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1. IlepeyeHb MJIAHMPYEMBIX Pe3yJILTATOB 00y4eHHUS 10 AUCHMILJIMHE, COOTHECEHHBIX €
MJIAHUPYEMbIMH Pe3yJIbTaTAMM OCBOEHHUS IPOrPaMMbI

1.1. Huctummuaa b1.0.03  «®uHaHCOBBIA aHAMHM3) 00ECIEYNBACT OBJIAJICHUE CICTYIOIIUMU
KOMITETCHIIMSIMU C yYETOM 3Tara.

Tabmuna 1.1
Kon HaumenoBanue Kon HaunmenoBanue KOMITOHEHTa
KOMITETCHIMN KOMIIETCHIIUH KOMITOHEHTa KOMIIETEHLIUH
KOMIICTCHITHH
CriocobeH pemraTh 3a/1aqi aHAIH3a
a¢p¢pexruBroCcTH UT-
Crioco0eH OCymecTBISATh HH(PACTDYKTYDbI IpEPHATHS
KpUTUYECKUH aHAJIN3 PACTPYKTYPEI MIPCATI ’
N OCHOBHBIX OM3HEC-TIPOIECCOB,
pOOIEMHBIX CUTYyaIuii Ha . .
YK-1 YK-1.2 OTIpeNeNsIeT CTPATETHIO ACUCTBHIH
OCHOBE CHCTEMHOTO MO/IXO0Aa,
Ha OCHOBE KPUTHUYECKOTO aHAIIN3a
BBIPAa0ATHIBATH CTPATETUIO N
o % MPOOJIEMHBIX CUTYaIHH,
JeUCTBUI
UCIIOJIb30BaHMUS CHCTEMHOTO
noaxona
Croco6eH BBIMONHATD
CTpaTeruyeCcKuil aHaau3 pa3BUTHS
OIIK-1.1 P P
UT-uadpactpykrypsl
CnocobeH pa3pabarbiBaTh PENTPUITH
CTpaTEeTHIO PA3BUTHS Cnoco0eH pemars 3a1a4u 110
OIIK-1 nH(OPMALIMOHHBIX TEXHOIOTHH pa3paboTKe CTpaTeTu pa3BUTHSA
nH(PACTPYKTYPBHI MPEATIPHATHA UT-uadpactpykrypsl
U YIOPAaBJIATh €€ peanu3anuei OIIK-1.2 MPEINPUATHH, YIPaBIATh
peanuzarueii pa3paboTaHHON
crpareruei pazsutus UT-
UH(PACTPYKTYPBI IPEAIPUSITHS
Crioco6eH y4uThIBaTh
KOHKPETHBIE YCJIOBHS
Cnoco0eH OleHUBATh KOHKPETHBIE
BBINOJTHSAEMBIX 3a/1a4 U
YCIIOBUSI TOCTABJICHHBIX K
paspabarsiBaTh
HHHOBALHOHHbIE PELICHAs TDH BBITIOJIHEHHUIO 33124 U popMupyeT
OIIK-2 P P OIlK-2.3 HPEATIOKEHUS 10 MHHOBAIIMOHHBIM
yIpaBJIeHUH IPOESKTAMHU U
PELIEHUSIM TIPH YTIPaBICHUH
npoueccamu B cdepe
MPOEKTaMHM M MpoLeccaMu B cdepe
HHPOPMAITHOHHO-
UKT
KOMMYHHKAIIMOHHBIX
TEXHOJIOTUH
CnocoGeH IpoBOIMTH
HCCIIEI0BAaHMS, OPTaHN30BHIBATH
CaMOCTOATENIBHYIO U
CrocobeH oCyIIeCTBIATh
KOJUIEKTHBHYIO Hay4YHO-
uccienosanus B oonactu KT Ha
HCCIIEIOBATEIILCKYIO,
OCHOBE HUCIOJIb30BAaHMUS OCHOBHBIX
MPOCKTHYIO 1 yueOHO- NPUHIUIIOB OpraHU3aLUuH
OIIK-5 po¢eCCHOHAIIBHYIO OIIK-5.2 P op .
CaMOCTOATENTFHON M KOJUICKTUBHOM
JeSITeIbHOCTD IS TIOMCKa, o
Hay4HO-HCCIIEI0BATEIECKON
BBIPAOOTKH U IIPUMEHEHHS
o paboTHI JUTA IOMCKA M BEIPAOOTKH
HOBBIX pPELICHHH B 00nmacTu .
HOBBIX PELICHUH
UHPOPMAITHOHHO-
KOMMYHHKAIIMOHHBIX
TEXHOJIOTHH

1.2.B pe3ynbrare 0CBOCHUS NUCLHUILIMHBI Y CTYIEHTOB JJOJDKHBI OBITh C(POPMUPOBAHBI:

Tabmuma 1.2
OTO/TD Kon KOMIIOHEHTA Pesynbrarel o0yueHus
(pu HaNMUMK KOMIIETEHIIIH
npodcrannapra)/
npodeccroHanbHbIe




JIefcTBHS

O6ocHOBaHME pelIeHUH
| ®opmupoBanue
BO3MOXKHBIX PEIICHU
Ha OCHOBC
pa3paboTaHHBIX IS
HUX [EJIEBBIX
nokasarerneit D/01.6

YK-1.2

HA YPOBHE 3HAHUM:
3HaTh:
— OCHOBHBIC TCPMHUHBI M OIPEICICHUS, Kacaroluecs
(hMHAHCOBOTO PHIHKA,;
—  BUJBI LICHHBIX OyMar U METOJIbl X OICHKH;
—  BUJBl TNPOU3BOJIHBIX (DUHAHCOBBIX HMHCTPYMCHTOB U
METOJIbI HX OLICHKH;
—  npuHOMOBL GOPMHUPOBAHUS U ypaBlieHUs moptdenem
IICHHBIX OyMmar;

Ha YpOBHE YMEHHUS:
YMeTh:
— 0OOCHOBBIBaTh W PACCUUTHIBATH CHPABEIJIHMBYIO IICHY
aKIUi, OONMUTaIUil ¥ IPYTUX BUJOB IICHHBIX OyMar,
—  paccuuThIBaTh JOXOIHOCTH MO OMEpalysiM C LEHHBIMU
Oymaramu U MIPOU3BOAHBIMU (huHAHCOBBIMU
HHCTPYMEHTaMH,

Ha ypOBHE BJIaJICHUSL:
Baaners:
— HaBbIKaMU pabOTBl C HOPMATHBHBIMH JIOKYMEHTaMU B
obnacT (GMHAHCOBBIX PHIHKOB U IICHHBIX OyMar;
—  HaBBIKAMH OLICHKU CTOMMOCTH IICHHBIX OyMmar;

BrusiBnenue 6usnec-
npoOieM wiu Ou3HecC-
Bo3moxnocreit/ Coop
“HpOpMAIUH 0 OU3HEC-
nmpobiemMax uin
OGM3HEC-BO3MOXKHOCTSAX
C/01.5

OIIK-1.1

Ha ypOBHE 3HaHUIL:
3HaTh:
— OCHOBHBIC MeTOAbl (MHAHCOBOW MAareMaTHMKH |
COOTBETCTBYIOLINE HHCTPYMEHTAIBHbIEC CPEACTBA,;
— [pUHOMOBI PabOThl C HWCTOYHUKaMHU (UHAHCOBOM
uH(DOpMAIHH;

Ha YPOBHE YMCHHUS:
Ymers:
—  OCYHISCTBIIATH CcOOp Hu 00paboTKy (QHUHAHCOBOWM
uH(hOpMAIIH;
— TOpPUMCHATh  MHOOPMAIIMOHHBIC  TEXHOJOTHH LIS
aHamM3a QUHAHCOBOM MH(MOpMaINH;

Ha yPOBHE BIAJCHUS:
Baagern:
—  HaBbIKam® cOopa (pUHAHCOBOH HH(pOpPMALINY;
— HaBbIKAaMM aHaim3a (UHAHCOBOW WH(OpMAaLUM C
MIPUMEHEHHEM  COBPEMEHHBIX  WH()OPMAMOHHBIX
TEXHOJIOTHII;

BrisiBnenue 6uzHec-
npobieM mu Ou3HecC-
BO3MOXHOCTE#/
BrIsiBiIeHHE HCTUHHBIX
Ou3Hec-TpobIeM Win

OHM3HEC-BO3MOKHOCTEH
C/02.5

OIIK-1.2

Ha YPOBHE 3HAHUM:
3HaTh:
—  MEeTOJBI OIIEHKH
UHCTPYMEHTOB;
—  TIPUHIMIEI TOPTQETHHOTO aHAIN3A;
—  MeToJbl aHaIM3a (PUHAHCOBBIX PHCKOB;
—  BO3MOMKHOCTH CYHIECTBYIOIIUX MPOrPaMMHBIX CPEJCTB
JUISL IpOBe/IeHUs] UHAHCOBOTO aHAJIN3a;

CTOMMOCTH (MHAHCOBBIX

Ha ypOBHE YMEHHUS:
YMmersn:
—  NIPUMEHSATh MaTeMaTHYE€CKHEe METOJIbI 1 MOJIENHN OLIEHKH
LIEHHBIX OyMar;
—  TPOTHO3HMPOBATH AWHAMHUKY (PMHAHCOBBIX MTOKA3aTeIeH;
— aHANM3UPOBATh PHCKH ONepanuii Ha (QHHAHCOBOM
pBIHKE;

Ha YpOBHE BIIa/ICHUS:
Baapgers:
— HaBBIKAMH TIPUMEHEHHUS (UHAHCOBBIX MOJAETCH C
TIOMOIIBI0 MH()OPMAIIMOHHBIX TEXHOJIOTHH;

O06ocHOBaHME pelIeHUH
/ Ananus, 060CHOBaHHE

OIIK-2.3

Ha YpOBHE 3HAHUMU:
3HaThb:
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¥ BBIOOP peLICHHUS — OCHOBHBIC METOOBI M MOJCIH, NPHUMCHSCMBbIC B
D/02.6 (MHAHCOBOM aHaJIM3E,

Ha ypOBHE YMEHHUSI:
YMerh:
—  YuurbiBaThb KOHKPETHBIE YCJIOBHUSI pelIaeMbIX 3ajaad
(hMHAHCOBOTO aHANIN3A;

—  BriOuparts MOIXOASIINE METOJIBI peuieHus
BO3HHUKAIOIIMX 33134,

— Baocurs HW3MCHEHHS u COBEPILIEHCTBOBATH
CYIIECTBYIOITME METOABI ¥ Mojxend (UHAHCOBOH
MaTEeMaTHKH,

Ha YpOBHE BIIaJICHUS:
Baangern:

- Hapbikamu BI)IGOpa MCTOJ 0B peuicHuA 3aaa4
(bHHaHCOBOFO aHalJin3a,

- Hapbikamu peuicHus 3aJaa4 (1)I/IH3HCOBOFO aHaju3a, B
TOM 4YHCJII€ C TOMOIINBIO HECTAHAAPTHBIX METOAOB H

MIPUEMOB;
VYnpasnenue Ou3Hec- OIIK-5.2 Ha ypOBHE 3HAHMIA:
aHanu3om / 3Harh:
PykoBoacTBO OH3HEC- —  Tlpunumns npoBeaeHus GUHAHCOBBIX UCCICIOBAHUN;
ananm3om E/02.7 Ha YPOBHE YMEHHS:
Ymern:
— TIpoBomuth wuccnenoBaHus B 001acTH (PUHAHCOBOTO
aHaJM3a;

- AHaJ'II/ISI/IpOBaTB pe3yinbTaTbl aHaJIn3a q)I/IHaHCOBLIX
PBIHKOB 1 A€JIaTh 000CHOBaHHELIE BbBIBOJbI,

Ha YpOBHE BJIaJICHUS:
Baapers:
— HaBblkamu mpoBeneHus uccienoBaHU (DUHAHCOBOTO
PBIHKa;
— Hasbikamu paboThI c COBPEMEHHBIMH
UHOOPMAIOHHBIMU ~ TEXHOJIOTHSMH  (DMHAHCOBOTO
aHaJIN3a;

2. O0beM H MeCTO TUCIHHUILTUHBI B cTpyKType OIT BO

O0beM TUCHUIIIHHBI
OO61mas TpyI0eMKOCTh AUCIUILTHHBI COCTABISAET 4 3a4eTHBIX equHUIIbI /144 akamem. yacos.
Ounas ¢popma 00ydeHHS

Tabnuua 2

Bun pabotsr TpynoemMkocThb (akaja/acTp.4achl)
O0uIasi TPYA0EMKOCTh 144/108
KonTakTHasi pa6oTa c npenojgaBareiemM 50/37,5
Jlexiun 20/15
[pakTHyeckue 3aHATHs 28/21
JlaGoparopHbie 3aHATHS
KoHcypranuu 2/1,5
CamocrosiTejibHasi padoTa 58/43,5
Koutpoan 36/27
DopMBI TEKYLIETO KOHTPOJIS
@dopMa MPOMEKYTOUHOI ATTECTANMU Ix3amen

Mecro nucuumiaunbl B ctpykrype OII BO
JlucuumimHa u3ydaercs Bo 2-M cemecTpe 1-ro Kypca.
Huctunmmaa  b1.0.03  «®uHAHCOBBIM ~ aHAIW3» OTHOCUTCA K  00s3aTelbHOMN
4acTH,y4eOHOro IjaHa 1o HampasieHuto «busnec-ungpopmarukay» 38.04.05. I[IpenonaBanue
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b1.0.02 «Ouenka u
«MareMaTH4eCKue  METOMBI

TUCHUIUINHBL  «DUHAHCOBBI aHaIM3» ONUpAaeTcsl Ha JUCIUIUIUHBL:
yIOpaBiI€HUE MHBECTULMOHHBIM Ipoekrom» u  b1.B.02
cTarucTuyeckor oOpabOTKU U aHaNN3a JaHHBIX).

B cBoio ouepenp oHa co31aéT HEOOXOMUMBIC MPEINOCHUIKU Ui OCBOCHHS MPOTPaMM
takux gucuuruinH, kKak bl1.0.01 «Apxwutektypa mnpennpustus», bl1.B.04 «Ynpasienue
noptdenem npoekroB U UT-ycmyr» u psijga qpyrux JUCIUTUIINH.

O6wem OK (B cocraBe QUCHUILIMHBI): KOJTUYECTBO aKaJeMHUYECKHX YacOB, BBIACIECHHBIX
HA CaMOCTOATEIbHYI0 paboTy oOydarommxcs: Bcero mo DK — 58 a.u., u3 Hux: 58 — konmm4ecTBo
aKaJeMHUYECKHX YacoB, BBIICICHHBIX HAa MPAKTUKOOPUEHTUPOBAHHBIC 3allaHUS M TEKYLIUI
KOHTPOJb ycneBaeMoctu: Bcero mo OK — 58 auy. KomuuecTBo akageMHUYeCKUX YaCOB,
BBIJICJICHHBIX Ha CAaMOCTOSITENIbHYIO paboTy oOydarommuxcs B pamkax DK — 50 a.4., Komu4ecTBo

aKaJIEMUYECKUX YaCOB, BbIICJICHHBIX HA MPAKTUYECKYIO MOArOTOBKY B paMkax DK — 8 a.u..
JlucuunianHa 3aKiIabIBae€T TEOPETUUYSCKHMM M METOMOJOTHYSCKUA (PyHIAMEHT IS

OBJIAJICHUS] YMCHHSIM U HaBBIKAMHU B XOJIC
b2.B.03 (I1x) ITpenmumnaomMHas mpakTHKA.

b2.B.01(IT) Hayuno-uccnenoBarenbckas padbora u

3HaHI/I$I, YMCHHA W HABBIKHU, ITOJYYCHHBIC IMPH HU3YUCHHUHU AUCHUILIMHBI, UCIIOJIB3YHOTCA

CTYACHTAMHU IIPU BBINIOJIHCHUH BbIITYCKHBIX KBaJ'II/ICbI/IKaI_II/IOHHLIX pa60T.

3. Conep:xkaHue U CTPYKTYpPa JAMCUHUILIHHBI

3.1.CTpykTypa IMCUUNIHHBI

Tabmuma 3
Ne n/m HaumMmenoBanue TeMm O0beM IHCIHUILIHHBI, Yac. Dopma
Bcero KonrakTHasi padora CP (9K) TeKYLero
odyyarommxesi ¢ KOHTPOJISA
npemnogaBareieMm ycrneBaeMocT
10 BUIaM y4eOHbIX 3aHATHI H,
J/A0T mn3/40T | KCP CPO CII | mpoMe:KyTOo4
HOI
aTTecTaluu
OUHAHCOBBIHI PHIHOK U
Tema 1 | ¢uHaHCOBBIE 18 4 4/2 10 (10) O, T,K
HHCTPYMEHTBI
Tema2 | AHamu3 IIEHHBIX Oymar 18 4 2 8(8) [2(2 0,K
AHanu3 IPOU3BOIHBIX
Tema3 | duHAHCOBBIX 18 4 4 8(8) |2(2 O, T,K
HHCTPYMEHTOB
Tema 4 | ToprdenbHblii aHANTN3 26 4 8/4 12 (12) |2 (2) O, T,K
[IporHo3upoBaHre
(bPMHAHCOBBIX
Tema 5 | BpeMEHHBIX PSIOB U 26 4 8/4 12(12) |2 (2) 0,K
aHau3 (PUHAHCOBBIX
PHCKOB
Kontposns
[TpoMexyToUHAas ATTECTAIHSI 36 Dk3aMeH
Boero (axan./actp. gack): 144/108 |  20/15 28/21 2/1,5 5/%(752) 8/(68) 36/27

Hcnonb3yeMble COKpaIeHust:

JI — 3aHATHS TEKIMOHHOTO TUTIA (JIEKIIUH U WHBIC yUeOHbIC 3aHITHS, TIPEAYCMaTPUBAIOIIINC
MIPEUMYIIECTBEHHYO Iepeiady yaeOHOH MHPOPMAIIUY MeJarOrTHIeCKUMH paOOTHUKAMK OPTaHU3aly U (WIIH)
JIMI[AMH, TTPUBJICKACMBIMH OPraHU3allieil K peann3anni 00pa30BaTe/bHbIX MPOrPaMM Ha MHBIX YCIOBHSIX,

o0yJarommmcs);

[13 — npakTuyeckue 3aHsTHs (BUABI 3aHATHI CEMUHAPCKOTO THITA 332 UCKIFOUEHHEM J1ab0paTOpHEIX padoT);
KCP — uanuBHyanpHas pabota 00ydaromuxcs ¢ MeJarorndeCKIMHI paOOTHUKAME OPTaHU3AINH U (HIJTH )
JIATIaMH, TTPUBIICKAEMBIMH OPTaHU3AIMEH K peaanu3anuid 00pa3oBaTeIbHBIX MPOTPaMM Ha MHBIX YCIIOBUSX (B

TOM YUCJIC UHAUBUAYAJIbHBIC KOHCYJ'II)TaI_[I/II/I);

CP — camocTosTenbHas pabora, OCyIIeCTRIsIeMas 0€3 y4acTHs MeJarorn4eckKux pabOTHUKOB OpraHU3aluy U
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(vn) NMIL, IPUBIICKAEMBIX OpraHU3aluel K peai3aliu 00pa30BaTelbHbBIX IPOrPaMM Ha MHBIX YCIOBUSIX;
CII — camonpoBepka;

CPO — camocTosTenpHas padoTta 00y4aromerocs

koHTposbHBIE paboThl (K), ompoc (O), rectuposanue (T)

3.2.Conep:xanue JUCHHNINHBI

Tema 1. DuHAHCOBBINA PHIHOK U (PMHAHCOBbIE HHCTPYMEHTDI.

