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Pa3znen 1. Oprann3anuoHHO-MeTOAMYECKHUI pa3ae

1.1. lesm ocBoeHMsI AUCUUTJIMHBI

Hucnumimna «@®UHAHCOBbIEe BbIYMCAEHHM» BXOAUT B «O0s3aTe/IbHYI0» 4YacTb UCHUILUIUH
MOJITOTOBKUA OOYYArOIMIUXCS 10 HampaplieHU 0 moAroToBkH «38.03.01 DxoHOMHIKA», HAIPABIEHHOCTH
(mpodub) «DUHAHCHI H KPETUT.

Llenbto TUCHMIUIMHEI sIBIIsieTCsl opMupoBanue kommereHuui (¢ coomeemcmeuu ¢ @I'OC BO u
mpebo8aHUAMU K pe3yIbmamam 0C80€eHUsI OCHOBHOU NPOhecCUOHANbHOU 00pa308amenbHolU NPocpamMmbl
(OI10I1 BO)):

IIK-1 Cnoco0eH npoBoauTh (PYHAAMEHTAJIbHBIA aHAJIU3 (PUHAHCOB, GUHAHCOBBIX PHIHKOB,
HAa OCHOBAaHUM KOTOPOIr0 /JaBaTh PEKOMEHJAIUM 10 COBEPUICHHI0 CIeJ0K € Pa3IHuYHBIMH
aKTHBaMU, (PMHAHCOBBIMU HHCTPYMEHTAMH

JeckpunTopbl NpohecCHOHAIBLHBIX KOMIIETEeHIIHIi:

IIK-1.1 Cnocoben aHanmu3upoBaTh (UHAHCH, (UHAHCOBBIE HMHCTPYMEHTBI, COCTOSHUE
(MHAHCOBBIX PHIHKOB U MX JUHAMHKY

ITIK-1.2 Cnioco6en Ha ocHOBe PHHAHCOBO-KOHOMUYECKUX MPOIIECCOB M SIBJICHUI aHATU3HPOBATH
U COJICPKATEIIbHO HHTEPIPETUPOBATH CUCTEMY (DMHAHCOBBIX OTHOIICHUI

B pesynbraTe OCBOCHHS IUCHUIUIMHBI Y CTYACHTOB JOJDKHBI OBITH C(HOPMHPOBAHBI MHIUKATOPHI
KOMIIETCHIINN:

O06o0mennas Ko u HaumeHoBaHue Ko u HauMeHOBaHHe HHAMKATOPA
TpyaoBas pyHknus/ JeCKpUITopa aoctukennsi komnerenuni (u3 I1C)
TpyAoBas pyHKIUsA KOMIIeTEeHIUI

I1C 08.008 [K-1.1 CnocobeH | 3uanue:

«CrenuaaucT mo aHanu3upoBaTh  (unancel, | IIC 08.008 Cneumajuct mo (puHAHCOBOMY
¢punancoBomy (MHAHCOBBIE WHCTPYMEHTHI, | KOHCYJIbTHPOBAHUIO

KOHCYJIbTHPOBAHUIO» | COCTOSHHE ¢unancossix | UJ-1 TIK-1.1 Meroapl 3KOHOMHYECKOU
A/01.6 MOHHUTOPHHT | PHIHKOB M HX TUHAMHUKY JUArHOCTHKU  pbIHKa (UHAHCOBBIX  yCIyT
KOHBIOHKTYpPBHI PBIHKA A/01.6

OaHKOBCKHUX  YCIYT, I1C-08.015 Cnenmnanucr no
pBIHKA LIEHHBIX Oymar, KOPIOPATUBHOMY KpeIMTOBAHUIO
WHOCTPAHHOU na-3 IIK-1.1 CoBpeMEeHHbIE  METOMbI
BaJIIOTHI, TOBapHO- MOJIy4eHus1, aHaln3a, 00paboTku MH(pOpMaun
CBIPHEBBIX PHIHKOB A/01.6, A/02.6, A/06.6

A/02.6 [TonGop B Vmenus:

HMHTEpecax  KIHMEHTa IIC 08.008 Cneumanuct nmo GuUHAHCOBOMY
MOCTaBIIMKOB KOHCYJIbTHPOBAHUIO

(MHAHCOBBIX YCIYT U Na-5 IIK-1.1 CpaBHuBaTh mapaMeTpbl
KOHCYJbTHUPOBAHUE (bunancoBbIx poaykTOB A/02.6

KJINEHTA o I1C-08.015 Cnenmnanucr no
OTpaHMYEHHOMY KpYyTy KOPIOPATUBHOMY KpeMTOBAHUIO
(UHAHCOBBIX na-7 ITK-1.1 AHanu3upoBarhb
MPOJYKTOB CTaTHUCTUYECKHE JIaHHbIE O KaHaJIax MpPOAaXK
IIC 08.015 AJ06.6

«Cnenuaaucr no Hasviku u (unu)onvim oessmenvrnocmu:
KOPIOPATUBHOMY C 08.008 Cneumanuct mo GUHAHCOBOMY
KpeAUTOBAHUIO» KOHCYJIbTHPOBAHMIO

A/01.6 ITogroroBka na-9 IK-1.1 IIpoBenenue wuccnenoBaHus
CENIOK KpeIUTOBaHUS (uHaHCOBOTO PBIHKA u U3y4eHue
KOPITOPAaTHUBHBIX MpeUIoKeHU  (UHAHCOBBIX ycayr (B TOM
3aeMIIUKOB yucle JEUCTBYIOIIMX MPAaBWI M YCIOBUH,
A/02.6 Ouenka Tapu(HONW TONUTHKU U ACUCTBYOLUX (GOpM
[UIATEXKECIIOCOOHOCTH noxkymenrarun) A/01.6

U 11C-08.015 Cnenmnanucr mno




KPEAUTOCTIOCOOHOCTH
MOTEHIMATHHOTO
KOPITOPATHBHOT'O
3aeMINnKa

A/06.6 Onenka

s dexTuBHOCTH
KaHAJIOB
NIPOJIBHKCHHUS,
NPOJIaX KPEAUTHBIX
IPOJIYKTOB
KOPITOPATHBHBIM
KJIMCHTaM

KOPNOPATHBHOMY KPeINTOBAHUIO
na-11 IIK-1.1 OmnpeneneHre OCHOBHBIX
LENIEBbIX TPYNI KIMEHTOB - KOPIOPATHBHBIX
3aCMIIMKOB, CTPATETUU PAa3BUTHS U TOBEACHUS
Ha peiHke A/06.6

[IK-1.2 CnocobeH Ha
OCHOBE duHaHCOBO-
SKOHOMHUYECKHX IIPOIIECCOB
U ABJICHUIN aHAIU3UPOBATh U
COJIEpXKATEIBHO
WHTEPIPETUPOBATH CUCTEMY
(MHAHCOBBIX OTHOIICHHMA

3nanue:

IIC 08.008 Cnenuaauct mo (GUHAHCOBOMY
KOHCYJIbTHPOBAHMIO

na-2 T1iK-1.2 CoBpemeHHasi (huHAHCOBAs
cucteMa U (PUHAHCOBBIM PBIHOK, HCTOPUS

pa3BHUTHS (buHaHCOBOU CUCTEMBI u
¢unancosoro peiaka A/01.6
I1C-08.015 Cneuuajauct no

KOPIOPATUBHOMY KpeIMTOBAHUIO

NJ-4 TIK-1.2 OcHOBBI (MHAHCOBOTO aHAIIN3A
A/02.6

Ymenus:

IIC 08.008 Cnenmanuct nmo GuUHAHCOBOMY
KOHCYJIbTHPOBAHUIO

NJ-6 TIK-1.2 OpraHu3oBbiBaTh U IPOBOAUTH
npe3eHTand GUHAHCOBBIX MPOAYKTOB H yCIyT
A/02.6

1C-08.015 Cnenuaauct no
KOPIOPATUBHOMY KPeIMTOBAHUIO

NJ-8 TIK- 1.2 Hchnons3oBaTh  METOMABI
oTnpeaeNneHus ypOBHE JIOXOTHOCTEH
MPOJYKTOB M MPOTPaMM IS KJIIMEHTa U OaHKa
(OromKeT KIMeHTa), BEIpAa0OTKH COBMECTHBIX C
KIIMEHTOM PeIICHHI 110 Mo uKanmu Ou3Heca
B I[EJISIX ONTUMM3AUU oX0oaHoCTH A/02.6
Haeviku u (unu)onvim oessmenvnocmu:

IIC 08.008 Cnenuaauct mo (GUHAHCOBOMY
KOHCYJIbTHPOBAHUIO

na-10 IIK-1.2 CocraBnenue MOAPOOHBIX
nacrnopToB puHAHCOBBIX TpoaykToB A/01.6
1C-08.015 Cnenuanauct no
KOPIOPATHBHOMY KPeIMTOBAHUIO

na-12  IIK-1.2 Anamu3z  (QuHaHCOBOM
JESATSIIbHOCTH TIOTEHITHAIGHOTO 3aeMIUKa W
dbopMupoBaHHe TIaKeTa JOKYMEHTOB ISt
TIPUHSTHS pelIeHus YIIOJTHOMOYEHHBIM
OpraHoM o npenocraBieHuu kpeaura A/02.6

1.2. MecTo nucuumiinnsl B ctpykrype OIIOII BO
HamnpasJieHusi ToAroToBKH «38.03.019koHOMHUKA» HANPABJIEHHOCTH (MPOPuJIb) «PHHAHCHI H KPEIUT»

IIpeamecTByoOmMe TMCUUIIMHBI
(MM CUMIUTNHBI, H3yYaeMble NapajjieibHO)

IMocaenyromme TUCHUMIIAHBI

2

3

1. | Maremaruka

DdunHaHCOBBIIT MEHEIKMEHT




2 Teopus BepoATHOCTEN 1 MaTeMaTU4YecKas

Bromxernag cuctrema PO

CTaTUCTHKA
DKOHOMHKO-MAaTEMaTHUIECKHUE METOIbI 1 N
3. ®DUHAHCOBBIH KOHTPOJIb
MOJIENTN
4, Ananmn3 QUHAHCOBBIX PHIHKOB
5. DUHAHCOBOE KOHCYIHTHPOBAHHE

Ilocnedosamenvnocmos hopmuposanus KomnemeHyui 8 YKA3aHHbIX OUCYUNTUHAX MOodcem Obimb
UBMEHEeHA 8 3a8UCUMOCIU OM POopMbl U CPOKA 0OVUeHUA, a MaKdice NPenooasanus ¢ UCNOIb308aHUEM

OUCTNAHYUOHHBIX MEXHON02UL 00)YeHUsL.

1.3. HopmaTuBHAasi JOKYMeHTALUS
Pabouast mporpamMma y4eOHOM TUCITUTIIIMHBI COCTaBJIEHA HA OCHOBE:
- @enepalbHOTO TOCYJApCTBEHHOTO O00pa30BaTENbHOIO CTAHIAPTAa BBICIIETO OOpa30BaHUSA TIO
HarnpapyieHUIO ToAroToBKH «38.03.01 IxoHomMuKa;
- VYueOHoro ruiana HarmpasieHus moarotoBku «38.03.019koHoMIKAa» HANPABJEHHOCTH (MPOQUIIB)

«@uHanchl 1 kpeauT» 2025 roma Habopa;

- OO0pa3sma paboueii mporpammsl yaeOHOU aucuutumHb (puka3 Ne 27-O ot 01.02.2021 1.).

Paznen 2. TemaTtuueckuii njiax
Ounast ¢popma o0yuyenus (MOJTHBIH CPOK)

TpyaoemkocTb

Ne Tema TMCHUIIIMHBI
Bcero

AyIMTOpHBbIE 3aHATHUSA

JI

mu,c3 | PO

Koa unaukaropa
U JeCKPUITOpPa
JOCTHKEHUS
KOMIIEeTeHI M

4

5 6

7

Tema 1. Moaenu HauUCIEHUS
MPOILICHTOB.

20

WJI-1 TIK-1.1
WJT-2 TIK-1.2
WJI-3 [IK-1.1 UJI-
4 TIK-1.2
WJI-5 TIK-1.1 UJI-
6 TTK-1.2
WJI-7 TTK-1.1
WJI-8 TIK- 1.2
V-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tewma 2. IToToku marTexen

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WUJ-3 [IK-1.1 UJ-
4 TIK-1.2
WJI-5 TIK-1.1 WJI-
6 IK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 UJ-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

Tema 3. MeToasl NpUHATHS
MHBECTUIIMOHHBIX PEIICHUIM

WJI-1 IK-1.1
WJI-2 TIK-1.2
WJI-3 TIK-1.1 WJI-
4 TIK-1.2
WUJI-5 IK-1.1 UJ-
6 TTK-1.2
WJ1-7 TIK-1.1




WJI-8 TIK- 1.2
V-9 TIK-1.1 WJI-
10 TIK-1.2
WJI-11 IK-1.1
WJI-12 TTK-1.2

Tema 4. IIpocTbie MOJETH OLICHKH
(hMHAHCOBBIX HHCTPYMEHTOB:
00JIMrany 1 aKIu

20

12

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WUJ-3 [IK-1.1 UJI-
4 TIK-1.2
WJI-5 TIK-1.1 U
6 IK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 UJI-
10 TIK-1.2
WJI-11 [IK-1.1
WJI-12 IK-1.2

5 | Tema 5. IlopTdenbras Teopus

20

12

WJI-1 TIK-1.1
WJI-2 TTIK-1.2
WJI-3 [IK-1.1 UJI-
4 TIK-1.2
WJI-5 TTIK-1.1 WJI-
6 ITK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

6 | Tema 6. CAPM u ee Mmonudukanuu

22

10

WJI-1 [IK-1.1
WJI-2 TIK-1.2
WJ-3 TIK-1.1 UJI-
4 TIK-1.2
WJI-5 TIK-1.1 WJI-
6 TTK-1.2
WJ1-7 TIK-1.1
WJI-8 TIK- 1.2
V-9 [IK-1.1 WJI-
10 TIK-1.2
WJ-11 TIK-1.1
WJI-12 TIK-1.2

Tema 7. llenooOpa3oBanue
JIEpUBAaTHBOB

22

10

WJI-1 TIK-1.1
WUJI-2 TTK-1.2
WJI-3 TIK-1.1 WJI-
4 TIK-1.2
WUJI-5 IK-1.1 UJ-
6 IK-1.2
WJI-7 TIK-1.1
WUJI-8 TIK- 1.2
WJ-9 [IK-1.1 UJ-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TK-1.2

Bunx npome:kyTouHOM
aTTecTalnu(3aver ¢ OLEHKOI)

Hroro

144

32

32

80




OuHo-3204Hasi popMa 00yueHUs (MOJHBII CPOK, YCKOPEHHOE 00yueHHe, 0JIHOEe YCKOPEHHOe 00y4YeHue)

Tema TUCHUIITIHHBI

TpynoeMKocTh

Bcer

AyauTOpHBIE
3aHATUS

JI

3 (J13,
C3)

CPO

Kon
HHAUKATOPA U
JleCKpUnTopa
JTOCTHIKEHHUS
KOMIIeTeHIIU

4

5

7

Tema 1. Mopaenu HauUCIEHUS
MIPOIICHTOB.

