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Ienn

JUCHUITIINHBI:

1. lleanb ocBOeHNSI AUCUUILIHHBI

aThb

CTYACHTaM  [CJIOCTHOC

IPEJICTaBICHUE O

MCXaHH3MCE

(GYHKIIMOHUPOBAHUSI (PMHAHCOBBIX PBIHKOB, NMPUMEHEHUH (PUHAHCOBBIX HWHCTPYMEHTOB M OLIEHKE

(MHAHCOBBIX PHCKOB.

2. Mecto aucuuiuiaHbl B crpykrype OIIOII BO

Wzyuenne kypca «DUHAHCOBBIE PBIHKM» 0a3HpyeTcss HAa 3HAHWU OCHOBHBIX MOJIOXCHUN
JUCUUIUIMH: «MakposKoHOMUKay, «MUKposkoHOMUKay, «HpopMaTuka», « BHEIIHEAKOHOMUYECKast
NEeSTENILHOCTDY, «JleHbru, kpemut, Oankw», «DuHAHCHY, «bu3Hec-maHupoBaHue». OT cTeneHu
YCBOCHHs IUCLMIUIMHBI 3aBUCHT YMEJIO€ HCIOJb30BaHUE IOJIYYCHHBIX 3HAHMW B HAy4YHOH U
NPAaKTUYECKON JIEATENIFHOCTH JJIsi OOOCHOBaHHUS BBIOOpPAa A(PQGEKTUBHBIX CTPATETHYECKUX H
TAaKTUYECKUX YIPaBJIEHYECKUX PEIIEHUH TP MOJrOTOBKE BBITYCKHON KBaTM()PUKALIMOHHON pabOoTHI.

3. Ilnanupyembie pe3yabTAaThl 00y4eHUs M0 JUCHUIJINHE
[Tnaaupyembie pe3yabTaThl OOYYCHHSI 1O TUCIUILUIMHE, COOTHECEHHBIE C IUTAHUPYEMBIMHU
pesynbTaTtamu ocBoeHust OITOIT (koMIeTeHIMSIMU ¥ MHAMKATOPAMH JTIOCTHXKCHHS KOMITETESHITUN )

HHTEPIPETHPOBATH
JIaHHEIE O
COIMAIbHO-
SKOHOMHYECKHUX
nporeccax, SBICHUSIX
1 00BbeKTax,
BEISIBIIATH
TEHJCHIIUH, CTPOUTH
TEOPETHUYECKUE U
SKOHOMETPHYECKUE
MOJIETH

OTEUECTBEHHOU U
3apy0eKHON CTATUCTUKH O
COLMATIBHO-D)KOHOMHYECKUX
nporeccax, SBICHUAX U
00BEKTaX, BBISBISCT
TCHACHLIUH N3MCHCHHS
noKasaresnei, COCTaBIsIeT
HHPOPMAMOHHBIE 0030PHI U
AQHATUTUYECKUE OTYETHI

(hMHAHCOBBIX PHIHKOB,
CHOCOOBI IPUMEHEHUS
(PMHAHCOBBIX UHCTPYMEHTOB
(TIK-2.1)

[IK-2 Ymetb cobuparthb
HEOOXOANMBIE JaHHBIC 110
(PMHAHCOBBIM PBIHKAM,
aHAIN3UPOBATH UX U
TIOJTOTOBUTH
HHPOPMAIMOHHBIA 0030p
W/MITN aHATTUTUYECKUH OTUET
(TIK-2.1)

[1K-2 Bnagets
CHOCOOHOCTBIO, HCTIONB3YS
OTEYECTBEHHBIC U
3apy0Oex)HbIe UCTOUYHUKHU
nHpOpMAaIUH, COOUpPATh
HEoOXOANMBIE TaHHBIE,
aHAIN3UPOBATh UX U
TIOJITOTOBUTH
HHPOPMALMOHHBIA 0030p
W/WITY QHATTMTHYECKUH OTUET
(TTIK-2.1)

[K-2.2 Crpour
CTaH/IapTHBIE TEOPETHIECKHUE
1 3KOHOMETpPUYECKHe
MOJIETH

[1K-2 3HaTh OCHOBHBIE
HarpaBJIeHUs! NCCIeJOBAaHUN
(PMHAHCOBBIX PHIHKOB,
0COOEHHOCTH TEXHHIECKOTO
1 QyHZaMEHTaIHHOTO
aHaJn3a, TEOPHIO
(dopMHupOBaHUL
HWHBECTUITMOHHOTO TOPTQEIIs
(TIK-2.2)

[IK-2 YMeTs npuMeHsITh
CTaH/IapTHBIE TEOPETUIECKHUE
1 SKOHOMETPUUYECKHE MOJIEIN
JUISL aHAJTN3a YKOHOMHUYECKHUX
sBieHnit u nporeccos (ITK-
2.2)

dopmupyeMbIe [Tnmanupyemsle pe3yabTaThl 00yUEHHUS IO AUCIUILINHE, B
KOMIIETCHIIUU (}(0;[, COOTBETCTBUM C HHIUKATOPOM NOCTHMIKCHHA KOMICTCHIIUN HaumMmeHoBaHHE OLIEHOYHOTO
COZIEpIKaHUE MunukaTop 1OCTHKEHUS PesynbTaTel 00yueHus 1o cpeacTBa
KOMITCTEHIIHNH) KOMITETEHITNH JIUCLUIUINHE
[K-2 Cmocoben [IK-2.1 Ananuzupyer u [IK-2 3HaTe MexaHu3M BOIIPOCHI K YCTHOMY OIIPOCY,
aHAJIU3UPOBATh U UHTEPIIPETUPYET JaHHbIE (YHKIHMOHUPOBaHUS TECT, 3a1a4l




[1K-2 Bnagets HaBBIKaMH
TEXHHYECKOTO 1
(byHIaMeHTaIpHOTO aHaAIH3a,
MOJIEITMPOBAHHUS U
IIPOTHO3UPOBAHMUS C YIETOM
(hakTopa pucka B cepe
(YHKIMOHUPOBAHUS

¢uHarCOBBIX pHIHKOB (ITK-
2.2)




4. CTpyKTYypa H coepkaHne TUCHUILTHHbBI
OO01mmast Tpy10€MKOCTh TUCHIUTUIHHBI COCTABISIET 3 3a4eTHhBIE equHUIBI, 108 yacoB.

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

Cpoxk o0yueHust 4r.

