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

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

1.1. Jucrummaa bB1.0.09 «®uHaHcoBas MareMaTHKa» OOECICUYMBACT OBJIAJCHUE

CIICeAYIOIUMHU KOMIICTCHIUSAMMU

K u Kon
on 4HMCHOBAHHC HauMenoBaHme »5Tama OCBOCHHSA
JTanma OCBOCHUSI
KOMIIETEHIINH KOMIIETEHIHH KOMIICTCHITMH
KOMIIETEHINN
CrniocobHOCTh CriocobHOCTh HCTIOB30BaTh
UCTONB30BaTh  METOJBI MHCTPYMEHTEI (puHAHCOBOI
WHAHCOBOM MaTeMaTHKH B LEIIX OICHKH
I[IKoOCII-3 ¢ [IKo OCII -3.1
MaTeMaTHKH TUIs ()MHAHCOBBIX HHCTPYMEHTOB H
pelleHHs  IPHKIAJHBIX IPHUHATHS WHBECTUIIMOHHBIX
3a1a4 peuieHuit

1.2. Hcnomb3oBaHWE TPYyAOBBIX (PYHKIUNA 0O0SA3aTENBHO TOJBKO ISl MPOdeCcCHOHATBHBIX
KOMIIETEHIINI, YCTAaHOBJIEHHBIX CAMOCTOSTEIIHHO

2. O0beM u MecTO JUCHUILIMHBI B cTPyKType OII BO

O0beM TMCUMILINHBI

Huctumuaa b1.0.09 «®uHaHcoBasi MaTeMaTHKa» COCTABISET 5 3a4ETHBIX €IMHUIIBI, T.€.
180 akameMuueckux 4aca.

Ha xoHTakTHYI0 paboTy ¢ mpenojaBareneM BblieneHo 64 yaca, U3 Hux 32 yaca Jekuuii u 32
Yaca MPaKTHYECKUX 3aHATHH, HA CAMOCTOSITEIbHYIO pab0Ty 00yUYaromuXxcs BbIIEICHO 78 4acoB JIs
ouHoH (/0.

Ha xonTakTHYyI0 paboTy ¢ mpemnojaBaresieM BblAelIeHO 32 Jaca, U3 HUX 16 4acoB JEKIHUHA U
16 4YacoB MpaKkTUYECKUX 3aHATUH, Ha CAMOCTOSTENbHYIO paboTy oOydarommuxcs BbiaeneHo 108

9acoB 1T O9HO-3209HOMU (/0.

MecTto nucuuninnbl B crpykrype OI BO

Juctumuaa 51.0.09 «®unancoBas MareMaTuKa» U3ydaercs Ha 2 Kypce, B 4 cemecTpe A
CTYJCHTOB O4HOU (/0; Ha 3 Kypce, B 5 ceMecTpe Ui CTyIEHTOB OYHO-3a09HOH ¢/0; Ha 3 Kypce.
Huctumnuaa b1.0.09 «®unancoBas MaTeMaTHKa» pealn3yercss IMOocie W3yYeHUs IUCLMILIUH
b1.5.01 «Marematuueckuii ananms», b1.5.02 «Anredpay.

I/I3yquI/Ie JUCHHUIIIMHBI 3aKaHYHNBACTCA DK3aMCHOM.



3. Conep:kaHue ¥ CTPYKTYpa IMCHHUILIHHBI

Ounasn ¢hopma odyuenusn

O0beM TMCHUIUIMHBI, aK. Yac./ yac. Dopma
KonTakTHas padora TeKyIlero
HaumeHnoBaHnue TemM o0y4Jarouuxcs ¢ KOHTPOJIsI
Ne i/
(pa3nenoB) Bcero npenogaBarTejaeM CPC | ycnmeBaemocTu™*,
10 BUJIAM YUeOHbIX 3aHATHIA MPOMeKYTOUHOM
JI JIP I3 | KCP arrecTanuu™**
Mopenu HauKuCIeHUs 18 4 4 10 K,Kon
Tema 1.
MIPOIICHTOB
Tema 2. | IToroku miarexei 18 4 4 10 K,Kon
Mertoapl npUHATHA 20 4 4 12 K, Kon
Tema 3. | MTHBECTHUIIMOHHBIX
peleHuit
[Ipocteie MoaenH 18 4 4 10 K Kon
Tena 4. | OUCHKH (hHAHCOBBIX
WHCTPYMEHTOB:
00JIUranuy v akiuu
Tema 5. | Iloprdenbhas Teopust 24 6 6 12 K, Kon
Tema 6. | CAPM u ee 24 6 6 12 K, Kon
Moan(UKauu
Tema 7. | LlenooOpa3oBanue 18 4 4 10 K,Kon
JICPUBAaTHUBOB
[IpomexxyTouHas aTTeCTaIus 4 3a0
Bcero: 144 32 32 76

Ouno-3aounasn gpopma ooyuenusn




O0beM TUCHMILINHBI, Yac.
KonTakTHas padora ®opma
odyuyarouuxcs ¢ TeKyllero
No 11/ HaumeHnoBaHue TeM npenogaBaTejiemM KOHTPOJISA
B (pa3esioB) Bcero 10 BUJAM YUeOHbIX CPC | ycneBaeMocTu**,
3aHATHI NPOMeKYTOYHOM
L
1 JIP m I;C aTTecTAlMU
KK
Tema 1. Monenu HaYUCICHUSI 18 ) ) 14 ,Kon
MPOLIEHTOB
Tema 2. IToToku nnarexeit 18 2 2 14 K,Kon
Meronsl HNPUHATUA K,Kon
Tema 3. HHBECTHUIIMOHHBIX 20 2 2 16
peLIEHUI
IIpocTeie MOnENH OUEHKHU K,Kon
Tema 4, | PMHAHCOBBIX 20 2 2 16
WHCTPYMEHTOB:
00JIMranuu 1 akIun
Tema 5. | IoprdenbHas Teopusl 20 2 2 16 K,Kon
Tema 6. KK
ema CAPM u ee 20 ) ) 16 on
Mo T UKAITH
Tema 7. KK
eMa IlenooOpazoBanue 24 4 4 16 on
JICpUBATUBOB
[IpoMexyTOUHAsT aTeCTaITs 4 3a0
Bcero no kypcey: 144 16 16 108

** —bopmvl mexyuje2co KOHmMpoaa ycnesaemocmu. KoHmponvhsie pabomut (K), xkonnoksuym (Kon).

*E% _ hopmbl npomedicymounoti ammecmayuu: 3auem ¢ oyerkou (3a0).




Conep:xaHue QMCUUILIHHBI

Tema 1. Moaen HaUHMC/IeHUS POIEHTOB.

Hauucnenne mnpoumeHTOB MO MNpPOCTBIM cTaBKam. OrmpeneneHue Iepuoia HAaYMCICHUS
IIPOCTBIX MPOLICHTOB. J[eKypCHBHBI METOJ HAYMCIEHUS MPOCTBIX IMPOLEHTOB. AHTHUCHUIIATHBHBIN
METOJ] HAUNCIIEHUS IIPOCTHIX MPOLEHTOB. HaunciieHne NpoLeHTOB 110 IPOCTON IEPEMEHHOMN CTaBKe.
JloxogHoCTh ()MHAHCOBOW OMNEpallid B BHJE MPOCTOH CTaBKU. HauyucieHwe MpOIEHTOB 10
CIIO)KHBIM CTaBKaM. J[eKypCHUBHBIH METOJ HAUMCICHHS CIOXHBIX MPOLIEHTOB. AHTHCHUIIATUBHBII
METOJI HAYUCJICHHs CIIOXKHBIX IMPOLEHTOB. HadncieHue NpoLEHTOB IO CIIOKHOM INEPEMEHHON
CTaBKe.

I'onoBass HOMMHANIBHAsE IIPOLICHTHAsl CTaBka. HauuciaeHue NpPOLEHTOB IO HENPEPBIBHOU
cTaBke. /J[oXoqHOCTh (PMHAHCOBOI OMEpaIiy B BUJIE CJI0KHON CTaBKH.

Tema 2. IloToku miaresxei.

[Tpuniun  ¢guHaHcoBoil skBUBaeHTHOCTH. [Ipomenypa auckonTupoBanusi (PV) wu
Hapamienus (FV). DkBUBaneHTHbIC MUIATEKU U CEPUU TUIATEeXKEH. YPaBHEHHE >KBUBAJICHTHOCTH.
KonBepcus nnarexeil. Buabl KOHBEepcui Iiatexkeil. 3aMeHa OJTHOTO IulaTeka JPYTUM IIJIaTEXKOM.
KoHconuaanus noroka uiatexei. 3aMeHa JaHHOTO IOTOKA IJIaTeKEH JPYTUM ITOTOKOM IIJIaTEKEN.
Paccpouka nareka. OKBUBaJIEHTHOCTD IUIATEXEW NPU PUMEHEHUH TIPOCTON CTaBKH. AHHYUTETHI.
Omnpenenenue annynrera. Knaccudukanus anaynretoB. OCHOBHBIE MOJIENIN AaHHYHTETOB.

Tema 3. MeToab! NPUHATHS MHBECTHIIHOHHBIX PeLICHUI.

Uucras mpuBeneHHas crtouMocTh mpoekta (NPV), ee pacder. BHyTpennss HopMma
noxoaHoctu mpoekta (IRR), mpoctoif cpokx okynmaemoctu mnpoekta (PBP), ydernHas nHopma
okymnaeMoctu npoekta (ARR), unnexc npuodsuibHOCTH npoekTa (PI). [IpenmyiectBa u HegocTaTKu
noka3ateneid NPV, IRR, PBP u PI. CBs3u Mexay yka3aHHbIMH ToKazaTeslsMH. Moaudukanun
MoKaszaTelield IS YCTpaHEHUs HEAOCTaTKoB. ToOuHBIM Ccpok okymaemMoctu mpoekta (PPBP).
JIMCKOHTHPOBaHHBIA Cpok okymaemocTd mnpoekta (DPBP). TouHbIil JTUCKOHTHPOBAHHBIA CpPOK
okynaeMoctu npoekta (PDPBP). Oxctpennsiii mnepuon oxymaemoctu mnpoekra (BOPBP).
MonudunmpoBaHHas BHyTpeHHss cTaBKa JoxoHocTH mmpoekta (MIRR).

