH.

4. Monenu OLEHKHM CTOMMOCTH aKUUK (IMCKOHTHpPOBAHHE IOTOKA TUBUICHIIOB, MOJEIb
I'opnona). JIoX0MHOCTh aKITHid.

TunoBble oeHOYHBbIE MaTepUAaJIbl 10 TeMe S «IlopTrdenbHas Teopus»

BapuanTsl 3a1aHnii KOHTPOJILHOM padoThl Nel

1. Ilpeanmonokum, YTO Il JABYX KoMmMmaHud — A uw B — QuHAHCOBBIA aHaTUTHK
MPOTHO3UPYET Ha TEKYIIUH TOJ CIEAYIOIIMe BO3MOXKHBIE COCTOSIHUSA: IECCUMHUCTHYECKOE C
BepossTHOCThIO 30%, Haubosee BeposATHOE C BepoSTHOCTBIO 50%, ONTHUMUCTHUECKOE C
BepoATHOCTBIO 20%. CaenaH Takke U MPOTHO3 JOXOJHOCTU aKUUP 3TUX KOMIIAHUN 7Sl KaXJI0TO
13 BO3MOXHBIX coctosiauit: (-0.15, 0.12, 0.21) qs A u (-0.05, 0.06, 0.15) ana B. KakoBsl cpegaue
JIOXOJTHOCTHU M PUCKHU JIJIsl akiuid A u B?

2. OxunaeMas 1OXOAHOCTh M pUcK aktuBa A passbl 0.2 m 0.3, aktuBa B — 0.4 u 0.5,
KOppeJsiusl JOXOqHOCTel akTuBoB paBHa (.2. Halit mopTdens MUHIMALHOTO PHCKA, €T0 PUCK U
JIOXOJTHOCTb.

3. Jloxoapl OT MHBECTHUIIMOHHOTO TMPOEKTa COCTaBAT uepe3 roj B cpeanem 100000. Bo
CKOJIbLKO MOXXHO €ro OIICHHTh, €CIIM PBIHOYHAS JOXOMHOCTh cocrtaBiseT 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck pbrHouHOTO MopTdens - 80%, a KoBapHaIUIO JOXOJA0B OT aHAJTOTHYHBIX
MPOEKTOB C PHIHOYHOM JOXOJHOCTBHIO IKCIEPTHI OLIEHUBAIOT Ha ypoBHe 1024007

Bonpocs! k kosu1okBuymy Ne2

1. IlpuHsiTHE pelICHUN B YCIOBUSIX HEONPEIEICHHOCTH./JOXOMHOCTh M PHUCK aKTHBA.
[IpenmodreHust 0OCTOPOKHBIX HHBECTOPOB, BBIOOP AP (EKTUBHBIX aKTUBOB.

2. JloxomHOCTh M pUCK MOPTQENs M3 JBYX PHCKOBBIX aKTHBOB. J(MBepcuduKamms pucka.
MHoxecTBO 3(pPeKTUBHBIX TTOpThEeH.

3. Iloptdens U3 n PUCKOBBIX aKTHBOB. 3anada MapkoBuna. Bun 3QQexkTuBHON TpaHUIIBI
MHOXecTBa noptdeneir. CTpykrypa >3dexTuBHbIX nopTdeneir. Bbibop mHBECTOpa HA MHOMKECTBE
addextuBHBIX moOpTdeneii. OO00mEHHe HAa Cciaydaid HEOTPUIIATETLHOCTH JIOJEH AaKTUBOB B
noptderre.

4. JlobaBnenue 6e3puckoBoro aktupa. Jlunus pacnpenenenus kanutana (CAL).MHoxecTBO
s PeKTHBHBIX TOpTdeneit: TuHus «phIHOK — Kanutamy (CML). Beibop naBecropa Ha CML.

TunoBblie oneHOYHbIE MaTepuaJbl 0 TeMe 6 KCAPM u ee Mmoaudukanmm»
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BapuanTsl 3a1aHN KOHTPOIBHOM padoThl Ne2

1. CranmapTHOE OTKJIOHEHHE JOXOIHOCTH HEKOTOPOro 3(PQGEKTUBHOTO MOPTQEnsl paBHO
18%. CraBka MO Ka3HAYECHCKUM BeKcelssM - 7%, phIHOYHAs IeHa pucka - 8%, cTaHIapTHOE
OTKJIOHEHHE PIHOYHOTO TopTdens - 21%. Uemy paBHa OeTa HHBECTULIUN?

2. JloxomHocth pbiHOYHOTO TopTdens paBHa 20% romoBbIxX, Oe3pucKoBas cTaBKa paBHa 8%
rofoBeixX. bera akiuu paBHo 1.3, mocnenHuil BRIIUIAYEHHBIN TUBUACH ObUT paBeH S5, MPOTHO3 TeMIia
npupocTa auBuaeHIa — 4%. Haittu 1ieny akimm.

3. OxkugaeMble JOXOHOCTH akIMid A U B COOTBETCTBYIOT paBHOBECHBIM U paBHBI 24% u 18%,
COOTBETCTBEHHO, KO3(h(UIMEHT YyBCTBUTEILHOCTH K PHIHOYHOMY MHJIEKCY /Uit A paBen 1.2, ams B —
0.4. Bo3mokeH M apOUTpak MO OTHOMmICHHIO K akmuu C ¢ OXHIaeMoW JOXOMHOCThIO 22% U
YYBCTBUTEIBHOCTBIO K MHIEKCY (.87

Bonpocs! k kosu1okBUyMy Ne2

1. CBsA3p MeXy JOXOJHOCTHIO PHIHOYHOIO MHAEKCA U JTOXOJHOCTBHIO OTAEIBHOTO aKTHBA.
Koadduruent Ilapna. Teopema o pazneneHun.

2. Mogenb oueHKH A0ArocpodHbix akTUBOB (CAPM): OCHOBHBIE NpPEANOCHUIKH, (BBIBOJ
dbopmym).

3. Jlunus peiHKa neHHsix Oymar (SML).Koadgduument Oerta: pacuer, cBOMCTBA.
Koadduruent anvda. [pumenenue monenmu CAPM.

4. OnaounnekcHble Mojienu. Pacuer 6eThl o peanbHbM gaHHBIM. Kputuka CAPM.

5. OcnoBubie momudukanuun moaenu CAPM. Teopus apOuTpaxHOro IeHOOOpa30BaHUS
(APT).

TuIIOBbIE OLIEHOYHbIE MaTepuaJbl 10 TeMe 7 «IleHooOpa3oBaHue 1epUBATHBOBY»

BapuanTsl 3a1aHMii KOHTPOJILHON padoThI Ne2

1. Onpenenuts 1IeHy MyT-OMIMOHA ¢ TieHOW ucnoiaHeHus 100 1 cpokoM KOHTpakTa 5 MecsleB Ha
akuro ¢ Texyuied neHoit 100, ecim KOJUI-ONIMOH € TEM K€ CPOKOM U IICHOW HCIIOJIHEHUSI CTOMT 5.
bespuckosas craBka 10% romoBbIX, JUBUIECHIBI 10 aKIIMU HE BHIIIAYMBAIOTCSL.

