[loKyMeHT NoAnucaH NpoCToil 3NeKTPOHHOM NOANMUCHI0
NHdopmaumsa o Bnagenbue:

®WO: Angpeii [iparoMmpoBuy XnyTKoB [punosxenue 6 OIT BO
[lomkHOCTb: AnpexTop

[ata nognucanus: 03.12.2024 00:02:33
YHUKanbHbI MPOrpaMMHbIA KIKOY:
880f7c07c583b07b775f6604a6302%%ﬂ1@530€ rocyrapCcTBeHHO€ 5IOJDKGTH06 oﬁpasonaTeﬂbnoe

yupexaeHue BbICIIero o0pa3oBaHusi
«POCCHMCKASI AKAJTEMHUSI HAPOJHOT'O XO3SIMCTBA
U TOCYJIAPCTBEHHOM CJIYKBbI
ITPA MTPE3UJIEHTE POCCUVCKOM ®EJIEPAILIUN»
CEBEPO-3ATIAJTHbIA HHCTUTYT YIIPABJIEHMS — ¢puanan PAHXuI'C

DPAKVIIBTET SOKOHOMUKH n PUHAHCOB

(HaMeHOBaHHE CTPYKTYPHOTO HOApa3AeNeHus (MHCTUTYTa/haKynbreTa/hrmaa)

Ka(bezma 9KOHOMUKH
(manmeHOBaHUE Kadeapsl)

YTBEPXIEHO

Hupexrop C3NY PAHXul'C
XnytkoB A. /1.

INPOI'PAMMA BAKAJIABPUATA

DUHAHCHI U KPEAUT

PABOYAS ITPOI'PAMMA JTUCHUIIVINHBI,

Peanusyemoii 6e3 npuMeHeHNsI 3J1eKTPOHHOTO(OHJIAHH)Kypca

b1.0.10 «®uHaHCOBAsE MATEMATHKA)

(undexc, Haumenosanue OUCYUNIUHBL (MOOVIIA), 8 COOMEEMCMEUU C YYeOHbIM NIAHOM)

38.03.01 DxoHOMHUKA

(K00, HauMeHO8aHUe HANPAGLEeHUs NOO2OMOBKU (CReYUaIbHOCHU)

OuHas/0uHO-320UHAS
(¢hopma(vt) o6yuenus)

T'ox nwaGopa: 2024

Cankr-IlerepOypr, 2024 r.



ABTOP—COCTABUTEJIb: (Ucnonb3zosana munosas npoepamma PAHXul C, cocmasumens
cTapumii _mpemnonaBaTenb Kadenpbl «DoHAOBBIC pPBIHKK W (UHAHCOBBIA WHXHHUPUHIY

Yaban A.H.)

(vuenas cmenens u(uau) yuenoe 36anue, 00IACHOCHb (Haumenosanue kageopwt) (P.1.0.)

3aBenyommii  kadeapoii IkoHOMUKM, a.3.H., mpodeccop Muckko Oner HukonaeBuu
(HammeHoBaHue Kadeapsl) (yueHas creneHb u(wim) yuenoe 3Banue) (0.1.0.)

PIIJ1 onobpena Ha 3acenanuu kadeapsl skoHoMuKH. [IpoTokon ot 19 mapta 2024 rona Ne 6.



Conep:xkanue

1. IlepeueHb mJIAHHPYEMbIX pE3yIbTaTOB OOyUEHHUs [0 JAMCLUUIIIMHE, COOTHECEHHBIX C
MJIaHUPYEMBIMU PE3yJIbTaTaMH OCBOCHHUS 00Pa30BaTEIbLHOM MPOrpaMMBbl

2. O6beM U MECTO AUCHMILIMHBI B CTPYKTYpe 00pa3oBaTesIbHOM MPOrpaMmbl

3. CopepxaHue U CTPYKTypa AUCLHUIIINHBI

4. Matepuainsl TEKyIIEro KOHTPOJIS YCIEBAEMOCTH 00yJaroIuxcst

5. OLeHOYHbIE MaTepUasbl MPOMEKYTOUYHOM aTTECTALUU 110 AUCITUIUIMHE

6. Metoanueckue MaTepHUalbl JUIsi OCBOCHUS TUCIUTUINHBI

7. VYueOnas JuTepaTypa U Ppecypchl HH(DOPMAIMOHHO-TEICKOMMYHHUKAIIMOHHONW CETH
"UnaTepner"

7.1. OcHOBHas IUTEpaTypa

7.2. JlonoJIHUTENbHAS JIUTEpaTypa

7.3. HopMaTuBHEIE MPaBOBBIC JOKYMEHTHI U MHAS TIPaBOBasi MHGOpMAITUs

7.4. UHTEpHET-pECYpChI

7.5. NHbIE HCTOYHHUKH

8. MarepuanbHo-TexHuueckas 0a3a, HMHQOPMAIMOHHBIE TEXHOJOTHH, MPOrPaMMHOE
obecrieueHre 1 MHPOPMAIIMOHHBIE CIIPABOYHBIE CUCTEMBbI



1. IlepeyeHpb NJIaHUPYEMBbIX Pe3y/IbTATOB 00y4eHHUS 10 AUCHHUILIMHE, COOTHECEHHBIX €

IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrpaMMbl

1.1. Iucunmimnaa b1.0.10 «®uHaHcoBasi MATeMaTHKA» 00ecnieYnBaeT OBJIajeHHe

CJIeAYIOIUMMHA KOMIICTCHIUAMM:

Konx
Koz Haumenosanne HaumenoBanue KOMIIOHEHTA
KOMTICTEHITHH KOMTICTCHITHH KOMIOHCHTA KOMIICTCHITHH
KOMIICTCHIIHH
Cnocoben HCII0JIb30BAThH
UHCTPYMEHTBI ¢buHaHCOBOI
CriocoGeH HCIOIb30BAaTh MaTCMaTHKd B IOIX  ONCHKH
METO/IEI (UHAHCOBOH | [TKo OC IT — 3.1 (UHAHCOBBIX HHCTPYMEHTOB |
MKoOCTI -3 | MareMaThkm 1 TPUHATHS WHBECTUIIHOHHBIX
pewennst  npuxnagusix | 1Ko OCII—3.2 | pemennii
3anaq CriocoGeH UCHOIb30BaTh METObI
(UHAHCOBOW MAaTEeMaTUKU  JUIS
pelIeHus MPUKIIAIHBIX 3a71a4
1.2. B pe3yabrare 0CBOEHHMS AUCHMIIMHBI Y CTYJAEHTOB J0JI:KHbI ObITh
cpopMHUpPOBaAHDBI:
OTDO/TD Kon
KOMIIOHEHTA Pe3ynbTaThl 00ydeHus
KOMIICTEHITHH
—A/01.6. [TKo OC I1 - 3.1 | Ha ypoBHE 3HAHUM:
MoHuTOpUHT - OCHOBHBIX TTOJIOKCHUN ¥ METOJIOB S3KOHOMHUECKON HAYKH;
KOHBIOHKTYPBI - OCHOBHBIX TIOHSATHH, KaTeropuii ¥ HHCTPYMEHTOB
pBIHKA (MHAHCOBOM MaTeMaTWKH, WX FOPHINYECKOEC OTPAKCHHE W
OaHKOBCKHUX obecrieueHre B pOCCUICKOM 3aKOHOAATEILCTBE;
YCITYT, PbIHKA Ha YPOBHE YMCHUIL:
IIEHHBIX OyMar, - coOuparb, 0000maTh W aHAJIM3UPOBATh HEOOXOIUMYIO
WHOCTPAaHHOM HKOHOMHUYECKYIO MH(OpMAIIHMIO, B TOM YHCIIE O pe3ylbTaTax
BAJIIOTHI, HOBEHIIIMX HCCIICOBAHUN OTEYECTBEHHBIX W 3apyOe)HBIX
TOBapHO- HKOHOMUCTOB 110 SKOHOMHUYECKUM MPOOIIEMaM;
CBIPHEBBIX - HWCIOJb30BaTh 3HAHWSA (UHAHCOBOW MAareMaTUKH IS
PBIHKOB aHaln3a COIMAJIbHO-3HAYMMBIX TIPOOJIEM U TPOIIECCOB,
pelICHHsI COMATbHBIX U MPO(HECCHOHATBHBIX 3a/1a4.
Ha YPOBHE HABBIKOB:
- BJIQJICHUC KAaTErOPHAIbHBIM aIrmaparoM MaKpPOIKOHOMHUKH
Ha YPOBHE MOHUMAHUS U CBOOOHOTO BOCIIPOM3BE/ICHUS;
- mouWcka © O0OpabOTKHM  CTaTHCTHYECKHX  JIAaHHBIX,
XapaKTePU3YIONIMX SKOHOMUYCCKHE MPOIIECCHI.
—A/01.6. [TKo OC I1 - 3.2 | Ha ypoBHE 3HAHWM:
OnpenencHue - 3aKOHbl (YHKIIMOHMPOBAaHUS PBIHKA M COBPEMEHHOU
KOHTEKCTA, PBIHOYHON 9KOHOMHUKE;




uacHTU(DUKAIIHS,
aHaJIu3 PUCKOB U
BbIpa0OTKa
MEpOIPUITHI
10 BO3ACHCTBHUIO
Ha PHUCK

- OCHOBHBIE MpPOOJIEMBbl SKOHOMHUKHM U HUX B3aHMOCBS3b C
COLMAJIbHBIMHU IIPOLIECCaMU, TPOUCXOIAIINMU B OOILIECTBE;
Ha ypOBHE YMCHUM:

- pelaTh TUIIOBBIE 3a/1a41 10 Pa3JIM4YHBIM TEMaM Kypca;

- IPUMEHATH TEOPETUYECKHE IIOJIOKEHMS K aHaIU3y
COBPEMEHHBIX SKOHOMHUYECKUX Ipo1ieccoB B PD;

Ha YPOBHE HABBIKOB:

- BJAJICHHE KaTeropuaJibHbIM anmnaparoM (pPUHAHCOBOU
MareMaTuKd Ha YypPOBHE TIOHMMAaHUS UM  CBOOOJHOTO
BOCIIPOU3BEICHMUS;

- moucka # 0OpabOTKM  CTAaTHCTUYECKHX  JIAaHHBIX,
XapaKTEPU3YIOIUX S3KOHOMUYECKHUE MPOLIECCHI

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO

O0BbeM THCHHUILINHBI

OO0muit 00beM TucHUIUIUHGI — 4 3.€., 144 ak. 4., 108 acTp.u.

KommuectBo ACTPOHOMHYCCKHUX H©U  COOTBCTCTBYIOIIMX UM  aAKAACMHUYCCKHUX  4YacCoB,

BBIZICJICHHBIX HA KOHTAKTHYHO pa60Ty o6yqafom1/1x051 C ImpcroaaBaTciICM II0 OYHOM (1)OpMe

oOyuenus — 66 ak.4. (50 actp.u.), B ToM yucie 32 ak.4. (24 actp.u.) gexuuit u 32 ak.u (24 actp.4)

CEMHUHApPCKUX 3aHATHUI, KOHCYIbTAlMs K dK3aMeHy — 2 ak.4. (1,5 acTp.d.); Ha caMOCTOSITENbHYIO

paboty obyuarommxcs — 51 ak.4. (38,25 actp.q.); koHTposs — 27 ak.4 (20,25 acTp.4).

Ilo oyHO-3a04HOM (1)OpMe O6y‘~IeHI/I$I KOJIMYCCTBO aCTPOHOMHYECKUX U COOTBCTCTBYHOIIUX

UM aKaJICMUYICCKHUX YaCOB, BbIICJIICHHBIX Had KOHTAKTHYIO pa60Ty o6y11a101111/1x051 C IIpCrioaaBaTcCiicM

— 42 ak.u. (38 actp.u.), B ToM uucie 20 ak.u. (15 actp.u.) nmexkumit u 20 ak.u (15 actp.u)

CEMUHAPCKHUX 3aHSATUH, HA KOHCYJIBTAIMIO K dK3amMeHy 2 ak.4. (1,5 actp.4); Ha caMOCTOSATEIbHYIO

paboty obyuaronuxcs — 66 ak.u. (49,5 actp.u.); KOHTpoJb — 36 ak.u. (27 acTp.4).