Tema 4. IIpocTbie MOaeN OLIEHKHA (PMHAHCOBBIX HHCTPYMEHTOB: 00JIMTrallMU ¥ AKIIMHU.

Mogenu nenooOpazoBanust oOnuranuid. CTpyKTypa NpOLEHTHBIX CTaBOK, J0XOJHOCTH K
IIOTAILICHUIO, KYIOHHAs JOXOAHOCTh. TeKyIas JOXOAHOCTh M JOXOJHOCTb HAa OCHOBE JMCKOHTA.
Paznuuust Mexxy cTaBKOM MPOILEHTA U JOXOAHOCThIO. [ltopanus u BeimykinocTs. (Llenoobpa3oBanue
KOHBEPTHUPYEMBIX OOJUTAIIHIA. )

Mojenu OLIEHKM CTOMMOCTM akKUui (JUCKOHTHPOBAaHME IIOTOKAa AMBHUAECHIOB, MOJEIb

I'opnona). JloXxoqHOCT aKLIKK.



Tema S. IloprdenbHas Teopus.

IIpunsTe pemieHuii B yCIIOBHUAX HeolpeneineHHOCTH. KoBapuanus TOXOJHOCTEW JBYX
akTHBOB. Koppensims MOXOJHOCTeW IBYX aKkTWBOB. [lopTdenbs W3 IBYX PHCKOBBIX aKTHBOB.
JloxogHocTh M aucnepcust MopTderns U3 JIBYX PUCKOBBIX aKTUBOB. JlomycTMMOe MHOXECTBO
noptdeneil uis AByX PUCKOBBIX aKTUBOB. D(PQeKkTuBHbIN mopTdens. MHOXkecTBO 3(h(HEKTUBHBIX
noptdeneir. CpoiictBa 3¢ddexTuBHOrO MHOXKecTBa. (00O0IMEHHe Ha CiIydail n  aKTUBOB.
OnTtumanbeHbelf  puckoBbli  moptdens (Moaens [.MapkoBuna). Ilomnsiit noprdens. Jlunus
pactipenenenus kanutana (CAL). PeiHOuHBIM mopTdens. Jluams peiHka kanmurtana (CML).
Jusepcuduxanus pucka. ¢P(HEeKTUBHOE MHOXKECTBO M KOMOMHAIMs O€3pHCKOBOTO aKTHBA H
puckoBoro moprdens (Monens [[.Toouna). KopoTkue mpogaku U BO3MOKHOCTH 3aMMCTBOBAHUS.
N3menenne 3¢ (HeKTHBHOTO MHOXKECTBA BCIIEACTBHE dTUX (pakTopoB. [lonck mapamMeTpoB yriioBOro
(xacarenbHOro) noptdens. [lonck onTuManIbHOr0 HHBECTUIIMOHHOTO MOPTQENS 1151 UHBECTOPA.

Tema 6. CAPM u ee Mmogupukanmnu.

CBsI3p MEXIy JOXOJHOCTHIO PBIHOYHOTO HHJEKCA M JOXOJHOCTBHIO OT/AEIHHOTO AaKTHBA.
Koadounuent lapna. Teopema o pazaeneHnn. Mojaenb olleHKH T0JarocpoyHbix akTuBoB (CAPM):
OCHOBHBIEC TPEINOCHUTKH, (BBIBOI (popmyir). Koaddumment O6eta: pacuer, cBoiictBa. [IpumeHeHune
CAPM B noprdenbhoil Teopuu. JIunus peiHKa HeHHbIX Oymar (SML). Koadpduuuent ambda.
ITpumenenne monenun CAPM. OnHouHaekcHble Moenu. Pacuer OeThl MO pealibHbIM JTaHHBIM.
Kputnka CAPM. OcHoBuble Mmogudukanuu mojaenu CAPM. APT.

Tema 7. LlenooOpa3oBaHue 1epUBATHBOB.

IlenooOpa3oBanue ¢rprouepcoB u ¢opsapaos. «Ilyr-komm» mnapurer. bunommanbHas
MOJIeNb IEHOOOpa30BaHus OMIIMOHA «KOJUD» Ha akiuu. Mojens 1eHoo0pa3oBaHus onuona bioka-
loym3a — pacmmperne OMHOMHAIIEHOW MOJETH Ha HempepbiBHOE Bpems). OIEHKa «KoJia» Ha
akuM 0e3 JUBHJIEHIOB (MPUMEP C MCKYCCTBEHHBIMU JAHHBIMM, IPUMEP C peajbHbIMH JTaHHBIMH,

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

4. MaTtepuaJjbl TeKylIero KOHTPOJIsl YCIIeBAeMOCTH 00y4aomuxcs U GoHI OLeHOYHBIX

CpPeICTB NPOMEKYTOYHOM ATTECTANMH 0 JUCHUILIUHE

4.1. Tekyuuii KOHTPOJIb YCIIEBAeMOCTH

4.1.1. ®opMBbI TeKyLIero KOHTPOJIA yCIIeBAeMOCTH

Tema (pa3aea MeToabI TeKyLIero KOHTPOJIA YCIIeBaeMOCTH
Yy

Konrponsnas pabora 1
Konnoksuywm 1
Tema 2. [ToTOKH mIIaTEXEi. KontponbHas pabora 1

Tema 1. Moaenu HauYnCICHUS TTPOLICHTOB.




Komnoksuywm 1

Tema 3. MeToibl TPUHATHS THBECTUIIMOHHBIX
pEeLICHUM.

Kontponbnas padota 1
KomnokBuywm 1

Tewma 4. [IpocTbie MOIEIH OIIEHKH
(bMHAHCOBBIX UHCTPYMEHTOB: OOJIUTaIlK U
aKIIMU.

Kontponbhas pabora 2
KomnokBuym 2

Tema 5. IoprdenpHas Teopus.

Konrponsnas pabdora 2
Komnoksuywm 2

Tema 6. CAPM u ee moaudukaiumm.

KoHnTtponbhas pabora 2
KonnokBuym 2

Tewma 7. LlenooOpa3oBaHue 1epUBATHBOB.

KonTponbhas padota 2
Komnoksuym 2




4.1.2. MarepuaJibl TeKylIero KOHTPOJIS yCIIeBAeMOCTH

TunoBbIE OLIEHOYHBIE MaTepuabl o TeMe 1 «Moaean HAYNCJIeHUs] POLEHTOBY

BapuanTsl 3a1aHnii KOHTPOJIbHOM padoThl Nel
1. 1o xako# cymmsl BeipacTyT 25000 yepe3 8 net npu craBke 2.4% rooBbIX:
a) MPY UHBECTUPOBAHUHU T10 TIPOCTOM CTaBKE;
0) py UHBECTUPOBAHUH TIO CIIOKHOW CTaBKE C €KETOTHOM peHHBECTUIIEH;
B) IIPY MHBECTUPOBAHMU T10 CIIOKHOM CTaBKE C MOIYT0JJ0BON pEMHBECTUIINEH:
B) MIPY MHBECTUPOBAHUU TIO CJIOKHOM CTaBKE C €XKEMECSTYHON PEUHBECTUIINECH ?
2. Bpsi xotute nmets 5000 uepe3 12 net. Cxonbko Bam He0OX0MMO BIOXKUTH OJJHOKPATHO IO
4.8% rofoBbIX, 4TOOBI TIOTYIUTh TPEOYEMYIO CyMMY:
a) TIOI TIPOCTOM MTPOIICHT;
0) IMO/T CITO’KHBIN TIPOLIEHT C €KETOTHONM PEUHBECTHUIINEH;
B) TOJ] CJIOKHBIH MPOLIEHT C €KEMECSUHON PEHMHBECTHUIIHEH;
I') I0J1 HEMPEPBIBHBIM MTPOLIEHT?

Bonpocs! k ko/u10kBUYMY Nel

1. HauucneHwe NpoOUEHTOB MO MNPOCThIM cTaBKkaMm. OrmnpeneseHre Mepuojia HaYMCICHUS
MIPOCTHIX MPOLEHTOB. /[€KypCUBHBIN METOJ HAYMCIICHHS MPOCTHIX MPOLEHTOB. AHTUCUIIATUBHBIN
METO]l HAaUNCJIEHUsI POCTHIX MPOLEHTOB. Hadncnenne npoueHToB 1o MpocToi IEpEMEHHOM CTaBKeE.
JloxogHOCTh (PUHAHCOBOM OTEepaIuy B BHJIE€ IPOCTON CTAaBKH.

2. HauucneHuwe TpOIEHTOB MO CJIOXKHBIM CTaBKaM. JIeKypCUBHBIA METOJ HAYUCICHUS
CJIOHBIX NPOIEHTOB. AHTUCUIIATUBHBIA METOJ HAUMUCIEHUs CIIOKHBIX MpoleHToB. Hauncnenue
IIPOLICHTOB I10 CJII0KHOM IIEPEMEHHON CTaBKe.

3. T'ooBas HOMUHa/IbHAsA NPOLEHTHAsI cTaBKa. HauncieHne mponeHTOB MO HENpepbIBHOM
ctaBke. J[oXoqHOCTh (PMHAHCOBOM OTEepaIiy B BUJIE CJI0KHON CTAaBKH.