2. N3o0pazute rpaduk npuObUM / YOBITKOB MPU UCHOJHEHUH ONMUMOHHOro noprdens (+C40, -
C60) (C — Call, P — Put, yncino — 11eHa UCIIOJTHEHHUS), €CITM OH OBbLT MproOpeTeH 3 Mecsia Hazaza 3a 9.80 B
KpeauT 1o 8% roJoBbIX.

3. Toprdens cocTouT W3 akiwd, KyIWIeHHOW 1o 1meHe 50, W ONIMOHA «IyT» ¢ IICHON
vcnoiHeHus 52 u npemueil 3. KakoBbl MaKCUMaIbHBIE IOTEPH MPU MaJICHUM LIEHbBI AKIMH?

Bonpocs! k kosu1okBuymy Ne2

1. LlenooGpazoBanue (prouepcos u GpopBapaoB. «IlyT-Koym» mapurer.

2. bunomuansHas MOACTb H€H006pa3OBaHI/I$I OIIIIMOHA «KOJII» HAa aKIIUH.
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3. Mogens neHooOpasoBanusi omnuuoHa bmka-1lloyn3a — pacmpenrne OWHOMHUAIBHON
MO/JIETN Ha HENIPEPBIBHOE BPEMSI.

4. OneHka «Kkoyjia» Ha akuuMu Oe3 JHUBHUJIEHAOB (MPUMEpP C UCKYCCTBEHHBIMHU JaHHBIMHU,
OpUMep C peaJbHbIMH JaHHBIMH, (opMuUpoBaHMe Xemx-mopTdensa. LleHooOpa3oBaHue
aMEPUKAHCKUX OMIIMOHOB «ITyT».

S.HapaMeprl YYBCTBUTCIIbHOCTU ACPUBATUBOB JJIA 3a4a4 XCIKUPOBAHUA

MeToauueckne MaTepHUuaJbl, IO3BOJIAKOIIHEC ONICHUBATD 3HAHUA U YMCHUA YUYAILIIUXCH

IIpoueaypa npoBeaeHHsl, KPUTEPUH U LIKAJIA OLEHMBAHUA KOJIOKBHYMA
KonnokBuym mpoBoAMTCS Ha MPAKTHUYECKUX 3aHATHUAX B opMe MHAMBUAYAIbHON Oecebl
IpEenoaBaTess ¢ KaXabIM 00ydaroIMMCs.
[IpenonaBaTens 3a1aeT HECKOIbKO (4-5) KpaTKUX BOIPOCOB, MO3BOJIIOLUIMX BBIICHUTH
CTENEHb OCBOCHUS MaTepHana 00ydJaromuMcs.

OTBET Ha KaXXIbIii BOMPOC OLIEHUBAETCS OTNIECIBHO.

KpI/ITepI/II/I IlomHoTa oTBeTa Ha BOIIPOC, 3HAaHHUC  TCPMUHOJIOTHUH, CIIOCOOHOCTE
OLICHUBAaHUA ApTYMCHTUPOBATH CBOH OTBCT, CIIOCOOHOCTH pacKpbiBaTb  MPUYIUHHO-
CJICACTBCHHBIC CBA3U MCIKAY ISKOHOMHYCCKUMU (baKTaMI/I, SABJICHUSIMH U
mponcccamMu;, CIIOCOOHOCTh JA€J1aTh BBIBObI.

lkana «OTIUYHO» - BOMPOC PACKPBHIT MOJHOCTHIO, TOYHO 0003HAUEHBI OCHOBHBIE
OUCHUBAHUA | 1opgTis 1 XapaKTepHCTHKH 110 TEME.
«Xopomo» - BONPOC PACKPBIT, OJHAKO HET IIOJHOTO ONUCaHWs BCEX
HEOOXOIUMBIX 3JIEMEHTOB.
«Y IOBJIETBOPUTENFHO» - BOMPOC PACKPBIT HE IOJIHO, MPUCYTCTBYIOT IpyObIe

OHH/I6KI/I, OOHAKO €CThb HCKOTOPOC NOHUMAHNE PACKPBIBACMBIX TOHSITHH.

«HeynoBneTBOpUTENbHO» - OTBET Ha BOMPOC OTCYTCTBYET WJIM B II€JIOM HE
BEpEH.
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ITo uToram OoTBETOB Ha KaXKIbIi BOIIPOC BBICTABJISICTCSA O6IJ.IPII>1 Oar 3a KOJUIOKBHUYM.

IIpoueaypa npoBeaeHusi, KpUTEPUH U LKA OLEHMBAHUA KOJIOKBHYMA
[lpn mnpoBeaeHWUH KOHTPOJBHOW pabOTHl OOyYarOUIMMCSl TPEAIaraeTcsi BBIIOIHUTD
HECKOJIBKO MPAKTUYECKHX 3a/1aHuil (4-5) B COOTBETCTBUH € POHICHHBIMH TEMaMH.
Bpewms Hanmcanust KOHTPOJIBLHOU paboThl cocTaBiisieT 90 MUH. (TI0 YKETaHHI0 00yYaroIerocs

OTBET MOXKET OBITH JIOCPOUYHBIM).

Kpurepun Kaxmoe 3amaHue KOHTPOJBHONH pPabOTHI OIEHUBAETCS ONPEACICHHBIM
OLCHHUBAHUA KOJIMYECTBOM GaHHOB (B COOTBETCTBUHU C OTallaMH BBIIIOJTHCHUA SaI[aHI/ISI).
OneHuBaeTCs: X0/ PeIIeHus 3aa4i, HATMYUE OUTHOOK B pacueTax, HaTHIue
BEPHOTO OTBETA.

bannpl, momydeHHBIE CTYICHTOM 3a pEIIEHHWE KaXJIOro 3aJaHus,
cymmupyroTcs. Ob1iee KOIMYecTBO BO3MOXKHBIX OayIOB 32 KOHTPOJIBHYIO
paboty npuaumaroTcs 3a 100%.

lkana «OTInn4HO»:
OLICHHUBAHUS - 86%-100% mpaBUIIbHBIX OTBETOB U PELICHU.
«Xopomio»:

- 71%-84% npaBUIbHBIX OTBETOB U PEILICHUH.
«Y IOBJIETBOPUTEIILHON:

- 51%-70% npaBUIbHBIX OTBETOB U PEILICHUH.
«HeynoBneTBopuTenbHON:

- meHee 50% mpaBWIIbHBIX OTBETOB U PELICHU.
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4.2. lIlpome:kyTOUHAS aTTECTALMSA

4.2.1. IlepeyeHb KOMIETEHIMI C yKa3aHUeM 3TAnoB uUX GopMHPOBAHHUS B Ipouecce

OCBOCHHUSA

oOpa3oBaTeJIbHOM

NMporpamMmbl.

