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1. HammeHoBaHMe QM CIUIIIHHBI
MaremaTtnueckoe obecrieueHrue (PUHAHCOBBIX PEIICHUIA.

2. Ilepeyensn

NPOrpamMmbl

IUIAHUPYEMBIX

pe3yJIbTaTOB

pe3yJbTAaTOB 00y4eHHUS 10 AMCIUILIHHE.

Jncuuruimaa

«MareMaTHuueckoe

0CBOCHMUA

obecnieueHme

o0pa3oBaTeJIbHOM

C YKadaHueM HHIAHUKATOPOB HUX JOCTHKCHHUSA M IUVIAHHPYEMbIX

(UMHAHCOBBIX  pELICHUI»

oOecreynBaeT MHCTpYMEHTapui (GopMupoBaHUs cieayrolmux kommereHuui: YK-7,

MKH-3, TIKH-4, [TKH-5

Tabnuna 1

Kox HaunmenoBanue HNuaukaropsl PesyabTaTsl 00yyeHus (yMeHust
KOMIIe | KOMIIeTeHIIUH AOCTHIKEHUSA U 3HAHMS), COOTHECEHHbIE C
TeHIHU KOMIIeTeHIIUH KOMIIeTeHIUSIMU/UH/IMKATOPAMH
u AOCTHUKEHHUS KOMIIeTeHIIUU
YK-7 CrocoOHOCTE 1. I[TpumeHnseT METOIbI 3HaTh: METOIbI IPUKIIATHBIX

MIPOBOJIUTH HAYYHbIE INPUKIATHBIX HAYYHBIX HAay4YHBIX UCCJIEIOBAHUI

HCCIEI0BaHMs, UCCIIEIOBAHM. YMerhb: npuMeEHSET METObI

OILICHUBATb U IIPUKJIAJHBIX HAYYHBIX

0QOpPMIIATH UX UCCIICJOBAHUI.

pe3yabTaThbl

2. CaMOCTOSITENIHLHO
M3y4aeT HOBBIC METOIUKH
1 METOJbI UCCIEI0OBAHUS,
B TOM YHCJIE B HOBBIX
BHJIaX TPOQPECCHOHATILHON
JEeITEILHOCTH.

3. Brigsuraer
CaMOCTOSITEILHbIE
TUIIOTESI.

4. Oopmmsier pe3ynbTaThl
uccienoBanuii B popme
aHAJIMTUUYECKUX 3aIHCOK,
JIOKJIaJIOB U HAyYHBIX
crarei

3HATh. HOBbIE METOJIUKU U METO/IbI
HCCJIEIOBaHMS B HOBBIX BUJaX
npodeccuoHalbHOM e TENbHOCTH
YMeTh: IPUMEHSATH HOBBIE
METO/JIMKH U METO/IbI UCCIIEeI0BAHUS
B HOBBIX BUJIaX MPOQecCrOHANTBHOMN
JeSITeTbHOCTH

3HATH: IPEIMOCHUIKH JIJIs
BBIABHKEHUS CAMOCTOSITENIbHBIX
TUIIOTE3

YMeThb: UCIIOIb30BaTh
MIPEANOCHUIKA JJIS1 BBIIBUYKCHUS
CaMOCTOSTEIbHBIX THIIOTES

3HaTh: paBuia 0(opMIICHUS
pE3yJIBTAaTOB MCCIEN0BAaHNUS B BULC
Hay4yHOTO TEKCTa

YMeTb: 0pOpMIIATH pe3yabTaThl
UCCIJIEOBaHMS B BUJEC HAYYHOTO
TEKCTa




[TIKH-3

Crroco6HOCTE
NIPUMEHSATh
HNHHOBAIIMOHHBIC
TEXHOJIOI'unu, METOABI
CHUCTEMHOI'O aHaIu3a U
MOICTUPOBAHUS
SKOHOMHYECKHUX
MIPOIIECCOB MPHU
IIOCTAHOBKEC 1 peHIeHI/II/I

1. Ilpumenser
COBpPEMEHHbIE
MaTEeMaTUYECKUE MOJIENN
¥ HH(pOpPMaIOHHBIE
TEXHOJIOTUH JUIs
IIPOTHO3UPOBAHUS
TEHICHLINI
SKOHOMHUYECKOTO
Pa3BUTHUSL, pELICHUS

3HaTh: COBPEMEHHBIE
MaTEMaTHYECKHUE MOJIEIH U
UH(POPMALMOHHBIE TEXHOJIOTUH IS
IIPOrHO3UPOBAHUS TEHIEHIUI
HKOHOMMYECKOTO Pa3BUTHUS

YMerh: UCIIOJIB30BaTh
COBPEMEHHBIE MaTEMATUYECKUE
MoJienu M HHHOpPMAITHOHHBIE
TEXHOJIOTUU JIIsl IPOTHO3UPOBAHHUS

SKOHOMMUECKHUX 3aJ]ad | SKOHOMMYECKHUX 3aj]ad Ha | TeHJEHIUI 3KOHOMUYECKOIO
Makpo-, Me30- U pa3BUTHS
MUKPOYPOBHSIX, OLIEHKH
MIOCJIEICTBUI
MPUHUMAEMbIX
yIIpaBIEHYECKUX
PELICHHH.
2. Pamxwupyet 3HATh: CTaTUCTUYECKUE U
CTpaTeruyeckue u HKOHOMHUKO-MaTeMaTU4eCKHe
TaKTUYECKHUE LETH METO/IbI JUIs TPOBEICHUS aHAIIN3A U
SKOHOMHUYECKOTO CHUCTEMHBIX OLICHOK
pPa3BUTHSI HA MaKpo-,
M€30- U MUKPOYPOBHSIX, YMmerhb: NpUMEHATh
HCIOJIb3YET CTaTUCTUYECKNE U SKOHOMHUKO-
¢akTonoruueckue MaTeMaTHUYECKHE METOJIbI IS
(cratuctuyeckue u MIPOBEACHUS aHATIN3a U CHCTEMHBIX
SKOHOMMKO- OIICHOK
MaTeMaTH4eCKre) METOIbI
JUISl IPOBEJICHUSI aHAJIA3a
U CUCTEMHBIX OLIEHOK.

IIKH-4 | CiocobnocTh 1. dopmupyer u 3HATBh: METO/IUKH OLICHKU
pa3pabaTbIBaTh IIPUMEHSET METOIUKHU 3¢ GEKTUBHOCTU SKOHOMHYECKUX
METOJUKH M OLIEHUBATh | OLEHKU 3PPEKTUBHOCTH IIPOEKTOB B YCIOBUAX
3¢ hEeKTUBHOCTH SKOHOMUYECKHX ITPOEKTOB | HEONPEAEICHHOCTH
SKOHOMHYECKUX B YCIIOBHSIX YMerhb: IpUMEHATh METOIUKU
MIPOEKTOB C YYETOM HEOIPEEIIEHHOCTH. OIIeHKH 2(PPEeKTUBHOCTH

(hakTOpOB pUCKa B
YCIOBHSIX
HEOIpeIeIeHHOCTH

2. JlemoHCTpHpYET
HaBBIKU (POPMYITHPOBAHHS
BBIBOJIOB HA OCHOBE
IPOBEICHHOTO
YCCIIEIOBAHUS JUIS
HPHHSITHUSI
YIIPaBJICHYECKUX PEIICHUI
0 peanu3anuu
YKOHOMUYECKHUX MTPOCKTOB
B BHJIC METOJUK U

O9KOHOMHUYCCKUX ITPOCKTOB B
YCJIO0BUAX HCOMMPECACIICHHOCTH

3HaTh: HaBBIKU (OPMYITUPOBAHUS
BBIBOJIOB HA OCHOBE ITPOBEICHHOTO
UCCIIEIOBAHUS JUIsl IPUHATHS
YIpaBJIEHYECKUX pEIIeHU 0
pean3any SKOHOMHYECKUX
IIPOEKTOB B BUJE METOAUK U
AHAJTUTUYECKUX MaTepHaIOB
YMerTh: 1eMOHCTPUPOBATH HABBIKU
(dbopMynupoBaHuUs BEIBOJIOB HA
OCHOBE IIPOBEICHHOTO




AQHAJIUTUYECKUX
MaTepUaIoB.

MCCIICIOBAHUSA ISl IPUHATHUS
YIPABJICHUYECKUX PELIEHUN O
peanu3anuyu 3KOHOMUYECKUX
IIPOEKTOB B BUJIE METOJMK U
AHATUTHYECKUX MaTEPUAIOB

[IKH-5

CrnocoGHOCTB
YIIPaBJISATh
SKOHOMHYECKUMHU
pHUCKaMH,
WHBECTHUIIUSIMH,
(bMHAHCOBBIMU
IIOTOKaMH Ha OCHOBE
MHTETpalyy 3HaHUU U3
CMEXKHBIX 00J1acTeH,
HECTH OTBETCTBEHHOCTH
3a MIPUHSTHIE
OpraHU3alMOHHO-
yIpaBJeHYECKHUE
pelIeHus

1.Ilpumenser
TEOPETHYECKHE 3HAHUS U
SKOHOMHUYECKUE 3aKOHBI
JUTs pa3pabOTKU
QITOPUTMOB YITPABIICHHS
HKOHOMUYECKUMH
pHUCKaMmu,
WHBECTHIIMOHHBIMHU
POEKTaMH,
(HMHAHCOBBIMU TIOTOKAMH.

2.JIeMOHCTpUpYET 3HAHUSA
COJIep’KaHUsl OCHOBHBIX
cxeM (PMHaHCOBOTO
obecrieueHus
MHBECTULIMOHHBIX
IIPOEKTOB U UX
0COOEHHOCTEH.

