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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

Wzyuenne kypca «DuHAHCOBBIE PBIHKM» 0a3MpyeTcss Ha 3HAHUU OCHOBHBIX MOJOXKCHHUN

JUCHUITIINH: <<MaKp03KOHOMI/IKa)), «MI/IKPOBKOHOMI/IKa», ((I/IH(l)OpMaI_[I/IOHHBIC TCXHOJIOTMHM B
9KOHOMUKED, «MI/IPOBaSI OKOHOMHKa W  MCKIAYHAPOAHLIC S3KOHOMHYCCKUC OTHOLICHMUSD),
«BHenmHeskoHOMHYecKas JACATCIIBHOCTB», «,)_—[eHI)FI/I, KpEaurT, 6aHKI/I», «(DI/IHaHCH», «buznec-

tanupoBanue». OT CTENEeHU YCBOCHUS AUCIUILTAHBI 3aBUCUT YMEJIOE HUCIIOJIb30BAHUE TIOTYICHHBIX
3HAaHU B HAYYHOW M TPAKTHYECKOW IEATEIBHOCTH JJIsi O0OOCHOBaHHUS BbIOOpa 3(PQEeKTHBHBIX
CTPAaTEerMYeCKUX ¥ TaKTHYECKUX VYIPABICHYCCKUX PEIICHUH TMPU TMOATOTOBKE BBITYCKHOM
KBATH(UKAIIMOHHON PabOTHI.

3. Ilnanupyembie pe3yabTAaThl 00y4eHHUs M0 JUCHUIJINHE
[Tnanupyemble pe3ynbTaTbl OOy4YeHHs IO JUCHHUIUIMHE, COOTHECEHHBIE C IUIAHHPYEMBIMU
pe3ynbraramu ocBoeHust OIIOII (koMneTeHIMAMEY U HHAUKATOpaMU JOCTHKEHUSI KOMIIETEHIINN )

dopmupyembie [Tnanupyembie pe3yabTaThl 00yUCHHS M0 AUCITUILIHHE, B
KOMIIETeHINH (KO, COOTBETCTBHUHU C UHJIMKATOPOM JOCTUKEHHSI KOMIETEHIIUN HanMeHOBaHUE OLIEHOYHOTO
COZIEpIKaHUE MunukaTop 1OCTHKEHUS PesynbTaTel 00yueHus 1o cpencTBa
KOMIICTCHIIHN ) KOMITETEHIINH JIACHUIINHE

TIK-2 Cnocoben
aHATM3UPOBATh U
HHTEPIPETHPOBATH
JTaHHEIE O
COLMAILHO-
SKOHOMHYECKHUX
nporeccax, SBICHUSIX
1 00BbeKTax,
BEISBIIATH
TEH/ICHIIUH, CTPOUTH
TEOPETHYECKUE U
KOHOMETPHYECKUE
MOJIENH

[IK-2.1 Ananuzupyer u
MHTEPIPETHPYET JaHHbIC
OTEUECTBEHHOU U
3apy0eKHON CTATUCTUKH O
COLMATIBHO-DKOHOMHYECKUX
nporeccax, sSBICHUAX U
00beKTax, BBIABIACT
TEHJCHINH N3MEHEHNS
MoKazaTelel, COCTaBIsIeT
HHPOPMAMOHHBIE 0030PHI U
AQHAINTHYECKNE OTYETHI

[IK 2 3naTe MeXaHHU3M
(YHKIMOHUPOBaHUS
(D MHAHCOBBIX PHIHKOB,
CHOCOOBI IPUMEHEHUS
(PMHAHCOBBIX UHCTPYMEHTOB
(TIK-2.1)

[IK-2 Ymetb cobuparthb
HEOOXOANMBIC TaHHBIC 110
(PMHAHCOBBIM PHIHKAM,
aHAIN3UPOBATh UX U
TIOJITOTOBUTH
HHPOPMALMOHHBIA 0030p
W/WTA aHAJTUTHYECKUN OTUET
(TIK-2.1)

IIK 2 Bnagets
CHOCOOHOCTBIO, HCTIONB3YS
OTEYECTBEHHBIC U
3apy0Oex)HbIe UCTOUYHUKHU
nHpOpMaIUH, COOUpPATh
HEoOXOANMBIE JaHHBIC,
aHAIN3UPOBATH UX U
TIOJITOTOBUTH
HHPOPMALMOHHBIA 0030p

/WA aHAJIMTUYECKUNA OTUET
(ITK-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

BOIIPOCHI K YCTHOMY OIIpOCY,
TECT, 3aJ]a4M, TECT, 3a1a41




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
OO0mmast TpyA0€MKOCTh TUCHIUTUIHHBI COCTABISET 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 ¢ neJarornyecKum "
pabOTHHUKOM & ®opma
g TEKyIIEro
g" KOHTPOJIA
& ES YCIIEBa€MOCTH
No 3 2 (o Henenam
Pasznen (Tema) mucuMIuiMeel | S =
n\i1 — 3 cemecTpa),
[} § 3 = !
@) = g = 3 ¢dopma
= = S = g IPOMEKYTOTHOM
S| af 8 = A 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. Coneprkanue TUCHMILTHHBI

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 YCJIOBUSX (2 yaca).
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 akiuii. JJoxogHocts akiuit (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 HAMPABJICHUS UCCIEAOBaHNN (DMHAHCOBBIX PBIHKOB. TEXHUYECKUI 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).
IIpakTyeckoe 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. llepeyeHb TeM U y4eOHO-MeTOHYECKOE 0OOecnedeHre CaMOCTOSATeILHOM

padoThI
HepequL TEM, BELIHCCCHHBIX Ha CAMOCTOATCIIbHOC U3YUCHUC!