IToxa3zaTenn

KOMIIETEHIUI ¢ y4eTOM 3Tana ux (pOpMHPOBAHUHA

Ounasn ¢hopma odyuenusn

U KPHUTEPUH OLEHHBAHUS

Kon
Kon HaumenoBanue Tamna HaumeHoBaHMe 3Tana 0CBOCHUS
KOMIIETeHIIUH KOMIIeTEHIIM U O0CBOEHMS KOMIIeTEeHIIUH
KOMIEeTEeHINH
CniocoOHOCTB CrnocoOHOCTh HCII0JIb30BaTh
WCIIOJIB30BAaTh  METOIBI WHCTPYMEHTHI (buHaHCOBOM
Ko OC 1I -3 (buHaHCOBOM Ko OC I - 3.1 MaTeMaTUKd B LEISAX OLICHKHU
MaTeMaTUKHU TUTSt -1 | (GMHAHCOBBIX HMHCTPYMEHTOB |
peueHuss  MpPUKIagHBIX MIPUHATUS MHBECTULIMOHHBIX
3a1a4 peleHuit
Jran Iloka3zarennb Kpurepuii oueHnBanus
O0CBOEHMUA OlleHUBAHUS
KOMIIeTEeHIIUHN
I[IKo OC II — 3.1 |Cnocoben mnpumMeHsTh Ha | [leMOHCTpUpyeT  HaBBIKM  BbIOOpa W
CrnocoGHOCTh MpaKTHKE 3HaHHUS B 00JACTH | HCTIONB30BAaHHUSI ~ METOAOB  (DMHAHCOBOM
HCIOJIb30BaTh ¢buHAaHCOBOM MaTeMaTHKU B | MaTeMaTUKU AJI peuieHus 3aaad B chepe
WHCTPYMEHTBI LEeJsX pacdera TMOTOKOB | 9KOHOMHKH, (GUHAHCOB u  Ou3Heca,
(uHaHCOBOM IaTexXeu, MIPUHSATHUS | UCTIOJB3YET paziuyHbIe MOJENN
MaTeMaTUKU B | MHBECTULIMOHHBIX  PEIICHUM | HAYMCIICHHs TMPOLIEHTOB, pacuera MOTOKOB
LeTsX OIICHKH | HA  OCHOBEe MOPT(ENbHOH | IIIaTeKEH, OIICHKU (hMHAHCOBBIX
(hMHAHCOBBIX TEOpHH, OTPEJIEIATh | HHCTPYMEHTOB.
WHCTPYMEHTOB | | CTOUMOCTD (UHAHCOBBIX
TIPUHSTHS WHCTPYMEHTOB (B TOM YHCIIE,
WHBECTHIIMOHHBIX | TPOU3BOIHBIX )
peleHuit
3aounan popma odyuenusn
Kon
Koz Haumenopanne HanMeHOBaHME 3Tama OCBOEHUS
KOMIIETEHI[H KOMITETEHI[UH JTatia OCBOCHIN | xomneTeHumm
KOMITETCHIINH
CnocoGHOCTh CnocoGHOCTh HCIOJIb30BAaTh
WCIIOJIb30BaTh  METO/bI WHCTPYMEHTHI (buHaHCOBOM
Ko OC II - 3 (dbuHaHCOBOM Ko OC I[ 3. | MATEMaTHKH B /X  OLCHKM
MaTeMaTUKU JUTSt (OMHAHCOBBIX HHCTPYMEHTOB U
pelieHus  MPUKIAIHBIX MIPUHATHUS MHBECTUIIMOHHBIX
3a1a4 penieHui
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Jran Iloka3zarenn Kpurepuii ouennBanus
OCBOCHMA OlleHHBaHMS
KOMIIeTeHIIUH
[IKoOCII —3.1 |Cnocoben mnpumeHaTh Ha | JleMOHCTpUpyeT  HaBbIKM  BbIOOpa H
C 5 MpPaKTHKE 3HaHHUS B 00JacTH | UCTIONB30BaHUSI ~ METOA0B  (DMHAHCOBOM
nocoOHOCTh .
(GbuHAHCOBOM MaTeMaTHKH B | MaTeMaTHKM Ui pelleHus 3ajxad B chepe
UCMOJIb30BaTh
LEeJsAX pacuera IOTOKOB | 5)KOHOMHMKM,  (UHAHCOB U  Ou3Heca,
WHCTPYMEHTHI .
. IUIaTeXeEH, HNPUHATHS | HCTIONIB3YET pas3u4HbIe MOJIeNn
(uHaHCOBOM .
MHBECTUIIMOHHBIX  PELICHUH | HAUUCIIEHUS! MPOILIEHTOB, pacueTa MOTOKOB
MaTeMaTHKHU B . .
Ha OCHOBe HOPT(EIbHOH | IuaTexei, OLIEHKHU (UHAHCOBBIX
LEJISIX OLIEHKH
TEOPHH, OTIPEIeNIATh | HHCTPYMEHTOB.
(UHAHCOBBIX
CTOUMOCTb (UHAHCOBBIX
WHCTPYMEHTOB U
MHCTPYMEHTOB (B TOM YHCIIE,
TIPUHSTHS
IIPOU3BOIHBIX )
MHBECTULMOHHBIX
peleHui
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4.2.2. ®opma u cpeacTBa (MeTOAbI) NPOBEACHHUS IPOMEKYTOYHON aTTeCTALlUH

dopMoii MPOMEKYTOYHOTO KOHTPOJIS TIOCHIE W3YUYEHUsS AUCIUIUIMHBI SBISETCS 3a4eT C
OIICHKOH B MMMCbMEHHOM (hopme.

OTBETCTBEHHBIM 3TAIllOM Y4eOHOTO TMpOoIlecca SBISETCS cllada MPOMEXYTOUHasl aTTeCTaIusl.
beccropHbIM (haKTOPOM YCIIEITHOTO 3aBEPIICHUS OYEPETHOTO CEMECTpa SIBISICTCS KPOMOTIUBAS,
cucreMaTtuyeckasi paboTa CTyJeHTa B TEUEHHE BCEro ceMecTpa. B 3ToM ciyuyae MOATOTOBKAa K
MPOMEXKYTOUHOM aTrecTaiuu OyJeT SBISATbCS KOHIIEHTPUPOBAHHOW cHCTEMaTH3aluell Bcex
MOJIYYEHHBIX 3HAHUM MO JaHHOUW TUCLUILIMHE.

B Hauane cemecTpa peKOMEHJIyeTCsl IO BCEM M3Yy4aeMbIM IMpEeAMETaM MOJYyUYUTh BOMPOCHI K
MIPOMEKYTOUYHON aTTECTAIMH, a TAaK)Ke MCIOJIb30BaTh B MpoIlecce OOYyYECHHsI MPOTpaMMy, IPyTHe
METOJIMYECKHE MaTepHalibl, pa3paboTaHHbIE 10 JAHHOM JUCIUILINHE.

[Ipu noaroToBKe K MPOMEKYTOYHOU aTTECTALIMM KOHCTPYKTUBHBIM SBIISIETCS] KOJUIEKTUBHOE
00CyXIeHUE BBIHOCHUMBIX Ha SK3aMEH BOINPOCOB C COKYPCHHUKaMH, UYTO TO3BOJISIET IOBBICUTH
CTETNIEHb CUCTEMATH3AIMHU U YTITyOJICHUS 3HAHUM.