4.1.1. CTpyKTypa IMCHUNINHBI

KonraktHas padora
00y4aromuxcs ¢ neJarornyecKum "
pabOTHHUKOM & ®opma
g TEKyIIEro
g" KOHTPOJIA
& ES YCIIEBa€MOCTH
Ne 3 4 (o HemensIM
Pasznen (Tema) mucuMIuiMeel | S =
n\i S o = — o CeMecTpa),
@) Bl 5| A S dopma
= o) S @) .
= S| @ = 5 [POMEKYTOUHO
2| a| & 0 S| . g arrectanuu(Io
Sl o]l g o 2| 8 3 < CEMeCTpaMm)
S| E|E|E|2| 2| 8]
S| 8| 82|52 =
= g = 5 =~ o e
= 8| & 5| =
E |l =
% | o' & 2
s [ QS
Q| & Q
=R
1 TeopeTrnueckre OCHOBBI 8 |14 |10 47 YerHeli onpoc,
TECTUPOBAHUEC
(G YHKITMOHHPOBAHUS
(UHAHCOBBIX PHIHKOB
2 Mertoibl uccne0BaHus 8 |10 |14 10,35 Tecruposanie
(PMHAHCOBBIX PHIHKOB
Bcero 3a cemectp 108 | 24 | 24 2,4 10,25 57,35 3au.
Hroro 108 | 24 | 24 241025 57,35

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
(GYHKIIMOHUPOBAaHUSI (PUHAHCOBBIX PHIHKOB B COBPEMEHHBIX YCIOBUSX (2 yaca).
Jleknms 2.

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

WHcTpyMeHTH! GUHAHCOBBIX PHIHKOB. [IoHATHE U (yHIaMEeHTaIbHBIE CBOMCTBA aKIMi. Buibl
akmuii. OreHka akmuii (2 gaca).
Jleknus 4.

JloxomgHocTh akiuii (2 yaca).



Jlekumus S.

OO6nuranuu: xapakTepucTuka u kinaccudukamnus. Onenka odmuraruii. JJoxoqHocTh
obnuranuii (2 gaca).
Jlexnus 6.

PeIHOK Mpon3BOAHBIX (DUHAHCOBBIX HHCTPYMEHTOB (2 daca).
Jlexnus 7.

OnuuoHs! 1 X BUABI (2 yaca).
Pazoen 2. Memoouwl uccreoosanusi puHaHco8bix polHKOG
Jlexnus 8.

OCHOBHBIC HAIPaBIICHUS UCCIICIOBaHUI (PMHAHCOBBIX PHIHKOB. TeXHHUECKUIT aHAIN3 PhIHKA
IeHHBIX Oymar (2 Jaca).
Jlexnus 9.

OcobenHocty (hyHIaMEHTATBHOTO aHaM3a (2 yaca).
Jlexuus 10.

Onpenenenue, CynHOCTh U Kilaccuukanus GUHAHCOBBIX PUCKOB. COOTHOIICHHE MEXKITY
PHCKOM ¥ TOXOJTHOCThIO HHBECTHIIMIA. MeTO bl OLIEHKH PUCKOB (2 yaca).
Jlexnus 11.

Onenka nokasarens Value at Risk (2 gaca).
Jlexknusa 12.

[ToptdenbHbIii puck u B-daktop. Mojenb OleHKH KanmuTalbHbIX akTUBOB (CAPM-monens) (2
yaca).

4.1.2.2. IlepeyeHb NPAKTUYCCKUX 3aHATHI

Cemectp 8
Paszoen 1. Teopemuueckue ocHOBbl PYHKYUOHUPOBAHUS PUHAHCOBLIX PLIHKOE
IIpakTn4yeckoe 3ausitue 1

Cy1HocTh 1 0COOEHHOCTH (PYHKIMOHUPOBAHUS (PUHAHCOBBIX PHIHKOB B COBPEMEHHBIX
ycioBusx (2 daca).
IpakTnyeckoe 3ansiTue 2

OrneHka CTOMMOCTH IIeHHOU Oymaru (2 Jaca).
IpakTnyeckoe 3ansitue 3

OneHka ppIHOYHOM CTOMMOCTH oOsuramuu (2 yaca).
IIpakTnyeckoe 3ansaTue 4

UyBCTBUTEIHHOCTH OONHUTalMK U topaiius (2 Jaca).
IIpakTH4yeckoe 3aHATHE S

OnuuoHsl 1 UX BUJHI (2 Haca).
Paszoen 2. Memoow uccneoosanus punancoswvix ppinkog
IIpakTHyeckoe 3aHsATHE 6

OreHka 0’XuaeMoi JOXOJHOCTH akLuu (2 yaca).
IIpakTuyeckoe 3ansitue 7

[TpuMeHeHne TEXHUUECKOro aHaJIn3a Ha (PUHAHCOBBIX phIHKAX (2 yaca).
IIpakTHyeckoe 3ansitue 8

[TocTpoenue u ananu3 OupxeBoro rpaduka (2 yaca).
IIpakTHyeckoe 3aHsATHE 9

[Iporuo3upoBaHue U3MeHEeHUs Kypca 11eHbl ((MHAHCOBOTO aKTUBA (2 yaca).
IIpakTuyeckoe 3ansaTue 10

OreHMBaHUE UHBECTHIIMOHHBIX PUCKOB Ha (PMHAHCOBBIX PHIHKAX C HCIIOJIb30BAaHHEM
CTATUCTUYECKUX M BEPOSITHOCTHBIX IMOKa3aTene (2 yaca).
IIpakT4eckoe 3ansaTue 11

[Ipumenenne MosieH OLEHKU KanuTaidbHbIX akTUBOB (CAPM) Ha puHAHCOBBIX phIHKAX (2
qaca).
IIpakTnyeckoe 3ansitue 12