OUHAHCOBBIN PHIHOK M €r0 CEerMEHTHI. PBIHOK IeHHBIX Oymar. OYHKIIMH COBPEMEHHOTO
pBIHKA LIeHHBIX Oymar. Knmaccudukanusi pplHKOB IIeHHbIX Oymar. IHCTpyMEHTBI pbhIHKA 1I€HHBIX
OyMmar: eHHble OyMaru U Mpou3BOJHBIC (PMHAHCOBBIE MHCTPYMEHTHI. Y YaCTHUKH PHIHKA IIEHHBIX
Oymar. ndpactpykrypa pbeiHKa IeHHBIX Oymar. Buabl npodeccruoHanbHON NEATEIbHOCTH Ha
pPBIHKE IIGHHBIX OyMmar: Opokepckasi, AWIepcKasi, AESITeIbHOCTh IO YIPAaBICHUIO IICHHBIMU
Oymaramu, Jeno3uTapHas [eATelNbHOCTh. BeneHue peecTpa BlaenblieB LEHHBIX Oymar.
WucTuTyThl KOleKTuBHOTO uMHBectupoBaHus (AU®D. ITM®, HITI®). Opranusaropbl TOPros:
OHMpKU U TOProBble CUCTEMBI. PerynmupoBanue pblHKa [IEHHBIX Oymar.

OcHoBbl (huHaHCOBOW Marematuku. Cxema Ha4YHMCIEHUS MPOCTHIX MpoleHToB. Cxema
HAYUCIICHUS CJIOXKHBIX IPOLEHTOB. CXeMa HAaYMCICHUS CIIOKHBIX MPOLIEHTOB C HEOJHOKPAaTHOMN
KanuTanuzaiueit 3a nepuoj. HenpepsiBHOE HauncieHne NporeHToB. D¢ deKkTuBHAs MPOICHTHAs
craBka. [loroxku miarexen. [[uckoHTHpoBaHue W HapauieHue. Pacuer Tekyiiel CTOMMOCTH
notoka marexxeil. CTaBka JUCKOHTHPOBAHHS U METOJbI BEIOOPA CTaBKHU JUCKOHTUPOBAHUS.

Tema 2. AHaIM3 HEeHHBIX Oymar

OO6nuranms. OCHOBHBIE XapaKTEPHCTUKU OOJUTAIMH: HOMHMHAIBbHAS CTOMMOCTH, KYIIOH
oOnurauuu, cpok noramenus. Kiaccudukanus oOnurauuid: mo cpokaMm oOpaieHus, Io
crocobam obecriedeHus 3aiimMa, MO0 crnocodaM BHIIATHL A0XoAa. UuWcTas W Tps3Has LEHBI
oOnuranuu. OLeHKa crpaBeIMBOM LieHbl o0nuranuu. JloXonHOCTh OOMUTaluy K NOTallleHUI0 U
ee pacdeT. UMCIEHHBIE METOABl pPEUICHUS HEIWHEWHBIX ypaBHEHUH. I[IpOLEHTHBI puck.
Jropanus 1 BBITYKJIOCTh. YiipasieHue noprdenem odnuranuii. Kpusas noxonHocrei.

Axkuus. OOBIKHOBEHHBIE U IPUBWIETUPOBAHHBIE AKLUHU. XapaKTEPUCTHKU aKIIUU.
HomunaneHas, pblHOYHas, OajaHcoBas W JIMKBUJALMOHHAS IleHa akuuu. JMBUAECHIBI U
JTUBUJICH/IHAS TTOJINTUKA aKIIMOHEPHOTo ob1iecTBa. OneHKa CrpaBeIMBON 1IEHbI aKIIUU: MOJEIh
C MOCTOSIHHOM BETMYMHON TMBUACHIIOB, MOJENIb OECCPOYHOrO pocTa (Monenb l'opioHa), Mosensb
C U3MEHSIOLIMMCS TEMIIOM POCTa TUBUJIEH/I0B.

Tema 3. AHa/IM3 NPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB

[Tonstne, ¢yHKIMH W KIacCUPUKALKA HPOU3BOAHBIX (DMHAHCOBBIX MHCTPYMEHTOB.
bazucHble aKTHBBI NTPOU3BOIHBIX HWHCTPYMEHTOB. ApOUTpak Ha (UHAHCOBBIX pBIHKAX.
ApOutpaxHoe LeHooOpa3oBaHUe. Jlemo3uTapHble pPACIUCKM M MX CHpaBeAiuBas IIeHA.
®dopBapanbie U (HbIOUYEPCHBIE KOHTPAKThI. OnpeeeHne CrpaBeTMBON (PhIOYEPCHON IEHBI IS
(GbrOUuEpCOB HA aKIMH, TOBAap, HHOCTPAHHYIO BaIIOTy. Xe[KUpOBaHHE (OpBapAHBIMH U
($pIOYEpCHBIMUA KOHTPAKTAMHU.

OnuuoHHbIE KOHTpaKThl. ONIMOHBI KOJIT ¥ ITyT. EBpONENCKUil 1 aMEpPUKaHCKHUM ONIIMOHBI.
IIpemust onuuoHa M ee CTPYKTypa, BHYTPEHHSSI U BPEMEHHAs CTOMMOCTbH OIIHMOHA. AHaIu3
YyBCTBUTEIBHOCTH ONUMOHOB. (DUHAHCOBBIE pe3yabTaTbl OT ONEpaluidi € ONIMOHAMH.
XCH)KI/IpOBaHI/Ie C IIOMOIIBIO OITIIMOHOB. CuHTETHYECKHE OIMIIIMOHBI KOJIT U ITYT. CHHTEeTHUECKHE
(prouepcHble MO3UIMHU. BepxHUe U HUKHHUE TPAHUIBI IPEMHUH ONLIMOHOB. ApOUTpaX Ha PHIHKE
OIMIIIMOHOB. CooTtHomieHus MCXKAY NPpEMUAMU OIIIIUOHOB. HapnTeT eBpOHeﬁCKHX OIMIIIMOHOB IIYT U
KoJul. buHOMManbHas MoAenp OLEHKHM IpemMuu onuuoHa. lloHdarne croxacTHueckoro
muddepeHnranbHoro ypaBHeHus. YpaBHeHue bmaka-llloyn3a-Meprona. ®opmyna brioka-
[IToyn3a OLIEHKU MPEMUU ONIMOHA. AHAIN3 YyBCTBUTEIBHOCTH

Tema 4. IlopTdeabHblil aHAIN3



BeposSTHOCTHBIE XapaKTEepPUCTHKH IEHHBIX OyMar: OKujaemasl JOXOTHOCTh M JIHCIICPCHSI
JIOXOJHOCTH. BeposTHOCTHBIE XapaKTEpUCTUKU MOPTQens IeHHbIX OyMar: MareMaTH4ecKoe
OXHJIaHUE W TUCIIEPCHS JIOXOAHOCTH TopTdens. Brimykiioe nporpaMMupoOBaHue, KBapaTHIHOE
IpOTpaMMHUPOBAaHKE, YHCICHHbIE METOAbl ONTUMHU3AIMH. 3ajada MapkoBHIIa MOCTPOEHUS
ONTUMAIILHOTO MOPTQEIs eHHBIX OyMar. 3agada ToOMHA MOCTPOCHHS ONITUMAIIBHOTO MTOPTQes
HeHHbIX Oymar. PbIHOYHAs JMHUS W PBIHOYHBIM mopTdens. Monenb 1eH000pa3oBaHUs
KanmuTaIbHBIX aKkTUBOB (CAPM). PerHouHBIN 1 cieniuduueckuii puck. KoadduimeHnt «oetay kak
Mepa PBIHOYHOTO pucka. DOHIOBbIE MHIEKCHI: METOABI pacdera u 0aza pacuera. OCHOBHBIC
(OHI0BBIE MHACKCHI POCCUICKOTO U 3apyOSKHBIX PHIHKOB IIEHHBIX OyMar.

Tema 5. IIporno3upoBanne (PpMHAHCOBBIX BPEMEHHBIX PS/JI0B M aHAJIU3 (PUHAHCOBBIX
PHCKOB

I'unote3a s¢ddextuBHOrO phiHKa. DOpMBI pHIHOYHOW 3PdeKkTUBHOCTH. TEXHHMYECKUA H
(byHIaMeHTaTbHBIA aHAIN3: IPEUMYILECTBA U HETOCTaTKU. MoJiein BpEMEHHBIX PsiioB. TpeHabl
Ha (UHAHCOBBIX pBHIHKAX, WX BbISIBICHHE M OleHKa. CKONbp3siliue CpelHue: MpPOCTOoe,
B3BELICHHOE, OSKCIOHEHIMaNbHOE. lHmoTre3a o ciydailHOM ONyKIaHUH PBIHOYHBIX IIEH.
Croxactuueckuii Tpena. JInHeilinsle Moaenu ciayvaiiHbix nporeccoB: AR(p), MA(Q), ARMA(p,
g). CranuoHapHble W HECTallMOHApHBbIC ciyd4aiHble mporeccel. Moaens ARIMA(p, d, Q).
Mopnenu  ycnoBhoit  rerepockenactuunoctd  ARCH(p,), GARCH(p, Q). DxcmeprHoe
MIPOTHO3MPOBAHKE, CICHAPHBIN aHaim3. JlepeBo COOBITHIA, OIlCHKAa BEPOSTHOCTEH COOBITHIT
SKCIIEPTHBIMHU METOJIaMHU.

dunaHCOBBIH pUCK U ero u3Mmepenue. [loustue croumoctu nox puckom (Value at Risk —

VaR). [Tapamerpudeckne u Hemapamerpudeckue Meronbl pacuera VaR. Pacuer VaR meromom
Momnrte-Kapiio. YpasieHne puckom.

4. MarepuaJibl TeKyIIEro KOHTPOJISl YCIIeBAeMOCTH 00y4al0IIUXCH
4.1. B xone peanu3anuu IUCHUIUTMHBI «DUHAHCOBBIN aHAIIN3)» UCTIOIB3YIOTCS CIACIYIOIIHNE
METO/JIbI TEKYIIIETO KOHTPOJIS YCIIEBAEMOCTH O0YYaIOIIUXCSI:

Tabmuna 3.1
Tema (pa3men) DopMbl (METOABI) TEKYIIErO KOHTPOJISI
yCIIeBAEMOCTH

Tema 1. ®uHAHCOBBIN PHIHOK M (PMHAHCOBBIE HHCTPYMEHTEI Omnpoc, TecTHpOBaHHE, KOHTPOJIbHAS paboTa
Tema 2. AHanu3 EeHHBIX OyMar Omnpoc, TecTHpOBaHHE, KOHTPOJIbHAs padoTa
Tema 3. AHasn3 IPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB Omnpoc, TecTHpOBaHHE, KOHTPOJIbHASL paboTa
Tema 4. ITopTdensHbIl aHaTH3 Omnpoc, TecTUpOBaHHE, KOHTPOJIbHAs padoTa
Tema 5. IIporao3upoBanue (PUHAHCOBBIX BPEMEHHBIX PSAIOB U Omnpoc, KoHTpoJbHAs paboTa

aHanu3 (PMHAHCOBBIX PUCKOB

Ha 3amsTusx pAns pelleHuss BOCHUTATENbHBIX M y4YEOHBIX 3aJady MPUMEHSIOTCS
cienyromye GopMbl HHTEPAKTHBHON pabOTHI: THUANIOTO-AUCKYCCHOHHOE OOCYKJeHHE TpodIieM,
MOMCKOBBIM METO], UCCIIEIOBATEIBCKUN METO/, Pa300p KOHKPETHBIX CUTYAIUH.

4.2. TunioBbIe MATEPHUAJIBI TEKYIIEr0 KOHTPOJISI YCIIEBAEMOCTH 00yYaIOIIMXCS.
TunoBble OlleHOYHbIE MaTepHAJIbI 0 TeMe 1

Bomnpocsl 1J1s1 NpoBeIeHus1 YCTHOI'O OIpoca

Uro Takoe GUHAHCOBBIN PHIHOK U (PUHAHCOBBIC HUHCTPYMEHTHI?

KaxoBbl 0CHOBHBIE YYaCTHUKH (PUHAHCOBOTO PHIHKA?

[Tepeuncnute BUIbI TPohecCHOHANBHON NeATeIbHOCTH Ha PHIHKE IIEHHBIX Oymar.

KaxoBbl 0OCHOBHBIE CTTOCOOBI HAYHCIICHUSI TIPOIIEHTOB?

UTo Takoe 1eHEKHbIN TOTOK?

Kaxk u aj1s wero npou3BoauTCS TUCKOHTUPOBAHUE JEHEKHOTO MTOTOKA?
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7. Kak BbIOMPAKOT CTABKY JUCKOHTHPOBAHUA?

TecToBbIe 3a1aHus

3AJIAHUE Ne 1 ( - BeiOepuTe OJMH BapUaHT OTBETA)

K ocHOBHBIM ()MHAHCOBBIM PELICHUSIM, IPUHUMAEMbIM YYaCTHUKAMHU (PMHAHCOBOTO
PBIHKA, OTHOCATCSL:

BAPUAHTBI OTBETOB:

1) Pemienns o motpeOineHun u cOepesxeHNN 2) HBeCTULIMOHHBIE PELIECHUS
3) Pemenus, cBs3aHHBIE C ympaBieHHeM 4) Bce mepeuncieHHbie
pucKamMu

3AJIAHUE Ne 2 ( - BeiOepuTe OJMH BapUaHT OTBETA)

Cornacuao @3 "O prrHke 11eHHbIX OyMar" (ruHaHCOBBIM HHCTPYMEHT - 3TO:
BAPUAHTHBI OTBETOB:
1) mnennas Oymara WM TPOM3BOAHBIA 2) TOJNBKO IIEHHAs Oymara
(MHAHCOBBIN HHCTPYMEHT
3) ToONBKO TPOW3BOAHBIA  (puHAHCOBBIA 4) T1eHHas OyMara WIH TPOU3BOJHBIN
UHCTPYMEHT (UHAHCOBBI MHCTPYMEHT, 32 UCKJIIOUECHUEM

BHEOHMPKEBOTO (hOPBAPAHOIO KOHTPAKTA

3AJTAHUE Ne 3 ( - BoiOepHTE OIUH BapUAHT OTBETA)
PpIHOK KkamMTana - cucTteMa 3KOHOMMYECKMX OTHOLICHMH IO IOBOAY IPEIOCTaBICHUS
JICHE)KHBIX CPEJICTB Ha CPOK:

BAPUAHTBI OTBETOB:
1) no 1 rona 2) ot 1 rona
3) Ha HEOTPaHWYEHHBIN CPOK 4) ot 3 net

3AJTAHUE Ne 4 ( - BeiOepuTe OIUH BapUAHT OTBETA)
JleHexHbII PBIHOK - CUCTEMa 3KOHOMMYECKMX OTHOIIEHHH MO MOBOJY HPEAOCTaBICHUS
JICHE)KHBIX CPEJICTB Ha CPOK:

BAPUAHTbBI OTBETOB:
1) no 1 rona 2) ot 1 rona
3) Ha HEOrpaHUYEHHBIN CPOK 4) ot 3 ner

3AJJAHUE Ne 5 ( - BeiOepHTe OMUH BapUaHT OTBETA)
EBpornelickuii ONIUOH - 3TO ONUKOH, KOTOPBIH:

BAPUAHTHBI OTBETOB:

1) ™MoxeT OBITh WHCIOJHEH TONBKO B 2) MOXET OBITh MoOTaiieH B Jt000# JeHb 10
yKa3aHHYIO J1aTy SKCIUPAIIH JIaThl SKCITUPALIUU

3) MoeT ObITh UCHOJHEH TOJBKO B MEpBbI 4) MoKeT OBITh 3aKJIIOYEH TOJIBKO Ha
TOPrOBBIN JI€Hb KaXJ0r0 Mecsa eBpONeNCcKUX Onprkax

3AJJAHMUE Ne 6 ( - BeIOepHTE OAMH BapUaHT OTBETA)
AMEpHUKaHCKHUNA OMIIMOH - 3TO OMIIMOH, KOTOPBIN:

BAPUAHTbBI OTBETOB:

1) ™moxer OBITh WHCIOJHEH TOJBKO B 2) MOXET ObITh IOramieH B Jito0Oi J1eHb 10
YKa3aHHYIO JaTy 3KCIUPALUU JIaThl SKCIUPALUU

3) MOkeT OBITh MCTIOJHEH TOJIKO B MEpBbId 4) MoxeT ObITh 3akiroueH Toibko Ha NYSE
TOPTOBBIH IEHb KaXJ0T0 MecsIa wm CME

3AJJAHUE Ne 7 ( - BeiOepuTe OMUH BapUAHT OTBETA)
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TexHudecknii aHaIN3 - ITO.
BAPUAHTBI OTBETOB:
1) CoBOKYHOCTh METO/IOB IPOrHO3UpoBaHusl 2) COBOKYITHOCTh METOOB ITPOTHO3UPOBAHUS
IIEH Ha OCHOBE HWHPOpPMAIMM O IIEHaX B IEH Ha OCHOBE MAaKPOIKOHOMHUYECKOTO

IPOIILIIOM aHaJIM3a WM aHaJIu3a OTYETHOCTH YMUTEHTA

3) CoBOKyImHOCTbh METO/10B NporHo3upoBanusi 4) COBOKYITHOCTh METOOB MIPOTHO3UPOBAHUS

IICH Ha OCHOBE JDKEHAYYHBIX TTOXO0JI0B IICH Ha OCHOBE BBISBJICHUS apOUTPAKHBIX
BO3MOKHOCTEHN

3AJIAHUE Ne 8 ( - BeiOepuTe OMH BapHaHT OTBETA)

DyHIaMEHTAIbHBIN aHAJIN3 - 3TO:
BAPUAHTBI OTBETOB:
1) CoBOKynmHOCTH METO/10B IpOrHo3upoBanusi 2) COBOKYITHOCTh METOOB MPOTHO3UPOBAHUS
IEH Ha OCHOBe HHPOpMAlMU O IIEHaX B 1€H Ha OCHOBE MAaKpPO’IKOHOMHYECKOTO

MPOLIOM aHaJIM3a WJIM aHaJIn3a OTYSTHOCTH SYMUTCHTA

3) CoBOKYIHOCTh METOJIOB IPOrHO3upoBaHusi 4) COBOKYITHOCTh METOOB ITPOTHO3UPOBAHUS

LIEH Ha OCHOBE JDKEHAYYHBIX MMOJX0/I0B IIEH HAa OCHOBE BBIABJICHUS apOUTPANKHBIX
BO3MOKHOCTEH

3AJTAHUE Ne 9 ( - BeiOepHTE OIUH BapUAHT OTBETA)
bazucHbpIM aKTUBOM IPOU3BOIHOIO (PMHAHCOBOI'O HHCTPYMEHTA HE MOYKET OBITh:
BAPUAHTbBI OTBETOB:

1) Axuus [TAO "Cb6epbank" 2) Kypc eBpo k pybito
3) Hedrs mapku Urals 4) NuBectunmonnsid nait [TM® "Coepbank -
[Ipupoansie pecypcor"”

3AJJAHUE Ne 10 ( - BeiOepuTe OIMH BapUAHT OTBETA)
ba3ucHbIM aKTUBOM MPOU3BOJAHOTO (PMHAHCOBOTO HHCTPYMEHTA HE MOXKET OBITh!
BAPUAHTHBI OTBETOB:
1) Aedont no obnuramusm [TAO "BTB" 2) ®prouepc Ha Kypc €BpO K pyOIIo
3) Poccwuiickuii naaekc BonarwibHocTH (RVI)  4) MuBectunmonnsiii nait [TM® "Coepbdank -
®onp obnuranmii «nes Mypomern"

KonTponbnas padora

1 BapuanT

1) Havanenas cymma Bkiazna pasHa 20 000 py6. OnpenenuTs HapallleHHYI0 CyMMy 4epes 3 roja
U 7 MecsleB NpU HENPEPbIBHOM HAYUCIEHWU TMPOIEHTOB MO HOMUHAJIbHOM cTaBke 11 %
TOZIOBBIX.