1. Onpenenenue GUHAHCOBOTO PHIHKA.
2. CTpyKTypa ¥ 3JIeMEeHThl ((MHAHCOBOW CHCTEMBI.
3. CyObexTbl (uHAHCOBOTO pbIHKA. (DUHAHCOBBIE HWHCTUTYTHI: (UHAHCOBBIE MOCPEIHUKU H
UHCTUTYTBI HUHGPACTPYKTYphl (PUHAHCOBOTO PHIHKA.
4. Knaccugukanusi pMHAHCOBBIX PHIHKOB.
5. CoBpeMeHHOE COCTOSIHHE, MpOOJIeMbl U HANpaBiICHUs] Pa3BUTHUS POCCUHUCKOro (PMHAHCOBOIO
PBIHKA.
6. BoO3MOXHOCTM UHTErpallMM CHCTEM PETyJIUPOBAHHUS POCCUMCKOTO U MEXIYHapOTHOTO
(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 PBIHOK aKIUA: 3BOJIOLUS, 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 cepTuhuKaThl B POCCUNCKON U 3apyOEKHOI MPaKTUKeE.
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 ynpapieHHe (UHAHCOBBIMH aKTHBaMH C Y4E€TOM (pakTopa BpEeMEHHU.
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 HCMOIB3YIOTCS METOAMYECKHE YKa3aHHUsS [0 OCBOEHUIO
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. IIpumepHBbIii 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 = 8 = 5 aTrrecTanuu(Io
S Q, a Ef . < 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. BUBI 1 MHCTPYMEHTHI (PMHAHCOBBIX PHIHKOB. PEIHOK
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 Ha CAMOCTOSITENIbHOE U3yUEHUE:

1. Onpenenenue pUHAHCOBOTO 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, TPOOIEMbI 1 HAIIPaBJICHUS Pa3BUTUSL 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. 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 JIParolleHHBIX 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 pHCKa Ha BAIIOTHBIX PhIHKAX ¢ IPUMEHEHHEM (bIOYEpPCOB U OMIIMOHOB.

21. ApOuTpaxkHble cAeNKH Ha (PMHAHCOBBIX PhIHKAX.

Jns caMOCTOSTENTbHONH pabOThl MCIONB3YIOTCS METOJUYECKHE YKa3aHHs IO OCBOCHHUIO
JTUCIUIUIMHBI U U3JIaHUS U3 CIHCKA MPUBEJECHHON HI)KE OCHOBHOM U TOTIOJIHUTEIBHON JIUTEPATYPHI.

4.2.2.5. IlepeyeHb TeM KOHTPOJIbHBIX padoT, pedepartos, TP, PI'P, PIIP
"TexHuueckuii aHaIM3 ¥ OLICHKA PUCKA HHBECTHPOBAHUS (HAa IPHMEpe KOHKPETHOTO
(uHaHCOBOIO aKTHBA)".
[enb paboThl: 03HaKOMJIEHHE 00YYaIOIIMXCS C MPUHIUIAMH U HHCTPYMEHTapUEM
TEeXHUYECKOT0 aHAJIN3a, OBJIAJeHIE HABBIKAMH TIOCTPOCHHS IpahuKOB, Mozenel, GUryp, 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 IepedyeHb TeM KYPCOBBIX padoT (IPOEKTOB)
He mianupyercs.



4.3 ®opma 00yueHHA: OUHO-3204YHAS

YpoBeHb 0a30BOr0 00pa3oBaHus: BBICIIEE.

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.)
ea. gac. qac.
qac.
7 108/3 6 8 3 0,5 17,5 86,75 3au.(3,75)
Hroro | 108/3 6 8 3 0,5 17,5 86,75 3,75
4.3.1. CTpyKTypa IMCHUNINHBI
KonraktHas pabora
oOyJaromuxcs ¢ <
MeJarorn4ecKuM pabOTHUKOM &
Q dopma TeKyIero
g" KOHTPOJIA
= g ycreBaeMocTH (110
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)
= O [0} o &y < = c%
= = o =2 ~ = o O
S| E| Bl 2|2 2 &
2| 5| &| = E| E
() o 5 2 = | 5
= =n = g ~ an S
= = | & 5| =
ALRE .
| 8| &
= S
1 TeopeTnueckne OCHOBBI 712 |2 61 | YcrHslii onpoc,
(GYHKITMOHUPOBAHHSI TECTUPOBAHUE
(bMHAHCOBBIX PHIHKOB
2 MeToap! Hccie0BaHUS 7 4 | 6 25,75 | TectupoBanwue
(MHAHCOBBIX PHIHKOB
Bcero 3a cemectp 108| 6 | 8 + 3 10,5(86,75 3au.(3,75)
Hroro 108 6 | 8 3 10,5]|86,75 3,75
4.3.2. CoaepkaHue TUCUMILIMHBI
4.3.2.1. IlepeyeHn JeKuMi
Cemectp 7

Paszoen 1. Teopemuueckue ocHo8bl YYHKYUOHUPOBAHUS PUHAHCOBLIX PHIHKOB
Jlexnus 1.

