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1. HaumeHoBaHue THCHUIINHEI
MaremaTudeckoe obecreueHrne (PMHAHCOBBIX PEIICHUA.

2. Ilepeyennb

IUIAHMPYEMBbIX

pe3yJabTaToB

0CBOCHUA

oOpa3oBareJbHOM

NporpaMMbl ¢ YKa3aHHEM HHIMKATOPOB HX [OCTH/KEHUSI W IUIAHUPYeMbIX

pe3yJibTATOB 00y4YeHUsl 10 JUCHUIIIHHE.

JucuuniavHa

«MareMaThuueckoe

obOecneueHue

(UHAHCOBBIX  pPELICHHI»

o0OecreuynBaeT MHCTpyMEHTapuil (opMUpOBaHUA CIEAyIOMMX KommereHuuit: YK-7,

[1KH-3, [TIKH-4, ITKH-5

OLICHUBATh U
oopMIISTh UX
PE3yJIbTaThI

2. CaMOCTOATEIIBHO
U3y4aeT HOBBIE METOIUKU
¥ METOJIbI MCCIICOBAHMS,
B TOM YHCJIE€ B HOBBIX
BUJaX MpodeccnoHanbHOM
NeSITETbHOCTH.

3. BreigBuraer
CaMOCTOATENBHBIE
TUIIOTE3bI.

4. OopmiisieT pe3yabTaThl
uccienoBaHuii B popme
AQHAIUTUYECKUX 3aMHCOK,
JIOKJIaJI0OB ¥ HAYYHBIX
craren

Tabmuma 1

Kon HanmeHoBanue HNuaukaropsl PesyabTaThl 00yyeHus (yMeHHs
KOMIIEe | KOMIIETCHIUH AOCTH/KCHHUS ¥ 3HAHUs1), COOTHECEHHbIE C
TeHIHU KOMIIETEeHIIUH KOMIIeTeHIIUSIMU/MHANKATOPAMH
" JOCTH/KEHHS] KOMIIETCHIIUH
YK-7 Crnioco6HOCTH 1. Ilpumensier MmeTobI 3HaTB: METO/IbI IPUKJIAIHBIX

IIPOBOJUTH HAayYHBIE IIPUKJIAIHBIX HAYYHBIX HAy4YHBIX MCCIIEIOBAHUN

HCCIIEIOBAHUA, HCCIIE0BAHUN. YMerhb: npuMeHsIeT METO/bI

MPUKJIIAIHBIX HAYYHBIX
HUCCJIENOBAHMIA.

3HATh. HOBEIE METOAUKHU U METOAbI
UCCIICIOBAHMSI B HOBBIX BHaX

PO eCCUOHAIBHON e TEIHHOCTH
YMeTh: IPUMEHSTH HOBBIE
METOAUKHU U METOAbI UCCIICIOBAHUA
B HOBBIX BUAAX Mpo¢eCcCHOHATBHON
JIESITSIIBHOCTH

3HATh. IPEIIOCHUIKH JISI
BBI/IBMJKEHUS CAMOCTOSITENIBHBIX
TUIIOTE3

YMeTh: UCI0JIb30BaTh
MPEINOCHUIKY JJIS1 BBIIBUKEHUS
CaMOCTOSITENIBHBIX THUIIOTES3

3HaTh: IpaBuiIa 0pOPMIICHHS
PEe3yJIbTaTOB MCCIIEI0BAaHUS B BUJIE
HAy4YHOTI'0 TEKCTa

YMmerh: 0pOpMISATH pe3ynbTaThl
UCCJIEIOBAHMsI B BUJI€ HAYYHOTO
TEKCTa




[TKH-3

CriocoOHOCTh
HpI/IMeHHTB
MHHOBAIIMOHHBIE
TEXHOJIOTHUH, MCTObI
CHCTEMHOTO aHAJIN3a U
MOJICTTUPOBAHUS
SKOHOMHUYECKHX
MIPOLIECCOB MPH
MMOCTAHOBKE U PEIICHUN
SKOHOMHYECKHUX 3a0a4

1. Ilpumensier
COBpPEMEHHBIC
MaTeMaTH4YeCKHe MOJCIN
1 nH(OpMaITOHHBIE
TEXHOIOTHH JJIs
MIPOTHO3UPOBAHUS
TEHIEHIIUN
SKOHOMHYECCKOTO
Pa3BUTHS, PEILICHUS
SKOHOMMYCCKHUX 3a7a4 Ha
MakKpo-, M€30- U
MUKPOYPOBHSIX, OIEHKU
OCJIENCTBUN
MPUHUMAEMBIX
YIPaBICHUYECKUX
peLIeHu.

2. Pamxupyer
CTpaTETUYECKUE U
TAaKTUYECKUE TIEITH
HKOHOMHYECKOTO
pa3BUTH HA MaKpO-,
ME30- U MUKPOYPOBHSIX,
UCTIONB3YeT
(baKTOJIOTHUECKHUE
(cratucTuueckue u
HYKOHOMHKO-
MaTeMaTHYECKUE) METOIBI
JUTSI TIPOBE/ICHUS aHAIM3a
Y CHCTEMHBIX OIICHOK.

3HATh. COBpEMEHHBIE
MaTeMaTU4YCCKUEC MOACIIN U
HH(pOpPMaIMOHHBIC TEXHOJIOTHH JIJIS
MPOTHO3UPOBAHUS TEHICHIIUI
SKOHOMHUYECKOT'O Pa3BUTHS
YMeTh: HCIIOJIH30BaTh
COBpPEMEHHBIE MAaTEMATHYECKHUE
MOJIeNId M UH(OPMAITHOHHBIE
TEXHOJIOTHH JIJISI IPOTHO3UPOBAHUS
TEHACHIIUH 3KOHOMHYECKOTO
pa3BUTHS

3HaTh. CTATUCTUYECKUE U
9KOHOMMKO-MaTeEMaTHUECKHE
METO/bI /ISl POBEJICHUS aHau3a U
CHCTEMHBIX OIIEHOK

YMerb: IpUMEHSATH
CTaTUCTUYECKUE U SKOHOMHKO-
MaTeMaTUYeCKHe METObI s
MPOBEJICHUS aHAJIM3a U CUCTEMHBIX
OLICHOK

[IKH-4

Crnioco6HOCTh
pa3pabarbIBaTh
METOIMKH U OLICHUBATh
3¢ (HEeKTUBHOCTh
HKOHOMHYECKUX
MIPOEKTOB C YYETOM
(hakTOpOB pHCKa B
YCIOBHSAX
HEOIPEIEIIEHHOCTH

1. ®opmupyer u
IIPUMEHSIET METOIUKH
OLICHKH 3(pPeKTUBHOCTU
HKOHOMHYECKHUX IPOEKTOB
B YCIIOBUSIX
HEOIPEAEIEHHOCTH.

2. JleMOHCTpHUpYET
HaBbIKU (OPMYIUPOBAHUS
BBIBOJIOB Ha OCHOBE
MIPOBEJICHHOTO
UCCIJIEIOBaHMS IS
TIPUHSATHS
YIPaBIEHYECKUX PEILIEHUI
0 peanu3alnuu
HSKOHOMHYECKHUX IPOEKTOB
B BUJIE METOAMK U

3HaTh. METOIMKHU OIICHKU

3¢ (HEeKTUBHOCTH YKOHOMHYECKHUX
MIPOEKTOB B YCIOBUSX
HEOIPEIeIEHHOCTH

YMeTh: IPUMEHSITh METOIUKU
OLIEHKU 3P PEKTUBHOCTH
HKOHOMHYECKUX MPOEKTOB B
YCIIOBHSIX HEONPEAETICHHOCTH

3HaTh: HaBBIKK (HOPMYITUPOBAHUS
BBIBOJIOB HA OCHOBE MTPOBEJICHHOTO
WCCIIEIOBAHUS JUISl IPUHATUS
YIPaBICHUYECKUX PEUICHUN O
peanu3annu 3JKOHOMUYECKUX
MPOEKTOB B BUJIE METOJIUK U
AHAJIMTUYECKUX MAaTEPUAIIOB
YMerh: 1eMOHCTPUPOBATH HABBIKH
(dbopMyITHUpOBaHUS BEIBOJIOB Ha
OCHOBE IPOBEJICHHOTO
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AHAJTUTHYECKUX
MaTepHalIoB.

WCCJICIOBAHMS [UUIsl IPUHATHUS
YIIPABJICHYECKUX PELIECHUH O
pean3anuy SKOHOMUYECKHUX
IIPOEKTOB B BUJI€ METOAUK U
aHAJIMTUYECKUX MAaTEPUAJIOB

[TKH-5

CnocoOHOCTh
YIPaBISThH
SKOHOMHYCCKHMU
pUCKamu,
WHBECTULIUSIMH,
(uHAHCOBBIMU
ITOTOKaMHU Ha OCHOBE
MHTErpaluy 3HaHUU U3
CMEXXHBIX 00/1acTel,
HECTH OTBETCTBEHHOCTh
3a MPUHSTHIC
OpraHHU3aIOHHO-
yIpaBJIeHUYECKHE
pelIeHus

1.ITpumensier
TEOPETHUYECKUE 3HAHUS U
HKOHOMUYECKHUE 3aKOHBI
JU1s1 pa3paboTKu
AITOPUTMOB YIIPABIICHUS
YKOHOMHUYECKUMHU
pHUCKaMu,
WHBECTUIIMOHHBIMHU
MPOEKTaMHU,
(UHAHCOBBIMU TIOTOKAMH.

2./leMOHCTpUpPYET 3HAHUS
COJICPIKaHUsI OCHOBHBIX
cxeM (pMHAHCOBOTO
obecrnieyeHus
MHBECTUIIMOHHBIX
IIPOEKTOB U KX
0COOCHHOCTEH.