I[I/ICIII/IHJ'H/IHa PCAIN3YCTCA C TPUMCHCHUEM JUCTAHIITMOHHBIX O6pa30BaT€J'II:HI)IX TEXHOJIOTHI

(mamee — JIOT).
TpynoemkocTs
Buy paborer OYHast / OYHO-3204Hasi POPMBbI
o0y4deHus

OO61mmas Tpya0eMKOCTh 144
AynutopHas pabora 66/42

Jlexkuuu 32/20

[MpakTHueckue 3aHsTUS 32/20
CamocrosrenbHas pabora 51/66




KonTtpons camocTosiTenbHON paboThI 27/36

Koncynbranus 2

Buj uToroBoro KOHTposs DK3amMeH

MecTto nucnumimnabl B crpykrype OI BO

Hucuummuaa b1.0.10 «®uHaHcoBas MaTeMaTUKay U3ydaeTcs Ha 2 Kypce, B 4 ceMecTpe Juis
CTYJIEHTOB 09HOHU (p/0, 0uHO-32049HOM (yCKOpeHHOM (/0) 1 Ha 3 Kypce B 5 ceMecTpe Il CTYACHTOB
OYHO-3a09HOU (/0.

Huctunmmaa  b1.0.10  «@®unaHcoBass MaTeMaTHKa» pealu3yeTcs II0Cie H3y4YeHUs
mucrumuive b1.0.03 «Anredpay; b1.0.02 «MareMaTH4ecKuil aHaI3y.

N3ydyeHne qUCIIMIUINHBI 3aKaHYUBACTCS SK3aMEHOM.

JlocTynm K cucTeMe AMCTaHIMOHHBIX O00pa30BaTENbHBIX TEXHOJOTUNH OCYIIECTBISIETCS
Ka)KIIM 00Y4YaIOIINMCSI CaMOCTOSTEIBHO ¢ JF000r0 ycTpoiicTBa Ha mopTtaie: https://Ims.ranepa.ru/.
[Taponb 1 JTOTHH K JITYHOMY KaOWHETY / TPO(HITIO TPEIOCTABIIACTCS CTYICHTY B ACKaHATE.

Bce dopmbl Tekymero KOHTpOJISI, MPOBOJAMMBIE B CUCTEME IUCTAHIIMOHHOTO OOYYCHWSI,
OLICHUBAIOTCSI B CHCTEME AMCTAHIMOHHOTO o0yueHHs. JlocTynm K BUAECO M MaTepuanaMm JIEeKIUi
MPEIOCTaBIIsICTCS B TEUYEHHE Bcero ceMmectpa. JlocTym K KaxkaoMmy BuAy pabOT M KOJIMYECTBO
MOMBITOK HA BBIOJIHCHUE 3aJaHUS TPEJOCTaBISICTCS HAa OrPAHWMYECHHOE BPEMsS COTJIACHO
periamMeHTy IUCHUIUTHHEI, omyomukoBanHoMy B CJ1O. IlpenomaBarens OICHHBACT BBITOJTHCHHEIC

06y‘laIOI_I_[I/IMC$I pa6OTBI HC IMO3JHEC 10 pa60q1/1x ,I[Heﬁ IIOCJIC OKOHYAaHUs CPpOKa BBIIIOJIHCHUS.

3. Conep:kaHue ¥ CTPYKTYpPa JAMCHUILIHHBI

Ounasn opma odyuenusn

O0beM TMCHUILVINHBI, aK. Yac./ yac. ®opma
KonrakTHas paGora TeKyLlero

HaunmeHoBaHue TemM o0y4yarumuxcs ¢ KOHTPOJISI

Ne n/m
(pa3naesioB) Bcero npenogaBartesjieM CPC | ycneBaemocTu™*,
10 BUIAM Y4eOHBbIX 3aHATHH NPOMeKYTOYHOM
J JIP I3 | KCP arrecTauuu™**

Monenu HaunuciIeHus 15 4 4 7 K,Kon
Tema 1.

MIPOIICHTOB
Tema 2. | IToroxu mnarexen 15 4 4 7 K,Kon

MeTo1bI IPUHATHS 15 4 4 7 K,Kon
Tema 3. | UHBECTULIMOHHBIX

peleHuit

IIpocteie Mogenun 15 4 4 7 K, Kon
Tema 4. | CUCHKH (hMHAHCOBBIX

UHCTPYMEHTOB:

o0JIUrany 1 aKkIuu
Tewma 5. | INoprdenbuas Teopust 19 6 6 7 K,Kon
Tema 6. | CAPM u ee 20 6 6 8 K,Kon

MOIU(UKAIAN
Tema 7. | llenooOpa3oBaHue 16 4 4 8 K,Kon




| JISPUBATHUBOB
KoucynbTanus 2
IIpoMexyTouHast aTTecTarus 27 2
Beero: | 144 32 32 51
** —ghopmbl mexyugeco konmpoaa ycnegaemocmu: Konmpoavtsle pabomsi (K), konnoxeuym (Kon).
*** . hopmbl npomescymounou ammecmayuu: xzamen (J).
Ouno-3aounan hopma odyuenusn
O0beM JUCHHUILIMHDI, aK. Yac./ yac. dopma
KonTakTHas pabora TeKyLIero
HaumeHoBaHMe TeM o0yuyalonuxcs ¢ KOHTPOJIsI
Ne n/m
(pa3nesioB) Bcero npenojaaBaTeieM CPC | ycneBaemocTu™*,
10 BUAAM YUeOHBIX 3aHATHI NMPOMEKYTOYHOI
JI JIP 113 KCP aTTecTAlMu™ ¥ ¥
Mojenu HadKuCIeHns 15 2 2 11 K,Kon
Tema 1.
MIPOIIEHTOB
Tema 2. | IToroxu mnarexen 15 2 2 11 K,Kon
MeToabl IpUHSTHS 15 2 2 11 K,Kon
Tema 3. | UHBECTHUIIMOHHBIX
pelIeHnit
[Ipoctric Momenn 15 2 2 11 K,Kon
Tema 4. | CUCHKH (UHAHCOBBIX
WHCTPYMEHTOB:
OOJIMraIuy U aKIuu
Tema 5. | TloprdenbHas Teopust 16 4 4 8 K,Kon
Tema 6. | CAPM u ee 15 4 4 7 K,Kon
MOIA(DUKAITAN
Tema 7. | LlenooOpazoBaHue 15 4 4 7 K,Kon
JICPUBATHBOB
Koncynpranus 2
[TpoMeyTOYHAsI aTTECTALUs 36 2
Bcero: 144 20 20 66

** —hopmbl mekyueco KOHMpo.ia ycnegaemocmu: konmpoavhwie pabomsl (K), xoanoxeuym (Kon).

*** - dhopmbl npomesxcymounoi ammecmayuu: sxzamer ().




Conepma}me AUCHHUIIIIMHBI

Tema 1. Moaenu HauKMcIeHUs POLEHTOB.

Hauucnenue mnpoueHToB 1O NpoCcThIM cTaBkaMm. OmnpeneseHne Iepuoja Ha4YMCICHUS
IIPOCTBIX MPOLICHTOB. J[€KypCHBHBI METOJ HA4YMCIEHUS IPOCTBIX IPOLEHTOB. AHTHUCUIIATUBHBIN
METOJI HAUMCJIEHUS ITPOCTHIX MPOLEHTOB. HaunciieHne NporeHToB 10 MPOCTON IIEPEMEHHOM CTaBKeE.
JloxoaHOCTh (PUHAHCOBOW oOmnepaldud B BHJE INPOCTOW CTaBKH. HauucieHue MNpOLEHTOB IO
CIIOKHBIM CTaBKaM. J[€KypCUBHBIA METOJ HA4MCIEHUS CIOXKHBIX IPOLIEHTOB. AHTHCUIIATHBHBIN
METOJI HAYUCIICHUS CIIOXHBIX INPOLEHTOB. HaducieHue NpOLEHTOB IO CIOKHOM IEPEMEHHON
CTaBKe.

I'omoBass HOMMHaNbHAs INPOLEHTHAs CTaBKa. HaducileHHe IPOLIEHTOB IO HENPEPBIBHOU
ctaBke. JIoXOAHOCTb (PUHAHCOBOM onepalnuy B BUJIE CIOKHON CTaBKH.

Tema 2. IloToku miare:xei.

[Mpunun  ¢uHaHCOBOM AKBUBaNeHTHOCTH. [lpouemypa muckontupoBanus (PV) wu
Hapamenus (FV). DKBUBaJICHTHBIC TUIATEKU M CEPHUM IUIATE)KEH. YpaBHEHUE SKBUBAJIECHTHOCTH.
KonBepcust miare:xeid. Bunpl koHBepcuil 1uarexeil. 3amMmeHa OJHOTrO IUIATeXa JPYTHM ILIATEKOM.
KoHconuaanus noroka marexeil. 3aMeHa JaHHOTO NOTOKA IJIATEKENH JPYTHM IOTOKOM IIATEKEH.
Paccpouka nnatexka. DKBUBAJIEHTHOCTD IJIATEKEN NPU NPUMEHEHUHN NTPOCTOM CTaBKU. AHHYUTETHI.
Onpenenenne annynrera. Knaccudukanus anaynreroB. OCHOBHBIE MOJIENTH AHHYHTETOB.

Tema 3. Meroabl NPUHATHS HHBECTHIHOHHBIX PelICHUI.

Uucras npuseacHHas croumocTs mpoekra (NPV), ee pacder. BuyTpeHHsAs Hopma
noxonHoctu mnpoekta (IRR), mpocroit cpokx okxymaemoctu mnpoekta (PBP), yuernas Hopma
okynaeMocTH npoekta (ARR), unnexc npubsimpHOCTH mpoekTa (PI). [IpenmymiecTBa 1 He1OCTaTKU
nokasareneii NPV, IRR, PBP u PL. Csa3u mexay yka3aHHbIMM NOKazaTelssMu. Moaudukanuu
MoKasarenei nans ycTpaHeHUs HeAdocTaTKoB. TouHbld cpok okymaemocTu Tmpoekta (PPBP).
JuckoHTupoBaHHbli Cpok okynaemoctu npoekra (DPBP). TouHblil OTUCKOHTHPOBaHHBIA CpPOK
okyrnaeMoctu mnpoekta (PDPBP). Oxcrpennbiii mnepuon oxymnaemoctu mnpoekta (BOPBP).
MonudunrpoBaHHas BHyTpeHHSs cTaBKa goxoaHocTu mpoekta (MIRR).

Tema 4. IIpocTbie MogeHM OLEHKH (UHAHCOBBIX HHCTPYMEHTOB: 00TMIAMH U AKLIHMH.

Mopenu nieHooOpazoBanust obnuraruii. CTpyKTypa MPOIEHTHBIX CTaBOK, JOXOJHOCTh K
MOTAIIEHNIO, KYIIOHHAs JOXOJHOCTh. TeKymas JOXOAHOCTh M JOXOAHOCTh HAa OCHOBE JIMCKOHTA.
Paznuuus Mexay cTaBKON MpOILEHTa U JJOXOAHOCTHIO. J{foparus u BeIyKiI0cTh. (LleHooOpa3oBanue
KOHBEPTHUPYEMBIX OOJIUTaLINIA.)

Mopnen OLEHKHM CTOMMOCTH AaKUWW (JIMCKOHTHPOBAaHUE IOTOKA TUBUACHIIOB, MOJEIb

['opnona). JloX0qHOCTh aKIIUH.



Tema 5. IlopTrdenbHas Teopus.

