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

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

1.1. Jwmcrummua b1.0.11 «®uHaHcoBas MareMaTHKa» O0OECICUYMBAECT OBJIAJCHUE

CIICAYIOIUMHU KOMIICTCHIUSAMMU:

Konx
Kon HauMmenoBanue HanMeHnoBanue »3Tama OCBOEHUA
JTamna OCBOEHUS
KOMIIETEHIIUU KOMIIETEHIINHU KOMIIETEHIINHU
KOMIIETEHIINHU
Cnoco0OHOCTB Cnoco0OHOCTD HUCII0JIb30BaTh
HUCIIOJB30BaTh  METObI WHCTPYMEHTHI (buHaHCOBOM
WHAHCOBOI MaTEMATUKU B LEIAX OLIEHKHU
IIKo OC1I - 3 b IIKo OCII - 3.1
MaTEMATUKHA hiae:t (DMHAHCOBBIX HHCTPYMEHTOB U
peleHus  MPUKIATHBIX MPUHSATHUS UHBECTULIMOHHBIX
3a1a4 peuieHui

1.2. HWcnonb3oBaHue TPYyAOBBIX (YHKIUHA 00S3aTENBHO TOJBKO Il MPOdheCcCHOHATBHBIX

KOMHCTGHHHﬁ, YCTaHOBJICHHBIX CAMOCTOSTCIIBHO

2. O0beM H MecTO IMCHUILIMHBI B cTpyKkType OIT BO
O0beM TUCHUTITIMHBI
Huciummmaa b1.0.11 «®uHaHCcOBas MaTeMaTHKa» COCTABIACT 4 3a4CTHHIX CAUHMIIBI, T.C.
144 akaneMuuecKuXx Jaca.
Ha xoHTakTHYI0 paboTy ¢ npenojaBaTesieM BblaeaeHo 64 yaca, U3 HUX 32 yaca jJexuuil u 32
gyaca MPaKTUIECKUX 3aHATHH, HA CAMOCTOSITEIIbHYIO pab0Ty 00ydYaroImMXCs BBIIETICHO 76 4acoB AJis

0uHO /0.

Mecto nucuumiauesl B ctpykrype OIT BO

Hucimmmaa B1.0.11 «®unaHcoBas MaTemaTuka» H3ydaeTcss Ha 2 Kypce, B 4 cemecTpe s
CTYJIEHTOB OYHOH /0.

Juciummaa b1.0.11 «®unHaHcoBas MaTeMaTHKa» pealn3yeTcsl IOCIEe HW3YyYEHUs IOUCLMILINH
b1.5.01 «Anre6pa»; b1.5.04 «MaTtemaTnueckuii aHaIU3».

I/ISY‘ICHI/IG JUCHUIITIMHBI 3aKaHYNBACTCA 3a4CTOM C OIICHKOM.

3. Conep:kaHue ¥ CTPYKTYpa IMCHHUIIIHHBI
Ounasn ¢hopma odyuenusn



O0beM IMCHUIUIMHBI, aK. Yac./ yac. dDopma
KonTakTHas padora TeKyLIero
HanMeHoBaHue Tem odyuyaroumuxcs ¢ KOHTPOJIsI
Ne n/m
(pa3nesioB) Bcero npenojgaBarejaeM CPC | ycneBaemocTu™*,
10 BUJIAM YUeOHbIX 3aHATHI MPOMeKYTOUHOM
JI JIP 113 KCP arTecTaluu ™ **
Mopenu HauucaeHus 18 4 4 10 K,Kon
Tema 1.
MIPOIIEHTOB
Tema 2. | IToToxu mnarexei 18 4 4 10 K Kon
Meroapl NpUHATHS 20 4 4 12 K, Kon
Tema 3. | HHBECTULIMOHHBIX
peleHui
[Ipoctrie Monenun 18 4 4 10 K,Kon
Tema 4. | CUCHKH (hvHAHCOBBIX
WHCTPYMEHTOB:
00JIUranuy v akiuu
Tema 5. | [optdenvuas Teopus 24 6 6 12 K,Kon
Tema 6. | CAPM u ee 24 6 6 12 K, Kon
MOIU(UKAITNH
Tema 7. | LlenooGpa3oBanue 18 4 4 10 K,Kon
JICpUBaTHUBOB
[IpomMexyTouHas arTecTanys 4 3a0
Bcero: 144 32 32 76

** —hopmbl mekyujeeo KOHMpoas ycnesaemocmu. Konmponvhvie pabomul (K), xonnoxsuym (Kon).

X hopmbl npomedcymounoti ammecmayuu: 3auem c oyerxou (3a0).