3.0060CHOBBIBaET pellIeHus
0 YIPaBIICHUIO
WHBECTUIIMOHHBIMU
POEKTaMU U
(MHAHCOBBIMU ITIOTOKAMHU
Ha OCHOBE MHTETpaLliH
3HAHWM U3 Pa3HbIX
obnacreit

3HATB. OCHOBHBIC TEOPETUUECKHE
3HAHUS U YKOHOMHYECKUE 3aKOHBI
JUIsL pa3pabOTKH alrOPUTMOB
yIIpaBJIEHUS] 5KOHOMUYECKHUMU
pHCKaMH, MTHBECTHLIMOHHBIMU
poeKTamMu, (PUHAHCOBBIMHU
HOTOKaMH

YMeTh: IPUMEHSATh TEOPETHUECKHE
3HAHUS U IKOHOMHYECKHUE 3aKOHBI
JUTs pa3paboTKU alNrOpuTMOB
yIpaBICHUS YKOHOMUYECKUMHU
pPUCKaMU, HHBECTUIIMOHHBIMU
MpoeKTaMu, (PMHAHCOBBIMU
MOTOKaMU

3HaTL. OCHOBHBIE CXEMBI
(hMHAHCOBOT'O 0OCCIICUCHHS
WHBECTUIIMOHHBIX MTPOEKTOB U MX
0COOEHHOCTEHN

YMerb: 1EMOHCTPUPOBATH
OCHOBHBIC CXeMbI (DMHAHCOBOTO
obOecrieueHs] HHBECTHIIMOHHBIX
IIPOEKTOB U UX OCOOEHHOCTEN

3HaTh. MeTO/1bl 000CHOBaHUS
pEILIeHNI N0 YIPaBICHUIO
MHBECTUIIMOHHBIMH NTPOEKTAMHU U
(UHAHCOBBIMU ITOTOKaMH Ha
OCHOBE UHTETPallUH 3HAaHUH U3
pas3HbIX obnacTeit

YMeTh: TPUMEHSITh METOIbI
000CHOBaHMS PELICHUI 10
YIPaBIECHUIO UHBECTUIIMOHHBIMU
MPOEKTaMU U (PMHAHCOBBIMH
MIOTOKAMU Ha OCHOBE MHTErpalluu
3HaHUH U3 pa3HbIX o0nacTei




3. MecTo IMCUMILUIMHBI B CTPYKTYpe 00pa30BaTeIbHbIX IPOrpaMm

Hucrummaa  «Marematndeckoe  oOecrniedeHre  (UHAHCOBBIX — PEIICHHIN
ABJISIETCSL  00s13aT€NbHON JUCHUIUIMHOW Moaynst JUCUUIUIMH, WHBAPUAHTHBIX MJIs
HampaBJeHUs TOJrOTOBKH, oOTpaxarwmux crnenupuky BY3a mno HampaBieHuio
noaroroBku  38.04.01 OxoHomMuKa, 11 BCEX HANpPaBICHHOCTEW MPOrpaMm

MarucTpaTypsbl.

4. O0beM IUCHUIVIMHBI (MOXYJIs1) B 3a4€THBIX ¢IMNHUIAX U B aKaJeMHYECKUX
yacax ¢ BblJeJieHHEM o0beMa ayJAUTOPHON  (JIeKIUM, CEeMUHAPbI) H
CaMOCTOATE/IbHON Pad0THI 00y4alOLIUXCH

Ounas ¢opma obyuenus/3aounas ¢opma 00OyUeHUs UHCMUMYMA 3A0YHO2O

obpazosanus™[3aounas ghopma obyuenus uncmumyma oHiatuH-00pPaA3068aHUI™*

Tabnuma 2

. Bcero Moayas 4
Buj yueOHoii padoThI 0 AMCHUILIMHE (B 324, e. u B uacax)
OO6u1asi TPy10€MKOCTb TMCUMILIUHBI 4/144 144
Konmaxkmmnas paboma -Ayoumopnwvie
3aHAmMuUs 40/24*[24** 40/24*[24**
Jlexuuu 10/4*[4** 10/4*[4**
CeMHHapBbI, TPAKTHYCCKUE 3aHSTHSI 30/20*/20** 30/20*/20**
Canocmosmensias padoma 104/120%/120%** 104/120%/120%*
Bun Texyiero KoHTpous KonTponbHas pabota KonTponbHas pabora
Bun npomexxyTouHOM aTTecTanuu DKk3aMeH DKk3aMeH

5. ConepxaHue TUCHHUIJIMHBI, CTPYKTYPHUPOBAHHOEe MO TeMaM (pa3jeiam)
AMCHUIUVIMHBI ¢ YKa3aHHueM HX 00beMOB (B akKajeMHM4YeCKHX 4acax) M BH/IOB
yueOHBIX 3aHATHI

5.1. Conep:xkanue QMCUUIIIMHBI

Tema 1. IToToxku miiarexeit 1 GUHAHCOBbIE HHCTPYMEHTHI.

1.1. IlpouenTHbIE BbIuUCHAeHUs. [IpocThie u cinoxHble poneHThl. Hauuciaenue
MPOIICHTOB B Hauaje U B KOHIIE neprojia. DPHEKTUBHBIE 1 HOMUHAIbHBIE POLICHTHBIC

CTaBKH. DKBHBAJICHTHOCTh IMPOOCHTHBIX CTAaBOK. YyeTHast cTaBKa. I/IHCTPYMGHTBI
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ACHCKHOI'O pPbIHKA, BCKCCIISA W ACIIO3HMTHBLIC CepTI/I(i)I/IKaTBI. HpOI_ICHTHble CTaBKHU B

ycnoBusix uHQsanuu. Gopmyna Oumiepa. MynbTUBATIOTHBIE CICIKH

1.2. IloToku nJartexei. JluckonTupoBanue. MHOKeCTBO (PMTHAHCOBBIX MTOTOKOB
KaK JIMTHEWHOE MPOCTPAaHCTBO. DKBUBAJIECHTHOCTh MOTOKOB Tuiatexken. CpegHee Bpemst
¢unancoBoro notoka. Buyrpenusis Hopma goxoanoctu (IRR) u uncras npusenénnas
crouMocThb (NPV) HHBECTUIIMOHHBIX TOTOKOB. AHaIN3 A3()(PEKTUBHOCTH MHBECTUIIUH C
nomotbio IRR 1 NPV. Pentsl. [TapameTpsl rogoBoii peHThl. [TapameTpbl 00111eli peHTHI.
Beunas penrta. Iloramenue ponra: oOJuralMioHHas, paBHOMEpHasi U paBHOMEpHas
aMOpTHU3allMOHHAs CXeMbl noraimeHus aonra. [lotpedurensckue kpeautsl. [IpaBuio 78

ImoramecHus goJira.

1.3. O6auramus. Kynonnas u OeckynonHas obnuranuu. Tekyliee 3HaueHue.
Poinounas nena. Texymias 1oxoaHocTh. JloxoaHocts k noramenuto. Kype ob6iauraiumy,
npeMusi U JUCKOHT. BrInaTa KymoHOB HECKOJIBKO pa3 B roj. HakoryieHHbIH KyIOH,
yucTas W rpsi3Has 1eHbl oonuranuu. OOmuraium ¢ riaBaroileid KymoHHOW CTaBKOM.
Cnor u dopBapanbsie cTaBKku. KpuBasi CHOT-CTaBOK W €€ IMOCTPOEHUE METOI0M

oycrpenmnunra. Teopernueckas 1iena ooauramuu. Jropanus Oumiepa-Beiins.

1.4, lropamusa. J{ropamus IOTOKAa IUIATE)KEH M DJACTUYHOCTH IICHBI 10
JOXOJAHOCTA K TNOTalleHW0. 3aBUCUMOCTh JIOpALMM OT MapaMeTpoB OOJIHMraluuu
(KyTIOHHOM CTaBKHM, JOXOAHOCTM K TIIOTAlllEHUIO, BPEMEHH JIO0 IOTaIICHHUs).
OTtHocuTenbHOE n3MeHeHue 1eHbl. Jropaius noprdesns. O0MUrauuoHHbINA apOUTpax.
VYnpapiieHue MPOLEHTHBIM PUCKOM, MMMYHM3AIUs W XEIKUPOBAHUE. YIpaBJIEHUE

aKTHBaMU U 00s13aTeJIbCTBAMM.

1.5. IlpousBoaHble (GUHAHCOBbIe HHCTPYMEHTbI. OMNIMOHBI KO U MYT.
OCHOBHBIE CTpAaTETUU B ONMIIMOHAX: CTPATETUH XEDK, CIIpe]l U KoMOuHaius. ApOuTpax
IpU OLEHKE CTOMMOCTH ONUMOHOB. MoOJenu OLEHKH CTOMMOCTH OILHAOHOB:
OuHOMHMaNIbHASI MOAEIb, popmyia bivka-11loyrca, oniMoHbl Ha AKIUK C TUBUICHIAMHU.
Mepbl 4yBCTBUTEIBHOCTH ONIMOHOB. bapbepHbie onmuoHbl. ONUMOHBI HA MHIEKCHI

akumii. @opBap/ibl, PrrOYEPCHI, OMIIMOHBI HA (PBIOYEPCHI, CBOIIBI.
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Tema 2. Anaaus noprgeJieil HeHHbIX OyMmar.

2.1. CBoOoaHbIil OT apOUTpaka OJHOMEPUOIHBIN PHIHOK KamuTajia B yCIOBHIX
onpeaenénHoctu. [lonstue apourpaxa. [lpumepsl. ATAUTUBHASL CTOMMOCTB OPT(hEs.
[TonHOTA pBIHKA KanuTajga U MPUHIUI 1€TEPMUHUPOBAHHOTO OLlCHUBAaHUS. [[pyUHIIMIIBI

0e3apOouTpaxHOCTH. APOUTPaXK U TPAH3AKIIMOHHBIC H3ICPIKKH.

2.2. Mogens MapkoBuiia. JIoxogHOCTh W pUCK HeHHOM Oymaru. Iloptdens
[EHHBIX OyMmar, ero JOXOJHOCTb M PHUCK. MHOMXECTBO JOMYCTHUMBIX MOPTQENeH,
COCTOAIIMX U3 JBYX LIEHHBIX Oymar. MHOXECTBO JOMYCTUMBIX mopTdeneit B o01ieM
ciydae. Boruyrocts. [lopTdens 3agaHHON T0XOAHOCTH ¢ MUHUMAJIbHBIM PUCKOM IIPU
pa3peuIeHHbIX KOPOTKHX mpojaxax. IPQPEeKTHBHOE MHOXKECTBO MOpThemne.
Boruyroctb 3¢ dextuBHOro MHOKecTBa. DyHK1IMA nosie3HOCTH. KpuBbie Oe3paznuyusl.

Henaceimaemocts 1 n3deranue pucka. Beioop ontrumanbHbId TOPTQEb.