3.000CHOBBIBACT pelICHUS
0 YIPaBJICHUIO
WHBECTULIMOHHBIMH
MPOEKTaMHU U
(UHAHCOBBIMU MOTOKAMU
Ha OCHOBE MHTETPALIUU
3HaHWUM U3 pa3HBIX
obmnacreit

3HATh: OCHOBHBIC TEOPETHUCCKHE
3HAHUA U DKOHOMHNYCCKHUEC 3aKOHBI
JUTSL pa3pabOTKU aJITOPUTMOB
YIpaBJICHUA SdKOHOMHWYCCKUMU
puckamMu, MHBCCTULIMOHHBIMHA
MMPOCKTaMH, (1)I/IHaHCOBI>IMI/I
MOTOKAMH

YMeTh: IPUMEHSTh TEOPSTUICCKHE
3HAHUA U DKOHOMHWYCCKHUEC 3aKOHBI
JUTSE pa3pabOTKH aJITOPUTMOB
YIIPABJIEHUS DKOHOMUYECKUMHU
puckaMu, HHBECCTUIINOHHBIMU
IMPOCKTaMH, q)HHaHCOBI:IMI/I
MOTOKAMH

3HATh. OCHOBHBIE CXEMBbI
(¢buHaHCOBOTO OOECIIeUeHUS
MHBECTUIIMOHHBIX IPOEKTOB U UX
ocoOeHHoCTEH

YMeTh: 1eMOHCTPUPOBATH
OCHOBHBIE CXeMbI (PMHAHCOBOTO
obecreyeHnsi UHBECTHUIIMOHHBIX
IIPOEKTOB U UX OCOOEHHOCTEN

3HaTh: METO/1bI 000CHOBAHMSI
pELIECHNI 110 YIIPaBICHUIO
WHBECTULIMOHHBIMH IIPOEKTAMU U
(MHAHCOBBIMU MOTOKAMU Ha
OCHOBE MHTEIPALIUU 3HAHUH U3
pasHbIX obnacTeit

YMerhb: IPUMEHATb METObI
000CHOBaHMSI peLeHHH 10
YIIPABJICHUIO UHBECTULIMOHHBIMU
pOEeKTaMH U (PMHAHCOBBIMU
IIOTOKaMU Ha OCHOBE UHTETPaLlUU
3HaHU U3 pa3HbIX oOnacTei




3. MecTo AUCHUILIMHBI B CTPYKTYpe 00pa30BaTe/IbHbIX IPOrpaMm

Huciumuinaa  «MareMmatuueckoe obOecniedeHre  (UHAHCOBBIX — PELICHUI»
ABIIAETCS 00s3aTE€NbHOM AUCHUIUIMHOW Monaynst JUCUUIUINH, WHBAPUAHTHBIX IS
HaIpaBJIeHUs] TMOJATOTOBKH, oOTpaxamomux cnenupuky BVY3a mno nHanpapieHuro
noarotoBkn  38.04.01 OxoHomMuMKa, g BCEX HAIpPaBIECHHOCTEM MporpaMm

MAarucTpaTyphl.

4. O0beM IMCHUNJIMHBI (MOIYJIS) B 3a4€THBIX IMHUIAX U B aKaJleMHUYEeCKHUX
yacax ¢ BblJeJIleHHeM o0beMa ayIMTOPHOW (JIeKHUHM, CEMHHAPbI) U
CaAaMOCTOSITeJIbHOM PadoThl 00y4aK0IUXCH

Ounas gopma obyuenus/3aounas Gopma 00OVYeHUs UHCMUMYMA 3A0YHO20

obpaszosanusn*/3aounas popmaobyueHus uHcmumyma oHIAUH-00pazoeanus™**

Tabmurma 2

B B10ii a6 Bcero Moayas 4

U yueOHO# padoThI 0 AMCUHUILINHE (B 32 €. W B Yacax)
Oo6miasi TpyA0€MKOCTb THCIUIIIHHBI 4/144 144
Konmakmmnasn paooma -Ayoumopnsie
3anaAmu 40/24%[24** 40/24*[24**
Jlexuyu 10/4*[4** 10/4*[4**
CeMuHApPBI, IPAKTUYECKUE 3aHATHS 30/20*/20** 30/20*/20**
Camocmosmensiias padoma 104/120%/120%** 104/120%/120%*
Bun tekymiero KoHTpoIs KonTponbnas pabora KonTpomnbnas pabota
Bug npomMexxyTouHO# aTrrecraiuun DK3aMeH DK3aMeH

5. Coaep:xxanue TMCHUIVIMHBI, CTPYKTYPHPOBAaHHOE MO TeMaMm (pa3iejam)
JUCHMILUIMHBI € YKa3aHHEeM HMX 00beMOB (B aKaJeMHUYeCKHX 4Yacax) M BHIOB
Y4eOHbIX 3aHATHHI

5.1. Coneprxkanue QM CHUNINHBI

Tema 1. IloToxu miiarexeii 1 puHAHCOBbIE HHCTPYMEHTHI.

1.1. IlpouenTHbIe BbIuucaeHus. [IpocTeie u cinoxubie npoueHTsl. Hauncnenue
MPOIICHTOB B Hauaje v B KOHIE nepuoaa. DHPeKTuBHbIE U HOMUHAIbHBIE IPOIEHTHHIE

CTaBKH. ODKBHMBAJICHTHOCTh IMPOLCHTHBIX CTAaBOK. VYuerHast cTaBKa. I/IHCTPYMGHTI)I



ACHCIKHOI'O PbIHKA, BCKCCIA W JACIIO3UTHBLIC CepTI/I(l)I/IKaTBI. HpOI_ICHTHBIC CTaBKHU B

ycioBuax uHpsauuu. @opmyna Guiiepa. MyabTUBaTIOTHBIE CAEIKH

1.2. IToroxm nare:xkeii. J[uckonTupoBanre. MHOKECTBO (PMHAHCOBBIX TOTOKOB
KaK JIMHEMHOE MPOCTPAHCTBO. DKBUBAJIEHTHOCTh MOTOKOB IiaTexeil. CpeaHee Bpems
¢unaHncoBoro notoka. Buyrpenunss nopma goxonnoct (IRR) u uyucras npuBenénnas
ctouMocTh (NPV) nHBECTUIIMOHHBIX TOTOKOB. AHaNN3 3PHEKTUBHOCTH UHBECTULIUHI C
nomouisto IRR u NPV. Pentsl. [TapameTpsl rogoBoi pentsl. [lapameTpsl 00111€# peHTHI.
Beunas penta. Iloramenue ponra: obnuranvoHHasi, paBHOMEpHas M paBHOMEpHas
aMOpTHU3alIMOHHAs cXeMbl norameHus goara. [lorpedurensckue kpeautsl. [Ipasuiio 78

[IoramcHus A0Jra.

1.3. O6auranusa. Kynonnas u OeckynonHas obnuranuu. Tekyiee 3HaueHUE.
PeiHounas nena. Texymas noxogHocts. JJoxogHocTh K noramenuto. Kypc obnuraimm,
OpeMusi U JTUCKOHT. BrllaTa KymoHOB HECKOJIBKO pa3 B roja. HakomieHHbIN KymoH,
yucTas M rpsasHas LeHbl oOmurannu. OOIUraluu ¢ IUlaBarolleld KyMOHHOM CTaBKOM.
Cnor u ¢opBapansle craBkd. KpuBass CHOT-CTaBOK U €€ IOCTPOEHUE METOJI0OM

Oyctpennuara. TeopeTudeckas 1ieHa oonuramnuu. Jroparus Oumepa-Beiins.

1.4. Topaunus. lopamuss TOTOKa IUIaTEXEW W DJIACTUYHOCTH IIE€HBI 10
JIOXOJTHOCTH K TIOTAIlIEHUI0. 3aBUCHMOCTh MAIOpAllMM OT TapaMeTpoB OOJIUTAINH
(KylIOHHOW CTaBKW, JOXOJHOCTH K TIOTAlIEHUIO, BPEMEHH [0 TIOTalleHus).
OTtHocuTenbHOE M3MEeHEeHHe IeHbl. Jropanus nmoptdens. OOmuranmoHHbIA apoOUTpaxK.
VYrpaBineHne NPONEHTHBIM PUCKOM, UMMYHM3alUs U XeIKUPOBaHUE. YIpaBJICHUE

aKTHBaMM U 00s13aTCJIbCTBAMHU.

1.5. IlpousBoaHbie (PUHAHCOBBIE HHCTPYMeHTbI. ONIMOHBI KOUI U MYT.
OCHOBHbBIE CTpAaTeTHH B OMIMOHAX: CTPATETUH XEIXK, CIIpe] U KOMOUHausA. ApOuTpax
IpU OLIEHKE CTOUMOCTH OMNIMOHOB. MoOJeNn OLEHKH CTOUMOCTH ONIMOHOB:
OuHOMMaNBbHAs MOIeTh, popmyna bika-1lloynca, onMoOHBI Ha aKITUU ¢ TUBUACHIAMH.
Mepbl 4yBCTBUTENBHOCTH OMIIMOHOB. bapbepHbie onuuoHbl. ONIMOHBI HA WHJIEKCHI

akuuii. ®opBap/ibl, PrroUEpChl, ONIIMOHBI HA (PBIOYEPCHI, CBOIIBI.
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Tema 2. Anaan3 noprgesieid HeHHbIX OyMmar.

2.1. CBoOonHBIN OT apOHUTpa)xa OJHONEPHUOIHBIN PHIHOK KaluTalda B YCIOBHUAX
onpenenéHHoctu. [lonarue apourpaxa. [lpumepbl. A1TUTUBHAS CTOMMOCTD MOPTQEs.
[lonHOTa pBIHKA KanuTajga ¥ TPUHIMI AETEPMUHUPOBAHHOTO OLleHUBaHUs. [IpuHIUIIBI

0e3apOuTpakHOCTH. ApOUTPpaXX U TPAH3AKIIMOHHBIC U3ACPIKKHU.

2.2. Mopnens MapkoBunia. J[oxonHOCTh W pHUCK IieHHOW Oymaru. Iloprdenn
IIEHHBIX OyMmar, €ro JOXOJHOCTb M PHUCK. MHOXECTBO IOMYyCTUMBIX NopTdenei,
COCTOSIIIIMX U3 JBYX IEHHBIX Oymar. MHOXECTBO JOMYCTUMBIX MopTdeneit B 001em
cinyyae. Boraytocts. [TopTdens 3agaHHON TOXOIHOCTH ¢ MUHUMAJIBHBIM PUCKOM TPHU
pPa3pelICHHBIX KOPOTKUX mpoaaxaxX. OPPEeKTUBHOE MHOXKECTBO MOPTQheEeH.
Borayrocth a3 pexkrrnBHOTO MHOXKECTBA. DyHKIMS Moje3HoCcTU. KpuBbie 6e3paznuuus.

HenaceimaemocTs 1 nzderanue prucka. Beioop ontuManbHblil mopTdes.

2.3. OnTuManbHbIi TOPTENTs MPU HATUYUU OE3PHUCKOBOM MPOIIEHTHOW CTaBKH.
be3puckoBoe kpenutoBanue. bespuckoBoe 3auMcTBOBaHUE. MHOKECTBO JOIMYCTUMBIX
noprdeneit. Iloprdenr ¢ MUHUMaIBHBIM PHUCKOM TPU 3aJaHHON OXKHJTaeMOMU
noxonHoctu. OddexTuBHOE MHOXKecTBO mopTdeneil. KacartenbHbiit mopTdenb.
Teopema o pazgenenun. OnTUMaNbHBIM TOpTdENb. YUYET pa3IMYHBIX CTaBOK

KpCAUTOBAHUA U 3aUMCTBOBAHUA.