Conep:xanue JMCUMILIHHBI

Tema 1. Moaean HauUMCIeHUs POLEHTOB.

Hauucnenue MMPOLCHTOB II0 IMPOCTBIM CTaBKaM. OHpGI[CJICHI/Ie nepnoga Ha4YUCICHUSA MPOCTBIX
IMPOLICHTOB. HeKprI/IBHI)II\/II MCTOA HAYUCICHUA IIPOCTBIX IIPOLCHTOB. AHTHCUTIIATUBHBIN METO
HAYUCJICHUS] TPOCTHIX MPOLIEHTOB. HauucieHwe NnpoueHTOB MO MPOCTOM NEPEMEHHOM CTaBKe.
JloxonHocTh (PMHAHCOBOW oOmepanMd B BUAE TMPOCTON CTaBKU. HauucieHue MPOLEHTOB 110
CJIOKHBIM CTaBKaM. I[eKprI/IBHHﬁ MCTOA HAYHUCJICHHUA CJIOKHBIX ITPOLCHTOB. AHTHCHUIIATUBHBIA
MCTOJ HAYUCICHUSA CIIOKHBIX IIPOLCHTOB. Hauucnenne IMPOLICHTOB I10 CIIOKHOM nepeMeHHoﬁ
CTaBKe.

['omoBas HOMUMHanbHAs TPOLIEHTHAs cTaBka. HauucieHue MPOLEHTOB IO HENMPEPBIBHOM CTaBKE.

JloxomHOCTh (PHHAHCOBOW OTNIEpaIliU B BUC CIOKHOW CTABKH.



Tema 2. IloToxn niiare:xei.

[Mpunnun  ¢uHaHcoBOM »KkBUBaNeHTHOCTH. [Ipomenypa auckonTHpoBanusi (PV) wu
Hapamenus (FV). DkBuBajeHTHBIC TUIATEKU U CEPUU TUIATEKEH. YPaBHEHHE DKBHBAJICHTHOCTH.
KonBepcus numarexxeil. Buabl KOHBepcHil uiatexxeld. 3aMeHa OJHOIO IUIaTeXa JPYTUM IJIaTEKOM.
KoHconuaanusa noroka muarexeil. 3aMeHa JaHHOTO MOTOKA IJIaTEKEN JPYTUM IMOTOKOM IIJIaTEKEH.
Paccpouka niareka. OKBUBaJIEHTHOCTb IUIaTEXeHW Npy MPUMEHEHUH IPOCTON CTaBKU. AHHYUTETHI.
Omnpenenenue annyuteta. Knaccudukamnus annyuteToB. OCHOBHBIE MOJICIIH aHHYHUTETOB.

Tema 3. MeToabl NPUHATHS HMHBECTHUIIHOHHBIX PeLICHUI.

Uucras mnpuBeaeHHas croumocTs mpoekra (NPV), ee pacder. BHyTpeHHsass Hopma
noxonHoctu mnpoekta (IRR), mpocroit cpok oxymaemoctu mnpoekrta (PBP), ydernas Hopma
okymnaemocTH npoekta (ARR), unnexc npubsiisHocTH nipoekTa (PI). [IpenmymiectBa u He1oCcTaTKN
nokazateneir NPV, IRR, PBP u PI. CBs3u Mexnay ykazaHHBIMH TIOKa3zaTeasMu. Moauduxaiun
MoKa3aTeNnel nns ycTpaHeHHsl HemocTaTkoB. TouHbI cpok okymaemoctu mnpoekta (PPBP).
JuckoHTupoBaHHbI CpoK okynaeMocTu mpoekra (DPBP). TouHbIl ITUCKOHTHMPOBaHHBIA CpPOK
okymaemoct mnpoekta (PDPBP). Oxcrtpennblii mnepuon oxymaemoctu mnpoekta (BOPBP).
MoaudurmpoBaHHasi BHYTPEHHSS CTaBKa 10XoaHOCTH nipoekta (MIRR).