2.3. OnTuManbHbIi opTdens Npu HATUYNKH OE3pPUCKOBON MPOIICHTHON CTaBKH.
bespuckosoe kpeauroBanue. be3puckoBoe 3auMcTBOBaHNE. MHOXKECTBO OIIYCTUMBIX
noptdeneit. IlopTdens ¢ MUHUMAIBLHBIM PUCKOM TpPU 3aJaHHOM OXKHMIAEMOU
noxoaHoctu. OddexTtuBHOE MHOXecTBO mopTdeneit. KacarenbHbiii  nopTdens.
Teopema o pasznenenuu. OnTtuManbHbIA TOpTQEnb. YYET pa3TUYHBIX CTaBOK

KPEAUTOBAHUS U 3aUMCTBOBAHHSI.
Tema 3. CTaTucTHYeCKHE OCHOBbBI NPUHATHA (PMHAHCOBBIX PelIeHUI

3.1. OcHOBHbIe TOHATHSI CTATHCTHKH. BpiOOpouHas u TreHepaibHas
COBOKYMHOCTh. BriOopka. OcHOBHBIE cIOCOOBI MpEeACTaBICHUs AaHHBIX. BriOopouHoe
cpenHee W aumcrnepcus. Menuana, Mopda, KBaHTWIb. HepaBeHnctBo UYeOsbImiena.

Cratuctuueckas moaenb Peinka. Koaddumuent [lapmna.

3.2. Koppeasiuuss u perpeccusi. Koppensuuonnsiii ananu3. Kosdduuument
koppensiiuud.  JluneitHas  perpeccusi.  OCHOBHBIC  TPEANOJIOKECHHUS  JTUHEHHOM

perpeccuonHoi mojaenu. KoagduimeHt getepmMuHaum.



Tema 4. Moaenan neHooOpa3zoBaHusi EHHbIX OyMar.

4.1. Moagear CAPM. Tlpenmnonoxenus moaenu. PeiHOUHBIN TTOpTdenb. CBs3b
MEXTy PRIHOYHBIM M KacaTelbHBIM mopTdeneM. PeiHounas muHus kanurtaia. Kacanue
JOIYCTUMBIX TOPT(EnIeH, COCTOSIMUX W3 MPOU3BOJIBLHOTO aKTHBA W PHIHOYHOTO
noptdenss, W PHIHOYHOW JIMHUW KamuTana. B3auMOCBs3b MEXAY OXHUIAEMBIMU
JTOXOTHOCTSIMH TIPOU3BOJILHOTO aKTWBa W pPBIHOYHOTO TopTdens. Kopapuarus ¢

PBIHOYHBIM MOPTQesieM Kak Mepa pucka B MOJIETIH.

4.2. dakTopHble Moaeau. PeiHOuHas (ogHOdakTopHas) Mojaenb. bera neHHon
Oymaru. OOmmMe uepThl U pa3Iuuusi pbIHOYHOW Mojemu u  wmojenn CAPM.
Husepcudukanus. PbiHOUHBIA M cOOCTBeHHBIA pucku noptdens. OgHodakTopHas
MozeNb. PhiHOYHAsT Mojens Kak mnpumep oaHodakTopHod wmonenu. Oxujgaemas
JIOXOJTHOCTh M KOBapHallmoHHas mMaTpuiia B MHOrogaktopHo mojaenu. CUCTEMHBIN U
HecucTeMHbIN pucku. [locTpoeHne onTuManbHOTO NOpPTdEs.

5.2. Y4eOHO-TeMAaTHYECKHUIl TUIAH
Ounas gopma obyuenus/3aounas ¢opma obyuenus™/3aounas ¢opma ob6yueHus

UHCMUMYma OHIAAUH-00pa308aHUT™™

Tab6mumna 3

Ne HanmenoBanue TpyroeMkocTh B 4acax Dopmbl

n/n | TeM (pa3aesioB) TEeKYIero

AUCHMILTUHBI KOHTPOJIA
ycreBaemo
CTH
Bcero AynuTopHas paGora Camocro
siTeJIbHAS
pabora
Obmas, B | Jlekuun | CeMuHapsl,
T.4.: MPAKTUYECKH
€ 3aHsTUs

1. | lMoroku mnarexewt | 44/ | 14/7*[7** | 4/1*/ 10/6*/6** | 30/35*/35 | Camocrosite
U (PMHAHCOBBIE 42%/ 1** e JIbHBIE
UHCTPYMEHTHI 42** paboThLI.

2. | Arammu3 40/ | 10/7*[7** | 2/1*/ 8/6*/ 6** 30/30*/30 | YuacTue B
noptdenei 37%/ 1** ** pelieHnn
IIEHHBIX Oymar 3a7a4 Ha

37** MPaKTUYECK
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3. | Cratuctuueckue 28/ 8/5*/5** 2/11*/ 6/4*] 4** 20/20*/20 | ux
OCHOBBI IIPUHATHS * 1** e 3aHATHSAX.
25*/
(hMHAHCOBBIX CobecenoBa
pELIEHH. 25** HHUS 11O
< - wn < JIOMAaIIHUM
4. | Moxenu 30/ 8/5%/5x* 2/ i*/ 6/4*[ 4 24/3*5* /35 S
1IEHO00pa30BaHUS 1
LIEHHBIX OyMar. 40%/
40**
B nenom no 144/ CornacHo
JUCLIUILINHE 40/24*/ yaeOHOMY
144/ 10/4*/4 30/20% 20%* 104/120%*/ ruTany
24** K%k 120**
144% KOHTPOJIbHA
g pabora
Hroro B % 28%/ 25%/ 75%/ 72%/
17%*/ 17%*/ 83%*/ 83%*/
17%** 17%** 83%** 83%0**
5.3. Coaep:kanue ceMMHAPOB, MIPAKTHYECKUX 3aAHATHI
Tabauua 4
HaunmenoBanue Tem IlepeyeHb BONpPOCOB 111 00CyK/AeHHUS HA Dopmbl
(pa3nenioB) CEeMHHAPCKHUX, MPAKTUYECKUX 3aHATHSX, NpoBeIeHUs
JUCIHUTLINHBI peKoMeH/lyeMble HCTOYHMKH U3 pa3aesioB 8,9 3aHATHNA
(Yxa3bIBaeTcsi pa3jes U NOPsiIKOBbII HOMeP
MCTOYHHKA)
IToToku nnarexeil u TTotoku mnarexell. DKBUBAJIEHTHOCTH IIOTOKOB HNurepaktus —
(¢uHaHCOBbBIE marexxei. AHanu3 3¢ (HEeKTUBHOCTH [IpakTrkym no
WHCTPYMEHTHI WHBECTUIIMOHHBIX TPOEKTOB. PerTrl. OOmurarus. PELICHUIO 3a/1a4 110

OcHoBHbIe XapakTepucTuku. OrneHKa ooIuranuu
BHYTPH KYIOHHBIX IlepuozoB. ropauns Makosnes.
BpemenHas cTpykTypa NpoIeHTax CTaBOK.
Hroparus @umepa-Beitns. [loprdens obmuraruii.
OO6nuranuoHHbli apoutpax. [IponszBogHsie

TEMAaTUKE 3aHSTHS.
IIpoBepka
CaMOCTOATEIIbHOMN
paboTsl U pazdop
OImUOOK,

(uHaHCOBBIE HHCTPYMEHTHL. MOETHN OLIEHKH BBITIOJIHEHHE
CTOMMOCTH OTIIIHOHOB. ayJUTOPHOTO
Pexomenoyemvie ucmounuxu: 3a7aHus
Ocnosnas: 8.[1,2,4, 5];
Jononnumenvnas: 8.[6]
AHanu3 noptdenei JoxonHocTh U puck nieHHoi oymaru. [loptdens WNHuTepakTus —
LEHHBIX Oymar LIEHHBIX OyMmar, ero J0XOAHOCTb U PUCK. [IpakTukym no

MHO0k€eCcTBO TOMYCTUMBIX OPTQENnel, COCTOSIINX
U3 JIBYX LIEHHBIX Oymar. MHOXXeCTBO JOMYCTHUMBIX
noptdeneit B oomiem cirydae. IddeKkTuBHOE
MHOeCTBO noptdeneid. OnTuManbHblii HopTdensb
MIpY HAJIMYUU O€3pUCKOBOM MPOIIEHTHOM CTaBKHU.
D¢ dhexkTnBHOE MHOXKECTBO MOPTHENEH.

pelIieHuto 3a1a4 1Mo
TEMAaTHKE 3aHATHSL.
[IpoBepka
CaMOCTOSTEIbHOMN
paboThl U pazdoop
OIINOOK,
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LEHHBIX Oymar

KacaTelabHbIM opTderneM. PeiHouHas TuHUS
kanurtaia. @akTopHbie Moaenu. PeiHOUHAS
(omHOdakTopHas) Mozaens. bera nenHoi Oymaru.
OO01ue yepTsl ¥ pa3aIndusi ppIHOYHON MOJENU U
mozaern CAPM. Jlusepcudukaius. PeIHOYHBIN 1
coOCTBeHHBIN pucKu nopTtdeinsd. Oxunaemas
JIOXOJHOCTh U KOBapHALIMOHHASI MaTPHULIA B
MHOTO(aKTOpHOH Mozenu. CUCTEMHBIN U
HeCcUCTEeMHbIN pUcKU. [locTpoeHne onTumManbHOro
nopTderns.

