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1. lleab ocBOEHHUS TUCHUILJINHBI
Llenp AMCUMIUIMHBL: JaTh CTYAEHTaM LEJIOCTHOE TMPEACTaBICHHE O MEXaHHU3Me
(GYHKIMOHMPOBAaHHUSA (UHAHCOBBIX PBHIHKOB, MPUMEHEHWH (MHAHCOBBIX MHCTPYMEHTOB M OIICHKE
(MHAHCOBBIX PHCKOB.

2. Mecto aucuuiuiaHbl B crpykrype OIIOII BO

N3zyuenne kypca «PUHAHCOBBIC PBIHKMY 0a3upyeTcs HAa 3HAHUN OCHOBHBIX TOJO0XKEHUN
JUCHHUIUIMH: «MaKpOo3IKOHOMHKaY, «MUKPO3KOHOMUKA», «IHPOpPMaLlMOHHbIE TEXHOJIOTHH B
YKOHOMUKEY, «MHpOBasg dKOHOMHKA U MEXKTYHAPOIHbIE SJKOHOMUYECKUE OTHOLICHUS Y,
«BHenHeskoHOMUYEeCKas AeATeIbHOCTbY, «/leHbru, kpeaur, 6ankny», «PuHaHCk», «bu3Hec-
I1aHupoBaHue». OT CTENEHU YCBOCHUSI JUCLUIUIMHBI 3aBUCUT YMEJIOE UCIO0Ib30BAaHUE ITOTYYEHHbIX
3HAHUH B HAYYHOH U MPAKTUYECKOH eATeNbHOCTH [ 000CHOBaHMs BbIOOpa 3(h(heKTUBHBIX
CTPATETUYECKUX U TAKTUYECKUX YIIPABICHYECKUX PELICHUH IIPU MOATOTOBKE BBIITYCKHOU
KBATH(UKAIIMOHHON PabOTHI.

3. Ilnanupyembie pe3yabTaThl 00y4eHHUs M0 JUCHUIJINHE
[Tnanupyemble pe3ynbTaTbl OOy4YeHHs IO JUCHHUIUIMHE, COOTHECEHHBIE C IUIAHHPYEMBIMU
pe3ynbraramu ocBoeHust OIIOII (koMneTeHIMAMEY U HHAUKATOpaMU JOCTHKEHUSI KOMIIETEHIINN )

TCHACHIHNU, CTPOUTH
TCOPETUYCCKHUEC U

HHPOPMAMOHHBIE 0030PHI U
AQHATUTUYECKUE OTYETHI

HHTEPIPETHPOBATH OTEYECTBEHHOII U (PMHAHCOBBIX PHIHKOB,
JTaHHBIE O 3apy0eKHON CTATUCTUKH O CIocoObl IPUMEHEHUS
COLIMANBHO- COLMATIBHO-9KOHOMHYECKUX | (PMHAHCOBBIX HHCTPYMEHTOB
SKOHOMMYECKUX rpoueccax, ABJICHUIX U (TIK-2.1)
IpoLeccax, IBICHUIX 00BEKTaX, BEISBIIICT [IK-2 Ymetb cobuparthb
" 00BEKTaX, TEHJCHINH N3MEHEHNS HEOOXOANMBIC TaHHBIC 110
BBISBIIATH MoKazaTelel, COCTaBIsIeT (PMHAHCOBBIM PHIHKAM,

AHAJIU3UPOBATh UX U
IIOATrOTOBUTH

SKOHOMETPHYECKHE HHPOPMALMOHHBIA 0030p
MOJIEIHU W/VIY aHAJIUTHYECKHUM OTUET
(TIK-2.1)
IIK 2 Bnagets

CHOCOOHOCTBIO, HCTIONB3YS
OTEYECTBEHHBIC U
3apy0Oex)HbIe UCTOUYHUKHU
nHpOpMaIUH, COOUpPATh
HE0o0XO0/IMMbIE TaHHBIC,
AQHAITU3HPOBATH UX H
MOATOTOBHTb
HHPOPMALMOHHBIA 0030p
W/WMJIM aHATIMTHYECKUNA OTYET
(TTIK-2.1)

[K-2.2 Crpour
CTaHJApTHHIE TEOPETHUYECKHE
1 3KOHOMETPUIECKHe
MOJIETH

IIK 2 3HaTh OCHOBHBIE
HaINpaBJICHUs UCCIIEJOBaHUN
(PMHAHCOBBIX PHIHKOB,
0COOEHHOCTH TEXHHYECKOTO
1 QyHZaMEHTAIHHOTO
aHaJn3a, TEOPHIO
(dopMHupOBaHUL
HWHBECTUITMOHHOTO TOPTQEIIs
(TIK-2.2)

[IK 2 YMmeTs npuMeHsTh
CTaH/IapTHbIE TEOPETUIECKHUE
1 SKOHOMETPUUYECKHE MOJIEIIN

dopmupyeMbIe [Tnanupyemsbie pe3yabTaTbl 00y4YESHUs 10 AUCLMILUINHE, B
KOMIIECTCHIIUU (}(0;[, COOTBETCTBUHN C MHIUKATOPOM HOCTHMIKCHHA KOMICTCHIINN HaumeHoBaHHE OLIEHOYHOTO
COZIEpIKaHUE MunukaTop 1OCTHKEHUS PesynbTaTel 00yueHus 1o cpencTBa
KOMITCTEHIIHNH) KOMITETEHIINH JIUCLUIUINHE
[K-2 Cmocoben [IK-2.1 Ananuzupyer u IIK 2 3Hate MexaHu3m BOIIPOCHI K YCTHOMY OIIPOCY,
aHAJIU3UPOBATh U UHTEPIIPETUPYET JaHHbIE (YHKIMOHUPOBaHUS TECT, 3a/1a4y,TeCT, 3aJa4u




JUISL aHAJTU3a YKOHOMHYECKHUX
sBienuit u npoueccon (ITK-
2.2)

TIK 2 Bnagers HaBbIKaMHU
TEXHUIECKOTO 1
(hyHIaMEHTaIBHOTO aHAJN3a,
MOJIETTMPOBAHHUS
IIPOTHO3UPOBAHMUS C YIETOM
(hakTopa pucka B chepe
(YHKIOHHPOBaHUS
¢unancoBbIx peiakoB (I1K-
2.2)




4. CTpyKTYypa H coepkaHne TUCHUILTHHbBI
OO01mmast TpyA0€MKOCTh TUCHHUTUIHHBI COCTABISAET 3 3a4eTHbBIE enuHuIlbl, 108 gacos.

4.1. ®opma o0y4eHHsI: OUHAS
YpoBeHb 6a30BOro 00pa3oBaHusi: CpeHee ooIee.

Cpoxk o0yueHust 4r.

4.1.1. CTpyKTypa IMCHUNINHBI

KonraktHas padora
00y4aromuxcs ¢ neJjarornyeckum "
pabOTHHUKOM & ®opma
g TEKyIIEro
g" KOHTPOJIA
& ES YCIIEBa€MOCTH
Ne 3 A (o HenenaM
Pasznen (Tema) mucuMIuiMeel | S =
n\i1 — 3 cemecTpa),
[} § 3 = !
@) = g = 3 ¢dopma
= = S = g IPOMEKYTOTHOM
S| af 8 = 4 Q arrectanuu(Io
s | 9 Sl | B B =
= o| B vo| L & ] < ceMecTpam)
S| E|E|E|2| 2| 8]
S| 8| 82|52 =
= =) &= 5 ~ T S
= 8| & 5| =
E |l =
% | o' & 2
s [ QS
Q| & Q
=R
1 TeopeTnyeckue OCHOBBI 8 |10 | 12 48 YerHeli onpoc,
TECTUPOBAHUEC
(G YHKITMOHHPOBAHUS
(UHAHCOBBIX PHIHKOB
2 MeTopap! ucciienoBaHus 8 | 8 |12 15,95 Tecruposanue
(MHAHCOBBIX PHIHKOB
Bcero 3a cemectp 108 | 18 | 24 1,8 [ 0,25 | 63,95 3au.
Urtoro 108 | 18 | 24 1,8 10,25 | 63,95

4.1.2. CoaepskaHue TUCUMILIMHBI

4.1.2.1. IlepeyeHnb JieKUMi

Cemectp 8
Pasoen 1. Teopemuueckue 0cHOBbl PYHKYUOHUPOBAHUSA PUHAHCOBLIX PLIHKOE
Jlexnus 1.

Omnpenenenue 1 cTpykTypa (pruHaHCOBOrO phiHKa. CYIIHOCTh U OCOOEHHOCTH
(GyYHKIIMOHUPOBAaHUSI (PUHAHCOBBIX PHIHKOB B COBPEMEHHBIX YCIOBUAX (2 vaca).
Jleknus 2.

Bunel puHaHCOBBIX pHIHKOB. IHPpacTpykTypa U peryaupoBaHue (GUHAHCOBBIX PHIHKOB (2
Jaca).
Jleknus 3.

HNucTpyMeHTH! GUHAHCOBBIX PHIHKOB. [ToHATHE U yHIaMEHTalIbHBIE CBOWCTBA aKkIMid. Buabl
akmuii. Onenka akmuii. JJoxogHocts akiuii (2 yaca).
Jleknus 4.

OO6nuranuu: xapakTepucTuka u kinaccudukamus. Onenka odmuraruii. JJoxoqHoCTh
obnuranuii (2 yaca).



Jlexnus S.

PeIHOK TIpOoM3BOIHBIX (PUHAHCOBBIX HHCTPYMEHTOB. OMIIMOHBI M X BHUIBI (2 Yaca).
Pa3zoen 2. Memoow uccredosanus punancoswvix ppinkog
Jlexnus 6.

OcHOBHBIE HAMPABICHUS HCCIEI0BaHNN (PMHAHCOBBIX PHIHKOB. TEXHUYECKUN aHAIN3 PhIHKA
IeHHbIX Oymar (2 yaca).

Jlekumus 7.

Ocobennoctu (pyHIaMEHTAIBLHOTO aHaIKM3a (2 yaca).
Jlexnus 8.

Omnpenenenue, CyIHOCTh U Kiaccudukamnus GUHAHCOBBIX PUCKOB. COOTHOIICHUE MEXKILY
PHCKOM M JOXOJHOCTBHIO MHBECTHIIMNA. MeTo Il olleHKH puckoB. OneHka noka3atens Value at Risk
(2 gaca).