OHpe,Z[CJ'ICHI/IC (I)I/IHaHCOBOl"O PBIHKA. Buge u HHCTPYMCHTBI (I)I/IHaHCOBBIX PBIHKOB. PriHoK

IeHHbIX Oymar (2 yaca).
Paszoen 2. Memoow uccnedosanus punancoswvix ppinkog
Jlexnus 2.

Texuuueckuil u pyHIaMeHTaNbHBIN aHaU3 (2 Yaca).




Jlexnus 3.
Puck m noxomHOCTh Ha (MHAHCOBBIX PhIHKAX (2 Jaca).

4.3.2.2. IlepeyeHb NPAKTUYECKUX 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 pblHKOG
IIpakTuyeckoe 3ansaTHE 2.

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

Ornenka pUHAHCOBBIX PUCKOB (2 Yaca).
IIpakTuyeckoe 3ansaTue 4.

XemKUpoBaHUE PUCKOB Ha (PMHAHCOBBIX PHIHKAX (2 vaca).

4.3.2.3. IlepeueHnb 1a00paTOPHBIX PadoT
He mnanupyercs.

4.3.2.4. IlepeyeHb TeM U y4eOHO-METOAUYECKOE o0ecneyeHre CAMOCTOATEeIbHOM

padoThI

[lepeueHb TeM, BHIHECEHHBIX Ha CAMOCTOSITENIbHOE U3yUEHUE:

1. Onpenenenne GUHAHCOBOTO PHIHKA.

2. CTpyKTypa 1 3JIeMEHTHI (PMHAHCOBOI CHCTEMBI.

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

4. Knaccugukanus GUHaHCOBBIX PHIHKOB.

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

6. BO3MOXHOCTH MHTErpalliy CUCTEM PETYJINPOBAHUS POCCUHCKOIO U MEXKyHAPOIHOTO
(MHAHCOBBIX PHIHKOB.

7. JIeHeXHBII PBIHOK.

8. KpenuTHBI pBIHOK.

9. BantoTHBIN PHIHOK.

10. PbIHOK 11eHHBIX OyMmar.

11. ®opmupoBaHHe UHIEKCOB HA PhIHKE LIEHHBIX OyMar.

12. Akmuu, uX BUJIBI M OllIEHKAa. POCCUIICKUI PBIHOK aKIUi: HBOJIIOIMS, COBPEMEHHOE
COCTOSTHUE U NEPCIIEKTUBBI Pa3BUTHS.

13. O6auranuuu, ux BUbL. PhIHOK KopriopaTHUBHBIX obsuramuii B Poccun. MexaHusMm Bbllmycka
Y BHJIbl HIIOTEYHBIX [IEHHBIX OyMar.

14. Bekcenb: 3Tambl pa3BUTHsL, 00J1aCTh U TEXHOJIOIMH IPUMEHEHUSI HA COBPEMEHHOM
¢uHaHCOBOM phIHKe. baHKOBCKHUE cepTHU(UKAThI B pOCCUICKON 1 3apyOeKHOM NMpaKTHKeE.

15. ®opBapaHbie U (pIOYEPCKHBIE KOHTPAKTHI. ONIIMOHBI, CBOIIBI, BAPPAHTHI.

16. OcoGeHHOCTH (PYHKIIMOHUPOBAHUS PHIHKA JIPArOLEHHBIX METALIOB.

17. IIporaHo3upoBaHre KOTUPOBOK HA OCHOBE TEXHUYECKOTO aHaJIN3a PhIHKA IIEHHBIX OyMar.

18. Ouenka u ynpapiieHue (PUHAHCOBBIMU aKTUBAMHU € YIETOM (pakTOpa BpeMEHHU.

19. YnpaBnenue puckaMu Ha (UHAHCOBBIX PHIHKAX.

20. XemxupoBaHUe pUCKa HA BAIOTHBIX PhIHKAX C IPUMEHEHUEM (PbIOUEPCOB U ONIIMOHOB.

21. ApOuTpaxkHble cAeNKH Ha (PMHAHCOBBIX PhIHKAX.

Jis caMOCTOSTENTbHONH pabOThl HUCIONB3YIOTCS METOJUYECKHE YKa3aHHs IO OCBOECHHUIO
JUCIUIUIMHBI U U3JITaHUS U3 CIHCKA MPUBEJCHHON HI)KE OCHOBHOM U TOTIOJIHUTEIBHON JIUTEPATYPHI.



4.3.2.5. IlepeyeHb TeM KOHTPOJIbHBIX padoT, pedepartos, TP, PI'P, PIIP

"TexHUYECKUI aHATU3 U OLIEHKA pUCKA MHBECTUPOBAHUS (HA MPUMEpPE KOHKPETHOTO
(bMHAHCOBOTO aKTHBA)".