Tema 4. IIpocTbie MoaeH OeHKH (PUHAHCOBBIX HHCTPYMEHTOB: 00JIMTallil M aKIHH.

Mogenu uenooOpazoBanust oOmuranuii. CTpyKTypa NPOLEHTHBIX CTaBOK, JOXOJHOCTH K
MOTAIICHNIO0, KYMOHHAs JOXOJIHOCTh. Tekymias JOXOJHOCTh M JIOXOJHOCTh Ha OCHOBE JHMCKOHTA.
Paznuunst MexIy cTaBKOM MPOIEHTa U JOXOAHOCThI0. [ltopanus u BeImykinocTs. (Llenoobpa3oBanue
KOHBEPTHPYEMBIX OOJIUTalUH.)

Mojien OLIEHKM CTOMMOCTM akUuil (JUCKOHTHPOBAaHME IOTOKAa JMBHUJAECHIOB, MOJEIb
I'opnona). JIoxoMHOCTh aKIuii.

Tema 5. IlopTrdenbnas Teopusi.

[IpunaTHE peleHuil B YCIOBHSX HeomnpeaeneHHocTu. KoBapuanus JOXOIHOCTEH ABYX
akTHBOB. Koppensuus MoXoJHOCTeW IBYX akTWBOB. llopTdenbs M3 IBYX PHCKOBBIX AKTHUBOB.
JoxonHocts M aucnepcusi noprdens U3 JABYX PHCKOBBIX AaKTHBOB. JlomycTMMoe MHOXXECTBO
noptdenei IS ABYX PHCKOBBIX aKTHBOB. D(QekTuBHBIA MOPTdhenb. MHOKECTBO 3P (HEKTUBHBIX
noptdeneir. CpoiictBa dddexTuBHOrO MHOXKecTBa. (00O0IEHHe Ha CiIy4ail n  aKTHUBOB.
OntumanbHelii  puckoBblii  moptdens (moxens I.Mapkosuna). Ilomsbiii noprdens. Jluaus
pacnpenenenusi kanutana (CAL). PeiHounblli moptdens. Jlunus poiHka kanutana (CML).
Husepcudukanus pucka. IHPEKTHBHOE MHOXKECTBO W KOMOHWHAIMSA OE3pHUCKOBOTO aKTUBA U
puckoBoro noprdens (moaens J[. Tobuna). KopoTkue npojaxu ¥ BO3MOKHOCTh 3aMMCTBOBAHMS.
W3menenne 3(pPpeKTHBHOrO MHOXKECTBA BCIIEACTBUE 3TUX (PakTopoB. [lorck mapaMeTpoB yrioBOTo

(xacarenpHOr0) noprdens. [lonck onTUMaIbHOTO HHBECTUIIMOHHOTO OPTQEs JIJIsl HHBECTOPA.



Tema 6. CAPM u ee moaupuxanum.

CBsi3p MEXIy JOXOJHOCTHIO PBIHOYHOTO HHJEKCA M JOXOJHOCTBHIO OTAEIHHOTO AaKTHBA.
Koad¢unuent lapna. Teopema o pazaeneHnn. Mojaenb olleHKH 10JarocpoyHbix akTuBoB (CAPM):
OCHOBHBIE Mpeanochuiku, (BeiBoa (popmyn). Koaddunuent 6era: pacuer, cBoiictBa. [Ipumenenue
CAPM B noprdenbhoii Teopuu. JIunus peiHKa HeHHbIX Oymar (SML). Koadduument ambda.
ITpumenenne monenun CAPM. OnHouHaekcHble Moenu. Pacuer OeThl MO pealibHbIM JJaHHBIM.
Kputnka CAPM. OcHoBuble Mmogudukanuu mojnenu CAPM. APT.

Tema 7. LlenooOpa3oBaHue 1epuBATHBOB.