TunoBble OLIEHOYHbIE MaTepuaJabl 10 TeMe 2 «IloToku miaarexei»

BapuanTsl 3a1aHNi KOHTPOJIBbHOM padoThl Nel

1. PerHOYHAs TOXOMHOCTH OJHOJIETHUX OECKYMOHHBIX OOiwranmii paBHa 7%, NBYXJETHUX -
9%. B kakux npomopuusx HY>XHO B3ATh 3TH OyMar, 4TOOBI JOXOAHOCTH IOJy4HBLIETOCS
noptdens Obla paBHa 8%?

2. Bamm gpy3pst pemwid Kynuth JI0AKy, kotopas crouT 5000 momnapoB. CKOJIBKO OHM
JIOJIKHBl PAaBHBIMM CyMMaMH BHOCUTH €XerogHo Ha aeno3uT noa 10% romoBbiX, HauMHAs C

HaCTOsAIIET0 MOMCHTA, YTOOBI K KOHIY TPETHET0 IoJja OHU CMOTJIN OCYIIECTBUTHL CBOIO MG‘ITY?
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3. Cornamenune o eauHoBpeMeHHOM yrutate 20 ThIC. yepe3 3 rojga KOHBEPTHUPYETCS B
coriamenue o0 yrarte cHadana 10 Teic.uepe3 2 roja, a 3aTeM OCTaBIICHCS CyMMBI erie dyepes 3
roga. OnpeaenuTs NOCIeIHUN TIaTeX MPU MPUMEHEHUH CII0KHOM ctaBku 10%.

Bonpocs! k kosiokBuymy Nel

1. Tlpunumn ¢unaHcoBoi 5skBUBasieHTHOCTU. [lIpouenypa nuckontupoBanus (PV) u
HapaieHus (FV). DkBuBaneHTHBIE IJIaTEKU U CEPUU TUIaTEKEH. Y paBHEHHE SKBUBAJIEHTHOCTH.

2. KonBepcus miarexxeid. Buasl KOHBepcH IUTaTexed. 3aMeHa OJHOTO IulaTeka JIPyTruM
wiarexoM. KoHconmuaanys noToka miaTexeid. 3aMeHa JaHHOTO MTOTOKA IJIaTeKel APYTUM OTOKOM
IIJIATEKEH.

3. Paccpouka miiaTe)xa. OKBUBaJIEHTHOCTD IJIATEKEN MTPU IPUMEHEHUH ITPOCTON CTAaBKH.

4. Aunyutetsl. Onpenenenue annyurera. Kinaccuduxaius anHyutetoB. OCHOBHbBIE MOJIENH
aHHYUTETOB.

TuNOBbIE OlIEHOYHbIE MATEPHAJIbI 0 TeMe 3 «MeToabl NPUHATHS WHBECTUIMOHHBIX

elIeHU»

BapuanTsl 3a1aHuii KOHTPOJILHOM padoThI Nel

1. VIHBeCTUIIMOHHBIA TPOEKT, TpeOyrommid BiokeHus 4492 B Havane roja, OOCCIICUMBACT
JIEHE)KHBIN MOTOK, cocToAMi u3 2294 yepes rog, 2502 yepes 2 rozna u 4739 uepes 3 ropa. Beranciure
YHCTYIO TEKYIYI0 CTOUMOCTb ITPOEKTA, €CIIH MPOIICHTHAst cTaBKa paBHa 12%

2. HailTu BHYTPEHHIOIO HOPMY JIOXOJHOCTA HWHBECTHUIIMOHHOTO IPOEKTa C HAYaJIbHBIMU
3aTpaTaMy 8 MITH. U I0X0JlaMu 6 MITH. uepe3 IO U 5 MITH. yepes 2 roja.

3. Bam nonr npeacrasisier cobort 1000 TpexieTHuX OECKyMOHHBIX OOJNUralfii ¢ HOMUHAIOM
100. 1ns mokpwITHs J0JTa BBl MOXKETE C(hOpMHPOBATH CBOM aKTHB JIMOO M3 TPEXJIETHUX KYIOHHBIX
obmuraruii ¢ HomuHanoM 100 u kynoHoMm 8%, OO K3 HEHHBIX OyMmar, 1Mo Ka)IoW U3 KOTOPBIX BaM
npuxoaut 160 B koHIle BTOporo roja, 200 — B koHIe Tperhero u 250 — B KOHIIE YE€TBEPTOrO rojia.
Teky1mas mporeHTHas cTaBka - 25%, mporno3 konebanuit +/- 5%. Kakoit moptdens nyuie u mouemy?

Bonpocs! k kosu1okBuymy Nel

1. Yncras npusenerHas crouMmocts npoekta (NPV), ee pacuer.

2. BHyTpeHHss HopMma jgoxonHocTH mpoekta (IRR), mpocToii cpok okymaemMocTH HpoeKTa
(PBP), yuetnas Hopma okymnaemocTs rpoekta (ARR), naaexc npuosuisHOCTH npoekTa (P1)).

3. IlpeumymectBa u HemocraTtku mnokazareneit NPV, IRR, PBP u PI. Cssa3u mexnmy
yKa3aHHBIMH MOKa3aTtensiMu.Moaudukanny noka3aTtesen 1 ycTpaHeHHsI HETOCTaTKOB.

4. Tounsnii cpok okymaemoctu npoekta (PPBP). /IluckoHTHpOBaHHBIN CPOK OKYyNaeMOCTH
npoekta (DPBP). TouHblli JIUCKOHTHpOBaHHBIM CpOK oOKymaemocTd Impoekra (PDPBP).
OKcTpeHHBIN meproi okynaemoctu npoekra (BOPBP). MonudunupoBanHas BHyTPEHHSISI CTaBKa

noxonnoctu npoekta (MIRR).

11



THunoBbie OLIEHOYHBIE MaTEPHAJLI 0 TeMe 4 «IIpocThie MoaeId OEHKH (GMHAHCOBBIX

HHCTPYMEHTOB: 00JIUTallNU NAKITHI

BapuanTsl 3a1aHuii KOHTPOJILHOM padoTsI Nel

1. Tpu 20%-HbIe OOMUTaIMK CO Cpokamu Jo moramienus 1, 2 u 3 roma, crosat mo 105% ot
HOMUHaNA. byner nu KkpuBas JOXOMHOCTH UTs OSCKYMOHHBIX OONHUraluii ¢ TeMH K€ CpPOKaMH 0
roramieHust yobIBaromeii?

2. [Ipennonoxum, yro Bamr goar cocTaBisier 1000 OecKyNmOHHBIX OOMUTanuii ¢ HOMUHATIBHOMN
croumocTbio 100 momnapoB u ¢ mropanmeii 2. Tekymias 6e3prcKoBasi MPOLIEHTHAS CTaBKa COCTaBIISIET
25% 3a mepuon. Bamm akTHBBI MOTYT OBITH CHOPMHUpPOBAHBI M3 OCECKYIMOHHBIX OOJHMIalii C
HOMUHAITBHOU cTouMocThio 100 mommapoB u ¢ qroparueit 1 u 4. CkoidbKo OSCKYTIOHHBIX OOTHTAITHIA C
mopanyeit 1 1 4 BaM Hy)XHO KyIUTh WM TPOJIaTh, YTOOBI YPaBHATH TIOPAIMH M CTOMMOCTH JOJTa U
akTuBa?

3. Llena npuoOpetenus akuuu pasHa 100, n1uBHaeHN 3a mepBbIi roj BuaaeHus — 10, 3a BTopoii —
12, 3a Tpetuii — 14. Ilocne monyueHHsi TpeTbero MMBHIEHIA akuus mpojaaHa 3a 150. OmpenenuTsb
JIOXOJTHOCTb OTlepalyu.

Bonpocs! k kosiokBuymy Nel

1. Mogenu nenooOpazoBanus oOmuraruii. CTpyKTypa MPOILEHTHBIX CTaBOK, JOXOIHOCTH K
MOTAIIEHNIO, KYIIOHHAs JOXOJHOCTh. TeKylas JOXOJHOCTh U JIOXOJAHOCTh Ha OCHOBE JMCKOHTA.
Paznuuus Mexmy cTaBKOW MPOLEHTA B TI0XOJHOCTBIO.

2. lropanus U BBITYKIIOCTb.

3. LleHooOpa3zoBaHNe KOHBEPTHPYEMBIX OOJIUTALIUH.

4. Monenu OUEHKH CTOMMOCTH akKUUi (JUCKOHTUPOBAHHE MOTOKA TUBUJCHIOB, MOJIEIh
I'opnona). JloXxoqHOCTh aKIIUK.

Tunosble olleHOYHbIe MaTepHaJbl 110 TeMe 5 «[lopTdenbHas Teopus»

BapuanTsl 3a1aHnii KOHTPOIbHOM padoThl Nel

1. Ilpeanonoxxum, 4YTO Ui OByX KOMHmaHud — A u B — (UHAHCOBBIA aHAIUTHK
MPOTHO3UPYET Ha TEKYIIMA TOJ CIEIYIONME BO3MOXKHBIE COCTOSIHUSI: TIECCUMHUCTHYECKOE C
BepoaTHOCThIO 30%, Hambosnee BeposTHOE ¢ BeposATHOCTHIO 50%, ONTUMHUCTHYECKOE C
BepossTHOCTBIO 20%. CaenaH Takke U MPOTHO3 JOXOJHOCTU aKIMKM 3TUX KOMIAHUN AJi1 KaXJI0TO
13 BO3MOXHBIX coctosiHuit: (-0.15, 0.12, 0.21) ans A u (-0.05, 0.06, 0.15) ana B. KakoBsl cpegnue
JIOXOJTHOCTH M PUCKH ISt akuid A u B?

