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1. IlepedyeHb NUIAaHMPYeEMBbIX Pe3yJIbTATOB 00y4eHHS MO JUCIUILIHHE , COOTHECEHHBIX C
IIAHUPYEMBIMH pe3y/JIbTaTAMHU OCBOCHHS IIPOIrPaMMBbl

1.1.

Hucrunmmaa b1.B.J1B.04.02 «I[Ipou3BoHbIe (UHAHCOBBIE HHCTPYMEHTBI» 00€CTICUnBaEcT

OBJIAACHUC CICAYIOIIMMHU KOMIICTCHIIUAMM:

Kon HaumenoBanue Kox »Tama HauMenoBanue 3Tamna
KOMIICTCHITUH KOMIICTCHITUH OCBOCHUS OCBOCHHUS KOMIICTCHIINH
KOMITETCHITUH
[IK-5 Bnanenue METOJJaMH I1K-5.2 CnocoOHOCTh
HKOHOMUYECKOTO " 2 3Tan PUMCHSTh OusHec
CTPATCTUYCCKOI' 0O aHaJIn3a peuieHuss B yIpaBJICHUU
MOBEJICHUS YKOHOMMYECKUX OpraHH3aLHCii.
areHTOB M PHIHKOB B INI00ATEHOMN
cpene
[1K-9 CnocoOGHOCTh TTPOBOIUTH [1K-9.2 CnocoOHOCTh IPOBOIUTH
CaMOCTOSTEIIbHEIC UCCIICAOBAHUS 2 sran UCCIIEIOBAHUE
B COOTBECTCTBUH C ACATCIIBHOCTHU
pa3paboTaHHOW TPOrpaMMOI MHBECTUIIMOHHBIX
KOMIIaHUH, 0aHKOB,
CEIMCHTOB pPBIHKAa HEHHBIX
Oymar.

1.2. B pesynbTare 0CBOEHUS AUCHUILIUHBI Y CTYIEHTOB JOJKHBI OBITH CHOPMHUPOBAHBI:
OTD/TD Kon sTana Pesynbrarer 00yueHus
(IpH HATMYUH OCBOEHHUS
npodcTangapra) KOMITCTCHITH

OoT® IIK-5.2 Ha ypoBHe 3HaHmii:

VYmpasnenue [1K-9.2 3HaTh:

MUKPO(QUHAHCOBBIM U MeTtoapl pacyeTa CTaTUCTUYECKUX IOKa3zaTened U

orepauusMu B aHaJln3a JaHHBIX;

OpraHu3aIu

(moapaznencHun) Ha ypoBHe ymeHmii:

TD Ymers:

Pa3zpabotka u BHenpeHwue [IpumensaTh METOABI pacyueTa rnoka3zareyeu

[IPOLYKTOB MHUKpPO3aliMOB, aHaJIN3a MOPT(dEst MUKPO3aiiMOB;

MUKPO(HUHAHCUPOBAHUS [IpousBoauTh Ou3HEC-TIJIaHUPOBAaHUE u
CTpaTeruuecKuit aHanu3 JESATENIbHOCTH
OpraHu3aIMH.
Ha ypoBHe HaBBIKOB:
Biaagern HAaBBIKAMU:
AHanu3a peIHKa KpEAUTOBAHUS U
MUKpPO(PUHAHCOBBIX YCITYT;