20

16

WJI-1 TIK-1.1
WJT-2 TIK-1.2
WJI-3 TTK-1.1
WJ1-4 TTIK-1.2
WJI-5 TIK-1.1
WJI-6 TTK-1.2
WJI-7 TTIK-1.1
WJI-8 TIK- 1.2
WJT-9 TTK-1.1
WJI-10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tema 2. IToToxu mnarexen

20

16

WJI-1 IK-1.1
WJ1-2 TIK-1.2
WJ1-3 TIK-1.1
WJI-4 TIK-1.2
WJI-5 [IK-1.1
WJ1-6 TIK-1.2
WJI-7 TIK-1.1
WJ1-8 TIK- 1.2
WJ1-9 TIK-1.1
WJI-10 TTK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tema 3. MeTop1 TPUHATHS
WHBECTUIIMOHHBIX PEIICHUH

20

16

WJI-1 IK-1.1
WJI-2 TTIK-1.2
WJI-3 TTK-1.1
WJ1-4 TIK-1.2
WJI-5 TTK-1.1
WJI-6 TTK-1.2
WJI-7 TTK-1.1
WJI-8 TIK- 1.2
WJT-9 TTK-1.1
WJI-10 TTIK-1.2
WJI-11 [IK-1.1
WJI-12 TTK-1.2

Tewma 4. [IpocTbie MOJIETN OLIEHKHU
(MHAHCOBBIX HHCTPYMEHTOB:
0o0nUTraInuy u akiuu

20

16

WJI-1 TIK-1.1
WJI-2 TIK-1.2
WJ1-3 TIK-1.1
WJI-4 TIK-1.2
WJI-5 TTK-1.1
WJI-6 TIK-1.2
WJ1-7 TIK-1.1
WJI-8 TIK- 1.2
WJ1-9 TIK-1.1
WJI-10 TK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tema 5. [ToprdenbHas Teopust

20

16

WJI-1 TIK-1.1
WJ1-2 TIK-1.2




WJ1-3 TIK-1.1
WJ1-4 TIK-1.2
WJI-5 TTK-1.1
WJ1-6 TIK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ1-9 TIK-1.1
WJI-10 TTK-1.2
WJI-11 [IK-1.1
WJI-12 TIK-1.2

6 | Tema 6. CAPM u ee momubukaiuu

20

16

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WJI-3 TTK-1.1
WJT-4 TTK-1.2
WJI-5 TIK-1.1
WJI-6 TTK-1.2
WJI-7 TTIK-1.1
WJI-8 TIK- 1.2
WJ1-9 TTK-1.1
WJI-10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

ACPUBAaTUBOB

Tema 7. llenooOpa3zoBanue

24

16

WJI-1 IK-1.1
WJ1-2 TIK-1.2
WJ1-3 TIK-1.1
WJ1-4 TIK-1.2
WJI-5 TIK-1.1
WJ1-6 TIK-1.2
WJI-7 TIK-1.1
WJ1-8 TIK- 1.2
WJ1-9 TIK-1.1
WJI-10 TTK-1.2
WJI-11 [IK-1.1
WJI-12 TIK-1.2

Buja npoMe:xxyTOYHOM aTTeCTALMHU

(3auer c oneHKko¥)

HTroro

144

16 16

112

3aouHasi popma 00ydeHust (MOJTHBIN CPOK, YCKOPEHHOE 00yueHHe, OJTHOEe YCKOPEHHOe 00yyeHne)

TpynoeMKoCTh
Kon unaukaropa u Konx naaukaropa u
N Tema AHCHMIIHHBL Beer JIECKpUTITOPA JeCKpUNnTopa
o JTOCTHXKEHUS CPO MOCTHKeHUS
KOMIIETEHIIUI KOMIIETEeHIHN I
J 113 (JI3, C3)
1 2 3 4 5 6 7
WUa-11IK-1.1
WI-2 11IK-1.2
WI-3 1IK-1.1 UJ1-4
I1K-1.2
1 Tema 1. Monenu HaUuCIIEHUS 21 2 19 W5 1}{1;—_11..12 nJ-6
MPOIEHTOB. V-7 TK-1.1
WUI-8 TIK- 1.2
Ua-9 I1K-1.1 M-
10 IIK-1.2

WJI-11 TIK-1.1




WJI-12 TIK-1.2

Tema 2. TToToku 1Iarexeit

21

19

WUJI-1 TIK-1.1
WJI-2 TIK-1.2
WUJ-3 TIK-1.1 UJ1-4
TK-1.2
WJ-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
UJI-8 [IK- 1.2
WJ-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 [IK-1.1
WJI-12 TIK-1.2

Tema 3. MeToap! IPUHATHUSL
WHBECTUIIMOHHBIX PEIeHUN

19

19

WJI-1 [IK-1.1
WJ1-2 TTIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJI-5 IK-1.1 WUJ1-6
TK-1.2
WJ1-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

Tewma 4. [IpocTble MOJIETN OLEHKHU
(MHAHCOBBIX HHCTPYMEHTOB:
o0JIUranuy 1 aKkIuu

21

19

WUJI-1 IK-1.1
WJI-2 TIK-1.2
V-3 TIK-1.1 UJI-4
TK-1.2
WJI-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
WUJI-8 TIK- 1.2
V-9 [IK-1.1 WJI-
10 TIK-1.2
WJ-11 [IK-1.1
WJI-12 TIK-1.2

Tema 5. [ToprdenbHas Teopust

21

19

WJI-1 TIK-1.1
WJI-2 TIK-1.2
WJ-3 TIK-1.1 U/1-4
TK-1.2
WJI-5 IK-1.1 WJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 UJ-
10 TIK-1.2
WJI-11 [IK-1.1
WJI-12 TIK-1.2

Tema 6. CAPM u ee
MoIU(UKAITAN

19

19

WJI-1 IK-1.1
WJI-2 TIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJ-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
WUJI-8 TIK- 1.2
V-9 [IK-1.1 WJI-




10 TIK-1.2
WJ-11 TIK-1.1
WJI-12 TIK-1.2

NI-1TIK-1.1
Wa-2 1K-1.2
UJI-3 TIK-1.1 UJI-4
IK-1.2
UAa-51K-1.1 UJ-6

Tema 7. llenooOpa3zoBaHue 18 18 IK-1.2
JIEPUBATUBOB Na-7 1K-1.1
NJ-8 TIK- 1.2
Na-91K-1.1 HJ-
10 TIK-1.2
HI-111K-1.1
Na-12 1IK-1.2

Buja npoMe:xyTOYHOM aTTeCTALNU
(3auer ¢ oneHkoii)

HToro 144 4 4 132

Pa3nen 3. CoaeprxaHue U CUUIIMHBI
3.1. Coaeprxkanue QU CHUNINHBI

Tema 1. Moaenu HavucJeHUs] NMPOUEHTOB. HaducieHue MporeHTOB MO MPOCTHIM CTaBKaM.
Ornpezenenre nepuojia HAYUCIECHUs MPOCTHIX MPOLIEHTOB. J[€KypCHUBHBIM METOJ HAYMCIEHUS] MPOCTHIX
MPOILICHTOB. AHTHUCHUIIATUBHBIA METOJI HAYMCIEHHUS MPOCTHIX MPOILEHTOB. Hauucienue mpoueHToB 1O
MPOCTOM TIEpeMEeHHOW cTaBke. JIOXOAHOCTh (DMHAHCOBOM OIepaldd B BHUAC MPOCTOW CTaBKH.
Hauncienue npoueHToB Mo CIOXKHBIM CTaBKaM. JleKypCUBHBIN METO HAYMCIIEHHUSI CIOKHBIX ITPOLIEHTOB.
AHTUCUIIATUBHBIA METOJI HAYUCJICHUSI CJIOXKHBIX MpOlEeHTOB. HauducieHue mpoIeHTOB IO CIIOXKHOH
MEpEMEHHON cTaBKe. ['00oBasgs HOMHHaNbHAsg IMPOLEHTHAs CcTaBKa. HauucieHue mNpOLEHTOB 110
HEIpEePBIBHON cTaBKe. J{0X0MHOCTh (PMHAHCOBOM OIepaliy B BUJIE CJI0KHON CTaBKH.

Tema 2. Ilorokm mnuaarexeil. I[lpuHuun ¢uHaHCOBOM 5SKBUBaJeHTHOCTU. Ilpouenypa
muckoHTHpoBanus (PV) u napamenus (FV). DxkBuBaneHTHbIE TUIaTEXKHU U CEPUM IIIaTEKeH. Y paBHEHUE
9KBUBaJIEHTHOCTH. KoHBepcus niatexeil. Buasl KOHBepCcHil m1aTexel. 3aMeHa OIHOTO IuIaTeXa JIpyrumM
wiate:xoM. KoHconmpanus moToka Imiatexei. 3aMeHa JaHHOrO MOTOKA IUIATEeXKEeH APYruM HMOTOKOM
iarexeil. Paccpouka muiarexka. OKBUBAJIEHTHOCTb IUIATEXKEH NPU NPUMEHEHUM IPOCTOW CTaBKH.
Annyuretsl. Onpenenenue annyurera. Kinaccudukanus aHHyuteToB. OCHOBHBIE MOJIEIM @HHYUTETOB.

Tema 3. Meroabl NpUHATHS WHBECTUIMOHHBIX pemleHMii. Yucras npuBeneHHAas CTOMMOCTD
npoekta (NPV), ee pacuer. BuyrtpenHss Hopma poxomnoctu mpoekta (IRR), mpocroii cpok
okynaeMocTtu npoekta (PBP), yuernas Hopma okymaemoctu mpoekta (ARR), uHaekc npuObLIBHOCTH
npoekta (PI). IlpeumymectBa u Hemoctratku mnokaszarened NPV, IRR, PBP u PL Csasu mexnay
YKa3aHHBIMH MOKa3aTeqsIiMu. MoauduKkanuu nokasareneil 1 yCTpaHEHUs HeAOCTaTKOB. TOYHBIN Cpok
okymaemoctu mpoekta (PPBP). uckontupoBanublii cpok okymaemoctu mpoekta (DPBP). Tounsrit
JUCKOHTHPOBAHHBIN cpok okyrnaeMocTH npoekta (PDPBP). Dkcrpennslit mepros oKyrnaeMocTH NpoeKTa
(BOPBP). MoauduurpoBanHast BHyTpeHHSs cTaBKa 10xoaHocTH npoekta (MIRR).

Tema 4. IlpocThie MogeaH OLEHKH (PMHAHCOBBIX MHCTPYMEHTOB: O0/IMIanMu M AKIHH.
Mogenmu neHooOpa3oBanust obsmranuii. CTpyKTypa MPOIEHTHBIX CTAaBOK, TOXOJHOCTh K TMOTAIICHHIO,
KYIOHHasl JJOXOIHOCTb. TeKyllas JOXOJHOCTb M JOXOJHOCTb Ha OCHOBE NUCKOHTA. Pasnmnums mexnay
CTaBKOHM MpoIleHTa M J0XOJHOCThIO. Jlropanus u BbIIykJoCcTh. (LleHoOOpa3zoBaHHE KOHBEPTHPYEMBIX
oOnuranuidi.) Mojenu OIeHKHM CTOMMOCTH aKIMH (JIMCKOHTUPOBAaHHME IOTOKAa IMBHJIEHIOB, MOJENb
['opnona). JloxoqHOCTh aKIIUH.
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Tema S. IloprgenbHas Teopusi. I[IpuHATHE pemieHUH B YCIOBHUSX HEOINPEAEICHHOCTH.
KoBapuanusi noxogHocTel AByX akTUBOB. Koppensius 1oxoaHocTel nByx akTUBOB. [lopTdens u3 nyx
PUCKOBBIX aKTHBOB. JIOXOAHOCTh W aucmepcus moptdens U3 ABYX PHCKOBBIX aKTUBOB. [lomycTumoe
MHOKECTBO ToOpTdeneil ansi JByX PHUCKOBBIX AakTHUBOB. O(PQPeKTuBHBI mOpTdenb. MHOXKeCTBO
s dexruBabx moprdeneit. CpoiictBa ¢ dekTuBHOr0 MHOKecTBa. O000IIEHNEe HA CIydail n aKTHUBOB.
OntumanbHbli  pUCKOBBIM  mopTdens (Mozenp [ .MapkoBuma). Ilomablii  moptdens.  Jluaws
pactpenenenusi kanutana (CAL). PeiHounsni mnoprdens. Jlunus peiaka  kanutana (CML).
Jusepcuduxanus pucka. DPpheKTuBHOE MHOKECTBO U KOMOMHAILINUS OE3PUCKOBOTIO aKTHBA U PUCKOBOTO
noptdens (moxens [[.Tobuna). KopoTkwe mpomaxku ¥ BO3MOXKHOCTH 3aWMCTBOBaHHS. l3MeHeHue
3¢ dexTUBHOrO MHOXKECTBa BcieacTBUE 3TUX (pakTopoB. Ilonck mapameTpoB yrioBoro (kKacaTeiabHOIO)
noptdens. [Tornck oNTUMaNbHOTO HHBECTULIMOHHOTO MOPTQEs Al HHBECTOPA.

Tema 6. CAPM n ee moaupuxanuu. CBsi3p MEXIY JOXOAHOCTHIO PBIHOYHOIO HMHJEKCA U
JOXOJHOCTbIO oTAenbHOro akrtuBa. Koadduuuent Illapma. Teopema o pazneneHun. Monenb OLEHKH
noarocpouyHsix akTuBoB (CAPM): ocHOBHBIE HpeAnochuikd, (BeiBoA (opmyn). Koadpdumuent Gera:
pacuer, cBolictBa. [Ipumenenne CAPM B noprdenbHoi Teopun. JInHus peiHKa 1eHHbIX Oymar (SML).
Koappuument anpda. I[Mpumenenne momenmm CAPM. OpHouHzaekcHble Moxaenu. Pacder OeTsl 1o
peanbHbIM naHHBIM. Kputnka CAPM. OcHoBHble Mmonudukanuu moaenun CAPM. APT.