2. OxungaeMas TOXOJHOCTh W puck aktuBa A paBHbl 0.2 u 0.3, aktuBa B — 0.4 u 0.5,
KOppeJsiusi JOXOHOCTel akTuBOoB paBHa (.2. Halitu mopTdens MUHIMAIBLHOTO PHUCKA, €T0 PUCK U

JOXOJHOCTB.
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3. Jloxoasl OT MHBECTUIMOHHOIO IMPOEKTa cocTaBAT uepe3 rox B cpexHeM 100000. Bo
CKOJIbKO MOKHO €ro OIIEHWUTh, €CJIM PBIHOYHAS JOXOJIHOCTh coctaBiser 20%, Oe3puckoBas
JIOXOTHOCTh - 15%, puck perHouHOTO TOpTdhens - 80%, a KoBapHAITUIO TOXOJO0B OT aHAJTOTHYHBIX
MPOEKTOB C PHIHOYHOM JOXOJHOCTBHIO IKCIIEPTHI OIIEHUBAIOT Ha ypoBHe 1024007

Bonpocs! k kou1okBuymy Ne2

1. IlpuHsAThe pemieHUH B YCIOBUSAX HEONPENEIEHHOCTU.JIOXOMHOCTh M PHUCK AaKTHBA.
[IpenmoureHust 0OCTOPOKHBIX UHBECTOPOB, BBIOOP A(P(HEKTUBHBIX AaKTHBOB.

2. JloxomHOCTh W pHUCK MOpTdenss U3 IBYX PHUCKOBBIX akTHBOB. JluBepcuduxamus pucka.
MHoxecTBO 3¢ (HheKTUBHBIX MOpPTQene.

3. Tloprdens U3 n pUCKOBBIX aKTHUBOB. 3amaya MapkoBuna. Bug 3¢ ¢dexTHBHON TrpaHUIbI
MHOkecTBa Toptdenenn. Ctpykrypa 3dhdextuBHbIX mopTdeneit. Beibop mHBECTOpa HA MHOXECTBE
a¢dextuBHBIX mopTdeneii. OO00IEeHHe Ha Cciaydald HEOTPUIIATCILHOCTH JIOJCH AaKTUBOB B
noptderne.

4. JlobaBnenue 6e3puckoBoro aktupa. Jluaus pacnpenencaus kanutana (CAL).MHOXkecTBO
s dekTuBHBIX opTdeneil: TuHus «peiHOK — KanuTam» (CML). Beibop nnBectopa Ha CML.

TunoBbie OICHOYHELIE MAaTePHAJLI 0 TeMe 6 «KCAPM u ee MoanduKanmum»

BapuanTsl 3a1aHNi KOHTPOIBHOM padoThl Ne2

1. CranmapTHOE OTKJIOHEHHE IOXOTHOCTH HEKOTOPOro 3(PQPEKTUBHOTO TMOPTQEsl paBHO
18%. CraBka MO Ka3HAYECMCKUM BeKcelsM - 7%, phIHOYHAs IeHa pucka - 8%, cTaHIapTHOE
OTKJIOHEHHE PIHOYHOTO TopTdens - 21%. Uemy paBHa OeTa HHBECTULIUNA?

2. JloxomHocth pbiHOYHOTO TopTdens paBHa 20% romoBbIxX, Oe3pucKoBas cTaBka paBHa 8%
rofoBeix. bera akuuu paBHo 1.3, mocnenHuil BRIIUIAYEHHBIN TUBUACH ObUT paBeH S5, MPOTHO3 TeMIIa
npupocTa auBuaeHIa — 4%. Haittu 1ieny akimm.

3. OxkugaeMble JOXOTHOCTH aKIMid A 1 B COOTBETCTBYIOT paBHOBECHBIM U paBHBI 24% u 18%,
COOTBETCTBEHHO, KO3(h(HUIMEHT YyBCTBUTEILHOCTH K PHIHOYHOMY MHJIEKCY /it A paBen 1.2, ams B —
0.4. Bo3mokeH 1 apOUTpak MO OTHOMICHHIO K akiuu C ¢ OXHIaeMod JOXOMHOCThIO 22% U
YYBCTBUTEIBHOCTBIO K MHIEKCY (.87

Bonpocs! k kosu1okBuymy Ne2

1. CBsA3b MeXy JOXOJHOCTHIO PHIHOYHOIO MHAEKCA U JTOXOJHOCTBHIO OTAEIBHOTO aKTHBA.
Koadduruent Ilapna. Teopema o pazneneHun.

2. Mogenb oueHKH AoArocpodHbix akTuBOB (CAPM): oCHOBHBIE NpPEANOCHUIKH, (BBIBOJ
dbopmym).

3. Jlunus peiHka neHHsix Oymar (SML).Koadgduument Oerta: pacuer, cBOMCTBA.
Koaddurment anvda. [pumenenue moaenmun CAPM.

4. OnaounnekcHbie Mojienu. Pacuer 6eThl 1o peanbHbM gaHHBIM. Kputuka CAPM.
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5. OcHoBuble Moaudukaiun moaenu CAPM. Teopust apOUTpakHOTo 1€HOOOpa30BaHUS
(APT).

TunoBblie olleHOYHBIE MaTepuaJbl o TeMe 7 «IleHooOpa3oBaHue JepUBATHBOB»

BapuanTbl 3a1aH1I KOHTPOJILHOI padoThI Ne2

1. Onpenenuts 1IeHY MyT-OIMIMOHA ¢ 1IeHOH ncnoiaHeHus: 100 1 cpoKoM KOHTpakTa 5 MECsIIEB Ha
akiuio ¢ Tekyuiei neHoit 100, ecim KOJUI-ONIMOH C TEM K€ CPOKOM U IIEHOW WCIOJIHEHHUS! CTOMT 5.
bespuckoBas craBka 10% rofoBbIX, TUBHUICH IBI TTO AKITUH HE BBHITUIAYABAOTCSL.

2. N3o6pasute rpaduk nmprObLIH / YOBITKOB TIPH UCHOIHEHUH omnmoHHOro nioptdens (+C40, -
C60) (C — Call, P — Put, uncio — nieHa UCTIOIHEHHS), €CIM OH ObLT TipruoOpeTeH 3 Mecsiia Ha3as 3a 9.80 B
KpeauT 1o 8% roJoBbIX.

3. Tloprdens cocTouT W3 aKiuu, KyIUIEHHOM 1o IieHe S50, ¥ OMIMOHA «IyT» C IICHOM
ucnonHeHus 52 u npemueit 3. KakoBbl MaKCUMallbHbIE IOTEPU MPH MaIC€HUH LIEHbI aKIUN?

Bonpocs! k kou1okBuymy Ne2

1. LlenooGpazoBanue (prouepco u GpopBapaoB. «IlyT-koim mapurer.

2. bunomuanpHas MOJIEIb 1IEHO00PA30BaHUS OIIIMOHA «KOJU) Ha aKIUH.

3. Mopens nenooOpazoBanust omuuoHa bimdka-Illoynsza — pacmupenne OHHOMUANBHON
MOJIeTI Ha HEMIPEPBIBHOE BPEMSI.

4. OueHka «KoJUTa» Ha akuu Oe3 JWBUACHIOB (IIpUMEp C MCKYCCTBEHHBIMH JIaHHBIMH,
npUMep C peajdbHbIMU JIaHHBIMHM, (opMupoBaHue xemk-noprdens. LleHoobpazoBanue
aMEPUKAHCKHUX OMIIMOHOB «ITyT».

S.HapaMeTpLI YYBCTBUTCIILHOCTU ACPUBATUBOB JJIA 3a4a4 XCIKUPOBAHUA

MeTOHquCKHe MaTepualjbl, IO3BOJIAIOINIUE ONCHUBATD 3HAHUA U YMCHUA YUYAIIUXCH

IIpouenypa npoBeaeHnsi, KpUTEPUH M HIKAJA OLCHUBAHHUA KOJUIOKBHYMA
KookBHyM TPOBOJMTCS Ha MPAKTUYECKUX 3aHATHAX B (OopMe MHIUBUIYaTbHON Oecesl
MIpernoaaBaTess ¢ KaX/IbIM 00y4YaroMMCs.
[IpenogaBaTtens 3agaeT HECKOIBKO (4-5) KpaTKUX BOMPOCOB, MO3BOJIAIOIINX BBIICHUTH
CTeIeHb OCBOCHUS MaTepuaia 00yyarommMmcs.

OTBer Ha Ka)KZIHﬁ BOITPOC OLICHUBACTCA OTACIBHO.

Kpurepun [TorHOTA OTBETa HA BONPOC, 3HAHWE TEPMHHOJIOTHH; CIIOCOOHOCTH
OLICHUBAHHS | AQpTYMEHTUPOBaTh CBOM OTBET; CIIOCOOHOCTh  PAacKpbIBaTh MPUYHHHO-
CIIC/ICTBEHHBIC CBSI3M MEXKIy OJKOHOMHUYCCKMMHU (DakTamu, SBICHUSMH H
poIeCCaMH; CIIOCOOHOCTD JIeJIaTh BBIBO/IBI.
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[IIxana
OLICHUBAHUA

«OTINYHO» - BOMPOC PACKPHIT MOJIHOCTHIO, TOYHO 00O3HAUEHBI OCHOBHBIE
MOHSITUS U XapaKTEPUCTUKH 110 TEME.

«Xopomo» - BOINPOC PAaCKpbIT, OJHAKO HET TMOJHOTO OIHCAHMUS BCEX
HEOOXOUMBIX 3JIEMEHTOB.

«Y IOBJIETBOPUTENHHO» - BONPOC PACKPBIT HE IOJIHO, MPUCYTCTBYIOT IpyObIe
OmuOKH, OJJHAKO €CTh HEKOTOPOE MTOHUMAaHHUE PACKPHIBAEMBIX ITOHITHH.

«HeynoBneTBOpuTENbHO» - OTBET Ha BOMPOC OTCYTCTBYET WJIM B IIEJIOM HE

BEpEH.
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ITo uToram OTBETOB Ha KaXKIbIi BOIIPOC BBICTABJISICTCSA O6IJ.IPII>1 Oar 3a KOJUIOKBHUYM.