[lepen nociegHUM CEMHHApOM IO NPEIMETY CJeAyeT COCTaBUTh CIHCOK BOMPOCOB,
TpeOyIOMMX JOMOJHUTEIBHOTO PAa3bsCHEHUs IMperojaBaTelieM Ha KOHCYJNbTAllMU  Tepen
IIPOMEKYTOYHOM aTTECTallUEH.

4.2.3. TunosBbie OLICHOYHBIE CPECTBA

Cnucoxk BONPOCOB sl MOATOTOBKH K 32a4€Ty ¢ OLEHKOM

. Hauncnenue npoueHToB Mo NpOCTHIM CTaBKaM.
. Onpenenenue nepuoja HAYUCICHUS MPOCTHIX MPOLIEHTOB.
. JleKkypCUBHBII METOT HAYUCIICHHS TIPOCTHIX MPOIICHTOB.

. AHTHCHUTIAaTUBHBII MCTOJ HAYUCIICHUA IIPOCTHIX ITPOLICHTOB.

1
2
3
4
5. Hauncnenue npoueHToB Mo MpOCTOM IEPEMEHHOM CTaBKe.
6. JloxoHOCTh (PMHAHCOBOM OTEPAIH B BUJIE TPOCTOM CTABKH.
7. HauncieHnue NpoueHTOB MO CIOKHBIM CTaBKaM.

8. JIeKkypCHBHBIM METOJ HAUUCIICHUS CJIOKHBIX IPOLIEHTOB.

9. AHTUCHUIIATUBHBIM METO] HAUUCIICHUSI CJIOKHBIX TPOLIEHTOB.
10. HauucneHnue mpoLeHTOB 0 CJI0KHOM NepeMEHHON CTaBKe.
11. 'ogoBast HOMHHaIbHASA MPOILIEHTHAS CTABKA.

12. Haunciienue mpoIeHTOB MO HEMPEPHIBHOM CTaBKeE.

13. JloxogHOCTh (PMHAHCOBOH OIEpaluy B BUJIE CIIOKHOM CTaBKH.

14. [lpuHiMn pUHAHCOBOM SKBUBAJICHTHOCTH.

15. Ilpouenypa nuckontupoBanus (PV) u napamenus (FV).
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16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.

OKBHUBAJICHTHBIE IIJIATEKU U CEPUU TIATEKEH.

YpaBHEHNE SKBUBAJIEHTHOCTH.

KonBepcns mmarexei.

Buasl koHBEpCHil TIIaTEKEH.

3aMeHa OJIHOTO IuIaTeXa IPYrUM ILIATEXKOM.

KoHnconuaanus notoka niarexei.

3ameHa JaHHOTO MOTOKA IJIATEXKEN IPYTUM IMOTOKOM IUIATEKEH.
Paccpouka muiarexa.

OKBUBAJIEHTHOCTD IIJIATEKEN NIPU IPUMEHEHNUHN IPOCTON CTaBKH.
AHHYWTETHI.

OrnpeneneHne aHHyUTETA.

Knaccugukaius aHHyuTeTOB.

OCHOBHBIE MOJIEJIN AHHYUTETOB.

Uucras npuBeaeHHas crouMmocts npoekrta (NPV), ee pacuer.

Buytpennss Hopma goxogHoctu npoekra (IRR), mpocroii cpok okynaemoctu npoekra (PBP),

y4eTHast HopMa okynaeMocTH npoekta (ARR), uaaexc nmpudsiisHOCTH poekTa (PI).
[IpenmyiiectBa u Henocrarku nokasarenei NPV, IRR, PBP u PIL.

CBsi3u MKy YKa3aHHBIMH I1OKa3aTeIsIMU.

Mopaudukanuu mokazaresiei 1 yCTpaHSHHs HETOCTATKOB.

TounbIl cpok okymaemoctu npoekra (PPBP).

JIMCKOHTHPOBAaHHBIN CpOK okynaemocTu npoekta (DPBP).

TouHBIN TUCKOHTHPOBAHHBIN CPOK OKynaeMocTH npoekra (PDPBP).

OKCTpeHHBIN nepuo okynaemoctu npoekra (BOPBP).

MoaudurmpoBaHHasi BHYTPEHHSS CTaBKa 10XoaHOCTH npoekta (MIRR).

Monenu ieHoo0pa3oBaHus OOTUTALIUN.

CTpyKTypa NpPOLEHTHBIX CTABOK, JOXOJIHOCTb K IOTallIEHUI0, KyIIOHHAs! JOXOJHOCTb.
Tekymias JOXOAHOCTh U JOXOAHOCTh Ha OCHOBE JAMCKOHTA.

Paznuunsa Mex1y cCTaBKOM MPOLIEHTa U JOXOAHOCTHIO.

Jropaniys 1 BBITYKIOCTb.

[lenHo0Opa3oBaHNE KOHBEPTUPYEMBIX OOJIUTALINM.

Mopenu o1leHKH CTOMMOCTH aKIUK (JUCKOHTUPOBAHUE TIOTOKA TUBHUICHIOB, MOIeNb ['opoHa).

JIOXOMHOCTh aKIH.
[IpuHsTHE pElIEHNI B YCIIOBUSAX HEONIPEACIEHHOCTH.
KoBapuanust 10X0qHOCTEN JBYX aKTHUBOB.

Koppensiuns 1oxoqHoCTEN TBYX aKTUBOB.



50.
51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63.

64.
65.
66.
67.
68.
69.
70.
71.
72.
73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
83.

[TopTdens U3 1ByX pUCKOBBIX AKTHBOB.

JloXOaHOCTP 1 Aucnepcust mopTgens u3 ABYX PUCKOBBIX aKTHBOB.

JlommycTuMoe MHOKECTBO MOPTQENei sl TBYX PUCKOBBIX aKTHBOB.
DddexkTuBHBIN MTOPTHETH.

MHoxecTBO 3¢ (HheKTUBHBIX MOpTQenei.

CBoiicTBa 2 PEeKTUBHOTO MHOKECTBA.

O06001mIeHne Ha CiTydail n aKTHBOB.

OntumanbHeli pucKOBBINA nopTdens (Monens [.MapkoBuna).
[TonHbIi opTdens.

JInnus pacnpenenenus kanurana (CAL).

PeraounbIi IOpThETS.

Jlunus peiaka kanurana (CML).

JuBepcuduxanus pucka.

D¢ dexTnBHOE MHOXKECTBO M KOMOMHAIMS OE3PUCKOBOTO aKTUBA M PHCKOBOTO MOPTQEs
(mognenp J1.Tobuna).

KopoTkue mpoaaxu 1 BO3MOXKHOCTb 3aMMCTBOBAHUS.

N3meHeHne >3 GeKTUBHOTO MHOXKECTBA BCIIEICTBUE ITHX (haKTOPOB.
[Touck mapamMeTpoB yIiIoBOTO (KacaTeIbHOT0) MOPTQEs.