2) Nmeetcs 2 BapuaHTa BIIOKEHUS JIEHEXKHBIX CpeACTB Ha 8 neT: 1) HoMuHanbHas craBka 12%
TOJIOBBIX, HAYHCIIEHUE CIIOKHBIX MPOLIEHTOB C KalmuTajau3aluell pa3 B Moirosa. 2) HOMUHaIbHas
ctaBka 12% rofoBbIX, HAYUCIIEHUE CJIOXHBIX IMPOLIEHTOB C KalMWTalu3alued pa3 B KBapTall.
BeiOpars Hanaydinii BapuaHT, paccauTaB 3(pQeKTUBHbIE TPOLIEHTHBIE CTABKH.

3) meercst BO3MOXKHOCTD BIOXKUTH 20 MIIH. pyO. B OJJUH U3 JIByX MHBECTHUIMOHHBIX MPOEKTOB.
Cpok kaxpaoro npoekra 4 roxga. IlepBeiii mpoekT npuHecer B 1-if rog 5 muH. py6., Bo 2-if - 7
MJIH.pYO., B 3-# - 9 MulH. py0., B 4-ii - 11 muH. py6. Bropoii npoekT npunecer B 1-ii rog 11 muH.
py0., Bo 2-if - 9 MiH. py0., B 3-i - 7 MiH. py0., B 4-ii - 5 MiH. py0. CTaBKa anbTepHAaTHBHOM
noxonHocTH 15%. BeiOpaTh HaMTyd M TPOEKT.

2 BapuaHT
1) HauaneHas cymma Bkuiaa pasHa 150 000 py6. Onpenenuts HapalieHHY0 CyMMy 4epe3 S5 JeT
U 5 MecsleB MpH HENPEephIBHOM HAYHMCICHWW IPOIEHTOB M0 HOMHUHANBHOW craBke 13 %
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TOJIOBBIX.
2) Nmeetcs 2 BapuaHTa BIIOKEHUS JIEHEXKHBIX CpeACTB Ha 6 neT: 1) HomMuHanbHas craBka 10%

TOJIOBBIX, HAYHCIIEHUE CIIOKHBIX MIPOLEHTOB C KallUTAIU3alel pa3 B KBapTajl. 2) HOMUHAIbHas
craBka 13% TromOBBIX, HAYMCICHHWE MPOCTHIX MPOIEHTOB. BpIOpaTh HawIydluii BapHaHT,
paccunTaB 3(pPEeKTUBHBIE IPOLIEHTHBIE CTABKH.

3) AmeeTcst BO3MOKHOCTH BJIOKUTH 15 MJIH. py0. B OMH M3 IBYX HHBECTHIIHOHHBIX
nmpoekToB. Cpok kaxaoro npoexrta 4 rona. llepsolii npoexkT npuHecet B 1-i rox 4 MJIH.
pPYO., BO 2-ii - 6 MJIH.pYO., B 3-ii - 8 MJIH. py0., B 4-ii - 10 muiH. py0. Bropoii npoexT
npuHecer B 1-if rox 7 MutH. py0., BO 2-i - 7 MJIH. pYy0., B 3-ii - 7 MJIH. py0., B 4-ii - 7 MJIH.
py0. CraBka ajnbTepHATHBHOI 10X0AHOCTH 20%. BoIOpaTs HAMIYYIINH IPOEKT.

3 BapuaHT

1) HavanpHas cymma Bkiaga pasaa 50 000 py6. OnpenenuTs HapalleHHYI0 CyMMY 4epe3 S JIeT U
6 MecsIeB IMPU HAUUCICHUU CJIOXKHBIX MPOILIEHTOB MO HOMHMHAJIBHOW CTaBke 8 % TOOBBIX,
MPOLEHTHI HAYUCIISIFOTCS KaXK/IbIe MOJITO/1a.

2) Nmeetcs 2 BapuaHTa BIIOKEHUS JIEHEKHBIX CPEACTB Ha 5 jieT: 1) HoMuHanbHas craBka 12%
TO/IOBBIX, HEMPEPHIBHOE HAYUCIIEHHE TMPOICHTOB. 2) HOMHUHajibHas cTaBka 14% TroOAOBBIX,
HAYKCIICHUE CIIOKHBIX MPOIEHTOB C KalMTalu3alued pa3 B moirona. BeiOpars Hawmydmmit
BapHaHT, paccuuTaB 3()PeKTUBHBIC TPOIEHTHBIEC CTABKHU.

3) UmeeTcst BO3MOKHOCTD BJIOKHTH 15 MuIH. py0. B OAUH U3 ABYX MHBECTHLIMOHHBIX
npoekToB. Cpok Kaxaoro npoekra S jet. [lepssblii npoexkT npunecer B 1-if rox 5 MuH. pyo.,
BO 2-ii - 6 MJIH.pYO., B 3-ii - 7 MJIH. pyO0., B 4-ii - 8 MiIH. py0., B 5-ii - 9 MuiH. py06. Bropoii
npoexkT npuHecer B 1-if roa 5 mJjH. pyo., Bo 2-ii - S MuH. pyo0., B 3-ii - 7 MiIH. pyo0., B 4-ii - 7
MJIH. pY0., B 5-ii - 11 MmuiH. py6. CTaBka ajbTepHATUBHOM 10X0AHOCTH 15%. BpIOpaTh
HAMJIYYIINH MPOEKT.

TunoBblie OlleHOYHbIE MATEPUAJIBI 110 TEMe 2
Bonpocsl 111 npoBeieHUus1 YCTHOTO ONpoca
UYto Takoe 00JMranus 1 KAKOBbI €¢ OCHOBHbIE XaPAKTEPUCTUKHU?
Kak paccunTbiBaeTcs cnpaBeajnBasi eHa 00Juranuu?
Yto Takoe «4UCTAsA» U «TPA3HAD) lleHA 00 auranumn?
Kak HaliTH J0X0AHOCTH K NMOraleHuIo?
Yrto Takoe NPOLEHTHBIH pucK?
Kak u 1151 yero paccunThiBaeTcs AI0panus U BHITYKJIOCTb?
Yro Takoe aKIMs U KAKOBbI €¢ OCHOBHbIE XapAKTEePUCTHKH?
IlepeuncauTh OCHOBHBIEC MO/IE/IH OLIEHKU CTOMMOCTH AKLIHH.

ONoGa~WNE

KonTponbnas padora
1 Bapuant
1) MuBecTop oxuaaet, yTo AUBHIIEH 10 akiuu B 1-i rog Oyaer pasen 10 py6., Bo 2-it rox - 15
pyo., B 3-#i - 25 py0., a B moCJeyIoue roAbsl TUBUACHIBI OynyT pacTu Ha 3% B roa. PeiHounas
neHa akuuu paBHa 300 py6Oneit. CraBka anbprepHatuBHON moxogHoctu 10%. Cremyer nu
WHBECTOPY KYITUTbH aKIUIO?
2) Homuuanbuas crtoumocth oOmuramuu 1000 pyOneit, craBka kymoHa 12%, KyIoH
BBIIUTaYMBaeTcs 2 paza B roi. Jlo morameHuss oOmuramuud ocraercs 2,5 roma. Haiitn
CIPaBEUIMBYI0 CTOMMOCTh OONUTallUM, €CIH JOXOMHOCTh JO TMOTAlleHHs] aHAJIOTHYHBIX
oOnurammii cocrasiger 10%.
3) HomwunanbHast croumocth oOmuranuu 1000 pyOneit, craBka kynoHa 12%, KymoH
BBITUIAYMBACTCS pa3 B TOJI, CPOK JIO MOTAIICHUS 4 TO/Ia, JTOXOAHOCTH JI0 morameHus pasHa 12%.
Haiitu mroparuto obnuramum.
4) PoiHo4Hasi HeHa obauranuu pasHa 950 py6., 10X0AHOCTH 10 morameHus: pasia 11%.
Jropanust odmranuu pasHa 4,67, BINYKJI0CcTh o01uranuu pasua 26,47. Kakoii 6yner
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1eHa 00/Iuranuu, ecJiu TpedyemMasi 10X0HOCTh /10 MorameHus Boipacret 10 12,5%7

2 BapHMaHT

1) MaBecTop oumaeT, 4To AUBHICH O akiuu B 1-i rox Oyaer pasen 10 py06., Bo 2-i rox - 15
pyo., B 3-ii - 20 py0., a B mocienyromue roJpl TMBUIEHAb OyayT pacTi Ha 5% B rof. PeiHOUHAas
neHa axkuuu paBHa 300 pyOneil. CraBka anbrepHatuBHON poxomgHoctu 11%. Crenyer nn
MHBECTOPY KYIUTh aKIUIO?

2) HomunanpHas ctouMocTh oOmuranuu 1000 pyoOneit, craBka kymoHa 6%, KyImmoH
BbIIJIaurBaeTcs 2 pa3a B roa. Jlo noramenus odnuranuu ocraercs 3 roaa. Haiitu cipaBeanuByio
CTOMMOCTH OOJIUTAIIUH, €CIIA JOXOAHOCTH JIO0 MOTAIICHHUs aHATOTMYHBIX OOJIHMTalfii COCTaBISIET
12%.

3) Homwmnambnas crtoumMocTth oOmurammu 1000 pybneit, craBka kymoHa 9%, KymoH
BBITJIAUYMBAETCS pa3 B T'OJl, CPOK JI0 MOTramieHus 4 roaa, J0XOAHOCTh A0 mnorameHus pasHa 10%.
Haiitu mroparuto oonuramum.

4) PpiHOuHas 1eHa oOmuramum paBHa 920 py0., AOXOAHOCTH J0 ToramieHus paBHa 11%.
HMropanusi obnuranuu pasHa 4,12, eimyknocts oOmuramuu paBHa 21,09. Kakoii Oymer mena
obnuramuu, ecnu Tpedyemasi TOXOAHOCTh A0 MOTalleHus CHU3UTCA 10 9,7%?

3 BapuaHT

1) Tlo akuuu ObLT BBIIUIAYCH IMBUICHI B pasmepe 25 py0. MHBecTop oXxuaaet, 4To BO BCe
HocJeyIolue rofbl TuBUACH bl OynyT pactu Ha 5% B ron. PoiHouHas neHa akuuu paBHa 370
pyoseit. CtaBka ansTepHaTUBHOM oxoaHocTH 12%. Caenyer 11 UHBECTOPY KYIUTh aKLHIO?

2) HomunanbHas croumocts obmuranuu 1000 pyOneit, craBka kymoHa 8%, KymnoH
BhITUTauMBaeTca 2 paza B roa. Jlo morameHus oOmuramuu ocraercs 2,5 roma. Haiitu
CIPABEIMBYI0 CTOMMOCTh OOJIMTAallMM, €CIM JIOXOAHOCTb JI0 T[IOTAIleHUs aHaJIOTHYHBIX
oOnuranuit cocrasisier 10%.

3) HomunuanbHasg crtoumocts obmuramuu 1000 py6neit, craBka kymoHa 10%, KymoH
BBIIVIAYMBAETCS pa3 B rofl, CPOK A0 IOTallieHus 5 JeT, JOXOJHOCTh A0 MorameHus paBHa §%.
Haiitu aropanuro obauranuy.

4) PpiHounas 1meHa oOnuranmu paBHa 1100 pyO., AoxomHOCTh 10 moramieHusi paBHa 9%.
Hropanus obnuranuu paBHa 5,78, BbIMykiocTh obnuranuu paBHa 39,18. Kakoii Oyner neHa
obmuraruu, ecii Tpedyemasi JOXOAHOCTh JI0 moramieHus Beipactet 10 10,2%?

TunoBble OlIEHOYHBbIE MATEPHAJIBI 110 TeMe 3
Bomnpocs! 1151 MpoBeaeHNnsI YCTHOTO ONpoca:

Yro Takoe NpOoU3BOAHBIN (PHHAHCOBBIA HHCTPYMEHT?

UYro Takoe apOuTpax Ha PUHAHCOBBIX PHIHKAX?

KakoBbI OCHOBHBIE XapaKTEpUCTUKU (PbIOYEPCHOTO KOHTPAKTa?

Kak HaiiTu cipaBe/uiiByI0 (DbIOUEPCHYIO LIEHY M YTO MOKHO CHIeJaTh, eciau (hakThyecKas
€Ha OTJINYaeTCs OT CIIpaBeIIMBON?

Uro Takoe napuTeT NPOLIEHTHBIX CTaBOK?

Kak u 17151 yero ocymecTBiIsieTcst XeIKUPOBaHNE C TOMOIIBIO (DBIOYEpPCOB?
Jlath KiaccU(pUKaUIO OMIIMOHOB.

IlepeuncinTe OCHOBHBIE XapAKTEPUCTUKHU OIIIMOHA.

Yrto Takoe mpeMus ONIMOHA U U3 YEro OHA CKJIA/IBIBAETCA?.

0.  KaxoBbI BepxHSS M HUKHSSL TPAHULIBI IPEMUU OIIIMOHOB YT U KOJLT?.

1.  Yto Takoe mapuTeT €BPONEHCKUX OMIMOHOB KOJUI U ITyT?

12.  Ilepeuncnuth napaMeTpbl OMHOMHUAILHONW MOJEH OILIEHKH MTPEMUU OMIIHOHA.
Ilepeuncaute mapamerpsl Mozenu biaska-I1loyn3a oneHKH IpeMuu OMIIMOHA.

RBRooo~NooR N

TecToBBIE 3a7aHNA
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3AJIAHHUE Ne 1 ( - BeiOepuTe OWH BapHaHT OTBETA)
K npoun3BoHbIM (PMHAHCOBBIM HHCTPYMEHTAM HE OTHOCHTCS:

BAPUAHTBI OTBETOB:
1) onmon sMuTEeHTA
3) dbroYepcHBIN JOTOBOP

2) dbopBapaHbIil 1OTOBOP
4) CBOM-ZIOTOBOP

3AJIAHHUE Ne 2 ( - BeiOepuTe OMH BapHaHT OTBETA)
Y4YacTHUK pBIHKA 3aKIIOYMI (PBIOYEPCHBIM KOHTPAKT Ha MOKYNKY akuuu. llena akmum
yIaja i y4aCTHUK X04eT 3apuKCcupoBaTh yObITOK. Ero neiicTus:

BAPUAHTbBI OTBETOB:

1) 3akmrounTs emie OAWH  (PHIOYEPCHBIN
KOHTPAKT Ha MOKYNKY aKLUU
3) Xnatp pgaThl IOCTaBKH:
KOHTPAaKT HEBO3MOKHO

pPacTOprHyTh

2) Ipoxate mpuHamIEKaIMd eMy (brouepc
JPYroMy Y4acTHUKY

4) 3akmounTh eme OAWH (BIOYSPCHBIN
KOHTPAKT Ha IPOJaXy aKLHH

3AJIAHHUE Ne 3 ( - BeiOepuTe OMH BapHaHT OTBETA)
VY4YacTHHK pbIHKA 3aKIIIOYMI (PHEOUEPCHBIM KOHTPAKT HA TOKYNKY akiuu. lleHa akuuu
BBIPOCJIa M YYaCTHHK XO4YeT 3a(pUKCUPOBAThH MPUOBLIL. Ero neicTBus:

BAPUAHTbBI OTBETOB:

1) 3axmouuts eme OAMH (DbHOUYEPCHBIN
KOHTPAKT Ha MOKYNKY aKLUU
3) Kpmate partel MOCTaBKU:
KOHTPAaKT HEBO3MOKHO

pPacTOprHyTh

2) Ilpoxare mpuHAISKAMIMA eMy (brOYepcC
JIPYroMy y4acTHHKY

4) 3akmouuTh eme OAUH  (PbIOYEPCHBIH
KOHTPAKT Ha TPOJAXy aKIHU

3AJTAHUE Ne 4 ( - BoiOepHTe OIUH BApUAHT OTBETA)
VY4YacTHMK pbIHKAa 3aKIHOYMI (BIOYEPCHBI KOHTPAKT Ha MpoAaxy akiuu. LleHa akuuu
ynaja ¥ y4aCTHHUK X0ueT 3auKcupoBaTh NpuObLIb. Ero neiicrus:

BAPUAHTbBI OTBETOB:

1) 3axmouuTh eme OAMH (DbHOUYEPCHBIN
KOHTPAKT Ha MOKYNKY aKLUU
3) JKnmatp paTtel MOCTaBKHU:
KOHTPaKT HEBO3MOKHO

PacTOprHyTh

2) Ilpoxate mpuHamIeKaIMiA eMy (brodepc
JIPYroMy y4acTHHKY

4) 3akmouuTh eme OAUH  (PbIOYEPCHBIH
KOHTPAKT Ha TPOJaXKy aKIHU

3AJJTAHUE Ne 5 ( - BoiOepHTE OMUH BapUAHT OTBETA)
VY4YacTHUK pbIHKA 3aKIIOYMI (DbIOYEPCHBIH KOHTPAKT Ha MpoAaxy akuuu. lleHa axium
BBIPOCJIa M YYaCTHHUK X04eT 3aUKCUpOBaTh YOBITOK. Ero nefcTus:

BAPUAHTbBI OTBETOB:

1) 3axmouuTh eme OAMH (DbHOUYEPCHBIN
KOHTPAKT Ha MOKYNKY aKLUU
3) JKnmate paTtel MOCTaBKHU:
KOHTPaKT HEBO3MOKHO

PacTOprHyTh

2) Ilponate mpuHaanexamuil emy Qnrouyepc
JIPYroMy Y4acTHUKY

4) 3akmouuTh eme OAUH  (PhIOYEPCHBIH
KOHTPAKT Ha MPOJaXy aKIHH

3AJJAHMUE Ne 6 ( - BeIOCpHTE OAMH BapUaHT OTBETA)
ba3ucHbIM aKTHBOM MPOU3BOJAHOTO (PMHAHCOBOT'O MHCTPYMEHTA HE MOXKET ObITh: !