IIpoueaypa npoBeaeHusi, KpUTEPUH U LKA OLEHMBAHUA KOJJIOKBHYMA

[Ipu npoBeneHHH KOHTPOJIbHON paboTHI

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

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

Bpems HanmcaHust KOHTPOJIBLHOU paboThl cocTaBiisieT 90 MUH. (TI0 YKEIaHHI0 00yYaroIIerocs

OTBET MOXKET OBITh JIOCPOYHBIM).

Kpurepun Kaxnoe 3amaHue KOHTPOJIBHOH pabOThl OLEHUBAETCS ONpPEIEICHHBIM

OLICHUBAHUs KOJINYECTBOM OayioB (B COOTBETCTBUM C 3TalaMH BBIMOJIHEHHS 3aJaHUA).
OneHuBaeTcs: X0/ pelieHus 3a/1a41, HaTMure OUIMOOK B pacueTax, HaJuyue
BEPHOT'O OTBETA.
bannbl, moONydeHHBIE CTYJEHTOM 3a PEIIEHUE KaKIOro 3aJaHMs,
cymmupyroTcs. Ob1iee KOIMYecTBO BO3MOXKHBIX OajIOB 32 KOHTPOJIBHYIO
paboty npuauMarotcs 3a 100%.

[xana «OTINYHON»:

OLICHUBAHUs - 86%-100% mpaBUIIbHBIX OTBETOB U PELICHU.

«Xopomio»:

- 71%-84% npaBUIBbHBIX OTBETOB U PEILIEHUM.
«Y IOBJIETBOPUTEIILHON:

- 51%-70% npaBUIBbHBIX OTBETOB U PEILIEHUM.
«HeynoBneTBopUTEIbHON:

- meHee 50% npaBUIIbHBIX OTBETOB U PEILICHUM.

4.2. IlpomekyTOYHAS aTTeCTAMSA

4.2.1. Ilepeyenb KOMIETEHUMH C yKa3aHUeM 3TanoB X (pOPMUPOBAHUS B Mpolecce

0CBOCHUSA

oOpa3oBaTe/IbHOM

Inporpammal. IToxka3aTenn Hu KPpUTEPHUHA OllCcHUBaAHUHA

KOMIIETEeHIIUI ¢ y4eToM 3Tana ux (GopMHupoBaHUSs

Kon
Kon HaumenoBanue JTana HauMeHnoBaHue 3Tana oCBOCHUS
KOMIeTeHIINU KOMIeTeHIMH OCBOEHHS KOMIIeTeHIINU
KOMIIeTeHIIM I
CnocoOHOCTB CniocoOHOCTB UCITIOJIb30BATh
UCIIONIb30BAaTh  METOJIBI UHCTPYMEHTBI ¢buHAHCOBOM
¢buHaHCOBOM MaTeMaTHKd B LEJIAX OICHKH
1Ko OCII -3 Ko OC I1 - 3.1
MaTeMaTUK! TSt (MHAHCOBBIX HMHCTPYMEHTOB
pelieHusT  TPUKIIAIHBIX NPUHSTUS WHBECTHIIUOHHBIX
3a71a4 pelIeHuit
Jran IHoka3zarennb Kpurepuii onenuBanus
OCBOEHMS OlleHNBAHMS
KOMIIeTEeHIIUH
I[IKo OC II — 3.1 |Cnocoben mnpumeHats Ha | /leMoHCTpupyeT  HaBbIKM  BbIOOpa U
CnocoOHOCTB NPaKTUKE 3HaHMs B OOJACTH | UCIIOJNB30BaHUsI  METOJOB  (pMHAHCOBOM
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UCTIOJTB30BaTh
WHCTPYMEHTHI
(uHaHCOBOM
MaTeMaTUKU
HeTsX
(bUHAHCOBBIX
MHCTPYMEHTOB
NPUHSTUSL
WHBECTUITUOHHBIX
peLIeHuit

B

OLIEHKU

u

(¢uHAHCOBOM MaTeMaTUKH B
HeJsIX pacuera IOTOKOB
TIJIATEXKEH, MPUHSTHUS
WHBECTUIIMOHHBIX  PELICHHM
Ha OCHOBE mOpThenpHO
TEopuH, OTIpeeIsATh
CTOUMOCTb (bUHAHCOBBIX
WHCTPYMEHTOB (B TOM YHCIIE,
MIPOU3BOAHBIX )

MaTeMaTUKH MJis pelieHus 3aaad B cdepe
OKOHOMUKH, (HUHAaHCOB W  Ou3Heca,
UCTIONIB3YeT pa3nvYHbIe MOJIENN
HAYUCIICHUS TIPOIICHTOB, pacyera IOTOKOB
TUIATEeKEH, OIICHKHU (UHAHCOBBIX
UHCTPYMEHTOB.
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4.2.2. ®opma u cpeacTBa (MeTOAbl) NPOBEACHHUS IPOMEKYTOYHON aTTeCTAllUH

dopMoit POMEKYTOYHOTO KOHTPOJIS TIOCHIE HW3YUYEHUsS AUCIUIUIMHBI SBISETCS 3a4eT C
OIICHKOH B MMMCbMEHHOU (hopme.

OTBETCTBEHHBIM 3TAIllOM Y4eOHOTO TMpollecca SABISETCS cllada MPOMEXKYTOUHas aTTeCTaIusl.
beccriopHbIM (haKTOPOM YCIIEITHOTO 3aBEPIICHUS OYEPETHOTO CEMECTpa SIBISICTCS KPOMOTIUBAs,
cucreMaTtuyeckasi paboTa CTyJeHTa B TEUEHHE BCEro ceMecTpa. B 3ToMm ciyyae MOATOTOBKAa K
MPOMEXKYTOUHOM aTrrecTaiuu OyIeT SBISATbCS KOHIIEHTPUPOBAHHOW cHCTEMaTH3aluell Bcex
MOJIYYEHHBIX 3HAHUM MO JaHHOUW IUCLUILIMHE.

B Hauane cemecTpa peKOMEHIyETCsl IO BCEM M3Y4YaeMbIM IMpEeAMETaM MOJYyUYUTh BOMPOCHI K
MIPOMEKYTOUYHON aTTECTAIMH, a TAaK)Ke MCIOJIb30BaTh B MpoOIlecce OOYYECHHs MPOTpaMMy, IPyTHe
METOJIMYECKHE MaTepHalibl, pa3paboTaHHbIE 10 JAHHOM JHUCIUILIUHE.

[Ipu nmoaroToBke K MPOMEKYTOYHOU aTTECTALIMM KOHCTPYKTUBHBIM SBIISIETCS] KOJUIEKTUBHOE
00CyXIeHUE BBIHOCHUMBIX Ha SK3aMEH BOINPOCOB C COKYPCHHUKAaMH, UYTO TO3BOJISIET IOBBICUTH
CTETNIEHb CUCTEMATH3AINHU U YTITyOJICHUS 3HAHUM.

[lepen mnociegHUM CEMHHApOM IO NPEIMETY CleAyeT COCTaBUTh CIHMCOK BOMPOCOB,
TpeOyIOMMX JOMOJHUTEIBHOTO PAa3bsCHEHUs TMpernojaBaTelieM Ha KOHCYJNbTAllMU  Tepen
IIPOMEKYTOYHOM aTTECTallUEH.

4.2.3. TunoBbie OLICHOYHBIE CPECTBA

Cnucoxk BONPOCOB ISl MOATOTOBKH K 32a4eTy ¢ OLEHKOM

. Hauncnenue npoueHToB Mo NpOCTHIM CTaBKaM.
. Onpenenenue nepuoja HAUUCICHUS MMPOCTHIX MPOLIEHTOB.
. JlekypCUBHBII METOT HAYUCIICHHS TIPOCTHIX MPOIICHTOB.

. AHTHCHUIIaTUBHBII MCTOJ HAYUCIICHUA IIPOCTHIX ITPOLCHTOB.

1
2
3
4
5. Hauncnenue npoueHToB Mo MpOCTOM NIEPEMEHHOM CTaBKE.
6. JloxoHOCTh (PMHAHCOBOM OTEPAIMH B BUJIE TPOCTOM CTABKH.
7. HauncneHnue NpoueHTOB MO CIOKHBIM CTaBKaM.

8. JIeKkypCHBHBIM METOJ HAUUCIICHUS CJIOKHBIX IPOLIEHTOB.

9. AHTUCHUIIATUBHBIM METO]] HAUMCIICHUSI CJIOKHBIX TPOLIEHTOB.
10. HauucneHnue mpoLeHTOB IO CJI0KHOM NepeMEHHON CTaBKe.
11. l'omoBast HOMHHaIbHAS MPOLIEHTHAS! CTABKA.

12. Hauncienue npoIeHTOB MO HEMPEPHIBHOM CTaBKeE.

13. JloxogHOCTh (PMHAHCOBOM OlEepalvy B BUJIE CIIOKHOM CTaBKHU.

14. [lpuHiMn pUHAHCOBOM SKBUBAJICHTHOCTH.

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

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

OKBHUBAJICHTHBIE IIJIATEKU U CEPUU TUIATEKEH.

YpaBHEHNE SKBUBAJIEHTHOCTH.

KonBepcns mmarexei.

Busl koHBEpCHil TIaTeKEH.

3aMeHa OJIHOTO IuIaTeXa IPYrUM ILIATEXKOM.

KoHnconuaanus notoka niarexei.

3ameHa JaHHOTO MOTOKA IJIATEXKEN IPYTUM ITIOTOKOM IUIATEKEH.
Paccpouka ruiarexa.

OKBHUBAJIEHTHOCTD IIJIaTEKEN NIPU IPUMEHEHNUN IPOCTON CTaBKH.
AHHYWTETHI.