Tema 3. CTaTucTHYECKUE OCHOBBI IPUHATHA (PUHAHCOBBIX pelleHuit

3.1. OcHOBHbIE TOHSATHSI CTATHCTHKH. BpIOOpoyHas U TeHepalbHas
COBOKYITHOCTb. Bb10opka. OCHOBHBIE CIIOCOOBI MPECTaBICHUs JaHHBIX. BeiOOpouHOE
cpenHee u jamcnepcus. Menwana, Mopga, KBaHTWIb. HepaBenctBo YeOrblmiesa.

Cratuctuyeckas mojenb Peiaka. Koaddunuent [lapna.

3.2. Koppeasiuusa u perpeccusi. Koppensiuonnsii ananu3. Koapdumment
koppemsiuu.  JluneitHas  perpeccusi.  OCHOBHbIE  TPEAMNOJIOKEHUS  JUHEHHOU

perpeccuonHoit moaenu. Koagduiment gerepmuHanum.



Tema 4. Mopeu neH000pa30BaHUs HEHHBIX OyMmar.

4.1. Moneab CAPM. Ilpennonoxenus: mojenu. PoiHouHBIN mopTdens. CBsizb
MEXKJIy PHIHOYHBIM M KacaTelbHbIM mopTdeneM. PriHOuHas nuHus kanurtana. Kacanue
JOMYCTUMBIX TOpTdenel, COCTOSIIIMX H3 MPOU3BOIBLHOIO AKTUBA U PHIHOYHOIO
noptdens, W PHIHOYHOM JUHUM KamuTajga. B3auMoOCBs3b MEXAYy OXKUJIaeMbIMU
JIOXOAHOCTSIMU TIPOU3BOJILHOTO aKTHBa M phiHOYHOTO moptdens. Kopapuarus c

PBIHOYHBIM MOPTQENEM KaKk Mepa PUCKa B MOJEIIH.

4.2. ®aktopHble Moaeau. PerHounas (ogHodakTopHas) Mojenb. bera neHHoM
Oymaru. OOmme uYepTbl W pas3auuusi pPBIHOYHOH Moxaenu u  Moaenun CAPM.
Husepcudukanusi. PbeiHOYHBIE W coOcTBeHHBIH pucKkH TopTdens. OmHodakTopHas
Mojellb. PhIHOYHAas Mojeiab Kak mpumep oaHodakTopHON Momenn. Oxumaemas
JIOXOJTHOCTh W KOBapHaIlMOHHas MaTpuila B MHOTO(akTopHOH Mojaenu. CUCTEMHBIA |
HECHCTEMHBIN pucKu. [locTpoeHne onTuMaIbHOTO TOPTQEIs.

5.2. YueOHO-TeMaTHYeCKHU i IVIaH
Ounas gopma obyuenus/3aounas ¢opma obyuenus™/3aounas ¢opma ob6yuenus

UHCIMUMYma OHIAUH-00pazosanus™*

Tabmuma 3

No HaumeHnoBanue TpyaoeMKOCTh B Yacax Dopmbl

m/m | Tem (pa3iesioB) TeKyLIero

AU CHUATLTHHBI KOHTPOJIsI
ycrneBaemo
cTH

Bcero AyautopHasi padora Camocro
siTeJIbHasI
padora
O6mas, B | Jlekuuu | CeMHHApBI,
T.4.. PaKTHYECKH
€ 3aHATUS

1. | Moroku mnarexeit | 44/ 14[7*[7** | 4/1*/ 10/6*/6** 30/35*/35 | CamocrosiTe
U (pUHAHCOBBIE 42*%/ 1** ** JIbHBIE
MHCTPYMEHTBI 42> paboTHI.

2. | Ananms 40/ 10/7*[7** 2/1*/ 8/6*/ 6** 30/30*/30 | Yuacrue B
noptdeneit 37/ 1** ol peLeHNN
LEHHBIX Oymar 3aja4y Ha

37** IIPAKTUYECK
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2/1*/

6/4*] 4**

20/20*/20

3. | Crarucruueckue 28/ 8/5*/5** ux
OCHOBBI PUHATA | py) 1** falad 3aHATUSX.
(bMHAHCOBBIX CobecenoBa
PpELICHHIA. 25** HUS 110
4. | Monem 211/ | 6/4*[ 4% | 24/35%35 | FOMAHM
32/ 8/5*/5** 3aIaHHsIM.
IIEHOOOpa30BaHuUs 1** **
[IEHHBIX OyMar. 40*/
40**
B nenom no 144/ CornacHo
WCITUTITMHE * eOHOM
et pager | 0P 108998 | ey e | 108712047 | 3 EE
24** *k 120**
144%* KOHTPOJIbHA
a1 paboTa
Hroro B % 28%l/ 25%l/ 75%l/ 72%l/
17%*/ | 17%*/ 83%*/ 83%*/
17%** | 17%** 83%** 83%**
5.3. Conepixkanne CeMUHAPOB, NPAKTHYECKUX 3aHATHIA
Taomnuua 4
HaumeHoBaHue TeM IlepeyeHb BONIPOCOB ISl 00CYKICHUS HA Dopmbl
(pa3nesioB) CEMHMHAPCKHX, NPAKTHYECKUX 3aHATHAX, NPOBeJCHHA
AUCHMIJIMHBI pexoMeHayeMble HCTOYHUKH U3 pa3esios 8,9 3aHATHH
(yka3pIBaeTcsl pa3jes U NOPSIIKOBbI HOMEP
HCTOYHHKA)
[ToTtoku marexeit u [Toroku nmnaTexeil. DKBUBAaJIEHTHOCTh IOTOKOB Nutepaktus —
(uHaHCOBBIC iarexeil. Ananusz 3pGHeKTUBHOCTH [TpakTukym o
WHCTPYMEHTBI WHBECTUIIUOHHBIX TPOEKTOB. Pentpl. O0nuramus. | peieHuto 3aaay no
OcHoBHble XapakTepucTuku. OLeHka ooauranuu TEMaTUKE 3aHSTHUSL.
BHYTPH KYNOHHBIX niepuo1oB. ropauus Makones. | [IpoBepka
BpemenHas cTpykTypa MpoIeHTax CTaBOK. CaMOCTOSITEIbHOM
Iropanus Gumepa-Beiins. [loprdens obnuranuii. | paboTel u pazdop
OO6nuranuonHslii apoutpax. [IpousBoansie OIINOOK,
(mHAHCOBBIE UHCTPYMEHTHI. MOETHN OLIEHKU BBITIOJTHEHUE
CTOMMOCTH OMIIUOHOB. ayJIUTOPHOTO
Pexomenoyemvie ucmounuxu. 3aJIaHUsI
Ocnosnas: 8.[1,2,4, 5];
Jononnumenvnas: 8.[6]
Amnanus noprdeneit JloxoqHOCTb U pUCK LIeHHOH Oymaru. [Toprdens WNHuTtepakTus —
[IEHHBIX Oymar IIEHHbIX OyMar, ero J0XO0JHOCTb U PHUCK. [TpakTrkym Mo

MHOX€eCTBO JIOMyCTUMBIX OPThenen, CoCTOAIUX
U3 JIBYX ILIEHHbIX OyMar. MHOKEeCTBO JI0IYCTUMBIX
noptdeneil B oouieM ciyyae. DPpPpekTuBHOE
MHO>eCTBO nopTtdenein. OnTuManbHbIN nopTdensb
P HATUYUK OE3pUCKOBOM MPOLIEHTHOM CTaBKH.
O hexTHBHOE MHOKECTBO MOPTQEeH.

pELIeHUIO 3a]1a4 110
TeMaTHKE 3aHSATHUSL.
IIposepka
CaMOCTOSTEIbHOM
paboTsl U pazdop
OIIMOOK,
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LIEHHBIX Oymar

KacaTelbHBIM NopTdeneM. PeiHOYHAS TUHUS
kanutana. @akTopHsie Moaend. PeiHOYHAS
(omHO(akTOpHasT) MoAeNb. bera 1eHHo# Oymaru.
OO1ue 4epThl U pa3Inyusl ppIHOYHON MOJIENN U
monenn CAPM. Jlusepcudukanms. PeIHOYHBIN 1
coOCTBEHHBIN pucKH opTdenst. Oxugaecmas
JIOXOJHOCTh M KOBapHAallMOHHAs MaTpULa B
MHOTO(aKTOpHOU Moeu. CUCTEMHBIN U
HECUCTEMHBIN pUCKU. [locTpoeHne onTUMaIbHOTO
noptders.

Pexomenoyemvie ucmounuxu.

Ocnosnas: 8.[3, 5];

Jononnumenvnas: 8.[6]

Kacarenpublii moprdens. Teopema o pazaeneHun BBITIOJTHEHUE
Pexomenoyemvie ucmounuxu. ayZAUTOPHOTO
Ocnosnas: 8.[3, 5]; 3aJaHUs
Hononnumenvnas: 8.[6]

CraTtucrtuueckue OcHOBHbIE IOHATHUS CTATUCTUKU. BpiOOpoUHas u WNHuTepakTuB —

OCHOBBI IPUHATUS reHepaibHasi COBOKYNHOCTh. Boibopka. OcHoBHbIe | [IpakTukym 1o

(MHAHCOBBIX CHOCOOBI IPEJCTABIICHUS JAHHbBIX. pELIEHHUIO 3aay 110

peLIeHnH Cratuctuueckas mozaens Prinka. Koagduuuent TEMaTUKE 3aHATHSL.
[Tapna. Koppensauus u perpeccust. IIposepka
Koppensiimonnsiii ananusz. Koaddunment CaMOCTOSITENIBHOM
koppensuuu. Jlnneitnas perpeccusi. OCHOBHbIE paboTsl 1 pazbop
MPEITOTI0KEHUS JIMHEMHON perpecCHOHHON OIIHOOK,
Mojenu. KoadduumeHt gerepMuHaIum. BBITIOJTHEHUE
Pexomenoyemvie ucmounuru: ayZIUTOPHOTO
Ocnosnas: 8.[3, 5]; 3aJaHUS
Jononnumenvnas: 8.[6]

Mo aem Monens CAPM. Ilpennosioxenuss MOAEIH. HNutepaktus —

1IEHOO0Opa30BaHus PorHounbI nopTdens. CBsi3b MeKay pbiHOUHBIM U | [IpakTukym no

pEIICHHUTO 337124 110
TEMATUKE 3aHATUS.
ITpoBepka
CaMOCTOSITENIBHOM
paboThI U pazdoop
OIINOOK,
BBITIOJTHEHUE
ayJUTOPHOTO
3aJJaHus

6. IlepeyeHb yueOHO-METOANYECKOT0 OOeceUyeHusl AJIsl CAMOCTOSITeIbLHOM

padoThI 00YYAKOIIMXCS MO AUCIUILIMHE

6.1. IlepeyeHb BONMPOCOB, OTBOAUMBIX HA

CaMOCTOATC/JIBHOC OCBOCHHC

AUCUMILUIAHBI, POPMBI BHEAYIUTOPHOH CAMOCTOATEIbHOM PadoThI

Tabmuua 5

HaunmenoBanue rem

IlepeyeHb BONPOCOB, 0TBOAMMBIX HA

®opMbI BHEAYAUTOPHOMI

(pa3nesoB) CaMOCTOSITEJIbHOE OCBOEHH e CAMOCTOSITE/ B HOI PABOTHI
AUCIHUTITHHBI
[ToToku mmarexei u CxeMbl noratieHus J0Jra. Pabora ¢ yueOHoi
(uHaHCOBBIE aurTeparypoi. Pemenue
WHCTPYMEHTBHIL. TUTIOBBIX 3a7a4. Paz6op

BOITPOCOB 10 TEMC 3aHATHA.
BrinoHeHre JOMaIIHUX
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3aJlaHAN K KaXI0MY
3aHSTHIO.