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



4.1.2.3. IlepevyeHnn 1a00paTOPHBIX padoT
He mnanupyercs.

4.1.2.4. IlepeyeHb TeM U y4eOHO-METOAUYECKOE O0ecleueHre CAMOCTOSATEIbHO

padoThbI

IlepedyeHb TeM, BBIHECEHHBIX Ha CAMOCTOSATEIIBHOE N3Y4YEHUE!
1. Onpenenenne GUHAHCOBOTO PHIHKA.
2. CTpyKTypa ¥ 3JIeMEeHThl ((MHAHCOBOW CHCTEMBI.
3. CyObextbl (uHAaHCOBOTO pbIHKA. (DUHAHCOBBIE HWHCTUTYTHI: (UHAHCOBBIC TOCPEAHUKH U
UHCTUTYThI UHPPACTPYKTYpPbI (PUHAHCOBOT'O PHIHKA.
4. Knaccugukanust pMHAHCOBBIX PHIHKOB.
5. CoBpemMeHHOE COCTOsIHME, MPOOJEeMbl M HalpaBJIEHUs Pa3BUTHS POCCHICKOro (UHAHCOBOIO
pBIHKA.
6. BO3MOXHOCTM HHTErpallud CHUCTEM pPEryJUpOBaHMUs POCCHUICKOIO M  MEXIYyHapOIHOI'O
(MHAHCOBBIX PHIHKOB.
7. JleHeKHBIN PBIHOK.
8. KpeuTHBIH pBIHOK.
9. BantoTHBIN PBIHOK.
10. PpiHOK 1IEeHHBIX OyMmar.
11. ®opmupoBaHUEe HHIIEKCOB HA PHIHKE [IEHHBIX OyMar.
12. AKkumu, UX BUJABI U OLIEHKA. POCCUICKUI PBIHOK aKIMiA: BOJIOLMS, COBPEMEHHOE COCTOSIHUE U
NEePCIEKTUBBI PA3BUTHS.
13. OGnurauuu, ux Buabl. PbIHOK KopmopaTuBHbIX obOnuramuii B Poccun. MexaHusMm BbITycKa U
BU/Ibl HIIOTEYHBIX [IEHHBIX OyMmar.
14. Bekcenb: 3Tansl pa3BUTHSA, 00JIACTh U TEXHOJIOIMHM MPUMEHEHHsI HA COBPEMEHHOM (PMHAHCOBOM
priHke. bankoBckue cepTu(uKaTbl B pOCCUMCKON U 3apyOeKHOM MPaKTUKE.
15. @opBapanbie U (pbroYEpCKHBbIE KOHTPAKThl. ONIUOHBI, CBOIIbI, BAPPAHTHI.
16. OcoGeHHOCTH (DYHKIIMOHUPOBAHUS PHIHKA IPArOLEHHBIX METAUIOB.
17. IIporuo3upoBaHie KOTUPOBOK HAa OCHOBE TEXHMUECKOTO aHAJIM3a PhIHKA LIEHHBIX OyMmar.
18. Ouenka u ynpasieHue (UHAHCOBBIMH aKTUBAMH € YIETOM (pakTopa BpeMeHH.
19. YnpaBnenue puckaMu Ha (PMHAHCOBBIX PHIHKAX.
20. XemxupoBaHue prUcKa Ha BaJIOTHBIX PbIHKAX ¢ IPUMEHEHHEM (DbIOUEpPCOB U OMIIMOHOB.
21. ApOuTpaxxHble cIeTKHU Ha ((UHAHCOBBIX PhIHKAX.

Jlis caMocCTOSITENNbHOM pPAabOTHl MCHOJIB3YIOTCS METOAMYECKHE YKa3aHHUsS [0 OCBOEHUIO
JUCLUIUINHBI U U3/IaHUS U3 CIMCKA NPUBEJECHHON HUKE OCHOBHOM U JIOTIOJHUTEIBLHOU JIUTEPATYPHI.

4.1.2.5. IlepeueHb TeM KOHTPOJbHBIX padoT, pedeparos, TP, PT'P, PIIP

He nnanupyercs.

4.1.2.6. IlpumepHbIi epedyeHb 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
() o 5 4 B 2 g
= =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. 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).




4.2.2.2. IlepeyeHb NPAKTHYECKUX 3AHATHI

Cemectp 9
Pasoen 1. Teopemuueckue 0cHOBbL PYHKYUOHUPOBAHUS PUHAHCOBBIX 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 Ha 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 M HAIIPABJICHUS Pa3BUTHS POCCUHCKOTO
(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. ®opmupoBaHue UHIEKCOB Ha PhIHKE 1IEHHBIX OyMar.

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: 3Tarbl pa3BUTHsL, 00JaCTh U TEXHOJIOTMH IPUMEHEHHSI 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 puckamMu Ha (UHAHCOBBIX 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
JUCIUIUIMHBI U U3JITaHUS U3 CIHCKA MPUBEICHHON HUKE OCHOBHOM U JIONOJHUTENIbHOM JIUTEPATypPHI.

4.2.2.5. IlepeyeHb TeM KOHTPOJIbHBIX padoT, pedeparos, TP, PI'P, PIIP
1. "TexHr4ecKui aHAIN3 U OLICHKA PUCKAa MHBECTHUPOBAHUS (Ha IPUMEPE KOHKPETHOTO
(uHaHCOBOIO aKTHBA)".



4.2.2.6. IlpuMepHBIii IepeYeHb TeM KyPCOBBIX padoT (IIPOEKTOB)
He mnanupyercs.



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
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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

Jlexnus 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. IlepeyeHb NPAKTHYECKUX 3AHATHI

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 CAMOCTOSITEIIbHOE 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, 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. O6auranuu, ux BUJbl. PEIHOK KOpropaTUBHBIX obnuranuil B Poccun. Mexanu3Mm Bbllmycka
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. Vnpasnenue puckamu Ha GUHAHCOBBIX 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 MPUBEICHHON HU)KE OCHOBHOM U JTOTIOJHUTEIBLHON JIUTEPATYPHI.

4.3.2.5. Ilepeyenb TeM KOHTPOJIbHBIX padoT, pedeparos, TP, PI'P, PIIP
1. "TexHr4ecKui aHAIN3 U OLICHKA PUCKAa MHBECTHUPOBAHUS (Ha IPUMEPE KOHKPETHOTO
(uHaHCOBOIO aKTHBA)".



4.3.2.6. [IpumepHbIii NepedeHb TeM KYPCOBbIX PadoT (IIPOEKTOB)
He mnanupyercs.

5. O0pa3oBaTe/ibHbIE€ TEXHOJIOTUHU

MeTtoanyeckue yKa3zaHus Uil BBIOJIHEHHUS] KOHTPOJIBHON padOThI pPa3MELICHBI 110 aJIpecy:

https://www.mivlgu.ru/iop/course/view.php?id=1844

Ha JICKOIMOHHBIX W MPAKTUYCCKHUX 3aHATHUAX HCIOJIB3YHOTCA TpaJUIIHOHHBIC q)OpMBI nux
MIPOBEJICHUS C AJIEMEHTaMU aKTUBHBIX (hOpM 00ydeHUS.

[TpoGnemHuas neknust — popma yueOHON pabOThI, B paMKax KOTOPO HOBOE 3HAHUE BBOJIUTCS
yepe3 MpoOJIEeMHOCTh BOMpOCa, 3a7aud WK cuTyauuu. [Ipu 3TOM mpoiiecc mo3HaHUs CTYACHTOB B
COTPYAHMUYECTBE U JMAJIOTE C MpenoaBaTeiaeM MpUOIIKaeTCS K UCCIEI0BATEIbCKON e TEIbHOCTH.
Copepxanue mpoOJeMbl pacKpblBaeTcsd MyTEM OpraHU3alMd IOUCKa €€ pelIeHUus WIH
CYMMHUPOBAaHHA U aHaJIn3a TPAJUIIUOHHBIX 1 COBPEMCHHBIX TOYCK 3pCHUS.

Jloknag — pa3BEpHYTOE YCTHOE COOOIIEHHE Ha KaKyro-JIMOO TeMy, ClleJaHHOE MYOJIWYHO.
Jluckyccust — apryMeHTUPOBAaHHOE 00CYKIEHHE KaKOTr0-JIMOO CIIOPHOTO BOIPOCA, TPOOIEMBI.