Onpenenenne aHHyUTETA.

Knaccugukanus aHHyuTeTOB.

OCHOBHBIE MOJIEJIN AaHHYUTETOB.

Uucras npuseaeHHas croumocts npoekrta (NPV), ee pacuer.

BuyTpennsis Hopma goxoaHoctu npoekra (IRR), mpocroii cpok okynaemoctu npoekra (PBP),

y4eTHass HopMa okynaeMocTH npoekta (ARR), uaaexc nmpudsiisHOCTH poekTa (PI).
[IpenmyiiectBa u Henocratku nokasarenei NPV, IRR, PBP u PIL.

CBsi3u MEXly YKa3aHHBIMH I10OKa3aTeIsIMU.

Mopaudukanuu mokazaresiaei 1 yCTpaHSHHs HETOCTATKOB.

TounbIl cpok okymaemoctu npoekra (PPBP).

JIMCKOHTHPOBaHHBIN CpOK okynaemocTu npoekta (DPBP).

TouHBIN TUCKOHTHPOBAHHBIN CPOK OKynaeMocTH rpoekra (PDPBP).

OKCTpeHHBIN nepuo] okynaemoctu npoekra (BOPBP).

MoaudurmpoBaHHasi BHYTPEHHSS CTaBKa 10XoaHOCTH npoekta (MIRR).

Monenu ieHoo0pa3oBaHus OOTUTALINN.

CTpyKTypa NpOLEHTHBIX CTABOK, JOXOJIHOCTb K IOTallIEHUI0, KyIIOHHAs! JOXOJHOCTb.
Texymiast JOXOAHOCTh U JOXOAHOCTh Ha OCHOBE AMCKOHTA.

Paznuunsa Mex1y cTaBKOM MPOLIEHTa U JOXOAHOCTHIO.

Jropaniys 1 BBITYKIOCTb.

[leHo0Opa3oBaHNEe KOHBEPTUPYEMBIX OOJIUTALINN.

Mopenu OIleHKH CTOMMOCTH aKIUK (JUCKOHTUPOBAHUE TIOTOKA TUBHUACHIOB, MOIeNb ['opoHa).

JIOXOOHOCTh aKIHi.
[IpuHsTHE pElIEHNI B YCIIOBUSAX HEONIPEACICHHOCTH.
KoBapuanust 10X0AHOCTEN JBYX aKTHUBOB.

Koppensiuns 1oXoqHOCTEN TBYX aKTUBOB.



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

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

[TopTdens U3 1ByX pUCKOBBIX AKTUBOB.

JloxoaHOCTh 1 Aucnepcus mopTgens u3 ABYyX PUCKOBBIX aKTHBOB.

JlommycTuMoe MHOKECTBO MOPTQENei sl TBYX PUCKOBBIX aKTHBOB.
DddexkTuBHBIN MTOPTHETH.

MHoxecTBO 3¢ (HheKTUBHBIX MOpTQenei.

CBoiicTBa 2 PEeKTUBHOTO MHOKECTBA.

O06001eHne Ha CiTydail n aKTHBOB.

OntumanbHbli pucKoOBBINA opTdens (Monens [.MapkoBuna).
[TonHbIi opTdens.

JIunus pacnpenenenus kanurana (CAL).

PerHouHBIN TOPThETE.

Jlunus peiaka kamurana (CML).

JuBepcuduxanus pucka.

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

KopoTkue mpoaaxu 1 BO3MOXKHOCTb 3aMMCTBOBAHUS.

N3menenne >3 GeKTUBHOTO MHOXKECTBA BCIIEICTBUE ITHX (haKTOPOB.
[Touck mapamMeTpoB yIiIoBOTO (KacaTeIbHOT0) MOPTQEs.

[Tonck onTUMaTEHOTO UHBECTUITMOHHOTO TOPTQETS ISt HHBECTOPA.
CB3b MEX/ly JOXOJHOCTBIO PHIHOYHOI'O MHJIEKCA M JOXOJHOCTBIO OT/IEIBHOIO aKTUBA.
Koadduuuent lapmna.

Teopema o pazaeneHun.

Mopaenb oneHkH 10arocpodHbix akTuBoB (CAPM): ocHOBHBIEC TPEANOCHUIKH, (BEIBOA (POpMYII).
Koaddumuent 6era: pacuet, cCBOMCTBA.

[Tpumenenne CAPM B noptdensHol Teopuu.

JIunus peiHka neHHbIx 6ymar (SML).

KoaddummenT anbda.

[Tpumenenue monenu CAPM.

O/HOMHJIEKCHBIE MOJEIH.

Pacdet 0eThl O pealbHbIM JaHHBIM.

Kputnka CAPM.

OcnHoBHble Mmonudukanuu Mmoaemun CAPM.

IlenooOpa3oBanue (prouepcoB U HopBapIOB.

«IIyT-KOmDy mapurer.

bunomMmanbHas MoIenb HeHOO6p330BaHI/I$I OIIIIMOHA «KOJIJI»» HAa aKIIUH.
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84. Mozens nieHooOpa3zoBanus onunona biska-1lloyn3a — pacmmpenne OMHOMUAIBHOM MOJIENN Ha

HENPEPBIBHOE BPEMS).

85. O1eHka «KkoJjIa» Ha akuu 0e3 TUBUICHIOB (TIPUMEpP C UCKYCCTBEHHBIMU JAHHBIMH, IPUMEp C

peallbHBIMH TaHHBIMU, (POPMUPOBAHUE XEIK-TIOPT]Ens).

86. LleHooOpa3oBaHNEe aMEPUKAHCKUX OMIIMOHOB «ITyT».

IIpuMepHbIe BApHAHTHI OMJIETOB:

Buier Nel
mo qucuumianae «@uHaAHCOBAs MATEMATHKA»
1. JleKkypCUBHBIM METOI HAUUCIICHHSI MPOCTHIX MPOLIEHTOB.

2. CBs3b MEXAY JOXOAHOCTBIO PHIHOYHOT'O UHJIEKCA U IOXOJHOCTBIO OTAEIBHOIO aKTHBA.

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

4. TpeamonoxuM, yro Bam Joar coctaBisgeT 1000 OeckymOHHBIX OOMMranuii ¢ HOMHHAIBHOM
croumocteio 100 nommapoB u ¢ mopammerd 2. Tekymas Oe3puckoBasi IMPOLIEHTHAs CTaBKa
cocraBisier 25% 3a mepwon. Bamm akTUBEI MOTYT OBITH COPMHPOBAHBI M3 OECKYNOHHBIX
obnurammii ¢ HOMUHATBHOM cTtouMocThio 100 momumapoB m ¢ mropammeir 1 u 4. Ckoibko
OecKyNOHHBIX oOnuraimii ¢ aropauuei 1 u 4 BaMm Hy)KHO KyNUTh WM MPOJATh, YTOOBI YPaBHSITH

JIFOpAIK U CTOUMOCTH J0JIra ¥ aKTHBa?

buer No2
no aucuuniuHe «®UHAHCOBAsi MATEMATHKA)
1. Hauucnenue npoueHToB Mo NpOCTO MepeMEHHON CTaBKe.

2. Mogens oueHku nponrocpouHsix akTUBOB (CAPM): OCHOBHBIE NpPEANOCHUIKH, (BBIBOJ
dbopmy).

3. Bamu 1py3bs pemiiv KynuThb JIOAKY, KoTopas ctouT 5000 nonnapoB. CKOIBKO OHH JIO0KHBI
paBHBIMM CyMMaMH BHOCHUTb €KEr0JJHO Ha /1eno3uT 1o 10% rogoBbIX, HAUMHASI C HACTOSIIETO
MOMEHTa, YTOObI K KOHILY TPETHEIr0 I'oJJa OHU CMOTJIA OCYIIECTBUTH CBOIO MEUTY?

4. IIpeanonoxum, 4To AJs ABYX KoMHaHuii — A U B — ¢uHaHCOBBINM aHATUTHUK MPOTHO3UPYET
Ha TEKYIIMH TOJ CIEIYIOIIME BO3MOJKHBIE COCTOSIHMS: NECCUMUCTHUECKOE C BEPOSTHOCTBHIO
30%, namboinee BepoSITHOE C BepOSTHOCTHIO 50%, ONTHUMHUCTHYECKOE C BepOATHOCTHIO 20%.
CnhenaH TakXe U MPOTHO3 JOXOJHOCTH aKIUM ATHX KOMIIAHUM JUIsl KaXJI0r0 U3 BO3MOMKHBIX

coctostami: (-0.15, 0.12, 0.21) ana A u (-0.05, 0.06, 0.15) nns B. KakoBbl cpeiHHE T0XOTHOCTH

Y PUCKH TSI akimii A u B?
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[IIkana oneHuBaHudA

Kpurepuu oneHuBanus

OneHnka

JleMoHCTpHpYyeT CIOCOOHOCTh TPOBEACHHUS aHAIN3a COCTOSHUS H
OLICHKH IIEPCIEKTUB PAa3BUTHUsI 3KOHOMHUYECKMX M COLMAIbHBIX
CHUCTEM B YCJIOBHSX B3aWMOCBSI3€d MEXIYy HUX BHYTPEHHHUMH U
BHEUIHUMH  (DakTOpamu; CaMOCTOSITEIbHO H3y4yaTh HAy4HYIO
JUTEPATYPY MO FKOHOMETPUUECKUM METOJIaM HUCCIEAOBAHMS.

5 (OTIMYHO)

IICMOHCTpI/IpyeT CIIOCOOHOCTD MMPOBCACHUS aHalIn3a COCTOAHHA U
OILICHKHU MEPCICKTUB PA3BUTHUA S9KOHOMHUYCCKUX U COUAIIbHBIX
CUCTCM B YCJIIOBHUAX B3aHMOCBSI3EH MCKAY UX BHYTPCHHUMHU U
BHCIIHUMH q)aKTOpaMI/I; CaMOCTOATCIIBHO U3Yy4YaTb HAYYHYIO
JIATCPATYPY IO SKOHOMETPUYCCKUM METOAaM HUCCIICIOBAHUS.