OoT® IIK-5.2 Ha ypoBHe 3HaHmii:
VYmpasnenue [1K-9.2 3HaTh:
MUKPO(QUHAHCOBBIM U OcHOBBI U METObI CTPaTErH4eCcKOro
orepausIMu B MEHEI)KMEHTA;
OpraHu3aIiu
(moapaznencHun)
TO Ha ypoBHe ymMeHMii:
Co3naHue 1 pa3BUTHE YMmern:
OpraHHU3aIMOHHOM Oprann3oBbIBaTh KOMaHHOE B3aUMOCHCTBHE IS
CTPYKTYpHI 110 pellIeHrs TOCTaBIEHHBIX 3aa4;
MHUKPO(UHAHCOBBIM
orepanusm
OoT® [IK-5.2 Ha ypoBHe 3HaHwuii:
VYupasnenue I1K-9.2 3HaTh:
MUKPO(pUHAHCOBBIM U Mesx1yHapoIHbIE U HallMOHAJIbHBIE CTAaHAAPTHL, a
oreparusImMu B TaKKe JIYYIHe MPAKTUKU B MPOPECCHOHATHHON
OpraHu3aIuu chepe.
(mogpasneneHun). Ha ypoBHe ymMeHMii:
TD Ymersb:
Metononornyeckoe OnenuBaTh 3 PEKTUBHOCTD BHEJPEHUS
COIIPOBOXICHUE u CTICTINATM3UPOBAHHBIX ABTOMATU3UPOBAHHBIX
CTaHIapTHU3AIH MH()OPMAIIMOHHBIX CHCTEM.
MIPOLIECCOB
MUKPO(PUHAHCHPOBAHUS Ha ypoBHe HABBIKOB:
Biaagern HAaBBIKAMU:
[TnanupoBaHMs CUCTEMbI MEHEKMEHTA KaueCTBa
B OpraHH3aIui;
OoTD [IK-5.2 Ha ypoBHe 3HaHwuii:
VYnpasieHue mpoueccom I1K-9.2 3HaTh:
MPEIOCTABIICHUSI  YCIIYT OCHOBHBIE MEKYHAPOIHbIE, POCCUICKHE
o KpEAUTHOMY CTaHJIAPThI, a TAKXKE JIYUIINE TMPAKTHKH T10
OpOKEepUIKY KPEIMTHOMY OpPOKEPHIKY
TD Ha ypoBHe ymMeHMii:
TpynoBsie pyHKIIUN Ymern:
Crangaprusanus BrenpsTh nydinme npakTuku B cepe KPEAUTHOTO
OM3HEC-TIPOIIECCOB OpokepuIKa.
Ha ypoBHe HaBBIKOB:
Biaagern HAaBBIKAMU:
Co3nanus METO/I0JIOTUU aHanmm3a
MJIATEKECTIOCOOHOCTH W KPEAUTOCIIOCOOHOCTH
3aeMIIKKA.
T IIK-5.2 Ha ypoBHe 3HaHUii:
Cosnmanue I1IK-9.2 3HaTh:
OpraHU3aIMOHHON OCHOBBI PHCK-MEHEKMEHTA.
CTPYKTYpBI 110 Ha ypoBHe ymeHuii:
00€eCIIeYeHUIO YMmeTh:




KPEIUTHOTO YcTaHaBnuBaTh U MOAIEPKUBATH ACTIOBBIC
OpoxepuIKa KOHTAaKThl BHYTPU OpraHU3alluu;

Ha ypoBHe HABBIKOB:

Biaagerh HaBBIKAMU:

[InanupoBaHus OPraHU3ALMOHHON CTPYKTYpPHI H
HANPABJIEHUN EATENBHOCTH MOAPA3IACICHHUS;

T I1IK-5.2 Ha ypoBHe 3HaHUii:

Opranu3anus [1K-9.2 3HaTh:

arnmnapaTHO- OCHOBBI yIpaBJI€HUsI IPOEKTaMHU;
WH(POPMAITMOHHOTO

obecrieyeHus Ha ypoBHe ymenmii:

NEeITENbHOCTHU YMmern:

KpPEIUTHBIX OPOKEPOB AHanu3npoBaTh JaHHBIE O JTYYIINX MUPOBBIX

NpaKTHKaX ¥ ypOBHE amIapaTHoO-
MH(POPMAIIMOHHOTO 00ecIeueHus mpolecca
KPEIMTHOTO OpOKEepHU KA.

2. O0beM n MecTO IMCHUILIMHBI B cTpykType OIl BO
O0beM THCHMILINHBI

Hucrunmuaa b1.B.J1B.04.02 «IIpousBoaHbie MHAHCOBBIE HHCTPYMEHTBD) COCTABIISET 2
3a4eTHBIC €AUHUII, T.€. 72 aKaJeMHUUYeCKHUX Jaca.

Ha xoHTakTHYI0 paboTy C MpenoaaBareneM BblIeIeHO 26 4acoB, U3 HUX 8 4acOB JIGKIUN
U 18 4acoB MpakTUYECKUX 3aHATHH, HA CAMOCTOSTENFHYIO padOTy 00y4YalONIMXCs BBIIEICHO 46
4acoB, B TOM YHCJIE 2 Yaca Ha KOHTPOJIb CAMOCTOATEILHON PabOTHI.