BAPUAHTbBI OTBETOB:

1) Temneparypa Bo3ayxa U armocgepHoe
JaBJICHUE, W3MEPEHHbIE HAa KOHKPETHOU
METCOCTaHIIUN

3) HMunukatuBHas  B3BEIIEHHAas  CTaBKa
OHOAHEBHBIX pyOeBbIX KpEINTOB
(RUONIA)

2) [Mannaawuii

4) NuBectunimonnsiit nait [TMD "Coepbank -
®onn akmuit «JloOperas Hukurma»"
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3AJIAHHUE Ne 7 ( - BeIOepuTe OMH BapHaHT OTBETA)

[Tpon3BoHbIE (PUHAHCOBBIE HHCTPYMEHTBI MOTYT UCIIOIb30BATHCS IS
BAPUAHTBI OTBETOB:
1) CoBepiiieHHs CIIEKYJISITHBHBIX CICTIOK 2) XemKupoBaHUs
3) CoBepiieHust apOUTPaKHBIX CIIETIOK 4) Bcero nepe4yrciIeHHOTo

3AJIAHUE Ne 8 ( - BeiOepuTe OMH BapHaHT OTBETA)
KonTaHro - 3T0 cuTyalus Ha phIHKE, KOT/a!

BAPUAHTHBI OTBETOB:
1) ®@broyepcHas 1ieHa BbIIIE CIIOT-1IEHbI 2) ObrouepcHast IIeHa HIXKE CIIOT-I[CHBI
3) ®OprouepcHasi 1leHa paBHa CIIOT-1ICHE 4) OprouepcHas I€HA HM3MEHSIETCS PE3KUM

CKa4KOM

3AJIAHHUE Ne 9 ( - BeiOepuTe OMH BapHaHT OTBETA)
BakBopaanus - 3To cuTyanus Ha phIHKE, KOT/a:

BAPUAHTbBI OTBETOB:
1) dbrouepcHast 1ieHa BbIIIE CIIOT-1IEHBI 2) ®brouepcHas 1eHa HUXKE CIIOT-1EHbI
3) ®brovepcHas 1ieHa paBHA CIIOT-1IEHE 4) ObroyepcHas 1LI€HA M3MEHSETCS PE3KUM

CKa4KOM

3AJAHUE Ne 10 ( - BeiGepuTe OMH BApUAHT OTBETA)

basucHbpIM akTHBOM (bprOYEpca SIBISICTCS IICHHAs Oymara, TPHHOCSIIAS HETPEPHIBHBIN
noxoxa mo craBke d. Ilycts Oe3puckoBas ctaBka paBHa I. Eciu d < r, TO cieayer 0XuaaTh
CUTYAITHIO:
BAPUAHTHBI OTBETOB:
1) BakBopmanmst 2) Konranro
3) PaBenctBOo ¢nrouepcHON TieHBI W cnoT- 4) HemoctaToyHOo MaHHBIX
IICHBI

3AJJAHUE Ne 11 ( - BIOepUTE OMH BApHAHT OTBETA)

basucHpiM akTHBOM (prOUEpca SBISETCS IEHHAs Oymara, TMPUHOCAIIAs HEMpPEepPBIBHBINA
noxon mo craBke d. Ilycth Oe3puckoBas craBka paBHa . Eciu d > r, To cieayer OXuaaTh
CUTYAIHIO:
BAPUAHTHBI OTBETOB:
1) bakBopaanus 2) Konranro
3) PaBenctBo (prouepcHoO# meHsl W crnoT- 4) HemocTaToyHO MaHHBIX
LICHbI

3AJJAHUE Ne 12 ( - BoiOepyTe OMH BAPUAHT OTBETA)

ba3zucHbIM akTHBOM (brOuepca SIBISETCS TOBap, TPEOYIOIIMI HENpephIBHBIX 3aTpaT Mo
ctaBke Z. [IycTh Oe3puckoBas cTtaBka paBHa . Eciii Z > I, TO cienyeT 0)ku1aTh CUTYaIUIO:
BAPUAHTbBI OTBETOB:
1) BakBopaarus 2) Konranro
3) PaBenctBo ¢rrouepcHOi TieHBI W cnoT- 4) HemoctaToyHO naHHBIX
LIEHBI

3AJJAHUE Ne 13 ( - BeiOepuTe OIMH BApUAHT OTBETA)

bazucHpiM akTHBOM (hbrOUEpca SBISETCS TOBap, TPEOYIOIUI HEMPEephIBHBIX 3aTpaT Mo
craBke Z. [IycTs Oe3puckoBas cTaBka paBHa I. Eciii Z < I, TO crieyeT 0XuaaTh CUTYaIHo:
BAPUAHTHBI OTBETOB:
1) BakBopnauus 2) Konranro
3) PamenctBo (prouepcHol meHsl U cnoT- 4) HemoctaTouHo maHHBIX
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LIEHDI

3AJIAHHUE Ne 14 ( - BeiOepuTe OIMH BAPHAHT OTBETA)

Ha pucynke wn3o0pakeHa 3aBUCHMOCTh (PHMHAHCOBOTO pe3yJibTaTa OIHOH M3 CTOPOH
CPOYHOT0 KOHTPAKTA OT IIEHbI 0a3MCHOTO aKTHUBA. YKa3aTh, KTO MOJYYHT JAHHBIA PE3YJIbTaT.

Prodil Losses,
dpaimanic onaii
peTymTaT b

X.
LHEHa

HCTHYTHCHE S

: = o

CHOT-11eHA
Ganscinm

AXTHRA

BAPUAHTbBI OTBETOB:
1) IIponaser koJu1-oNIMOHA 2) Iloxynarenb KOJUI-ONIMOHA
3) [Iponmasen myT-onuuoHa 4) IlokynaTenb MyT-ONIMOHA

3BAJJAHUE Ne 15 ( - BeiOepuTe 0OIMH BapUAHT OTBETA)

Ha pucynke wn3o0pakeHa 3aBUCUMOCTh (DPMHAHCOBOIO pe3yibTaTa OJHOW H3 CTOPOH
CPOYHOTO KOHTPAKTA OT LIEHBI 0a3MCHOTO aKTHUBA. YKa3aTbh, KTO MOJYYHT JaHHBIA PE3yNIbTaT:

Proiit/ Losses,

STHAH R

Ty |-l.||llI

AN .

X, CHIOT- e
BAPUAHTHBI OTBETOB:
1) ITpoxaser KOMT-OMIIMOHA 2) [Mokynarensb KOI-OMIIMOHA
3) [IponaBer myT-omiroHa

4) Ilokynarenp myT-ONIIMOHA

3AJIAHUE Ne 16 ( - BoIOepyTEe OMH BAPUAHT OTBETA)

Ha pucynke wn300pakeHa 3aBUCHUMOCTh (PMHAHCOBOTO pe3yjbTaTa OJHOW W3 CTOPOH
CPOYHOT0 KOHTPAKTa OT IIEHbI 0a3MCHOTO aKTHBA. YKa3aTh, KTO MOJYYHT JaHHBIA PE3y/IbTaT:
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Profil/ Losses,
tiHaECoRME

pesyasTar

X
HeHa
BCOOANCHER

= 5

BAPUAHTBI OTBETOB:
1) [Iponager KOJLI-OMIIMOHA 2) Ilokymnarens KOUI-OMIIMOHA
3) [IponaBern myT-omroHa 4) Tlokymaresns MmyT-OIMIHOHA

3BAJJAHUE Ne 17 ( - BeiOepuTe OIMH BapUAHT OTBETA)
Ha pucynke wn3o0pakeHa 3aBUCUMOCTb (DPMHAHCOBOIO pe3yibTaTa OJHOW H3 CTOPOH
CPOYHOTO KOHTPAKTa OT LIEHBI 0a3MCHOTO aKTHUBA. YKa3aTbh, KTO MOJYYHUT JaHHBIA PE3yNIbTaT:

Profit Losses,

P &
\I :-IT-H-:-I.I
BAPUAHTHBI OTBETOB:
1) ITpoxaser KOMT-OMIIMOHA 2) [Mokynarensb KOI-OMIIMOHA
3) [IponaBer myT-omiroHa 4) Tlokymnaresns MyT-OIMIMOHA

3AJJAHUE Ne 18 ( - BoIOepyTEe OMH BAPUAHT OTBETA)
CUHTETHYECKUH JUIMHHBIN KOJUI-OMIIMOH - 3TO!

BAPUAHTbBI OTBETOB:

1) Mokymnka akTHBa ¥ MOKYyNKa myT-oniuona  2) Ilpomaka akTHBa © TMOKYIMKa KOJUI-
OIII[MOHA

3) Iponaxa akTuBa U mpojaaxa myt-omiuona 4) Ilokynka akTHBa H TNpOAaxa KOJUI-
OII[MOHA

3AJJAHUE Ne 19 ( - BeiOepuTe 0OIMH BapUAHT OTBETA)
CuHTEeTHYECKNI KOPOTKHUM MyT-ONIHOH - 3TO:!

BAPUAHTbBI OTBETOB:

1) [Mokynka akTHBa ¥ MOKyNKa myT-oniuona  2) Ilpomaka akTMBa © TMOKYyNMKa KOJUI-
OMIIMOHA

3) [Ipoxaxa akTuBa U mpojaxa myr-onuona 4) Ilokynmka akTHBa H TNpoAa)xa KOJUI-
OMIIMOHA
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3AJTAHUE Ne 20 ( - BeiOepuTe OMH BapUAHT OTBETA)
K Bugam cBOIOB HE OTHOCSTCA:

BAPUAHTHBI OTBETOB:
1) [IporieHTHBII cBOII 2) BanroTHBI cBOMI
3) edonTHbI KpeIUTHBIA CBOTT 4) CBOM-KOHTPAKT MOXET OBITh IFOOBIM W3

NEPCUUCIICHHBIX

Konrpoabnas padora

1 BapuanT

1) C 06a3ucHBIM aKTHBOM HE CBSI3aHbI HHM PacXoibl, HU MOJyYEHHE NOXOAa. PhIHOYHAs IcHA
OasucHoro aktua 220 py6. Ha cpouHOM pBIHKE €CTh BO3MOXKHOCTH 3aKIIOUUThH (PHIOYEPCHBIN
KOHTpAKT Mo 1eHe 225 py0. ¢ mocraBkoi uepe3 65 aueil. bespuckoBas craBka 7% rOmOBBIX.
Bosmoxxen nu apoutpax? Ecnu na, nepeuucnuth AecTBUs apOUTpakepa U HaliTU €ro NpuObUIb.
2) Cnor-kypc EUR/RUB pasen 75,3322. BespuckoBasi cTaBka Jjisi CyMM B pyoisix paBaa 9%,
Oe3puckoBasi CTaBKa J/iE CyMM B €Bpo paBHa 5%. HMmMeercss BO3MOXXHOCTh 3aKJIIOUUTH
dopBapaHbIil KOHTpakT ¢ (opBapaHON 1eHoil 75,9575 pyO. ¢ mocraBkod uepe3 45 nHEH.
Bosmoxen nmu apoutpax? Eciu na, mepednciauTh neicTBrs apOuTpaxepa U HAUTH ero mpuoObLIb
(B pacuete Ha kaxzabie 3ausaTeie 1000 espo wim 75332,2 pyo.).

3) Cnor-niena akiuu 175 py06., 6e3puckoBas craBka 8%. Ha cpoyHOM pBIHKE €CTh BO3MOKHOCTh
3aKJII0YaTh OMIIMOHHBIE JOTOBOPHI KOJUT U MYT ¢ 1eHoi ucnoiaHenus 180 pyO. u co cpokom A0
ucnonHenus 37 muei. [Ipemus ommmona kot paBHa 50 py0., mpemus omnmuona myTt paBHa 50
py0. Bosmoxken nu apOutpax? Ecnu ma, mepeuncnuTh AeWCTBUS apOuUTpaskepa U HAWTH €ro
pUOBLIb.

2 BapHMaHT

1) C Ga3ucHBIM aKTMBOM HE CBA3aHbl HU PAcXo/pl, HU NOJy4EHHE A0X0ja. PbiHOUHAs IieHa
6a3ucHoro aktuBa 335 py6. Ha cpouyHOM pBIHKE €CTh BO3MOXKHOCTh 3aKJIIOUUTH (PbHOUEPCHBIN
KOHTpAKT 1o 1ene 337 py0. ¢ mocraBkoi uepe3 39 nneil. bespuckopas craBka 12% romoBbIX.
Bo3smoxen nu apoutpax? Ecnu 1a, nepeunciauTh AeHCTBHS apOuTpaxepa U HaAlTH ero npuobLIb
2) Cnor-kypc EUR/RUB pasen 78,4546. Be3puckoBasi ctaBka Juisi cyMM B pyOusix paBHa 9%,
Oe3puckoBasi CTaBKa s CyMM B eBpo paBHa 1%. lmeercss BO3MOXKHOCTb 3aKIIOYHMTh
dbopBapaHbI KOHTPAKT ¢ ¢GopBapAHBIM KypcoM 79,3298 py6. ¢ mocraBkoil uepe3 99 nueit.
Bo3smoxen nu apoutpax? Ecnu fa, nepeuuciants qeicTBUs apOuTpaxepa U HAWTH ero npuobLIb
(B pacuete Ha kaxabie 3aHsaThIe 1000 eBpo nnu 78454,6 pyo.).

3) Cnot-uena akuuu 320 py0., 6e3puckoBas ctaBka 8%. Ha cpouHOM phIHKE €CTh BO3MOXHOCTh
3aKJII0YaTh OMIIMOHHBIE JOTOBOPHI KOJUI M MYT C IeHOM ucronHenus 320 py0. U coO CPOKOM 10
ucnionHenus 89 aueit. Ilpemus omuuoHa kol paBHa 57 py0., mpeMust ONIMOHA MYT paBHa 55
py6. Bosmoxen nu apOutpax? Eciu na, mepeuncinuTh AelcTBUS apOuUTpaskepa W HAWTH €ro
IpUOBLIb.

3 BapuaHT

1) C Ga3ucHBIM aKTUBOM HE CBA3aHbl HU PACXOJbl, HM MOJy4eHHE A0Xoja. PbiHOYHAs 1ieHa
6a3ucHoro aktuBa 412,15 py6. Ha cpouHOM pBhIHKE €CTh BO3MOKHOCTH 3aKJIIOUUTH (ProuepcHBIi
KOHTPAKT 10 1ieHe 416,45 py0. ¢ moctaBkoit yepe3 83 mus. be3puckoBas ctaBka 8% TrOJOBBIX.
Bosmoxen nmu apoutpax? Ecnu 1a, mepeunciants AeHCTBHU apOuTpaxepa U HATH ero mpuobLIb.
2) Cnor-kypc EUR/RUB pasen 77,1576. Be3puckoBasi ctaBka Jjisi cyMM B pyOusix paBHa 8%,
Oe3puckoBasi CTaBka Juid CyMM B eBpo paBHa 3%. Ha cpouyHOM pbIHKE €CTh BO3MOXKHOCTh
3aKITIOUNTh (rouepcHbId KOHTpakT Ha 1000 eBpo mo nene 77750,5 pyd. ¢ mocraBkoii yepe3 56
nHel. Bo3moxken nu apoutpax? Ecnm na, mepeuucnuTh AeHCTBUS apOUTpakepa M HaAMTH ero
pUOBLIb.
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3) Cnor-uiena akuuu 100 py06., 6e3puckoBas craBka 7%. Ha cpouHOM pbIHKE €CTh BO3MOYKHOCTb
3aKJTF0YaTh OIMIIMOHHBIE JOTOBOPHI KOJUI U MYT C IeHoW ucronHeHus 110 py6. u co cpokom 1o
ucnioniHeHus 45 nHer. Ilpemus onmmona kot paBHa 30 pyO., mpemMus OINIMOHA IMYT paBHA 35
py0. Bosmoxken mmu apOutpax? Ecnu na, mepeduciuTh ACWCTBUS apOuTpakepa W HAUTH €ro
MIPUOBLITE.

Tunosble OlleHOYHbIE MaTepHAJIbI 10 TeMe 4
Bonpocs! /151 IpoBe/ieHHsl YCTHOTO ONpoca
1 [lepeuncnuTh BEpOSTHOCTHBIE XapAKTEPUCTUKHU IICHHBIX Oymar.
2 Uro Takoe auBepcuduKaIs’?
3 Kak ¢opmynupyetcs 3aga4da BpiOOpa onTuManbHOro noprdens no Mapkosuiry?
4. Kak dhopmynupyercs 3agaga BbiOopa onTUMaibHOro noprdens no Toouny?
5. UYro Takoe pomyctumoe u 3pPeKkTuBHOE MHOKECTBA TTOpThenei?
6 Kakue nepemMeHHbIE BXOIAT B MOJIEIIb IIGHOOOPa30BaHus KarmuTadbHbIX akTuBOB (CAPM)?
7 Jatite maTepnperanuio kKodpduimenty «oeray.