Jlexknusa 9.

[ToptdenbHbiii puck u B-baktop. Moenb oleHKH KanmuTalbHbIX akTUBOB (CAPM-Mmonens) (2

qaca).

4.1.2.2. IllepeyeHb NPAKTHYECKHUX 3AHATHH

Cemectp 8
Paszoen 1. Teopemuueckue ocHo8bl YyHKYUOHUPOBAHUS PUHAHCOBLIX PHIHKOB
IIpakTnyeckoe 3ausitue 1

CymHocTh 1 0cO0eHHOCTH (HYHKIIMOHUPOBAHUS (PUHAHCOBBIX PHIHKOB B COBPEMEHHBIX
ycioBHsx (2 daca).
IIpakTnyeckoe 3ansiTue 2

OrneHka CTOMMOCTH IIeHHOM Oymaru (2 Jaca).
IIpakTnyeckoe 3ansitue 3

OreHka 0KUIaeMOM TOXOTHOCTH akuuu (2 Jaca).
IpakTnyeckoe 3ansiTue 4

OreHka 0KHaeMOM T0XOTHOCTH oOnuramuu (2 yaca).
IIpakTH4yeckoe 3ansiTue S

YyBCTBUTEIBHOCTH OOIMraluu U aropanus (2 Jaca).
IIpakTnyeckoe 3ansaTue 6

OnuuoHsl 1 UX BUJHI (2 Haca).
Paszoen 2. Memoow uccnedosanus purnancoswix ppinkog
IIpakTuyeckoe 3ansitue 7

OreHMBaHNE HHBECTULIMOHHBIX PUCKOB Ha (PMHAHCOBBIX PBIHKAX C HCIIOJIb30BAaHHEM
CTATUCTUYECKUX U BEPOSITHOCTHBIX MOKa3aTenei (2 yaca).
IIpakTH4eckoe 3ansaTHe 8

[IpuMeHeHne TEXHUYECKOTO aHanu3a Ha (PUHAHCOBBIX PhIHKaX (2 yaca).
IIpakTH4eckoe 3ansaTHE 9

[TocTpoenue u ananu3 OupskeBoro rpaduka (2 gaca).
IIpakTyeckoe 3ansaTue 10

[IporHo3upoBanue U3MEHEHHs Kypca 1IeHbl (PMHAHCOBOT'O aKkTUBa (2 Jaca).
IIpakT4eckoe 3ansaTue 11

[Ipumenenne Mosienu OLEeHKH KanuTaibHbIX akTUBOB (CAPM) Ha puHAHCOBBIX phIHKAX (2
Jaca).
IpakTnyeckoe 3ansitue 12

OneHka u ynpasieHue (MHAHCOBBIMU pUCKaMH Ha (PMHAHCOBBIX PBhIHKAX (2 yaca).

4.1.2.3. Ilepeuennb JJadopaTOpHbIX padboT
He mnanupyercs.

4.1.2.4. IlepeyeHb TeM U y4eOHO-METOAMYECKOE O0eceueHre CAMOCTOATEIbHOM

padoThI
HepequL TEM, BELIHCCCHHBIX Ha CAMOCTOATCIIbHOC U3YUCHUC!



1. Onpenenenue GUHAHCOBOTO PHIHKA.
2. CTpyKTypa ¥ 3JIeMEeHThl ((MHAHCOBOW CHCTEMBI.
3. CyObexTbl (uHAHCOBOTO pbIHKA. (DUHAHCOBBIE HWHCTUTYTHI: (DUHAHCOBBIE NOCPEIHUKU H
UHCTUTYTBI HUHGPACTPYKTYphl (PUHAHCOBOTO PHIHKA.
4. Knaccugukanusi pMHAHCOBBIX PHIHKOB.
5. CoBpeMeHHOE COCTOSIHHE, MpOOJIeMbl U HANpaBiICHUs] Pa3BUTHUS POCCUHUCKOro (PMHAHCOBOIO
PBIHKA.
6. BoO3MOXHOCTM UHTErpallMM CHCTEM PETyJIMPOBAHUS POCCHUMCKOTO M MEXKIYHApPOIHOTO
(MHAHCOBBIX PHIHKOB.
7. JleHeKHBIN pBIHOK.
8. KpeiuTHBIH PBIHOK.
9. BatoTHBIN pBIHOK.
10. PpiHOK TICHHBIX OyMmar.
11. ®opMupoBaHUEe WHIEKCOB Ha PHIHKE IIEHHBIX OyMmar.
12. Akiuu, ux BUAbI U OlleHKA. PoccuiicKui PHIHOK aKIUMA: SBOJIOLUS, COBPEMEHHOE COCTOSIHUE U
NEPCIIEKTUBBI PA3BUTHSL.
13. OGnuranuu, ux BuAbl. PEIHOK KOpmopaTUBHBIX oOnuramuii B Poccun. MexaHW3M BBITyCKa U
BU/IbI UTIOTEYHBIX [ICHHBIX OyMar.
14. Bekcenb: 3Tansl pa3BUTHSA, 00JIACTh U TEXHOJOTHH MPUMEHEHHSI HA COBPEMEHHOM (PMHAHCOBOM
pbiHke. baHnkoBckue cepTuUKaThl B POCCUNCKON U 3apyOeKHOM MpaKTUKE.
15. ®opBapaubie U PrIOYEPCKHBIE KOHTPAKTHI. OMIIMOHBI, CBOTIBI, BAPPAHTHI.
16. OcoberHHocTH PYHKIIMOHUPOBAHUS PHIHKA PArOlI€HHBIX METAIIJIOB.
17. Ilporuno3npoBaHye KOTUPOBOK HAa OCHOBE TEXHHUUECKOI'O aHaJIM3a PhIHKA LIEHHBIX OyMmar.
18. Ouenka u ynpapieHue (UHAHCOBBIMH aKTHBaMH € Y4E€TOM (pakTopa BpeMEeHHU.
19. Ynpasienue puckamMu Ha (PUHAHCOBBIX PbIHKAX.
20. XemxupoBaHUe pUCKa Ha BATIOTHBIX PbIHKAX ¢ TPUMEHEHHUEM (DbIOUEPCOB U OIMIIMOHOB.
21. ApOuTpaxHblie ceTKNA Ha (UHAHCOBBIX PHIHKAX.
Jlis  caMOCTOSITENIbHON pa0OThl HCMOJB3YIOTCS METOAMYECKHE YKa3aHHUS [0 OCBOCHHIO
JUCLUIUIMHBIL U U3/IaHUS U3 CIMCKA NPUBEJCHHON HM)KE OCHOBHOM U TOTIOJIHUTEIbHON JIUTEPATYPBHI.

4.1.2.5. IlepeyeHb TeM KOHTPOJbHBIX padoT, pedeparos, TP, PI'P, PIIP

He nianupyercs.

4.1.2.6. IIpumepHbIi IepeYeHb TeM KyPCOBBIX PadoT (IIPOEKTOB)
He nianupyercs.



4.2 ®opma 00yuyeHHA: OYHO-3204YHAS

YpoBeHb 6a30BOro 00pa3oBaHus: CpeHee ooIee.

Cpoxk o0yueHus 5.
Bcero ®opma
Tpynoem- Jlek- Hpaxru- | Jlagopa- Koncyab- (KOHTAK- MPOMEKYTOYHOTO
KOCTb, qyecKue TOPHBIE KonTt- CPC,
Cemectp MM, TaNMs, THas KOHTpOJs (3K3.,
yac./ 3a4. 3aHATUS, | padoThl, poJb,4ac. Jac.
gac. qac. padora), 3ad4., 3a4. C 01I.)
ea. gac. qac.
qac.
9 108/3 4 6 2 0,5 12,5 91,75 3au.(3,75)
HToro 108/3 4 6 2 0,5 12,5 91,75 3,75
4.2.1. CTpyKTypa AUCHUIIMHBI
KonraktHas pabora
oOyJaromuxcs ¢ <
MeJarorn4ecKuM pabOTHUKOM &
Q dopma TeKyIero
g" KOHTPOJIA
= < ycreBaeMocTH (110
T
Ne Paznen (Tema) 3 e HeJIeTsIM
i\t JIUCIUIUTAHBI 2 = | = | ~ S | cemectpa), popma
@) = & a S POMEKYTOIHON
E 2 8 = 5 aTrrecTanuu(Io
S Q. a Ef A < ceMecTpam)
Elo|l 2|l o| S| |5 2
= = o =2 ~ = o O
S| E| Bl 2|2 2 &
2| 5| &| = E| E
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= =n = g ~ an
= = | & 5| =
ALRE .
| 8| &
= S
1 TeopeTnueckne OCHOBBI 9 12| 2 66 | YcrHslil onpoc,
(GYHKITMOHUPOBAHHSI TECTUPOBAHUE
(bMHAHCOBBIX PHIHKOB
2 MeToap! Hccie0BaHUS 9 2| 4 25,75 | TectupoBanwue
(MHAHCOBBIX PHIHKOB
Bcero 3a cemectp 108| 4 | 6 + 2 105(91,75 3au.(3,75)
Hroro 108 4 | 6 2 10,5]91,75 3,75
4.2.2. CoaepskaHue TUCUMILIMHBI
4.2.2.1. IlepeyeHnb JeKUMi
Cemectp 9

Pasoen 1. Teopemuueckue ocHO8bl PYHKYUOHUPOBAHUSA PUHAHCOBLIX PLIHKOB

Jlexnus 1.

Omnpenenenue (pUHAHCOBOTO PHIHKA. BUBI 1 HHCTPYMEHTHI (PMHAHCOBBIX PHIHKOB. PBIHOK
IeHHbIX Oymar (2 yaca).

Paszoen 2. Memoow uccnedosanus punancoswvix ppinkog

Jlexnus 2.

Texuuueckuil u pyHIaMEHTANbHBIN aHaN3. PUCK 1 10X0AHOCTh Ha (PUHAHCOBBIX PBIHKAX (2

qaca).




4.2.2.2. IlepeyeHb NPAKTHYECKUX 3AHATHI

Cemectp 9
Pasoen 1. Teopemuueckue ocHOBbL PYHKYUOHUPOBAHUSA PUHAHCOBLIX PLIHKOB
IpakTnyeckoe 3ansiTue 1.