4 (xoporio)

JleMOHCTpHpYyeT Ha HU3KOM YPOBHE MPOBEJCHUS aHATN3a
COCTOSIHUS M OLIEHKHU MEPCIIEKTUB Pa3BUTHS SKOHOMUYECKUX U
COLIMAJIBHBIX CUCTEM B YCJIOBHAX B3aUMOCBSI3EH MEXIY MX
BHYTPEHHUMH M BHEITHUMH (PAaKTOpaMH; CAMOCTOSITEIHHO H3y4aTh
HaYYHYIO JINTepaTypy 1O IKOHOMETPUUYECKHM METOoJjaM
UCCIICIOBaHMUSI.

3 (YIOBIETBOPHUTEIHHO)

He cnocobGen mnpoBeneHHs aHanM3a COCTOSIHMS M OLCHKH
IIEPCHEKTUB Pa3BUTUS SKOHOMHUYECKHX U COLMAIBHBIX CHCTEM B
YCJIOBUSIX B3aMMOCBS3€H MEXKJy UX BHYTPEHHUMH M BHELIHUMU
(dakTopaMu; CaMOCTOATENbHO M3y4yaThb HAYUYHYIO JIMTEpaTypy IO
HSKOHOMETPUUECKUM METOJAM MCCIEIOBaHUS.

2 (Hey1OBJIETBOPUTEIIHHO)
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4.3. MeTonnueckne MaTepuaJibl

Ilpouenypa npoBeaennsi IK3aMmeHa

ATTECTallUOHHBIE HCIBITAHUSA MPOBOJATCS IIpENoAaBaTeNeM, BEAYLIMM JIEKIIMOHHBIE
3aHATHUSA 110 JAHHOW JUCIUILINHE.

[Ipu mpoBeneHUM SK3aMeHa B NUCHbMEHHOM (opMe B ayJAUTOPUU MOXKET OJHOBPEMEHHO
HaXOAUTHCS dK3aMEHyeMas I'PyIIa B IIOJIHOM COCTaBeE.

buner BeIOupaeT cam 3K3aMeHyeMblil B CIIy4aiiHOM MOpSKE.

DK3aMeHyeMble MOTYT IIOJIb30BaThCSl MPOrpaMMON y4eOHOW IUCIMIUIMHBI, a TaKXke C
paspeleHus IpenoaaBaress KalbKyJIaTopaMu.

ITpu npoBeneHun 3ayera B MUCbMEHHOW (hOpME SK3aMEHYEMbIM IpeAiaraeTcs OTBETUTh Ha
JIBA TEOPETUYECKUX BOINPOCA U BBHIIOJHUTH JBa IPAKTUYECKHUX 3aJaHusl B COOTBETCTBUU C
MPONJCHHBIMU TEMAMH.

Bpems HanucaHus sSK3aMeHalUMOHHOW paboTel coctaBiger 90 MuH. (MO JKEJTAHUIO
HK3aMEHYEMOI'0 OTBET MOXKET OBITh JOCPOUYHBIM).

W3noxeHne Matepuasa BeJeTCs B JIMCTE€ OTBETa, KOTOPBIA 3aTeM (110 OKOHYAHUU 3ayeTa)
C/IaeTcsl Ha MPOBEPKY IK3aMEHATOPY .

[IpoBepka paOOT BBIMOJHAETCS SK3aMEHATOPOM IIOCIE€ OKOHYAaHMS 3adeTa M OLEHKU
BBICTABJISIIOTCS. B COOTBETCTBUU C KPUTEPUSMHU OLICHUBAHUS.

B ciydyae BO3HHMKHOBEHHMS COMHEHHMH OTHOCHUTEJIBHO INIyOWHBI 3HAHMHA HK3aMEHYeMOro
9K3aMEHATOp MOXET IPUIVIACUTH €ro M 3aJaTh JOINOJIHUTEIbHBIE U YTOUHSIOLIUME BOIPOCHl B
npejenax yueOHOro MaTepuraia, BHIHECEHHOI'O Ha K3aMEH.

OneHka pe3ylbTaToB  IUCbMEHHOIO  aTTECTAllMOHHOIO  MCIBITAaHUS — OOBSBIAETCA
9K3aMEHYEMBIM B JIEHb €T0 IIPOBEICHUS.

I[OHYCKaCTCSI MMPOBCACHUC 3K3aMCHA B BUJIC SJICKTPOHHOI'O TECTA.

5. MeToauyeckue ykazaHus JJisi 00y4aIOUIUXCSI 10 OCBOEHHIO TUCITHIIJIMHBI
MeTtoauueckue yKazaHusl 10 BbINOJHEHUI0 KOHTPOJIbHBIX PadoT:

JlanHblit Bua paboOThI IPOBEPSIET:

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

2) CcmocoOHOCTh BBHIOpPATh HMHCTPYMEHTAIBHBIE CpEACTBA JUIsi OOpabOTKM [aHHBIX B
COOTBETCTBHH C TIOCTABJICHHOH 3a/1a4eii;

3) yMeHHe poaHaI3upOBaTh Pe3yIbTAaThl PACIETOB U 00OCHOBATD MOIYYCHHbIE BHIBOIBI.
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[Ipumepno 3a 2-3 Hemenu [0 TPOBEJCHUS KOHTPOJIBHOW paboThl oOyuyaromemycs
HEOOXOMMO TIOJIYyYUTh Yy TIperojaBareis INabJOH KOHTPOJIBHOW paboThl WM TNPUMEPHBIH
nepeyeHb NMPaKTUYECKUX 3aJJaHUi, BXOSIIINX B KOHTPOJIBHYIO padoTy, U MOCIIe 3TOT0 MPUCTYIUTh
K ITIOATOTOBKE.

[Tpu moAroToBKE K KOHTPOJIBHOM paboTe clieayerT:

1) TOBTOPHUTH TEOPETUUECKUI MaTEpPHaJ IO TEMaM, BKIIFOUCHHBIM B KOHTPOJIBHYIO padoTy;

2) MPOCMOTPETH MaTEePHANTBl TPAKTUUCCKUX 3aHITHI U IOMAITHUX 33/ IaHHH;

3) mompoOoBaTh pPEHIMTH 33JaHUS U3 1Ia0JIOHAa KOHTPOJBHOW pabOThl MM NPHUMEPHOTO
NIEPEYHs NPAKTUYECKUX 3aJaHUN;

4) 3aKkpenuTh TOJYYEHHbIE YMEHUS M HaBbIKM, pelllas IOXOXXUE 3aJaHus U3
PEKOMEHI0BaHHBIX MpernoiaBareieM Y4eOHUKOB U y4eOHO-METOIMUECKUX TTOCOOUH.

Ecnmu B mporecce MOArOTOBKM K KOHTPOJBHOM pabOTe BO3HUKIM 3aTPYJHEHUS WIH
TpeOyroTcsl Kakue-IM00 YTOYHEHHS M PEKOMEHJIAIMM, CIEeAyeT OOpaTHThCS 3a IMOMOIIBIO K
IIPENOIaBaTEIO.

MeToanyeckue yKa3aHus M0 MOATOTOBKE K KOJJIOKBUYMY:

KomnokBuym — 9370 colecenoBaHue IIpernojaBaTenss M ydallerocs [0 3apaHee
OIIpENEIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OCO0eHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJIS, a METO.
yrayOsaeHusl, 3aKperyieHus] 3HaHWM ydamuxcs, Tak Kak B Xoje coOeceloBaHHUs IpernojaBaTelb
MUMEET BO3MOKHOCTb Pa3bsICHUTH BOIIPOCH], BOZHUKAIOIINE Y YYAIIETOCs B IPOLECCE TOATOTOBKH.

OTOT BHUJ JEATEIBHOCTH pPa3BUBACT HAaBBIK OCYIIECTBIATH COOp, aHaIM3 U O0OpabOTKY
JTAHHBIX, HEOOXOJMMBIX JJIsl pelIeHus! MPO(eCCHOHANBHBIX 33/1a4.

Ha camocTosiTenpHy10 MOATOTOBKY K KOJUIOKBUYMY O0yYaroIeMycsi OTBOJUTCS 2-3 HEleu.

ITpu MOATrOTOBKE K KOJUIOKBUYMY CIIEIYET:

1) mpocMOTpeTh KOHCHEKTHI JIEKUMH M TNPaKTMYECKUX 3aHATHH M OTMETHTh B HHUX
HMMEIOIIMECS OTBETHI HA BOIIPOCHI KOJUIOKBUYMA.;

2) ecnM KOHCHEKThl COJAEpKAaT HE BCE OTBEThl WM 4YacThb BOIPOCOB BBIHECEHO
IpernoiaBaTeseM Ha CaMOCTOSTEIbHOE PACCMOTPEHHE, HEOOXOAUMO H3YUHUTh CO/IepKaHUe yueOHOMH
JUTEPaTyphl, PEKOMEHJOBAaHHO! IIPENIOAABATEIIEM;

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

CamMonoaroToBka K NpaKTHYeCKUM 3aHATHAM
[Tpu mOATrOTOBKE K MPAKTUUYECKOMY 3aHATHIO 00y4JaronieMycsi He0OXO0IHMO:
1) 03HAaKOMHTBCS C COOTBETCTBYIOIIEH TEMOW MPOrpaMMBbl TUCLUIUIMHBI;

2) OCMBICIMTD KPYT U3y4aeMbIX BOIPOCOB U JIOTHKY UX PaCCMOTPEHHUS;
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3) TIATENbHO U3YUUTh JICKIIMOHHBIM MaTepHa;

4) 3y4uTh PEKOMEHI0BAaHHYIO JINTEPATYPY 1O JaHHOH TEME;

5) 03HAKOMHTBHCA C BOIPOCAMH OYEPEAHOT0 MPAKTHYECKOTO 3aHSATHSI.