[Tonck onTUMaTEHOTO WHBECTUITMOHHOTO TOPTQETS TSt HHBECTOPA.
CB3b MEX/ly JOXOJHOCTBIO PHIHOYHOTI'O UHJIEKCA M JOXOJHOCTBIO OT/IEIBHOIO aKTUBA.
Koadduuuent lapmna.

Teopema o pazaeneHun.

Mopaenb oneHkn 10arocpodHbix akTuBoB (CAPM): ocHOBHBIE TPEANOCHUIKH, (BEIBOA (GOpPMYII).
Koaddumuent 6era: pacuet, cBOMCTBA.

[Tpumenenne CAPM B noptdensHol TeOpUn.

JIunus peiHka neHHbIx 6ymar (SML).

KoaddummenT anbda.

[Tpumenenue monenu CAPM.

O/HOMHJIEKCHBIE MOJEIH.

Pacuet OeTbl O peabHBIM JaHHBIM.

Kputnka CAPM.

OcnHoBHble Mmoudukanuu Mmoaemun CAPM.

IlenooOpa3oBanue (prouepcoB u HopBapIOB.

«IIyT-KOmDy mapurer.

bunomMmanbHas MoIenb HeHOO6p330BaHI/I$I OIIIIMOHA «KOJIJI»» HAa aKIIUH.
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84. Mozens nieHooOpa3zoBanus onunona biska-1lloymn3a — pacmmpenne OMHOMUAIBHOM MOJIENN Ha

HENPEPBIBHOE BPEMS).

85. OneHka «KoJjIa» Ha akuu 0e3 TUBUICHIOB (IIpUMEpP C UCKYCCTBEHHBIMU JAaHHBIMH, IPUMEp C

peallbHBIMH TaHHBIMU, (POPMUPOBAHUE XEIK-TIOPThEns).

86. LleHooOpa3oBaHNE aMEPUKAHCKUX OMIIMOHOB «ITyT».

IIpuMepHbIe BApHAHTHI OMJIETOB:

Buier Nel
mo qucuumianae «@uHaAHCOBAsA MATEMATHKA»
1. JleKkypCUBHBIIM METOI HAUUCIICHHSI MPOCTHIX MPOLIEHTOB.

2. CBs3b MEXAY JOXOAHOCTBIO PHIHOYHOI'O UHJIEKCA U IOXOJHOCTBIO OT/AEBHOTIO aKTHBA.

3. KakoBa JOXOJTHOCTh OT HHBECTUPOBAHUS B OECKYTIOHHBIC S-JIETHUE OOJIMTAIIMA ¢ HOMHHAJIOM
1000, ecnu o poaarotes no mneHe 841.97.

4. TpeamonoxuM, yro Bam joir coctaBisgeT 1000 OecKymOHHBIX OOMMranuii ¢ HOMHHAIBHOM
croumocteio 100 nommapoB u ¢ moparmen 2. Tekymas Oe3puckoBasi IMPOLIEHTHAs CTaBKa
cocraBisier 25% 3a mepwon. Bamm akTUBEI MOTYT OBITH COPMHPOBAHBI M3 OECKYNOHHBIX
obnuranmii ¢ HOMUHAIBHOM cTrouMocThio 100 momumapoB m ¢ mroparmeir 1 u 4. Ckoibko
OeCKyMOHHBIX oOnuraimii ¢ aropauueid 1 u 4 BaM Hy)KHO KyNUTh WM MPOJAATh, YTOOBI YPaBHSITH

JIFOpALIMU U CTOMMOCTH JI0JITa U aKTUBA?

Bujaer Ne2
o JucHuImInue «OMHAHCOBA MATEMATHKA»
1. Hauncnenue npoLeHTOB M0 NPOCTOM NEePEeMEHHON CTaBKeE.

2. Mogenp oueHku nponrocpouHslx akTUBOB (CAPM): OCHOBHBIE NpPEANOCHUIKH, (BBIBOJ
dbopmym).

3. Bamu ipy3bs peliviiv KynuTh JIOAKY, koTopas ctout S000 gomnapoB. CKONIBKO OHU JTOJHKHBI
paBHBIMM CyMMaMH BHOCHUTb €KEroJHO Ha 1eno3uT nox 10% romoBbIX, HaYMHAS C HACTOSLIETO
MOMEHTAa, YTOObI K KOHILY TPETHEr0 I'0JJa OHU CMOTJIA OCYIIECTBUTH CBOIO MEUTY?

4. IIpeanonoxum, 4yTo A ABYX KOMHaHui — A u B — puHaHCOBBIN aHATUTHUK MPOTHO3UPYET
Ha TEKYIIMHA TOJ CIEIyIOIIMe BO3MOXKHBIE COCTOSHHS: MECCUMHUCTHUYECKOE C BEPOSTHOCTBHIO
30%, Haunbosiee BepOATHOE C BEPOSITHOCTHIO 50%, ONTUMHUCTHYECKOE C BeposTHOCTHIO 20%.
CnenaH Takke U MPOTHO3 JOXOJHOCTH aKIUI ATHX KOMIIAHUH JUIsl KaXJ0ro U3 BO3MOKHBIX
coctostamit: (-0.15, 0.12, 0.21) ana A u (-0.05, 0.06, 0.15) nns B. KakoBbel cpenHne 10X0HOCTH

Y PUCKH 11t akiumii A u B?
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[IIxana oneHuBaHudA

Kpurepuu oneHuBanus

Onenka

JleMoHCTpHpYeT CIOCOOHOCTH TPOBEACHHUS aHAN3a COCTOSHUS H
OLICHKU IIEPCIEKTUB PAa3BUTHUsI 3KOHOMHUYECKMX M COLMAIbHBIX
CHUCTEM B YCJIOBHSX B3aWMOCBSI3€d MEXIYy WX BHYTPEHHHUMH U
BHEUIHUMH  (DakTOpamu; CaMOCTOSITEIbBHO H3y4yaTh HAay4HYIO
JUTEPATYPY MO FKOHOMETPUUECKUM METOJIaM HUCCIEAOBaHMUS.

5 (OTIIUYHO)

IICMOHCTpI/IpyeT CIIOCOOHOCTD IMPOBCACHUS aHalIn3a COCTOAHHA U
OILICHKHU MEPCICKTUB PA3BUTHUA S9KOHOMHUYCCKUX U COUAIIbHBIX
CUCTEM B YCJIIOBHUAX B3aHMOCBSI3EH MCKAY UX BHYTPCHHUMHU U
BHCIIHUMH q)aKTOpaMI/I; CaMOCTOATCIIbHO U3Yy4YaTb HAYYHYIO
JIATCPATYPY IO SKOHOMETPUYCCKUM METOAaM HCCICIOBAHUS.