IlenooOpa3oBanue ¢prouepcoB u ¢opsapaos. «llyr-komm» mnapurer. bunommanbHas
MO/IeNb IEHOOOpa30BaHus OMIIMOHA «KOJUD» Ha akimuu. Mojerns 1ieHooOpa3oBaHus onuona bimoka-
loym3a — pacmmperne OMHOMHAILHOW MOJETH Ha HenpepbhiBHOE Bpems). OIEHKa «Koiia» Ha
akuy 0e3 JUBHJIEHIOB (MIPUMEP C MCKYCCTBEHHBIMU JAHHBIMM, IPUMEP C pPeajbHBIMH JTaHHBIMH,

dbopmupoBanue xemx-moprdens). LlenooOpazoBaHne aMEepUKAHCKUX OMIIUOHOB «ITYT».

4. MaTtepuaJjibl TeKylIero KOHTPOJISA yCIeBAeMOCTH 00y4ar0IIMXcs U (POH OLEHOYHbIX

CpeICTB MPOMEKYTOYHOM ATTECTAIMM MO TUCHUILINHE

4.1. Texyumuii KOHTPOJIb yCIIEBAEMOCTH

4.1.1. ®opMbI TeKyl1ero KOHTPOJISA yCIeBAeMOCTH

Tema (pa3nen) MeToabI TEKYLIEro KOHTPOJIS yCIEeBAaeMOCTH

Konrpomnsnas padora 1

Tema 1. Moaenu HauYuCAEHUS! TPOLIEHTOB.
Konnoxsuym 1

KonTponbhas pabota 1
Komnoksuywm 1
Tema 3. MeToibl IPUHATHS MHBECTHUIIMOHHBIX Konrponsnas pabora 1

peleHui. Konnoksuywm 1
Tewma 4. [IpocTbie MOAENIN OLIEHKH
(hMHAHCOBBIX HMHCTPYMEHTOB: OOJIHUrauy U
aKIINU.

Tema 2. IToToxn mnarexeit.

KonTponbhas padota 2
Komnnoksuym 2

Konrponsnas pabdora 2
Komnoksuywm 2
Kontponbnas pabora 2
KomnokBuym 2
KonTponbhas padota 2
Komnnoksuym 2

Tema 5. IoprdensHas Teopus.

Tema 6. CAPM u ee moaudukanuu.

Tewma 7. LlenooOpa3oBaHuE IepUBATHBOB.




4.1.2. MaTepuaJibl TEKyLIero KOHTPOJISA yCIIeBAeMOCTH

THNOBbBIE OIIEHOYHbIE MATEPHAJIBI 110 TeMe 1 «Moaean HAYNCJaeHUs MPOIEeHTOB

BapuanTsl 3a1aHNi KOHTPOIbHOM padoThl Nel
1. Mo xako#t cymmsl BeipacTyT 25000 yepe3 8 net nipu craBke 2.4% ro10BbIX:
a) IPY MHBECTUPOBAHUH TIO TIPOCTOM CTaBKE;
0) MMpy MHBECTUPOBAHHH TIO CJI0)KHOW CTaBKe C €KETOTHON PEHMHBECTHUIINEH;
B) IIPY UHBECTUPOBAHUU TI0 CJIOKHOM CTaBKE C MOITYT01I0BOM PEUHBECTULIMEH:
B) IIPY UHBECTUPOBAHUU TIO CJIOKHOM CTaBKE C €KEMECTUHON PEMHBECTHIINECH?
2. Beo1r xotute umers 5000 uepes 12 net. Cronbko Bam HEOOX0IUMO BIIOKUTH OTHOKPATHO TTO/T
4.8% TO/IOBBIX, YTOOBI MOIYYUTH TPEOYEMYIO CYMMY:
a) IO IIPOCTOM MPOLICHT;
0) 1MO/1 CJIO’KHBIN MPOLIEHT C €KETOTHONW PEMHBECTHUIINEH;
B) TO]T CJIOYKHBIN MPOIIEHT C €KEMECTIHON PEUHBECTUITUCH;

T') 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



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

[Ipu mnpoBeneHHH KOHTPOJIbHON paboTHI

06y‘laIOH_[I/IMC$I npeaiaracTCd BbINIOJHUTD

HCCKOJIBKO IMPAKTHYCCKUX 3aJlaHui (4-5) B COOTBCTCTBUU C HpOfIIIGHHBIMH TCMaMMU.