OrneHKa CTOMMOCTH U OKUIAaeMOM JOXOTHOCTH IIeHHOU Oymaru (2 gaca).
Pazoen 2. Memoouwl uccneoosanusi puHaHco8biX polHKOG
IIpakTHyeckoe 3ansaTHE 2.

TexHuveckuit aHanu3 1eHHbIX Oymar (2 yaca).
IIpakTuyeckoe 3ansaTHE 3.

Ornenka pUHAHCOBBIX PUCKOB (2 Yaca).

4.2.2.3. IlepeueHnb 1a00paTOPHBIX PadoT
He mianupyercs.

4.2.2.4. IlepeyeHb TeM U y4eOHO-MeTOANYECKOE O0ecIedeHUe CAMOCTOATEIbHOM

padoThbI

[lepeueHb TeM, BHIHECEHHBIX HAa CAMOCTOSITENIbHOE U3yUEHUE:

1. Onpenenenne GUHAHCOBOTO PHIHKA.

2. CTpyKTypa # 3JI€MEHTH (PUHAHCOBON CHCTEMBI.

3. CyObeKTsl (pMHAHCOBOIO phIHKAa. PUHAHCOBBIE HHCTUTYTHI: (PUHAHCOBBIE TOCPEIHUKU U
MHCTUTYTHI HHPPACTPYKTYPHI (HUHAHCOBOTO PHIHKA.

4. Knaccugukanus pUHaHCOBBIX PHIHKOB.

5. CoBpeMEHHOE COCTOSIHUE, TPOOJIEMbI U HAIIPaBJIEHUS Pa3BUTHUSL POCCUIICKOTO
(MHAHCOBOI'O PHIHKA.

6. BO3MOXHOCTH UHTErpalliy CUCTEM PETYJINPOBAHUS POCCUHCKOIO U MEXKTyHAPOIHOTO
(MHAHCOBBIX PHIHKOB.

7. JIeHeXHbIi PBIHOK.

8. KpeauTHbIil phIHOK.

9. BantoTHBIN PHIHOK.

10. PpiHOK 1IeHHBIX OyMmar.

11. ®opmMupoBaHUE HHAEKCOB Ha PHIHKE LIEHHBIX OyMmar.

12. Axuum, ux BUABI ¥ OLEHKA. POCCHIICKMI PBIHOK aKIIM: 9BOJIIOLIMSI, COBPEMEHHOE
COCTOSTHUE U MEPCIEKTUBBI Pa3BUTHS.

13. Ob6auranuuu, ux BUabl. PeIHOK KopriopaTuBHBIX obnuranuii B Poccun. Mexanusm Belmycka
Y BHJIbl HIIOTEYHBIX [IEHHBIX OyMar.

14. Bekcenb: 3Tambl pa3BUTHSL, 00J1aCTh U TEXHOJIOIMH IPUMEHEHUSI HA COBPEMEHHOM
¢uHaHCOBOM phIHKe. baHKOBCKHUE cepTH(UKAThI B pOCCUICKON 1 3apyOeKHOM MpaKTHKE.

15. ®opBapaubie U PrIOYEPCKHBIE KOHTPAKTHI. OMIIMOHBI, CBOTIBI, BAPPAHTHI.

16. OcoGeHHOCTH (PYHKIIMOHUPOBAHUS PHIHKA JIPAroL€HHBIX METAJLIOB.

17. IIporuno3upoBaHre KOTUPOBOK HA OCHOBE TEXHUYECKOTO aHaJIN3a PhIHKA IIEHHBIX OyMmar.

18. Ouenka u ynpapiieHue (PUHAHCOBBIMU aKTUBAMHM € YUETOM (hakTOpa BpEMEHH.

19. YnpaBnenue puckamMu Ha (UHAHCOBBIX PHIHKAX.

20. XemxupoBaHUe pUCKa Ha BAJIFOTHBIX PhIHKAX C IPUMEHEHHEM (bIOYEPCOB U OMIIMOHOB.

21. ApOuTpaxkHble cAeNKH Ha (PMHAHCOBBIX PhIHKAX.

Jns caMOCTOSTENTbHONH pabOThl MCIONB3YIOTCS METOJUYECKHE YKa3aHHs IO OCBOCHHUIO
JUCIUIUIMHBI U U3/ITaHUS U3 CIHCKA MPUBEICHHON HUKE OCHOBHOM U JIOTIOJHUTEIBLHOU JINTEPATYPHI.

4.2.2.5. IlepeyeHb TeM KOHTPOJIbHBIX padoT, pedeparos, TP, PI'P, PIIP
Tema KOHTPOIBHOM pabOTHI:.
"TexHUUYeCKU aHAJIU3 U OLIEHKAa pUCKAa MHBECTUPOBaHUS (Ha MpUMEpPe KOHKPETHOTO
(uHaHCOBOIO aKTHBA)".
Lesnb paGoThI: 03HAKOMIIEHHE 00YYAIOIIUXCS C MPUHLIMIIAMH U HHCTPYMEHTapHeM
TEXHUYECKOI'0 aHAJIN3a, OBJIA/ICHUE HaBbIKaMH IIOCTPOCHUsI IpauKOB, MOJIeNel, (PUryp, pa3pbIBOB C



BBISIBIICHHEM JIMHUM TPCHAOB U KaHAJIOB, 4 TAKKC MCTOAaMH OLICHKU PUCKOB HHBCCTUPOBAHUS JJIA
IMPOTrHO3NPOBAHNA UBMCHCHUS LICH (bI/IHaHCOBHX AKTHUBOB.

4.2.2.6. IlpumepHblii NepevyeHb TeM KYPCOBBIX PadoT (IIPOEKTOB)
He mianupyercs.



4.3 ®opma 00yueHHA: OUHO-3204YHAS
YpoBeHb 6a30BOro 00pazoBaHus: cpeaHee MPoPeCCHOHATBHOE.

Cpoxk o0yuenus 3r 6M™.
Bcero ®opma
Tpynoem- Jlek- Hpaxru- | Jlagopa- Koncyab- (KOHTAK- MPOMEKYTOYHOTO
KOCTb, qyecKue TOPHBIE KonTt- CPC,
Cemectp MM, TaNMs, THas KOHTpOJs (3K3.,
yac./ 3a4. 3aHATUS, | padoThl, poJb,4ac. Jac.
gac. qac. padora), 3ad4., 3a4. C 01I.)
(91 8 yac. qgac.
qac.
7 108/3 4 6 2 0,5 12,5 91,75 3au.(3,75)
Hroro 108/3 4 6 2 0,5 12,5 91,75 3,75
4.3.1. CTpyKTypa IMCHUNINHBI
KonraktHas pabora
oOyJaromuxcs ¢ <
MeJarorn4ecKuM pabOTHUKOM &
Q dopma TeKyIero
g" KOHTPOJIA
= < ycreBaeMocTH (110
T
Ne Paznen (Tema) 3 e HeJIeTsIM
i\t JIUCIUIUTAHBI 2 = | = | ~ S | cemectpa), popma
@) = & a S POMEKYTOIHON
E 2 8 = 5 aTrrecTanuu(Io
S Q. a Ef A < ceMecTpam)
Elo|l 2|l o| S| |5 2
= = o =2 ~ = o O
S| E| Bl 2|2 2 &
2| 5| &| = E| E
() o 5 2 = | 5
= =n = g ~ an S
= = | & 5| =
ALRE .
&l 8| 8
= 5|
1 TeopeTnueckne OCHOBBI 712 |2 66 | YcrHslil onpoc,
(GYHKITMOHUPOBAHHSI TECTUPOBAHUE
(bMHAHCOBBIX PHIHKOB
2 MeToap! Hccie0BaHUS 7 2| 4 25,75 | TectupoBanwue
(MHAHCOBBIX PHIHKOB
Bcero 3a cemectp 108 4 | 6 2 10,5]91,75 3au.(3,75)
Hroro 108 4 | 6 2 10,5]91,75 3,75
4.3.2. CoaepkaHue TUCUMILIMHBI
4.3.2.1. IlepeyeHn JeKuMi
Cemectp 7

Pasoen 1. Teopemuueckue ocHO8bl PYHKYUOHUPOBAHUSA PUHAHCOBLIX PLIHKOB

Jlexknusa 1.

Omnpenenenue (pUHAHCOBOTO PHIHKA. BUIBI 1 MHCTPYMEHTHI (PMHAHCOBBIX PHIHKOB. PRIHOK
IeHHbIX Oymar (2 yaca).

Paszoen 2. Memoow uccnedosanus punancoswvix ppinkog

Jlexnus 2.

Texuuueckuil u pyHIaMEHTANbHBIN aHaN3. PUCK 1 10X0AHOCTh Ha (PUHAHCOBBIX PBIHKAX (2

qaca).




4.3.2.2. llepeyeHb NPaKTHYECKUX 3aHITHIA

Cemectp 7
Pasoen 1. Teopemuueckue ocHOBbL PYHKYUOHUPOBAHUSA PUHAHCOBLIX PLIHKOB
IpakTnyeckoe 3ansiTue 1.

OrneHKa CTOMMOCTH U OKUIAaeMOM JOXOTHOCTH IIeHHOU Oymaru (2 gaca).
Pazoen 2. Memoouwl uccneoosanusi puHaHco8biX polHKOG
IIpakTuyeckoe 3ansaTHE 2.

TexHuveckuit aHanu3 1eHHbIX Oymar (2 yaca).
IIpakTuyeckoe 3ansaTHE 3.

Ornenka pUHAHCOBBIX PUCKOB (2 Yaca).

4.3.2.3. IlepeueHnb 1a00paTOPHBIX PadoT
He mianupyercs.

4.3.2.4. IlepeyeHb TeM U y4eOHO-MeTOANYECKOE O0ecIIedeHHe CAMOCTOATEIbHOM

padoThbI

[lepeueHb TeM, BHIHECEHHBIX Ha CAMOCTOSITEIbHOE U3yUEHUE!

1. Onpenenenne GUHAHCOBOTO PHIHKA.

2. CTpyKTypa # 3JI€MEHTH (PUHAHCOBON CHCTEMBI.

3. CyObeKTsl (pMHAHCOBOIO phIHKAa. PUHAHCOBBIE HHCTUTYTHI: (PUHAHCOBBIE TOCPEIHUKU U
MHCTUTYTHI HHPPACTPYKTYPHI (HUHAHCOBOTO PHIHKA.