Amnanus noprderneit
LEHHBIX OyMmar.

Teopema o pazaenenuu. ONTUMaTbHBIN
noprdens. YYET pa3TUvHbBIX CTABOK
KPEJUTOBAHUS U 3aUMCTBOBAHHSL.

Pabora ¢ yueOHOI
aureparypoi. Pemenue
TUTIOBBIX 3a7a4. Pa3bop
BOIIPOCOB IO TEME 3aHATHSI.
BrinosiHeHne qoMamHmux
3a/1aHui.

CTaTuCTHYECKHE OCHOBEI
MPUHATHS (PUHAHCOBBIX
PELICHHN.

Crarucrudeckas Moieb PriHKa.
Kosdpduument lapma

PaboTa c yueOHou
auteparypoi. Pemenue
TUTIOBBIX 3a7a4. Pa3oop
BOIIPOCOB IO TEME 3aHATHSI.
PaGoTa ¢ ucrounukamu u
MOMCK MH(pOpMAIHii B
WNHuTtepHere. BeinmonHnenue
JIOMAIIIHUX 3aJaHHi.

Mopnem
11eH00Opa3oBaHMs
LIEHHBIX OyMmar.

KoBapuanus ¢ ppiHOYHBIM OpT(enem
KaK Mepa pHucKa B MOJIEIHN

PaboTa c yueOHo#
auTeparypoi. Pemenune
TUTIOBBIX 3a7a4. Pa3zoop
BOIIPOCOB TI0 TEME 3aHATHS.
Brimonaenne JOMaAIITHUX
3aJaHUMN.

6.2. IlepeyeHb BONPOCOB, 3a/IaHUI, TeM JIA MOATOTOBKH K TEeKylIeMY

KOHTPOJII0

Ilpumepnsie 6onpocwvt K KOHMPOALHOU padome

1. Xapakrepuctuku 3pGEeKTUBHOCTH OIEpalliy HAPAIICHHs IO CXeMe MPOCTHIX

IMPOOCHTOB U CJIOKHBIX IIPOLICHTOB.

3. B3auMocCBsI3b HENpEephIBHON MPOLCHTHOW CTaBKH C TOJAOBOM MPOIICHTHOMN

CTaBKOI.

4. XapaktepucTuKu 3(P(EKTHBHOCTH OTEpPAINH JUCKOHTUPOBAHUS 1O CXEME

IIPOCTHIX IMMPOLMCHTOB 1 CJIOKHBIX ITPOLCHTOB.

6. Hauncienue Halnoros Ha IMPOCTHIC ITPOLCHTEI 1 HA CJIO0KHBIC ITPOLCHTEI.

7. KonuiecTBeHHBIC XapaKTEPUCTUKUA HHQIISIHH.

8. [TapameTpsl MOTOKA TIIATEKEH.

9. OmnpeneneHue HapaNIEHHOW CYMMBI P-CPOYHOM, M-CpOUYHOU (HhUHAHCOBOU

PEHTBL.

11. IToToku riarexei.
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12. Ananus s dextuBHocTr nHBecTUlMM ¢ momoibio IRR u NPV,

13. Onpenenenune COBpeMEHHON CTOUMOCTH P-CPOYHOU, M-CpOUHOM (PHUHAHCOBOM
PCHTHL.

14. Knaccudukanus odbnuranuii mo cnocodam BhIILIATHI 10X0a.

15. Mogenu ouieHKU: 6ecCpOUHON 00MUraluu, OOJUTraluy ¢ HYJIEBbIM KYIIOHOM,
OLICHKHU OOJUTaluu 00I1Iero BUaa.

Ilpumepwt 3a0anuit KOHMPOALHOU padomsl

1.  Homxuuk Oepet B noiar 700 pyO. U BBINIUCHIBAET KPEAUTOPY BEKCENb HA
cymmy 800 py6. co cpokoM moraiieHus 1eBsiTh MecsieB. CycTst TpU Mecsiia BeKCelb
yuuThIBaeTCs B OaHke 1o yudeTtHOM ctaBke 10% romoBeix. HaliTu: HavalbHYyIO
PBIHOYHYIO CTaBKY M YUeTHYIO lieHy Bekces. [llkana — rogosas.

2. HNHBecTOp npopan TpeXMECAYHbIA €BPOIEHMCKUN ONLKOH IIYT Ha aKIHIO.
Ilena ucnonnenust onmuoHa paBHa 2000 py6., ommuon ctout 250 py6. Onpenenute
(UHAHCOBBINM pe3yNbTaT (MCIOJHEHUE OMIMOHA, MPUOBUIL MU YOBITOK MHBECTOPA)
€CJIM K MOMEHTY OKOHYAHHUS KOHTpPAKTa CIOTOBas IieHa akuuu coctaiseT 1800 pyo.

3. Kpenur ra 60 000 qosmn. moramraercst 15 mmareskamu B KOHITE KaX0TO
roja Mo paBHOMEPHOM aMOPTU3ALMOHHOW CXEME CIIOXKHBIX IPOLEHTOB. Halitu

IMPOOCHTHYIO YAaCThb IOCICIHCIO IOraCUTCIbHOIO IIaTCXKa, €CJIIM HOMHHAJIbHAasA

CTaBKa o KpeauTy 12% rogoBbIX, HAYUCIIEMBIX JBa pa3a B TO/I.
4, B Tabmume npuBenacHs mapaMeTphl ABYX OOJWTAndid C TOJIOBBIMHU

KYIIOHaMH, OJMHAKOBBIM CPOKOM 1O ITOT'allICHUA

F C P
B4 100 10% 150
B, 200 20% 220

Haiitn neny oGmmrainuu ¢ TeM e cpokom a0 moramieHus ¢ Homunaaom 800 py6. u

KynoHHOU cTtaBKoM 20% TroJI0BBIX, €CIIM JKI 3TUX OO0JIUTaIiil COBIAIa0T.
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Kputepuu 0a/yIbHOM OLEHKH PA3JIHYHBIX (POPM TEKYIIEro KOHTPOJS
yCIIeBaeMoOCTH

Kpurepun OamnbHOW OILEHKM pa3au4HBIX (OPM  TEKYIIEro KOHTPOJIS
YCIIEBAEMOCTH COJIEPKATCA B COOTBETCTBYIOLIMX METOAUYECKUX PEKOMEHIALMAX

ACMapTaMCHTA aHAJIN3a JAHHBIX, IIPUHATHSA pGH_ICHI/Iﬁ u (bHHaHCOBLIX TEXHOJIOTUH.

7. ®OH/ OLIEHOYHBIX CPEICTB IS MPOBeIeHUs MPOMEKYTOUYHON aTTecTaluu
00y4aroIMXCs M0 TUCHUIIHHE

7.1. IlepeyeHb KOMIETEHIMII C yKa3aHWeM 3TanoB UX (POPMHUPOBAHUS B
npoiecce 0cBoeHHUs1 00pa30BaTeJIbHON MPOrpaMMBbl.

[lepedyeHb KOMIIETEHIUH C YKa3aHUEM MHIUKATOPOB MX JIOCTHXKEHHS B ITpolIecce
OCBOCHHS 00pa3oBaTeIbHOM NporpaMmbl cojepxkurcs B pasnene 2 «llepedyenn
IUIAHUPYEMBIX PE3yJIbTaTOB OCBOCHMS 00pa30BaTEIbHOW MPOrpaMMBbl C yKa3aHHEM
MHIUKATOPOB MX JOCTI)KEHHS U IUIAHUPYEMBIX pe3yJbTaTOB OOY4YEHMs 110

TUCLIUTUIHHEY.

7.2. TunoBbIe KOHTPOJIbHBbIE 32/IaHUSI UJIH HUHbIE MATEPHAJIbl, HEOOXOAUMbIE

JJISl OLEHKU UHAMKATOPOB J0CTHKEHUSI KOMIIETEHU, YMEHHI U 3HAHU U

Tabnuua 6
HanmenoBanne | HammenoBanue PesyabTarsl IIpumepsl 3axanuii Ajs
KOMIIETEHIHH | HHAMKATOPOB o0y4eHust (YyMeHHs U OIleHKH MHIMKATOPOB
MOCTHKEHHUSI 3HAHHS), JAOCTHKEHH ST KOMITeTeHIIU
KOMIIEeTEeHIHH COOTHECEHHBIE C
HHIUKATOPAMHU
AOCTHKEHH ST
KOMIIETeHIIHH
YK-7 1. ITpumensieT 3HaTh: METOIBI 3aganue 1.
CnocoGHOCTH METOIbI TIPUKJIIaTHBIX Jlokaxkure, 4To 1715
MIPOBOJUTH TIPUKJIQTHBIX Hay4YHBIX nonoxutensHoctn NPV(CF,i)
Hay4HBIE HaYYHBIX HCCIIC/IOBaHUH npoekra CF oTHOCHTENBHO
UCCIIEIOBAHUS, | HCCIIEIOBaHHIA. YMeTh: npuMeHsieT CTAaBKH AMCKOHTHPOBAHHS |
OLICHUBATh U METO/Ibl IPUKIAJHBIX | 1e06XOMMMO 1 IOCTATOUHO,
odopmsTE nX HayqHbIX 4TOOBI BHYTPEHHSS CTABKA
Pe3yNbTaThI HCCICAOBAHNH. npoekTa Obiia Obl GoIbIIE
CTaBKH JAMCKOHTHPOBAHUS:| =
IRR >i.
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2. CaMOCTOSITEIIFHO
U3y4aeT HOBBIC
METOIUKU U METOIbI
HCCIICIOBAHUS, B
TOM YHCJIE B HOBBIX
BHIaX
npodeccrnoHanTbHOM
JIEATEIHLHOCTH.