TecToBBIE 3a71aHUA

3AJTAHUE Ne 1 ( - BeiOepuTe OIUH BapUAHT OTBETA)

3aKoH eIMHOMN 1IeHbl (POPMYIHUPYETCS CIEIYIOIIUM 00pazoM:
BAPUAHTBI OTBETOB:
1) ppIHOYHBIC LIEHBI HA OJIMH U TOT )K€ aKTHB 2) PBIHOYHBIC II€HbI Ha pa3HbIC AKTUBHI B
B OAMH M TOT K€ MOMEHT BpPEMEHHU OJUH U TOT K€ MOMEHT BPEMEHHU OJIMHAKOBBI
OJIMHAKOBHI Ha BCEX PhIHKAX Ha BCEX PhIHKaX
3) pHIHOYHBIC LIEHBI HA OJIMH U TOT K€ aKTHB 4) pBIHOYHBIE IIEHbI Ha pa3HbIC€ AKTUBHI B
B pa3Hble MOMCHTHI BPEMEHHU OJIMHAKOBHI HA pa3HbIe MOMEHTHI BPEMEHHM OJIMHAKOBBI Ha
BCEX PBIHKaX BCEX PBIHKaX

3AJJAHUE Ne 2 ( - BeiOeprTe OIUH BApHAHT OTBETA)
Ecnu Tekymias 1eHa MOJHOCTBIO OTpakaeT MH(OPMAIMIO O IIEHaX B MPOILIOM, HO HE

OTpakaeT BCIO OOIIENOCTYMHYIO U HHCaiJepckyto uHpopMaiuioo, T0 3(h()EeKTUBHOCTh pPHIHKA
SIBJISICTCSI:

BAPUAHTBI OTBETOB:
1) CnaGoit 2) Cpenneit
3) CunbHol 4) Hynesoit

3AJJAHUE Ne 3 ( - BeiOepuTe OMUH BapUAHT OTBETA)

Ecnu Tekymias 11eHa MoJIHOCTBIO OTpakaeT J100yro 00IIeJOCTYTHYI0 HH(OpMaIuio, HO He
OTpaXkaeT MHCanepCKyto nHpopMaInio, To 3PHEKTUBHOCTH PHIHKA SIBISETCS:
BAPUAHTbBI OTBETOB:

1) CnaGoit 2) Cpenneit
3) CunbHol 4) Hynesoit

3AJTAHUE Ne 4 ( - BoiOepuTe OMUH BapUAHT OTBETA)

Jlis mocTpoeHus: ONTUMAabHOTO MOPTQens eHHbIX OyMar o MapkoBUIly HEOOX0AUMO!
BAPUAHTbBI OTBETOB:
1) MUHMMH3UPOBATH aucnepcuo  2) MakcMMHU3HPOBATh JOXOTHOCTh NOPT(hes
JOXOJTHOCTH TOPT(Es IPH OrpaHUYEHUSIX Ha
JOXOJJHOCTb MOPTQes
3) MUHHMH3HPOBATH aucnepcuto  4) MakcUMH3UPOBaTh TOXOJAHOCTh MOPTQhEs
JIOXOJTHOCTH NOpTdens npu OTpaHMYEHUSIX  Ha  JHCIEPCHUIO

JIOXO/THOCTH nopTdens
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3AJIAHHUE Ne 5 ( - BeiOepuTe OJMH BapHaHT OTBETA)
3aBucAT aM oO0mIas CTPyKTypa omnTuMaibHOro mnoprdens TobOuHa M CTpyKTypa €ro
PHCKOBOM YacTH OT CKJIOHHOCTH MHBECTOPA K PUCKY?

BAPUAHTHBI OTBETOB:

1) He 3aBucst 2) 3aBucAT

3) OOmias cTpykTypa 3aBHUCUT, CTpykTypa 4) OOImas CTpyKTypa HE 3aBHCHUT, CTPYKTypa
PHCKOBO# YacTH HE 3aBHCUT PHCKOBOI 4YacTH HE 3aBHCUT

3AJIAHUE Ne 6 ( - BeiOepuTe OJMH BapUaHT OTBETA)
Koaddumuent «Ooeta» nmeHHOM Oymaru sBisieTcs: MEpOi .

BAPUAHTHBI OTBETOB:
1) Hecucremarnueckoro pucka 2) CucTeMaTH4YEeCKOro pUCcKa
3) OGuiero pucka 4) BantoTHOTO pHcKa

3AJIAHUE Ne 7 ( - BeiOepuTe OJMH BapUaHT OTBETA)
CroumocTts nioa puckom (VaR) — a3to:

BAPUAHTbBI OTBETOB:

1) MakcumanbHasi BO3MOXKHas BenuuumHa 2) KsanTune pacrpezneneHusi  yOBITKOB,
yOBITKOB COOTBETCTBYIOIIUHN 3aJaHHOU BEPOSITHOCTH

3) ducnepcust yObITKOB 4) CpenHee KBaJpaTUUYECKOE OTKJIOHEHHE

yOBITKOB

3AJJAHUE Ne 8 ( - BoiOeprTEe OMH BapUAHT OTBETA)

HoGenesckuii naypear, copMynupoBaBIIHiA THIOTE3Y 3P PEKTUBHOTO PBIHKA, - ITO:
BAPUAHTbBI OTBETOB:
1) FOmxun dama 2) 'appu MapkoBui
3) xeitmc Tobun 4) Maiipon loyn3

3AJTAHUE Ne 9 ( - BeiOepHTE OIUH BapUAHT OTBETA)

HoGeneBckuii naypear, siBISIOIUICS OCHOBOIOJIOKHUKOM MOPTQENBbHON TEOPUH, - ITO:
BAPUAHTHBI OTBETOB:
1) FOmxun dama 2) 'appu MapkoBuig
3) ITon CamyaibCcoH 4) Maiipon loymn3

3AJJAHUE Ne 10 ( - BoIiOepyTEe OMH BAPUAHT OTBETA)
HobGeneBckuii naypear, SBISIONIUNACS aBTOPOM MOJIENH 1IEHOOOpPA30BAHUS KaIMTAIbHBIX
aKTHBOB, - 3TO:

BAPUAHTBI OTBETOB:

1) FOmxun dama 2) 'appu MapxkoBui

3) Mo CamyaibcoH 4) Yunbsam [lapn

Kuroun:
1 2 3 4 5 6 7 8 9 10
1 1 2 1 3 2 2 1 2 4

KonTpoabnas padora
1 BapuanTt
1) IlepBbIii HHBECTOP JKeNAeT MOIXYYUTh JOXOAHOCTh He MeHblne 10%, a BTOpoil — HE MeHbIIe
15%. B mnoprdens moryr ObIThb BKIIOYEHBbI 4 BHJa akiuil. WX goxomHocTH — ciiydaiiHble
BEJIMYMHBI C MATEMAaTUYECKUMU OXKHJIaHUSMH
AFLT GAZP SBER YNDX
0,07 0,09 0,14 0,16
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M KOBapHallUsIMU.

\Y AFLT GAZP SBER YNDX
AFLT 0,0004 0,00012 0,0004 0,0003
GAZP 0,00012 0,0009 0,00048 0,00045
SBER 0,0004 0,00048 0,0016 0,0016
YNDX 0,0003 0,00045 0,0016 0,0025

HaiiTu Beca, ¢ KOTOPBIMU aKIIUU BOWIYT B TOPTQETH HHBECTOPOB.

2) Kakumu OynyT nopTdesi HHBECTOPOB U3 MEPBOM 3a/1a41, €CIN Yy HUX MOSBUTCS BO3MOKHOCTD
pasMenars U 3aHUMaTh JCHEKHBIE CPEACTBA Mo Oe3pUCKOBYIO cTaBKy 4%? UTo MOXKHO CKa3aTb
0 CTPYKTYpE€ PUCKOBOW YacCTH UX MOPTQenei?

2 BapuaHT

1) IlepBblii HHBECTOP JKENIACT MOJIYYHTH JOXOIHOCTh HE MEHbIIE 9%, a BTOPOH — HE MEHbIIE
16%. B moptdens Moryt ObITh BKIIOUYEHBI 4 BuAa akuuil. VX I0XOmHOCTHM — ciydaiiHbIe
BEJIMUMHBI C MATEMAaTHYECKUMU OXKHIaHUSIMU:

ALRS GMKN LKOH VTBR
0,18 0,11 0,08 0,15
U KOBapUalHsIMU:

\Y ALRS GMKN LKOH VTBR
ALRS 0,0025 0,0006 0,0003 0,001
GMKN 0,0006 0,0009 0,00012 0,0006
LKOH 0,0003 0,00012 0,0004 0,00032
VTBR 0,001 0,0006 0,00032 0,0016

Haiitu Beca, ¢ KOTOPBIMU aKIIUU BOWIYT B IOPTQEITH HHBECTOPOB.

2) Kakumu OynyT noptdenu MHBECTOPOB U3 MEPBON 33aa4M, €CIIM Y HUX MOSBUTCSI BO3MOXKHOCTb
pa3Meniarth U 3aHUMAaTh JIEHEXKHbIE CPEJCTBA 10J] OE3PUCKOBYIO CTaBKY 5%? UTO MOXKHO cKa3arb
0 CTPYKTYp€ PUCKOBOM yacTu ux noprdenenn?

3 BapuaHT

1) TlepBblit MHBECTOP KeJaeT MOJYYUTh JOXOAHOCTh He MeHbiie 11%, a Bropoit — 16%. B
noptdenb MOTYT OBbITh BKIIOUEHBI 4 BuAa akuuid. VX noxomHocTw — ciy4aiiHble BEIMYUHBI C
MaTeMaTH4YeCKUMHU OXKHIaHUSIMU.

AFKS MOEX ROSN SNGS
0,14 0,16 0,1 0,12
U KOBapUalHsIMU:
\Y AFKS MOEX ROSN VTBR
AFKS 0,0025 0,0018 0,00045 0,0008
MOEX 0,0018 0,0036 0,00072 0,00096
ROSN 0,00045 0,00072 0,0009 0,00084
SNGS 0,0008 0,00096 0,00084 0,0016

Haiitu Beca, ¢ KOTOpbIMU aKIIMU BOWIYT B HOPT(EIH HHBECTOPOB.

2) Kakumu OynyT noptdenu HHBECTOPOB U3 MEPBON 3aa4M, €CIM Y HUX MOSBUTCS BOBMOXKHOCTh
pa3MeIarh U 3aHUMaTh JICHE)KHbBIE CPEICTBA O] 0€3pUCKOBYIO CTaBKY 6%? UTO MOXKHO CKa3arh
0 CTPYKTYp€ PUCKOBOM yacTu ux noprdenenn?

Tunosbie OLCHOYHbIC MATEPHAJIBI 110 TeMe S
Bonpocsl 111 npoBeieHUs1 YCTHOTO ONpoca
[lepeuncnure u oxapakrepusyiite GOpMbl pIHOYHON IPPEKTUBHOCTH.
B 3axnrouaeTcst moaxoH, Ha3bpIBaeMbIl (DyHIaMEHTATbHBIM aHAIIN3?
B 3akmrouaercst moaxo, Ha3bIBAEMBIM TEXHHUYECKUM aHAIU30M?
CdhopmynupyiiTe runoresy ciydaitHOTo Oy>KIaHUSL..

el el
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Onummure coCcTapsAOIUE BPEMEHHOTO psa.
Oxapakrepusyiite moaenu AR(p), MA(q), ARMA(p, q).
Uto Takoe CTallMOHAPHBIN CIy4alHbIN mponecc?
OxapaxTrepusyiite mogens ARIMA(p, d, g).

Urto Takoe CTOUMOCTD I10JT PUCKOM U KaK €€ pPacCUuTarh?

NGO

KouTtpoJsnbHas paGora
1 BapuanT
1) B tabmuiie mpuBeeH Psil €KEAHEBHBIX JOXOJHOCTEH HeKoTopoi akuuu. [ToctpouB rpaduku
ACF u PACF, cnenarp mnpeamoyiokeHus o mapamerpax P u ( mpouecca ARMA(p, q),
MOPOXKIAIONIETO JaHHbI psa. OueHuTh mapamerpbl mozaenu. Caenars NMporHo3 Ha 1 JieHb

BIIEpE/I.

t 1 2 3 4 5 6 7 8 9 10

d, % -0,4471 | -0,0111 | 1,1422 | 2,6127 | 2,0078 | 1,1902 | 0,7568 | 0,4025 | -0,1021 | -1,5118
t 11 12 13 14 15 16 17 18 19 20

d, % -2,9738 | -4,0676 | -4,5615 | -5,2915 | -5,5435 | -5,4852 | -4,6426 | -3,9675 | -3,4341 | -3,1646
t 21 22 23 24 25 26 27 28 29 30

d, % -2,0973 | -1,3281 | -0,7847 | -0,9798 | -0,0460 | 0,9816 | 2,8894 | 3,1347 | 3,8056 | 2,6648
t 31 32 33 34 35 36 37 38 39 40

d, % 2,2951 | 2,0056 | 3,0639 | 3,3991 | 3,0014 | 2,5169 | 1,9189 | 1,9735 | 1,0264 | 0,0832
t 41 42 43 44 45 46 47 48 49 50

d, % -1,4452 | -2,1624 | -2,3387 | -1,9779 | -1,7429 | -0,4096 | -0,4728 | -0,7416 | -2,6810 | -2,6085

2) Texyiee 3HaueHue 1eHbl Oappens Hedtr Mapku Brent cocrasiser 70 noyiapoB 3a 6appeib.
PaccmarpuBaroTcst cienyrompe CIEHApWH IOBEACHUS IIEHBI Oappenss HepTH B TEUYCHHE
CJIEYIOIIEro MecsIa:

A1 — 3a MecsIl pOCT IIEHBI COCTaBUT OT 15 10 25%;

A2 —3a MecsI1] pOCT 1IEHbI COCTAaBUT OT 5 110 15%;

A3z — 3a Mecs1l U3MEHEHHUE 1IEHbI He MPEeBBICUT 5%;

A4 — 3a Mecs1l CHUKEHHE [IEHBI COCTaBUT OT 5 10 15%;

As — 3a MecsIl CHIDKEHHE LIEHBI COCTaBUT OT 15 10 25%.

[1aTh KOMIIAHUH 1aJM CBOU IPOTHO3bI, IPE/ICTABICHHBIE B TAOIHUIIE:

Kommanus [Tporuos
BTb 24 P(A1) > P(A2) > P(As);
P(As) = P(As);
P(As) <0,1;
P(As3) > 0,25.
Bpoxkepckast kommaHust «ATOH» 0,2 <P(A2) <0,4;

0,15 < P(Ay) <0,35;

0,1 <P(A3)<0,3;

P(As3) > P(A4) > P(As).
Bpokepckuii oM «OTKpBITHE P(A2) > P(A3) > P(A1) > P(As);
0,1 <P(A4) <0,2.

Bpoxkepckas kommanus «kKUT dunranc» P(Az) > P(A2) > P(As);

P(A5) = P(Al);

P(As) <0,1.

Anbda-bank P(A3) > P(A4) > P(As);

P(A2) > P(Ay);

P(A2) <0,15

HuBecrop nosepsieT mporHo3aMm 0aHKOB 0o0Jbllle, YeM MPOrHo3aM Opokepckux kommnanuid. [Ipu
sToM BiusiHue nporHo3a BTB 24 na utorosslii pesynsrar cocrasiser He MeHee 20% u He Oonee
35%. BiausHue mporao3a KOMIaHUM «ATOH» Ha HTOTOBBIN MTPOTHO3 cocTanisieT He Oonee 10%.
TpeOyeTcst OLIeHUTh BEPOSITHOCTH clieHapueB A1 — As Oyaymiei TUHAMUKH LeHbl Oapperst HedTu
mapku Brent m mare mporsHos ero 4MCICHHOTo 3Ha4eHUs (HalTH MaTeMaTH4ecKoe OKUIaHWE U
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JIUCTIEPCHIO), UCXOJISI U3 UMEIOIICICS TTOPSIKOBOM HH(MOPMAIIUH.

2 BapuaHT

1) B tabmuiie mpuBeieH psil €KEAHEBHBIX JTOXOJHOCTEH HeKoTopoi akuuu. [ToctpouB rpaduku
ACF u PACF, cnenarp mnpeamoyiokeHus o mapamerpax P u ( mporecca ARMA(p, q),
MOPOXKIAIONIETO JaHHbI psa. OueHuTh mapamerpbl Mojenu. Caenarh NMporHo3 Ha 1 JieHb

BIICpE/I.

t 1 2 3 4 5 6 7 8 9 10

d, % 2,1658 | 0,7969 | -1,8796 | 3,3976 | 2,8667 | 0,2657 | -3,8406 | -2,3835 | 0,5842 | 3,3048
t 11 12 13 14 15 16 17 18 19 20

d, % 1,3062 | 1,7908 | 1,9885 | -1,0668 | -2,9375 | -3,2059 | -6,1768 | -4,0722 | -3,0886 | -3,0168
t 21 22 23 24 25 26 27 28 29 30

d, % -0,6332 | -1,8023 | 2,9349 | 5,3559 | 3,8341 | 6,2108 | 4,0819 | 4,9307 | 5,1341 | 1,1128
t 31 32 33 34 35 36 37 38 39 40

d, % 0,4813 | -0,8727 | 2,6034 | 3,7315 | 4,0189 | 0,8654 | -2,2212 | -9,7735 | -8,3253 | -9,3651
t 41 42 43 44 45 46 47 48 49 50

d, % -9,8518 | -3,8376 | -4,2568 | -3,2197 | -1,8531 | -3,6669 | -2,0646 | 0,9174 | 2,7101 | 0,5600

2) Tekymiee 3nauenue unaexca PTC cocrasisier 1600.

PaccmarpuBarores cienytomue cueHapuu nosesneHus uaaekca PTC B TedeHue ciaenyroero
Mecsia:

A1 —3a mecs1 pocT UHACKCa COCTAaBUT OT 15 10 25%;

A2 — 3a Mec41l pocT UHAEKCA COCTaBUT OT 5 10 15%;

A3 —3a mecsI1l U3MEHEHUe UHAEKCa He TPEeBBICUT 5%;

A4 — 3a Mecs1l CHI)KEHHE HHIEKCAa COCTaBUT OT 5 110 15%;

A5 — 3a MecsI CHIPKEHME MHIEKCa COCTaBUT OT 15 110 25%.

[1Th KOMIIAHUH J1aJI CBOU IIPOTHO3BI, IPE/ICTABIICHHbBIE B TAONHIIE:

Kommanus [Tpornos

BTE 24 P(Al) > P(A2) > P(A3) > P(A4) > P(A5);
P(Al) <0,4;
P (A5) >0,1.

AtoH P(A2) > P(A3) > P(Al) > P(Ad) > P(Ab);
P(A3) > 0,3.

Bbpokepckuii oM «OTKpBITHE) P(A3) > P(A2) > P(A4).
P(Al) = P(A5);
P(A5)<0,1

KUT dunanc P(Al) > P(A2) > P(A3);
P(A3) > 0,25.

Anbda-bank P(A3) > P(A2) > P(Al);
P(AS5) = P(Ad);
P(A5) < 0,15.

WNuBectop nosepsier mporuozam Aunbda-banka Oonbire, yem mporaozam BTB 24, a npornozam
BTH 24 — Oosblie, yeM NpOrHo3aM BcexX ocTaibHbIX KomnaHuil.Ilporno3 xommnanum «KUT
@duHaHC» MOBIUAET HAa UTOTOBYIO OLIEHKY He Oonee, ueM Ha 10%. [IporHo3sl koMmnaHuu «ATOH»
BBI3BIBAIOT OOJIbIIIEE JOBEpHE, YeM MPOrHO3bI bJ] «OTKphITHEY.

TpeOyeTcst olleHUTh BeposITHOCTH clieHapueB Al — AS Oynymeit nunamuku unaekca PTC u nate
MPOTHO3 €r0 YHCIEHHOTO 3HaY€HHU s, UCXOsl U3 UMerolencs nHpopMaIiu.