4. Knaccugukanusi pUHaHCOBBIX PHIHKOB.

5. CoBpeMEHHOE COCTOSIHUE, ITPOOJIEMbI U HaIlpaBJIEHUs Pa3BUTHUS POCCUIICKOTO
(MHAHCOBOI'O PHIHKA.

6. BO3MOXHOCTH UHTErpalliy CUCTEM PETYJINPOBAHUS POCCUHCKOIO U MEXKTyHAPOIHOTO
(MHAHCOBBIX PHIHKOB.

7. JIeHeXHbIi PBIHOK.

8. KpeauTHbIil phIHOK.

9. BantoTHBIN PHIHOK.

10. PpiHOK 1IeHHBIX OyMmar.

11. ®opmupoBaHre UHIEKCOB Ha PHIHKE LIEHHBIX OyMar.

12. Axuum, ux BUABI ¥ OLEHKA. POCCHIICKMI PBIHOK aKIIM: 9BOJIIOLIMSI, COBPEMEHHOE
COCTOSTHUE U MEPCIEKTUBBI Pa3BUTHS.

13. O6nuranuu, ux BUJbl. PRIHOK KOpriopaTuBHbIX obnuranuii B Poccun. MexaHu3M BbllTycka
Y BHJIbl HIIOTEYHBIX [IEHHBIX OyMar.

14. Bekcenb: 3Tambl pa3BUTHSL, 00J1aCTh U TEXHOJIOIMH IPUMEHEHUSI HA COBPEMEHHOM
¢uHaHCOBOM phIHKe. baHKOBCKHUE cepTH(UKAThI B pOCCUICKON 1 3apyOeKHOM MpaKTHKE.

15. ®opBapaubie U PrIOYEPCKHBIE KOHTPAKTHI. OMIIMOHBI, CBOTIBI, BAPPAHTHI.

16. OcoGeHHOCTH (PYHKIIMOHUPOBAHUS PHIHKA JIPArOLEHHBIX METALIOB.

17. IIporuno3upoBaHre KOTUPOBOK HA OCHOBE TEXHUYECKOTO aHaJIN3a PhIHKA IIEHHBIX OyMmar.

18. Ouenka u ynpapiieHue (PUHAHCOBBIMU aKTUBAMHM € YUETOM (hakTOpa BpEMEHH.

19. YnpaBnenue puckaMu Ha (PMHAHCOBBIX PHIHKAX.

20. XemxupoBaHUe pUCKa HA BAIIOTHBIX PhIHKAX C MPUMEHEHUEM (PbIOUEPCOB U ONIIMOHOB.

21. ApOuTpaxkHble cAeNKH Ha (PMHAHCOBBIX PhIHKAX.

Jns caMOCTOSTENTbHONH pabOThl MCIONB3YIOTCS METOJUYECKHE YKa3aHHs IO OCBOCHHUIO
JTUCIUIUIMHBI U U3JIaHUS U3 CIHCKA MPUBEJCHHON HUKE OCHOBHOM M IOMIOJHUTENBLHOM JTUTEPATYPHI.

4.3.2.5. Ilepeyenb TeM KOHTPOJIbHBIX padoT, pedeparos, TP, PI'P, PIIP
Tema KOHTPOIBHOM pabOTHI:.
"TexHUUYeCKU aHAJIU3 U OLIEHKAa pUCKAa MHBECTUPOBaHUS (Ha MpUMEpPe KOHKPETHOTO
(uHaHCOBOIO aKTHBA)".
Ienb paGoThI: 0O3HAKOMIIEHHE O0YYAIOIIUXCs C MPUHLIUIIAMH U HHCTPYMEHTapHeM
TEXHUYECKOI'0 aHAJIN3a, OBJIA/ICHUE HaBbIKaMH IIOCTPOCHUsI IpauKOB, MOJIeNel, (PUryp, pa3pbIBOB C



BBISIBIICHHEM JIMHUM TPCHAOB U KaHAJIOB, 4 TAKKC MCTOAaMH OLICHKU PUCKOB HHBCCTUPOBAHUS JJIA
IMPOTrHO3NPOBAHNA UBMCHCHUS LICH @HHaHCOBBIX AKTHUBOB.

4.3.2.6. IlpumepHblii NepedyeHb TeM KYPCOBBIX padoT (IIPOEKTOB)
He mianupyercs.

5. O0pa3oBaTe/ibHbIC TEXHOJIOTHH
MeTO,I[I/ILIeCKI/IC YKa3aHHuA IJIA BBIITOJIHCHUA KOHTpOJ’IBHOﬁ pa6OTBI PasMEIICHEI 110 agpeCy:
https://www.mivlgu.ru/iop/course/view.php?id=1844

Ha JneKIuOHHBIX W TPAKTHUYECKUX 3aHATUSAX WCIONB3YIOTCS TPAAUIIMOHHBIE (OPMBI HX
MIPOBEJICHUS C 3JIEMEHTaMU aKTUBHBIX (hOpM 00yUEHUS.

[TpoGnemHuas neknust — popma yueOHON pabOThI, B paMKax KOTOPOl HOBOE 3HAHUE BBOJIUTCS
yepe3 MpoOJIEeMHOCTh BONpOCa, 3aauu Win cutyaruu. [Ipu 3ToM npoiecc mo3HaHUs CTYACHTOB B
COTPYAHUYECTBE U JHAJIOTE C MpEenoaBaTeiaeM MpUOIIKaeTCs K UCCIEI0BATEIbCKON IEATEIbHOCTH.
Copepxanue MpoOJeMbl pacKpblBaeTcs MyTEM OpraHU3alMd IOUCKa €€ pelIeHUus WIH
CYMMUPOBaHUS U aHAIN3a TPAJAUIIMOHHBIX U COBPEMEHHBIX TOYEK 3PEHUS.

Jloknang — pa3BEpHYTOE YCTHOE COOOIICHHE Ha KaKyr-IHMO0O TeMy, ClleJaHHOe MYOIWYHO.
JlucKkyccust — apryMeHTUPOBAaHHOE 00CYKIEHHE KaKOT0-JIMOO CIIOPHOTO BOIPOCA, IPOOIEMBL.

MonenupoBanue — HcCCIeIOBaHUE OOBEKTOB TMO3HAHUS HA HUX MOJENSIX, MOCTPOCHHUE U
W3y4eHUE MOJIeTIie pealbHO CYIIECTBYIOMMUX MPEAMETOB (SBJICHUN, WPOILIECCOB) I HUX
onpezeneHus, JU00 yIydlleHHs] UX XapaKTEePUCTUK, PAllMOHATIN3AIUU CIOCOOOB HMX IMOCTPOCHUS,
YIPaBJICHUS UMU U TPOTHO3UPOBAHUSI.

TectupoBaHue — KOHTPOIb 3HAHUH C IOMOIIBIO TECTOB, Pa3AeNEHHBIX Ha TP OJI0KA: MPOCTHIE
TECTOBBIC 3aJaHusl, YCIOKHEHHBIC 3a/IaHMs M CIIOKHBIE TBOpUecKue 3afaHusi. Onpoc U OlleHUBaHUE
pe3yJIbTaTOB aBTOMaTU3UPOBAHBI.

6. OnleHOYHBIE CPeACTBA NJIA TEKYIero KOHTPOJIA yCIIeBAeMOCTH,

HpOME)KyTO‘IHOﬁ aTTeCTallui 1Mo uToraM OCBOCHHUA NUCHUIIJINHBI.
@DOH/IbI OLICHOYHBIX MATEPHATIOB (CPEICTB) PUBEIEHBI B IPUIIOKEHUH.

7. YueOHO-MeTOANYeCKOe U HH(GPOPMAITMOHHOE o0ecnieuyeHne JUCHHUIIMHBI.

7.1. OcHOBHAasl y4eOHO-MeTOAMYECKAS JIUTEPATypa MO AMCHUILIIMHE

1. HoBukoB, A.B. ®uHaHCOBbIE PHIHKU U (PMHAHCOBBIE MHCTUTYTHI: ydeOHoe mocobue / A.B.
Hosuxos, U.5I. HoBukoBa. — MockBa: Ait [Iu Ap Meama, 2021. — 247 ¢. — ISBN 978-5-4497-
1162-5. — Tekcr: sneKTpoHHBIH // DOnekrpoHHO-OMOnMMoTeuHass cuctema [PR BOOKS. -
https://www.iprbookshop.ru/108256

2. Ipo6un, II.C. duHaHCOBBIE pBIHKU: Yy4yeOHOe TMoOcoOMe Uil CTYJEHTOB BY30B
00yJaronuxcs Mo HaMpaBJICHUIO MOJATOTOBKH «DKOHOMUKAY (KBaTM(pUKAIKS (CTENEHb) «OaKaiaBp»)
/ T1.C. Ilpobun, H.A. IIpoganoBa. — Mocksa: FOHUTU-IAHA, 2017. — 175 ¢c. — ISBN 978-5-
238-02613-8. — TekcT: 27eKTpoHHBINA // DnekrpoHHO-OnOmmMoTeuHast cucrema IPR BOOKS. -
https://www.iprbookshop.ru/81586

3. BeiroguuxoBa, N.FO. MeToabl ananu3a peliHKa [IEHHBIX OyMmar: ydeOHoe mocooue / U.1O.
BeiroquukoBa. — CapatoB: A#t [lu Ap Menua, 2019. — 200 c. — ISBN 978-5-4497-0058-2. —
Texct : oanekTpoHHbIl //  DnekTpoHHO-OmOmmoreunas cucrema [PR BOOKS. -
https://www.iprbookshop.ru/83920

4. Ixek, IlIBarep Texuuueckuii anamu3: nonubeli kypc / IlIBarep Jlkek; mepeBon A.
Kynuuein, b. 3yes; noxa penakuueit A. J[3topel. — 13-e uzn. — Mocksa: Anbnuna [Tabmumep, 2020.
— 808 c. — ISBN 978-5-9614-6342-2. — TekcT: 3JEKTPOHHBIA // DIEKTPOHHO-OMOIMOTEYHAS
cucrema IPR BOOKS. - https://www.iprbookshop.ru/93060