MonenupoBanue — HcCCIeOBaHUE OOBEKTOB TMO3HAHHUA HAa HX MOJENAX, MOCTPOEHUE U
U3y4EHUE MOJIeTIe peallbHO CYIIECTBYIOIIMX MPEAMETOB (SBJIGHUM, MPOILIECCOB) IS HX
onpezeneHus, J1U00 ymydlleHHs] UX XapaKTEePUCTUK, PAIlMOHATN3AIUU CIOCOOOB HMX IMOCTPOCHUS,
YIpaBJICHUA UMW U IPOTHO3UPOBAHUA.

TectupoBaHue — KOHTPOIb 3HAHUH C IOMOIIBIO TECTOB, Pa3ACAEHHBIX HA TPH OJ0KA: MPOCTHIE
TCECTOBBIC 3aJlaHUA, YCJIO)KHéHHI)IC 3aaHuAa U CJIOKHBIC TBOPYCCKUC 3alaHUA. OHpOC U OLICHUBAHUC
pe3yJIbTaTOB aBTOMaTU3UPOBAHBI.

6. OnleHOYHBIE CPeACTBA NJIA TEKYILero KOHTPOJIA YCIIeBAeMOCTH,

HpOME)KyTO‘IHOﬁ aTTeCTallum Mo uToraM OCBOCHHUA JUCHMUILJINHBI.
@OH/1bI OLICHOYHBIX MATEPUAIIOB (CPEACTB) IPUBEAEHBI B IPUIIOKEHHH.

7. YueOHO-MeTOANYecKOe U HH(POpMAIMOHHOE o0ecrieyeHre JUCHMILIMHBI.

7.1. OcHOBHAas1 y4eOHO-MeTOAMYECKAS JIUTEPATypa M0 AMCHUILIINHE

1. HoBukoB, A.B. ®uHaHCOBBIE PHIHKU U (DUHAHCOBBIE HHCTHUTYTHI: yueOHOe mocodue / A.B.
Hosuxos, W.5I. HoBukoBa. — MockBa: Ait [Iu Ap Menma, 2021. — 247 ¢. — ISBN 978-5-4497-
1162-5. — Tekcr: sneKTpoHHBIH // DOnekrpoHHO-OMOnMoTeuHass cucrtema [PR BOOKS. -
https://www.iprbookshop.ru/108256

2. Ilpo6un, II.C. dunaHCOBBIE pBIHKH: YydeOHOE TOCOOHME JJsi CTYACHTOB BY30B
00yJaronuxcs Mo HaMpaBJICHUIO MOJATOTOBKH «DKOHOMUKA) (KBaTM(pUKAIKS (CTENEHb) «OaKaiaBp»)
/ T1.C. Ilpo6un, H.A. IIponanoBa. — Mocksa: FOHUTU-IIAHA, 2017. — 175 ¢c. — ISBN 978-5-
238-02613-8. — TexkcT: 27eKTpoHHBINA // DnekrpoHHO-OnOmMoTeuHas cucrema IPR BOOKS. -
https://www.iprbookshop.ru/81586

3. Beiroguuxona, N.FO. MeToabl ananu3a pelHKa 1IEHHBIX OyMar: ydeOHoe mocooue / U.1O.
BreirogunkoBa. — Caparos: Ail [Tu Ap Meaua, 2019. — 200 c. — ISBN 978-5-4497-0058-2. —
Texkct :  o7exTpoHHBIH //  DnexkTpoHHO-OmOmmoreuHas  cuctema [PR BOOKS. -
https://www.iprbookshop.ru/83920

7.2. JlonoJIHUTEJIbHAS Y4eOHO-MeTOAUYecKasi JJUTEPATYPA MO AUCIHUILINHE

1. Anemmna, A.B. ®unancoBble pbiHKM. YacTh 1: yueOHO-MeToIMUeckoe mocodue Hu
MPAKTUKYM JUIsl u3yueHus: kypca «DuHaHCOBBIE PBIHKI»: 0a30BbIl ypoBeHb / A.B. Anemmna, A.JL
bynrakos, A.C. KpukynoB. — Mocksa: Hayunslit koncynbrant, 2018. — 192 ¢. — ISBN 978-5-
6040844-0-3. — TekcT: 3JMeKTpOHHBIN // DiekTpoHHO-OMOMMOTeYHass cuctema IPR BOOKS. -
https://www.iprbookshop.ru/104999

2. Endpumona, N.®. PriHOK neHHbIx Oymar: nadopaTopHblil npaktukym / U.®. Endumosa,
3.b. Jly6sHckas. — Boponex: Boponexxckuii rocyapcTBeHHbIH TeXHUUECKU yHuBepcuteT, IbC



ACB, 2020. — 117 c¢. — ISBN 978-5-7731-0903-7. — TeKcT: 31MeKTpOHHBIN // DIEKTPOHHO-
oubnmmoreunas cucrema IPR BOOKS. - https://www.iprbookshop.ru/111486

3. Beiroquukosa, N.FO. Marematudeckie MOJeNH phIHKA [IEHHBIX Oymar: ydebHoe mocoowne /
N.1O. BeiromuukoBa. — Mocksa: Aii [lu Ap Menua, 2021. — 257 ¢. — ISBN 978-5-4497-0982-0.
—  Texkct: onexTpoHHBI // DnekTpoHHO-OmOmmoreunas cucrema [PR BOOKS. -
https://www.iprbookshop.ru/104669

4. ®unaHcoBble ppIHKU: [IpakTUKyM A CTYJEHTOB oOpa3zoBaTesibHOM nporpammsl 38.03.01
DOxoHomuKa / cocT. CBUCTYHOB A.B. [DnekTpoHHBINH pecypc]. — DaekTpoH. TekcToBbie naH. (1,3MO0).
- Mypowm: MU Bal'y, 2022. -
https://evrika.mivlgu.ru/index.php?mod=book_inf&com=view_inf&book id=3384

7.3. Ilepeyenb HHGPOPMAIMOHHBIX TEXHOJIOT Ui, HCIOJIb3YEeMbIX NPH
OCyLIeCTBJICHMH 00Pa30BaTeJILHOI0 NMPoLecca M0 JUCHUILUINHE, BKIKYAs
nepeYyeHb MPOrpaMMHOI0 odecredeHnsi 1 HHPOPMALMOHHBIX CIIPABOYHBIX

CUCTEM

B  oOpazoBarenbHOM  TIpOIECCE  HCHOJB3YIOTCS  HH(POPMAIIMOHHBIE  TEXHOJIOTHH,
peann30oBaHHBIE HA  OCHOBE  HMH(OPMAMOHHO-00pa30BaTENILHOTO  TOpTajla  MHCTUTYTA
(www.mivlgu.ru/iop), 1 ”HGOKOMMYHUKAITMOHHON CETH MHCTUTYTA:

- IPEIOCTABJICHUE YIeOHO-METOINYCCKIX MaTEPHUAJIOB B JICKTPOHHOM BHJIE;

- B3aUMOJICHCTBHE YYaCTHHKOB O0Opa30BaTEIBHOIO Ipollecca Yepe3 JIOKAJIbHYIO CeTh
uHCcTUTyTa U VIHTEepHET;

- TIPEIOCTABIICHUE CBEICHUI O pe3yibTaTax y4eOHOH JEATeIbHOCTH B DJICKTPOHHOM JIMYHOM
KaOuHeTe 00yJaroIerocs.