[IpunsaTHe pemeHnii B yCIOBHUSX HeomnpenesleHHOCTH. KoBapuanusi JOXOAHOCTEW IBYX
aktuBOB. Koppensmus noxomHocteil nByx akTHBOB. IlopTdens u3 ABYX pPHUCKOBBIX AaKTHBOB.
JoxonHocth M nucnepcus noptdens U3 JIBYX PHCKOBBIX aKTUBOB. J[omycTMMOE MHOXXECTBO
noptdenei I ABYX PUCKOBBIX aKTHBOB. D(PheKTUBHBIN MmopTdenb. MHOKeCTBO 3¢ (HEKTUBHBIX
noprdeneir. CpoiictBa 3ddexTuBHOrO MHOXKecTBa. (00O0IECHHE Ha CilIy4ail N aKTHUBOB.
OntumanbHblii  puckoBbI  moptdens (Monens I.MapkoBuna). [lomubiii noprdens. Jlunus
pacupenenenus kanutana (CAL). PeiHouHbld mopTdens. Jluaus peiaka kanutana (CML).
Husepcudukanus pucka. DPPeKTHBHOE MHOXKECTBO W KOMOHWHAIMs OE€3pHCKOBOTO aKTHBA U
puckoBoro moptdens (Monens [[.Toouna). KopoTkue nmpogaku U BO3MOKHOCTh 3aMMCTBOBAHHS.
W3menenne 3peKTUBHOTO MHOXKECTBA BCIEACTBHE ATHX (akTopoB. [Touck mapaMeTpoB yrioBOro
(xacarenpHOr0) oprdens. [Touck onTUMaIbHOTO MHBECTUIIMOHHOTO OPTQEIS sl HHBECTOPA.

Tema 6. CAPM u ee Mmoaupukamum.

CBs3b MEXJy JOXOJHOCTHIO PHIHOYHOTO WHAEKCA M JIOXOJHOCTBIO OTIEIFHOTO AaKTHBA.
Koadduuument lapma. Teopema o paznenennn. Moenb OeHKH JOITOCPOUHBIX akTHBOB (CAPM):
OCHOBHBIE MpeAnochuiky, (BbiBoI hopmyn). Koadduuuent 6eta: pacyer, cBoiictBa. [Ipumenenue
CAPM B noprdenbhoii Teopuu. Jlunus peiHka neHHbix Oymar (SML). Koaddumment anboda.
[Tpumenenne moxenn CAPM. OnnounaexkcHble Monenu. Pacder OeThl 1O peasbHBIM JaHHBIM.
Kputnka CAPM. OcHoBabie Mmogudukanuu moaenun CAPM. APT.

Tema 7. llenooOpa3oBaHue 1epUBATHBOB.

IlenooOpa3oBanue ¢orouepcoB u ¢opapaos. «llyr-komm» naputer. buHOMHanbHas
MOJIENb 1IEHOOOPa30BaHus OIMIIMOHA «KOJUT» Ha akmuu. Mojens 1ieHoo0pa3oBaHus omniuona biska-
[Hoyn3a — pacumpenne OMHOMHAIBHOM MoJeinN Ha HempepbhlBHOE BpeMs). OLeHKa «Kojla» Ha
akuuu 0e3 TUBUICHAOB (IpUMEp C UCKYCCTBEHHBIMHU JaHHBIMHU, IPUMEP C pealbHbIMU JaHHBIMU,

dbopmupoBanue xemx-nmoprdens). [lenooOpazoBaHre aMePUKAHCKUX OMIIUOHOB «ITyT».

4. MaTtepuaJjbl TeKyLIero KOHTPOJIS yCIIeBAeMOCTH 00y4ar0IuXxcs

4.1. B Xoae peanusani JTUCHUIUVIMHBI UCNOJIB3YHOTCH CIACAYIOIIUEC METOAbl TCKYIIECro

KOHTPOJIAA YCIIeBAeMOCTH 00y4YaI0IINXCs

Tema (pa3aen) MeToabl TeKyLIero KOHTPOJIS yCIeBaeMOCTH

KonTponsHas pabora 1
Komnoksuym 1
KonTtponbHas padora 1
Konnoksuym 1

Tema 1. Moaenu HauuCIE€HUS TPOLICHTOB.

Tema 2. IToToku miaaTexen.




Tema 3. MeTo1bl NPUHATUSA UTHBECTULIMOHHBIX KonTtponbHas padora 1
peLICHU. Konnoxsuym 1

Tema 4. [IpocTbie MOAEIH OLIEHKU
(MHAHCOBBIX MHCTPYMEHTOB: OOJIUTalluy U
aKIUH.

KonTponbhas padbora 2
Komnnoksuym 2

KonTponbhas padbora 2
Komnoksuym 2
KontponbHas padota 2
Komnoksuym 2
KontponbHas padota 2
Komnoksuym 2

Tewma 5. [loptdenpHas Teopus.

Tema 6. CAPM u ee moaudukamm.

Tewma 7. LlenHooOpa3oBaHue 1EpUBATHBOB.

4.2. TunoBbie MaTepHuaJibl TEKYIIETr0 KOHTPOJIS YCIIEBAEMOCTH 00y4aIOIIUXCS

TunoBble MaTepuajabl Mo TeMe 1 «Mojaen HauuCcJIeHNsI MPOIIEHTOB»

BapuanTsl 3a1aHnii KOHTPOJIbHOM padoThl Nel
1. Mo xaxoit cymmsl BeipacTyT 25000 uepes 8 set npu craBke 2.4% TOIOBBIX:
a) MPY UTHBECTUPOBAHUU I10 IIPOCTOM CTaBKE;
0) pu MHBECTUPOBAHUU IO CIIO’KHOM CTaBKe C €XKEr0IHOI PEeMHBECTHLIEH;
B) IIpM MTHBECTUPOBAHUH T10 CJIOKHON CTaBKE C MOIYTOJ0BOI PEMHBECTHLIUEH:
B) [IPY UHBECTUPOBAHUH 10 CIIO’KHOMN CTaBKE C €)KEMECSYHON PEMHBECTULIMEN?
2. B xoture nmets 5000 yepes 12 ner. Ckonpko Bam HE00XOMMO BIIOKUTH OJHOKPATHO IO/
4.8% rofioBbIX, 4TOOBI IOY4YUTh TPEOYEMYIO CYyMMY:
a) MoJ| POCTOM MPOIIEHT;
0) MO/ CIIOXKHBIH TPOIIEHT C €XKETOTHOW PENHBECTUIIHEH;
B) I1O/1 CJIO>KHBIN TIPOLIEHT C €KEMECTIHON PEUHBECTUITUEH;
I') [10J] HETIPEPBIBHBIM MPOIEHT?

Bonpocs! k kos1okBIYMY Nel

1. Hauucnenue npoueHTOB IO HPOCThIM cTaBkaMm. OmnpeneneHue Mepuojia HaduCIEHUs
IPOCTBIX MPOLEHTOB. J|eKypCHBHBIN METOJ HA4YMCIEHUS MPOCTHIX MPOLEHTOB. AHTHUCUIATUBHBIN
METO]] HAUYNCJIEHUsI IPOCTHIX MpoLeHTOB. Haunciienne nponeHToB Mo NpocToil IEpEMEHHON CTaBKe.
JloxoaHOCTh (PHHAHCOBOM onepanuu B BUI€ IPOCTOM CTaBKH.

2. HauucrneHnue MpOLEHTOB MO CIOXHBIM CTaBKaM. JIeKypCHBHBIM MeTOJl HauMCIICHHS
CJIOKHBIX TPOIEHTOB. AHTHCHUIIATUBHBIN METOJ] HAYUCIIEHUS CIOXKHBIX NpoleHToB. Hadncnenue
MIPOLEHTOB IO CJI0KHON MEPEMEHHOM CTaBKe.

3. T'onoBass HOMUHANbHAs MPOIIEHTHAs cTaBKa. HauuciieHne MpOIEHTOB MO HENPEepBIBHOM
ctaBke. JIoXOAHOCTh (PUHAHCOBOM ONepalyy B BUJIE CIOKHON CTaBKH.

Tunosnlie MaTepuajbl 10 TeMe 2 «IIoTOKH nJaaTexen
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BapuanTsl 3a1aHuil KOHTPOJILHOH padoThI Nel

1. PerHOYHAs TOXOAHOCTH OJHOJETHUX OCCKYMOHHBIX OOnMranuii paBHa 7%, ABYXJIETHUX -
9%. B Kakux TPOMOPIHUAX HYKHO B3STh ITH OyMarw, 4ToObl JOXOIHOCTH MOJIYyYHUBIIETOCS
noptdens Obuia paBHa 8%7?

2. Bammmm apy3pst pemmii KynuTh JIoAKY, kKotopas ctouT 5000 mommapoB. CKOJBKO OHH
JIOJDKHBI PaBHBIMH CyMMaMH BHOCHUTH €XErogHO Ha Aeno3uT noj 10% romoBblx, HayuHas C
HACTOSIIEr0 MOMEHTA, YTOOBI K KOHILY TPEThET0 T0/1a OHU CMOTJIM OCYIIECTBUTH CBOIO MeuTy?

3. Cornamenue o eauHoBpeMeHHOW yruiate 20 ThIC. 4yepe3 3 rojaa KOHBEPTUPYETCS B
corjameHue o6 yrate cHadana 10 Teic.uepe3 2 roja, a 3aTeM OCTaBIICHCS CyMMBI elle depes 3
roja. OnpeaenuTs NOCIEIHNUN TUIATEX NPU IPUMEHEHUH CII0KHOM cTaBku 10%.

Bonpocs! k kos1okBIYMY Nel

1. Ilpunuun ¢uHancoBoil skBuBasieHTHOCTU. [Ipomenypa nuckontupoBanus (PV) u
HapaieHus (FV). DKkBUBaJIeHTHBIE IJIATEKU U CEPUU TIATEXel. Y paBHEHHE SKBUBAJIIEHTHOCTH.

2. KonBepcus muiarexeil. Bunpl koHBepcuil 1uiarexeil. 3amMeHa OAHOIO IIaTeka APYTrUM
wiarexoM. KoHconuaanus moToka miaTexeid. 3aMeHa JaHHOTO [TOTOKA IJIaTeKel ApyruM OTOKOM
ILJIATEXKEH.

3. Paccpouka miatexa. DKBUBaJICHTHOCTD IJIATEXKEN MPHU MPUMEHEHHH TPOCTOM CTaBKH.

4. Aanyuretsl. Omnpenenenue annyureta. Knaccudukanus anaynretoB. OCHOBHBIE MOZICTTH
AQHHYUTETOB.

THmoBbLIe MAaTEPHAJLI M0 TeMe 3 «MeToabl NPUHATHS HHBECTHIIMOHHBIX pelIeHHii

BapunanTsl 3a5aHuii KOHTPOJIBbHOM padoThl Nel

1. VMHBecTMLIMOHHBIN NpoeKT, TpeOyromuil BiokeHus 4492 B Hauane ronpa, oOecredynBaeT
JICHEXKHBIN TIOTOK, cocTosiuil u3 2294 uepes rox, 2502 yepes 2 roga u 4739 yepes 3 rona. Beramcinre
YUCTYIO TEKYIYI0 CTOUMOCTB ITPOEKTA, €CIIM MPOLIEHTHAas cTaBka paBHa 12%

2. HaiiTu BHYTPEHHIOIO HOPMY JIOXOJHOCTH HHBECTHLMOHHOTO IpPOEKTa C HadalbHBIMU
3arparamu 8§ MJIH. M J0XO/IaMH 6 MJTH. Yepe3 To U 5 MITH. uepe3 2 roa.