Bpewms Hanmcanust KOHTPOJIBLHOU paboThl cocTaBiisieT 90 MUH. (TI0 YKETaHHI0 00yYaroIerocs

OTBET MOXKET OBITH JIOCPOUYHBIM).

Kpurepun Kaxmoe 3amaHue KOHTPOJNBHOW paOOTHI OLIEHHBACTCS ONpPEISICHHBIM

OLICHUBAHHUS KOJINYECTBOM OayioB (B COOTBETCTBUM C 3TalaMH BBIMOJIHEHHS 33JaHUA).
OneHuBaeTcs: X0/ pelieHus 3a/1a41, HaTMure OUIMOOK B pacueTax, HaJuyue
BEPHOTO OTBETA.
bannel, monmy4yeHHblE CTYJAEHTOM 3a peIIeHHE KaKJIOro 3aJaHus,
cymmupyroTcs. Ob1iee KOIMYecTBO BO3MOXKHBIX OayIOB 32 KOHTPOJIBHYIO
paboty npuaumaroTcs 3a 100%.

lkana «OTANYHO»:

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.

4.2. IlpomeskyTOYHAS aTTeCTAMSA

4.2.1. llepevyenb KOMIETEHIHII ¢ YKa3aHMEM ITANOB UX (JOPMHUPOBAHUSA B MpoLecce

ocBOeHHs1 00pa3oBarebHOM nMporpamMmbl. [loka3aTesm U HHANKATOPbI OLIEHNBAHUSA

KOMIIeTeHI U ¢ y4eToM 3Tana ux opMHUpPOBaHUA

Kon
Kon HaumenoBanue ITana HauMeHnoBaHue 3Tana oCBOCHUS
KOMIIeTeHIINH KOMIeTeHIMH OCBOEHHS KOMIIeTeHIINH
KOMIIeTeHIMH
CniocoOHOCTB CrniocoOHOCTB WCTIOJIb30BaTh
UCMOJb30BaTh ~ METOJbI MHCTPYMEHTHI (buHaHCOBOM
Ko OC 11 -3 ¢buHaHCOBOI Ko OC [[ —3.] | MATEMAaTHKH B IIENSX  OLCHKH
MaTeMaTHKH IS (UHAHCOBBIX HMHCTPYMEHTOB U
pelieHnsT  TPUKIIAIHBIX TIPUHSATHS WHBECTUITMOHHBIX
3a/1a4 peneHui
drtan IMoka3zarenn NHaukaTop oneHMBaHUA
OCBOEHMA OLICHHBaHMSA
KOMIEeTeHIIHH
I[IKo OC II — 3.1 |Cnocobern mnpumeHats Ha | J[leMOHCTpHpyeT  HaBBIKM  BeIOOpa U
CrnocoOHOCTh IIPAKTHKE 3HaHMs B 00JacTH | CIIONb30BaHMsL  METOA0B  (hMHAHCOBOM
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WCTIOJIB30BaTh
WHCTPYMEHTHI
(buHaHCOBOM
MaTeMaTuK!
HeTsIX
(bMHAHCOBBIX
MHCTPYMEHTOB
NPUHSTUSL
WHBECTUITUOHHBIX
pelIeHuit

B

OLIEHKU

u

(¢uHAHCOBOM MaTeMaTUKH B
LeJsIX pacuera IOTOKOB
TJIATEXKE, NPUHSITHUS
WHBECTUIIMOHHBIX  pPELICHHH
Ha OCHOBE mOpPThenpHO
TEopuH, OTIpeeIsATh
CTOUMOCTb (bMHAHCOBBIX
WHCTPYMEHTOB (B TOM YHCIIE,
MIPOU3BOAHBIX )