7.2. JlonoJIHUTEIbHASL Y4eOHO-MeTOANYEeCKAasl JUTEPATYPA N0 AUCHHUILIHHE

1. Anemmna, A.B. ®unancoBble pbiHKUM. Yacth 1: yueOHO-MeTonuueckoe mnocobue u
MPaKTUKYM ISl M3ydeHus: kypca «DuHaHCOBBIE phIHKM»: 0a30BbIN ypoBeHb / A.B. Anemmna, A.JL.
bynrakos, A.C. KpukynoB. — Mocksa: Hayunsiii koncynerant, 2018. — 192 ¢. — ISBN 978-5-
6040844-0-3. — TekcT: 2JIeKTpOHHBIN // DiekTpoHHO-OMOMMoTeunas cucrema IPR BOOKS. -
https://www.iprbookshop.ru/104999

2. Endumona, N.®. PriHOK mEeHHBIX Oymar: naboparopHsiid npaktukym / M.®. Enxdumona,
3.b. Jly6suckas. — Boponexx: Boponexxckuii rocynapcTBeHHBIH TeXHUYECKUi yHuBepcuteT, IbC
ACB, 2020. — 117 c¢. — ISBN 978-5-7731-0903-7. — TekcT: 3J€KTpOHHBIN // DIEKTPOHHO-
oubnmuoreunas cucrema IPR BOOKS. - https://www.iprbookshop.ru/111486

3. BeiroguukoBa, M.}JO. MaTtemaTudeckue MOJICNIHM pbIHKA IIEHHBIX Oymar: yueoHoe rocodue /
N.1O. BeiromunkoBa. — Mocksa: Aii [lu Ap Menua, 2021. — 257 ¢. — ISBN 978-5-4497-0982-0.
— Tekct: oanextpoHHbld // DOnexTtpoHHo-OMOMmoreyHas cucrema IPR - BOOKS. -
https://www.iprbookshop.ru/104669

4. dunancoBble PHIHKU: [IpakTUKYM Il CTYZeHTOB oOpa3zoBarenbHOl mporpamMmbl 38.03.01
DOxoHomuka / cocT. CBucTyHOB A.B. [DnekTpoHHBIN pecypc]. — DneKTpoH. TekcToBbie aaH. (1,3M0).
- Mypowm: MU Bal'Y, 2022. -
https://evrika.mivlgu.ru/index.php?mod=book_inf&com=view_inf&book_id=3384

7.3. llepeyeHb HH(POPMALTMOHHBIX TEXHOJIOTHH, HCIIOJIb3YEeMbIX IPHU
OCyLIeCTBJICHUHM 00pa30BaTEeIbHOIO NMPOLecca M0 JUCHUIINHE, BKIIYas
nepevYeHb NPOrpaMMHOr0 odecneyeHusi  MHPOPMALIMOHHBIX CIIPABOYHBIX

CHCTEM

B  oOpasoBarenbHOM  TIpOLECCE  HCIOJB3YIOTCS ~ MH()OPMAIMOHHBIE  TEXHOJIOTHH,
pealM30BaHHbIE HAa  OCHOBE  HMH(OPMALMOHHO-OOpA30BATENBHOTO  MOpTajla  WHCTHUTYTA
(Www.mivlgu.ru/iop), 1 *HPOKOMMYHUKAIIMOHHON CETH HHCTUTYTA:

- IPEIOCTABJICHUE YIeOHO-METOANYECKIX MaTEPHAIOB B JIEKTPOHHOM BH/IE;

- B3aMMOJICHCTBHE YYaCTHHKOB 00pa30BaTEILHOTO IpoIlecca depe3 JIOKAIbHYI CeTh
uHcTuTyTa U VIHTEepHET;

- IPEJIOCTABIICHUE CBEICHUN O pe3yibTaTax y4eOHOU JEATEIILHOCTH B AJICKTPOHHOM JIMYHOM
KaOuHeTe 00yJaroerocs.

WHdopmanoHHbIe CIIPABOYHBIE CUCTEMBI:

Wudopmarmonno-cnpaBounas cucrema "Koucynprant [Tmroc" - http://www.consultant.ru

NudopmarmonHo-cripaBouHas cuctema "I'apant” - http://www.garant.ru

[IporpammHuoe obecrieueHue:

Microsoft Windows XP (ITporpamma Microsoft Azure Dev Tools for Teaching (Order
Number: IM126433))

7.4. IlepeyeHnb pecypcoB HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH

«AHTEpHET», HEOOXOAUMBIX JIJI1 OCBOCHUS TUCIMILIMHBI
iprbookshop.ru
evrika.mivlgu.ru
consultant.ru
garant.ru
mivlgu.ru/iop

8. MarepuajbHO-TEXHUYECKOE O0ecneYeHue U CIUTITHHbI
KaOuner Ou3Hec-11aHUPOBAHUS
Kommekt yuebHo-mMeToauueckux mocobuit; 12 xommbiorepoB E8400/2048Mb/VGA int
/320Gb/BenQ19; unrepaktuBnas gocka SMART BOARD 480 co BcTpoeHHBIM ITpoeKTOopoM V25



9. MeTounquKne YKa3aHud 110 OCBOCHUIO TUCHHUIIJIMHDbI

JUisi  yCIIEIIHOTO OCBOCHHSI TEOPETHUECKOro Marepuana OOYyYarolIuiics: 3HAKOMHUTCS CO
CIIUCKOM PEKOMEHIYEMON OCHOBHOU M JOIOJIHUTEIBHOW JINTEPATYphl; YTOUHSAET y MPENOJaBaTes,
KaKUM JONOJHHUTEIbHBIM IMOCOOUSAM CIIEAYET OTHATh NPEANOYTCHHE; BEAET KOHCIEKT JIEKUUH U
npopalaThIBaeT JEKIMOHHBIN MaTepHrall, OJIb3YsICh KaK KOHCIIEKTOM, TaK U y4eOHBIMU TOCOOUSIMH.

Ha mnpaktuueckux 3aHATUAX IPOWJIEHHBIM TEOPETUYECKUHM Marepuan IOAKpPEIUIIeTCs
pelieHneM 3a7ad [0 OCHOBHBIM TeMmaM Juciuiuiiibl. Kaxmoit rpymnme  oOydarommxcs
IIPENOIaBaTellb BBIJACT 3aJ]ady, CBSI3aHHYIO C aHAJIUW30M KOHKPETHOW CUTyallud U IPUHATHEM
pemieHuii. B koHIe 3aHATHA 00y4aroIIre JeMOHCTPUPYIOT MOJYyYEHHbIE PE3YIbTaThl MIPENOJaBaTel o
U TIpU HEOOXOJUMOCTH JICTAIOT padoTy HAJl OMITUOKAMHU.

CaMmocrosiTenbHasi paboTa OKa3bplBa€T Ba)XXHOE BIUSHUE HAa (HOPMHUPOBAHHE JMYHOCTH
OyIyIIEero CrenuanucTa, OHa MIaHUPYeTCs 00YJIarOIIMMCS CaMOCTOSATENbHO. Kax b1l o0yJarommiics
CaMOCTOSITENIbHO OTpEAEIIseT PeKUM CBOEH padoThl U Mepy Tpyla, 3aTpayuBaeMOro Ha OBJIAJCHHE
y4€OHBIM COAEpKAHUEM AUCUUILIMHBL. OH BBIIOJHSAET BHEAYIUTOPHYIO DPA0OTy U H3Yy4YEHHE
pa3zesioB, BHIHOCUMBIX Ha CaMOCTOSATENbHYIO PaldOoTy, MO JTUYHOMY WHAMBUAYAIBHOMY IUIaHY, B
3aBUCHMOCTH OT €r0 MOJArOTOBKH, BPEMEHH U IPYTUX YCIOBUM.

@opMa 3aKIOUUTEIBHOIO KOHTPOJS MpPU NPOMEXKYTOYHOM arrectaunu — 3auveT. [{ns
IIPOBEJCHUS MPOMEKYTOUHON aTTECTAllMU 110 AUCHUIUIMHE pa3paboTaHbl (POH] OLEHOYHBIX CPEACTB
u OalbHO-pEHTHHIOBas CHUCTEMa OIICHKHM Y4YeOHOW JesTenbHOCTH CTyAeHTOB. OlleHKa TIo
JTVCLIUATUIMHE BBICTABISICTCS B MH()OPMAIIMOHHONW CHCTEME M HOCHUT HMHTETPHPOBAHHBIA XapakTep,
YUHUTHIBAOIINI PE3yNbTaThl OLICHUBAHUS YY4aCTHUsI CTYIEHTOB B ayJAMTOPHBIX 3aHATHUAX, KauecTBa U
CBOEBPEMEHHOCTH BBIIIOJIHEHUS 3aJaHMM B XOJ€ W3YYECHMS JUCLUUIUIMHBI M IIPOMEKYTOYHOH
aTTeCTaluu.
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oT 20 ropa.

(ITonmuce) (®.1.0.)