3 BapuaHT

1) B tabnuiie mpuBeeH psiJl €XKEAHEBHBIX JTOXOJHOCTEH HekoTopoil akuuu. [TloctpouB rpaduku
ACF u PACF, caenarh nupennoioxkenuss o mapamerpax P u ( mpomecca ARMA(p, q),
NOPOXKAAIONIETo JaHHbIA psa. OueHuTs mapamerpbl Moxenu. Caenarh mporHo3 Ha 1 JieHb
BIIEPEL.

t 1 2 3 4 5 6 7 8 9 10

d, % 4,1164 1,9481 | -3,5811 | -3,0633 | -3,3653 | -1,9734 | -2,2518 0,1767 | -1,6537 1,0595
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t 11 12 13 14 15 16 17 18 19 20

d, % 1,1428 1,7245 3,2824 | -0,8988 2,4086 04176 | -1,1941 | -2,5391 | -0,5937 4,1286
t 21 22 23 24 25 26 27 28 29 30

d, % 3,4336 4,7680 1,0576 1,2604 2,9675 3,0839 4,7097 4,9211 4,5863 3,5503
t 31 32 33 34 35 36 37 38 39 40

d, % 4,6669 6,2841 5,5405 2,8242 | -0,3418 | -0,2221 1,9507 0,9213 2,8725 1,3140
t 41 42 43 44 45 46 47 48 49 50

d, % 1,1365 | -4,5478 | -6,4264 | -8,3216 | -1,2546 | -4,8560 | -1,6755 0,4355 1,4573 1,5277

2) Texymiee 3nauenne kypca USD/RUB cocrasnser 75.

PaccmarpuBatorcs cnenyromue ciieHapuu noseaeHus kypca USD/RUB B TeueHwue ciieayromero
Mecsua:

Al —3a Mecsl pocT Kypca cocTaBuT OT 15 10 25%;

A2 —3a mecs1 pocT Kypea cocTaBuT ot 5 110 15%;

A3 —3a Mecsll U3MEHEHHUE Kypca He MPeBbICUT 5%

A4 — 3a MecsIl CHIKEHHE Kypca COCTaBUT OT 5 10 15%;

AS5 —3a Mecsll CHI)KEHUE Kypca COCTaBUT OT 15 10 25%.

[1Th KOMIIAHUH 1aJI CBOU IPOTHO3bI, IPE/ICTABICHHbIE B TAOJIHUIIE:

Komnanus IIporuos

BTE 24 P(A2) > P(A3) > P(A4) > P(Al) > P(A5);
P(A2) <0,5;
P (A5) >0,1.

AtoH P(A2) > P(A4) > P(A5) > P(A2) > P(Al);
P(A3) > 0,3.

Bpokepckwii oM «OTKpbITHE) P(A3) > P(A2) > P(Al).
P(A4) > P(A5);
P(A4)<0,2

KUT dunanc P(Al) > P(A2) > P(A3);
P(A3) > 0,25.

Anbda-bank P(A3) > P(A4) > P(A5);
P(Al) = P(A2);
P(A2) <0,15.

WuBectop noepsieT nmporuo3am Anbda-banka Mensiue, yuem nporso3am BTbB 24, a npornozam
BTbB 24 — menbllle, 4emM OpOrHo3aM BceX OcCTaldbHbIX Komnanuil. Ilporno3 xommanum «KUT
@duHaHC» MOBIUAET HAa UTOTOBYIO OLIEHKY He Ooiee, ueM Ha 25%. [IporHo3bl KoMnaHuu «ATOH
BBI3BIBAIOT TAKOE K€ JI0BEpHE, Kak U MporHo3bl B/l «OTKpbITHEY.

TpeOyetcst onleHUTh BeposiTHOCTH cuieHapueB Al — A5 Oynymieir nuHamuku kypca USD/RUB u
JIaTh MPOTHO3 €0 YMCIEHHOTO 3HAYEHUSI, UCXOS U3 UMeronIeics nHdopManuu.

5.01eHOYHBIEe MATePHAJIbI IPOMEKYTOYHOM aTTeCTALMM MO AUCHUILINHE

5.1. Dk3ameH BKIIOYAeT B ceOs MPOBEPKY TEOPETUUECKUX 3HAHHM B (JOpME YCTHOTO OmMpoca H
MIPOBEPKY MPAKTUUYECKUX HABBIKOB PEIICHUs 33]]a4 B TUChbMEHHOH (opMe.
Bo Bpems sk3amena npoBepsieTcst aTan ocBoeHus: komneteHuu YK-1.2, OINK-1.1, OIIK-

1.2, OIIK-2.3, OIIK-5.2.

Bo Bpemst nmpoBepku c(hopMHUPOBAHHOCTH ATara KOMIIETEHIUI OLIEHUBAOTCS:

— yMEHHE TpaMOTHO (OPMYIMPOBATH OCHOBHBIE ONpEAETICHHUS TEOpUU (PUHAHCOB H
(MHAHCOBO MaTEeMaTHKH;

— IIPEICTABIICHUE XO/a U pe3ylbTara peleHus 3a/1a4;

— YMEHHUE JIe1aTh BbIBO/bI HA OCHOBE MOJIYYEHHBIX PE3Y/IbTATOB.

[IpenonaBarens OLIEHUBAET YPOBEHB MOJTOTOBICHHOCTH OOYYAIOIINXCS K 3aHATHIO 110
CJIEIYIOLUM MOKa3aTelsiM:
— YCTHBIE OTBETHI Ha BOITPOCHI IIPETIOAaBATEISI 10 TEME 3aHITHS;
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— MPOBEPKH BBHITIOJTHEHUSI KOHTPOJIBHBIX PadoT;

— IO PE3yJIbTaTaM BBIIIOJIHCHUS TCCTOB

Kpurepuu orieHuBaHHS OMpoca:

— copepxkanue U (GOPMYITHUPOBKH OTBETOB Ha BOIIPOCHI;

— MOJIHOTA ¥ aJICKBaTHOCTh OTBETOB.

Heranuzanust OamioB M KPUTEPUH OIEHKH TEKYIIEr0 KOHTPOJS YCHEBAEMOCTH
YTBEPXKAAOTCS HA 3aCEIaHUU Kaeaphl.
5.2. OneHOYHBbIE MAaTePHAJIbI IPOMEKYTOUHON aTTecTAlNU

KoMmoHeHT KOMIeTeHIINH

IIpomexyTOYHBI/KII04EBOI
HHIUKATOP

Kpurepnii onennBanus

Pemaer 3amaun aHain3a
sapdexruBHOCTH UT-NHDpACTPYKTYpHI
MpEeNNIpHUITHS, OCHOBHBIX OM3HEC-
MPOLIECCOB, OTPEIEISIET CTPATErHIO

1. ITomHOTA M KA4EeCTBO
BBINOJIHEHUS 3aJaHUH, TECTOB,
KEHCOB;

2. [NomHOTa M Ka4eCTBO pabOTHI U

KOJUIEKTUBHOW Hay4HO-
HCCIIeIOBATENECKON pabOThI I
MTOWCKA ¥ BEIPAOOTKH HOBBIX PELICHUH

VK-12 JIeficTBUI Ha OCHOBE KPUTHUYECKOTO OTBETOB Ha CEMUHAPCKUX 3aHATHUSAX;
aHaJIn3a MPOOJIEMHBIX CUCTYalHil, 3. ITonHOTa M Ka4eCTBO OTBETOB Ha
HCTIOJIB30BaHMS CUCTEMHOTI'0 MOJIX0a JK3aMeHe.
BrlnonHseT crpaTernyecKuil aHajius3 1. IlonHOTa U Ka4ecTBO
paszBurust UT-undpactpykrypsl BBIIIOJIHEHUS 3a/1aHUH, TECTOB,
NPEATPUATHS KEHICOB;
2. [NonmHOTa M KayecTBO pabOTH U
OlIK-1.1 OTBETOB Ha CEMUHAPCKUX 3aHITUAX;
3. [TosnHOTa K Kau€CTBO OTBETOB Ha
SK3aMEHE.
Pemaer 3amauu no paszpaboTke 1. ITonHOTa M KaueCcTBO
crpareruu pa3sutus UT- BBINIOJIHEHMS 33JaHUM, TECTOB,
MHQPACTPYKTYPHI MPEATIPUATHH, KEHICOB;
YIpaBIsieT peanu3anuei 2. I[NonHOTa U Ka4eCTBO pabOTHI U
OIIK-1.2 pa3paboTaHHOMW cTpaTeruei pa3BUTUsL | OTBETOB Ha CEMUHAPCKUX 3aHSITHUSX;
UT-uadppacTpyKTyphI PEAIPUITHS 3. [TosHOTA M Kau€CTBO OTBETOB Ha
SK3aMEHe.
OueHuBaeT KOHKPETHBIE YCIOBHS 1. [onHOTa M KauecTBO
MIOCTABJICHHBIX K BBIIIOJHEHUIO 337a4 U | BBIIOJHEHUS 3aJaHUii, TECTOB,
(hopMHUpyeT MPeUIoKEeHNS IO KeiicoB;
MHHOBAIIMOHHBIM PEIICHUSM IIPU 2. IlonHOTa M Ka4ecTBO paboTHI U
OlIK-2.3 YIpaBIeHUH MTPOEKTAMH U MPOLIECCAMH | OTBETOB Ha CEMMHAPCKUX 3aHATHSX;
B chepe UKT 3. [TosnHOTA M Kau€CTBO OTBETOB Ha
9K3aMeHe.
Ocy1ecTBIsIeT UCCAEIOBaHMS B 1. IloHOTA M Ka4€CTBO
obnactu UKT Ha ocHOBe BBIIIOJIHCHUS 3aJaHMi, TECTOB,
WCIOJIb30BaHUsI OCHOBHBIX IPUHLIUIIOB | KEHCOB;
OITK-5.2 OpraHu3aluy CaMOCTOATEIbHON U 2. [NomHOTA U Ka4yecTBO pabOTH U

OTBCTOB Ha CCMI/IHapCKI/IX 3aHATHUAX
3. INonHOTA 1 KAYECTBO OTBETOB HA
DK3aMEHE.

Jnst oreHKu cPOPMUPOBAHHOCTH KOMIETEHIIMH, 3HAHUW M YMEHUH, COOTBETCTBYIOIIMX
JTAHHBIM KOMIIETEHLIUSIM, UCIIOIB3YIOTCSI KOHTPOJIbHBIE BOIIPOCHI, & TAKKE 3a/1a4H.
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22.

TunoBble OLleHOYHbIE MATEPHAJIbI IPOMEKYTOUHOH aTTeCTAIlUM
Bonpocskl Kk 3k3aMeHy 110 QM CHUIINHE «DUHAHCOBBIH aHAJIN3Y !

JlaTp onpenenenne GUHAHCOBOIO PHIHKA M ONMCATh €r0 OCHOBHBIE CETMEHTBI U
Y4YaCTHHMKOB.

Jarb onpenesiennsi UHAHCOBOIO HHCTPYMEHTA, IEHHOW OyMaru npou3BOJIHOIO
(puHaHCcOBOro HHCTpyMeHTa. [IpuBecTn npuMepsl.

Jarb kiaaccupuKanuio poIHKOB IIEHHbIX OyMar: nepBUYHbINA M BTOPUYHBIH,
OupkeBOil M1 BHeOMPIKeBOIl, CIOTOBBII M CPOYHBIN PHIHOK.

Yka3arb U 0XapakTepu30BaTh BHAbI NPO(ECCHOHAIBLHOM 1eSITeJIbHOCTH HA PbIHKE
LIeHHbIX Oymar.

JaTb onpeaesieHne OpraHu3aropa Toprosiau. [lepeducauTs OTIIHYHSA OMPKA OT
TOProBOil CHCTEMBI.

OxapakTepu30BaTh HHCTUTYTHI KOJIJICKTHBHOIO MHBECTHPOBAHMA: AKIIHOHEPHBbIE
(oHAbI, TaeBble MHBECTHIHOHHBIE (DOH/IbI, HETOCYIAPCTBEeHHbIe MHBECTHLMOHHbIE
donabI.

IlepeuncauThb BUABI peryJ1upoBaHusi pbIHKA HeHHbIX Oymar B Poccuiickoii
®enepanun. Hazears pynkuuun banka Poccuu kak peryiasitopa pbIHKAa HEHHbIX
oymar. HazBarb (pyHKIMM caMopery/iupyeMbIX Opranu3anuii npogeccuoHaIbHBIX
Y4YACTHMKOB PbIHKA IIEHHBIX Oymar.

Onucarb ayKIMOHHBbIE MeXaHU3Mbl PHIHKA IIeHHBIX Oymar. OxapakTepu3oBarb
BH/Ibl OPOKEPCKUX NMPUKA30B.

Onucarb cxeMbl HA4MCJIEHHUA ITPOLEHTOB: POCThIE, CJI0KHbIE U HellpepbIBHbIE
NPOLICHTHI.

JlaTb onpe/eseHHe JeHEKHOI0 MOTOKA. Onucarh Npoueaypbl IUCKOHTHPOBAHUS H
HapameHnus. ['unep6onyeckoe u IKCIOHEHIMAJIBbHOE TUCKOHTHPOBAHME.

JlaTb onpe/esieHHe CTABKHU AMCKOHTHPOBaHusA. [lepedncimTh 0OCHOBHBIE METO/IbI
BbIOOPA CTABKH JMCKOHTHPOBAHHUS.

Onucarp, Kak paccYUTHIBACTCSH TeKylLIasi CTOUMOCTD JeHeKHOro moToka. /laTp
onpeneJeHue BHyTPeHHeil HOPMbI JOXOXHOCTH.

Jlatb onpenenenue oburanuu. [lepeducjinTh OCHOBHBIE XapaKTePHCTHKH
o0uranmu. lars kiaaccuukanuio odauranuii. Beisectn popmyny cnpaBennBou
LeHbI 00 IUranuu.

JlaTp onpeneseHne JOXOAHOCTH O0TUIaNMH K norameHuio. Onucars 0CHOBHbIE
METO/bI ee pacyera.

Onucarb 0OCHOBHBIC YHCJICHHbIC METOAbI PELICHNS HEJMHECHHBIX yPABHEHHUI: METO/
MOJIOBMHHOYO JIeJIeHUsI, MeTO/l XOp/, MeTo KacaTeJbHbIX, MeTol HbloTOHA.
Yka3arsb, B 4eM 3aKJI0492€eTCsl NPOUEHTHBIN puck obuuranuu. [loxyuynts popmyiibl
JAIOPALMU U BBINYKJIOCTH, pa3ioxkus pynkuuio P® B paa Teitnopa.

Onucarp ucnob3oBanue MOAU(GUIMPOBAHHON JI0PALIMH M BBIIYKJIOCTH B Ka4eCTBe
Mep NMPOLEHTHOI0 PUCKA.

Coopmynuposars 3a1a4y BbIOOpa ONTHMAJIBHOIO NOPTQesisi 00 Turanui Kaxk
3aj1a4yy JIMHEHOr0 NPOrpaMMHUPOBaHUS.

JlaTp onpenesieHHe AKIUH M ONIMCATH €¢ OCHOBHbIC XaPAKTePUCTHKU. BHIbI HeHBI
aknuu. [lare kiaaccupukanuio akuuid. O0bIKHOBEHHbIE H IPUBHJICTHPOBAHHBbIEC
aKIHH.

BeiBecTH popMyJ1y cripaBelJIMBOM LEHbI AKIUH JIS CJIy4asi MOJAEJIH IOCTOSIHHOIO
AUBHICH/A.

BeiBecTH (popMyJty cripaBeliINBOM LEHbI AKIUH I C1y4asi MOAEJH IOCTOSIHHOIO
pocra (Monesnu ['opaona).

BeiBecTH popmyJ1y cripaBelJIMBOM LEHbI AKIUH JIS CJIy4asi MOJAE/IH IePeMEHHOI0
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pocra.
JlaTp onpenesneHre NPOM3BOAHOM IIEHHOH OyMaru U NpoM3BOAHOI0 (PMHAHCOBOIO
uHcTpyMeHTa. [lepedncanTb PyHKIMHU, 1aTh KIACCH(PUKALMIO, YKA3ATh BO3MOKHbIE
0a3ucHbIC AKTHBBI, IPUBECTH IPUMeEPBHI.

Jarb onpenesienne apouTpaxa Ha puHaHCOBBIX pbIHKaX. [IpuBecTH npocreiimmue
NpUMepbI: NPOCTPAHCTBEHHBIH M BAJIOTHBIN apoutpax. ChopmyanpoBarb 3aK0H
eIUHOH IEeHbI.

BoiBecT hopmyay crnipaBeniuBoii Gpb0YepCcHON LEeHbl, ecJM 0a3UCHBIM AKTHBOM
sIBJIsSIeTCS lleHHAsi Oymara. YKa3aThb, Kak pacCUMThIBaeTCs apOUTpaKHASI TPUOBLIb.
BeiBecTH hopmyay cripaBeniuBoil Gpb0YepCcHON LEeHbl, ecJiM 0a3UCHBIM AKTHBOM
SIBJISIETCSI TOBAP. YKa3aTh, KAK PACCUYMTHIBAETCH apOUTPaAKHAS TPUOBLIb.
BeiBecT hopmyay cripaBeaiuBoil Gpb0YepCcHON LEeHbl, ecJM 0a3UCHBIM AKTHBOM
SIBJISIETCH MHOCTPAHHAS BAJIIOTA. YKA3aTh, KAK PaCCYUTHIBAETCH apOUTPaKHas
NpuoObLIb.

OxapakTepu30BaTh XeKUPOBaHHE ¢ IOMOIIbIO (popBapaoB U pbIOYEPCOB.

JlaTb onpeesieHHe IPeMHUH OLMOHA U ee cocTaBaAsIOMUX. [1o1y4nTh BEpXHIO0 U
HHM/KHIOI0 TPAHHIBI IPEMHI ONIIMOHOB KOJL1 ¥ NYT. BeiBecTn (hopmyny napurera
eBpoMNelicCKNX ONIMOHOB KOJLJI U MYT.

Onucarp OMHOMHMATBHYIO MOJeJIb OLIEHKH CIIPABeIJIMBOI MPEeMUH ONIHOHA.

JlaTh onpeaeieHHe CTOXaCTHYeCKOro Au(¢epeHuanbLHOro ypapHenus. Boisectu
ypaBHenue binka-Illoyinsa-Meprona.

Onucars mogens bidka-1loyn3a oneHku cnpaBeIuBoil IpeMUH ONIMOHA.
Ha3Barb 0CHOBHBIC IapaMeTPhbI M NPEANOCHIIKH MOJEJIH.

Onucarb XapaKTepUMCTHKHU YYBCTBUTEJILHOCTH ONIIIMOHHON IPeMUH K M3MEHEHHUAM
napamerpos moaeau bidka-Iloynza.

OxapakTepu3oBaTh XeIKHPOBaHHE ¢ IOMOLILI0 onNuMOHOB. IIpuBecTH npumepbl
ONUMOHHBIX cTpaTreruii. CHHTeTHYECKHE ONIHOHBDI.

Onucarb BepOSITHOCTHbIE XaPAKTEPUCTHKHU LEHHBIX OyMar: o:xkujaaeMasi
JAOXOIHOCTh, IMCIIEPCHA JOXOAHOCTH, KOBADHAIMOHHASI MATPHLA.

Onucarb BepOSITHOCTHbIE XaPAKTePUCTHKHU MOPTQeJisi HeHHbIX Oymar. /laTh
onpenegaeHue TUBepCHPUKALUN.

CdopmyaupoBarth 3aJa4y KBaAPATHYHOI0 MATEMATHY€CKOI0 IPOrpaMMHUPOBAHUS:
neseBasi PyHKIus H orpaHundeHusi. Oxapakrepu3oBaTb rpaiueHTHbIC METOABI
pelIeHus 3a/1a4 KBaJpPaTUYHOr0 NPOrpaMMHUPOBaHUS.