3. BeigBuraer
CaMOCTOSITENBHBIE
TUTIOTESBI.

4. Odopmasier
pe3yabTaThl
UCCJIEI0BaHUN B
dhopme
AHATUTHYECKUX
3aMMCcoK, TOKJIaJ0B U
HAy4YHBIX CTaTei

3HATh: HOBbBIC
METOJIUKH ¥ METOIbI
UCCJIeI0BaHUS B
HOBBIX BHJIaX
poeCCHOHATTLHON
JIeSITeIbHOCTH
YMerh: IpUMEHSATH
HOBBIC METOJIUKU U
METO/TbI
HCCJICIOBaHUS B
HOBBIX BHJIaX
npodeccrnoHanTbHOM
JIeSITeTbHOCTH

3HATh: IPEANOCHIIKU
JIUIS BBIJIBYOKCHHUS
CaMOCTOSITEIBHBIX
TUIIOTE3

YMeTh. UCIIOJIE30BaTh
MIPEAMOCHUTKA IS
BBIJIBHOKECHUS
CaMOCTOSITEIBHBIX
TATIOTE3

3HaTh: IIpaBuia
ohopMIICHHS
pe3yabTaToOB
UCCJIEIOBaHUS B BUJIE
HAy4YHOTO TEKCTa
Ymerhb: 0popMIIATH
pe3ysbTaThI
HCCIIEIOBaHUS B BUJIC
HAy4YHOTO TEKCTa

3aganmue 2.
Hauvanbubele croumMocTd akmuid A
u B pasnsl 100 py6. u 200 py0.

COOTBETCTBEHHO. YeMmy paBHa
HadaJlbHas1 CTOUMOCTDB
nopTdenei: 5004+100B;

5004-100B; 1004+200B; 2004-
100B. Kakue u3 atux moprdenei
uHBecTUIMOHHbIE? KpenuTHbie?

ApOutpaxkubie? Halitu Beca
AKTHUBOB JJIA Kaxxaoro u3
noptdeneii.

3ananme 3.
Jokaxure, 4T0 JTFOOOW MPOEKT
uMeeT OJTHO3HAYHO
OTIPEICIICHHYIO

ROJIOAHCUMENbHYIO  TIPOIICHTHYIO
CTaBKY J; Ha3bIBACMYIO
BHyTpenHeil ctaBkoii (IRR —
Internal Rate of Return) mpoekra
OTHOCHUTENIbHO KoTopoii ero NPV
paBHa 0, TOra ¥ TOJIBKO TOT/IA,
KOTJla  €ro  HETTO-BEIMYHHA
nonoxutensHa NV(CF)>0.

3aganue 4.
Hcnonap3yiite maker Quantmod
(https://cran.r-
project.org/web/packages/quant
mod/index.html) mms paboTsl ¢
(MHAHCOBBIMH JJAHHBIMU B R 1
MOCTPOCHUSI ¥ TECTHPOBAHHS
(MHAHCOBBIX MOJICIICH

ITKH-3
CriocoOHOCTE
[IPUMEHSTh
HMHHOBAIIMOHHBIE
TEXHOJIOTHH,
METOIbI
CHCTEMHOIO
aHanu3a u
MO/IETTUPOBAHUS
SKOHOMHUYECKUX
MIPOLIECCOB MIPH
IMOCTAHOBKE U
perieHun

1. Ilpumenser
COBpPEMEHHBIE
MaTeMaTHYCCKUE
MOJCIH U
nH(}OpPMaIMOHHBIE
TEXHOJIOTHH IS
MIPOTHO3UPOBAHUS
TEeHAEHIIUN
SKOHOMHUYECKOTO
Pa3BUTHS, PEIICHUS
SKOHOMUYCCKUX
3a/1a4 Ha MaKpo-,
M€E30- U

3HaTh: COBpEMEHHBIE
MaTeMaTHYEeCKHUE
MOJIEITH 1
nH(pOpPMAaIIMOHHBIC
TEXHOJIOTHHU I
IIPOTHO3UPOBAHHUS
TEHACHITUH
3KOHOMHYECKOTO
pa3BUTUA

YMeThb. UCNOIL30BaTh
COBPEMEHHBIE
MaTeMaTHYeCKre
MOJIEIN U

3aganmue 1.

C nomonipto HHPOPMAITMOHHOM
uHTepHeT-Tuomanku  dunam,
Bloomberg W JAPYTUX
pecypcoB  MoJyduTe TaOIMILy
3Ha4YeHU# LeH 3akpbiTug 3a 30
JHE O Tpex  KOMIIaHUsX,
BXOJSIIUX B MHIEKC TOIYyOBbIX
¢umex unaexca PTC.
Beruncnure 0KU/IaEMYIO
JOXOJHOCTh M BOJIATMJIBHOCTH
BbIOpAHHBIX AKTUBOB.
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OKOHOMHUYECKUX | MHKPOYPOBHSIX, uH(MOPMAIIMOHHBIE [TosyuuTe 3HAYEHHUS WHICKCA
3a7a4 OLICHKHU TEXHOJIOTUH IS PTC 3a ToT € mnepuon u
MIOCJIEICTBUI [IPOTHO3UPOBAHUS UCIIOJIB3YHTE [IOJIyYCHHBIE
MIPUHUMAEMBIX TEHICHITUI CBEJICHUSI npu pacuere
YIIPABIIEHYECKUX HKOHOMHUYECKOTO PBIHOYHOTO MOPThEIIs.
PEIICHHIA. pa3BUTHS
3ananmue 2.
BriOpaB 0OaHk A1 IOJydeHUs
2. Pamxupyer UIIOTEYHOTO KpEeauTa, u3ydute (C
CTpaTEruYeCKUe 1 3HaTh: MIOMOIIIBIO TIPUIIOKCHHSI
TaKTHYECKHE 1ETH CTAaTHCTHYECKUE U BBIOPAHHOTO Oanka JUISt
SKOHOMHUYECKOTO SKOHOMUKO- MOOMIIbHBIX TenedoHoB)
pPa3BUTHSI HA MAKpO-, | MaTeMaTHYECKUE MpeBapUTEIIbHbBIC pacdeTsl
Me30- U METOJIBI JISI OTHOCHTEJBHO pa3THIHBIX
MHUKPOYPOBHSIX, MIPOBECHUS aHAIM3a | YCIOBUM KpPEIUTHOTO JOTOBOpa
HCHOJIb3yeT Y CHCTEMHBIX OIICHOK | (CpOK KpenuTa, CyMMa KpeauTa,
(hakTONIOTHYECKHE cXxeMa TIOTAllleHUs  KPEIuTa,
(cratucTHYEeCKHE U YMeTh: IPUMCHSTH CTaBKa 1o KpEINTY,
KOHOMHKO- CTATUCTUYECKUE U BO3MOYKHOCTh JIOCPOYHOTO
MaTeMaTUYECKHE) SKOHOMHKO- MOTAIIeHus] KpeauTa © - T.1.).
METO/IBI TSI MaTeMaTHYEeCKHE Pesymbrar HCCIIeIOBaHUS
MIPOBEJICHUS aHAIU3A | METOBI JJIs MpelIcTaBbTe  TIpaduyecku |
Y CUCTEMHBIX MPOBEJCHUS aHalIM3a | TaOJIMYHO.
OLICHOK. U CHCTEMHBIX OLIEHOK
[TKH-4 1. ®opmupyer u 3HATh. METOIUKHU 3ananme 1.
CrrocoOHOCTE MIPUMEHSIET OLICHKHA HNuBecTop 06agaeT cBOOOHBIM
pa3palaTbiBaTh | METOJUKH OIICHKH s exTruBHOCTH kanuTtaioM B 500000 py6. u
METOJUKH U 3¢ deKTUBHOCTH SKOHOMHYECKHUX MO>KET UHBECTUPOBATH €ro B
OLICHUBATb IKOHOMHUYECKUX MPOEKTOB B YCIIOBHSIX | MOPT(heab aKTUBOB, JAOIINX
3G GEKTUBHOCTL | MPOCKTOB B HEOIIPEICIICHHOCTH 10% texymeit u 20% 11eHoBOM
SKOHOMHYECKHUX | YCIIOBHUSIX YMeTb: NpUMEHSTh rogoBoit noxoaHoctu. CtaBka
IIPOEKTOB C HEOIPEJICIIEHHOCTH. | METOJAUKH OLEHKU HaJIora Ha TEeKYIIUN A0XOJ -
Y4ETOM s dexTruBHOCTH 15%, a Ha nmpupocT KanuTana -
(hakTOpOB prCKa 3KOHOMUYECKHUX 10%. Hamor Ha ieHOBOM HOXONI
B YCIIOBUSX MPOEKTOB B YCIOBHSIX | B3UMAETCs TOJIBKO MPH
HEOIIpeIeIIEHHO HEOIIPEICTICHHOCTH peanu3aluu akTHBa.
CTH [Imanupyemslii

2. JlemoHcTpHpYyeT
HaBBIKH

3HATh: HAaBBIKU
dbopmynupoBaHus

WHBECTUIIMOHHBIN TIEPHO/T 5 JIEeT.
Haiitn xanuTan naesectopa B
KOHIIE 5-T0 rojia, eciyu KanuTall
HE M3BIMAETCS U HE BHOCUTCS B
TEUEHHE BCEro MATUIICTHETO
[eproJia, a Jullb
PEUHBECTUPYETCS TEKYILIUI
JI0XOJ, KOTOPBIM HHBECTOP
II0JIy4aeT B KOHIIE KaXK0TO
roja.