4 (xoporio)

JleMOHCTpHpYeT Ha HU3KOM YPOBHE IPOBEJCHUS aHATU3a
COCTOSIHUS M OLIEHKHU MEPCIIEKTUB Pa3BUTHS SKOHOMUYECKUX U
COLIMAJIBHBIX CUCTEM B YCJIOBHSAX B3aUMOCBSI3EH MEXIY MX
BHYTPEHHUMH M BHEITHUMH (PAaKTOpaMH; CAMOCTOSITEIHHO H3y4aTh
HaYYHYIO JINTepaTypy O SKOHOMETPUYECKHM MEeTOoJjaM
UCCJICIOBaHMUSI.

3 (YZIOBIETBOPHUTEIHHO)

He cnocobGen mpoBeneHHs aHanM3a COCTOSIHMS M OLICHKH
IIEPCHEKTUB Pa3BUTUS SKOHOMHUYECKHX U COLMAIBHBIX CHCTEM B
YCIOBUSIX B3aMMOCBS3€M MEXKIYy UX BHYTPEHHUMH M BHELIHUMU
(dakTopaMu; CaMOCTOATEIbHO M3y4yaThb HAYUYHYIO JIMTEpaTypy IO
SKOHOMETPUUYECKUM METOJAM MCCIIECIOBaHUS.

2 (Hey1OBJIETBOPUTEIIHHO)
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4.3. MeTonnueckne MaTepuaJibl

IIpouexypa npoBeneHusi 3a4eTa ¢ OLEHKOM

ATTECTallUOHHBIE HCIBITAHUSA MPOBOJATCS IIpENoAaBaTeNeM, BEAYLIMM JIEKIIMOHHBIE
3aHATHUA 110 JaHHON AUCLUIUIMHE.

[Ipu mnpoBemeHuu 3adera C OICHKOHM B THUChMEHHON (OpME B ayIUTOPUU MOXKET
OJIHOBPEMEHHO HaXOJUThCA dK3aMEHyeMas rPyIIa B IOJTHOM COCTaBE.

buner BeIOupaeT cam 3Kk3aMeHyeMblil B CIIy4aiiHOM MOpSKE.

DK3aMeHyeMble MOTYT IIOJIb30BaThCSl MPOrpaMMON y4eOHOW IUCIMIUIMHBI, a TaKXke ¢
pa3penieHus MpenoiaBareiis KaJlbKyJIATOpamMu.

[Tpu npoBeneHnH 3aueTa B MUCbMEHHOM (OpMe SK3aMEeHyeMbIM IpejiaraeTcs OTBETUTh Ha
JIBA TEOPETUYECKHX BOIPOCA U BBHIIOJHUTH JBa IPAKTUUECKUX 3aJaHusl B COOTBETCTBUU C
MPONJCHHBIMU TEMAMH.

Bpems nHanucaHus sSK3aMeHalUMOHHOW paboTel coctaBiger 90 MuH. (MO JKEJTaHUIO
HK3aMEHYEMOTr'0 OTBET MOXKET ObITh JOCPOUHBIM).

W3noxeHune Matepuasa BeJeTcs B JIMCTE€ OTBETA, KOTOPBIA 3aTeM (110 OKOHYAHUU 3aueTa)
CHAcTCs Ha IPOBEPKY DK3aMEHATOPY.

[IpoBepka paOOT BBIMOJHAETCS SK3aMEHATOPOM IIOCIE€ OKOHYAaHMS 3adeTa M OLEHKU
BBICTaBJISIFOTCS B COOTBETCTBUM C KPUTEPHUSIMU OLICHUBAHUSI.

B ciyuyae BO3HUKHOBEHHMS COMHEHHMH OTHOCHUTEJIBHO INIyOWHBI 3HAHMHA HK3aMEHYEeMOro
9K3aMEHATOp MOXKET IPUITIACUTh €r0 M 3a4aTh JOIOJHUTEIBHBIE U YTOYHSIOLIUME BOIPOCHI B
npeenax yueOHOro MaTepuraia, BHIHECEHHOIO Ha K3aMEH.

OueHka pe3yibTaTOB  MHUCBMEHHOTO  aTTECTAlMOHHOTO  HUCHBITAaHUS  OOBSABIAETCS

9K3aMCHYCMbIM B JICHb €I'0 IPOBCACHUA.

5. Meroauyeckue yKazaHus 1Js 00y4ar0UUXCH M0 OCBOEHHUIO TUCHHMIIUHbI
MeTtoauueckue yKazaHusi 10 BbINOJHEHUIO KOHTPOJIbHBIX PadoT:

Jannblit Bug paboThI IPOBEPSIET:

1) ycBoeHre 00y4aromuMICs MOTYYSHHBIX B X0/1€ 00Y4YEeHUsI YMEHHUI U HaBBIKOB,;

2) CHocoOHOCTh BBIOpPATh HWHCTPYMEHTAIBHBIC CPEICTBA Ui OOpabOTKM JaHHBIX B
COOTBETCTBUH C ITOCTAaBJICHHOM 3a7a4eii;

3) yMeHHe npoaHaIu3upoBaTh Pe3yIbTaThl PACIETOB U 00OCHOBAThH MOJYUYCHHbIE BHIBOIBI.

[lpumepno 3a 2-3 Hemenu [0 TPOBEIACHUS KOHTPOJIBHOW paboThl oOyyaromemycs
HEOOXOMMO TIONYYUTh Yy TIperofaBareiss INaOJIOH KOHTPOJIBHOW paboThl WM TNPUMEPHBIH
NepeveHb NMPaKTUUECKUX 3a/1aHui, BXOAALIMX B KOHTPOJIbHYIO padoTy, U MOCJE 3TOr0 NPUCTYIUTh

K IIOAT'OTOBKCE.
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[Tpu moAroToBKE K KOHTPOJIBHOM paboTe clieayerT:

1) TOBTOPHUTH TEOPETUUECKUI MaTEpPHaJ 10 TEMaM, BKIIFOUSHHBIM B KOHTPOJIBHYIO padoTy;

2) MPOCMOTPETh MaTEPHANIBI TPAKTUUCCKUX 3aHITHI U IOMAITHUX 33/ 1aHHH;

3) mompoOoBaTh pPEUIMTH 33JaHUS U3 MIa0JIOHAa KOHTPOJBHOW pabOThl WM NPUMEPHOIO
NIEPEYHs NPAKTUYECKUX 3aJaHNN;

4) 3aKkpenuTh TOJTY4YEHHbIE YMEHUS M HaBbIKM, pellas IOXOXKUE 3aJaHus U3
PEKOMEHI0BaHHBIX MpernoiaBareieM Y4eOHUKOB U y4eOHO-METOINUECKUX TTOCOOUH.

Ecnmu B mporecce MOArOTOBKM K KOHTPOJBHOM paboOTe BO3HUKIM 3aTPYIHEHUS WIH
TpeOyroTcsl Kakue-I1M00 YTOYHEHHS M PEKOMEHIAIMH, CIeAyeT OOpaTHTbCS 3a IMOMOIIBI0 K
IIPENOIaBaTEIo.