Pexomenoyemvie ucmounuxu:

Ocnosnas: 8.[3, 5];

Jononnumenvnas: 8.[6]

Kacarenbnbiii moptdens. Teopema o pa3aeneHun BBITIOJTHEHHE
Pexomenoyemvie ucmounuxu: ayJIUTOPHOTO
Ocnosnas: 8.[3, 5]; 3aaHus
Jononnumenvnas: 8.[6]

Craructuueckue OcHoBHbIE OHATHA CTATUCTUKH. BoiOOpouHas u WNHuTepakTuB —

OCHOBBI IIPUHATHUS reHepajbHast COBOKYMHOCTh. BbiOopka. OcnoBHble | [IpakTukym mo

(buHAHCOBBIX CHOCOOBI MPEICTABICHUS JaHHbBIX. peuIeHuto 3a1a4 1o

pelIeHu Cratuctuueckas moaens Peinka. Koaddunuent TEMaTUKE 3aHATUS.
[[Tapna. Koppensiiusa u perpeccus. [IpoBepka
Koppemnsmuonnsriii ananu3. Koaddumment CaMOCTOSTEIIbHON
Koppessauuu. JInnelinas perpeccust. OCHOBHbIE paboTsl U pazdop
MIPEATIONI0KECHUS JIMHEUHON PErPECCUOHHON OLINOOK,
mozenu. Kosdduuuent nerepmunanuu. BBIIIOJIHEHHE
Pexomendyemvie ucmounuxu: ayJIUTOPHOTO
Ocnosnas: 8.[3, 5]; 3aaHus
Jononnumenvnas: 8.[6]

Mopenu Mogaens CAPM. IIpeanonoxxeHus MOJEIH. HNuTepakTtus —

LIEHOOOpa30BaHus PoiHouHbI nopTdens. CBA3b MexAy pblHOUHBIM U | [IpakTuky™m no

pEIIeHUIO0 3a/1a4 110
TEMAaTUKE 3aHSTHS.
IIpoBepka
CaMOCTOATEIIbHOMN
paboThI U pazdoop
OImUOOK,
BBITNIOJTHEHHE
ayJIUTOPHOTO
3a/laHus

6. IlepeyeHb y4eOHO-METOAUYECKOI0 O0eCIeYeHUd JJIs1 CAMOCTOATEIbLHOM

PatoThl 00Yy4AOIIUXCH M0 JUCHUIINHE

6.1. IlepeueHb BONMPOCOB, OTBOJAMMBIX HAa CAMOCTOSITEJIbHOEC OCBOECHHE

AMCHHUIUINHBI, GOPMbI BHEAYIMTOPHON CAMOCTOSATE/ILHON PadOTHI

Tabmuma 5

HaunmeHnoBaHue TeM

Hepeqem, BOIIPOCOB, OTBOAMMBIX HA

DopMblI BHEAYAUTOPHOM

(pa3nesoB) CaMOCTOSITEJIbHOE OCBOCHHE .
CaMOCTOATEJbHOI PadoThI
AMCUUIIMHBI
IToroku muarexen u Cxembl oraieHus JoJira. Pabora ¢ yueOHoI
(hUHAHCOBBIC nuteparypoil. Pemenue
WHCTPYMEHTBI. TUTIOBBIX 3a7a4. Paz6op

BOITPOCOB IO TCME 3aHATHA.
BrinonHeHne fOMaIHuX

12




3aJaHUM K KOKIOMY
3aHATHIO.

Amnanuz noptdenei
[IEHHBIX OyMmar.

Teopema o paznenennn. OnTUMaIbHBII
noptdens. YUYET pa3nTudHbIX CTAaBOK
KpEAUTOBAaHUS U 3aUMCTBOBAHHSI.

Pa6oTa ¢ yueOHou
aureparypoi. Pemienue
TUIOBBIX 3a7a4. Pa36op
BOIIPOCOB I10 TEME 3aHSTHS.
Belnonnenue noManHmux
3aJIaHHMN.

Craructuueckre OCHOBBI
NPUHSITHS (PUHAHCOBBIX
peuIeHU.

CraTtuctuyeckas Moeib PrIHKa.
Koo duuument [Hapma

Pa6ota ¢ yueOHou
nureparypoil. Pemenue
TUIOBBIX 3a7a4. Pa36op
BOIIPOCOB I10 TEME 3aHSTHSI.
Pabora ¢ ucrouHukamu u
NOUCK MH(pOpMaLni B
HNurtepnere. BoinonHenue
JIOMAIIIHUX 3aJaHUMN.

Monaenu
11IeH000pa30BaAHMS
[IEHHBIX OyMmar.

KoBapuanust ¢ pplHOUHBIM MTOpThenem
KaK Mepa pucka B MOJIEIHU

Pa6ora ¢ yueOHoit
aureparypoi. Pemenue
TUINOBBIX 3a1a4. Pa30op
BOIIPOCOB I10 TEME 3aHATHSL.
BrinonHenue nomamHux
3aJIaHHAMN.

6.2. IlepeyeHbr BONPOCOB, 3aJaHMH, TeM IS NMOATOTOBKHM K TeKyLIEMY

KOHTPOJII0

Ilpumepnsie onpocsl K KOHMPOJILHOU padome

1. Xapakrepuctuku 3QPEKTUBHOCTH OTIEPAIUUA HAPAIICHUS MO CXEME MPOCTHIX

IMPOLCHTOB M CJIOKHBIX ITPOICHTOB.

3. B3auMOCBsI3b HENPEPBHIBHOM NPOLIEHTHOM CTAaBKA C TOJOBOM MPOLEHTHOM

CTaBKOM.

4. XapaktepucTuku 3¢G()EKTUBHOCTH ONEpaluyd JUCKOHTUPOBAHUS IO CXEME

IMPOCTBIX MPOUCHTOB U CJIIOKHLIX ITPOLICHTOB.

6. Hauncnenue HaJIoOroB Ha IMPOCTHIC IIPOLUCHTLI U HA CJIOKHBIC ITPOLICHTEI.

7. KonuvecTBeHHbIE XapaKTEPUCTUKU UHOISALUN.

8. [TapameTpbl MOTOKA TJIATEKEN.

9. Ompenenenue HapalleHHOW CYMMBI P-CPOYHOM, M-CPOUYHOUN (PUHAHCOBOM

PEHTHI.

11. IToTOKM TLIATEXKEN.
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12. Ananu3 3¢ pexTuBHOCTH MHBECTUIIMH ¢ moMoIbio IRR u NPV,

13. Onpenenenrne COBpEMEHHON CTOMMOCTH P-CPOYHOM, M-CPOUHON PUHAHCOBOI
PEHTHI.

14. Knaccudukaiust odauramuii mo cnocodaM BhITUIATHI JOXO0/A.

15. Monenu onieHkH: OeccpodHON 00JIMranuu, OOJUTaliK C HYJEBBIM KYIIOHOM,
OLIEHKH O0Juramnmu o0Iero BUaa.

Ilpumepul 3a0anuit KOHMPOJILHOU PadOMbl

1.  Jomxuuk 6epet B goar 700 py0. ¥ BBIIUCHIBACT KPEAUTOPY BEKCENb HA
cymmy 800 py6. co cpokoM moraiieHus AeBITh MecsieB. CiycTs Tpu Mecsilia BEKCelb
yuuTbiBaeTcs B OaHke 1o yudeTtHoW cTaBke 10% romoBeix. HaiiTu: HavanbHyIO
PBIHOYHYIO CTaBKY U YUeTHYIO 1IeHYy Bekcess. [IIkana — romoBast.

2. HNuBecTop mpoaan TpeXMECAYHbIA €BPOIEUCKUN ONIMOH IIyT Ha AKLMIO.
Ilena ucnonmuenus omnuuona paBHa 2000 py06., onmmon ctout 250 py6. Onpenenurte
(MHAHCOBBII Pe3yNbTaT (MCHOJHEHUE ONMUMOHA, NPUOBUIL MM YOBITOK MHBECTOPA)
€CJIM K MOMEHTY OKOHYAHHsI KOHTPaKTa CIOTOBas ieHa akiuu cocraisier 1800 pyo.

3. Kpenut na 60 000 momt. moramaercs 15 miaTexaMu B KOHIIE KaKI0TO
roja Mo paBHOMEPHOM aMOPTHU3AIIMOHHOM CXEME CJIOXKHBIX MPOLEHTOB. HaiTu
MPOLIEHTHYIO YacTh MOCJIEIHEr0 MOTaCUTENBbHOrO IUIaTeXa, €ClIM HOMUHAJIbHAS
cTaBka no kpeauty 12% roaoBbIX, HAUUCIAEMBIX JBA pa3a B TO/I.

4, B Ttabnuie mnpuBeneHbl mapaMeTphl JBYX OOJUTAnMid C TOJOBBIMH

KyInOHaMH, OJJMHAKOBLIM CPOKOM A0 IIOTallICHUS

F c P
B, 100 10% 150
B, 200 20% 220

Haiitu neny oGnmranuu ¢ TeM e CPOKOM 0 moramieHus ¢ HomuHaiaom 800 py6. u

KyroHHOM cTaBkor 20% TOJIOBBIX, €CJIM JIKI ATUX OOJUTAIlMNA COBMAAAlOT.
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Kpurtepun 0anjbHOI OIEHKH PpPa3IuYHbLIX (OPM TeKyllero KOHTPOJIS
yCIeBaeMOCTH

Kpurepun OamibHOM OIEHKM pa3IUYHBIX (OPM  TEKYIIEro KOHTPOJIS
YCIEBAEMOCTH COJIEPKATCI B COOTBETCTBYIOIIMX METOJAMYECKUX PEKOMEHIAIUSIX

ACMMapTaMCHTA aHAJIn3a NAaHHbIX, ITIPUHATHA peIHCHI/Iﬁ n CI)I/IHaHCOBBIX TEXHOJIOTHUH.

7. @OH/I OLEHOYHBIX CPECTB JJIf MPOBEICHUA MPOMEKYTOUYHOHN aTTeCTAlNK
00y4aromuxcs Mo JMCUUILIHHE

7.1. IlepeyeHb KOMIIETEHUUIH € yKa3aHHeM 3TAanoOB MX (POPMHUPOBAHUS B
npouecce 0CBOeHMsi 00pa3oBaTeJILHOM MPOrpaMMbl.

[IepedyeHb KOMIETEHIIMHN C YKa3aHUEM UHIUKATOPOB UX JTOCTHKEHUA B MIPOLIECCE
OCBOEHHS 00pa3oBaTeILHONH MpPOrpaMMbl COAEpKHUTCS B pasuene 2 «llepedeHn
IJIAHUPYEMBIX PE3YJIbTaTOB OCBOCHHS 00pa3oBaTEIbLHON IPOrpaMMbl C yKa3aHHUEM
WHJIUKATOPOB MX JOCTHXKEHUSI M TUIAHUPYEMBIX PE3yJIbTAaTOB OOYUYEHHS IO

JUCTUITIIINHC) .

7.2. TunoBbie KOHTPOJIbHbIE 32/IaHUSI MJIA HHbI€ MATEPUAJIbL, HEO0X0AUMbIE

JJISl OLIEHKHM WHAMKATOPOB JOCTHKEHHUSI KOMIIETEHIIMH, YMEHUN U 3HAHUM

Tabmuma 6
HanmenoBanue | HammenoBanue PesyibTarhl IIpuMepsl 3a1aHNH 1J1A
KOMIIETEHI[UH | MHANKATOPOB o0yueHnust (YMeHHUS U OLIEHKH HHIUKATOPOB
AOCTHIKEHMS 3HAHMA), AOCTHKEHUs] KOMIIeTeHIU I
KOMIIeTeHI[UH COOTHECEHHBIE ¢
HHIUKATOPAMU
AOCTHKEHUS
KOMIIeTeHIUH
YK-7 1. Ilpumensier 3HaTh: METOIbI 3aganue 1.
CriocobHOCTb METO/IbI MIPUKJIAHBIX Jlokaxxure, 4TO JJIs1
POBOJIUTh HPUKITATHBIX HAYYHBIX nonoxutensHoctd NPV(CF,i)
Hay4HbIe HaY4HBIX UCCIIeI0BAaHHH npoekra CF oTHOCHTENBEHO
HUCCIICIOBAHMS, HCCJICTOBAaHUM. YMersb: npuMEHsIET CTaBKH JUCKOHTHPOBAHHS i
OLIEHUBATh U METO/Ibl IPUKIAIHBIX | 1e0GXOMMMO M J10CTATOUHO,
oQopmIATh HX HayqHBIX 4TOOBI BHYTPEHHSISI CTABKA
pe3ysIbTaThl HCCIIeIOBAaHUH. NPOeKTa GbLIA GBI GOIBIIIE
CTaBKU JIMCKOHTHPOBAHHMS:| =
IRR > .
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2. CaMOCTOSTENLHO
M3y4JaeT HOBBIC
METOJIMKH U METOJIBI
HCCIIEIOBaHMS, B
TOM YKCJIE B HOBBIX
BHIaX
npohecCHOoHABLHOM
JIEATEHHOCTH.