Ba)kHpIM acleKTOM CaMOCTOSITENTFHOM TOATOTOBKH CTYACHTOB SIBIsieTCsl pabora ¢
OMOIHOTEYHBIM (POHIOM.

Orta paboTa npeanoaaraeT pa3IuyHble BApUAHTHI MOBBIIIEHUS TPOPECCHOHATBHOIO YPOBHS
CTYJEHTOB B TOM UHCIJIE:

a) MOJIy4eHHEe KHUT B HAYYHOM aOOHEMEHTE;

0) u3y4eHue KHUT, KyPHAIOB, Ta3eT B YUTAILHOM 3aJI¢;

B) BO3MOXKHOCTB TIOMCKa HEOOXOJMMOT0 MaTepraa MocpeICTBOM AIIEKTPOHHOTO KaTajora;

I) TOJy4YeHHE HEOOXOIUMBIX CBEACHHH 00 HCTOYHHMKAX HWHPOPMAIMH Yy COTPYIHHUKOB

ONOIUOTEKH.
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6. YueOHas 1uTepaTypa u pecypcbl HH(PpOPMAIIMOHHO-TEJIEKOMMYHMKAIIMOHHOM ceTH
"UnTepHeT", BK/IIOYas NepeyeHb y41eOHO-MeTOAUYECKOT0 o0ecneyeHus 11

CaAMOCTOSITEJIbHOM PadoThl 00Yy4alOUIUXCHA M0 JUCHUILIUHE

6.1. OcHoBHas JuTEpaTypa.
1. Kommuoma, E.JI. ®wunaHcoBas MaremaTWKa: Y4YeOHHUK W TPAKTHKyM JUIsI BY30B /
E. JI. KomroBa. — Mockaa : U3narensctBo FOpaiit, 2020. — 413 ¢. — (Bricmiee o6pa3oBanue). —
ISBN 978-5-534-00620-9. — Tekct : anextponnslii / DbC KOpaiit [caiit]. — URL: https://urait.ru/
bcode/450365
2. bpeiinun Puuapa, Maiiepc Crroapt [lpuniuns! kopropaTtuBHbix ¢uHaHcoB / Ilep. ¢ anri. H.
BapsimiankoBoi. — M.: 3A0 «Onumn—busznecy, 2008. — 1008 c: ui.
3. Ixon K. Xami. Onuuonsl, Gpprouepchbl U Jpyrue Mpou3BoiHbIe (PMHAHCOBBIC HHCTPYMEHTHI, §-€
n3nanue. — M3narensckuit oM Bunssamc, 2018. — 1072 c.
4. I'ananos, B. A. IIpou3BoaHble (UHAHCOBbIE HHCTPYMEHTHI: yueOHuK / B.A. ['ananoB. — 2-e us,
nepepad. u gorm.— MockBa: UHOPA-M, 2019. — 221 c. — (Bwsicmiee obOpa3oBanue: baka-
naBpuat). — www.dx.doi.org/10.12737/21804. - ISBN 978-5-16-105154-2. - TekcT: 3JIeKTpOH-

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

6.2. JlonoJiHMTEIbHASA JIMTEPATypa.

1. bep3on H.U., bysnoBa E.A., KoxxeBuukoB M.A., Hanenko A.B. @oHI0BBIN pHIHOK: YdeOHOE
MOCcOOMe JIIsl BBICIIINX YUCOHBIX 3aBEACHHI SKOHOMIYECKOTo nipodmist. — M.: Buta-IIpecc, 1998. -
400 c.: nin.

2. PoiHOK 1eHHBIX OyMmar : y4eOHuk s By3oB/ H. WM. bep3on [u np.]; mox obmieit penakuueit
H. U. bepzona. — 5-¢ wusn., mepepab. u nmon. — MockBa : M3marensctBo HOpaiit, 2020. —
514 ¢. — (Bwicmee obpazoBanne). — ISBN 978-5-534-11196-5. — Tekct : anexrponusbiid // 3bC
FOpaiit [caiiT]. — URL: https://urait.ru/bcode/449663

3. lapn, V. ®. MuBectuuuu: yuyebHuk : nep. ¢ auri. / Y.®. apm, I'.JI. Anexcannep, J1.B. baitn.
— MockBa: UHOPA-M, 2020. — XII, 1028 c. — (YHuBepcurerckuii yueOHUK: bakanaBpuar). -
ISBN 978-5-16-104754-5. - Tekct: anektponnsIit. - URL:

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

4. T'urman JI. [Ix, J>xonk M.JI. OcHOBBI HHBECTHPOBaHHUS. niep ¢ aHri. . M.: [leno, 1997. - 1008 c.
5. Ipunnunsr uaBectuimii / 3Bu bomam, Anekc Keitn, Aman JIx. Mapkyc; [mon pen.B.A.

KpaBuenko; nep. ¢ aurn. 3.B. KonnykoBoii u ap.]. - 4-e u3a. — M.: Bunbsmc, 2018. - 984 c.
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https://new-znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1012374
https://new.znanium.com/catalog/product/1080428
https://urait.ru/bcode/449663
https://urait.ru/bcode/450365
https://urait.ru/bcode/450365

6.3. Y4eOHO-MeTOANYEeCKOE 00ecneYeHue CAMOCTOAATeIbHON padoThI.

He npenycmotpeHo.

6.4. HopmaTuBHBIC NPABOBbIE JOKYMEHTHI.

He npenycmotpeno.

6.5. UnTepHeT-pecypchl.

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

2. minfin.ru — MunucrepctBo punancos Poccun

3. www.gks.ru — 'ockomcrat Poccun

4. www.rbc.ru — MndopmanmonHoe areHtcTBo «Pocousneckoncantunr» (Poccus)

5. www.worldbank.org — Bcemupnslit 6ank

6. www.imf.org — Mex1yHapOoAHbII BaTIOTHBIN (GoH

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

8. www.beafnd.org - Bropo s3xoHOMHuUeckoro ananmmza (Poccust)

9. http://www libertarium.ru/library - bubanoreka MaTepuanoB Mo 3KOHOMUYECKOIH TeMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HApOTHOXO3SICTBEHHOTO TIPOTHO3UPOBAHUS
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8. Danthine J. P., Donaldson J. B. Intermediate financial theory. — Academic press, 2014. — 580 p.
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9. Copeland T., Weston F., Shastri K. “Financial Theory and Corporate Policy” 4-th ed. Pearson
2006. -1000 p.

10. apm, V. ®. UuBectuniuu : ydeOHUK : mep. ¢ anra. / Y.®. lapn, I'.JI. Anexcannep, /.B.
boitmu. — MockBa : UH®PA-M, 2019. — XII, 1028 c¢. — (YHUBEPCUTCTCKUN YUYCOHUK:
bakanaBpuar). - ISBN  978-5-16-104754-5. -  Tekct: oanektponnbrii. -  URL:

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

7. MaTepuaibHO-TeXHUYeCKas 0a3a, MH(POPMAIMOHHbIE TEXHOJIOTHH, IPOTPAMMHOE

o0ecneyeHne U HH(POPMALMOHHBbIE CIIPABOYHbIEC CHCTEMBI

Ba3pl 1aHHBIX, THYOPMAIIHOHHO-CIIPABOYHBIE M TOUCKOBbIE CHCTEMBbI
1. www.biblio-online.ru —2nekrpoHHo-6ubaMOTeuHas cucteMa [DbC] FOpaiir.

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

3. https://e.lanbook.com - DiekTpoHHO-0MOMMOTeUHas cuctema [DBC] «JIaHby.

4. http://elibrary.ru/ - Hayunas snekrponnast OubnuorekaElibrary.ru.

5. https:/new.znanium.com DnekTpoHHO-O0nOIMOTeYHas cuctema [DbC] «Znanium.comy.

6. https://dlib.eastview.com — Mudpopmarmonnslii cepsuc «EastViewy.

7. https://www.jstor.org - Jstor. [TomHBIE TEKCTBI HAYYHBIX JKYPHAJIOB M KHHUT 3apyOexHBIX

U3JaTEIbCTB.

8. https://elibrary.worldbank.org - Dnekrponnas 6ubnnoreka Becemuprnoro banka.

9. https:/link.springer.com - IloTHOTEKCTOBBIE MOIUTEMATHYECKHE ©Oa3bl aKaJEeMUYECKUX
’KYPHAJIOB U KHUT U3JaTelIbcTBa Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [lonHble TeKCTbI KHUT 3apyOeKHBIX

HAY4YHBIX U3/1aTENIbCTB.
11. https://www.oxfordhandbooks.com - JlocTyn k moiHbIM TekctaMm crnpaBouyHukoB Handbooks
uznarenberBa Oxford mo mpeaMeTHBIM 00JIACTSM: 3KOHOMHKA M (DMHAHCHI, TIPaBO, OW3HEC H
yIpaBJIeHHUE.

12. https://journals.sagepub.com - [losHoTekcTOBass 0a3a HAay4HBIX >KypHAJIOB aKaJAeMHUYECKOIO
u3/aTenbCcTBa Sage.

13. CrpaBouHo-nipaBoBas cucreMa «KoHCYyIbTaHT».

14. DneKTpOHHBIN NEPUOANYECKUIN CIIPABOYHUK «I apaHTy.
IIporpaMMHBbIe, TEXHUYECKHE H 3JIEKTPOHHBbIE CPeCTBA 00yUeHUsI 1 KOHTPOJIA 3HAHMI

Ay,[[I/ITOpI/II/I OCHAlICHBI KOMIIBIOTCPOM C BBIXOJOM B UHTCPHCT.

[Iporpammuslii npoaykt Microsoft Office.
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