Tema 7. Llenoo0pa3oBanue 1epuBaTuBoB. LleHooOpa3oBanue ¢rrouepcos u ¢poppapaos. «Ilyt-
KOJUD» maputer. buHOMManbHas MOJENb I[IEHOOOpa30BaHMUS OIIMOHA «KOJUI» Ha akuuu. Mopelnb
1eHooOpaszoBanus onmuoHa bmka [loyn3a — pacummpeHre OMHOMUAIBLHOW MOJENH Ha HEMpepbIBHOE
BpeMsi). OnieHKa «KOJUIa» Ha akiuuu 0e3 TUBUICHIOB (MMPUMEP C UCKYCCTBEHHBIMU JAHHBIMHU, MPUMEP C
peabHBIMH JTaHHBIMU, (OopMUpOBaHUE XeK-TopTdens). LleHooOpazoBaHNe aMEePUKAHCKUX OIIMOHOB
«IyT».

3.2. Conep:xaHue NPAKTUYECKOr0 0JIOKA AUCHUILIUHBI

QOunas ¢popma o0yueHnus (IOJTHBIH CPOK)

Ne Tema NpakTHYECKOro (CEMHUHAPCKOTr0, J1a00PATOPHOIO0) 3aHITHUS
1 2
13 1 Tema 1. Mozenu HauKMCIIEHUs] TPOLICHTOB.
I13 2 Tema 2. IToTokH marexeit
33 Tema 3. MeTozb! TPUHATHA
WHBECTUIIHOHHBIX PEIICHUH
3 4 Tewma 4. [IpocTeie MoJienH OIEHKH (PHHAHCOBBIX HHCTPYMEHTOB:

o0JIUranuy 1 aKkIuu

1135 Tewma 5. [ToprdenbHas Teopus

13 6 Tema 6. CAPM u ee mogudukarmm
1137 Tema 7. IlenooOpa3oBaHHe AEPHUBATHBOB

OuHo-3204Hasi popMa 00yueHUs (MOJHBII CPOK, YCKOPEHHOE 00yUeHHEe, 0JIHOE YCKOPEHHOE 00y4YeHue)

Ne Tema npakTH4YecKOro (CeMHHAPCKOro, JJa00PaTOPHOI0) 3aHATHS
1 2
113 1 Tema 1. Mozaenu HauMCIIEHUs] TPOLICHTOB.

1132 Tewma 2. [ToTokn mmarexei

33 Tema 3. MeTob1 TPUHATHS

WHBECTUIIMOHHBIX peIIeHUN

Tema 4. [IpocTeie MOzeNN OLEHKH (PUHAHCOBBIX HHCTPYMEHTOB!
0o0JTUranny 1 aKkIuu

I135 Tema 5. [ToprdenbHas Teopust

113 6 Tema 6. CAPM u ee Mmogudukanuu

1137 Tema 7. IlenooOpa3oBaHe AepHUBATHBOB

113 4

3aounas popma oGyuenusi (MOJIHBIN CPOK, YCKOPEHHOE 00YUeHHsl, OJIHOE YCKOPEHHOE 00y4eHHe)
| Ne | Tema npakTHYeCKOr0 (CEMHHAPCKOTO0, J1a00PATOPHOI0) 3aHATHS
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Tema 4. [IpocTbie MOIETH OIICHKH
113 1 (MHAHCOBBIX HHCTPYMEHTOB!
00NHraluy U aKyuu

113 2 Tema 5. [Toprdenbras Teopust

3.3. O6pa3oBaTesibHbIe TEXHOJIOTUHN
Qunasn ¢gopma o0yueHus (MOJTHBIH CPOK)

Bun ®opma / MeToabl o
%0 y4eOHOr 0
Ne Tema 3aHATHA y4eOHOro HHTEPAKTHBHOIO
BpeMeHH
3aHATHSA 0o0y4eHuUs1
2 3 4 5
Tema 1. Monenu HaUUCIIEHNUS o
1 a JI MeTon «KEeHcoB» 25
MIPOIIEHTOB.
Tema 1. Monenn HaunCIeHUS o
2 A 113 Merton «KefcoB» 25
MIPOIICHTOB.
3 | Tema 2. Iloroku miarexeit JI Merton «kefcoB» 25
4 | Tema 2. [loToku miaTexen I13 Jlenosas urpa 100
Tema 3. MeToan!l IPpUHATHSA .
5 ABL TP . JI MeTon «KercoB» 25
WHBECTUIIHOHHBIX PEIICHUH
Tema 3. MeTonapl IpUHATUA
6 JBI TP . 113 MeToa «MHIIAICHTA» 25
WHBECTUIIMOHHBIX PEIICHUIA
Tema 4. [IpocTbie MOIETHN OIEHKH
7 | QUHAHCOBBIX HHCTPYMEHTOB: J MeTto «KeicoBy 25
o0JIUralvu U akiuu
Tema 4. [IpocTbie MOIETH OIEHKH
MeTo1 «MO3roBOro
8 | ¢huHAHCOBBIX HHCTPYMEHTOB: 113 50
HITYpMa»
OOJIMranuy U aKIuu
9 | Tema 5. [loprdenbHas Teopus JI MeTo]1 «KEeHCOBY 25
10 | Tema 5. IToprdenbHas Teopust 113 Jlenosas urpa 100
11 | Tema 6. CAPM u ee moguduxarmm JI MeTo «KeHCOB» 25
12 | Tema 6. CAPM u ee Mmogudukarmm 113 MeTon «MHIIUIECHTA 50
Tema 7. IlenooOpasoBanue o
13 1 P JI Meto «KeficoB» 25
JICPUBATHBOB
Tema 7. Ilenoo6pa3oBanmne
14 a P 113 MeTon «MHITUICHTA 75
JIEPUBATHBOB
Hroro % 20,3%
OuHo-3a04yHas popMa 00yueHus (MOJTHBII CPOK, YCKOPEHHOE 00YYeHHs, MOJTHOE YCKOPEHHOE 00yUueHHe)
Bnu ®opma / MeToabl
A P A % y4eOHOTO
Ne Tema 3ansaTus y4eOHOro HHTEPAKTHBHOIO
BpeMeHH
3aHATHS o0yueHust
1 2 3 4 5
Tema 1. Monenu HaUKCIIEHUS .
A JI Merox «KeicoB» 25
MIPOIIEHTOB.
Tema 1. Monaenu HauUUCIECHUS o
2 a 113 MeTtox «KeHcoB» 25
MTPOIICHTOB.
3 | Tema 2. IToroku 1marexeit JI Merton «keicoBy 25
4 | Tema 2. IloToku maTexen 113 JlenoBas urpa 100
Tema 3. MeToasl IPUHATHS o
5 JBL TP . JI Meroz «KeicoB» 25
WHBECTUIIMOHHBIX PEIICHUI
Tema 3. MeTons! IPUHATUA
6 JBI TP . 113 MeTton «MHLUAECHTA) 25
WHBECTUIIMOHHBIX PEIICHUH
Tema 4. [IpocTbie MOJIETN OLIEHKHU
7 | hMHAHCOBBIX HHCTPYMEHTOB: JI MeTton «KEeHcoB» 25
o0JTUranuy 1 aKkIuu
8 | Tema 4. [IpocTeie MOJIENIN OLICHKH 113 MeTo «MO3roBOro 50
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(DMHAHCOBBIX HHCTPYMEHTOB! HITypMa

o0JIUranny 1 aKkIuu
9 | Tema 5. [loptdenbHas Teopus J Meton «kelcoB» 25
10 | Tema 5. TloprdenbHas Teopus 113 Henosas urpa 100
11 | Tema 6. CAPM u ee momudukamu JI Metona «KeHcoB» 25
12 | Tema 6. CAPM u ee MmoauduKaiimu I13 MeTo «UHIMICHTa 50
13 Tewma 7. HenooGpasosane J MeTo1 «KEHCOBY 25

JICPUBATHBOB
14 Tewma 7. Henoobpasosanme 113 Meroa «MHIIUACHTA 75

JICpUBATHBOB

Hroro % 20,3%

3aounas opma oGyuenusi (MOJIHBI CPOK, YCKOPEHHOE 00yUeHHsl, 0JIHOE YCKOPEHHOe 00y4eHue)

Bun ®opma / MeToabl o
%0 y4eOHOro
Ne Tema 3ansTUsA y4eOHOro HHTEPAKTHBHOIO
BpeMeHHU
3aHATHS 00y4eHHs
1 2 3 4 5
Tewma 4. [IpocTbie MOIETN OLEHKHU
1 | ¢puHAHCOBBIX HHCTPYMEHTOB: 113 MeTox «MHIIUICHTA 75
o0JIUralvu U akiuu
2 | Tema 5. [loptdenbHas Teopus 113 MeTtoJ «KercoB» 25
Hroro % 40,6%
Paznen 4. Opranuzanus caMoCTOATEIbHOI padoThI 00y4aIOLUXCH
4.1. Opranuszanus caMoOCTOATEJbLHOH PadoThI 00yYalOIIMXCH
Ne Tema quCHMIIHHBI Ne Ne percomennyemoi
BOIIPOCOB JIMTEPATYPHI

1 2 3 4

1 | Tema 1. Moaenu HaYUCJICHUS MTPOIICHTOB. 1-15 1,2,3,4,5,6

2 | Tema 2. [ToToku miarexen 16-25 1,2,3,4,5,6

3 Tema 3. MeToast HpHHHTI/IS‘I’ 26-35 123456

WHBECTUIIMOHHBIX pElIeHUH
4 Tema 4. IIpocTbie MOsIETH OLIEHKH (PUHAHCOBBIX 36-55 123456
WHCTPYMEHTOB: 00JIMIalliy M aKIH

5 | Tema 5. IloprdensHas Teopus 55-70 1,2,3,4,5,6

6 | Tema 6. CAPM u ee Mmogudukauu 71-80 1,2,3,4,5,6

7 | Tema 7. IlenooOpa3oBaHue JISPUBATUBOB 81-86 1,2,3,45,6

IlepeuyeHb BONPOCOB, BHIHOCUMBIX HA CAMOCTOATEIbHYI0 padoTy 00y4aommxcst

1.

Hauncnenue mpoueHToB mo mpocTbiM cTaBkaMm. OmpeseneHue nepuoja HauuCICHHUS] MPOCTBIX
IIPOLEHTOB. /IeKypCHUBHBIN METOJ, HAUMCJIEHMs NMPOCTHIX MPOLIEHTOB. AHTUCHUIIATUBHBIM METOJ
HA4YUCJICHUS MPOCTBHIX MPOLEHTOB. HauncieHne mpoOUEHTOB MO IMPOCTOM MEPEMEHHOW CTaBKe.
JloxoaHOCTh (PUHAHCOBOM ONepalyu B BUJIE POCTOM CTaBKH.

Hauucnenne nponeHTOB MO CIOXKHBIM CTaBKaM. JI€KypCHBHBIN METOJ HAYMCIECHHS CIIOKHBIX
IPOLEHTOB. AHTHCHUIIATUBHBIM METOJ HAYMCIEHUS CJIOXKHBIX IpoueHToB. Hauncnenue
IIPOLIEHTOB I10 CIIOKHOM NEPEMEHHON CTaBKe.

[Tpuniun ¢uHaHcoOBOW skBUBaIeHTHOCTH. [lpouenypa nuckontupoBanus (PV) u HapameHus
(FV). DkBuBaneHTHbIE MJIATEKU U CEPUU TUIaTeXKel. Y paBHEHHE SKBUBAJIEHTHOCTH.

KonBepcust marexeil. Bunael koHBepcui IulaTexeil. 3aMeHa OJHOTO IulaTeXa JPYIHM
wiatexxoM. KoHconupanusi moTtoka IulaTesked. 3amMeHa JAaHHOIO IOTOKa IUIaTeXeH ApYrum
IIOTOKOM ILIATEKEH.
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9.

Mogenu nenooOpa3zoBanus oOnurammid. CTpyKTypa NpOLEHTHBIX CTaBOK, JOXOJHOCTh K
MOTAIICHHIO, KYIIOHHAs JOXOMHOCTh. Tekymas TOXOAHOCTh U JOXOJHOCTh HA OCHOBE JUCKOHTA.
Paznnuus Mexxny CTaBKOU MPOLICHTA U TOXOJHOCTBIO.

Jlropauyst ¥ BBITYKJIOCTb.

[lenooOpa3oBaHNe KOHBEPTUPYEMBIX OOIHUTAIHHA.

Mozenu OLEHKH CTOMMOCTH aKUUi (JUCKOHTHPOBAaHUE MOTOKA AMBHUICHIOB, MoJiesb ['opoHa).
JIOXOJHOCTh aKIuii.

CBs3b MEXy TOXOAHOCTBIO PHIHOYHOTO MHIEKCA U JOXOJHOCTBIO OTAEIBHOIO aKTHBA.

Koad¢urment [lapna. Teopema o pazaeneHun.
10. Mogens onieHKr JoarocpodHbix akTUBOB (CAPM): 0CHOBHBIE ITPEANOCHUIKH, (BBIBO (hOpMYIT).
11. JIunus pemka neHHsix Oymar (SML).Kosddunument Gera: pacuer, coiictBa. Koadduument

anbda. [Ipumenenue mogenu CAPM.

12. OnnounnekcHbie Moaenu. Pacuet 6eThl o peanbHbIM JaHHBIM. Kputnka CAPM.
13. OcHoBubie Mogudukaiuu moaenu CAPM. Teopus apoutpaxknoro rienooopaszoBanust (APT).