3. BrigBuraer
CaMOCTOSTEIbHBIE
TUIIOTESEL.

4. Odopmisier
pe3yJIbTaThl
WCCJIEIOBAHNN B
dbopme
AQHAIUTUYECKUX
3alUCOK, JOKJIAJIOB U
Hay4HBIX CTaTEeU

3HATH. HOBBIE
METOJIUKH U METO/IbI
WCCIICIOBAHUS B
HOBBIX BUAAX
npodeccrnoHabHOM
JeSITeNIbHOCTH
YMerh: IpUMEHSATh
HOBBIE METOJIUKH U
METOIbI
WCCIIETOBaHMUS B
HOBBIX BHIAX
npodecCuoHAIbHON
JeSTEIIbHOCTH

3HATH: NPEINOCHUTKH
JUTSL BBIJIBUOKCHHUSI
CaAMOCTOSATCIIbHBIX
TUIOTE3

YMerhb: HCII0JIB30BATH
MIPEANOCHUIKY ISt
BBIIBUKCHU L
CaMOCTOSITENIbHBIX
THUIIOTE3

3HaTh. IpaBUIIa
oopmIieHUs
pE3yJIBTAaTOB
HCCIIEIOBaHMsS B BUJIE
HAy4YHOT'O TeKCTa
YMmeTb: 0popMIIITH
pe3yJIbTaThI
HCCIIEIOBaHMsS B BUJIE
HAy4YHOT'O TeKCTa

3amanue 2.
Hauvanpubeie croumoctu akiuii A
u B paBubl 100 py6. u 200 py0.

COOTBETCTBEHHO. Yemy paBHa
Ha4daJIbHas CTONUMOCTbH
noprdeneii: 500A+100B;

500A4-100B; 1004+200B; 2004-
100B. Kakwue u3 3Tux noprdenei
MHBECTULIMOHHBIE? KpeauTHbie?

ApOutpaxubie? Haiitu Beca
aKTMBOB  JJIS  KaXJIOr0 U3
nopTdenei.

3aganue 3.
Jlokaxwurte, 4To JIIOOOW IMPOEKT
UMeeT OJTHO3HAYHO
OIIPE/ICIICHHYIO

HONOACUMENbHYIO  TIPOLICHTHYIO
CTaBKY Js Ha3bIBAEMYIO
BHyTpeHHeill craBkoil (IRR —
Internal Rate of Return) mpoekra
OTHOCHUTEIILHO KOTOpoii ero NPV
paBHa 0, Torna u TOJIBKO TOT[A,
KOTJJa €ro  HEeTTO-BEeIMYMHA
nonoxwureabaa NV(CF)>0.

3ananue 4.
Hcnonp3yiite maker Quantmod
(https://cran.r-
project.org/web/packages/quant
mod/index.html) nns pabotsr c
(uHAHCOBBIMU JaHHBIMU B R U
IOCTPOCHUA W  TCCTHUPOBAHUA
(UHAHCOBBIX MoOEIeH

[TKH-3
Cr1ocoOHOCTE
HpI/IMeHﬂTI)
MHHOBAIMOHHBIE
TEXHOJIOTHH,
METOIbI
CHUCTEMHOTO
aHaiau3a u
MO/ICITHPOBAHUS
YKOHOMHYECKHUX
MPOIIECCOB MPH
[TIOCTAHOBKE U
peueHnn

1. Tlpumenser
COBPEMEHHBIE
MaTeMaTU4eCcKue
MOJIEH U
MH(pOpPMallMOHHbIE
TEXHOJIOTUH IS
MIPOTHO3UPOBAHUS
TEHJACHUUN
HKOHOMUYECKOTO
pa3BUTHUSA, PELLICHUS
HKOHOMUYECKUX
3a/1a4 Ha Makpo-,
Me30- U

3HaTh: COBpPEMEHHbIE
MaTeMaTUYeCKHe
MOJICJIN 1
nH(pOpMaIOHHBIE
TEXHOJIOTHH JIJIsI
MPOTHO3UPOBAHUS
TEeHASHIINH
SKOHOMHUYECKOTO
pa3BUTHS

YMeTh: UCII0JIB30BATh
COBPEMEHHBIC
MaTeMaTUYeCKHe
MOJICNTH U

3ananue 1.

C nomouipio MHGOPMAIMOHHON
WHTEepHET-TUIomaaku  DuHaM,
Bloomberg NI JIPYTHX
pecypcoB TOJIy4UTe TaOIUIly

3HaueHUN LieH 3akpbIThs 3a 30
JHEM O Tpex KOMIAHUSX,
BXOJMIIMX B HHIECKC TOJIyOBIX
¢umex nnnexca PTC.

Boruncnure 0KHUJAEMYIO
JOXOJTHOCTb M BOJIATHJIBHOCTH
BBIOPAHHBIX aKTHBOB.
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9KOHOMHYECKUX | MHUKPOYPOBHSIX, MH(pOPMalMOHHbIE [lomyunre 3HaueHWss MHIEKCA
3a1a4 OLIEHKU TEXHOJIOTUU IS PTC 3a ToT e mepuojy u
HOCJEICTBUH IIPOrHO3UPOBAHMS UCHOJb3yHTE IIOJTyYCHHBbIE
PUHUMAEMBIX TEHICHIHH CBEJICHUS pu pacuere
yIpaBJIEHYECKUX 9KOHOMHYECKOTO PBIHOYHOTO OPTQeEs.
peLICHU. pa3BUTHUA
3ananme 2.
BriOpaB 0aHk uis TONXy4eHUs
2. Pamxupyer UIIOTEYHOT'0 KpeiuTa, u3yuure (¢
CTpaTeruyeckue u 3HaTh! IIOMOLIBIO IPUIIOKEHUS
TaKTUYECKUE LIEIIH CTaTUCTUYECKHUE U BBIOPAHHOTO OaHKa Ui
HKOHOMHUYECKOTO SKOHOMUKO- MOOMITEHBIX Tene(oHOB)
pa3sBUTHSI HA MAKpPO-, | MaTEMAaTUYECKHE IIpeBapUTEIIbHBIE pacueTsl
Me30- U METOJIbI JIst OTHOCHUTEIILHO pa3IMYHbIX
MHUKPOYPOBHSIX, IIPOBE/ICHUS aHaIM3a | YCJIOBUI KPEJUTHOIO J10rOBOpPA
UCIIOJIb3YET U CUCTEMHBIX OLICHOK | (CPOK KpeauTa, cymMma KpeauTa,
(bakTonaoruyeckue cXemMa IOraleHHs  KpeauTa,
(cratucTuyeckue U | YMeThb: IPUMEHATh CTaBKa 1o KpeauTy,
HKOHOMHMKO- CTaTUCTHUYECKHUE U BO3MOXHOCTb JOCPOYHOTO
MaTeMaTHYECKUE) 9KOHOMMKO- MoramieHus Kpeaura U T.A.).
METO/bI JUIs MaTeMaTHYeCKue Pesynbrat UCCIIE/I0BaHUS
IIPOBEJICHUS aHAJIM3a | METObI JIsl npeacraBpre  rpaduyeckn U
U CUCTEMHBIX IIPOBE/ICHUS aHaIM3a | TaOJIMYHO.
OLICHOK. U CUCTEMHBIX OLICHOK
[IKH-4 1. ®opmupyert u 3HAaTB. METOIUKU 3ananue 1.
Crioco6HOCTb IpUMEHSET OLIEHKHU HuBecrop obnagaetr cBOOOIHBIM
pa3zpabarbiBaTh | METOJMKHU OLIEHKU 3 EKTUBHOCTH kanurtaioM B 500000 py6. u
METOJUKH U 3P PEKTUBHOCTH HKOHOMHYECKUX MOYET HHBECTUPOBATh €T0 B
OLICHUBATh HKOHOMUYECKUX MIPOEKTOB B YCIOBUAX | MOPTQENb aKTUBOB, JAOIINX
3¢ ()EeKTUBHOCTH | MPOEKTOB B HEOIPEIEIEHHOCTH 10% Ttexymeit u 20% 1eHoBoM
HKOHOMUYECKUX | YCIIOBUSX YMeTh: NpUMEHSTh rojoBoi goxoaHoctu. CtaBka
IIPOEKTOB C HEOIPEJEIEHHOCTH. | METOJMKH OLIEHKH HaJiora Ha TeKYIIMH J0X0 -
y4eToM 3¢ (heKTUBHOCTH 15%, a Ha mpupocCT Kanurana -
(bakTOpOB pUCKa HKOHOMHYECKUX 10%. Hanor Ha 11eHOBO# 10X0/1
B YCIIOBUSIX MIPOEKTOB B YCIOBUSX | B3UMAETCS TOJIBKO MpU
HEOIIPEEIEHHO HEOIPEAEIEHHOCTU peanu3alnuy aKTHBa.
CTH [Inanupyemslii

2. JleMOHCTpHUpYET
HaBBIKH

3HATL. HABLIKUA
(hopMynupoBaHus

VHBECTULIMOHHBIN NEPUOL S JIET.
Haiitu kanutan uaBecTopa B
KOHIIE 5-T'0 ToJa, €CJIM KamuTal
HE U3BIMAeTCs M HE BHOCUTCS B
TEUYEHHUE BCETO MATUIIETHETO
MepuoJia, a JUllb
PEUHBECTUPYETCS TEKYLUN
JI0XOJ, KOTOPBI HHBECTOP
MOJIy4aeT B KOHIIE KaXKI0TO
roja.