Lenb paGoThI: 03HAKOMIICHHE O0YYaIOIUXCs C MPUHIUIIAMHI U HHCTPYMEHTApHEM
TEXHUUYECKOTO aHaJln3a, OBJIaJIeHHE HaBbIKaMU MIOCTPOEHUs IpauKoOB, MoJIeNei, (GUryp, pa3pbIBOB C
BBISIBJICHHEM JIMHUI TPEHIOB U KaHAJIOB, & TAK)KE METOJIaMH OIICHKH PUCKOB MHBECTUPOBAHUS IS
MPOrHO3UPOBAHUS U3MEHEHHUS 1IeH (PUHAHCOBBIX AKTHBOB.

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



4.4 ®opma o0yueHHA: OYHO-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
4.4.1. 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 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
4.4.2. ConepkaHue TUCUMILIMHBI
4.4.2.1. IlepeyeHnb JeKUMi
Cemectp 7

Pasoen 1. Teopemuueckue ocHo8bl PYHKYUOHUPOBAHUSA PUHAHCOBLIX PLIHKOS

Jlexnus 1.

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

Paszoen 2. Memoow uccnedosanus punancoswvix ppinkog

Jlexnus 2.

Texuuueckuil v pyHIaMEHTANbHBIM aHAU3. PHCK U JOXOAHOCTh HAa (PMHAHCOBBIX PHIHKAX (2

qaca).




4.4.2.2. 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 uccreoosanusi (punancoswix polHKo8
IIpakTHyeckoe 3ansaTHE 2.

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

Ornenka pUHAHCOBBIX PUCKOB (2 Yaca).

4.4.2.3. IlepeueHnb 1a00paTOPHBIX PadoT
He mianupyercs.

4.4.2.4. IlepeyeHb TeM U y4eOHO-MeTOANYECKOE O0ecIiedeHHe 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
UHCTUTYTHI HHPPACTPYKTYPHI (PHHAHCOBOTO 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. JIeHEeKHBII 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 BUbL. PEIHOK KopriopaTHUBHBIX obsuramuii B Poccun. MexanusMm 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. OueHka u ynpaBiieHue (PUHAHCOBBIMU aKTUBAMHU € YYETOM (pakTOpa BpeMEHHU.

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
JTUCIUIUIMHBI U U3JIaHUS U3 CIHCKA MPUBEJECHHON HI)KE OCHOBHOM U TOTIOJIHUTEIBHON JIUTEPATYPHI.

4.4.2.5. IlepeyeHb TeM KOHTPOJIBbHBIX padoT, pedeparos, TP, PI'P, PIIP
"TexHuueckuii aHaIM3 ¥ OLICHKA PUCKA HHBECTHPOBAHUS (HAa IPHMEpe KOHKPETHOTO
(uHaHCOBOIO aKTHBA)".
enb paboThl: 03HaKOMJIEHHE 00YYaIOIIUXCsl C MPUHIMIIAMUA U UHCTPYMEHTapHUeM
TEeXHUYECKOT0 aHaJIN3a, OBJIAJeHHE HaBBIKAMHU IIOCTPOEHHS TpaMKOB, MOAENei, GUTryp, pa3phIBOB C



BBISIBIICHHEM JIMHUM TPCHAOB U KaHAJIOB, 4 TAKKC MCTOAaMH OLICHKU PUCKOB HHBCCTUPOBAHUS JJIA
IMPOTrHO3NPOBAHNA U3BMCHCHHS LICH q)HHaHCOBBIX AKTHUBOB.

4.4.2.6. IlpumepHbIii IepedyeHb TeM KYPCOBBIX padoT (IPOEKTOB)
He mianupyercs.

5. O0pa3oBaTe/ibHbIC TEXHOJIOTHH

MeTtoauueckue yka3aHust sl BBIITOJIHEHUSI KOHTPOJIbHOM paboThl pa3MelIeHbl 10 aapecy:

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

Ha 7nexnuoHHBIX M MPAKTUYECKUX 3aHATUSX MCIONB3YIOTCS TPAAUIMOHHBIE (OPMBI HUX
MPOBEJICHUS C AJIEMEHTaMHU aKTUBHBIX (hOpM 0OyUeHUSI.

[IpoGnemHuas nekuus — Gpopma yueOHON pabOThI, B paMKax KOTOPOil HOBOE 3HAHUE BBOJUTCS
yepe3 MpoOJEMHOCTh BOINPOCA, 3afauydl WM cUTyanuu. IIpu 3TOM mporecc mo3HaHUs CTYACHTOB B
COTPYIHUYECTBE U JUAJIOTE C MpernojaBaTesieM MPUOINKACTCA K UCCIIEeI0BATENIbCKON e TEIIbHOCTH.
Conepxkanne TpoOJIEeMbl pACKpBIBACTCS MyTEM OpraHU3alMd TOMCKa €€ peleHus WIn
CYMMHPOBAHHUS U aHAJIN3a TPAAUIIMOHHBIX M COBPEMEHHBIX TOUEK 3PEHUSI.

Jloknan — pa3BEPHYTOE YCTHOE COOOIICHHWE Ha KaKy-JIMOO TeMy, CIEJIaHHOE ITyOIWYHO.
Jluckyccus — apryMeHTUPOBaHHOE 00CYk/IeHHE KaKOTro-1100 CIIOPHOTO BOMPOCa, MPOOIEMBI.