MeToanuyeckue yKa3aHus 0 MOATOTOBKE K KOJJIOKBUYMY:

KomnokBuym — »93T0 coOecenoBaHue IIpernojaBaTenss M ydallerocs IO 3apaHee
OIIpENEIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OCO0OeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJS, a METO.
yrayOsaeHusl, 3aKperyieHus] 3HaHWM ydamuxcs, Tak Kak B Xoje coOeceloBaHHUs IpernojaBaTelb
MUMEET BO3MOKHOCTb Pa3bsICHUTH BOIIPOCH], BOZHUKAIOIINE Y YYAIIETOCs B IPOLECCE TOATOTOBKH.

OTOT BHUJ JEATENLHOCTH Pa3BUBACT HAaBBIK OCYIIECTBIATH COOp, aHaIM3 U O0OpabOTKY
JTAHHBIX, HEOOXOJMMBIX JJIsl peIeHuUs TPO(ECCHOHANBHBIX 3a/1a4.

Ha camocTosiTenpHy10 MOATOTOBKY K KOJUIOKBUYMY O0YyYaroIieMycsi OTBOJUTCS 2-3 HEleu.

ITpu MOATrOTOBKE K KOJUIOKBUYMY CIIEAYET:

1) nmpocMOTpeTh KOHCHEKTHI JIEKUMH M TNPaKTHMYECKUX 3aHATHH M OTMETHTh B HHUX
HMMEIOIIMECS OTBETHI HA BOIIPOCH! KOJUIOKBUYMA.;

2) ecnM KOHCHEKThl COJAEpKAaT HE BCE OTBEThl WJIM 4YacThb BOIPOCOB BBIHECEHO
IpernoiaBaTeseM Ha CaMOCTOSTEIbHOE PACCMOTPEHHE, HEOOXOAUMO H3YUHUTh CO/IepKaHHe yueOHOMH
JUTEPaTyphl, PEKOMEHJOBAaHHOM! IIPETIOAABATEIIEM;

3) B ciay4yae BO3HHMKHOBEHHMS KaKuUX-THOO 3aTpyJHEHHH TMPH TIOATOTOBKE CJEIyeT
00paTUThCA 3a MTOMOIIBIO K ITPENoJaBaTelto.

CamMonoaroToBka K NpaKTHYeCKUM 3aHATHAM

[Tpy MOATrOTOBKE K MPAaKTUUYECKOMY 3aHATHIO 00y4JaronieMycsi He0OX0I1MO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOIIEH TEMOU MPOrpaMMBbl IUCLUIUIMHBI;

2) OCMBICIMTD KPYT U3y4aeMbIX BOIPOCOB U JIOTHKY UX PaCCMOTPEHHUS;

3) TiaTenbHO U3YUYMTh JIEKIIMOHHBIN MaTepuait;

4) n3y4uTh PEKOMEHAOBAHHYIO JIUTEPATYPY MO JaHHOU TEMe;

5) 03HAKOMMTBHCA € BOIPOCAMH OYEPEAHOI0 IPAKTUYECKOTO 3aHATHSI.
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BaxHbIM acHeKTOM CaMOCTOSITENIbHOM TIOATOTOBKM CTYAEHTOB sBJsieTcss paboTa ¢
OubMoTeYHbIM (POHIOM.

Ota paboTa npeanoigaraeT pa3IudyHble BAPHAHTHI MOBBIIIEHUS TPOPECCHOHATBHOIO YPOBHS
CTY/ICHTOB B TOM YHCJIE:

a) MOJlyYeHHe KHUT B HAYYHOM a0OHEMEHTE;

0) u3y4eHue KHUT, )KypHAJIOB, Ta3€T B YUTAJILHOM 3aJI€;

B) BO3MO>KHOCTb IIOMCKa HEOOXOJMMOI0 MaTepraa MocpeICTBOM HIEKTPOHHOIO KaTajora;

I) THOJy4YeHHE HEOOXOJMMBIX CBEIEHUH 00 HCTOYHMKAaX MHGOPMAIMU y COTPYIHHMKOB

OUOIUOTEKH.
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6. YueOHas 1uTepaTypa u pecypcbl HH(POPMAIMOHHO-TEJIEKOMMYHMKAIIMOHHOM CeTH
"UnTepHeT", BK/IIOYas NepeyeHb y4eOHO-MeTOAUYECKOr0 o0ecnieyeHus 11

CaMOCTOSITEJIbHOM PadoThl 00Yy4alOUIUXCA M0 JUCHUILIHHE

6.1. OcHoBHas JuTEpaTypa.
1. Kommuoma, E.JI. ®wunaHcoBas MaremaTHKa: Y4YeOHHMK W TPAKTHKYM JUIsI BY30B /
E. JI. KomHoBa. — Mockaa : U3narensctBo FOpaiit, 2020. — 413 ¢. — (Bricmiee o6pa3oBanue). —
ISBN 978-5-534-00620-9. — Tekct : osnektponsbii // 3BC IOpaiir [caiit]. — URL:
https://urait.ru/bcode/450365

2. bpeiinun Puuapa, Maiiepc Ctroapt [lpuniunsl kopropatuBHbix ¢uHaHcoB / Ilep. ¢ anri. H.
BapsimankoBoi. — M.: 3A0 «Onumn—busznecy, 2008. — 1008 c: ui.

3. Ixon K. Xami. Onuuonsl, Gpprouepchbl U Jpyrue Mpou3BoiHbIe (PMHAHCOBBIC HHCTPYMEHTHI, §-€
n3nanue. — M3narensckuit oM Bunssamc, 2018. — 1072 c.

4. I'ananos, B. A. IIpou3BoaHble pUHAHCOBbIE HHCTPYMEHTHI: yueOHUK / B.A. ['ananoB. — 2-e usf,
nepepad. u gom.— MockBa: UHOPA-M, 2019. — 221 c. — (Bsicmiee obOpa3oBanue: baka-
naBpuat). — www.dx.doi.org/10.12737/21804. - ISBN 978-5-16-105154-2. - TekcT: 3JIeKTpOH-

HbIit. - URL: https://new-znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1012374

6.2. JlonoJiHMTEIbHASA JIMTEPATypa.

1. bep3on H.W., bysHoBa E.A., KoxkxeBaukoB M.A., Yanenko A.B. ®oHIOBBIN phIHOK: Y4eOHOE
nmocoOue JIsl BBICHINX yU4eOHBIX 3aBEACHUI SKOHOMHUYECKOTO Tipoduist. — M.: Buta-IIpecc, 1998. -
400 c.: nn.

2. PeiHOK TIeHHBIX Oymar : yueOHuk ans By3oB/ H. U. bep3zon [u ap.] ; mox obmel pemakuueit
H. W. bepzona. — 5-¢ wu3a., mepepad. u mon. — Mocksa : M3marensctBo [Opaiir, 2020. —
514 ¢. — (Bsicmiee obpazoBanue). — ISBN 978-5-534-11196-5. — Tekct : snextponHsiid // bC
FOpaiir [caiiT]. — URL: https://urait.ru/bcode/449663

3. lapm, Y. ®. UaBecturuu: yueOHuUK : niep. ¢ auri. / Y.®. llapm, I'.JI. Anexcannep, [.B. boaiinn.
— MockBa: TH®PA-M, 2020. — XII, 1028 c. — (YHuBepcuteTckuii yueOHuk: bakamaBpuar). -
ISBN 978-5-16-104754-5. - Tekct: anektponHsbIil. - URL:
https://new.znanium.com/catalog/product/1080428

4. I'mrman JI. JIx, Jxonk M.JI. OcHOBBI mHBECTHUpOBaHUs. nep ¢ aHri. . M.: Jleno, 1997. - 1008 c.
5. Tlpuanuner waBectunnii / 3Bu bomm, Anexc Keiin, Anman J[kx. Mapkyc; [mox pen.B.A.