3. Bamr monr npencrasisier coboii 1000 TpexyieTHUX OeCKYMOHHBIX OOJHTAlui ¢ HOMHUHATIOM
100. Jlns mOKpBITHS J0JTa BBl MOXKETe c(hOpMUPOBATh CBOW aKTUB JMOO M3 TPEXJETHUX KYMOHHBIX
obnuraumii ¢ HomuHanoM 100 u kynoHoMm 8%, OO W3 IeHHBIX Oymar, MO KaXkKI0W M3 KOTOpBIX BaM
npuxoaut 160 B koH1e BTOporo roaa, 200 — B koHie TpeThero U 250 — B KOHIIE YE€TBEPTOrO roja.
Texyrast mporieHTHast cTaBka - 25%, mporHo3 konebanuii +/- 5%. Kakoit moprdens mydie u mouemy?

Bonpocs! k kostokBIYMY Nel

1. Yncras npuseneHHas crouMocts npoekta (NPV), ee pacuer.

2. Bayrpennsas Hopma noxomgHoctu npoekrta (IRR), mpocToit cpok okymaemMocTd mpoekTa

(PBP), yuetnas Hopma okynaemoctu npoekta (ARR), nnaexc npubsimpHOCTH TipoekTa (P1)).
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3. IlpeumymectBa u Hemoctatku mokazateneir NPV, IRR, PBP u PI. Csasu mexny
YKa3aHHBIMH MMOKa3aTensasMu. Moaudukanuy noka3aTenei A yCcTpaHeHHsI HeIOCTATKOB.

4. Tounslii cpok okymaemoctu rpoekta (PPBP). /luckoHTHUpOBaHHBIN CPOK OKYNaeMOCTH
npoekta (DPBP). TouHblii OUCKOHTHPOBaHHBIM Cpok oOkymaemoctn Tmipoekta (PDPBP).
DKCTpeHHBIH Tepuoi okyrnaemoctu npoekta (BOPBP). MoauduimpoBanHass BHyTPEHHSISI CTaBKa

noxoaHoctu npoekta (MIRR).

Tunosble marepuajbl 1o __TeMe 4 «IlpocTbie  MoJeN __ OLEHKH (l)I/IHaHCOBLIX

HHCTPYMEHTOB: 00U aAllMH HAKIIM I

BapuanTsl 3a1aHuil KOHTPOJILHOH padoThI Nel

1. Tpu 20%-nble obiuranmu co cpokamu 10 noramenus 1, 2 u 3 roxa, croar no 105% or
HOMUHANA. Byner nu KpuBas JOXOMHOCTH JJisi OGCKYNMOHHBIX OOJIMTalMii ¢ TEMHU K€ CPOKaMH [0
roramieHus yobIBaroeii?

2. IpennonoxwumM, yto Bam goir coctasnser 1000 OecKymoHHBIX OOMUralyii ¢ HOMUHAIBHOM
croumocthio 100 momutapoB u ¢ mropanmeit 2. Tekymias O0e3pucKOBasi MPOIIEHTHAsS CTaBKa COCTABIISIECT
25% 3a nepuoa. Bamm akTuBbl MOryT OBITH C(OPMHUPOBaHbI K3 OECKYHNOHHBIX OOJIMTalui c
HOMUHaIBbHOU cTouMocTbio 100 mommapoB u ¢ moparueid 1 u 4. CKolnbko OECKYIOHHBIX OOIUTAIHA C
mroparpedt 1 1 4 BaM HYXXHO KYNHUTh WM MPOAATh, YTOOBI YPAaBHATH JIOPAIIMU M CTOUMOCTH JI0JTa U
aKTuBa?

3. llena npuoOperenus akiuy papaa 100, TuBHICH] 3a epBbIi roj BiaaeHus — 10, 3a BTopoit —
12, 3a tpermii — 14. Ilocne momydeHus: TpeTbero MUBHICHIA akuus nponana 3a 150. OnpenenuTsb
JIOXOJTHOCTb OTIE€PALIMH.

Bonpocs! k kos10kBHYMY Nel

1. Monenu neHoo6pazoBanusi oonuranuii. CTpyKkTypa MPOILEHTHBIX CTABOK, JOXOJHOCTH K
MOTAILIEHUIO, KYIIOHHAs JOXOJHOCTh. TeKylas AOXOAHOCTh M JOXOJHOCTh HAa OCHOBE JMCKOHTA.
Paznuuus Mex1y CTaBKOM MPOLIEHTA U JOXOAHOCTHIO.

2. Tropauust ¥ BBITYKJIOCTb.

3. llenooOpa3oBaHNEe KOHBEPTUPYEMBIX OOIUTALINH.

4. Monenu OIEHKHM CTOMMOCTH aKIMW (JIMCKOHTHUPOBAaHUE IMOTOKA TUBUICHIOB, MOJEINb
['opnona). JloX0qHOCTH aKIIHH.

Tunosnie MaTepuaJjbl 0 TeMe 5 «IlopTdeabHass Teopusi»

BapuanTsl 3aaHnii KOHTPOJILHOM padoThl Nel
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1. [Ipeanonoxxum, YTo I ABYX KommaHuid — A um B — (¢uHaHCOBBI aHANMUTHK
IIPOTHO3MPYET HA TEKYIUMH TIOJ CIEOYIOIME BO3MOXKHBIE COCTOSHHS: IIECCUMUCTHYECKOE C
BepossTHOCThIO  30%, Hambosiee BeposATHOE € BeposATHOCTBIO 50%, ONTUMHUCTHYECKOE C
BepoATHOCTBIO 20%. CaenaH Takke U MPOTHO3 JOXOJHOCTH AKIMK 3THUX KOMIAHUM [JIs1 KaXXJA0To
13 BO3MOXHBIX coctosiHuid: (-0.15, 0.12, 0.21) s A u (-0.05, 0.06, 0.15) nns B. KakoBsl cpennue
JIOXOJIHOCTH Y PUCKH IS akiuii A u B?

2. OxumaeMas TOXOAHOCTh W pUcK aktuBa A paBHbl 0.2 u 0.3, aktmBa B — 0.4 u 0.5,
KOppesiius A0XoqHocTel akTuBoB paBHa 0.2. Haiitu nmoprdens MUHUMAIBHOTO PUCKA, €T0 PUCK U
JIOXOJTHOCTb.

3. JloxoIbl OT MHBECTHUIIMOHHOTO TPOEKTa cocTaBAT depe3 roj B cpeanem 100000. Bo
CKOJIBKO MOXKHO €ro OLIGHWUTh, €CJIH pPBIHOYHAS JOXOAHOCTh coctaBiseT 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck peIHOYHOTO mopTdens - 80%, a KoBapHUalHIO J0XO0JI0B OT aHATOTHYHBIX
IIPOEKTOB C PhIHOYHOM JOXOJHOCTBIO 3KCIEPTHI OLIEHUBAOT Ha ypoBHe 1024007

Bonpocs! k ko/10KBIYMY Ne2

1. Ilpunstue pemeHUl B YCIOBHUSIX HEOINPEAEICHHOCTH.JJOXOAHOCTP M PHUCK aKTHBA.
[IpenmoureHus: OCTOPOKHBIX UHBECTOPOB, BBIOOP 2P(EKTUBHBIX AKTHBOB.

2. JIoXOIHOCTh U PHUCK MOPTQeENs U3 IBYX PUCKOBBIX aKTUBOB. JuBepcuduKaius pucka.
MHuoxecTBo 3()(peKTUBHBIX TOPThENeH.

3. Iloprdens U3 N pUCKOBBIX aKTUBOB. 3amaua Mapkosuna. Bun s¢dexTuBHOI rpaHUIbI
MHOkecTBa mopTdeneid. Ctpykrypa sddektuBHbIX noptdeneit. Bbibop MHBECTOpa Ha MHOMKECTBE
sbdektuBHbIX TOpTdeneir. OO600ImeHne Ha Ciy4ail HEOTPUIATENbHOCTU JOJed aKTUBOB B
noptdene.

4. JlobaBnenue 6e3puckoBoro akrupa. Jlunus pacnpenenenus kanurtana (CAL).MuoxecTBo
3 deKTUBHBIX TOpTdeneil: TuHus «pbiHOK — Kanutam» (CML). Beibop nnsecropa na CML.

Tunosble maTepuaJsbl no reme 6 «<CAPM u ee Moaudukanun»

BapuaHnTsl 3a1aHui KOHTPOJIbHOH padoThI Ne2

1. CranmapTHO€ OTKJIIOHEHHE JTOXOJHOCTH HEKOTOpOro 3(dekTuBHOTO mopTdess paBHO
18%. CraBka mo Ka3HaueHCKUM BeKcelssM - 7%, pbIHOYHas LieHa pucka - 8%, CTaHAapTHOE
OTKJIOHEHHUE phIHOYHOTO nopTdhens - 21%. Yemy paBHa 6eTa HHBECTUIMI?

2. JloxomHOCTh pbIHOUHOTO mopTdens paBHa 20% rojoBbIX, O3pHCKOBas CTaBka paBHa 8%
rofoBbIX. bera akmmu paBHO 1.3, mocieqHMA BRIIUIAYEHHBIA JUBHICH ObLT paBeH S5, MPOTHO3 TeMIIa

npupocra quBuaeHna — 4%. Halitu nieny akumn.
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3. Oxumaemple JOXOAHOCTH akimid A u B cooTBeTCTBYIOT paBHOBECHBIM U paBHBI 24% u 18%,
COOTBETCTBEHHO, KOI((PUIIMEHT YyBCTBUTEIHFHOCTH K PIHOYHOMY MHJEKCY /Uit A paseH 1.2, s B —
0.4. Bo3moxkeH 1M apOUTpaX MO OTHOMICHWIO K akimu C ¢ OXumaaeMoil JOXOMHOCThIO 22%
YyBCTBUTEIBHOCTHIO K HHIEKCY (.87

Bonpocs! k kKo10KBHYMY Ne2

1. CBsi3b MEXIy JAOXOJHOCTHIO PHIHOYHOTO MHJIEKCA U JIOXOJHOCTBIO OTIEIBHOTO aKTHBA.
Koaddumment [lapna. Teopema o pasaeneHuu.

2. Mogenb oneHKH A0JATocpodHbIX akTHBOB (CAPM): oCHOBHBIE MPEANOCHUIKH, (BBIBOI
dbopmyn).

3. Jluaus peHKa 1eHHbIX Oymar (SML).Kosdounment Oera: pacder, CBOWCTBA.
Koaddurment anvda. [pumenenue mogenmu CAPM.

4. OnHouHIeKCHBIe MozieH. Pacuer 6eThI 110 peanbHbIM AaHHBIM. Kputrka CAPM.

5. OcnoBubie mMomubukanuu monenu CAPM. Teopust apOuTpakHOTO IIEHOOOpa3OBaHUs
(APT).

Tunosble MaTepuaJbl 10 Teme 7 «IleHoo0pa3oBaHue 1epHUBATHBOBY

BapuanTsl 3a1aHnii KOHTPOJILHON PadoThI Ne2

1. Onpenenuts LieHy ITyT-OIMIMOHA ¢ HeHOH ucnoaHeHust 100 1 cpoKoM KOHTpakTa 5 MecsileB Ha
akuo ¢ Tekymen neHor 100, ecau KOJMI-ONLMOH C TEM K€ CPOKOM M IIEHOM HCIIOJIHEHUSI CTOMT 5.
bespuckosas craBka 10% romoBbIX, JUBUIECHIBI 10 aKIIUU HE BHIJIAYMBAIOTCSL.

2. U3obpazute rpaduk npuObUIM / YOBITKOB MPU HUCHOJIHEHUH oniroHHoro noprdens (+C40, -
C60) (C — Call, P — Put, uucio — 1ieHa UCIIOHEHHS ), €CJIM OH ObLT MpruodpeTeH 3 Mecsiia Ha3az 3a 9.80 B
KpenuT 1o 8% ro/10BbIX.

3. Tloprdens cocTouT W3 akiwu, KymwieHHOW mo 1eHe 50, W OmIMoHa «IIyT» C LEeHOU
ucnonHenus 52 u npemueii 3. KakoBbl MakCUMaTbHBIE TOTEPH MPU MAJCHUH TIEHBI aKITUN?