4.2. [lepeueHb yueOHO-METOAUYECKOT0 O0eceYeHUsI CAMOCTOSITeIbHOM PadoThl 00y4a0IIUXCs

CamocrosrenbHas paboTa 00ydaromIMXcsi O0OECIeuynBaeTCsl CIASAYIOUUMMHU Y4eOHO-METOANUYECKUMHU
MaTepHajaMu:
1.  YkazaHusMu B paOouell nporpamme no aucuuimiuge (m.4.1.)
2. JlexuuoHHbIE MaTepUaibl B COCTaBe y4eOHO-METOJUUECKOr0 KOMIUIEKCA 110 AUCIUIIIUHE
3. 3amaHUsAMH W METOJUYECKUMH PEKOMEHJALMSMH [0 OpPraHU3allMi CaMOCTOSTENLHOW pPabOTHI
00yy4aroIuxcs B COCTaBe y4eOHO-METOANYECKOI0 KOMITJIEKCa 10 JUCIUIUIMHE.
4. I'moccapueMm 1o AUCLHUILIMHE B COCTaBE Y4€OHO-METOAMUYECKOT0 KOMILIEKCA [0 TUCLUIUINHE.
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Pasznen 5. ®oHa O1eHOYHBIX CPEACTB AJIsl MPOBEIEHUS TEKYIIero KOHTPOJISI U MPOMEKYTOYHOM
arTecTalMy 00yYAKO M XCS

DoHO  OYeHOUHbIX ~ cpedcm8  no  QUCYuniuHe — npeocmaensem — cobol  COBOKYNHOCHb
KOHMPONUPYIOWUX — MAMepUanos  npeoOHA3HAYeHHbX Ol UBMEPEHUs  YPOBHA — OOCHMUNCEHUs
00YYAIOWUMUCS YCMAHOBIEHHbIX pe3yibmamos oopazosamenvhol npocpammvl. POC no oucyuniume
UCNONb3YVeMC.  NpU  NPOBeOeHUU  ONEepamusHO20 KOHMPOIS U NPOMENCYMOUHOU ammecmayuu
obyuarowuxcs. Tpebosanus k cmpykmype u cooepocanuio @OC oucyuniuHvl peciameHmupyomcs
Tonodcenuem o ponoe oyeHoUHbIX MAMePUAIos no NPOSPAMMAM BbICULe20 0OPA308AHUSL — NPOZPAMMAM
bakanagpuama, mMacucmpamypul.

5.1. IlacnopT ¢oH1a OLIEHOYHBIX CPEICTB

Ounas popma o0yueHus (MOJIHBII CPOK)

OueHo4YHbIE CPECTBA Koa ungukaropa u

KonTposupyemsie pa3aessl (TeMbl) JEeCKpPUIITOpPA
JUCIHHUILTNHBI JI 113 (JI3, C3) CPO TOCTHKeHHUSA

KOMIIeTEeH M i

1 2 3 4 5 6

N-1T1TIK-1.1
nJ-2 TIK-1.2
na-3 I1IK-1.1 /-4
I1K-1.2
Na-51IK-1.1 HU1I-6
I1K-1.2

1 | Tema 1. Monenu HaYKUCIICHUS TPOIICHTOB. YO YO, T I11IPB V-7 TTK-1.1
N-8 IIK- 1.2
-9 IIK-1.1 W]-
10 IIK-1.2
nAa-111IK-1.1
N-12 TIK-1.2

Tema 2. [ToToku muaTexen -1 IK-1.1
Wa-2 1K-1.2
Wa-3 I1IK-1.1 UJ-4
IK-1.2
WUa-5I11K-1.1 K1JI-6
IIK-1.2
Wna-7 I1K-1.1
WUa-8 IIK- 1.2
na-9 1iK-1.1 H1a-
10 IIK-1.2
Wa-11 IIK-1.1
WI-12 T1IK-1.2

2 YO KM IIPB

Tema 3. MeTobl TPUHATHS -1 IK-1.1
WHBECTHUIIMOHHBIX PEIIECHUI Wa-2 1K-1.2
na-3 I1IK-1.1 U/J-4
I1K-1.2
NAa-5TIK-1.1 HU/1-6
[1K-1.2
-7 IIK-1.1
N-8 IIK- 1.2
na-9 IK-1.1 HI-
10 IIK-1.2
WUa-11 IIK-1.1
WI-12 TIK-1.2

3 YO YO IIPB

Tewma 4. I[IpocTbie MOIETH OIICHKH -1 IIK-1.1
()MHAHCOBBIX HHCTPYMEHTOB! yo YO 1PB WUA-2 1IK-1.2
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00JIMraIny 1 aKkIuu

WUJ-3 [K-1.1 UJ1-4
TK-1.2
V-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 [IK-1.1
WJI-12 IK-1.2

5 | Tema 5. IlopTdensHas Teopus

YO

YO, 33

IIPB

WJI-1 TIK-1.1
WJ1-2 TTIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJI-5 IK-1.1 WUJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 [IK-1.1
WJI-12 TTK-1.2

6 | Tema 6. CAPM u ee Monudukanun

YO

[1PB, 33

IIPB

WJI-1 TIK-1.1
WJI-2 TIK-1.2
WUJ-3 [IK-1.1 UJI-4
TK-1.2
WJ-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 WJI-
10 TIK-1.2
WJ-11 [IK-1.1
WJI-12 TIK-1.2

7 | Tema 7. llenHooOpa3oBaHue JIEPUBATHBOB

YO

YO

IIPB

WJI-1 TIK-1.1
WJI-2 TTIK-1.2
W13 TIK-1.1 UJI-4
TK-1.2
WJI-5 IK-1.1 WUJ1-6
TK-1.2
WJ1-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

Ouno-3a04yHasi popMa 00yueHus (MOJHBII CPOK, YCKOPEHHOE 00y4eHHsI, MOJTHOE YCKOPEeHHOe 00yYeHune)

OueHoOYHbIE Cpeacrna

Koa ungukaropa u

Ne KonTposmpyemsie pa3aessl (TeMbl) JEeCKpPUITOpA
B JUCHHUMIMHBI J 113 (JI3, C3) CpPO JOCTHIKEHU S
KOMIIeTeHIIU
1 2 3 4 5 6
Na-11iK-1.1
Wa-2 1K-1.2
1 | Tema 1. Moaenu HaYUCIICHUS TTPOIICHTOB. YO IIPB nJa-3 [IK-1.1 /-4
[K-1.2

NA-511K-1.1 UJA-6
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TIK-1.2
WJ-7 TIK-1.1
WJI-8 TIK- 1.2

WJI-9 TIK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tema 2. IToToku mIaTexeit

YO

IIPB

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJI-5 TIK-1.1 UJ-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
W19 IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tema 3. MeToabI IPUHSATHS
WHBECTUIIMOHHBIX PEIICHUH

IIPB

WJI-1 TIK-1.1
WJI-2 TIK-1.2
WUJ-3 [IK-1.1 UJI-4
TK-1.2
WJI-5 IK-1.1 WJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 IK-1.1
WJI-12 TIK-1.2

Tewma 4. I[IpocTeie MOIETTH OLICHKH
(hMHAHCOBBIX UHCTPYMEHTOB:
0o0JIMrauyy ¥ aKIun

YO

[IPB

WJI-1 IK-1.1
WJI-2 TTIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJI-5 IK-1.1 WUJ1-6
TK-1.2
WJI-7 TTK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 IK-1.1
WJI-12 TTK-1.2

Tewma 5. ITopTdenpHas Teopus

YO, 33

IIPB

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WUJ-3 [IK-1.1 UJ1-4
TK-1.2
WJI-5 IK-1.1 1J1-6
TK-1.2
WJ1-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

Tema 6. CAPM u ee Mmogudukanuu

[IPB

WJI-1 IK-1.1
WJ1-2 TIK-1.2
WJI-3 TIK-1.1 WJI-4
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TK-1.2
WJI-5 IK-1.1 WJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ1-9 IK-1.1 WJI-
10 TIK-1.2
WJI-11 IK-1.1
WJI-12 TTIK-1.2

Tema 7. LlenooOpa3oBaHue 1epUBaTUBOB

IIPB

WJI-1 [IK-1.1
WJ1-2 TIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJ-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

3aounas popma o6yueHust (MOJTHBIN CPOK, YCKOPEHHOE 00yUeHHe, MIOJTHOe YCKOPEHHOe 00y4YeHne)

Kountpoaupyembie pasaenbl (TeMbl)
AUCHUIIIMHBI

OueHo4HbIe CpPeICTBA

J I3 (JI3, C3) CPO

Konx nagukaropa u
JIeCKpUIITOpa
JOCTHKEHUS
KOMIIeTeHIu i

2

3 4 5

6

Tema 1. Moaenu HaYUCIIEHUS TPOLIEHTOB.

YO YO, T IIPB

WJ-1 TIK-1.1
WJI-2 TIK-1.2
V-3 TIK-1.1 UJI-4
TK-1.2
WJI-5 IK-1.1 WJ1-6
IK-1.2
WJ1-7 TIK-1.1
WJ1-8 TIK- 1.2
V-9 [IK-1.1 WJI-
10 TIK-1.2
WJ-11 TIK-1.1
WJI-12 TIK-1.2

Tewma 2. IToToku maTexen

YO KM IIPB

WJI-1 TIK-1.1
WUJI-2 TTK-1.2
WUJ-3 [IK-1.1 UJ1-4
TK-1.2
WJI-5 IK-1.1 UJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 UJ-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 IK-1.2

Tema 3. MeToasl NpUHATHS
WHBECTHUIIMOHHBIX PEIIECHUI

YO YO I1IPB

WJI-1 IK-1.1
WJI-2 TIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
UJI-5 TIK-1.1 UJ-6
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TIK-1.2
WJ-7 TIK-1.1
WJI-8 TIK- 1.2

WJI-9 TIK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

Tema 4. IIpocTbie MOaETH OLICHKH
4 | ¢puHAHCOBBIX HHCTPYMEHTOB:
00JIMranuy 1 akiuu

YO

YO

IIPB

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJI-5 TIK-1.1 UJ-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
W19 K-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TIK-1.2

5 | Tema 5. [loptdenbHas Teopus

YO

YO, 33

IIPB

WJI-1 TIK-1.1
WJI-2 TIK-1.2
WUJ-3 [IK-1.1 UJI-4
TK-1.2
WJI-5 IK-1.1 WJ1-6
TK-1.2
WJI-7 TIK-1.1
WJI-8 TIK- 1.2
WJ-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 IK-1.1
WJI-12 TIK-1.2

6 | Tema 6. CAPM u ee mogudukanun

YO

I1PB, 33

[IPB

WJI-1 IK-1.1
WJI-2 TTIK-1.2
WJI-3 TIK-1.1 WJI-4
TK-1.2
WJI-5 IK-1.1 WUJ1-6
TK-1.2
WJI-7 TTK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 IK-1.1
WJI-12 TTK-1.2

7 | Tema 7. llenooOpa3oBaHHe JIEPHBATUBOB

YO

YO

IIPB

WJI-1 TIK-1.1
WJ1-2 TIK-1.2
WUJ-3 [IK-1.1 UJ1-4
TK-1.2
WJI-5 IK-1.1 WJ1-6
TK-1.2
WJ1-7 TIK-1.1
WJI-8 TIK- 1.2
WJI-9 [IK-1.1 WJI-
10 TIK-1.2
WJI-11 TIK-1.1
WJI-12 TTK-1.2

YcaoBHbIe 0003HaYeHNS OLEeHOYHBIX cpeacTB (Ctoadusl 3, 4, 5):
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33 —3amuTa BBINOJHEHHBIX 3aJaHUl  (TBOPYECKUX, PpACYETHBIX M T.O.), IPEACTaBICHUE
MIpEe3eHTalNT;

T — TecTupoBaHue 10 Oe3MAITMHHON TEXHOJIOTUH;

YO — ycrubiii (GpoHTaIbHBIN, HHIUBUAYATBHBIN, KOMOMHUPOBAHHBIN) OIPOC;

KM — xeiic-meTo;

IIPB — nipoBepka pedepaToB, KOHCIIEKTOB, IIEPEBOOB, PEIICHNUN 3aJaHUM, BHITOTHEHHBIX 3adaHUN
B QJIEKTPOHHOM BUJE U T.1.;
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5.2. OueHo4HbIe CPeACTBA TEKYIIEro KOHTPOJIs
IlepeyeHb NpakTHYECKHUX (CEMMHAPCKUX) 3aaHU I

Tema Nel: «Mojeu HAYUCIEHUS TPOLEHTOB)

IIpakTnueckoe 3aganme 1. Mcxonnas cymma kpeaura 100000 nen. egunuin. CraBka 30 mpoieHTOB
roJioBbIX. OnpenenuTs HapaleHHYI CYMMY 10 ITPOCTHIM U CJIOXKHBIM npoteHTam 3a 0,5, 1 rox, 2 roja.
IIpakTuyeckoe 3ananue 2. Hapamennoe 3Hauenue 100 Teic. py0. MHBECTHPOBAHHBIX Ha 5 JIET 1O
HOMUHAJIBHOM CTaBKe 25 MPOIIEHTOB rOJA0BBIX MPU JBYXPAa30BOM HAYUCICHUU CKOJIBKO COCTABUT.

A) 324,73 ThIC. pYO.

B) 305,18 TrIC. pYO.

IIpakTuyeckoe 3ananme 3. OmnpenenuTe BEIMYMHY IEPBOHAYAIBHOW CYMMBI, HEOOXOAMMOM IS
nomyueHust gyepes 4 roxa 300000 TeIic. py0., €CIM UCTIONIB3YETCs CIIOKHAS CTaBKa CCYTHOTO MPOIeHTa 28
MPOLIEHTOB I'0JIOBBIX.

A) 93250 ThIC. pYO.

B) 110150 ThIC. pYO.

C) 111723 ThIC. pYO.

IIpakTuyeckoe 3ananme 4. Ha cymmy 100000 nen. enunui Hauucasercss 10 mpouneHTOB rOAOBBIX.
[IponienTsl mpocThie, TOuYHBIE. KakoBa HapaimieHHass CyMMa, €CJIM OIepaiusi PEHMHBECTUPOBAHUS
MPOBOAMTCS €KEMECSUHO B TeueHHe 1 KBapTaia.

A) 102486 neH. equHuIl

B) 201487 nen. enunui

C) 100843 neH. enunwmIl

IIpakTuyeckoe 3aganue 5. B nmoroBope 3adukcupoBaHa MEpPEeMEHHAas CTaBKa CIOKHBIX MPOIEHTOB,
ompenensieMas Kak 15 mpoieHTOB rof0BbIX, TUTFOC Mapka 6 MPOIIEHTOB B MEPBbIE JBa rojia, 8 MPOILIEHTOB
B Tpetuil roa, 10 mpoueHToB B ueTBepThid roa. OmpenenuTe BEIUYUHY MHOXKHUTENS HapaiieHus 3a 4
roja.

A) 234

B) 1,8

C) 0,9

Tema Ne2: «IloToku miaTexein»

IIpakTnueckoe 3ananme 1. bank npunsn k yuery Bekcesnb B cymme 100 miH. py6. 3a 60 aelt no
HACTYIUIEHHMsI cpoka moramieHus. Onpenenutb CyMMy BEKCEJIbHOIO KpeAauTa IpH TOJ0BOI CTaBKe
JTUCKOHTa 60 MpPOIEHTOB.