MogenupoBaHie — HCCIEIOBaHWE OOBEKTOB TO3HAHUS HAa WX MOJENISX, IOCTPOCHUE H
U3Y4YEeHHE MOJeNeld peajbHO CYLIECTBYIOIIUX TMPEAMETOB (ABICHUM, MPOLIECCOB) M HX
onpezeneHus, MO0 yaydlIeHUs] UX XapaKTEpPUCTUK, palMOHAIM3alUU CIOCOOOB MX IOCTPOECHMS,
yIpaBiIeHUS UMH U IPOTHO3UPOBAHUSI.

TecTupoBaH#e — KOHTPOJIb 3HAHUH C TTOMOIIBIO TECTOB, PA3ACIIEHHBIX HA TPU OJIOKA: MPOCTHIC
TECTOBBIE 33/IaHUS, YCIOKHEHHBIEC 3aJJaHUSl U CJIOXKHBIE TBOpUYecKue 3aaanus. Onpoc u OlleHHUBaHHUE
pe3yJIbTaToOB aBTOMAaTU3UPOBAHBI.

6. OnneHouyHbIE CpeacTBa AJs TEKYLIEIo KOHTPOJIsSA yCII€BaA€EMOCTH,

l'[pOMe)KyTO‘-IHOﬁ aTreCTaluu 1o uToraM OCBOCHHUA JTUCHUIIJIMHBI.
@DOH/IBI OIICHOYHBIX MAaTEPHAIIOB (CPEICTB) MPUBEICHBI B IPHIIOKEHUU.

7. YueOHO-MeTOAMYECKOE U MH(OPMAIIHOHHOE 00ecrieYeHne JUCIUILIUHBI.

7.1. OcHOBHAas1 y4eOHO-METOAMYECKAS JIUTEPaTypa Mo AMCUHUILIMHE

1. IIpobun, II.C. ®uHaHCOBBIE pBIHKUA: Yy4dyeOHOe TmocoOue Mg CTYJIEHTOB BY30B
00yJaromuxcsi MO HAIMPaBJICHUIO TOATOTOBKH «DKOHOMHUKAY (KBajdu(uKalus (CTENeHb) «baKaiaBp)
/ TI.C. Tlpo6un, H.A. TIponanoBa. — Mocksa: FOHUTU-JAHA, 2017. — 175 ¢c. — ISBN 978-5-
238-02613-8. — TekcT: 27eKTpOHHBINA // DnekrpoHHO-OMOMMoTeyHass cuctema IPR BOOKS. -
https://www.iprbookshop.ru/81586

2. Boiropunkosa, M.}O. Metobpl aHanu3a pelHKa HEHHBIX Oymar: ydebHoe nocobue / M.1O.
BreiroqunkoBa. — CapatoB: Al [Iu Ap Memua, 2019. — 200 c. — ISBN 978-5-4497-0058-2. —
Tekct : o2nekTpoHHbIM //  DnexkrpoHHo-OMOnmoreuHas cucrema IPR BOOKS. -
https://www.iprbookshop.ru/83920

3. Antynuna, T.M. PuckoBanHble (hrHAHCOBBIE pBIHKU: yueOHOe nmocodue / T.M. AntyHuHa;
nox pepaknueit B.H. MamsuenkoBa. — ExarepunOypr: M3natenbcTBo Y panbCKoro yHMBEpCUTETA,
2018. — 172 c¢. — ISBN 978-5-7996-2320-3. — Tekcrt: osnektpoHHblt //  Ludposoit
obpasoBarensubiid pecypc IPR SMART - https://www.iprbookshop.ru/106778.html

7.2. lonoJiHUTE/IbHASL Y4eOHO-MeTOANYECKAsl JUTEPATYPA N0 AUCHUILIUHE
1. Anemnna, A.B. ®unancoBblie pbiHKH. YacTe 1: yueOHO-MeToaMYeckoe mocodue u
NPaKTUKYM JUId U3ydeHus: Kypca «DuHaHCOBbIE PHIHKWY»: 0a30BbIi ypoBeHb / A.B. Anemmuna, A.JI.
bynrakos, A.C. KpukynoB. — Mocksa: Hayunsiii koHcymbrant, 2018. — 192 ¢. — ISBN 978-5-
6040844-0-3. — TekcT: 27eKTpOHHBINA // DnekrpoHHo-OMOMMoTeyHast cucrema IPR BOOKS. -
https://www.iprbookshop.ru/104999



2. byiimoB, A.I'. ®uHaHCOBBIE PHIHKU: ydeOHO-meronuueckuid xomriekc / A.I'. Byiimos,
B.IO. [uGynbaukoBa. — Tomck: ToMCKHIT TOCYTapCTBEHHBIM YHUBEPCHUTET CHCTEM YIPABICHUS U
panuosnexkrponuku, 2014. — 396 c¢. — ISBN 978-5-86889-676-7. — Tekct: ayneKTpoHHBIN //
[{udposoii o6pazoBatensHbiii pecypc IPR SMART - https://www.iprbookshop.ru/72213.html