3ananmue 2.
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dbopMynupoBaHus BBIBOJIOB HA OCHOBE Hcnonp3yrores ClIeyIoINe
BBIBOJIOB Ha OCHOBE | IIPOBEJEHHOTO
rnapamMeTpsl pbIHKAa M3 JABYX
IIPOBEJICHHOTO WCCIIEIOBAHUS JUIsI
WCCIIEIOBAHUS ISl MIPUHATUSA akTUBOB Ay 1 A,'my = 2, m, =
NPUHSTUS yIPaBICHUYECKUX
YIIPABICHYECKUX pelieHuii o 5,00 =40,=8p=05
penieHui o peanuszannuu a) Haiitu ypaBHEeHHE pHCKa
peanuzanuu SKOHOMMYECKUX
SKOHOMMYECKUX IIPOEKTOB B BUJIE (Bapuammn V) xak  QyHKIHIO
IMIPOCKTOB B BUJIC MCTOJUK U napameTpa t = X1.
METOJIUK U AQHATUTUYECKUX .
AQHAIUTUYECKUX MaTepHUajIoB 0) Haittu YpaBHCHHC
MaTcpurajioB. Ymers: KPUTEPUATBHOTO MHOKECTBa
JEMOHCTPUPOBATh .
HABBIKH Mozenen brnexka u Mapkosuia B
(opmynuposanus koopauHatax (E, V).
BBIBOJIOB Ha OCHOBE .
NPOBE/IEHHOTO B) Haiitu 3¢ eKTUBHBIE
ucCICA0BaHus UL TpaHULIBI KpUTEPUAIBHBIX
TIPUHSITHS
yIIPABICHYECKIX MHOXXECTB B Mojensix bieka u
peleHuit o MapkoBuiia.
peanuzanuu
SKOHOMMYECKUX
MIPOEKTOB B BUJIE
METOMK U
AQHATUTUYECKUX
MaTepuajoB
I[TKH-5 1.Ilpumensier 3HATB. OCHOBHBIE 3aganmue 1.
CnocoOHOCTb TEOPETUYECKHE TEOPETUUECKHE
YIPABISATh 3HaHUS U 3HaHUS U EBponeiickuii onuuoH Ko Ha
HKOHOMUYECKUM | SKOHOMHYECKHE SKOHOMMYECKHE aKI1H1Io, IO KOTOPOIl He
U PUCKaMH, 3aKOHBI 17151 3aKOHBI JIJI51 BBIIIJIAUUBAIOTCA TUBHJICH/IbI,
MHBECTUIMAMH, | pa3paboTKu pa3paboTKu HCTEKAET Yyepe3 OJUH MECHLL.
(UHAHCOBBIMU | aJITOPUTMOB aIrOpUTMOB Ilena uicrioHEeHUs OMIMOHA — 65
IIOTOKaMH Ha YIIPABJICHUS YIPABJICHUS pyo0., TekyIas 1leHa akuuu — 75
OCHOBE HKOHOMUYECKUMU 9KOHOMHMUYECKUMU py06. Uepes mecsiy
WHTErpaliu pHUcKamu, pucKamu, IperoaraeTcs, 4ro eHa
3HaAHUU U3 WHBECTUIIMOHHBIMU | HHBECTULIMOHHBIMU aKIuu 1100 BO3pacTeT 10 95
CMEXHBIX MIPOEKTaMH, MIPOEKTaMHU, py0., mubo ymaner 10 63 pyo.
oOnacreil, HecTH | (UHAHCOBBIMU (bMHAHCOBBIMHU be3puckosas nponeHTHas
OTBETCTBEHHOCT | MOTOKaMH. MOTOKaMH ctaBka — 6% ronosbix. Haiigure
b 32 IPUHATHIE YMeThb: NpUMEHSTH TEKYIIYIO LIEHY ONIMOHA KOJLI.
OpraHu3aIOHH TEOPETUUECKHE
o- 3HaHUS U
yIpaBIeHYECKH SKOHOMMYECKHE
€ peLICHHUs 3aKOHBI JIJI51
pa3paboTKu
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2./lemoHCcTpUpYET
3HaHUS COJICPIKAHMSI
OCHOBHBIX CXEM
(hUHAHCOBOTO
obecrieueHus
WHBECTUITMOHHBIX
MIPOEKTOB U HX
0COOCHHOCTEH.

3.000CHOBBIBAET
pelIeHHs 110
YIpaBICHUIO
MHBECTUIIMOHHBIMHU
MPOEKTaMHU U
(uHAHCOBBIMU
ITOTOKAMHU HA OCHOBE
WHTETpally 3HAHUI
U3 pa3HbIX o0nacTei

AJITOPUTMOB
yIIPaBICHUS
HKOHOMHUYECKUMHU
pHUCKamu,
WHBECTUIIMOHHBIMA
MIPOCKTAMH,
(bMHAHCOBBIMHU
MOTOKAMH

3HaTh. OCHOBHEBIC
cXeMbl (PTHAHCOBOTO
obecrneueHuUs
MHBECTUILIMOHHBIX
MIPOEKTOB U MX
0COOEHHOCTEH
YMmerh:
JTEMOHCTPHUPOBATH
OCHOBHBIE CXEMBI
(hMHAHCOBOTO
oOecIeueHUs
MHBECTUILIMOHHBIX
MIPOCKTOB U MX
0COOEHHOCTEH

3HATB. METOIBI
000CHOBaHUS
peLIeHni o
yIPaBICHUIO
WHBECTUIIUOHHBIMU
MIPOEKTAMHU U
(UHAHCOBBIMU
MIOTOKAMH Ha OCHOBE
WHTETpaluy 3HaHUi
13 pa3HbIX o0OJacTeit
YMern: IpUMEHATh
METOABI 00OCHOBAHUS
peLIeHn o
yIPaBICHUIO
WHBECTUIIUOHHBIMU
MIPOEKTAMHU U
(UHAHCOBBIMU
MMOTOKAMH Ha OCHOBE
WHTETpaluy 3HaHU
13 pa3HbIX 00JIacTeit

3amanue 2.
KakuMm mnortokam Imiatexed B
CXEME  CJOXHBIX IIPOLIEHTOB

skBuBajienTen morok CF ={(0,
1); (1, 1); (2, 1); 3, 1); (4, 1)}
npu >ddexruBHoi craBke 100%
TOJI0BBIX

A) {(0,0); (1,3); (2,1); B.1);
(4,1)}.
B) {(0,1); (1,2); (2,3); (3.l);
(4,1)}.
B) {(0, 1); (1, 1); (2, 2); (3, 2);
(4,2)}.

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

3amanue 3.
B cxeme croogicHbix TIPOIICHTOB C
s dextuBHON craBkoir  100%
TOJIOBBIX TEKYIIas CTOUMOCTh
IIOTOKA IUIaTeKEH CF1
OTHOCHUTEIILHO TOJI0ca 2 PaBHO

1000, a Texymas CTOUMOCTh
nmotoka CF2  OoTHOCHUTEIBHO
nomtoca 5 paBuo 2000. Kakosa
OyZger  Tekymas  CTOUMOCTh
cymmpr CF1 + CF2 mortokos
OTHOCHTEIBHO moroca 47

A) 3000 py0.

b) 4000 py6.

B) 5000 py®.

I') 6000 py6.
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Ilpumepvr mecmogwvix 3a0anui
1. JIns onpesenieHns BHYTPEHHEH CTOMMOCTH OOJMTaIlluil HeoOX00UMO 3HATh: €€
NOTOK TUIaTEXKEH, CTaBKy JHMCKOHTHPOBaHUSA (PHIHOYHYIO CTaBKYy) IOTOKa U €€
AMUTEHTA!
a) BEpPHO;
0) HEBEPHO
2. [1nsa omnpenieieHusi BHYTPEHHEH CTOMMOCTH OOJIUTallui HeoOX00umMo 3HaTh: €€
MOTOK IJIATEXEH M CTaBKY AUCKOHTUPOBAHUS (PRIHOYHYIO CTaBKY) MOTOKA:
a) BEpHO;
0) HEBEPHO
3. lnst onpeneneHusi BHRyTpEHHENH CTOMMOCTH OOJIMTalluu 00CMamo4Ho 3HaTh: €€
MOTOK TMJaTeXeH, CTaBKy JMCKOHTUPOBaHUS (PBIHOYHYIO CTaBKy) MOTOKAa W €€
AMUTEHTA!
a) BEpPHO;
0) HEBEPHO
4. Jlna ompeneneHns BHYTPEHHEH CTOMMOCTH OOJUTalluud 00CmamoyHO 3HATh
CTaBKYy IMCKOHTHUPOBAHUS (PHIHOYHYIO CTAaBKY) MIOTOKA U €€ YMUTEHTA:
a) BEpHO;
0) HEBEPHO
5. Ins omnpezeneHrs BHYTpEHHEH CTOMMOCTH OOJIMTalMu JOCTaTOYHO 3HATH €€
NOTOK IUIaTeXel U CTaBKy AMCKOHTUPOBAHUS (PHIHOYHYIO CTaBKY) OTOKA:
a) BEpPHO;
0) HEBEPHO
6. CranmapTHbie OTKJIOHEHUS JOXOIHOCTEHN ABYX aKTUBOB paBHbI 10%, a
koBapuanus nqoxoanocrer pasua 0,01. Torna ko3 PUIIMEHT KOPPETSAIUU ITUX
aKTUBOB PABEH:
a) 0,5;
0) 1,0;
B) 2,0;
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r) 0,25.

7. Pucku (cTaHmapTHBIE OTKIIOHEHUSI IOXOIHOCTEH) IBYX aKTHUBOB paBHbI 30%,
a K03(hOUIIMEHT KOPPESINH T0XOJHOCTEH 3TUX aKTUBOB paBeH 1. Torma puck
paBHOB3BelIEHHOTO NopTdens (mopTdens ¢ 0IMHaAKOBBIMA BECaMHU aKTUBOB) PaBEH:

a) 15%;

0) 10%;

B) 30%;

r) 25%.

8. Pucku (cTanmapTHbIe OTKJIIOHEHUS JOXOIHOCTEHN) IBYX aKTUBOB paBHbI 10%,
a KO3(pPUIIUEHT KOPPEALNH JOXOAHOCTEHN 3TUX aKTUBOB paBeH -1. Torma puck
paBHOB3BELIEHHOTO NOopTdens (mopTdens ¢ OAMHAKOBBIMU BECaMHU aKTUBOB) PaBEH:

a) -10%;

0) 10%;

B) 0%;

r) 5%.