A) 100 miH. pyo.

B) 121,7 mun pyo®.

C) 90 muH. pyO.

IIpakTuyeckoe 3aganue 2. Bekcenenepxarenb NpeabsIBUI IS yueTa BeKcellb Ha cymmy 750 Teic. pyo.
co cpokoMm noramenus 25.04.21 r. Bekcens npenbsasieH 05.04.21 r. bank cornacuiicss y4ecTb BEKCENb C
JUcKOHTOM 50 MpoIeHTOB rofoBbIX. Kakyto cymMMy MosyduT BekcesneaepxKarennb?

A) 695,3 ThIC. pYO

B) 830,1 trIC. pYO.

C) 729,2 trIC. pYO.

IIpakTuyeckoe 3aganne 3. KakoB gomkeH ObITh pa3Mep BKJIaja B OaHK, eciin Bbl XxoTuTe uyepes jBa
roga umetrs 100000 py6., u Oank mnpemnaraer 30 HpPOLIEHTOB TOMOBBIX Ha YCIOBHUSX €KErOJHOTO
HAYMCIICHUS MPOLIEHTOB:

A) 59171 pyo6.

B) 76923 py0.

C) 40000 py6.

Tema Ne3: «MeToabl NPUHATHS MHBECTUIMOHHBIX PeLeHH D

IIpakTuyeckoe 3aganue 1. [ peanusanuyi HHBECTUIIMOHHOTO NMPOEKTa TpeOyeTcs BIOXKHUTH | MIIH.
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py6. Exeronnas oxunaemas npuosutb 250 Thic. py0. Exxeroansiii oxunaemsiii 006éM npogykuuu 1,5
MJIH. py0. OmnpenenuTe cpoK OKYIaeMOCTH CPEICTB:
A) 4 rona
B) 0,67
C) 0,25 rona
IIpakTuyeckoe 3aganue 2. 250 Teic. py0. MHBECTHPOBaHBI Ha 4 TOJa MOJ 6 MPOILEHTOB TOIOBBIX.
Onpenenure CyMMy CIIOXKHBIX IIPOLIEHTOB, HAUMCIIEHHBIX K KOHILY CpOKa.
A) 98,50 TrIC. pYO.
B) 87,23 ThIC. pYO.
C) 65.62 ThIC. pYO.
IIpakTnyeckoe 3aganune 3. Onpenenure BeIUYNHY MPUBEAEHHOTO J0X0Aa OT MHBECTULIMH 3a JIBa roja,
eciM B iepBoM oy noiaydeHno 100 muH. py06., Bo Bropom 200 mutH. py0. ['ooBast muckoHTHas craBka 60
IIPOLIEHTOB I'0JIOBBIX.
A) 170 mnH. pyoO.
B) 140,6 muH. pyo0.
C) 139,5 muH. pyo.
IMpakTuyeckoe 3aganue 4. Kommepueckas opranusanus uaBectupyer 150 Toic. py0. Ha 4 ronga. Ecth
JIBa BapHaHTa: a) JNCMO3UTHBIA CUET C HAYUCIIEHHEM IMPOICHTOB KaXKAble 6 MecsleB Mo cTaBke 18
IPOLEHTOB TOAOBBIX; 0) ccyna Jpyrod opraHu3aluy ¢ HaducieHueM 24 mnpoleHTta exeroaHo. He
YUUTHIBasl YPOBEHb PUCKA, OIMpe/ienTe OoJiee BHITOIHBIN BapuaHT. Pacuér caenaiire.
A) GoJiee BBITOJICH BapUAHT a)
B) o0a BapuanTta obecrieqrBarOT OJJUHAKOBBINA YPOBEHb 10X0a
C) Gomnee BbITO/ICH BapuaHT 0)
IIpakTuyeckoe 3aganue 5. UToObl uepe3 ABa roja KamuTal WHBECTOpPA COCTaBWI 75 MIH. pyO. mpu
rOJI0OBOM CTaBKE JJOXOJHOCTH B 25 IMPOLEHTOB, €r0 IEPBOHAYAJIbHBIE BIIOKEHUS JOJKHBI COCTaBIISTh:
A) 60 miH. pyO.
B) 48 muH. pyo.
C) 50 muH, pyo.
IIpakTuyeckoe 3aganue 6. J[0XOIpI OT MHBECTHUINI HAa TPU roja cocTaBwiv: B epsbiii 200 MiH. pyo.,
BO BTOpoi 350 muH. pyO., B Tpetuit 480 MuH. py0. mpu romoBoi cTaBke JUCKOHTa 50 MPOIEHTOB.
CKOJIbKO COCTaBUT BEJIMYMHA MPUBEJECHHOIO JJOX0a OT MHBECTHUIIMH 3a TpH roja:
A) 305,2 maH. pyo.
B) 534,8 mun. pyo.
C) 431,1 mun. pyo.
IIpakTuyeckoe 3axanue 7. [{ns peanuzanuy WHBECTHIIMOHHOTO MpoekTa Heobxomaumo 80 Teic. pyo.
JleHexHble TOTOKH MPOeKTa rojam coctaBuiu: 1-it rox 40 Teic. pyo., 2 - i rox 45 TeIC. pyo., 3-i rox 50
ThiC. pyO., 4-ii rox 45 teic. py0. CraBka auckoHtupoBaHus 30 mnponeHToB. PykoBoacTBYysCh
HoKa3areseM MH/AeKca peHTa0eNbHOCTH (pacueT MpeJICTaBUTh), TPOEKT
A) IpuHSATH
B) orBepruyts
C) maHHBIX U1l IPUHATHS PELICHUs HEJOCTaTOYHO
IIpakTnueckoe 3aganue 8. Muecrop mmeer 200 Thic. py0. Uepe3 roa MHBECTOp pacCUMTHIBACT
noyduTs 260 ThIC. py0. OnpenennTe MUHUMAILHOE 3HAYCHUE TIPOIICHTHON CTaBKH:
A) 15 npouenros
B) 23 nponenta
C) 30 nporieHTOB
IMpakTnyeckoe 3aganme 9. Omnpexenute WHISKC PEHTA0CTBHOCTH, €CIH JUIS  pealTu3aliu
MHBECTUIIMOHHOTO MpoekTa Heooxoaumo 80 Teic. py0. JleHexKHbIe MOTOKH MPOEKTa T'olaM COCTaBMIN: |-
it ron 40 TeIC. pYO., 2 - ¥ rox 45 ThIC. py0., 3-i rox 50 ThIC. pyO., 4-if Tom 45 ThIC. pyd. CTaBKa
JUCKOHTHpOBaHMs 30 MpPOLIEHTOB.
A) 1,2
B) 0,8
C)15

Tema Ne 4: «IIpocTbie Moae M OLeHKH GUHAHCOBBIX MHCTPYMEHTOB: 00JIMTALMHU M aKIMID)
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IpakTuyeckoe 3aganue 1. Tpu 20%-Hble oOauranuu co cpokamu 110 noramenus 1, 2 u 3 roxa,
crosaT mo 105% ot HomuHama. byner nu kpuBas JOXOAHOCTH ISl OECKYIIOHHBIX OOJHMTaluidi ¢ TEMHU KE
CpPOKaMH JI0 TIOTalIeHHsl YObIBAOIEH?

IIpakTuyeckoe 3aganme 2. Ilpeamonokmm, utro Bam goar cocraBisger 1000 OecKymoHHBIX
oOnuranuii ¢ HOMUHaIBbHON cTtouMocThio 100 mommapoB m ¢ mropanueit 2. Tekymias Oe3puckoBast
MPOIICHTHAs CTaBKa cocraBiseT 25% 3a mepuoj. Bamm akTuBel MOTYT OBITH C(HOPMHPOBAHBI W3
OECKYNOHHBIX OOJIMTanuii ¢ HOMUHAIBHON cTouMocThio 100 moyutapoB u ¢ mropanueid 1 u 4. Ckonbko
OCCKYNOHHBIX OOyMranuidi ¢ mopanued 1 m 4 BaM HYKHO KYNMHUTh WJIM TPOJaTh, YTOOBI ypPaBHSTH
JIOpAllid U CTOUMOCTH JI0JITa U aKTUBA?

IIpakTuyeckoe 3ananue 3. llena npuoOpereHus akmuu paBHa 100, TUBUACHA 3a MEPBBIA IO
BnageHust — 10, 3a Bropoit — 12, 3a tperuii — 14. Ilocne nonyyeHus: TpeTbero AMBUACHAA aKLUs MpoJaHa
3a 150. OnpenenuTh 10X0IHOCTh ONEpPALUH.

Tema Ne 5: «IloprdenbHast Teopust

IIpakTuyeckoe 3aganue 1. [Ipenmonoxum, 4ro st AByX Kommanwii — A u B — ¢unHaHcOBBIH
AQHAIUTUK MPOTHO3UPYET HA TEKYIIUH TOJ CJIEIYIOIIME BO3MOXKHBIE COCTOSIHHS: IIECCUMUCTHYECKOE C
BepossTHOCTBIO 30%, Hanbosee BEepOsATHOE C BEPOATHOCTHIO 50%, ONTUMHUCTHYECKOE C BEPOSTHOCTHIO
20%. CnenaH Take W MPOTHO3 JOXOJHOCTH aKIUK 3TUX KOMIAHMMA JUIS KaXJOTO W3 BO3MOMKHBIX
coctrosumii: (-0.15, 0.12, 0.21) nns A u (-0.05, 0.06, 0.15) nns B. KakoBsl cpegHue J0XOAHOCTA U PUCKH
g akuuid A u B?

IIpakTuyeckoe 3axanue 2. OxumgaeMast T0XOAHOCTh U pUCK akThBa A paBHbI 0.2 u 0.3, akTnBa B
— 0.4 u 0.5, koppensmus 10XoaHOCTeH akTHBOB paBHa (.2. HaiiTu mopTdens MUHUMAIBHOTO PUCKA, €TO
PHUCK U IOXOJTHOCTb.

IIpakTnyeckoe 3aganue 3. JloxoIbl OT WHBECTHIIMOHHOTO IPOEKTAa COCTaBAT 4Yepe3 roja B
cpennem 100000. Bo CKOJIBKO MOXHO €ro OIEHUTH, €CJIM PBIHOYHAS JOXOMHOCTh coctaBisier 20%,
Oe3puckoBasi JAOXOAHOCTh - 15%, puck peiHOYHOro moptdens - 80%, a KoBapHalMIO JOXOJOB OT
AQHAJIOTMYHBIX IPOEKTOB C PHIHOYHOM JI0XOAHOCTBIO IKCIEPTHI OLIEHUBAIOT Ha ypoBHE 1024007

Tema Ne 6: «<CAPM u ee Mogupukanum»

IIpakTnyeckoe 3aganue 1. KoHTpo1bHBIE BONPOCHI 1JIsl CAMOCTOATEIBLHOM PadoTHhI.

1. CBs13b MEXYy JOXOHOCTBIO PHIHOYHOTO MHJIEKCA U JJOXOIHOCThIO OT/JeNIbHOTO akTuBa. KoadpdunueHt
[Tapma. Teopema o pa3neiieHUH.

2. Mogenp oueHku aoiarocpouHbix akTUBOB (CAPM): OoCHOBHBIE TPEANOCHUIKH, (BBIBOI (hopmyi).
Koadduuuent Gera: pacuer, cBoiictBa. [Ipumenenne CAPM B noptdenbHoit Teopuu. JIuHMUS phIHKa
neHHsix oymar (SML). Koaddunuent ansda. [Ipumenenne mogenu CAPM. OgHOMHIEKCHBIE MOIETH.
Pacuer G6etsl o peanbHbIM 1aHHBIM. Kputiika CAPM.

3. OcnoBnble Moaudukanuu mogenn CAPM. APT.

IIpakTnueckoe 3aganue 2. TecTroBble 3a1aHNS.

1. Mopeap oueHkH (PMHAHCOBBIX aKTHBOB. Mojaeab HCNOJAb3YyeTCsl JIsA TOro, 4YTOObI
onpeaeJuTh TpedyeMblil YPOBEHb J0XOHOCTH AaKTHBA, KOTOPBIH NpeAnoaaraercs 100aBUTh K yKe
CYHIECTBYIOLIEMY XOPOIIO JMBePCH(PUINPOBAHHOMY NOPTQEJII0 ¢ Y46TOM PBIHOYHOIO PHCKA 3TOT0
aKTHBa.

a) CAPM

6) APM

c) CAPN

2.Marematnuyeckuii Bua ¢popmysl CAPM, no3possomeil aHAJIM3MPOBATh, KAKYI0 CTABKY
JAOXOJHOCTH cJIelyeT 0:KUAATH B J0Jr0CPOYHOI epcrneKTHBe:

a) RE = Rf + fx * (Rm — Rf)

0) RE = Rf + px * (RX/RI)

¢) RE =Rf + fx * (Rm / Rf)

3. Toka3zareap 3(PPeKTHBHOCTH WHBECTHIMOHHOTO moOpTdeass (aKTHBA), KOTOPBIi
BBIYHCJISIETCH KAK OTHOIIICHHE CPeHell MPpeMHUH 3a PUCK K CpeJHeMY OTKJIOHEHUI0 mopTdeJst

a) Kosappuument Hlapns
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https://ru.wikipedia.org/wiki/%D0%A4%D0%B8%D0%BD%D0%B0%D0%BD%D1%81%D0%BE%D0%B2%D1%8B%D0%B5_%D0%B0%D0%BA%D1%82%D0%B8%D0%B2%D1%8B
https://ru.wikipedia.org/wiki/%D0%98%D0%BD%D0%B2%D0%B5%D1%81%D1%82%D0%B8%D1%86%D0%B8%D0%BE%D0%BD%D0%BD%D1%8B%D0%B9_%D0%BF%D0%BE%D1%80%D1%82%D1%84%D0%B5%D0%BB%D1%8C
https://ru.wikipedia.org/wiki/%D0%A0%D1%8B%D0%BD%D0%BE%D1%87%D0%BD%D1%8B%D0%B9_%D1%80%D0%B8%D1%81%D0%BA

6) Koappuuument laposa

¢) Koadpoumment lapma

4. Teopema, yTBep:KIa0Iasi, YTO CTOUMOCTb HHBECTHIIUM JJISl KA’KI0T0 HHIAUBHIYATbHOTO
HHBECTOPA He 3aBHCHUT OT €ro NoTpeduTeJLCKUX NMpeInoYTeHni

a) Teopema o pazneneHuu

6) Teopema o neneHun

¢) Teopema o akusx

5. Jrto eaunnyHass uudpa, KOTOpas MNOKA3bIBAET, HACKOJIbKO BOJATWIbHbI aKIMU,
nopr¢esib WIN IPyrue aKTUBBI 0 CPABHEHUIO ¢ GOHTIOBBIM PHIHKOM B I€JI0M

a) Koapdunment omera

0) Koaddunuent ansa

¢) Koaddunment Gera

6. Cratucrnyeckuii GUHAHCOBBIN MOKA3aTe/Ib, XaPAKTEPU3YIOIINA N3MEHYNBOCTD I[€HBI HA
4T0-1100

a) BOJIaTUJIBHOCTDB

0) nadmsaums

C) cTarHamus

Tema Ne7: «IleHoo0pa3oBaHue 1epPUBATHBOB

3aganue 1. 3amoJaHUTH TA0AKLY.