3. IlakoBa, O.H. ®unaHCOBbIE PHIHKKM M (PUHAHCOBO-KPEAUTHBIE MHCTUTYTHI: MPAKTHKYM /
O.H. IlakoBa, FO.A. KonomneBa. — CraBponosib: CeBepo-KaBkasckuii defaepanbHbIii YHUBEPCUTET,
2016. — 105 c. — Texkct: anexrponnslii // Ludposoii obpazosarensublii pecypc IPR SMART -
https://www.iprbookshop.ru/66125.html

7.3. Ilepeyenb HHGPOPMAIMOHHBIX TEXHOJIOT Ui, HCIOJIb3YEeMbIX NPH
OCYLIECTBJICHHMH 00pa30BaTEeILHOIO0 MPOLecca M0 JUCHHUILINHE, BKIKYAs
nepevyeHb MPOrpaMMHOI0 odecredeHnsi 1 HHPOPMAIMOHHBIX CIIPABOYHBIX

CUCTEM

B  oOpazoBarenbHOM  TIpOIlECCE  HUCHONB3YIOTCS  HMH(POPMAIMOHHBIE  TEXHOJIOTUU,
peann30oBaHHbIE  HAa  OCHOBE  HMH(OPMaIMOHHO-00pa30BaTENILHOTO  TOpTaja  MHCTUTYTA
(www.mivlgu.ru/iop), 1 ”HGOKOMMYHUKAITMOHHOW CETH MHCTUTYTA!

- IPEIOCTaBJICHUE YIeOHO-METOINYCCKIX MaTEPHAIOB B JICKTPOHHOM BH/IE;

- B3aUMOJICHCTBHE YYaCTHHKOB O0Opa30BaTEIBHOIO TIpollecca Yepe3 JIOKAJIbHYIO CeTb
uHCcTUTyTa U VIHTEepHET;

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

WHdopMalmoHHbIE CIIPABOYHBIC CUCTEMBbI:

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

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

[TporpammHuoe oOecrieueHue:

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

7.4. Ilepevyenn pecypcoB HHPOPMALMOHHO-TEJIEKOMMYHHMKAIIMOHHOM CeTH

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

8. MarepuajbHO-TEXHUYECKOE O0eceYeHue QU CIUITHHbI
KaOuner Ou3Hec-11aHUpPOBaHUS

Kommekt yueOHO-MeToauueckux mocobuit; 12 xommbrorepoB E8400/2048Mb/VGA int
/320Gb/BenQ19; unrepaktuBnas socka SMART BOARD 480 co BcTpoeHHBIM IIpoeKkTopoM V25

9. Meroanyeckne yKa3aHHus 10 OCBOCHHMIO M CHUIIMHBI

JUis yCHemmHoro OCBOEHHMS TEOPETHYECKOro Marepuaya OoO0yJarolMiics: 3HAaKOMHUTCS CO
CIIMCKOM PEKOMEHIYEMOI OCHOBHOW M JIONOJIHUTEIBHOU JIMTEPATYphl; YTOUHSET y MPENoIaBaTes,
KaKUM JIONOJHUTENbHBIM IOCOOUSM CIEeIyeT OTAaTh MpPEeArouTeHUe; BEAET KOHCHEKT JEeKIUH u
npopadaThIBaeT JIEKIIMOHHBIM MaTepHall, MoJIb3YsICh KaK KOHCIIEKTOM, TaK U y4eOHBIMU MTOCOOUSIMH.

Ha mnpakThueckux 3aHATUAX NPOWJECHHBIM TEOPETUYECKUA MaTepuan MOAKpPEIUIIeTCs
peleHreM 3ajJad [0 OCHOBHBIM TeMaM JucuMIUIMHBL. Kaxmgoi rpynme oOydarommxcs
npernojaBaTeNb BbIJAeT 3a7ady, CBSI3aHHYIO C aHAJIM30M KOHKPETHOW CHUTyallud M TPUHSATHEM
pewiennii. B koHIle 3aHATHS 00y4aroImue AeMOHCTPUPYIOT MOJTYYEHHbIE PE3yIbTaThl IPETOAABATEINIO
Y TIpY HEOOXOIMMOCTH JICNIAl0T padoTy HaJ OINOKaMH.

CamocrosaTrenbHas paboTa OKa3blBa€T BaKHOE BIMAHHE Ha (POPMHPOBAHUE JHMYHOCTHU
OyIylIero CHeIuaticTa, OHa TUTAHUPYETCS 00YyJaroIUMCsl CaMOCTOSITeNIbHO. Kaxk Tb1il oOydarommiics
CaMOCTOSITENIFHO ONpEAEIseT peKUM CBOEH pabOThl M Mepy TPyJAa, 3aTpaylMBaeMOro Ha OBIJIAJICHHUE



y4eOHBIM COJIep)KaHUEM JUCHUIUIMHBL. OH BBINOJHSET BHEAYAUTOPHYIO paboOTy W HU3yueHHE
pa3esioB, BHIHOCUMBIX Ha CaMOCTOSATENbHYIO PaldOoTy, MO JTUYHOMY HHAMBUAYAILHOMY IUIaHY, B
3aBUCHMOCTH OT €r0 MOJArOTOBKH, BPEMEHH U IPYTUX YCIOBUMU.