MecTto nucnuminabl B crpykrype OI1 BO

Jucuumumza b1.B.JIB.04.02 «IIpousBoanbie (hriHAaHCOBBIE HHCTPYMEHTBI U3ydaeTcs Ha
2 xypce, B 3 ceMecTpe B COOTBETCTBUH C y4EOHBIM IJIAHOM IS CTYIEHTOB OYHOM U OUHO-320YHOU
dbopm oOyueHus.

Hucrunmmaa  b1.B.J1B.04.02 «IIpousBoaHble (PMHAHCOBBIC HHCTPYMEHTBDY PEATH3YETCS
nocie wu3ydenuss aucuuiuimH: b1.B.08 «Pa3Butue uyenoBeueckoro kanutana», bl1.B.04

«KopnopatuBHoe ynpaBieHUE.

dopMa MpOMEKyTOYHOM aTTECTAIIMU B COOTBETCTBUH C YICOHBIM IJIAHOM - 3a4€T B YCTHOM

dopme.



3. CoaepxkaHue ¥ CTPYKTYpa TUCUMIIJIMHBI

Ounasn hopma odyuenusn

Nen/m | HammeHoBaHmne TeM O0beM 1MCHMIIMHBI , YaC. dopma
(pa3nenoB) Bcero KonrakTHan CP | Tekymero
padora o0y4aromuxcs ¢ KOHTPOJIS
npenojaaBartejiemM ycneBaeMoCTH
110 BHAAM y4eOHbIX -
3aHATHI MPOMEKYTOYH
JI JP | II3 | KCP oii
arrecranuu™*
%
Tema 1 | [lousarue u obmas | 16 2 4 10
XapaKTEepUCTUKAa  pBIHKA
MIPOU3BOIHBIX Tluc, IT3, Ke, T
(UHAHCOBBIX
UHCTPYMEHTOB
Tema 2 | @prouepc Kax 16 2 4 10
HpomBoz[Hbiﬁ Tluc, IT3, Ke, P
(UHaHCOBBI HHCTPYMEHT
Tema 3 | Onuuon KaKU 18 2 4 12 Tuc, O, 113, P,
MIPOU3BOIHBIN
. Ke,
(bUHAHCOBBI HHCTPYMEHT
Tema 4 | Dx30THUECKHE u |20 2 6 12
Juc, O, P, 113,
MOTO/IHBIE POU3BOIHBIE T
Kontpoas CP 2 2 2
[IpomMexxyTouHast arecranus 3a 3a
Bcero no kypcey: 72 8 18 46




Ouno-3aounasn gpopma odyuenusn

Neni/m | HaumeHoBaHue TeM O0beM TUCHMILIMHBI , Yac. ®opma
(pa3aesioB) Bceero KonTakTHas CP | Tekyuuero
padora o0y4yawmmxcs ¢ KOHTPOJIA
npemnoaaBarejaeM ycneBaeMocT
110 BUIAM y4eOHbIX u’,
3aHATHH MPOMEKYTOY
J JP | II3 | KCP HOM
aTrecTanun®
%%
Tema 1 | Ilonsarue H obmas | 16 2 4 10
XapaKTepUCTUKA  PBIHKA
IIPOU3BOIHBIX Huc, 113, Ke,
(hMHAHCOBBIX T
WHCTPYMEHTOB
Tema 2 | ®@brouepc Kak 16 2 4 10
MPOU3BOAHBIN Huc, 113, Ke,
(UHAHCOBBI MHCTPYMEHT P
Tema 3 | OmmuoH Kak } 18 2 4 12 Tue, O, 113,
MPOU3BOAHBIN
o P, Ke,
(UHAHCOBBI UHCTPYMEHT
Tema 4 | Dk30THUECKHE u |20 2 6 12
IOTOIHbIE ITPOU3BOIHBIE Auc, O, P,
113, T
Kontpoas CP 2 2 2
[IpomexxyTouHast arecranus 3a 3a
Bcero nmo kypcy: 72 8 18 46
Ipumeuanue:

** —hopmul mexyweco konmpoas ycneeaemocmu. onpoc (O), mecmupoeanue (T), pecpepam (P), ouckyccus
({uc), xetic (Ke), npaxmuueckoe 3adanue (I113).
X _ dhopmul npomescymounot ammecmayuu: 3aqem (3a).