9. Pucku (cTanzapTHbIE OTKJIOHEHHUS JOXOJHOCTEN) IBYX akKTUBOB paBHbI 10%,
a K03(hOUIIMEHT KOPPEISINK T0XOJHOCTEH 3TUX aKTUBOB paBeH -0,5. Toraa puck
paBHOB3BeUIEHHOr0 NopTdens (mopTdens ¢ 0OIMHAKOBBIMA BECAMHU aKTUBOB) PaBEH:

a) -5%;

6) 10%;

B) 0%;

r) 5%.

10. Pucku (cTanmapTHBIC OTKIIOHEHHUS JOXOIHOCTEHN) NBYX aKTUBOB paBHBI 20%,
a K03(pPUIHMEHT KOppesILUK JOXOAHOCTEeH 3TUX akTUBOB paBeH 0. Torga Bapuanus
paBHOB3BELIEHHOTO NopTdens (mopTdens ¢ 0OIMHaKOBBIMA BECaMHU aKTUBOB) paBHA!

a) 0,01;

0) 0,02;

B) 0,05;

r) 0,004.
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11. baHK OTKpBLI BKJIQTYUKY CPOUHBIN 1€TO3UT mouno Ha 10 iem 6 kaneHoapHou
wkane. Ilpu HauucieHuu mporeHTOB OaHK ucnoib3dyer mpaBmwino ACT/365. Torma
IPOLIEHTHI O BKJIay OyyT HaYUCIIEHBI HA CPOK:

A) bonbire 10 ner.
b) Mense 10 ner.
B) B Tounoctu 10 ner.

12. 3aBucHT 1M JOXOAHOCTH 3a TEPHOJ] TPOCTON KPEAUTHOW CHCTKUA MPHU
MOCTOSIHHBIX (DUHAHCOBbIX TIApaMEeTpax OT ee cpoka’?

A) Na.
b) Her.

13. Ilpu MOCTOSHHBIX @uUHAHCOBbIX TIApAMETPAX CHCIKU npocmas 20008as

CcmMaeKa CIEIKA TIPU YBEITMYESHUN CPOKA CICITKH
A) Pacrer.
b) Camxaercs.
B) OcraeTcs HeM3MEHHOM.

14. TIpu MOCTOSIHHBIX UHAHCOBbIX TIApAMETPAX CHCIKHU 2¢pexmuenas 20008as

CMasKa CIEIKY TIPU YBEITMYECHUHU CPOKa CIIETKU
A) Pacrer.
b) Camxaercs.
B) Ocraercs HEM3MEHHOM.

15. Tlpu nocmosumvix punancosvix mapaMeTpax CHCIKUA €€ Npocmas 20008ds
CMasKa CIEeIKU MPU YMEHBIIICHUH CPOKA CACIKU

A) Pacrer.
b) Camxaercs.

B) Ocraercs HEM3MEHHOM.

Teopemuttecxue 60npocol 0711 NOO20MOBKU K IK3AMeEny

1. Xapakrepuctuku 3¢ (PEKTUBHOCTH OMEpAIMU HapaIeHUs M0 CXeMe MPOCThIX

IIPOLCHTOB M CJIOKHBIX ITPOICHTOB.
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3. B3auMoOCBs3b HENPEPHIBHOM MPOLICHTHOW CTAaBKU C TOJOBOM MPOLICHTHOM
CTaBKOM.

4. XapaxkrepucTuku 3()(PEKTUBHOCTU OMEpalMU JUCKOHTUPOBAHUS MO CXEME
IPOCTBIX MPOLIEHTOB U CJI0KHBIX MTPOIIEHTOB.

6. Haunciienne HaI0roB Ha MPOCThIE MPOLICHTHI U HAa CJIOKHBIE TTPOLICHTHI.

7. KonmuyecTBeHHBIE XapaKTEPUCTUKU HHOISAIUU.

8. [TapamMeTpsbl MOTOKA IJIATEKEM.

9. OrmpeneneHue HapalleHHOW CyMMBI P-CpPOYHOM, M-CPOUYHOl (PUHAHCOBOM
PEHTHI.

11. IloTokn mIaTexen.

12. Ananu3 s dextuBHOCTH MHBecTULIUI ¢ TomoIbio IRR n NPV.

13. Onpenenenrie COBpEMEHHOW CTOUMOCTH P-CPOYHOM, M-CPOYHON (PUHAHCOBOM
PEHTHI.

14. Knaccudukarus obmuraiuii mo cnocodaM BHITUIATHI JOXO0/A.

15. Monenu onieHKU: OecCpOoUHO 00IUTaIu, OOIUTraluy ¢ HYJIEBbIM KYIIOHOM,
OILICHKW OOJIUTaIy O0IIEeTo BUIA.

16. Mozaenu OlleHKA CTOMMOCTH OIIIHOHOB.

17. TlotHOTa pHIHKA KanWTala U MPUHLMI JETEPMUHUPOBAHHOTO OLICHUBAHUSI.
[Tpuntumner 6€3apOUTPaKHOCTH.

18. BepoaTHOCTHBIEC XapaKTEPUCTUKHU JOXOJHOCTH IIEHHBIX OyMar u UX OlLICHKA B
Excel.

19. BeposiTHOCTHBIE XapaKTEPUCTUKH MOPTQEs IIEHHBIX OyMmar.

20. Moaenun MapkoBunia u biieka. 3agaya onpeneneHus: CTpyKTypbl PUCKOBOTO
noptdesns ¢ MUHUMAILHOM IHUCTIepCre U 3aJJaHHBIM YPOBHEM JJOXOTHOCTH.

21. Mogaens TobOuna. 3amaua ompeAcsieHUsT CTPYKTypbl KOMOMHUPOBAHHOIO
noptdens ¢ MUHUMaIbHOM AUCTIEpCUel 1 3aIaHHBIM YPOBHEM JI0XOJHOCTH.

22. OCHOBHBIC MPEIIOI0KECHUS TUHEHHON PErPECCUOHHOM MOJICIIH.

23. Moaens CAPM: npeanochlIKu MOAEIN, OCHOBHOE YPaBHEHUE MOJICIIH.
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24. Mepa pucka B monaenu CAPM: xosddunuent "Oera" 1eHHOW Oymarw,
koa(uimeHT "6eta" mopTdens HeHHbIX Oymar.

25. Monenb paBHOBECHBIX 1IeH: (DYHKIIUS MOJIE3HOCTH HHBECTOPA.

26. uBepcudukaiys. PeIHOYHBIN 1 COOCTBEHHBIN PUCKU MTOPTHEIS.

27. PerHounas (omHOGakTOpHAs) MOIeb. bera 1ienHo# Oymaru.

Ilpumep rx3amenayuonnozo ounrema

bunet Ne

1. (10 6aynoB) JluBepcudukanus. PeIHOYHBIN 1 COOCTBEHHBIH PUCKU MOPTQEIIA.

2. (10 6amnoB) YkaxkuTe HOMEp MPaBHILHOIO OTBETA!

JloJig akTHBA, BXOJSALIETO B MOPTQENb, ONpeIeseTcs KaK

1) cyMMa cpenctB, 3aTpady€HHbIX Ha MPUOOpPETEHUE AaKTUBA; 2) OTHOILIEHHUE
BEJIMYHMHBI CPEJICTB, 3aTPAuMBAEMBIX Ha MPUOOPETEHUE TAHHOTO aKTHUBA, K CTOUMOCTHU
Bcero noptderst; 3) OTHOUIEHHUE CPEACTB, MOTYUYEHHBIX TOCHE MPOAAKU aKTHBA K €ro
NEPBOHAYAJIbHON CTOMMOCTH.

3. (15 6ammor) Bekcens croumocthio 150000 py06. yuuThiBaeTcs 3a 2 rojaa a0
MOTALICHUS MO CII0KHOM yueTHOM cTaBke 12% rogoseix. Haitgure cymmy, nosrygaemytro
BEKCeJeepKaTeIeM, U BETUYUHY JUCKOHTA.

4. (15 6amnoB) I1ycTh Ha peIHKE 0OpaIalOTCs JBE OOJUTALNN C ITapaMeTpaMu

F (py0.) m c
B 1000 4 10%
B 1000 16 12%

HNuBectop cdopmupoBan mnoprdenb W3 3TUX OOJUTAIMN C TO3UIUOHHBIM
BeKTOpOoM (5,-2). HailTu mnonHyio peanu30BaHHYIO JOXOJHOCTh MOpTdens, eciu
VMHBECTUIIMOHHBIN MEpUOJA MHBECTOpa MAThH JIET, HayallbHas PbIHOYHAs CTaBKa paBHA

15%, xoneunas 10%, a ctaBka peuHBeCTUPOBaHUS 8% TOTOBBIX.
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5. (10 6ammoB) Ilepen ncteueHneM cpoka ACHCTBHS KOHTPAKTA [IeHA OIIHOHA ITyT
Ha akiuio paBHa 150 py0., nena ucnonaerus — 1000 py6., nena cnot akmuu — 900 pyo.
BoiscHuTbh, BO3MOXKEH 1M apoutpax. B ciydyae MONOXKUTENHHOTO OTBETAa HAWTHU
BEJIMYHUHY apOUTPaXKHOUW MPUOBLIN U OMPENICTUTh CTPATETUIO apOUTpaxkepa.

8. IlepeyeHb OCHOBHOW ¥ [JONOJHHUTEJLHOH Y4eOHOIl JHUTepaTyphbl,
He00X0AUMOIi VISl OCBOEHUS JUCIUIITIMHBI

a) OCHOBHASL:

1. Bamenko, T.B. MaremaTuueckoe oOecrieueHre (PMHAHCOBBIX PEIIeHUM: yaeOHo-
MeTtoaudeckoe rmocooue / T. B. Bamenko. - Mocksa: Ilpocnekr, 2018 - 112 ¢. — ObC

IMpocmekt.-URL.: http://file.litgid.org/book/allbooks/38703 pdf.pdf (nata obpamienus

21.12.2021)- TekcT : 3JeKTPOHHBIH

2. Kpuanuanckuii, K.B. OcHOBBI ()MHAHCOBBIX BBIYMCICHUI: YIEOHUK TSI
MOJITOTOBKHU OaKajIaBpOB U MAruCTPOB MO HaAIMpaBiIeHUsIM "DKOHOMUKA",
"Menemxment", "IIpuknaanas matematuka u nuaopmatuka", "[Ipukinagnas
unpopmatuka" / K.B. Kpunnuanckuii; dunynusepcurer - Mocksa: [Ipomereit, 2019 -
392 c. - Tekcr : HemocpeacTBeHHbIN. — To xe. — 2019. — 3BC Jlansb. - URL:
https://e.lanbook.com/book/121562 (nata ooparmienus: 21.12.2021). — Tekcr :

AIEKTPOHHBIN.