Bonpocs! k ko/10KBIYMY Ne2

1. llenoo6pazoBanue ¢prrouepcoB u GhopsapoB. «IlyT-Komm napuTer.

2. bunoMuanbHast MOZIENb IEHOOOPA30BaHUs OMIIMOHA KOJIJI» Ha aKLUU.

3. Mogens 1neHooOpa3oBanus omnimuoHa boka-Illoyn3a — pacmmpenne OMHOMHUATHHON
MOJIEJM Ha HEMPEPHIBHOE BPEMSI.

4. OneHka «Koyija» Ha akuMuh Oe3 AMBHJEHIOB (MpUMEP C UCKYCCTBEHHBIMU JIaHHBIMH,
npuMep ¢ peajdbHbIMU JaHHbIMH, (GopMupoBanue xemx-noprdens. ILlenooOpasoBanue
AMEPUKAHCKUX OMIIMOHOB «ITYT».

S.HapaMCTpBI YYBCTBUTCIILHOCTU ACPUBATUBOB I 3aa4 XCIKUPOBAHUSA

MeTOZII/I‘IeCKP[e MaTepUualJibl, MO3BOJJAIOININE OUCHUBATH 3HAHUA U YMCHHUSA YIAIIUXCH
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IIponenypa npoBeaeHnsi, KpUTEPUH M HIKAJIA OLCHUBAHHUA KOJUIOKBHYMA
KonnokBuymM npoBOIUTCS HA MPAKTHUYECKUX 3aHATHAX B (pOpMe MHIAMBHIYATbHON Oeceibl
MpernoAaBaTess C KaXIbIM 00yJaroIMMCs.
[IpenogaBaTens 3agaeT HECKOJBKO (4-5) KpaTKuX BOIPOCOB, IMO3BOJISIIONIMX BBISICHUTD
CTETIeHb OCBOCHUS MaTepHaja 00ydaronumMcs.

OrtBer Ha KaXXIbIi BOITPOC OLICHUBACTCA OTACIBHO.

KpI/ITepI/II/I Ilomaora oTBeTa Ha BOIIpPOC, 3HaHUC  TCPMHHOJOI'UH; CIIOCOOHOCTD
OLCHUBaHUA APryMEHTUPOBATH CBOM OTBCET, CIIOCOOHOCTE PaCKpbIBaTb  IIPUYUHHO-
CJICACTBCHHBIC CBIA3W MCKAY OSKOHOMHUUYCCKHUMHU q)aKTaMI/I, SABJICHUAMHU H
nponeccamu;, CIIOCOOHOCTH J€J1aTh BBIBOJbI.

[kana «OTIMYHO» - BOMPOC PACKPBIT IMOJHOCTHIO, TOYHO OOO3HAYEHBI OCHOBHBIC
OLUCHUBAHMA | 11ongTHs M XapaKTEPUCTHKH 110 TEME.
«Xopomo» - BOINPOC paCKpPbIT, OJHAKO HET IIOJHOI'O OIMUCAaHUs BCEX
HEOOXOIUMBIX 3JIEMEHTOB.

«Y 1OBJIETBOPUTEILHOY» - BOIPOC PACKPBIT HE IOJHO, MPHUCYTCTBYIOT IpyOble

OH_II/I6KI/I, OIHAKO €CTb HCKOTOPOC ITIOHMMAaHHEC PACKPBIBACMBIX MMOHSATHH.

((HeyI[OBJ'IeTBOpI/ITCJ'IbHO» - OTBCT HaA BOIIPOC OTCYTCTBYCT WJIM B LECJIOM HC

BEpEH.

[1o utoram OTBETOB Ha KaX/Iblil BOIIPOC BHICTABIIAETCS OOLIMI Oall 32 KOJJIOKBUYM.

IIpoueaypa npoBeieHNsl, KPpUTEPHH M IIKAJA OLEHMBAHUSA KOJJIOKBHYMA
IIpu mnpoBeneHMM KOHTPOJIBHOW paboThl O0y4aromMMCsl MpeUlaraeTcsi BbINOJIHUTh
HECKOJIbKO MPaKTUYECKUX 3aJaHuil (4-5) B COOTBETCTBUU € IPOIACHHBIMU TEMaMHU.
Bpewms HanucaHust KOHTPOJIBHOM paboThl cocTaBiseT 90 MuH. (110 )kenaHuio 00ydarolerocs

OTBET MOXKET OBITH JOCPOYHBIM).

Kpurepun Kaxxgoe 3amaHue KOHTpPOJIBbHON paOOTBHl OLEHUBAECTCS ONPEAeIEHHBIM
OLICHUBAHMUS KOJIMYECTBOM OaiioB (B COOTBETCTBUHU C 3TalaMH BBIOJIHEHUS 3aJaHUS).
OnenuBaeTcs: X0/ pelleHus 3a/1aul, HaJuure OlMOOK B pacueTax, HaJuune
BEPHOTI'0O OTBETA.

bannel, TONy4eHHBIE CTYIEHTOM 3a pEIICHHE KaXIOro 3aJaHus,
cymmupyroTcs. OO1iee KOJIMYeCTBO BO3MOXHBIX OallIoB 32 KOHTPOJIbHYIO
paboty npuaumatotcs 3a 100%.

[IIxana «OTIHYHO»:
OILICHUBaHUS - 86%-100% mpaBUIIBHBIX OTBETOB U PEIICHUI.
«XopomIoy:

- 711%-84% npaBUIbHBIX OTBETOB U PEILICHUH.
«Y IOBJIETBOPUTEIILHOY:
- 51%-70% npaBUIBHBIX OTBETOB M PELICHUA.
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«HeynoBneTBOpUTEIEHOY:

- MeHee 50% npaBUIBHBIX OTBETOB U PELICHUM.

5.0ueHoYHbIe MAaTEPHUAJIBI IPOMEKYTOYHON ATTECTALMM 110 JUCHUILIIHHE

5.1. ®opmoii MPOMEKYTOUYHOTO KOHTPOJISI TIOCTIE M3YUYECHUS AUCLUUILUIMHBI SIBIISETCS dK3aMEH
B MUCBbMEHHOU (hopMme.

OTBETCTBEHHBIM 3TANlOM Y4eOHOTO TMpollecca SBISCTCS cllada MPOMEXYTOYHAS aTTeCTaIIUS.
beccriopHbIM (paKTOpOM YCHEHIHOTO 3aBEpUICHHS] OYEPETHOTO CeMecTpa SIBISIeTCS KPOIOTINBasd,
cuUcTeMaThyeckasi paboTa CTyJeHTa B TeUE€HUE BCEro ceMecTpa. B 3Tom ciyyae MOArOTOBKa K
MPOMEXKYTOUYHOW arTecTaliuu OyIeT SBISIThCS KOHIICHTPUPOBAHHOW CHCTEMaTH3allueld Bcex
MOJYYECHHBIX 3HAHUW 10 JAHHOW THUCIUIUIMHE.

B nauane cemecTtpa peKOMeHIyeTcsl 0 BCEM HM3y4YaeMbIM MpEAMETaM MOIYyYUTh BOMPOCH K
MIPOMEKYTOUYHOM aTTeCTalluM, a TAaK)Ke HMCIIOJIb30BaTh B Mpollecce O0yueHHUs Mporpammy, Apyrue
METOJMYECKUE MaTepHaIIbl, pa3paOOoTaHHBIC 110 JAHHOW ITHUCHIUILINHE.

[Ipu moAroToBKE K MPOMEKYTOUHON aTTECTALIMH KOHCTPYKTHUBHBIM SIBIIIETCSI KOJUIEKTUBHOE
00CyXJIeHHE BBIHOCUMBIX Ha 3K3aMEH BOIIPOCOB C COKYPCHUKAMH, UYTO MO3BOJISIET TOBBICUTH
CTETNEeHb CUCTEMATH3aluU U YTITyOIeHHs 3HAaHUA.

[lepen mnocmengHuM ceMHHApPOM M0 TPEAMETY CJIEAYeT COCTAaBUTh CIHCOK BOIPOCOB,
TPeOYIOMMX JIOTIOJHUTEIBLHOTO Pa3bsCHEHUsI TPENoJaBaTeieM Ha KOHCYJIbTAllMU Mepes
IIPOMEKYTOUYHOM aTTeCTaIHEH.

[Tpu peanuzaunu npomexxyrounoi arrecranuu B 90/JJOT MoryT ObITh HCHIOIB30BAHBI CIETYIOLINE
bopMbI:

1.Ycrho B JIOT - B hopMe yCTHOrO OTBETa Ha TEOPETHUECKUE BOIPOCHI M PELIeHNs 3aauu (Keica).
2. Iucemenno B CJIO ¢ mpokTopuHroM - B (hopMe MHCBMEHHOTO OTBETa Ha TEOPETHYECKHE
BOIIPOCHI U pelIeHus 3a1a4n (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHTOM.

5.2. OueHo4Hble MaTepUAJIbl IPOMEKYTOYHON aTTeCTALUM

Kon

Kon HanmenoBanue JTamna HanmenoBanue 3Tana ocBoeHHUs

KOMIIeTeHI MU KOMIIEeTeHIINH OCBOCHHUS KOMIIeTeHI U

KOMIICTCHIIUH
Hcnonszyer WHCTPYMEHTBI
ClI0CO6CH HOLIONE30BATE (uHAHCOBOW MaTEeMaTHKH B LIEJSAX
METO/IbI ¢buHaHCOBOM OLEHIH (unancospix
[IKo OC 11 -3 | maremaTuku s | TKo OC I 3.1 | MHCTPYMEHTOB - H  THPHIATHA
pemenns  nprnaapix | 1Ko OC 11— 3 2 | HHBECTHIMOHHBIX PEIICHUI §
sanay Hcnonb3yer MeTos!l prHAHCOBOMA
MaTeMaTHKU JUISt pelieHus
MIPUKJIaJHBIX 33124
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Kommnonent [TpomekyTOUHBIN/KITFOYEBOI .
Kpurepuii onieHuBanust

KOMIIETEHIINH WHMKATOP OLIEHUBaHUS
[MIKo OCII-3.1 CrnocobeH mpuMmeHsATh Ha | JIeMOHCTpUpYET  HaBBIKM  BbIOOpa U
Crniocoben MPAaKTUKE 3HAHHUS B 00JACTH | UCIOJB30BAHUS  METOJAOB  (DMHAHCOBOU
UCTIOJIb30BaTh (UHAHCOBOW MaTeMaTHKH B | MaTEMaTHKHU JUIA PELICHUs 3a1a4d B cdepe
WHCTPYMEHTBI eISIX pacyera IOTOKOB | 9KOHOMHMKH,  (HUHAHCOB U  Ou3Heca,
¢dbuHaHCOBOU TUTaTeXeH, MPUHATHUS | UCTIONB3YET pasnvHbIe MOJIENN
MaTeMaTUKHU B | MHBECTUIIMOHHBIX ~ PEIICHUH | HAYMCIEHUSI MPOILIEHTOB, pacyera MOTOKOB
HEeJsX OIICHKH | HA  OCHOBE  MOPT(HETbHOH | IIIATEXKEH, OILICHKU (UHAHCOBBIX
(UHAHCOBBIX TEOpHH, OIPEJIEINIATh | HHCTPYMEHTOB.
UHCTPYMEHTOB U | CTOUMOCTD (bUHAHCOBBIX
OPUHSTUS MHCTPYMEHTOB (B TOM 4HCIIE,
WHBECTUIIMOHHBIX | IPOU3BOIHBIX )
pelieHu
[IKo OC I -3.2
Cnocoben
UCIIOJIb30BAaTh
METO/IBI
(¢brHaHCOBOM
MaTeMaTUKU IS
peleHus

MPUKJIAJHBIX 3a7a4
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TunoBble MaTepuaJIbl IPOMEKYTOUYHOM aTTECTAIUU

Chucox BOIIPOCOB MJIfl NOATOTOBKH K 3K3aMCHY

1. Hauncnenue IMPOLCHTOB 11O ITPOCTBIM CTaBKaM.

. Onpez[eneHI/Ie nepruoaa HA4YMCJICHUS ITPOCTHIX ITPOLICHTOB.