Mopenu ieHoo6pa3oBaHus DopmyJibl CymHocTh MOJIen
OMIIMOHOB

Mogens biaka [loynza

Monens JInnanna

Mopens bapibca-Conepa

bunoMmuHannrHag Moaelnb

Metonbl MonTe-Kapio

3aganue 2. TecroBble 3a1aHuA.

1. Monens, pazpaboTaHHas JUisl OLEHKU KOJIJI- OMIIMOHOB, MOKET HCIIOIb30BaThCs JIIsl OLEHKU BCEX
IPOM3BOJIHBIX OyMar, BKIII04asi BAppaHThl KOHBEPTUPYEMbIE IIEHHbIE OyMaru, 1 JUis OLleHKU
COOCTBEHHOI0 KamnuTajga (UHAHCOBO 3aBUCUMBIX (GUPM - IPEINPUATHHA, UCTIOIb3YEMBIX 3aEMHBIN
KaIluTamt:

A) Mogens CAPM

B) Mopens nenoobpazoBanus onuuonoB bika-Iloynza

C) Mopens Ko66a-/lyrmaca

2. DTO KOHTPAKT, JAroIUi BIAAEIbILY, I JepXKaTeII0 ONIMOHA, TPaBO, HO HE 0053aHHOCTh, KYUTh
WJIM NIPOJATh OIPE/IETICHHbIN aKTUB 110 HEKOTOPOM, 3apaHee OTOBOPEHHOM LIeHE B TEUEHUE
OIIPEAEIEHHOr0 POMEKYTKAa BPEMEHHU.

A) Onuuon

B) Aykuunon

C) UnoctpanHas BaitoTa

3. IIpaBo KynuTh 3aJaHHOE YUCIIO aKLUH 110 ONPEAEIEHHON LIEHE B TEUEHNE OTOBOPEHHOIO CPOKA MM B
MOCTIEAHUM IEHh OTOBOPEHHOT'O CPOKa

A) Ilyr- onumon

B) Komn- onminon

C) ®brouepcHBIN KOHTPAKT

4. ITpaBo npoaaTh 3aJaHHOE YKMCIIO aKIUM MO OMPEAECIEHHON [IEHE B TEYEHNE OrOBOPEHHOTO CPOKA WIIA B
KOHIIE OTOBOPEHHOI'O CPOKa

A) Ilyt- onuon

B) Kosn- onuuon

C) ObrouepcHbI KOHTPAKT
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5. Cymma, yruiaynBaemasi IOKyIaTesieM OMIIMOHA MPO/IABILY - JIUITY, BBIMICABIIEMY OMIIMOH HA €HHUILY
aKTHBa, HAPUMEP, aKIIUIO

A) llena onmuona

B) nena ucnonnenus

C) KonrpakrtHas 1ieHa

6. JloroBop (KOHTPAKT), IO KOTOPOMY CTOPOHBI MOIYYalOT MPaBO WK 0043yI0TCS BBHIIOJHUTH HEKOTOPHIE
JEHCTBHUS B OTHOIICHUU 0a30BOro akTHBa. OOBIYHO TIPEyCMAaTPUBACTCS BO3MOKHOCTD KYITUTh, IPOAATH,
MPEIOCTaBUTh, MOJYYUTh HEKOTOPBIN TOBAp WM LIEHHbIE OyMaru.

A) lepuBaTus

B) deno3ur

C) Kpenur

5.3. TemaTuka nucbMeHHBIX PadOT 00yUYAKOIIHXCSI

TemaTuka pedeparToB, 10KJIT0B, ICCE:

1. TomoBast HOMUHaAJIbHAS MPOLEHTHAsA CTaBKa. HauuciieHnne MmporeHTOB MO HENPEPHIBHOW CTaBKeE.
JloxonHocTh (pUHAHCOBOM OmNepaliy B BUAE CI0KHOM CTaBKH.

2. Paccpouka miaTexa. DKBUBAICHTHOCTb IJIATEXKEW P MPUMEHEHNUH TIPOCTON CTaBKH.

3. Amnnyutersl. Ormpenenenue annyurera. Kiaccupukauus anHyntetoB. OCHOBHBIE MOJENU

AHHYUTETOB.

Yucras npuBeaeHHas ctouMocTh npoekrta (NPV), ee pacuer.

5. Buyrpennsist Hopma goxonHoctu npoekra (IRR), mpoctoit cpok oxymnaemoctu mnpoekra (PBP),
yueTHasi HopMma okyrnaemoctu nmpoekra (ARR), unnekc npubdsuibHoCTH poekTa (PI)).

6. IlpeumymectBa u HemocraTku nokazareneit NPV, IRR, PBP u PL. Cesizu mexay ykazaHHBIMH
nokazaresiMu. Moaudukam nokasarenei 11 yCTpaHeHUsI HEJOCTaTKOB.

7. Tounsrii cpok okymaemoctu npoekra (PPBP). /luckoHTHpoBaHHBIN CPOK OKYIIAaeMOCTH MPOEKTa
(DPBP). TouHbIi1 TMCKOHTUPOBaHHBIN CPOK oKkymaemocTH npoekta (PDPBP).

8. DkctpenHslii nepuoa okynaemoctu npoekta (BOPBP). MoauduuupoBanHas BHyTpEeHHSS CTaBKa
noxonnoctu npoekta (MIRR).

9. IlpunATHE pemIeHWH B YCIOBUSAX HEONPEACICHHOCTH. JIOXOJHOCTP M PHCK aKTHBA.
[TpeamoureHust OCTOPOKHBIX HHBECTOPOB, BEIOOP 3(P(PEKTUBHBIX aKTHBOB.

10. loxomHOCTh W pHUCK TMOpT(ens W3 ABYX pPHCKOBBIX AaKTHBOB. JluBepcuuKamus pHcka.
MHoxecTBO 3¢ (HeKTUBHBIX TOpTdheEei.

11. Iloprdenr W3 n pPUCKOBBIX akKTUBOB. 3anada MapkoBuna. Bun sddexktuBHON rpaHHIbI
MHOXkecTBa noptdeneir. Ctpykrypa 3¢dexkruBHbIX oprdeneii. Beibop nHBECTOpa HA MHOKECTBE
sbdextuBHbIX TOpTdenein. OOoOImEeHne Ha ciaydyail HEOTPUIIATETLHOCTH JO0JI€ aKTUBOB B
noptderne.

12. loGaBnenne Oe3puckoBoro aktwBa. Jluaus pacnpenenenus kanutana (CAL).MuoxecTBO
3 deKTUBHBIX TOpTdeneit: TuHus «pblHOK — Kanutam» (CML). Beibop nnsecropa na CML.

13. [lenoo6pazoBanue (hprouepcoB u GopBapaoB. «I1yT-kKoim» mapurer.

14. BunoMmuanpHas MOJEb LIEHOOOPa30BaHNUs OIIMOHA «KOJUD» Ha aKLUH.

15. Mognens nieHooOpazoBanus omnimoHa bimka-Illoymn3a — pacmmpenne OMHOMHAIBHOW MOJIEH HA
HENPEPBIBHOE BPEMSI.

16. OneHka «KoJjuTay Ha aKIuH 03 AMBHICHIOB (MPUMEP C MCKYCCTBEHHBIMH JTAaHHBIMH, TIPUMED C
pearbHBIMH JTaHHBIMH, (opMHUpoBaHHE Xek-opTdens. LlenooOpazoBaHue aMepHUKaHCKHX
OTIIMOHOB «ITyT».

17. IlapameTpsl 4yBCTBUTEIBHOCTH JEPUBATHBOB JJIS 33124 XEIXKUPOBAHUS

&

5.4. IlepeyeHb BONPOCOB MPOMEKYTOUYHON aTTECTALMM 10 JUCHUILIMHE
Bonpocsl K 3a4eTy ¢ OLIEHKOM:

1.Hauncnenune MOPOLCHTOB IO ITPOCTBIM CTABKAM.
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10.
11.
12.
13
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

. Onpenenenue nepuoja HAUUCICHUS MPOCTHIX MPOLEHTOB.

. JlekypCUBHBII METOJI HAYUCIIEHUS TPOCTHIX MMPOLIEHTOB.

. AHTHCUNIATUBHBIN METO]I HAUUCIICHHS POCTHIX MPOLIEHTOB.

. Hauncnenue nmponeHToB 1o npocToil NepeMEeHHOM CTaBKe.

. loxogHOCTh ()MHAHCOBOM OIEPALMU B BUJE MPOCTON CTABKH.
. Hauncnenue npoueHToB Mo CII0KHBIM CTaBKaM.

. JleKypCHBHBII METOJT HAUYNUCIICHUS CIOKHBIX ITPOLEHTOB.

. AHTHCUIIATUBHBIN METOJl HAUMCIICHHS CIIOKHBIX ITPOLIEHTOB.

Hauucnenue npoueHToB 10 CII0KHOM IEPEMEHHON CTaBKE.
['onoBast HOMUHAIBHAS IPOLICHTHAS CTABKA.
Haunciienne nponeHToB 1o HENpepbIBHOM CTaBKeE.

. loxogHOCTh (pUHAHCOBOM OTEepaIuy B BUJIC CII0KHON CTaBKH.

[IpunHumn ¢puHaHCOBOM SKBUBAJICHTHOCTH.

[ponenypa quckontuposanus (PV) u napamenus (FV).
DKBUBAJICHTHBIC TJIATEKU U CEPUU TUIATEIKEH.

VYpaBHEHUE SKBUBAJICHTHOCTH.

KonBepcus miarexen.

Bubl KOHBEpCHIA TIIATEKEM.

3aMeHa OJIHOTO IUIaTeXa IPYTUM IJIaTEKOM.

KoHconuaanus notoka mjaaTexei.

3aMeHa JaHHOIO NOTOKA IIaTeXel IPYyruM MOTOKOM IIATEXEH.
Paccpouka narexa.

OKBUBaJIEHTHOCTb IIATEKEN IPU IPUMEHEHUU [TPOCTOM CTAaBKH.
AHHYUTETHI.

Onpenenenyue aHHyUTETA.

Knaccudukanus aHHyuTETOB.

OcHOBHBIE MOJIEJIN AHHYUTETOB.

Yucras npuBeneHHas cTouMocTh npoekTa (NPV), ee pacuer.
Buyrpennsas Hopma noxonHoctu npoekra (IRR), mpocroii cpok okynaemoctu npoekra (PBP),

yueTHas HopMma okymnaemoctu npoekta (ARR), unnekc npubsuibHOCTH TipoekTa (PI).

31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.

IIpeumyiiectBa u Henocrarku nokasareneit NPV, IRR, PBP u PL
CBs13u MEXly YKa3aHHBIMU IIOKA3aTEISIMH.

Monuduxaruu nokasaresneil 1 yCTpaHEeHUs HEA0CTaTKOB.

Tounslii cpok okynaemoctu npoekra (PPBP).

JluckoHTHpOBaHHBIN CPOK OKynaeMoctu npoekra (DPBP).

TouHBII TUCKOHTUPOBAHHBIHN cpok okynaemocTH rpoekta (PDPBP).
OKCTpeHHBIN nepuoj okynaemoctu npoekra (BOPBP).
MoudunrpoBanHas BHYTpEHHsIsI cTaBKa 10xoHocTy npoekra (MIRR).
Mogenu 1eHo00pa3oBaHus OOTUTAITHI.

CrtpyKTypa NpOLIEHTHBIX CTaBOK, TOXOJHOCTb K IOTallIEHUI0, KYTIOHHAs JOXOIHOCTD.
Texymnias JOXOZHOCTh U JOXOAHOCTb Ha OCHOBE IMCKOHTA.

Paznnuus Mexxny CTaBKOU MPOLIEHTA U TOXOJHOCTBIO.

Jroparus v BBIMYKJIOCTb.

IlenooOpa3oBaHue KOHBEPTUPYEMBIX OOIUTAIHA.

Mopnenu OleHKH CTOMMOCTH aKIUK (JUCKOHTHPOBAHKUE MTOTOKA TUBUICHIOB, MoJiesb ['op1oHa).
JIOXOAHOCTh aKIMi.

[IpuHsTHE peleHni B yCIOBUAX HEONPEAEIEHHOCTH.

KoBapnanus 10XoaHOCTeHN 1ByX aKTHBOB.

Koppensanuus 10X0IHOCTEN IBYX aKTHBOB.

[TopTdens u3 AByX pUCKOBBIX aKTUBOB.

JloxonHOCTb U Aucnepcust HopTdenst U3 IByX PUCKOBBIX aKTHBOB.
JlomycTMOe MHOXKECTBO MOpTQeeit st IBYX pUCKOBBIX aKTUBOB.

D¢ dexTuBHBIA TOPTPETH.

MHoxecTBO 3(pPEeKTUBHBIX TOPTQENEH.
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55.
56.
57.
58.
59.
60.
61.
62.
63.

CBoiicTBa 3((HEKTUBHOTO MHOKECTBA.

O06o0menre Ha cirydail n aKTUBOB.

OnTuManbHbIM pUCKOBBINA opTdens (Moaens I.MapkoBuna).

[TonHbIN TOPTQEID.

JIunus pacnpenenenus kanuraia (CAL).

PerHOuYHBIN TOpThED.

Jlunus peiaka kanurana (CML).

JuBepcuduxanus pucka.

D¢ dexkTnBHOE MHOXKECTBO U KOMOMHAIHSI OE3PUCKOBOTO aKTUBA M PHCKOBOTO MOPTQEs

(monens /1. TobuHa).

64.
65.
66.
67.
68.
69.
70.