3aganue 2.
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bopmynupoBaHus BBIBOJIOB HAa OCHOBE Hcnonb3yrorcst CIIELYIOIINE
BBIBOJIOB HA OCHOBE | IPOBEJECHHOIO
mapamMeTpel  pbIHKA U3 JBYX
IIPOBEZCHHOTO UCCIIETOBAHMS IS
HCCIIEIOBAHUS JUIS NPUHITHS akTuBoB A; u A,"my =2, m, =
PUHSATHS ABJICHYECKUX
ygpaBnquecxnx grelgleﬁnﬁ 0 5,01=4,02=8p=05
peueHui o peanmu3anuun a) Haitu ypaBHeHHE pHCKa
peanmzanumn HKOHOMHUYECKUX
SKOHOMHUYECKUX IIPOEKTOB B BUJIC (Bapuawn V) Kax  QyHKUMIO
IPOEKTOB B BUJIE METOJIMK U napamerpa t = x1.
METOJIUK H AQHATTUTUIECKUX .
AQHAJTUTUIECKUX MaTepuaJoB 0) Hatira YPaBHCHHC
MaTepHaoB. Ymern! KPUTEPUATHHOTO MHO>KECTBa
EZZ;E;TPHPOBMB Mozene bieka m Mapkosuna B
bopmynupoBaHus koopauHatax (E, V).
BBIBOJIOB Ha OCHOBE .
HPOBETEHHOTO B) Haiitn 3¢ dexTuBHbIE
HCCIICAOBAHMA I I'paHUIbI KpUTEpHAIbHBIX
TPUHSTAS
yIIPABIEHYeCKIX MHOKECTB B MoJensix bieka u
peLIeHni 0 MapkoBuiia.
peanu3anuu
SKOHOMUYECKUX
IIPOEKTOB B BUJIE
METOJMK U
aHAJTMTUYECKUX
MaTepUaoB
IIKH-5 1 .Ilpumensier 3HaTh. OCHOBHBIE 3aganue 1.
CnocoGHOCTH TEOPETHUECKHE TEOPETHUYECKHE
YIIPaBJIATH 3HaHUSA U 3HAHUS U EBpomneiickuii ONIMOH KOJUT HA
HSKOHOMUYECKUM | SKOHOMHUYECKHE SKOHOMUYECKHE aKIUIo, 110 KOTOPOH He
U pUCKaMH, 3aKOHBI JUIs 3aKOHBI JUIs BBIIJIAYMBAIOTCS IUBUJICH/IBI,
MHBECTULIMAMY, | pa3pabOTKu pa3paboTku HCTEKAET Yepe3 OJJMH MECHIL.
(bMHaHCOBBIMU JITOPUTMOB JITOPUTMOB Ilena ucnosiHeHUs ONIOHA — 65
MIOTOKaMH Ha yIpaBleHUs yIIpaBleHUs pyo., TeKyIas 1ieHa akuuu — /5
OCHOBE SKOHOMUYECKUMHU 9KOHOMUYECKUMHU py0. Uepes mecsiy
UHTErpanuu pHCKaMH, pHCKaMH, IpearnosaraeTces, 4To LHeHa
3HaHUH U3 VUHBECTHLIMOHHBIMU | MHBECTULIMOHHBIMU akuuu 1100 Bo3pacTter 10 95
CMEKHBIX IPOEKTaMH, IIPOEKTaMH, pyo., mubo ynazet 1o 63 pyo.
obnacrtel, HecTH | (PMHAHCOBBIMU (1HAHCOBBIMU be3puckoBas npoueHTHas
OTBETCTBEHHOCT | MOTOKaMHM. MOTOKaMH ctaBka — 6% ronossix. Haiiaure
b 32 IPUHSATHIE YMeTsh: IpUMEHATh TEKYLIYIO [IEHY OMIHOHA KOJII.
OpraHM3alOHH TEOPETHUYECKHE
o- 3HaHUS U
YIPaBIEHYECKH HKOHOMHYECKUE
€ peuIeHus 3aKOHBI JUIs1
pa3paboTKu
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2. [lemoHCcTpUpYET
3HAHUS COJCPIKAHUS
OCHOBHBIX CXEM
(buHAHCOBOTO
obOecrieueHust
WHBECTULIMOHHBIX
MIPOEKTOB U UX
0COOEHHOCTEH.

3.060cHOBBIBaET
peleHus 1o
YIIPABIICHUIO
WHBECTHIIMOHHBIMHU
POCKTaMH U
(bMHAHCOBBIMU
NIOTOKaMH Ha OCHOBE
WHTETpaIlluy 3HAHUH
U3 Pa3HbIX 00JacTe

ITOPUTMOB
YIpaBIICHUs
HKOHOMHYECKUMU
puCKamu,
MHBECTULIMOHHBIMU
IIPOEKTaMH,
(uHaHCOBBIMU
HOTOKaMH

3HaTh. OCHOBHLIE
CXeMbI ((MHAHCOBOIO
oOecIieueHus
MHBECTUIIHOHHBIX
MIPOEKTOB U KX
ocoOeHHOCTEH
YMmerh:
JIEMOHCTPUPOBATH
OCHOBHBIE CXEMBI
(buHaHCOBOTO
oOecIieueHus
MHBECTUITMOHHBIX
MIPOEKTOB U KX
ocobeHHOCTEH

3HATEL: METOEI
000CHOBaHUS
pelIeHui 1o
YIIPaBJICHUIO
WHBECTULIMOHHBIMH
MPOEKTaMHU U
(brHAHCOBBIMU
MOTOKAMHU HA OCHOBE
UHTETpaIy 3HaHUH
U3 pa3HbIX obnacrei
YMeTh: IPUMEHSTh
METO/1bl 000CHOBAHUS
peuIeHui mo
YIIPaBJICHUIO
WHBECTULIMOHHBIMH
MPOEKTaMH U
(1HAHCOBBIMU
MOTOKAMHU HA OCHOBE
UHTETpaIiy 3HAaHUH
U3 pasHbIX obOnacreit

3aganmue 2.
KakumM mnoTtokaMm IUIaTeXeu B
CXEME€  CJIOKHBIX IPOIEHTOB

skBuBajeHTeH mnotok CF ={(0,
1); 1 1); (2, 1); 3 1); (4 1}
npu 3¢ dexruBHol craBke 100%
TOJIOBBIX

A) {(0,0); (1.3); (21); B);
4,1)}.

B) {(0.1); (1.2); (2.3); (D)
(4,1)}.
B) {(0, 1); (1, 1); (2, 2); (3, 2);
(4,2)}.

) {(0, 1); (1, 1); (2, 2); (3, 3);
(4,7)}.

3apanue 3.
B cxeme croorchbix TIPOLIEHTOB ¢
spdextuBHON craBkoi  100%
TOJIOBBIX TEKyIIas CTOMMOCTh
MMOTOKAa IaTexen CF1
OTHOCHUTEIIBHO TIOJII0ca 2 PaBHO

1000, a Tekymasgs CTOUMOCTb
noroka CF,  oTHOCUTEIBHO
nojmoca 5 pasHo 2000. Kakoa
Oyaer  Tekymias  CTOMMOCTh
cymmpl CF1 + CF2 mortokos
OTHOCHUTEJIbHO MoJtoca 47

A) 3000 py6.

b) 4000 pyo®.

B) 5000 py0.

') 6000 pyo.
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Ilpumepvt mecmoswvix 3a0anuii
1. Jlna onpeneneHusi BHyTPEHHEW CTOMMOCTH OOJUTAaIlMN He0OX00UuMO 3HATh: €€
MOTOK IUIATEXKEW, CTaBKy AMCKOHTHUPOBAHMS (PBIHOYHYIO CTaBKy) IIOTOKa M €€
HOMUTEHTA:
a) BEpHO;
0) HeBEpHO
2. J1ns onipesiesieHrs BHYTPEHHEH CTOMMOCTH OOIHUrallud HeoOXo0umMo 3HaTh: ee
NOTOK MJIaTEeKEH U CTaBKY AUCKOHTUPOBAHUS (PHIHOYHYIO CTABKY) MOTOKA!
a) BEpHO;
0) HeBEepHO
3. lnst onpenieneHust BHyTPEHHEH CTOMMOCTH OOJIUTAIlIN 00CMamoyHo 3HaTh: ee
NOTOK TUIaTeXeW, CTaBKy JMCKOHTHUPOBaHUA (PHIHOYHYIO CTaBKy) IOTOKa U €€
AMUTEHTA:
a) BEpHO;
0) HeBEepHO
4. Jlns ompeneneHus BHYTPEHHEH CTOMMOCTH OOJUTAIlMM 00CmMamo4Ho 3HATh
CTaBKY JUCKOHTHUPOBaHUS (PHIHOUYHYIO CTABKY) MIOTOKA U €€ DMHUTEHTA:
a) BEpHO;
0) HeBEepHO
5. lnst onpenenenusi BHYTPEHHEH CTOMMOCTU OOJIMTallMK JOCTATOYHO 3HATHh €€
MOTOK TUIATEXEH M CTaBKY JUCKOHTHUPOBaHUS (PHIHOYHYIO CTaBKY) MOTOKA:
a) BEpHO;
0) HEBEpHO
6. CTanmapTHBIC OTKIOHEHHS JOXOJHOCTEH ABYX akTHBOB paBHBI 10%, a
KoBapuarnus goxogHocteit pasHa 0,01. Torma k03 GUIIMEHT KOPPEIAIHHA dTHX
aKTUBOB PaBECH:
a) 0,5;
0) 1,0;
B) 2,0;
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r) 0,25.

7. Pucku (cTanaapTHBIE OTKIOHEHUS JOXOJHOCTEN) AIBYX akTUBOB paBHbI 30%0,
a K03 PUIIUEHT KOpPESAIUU T0XOTHOCTEH 3TUX aKTUBOB paBeH 1. Torma puck
PaBHOB3BEIICHHOIO MOPTQens (MopTQens C OIMHAKOBBIMU BECAMH aKTUBOB) PaBEH:

a) 15%;

0) 10%;

B) 30%);

r) 25%.

8. Pucku (crangapTHbIe OTKJIOHEHHUS JIOXOIHOCTEH) ABYX aKTUBOB paBHbI 10%0,
a Ko PUIIUEHT KOPPEAIUM TOXOTHOCTEH 3TUX aKTUBOB paBeH -1. Torma puck
PaBHOB3BeIICHHOTO TTOpTdens (mopTderns ¢ 0AUNHAKOBBIMH BECAMH aKTHBOB) PAaBEH:

a) -10%;

0) 10%;

B) 0%;

r) 5%.

9. Pucku (cTanmapTHBIE OTKIOHEHUS TOXOTHOCTEN) IBYX akTUBOB paBHbI 10%0,
a Ko PUIIUEHT KOPPEIAIUH TOXOTHOCTEH 3TUX aKTHUBOB paBeH -0,5. Toraa puck
PaBHOB3BEIICHHOTO TTOpTdens (moptdens ¢ oAMHAKOBHIMA BECaMH aKTHBOB) PABEH:

a) -5%;

0) 10%;

B) 0%);

r) 5%.