Ilpunoscenue
DoH/I OLIEHOYHBIX MAaTEPHAJIOB (CPeICTB) MO AUCHHUIINHE
DUHAHCOBBIE PHIHKU

1. OHeHO‘IHbIe MaTepuaJbl AJ NPOBCACHUS TEKYIICI0 KOHTPOJISA yCII€EBAEMOCTH

o IMCIOMIIJIMHE
IIpuMepHBIii IEpeYeHb BOIIPOCOB ULl IIPOBEEHUS YCTHBIX OIIPOCOB

. Onpenenenne GUHAHCOBOTO PHIHKA.
. CTpykTypa u 351eMeHThl (PUHAHCOBOM CUCTEMBI.
. Ucrounuku nHpOpMaIui Ha GUHAHCOBOM PBIHKE.
. JleHeXHBII PBIHOK.
. PeIHOK 1IeHHBIX OyMmar.
. Iniexchl OHIOBBIX PHIHKOB.
. AK1MH, UX BUJIBI U OLIEHKA.
. Obauranuu, ux BUbl U OLIEHKA.
. PBIHOK ccyiHOrO KanuTana.
8. Bekcens: srambl pa3BUTHS, 00JacTh M TEXHOJOIMM HIPUMEHEHHS Ha COBPEMEHHOM
(MHAHCOBOM DPBIHKE.
9. Jleno3utHele u cOeperarenbHble CepTUDUKATHI.
10. Busibl HMIOTEUHBIX 1IEHHBIX OyMmar.
11. KpeauTHbIil pbIHOK.
12. BantoTHbIN PHIHOK.
13. PbIHOK IPOM3BOIHBIX (DUHAHCOBBIX MHCTPYMEHTOB.
14. ®opBapaHbIe KOHTPAKTHI.
15. ®brouepcHbIE CACIKH.
16. OniuoHsI 1 UX BUIEL.
17. CBomBI U X BUIEL.
18. OcobGeHHOCTH (QYHKIIMOHUPOBAHUS PHIHKA IPArOLEHHBIX METAJLIOB.
19. Texuuueckuii U GyHIaMEHTAIBHBIN aHATH3.
20. ®yHaaMeHTaIbHBIA aHAIN3.
21. Teopust popMHUPOBAHUS MHBECTUIIMOHHOTO MOPTQEs.
22. PUCK ¥ OXOIHOCTb.
23. Kpusas I'. Mapkosuna.
24. CucreMaTHYECKUN U HECUCTEMAaTUYECKHUI PUCKH.
25. CraTucTryeckue MoKa3aTeNn OLICHKU PUCKaA.
26. BeposATHOCTHBIE MTOKA3aTeNu OLIEHKHU PUCKA.
27. Tlopr¢enbHblii puck u B-¢hakrop.
28. Mopenb oreHkH KanuTaidbHbIX akTUBOB (CAPM-Mozens).
29. Teopust oBeIeHYECKUX (PUHAHCOB.
30. IloBeneHune pa3aM4HbIX TUIIOB MHBECTOPOB Ha (PMHAHCOBBIX PHIHKAX.

NN R W W=

[IpuMepHBIii IepeyeHb BapUaHTOB TECTOBBIX 33 IaHUN

1. Kakue yyaCcTHHKM (PUHAHCOBBIX PHIHKOB MOTYT OOpa3oBbIBaTh IJIATEKHBIE CpPEICTBA,
BBIMYCKAaTh IUTAaTEXHBIE CpPEACTBA B OOOPOT, OCYIIECTBISATH H3BATHE IJIATEKHBIX CPEICTB U3
obopora:

a) Oupxu;

0) 6aHKwy;

B) MHBECTHIIMOHHBIC (DOH/IBI?

2. Kakue u3 nepedyrcieHHbIX HIKEe HHCTPYMEHTOB BbI COWIN ObI HanOoiee pUCKOBAHHBIMU?
a) oommuranus ¢ peiituarom CCC;
0) ka3Hauelckue Bekcens (1onroBbie 00s3aTenbcTBa npaButenabcTBa CIIA);



B) «rouyOble pumkuy, oopamatonirecs Ha JIongoHCKOM (HoHI0BOM OUpKe;
r) Bekcenb CoepbOanka.

3. Kakue prIHKH BKIIFOYaeT (PUHAHCOBBIA PHIHOK?
a) PbIHOK JICHET;

0) PBIHOK KaIlUTaJIOB;

B) ()OHIOBBII PHIHOK;

T') PBIHOK KPEIUTOB;

1) PHIHOK BaJIIOTHI.

4. BanmoTHBIN ppIHOK — 3TO:

a) MEXaHu3M, C IIOMOIIbI0 KOTOPOTO YCTAHABIMBAIOTCS IPABOBbIE M IKOHOMUYECKUE
B3aMMOOTHOIICHUS MEXKAY MOTPEOUTEISIMU U TPOJIABIIAMU TUIATEKHBIX CPEJICTB;

0) PBIHOK, TJIe YAOBIETBOPSAIOTCS CIIPOC U MPEUIOKEHNE HA BATIOTHBIE PECYPCHI;

B) PBIHOK JIEHEKHBIX PECYPCOB.

5. Kak HazbiBaeTcsi (B COOTBETCTBHUM C POCCHUMCKHUM 3aKOHOJATEIBLCTBOM) 3MHUTHUpYyEMas
KOMITaHUeH 1ieHHas Oymara Juisd 3aKperuvieHus paBa e€ BiaJesiblia Ha NOKYIKY B IPEAyCMOTPEHHBIN
B HEHl CPOK WJIM NpPU HACTYIUIEHUU YKa3aHHBIX B HEH OOCTOSATENBCTB ONPENCIEHHOTO KOJIUYECTBA
aKLMK YMUTEHTA TAaKOTO OILMOHA 10 ONIPENEICHHOM LIEHE:

a) 9K30TUYECKUM OMIMOH;

0) onnon Call;

B) oniuoH Put;

I') ONLUOH YMUTEHTA.

6. XeKMpOBaHUE — 3TO UHCTPYMEHT, KOTOPBIN MO3BOJISIET

a) MOJIy4UTh IPUOBLIb, UTPasi HA Kypcax BajioT;

0) 3adukcupoBaTh Kypc, 0 KOTOpoMy OyZAeT KyIJeHa BajoTa B OyAylieMm;
B) N30€XaTh IPOLEAYpP BAIFOTHOIO KOHTPOJIS.

7. YTo XxapakTepu3yeT KpeaIuTHbIA pUCK?

a) BEpOSTHOCTh (PMHAHCOBBIX MOTEPh B pe3yJbTaTe U3MEHEHUs Kypca BaJtoT;

0) HeucnogHeHue 1eOUTOPOM CBOUX 00SI3aTEIHCTB TIEPE]T MOCTABITUKOM;

B) CHW)XEHHE YPOBHS JIMKBUIHOCTH OOOPOTHBIX aKTHUBOB, 4YTO BbI3bIBAET JuUcOanaHC
MIOJIOKHUTETHHOTO M OTPHUIIATEIEHOTO JEHEKHBIX TOTOKOB MPEIIPUATHS BO BPEMEHH.

8. Ilo cpokam obOparieHust pUHAHCOBBIX CPEACTB (PUHAHCOBBIN PHIHOK JIEIUTCA Ha!
a) PHIHOK KaluTaJIOB

0) KpeAUTHBII PHIHOK

B) PBIHOK IIEHHBIX Oymar

I') ICHEKHBIN PBIHOK

9. OT™MeThTE HEMPaBUWIBHOE YTBEPKICHHE.

Ha coOpanuu akiimoHepoB NPUHSTO peIlIeHHE:

a) HE BBIIUIAUYMBATh JUBUACH/IbI O MPUBUIETUPOBAHHBIM aKIIUSM, HO BBITUIATUTh AUBUCH/IbI
110 OOBIKHOBEHHBIM aKIIMAM

0) He BBIIJIAYMBATh AUBHICH/bl HU IO OOBIKHOBEHHBIM aKLUAM, HU 10 MPUBUIETUPOBAHHBIM
aKIUsAM

B) HE BBIIUIAYMBATh AUBHUACH/BI 10 OOBIKHOBEHHBIM aKIIMSIM, HO BBIIUIATUTH AUBHUAEHIBI 110
IIPUBWIETMPOBAHHBIM aKLIUAM

I') BBIIUIATUTH AUBUJICH bl U TI0 TPUBHIIETHPOBAHHBIM, U 110 OOBIKHOBEHHBIM aKIUSM

10. PeiHouHAad 11eHa aKIHil:
a) BCETJIa HIKE UX HOMHHAJILHON CTOMMOCTH



0) Bceraa MpeBbIIACT UX HOMHUHAJIBHYIO CTOMMOCTD
B) MOKET OBITh BBIIIIE, HUKE UM paBHA HOMHUHAJILHON CTOMMOCTH
I') BCEI/1a paBHAa X HOMMHAJIbHOW CTOMMOCTH

11. Ecniu mpoIIeHTHEBIE CTaBKHU PACTYT, TO IIeHA OOJIUTAIHH:
a) CHIDKAETCS

0) pactér

B) OCTa€TCsl HEU3MEHHON

T') HEZJOCTATOYHO MH(OPMALIUU JJIT OTBETA

12. CaMbIM NEpBBIM POCCUUCKUM HMHJIEKCOM, KOTOPBIN PAaCCUMTHIBACTCS IO LIEHAM aKIUil B
nomtapax CIIA, sengercs:

a) Unnexc PTC

0) Manexkc MOb

B) Uanexc MMBb

r) MHIEeKC TeIeKOMMYHHKAIIMOHHBIX KOMITAaHUH

13 TeKyma;[ CTOUMOCTB 06LIKHOB€HHI>IX aKI_[I/Iﬁ C PaBHOMCPHO BO3pacCTar0omuMu
JTUBUJICHIAMH OTIPEACIIIETCS 110 (hopMyIIe:

a) V=(D-(1+g))/(g-1);

6) V=(D-(1+g))/(r+g);

B) V=(D-(1+g))/(r-g).

14. BanroTHblit popBapa — 3TO CUTYyalms, KOraa

a) 28 mas 3aKiro4aem cieinky o nepepojie 28 nexadps 1 muna qonn CIIIA nocraBmuky;

0) 28 nexabps racuM OaHKOBCKUU KpeauT Ha cymmy 1 mutH gosut CIIA;

B) 28 Mas 3akiovaeMm caenky o nokynke 1 mun momn CIIA 28 pexabpst mo kypcy 1 momn
CILIA = 31 py6uto.

15. 3akmroueHue cenku GopBapIHOro BaTIOTHOTO KOHTPAKTa MO3BOJISET

a) 3apuKCUpOBaTh pPyOIEBBIE IEHBI HA PEATU3IYEMYI0 HMIIOPTUPOBAHHYIO TMPOIYKIHIO C
yu€TOM Kypca Oyaymiei MOKYIKH BaItOThI

0) orepaTUBHO PACCUUTATHCS C MOCTABIIMKOM BaJIOTHOTO TOBApa;

B) MOJIYYUTh JIOTIOJHUTENIbHOE (DMHAHCUPOBAHUE.

16. Kakue 13 nepeduciaeHHbIX HHCTPYMEHTOB MO3BOJISIIOT CHU3UTh KPEIUTHBIN pUCK?
a) CTpaxoOBaHME KPEAUTHOTO PUCKA;

0) nonydyeHue OaHKOBCKOM TapaHTHH;

B) OpraHu3anus paboThl ¢ TOCTABLUIMKOM Ha MocToruiare (0e3 Bbljaun aBaHCca).