71

83

KopoTkue npogaxu 1 BO3MOKHOCTh 3aMCTBOBAHHS.

H3menenune 3eKTHBHOTO MHOXKECTBA BCIIEICTBUE 3TUX (PAKTOPOB.

[Touck mapaMeTpoB yriaoBoro (KacaTeIbHOTO) MOPTQEIIs.

[Touck oNTUMANbHOTO UHBECTUIIMOHHOTO MOPTQEs 111 HHBECTOPA.

CBs13b MEX/1y TOXOJHOCTBHIO PHIHOYHOTO WHIEKCA M JOXOTHOCTHIO OTACIHHOTO aKTHBA.
KoaddumumenT Hlapna.

Teopema o paszaeseHuu.

. Moniens oreHku JoAarocpodHbix akTuBoB (CAPM): ocHOBHBIE MTPEANOCHUIKH, (BBIBOA (hOPMYII).
72.
73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
. buHOMUanbHas Moiens 1IEHO0OPA30BaHUS OMIIMOHA «KOJIT» Ha aKIUH.
84.

Koadduument Gera: pacuer, CBOKCTBaA.
[Tpumenenue CAPM B noprdenbHOI Teopuu.
Jlunus peiHKa HeHHBIX Oymar (SML).
Koaddumuent anbda.

[Ipumenenne monenu CAPM.
OOHOWHJEKCHBIE MOJICIH.

Pacuer GeTbl 0 peasibHBIM JITaHHBIM.
Kpuruka CAPM.

OcHosnble Moupukanmu Mmoaenu CAPM.
[{lenooOpazoBanue GprrouepcoB u GOpBapIOB.
«IIyr-xomn» nmapurer.

Mogens nienoo6pazoBanus oniuona bimka-Illoyn3a — pacmmpenne OMHOMUATBFHON MOJIETH HA

HENpEePbIBHOE BpeMs).

85.

OneHka «koJula» Ha akIuK 0e3 JUBUACHI0B (IPUMEP C UCKYCCTBEHHBIMH JJaHHBIMU, TPUMEP C

peabHBIMHU JaHHBIMH, (POPMUPOBAHUE XEDK-TOPTQENs).

86.

[lenooOpa3oBaHuEe aMEPUKAHCKHUX OIMI[OHOB «IIyT».
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Pa3znen 6. OneHouHble CpeICTBA MPOMEKYTOUHOM aTTeCTAIUM (C KJIAI0YAMM)

1. Ilpouumatime mexcm u 3anuwiume npasuibhviii omeem. Omeem ciedyem 3anuUcams ¢ MAajleHbKOU
OyKevl. MeToa, mpu KOTOPOM MPOLIEHTHI HAYUCIISIFOTCS] B HaYaJle PacyeTHOTO MepHo/ia Ha3bIBACTCA. . .
IIpaBWJIbHBIN OTBET: AHTUCUNIATHBHbBIU

2. Ilpouumaiime mexcm u 3anuwiume npasuivhviti omeem. Omeem ciedyem 3anucams ¢ MAaleHbKOU
OYK6bl, ucnoawb3ys coros u. OIpenennuTe, KaKhe BBIISISIOT MPOICHTHI M0 Coco0y HAYHUCIICHUS:
IIpaBUbHBIA OTBET: CJ10KHbIE H MPOCThIe (WM NPOCThIE U CIO0KHBIE) (0Omeem cmyoeHma Moxcem
ObImMb npedcmasien 6 UHMepnpemayuu, IK8UBALEHMHOU NPUBEOEHHOMY NPABUIbHOMY OMEeny)

3. Vkaotcume npasunvnyio nociedosamenbHocns METOAMK pacyeTa MPOLEHTOB B NMOPSAIKE BO3PACTAHUS
TOYHOCTH:

1) 6putanckas

2) repMaHcKas

3) dpaniy3ckas

IIpaBuiabHbIi oTBeT: 2-3-1

4. Vkaoicume npasunvrhoe coomeemcmeue:

1. AHHyuTET

2. Hapamenue

3. JluckoHTUpOBaHME

BapuanTsl 0TBETOB:

a) mpolecc NpUBeACHUs OyaAyIel CTOMMOCTH K HAaCTOSIILIEMY MOMEHTY

0) rpaduk moramenus GUHAHCOBOTO MHCTPYMEHTA PaBHBIMUA CYMMaMH B T€UEHHUE OTPEICICHHOTO CPOKa
B) IIPOLIECC MTPUBECHHSI TEKYILEH CTOMMOCTHU K OIPE/Ie]IEHHOMY MOMEHTY B OyayIieM

I[IpaBuabHblii oTBeT: 1)-0; 2)-B; 3)-a

5. llpouumaiime mexcm u 3anuwume npasunvbHulil omeem. Omeem credyem 3anucams ¢ MAleHbKOU
Oykevl. IlprucoenHeHne HAUMCIEHHBIX MTPOLIEHTOB K CyMME JI0JITa WJIK BKJIaJa - 3TO:

HpaBHJ’leblﬁ OTBET: KallUTaJIu3auusd

6.Boinonnume pacuem. Onpenenure kKoddduimeHT aBToHOMHH ((PUHAHCOBOW HE3aBUCHMOCTH), €CIU
U3BECTHO, YTO COOCTBEHHBIN kanuTan = 960 Teic.p., BamtoTa 6ananca = 1790 Teic.p.
IIpaBuabHblii oTBeT: 0,54

7.AKUMSIM aKIIMOHEPHOM KOMIIAHMM NpUCBOEH Oera-kod@duuueHt paBHbld 1.4. [IporHosupyemas

JOXOJHOCTh IO PBIHKY B I1EJIOM Ha CleAyrommid nepuon coctaBiser 14%. JloxomHocTh

TOCY/IapCTBEHHBIX OOJUTANMN BHYTPEHHETO 3aliMa cocTaBisieT 6%. KakoBa CTOMMOCTh aKIIMOHEPHOTO

Kanuranaa KoMrnanuu? (onpedenums u3 npedcmasgienHvlx gapuanmos) a) 13% 6) 12% 8) 13,4% 1) 17,2%
IpaBuabHblii oTBeT: 17,2%

Pa3nen 7. [lepeuenn yueOHOii JuTEpaTYypPhl, HEOOXOIUMOIi 1151 OCBOEHUS TUCHUILIHHBI

7.1. OcHOBHasI IUTepaTypa
1. Beirogunkosa N.}O. ®unancoBas mateMartuka : yueObHoe mocodue / Beiroqunkosa 1N.JO.. —
Mocksa : At [Tu Ap Meama, 2020. — 149 c. — ISBN 978-5-4497-0609-6. — TekcT : 3MeKTPOHHBIH //
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Hudposoii 00pa3oBaTeNbHBIHA pecypc IPR SMART : [caiiT]. — URL:
https://www.iprbookshop.ru/96562.html

2. 3aiineB, 1. M. ®unancoBas MareMatnka : Kypc aekuuii / M. M. 3aiinies, O. O. Ckpsaoun, A. C.
boraueB. — Mocksa : Mznarensckuii [Jom MUCuC, 2022. — 96 ¢. — ISBN 978-5-907560-12-3. —
Texct : snekrponnsii // Ludposoit obpazoBarensHblil pecypc IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/129533.html

3. ITonoBa, T. A. ®dunancoBas maremaruika : mpaktukym / T. A. TlomoBa. —

HoBocubupck : HoBocuOupckuii Tocy1apcTBEHHBI YHUBEPCUTET IKOHOMHUKU U yrpaBienus «HUHX»,
2022. — 164 c. — ISBN 978-5-7014-1047-1. — Tekcr : anekTpoHHbIi // [ludpoBoii 06pazoBaTebHbBIN
pecypc IPR SMART : [caiit]. — URL.: https://www.iprbookshop.ru/127000.html

4. JTIroy, FO-J1. Meroasl u anroput™Mbl (puHaHcoBoi Maremaruku / FO-J1. JTroy ; mox penakmucii E.
B. Uenypuna ; nepeBox C. B. XKyneneB. — 4-e uzn. — Mocksa : Jlaboparopus 3Hanui, 2021. — 750 c.
— ISBN 978-5-93208-544-8. — Texkcr : anekrponnslii // L{udposoii oOpasoBarenbublii pecypc [PR
SMART : [caiit]. — URL.: https://www.iprbookshop.ru/109432.html

7.2. JlonoJiHUTEJIbHAS JIUTEpaTypa

1. JIétunkoB, A. B. Jlekuuu no ¢unancoBoii matematuke / A. B. JI€runkoB. — Mockga,
WxeBck : UHCTUTYT KOMITBIOTEpHBIX uccnenoBanuii, 2019. — 236 ¢. — ISBN 978-5-4344-0799-1. —
Tekcr : anmekrponnbii // LludpoBoii obpazomarenbHbiii pecypc IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/91950.html

2. Anamm3 3 ()eKTUBHOCTH M PUCKOB (PMHAHCOBO-XO3IHCTBEHHOM NIEATEIHFHOCTH | y4eOHOE

nocobue must CIIO / E. B. CmupnoBa, B. M. Boponuna, O. B. ®enopumiena, 1. 10. I{piranoBa. —
Capartos : [IpodobpazoBanue, 2020. — 165 c. — ISBN 978-5-4488-0530-1. — TekcT : 2JIeKTPOHHBIH //
[udposoit 00pa3oBaTeNbHBIH pecypc IPR SMART : [caiiT]. — URL:
https://www.iprbookshop.ru/91848.html

3. Tucnenko, XK. A. MexyHapo/iHble cCTaHIapThl (PUHAHCOBOW OTYETHOCTH : METOJUYECKOE
nocobue s cemuHapckux (mpaktudeckux) 3amstaii / XK. A. Tucnenko. — Cumdeponons :
YHuBepcuteT 3KOHOMHKM W ymnpaBieHusi, 2019. — 58 c. — Tekcr : anektponnsiii // udposoit
obpazosatenbHbiid pecypc IPR SMART : [caiit]. — URL: https://www.iprbookshop.ru/89487.html

7.3. Ilepeuens pecypcoB HH(POPMAIHOHHO-TEJIEKOMMYHUKANMOHHOI ceTH « IHTepHeT»

1. http://www.consultant.ru/— Koucyneratat [Tiroc
2. http://www.garant.ru/— TapanT
3. [IporpammHuoe obecrieueHune st OpraHu3any KoHpepeHnu
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Paznen 8. MatepnajibHO-TeXxHHYecKasi 6a3a M1 MHGOPMALMOHHBIE TEXHOJIOTHH

MartepuanbHO-TeXHHYECKasA 0a3a, HeoOXoAMMAasi JJsl OCYLIECTBJIEHHUS 00pPa30BaTeIbLHOIO
npouecca no JUCHUILINHE:

MarepuanbHO-TEXHHUYECKOE 0OecrieueHue JUCUUIUINHEI «DHHAHCOBbIE BBIYMCJICHHS» BKIHOYAET
B ce0s1 yueOHbIC ayAUTOPUH [UI IPOBEIEHUS 3aHATUH, TPYIIOBBIX U MHIUBHYaIbHBIX KOHCYJIbTAIHH,
TEKYLLEro KOHTPOJI ¥ MPOMEXKYTOYHOH aTTecTalluy, CaMOCTOATEIbHOM paboThl 00yUYarOIIUXCSl.

Y4eOHblE ayIUTOPHH YKOMIUIEKTOBAHBI CICIHATU3UPOBAHHON MEOENIbl0 M TEXHUYECKUMHU
cpeactBaMu  oOydeHus. IlomemieHus A caMOCTOATENbHOM paboThl OOyYaroIUMXCs OCHAILEHBI
KOMITBIOTEPHOM TEXHUKOM C BO3MOXKHOCTBIO ITOAKIIOYEHUS K ceTu VIHTepHeT.

JlucuuiuinHa MOKET Pealn30BbIBATHCS C MPUMEHEHHEM JUCTAHLMOHHBIX TEXHOJOIMH 00ydeHus.
Crenuduka peanu3aluyd AUCHUIUIMHBL C TPUMEHEHHEM TUCTAHIIMOHHBIX TEXHOJOTHH OOydYeHHs
yCTaHaBJIMBAETCsl JIONOJIHEHUEM K pabouedl mporpaMme. B uyactu He mpoTuBOpevameil crenuduxe,
U3JI0’KEHHOM B JIONIOJTHEHUH K IIPOTpaMMe, IPUMEHSETCS HAacTosIIas pabodast mporpamma.

MarepuanbHO-TexHHUYECKas 06a3a, HeoOXoAuMas i OCYILIECTBIECHUs 00pa30BaTEIbHOIO Mpolecca
10 JUCLUIUIMHE C IPUMEHEHUEM JUCTAaHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOJIOTUI BKIIOYAET B CEOSI:

KomnbroTepHass TexHuKa, pacroyiokeHHass B yuyeOHoMm kopmyce Wucturyra (yn.Kaumnues, 63,
kabuHeT LleHTpa MUCTaHIIMOHHOTO O0YJICHHS):

1. Intel i 3 3.4Ghz\O3Y 4Gb\500GB\RadeonHD5450

2. Intel PENTIUM 2.9GHz\O3Y 4GB\500GB

3IMYHBIE 3JIEKTPOHHBIE YCTPOMCTBAa (KOMIBIOTEpPhl, HOYTOYKHM, IUIAHLIETHI M HHOE), a TaKxke
CpEJICTBA CBS3U IIpenojaBaTesiei U CTYAEHTOB.

HMHdpopmannoHHbIe TEXHOJIOIMH, HEOOXOJUMBbIE Ui OCYLIECTBICHHUs 00pa30BaTEeJIbHOrO Ipolecca
10 TUCLUIUIMHE C IPUMEHEHUEM TUCTAaHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOJIOTUI BKIIOYAIOT B CEOS:

- cucrema aucranionnoro odyuenus (CJO) (Learning Management System) (LMS) Moodle
(Modular Object-Oriented Dynamic Learning Environment);

- JJIEKTPOHHAsI 1104Ta;

- CUCTEMa KOMITbIOTEPHOT'O TECTUPOBAHUS;

- [Tudposoii oOpazoBatenbHblil pecypc IPR SMART,;

- cUCTeMa UHTEPHET-CBS3U sKype;

- Tesie()OHHAs CBS3b;

- IPOrpaMMHOE OOecreueHune Al OpraHu3aliy KOH()epeHINH.