KpaBuenko; nep. ¢ anri. 3.B. Konnykosoii u ap.]. - 4-e u3g. — M.: Bunesmc, 2018. - 984 c.
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6.3. YueOHO-MeTOANYEeCKOE 0O0ecTeYeHHe CAMOCTONAATEIbHON padoThI.

He npenycmorpeHo.

6.4. HopmaTuBHBIE IPaBOBbIE JOKYMEHTDI.

He mpenycMotpeHo.

6.5. UuTepHeT-pecypcehl.

1. www.cbr.ru — [lenTpanbnbiii 6ank Poccun

2. minfin.ru — MunucrepctBo punancoB Poccuun

3. www.gks.ru — 'ockomcrat Poccun

4. www.rbc.ru — Mndopmanmonnoe areHtctBo «Pocousneckoncantunr» (Poccus)

5. www.worldbank.org — Bcemupnslit 6aHk

6. www.imf.org — Mex1yHapOoaHbII BaTIOTHBIN (GoHI

7. https://www.hse.ru/info — T'ocynapcTBeHHBIN yHUBEpCUTET — BBICHIas IIKOJIa SKOHOMHUKH
(Poccus)

8. www.beafnd.org - Bropo s3xoHOMHUeckoro aHanmm3a (Poccust)

9. http://www libertarium.ru/library - bubanoreka MaTepuaoB 0 3KOHOMUYECKOIH TeMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HApOTHOXO3SICTBEHHOTO TIPOTHO3UPOBAHUS

6.6. Unble HCTOYHMKH.

1. Mumikua @. C. DxoHOMHYECKast TEOpHsl JCHET, OAaHKOBCKOTO Jiea U (PMHAHCOBBIX PHIHKOB, 7-€
uznanue: Ilep. ¢ anri. - M.: OO0 "U. /1. Bunsamc", 2006. - 880 c: w1

2. Terom3 P., bpanmu 3., Teton3 T. ®oumoBeIil peiHOK: yueOHUK / Trrtomns P., bpammu 3., Teronz T.,
niep. ¢ aari. A.M. Bonkosa, A.B. lllenpuna. — M.: Uadpa-M, 1999. — 648 c.

3. ®@abomm @. Yopasnenue uaBectuiiusamu: [lep. ¢ anrn.- M.: Udpa-M, 2000. — 960 c.

4. Py6uoB b.b. MupoBble peIHKM LIEHHBIX Oymar. — M.: Dx3ameH, 2002. — 448 c.

5. Mupkun S.M. PeiHok nenasix Oymar Poccun: B3ammogeicTBue GyHIaMEHTAIBHBIX (DaKTOPOB,
MPOTHO3 W TIOJINTHKA pa3BUTHA. — M.: AnbriHa [Tabmumep, 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. ®unHaHCH : COOpHUK cTaTel : mep. ¢ anr. / mox pex. Jx. Utysmma, M. Munreiita, [1. Heromena;
Hayd. pea. P. M. DHTOB. - 2-¢ u3n. - M.: U3natensckuit qom ['Y BIID, 2008. - X1V, 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.
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10. Mapm, Y. ®. UuBectuuuu : yuyeOHuk : nep. ¢ aura. / Y.@. Hlapn, I'.JI. Anexcannep, .B.
boitnu. — MockBa : UHOPA-M, 2019. — XII, 1028 c¢. — (YHUBepCUTETCKUN YUYEOHUK:
bakanaBpuar). - ISBN  978-5-16-104754-5. -  Tekct: oanektponnbii. -  URL:

https://new.znanium.com/catalog/product/1023723

7. MatepuajibHO-TeXHHYecKasi 6a3a, MHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
odecneyeHue U HHGOPMANMOHHBIE CIIPABOYHBIE CHCTEMbI
Bba3bl 1aHHBIX, HHYOPMAIIMOHHO-CIIPABOYHBIE H TOUCKOBbIE CHCTEMbI
1. www.biblio-online.ru —3nekTpoHHO0-0nbMMoTeuHas cucreMa [IBC] FOpaiir.

2. http://www.iprbookshop.ru — DnekrpoHHO-0ubIMOTeuHast cuctema [DbC] «Iprbooksy

3. https://e.lanbook.com - DnexrponHO-OubIMOTEUHAs cucteMa [DBC] «Jlauby.

4. http://elibrary.ru/ - Hayuynas snektponnasi OubnuorekaElibrary.ru.
5. https:/new.znanium.com DnekTpoHHO-O0HOMMOTeYHas cuctema [DbC] «Znanium.comy.

6. https://dlib.eastview.com — MupopmannonHsiii cepBuc «EastViewy.

7. https://www.jstor.org - Jstor. [lonHble TEKCTHI Hay4HBIX MXYPHAJIOB U KHHUT 3apyOekKHBIX

U3/1aTEIIbCTB.

8. https://elibrary.worldbank.org - Dnekrponnas 6ubnuoreka BecemupHnoro banka.

9. https:/link.springer.com - IloJHOTEKCTOBbIE TOJUTEMaTHYeCKue O0a3bl aKaJeMHUYECKUX
’KYPHAJIOB M KHUT U3/1aTeNILCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. IlonHble TeKCThl KHHUT 3apyOekKHBIX

HAYYHBIX U3/1aTEIIbCTB.

11. https://www.oxfordhandbooks.com - JlocTyn x moiHbIM TekctaMm crnpaBouyHuKoB Handbooks
m3narenberBa Oxford mo mpeaMeTHBIM 00J1acTAM: SKOHOMHMKA W (DMHAHCHI, TPaBO, OW3HEC H
yTpaBJICHHE.

12. https://journals.sagepub.com - [losHOoTEeKkcTOBasi 0a3a HAy4HBIX >KYPHAJIOB aKaJAeMHUYECKOIO
u3/1aTenbCcTBa Sage.

13. CnpaBouHo-nipaBoBas cucrema «KoHCyJIbTaHT».

14. DaeKTpOHHBIN NEPUOAUYECKUIN CIPABOYHUK «I apaHTy.
IIporpamMMHbIe, TEXHUYECKHE U 3JIEKTPOHHbIE CPeCTBA 00yUeHUsI 1 KOHTPOJIA 3HAHMI

AYJII/ITOPI/II/I OCHalICHbI KOMIIBIOTEPOM C BEIXOAOM B MHTCPHET.

[Tporpammusrit mpoaykt Microsoft Office.
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