MaTeMaTUKH MJis pelieHus 3aaad B cdepe
OKOHOMUKH, (HUHAHCOB W  Ou3Heca,
UCTIONIB3YeT pa3nYHbIe MOJIENN
HAYUCIICHUS TIPOIIEHTOB, pacyera IOTOKOB
TUTIATEeKEH, OIICHKHU (UHAHCOBBIX
UHCTPYMEHTOB.
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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. TunoBbie OLlCHOYHBIE CPEICTBA
Cnucoxk BONPOCOB IVIsl 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
ATTecTallMOHHbIE HWCHBITAHUS MPOBOSATCS TperojaBareieM, BeAyIIUM JIEKIHOHHbBIE

3aHATHSA 110 JAHHOW JUCLUIUINHE.

[Ipu mnpoBeneHMM 3adeTa C OICHKOW B NHUCHbMEHHOW (oOpMe B ayJIUTOPHH MOXKET
OJIHOBPEMEHHO HaXOJUTHCS FK3aMEHyeMasi TPyIIa B IOJHOM COCTABeE.

buter BeIOMpaeT cam sKk3aMeHyEeMBIi B CITy4aliHOM TIOPSIJIKE.

DK3aMeHyeMble MOTYT I0JIb30BaThCs IMPOrpaMMOi y4ueOHOM IUCHMIUIMHBL, a TaKXke ¢
pa3peleHus IpenoaaBaress KalbKyJIaTOpaMu.

[Tpu npoBeneHnn 3adeta B MACBMEHHOW (hopMe SK3aMEHYEeMbIM TpeasiaracTcsi OTBETHTh Ha
JIBa TEOPETUYECKMX BOMNPOCA W BBHINOJHUATH JBAa IPAKTUYECKHUX 3aJaHUS B COOTBETCTBHU C
IIPOMICHHBIMH TEMaMH.

Bpems HanmmcaHus SK3aMeHalIMOHHOW paboTel cocTtaBiger 90 MuH. (IO JKEJTaHHIO
9K3aMEHYEMOT0 OTBET MOXET OBITh JJOCPOUYHBIM).

N3noxeHne Marepuasa BeJIeTCs B JIMCTE€ OTBETA, KOTOPBIA 3aTeM (110 OKOHYAHUU 3ayeTa)
CZIaeTCs Ha MPOBEPKY IK3aMEHATODY .

[TpoBepka paOOT BBIMOJHACTCS SK3aMEHATOPOM IIOCIE OKOHYAHHs 3adeTa M OLEHKH
BBICTABJISIIOTCS. B COOTBETCTBUU C KPUTEPUSMHU OLIEHUBAHUSI.

B ciyyae BO3HUKHOBEHHMS COMHEHHMH OTHOCHUTEJIBHO INIyOMHBI 3HAaHMHA HK3aMEHYeMOro
9K3aMEHATOP MOXET NPUIVIACUTH €ro M 3aJaTh JOIOJIHUTENIbHBIE W YTOUHSIOLIME BOIPOCHI B
npezenax yueOHOro MaTepuasa, BBIHECEHHOTO Ha SK3aMEH.

OueHka pe3ynbTaToB  MHUCbMEHHOTO  aTTECTAlMOHHOTO  HUCHBITAaHUS  OOBSBISETCS
HK3aMEHYEMBIM B JIEHb €T0 ITPOBEICHUS.

5. Metoauyeckue yKazaHusi JAJs 00y4ar0IUXCs M0 OCBOEHUIO THCIUTLIUHBI
MeToan4yeckne yKa3aHHus M0 BbINOJHEHHI0 KOHTPOJIbHBIX PaldoT:

Janneiii Bua paboThl IPOBEpSIET:

1) ycBoeHHe 00ydJarOMUMHUCS MOTYYCHHBIX B X0J1¢ 00yYeHHUsI YMEHUN U HABBIKOB,

2) CcrmocoOHOCTh BBIOPATh HMHCTPYMEHTAIBHBIC CpEACTBA JUIsi OOpabOTKM JaHHBIX B
COOTBETCTBHH C MTOCTABICHHOM 3a/1a4eif;

3) yMeHUE IPOaHATU3UPOBATH PE3YIbTAThl PACYETOB U OOOCHOBATH MOJTYUYCHHBIC BHIBOIBI.