Coopmynuposars 3aga4y MapkoBuIa BbIOOpa oNITHMAJIBHOIO NOPTQeisi HeHHbIX
oymar. Oxapaxkrepu3oBath 3¢ peKTHBHOE MHOKECTBO NopT(eieil B JTaHHOM 3a1aue.
Coopmynuposars 3aga4y ToOnna BbIOOpa ONTHMAJBLHOIO NMOPT(eJIsi HEeHHBIX
oymar. Oxapaxkrepu3oBath 3¢ eKTHBHOE MHOKeCTBO nopTdesieil B 1aHHOI 3a1a4e.
JlaTh onpeaejieHue PLIHOYHOTO OpT(dens.

OxapakTepu30BaTh MO/eJIb IIeHOOOPA30BAHNS KANMTAJbHBIX akTUBOB (CAPM).
BoiBecTH 0CHOBHYIO (hopmy1y JaHHOI MOJe/IH.

Jlatb uHTepnperanuio ko3ppuuuenry «oera». KinaccupuuupoBars neHHbie Gymaru
10 MPHUCYIIMM UM 3HaYeHUAM Kodppuuuenrta «dera». Onucarb MeToAbI OLEHKHU
K03 puumeHTa.

Yka3zarb, B 4eM 3aKJII04YaeTcd runoresa 3ppekrnBHoro poinka. Hassars popmbi
pbIHOYHOM dPpPekTHBHOCTH. CHOPMYJIMPOBATH IMIIOTE3Y CIAYYANHOIO OJIYKAAHUA
IleH HA (UHAHCOBBIX PbIHKAX.

OxapakTepu3oBaTh MeTObl TEXHUYECKOI0 AHAJIM3A. YKa3aTh NPeuMYyIlecTBa U
HEJAOCTATKH JAHHOI0 MOAX0/A.

OxapaxkTepu3oBaTh MeTOAbl (PYHIAMEHTAJIBHOIO AHAJIM3A. YKa3aTh PpeuMyliecTBa
W HeJOCTATKH JaHHOIO0 MOAX0A.

Onucarb 0OCHOBHbIE KOMIIOHEHTHI BpeMeHHoro psiga: T, S, E. Oxapakrepu3oBaTh
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aJINTUBHbIE U MYJIbTUILVIUKATUBHbIE MO/IEJIH.

46. YkazaTh npoueaypy BbIIBJIeHHs TPeHAa ¢ MoMOIIbI0 puiabsTpoB. [lepeuncants u
0XapaKkTepu30BaTh BUABI CKOJB3smMX cpenaux: SMA, WMA, EMA. Monean
TpeHA0B. Ce30HHOCTD LieH Ha (JMHAHCOBbIE AKTHBBI.

47. Onucarh MojieJIb Impoiecca cKoJb3simero cpeanero MA(Q). Ha3sars ycioBust
CTALMOHAPHOCTH U 00paTuMocTH npouecca. Hazparb 0CHOBHbIE XapaKTePUCTHKH:
MaTeMaTH4ecKoe 0:KH/IaHNe, TUCIepPCcHsi, KOBAPUALMOHHAS M KOPPeIsiIHOHHASA
(pyHKIMH.

48. Onucarb MoeJib npoiecca aproperpeccun AR(q). HazBarsb yciioBust
CTALMOHAPHOCTH U 00paTuMocTH npouecca. HazBarb 0CHOBHbIE XapaKTePUCTHKH:
MaTeMaTH4ecKoe 0:KH/IaHNe, JUCIepPCcHsi, KOBAPUALMOHHAS M KOPPeIsiIHOHHAS
(pyHKIMH.

49. Onucarp moxeb npomecca ARMA(P, q). HazBaTh yc/10BHsI CTAIIHOHAPHOCTH H
o0parumoctu npouecca. Hazparb 0CHOBHbIE XapaKTePUCTUKHU: MaTeMaTHYeCKoe
OJKHMaHMe, TUcIIepCcHsl, KOBAPUALMOHHAS U KOPpeJIsHOHHAST QYHKIMHU.

50. laTh onpeaesieHUs CTAIIMOHAPHOIO NPOLecca B Y3KOM U B IIHPOKOM CMBbICJIe.
Onucarpb Moaesn npouecca ARIMA(p, d, q).

51. Onucarp Moesn ycjaoBHOI rerepockenactuanocta ARCH(p,), GARCH(p, q).

52. OxapaKTepu30BaTh IKCIEPTHHIE METOAbI IPOTrHO3MPOBAHMS L[eH HA (PUHAHCOBBIX
pbinkax. [loctpoenue nepeBa coObITHIl. YTOUHeHHE BEePOATHOCTEH cOOBITHI Ha
OCHOBe€ 0aliecCOBCKOI0 Imoaxoaa.

53. Jlatb onpenesienne (PUHAHCOBOTO pUCKa. ONucaTh, KAK MOKET ObITH H3MepeH
(puHAHCOBBII pHCK, IPUBECTH MPUMepbI. /laTh onpeaeieHne CTOMMOCTH I10]1
puckom (VaR).

54. OxapakTepu30BaTh HellapaMeTPUUeCKUEe U MapaMeTpUYecKHe MeTOAbI pacyera
VaR. Ciryuaii HOpMaJILHOIO pacnpeaeeHusl J10X0HOCTeM.

55. Oxapakrepu3oBarb MeTobl pacuera VaR. Onucars npouenypy pacuera VaR
metoaom Monre-KapuJio.

Tumnosbie KOHTPOJIbHbIC 3aJTaHUA HA 3K3aMEH:

Pemurs 3apauy:
1) HauanpHas cymma Bkiaga pasHa 100000 py6. OnpenenuTs HapalleHHYO cymMMy 4depes 4 rona
1 9 MecsleB NpU HAYUCJIEHUU MPOILIEHTOB [0 HOMHUHAJIbHOW cTaBKe 12% TOIOBBIX B YETHIPEX
ciydasix: 1) mpocTble MPOLEHTHI, 2) CI0XKHbIE MPOLEHTHI, HAYUCISIEMbIE Pa3 B TOJ, 3) CIIOXKHbIE
IPOLEHTHI, HAYMCIsEMble €XKEKBapTalbHO, 4) HENpepbhlBHbIE MPOLEHTh. PaccuuTarh
3 PeKTUBHbIE MPOLEHTHBIE CTABKH JUIS BCEX CIIy4aeB.
2) meetcs 2 BapuaHTa BIOXKEHUS JACHEKHBIX cpeicTB Ha 4 rona: 1) HomuHanbHas craBka 12%
TOJIOBBIX, HEIMpPEpPBIBHOE HAYMCICHHE IMPOLEHTOB. 2) HOMHUHalbHas cTaBka 15% romoBbIX,
HAYUCJIEHWE MPOCThIX IMPOLEHTOB. BpIOparh Hamnydmuii BapuaHT, paccuuTaB 3¢ (EeKTHBHbBIE
IIPOLIEHTHBIE CTaBKH.
3) MHBecTOp OXHIAET, YTO TUBHJICH/ IO aKIuu B 1-if rog Oyaet paBeH 30 py0., Bo 2-i rox - 40
py0., a B mocieayoue rojpl AUBUACHIb OyayT pacTu Ha 5% B rox. PbiHOUHas IeHa akiuu
paBHa 350 py6neii. CtaBka anbTepHaTUBHOM JoxonHOCTH 15%. Crnemyer 1M MHBECTOPY KYMUTh
aKuuo?
4) HomwmuanpHas ctoumocth oOmuramuu 1000 pyoOmei, craBka kymoHa 10%, KymoH
BBIMJIaYMBaeTCs 2 pasa B rof. [lo noramenust oonuranuu ocraercs 2 roga. Haiitu cnpasennuByto
CTOMMOCTH OOJIMTAlMH, €CIH JTOXOAHOCTh J0 MOTAaIIeHUs aHaJOTHYHbIX OOJIHMraluil COCTaBIsSEeT
15%.
5) HomwunanbHas crtoumocth oOnuranuu 1000 pyOneit, craBka kymoHa 8%, KyIOH
BBIIVIAYMBAETCS pa3 B TOJl, CPOK JI0 MOrauieHus 4 roaa, 10XOAHOCTh A0 norameHus pasHa 10%.
HaiiTi nropanuio u BEIMYKIOCTb OOIUTaIlUH.
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6) PepiHouHas neHa obOmurauuu paBHa 890 pyO., MOXOAHOCTH A0 moramieHuss paBHa 12%.
Hropamusi obnuranuu paBHa 5,35, BBIMYKIOCTh obOnuranuu paBHa 38,79. Kak u3MeHuTCs 1ieHa
obnuraruu, eciim Tpedyemast JOXOAHOCTh JI0 ToramieHus BeipacteT 110 13,5%7?
7) C 0a3uCHBIM aKTUBOM HE CBSI3aHBI HHU PACXOJbl, HH TOJYYCHHE J0XOna. PhIHOYHAS IIeHA
6asucHoro aktupa 412,15 py6. Ha cpouyHOM pBIHKE €CTh BO3MOXXHOCTH 3aKJIIOYUTH (DIOYSPCHBIN
KOHTpakT 1o 1ieHe 416,45 py0. ¢ mocraBkoit yepe3 83 mus. bespuckoBas craBka §% TOMOBBIX.
Bo3moxen nm apoutpaxk? Eciau m1a, mepedncinTs ASHCTBUS apOUTpakepa M HANTH €ro MPUObLIb.
8) Cnor-kypc EUR/RUB paBen 77,1576. be3puckoBasi cTaBka Juist CyMM B pyOusx paBHa 8%,
Oe3puckoBasi CTaBKa i1 CyMM B eBpo paBHa 3%. Ha cpouHoM pBIHKE €CThb BO3MOXXHOCTH
3aKTIOUUTh (hrodepcHbIi KoHTpakT Ha 1000 eBpo mo mene 77750,5 pyO. ¢ mocraBkoil yepe3 56
nHerd. Bosmoxken nu apoutpax? Ecnu ja, mepeunciuTh IEHCTBUS apOUTpakepa M HAWTH €ro
IpUOBLIb.
9) Cnor-uiena akuuu 100 py6., 6e3puckoBas craBka 7%. Ha cpoyHOM pbIHKE €CTh BOZMOKHOCTh
3aKJI0YaTh OMIIMOHHBIE JOTOBOPHI KOJUT M MYT C 1eHoi ucnonHenus 110 pyb. u co cpokom a0
ucnioniHeHus 45 maer. Ilpemus ommmona koyt paBHa 30 pyO., mpemMus OINIMOHA MYT paBHA 35
py0. Bosmoxken ymu apOutpax? Ecnu ma, mepeurciuTh ASHCTBUS apOUTpakepa W HAUTH €ro
PUOBLIE.
10) bazucHbIM aKTHBOM OMNIIMOHA KOJUI SIBJISIETCSl aKI[Usl, 110 KOTOPOW B T€UEHHUE MPEICTOSAIINX
BOCHMH HEZIeNIb HE BBIIIAYUBAIOTCS NUBHUIEHABL. Tekylnas 1eHa akuuu cocrasiser 100 pyoneit.
bespuckoBas craBka cocraBisier 0,2% B pacuere Ha 1 Henmenro. 3a HENEIO IIEHA aKIUU MOXKET
BbIpacTu Ha 5% wunu ynacts Ha 5%. EBponelickuii ONIMoH KOJIJT MOXKET ObITh MCIIOJHEH uepe3 §
Heqenb, nera ucnomHeHus 100 pyo. [Toctpouts OmHOMHAIBHOE AepeBo. HaliTh criipaBeainByro
OIICHKY OINIIMOHHOM MPEMHUHU ONUMOHA KoJul, ucrnoib3yds bBMOQO. Hailtu cnpaBenimByo OLEHKY
MIPEMUU OMIIMOHA YT, UCTIONB3Ysl YPAaBHEHUE MTapUTETA.
11) ba3ucHbIM aKTUBOM OIIIMOHA KOJUI SIBJISIETCS aKIUs, [0 KOTOPOIl B T€UEHHE MPEACTOSIIUX
TPEX MECAIICB HE BBITUIAYMBAIOTCS AMBUACH/BI. TeKymias IieHa akuu coctaBisieT 250 pyOei.
bespuckoBas craBka coctaBisier 10% romoBeix. CrangaptHoe OTKIOHeHHE ToxoaHocTH (%
TOZIOBBIX) OT TOKYNKW akKIuu cocTaBiser 12%. EBpomeickuil OMIIMOH KOJUT MOXET OBITh
UCIIONTHEH Yepe3 TpU Mecsla, LeHa ucrnonHeHus 250 py6. Haiitu crnpaBemsiuByro OLEHKY
ONUMOHHOW NMPEMUH ONMUMOHA KOJUJI, UCMONB3Yys Monenb biska-Iloymn3a. Halitu cripaBenuByo
OIIEHKY MPEMHH OILKOHA YT, UCIIONb3ysd YPABHEHUE MTAPUTETA.
12) IIpouecc aBroperpeccun AR(1) onuceiBaercs ypaBHEHUEM:

Xt=6+0,9*Xe1 + e, er~WN(O, 1)
[IpoBepUTh CTAIIMOHAPHOCTH TPOIIeCcCca. 3alnucaTh MaTeEMaTHIYECKOE OXKHUIaHUE, TUCTIEPCHIO,
C.K.0., KOBAPHAIHOHHYIO M KOPPEIAIMOHHYI0 GyHKIHK Tporiecca X(t).
13) Ipouecc ckonpasmero cpennero MA(1) onuceiBaeTcst ypaBHEHUEM:

Xt=10 + et + 0,5%er1, et~WN(O, 1)
3anucarb ~ MareMaTH4YeCcKOe  OXHUJaHWE, JIUCIEePCHUI0,  C.K.0., KOBApUAIIMOHHYIO U
Koppessiironnyto ¢yHkiuu nporecca X(t). [Ipoeputh 06paTuMoCTh Mporiecca.
14) 3anucare mporiece Xt = 6 + 0,9* X1 + et B Buje mporecca MA().
15) 3anucare mporecc Xt = 10 + et + 0,5*er.1 B Bune nporecca AR().
16) 3anucarp Monmenu ¢ TMOMOUIbIO omeparopa Jjara. IIpoBepuTh CTallMOHAPHOCTH U
O6paTI/IMOCTB.

=0,7X¢1 — 0,1 X2 + et — 0,35er1 + 0,025€et-2,

Xt X1 —0,2Xt2 + €t + 2811 + €r2

17) TIpuBecTH K CTAIIMOHAPHOMY BH/IY CIIEAYIOIIUE MTPOIIECCHI:
Xi=2+3t+t? + e+ 0,51 + 0,36t
Xi=0,1Xt1 + 0,2Xi-2 + €t
Xi= Xi-1 + et +0,76et1
Xt 3+5t+ Xi1+ et

=0,1 + 2Xt-1 — Xi-2 + €t
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Xi=2Xe1 + €

18) Haiiti nopsimok unterpupyemoctu npouecca ARIMA(p, d, q)
Xt =0,6Xt1 + 0,4Xt2 + et — 0,5et.1

W yKa3arh napamerpsi p, K, g.

Ixajna oneHuBAHUSA
OueHka pe3yiabTaroB NPOU3BOAUTCA Ha ocHoBe [lonokeHHsT O TEKyIleM KOHTpOJie
yCIIeBaeMOCTH  OOyYaromMXCsi M NPOMEXKYTOYHOW  aTTecTallud  OOErarommxcsi 1o
o0Opa3oBarenbHBIM TIPOTpaMMaM CpPEIHEro MPOoGECCHOHATBLHOTO W BBICIIETO OOpa3oBaHUS B
denepanbHOM TrOCYAapCTBEHHOM OIODKETHOM —OOpa30BaTENIbHOM — YUPEXKACHUU  BBICHIETO
oOpa3oBanmst «Poccuiickasi akaJleMUu HApPOIHOIO XO3SHCTBA M TOCYNAPCTBEHHOW CITYKOBI MPHU
[Ipesunente Poccuiickoit @eneparuny», yreepxkaeHHoro Ilpukaszom Pexropa PAHXul'C mnpu
[Tpesunentre PO ot 30.01.2018 1. Ne 02-66 (11.10 pazmena 3 (mepsbiid ab3amn) u m.11), a Takxke
Pemiennss VYuenoro coera CeBepo-3anagHoro wuHctutyTa yrnpasienuss PAHXul'C npu
ITpesunente PO ot 19.06.2018, nporokon Ne 11.
OuneHka «OTJIMYHO» BBICTABISIETCS B Cllydae, €CIIU MPU YCTHOM OTBETE CTYJAEHT MPOSBUI
(mokaszan):
- IyOOKO€ M CHUCTEMHOE 3HaHWE BCEro MporpaMMHOIO Marepuania y4eOHOro Kypca, HU3JI0KWII
OTBET MOCJIEIOBATENLHO U YOSTUTEIBHO;
- OTYETIMBOE M CBOOOJHOE BIAJCHHE KOHIENTYAJIbHO-TIOHATUWHBIM anmnapaToM, Hay4YHBIM
SI3BIKOM U TEPMHUHOJIOTUEN COOTBETCTBYIOIIEH TUCIUTLINHEI;
- YMEHHUE MpPaBWIbHO MPUMEHITh TEOPETHMUECKHE MOJOXKEHHUSI MPU PEHICHUH MPaKTUYECKUX
BOIIPOCOB U 3a/1ay;
- YMEHHE CaMOCTOSITEIBHO BBIMONHSTH [IPEyCMOTPEHHBIE POTPaMMON 3aJaHUS;
- HaBBIK 00OCHOBAHUSI IIPUHSATOTO PEIICHUSI.
O1eHKHN «XOPOIIO» BHICTABISAETCS B CIIy4ae, €CIU MPU YCTHOM OTBETE CTYJEHT MPOSBUI
(mokaszan):
- 3HaHHE Y3JIOBBIX MPOOJIEM IPOrpaMMBbl U OCHOBHOTO COZIEP KaHUS JIEKIIMOHHOTO KypcCa;
- YMEHHE TOJIb30BaThCA KOHIIETITYaJIbHO-TIOHATUWHBIM aIlllapaToM YMEHHUE MPEUMYIIECTBEHHO
MPaBUJILHO MPUMEHSITh TEOPETUUYECKHE IMOJOXKEHUS MPHU PELICHUH MPAKTUYECKUX BOIPOCOB U
3azad,
- YMEHUE BBINIOJIHATH MPEAYCMOTPEHHBIE MPOTPaMMO 3a/1aHNs;
- B IICJIOM JIOTUYECKH KOPPEKTHOE, HO HE BCErJa TOYHOE U apTryMEHTHPOBAHHOE M3JI0KCHHUE
OTBETa.
Ouenka «yI10BJIE€TBOPUTEJIbHO» BBICTABISETCA B Clydyae, €CJIM MPU YCTHOM OTBETE
CTYIEHT MpOsIBIII (TIOKa3a):
- (pparmeHTapHBIC, TOBEPXHOCTHHIE 3HAHUS BAXXHEUIITNX Pa3/eIOB MPOTPAMMBI U COJCPIKAHUS
JEKIIMOHHOTO Kypca;
- 3aTPyJHEHUs C UCIOJIH30BAaHUEM HAYyYHO-TIOHSITHIHOTO ammapara ¥ TEPMHUHOJIOTHUU Yy4eOHOM
JUCITUTLIINHBI,
- 3aTPyIHEHUS C TPUMEHEHHWEM TEOPETHUYECKUX TMOJIOKEHUN TPH PEIIEHWU MPAKTHUYECKHUX
BOIIPOCOB U 3a/1a4,
Ouenka «HeyI0BJIeTBOPUTEIbHO» BBICTABISICTCS B CIIy4ae, €CJIM MPU YCTHOM OTBETE
CTYIEHT MPOsIBIII (TIOKa3a):
- He3HaHUE JTUOO0 OTPHIBOUYHOE MIPEICTAaBIICHNE YI€OHO-TTPOTPaMMHOTO MaTepuraa;
- HEyMEHHE WCMOJb30BaTh HAYYHO-TIOHATUUHBIN ammapar W TEPMHHOJOTHIO y4eOHOM
JTCIATITAHBI;
- HEYyMEHHE MPUMEHATh TEOPETUUYECKHUE IMOJOKEHHUS MPU PEIICHUU MPAKTUYECKUX BOMPOCOB U
3ajad,
- HEYMEHUE BBITIOJHATH NMPEAYCMOTPEHHBIE MPOTPAMMOM 3a/TaHuUs.
6 Metoauveckne MaTepuaJibl AJ1s1 0CBOCHUS THCUUILIUHBI
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PaGoueit mporpammoill NUCHUIUIMHBI MPETyCMOTPEHBI CIEAYIOIINE BHJIbI ayIUTOPHBIX
3aHATHIA:  JICKIIUW, TPAKTUYECKUE  3aHATUS, KOHTPOJNbHbIE paborel. Ha  nmekmmsix
paccMarpHuBarOTCsl Haubosee CIOXKHBIM Marepuan AUCUUIUIMHBL. J[1s pa3BUTHS Yy CTYICHTOB
KPEaTUBHOTO MBIIUICHUS M JIOTUKM B KaXJOM pazjielie TMPeayCMOTPEHbl TEOPETHUYECKUE
MOJIOKEHUs, TpeOyrolue CcaMOCTOSATENIBbHOrO  JOKa3arenbcTBa. Kpome TOoro, 4acthb
TEOPETUYECKOI0  Marepuaja  MPEAOCTaBIseTCS Ha  CaMOCTOATEIbHOE  M3yY€HUE IO
PEKOMEH/I0BaHHBIM HCTOYHHUKAM 7151 JOPMUPOBAHUS HABBIKA CAMOOOYUECHHS.