OOyueHue 0OydarOUIMXCSl WHBAIMIOB W OO0YYaloOIUXCS C OrPaHMYEHHBIMH BO3MOXKHOCTSIMH
3/10pOBbSl  OCYILECTBIISIETCSI MOCPEACTBOM TPUMEHEHHS] CHEIUAIbHBIX TEXHUYECKHX CpEACTB B
3aBUCUMOCTH OT BHJa HO30JIOTHH.

[Ipu mpoBeneHuMM Yy4eOHBIX 3aHATUM 1O JAUCHUIUIMHE HUCIHOJB3YIOTCS MYJIbTUMEINNWHBIE
KOMIIJIEKCHI, 2JIEKTPOHHBIE YUEOHUKH U y4eOHbIe TOCOOUs, aallTUPOBAHHbIE K OTPAHUYEHUSAM 3]I0POBbSI
oOydJaronmxcs.

JIeKIIMOHHBIE ayAUTOPUU OOOPYAOBaHBl MYJIbTUMEIUHHBIMM KadeapaMu, MOAKIIOYEHHBIMH K
3BYKOBBIM KOJIOHKaM, MO3BOJISIOUIUMH YCUIIUTh 3BYK JIJIsl KATETOPUU C1a0O0CIbIIAMX 00yJaromuxcs, a
TaKXe MPOEKIIMOHHBIMH 3KpaHaAMU KOTOPBIE YBEJIMYMBAIOT U300paXKeHNE B HECKOJIBKO pa3 U MO3BOJISIOT
BOCIPUHUMATh y4eOHYI0 HH(OPMaIIMIO0 00yJaloUMCs ¢ HApYILIEHUSIMU 3pEHHUSI.

[Tpu 0OydeHun ULl ¢ HApYIIEHUSIMH CITyXa MCIIOJIb3YeTCs YCHIIMTENb CIyXa JUIsl CIaboCIbIIIauX
mopaeit CyberEar momens HAP-40, nomoraromuii oOydaeMbIM Jydllle BOCHPUHHUMATH Y4eOHYIO
UH(OPMAILIHIO.

OOyyaronecs € OrpaHHMYEHHBIMM BO3MOXXHOCTSIMH 37I0pOBbS, OO€CleueHbl MEYaTHBIMH H
3JIEKTPOHHBIMU 00pa30BaTENIbHBIMU pecypcamMu (IporpaMmbl, yueOHUKH, ydeOHbIe TOCOOUs, MaTepUalIbl
JUISL CaMOCTOSITEIbHON padoThl U T.1.) B opMax, aJanTUPOBAHHBIX K OTPAHMYEHHUSM HUX 3/10pOBbS U
BOCIIPUATHS UHPOPMALIUU:

AJIS1 JIML ¢ HAPYIIEeHUsIMU 3PeHus:

- B (hOpMe IIEKTPOHHOTO JOKYMEHTA;

- B hopme aynuodaiina;

JJIS1 JIMLL ¢ HAPYIIEeHUsIMU cJIyXa:
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- B IeYaTHOH popme;

- B (hOpMeE IIEKTPOHHOTO JJOKYMEHTA;

JJIS1 JIMIL ¢ HAPYIIEHUSIMU OMOPHO-IBUTATEJILHOTO anmnapara:
- B Ie4aTHou dopme;

- B (hOpMe 3IEKTPOHHOTO JOKYMEHTA;

- B popme ayaunodaiina.
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Pasznen 9. MeToauuyecKue YKazaHusd 1J1s1 oﬁyqamumxca M0 OCBOCHHIO JUCHHUITJIMNHBbI

JUIs  ycHemHoro YCBOEHHUS JIEKIIMOHHOTO MaTepuana OOYyYalolIuiics JOJDKeH MPOCMOTPETh
y4eOHYI0 JIUTepaTypy MO TeMe JIEKIMHM C TeM, 4TOObl UMETh XOTs Obl MpejiCTaBlIeHUE O MpolieMax,
KOTOpbIe OyayT pa3duparbes B JieKuud. OH JOJDKEH TAaK)KE MBICJICHHO MPHUIIOMHUTH TO, YTO YK€ 3HAET,
KOrZa-TO 4WTaJ, M3y4daJl [0 JPYTMM MpeAMEeTaM IMPHUMEHUTENBHO K JaHHOM Teme. [naBHoe B
IpOJIeTIaHHON paboTe K JeKuuu — (popMupoBaHHE CYOBEKTHBHOIO HACTPOs HA XapakTep MH(OpMaIuy,
KOTOPYIO OH IOJIYYUT B JIEKIIMM IIO COOTBETCTBYIOLIEH Teme. MHoraa [uis 3Toro ObIBaeT J0CTaTOYHO
03HAKOMUTBCS C TUIIOBOW pabovell mporpaMMoi Wik y4eOHBIM PYKOBOJCTBOM.

[TpobnemHas JieKLMs HE TOJBKO PACKpPbIBAET IIYHKTBI, IPOOJIEMbI, TEMbI, KOTOPbIE HAXOIATCS B
nporpaMMe, HO M 3acTaBisieT 0Oydaromlero MBICIUTh YIKOHOMHYECKH TPAaMOTHO, UCKaTh HOBBIC MyTH U
cpencTBa pemieHus HaumOosiee CIOKHBIX mpodseMm. OnHa obnagaeT Oosbmiol HMH(POPMAIMOHHOM
€MKOCTBIO, M 32 KOPOTKOE BpEMsl IPEIo/aBaTellb YCIIEBAET M3JIOKUTh TaK MHOTO MPOOJIEM, MBICIEH,
ujel, 4To Ha/l0 He NOTepAThCsA B 3ToM MH(opmanuu. OOyyaromuicss JOKEeH NOMHUTh, YTO HUKAKOH
y4eOHUK, HUKaKas MOHOTrpadusi WM CTaThsl HA MOTYT 3aMEHUTh y4eOHYIO JIeKnuio. B cBor ouepensp,
paboTa Ha JIEKIMH — 3TO CIIOKHBIA BUJ IO3HABATEJIbHOM, MHTEIUIEKTyalbHOH paboThl, Tpelyromeil
HaNpsOKCHUs, BHUMAHUS, BOJIM, 3aTpaT HEPBHOU M (hu3nyeckoil sHepruu. Bech mpoOieMHbIN MaTepua,
cooOlaeMplil mpernojaBaTeseM, AOJDKEH He MpocTo mpociaymuBarbes. OH JOKEH OBbITh aKTUBHO
BOCIIPHHSAT, T.€. YCJBIIIAH, OCMBICICH, MOHAT, 3a(UKCHpoBaH Ha Oymare W 3aKperjieH B ITaMSTH.
[Tpuctynass Kk cCiylmaHuiO HOBOIO MaTepuasa, IIO0JE3HO MBICIIEHHO YCTaHOBUTb €r0 CBSI3b C paHee
M3YYEHHBIM, YSICHUTh, HA YTO ONHUpaeTcs u3aoxkeHHas Tema. Ciies 3a TEXHUKOW YTEHUSI JIEKIUH (aKLIEHT
Ha CYIIIECTBEHHOM IOBBIIIEHUH TOHA, U3MEHEHUS pUTMa, f1ay3a | T.I1.), 00y4Jaroluiics JODKEH BCe] 3a
IpenojaBaTesieM YMETh BBIJIEISTh OCHOBHBIE KAaTErOpHUHU, 3aKOHBI U MX COJEp)KaHUE, MPOOIEMbl U UX
BO3MOXHBIE pEIleHMs], JO0Ka3aTelnbcTBa M BbIBOJBL. OcCyllecTBisAs Takylo paboTy, oOydarouuiics
3HAUUTENbHO obJsieryaer cede riy0oKoe MOHMMaHUe MaTepHala, ero KOHCIEKTUPOBAHUE U JlabHeHIee
U3YYCHHUE.

3anuch JEKUUU SBISIETCS BaKHEHIIMM 3JIEMEHTOM padoThl oOyyaronierocs: Ha jgekuuu. Koncnexkr
H03BOJISIET eMy 00paboTaTh, CHCTEMATU3UPOBATh U JIyUIlle COXPAHUTh MOJyYEHHYIO0 HHPOPMALIUIO C TEM,
9TOOBI B Oy IylIIeM OH CMOT BOCCTAHOBHUTH B MAMSTH OCHOBHBIE CO/ICPIKATEIIbHBIC MOMEHTHI JICKITUH.

Tunuynas ommoOka oOyyaromuxcs — JIOCJIOBHOE KOHCIEKTHpoBaHHe. Kak mpaBuio, mpu 3amucH
CIIOBO B CJIOBO HE OCTAaeTCsl BPEMEHM HAa OOAyMBbIBaHME, aHAIU3 U CHHTE3 MHpopMmanuu. VckyccTtBo
KOHCIIEKTUPOBAHMsI CBOJUTCS K HAaBbIKAM CBEPTHIBAHUS MH(OPMALIUH, T.€. 3aIHCH €€ CBOMMHU CIIOBaMH,
YaCTUYHO CJIOBOCOYETAHUSIMH JIEKTOpPA, ONPEAEICHHBIMU M NMPOCTO HEOOXOAMMBIMH COKpAIlEHUSMU U
UHBIMU IIPUEMaMHM, HO TaK, YTOObI CyMETh BHOBb pPa3BEpHYTh MH(OpMAIMIO O€3 CyIIECTBEHHON MOTEpH.
Otbupass HyXHYIO HH(OpPMalLMIO, TJIaBHBIE MBICIH, MPOOJIEMbI, PEIIEHUs U BBIBOJBI, OOydaromieics
COKpAIllaeT TeKCT U CTPOUT CBOM, B KOTOPOM OH CMOKET pa3o0paThCsl.

IIpn BeeHMM KOHCIIEKTA JIEKLIUHA €CTh Marepuai, KOTOPBIM 3alUCBhIBACTCS JIOCIOBHO, HAPUMeED,
(GOpMYIHPOBKM HOPMATUBHBIX aKTOB, ONPEAEICHHS OCHOBHBIX KPUMHHOJIOTMYECKMX KaTeropuit u
3aKOHOB. [Ipu 3TOM OOy4aronuiicss JOMKEH i ce0si B KOHCIIEKTE BBIJICIUTDH TJIABHYIO MBICIIb, UJICIO B
OIIPEAEIICHUU TOTO WJIM MHOTO MOHATHS, €r0 CYIIHOCTh, HE CTApasiCh Cpa3y MOHATH €ro B JAETAIAX. JDTO
MO3BOJIUT H3HAYAJIBHO YCBOWUTh SKOHOMMYECKHE IMOHSTHS, ONUPasCh Ha TJIaBHYIO HJICI0, YSICHUTh
CYIIHOCTb.

B koHcmekTe siekiuii 00s3aTeabHO 3aNMCHIBAIOTCSA: Ha3BaHUE TEMBI JIEKIIMM, OCHOBHBIE BOIIPOCHI
IUIaHa, peKOMEHAyeMas JuTeparypa. TeKCT JeKIUHU T0JIKEeH ObITh pa3/ielieH B COOTBETCTBUH C TUIAHOM.

C OokoOHYaHMEM JIeKIIMU paboTa HaJ KOHCIIEKTOM MOXKET CUUTAThCs 3aBeprieHHoW. HyxHo emre
BOCCTAaHOBUTBH OTJEJIBHBIE MECTA, IPOBEPUTH, BCE JIM IMOHATHO, YTOUHUTH UYTO-TO HA KOHCYJIbTALUH,
HNPEINPUHITh UHBIE MEPBI C TEM, YTOObI KOHCIIEKT MOT OBbITh MCIOJb30BaH B MPOIECCE MOJATOTOBKU K
cEMHMHapaM, JK3aMEHY, A JaJbHEWINEro W3ydyeHus TeMbl, Ha IpakTtuke. KoHcmekr nexkuumi —
HE3aMEHUMBIN y4eOHBIH JOKYMEHT, HEOOXOAUMBII 111 CAMOCTOATEIbHOU PaboThI.

TemarnueckuM IIJJaHOM H3Y4YEHMsI JUCLHUIUIMHBI IPEIYCMOTPEHBI IMPAKTUYECKHE 3aHATHS.
[TonroroBka K MpakTUYECKOMY 3aHSATHIO IIPEIITOJIAraeT ABa 3Tana paboThl 00yJaroIIXCs.

I[TepBbIii 3Tan — ycBoeHue TeopeTHyeckoro mMarepuana. Ha nepBom stane oOyyaromuics 10JKeH
oTpaboTaTh M YCBOUTH Y4YeOHO-POrPAaMMHBIN BY30BCKUH MaTepHall, HCIOJIb3YsS METOANYECKHE
PEKOMEHIALIUHU 10 MOATOTOBKE K CEMUHAPY.
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Bropoii 3tan npeanosaraeT BBIIOJIHEHHE NPAKTHYECKOTo 3anaHus. KOHKpETHO Takoe 3aJaHue
naetcst o0yvaroniemycsl MpernojaBaTesieM B KOHLE 3aHSTHS, MPEIUIECTBYIOLIEr0 MPAaKTHYECKOMY. DTO
MOYET OBITh MOATOTOBKA KOHCIEKTA, IJIaH paOdOTHI IO TOM MM MHOM CUTYAINH, TIaH Oecelbl U T.11.

3amaHusi TOJMKHBI OBITH BBIOJIHEHBI MUChbMEHHO. Kpome TOro, mo TeopeTHHYeCKHMM BOMpOCaM
00y4aromuics T0JKEeH NOArOTOBUTH paboyne MIaHbl CBOMX OTBETOB HA HHX.

JomamHee 3aaHue OO0y4YarOUIUIICS TOTOBUT CaMOCTOSITENILHO, YIS Ha MOATOTOBKY HE MEHee
Tpex uyacoB. [Ipu BBINOJIHEHMM [OMAIHErO 3aJaHUs OH MOXET II0Jb30BaThCSl TEXHUYECKUMU
CpelcTBaMU, yueOHOM IUTepaTypoi, KOHCIIEKTaMH JIEKIIUH U 11.p. Pexomennyercs vaiie oOpamaTthes 3a
KOHCYJIbTAIIMSIMUA M OKa3aHHWEM HEOOXOMMOI MOMOIIM K MPEroaaBaTesiM Kadeapsl.
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Y4yeOHO-MeTOANYECKOE U3JaHNE

Pabouast nporpamMma yueOHON JUCIUTIIMHBI

$PHHAHCOBbIE BbIUUCNIGHUA

(Haumenosanue OUCYunIuHbl 8 COOMEemcmseuy ¢ y4eOHbim
naaHoM)
fopGyHoBa EXaTepvHa leHHaAbeBHa

(©amunus, Umsa, Omuecmso cocmagumenst)
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