10. Pucku (cTanmapTHbIC OTKIOHEHHS TOXOJHOCTEH) IBYX aKTHBOB paBHBI 20%,
a KO3 DUIIMEHT KOPPENAIUN JOXOJHOCTEN ATUX akTUBOB paBeH 0. Toraa Bapuaius
PaBHOB3BEIICHHOTO TTOpTdeis (mopTdens ¢ oMMHAKOBBIMA BECAMH aKTHBOB) paBHA:

a) 0,01;

0) 0,02;

B) 0,05;

r) 0,004.
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11. BaHk OTKpbUI BKJIAJUUKY CPOUHBIN 1e03UT mouno Ha 10 1em 6 kanrenoapmnoi
wkane. [lpy HaunmciaeHUU NpPoUEHTOB OaHk wucnonb3dyeT npaswio ACT/365. Toraa
MPOIEHTHI IO BKJIATy OyayT HaYMCIEHBI HA CPOK:

A) bonwmie 10 ner.
b) Mensie 10 ner.
B) B tounoctu 10 ner.

12. 3aBucHT 1M AOXOJHOCTH 3a MEPUOA MPOCTON KPEAUTHOW CHEIKU MpH
NOCTOSIHHBIX (PUHAHCOBbIX TIAPAMETPAX OT €€ CpoKa?

A) Ha.
b) Her.

13. Tlpu NOCTOSHHBIX uHaHCO8bIX TIAPAMETPAX CHCIKU NPOCMAs 20008as.

cmaska CIEJKU TPY YBEIIMYCHUH CPOKA CIEIKH
A) Pacrer.
b) Cauxaercsl.
B) OcTaetcss HeM3MEHHOM.

14. Tlpu NOCTOSIHHBIX huHAHCOBbIX TIAPAMETPAX CHEIIKHU 3hhexmusnas 20008as

cmaexa CIEIKU TIPU YBEITMYEHUU CPOKA CIIETKU
A) Pacrer.
b) Camxaercs.
B) Ocraercsa HEU3MEHHOM.

15. Tlpu nocmosnHbix punancoswix MapaMeTpax CACIKUA €€ NPOCmas 20008ds
cmasKka CIEJIKU TPU YMEHBLICHUH CPOKa CHIEIKU

A) Pacrer.
b) Cuuxaercs.

B) OcTaercsa Hen3MeHHOM.

Teopemuueckue 6onpocel 011 n0020MOBKU K IK3AMEHY

1. Xapakrepuctuku 3(pPEeKTUBHOCTH ONEpaIMy HapalIEHUs MO CXEME MPOCTHIX

IIPOLCHTOB M CJIOXKHBIX ITPOLCHTOB.
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3. B3auMocCBsI3b HENPEPHIBHON MPOLIEHTHOW CTaBKH C T'0JIOBOM MPOLIEHTHOU
CTaBKOM.

4. XapakTepucTuku 3(QPEKTUBHOCTU ONEpPALUU JUCKOHTUPOBAHUS 1O CXEME
MPOCTHIX MPOLIEHTOB U CJIOKHBIX MPOIIEHTOB.

6. Hauucnenue HaJoroB Ha MPOCTHIE MPOLIEHTHI U HA CJIOKHBIE MPOLICHTHI.

7. KonuuecTBeHHbIE XapaKTEPUCTUKU UHQIISIIH.

8. [TapameTpsl MOTOKA IJIATEKEH.

9. Omnpenenenve HapalleHHONW CyMMBI P-CPOYHOM, M-CpoUHON (HUHAHCOBOM
PEHTBHIL

11. Tlotoku maTexen.

12. Ananus s¢gpexruBHOoCTH MHBeCcTULINM ¢ ToMotibio IRR u NPV,

13. Onpenenenune COBpPeMEHHON CTOUMOCTH P-CPOYHOM, M-CPOUHOH (PUHAHCOBOM
PEHTBHIL.

14. Knaccudukanus obnuraiuii mo cnocodam BhITUIATH 10X0a.

15. Mogenu o1ieHKH: 6ecCpOUHON 00IUraliu, OOJIUTaIlMH C HYJIEBBIM KYTTOHOM,
OLICHKHU OOJIMramiu o0IIero BUaa.

16. Mopenu o1ieHKH CTOMMOCTH OTIITHOHOB.

17. ITonHOTa pHIHKA KaNKWTajaa U IPUHUUII J€TEPMUHUPOBAHHOTO OLICHUBAHUSI.
[TpuHIHIBEl 6€3apOUTPAKHOCTH.

18. BeposiTHOCTHBIEC XapaKTEPUCTHKHU TOXOAHOCTH IIEHHBIX OyMar U uX OIleHKa B
Excel.

19. BepoATHOCTHBIE XapaKTEPUCTUKU MTOPT(PEis LIEHHBIX Oymar.

20. Mopaenu Mapxkosuiia u bieka. 3agaya onpeneeHus: CTpyKTYpbl pUCKOBOT'O
nopTdenst ¢ MUHUMAIbHOMN IUCTIEpCUEN U 3aJaHHBIM YPOBHEM JI0XOJIHOCTH.

21. Monens Tobuna. 3amaua onpeaeeHuss CTPYKTYPhl KOMOMHUPOBAHHOTO
nopTdens ¢ MUHUMAIbHOMN IHUCTIEpCUEN U 3aJaHHBIM YPOBHEM JI0XOJIHOCTH.

22. OCHOBHBIE MTPEATIONOKECHHSI TMHEHHON PEeTPEeCCHOHHON MOJIETIH.

23. Monens CAPM: npeoCchUIKA MOJICIIH, OCHOBHOE YPaBHEHHE MOJICIIH.
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24. Mepa pucka B moaenu CAPM: xo3pduuuent "Oera" neHHol Oymarw,
ko3¢ urrent "6era" noprdens HeHHbIX Oymar.

25. Mojenb paBHOBECHBIX LIeH: (DYHKIIMSI TIOJIE3HOCTH UHBECTOPA.

26. JluBepcuukanusi. PoIHOYHBIN 1 COOCTBEHHBIN pUCKHU OPTQEs.

27. PeiHouHas (onHodakTopHas) Mojieib. beta ienHoit Oymaru.

Ilpumep rx3amenayuonnozo bunema

bunet Ne

1. (10 6amnoB) JIuBepcudukanus. PeIHOYHBIN U COOCTBEHHBIN PUCKH MTOPTQEIIS.

2. (10 6annoB) Ykaxxute HOMEp NMPaBUIHLHOTO OTBETA!

JloJist akTHBa, BXOJIAIIETO B MOPT(EIb, ONMpeAeIsaeTcs Kak

1) cymma cpeacTB, 3aTpay€HHBIX Ha TPUOOPETCHHE aKTHBAa;, 2) OTHOIICHHE
BEJIMYUHBI CPEJICTB, 3aTPAUYMBAEMbBIX Ha MTPUOOPETEHUE TAHHOTO aKTHUBA, K CTOUMOCTH
Bcero moptderns; 3) OTHOIIEHHE CPEACTB, MOTYYEHHBIX MOCIE MPOJaXH aKTUBA K €ro
NEPBOHAYATBHOM CTOMMOCTH.

3. (15 6amnoB) Bekcenb croumocTthio 150000 py6. yuuThiBaeTcs 3a 2 roaa 1o
TIOTAIIICHHMS T10 CJIOKHOM y4ueTHO# ctaBke 12% romoseix. Haiigure cymMmy, mojygaeMyto
BEKCele/IepiKaTeieM, U BETMUMHY TUCKOHTA.

4. (15 6amnoB) IlycTs Ha peIHKE 00OpAIIAIOTCS JBE OOJUTALNHU C TapaMeTpaMu

F (py6.) m c
B 1000 4 10%
B> 1000 16 12%

HNuBectop chopmupoBan moptdens W3 ITUX OOJUTAMN C TO3UITHOHHBIM
BeKTOpoM (5,-2). HaiiTu monHYyI0 peann30BaHHYIO JTOXOAHOCTHh MOPTQENs, eciu
VHBECTUIMOHHBIA MEPHOJI UHBECTOpA IISATh JIET, HadallbHAs PHIHOYHAs CTABKA paBHA

15%, koneunas 10%, a craBka penHBECTUPOBaHUS 8% rOJIOBBIX.
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5. (10 6amnoB) [lepen ucreuenneM cpoka IEHCTBHS KOHTPAKTA IICHA OIMIIUOHA ITYT
Ha akiuto paBHa 150 py0., nena ucnonuenust — 1000 py6., nena cnot akuuu — 900 py6.
BbisicHuTh, BO3MOXKEH JM apOuTpax. B ciyuae NOJOXKUTENBHOTO OTBETa HAWTH
BEJIMYMHY apOUTPaX]KHOM MPUOBLIN U ONPEJEIUTh CTPATErnIo apOUuTpaXkepa.

8. IlepeyeHb OCHOBHOW U /[ONOJHHUTEJbHON Y4eOHOW JHTEpPATYpBbl,
He00X0IMMOii 11l OCBOCHM Sl I CIMILIUHbI

a) OCHOBHAaA:

1. Bamenko, T.B. Marematudeckoe obecreueHrne pUHAHCOBBIX PEIICHU: yueOHO-
meroandeckoe nocooue / T. B. Bamenko. - Mocksa: [Ipocnekt, 2018 - 112 ¢. — 9BC

[Mpocnext.-URL: http://file.litgid.org/book/allbooks/38703_pdf.pdf (nata oOpamieHus

21.12.2021)- TekcT : 37EKTPOHHBIM

2. Kpunnuanckuii, K.B. OcHOBBI (pTHAHCOBBIX BBIUMCICHUMN: YUEOHUK JIJIS
MOJATOTOBKH O6aKajJaBpOB U MAaruCTPOB I10 HAINpaBICHUSIM "DKOHOMHUKA",
"Menemxment", "[Ipuknannas mateMatuka u nuapopmaruka", "[IpuknagHas
undopmaruka" / K.B. Kpunnuanckuii; @unynusepcutet - Mocksa: [Ipomereii, 2019 -
392 c. - Tekcr : HenocpeacTBeHHbINH. — To xe. — 2019. — ObC Jlans. - URL:
https://e.lanbook.com/book/121562 (mata obdpamenus: 21.12.2021). — TekcT :

3JIEKTPOHHBIN.