@opMa 3aKIIOUUTEIBHOIO KOHTPOJS MpPU NPOMEKYTOUHOM arrectaunu — 3auveT. [{ns
NPOBEICHUS MPOMEXKYTOUHOM aTTecTally MO JAUCIHUILINHE pa3paboTaHbl (HOH/I OLEHOYHBIX CPEACTB
u OalNIbHO-pEHUTHHIOBasl CHUCTEMa OICHKM Y4eOHOW JesTenbHOCTH CTyAeHTOB. OlleHKa IIo
JUCLUUIUTMHE BBICTABISETCS B MH(DOPMAIMOHHOW CHCTEME M HOCHT MHTETPUPOBAHHBIN XapakTep,
YUHUTHIBAOIINI PE3yNbTaThl OLICHUBAHUS YYAaCTHUs CTYICHTOB B ayJAMTOPHBIX 3aHATHAX, KauecTBa U
CBOEBPEMEHHOCTH BBINIOJIHECHUS 3aJaHUM B XOJ€ M3Y4YECHMS JUCLUIUIMHBI M IIPOMEKYTOYHOH
aTTeCTalUU.



[Iporpamma cocraBieHa B cooTBeTcTBUH ¢ TpeOoaHusMu OI'OC BO mo HampaBieHUIO
38.03.01 Dxonomuka v PODUITIO MOATOTOBKH PUHAHCHL U DIKOHOMUKA
Pabouyio nporpamMmy coctaBui k.9.H., doyenm Ceucmynog A.B.

[IporpamMma paccMoTpeHa u oo0peHa Ha 3aceaHuy Kadeapbl 9KOHOMUKU

npoTokoa Ne 16 ot 20.05.2021 ropa.
3aBenyromnuii kKadeapoit 9KoHoMuKU Ianseuna A.E.
(ITonmuce)

PaGouast mporpamma paccMOTpeHa M OJOOpeHa Ha 3aceJaHWu Yy4eOHO-METOIUYECKON
KOMHCCUU (paKyIbTeTa

npotokoi Ne 8 ot 24.05.2021 rona.
[Ipencenarens komuccuun OGOM Tepenmvesa U.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 Oymar.
. Iniexchl OHIOBBIX PHIHKOB.
. AK1MH, UX BUJIBI U OLIEHKA.
. O6auranuu, X BUAbI U OLIEHKA.
. PBIHOK ccyiHOrO KanuTana.
Bekcens: stambl pa3BuTHs, OOJIACTh W TEXHOJOIMU INPUMEHEHUS Ha COBPEMEHHOM
(MHAHCOBOM DPBIHKE.
9. Jleno3utHele u cOeperarenbHble CepTUDUKATHI.
10. Buibl HMTIOTEUHBIX IIEHHBIX OyMmar.
11. KpeauTHbIil pbIHOK.
12. BantoTHbIN PHIHOK.
13. PbIHOK IPOM3BOIHBIX (PMHAHCOBBIX MHCTPYMEHTOB.
14. ®opBapaHbIe KOHTPAKTBHI.
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 MHBECTULIMOHHOT'O MOPTHEs.
22. PUCK ¥ TOXOQHOCTb.
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 KanuTaiabHbIX akTHBOB (CAPM-Mozens).
29. Teopust oBeIeHYECKUX (PUHAHCOB.
30. IloBeneHune pa3aM4HbIX TUIIOB MHBECTOPOB Ha (PMHAHCOBBIX PHIHKAX.

0NN A WNWN —

[IpuMepHBIii IepeyeHb BapUaHTOB TECTOBBIX 33 IaHUN

1. Kakue yyaCTHHKM (UHAHCOBBIX PHIHKOB MOTYT 0Opa3oBBIBaTh IUIATEXKHBIE CPEICTBA,
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) obonuranus ¢ perituarom CCC;
0) ka3Hauelckue Bekcens (1onroBbie 00s3aTenbcTBa npaButeabcTBa 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 KPEAUTOB;

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, Iie YAOBIETBOPSAIOTCA CIIPOC U MPEJIOKEHNE Ha BAJIFOTHBIE 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 NpU HACTYIUIEHUU YKa3aHHBIX B HEH OOCTOSITENBCTB OIPENEIEHHOIO 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) MOJIy4YUThb NIPUOBbLUIb, UTPasi HA KypcaxX BaJIIOT;

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 00sI3aTEILCTB MEPE/I MOCTABIUKOM;

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

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 NPUHSTO peIlIeHHE:

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

0) He BBIIJIAYMBATh AUBHUICH/bl HU 110 OOBIKHOBEHHBIM aKLUSM, HU 10 MPUBUIETUPOBAHHBIM
aKIUsAM

B) HE BBIIUIAYMBATh AUBHUACH/BI 10 OOBIKHOBEHHBIM aKIIMSIM, 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. Ecnu nponieHTHBIE CTaBKH PacTyT, TO IIEHA OOJIUTallHu:
a) CHIDKAETCS

0) pactér

B) OCTA€TCsl HEM3MEHHOU

I') HEIOCTaTOYHO MH(POPMALIUH JIUIsI 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 cielky o nepesojie 28 nexadps 1 mun 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. 3axitoueHue cienku GopBapAHOTO BAIIOTHOIO 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 (PMHAHCHPOBAHUE.