. I[CKprHBHBIfI METO HAYUCIICHUS IIPOCTHIX IIPOLCHTOB.

. AHTHCUTIAaTUBHBII MCTO HAYUCIICHHUA ITPOCTHIX NPOLCHTOB.

. Hauucnenue nponeHToB 1o npocToi IEPEMEHHON CTaBKe.

. Hauncnenne IMPOUCHTOB I10 CJIO0KHBIM CTaBKaM.

. I[eKprHBHBIfI MCTOA HAYUCIICHHUA CJIOKHBIX ITPOLICHTOB.

2
3
4
5
6. JloxogHOCTh (pMHAHCOBOM OIEpaIuy B BUJIC TPOCTON CTaBKH.
7
8
9

. AHTHCUTIaTUBHBII MCTO/J] HAYUCIICHUA CJIOKHBIX ITPOLCHTOB.

12

31.
32.

. Haunucnenue IIPOUCHTOB I10 CIIOJKHOM nepeMeHHoﬁ CTaBKC€.

11.

I'omoBas HomMuHAILHAS IMPpOOCHTHAA CTaBKa.

. Hauucnenue npoueHToB 1o HEMpephIBHOM CTaBKeE.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
27.
28.
29.
30.

JloxotHOCTh (PHHAHCOBOM OTIEPAITUU B BUIC CIIOKHOUW CTABKH.

[Tpunumn GpuHaHCOBOW HKBUBAIEHTHOCTH.

[Mpouenypa nuckontupoBanus (PV) u Hapamienus (FV).

DKBHUBAJICHTHBIC TIJIATEXKHU U CEPUU TUIATEIKEH.

YpaBHEHNE SKBUBAJICHTHOCTH.

KonBepcus miarexeil.

Buel koHBEpCHi TIIATEKEN.

3aMeHa OJIHOTO IUIaTeXa IPYTUM IIaTEXOM.

KoHconupanys notoka raTexei.

3ameHa JaHHOTO MOTOKA MJIATEXKEN APYTUM IMOTOKOM IIaTEKEH.

Paccpouka miarexa.

OKBUBAJIEHTHOCTh IJIATEKENH IPU MPUMEHEHUH TPOCTOM CTaBKH.

AHHYWTETHI.

OmnpeneneHne aHHyNUTETA.

Knaccudukanus aHHyuTETOB.

OCHOBHBIE MOJIETTN AHHYUTETOB.

UYucras npuBeaeHHas crouMmocTh npoekrta (NPV), ee pacuer.

Buytpennss Hopma noxonHoctH npoekra (IRR), mpoctoit cpok okymaemoctu npoekra (PBP),
yueTHasi HopMma okymnaemoctu npoekta (ARR), unnekc npubsuibHOCTH TipoekTa (PI).
IIpenmyiectBa u Henocratku nokasareneit NPV, IRR, PBP u PL.

Cas13u MCXKIY YKa3aHHBIMU ITOKA3aTCIIAMU.
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33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63.

64.
65.
66.

Moaudukanun nokasarenen A1 yCTpaHEHUs HEIOCTaTKOB.

Tounslii cpok okynaemocTtu npoekra (PPBP).

JluckoHTHpOBaHHBIN CPOK OKynaeMocTu rpoekra (DPBP).

To4HBIN AUCKOHTUPOBAHHBINA CPOK OKymaemoctu npoekra (PDPBP).
DKCTpEeHHBIN nepruoa okynaemoctu nmpoekra (BOPBP).

MoudunupoBanHas BHYTpEHHsIS cTaBKa 10xoaHocTy npoekra (MIRR).

Monenu nieHooOpa3oBaHus OOJIUTAITHINA.

Cr1pyKTypa NPOLIEHTHBIX CTaBOK, IOXOJAHOCTb K IOrallIEeHUI0, KYIIOHHAs JOXOJHOCTb.
Texymas 10X0JHOCTb U JOXOJHOCTh HA OCHOBE IUCKOHTA.

Paznnums Mmexny CTaBKOW MPOLIEHTA U TOXOJHOCTBIO.

J{xopanys U BBITYKJIOCTb.

IlenHooOpa3oBaHUE KOHBEPTUPYEMBIX OOIUTaIM.

Mojenu OLEeHKH CTOMMOCTHU aKIUH (AMCKOHTHPOBaHHUE ITOTOKA AUBUICH/IOB, MOJIeNb ['opoHa).

JIOXOIHOCTh aKIUii.

IIpunsTHE peleHnii B yCI0OBUAX HEONPEAEICHHOCTH.

KoBapuanuust 10X0IHOCTEH JBYX aKTUBOB.

Koppensiuys 10X0AHOCTEH JBYyX aKTUBOB.

[Toprdens U3 AByX pUCKOBBIX aKTUBOB.

JloX0aHOCTh 1 Aucnepcus mopThens u3 AByX PUCKOBBIX aKTHBOB.

JlomycTuMoe MHOXKECTBO MOpTdeielt sl IByX pUCKOBBIX aKTUBOB.

O dexTruBHBIA TOPTPEH.

MHoxecTBO 3(pPEeKTUBHBIX TOPTPENEH.

CaoiicTBa 3((eKTHBHOIO MHOYKECTBA.

O06o0011eHre Ha cIy4ail n aKTUBOB.

OnTumManbHbIM prUCKOBBINA opTdens (Monens I.MapkoBuna).

[Tonueiit noptdens.

JIunus pacnpenenenus kanuraia (CAL).

PriHOUHBINA OPTdETD.

Jlunus peiaka kanutana (CML).

Jusepcuduxarus pucka.

O} dexTuBHOE MHOKECTBO M KOMOMHAIUS OE3PUCKOBOI0 aKTUBA U PUCKOBOTO OPTQhEs
(monens JI.ToOuna).

KopoTkue npogaxu ¥ BO3MOKHOCTb 3aMMCTBOBaHUS.

N3menenne 3p(eKTHBHOTO MHOXKECTBA BCIIEJCTBUE 3TUX (PAKTOPOB.

[Touck mapameTpoB yrioBoro (KacaTebHOTO) MOPTQEs.
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67.
68.
69.
70.
71.
72.
73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
83.
84.

85.

86.

[Torck onTUMaNbHOTO HHBECTUIIMOHHOTO MOPTdENs Ak HHBECTOpA.

CBsI3b MEX/1y JOXOJHOCTBHIO PHIHOYHOTO WH/AEKCA M JOXOTHOCTBIO OT/AEIBHOTO aKTHBA.
Koadduuuent lapma.

Teopema o pazieneHun.

Mopenb oneHkH 10arocpodHbix akTUBOB (CAPM): oCHOBHBIEC MPEANIOCHIIKH, (BBIBOA (hopMyiI).
Koadduuument Gera: pacuer, cBOICTBA.

[Tpumenenne CAPM B nopTdenbHO TEOpHH.

Jlunus peiaka neHHbIx 6ymar (SML).

Koaddumuent anbda.

[Tpumenenune monenu CAPM.

OIHOMHAEKCHBIE MOJIEITH.

Pacuer GeTbl IO peanbHBIM JaHHBIM.

Kpurtuka CAPM.

OcHosnble Moupukanuu Moaenu CAPM.

LlenooOpa3oBanue (pprouepcoB u HopBapIOB.

«[lyT-KOMIT» Mapurer.

buHomuanbHas Mojienb IIEHOOOPA30BaHUS OIMIIMOHA «KOJII» Ha aKIUH.

Monens nieHooOpa3oBanus onuona bimka-1lloyn3a — pacmmperie OMHOMHATEHOW MOACITH Ha
HEIPEPBhIBHOE BPEMS).

OrneHka «koJuIay Ha akIuu 0e3 JUBUACHIOB (IIPUMEP C UCKYCCTBEHHBIMH JIaHHBIMH, TIPUMEP C
pealbHBIMH JTaHHBIMH, (POPMUPOBAHUE XEIK-TIOPTQENS).

[TeHo0Opa3oBaHNE aMEPUKAHCKUX OMIIMOHOB «ITYT).

IIpumepHbIe BAPHAHTHI ONJIETOB:

croumocthio 100 momumapoB u ¢ mroparmen 2. Tekymas Oe3prcKoBasi MPOIIEHTHAs CTaBKa
cocraBisger 25% 3a mepuon. Bamm akTuBBI MOryT ObITH C(HOPMHPOBAHBI M3 OECKYNOHHBIX
obnmuraimii ¢ HOMHUHANBHOM cromMocThio 100 mommapoB u ¢ mropanmeir 1 u 4. CKombko

OeCKYIOHHBIX oOyMranuii ¢ mropaueii 1 1 4 BaM HY)XHO KYIUTb WM NPOJIaTh, YTOOBI YPaBHATbH

. JleKypCUBHBII METO/I HAUMCIEHUS IIPOCTHIX POLIEHTOB.
2.
3.
1000, ecnin onm npojarorcs o uexe 841.97.

4.

Buaer Nel
mo aucuumiaInue «®UHAHCOBAA MAaTEMATHKA»

CBs3b MCKAY AOXOOHOCTBIO PIHOYHOI'O MHACKCA U JOXOAHOCTBIO OTACIBbHOI'O aKTHUBA.

Kaxkxora AOXOAHOCTb OT MHBECTUPOBAHUA B 6€CKyHOHHBI€ 5-netHne 06erau1/m C HOMHWHaJIOM

[pennonoxum, uto Bam gonar coctaBiser 1000 OeckymoOHHBIX OOIMTanuii ¢ HOMHUHAIBHON
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Aropalui U CTOMMOCTH J0JiTa 1 aKTuBa?

Buiuer Ne2
no AucuuninHe «@uHAHCOBAs MaTeMAaTHKA))
1. Hauucnenue npoueHToB Mo NpOCTOM MEPEMEHHON CTaBKeE.

2. Mogenp oueHku aonrocpouHbix akTUBOB (CAPM): OCHOBHBIE MpPENNOCBUIKH, (BBIBOJ
dbopmyn).

3. Bamm npy3bs pemminm KynuTh 101Ky, KoTopas ctouT 5000 nomrapoB. CKOJIBKO OHH JTOJDKHBI
pPaBHBIMH CyMMaMU BHOCHUTH €XKEToJIHO Ha Aeno3uT noja 10% roaoBbix, HAaUMHAs C HACTOSIIETO
MOMEHTa, YTOOBI K KOHITY TPEThEro rojia OHH CMOTJIA OCYIIECTBUTH CBOIO MEUTY?

4. ITpeamnonoxum, 4To AJs ABYX KOMmaHuii — A u B — (uHaHCOBBIN aHATUTHK MPOTHO3UPYET
Ha TEKYUIMH ToJ| CIeAyIoUlie BO3MOXKHBIE COCTOSHUS: MECCUMUCTUYECKOE C BEPOATHOCTHIO
30%, naubonee BeposTHOE C BepOSITHOCTHIO 50%, omTHUMHCTHYECKOE C BeposATHOCTHIO 20%.
CnenaH Taxke M MPOTHO3 JIOXOAHOCTH aKUMN 3TUX KOMIAHUM JJIs KaKJOrO0 M3 BO3MOYHBIX
cocrosiamii: (-0.15, 0.12, 0.21) ana A u (-0.05, 0.06, 0.15) nna B. KakoBsl cpegHue J0X0AHOCTH

W PUCKH JUTs akuuid A u B?