WHdopMalimoHHbIE CTIPABOYHBIC CUCTEMBI:

Nudopmanmonno-cnpaBounas cucrema "Koucymnprant ITmroc" - http://www.consultant.ru

Wudopmanmonno-crnpaBounas cucrema "['apant” - http://www.garant.ru

[TporpammHuoe oOecrieueHue:

PEJl OC (Cormamenue Ne140/05-21V ot 18.05.2021 rosma o coTpyTHUYECTBE B 00JIACTH
HAYKH, Pa3BUTHUS] HHHOBAIIMOHHOM JIEATEILHOCTH )

7.4. Ilepeyennb pecypcoB HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH

«AHTEpHET», HEOOXOAUMBIX JIJI OCBOCHUS TN CIIUILIMHBI
iprbookshop.ru
evrika.mivigu.ru
consultant.ru
garant.ru
mivlgu.ru/iop

8. MarepuajbHO-TEXHHUYECKOE O0ecevdeHue 1 CIUITHHbI
Kabuner 6u3Hec-naHUpOBaHUS
12 kommbrotepoB: CPU Core 13-6100; untepaktuBHast nocka SMART BOARD 480 co
BCTPOEHHBIM ITPOEKTOPOM V25

9. MeTOI[I’I‘IeCKI/Ie YKa3aHud 110 OCBOCHUIO TUCHHUIIJIMHBI

JUisi yCIIEHIHOTO OCBOGHMS TEOPETHUECKOro MaTepuana oOydarouuiics: 3HAKOMHTCS CO
CIIHICKOM PEKOMEHIyeMO OCHOBHOW M JIOTIOJHHUTEIBHON JIUTEpaTyphl,; YTOUHSIET y MPEToaaBaTes,
KakUM JONOJHUTENbHBIM MOCOOUSM CIIeAyeT OTIaTh IMPENNOYTeHHE; BeleT KOHCHEKT JIEKIUH U
npopadaThIBaeT JIEKIIMOHHBIA MaTepPHaJl, MOJIb3YICh KaK KOHCIIEKTOM, TaK U Y4€OHBIMU TIOCOOUSMH.

Ha mnpakThueckux 3aHATHAX TPOWUICHHBI TEOPETHUECKUH MaTepuan MOJKpersieTcs
pemieHneM 3aj7ad4 [0 OCHOBHBIM TeMaM JUCHUIUIMHBL. Kaxmod rpymnme oOydaromuxcs
IpenoJiaBaTesb BBAAET 3a/ady, CBA3AHHYIO C AHAJIU30M KOHKPETHOW CHUTyallMd M HPUHSATHEM
pemennii. B kKoHIIe 3aHsTHS 00y4aromuye JeMOHCTPHPYIOT MOTYyYSHHBIE PE3YIbTAaThl MPETOAaBaTEIO
U TIpU HEOOXOAMMOCTH AeatoT padoTy HaJl OMNOKaMH.



CamocrosaTrenbHass paboTa OKa3blBa€T BAXKHOE BIMAHHE Ha (HOPMHPOBAHUE JHMUYHOCTH
OyIylIero CrenuaniucTa, OHa IIaHUPYETCsl 00yJaromuMes caMocTosATenbHO. Kaxapiii o0ydaromuiics
CaMOCTOSITENIFHO ONPEACISET PEeKUM CBOEH pabOThl M Mepy TpyJAa, 3aTpaylMBaeMOro Ha OBIIAJICHHUE
y4eOHBIM COJAEp)KaHUEM JUCUUILIMHBL. OH BBINOJHSET BHEAYAUTOPHYIO paboOTy M HU3yueHHe
pa3zienoB, BHIHOCUMBIX Ha CaMOCTOSATENIbHYIO PaldoTy, MO JUYHOMY WHAMBHIyaIbHOMY ILIaHY, B
3aBUCUMOCTH OT €r0 IOJATrOTOBKU, BPEMEHM U APYI'HX YCIOBUH.

dopMa 3aKIIIOUUTEIIBHOIO KOHTPOJSA IPU INPOMEXYTOYHOM arrectauuu — 3ader. [lns
IPOBE/ICHUS IPOMEXKYTOUYHOM aTTecTally 10 AUCLHUILIMHE pa3paboTaHbl (POH OLEHOYHBIX CPEACTB
U OaJuIbHO-PEHTHHTOBAs CHCTEMa OLICHKM Y4YeOHOH JesITeIbHOCTH CTyneHToB. OIleHka o
JUCLUIUIMHE BBICTABISACTCS B MH()OPMAIMOHHONW CHCTEME M HOCUT MHTETPUPOBAHHBIM XapakTep,
YUUTBIBAIOIIMKA pe3yibTaThl OLICHUBAHUS YYacTHUs CTYACHTOB B ayAUTOPHBIX 3aHATHUSAX, KAUeCTBA U
CBOEBPEMEHHOCTU BBINOJIHEHHS 3aJaHUM B XOJ€ H3Yy4YEHMs] IUCHMIUIMHBI M IPOMEXKYTOYHOM
aTTECTALUU.



[Iporpamma cocraBieHa B cooTBeTcTBUH ¢ TpeOoaHusMu OI'OC BO mo HampaBieHUIO
38.03.01 Dxonomuka 1 PODUITIO OATOTOBKH DKOHOMUKA U OU3HeC ((huHaucwl, uneecmuyuu, OAHKU)
Pabouyio nporpamMmy coctaBui k.9.H., doyenm Ceucmynog A.B.

[Iporpamma paccmotpena u ogo0peHa Ha 3acenanuu kadenpsr ITuMK

npoTokoia Ne 24 ot 11.05.2026 ropa.
3asenytrommii kapeapoit dTuMK Mauioposa JI.B.
(ITonmuce)

PaGouast mporpamma paccMOTpeHa M OJOOpeHa Ha 3aceJaHuu y4eOHO-METOIUYECKON
KOMHCCUU (paKyIbTeTa

npotokoi Ne 5 ot 14.05.2026 rona.
IIpencenarens komuccuu ['® Maxkapos M.B.
(ITonmucne) (®.1.0.)