17. TexHUYECKHI aHAIU3 MPEIIOIAraeT, 4To:

a) BCE MPOUCXOSANINE COOBITHS OTYYalOT CBOE OTPaKEHHE B IICHAX;

0) W3MEHEHHUs 1LI€H IMPOUCXOASIT B COOTBETCTBUU C ONPEACIEHHBIM Mpeobiagaroium
HaIpPaBIICHUEM;

B) BCE COOBITHUS, IPOUCXOASIINE HA PhIHKE, IOBTOPSIOTCS;

r) Ha (pUHAHCOBBIE PHIHKY BIUSIOT HE TOJIBKO BHYTPEHHHE, HO U BHEIIHUE (PAKTOPBI;

1) Y4aCTHUKH PhIHKA MPU MPUHATUHU PEUICHUS YIUTHIBAIOT BCIO HH(OPMAIINIO, BIUSIONIYIO HAa
PBIHOK.

18. CormacHo Teopuu (GOPMHUPOBAHUS MHBECTUIIMOHHOTO MOPTQENs, ¢ yBEITUUCHUEM YHCiIa
aKTHBOB B TIopTdere:

a) YMEHbIIIaeTCsl CHeU(PUIESCKII PUCK

0) YMEHBIIIAETCsl CUCTEMAaTUUECKHI PUCK

B) YMEHBIIIAETCSI COBOKYITHBIN PUCK, IPUCYIIHIA JaHHOMY MOPTQEIt0



T') YBEJIMUUBACTCA CEIM(PUUECKHII pHCK
1) YBEJIMUMBACTCS CUCTEMAaTUUECKUN PUCK
€) YBEIMYMBACTCSI COBOKYITHBIN PUCK, IPUCYILUI TaHHOMY MOPTQEIio

19. Kak 3axirouaercs BaTIOTHBIN (popBapaAHbIi KOHTPAKT?

a) Ha Oupxe

0) Bue Oupxu — Mexay 0aHKOM U KOMITaHUEH

B) MoXeT OBITh 3aKJII0OYEH MEX/TY JTIOOBIMU JBYMS FOPUANIECKUMH JIUIIAMU

20. B ciyuae 3akirodeHus (OpBApIHOTO KOHTPaKTa ¢ (UKCHPOBAHHOW IICHOM MOKYIKH
BaJIIOTHI, IIEHA HA pPeaTu3yeMblii UMIIOPTHBIA TOBAP YCTAHABIIUBACTCS

a) C yueToM 3TOro Kypca

0) be3 ydera sToro kypca

B) llena He mpuBsi3aHa K JAHHOMY KYpPCY U 3aBHCUT OT UHBIX ()aKTOPOB

21. Koapdunment P xommnanum paBeH -0,5. Ha ckoabkO M3MEHHUTCS IieHA aKIUH JaHHOMN
KOMITaHUH, ecii (POHIOBBII HHAEKC BbIpoc Ha 10%?

22. CroumocTts noptdens naBecTopa cocrarisier 10 miH. py0., VaR mis ogHOTro 1HS paBeH
100 TeIC. py0. ¢ AOBEpUTENBHON BepoATHOCTHIO 95 %. Kak MOXHO MHTEpIpEeTHpPOBATh JAHHYIO
uH(popmanuo?

a) BEpOSTHOCTh TOTO, YTO B TEYECHUE CIEAYIOMMX 24 4acoB MOTEPU B CTOMMOCTH MOPTQens
coctassaT Menbie 100 Toic. pyO. paBHa 95 %;

0) BEpOATHOCTH TOTO, YTO B TEUEHHUE CIEAYIOMUX 24 4acoB MOTEPU B CTOMMOCTH MOPTQens
npesbicaT 100 Teic. py0. paBHa 5 %;

B) MHBECTOP BIPABE OKUJATh, YTO B CPEIHEM €TI0 MOTEPH B TeueHUe 95 nuer n3 kaxapix 100
nHeii He npeBbicaT 100 Teic. py0., uiau 9to oHM OoKaxKyTcst Oombire 100 Teic. py0. B TedeHue S5 qHE
n3 Kaxaeix 100 muen.

HpaKTI/I‘leCKI/IC 3aJaHus

1. B kakoil MOMEHT (mpu KakOM Kypce aKIui) MOKYIMaTelb BOCIOJb3YEeTCS CBOUM
OMIIMOHHBIM MpaBoM? 3akiroueHa celiKa ¢ OMIMOHOM Ha okynKy 200 akuwmii o riene 2200 py0./mt
cpokoM Ha 8 mecsueB. [Ipu 3ToM mpemusi BBIIIAUMBaeTCs MpOAaBIly W3 pacuéra 220 pyoOnei 3a
aKITHIO.

2. bupxeBoii cnexkynsHt kynui 40 mr. akuuii komnanuu ABC no nene 4500 py6./mt. u
OJTHOBPEMEHHO OCYILECTBHII KOpOTKyto mpofaxy 30 akuuit komnanuu CDE no nene 4920 py6./mt.
[Mozummu Oputn 3akpbiThl MO0 1leHaM ABC 4800 pyo6meir, CDE — 5010 pyo6nei. Omnpenenure
COBOKYIIHBIH pe3yibTaT (yOBITOK MIJIM MPUOBLIB) 110 3TUM CIENKaM.

3. Onmnpenenure ogHOMHEBHBIM TmoKazarens Value-at-Risk (VaR) ¢ goBeputenbHoi
BEpOATHOCTBIO 95 % nns moptdens croumocteio 10 MitH py0., B KOTOpBIM BXOAST aKIMU OJIHOM
komnaHui. CTaHIapTHOE OTKJIOHEHHE JIOXOJHOCTH OJJHOW aKkIMU B pacuére Ha nepuoj paBHo 10 %.
Cnenyer npuHsaTth, yTo B nepuonae 100 TOproBbIX IHEH, M JOBEPUTEIHHOW BEPOSTHOCTH B 95 %
COOTBETCTBYET 1,645 cTaHIapTHBIX OTKIOHEHUH.

4. B nensx crpaxoBaHus (MHAHCOBBIX MOTEPh HA MAKET OJHUX M TEX XKe aKIUi B pazMepe
100 mTyx maBecTOp TproOpeTaeT call-onmmon no 1ene 460 pyOseit 3a akiuio ¢ npemuent § pyomnei
3a aKIUIo0 W put-onmuoH o meHe 460 pyOnei 3a akuio ¢ npemueit 6 pyoOnei 3a akiuio. Cpok
WCITOJTHEHHS OMIIHOHOB uepe3 90 mueit. Onpeaenure NpuObLIb WIH YOBITOK (YKa3bIBAETCS C MUHYCOM
0e3 mpobena) moKymnarens ONMIUOHOB, eciu yepe3 90 qHelt kypc akiuit coctaBuT 450 pyonei.



5. B memsx ctpaxoBaHus (PMHAHCOBBIX MOTEPh HA MAKET OJHUX M TEX XK€ aKIHMi B pa3Mepe
100 mTyk mHBecTOp mpuobOpeTaeT call-onmmon no 1ene 460 py0Oieit 3a akiuio ¢ npemueit 8§ pyomnei
32 aKIuio W put-onmuoH o neHe 460 pybnei 3a akmuio ¢ mpemueld 6 pyonei 3a akmuro. Cpok
UCIIOJTHEHUS ONKMOHOB Yepe3 90 nueit. Onpenenure NpuObLUIb WK YOBITOK (YKa3bIBA€TCS C MUHYCOM
0e3 mpobena) moKymnarems ONMIHOHOB, eciu Yepe3 90 qHelt kypc akiuit coctaBuT 480 pyoIiei.

6. B nensax crpaxoBaHusi (PMHAHCOBBIX MOTEPh HA MAKET OJHUX U TEX )K€ aKIMi B pa3Mmepe
100 mTyk mHBECTOp MPOAET OAHOBpEeMEeHHO call-omiuon o 1ieHe 460 py0OIeit 3a akiuio ¢ npeMuein
8 pyOuieii 3a akuio u put-oniuoH 1o mnene 460 pybmeit 3a akiuio ¢ mpemueld 6 pyoiei 3a akIuio.
Cpoxk ucrosiHeHHs oNuoHOB depe3 60 mgHeit. Onpenenute NpUOBLIL WM YOBITOK (YKa3bIBAaeTCS C
MUHYcOM Oe3 mpobera) mpoaaBiia OMIUOHOB, eciiu 4epe3 60 qHelt kypc akiuit coctaBuT 470 pyoOIiei.

7. B mensx ctpaxoBaHus (PMHAHCOBBIX MOTEPh HA MAKET OJHHUX M TEX )K€ aKUUi B pa3mepe
100 mTyk mHBECTOp MPOAaET OAHOBpEeMEeHHO call-omiuon o neHe 460 py0iaeit 3a akiuo ¢ mpeMuei
8 pyOuieii 3a akuio u put-oniuoH 1o mnene 460 pybneit 3a akiuio ¢ npemuei 6 pydsei 3a akuio.
Cpoxk ucnosiHeHHs ONIUOHOB udepe3 60 mgHeit. Onpenenute NMPUOBLIL WM YOBITOK (YKa3bIBAaeTCS C
MUHYCcOM 0e3 mpoberna) mpoaBiia OMIUOHOB, ecii yepe3 60 qHe Kypc akiuii coctaBuT 440 pyomneit.

8. Llena ucrionuenwus call-onmuona — 460 pyOnel 3a akiuro, mpeMust — 5 pyoOlei 3a akuuro.
Ilena ucnonHeHus put-onuuoHa Ha Te ke akuuu — 420 pyOuieit 3a akuuio, npemus — 7 pyOnei 3a
akuuto. Cpok uCHoiHEHHs onuuoHoB uepe3 60 paueld. Omnpenenute NpUOBLIL WM YOBITOK
(yka3pIBaeTcsi ¢ MUHycoM 0Oe3 mpo0esia) MOKynaress ONLMOHOB Ha MakeT 3TuX akiui B pazmepe 100
ITYK, eciii yepe3 60 aHeit kype akiuii coctaBut 470 pyOnei.