[IpumepHo 3a 2-3 Hemenu OO0 TNPOBEACHUS KOHTPOJIBHON paboThl OO0ydYaromeMycs
HEOOXOIMMO TIOJIYyYUTh Yy TIperojaBareis INa0JIOH KOHTPOJILHOW pabOThl WM TNPUMEPHBIH
nepeueHb MPAKTUYECKUX 3aJaHHi, BXOSIIIUX B KOHTPOJIbHYIO paboOTy, U MOCIE 3TOT0 MPUCTYIUTh
K ITOATOTOBKE.

[Ipu moAroToBKe K KOHTPOJIBHOU paboTe cieayer:
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1) HOBTOPHUTH TEOPETUUECKUI MaTepHal 110 TeMaM, BKIIFOUCHHBIM B KOHTPOJIbHYIO padoTy;

2) mpoCMOTpETh MaTepHallbl MPAKTUUECKUX 3aHITUN U JOMAIIHUX 3aJaHHH;

3) mompoOoBaTh PEMIUTh 3aJaHUs U3 I1a0JI0HAa KOHTPOJIBHOW pabOThl WM MPUMEPHOTO
NepevHs MPAKTUYECKUX 3a/1aHuil;

4) 3aKkpenuTh TMOJYYEHHbIE YMEHHMs U HaBBIKM, pelas [OXOXKHEe 3aJaHus U3
PEKOMEH/I0BaHHBIX MpPEMNoaBaTeseM YIeOHUKOB U Y4eOHO-METOANYECKUX TTOCOOHIA.

Eciu B mpouecce MOJArOTOBKM K KOHTPOJIbHOW paboTe BO3HHUKIM 3aTPyAHEHUS WU
TpeOyroTCsl Kakue-TM00 YTOUYHEHHMS M DPEKOMEHIAIMM, CIeAyeT OOpaTUTbCA 3a IMOMOINBIO K
IIPETIOAABATEIIIO.

MeTtoauyeckue yKasaHus 10 NOATOTOBKe K KOJUIOKBHYMY:

KomnokBuym — 93710 coOecenoBaHue IpenojaBaTenss M ydallerocs 10 3apaHee
OIpeIelIEHHBIM KOHTPOJIbHBIM BOIIPOCAM.

OcCO0OeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJS, a METO.
yIIyONieHHsI, 3aKperuieHUsT 3HaHUM ydYaluxcs, TaKk Kak B XOJe coOeceIOoBaHMs IPEroaBaTellb
UMEET BO3MOYKHOCTh Pa3bsICHUTh BOIIPOCHI, BOZHUKAIOIINE Y YUAIETOCs B IPOIECCE MOATOTOBKH.

OTOT BMJ JEATEIBHOCTH DPAa3BMBAECT HABBIK OCYILIECTBIATH cOOp, aHanu3 U 00pabOTKy
JTAHHBIX, HEOOXOJUMBIX JJIsl pelIeHUs] TPO(EeCCHOHANBHBIX 33/1a4.

Ha camocTosiTe/IbHy 0 IOATOTOBKY K KOJJIOKBUYMY 00y4aromeMycs OTBOJUTCS 2-3 HEAEH.

[Ipu moAroTOBKE K KOJUIOKBUYMY CIIEAYET:

1) mpocMOTpeTb KOHCHEKTHI JIEKUMH M MNPaKTHMYECKHX 3aHATMH M OTMETHTh B HHUX
MMEIOLINECS] OTBETHI HA BONPOCHI KOJIJIOKBUYMA.;

2) eciM KOHCHEKThl COJAEpKAaT HE BCE OTBEThl WM 4YacTb BOIPOCOB BBIHECEHO
IPENoIaBaTeIeM Ha CaMOCTOSTENbHOE PACCMOTPEHHE, HEOOXOAUMO M3YUHUTh COJIEpKaHUE yUeOHOH
JUTEPATyphl, PEKOMEHJOBAHHON peroiaBaTeseM;

3) B ciay4yae BO3HHMKHOBEHMS KakKuX-TMOO 3aTpyJHEHUH TIpH TOATOTOBKE CJEIyeT
00paTuThCA 32 MOMOILBIO K IPENOJaBaTEeIIo0.