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

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

o IMCIOMIIJIMHE
[IpuMepHBIii IEpeyeHb BOIIPOCOB U1 IIPOBEIECHUS 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.
. O6auranuu, X BUAbI U OLIEHKA.
. PBIHOK ccyiHOrO KanuTana.
8. Bekcens: srambl pa3BUTHS, 00JacTh M TEXHOJOIMM HIPUMEHEHHS Ha COBPEMEHHOM
(MHAHCOBOM DPBIHKE.
9. Jleno3utHele u cOeperarenbHble CepTUDUKATHI.
10. Buabl HIOTEYHBIX LIEHHBIX OyMar.
11. KpeauTHbIil pbIHOK.
12. BantoTHbIN PHIHOK.
13. PbIHOK IPOM3BOIHBIX (PMHAHCOBBIX 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 v GpyHIaMEHTAIBHBIN aHATIHN3.
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-¢pakrop.
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. Kakme y4yacTHWKHM (PHUHAHCOBBIX PBIHKOB MOTYT OOpa30BBIBAThH IUIATEXHBIC CPEICTBA,
BBIITYCKaTh IUIATEXHBIE CPENCTBA B O0OPOT, OCYIIECTBIISATh M3BATHE IUIATEXHBIX CPEICTB U3
obopora:

a) Oupxu;

0) 6aHKwy;

B) MHBECTUIIMOHHBIE (POH/IBI?

2. Kakue u3 nepedyrcieHHbIX HIKEe HHCTPYMEHTOB BbI COWIN ObI HanOoiee pUCKOBAHHBIMU?
a) obonuranus ¢ perituarom 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 MOTPEOUTEISIMHU U POJABIIAMU TUIATEKHBIX CPEJICTB;

0) PBIHOK, TJIe YAOBIETBOPSAIOTCS CIIPOC U MPEIOKEHNE Ha BAIIOTHBIE PECYPCHI;

B) PBIHOK JIEHEKHBIX PECYPCOB.

5. Kak HazbiBaeTcsi (B COOTBETCTBHUM C POCCHUMCKHUM 3aKOHOJATEIBLCTBOM) 3MHUTHUpYyEMas
KOMITaHUeH 1ieHHast Oymara Juis 3aKperuvieHus paBa e€ BiaJenblia Ha MOKYIKY B IPEIyCMOTPEHHBIN
B HEHl CPOK WJIM NpPU HACTYIUICHUU YKa3aHHBIX B HEH OOCTOSATENbCTB OMPEIECIIEHHOTO KOJUYECTBA
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 BajlioT;

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

7. YTo xapakTepusyeT KpeIuTHbIA 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
MIOJIOKHUTEIHHOTO M OTPHUIIATEIBHOTO JIEHEKHBIX TIOTOKOB MPEATIPUATHS BO BPEMEHHU.

8. Ilo cpokam obOparieHust PUHAHCOBBIX CPEACTB (PMHAHCOBBIN PHIHOK JIEIUTCA Ha!
a) PHIHOK KaluTaJIOB

0) KpeAUTHBII PHIHOK

B) PBIHOK IIEHHBIX Oymar

I') ICHEKHBIN PBIHOK

9. OT™MeThTE HEMPaBUWIBHOE YTBEPKICHHE.

Ha coOpanuu akiimoHepoB NPUHSATO pelICHUE:

a) HE BBIIUIAUMBATh JUBUICH/IbI IO IPUBUIETUPOBAHHBIM AKIUSAM, HO BBIIUIATUTD JUBUACHIbI
110 OOBIKHOBEHHBIM aKIIMAM

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

B) HE BbIIUIAYMBATh AMBHICH/BI 10 OOBIKHOBEHHBIM aKLMAM, HO BBIIUIATUTh AUBHUAEHIBI 110
IIPUBWIETMPOBAHHBIM aKLIUAM

I') BBIIUIATUTh AUBHUJICH/IbI U TI0 IPUBHIIETUPOBAHHBIM, 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 CTaBKH PACTYT, TO IIEHA OOJIUTAIINH:
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
JTUBUJICHIAMHU OTIPEICIIIeTCS TI0 (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 qomn CHIA;

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

15. 3axitoueHue cienku GopBapAHOro BAJIOTHOIO KOHTPAKTA O3BOJISIET

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 (PMHAHCHPOBAHUE.

16. Kakue 13 nepeunciaeHHbIX HHCTPYMEHTOB MTO3BOJISIIOT CHU3UTh KPEIUTHBIN pUCK?
a) CTpaxoOBaHME KPEAUTHOTO PUCKA;

0) nonydyeHue OaHKOBCKOM TapaHTHH;

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

17. TexHM4eCKHI aHAIU3 MPEIOIAraeT, YTo:

a) BCE MPOUCXOSAIINE COOBITHS OTYYal0T CBOE OTPAKEHHUE B LIEHAX;

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

B) BCE COOBITHUS, IPOUCXOASIINE HA PhIHKE, IOBTOPSIOTCS;

) Ha (UHAHCOBBIE PHIHKH BIUSIOT HE TOJIBKO BHYTPEHHHUE, HO U BHEIIHUE (DAaKTOPHI;

1) Y4aCTHUKH PBIHKA MPU MPUHATHN PELIEHUS! YYUTHIBAIOT BCIO HHPOPMAIIHIO, BIHUSIONIYIO Ha
PBIHOK.

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

a) YMEHbIIIaeTCsl CHeU(PUIESCKII PUCK

0) YMEHBIIIAETCsl CUCTEMAaTUUECKHIN PUCK

B) YMEHBIIIAETCSI COBOKYITHBIN PUCK, IPUCYIIHI JTaHHOMY TOPTQENTIO



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

19. Kak 3aximrouaercs BaTIOTHbIN (HOpBapIHBIA KOHTPAKT?

a) Ha Oupxe

0) Bue Oupxu — Mex a1y 0aHKOM U KOMITaHUEH

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

20. B ciyuae 3akirodeHus (OpBApIHOTO KOHTPaKTa ¢ (UKCHPOBAHHOW IICHOM MOKYIKH
BaJIIOTHI, [IEHA Ha peaJTu3yeMbIii UMIIOPTHBINA TOBApP YCTAaHABIMBAETCS

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. CroumocTth nopTdenst naBecTopa cocraBmsier 10 miH. py0., VaR mis ogHOro nHS paBeH
100 TeIC. py0. ¢ AOBEpUTENBHON BepoATHOCTHIO 95 %. Kak MOXHO MHTEpIpEeTHpPOBATh JAHHYIO
uH(popmanuo?

a) BEpOSTHOCTh TOTO, YTO B TEUECHHE CIEAYIOMIMX 24 4acoB MOTEPU B CTOMMOCTH MOPTQens
cocraBat MeHbIe 100 Teic. py0. 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
nHell He npeBbicaT 100 Teic. pyO., uiau yTo OHU OKaxkyTcst 6ombiie 100 Teic. py0. B TeueHue 5 AHEH
n3 Kaxaeix 100 muen.