Ixkana oueHuBaHuA

Kpurepun oneHuBanusi Onenka

JleMOHCTpUpYET CIOCOOHOCTh MPOBEICHUSI aHAJIM3a COCTOSHUS U 5 (OTIUYHO)
OLICHKH TEPCHEKTUB PA3BUTHS SKOHOMHUYECKHX M COIHAJIbHBIX
CUCTCEM B YCIOBUAX B3auUMOCBSI3el MCXKAY HX BHYTPCHHUMH U
BHEITHUMH  (DaKTOpamH; CaMOCTOSTENbHO U3y4yaTh HAYYHYIO
JUTEPATYPY M0 IKOHOMETPUUECKHUM METOJIaM HCCIIEOBAHUSI.

JleMoHCTpHpYeT CIOCOOHOCTH MPOBECHUS aHATTN3a COCTOSTHUS U 4 (xopo11o)
OLICHKH MEPCHEKTUB Pa3BUTHUS SKOHOMUYECKHUX U COLUAIBHBIX
CUCTEM B YCJIOBUSIX B3aHMOCBSI3E€H MEXY X BHYTPEHHUMU U
BHEUTHUMH (PaKTOpaMH; CAMOCTOATEIBHO U3Y4aTh HAYUYHYIO
JUTEPATypy 110 SIKOHOMETPUUECKUM METOZAM UCCIIETOBaHUS.

JleMoHCTpHUpyeT Ha HU3KOM YPOBHE IIPOBEICHUS aHAJIN3a 3 (YAOBIETBOPUTEINIBHO)
COCTOSIHUS ¥ OLIEHKU NEPCIIEKTUB Pa3BUTHUSI SKOHOMUYECKUX U
COLIMAJIBHBIX CHCTEM B YCIIOBHUSX B3aUMOCBSI3EH MEXIY UX
BHYTPEHHUMHU U BHEIIHUMHU (aKTOPaMU; CAMOCTOSITENIbHO U3y4aTh
HAy4YHYIO JIMTEPATYPY M0 IKOHOMETPUYECKUM METO1aM
UCCIICIOBAHMUSI.

He cnocoGen mpoBeneHHs aHaiaM3a COCTOSHUS U OLEHKHU | 2 (HEeyIOBJIETBOPUTEIHHO)
MEPCIEeKTUB Pa3BUTHUS SKOHOMMYECKHUX M COLMAJIbHBIX CUCTEM B
YCIIOBHSIX B3aUMOCBSI3€d MEXIYy MX BHYTPEHHUMHM M BHEUIHUMU
dakTopaMy; CaMOCTOATEIbHO H3y4yaThb HAy4YHYIO JIHMTEpaTypy IO
HKOHOMETPUUYECKUM METOJIaM MCCIIEA0BAHHUS.
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IIIxajia OueHUBAHUS.

OreHka pe3ynbTaToB MPOU3BOAUTCS Ha OCHOBE OaIIbHO-peiiTuHroBoi cuctemsl (BPC).

Ucnonb3oBanne BPC ocymiecTBisieTcs B COOTBETCTBUU € MpUKa3zoMm oT 28 aBrycrta 2014 r.
Nel68 «O mpumeneHun OaUIBHO-PEUTHHTOBOW CHCTEMBI OLEHKH 3HAHUHM cTyneHToB». bBPC mo
JTUCIUILIMHE OTpa)KeHa B CXEME pacueTOB PEUTHHIOBBIX OAJIOB (Jlanee — cxeMa pacueroB). Cxema
pacyeToB cOpMHpPOBaHA B COOTBETCTBUM C YYEOHBIM IIJJTAHOM HANpPaBICHHS, COTJIaCOBaHAa C
PYKOBOAMTENEM HAYYHO-00pa30BaTEeIbHOTO HAMPABJICHMUs, YTBEPKACHA JEKaHOM (aKyJabTeTa.

Cxema pacueToB JOBOJMUTCS 1O CBEACHUS CTYJACHTOB Ha IIEPBOM 3aHATUU 10 JIAHHOU
JTUCIUIUIMHE W SBIISIETCS COCTaBHOM YacThi0 pabouell MmporpamMmbl JUCHUIUIMHBL M COJEPIKUT
UHPOPMALIMIO TI0 M3YYEHHUIO AWCHHUIUIMHBI, yKa3zaHHYI B [lonmoxxeHnn o OamibHO-pEeHTHHTOBON
cucreMe orieHkH 3HaHui oOy4varonuxcs B PAHXul C.

IIpy HaKONMTENBHOM CHCTEME OLEHUBAaHUS pE3YJIbTATOB OCBOEHMS JUCLMILIMHBI C
ucnonb3zoBaHueM BPC BO3MOXXHO NOJIydeHHME S5K3aMEHa I0 pe3yJbTaTaM TEKYLIEro KOHTPOJIA
(«aBTOMATHYECKN») 0€3 IPOXOXKICHUS IPOMEKYTOUHON aTTECTALIHH.

ATTecTanus MOXET IPOBOJUTHCA Kak B BUJE 3CCE, TaK U B BUJE TECTUPOBAHUS B CUCTEME
LMS Moodle.

Ha ocnoBanum n. 14 TlonmokeHuss 0 OaJNIbHO-PEHUTHMHTOBOW CHCTEME OIICHKHM 3HAHUU
oOyuaromuxcsi B PAHXul'C B umHCTHTYyTE IpHHSTA Cleyrollas IIKaja IepeBojia OLEHKU W3
MHOT00aJUIbHON CHCTEMBI B MSTHOAIIBHYIO:

KonnvecTBo 6a/u10B Ouenka
NPONUCHLIO OykBoOH

96-100 OTIIUIHO A
86-95 OTIIUIHO B
71-85 XOPOIIIO C
61-70 XOPOIIO D
51-60 YAOBIETBOPUTEIHHO E
0-50 HEYJIOBIIETBOPUTEIHHO EX
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[Ipoueaypa npoBeeHust IK3aMeHa

ATTeCTallMOHHBIE MCIIBITAHUSI TPOBOJATCSA IpernojaBaTesieM, BEAYLIUM JIEKIMOHHBIE
3aHATHA 110 JTaHHOW JUCLIMILIMHE.

IIpu mpoBeneHHM 3K3aMeHa B MUCBMEHHOH (hopMe B ayAUTOPUU MOKET OJHOBPEMEHHO
HAXOJUTHCSI K3aMEHyeMasi I'pyIIIa B [I0JIHOM COCTaBE.

buner BeIOupaeT cam 3K3aMEHYEeMbIil B CITy4aiiHOM MOpPSIKE.

DOK3aMeHyeMble MOTYT II0JIb30BaThCsl MPOrpaMMON y4yeOHOM IUCIHMILIMHBI, a TaKXke ¢
paspeleHus IpernoAaBaress KaabKyJIITOpaMU.

[Ipu mpoBeneHNH 3K3aMeHa B MUCHbMEHHON (hopMe SK3aMEHYEMBIM IpEJIaraeTcsi OTBETHTh
Ha JBa TEOPETUYECKMX BOIPOCAa U BBINOJIHUTH JBA IPAKTHUUECKUX 33JaHHS B COOTBETCTBUHU C
IIPONACHHBIMHA TEMaMH.

Bpems Hanucanus 53K3aMeHAllMOHHOM paboTel cocraBiaseT 90 MuH. (1O KEJaHUIO
HK3aMEHYEMOT'0 OTBET MOXKET ObITh JOCPOUHBIM).

W3noxxeHne Marepuaia BeJIE€TCs B JINCTE OTBETA, KOTOPBIN 3aTeM (110 OKOHYAHUU 3K3aMEHA)
cIaeTcs Ha MPOBEPKY dK3aMEHATOPY.

IIpoBepka pabOT BBHINOJIHACTCS HK3aMEHATOPOM II0CIIE OKOHYAHMS HK3aMEHa M OLICHKU
BBICTABJISIIOTCS B COOTBETCTBUU C KPUTEPUSIMHU OLIEHUBAHUSI.

B ciydae BO3HHMKHOBEHHSI COMHEHWH OTHOCHTEIBHO TJIIYOWHBI 3HAHUH SK3aMEHYEMOTO
9K3aMEHATOP MOJKET IPUIJTIACUTHh €r0 W 3aJaTh JONOJHUTEIbHBIE M YTOYHSIOIIHAE BOIPOCH B
npezenax yueOHOro MaTepualla, BRBIHECEHHOTO Ha 9K3aMEH.

OneHka pe3yabTaToB  MUCBMEHHOTO  aTTECTAllMOHHOTO  MCIBITAaHUS — OOBSBIACTCS

9K3aMCHYCMbIM B ICHL €0 IIPOBCACHUS.

6. MeToau4eckne MaTepuaJibl 10 OCBOCHHIO THCHMIIIMHBI
MeTtoanyeckue yKa3aHus 110 BHIOJTHEHHIO KOHTPOJIbHBIX padoT:

JlaHHbIN Bu pabOTHI IPOBEPSIET:

1) ycBoeHHE 00yJarOIIUMUCS MTOJTyYSHHBIX B X0/1¢ 00y4eHHS YMEHUH 1 HABBIKOB;

2) cmocoOHOCTh BHIOpaTh HMHCTPYMEHTAJbHBIE CpPEACTBA s OOpabOTKM JaHHBIX B
COOTBETCTBUU C OCTaBJIEHHON 3a7ayeii;

3) yMeHHe POoaHaIN3UPOBATh PE3YIBTATHI PACIETOB M 0OOCHOBATH IOJTyYECHHBIE BHIBO/IBI.

[Ipumepno 3a 2-3 Hexenu A0 TPOBEACHHS KOHTPOJBHOM pabOThI oOydaromemMmycs
HEOO0X0/MMO TOJNYYUTh Yy TMpernojaBareiss INAaOJOH KOHTPOJBHOW paboThl WM TNPUMEPHBIN
nepeveHb NMPaKTHUECKUX 3a/aHul, BXOASIMX B KOHTPOJIbHYIO paboTy, U MMOCIE 3TOr0 MPUCTYIHUTh
K TIOJITOTOBKE.

[Tpu moaroTOBKE K KOHTPOJIBHOM paboTe cieayeT:

1) NIOBTOPUTH TeOpCTI/I‘-IeCKI/Iﬁ Marepuall 1o TcMaM, BKIIFOYCHHBIM B KOHTPOJIbHYHO pa60Ty;
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2) MpOCMOTPETh MaTepUabl MPAKTUUECKUX 3aHATHH U JTOMAITHUX 3aaHUM;

3) monpoOoBaTh PELINTh 33aJaHHUs U3 IIA0JOHA KOHTPOJBHOH paboThl MM MPHUMEPHOTO
HepevHs NPaKTUYECKUX 3a/1aHHi;

4) 3aKkpenuTh NOJYYEHHbIE YMEHMs M HaBBbIKM, pellas IOXOXUE 3aJaHus U3
PEKOMEHI0BaHHbIX IIPEINoIaBaTeIeM YUeOHUKOB U y4eOHO-METOANYECKHX TOCOOUI.

Ecnmu B mporecce MOATOTOBKM K KOHTPOJIbHOW paboTe BO3HUKIM 3aTPYAHEHUS WU
TpeOyIOTCS Kakue-TuOO YTOYHCHHS W PEKOMEHIAIMH, CIEAyeT OOpaTUThCA 3a IMOMOIIBI0 K
IPEIoJIaBaTelto.

MeToanyeckue ykazaHus 10 MOATOTOBKeE K KOJJIOKBUYMY:

KomnokBuym — 310 cobecenoBaHMe IIpemnojaBaTesiss M ydallerocs IO 3apaHee
OTIpeIeIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OcCo6eHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE IpOCTO (opMa KOHTPOJsA, a METOA
yriiyOneHusl, 3aKpeIvieHUsl 3HaHUM ydalluxcs, Tak Kak B XoJie coOeceloBaHMs IperoiaBaTellb
UMEET BO3MOXXHOCTh Pa3bsICHUTh BOIIPOCH], BOSHUKAIOIIHE Y YYAIIEroCs B IPOILIECCE MOATOTOBKH.

OTOT BUJ [EATEIbHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHaIu3 U 00pabOTKy
JTAHHBIX, HEOOXOJMMBIX JJIS peleHus MPo(ecCHOHAIBHBIX 3a/1a4.