[IpakTHdeckue 3aHATHS MPETHA3SHAYCHBI ISl CAMOCTOSTEILHON PabOTHI CTYIEHTOB TIO
pEIIeHNI0 KOHKPETHBIX 3ajad. Kaxmoe mpakTH4ecKkoe 3aHATHE CONPOBOXKIACTCS JIOMAIIHUMU
3a/laHUsSIMU, BBIIaBaEMBIMH CTYIACHTaM JIJIsi pEIICHUS BO BHeEayguTOpHOe Bpems. Jls
dbopMupoBaHUsl y CTYACHTOB HaBbIKa COBMECTHON DPAa0OTHI B KOJUIEKTHBE HEKOTOPBIC 3a/laHus
pelaTes ¢ TOMOIIBIO pa30UEHUS Ha TPYIIITBI METOJOM MO3TOBOM aTaKH.

Jlyis paboThl C TMEYaTHBIMH M JJIEKTPOHHBIMH pecypcamu C3UY nmeeTcsi BO3MOXHOCTh
JIOCTYTIA K SJIEKTPOHHBIM pecypcam. Opranusaiys paboThl CTYCHTOB C JIEKTPOHHON OHOIMOTEKOM
yKa3aHa Ha cCaliTe MHCTUTYTA (CTpaHuIle caiita — «Haydnas OnOnmmorekay).

MeTtonnueckne ykazanus J1Jisi 00y4arolUXCs 10 OCBOCHHUIO AU CHUILINHBI

OO6yuenue no aucuuiuinHe «@DUHAHCOBBIM aHaANM3» MpeanojaraeT U3ydeHue Kypca Ha
ayIUTOPHBIX 3aHATHUAX (JIEKIUH, NPAKTUYECKUE paboThl) M CaMOCTOSTENbHON padoThI
oOyuaronuxcsi. CeMuHapcKue 3aHsITUs AUCHUILIMHBI «DUHAHCOBBIM aHAJIN3)» MPEANoIaraloT ux
IIPOBEJCHHUE B PA3JIMYHBIX (POpMax C LIEJIbIO BBISBICHUS MOIYYEHHBIX 3HAHUM, YMEHUN, HABbIKOB
U KOMIIETEHLUI C IMpOBEeIEHHUEM KOHTPOJBbHBIX Meponpuatuii, onucanusix B 1.4.3.1. C nensto
obecrieueHrs yCHeIHOro o0yuyeHus OOyJaroIIMIiCs JTOKEH TOTOBUTHCS K JICKIIUHU, MOCKOJIBKY
OHa sIBJIETCS BaKHeHmel popMoil oprannsanuy yueoHoro rnpouecca, moCKoJIbKY:

—  3HAKOMMT C HOBBIM y4eOHBIM MaTepuasioMm;

—  pa3bsCHsET yuyeOHbIE JIEMEHTBI, TPYIHBIE AJIs IOHUMAHUS;

—  CUCTeMaTu3MpyeT y4yeOHbIN Marepuall;

—  OpHEHTHUpYET B y4eOHOM IpoIiecce.

Iloo2comoeka K 1ekyuy 3aKII0YACTCS B CIEAYIOLIEM:

—  BHUMATEJIbHO ITPOYMUTANTE MaTeprall IpeAblIylel JIEKINH;

—  y3HaiiTe TeMy npenacTosIiei JIeKInu (10 TeMaTH4eCKOMY IUIaHy, 0 HH(POPMAIH

JIEKTOPA);

—  O3HAKOMBTECH C yUEOHBIM MaTepHalioM 10 Y4eOHUKY M Y4eOHBIM ITOCOOHUSM;

— TocTapaiTech YICHUTh MECTO U3y4yaeMOW TEMBI B CBOEH MpoeCcCUOHATBHOM
MOJTOTOBKE;

—  3amuIIATE BO3MOXKHBIE BOIPOCHI, KOTOPBIE BHI 33Ja/IUTE JIEKTOPY HA JEKIUH.

Iloocomoeka Kk ceMuHapcKum 3aHAMuUAM.

—  BHUMATEJIbHO MTPOYMTANTE MaTeprall JIEKIUH, OTHOCAIUXCS K JaHHOMY
CEMUHAPCKOMY 3aHSTHIO, 03HAKOMBTECH C YUEOHBIM MaTepHalioM 10 Y4eOHUKY U
y4eOHBIM MTOCOOUSIM;

—  BBIMIIUTE OCHOBHBIE TEPMHUHBI;

—  OTBETBHTE HAa KOHTPOJIbHBIE BOIPOCHI [0 CEMUHAPCKUM 3aHATUSAM, TOTOBBTECH 1aTh
Pa3BEPHYTHIN OTBET HA KAXKIbIA U3 BOIIPOCOB;

—  yACHUTE, Kakue y4eOHbIE 2JIEMEHThI OCTAIMCh JIsl BAC HESICHBIMU U TTOCTapanTeCh
NOJYYUTh Ha HUX OTBET 3apaHee (10 CEeMUHAPCKOTO 3aHATHS) BO BpeMs TEKYIIHUX
KOHCYJIBTAllU{ MPENOoJ1aBaTels;

—  TOTOBUTHCS MOXXHO MHAMBHYyaJIbHO, TApaMH UM B COCTAaBE MaJION TPYIIIIbI,
noclieaHue aBisoTcsa 3¢(EeKTUBHBIMU popMaMu paboThI;
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— pabouast mporpamMma JUCHUIUTMHBI B YaCTH 1I€JIeH, IepeuHIo 3HaHUH, YMEHHIA,
TEPMUHOB U Y4eOHBIX BOIPOCOB MOXKET OBITh HCIIOIH30BAHA BAMU B Ka4eCTBE
OPHUEHTHpA B OpTraHU3aIuu 00ydeHUs.

Iloozomoska K dK3aMeHY.

K sk3ameny HE0OXOIMMO TOTOBHUTCS LI€JICHAIIPABICHHO, PETYISIPHO, CHCTEMAaTHYECKH U C
MEPBBIX JHEW OOydeHUs IO JaHHOW aucuuiUinHe. [[OmBITKH OCBOUTH AMCHUILIMHY B IEPHO
3a4€THO-’K3aMEHAIIMOHHOMN CecCcHH, KaKk  MpaBWIo, MOKa3bIBAIOT  HE CITAIITKOM
VAOBIICTBOPUTEIILHBIE pe3yibTaThl. B camMoM Haudajge y4eOHOTO Kypca MO3HAKOMBTECH CO
cienyromel yaeOHO-METOANIECKON TOKyMEHTAIUEH:

—  OporpaMMOM JTUCIUIIIIMHBIL;

— MEepeYyHeM 3HAHUU U YMEHUM, KOTOPbIMH CTYJICHT JI0JKEH BJIAJETh;

—  TEeMaTU4YECKUMH IUIaHAMU JICKIIUH, CEMUHAPCKUX 3aHATHIH;

—  KOHTPOJBHBIMH MEPONPUITUSIMH;

—  y4eOHHKOM, Y4ECOHBIMH ITOCOOMSIMU IO TUCIMIUIMHE, a TAK)KE IEKTPOHHBIMHU

pecypcamu;

—  NEPEYHEM BOIPOCOB K IK3aMEHY.

[Tociie sToro y Bac MOKHO CPOPMHPOBATHCS UYETKOE TpeAcTaBiieHue 00 oObeMe u
XapakTepe 3HAaHUW H yMEHUH, KOTOpPHIMH Hajo OyneT OBJaAeTh IO JAUCHUIUIMHE.
Cuctemaruueckoe BBITIOJIHEHHE YYEOHOW pabOThl Ha JIEKUUSIX W CEMHHAPCKUX 3aHATHAX
MO3BOJIUT YCHEIIHO OCBOUTH IUCIMIUIMHY M CO3[aTh XOpOINyro 0a3zy uisl cadd 3adeTa ¢
OILICHKO.

7.  YdeOHas auTepaTrypa U pecypchbl HHPOPMANMOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH
"UHTepHeT", BKIKOYAS NepeYeHb Y4eOHO-MeTOANYeCKOro odecneyeHus s
CaMOCTOSATEJIbHOM padoThl 00y4AOIIMXCS 110 JUCHHUIIIMHE

7.1. OcHoBHasi IuTEpaTypa

1. babaiineB, B. A. Marematndeckue MeToIbl (DMHAHCOBOTO aHAIM3a: ydeOHOE
nocobue st By3oB/ B. A. baGaiiue, B. b. 'ucun. — 2-¢ u3z., ucnp. ¥ A0IM. [DIESKTPOHHBIN
pecypc]. — M.: U3aarenscTBo IOpaiit, 2021. — 215 c.

2. Bapunos, C. A. ®unancoBas MmareMaTuka. CTOXaCTMUECKUN aHANU3 ;| YUSOHHUK U

npaktukym s By30B/ C. A. BaBunos, K. lO. Epmonenko [DnexTponHblil pecypc]. — M.:
WznatenbctBo FOpaiit, 2021. — 244 c.

3. KacumoB, 1O. ®. ®unancoBas MaTemaTuka: Y4YeOHMK M TPAKTUKYM s
OakamaBpuata u Maructpatypsl / FO. ®@. KacumoB. — 5-e uzn., nepepad. u ao1. [ DIEKTPOHHBIN
pecypc]. — M.: U3aarenscTBo IOpaiit, 2019. — 459 c.

4. Komnuosa, E. JI. ®uHaHcOBas MaTeMaTHKa : yYeOHMK W TMPAKTUKYM IS BY30B /
E. JI. KorroBa [DnekTponHbIi pecype]. — M.: U3natensctBo FOpaiit, 2021. — 413 c.

Bce ucTouHMKM OCHOBHOM JIMTEPATYPhl B3aUMO3aMEHSAEMBI.
7.2 oo THUTeIbHAS JIUTEpPaTypa

1. I'ycea, 1. A. ®uHaHCOBbIE PHIHKU U UHCTUTYTHI | YUEOHUK U MPAKTUKYM JIJIs
By30B / U. A. T'yceBa. [DnexkTpoHHbI# pecypc|. — M.: U3narensctBo KOpaiir,
2021. — 347 c.

2. [apn V., Anekcanzep I'., bannu /1. MaBectunmn. — M.: UHOPA-M, 2009. —
1028 c.

3. MupsieB A.H. OcHoBbI cTOXacTHYeCcKOM (puHaHCOBOM MaremMaTtuku: B 2 T. T.1:
®akTel, Mogenu. — M.: MITHMO, 2016. — 440 c.

4. MupsieB A.H. OcHOBBI cTOXacTH4YEeCKON (PMHAHCOBOM MaTtemaTtuku: B 2 T. T.2:
Teopus. — M.: MIITHMO, 2016. — 464 c.

5. Hocko B.I1. Oxonomerpuka, Ku.1. Y. 1,2. — M.: U3narensckuit qom «/lemo»

PAHXuI'C, 2011. — 672 c.
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6. Hocko B.I1. Oxonomerpuka, Ku.2. Y. 1,2. — M.: U3narensckuii qom «/lemo»
PAHXuI'C, 2011. — 576 c.

7. Ban Xopn /I., BaxoBuu JI. OcHOBBI (huHaHCOBOTO MeHekMeHTa. — M.: «M. /1.
Bunbeamcy, 2010. — 1232 c.
8. byxBanos A.B., lopodeer E.A., Oxymnos B.JI. JIekuuu 1o n3d6paHHbIM BOIIpocam

KJaccuyeckux puHancoBbx Moaeneil. — CI16.: M3n-Bo «Bricmias mkona
MeHemKMeHTay, 2015. — 352 c.

9. Oxyno B.JI. ®uHaHCOBBIE pIHKH U HHCTUTYTHI: yueOHOe nocodue. — CII6.: Uzn-
Bo Cankr-IleTepOyprckoro rocynapcTBeHHOTO yHUBepeurtera, 2015. — 316 c.

10. JIroy 1O. /1. MeTonsl u anroputMbl GUHAHCOBOM MaTeMaTHKHU. — M.: BuHowm;
Jlaboparopus 3nanmii, 2007. — 751 c.

11. Xamn 1. K. Onuuonsl, Gpr04epcsl U APyrue Mpou3BOIHbIC (DMHAHCOBBIC
UHCTpYMEHTHI. — M.: U3parenbckuil noM «Buibsimey, 2014. — 1072 c.

12. HommaroB A.C. Maremaruueckue METObl pUCK-MEH/KMEHTA. —M.:

WsnmareascTBo «Ox3amen», 2007. — 319 c.

7.3.HopmaTruBHbIE IPABOBbIE JOKYMEHTHI 1 HHASl IPaBOBasi HHGopManust
He ucnons3yrores

7.4. UnTepHeT-pecypcehl.
C3IY pacmosaraet 10CTyIIOM uepe3 caiT HayuHou oubmuoreku http://nwapa.spb.ru/
K CJICITYFOIIIMM ITOIITMCHBIM JJICKTPOHHBIM peCcypcaM:

Pycckosi3bIuHBIE peCypChl
DNEeKTPOHHBIE YUEOHUKHU 3IIEKTPOHHO - OnbnroTeuHoii cuctemsl (ObC) «AiOyke»
DNEeKTPOHHBIE YUeOHUKHU 3NEKTPOHHO — OnbnmuoTeyHoi cuctemsl (IbC) «Jlanb»
Pexomenyercst HCIIONB30BaTh CIENYIOIINN HHTEPHET-PECYPCHI
http://serg.fedosin.ru/ts.htm
http://window.edu.ru/resource/188/64188/files/chernyshov.pdf

7.5. UHble NCTOYHUKH.
He ucnons3yrores.

8. MarepuajbHO-TeXHUYEeCKasi a3a, HH(POPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
o0ecrieyenne u HHGOPMALMOHHBIE CIIPABOYHbIE CHCTEMBI

JIaGoparopHast paboTa NMPOBOIUTCS B KOMIBIOTEPHOM Kjacce. YueOHas TUCHMILIMHA
BKJIIOYAET MCIIOJIb30BaHUE MporpaMMHoro obecnedenuss Microsoft Excel, Microsoft Word, nis
HOATOTOBKH TEKCTOBOTO M TaOJIMYHOTO MaTepuania.

WHTepHeT-cepBHCHI U ANIEKTPOHHBIE PECYPCHI (IOUCKOBBIE CUCTEMBI, AIEKTPOHHAs MOYTa,
npodeccuoHalbHble TEMaTUYeCKUe 4YaThl U (OPYMBI, CUCTEMBI ayAuO U BUAEO KOH(EpPEHIHH,
OHJIAMH DHIUKIIONEANH, CIPABOYHUKHU, OMOIHOTEKH, OHJIEKTPOHHBIE Yy4uyeOHbIE W Y4eOHO-
METOJIMYECKHE MaTepuasbl).

Onucanue MaTepuaIbHO-TEXHNYECKOM 0a3bl, HEOOXOAUMOM AJI51 OCYIIECTBJICHUS
00pa3oBaTeJIbHOIO NMPoIecca MO AMCUUILTHHE (MOLYTI0)

Ne i/m | HammenoBanue

1 KommbrorepHbie Ki1acchl ¢ nepcoHanbHbIMU DBM, 00beAMHEHHBIMU B JIOKAJIbHbBIE
CETH C BbIX0J0OM B lHTEpHET

2 IMaker Excel -2013, 2017, proffesional plus

3 MyJ'IBTHMeI[HfIHBIe CpCACTBA B KAXKJIOM KMIIBFOTCPHOM KJIACCC U B JICKLIHOHHOﬁ
ayaIuTOpUHU

4 Bpay3ep, CCTCBbHIC KOMMYHUKAIIHUOHHBIC CPCACTBA JJISI BBIXOAA B I/IHTCpHCT
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http://nwapa.spb.ru/
http://serg.fedosin.ru/ts.htm
http://window.edu.ru/resource/188/64188/files/chernyshov.pdf

Komnbiotepusie kmaccel u3 pacuera 1 I[I9BM s omHoro obOyuaemoro. Kaxmomy
oOyyaroniemMycsi JoJKHa ObITh PEJOCTaBlIeHa BO3MOKHOCTb JIOCTYIIA K CeTsIM Tuna MHTepHeT B
teueHue He meHee 20% BpeMeHU, OTBEICHHOTO Ha CAMOCTOSITENIbHYIO MOATOTOBKY.
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