HpaKTI/I‘leCKI/IC 3aJaHus

1. B kakoil MOMeHT (mpu KakoM Kypce akKIWW) IMOKYyMareidb BOCHOIB3YETCSI CBOUM
OTIIMOHHBIM MpaBoM? 3akiIroueHa celika ¢ OMIroHoM Ha okynky 200 akmuii o reHe 2200 py0./mrt
cpokoM Ha 8 mecsueB. [Ipu 3ToM mpemusi BBIIIAUMBaeTCs MpOAaBIly W3 pacuéra 220 pyoOnei 3a
aKITHIO.

2. bupxesoii cnexkynsHt kynuwi 40 mr. akuuil komnanuun ABC mo nene 4500 pyO./mit. u
OJTHOBPEMEHHO OCYILECTBWII KOpoTKyto npojaxy 30 akuuit komnanuu CDE no nene 4920 py6./mrt.
[Mozummu Oputn 3akpbiThl MO0 1leHaM ABC 4800 pyo6meir, CDE — 5010 pyo6nei. Omnpenenure
COBOKYIIHBIH pe3yibTaT (yOBITOK MJIM MPUOBLIBL) 110 3TUM CIEIKAM.

3. Onmnpenenure ogHOMHEBHBIM TmoKazarens Value-at-Risk (VaR) ¢ goBeputenbHoi
BEpOATHOCTBIO 95 % nns moptdens croumocthio 10 MiIH py0., B KOTOpBIM BXOAAT aKLIUK OJIHOM
komnaHui. CTaHIapTHOE OTKJIOHEHHE JIOXOJHOCTH OJJHOW aKkIMU B pacuére Ha nepuoj paBHo 10 %.
Cnenyer npussTth, 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 mHBecTOp mprodpeTaeT call-onmmon no nene 460 pyOeit 3a akiuio ¢ mpemuent 8§ pyomei
3a aKIuio W put-onmuoH 1o neHe 460 pybnei 3a akmuio ¢ mpemuen 6 pyonei 3a akmuro. Cpok
WCITOJTHEHHS OMIIHOHOB uepe3 90 mueit. Onpeaenure NpuObLIb WIH YOBITOK (YKa3bIBAETCS C MUHYCOM
0e3 mpobena) moKymnarens OMIUOHOB, eciu yepe3 90 nuelt Kypc akiuit coctaBuT 450 pyOiei.



5. B nmemsx ctpaxoBaHus (PMHAHCOBBIX MOTEPh HA MAKET OJHHUX M TEX )K€ aKUUi B pa3mepe
100 mTyk mHBecTOp mpuobOpeTaeT call-onmmon no 1ene 460 py0Oieit 3a akiuio ¢ npemueit 8§ pyomnei
32 aKIuIo W put-onmuoH mo meHe 460 pyoOnei 3a akiuio ¢ npemuei 6 pyoOsel 3a akiuio. Cpok
UCIIOJTHEHUS OoNMUKOHOB yepe3 90 nueit. Onpenenure NpuObLUTb WK YOBITOK (YKa3bIBAETCS C MUHYCOM
0e3 mpobena) moKymnarems ONMIHOHOB, eciu Yepe3 90 qHelt kypc akiuit coctaBuT 480 pyoIiei.

6. B nensax crpaxoBaHusi (PMHAHCOBBIX MOTEPh HA MAKET OJHUX M TEX ke aKIUi B pazMepe
100 mTyk mHBECTOp NMPOAET OAHOBpEeMEeHHO call-omiuon o neHe 460 py0Oieit 3a akiuo ¢ mpeMuei
8 pyOuieii 3a akuio u put-oniuoH 1o mnene 460 pybmeit 3a akiuio ¢ mpemueld 6 pyoiei 3a akIuio.
Cpoxk ucnosHeHHs ONUOHOB depe3 60 mHelt. Onpenenute nMpuObUTH WM YOBITOK (yKa3blBaeTcs C
MUHYCcOM O3 mpoOerna) mpoaBiia OMIUOHOB, eciin yepe3 60 qHe Kypc akiuii coctaBut 470 pyomneit.

7. B mensx ctpaxoBaHus (PMHAHCOBBIX MOTEPh HA MAKET OJHHUX M TEX )K€ aKUUi B pa3mepe
100 mryk uaBecTop npoaaér oxnoBpeMeHHo call-omniwon 1o mnexe 460 py0icii 3a akIKIO C MIpeMHei
8 pyOuieii 3a akuio u put-oniuoH 1o mnene 460 pyOreit 3a akiuio ¢ mpemueld 6 pyoiei 3a akIuio.
Cpoxk ucnosiHeHHs ONIUOHOB udepe3 60 mgHeit. Onpenenute NMPUOBLIL WM YOBITOK (YKa3bIBAaeTCS C
MHUHYCOM 0€3 mpobena) mpoaaBiia OMUOHOB, eciu yepe3 60 qHel Kypc akiuii coctaBuT 440 pyoieit.

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 0e3 mpo0esia) MOKymnarTess ONLMOHOB Ha MaKeT 3TUX akuui 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 akuuio, npemus — 7 pyOnei 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
HITYK, eciii uepe3 60 qHer Kypce akmuii coctaBuT 430 pyoiiei.

10. Ompenenure CpeaHEB3BELICHHYIO CTOMMOCTh KamuTana (B NPOLEHTax) Ul
MHBECTUILMOHHOTO MpPOEKTa ¢ TpeOyeMOoW CTaBKOW JOXOAHOCTH MO COOCTBEHHBIM BIIOXKEHHUSM B
pasmepe 15 % u c nmoneit mpusieu€HHBIX cpeAcTB B pazmepe 20 % mox 25 % romoseix. CtaBka
HaJiora Ha npuosUTb 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 ( mpoaasel) BhITUCHIBAET JBa onuuoHa ko (1 onuuon = 100 akuuit). [pemus
paBHa 10 nmosn. Ilena ucnonnenust — 70 momn. Texkymmit kypc akumii — 73 nosn. B kadecte
00s13aTeIbHOTO TJIaTeXa pacueTHas nanara TpedyeTr BHecTH 35% oT ctoumoctu akuuid. Onpenenure
BEJIMYMHY [€pBOHAYAIbHOW Map>kH, KOTOPYIO IOJDKEH BHECTH INPOJABEIl OMNIMOHOB B PACUETHYIO
rajgaTy Ha CBOM Map>KeBBIi CUET.