Ha camocTosiTenbHyI0 IOATOTOBKY K KOJUIOKBUYMY OOy4aroLieMycst OTBOJUTCS 2-3 HEJelNu.

[Tpu mOATOTOBKE K KOJJIOKBHYMY CIIE/TYET:

1) mpocMOTpeTh KOHCHEKTHl JIGKIMHA M TPAKTHUYECKUX 3aHATHH M OTMETHUTh B HHUX
UMEIOILMECS] OTBETHI HAa BONIPOCHI KOJIJIOKBUYMA.;

2) ecau KOHCHEKTHl COJAEp)KaT He BCE OTBEThl WJIM YacTb BOIPOCOB BBIHECEHO
Ipero/iaBaTesieM Ha CaMOCTOATEIBHOE PACCMOTPEHHE, HEOOXOANMO H3YUHUTh CO/IepKaHue yIeOHOU
JUTEPaTyphl, PEKOMEHJOBAHHOM MTPETIOIaBaTeIIeM;

3) B cinyyae BO3HMKHOBEHHUS KaKMX-JIMOO 3aTpyAHEHUH MpHU TOATOTOBKE CIEIyeT
00paTUTHCS 3a MOMOIIBIO K IIPENOoJIaBaTelIto.

CaMonoaroToBKa K NpaKTHYeCKUM 3aHATHAM

[Ipu moAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00Y4aroIeMycsi HEOOXO0UMO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOLIEH TEMOMN MPOrpaMMbl AUCHUIUINHBL;

2) OCMBICIHUTD KPYT' U3Y4aeMBIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TmaTeabHO U3yYHUTh JEKIIMOHHBIN MaTepuar;

4) U3y4UTh PEKOMEHI0BAaHHYIO JIUTEPATYPy 10 TaHHOH TeMe;

5) 03HaKOMHTBCS C BOPOCAMU OUYEPEAHOTO MPAKTHUECKOTO 3aHSATHS.

BaxHbIM acmeKTOM CaMOCTOSTENIbHOM MOJATOTOBKM CTYAECHTOB fABIsieTcs paboTa C

O6uOMoTeYHBIM (DOHIOM.
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Ota paboTa npeanogaraeT pasInyHble BapUaHThl MOBBIEHUS IPOPECCHOHATBHOTO YPOBHS
CTYJEHTOB B TOM YHUCIJIE:

a) MOJIyYeHHUE KHUT B HAYYHOM a0OHEMEHTE;

0) U3y4eHHE KHUT, )KYpHAJIOB, ra3eT B YUTAIbHOM 3alle;

B) BO3MO>KHOCTb ITOUCKA HEOOXOIMMOI'0 MaTepHasa ocpeiCTBOM JIEKTPOHHOIO KaTaJlora;

I) TOJy4YeHHE HEOOXOTUMBIX CBEACHHUH 00 MCTOYHHMKAX HH(POPMALUH Yy COTPYIHUKOB

OUOJIMOTEKMU.

7. YueOHas1 1uTepaTypa U pecypcbl HH(POPMAMOHHO-TEJIEKOMMYHHKALMOHHOM CeTH

"HHTEpHET»

7.1. OcHOoBHas JUTEpaTypa.
1. Komnora, E. [I. ®unancoBass Maremartuka : y4eOHMK W TpaKTUKyM Jjisi OakajiaBpuara u
maructparypsl / E. JI. KomnoBa. — Mocksa : M3natensctBo KOpaiit, 2019. — 413 ¢. — (bakamasp
u Maructp. Akanemudeckuit kypc). — ISBN 978-5-534-00620-9. — Tekcr : anextponusiii // 9bC
FOpaiir [caiit]. — URL.: https://www.biblio-online.ru/bcode/432960

2. bpeitnu Puuvapn, Maiiepc Crroapt Ilpunnmmner koprnopatuBHbix ¢unaancoB / Ilep. ¢ anra. H.
bappimaukoBoil. — M.: 3A0 «Onumn—Dbusnecy, 2008. — 1008 c: ni.

3. Ixxon K. Xami. Onuuonsl, ¢pprodepcsl U Apyrue Npou3BoHble (prHAHCOBBIE MHCTPYMEHTHI, 8-¢
n3ganue. — M3parensckuii moM Bunesamc, 2018, — 1072 c.

4. T'ananoB B.A. [Ipou3BoaHble (UHAHCOBbIE HHCTPYMEHTHI.

7.2. JlonoTHUTeIbHAS JTUTEPATypa.

1. bepzon H.U., bysaosa E.A., KoxxeBuukoB M.A., Yanenko A.B . ®oHI0OBHIN phIHOK: YueOHOE
nmocoOue JyIsl BBICIIUX y4eOHBIX 3aBeJIeHUu sKoHOMIYeckoro npoduiis. — M.: Buta-IIpecc, 1998. -
400 c.: u.

2. PpIHOK IIeHHBIX Oymar : y4eOHMK AJs akajemudeckoro Oakamaspuara / H. W. bep3on [u ap.] ;
nop obmei penakiuei H. U. bep3ona. — 5-e usna., nepepad. u gon. — Mocksa : M3naTenscTBo
IOpaiir, 2019. — 514 c. — (bakanaBp. Axagemuyeckuii kypc). — ISBN 978-5-534-11196-5. —
Tekcr : anextponusiit / DBC IOpaiit [caiir]. — URL.: https://www.biblio-online.ru/bcode/444713
3. NuBecturuu. Hlapn V., Anexcannep I'., beiinu . M.: 2001. — 1028 c.

4. I'mrmanJI.JIx, Ixouk M.JI. OcHOBBI MHBecTHpOBaHus. niep ¢ anrid. . M.: Jleno 1997. 1008 c.

5. [Ipunnumner uaBectunnii / 38u boau, Anexc Keitn, Anan [[)x. Mapkyc; [mox pen.B.A. KpaBuenko

; mep. ¢ anri. O.B. KonnykoBoii u ap.]. - 4-e uzn. — M.: Bunbsamc, 2018. - 984 c.
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7.3. HopmMaTuBHbIE NPABOBbIE JOKYMEHTHI.

He npexgycmorpeno.

7.4. UuTepHET-pPeCYpPCHI.

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

2. minfin.ru — MunucrepcTBo punancoB Poccun

3. www.gks.ru — I'ockomcraT Poccun

4. www.rbc.ru — Madopmannonnoe areHTcTBO «Pocousneckoncaatunry (Poccus)

5. www.worldbank.org — BcemupHsiii 6aHK

6. www.imf.org — MexyHapoIHbIi BATFOTHBINA QOHIT

7. https://lwww.hse.ru/info — T'ocymapcTBeHHBI yHHUBEpCHTET — BbICIIas MIKOTa SKOHOMHUKH
(Poccus)

8. www.beafnd.org - Bropo sxonoMuueckoro ananusa (Poccust)

9. http://lwww.libertarium.ru/library - BubaroTeka MaTepruanoB M0 3JKOHOMHYECKON TEMaTHKE

10. www.ecfor.ru PAH MHCTUTYT HApOIHOXO3SICTBEHHOTO MPOTHO3UPOBAHUS

7.5. lHble NCTOYHHNKH.

1. Mumkua @. C.,DxkoHOMUYECcKasi TeOpHsl JeHEeT, OAHKOBCKOTO Jiejia M (PMHAHCOBBIX PHIHKOB, 7-€
u3nanue: Ilep. ¢ anra. - M.: OO0 "U.JI. Bunasamc", 2006. - 880 c: ui.

2. Toronz P., bpanmu 3., Teron3 T. @onnoBsiit peiHOK: yueOHUK / Thton3 P., bpaamu 3., Terons T.,
niep. ¢ aari1. A.M. Bonkosa, A.B. lllenpuna. — M.: Uadpa-M, 1999. — 648 c.

3. ®ab6oum ®. Yrpasnenue uaBectunusmu: Ilep. ¢ anri.- M.: Udpa-M, 2000. — 960 c.

4. Pyouos b.b. MupoBble ppIHKH IIeHHbIX Oymar. — M.: Dk3ameH, 2002. — 448 c.

5. Mupkun S.M. PoiHOk neHHbix Oymar Poccuu: B3aumopelcTBue (pyHAaMEHTAIbHBIX (akTOPOB,
IIPOTHO3 U MOJIMTUKA pa3BUTHs. — M.: AnpniuHa [TaGnumep, 2002.-624 c.

6. Matthews K., Giuliodori M., Mishkin F. S. The Economics of Money, Banking and Financial
Markets. — Pearson Higher Ed, 2013. — 625 p.

7. @UHAHCHI : COOpHUK cTaTel : mep. ¢ auri. / nmox pen. Jx. Utysnna, M. Munreiita, I1. Hetomena;
Hay4d. pea. P. M. DHTOB. - 2-¢ m31. - M.: U3narenbckuit tom I'Y BIID, 2008. - X1V, 450 c.

8. Danthine J. P., Donaldson J. B. Intermediate financial theory. — Academic press, 2014. — 580 p.

9. Copeland T., Weston F., Shastri K. “Financial Theory and Corporate Policy” 4-th ed. Pearson
2006. -1000 p.
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8. MarepuaibHO-TeXHUYECKAas1 6a3a, HH(POpPMAIMOHHbIE TEXHOJOTHH, IPOrPaMMHOe
o0ecrneyeHue U NH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI
ba3bl 1aHHBIX, HHPOPMALIMOHHO-CTIPABOYHbIE H MTOUCKOBbIE CHCTEMbI

1. www.biblio-online.ru —DnekrponHo-6ubaroTeunas cucrema [DbC] Opaiir.

2. http://www.iprbookshop.ru — Dnekrponno-6ubanoreunas cucrema [DBC] «Iprbooks»

3. https://e.lanbook.com - DnekTponHO-O0ubMHMOTEUHAs cuctema [DBC] «Jlanby.

4. http://elibrary.ru/ - Hayunas snekrponnas 6ubnuotekaElibrary.ru.

5. https://new.znanium.com Dnexkrponno-6ubauoreynas cucrema [IbC] «Znanium.comy.

6. https://dlib.eastview.com — Mudopmarmonnsiii cepuc «EastView».

7. https://www.jstor.org - Jstor. [TonHbIe TEKCTHI HAyYHBIX KYPHAJIOB U KHHUT 3apyOekKHBIX

n31aTrciibCTB.

8. https://elibrary.worldbank.org - Diexkrponnas 6ubnuorexka Bcemuproro banka.

9. https://link.springer.com - ITOJMHOTEKCTOBBIE TOJIUTEMATUYECKHAE 0a3bl aKaIEMHUUYECKHAX

KYPHAJIOB M KHUT M3J1aTENIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. TTosiHbie TeKCTBI KHHUT 3apyOEKHBIX

HAaYYHbIX U30aTCIIbCTB.

11. https://www.oxfordhandbooks.com - Jloctym K MOJHBIM TEKCTaM CIPABOYHHKOB

Handbooks m3marensctBa Oxford mo mpeameTHbM 0OMacTsM: SKOHOMHKA M (DUHAHCHI, MPABO,
Ou3HeC U yIpaBJeHHE.

12.  https://journals.sagepub.com - TlonHOTekcTOBas 0a3a Hay4YHBIX JKypPHAJIOB

aKaJeMUYeCKOTO H3JaTeNbCcTBa Sage.
13. CnpaBouHo-tipaBoBas cuctema «KoHCyIbTaHT».

14. DeKTpOHHBII NepuoANYECKU cripaBOUYHUK «[ apanT».

IIporpamMMHBIe, TEXHUYECKHE U 3JIEKTPOHHBbIE CPEeCTBA 00yUYEeHUsSI M1 KOHTPOJISA
3HAHUN
AYJII/ITOpI/II/I OCHAIIICHBbI KOMHBIOTepOM C BBIXOJIOM B I/IHTepHeT.

[Tporpammusiii mpoaykT Microsoft Office.
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