16. Kakue u3 nepeuncieHHbIX HHCTPYMEHTOB MO3BOJISIOT 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 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 BHYTPEHHUE, HO U BHEIIHUE (PaKTOPBHI;

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) YMEHBIIIAETCsI CUCTEMAaTHUYECKUI 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 3aximrouaercs BaTIOTHbIN (HOpBapIHBIA 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, [IEHA Ha peaJTu3yeMbIii UMIIOPTHBINA TOBApP YCTAaHABIMBAETCS

a) C y4eTom 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 uaBectopa cocrasiger 10 muH. py0., VaR m1s ogHoro aHs 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 Toic. 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
nHeii He npessicaT 100 Teic. pyo0., wiu 4To OHM OoKaxkyTcs Oombire 100 Thic. py0. B TeueHne 5 qHEi
n3 Kaxaeix 100 muen.

HpaKTI/I‘leCKI/IC 3aJaHus

1. B kakoil MOMEHT (mpu KakOM Kypce aKIui) MOKYIMaTelb BOCIOJb3YEeTCS CBOUM
OMIIMOHHBIM MpaBoM? 3akiroueHa celiKa ¢ OMIMOoHOM Ha okynKy 200 akuuii o rieHe 2200 py06./mr
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 OCYILECTBIII KOpOTKyto npofaxy 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 % nist moptdens croumocthio 10 MitH py0., B KOTOpBIM BXOAAT aKLUU 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 %
coOoTBeTCTBYET 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 aKkIUio0 W put-onmuoH mo 1neHe 460 pybnei 3a akmuio ¢ mpemuei 6 pybneit 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 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 o neHe 460 pybnei 3a akmuio ¢ mpemueld 6 pyonei 3a akmuro. Cpok
MCIIOJTHEHUS OMIMOHOB yepe3 90 nueit. Onpenenurte NpuObLUIb 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 U TEX )K€ aKIMi B pa3Mmepe
100 mTyk mHBECTOp NPOJAET OAHOBpEeMEHHO call-ommuon no nere 460 pyOiieit 3a akIuo ¢ npeMuei
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 0Oe3 mpobera) mpoaaBiia OMIUOHOB, eciiu 4epe3 60 qHel Kypc akiuii coctaBuT 470 pyOIiei.

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 pyOuteii 3a akuuio u put-oniuoH 1o mnene 460 pybneit 3a akuuio ¢ mpemMueit 6 pyornei 3a akiuo.
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 pyOnelt 3a akiuro, mpeMust — 5 pyoJeil 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) MOKynarTess ONLMOHOB Ha MaKeT 3TUX akuuil B pasmepe 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 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. Ompenenure CpeaHEB3BELIEHHYIO CTOMMOCTh Kamurtajga (B IpOLEHTax) 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
HaJiora Ha npuosUTb paBHa 20 %.

11. 3aémuuk momydaeT oT kpeauropa 3aéM B pasmepe 1 miH pyO6. nmoa 21 % roaoBbix, 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. Texkymmii 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>KeBBIi CUET.

OO0uree pacnpenesieHue 6a/JI0B TEKYIIET0 KOHTPOJISA M0 BUAAM Y4eOHBIX padoT 1Jifl CTYy/IEeHTOB

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
MTPAKTUYCCKHUX 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.
Ilepeyenb MpakTHYECKHUX 3a/1a4 / 3aJJaHUI K IK3aMeHYy / 3a4eTy / 3a4eTy ¢ OleHKOoil (Ipu

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 0ajioB, Habupaemas CTyIeHTOM 1o aucuuiuinae 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 YHCJIIOM 6aJ'IJ'IOB,
HEKOTOpbIe BUJIbI 3aaHUI
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,

HE00XO0AMMbIe 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

MOJTHOCTHIO, 06€3 TTPo0eoB, yposeHb




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

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

3. 3agaHus B TeCTOBOM (popMe 1O TUCHUILINHE

[Tpumeps! 3a1aHnii B TECTOBOM (popMe pa3MENIeHBl B COOTBETCTBYIOIIEM AJIEKTPOHHOM Kypce
Ha UH(OPMAIIMOHHO-00pa30BaTEILHOM MOPTAJIE.

1. Kakue peIHKY BKJIFOYaeT (PMHAHCOBBIA 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 % nst moptdens croumocThio 10 MiH py0., B KOTOPBIM BXOAST aKIMHU OJHOM
komnaHui. CTaHIapTHOE OTKJIOHEHHE JIOXOJHOCTH OJHOW aKkIMU B pacuére Ha nepuos paBHo 10 %.
Cnenyer npunsaTth, yto B nepuonae 100 TOproBbIX IHEH, M JOBEPUTEIHHOW BEPOSTHOCTH B 95 %
COOTBETCTBYET 1,645 cTaHIapTHBIX OTKIOHEHUH.

Ionupii IMEPCUCHb TCCTOBBIX SallaHI/Iﬁ C YKa3aHUCM IIPABUJIBHBIX OTBCTOB, PA3MCILCH B OaHke
BOIIPOCOB  Ha  MH(GOPMalMOHHO-00pa30BaTeIbHOM  MOpTaje  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.