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

o VYerab onrpoc 20 BoIpocos, 2
PeliTunr-konTpois 1 P P ’ o 10 6annos
MPAKTUYECKUX 3aaHHs
" VYeruerii onpoc 20 BOIIpocos, 2
PelTuHTr-KOHTpOIH 2 P p ’ o 10 6annos
MIPAKTUYCCKHUX 3a[aHHs
. ITpomexxyrounsri Tect 20
PeliTunr-konTpois 3 P Y Jo 10 GannoB
BOITPOCOB
Tlocemenue 3agaTuii ITocemenne NEKIIMOHHEIX U
H N o 30 6amnoB
CTYJICHTOM MPAKTUYECKUX 3aHATUI




JlomomHUTENBHBIE OaIITBI AKTHUBHOCTh Ha TIPAKTHYECKUX

o 20 6amnoB
(6onych) 3aHATHUAX
BrinosineHue ceMecTpoBoro BrinosnHenue niana
IJIaHAa CaMOCTOSITEIIbHON CaMOCTOSITENIbHOM paOOThI Jo 20 6annos
paboThl CTYJICHTOB

2. HpOMe)KyTO‘IHaH arrecragui 1o JMCuMIlJimHe
Ilepeyenb BOpPOCOB K 3K3aMeHY / 3a4eTy / 3a4eTy ¢ OLleHKOH.
IlepeyeHb MpakTHYECKHUX 32/1a4 / 3aJJaHUI K IK3aMeHy / 3a4eTy / 3a4eTy ¢ OlleHKOH (mpu

HAJINYMH)

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

MeToauuyecKue MaTepHuaJibl, XapaKTCPU3YIOIIME NNPOUHECAYPLI OLICHUBAHUA

doHg TECTOBBIX 3aIaHUI.

BOHpOCH JJIA ITIOATOTOBKH K saqéTy.

MaxkcumanbHasi cymma 0asuioB, Habupaemasi CTyIeHTOM 1o aucuuiiinHe pasHa 100.

HEKOTOpbIE MPAKTUYECKHE HABBIKU
paboThl C OCBOEHHBIM MaTEPUATIOM
c(OopMHPOBaHbI HEAOCTATOUYHO, BCE
MPETyCMOTPEHHBIE TPOTPAMMOIL
o0y4yeHus yueOHbIe 3a7aHUs
BBIITOJIHEHBI, KAYE€CTBO BBIIIOJTHCHUA
HU OZIHOTO U3 HUX HE OLIEHEHO
MHUHHUMAJIbHBIM YHCJIOM 6aJ'IJ'IOB,
HEKOTOpbIe BUJIbI 331aHUI
BBIIIOJIHEHBI C OIITHOKaMH

Ouenka | Ouenka o mKaie O6ocHOBanue Yposenw
B cpopmuposannocmu
Oastax KoMmnemenyuil
bonee | «Otnuuno» ConeprxaHue Kypca OCBOCHO Buicokuit yposens
80 MOJIHOCTBIO, 0€3 MPOoOeIIoB,

HE00XO0/AMMbIE IPAKTUYECKNE HABBIKU

paboThl C OCBOEHHBIM MaTEPUATIOM

c(OopMHPOBaHBI, BCE

MPEyCMOTPEHHBIE IPOTPAMMOMA

oOyueHus: yueOHbIE 3aJaHUs

BBITTOJTHEHBI, KAYECTBO UX

BBINOJIHEHUS OLIEHEHO YHCIIOM

0aJ10B, OJIM3KUM K MAaKCUMaJIbHOMY
66-80 | «Xopormo» Copepxanue Kypca OCBOCHO Ilpoosunymoutii

TOJTHOCTHI0, 0€3 MpoOeIioB, yposeHb




50-65 | «YmoBIETBOPHUTEIBHOY Coneprxanue Kypca OCBOEHO Ilopozoeuwlit yposens
YaCTUYHO, HO MTPOOETIBI HE HOCAT
CYIIECTBEHHOT'O XapakTepa,
HE00XO0AMMBIE TIPAKTUIECKNE HABBIKU
paboThI ¢ OCBOCHHBIM MaTEPUAJIOM B
OCHOBHOM C()OPMUPOBAHBI,
OOJIBIITMHCTBO MPEIyCMOTPEHHBIX
porpamMmoii 00y4eHus: yaeOHbIX
3aJJaHHid BHITTOJIHEHO, HEKOTOPBIE M3
BBITTOJIHEHHBIX 33JJaHUI, BO3MOXKHO,
coJiepKaT OUTMOKH

Menee | «HeynosnerBopurenbHo» | CoaepkaHue Kypca HE OCBOEHO, Komnemenuyuu ne
50 HE00XO0/AMMBbIE IPAKTUYECKNE HABBIKU | chopmuposanst
paboThI HE CHOPMHUPOBAHBI,
BBINOJIHEHHbIE YUeOHbIE 3a/1aHUS
CoJIepKaT IpyObIie OMUOKH

3. 3agaHus B TeCTOBOM (popMe 1O TUCHUILINHE
IIpumepsl 3anaHmii:
[Tpumeps! 3a1aHnii B TECTOBOM (popMe pa3MENIeHBl B COOTBETCTBYIOIIEM AJIEKTPOHHOM Kypce
Ha UH(OPMAIIMOHHO-00pa30BaTEILHOM MOPTAJIE.

1. Kakue peIHKY BKIIFOYaeT (PMHAHCOBBIM PHIHOK?
a) PBIHOK JICHET,

0) PBIHOK KaIlUTaJIOB;

B) (GOHJIOBBIN PBIHOK;

I') PbIHOK KPEIUTOB;

1) PIHOK BaJIOTHI.

2. OmpenenuTe OTHOMHEBHBIM TMoka3arenb Value-at-Risk (VaR) ¢ noBepurenbHoi
BEpOATHOCTBIO 95 % nns moptdens croumocthio 10 MiIH py0., B KOTOpBIM BXOAAT aKLUK OJIHOM
komnaHui. CTaHIapTHOE OTKJIOHEHHE JIOXOJHOCTH OJHOW aKkIMU B pacuére Ha nepuos paBHo 10 %.
Cnenyer npussth, yto B nepuonae 100 TOproBbIX IHEH, M JOBEPUTEIHLHOW BEPOSTHOCTU B 95 %
COOTBETCTBYET 1,645 cTaHIapTHBIX OTKIOHEHUH.

Ionupii IMEPCUCHb TECTOBBIX 3a,[[aHI/II71 C YKa3aHUCM IIPABUJIbHBIX OTBETOB, PA3MCIICH B Oanke
BOIIPOCOB  Ha  MH(GOPMalMOHHO-00pa30BaTeIbHOM  MOpTajle  MHCTUTYTa IO  CCBUIKE
https://www.mivlgu.ru/iop/question/edit.php?courseid=748&category=27853%2C23044&qgbshowtex
t=0&gbshowtext=1&recurse=0&showhidden=0&showhidden=1

OLICHKa paCcCUUTBIBACTCA KaK HNPOUCHT MPABUJIIBHO BBINIOJIHCHHBIX TECTOBBIX BaﬂaHI/IfI n3 ux
o0mIero yuca.