0) IOMOJIHUTEILHAS:

2. lllapm, ¥V.®. UuBecturuu: yueonuk / Y.®. llapm, I'.JI. Anexcannep, 1.B.
beinu. - Mocka: UH®PA-M, 2007, 2011, 2013, 2016. - 1028 c. -
(YauBepcuteTckuil yueOHUK). - TekcT : HemocpeacTBeHHbIi. - To xe. - 2022. - 9bC

ZNANIUM.com. - URL.: https://znanium.com/catalog/product/1817592 (nara

obpamienus: 21.12.2021). — Tekcr : 3JCKTPOHHBII.
3. Anp-Hatop, M.C. OcHOBBI puHAHCOBBIX BbIYKclIeHUN ((hakThl, (HOPMYIIbI,

npuMepsl, 3a1a4un U Tecthl). Y. 1: Yuebnoe nocodbue / M.C. Anb-Hatop, FHO.O.
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Kacumos, A.H. Konecuuko; ®unynuBepcuteT, Kad. "[Ipuknagnas marematuka" -
Mocksa: ®unynusepcutet, 2012 - 159 c.-TekcT : HenmocpeACTBEHHBIN

4. Anp-Hatop, M.C. OcHOBBI (pMHAHCOBBIX BhIYUCICHUN ((aKTbl, HOPMYIIbI,
npuMepsl, 3a1auu U TecThl). Y. 2: Yuebnoe nocodbue / M.C. Anb-Harop, 10.D.
Kacumos, A.H. Konecuukos; ®unynusepcuret, Kad. npukinaaHoit MaTeMaTUKH -
Mocksa: ®unynusepcutet, 2013 - 176 c.-TekcT : HemocpeACTBEHHbIN

5. Anb-Hatop, M.C. OcHOBBI (pHAHCOBBIX BBIUMCICHUN ((PaKThl, HOPMYIIBI,
npumMepsl, 3a1aun 1 Tecthl). Y. 3 : Yuebnoe nocodue / M.C. Anb-Harop, 10.D.
Kacumos, A.H. KonecaukoB; ®unynuBepcuteT, Kad. npukiagHoi MaTeMaTHKH. -
Mocksa: ®unynusepcutet, 2014. - 150 c. — Tekcr : HEMmocpeICTBEHHBIM.

6. Ans-Hatop, M.C. OcHOBBI (pHAHCOBBIX BbIYUCICHUN ((paKThbl, POPMYIIHI,
npumepsl, 3a1a4un 1 tecthl). U. 4 = Fundamentals of financial computations: Yue6Hoe
nocooue / M.C. Anb-Hatop, F0.®. Kacumos, A.H. KonecHukoB; ®UHYHUBEPCUTET,
Kad. npuxnannoit matematuku. - MockBa: ®unynusepcuter, 2015. - 168 ¢. — TekcT :
HernocpecTBeHHbIN. - To xe. - Ob ®unynusepcutera. - URL:

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

3JIEKTPOHHBIN.
7. KonnuecTBeHHbIE METObI MHBECTUIIMOHHOTO aHaIu3a: yueOHoe mocoodue
st cryn. OakanaBpuarta / H.U. Jlaxmetkuna [u np.]; ®unyHuBepcuteT. - Mockaa:

Ounynuepcuret, 2012 - 168 c. - TekcT : HemocpeACTBEHHBIH.

9. Ilepedyenb pecypcoB HMH(OPMANMOHHO-TEJEKOMMYHUKAIMOHHOMH CeTH
«I/IHTepHeT», HGOﬁXO}]I/IMLIX AJIs1 OCBOCHUA JUCIHUIIJIMHBI

1. UnadopmaninonHo-00pa3oBaTeNbHbId MOpTal DUHAHCOBOTO YHHMBEPCHUTETA IPHU
[TpaButenbcTBe Poccuiickoit deneparuu http://portal.ufrf.ru/.

2. Caiit [lemapramenta matematuku http://www.fa.ru/org/dep/dm/Pages/Home.aspx.
3. DnexrponHas oudimoreka @unancosoro yausepcutera (9b) http://elib.fa.ru/

4. dnexTpoHHo-ouOmMoTeuHas cuctema BOOK.RU http://www.book.ru

5. DnekTpoHHO-0MOIMOoTeUHas cucreMa «YHuBepcurerckas ondnuorexka OHJIAVH»

http://biblioclub.ru/
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6. DnexTpoHHO-OMOMMOTEUHAs cucTeMa Znanium http://www.znanium.com

~

DIeKTPOHHO-OHOTHOTeYHAs crcTeMa n3gaTenbersa «FOPAMTY https://urait.ru/

8. DnexkTpoHHO-OMOIMOTEUHas cucTeMa u3nareiabcTBa [IpocnekT
http://ebs.prospekt.org/books

9. DnexkTpoHHO-O0MOIMOTEUHAs cUcTeMa u3aTenbcTBa «Jlanby» https://e.lanbook.com/

10.9nexTponHas 6ubnuoteka M3marenbckoro qoma «I'peOCHHUKOBY
https://grebennikon.ru/

11. lenoBas onnaitH-6noanoreka Alpina Digital http://lib.alpinadigital.ru/

12.Hayunas snexktponHas onbmuoreka elLibrary.ru http://elibrary.ru

13.HanmoHaneHast 35eKTpoHHas onbanoreka http://a36.pd/

14.Pecypcel nHPOpMaIMOHHO-aHATUTHIECKOTO areHTCTBA 10 (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

18.11aket 6a3 ganubix komnanuun EBSCO Publishing, kpynHeiimero arperaropa
HAYYHBIX PECYypCOB BeIyIIUX H3AaTenbcTB Mupa http://search.ebscohost.com

19.9nexTponHble TPpoAyKTHI u3natenscTBa Elsevier http://www.sciencedirect.com

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

21. UudopmanmonHo-ananutuueckas 6aza nanasix EMIS Global
https://www.emis.com/php/companies/overview/index

22.PedepatuBHas 6a3a naHubix no mareMatuke MathSciNET
https://mathscinet.ams.org/mathscinet/

23.0xford Scholarship Online https://oxford.universitypressscholarship.com/

24 . Konneknust HaydHbIX xxypHanoB Oxford University Press
https://academic.oup.com/journals/

25.ProQuest: baza manaeix Business Ebook Subscription na mmatdgopme Ebook Central
https://search.proquest.com/

26.ProQuest Dissertations & Theses A&lI https://search.proguest.com/

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

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

29.D7eKTpOHHAs KOJUICKIMS KHHUT U3/aTeabcTBa Springer: Springer eBooks
http://link.springer.com/

30.MuTtepakTuBHas ¢puHaHCOBas HHGOpPMAIIMOHHAs cucTeMa komnanuu Bloomberg

31.Cucrema Thomson Reuters Eikon

32.Web of Science http://apps.webofknowledge.com
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10. MeToauyeckue ykazaHus JJisl 00y4aloUIUXCsl IO OCBOEHHUIO TMCHUTIIMHBI
Metoauyeckue yka3zaHUS JJi1 OOYYaloIIMXCS IO OCBOCHUIO JHUCIUILIMHBI

(KOMIUIEKC PEKOMEHJAUUN U Pa3bICHEHHM, MO3BOJIIIOMIMI CTYJEHTY ONTHMaJIbHBIM
oOpa3oM OpraHu30BaTh MPOIECC HU3YYCHHUS Y4eOHOrOo Marepuana JUCIUTIIAHBI)
OpPEICTaBIECHbl B  YUYeOHO-OPraHM3allMOHHOM  KOMIUIEKCE s JUCLMIUIMH
JlenapramMeHTa MaTeMaTHKU, pa3MENIEHHOM Ha cTpaHMIle JlenapTamMmeHTa MaTeMaTUKH

carita ®UHAHCOBOTO YHUBCPCUTCTA.

11. Ilepeyenb uHGPOPMALNMOHHBIX TEXHOJOIH, MCHOJb3yeMbIX MPH
OCYILECTBJICHMH 00pa30BaTeJbHOr0 IMpouecca M0 JAUCHUIVIMHE, BKJIKOYAs
nepe4yeHb HeO0XOAMMOI0 NPOrPaMMHOrO o0ecrnedeHuss M HH(POPMANMOHHBIX
CIIPAaBOYHBIX CHCTEM

11.1. KoMnJieKT JMUEH3MOHHOT 0 POTPAMMHOI0 00ecrevyeHus :

1. Windows, Microsoft Office.

2. Aatusupyc ESET Endpoint Security

11.2. CoBpemeHHbIe MpodecCHOHAIBbHBIE 023bI JaHHBIX 1 HHPOPMALIMOHHBbIE
CIPaBOYHbIE CHCTEMBbI:

1. Uudopmanmonno-npaBoBas cucrema «['apant»

2. UndpopmanmonHo-npasoBas cuctema «Koncynbrant ILmrocy

3. DnexTponHas >HIMKIoneaus: http://ru.wikipedia.org/wiki/Wiki

4.Cuctema  KOMIUIEKCHOTO  packpbiTusi ~ uHpopmanun  «CKPUH» -
http://www.skrin.ru

11.3. CepruduinupoBaHHble TpPOrpaMMHble M annapaTHble CpeacTBa
3alMThI MHPOPMALMH — He NPEeLyCMOTPEHbI

Microsoft Azure
HuctpuOyTus si3bika Python 3.4 (unm 6onee mo3nneit Bepcun) uinm R

12. Onucanme MaTepHAJIbHO-TEXHHUYECKON 0a3bl, HeO0XOAUMON  JIs
OCyIIIeCTBJICHUS] 00Pa30BaTEJIbHOI0 MPOLECCA MO ANCIUIJINHE
JI1s1 ocBOGHHUSI TUCITUILIMHBI HEOOXO0IUMO JH000€ BBIYUCIUTEILHOE CPEIACTBO —

KOMITIbIOTEP, CMapT(POH WIIM TUIAHIIET. 3aHATUS MNPOBOASTCS B Y4YEOHBIX Kiaccax,
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O60py,IIOBaHHBIX IMPOCKTOPOM H COBPEMCHHBIMH IICPCOHAJIBbHBIMHN KOMIIBIOTCPAMU,

BKIIFOUCHHBIMHU B JIOKAJIbHYIO CCTh YHUBCPCHUTCTA U I/IHTepHCT.
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