0) 10MOJIHUTEJIbHAS:
2. llapm, V.®. UnBectunuu: yuebnuk / Y.®. llapm, I'.J]. Anekcannep, 1.B.
betimu. - Mocksa: UHOPA-M, 2007, 2011, 2013, 2016. - 1028 c. -

(YauBepcuteTcKUl yueOHUK). - TeKeT : HemocpeacTBeHHbIH. - To xe. - 2022, - 3bC
ZNANIUM.com. - URL.: https://znanium.com/catalog/product/1817592 (nara

obpamenus: 21.12.2021). — TexcT : 37IeKTPOHHBIA.
3. Ans-Hatop, M.C. OcHOBBI ()MHAHCOBBIX BhIUHUCIEHUH ((PaKThI, POPMYITHI,

npuMepsl, 3aa4yu 1 Tecthl). Y. 1: YueOnoe nocodue / M.C. Ans-Hartop, FO.D.
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Kacumos, A.H. Konecnukos; ®unynusepcurtert, Kag. "IIpuknagnas maremaruka" -
Mockga: ®unyHuBepcureT, 2012 - 159 c.-Teker : HemocpeaCTBEHHbIN

4. Anb-Hartop, M.C. OcHoBbI ()MHaHCOBBIX BbIUUCICHUHN ((DakThl, HOpMYIIbI,
npuUMepsl, 3a1a4u U TecThl). Y. 2: Yuebnoe nocodue / M.C. Ans-Hatop, 10.D.
Kacumos, A.H. KonecuukoB; ®unynusepcutet, Kad. npukiaaHoii MaTeMaTuKH -
Mocksa: ®unyHuBepcuteT, 2013 - 176 c.-Tekcr : HemocpeaCTBEHHbIN

5. Anp-Hatop, M.C. OcHOBBI (pMHAHCOBBIX BBIYMCIECHUN ((aKTbl, (HOPMYIIHI,
npumMepsl, 3a1aun u TecThl). Y. 3 : Yyedbnoe nocodue / M.C. Anb-Hartop, 10.D.
Kacumos, A.H. Konecnukos; ®unynusepcutet, Kad. npukinagHoii MaTeMaTukH. -
Mocksa: ®unynusepcuret, 2014. - 150 ¢. — TekcT : HenmocpeACTBEHHBIN.

6. Anp-Hatop, M.C. OcHOBBI (pUHAHCOBBIX BBIYHMCICHUN ((paKThbI, POPMYIIHI,
npumMepsl, 3a7auu U Tecthl). Y. 4 = Fundamentals of financial computations: Yue6noe
nocobue / M.C. Ans-Hartop, FO.®. Kacumos, A.H. KonecurnkoB; ®uHyHUBEPCUTET,
Kad. mpuknagnoit Marematuku. - MockBa: @unynusepcuret, 2015. - 168 ¢. — Tekcr :
HEMOCPeICTBEHHBIN. - To xke. - Db ®unynusepcurera. - URL:

http://elib.fa.ru/rbook/al-nator OFV4.pdf (nata o6parmienus: 21.12.2021). — Tekcr :

3JIEKTPOHHBIN.
/. KonudecTBeHHBIE METO/IbI MHBECTUIIMOHHOTO aHANM3a: yueOHOe mocooue
s cryn. 6akamaBpuata / H.W. Jlaxmetkuna [u ap.]; ®unyHuBepcuTeT. - MockBa:

®unyHuBepcuteT, 2012 - 168 c. - TekcT : HemocpeACTBEHHBIH.

9. IlepeyeHb pecypcoB HMH(OPMANMOHHO-TEJIEKOMMYHUKANMOHHOM CeTH
«/HTepHeT», HEOOXOAUMBIX JIJISl OCBOCHHSI TUCHHUILINHBI

1. MuadopmanronHo-o0pa3oBaTeabHbI MopTal OHUHAHCOBOTO YHHBEPCHUTETA MPHU
[TpaButenscTBe Poccuiickoit denepammu http://portal.ufrf.ru/.

2. Caiir [lenapramenta matematuku http://www.fa.ru/org/dep/dm/Pages/Home.aspx.
3. DnekrponHas 6udmoreka @unancosoro yuusepcuteta (Ib) http://elib.fa.ru/

4. DnexkrpoHHO-OuOIMoTeyHas cucteMa BOOK.RU http://www.book.ru

5. DnexTpoHHO-OMOIMOTEUHas cucTeMa « Y HuBepcuterckas oubnuoreka OHJIAVH»

http://biblioclub.ru/
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6. DnekTpoHHO-OMOIMOTEYHAst cucTeMa Znanium http://www.znanium.com

7. DNeKTpOHHO-6MONIMOTeUHas cucTeMa n3naTenscTea «FOPAWT https://urait.ru/

8. DnexTpoHHO-OMOMMOTEUHAs cMucTeMa u3naTeabcTBa [Ipocnekt
http://ebs.prospekt.org/books

9. DnekTpoHHO-OMOIIMOTEUHAs cucTeMa u3aarenscTBa «Jlanby https://e.lanbook.com/

10. DnexTponnas 6ubmmoreka M3narensckoro noma «I'peGeHHUKOBY
https://grebennikon.ru/

11. JlenoBas omnaitH-Onbnmroteka Alpina Digital http://lib.alpinadigital.ru/

12. Hayunas snextponHas oubnuoreka eLibrary.ru http:/elibrary.ru

13. HarmonanbHas 3aeKTpoHHas onbdaunoTeka http://H30.pd/

14. Pecypcel nH(pOpPMAITMOHHO-aHATUTHYECKOTO areHTCTBA 0 (PMHAHCOBBIM PHIHKAM
Cbonds.ru https://cbonds.ru/

15. CITAPK https://spark-interfax.ru/

16. Academic Reference http://ar.cnki.net/ ACADREF

17. Bank Focus http://library.fa.ru/resource.asp?id=527

18. INaker 6a3 nanHbix kommanuu EBSCO Publishing, kpynHeiimero arperatopa
Hay4YHBIX PECYPCOB BeIyIIUX U3aaTenbeTB mupa http://search.ebscohost.com

19. DnexTpoHHBIC MPOAYKTHI H3AaTeabCTBa Elsevier http://www.sciencedirect.com

20. Emerald: Management eJournal Portfolio https://www.emerald.com/insight/

21. UndopmanmonHo-aHamuTuaeckas 6asza nanasix EMIS Global
https://www.emis.com/php/companies/overview/index

22. PedeparuBHas 6a3a nanHbix o Mmarematuke MathSCiINET
https://mathscinet.ams.org/mathscinet/

23. Oxford Scholarship Online https://oxford.universitypressscholarship.com/

24. Konnekuus HayuHbIx sxypHanoB Oxford University Press
https://academic.oup.com/journals/

25. ProQuest: basza nannsix Business Ebook Subscription na mnatdopme Ebook Central
https://search.proquest.com/

26. ProQuest Dissertations & Theses A&I https://search.proquest.com/

27. baza nmanapix RUSLANA xommanuu Bureau van Dijk https://ruslana.bvdep.com/

28. Scopus https://www.scopus.com

29. DneKTpOHHAs KOJUICKIIMS KHUT U3aatenbceTBa Springer: Springer eBooks
http://link.springer.com/

30. UnTepakTuBHas puHaHCOBas HH(MOpPMAIIMOHHAs cucTema koMmnanuu Bloomberg

31. Cucrema Thomson Reuters Eikon

32. Web of Science http://apps.webofknowledge.com
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10. MeTonnquKne YKazaHud AJas oﬁyqamumxca 10 OCBOCHHMIO TMCHHHUITIIMHBI
MCTOI[I/I‘ICCKI/IG YKasaHud [OJId O6y‘IaIOI]_[I/IXCH II0 OCBOCHHIO AJHCIHHUIIIIMHBI

(KOMIUIEKC peKOMEHIAUil M pa3bsICHEHUM, MO3BOJIAIOMIMN CTYJEHTY ONTHUMAJIbHBIM
o0pa3oM OpraHu3oBaTh TNPOIIECC HM3YYEHUS YYEOHOro marepuaia JAUCIUILINHBI)
NpeAcTaBleHbl B Y4eOHO-OpPraHM3allMOHHOM  KOMIUIEKCE  JUIsl  JIUCLUILUIUH
JlemapTaMeHTa MaTEMAaTHUKHU, Pa3MEIIEHHOM Ha cTpaHule /lemaprameHTa MaTeMaTUKH

caiita ®UHAHCOBOIO YHUBEPCUTETA.

11. TIlepeyeHb HHMPOPMANMOHHBIX TEXHOJOIHH, MCHNOJAb3yeMbIX MPH
OCYILIECTBJICHUH 00pa30BaTeJbHOI0 TMpouecca M0 JAUCHHUIVINHE, BKIKOYas
nepeyeHb HeO0XOAUMOI0 IPOrPAMMHOrO obecnme4yeHHus] W HHPOPMANMOHHBIX
CIPABOYHBIX CHCTEM

11.1. KoMIIeKT JJMIEH3HOHHOT O POrPaAaMMHOI0 o0ecrieyeHusl:

1. Windows, Microsoft Office.

2. Autusupyc ESET Endpoint Security

11.2. CoBpeMeHHbIe NIpoeccHOHATIBbHBIE 0A3bI JAHHBIX U HH(pOPMAIIMOHHBIE
CIIpaBOYHbIE CHCTEMbI:

1. UadopmarimonHo-npaBoBas cucrema «l apant»

2. Undopmarmonno-npaBoBas cuctrema «KoncymnpranT [Imrocy

3. DnekTponHas sHImKIoneaus: http://ru.wikipedia.org/wiki/Wiki

4.CucreMa  KOMIUIGKCHOTO  packpbitusi  uHpopmammu  «CKPUH» -
http://www.skrin.ru

11.3. CeprudunupoBaHHble NPOrpaMMHbIE M  aNmapaTHble CpeACTBa
3alUTHI HHGOPMALIMHU — HEe MPEeYCMOTPEHbI

Microsoft Azure
HuctpuoyTus si3pika Python 3.4 (umu 60s1ee mo3aHel Bepenn) wiu R

12. OnucaHue MaTepHAJbHO-TeXHUYECKOH 0a3bl, HEOOXOAMMON IJ4
OCyllleCTBJIeHHsI 00Pa30BaTEeJIbLHOI0 MpoIecca Mo AMCIUIInHEe
JI1s OCBOCHUS TUCIUIUIMHBI HEOOXOIUMO JIFO00€ BBIUYHUCIUTEIBHOE CPEJICTBO —

KOMIBIOTEp, CMapT(HOH WM IUTAHIIET. 3aHSATUS MPOBOMASTCS B YYEOHBIX Kilaccax,
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O60pYI[OBaHHBIX ITPOCKTOPOM M COBPEMCHHBIMHU IICPCOHAJIBHBIMU KOMIIBIOTCPAMH,

BKIIFOYCHHBIMHU B JIOKAJIbHYIO CCTh YHUBCPCUTCTA U I/IHTCpHeT.
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