9. llena ucnonnenus call-onmuona — 460 pyOueid 3a akuro, mpeMust — 5 pyoieil 3a akuuro.
Ilena ucnonHeHus put-onuuoHa Ha Te ke akuuu — 420 pyOuieit 3a akuuto, npemus — 7 pyOne 3a
akuuto. Cpok ucHoiHeHus onuuoHoB uepe3 60 paueld. Omnpenenute NpUOBLIL WM YOBITOK
(yka3pIBaeTcsi ¢ MUHYcOM 0e3 mpo0esia) NoKymnaress ONLMOHOB Ha MaKeT 3TuX akuuid B pazmepe 100
TYK, eciiu yepe3 60 aHeit kype akiuii coctaBut 430 pyOneit.

10. Ompenenute CpPEIHEB3BEUICHHYI0 CTOMMOCTh KamuTtajga (B MPOLEHTax) s
MHBECTUILMOHHOTO MpPOEKTa ¢ TpeOyeMOoW CTaBKOW JOXOAHOCTH MO COOCTBEHHBIM BIIOXKEHHUSM B
pasmepe 15 % u c nmoneit mpusieu€HHBIX cpeAcTB B pazmepe 20 % mox 25 % romoseix. CtaBka
HaJjiora Ha npu6sUTb paBHa 20 %.

11. 3aémuuk momydaeT oT Kpeauropa 3aéM B pazmepe 1 MiH py6. mox 21 % roJoBbIX, NpU
stom uHbsIMA cocTaBmia 10 %. Onpenenure 10X01 KpeIUTOpa 3a TOJ.

12. uBecTop ( mpoasel) BHITUCHIBAET JBa onuroHa kot (1 onmuon = 100 akuuit). [Ipemust
paBHa 10 nmosn. Ilena ucnonnenust — 70 momn. Texkymmit kypc akumii — 73 nosn. B kadectse
00s13aTeIbHOTO TJIaTeXa pacueTHas nanara TpedyeTr BHecTH 35% oT ctoumoctu akuuid. Onpenenure
BEJIMYMHY NEPBOHAYAIbHOW Map>KH, KOTOPYIO JIOJKEH BHECTH IPOJABELl OMNIMOHOB B PACYETHYIO
rajgaTy Ha CBOM Map>KeBBIH CUET.

Oo6uiee pacnpenesieHne 6ajJI0B TEKYIIEr0 KOHTPOJISI IO BUAAM Y4eOHBIX Pa0doT IJisi CTY/IEHTOB

. VcrabIi onpoc 20 Bomrpocos, 2
PeliTunr-konTpois 1 P P ’ o 10 6annos
MPAKTUYECKHUX 3aJJaHUs
. VTl onpoc 20 BOIpocos, 2
PelTuHTr-KOHTpOIH 2 P P ’ o 10 6annos
MTPAKTUICCKUX 3aJaHMs
N IIpomexyrounslii TecT 20
PeliTunr-konTpois 3 p T Jo 10 GannoB
BOITPOCOB
Ilocemenwne 3aHATHI
o 30 6amnoB
CTYJICHTOM




JIonOTHUTEIBHBIE GBI

o 20 6amnoB
(6onych)
BrinosineHue ceMecTpoBoro
TJIaHAa CAaMOCTOSITEIIBHOM o 20 6amnos
paboThl

2. HpOMe)KyTO‘IHaH arrecragui 1o JuCuuIlJinue
Ilepeyenb BOpPOCOB K 3K3aMeHY / 3a4eTy / 3a4eTy ¢ OLleHKOH.
IlepeyeHb MpaKTHYECKMUX 32/1a4 / 3aJJaHUI K IK3aMeHYy / 3a4eTy / 3a4eTy ¢ OlleHKOoH (pu

HAJINYMH)

Jlyis ipoBeieHus 3a4ETHOM paOOThI HCIIOJIB3YIOTCS 3a/IaHUS B TECTOBOM opme.

1. Kakue pbIHKH BKJItOYaeT (PMHAHCOBBIA PHIHOK?
a) PBIHOK JICHET,

0) PHIHOK KaIlUTaJIOB;
B) (DOHIOBBIN PHIHOK;
I') PbIHOK KPEIUTOB;
1) PIHOK BaJIOTHI.

2. OmpenenuTe OXHOMHEBHBIM TMoka3arenb Value-at-Risk (VaR) ¢ noBepurenbHoO#
BEpOATHOCTBIO 95 % 1 moptdens croumocThio 10 MiH py0., B KOTOpBIM BXOJAAT aKIMHM OJHOMN
koMItanuii. CTaHIapTHOE OTKJIOHEHHE JOXOMAHOCTH OJHOHM aKIMu B pacuére Ha repuoja paBHo 10 %.
Cnenyer npunsath, yto B nepuonae 100 TOproBbIX IHEH, M JOBEPUTEIHLHOW BEPOSTHOCTU B 95 %
COOTBETCTBYET 1,645 CTaHIAPTHBIX OTKIOHEHUII.

DoH/ TECTOBBIX 3aaHUMN.

MeTtoauyeckue MaTepuabl, XapaKTePU3YIOIIHUX NMPoueIypPbl OLleHNBAHUS

Bormpocs! u1st IOArOTOBKY K 3a4€Ty.

MakcumanbHasi cymMmma 06aJiyioB, HabupaeMas CTyAEHTOM 1o auciurinHe pasHa 100.

HEKOTOpbIe MPAKTUYECKHE HABBIKU
paboThl ¢ OCBOEHHBIM MaTEPUATIOM
c(OpMHPOBaHBI HEAOCTATOUYHO, BCE
MPETyCMOTPEHHBIE TPOTPAMMOIL

Ouenka | OueHka no mkane Ob6ocHoBaHMe Yposenn
B cpopmuposannocmu
Oaymax KOMHnemeHuyui
bonee | «OTinnuHO» Coneprxanue Kypca OCBOEHO Buvicokuit yposens
80 MTOJIHOCTBIO, O€3 MPOoOeIIoB,

HE0OXO0IMMBIE TPAKTUYECKHIE HABBIKU

paboThI ¢ OCBOEHHBIM MaTEPUATIOM

chOopMHUPOBAHEI, BCe

MIPETyCMOTPEHHBIE IPOTPaAaMMON

o0y4eHus1 yueOHbIC 3aJaHUS

BBITIOJTHEHBI, KAYECTBO UX

BBITIOJTHEHUS OIEHEHO YHCIIOM

0ayI0B, OJIM3KUM K MAaKCUMATBHOMY
66-80 | «Xoporo» Coneprxanue Kypca OCBOEHO IIpoosunymutii

MOJTHOCTHIO, 0€3 poOeIoB, YposeHb




o0y4eHus1 yueOHBIC 3aTaHUS
BBIINTOJIHCHBI, KAYC€CTBO BBIIIOJIHCHUA
HU OJIHOTO M3 HUX HE OI[EHEHO
MUHUMAJIBHBIM YN CJIOM 63.HJIOB,
HEKOTOPbIC BUJIbI 331aHUH
BBITIOJIHCHEI C OLHI/I6K3,MI/I

50-65 | «YnosnerBopurenbHo» | CoxeprkaHue Kypca OCBOECHO Ilopozoswtit yposens
YaCTUYHO, HO MTPOOETIBI HE HOCAT
CYILIECTBEHHOT'O XapakTepa,
HE00X0IMMBbIE IPAKTUYECKHE HABBIKU
paboThI C OCBOCHHBIM MaTEPHAJIOM B
OCHOBHOM C()OPMUPOBAHBI,
OOJIBIIMHCTBO MPEAYCMOTPEHHBIX
porpamMMmoii 00y4eHus: yaeOHbIX
3a7[aHuil BBITOJIHEHO, HEKOTOPHIE U3
BBITTOJIHEHHBIX 33JJaHUI, BO3MOXKHO,
cojiepkaT OUTMOKH

Menee | «HeynosnerBopurenbHo» | CoaepikaHue Kypca HE OCBOCHO, Komnemenyuu ne
50 HE00XO0IMMBbIE TPAKTUUYECKUE HABBIKU | chopmuposanvi
paboThl HE CHOPMHUPOBAHBI,
BEITIOJTHEHHBIC YUCOHBIC 3aJaHHUSI
coJiep>kaT rpyObie OMUOKH

3. 3agaHus B TeCTOBOI (popMe MO TUCHHUIINHE
IIpumepsl 3anaHmii:
[Tpumeps! 3a1aHnii B TECTOBOM (opMe pa3MelieHbl B COOTBETCTBYIOIIEM AJIEKTPOHHOM Kypce
Ha UH(OPMAIIMOHHO-00pa30BaTEIbLHOM MOPTAJIE.

1. Kakue ppIHKY BKIIFOYaeT (PMHAHCOBBIM PHIHOK?
a) PBIHOK JICHET;

0) PbIHOK KaIuTaJoB;

B) (GOHJIOBBIN PBHIHOK;

I') PbIHOK KPE/IUTOB;

1) PIHOK BaJIOTHI.

2. Ompenenute OTHOMHEBHBIM Tmoka3arens Value-at-Risk (VaR) ¢ noBepurensHoi
BEPOSATHOCTBIO 95 % st moptdens croumoctsio 10 MIH pyd., B KOTOPBIH BXOAAT aKIUM OJHOU
komnanuil. CTaHgapTHOE OTKJIOHEHHUE JI0XOAHOCTH OJHOM akluu B pacuére Ha nepuoj paBHo 10 %.
Cnenyer npussath, uyto B nepuone 100 TOproBbIX IHEH, M JOBEPUTEIBLHOW BEPOSTHOCTU B 95 %
COOTBeTCTBYET 1,645 cTaHIapTHBIX OTKIOHEHUH.

[TonHbI epedyeHb TeCTOBBIX 33/1aHUN C yKa3aHUEM MPAaBUIILHBIX OTBETOB, pa3MeIleH B OaHKe
BOIIPOCOB Ha I/IH(I)OpMaLII/IOHHO-O6pa30BaTeJ'ILHOM rnopraje HWHCTUTYTA 1o CCBIJIKE
https://www.mivlgu.ru/iop/question/edit.php?courseid=748&category=27853%2C23044&qbshowtex
t=0&qbshowtext=1&recurse=0&showhidden=0&showhidden=1

OI_IeHKa PACCUUTBIBACTCA KaK IMPOUCHT IMPABUJIBHO BBIITOJHCHHBIX TCCTOBBIX 3a)1aH1/1171 n3 ux
oO1ero yucia.