CamMonoaroToBka K NpakTH4eCKUM 3aHATHAM

ITpy noATrOTOBKE K NPAaKTUYECKOMY 3aHATHIO 00y4JarolieMycsi HEOOXOMMO:

1) 03HaKOMHTBCS C COOTBETCTBYIOIIEH TEMOI MPOrpaMMbl AUCIUILTHHEI;

2) OCMBICIMTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTHKY UX PaCCMOTPEHMUS;

3) TIATENbHO U3YUUTh JIEKIIMOHHBIM MaTepua;

4) n3y4nTh PEKOMEHA0BAHHYIO JIUTEPATYPy MO JAHHOU TEME;

5) 03HAaKOMHTBCS C BOIIPOCAMU OUYEPEIHOTO MPAKTHYECKOTO 3aHSATHSL.

Ba)kHpIM acleKTOM CaMOCTOSITEIbHOM TOATOTOBKM CTYAEHTOB SIBISETCSl padora ¢

OMOIMOTEYHBIM (POHIOM.
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Orta pabota mpearnonaraeT pa3jinyHble BapUAHTHI MOBBIIICHUS MPO(ECCHOHAIBHOTO YPOBHS
CTYJICHTOB B TOM UHCIJIE:

a) MOJIy4eHHEe KHUT B HAYYHOM aOOHEMEHTE;

0) U3y4YeHHe KHUT, )KypHAJIOB, ra3eT B YUTAIBHOM 3aJI€;

B) BO3MOXKHOCTB TIOMCKA HEOOXOJMMOI0 MaTepraa MocpeiCTBOM AJIEKTPOHHOTO KaTajora;

I) TOJXy4YeHHE HEOOXOIMMBIX CBEICHUH 00 HMCTOYHHMKAaX HHGOPMAIMH y COTPYIHHKOB

ONOJIMOTEKH.
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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. JlonoJiHMTEIbHAA JIUTEPaTypa.

1. bep3on H.U., bysnoBa E.A., KoxxeBuukoB M.A., Hanenko A.B. ®oHI0BBIN phIHOK: YdeOHOE
ocoOue JIIsl BBICIINX YUCOHBIX 3aBEACHHI SKOHOMIYECKOTO Tipodminst. — M.: Buta-IIpecc, 1998. -
400 c.: ni.

2. PeiHOK TieHHBIX Oymar : ydeOHuk mis By3oB/ H. U. bep3zon [m ap.] ; moxa obmel pegakuuei
H. 1. bep3ona. — 5-e wu3zg., mepepab. u gon. — Mocksa : W3natensctBo IOpaiit, 2020. —
514 ¢. — (Bwicmee obpazoBanne). — ISBN 978-5-534-11196-5. — Tekct : anexrponHsiid // 3bC
FOpaiir [caiiT]. — URL: https://urait.ru/bcode/449663

3. lapm, Y. ®. UaBecTuiuu: yaeOHuUK : niep. ¢ auri. / Y.®. lapm, I'.J1. Anexcannep, /1.B. baiinn.
— Mocka: UHOPA-M, 2020. — XII, 1028 c. — (YHuBepcurerckuii yueOHuK: bakanaBpuar). -
ISBN 978-5-16-104754-5. - Tekct: anektponHsbIit. - URL:

https://new.znanium.com/catalog/product/1080428

4. I'mrman JI. JIx, Jxonk M.J[. OcHOBBI MHBECTHUpOBaHUs. nep ¢ aHri. . M.: Jleno, 1997. - 1008 c.
5. Ipunmunsr uHBectuimii / 3Bu bomamu, Anekc Keitn, Aman JIx. Mapkyc; [mon pen.B.A.

KpaBuenko; nep. ¢ anrn. 3.B. Konnykosoii u ap.]. - 4-e u3g. — M.: Bunesmc, 2018. - 984 c.
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https://new.znanium.com/catalog/product/1080428
https://urait.ru/bcode/449663
https://new-znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1012374
https://urait.ru/bcode/450365

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.

25



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
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