Conep:xaHue THCHUILINHBI

Tema 1. IlonsiTue U 001IAS XAPAKTEPUCTHKA PbIHKA NMPOM3BOJHBIX (PUHAHCOBBIX
HHCTPYMEHTOB

Brinenenue «mpou3BOAHBIX» B MUPE TOBAPHBIX M (PMHAHCOBBIX MHCTPYMEHTOB. [loHsATHE
u onpezaenenus. OnpeneneHus, NpUHATHIE B HOpMAaTUBHBIX akTax P®. CylHOCTb MPOU3BOIHBIXY.
OcoOennble (yHKIMM Ha (MHAHCOBBIX PHIHKax. Llenn mpuMeHeHWs M KPUTEpUH JOCTHKCHUS
naHHbIX 1ened. Kpyr «mpomsBomubix». Knaccmdukanmss m cpaBHHTENbHAs XapaKTEpUCTHKA
«MIPOM3BOAHBIX». MacmTaObl PHIHKOB «IIPOM3BOJIHBIX». YUYAaCTHUKH PBIHKA «IIPOU3BOIHBIX).
dopmupoBanue HOBOro obnuka oupsxku. Cpounsie 6upxu. ONIMOHHBIE U (PbIOYEPCHBIE OUPKH.
['ocymapcTBeHHOE pPErynpoBaHne Ha PhIHKaX MPOW3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB B PO.

['pak1aHCKO-IPaBOBOE PEryIMpOBaHNE MPOU3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB.



Tema 2. @br0YEpC KaK NPOU3BOAHBIN (PUHAHCOBBIN HHCTPYMEHT

Hcropuyeckne acmeKTbl BO3ZHUKHOBEHHS (DBIOYEPCHBIX KOHTPAKTOB KaK MHCTPYMEHTA
(¢buHaHCOBBIX paHKOB. OCOOCHHOCTH M TIPU3HAKH (PBIOUYEPCHOTO KOHTpPAKTa. [ pakmaHcKo-
IIPaBOBOE peryiupoBaHue GproUepcoB. YYaCTHUKH ceNIoK. Buibl (hbrouepcHBIX KOHTPAKTOB U UX
cBoiiTBa. [loctaBouHblii M OecriocTaBouHblii (prodyepc. IlorogHple W MHIEKCHBIE (BIOYEPCHI.
Obrouepchl Ha HMHJIEKCHL. bupkeBas KOAMpPOBKa (bIOYEPHBIX KOHTPAaKTOB. Dbrouepchl ¢
HECKOJIbKUMH CTENEeHIMH IPOU3BOAHOCTH. McTOprueckue acreKThl BOSHUKHOBEHUSI (POPBapAHBIX
KOHTPAKTOB KaK MHCTpyMEHTa ()MHAHCOBBIX paHKOB. OCOOEHHOCTHU M MpHU3HAKU (OPBAPAHOTO
KOHTpakTa. [ pakIaHCKO-TIPaBOBOE peryiaupoBaHue ¢GopBapJoB. YUYaCTHHKH (OpBapAHBIX
CHEIIOK.

Tema 3. OnuuoH Kak NPOU3BOAHBbIN GUHAHCOBBIA HHCTPYMEHT

HcTopuyeckue acmneKkTbl BO3HUKHOBEHHUS OILMOHHBIX KOHTPAKTOB KaK HHCTPYMEHTa
¢uHAHCOBBIX paHKOB. OCOOEHHOCTH U MPU3HAKH OMIIMOHHOTO KOHTpaKTa. [ pakjaHCKO-IpaBOBOE
peryIMpoBaHUe ONLMOHOB. YUYAaCTHUKHU CIEJIOK. BUIbI ONIIMOHHBIX KOHTPAKTOB U MX CBOMTBA.
EBponeiickuii, aMmepuKaHCKHUI U KBa3HaMepUKaHCKUI onimoHbl. OniroH BeIOopa. Shout option.
bapbepnspiii  onmuoH. ONIUMOH BBITOJHOW IEHBI Ha MNOKYyNKy. OnuuoH oTka3a. OniuoH
NOCJIE0BATEIBHOCTH 1IEH.

Tema 4. Jk30THYeCKHE M TOTOHbIC IPOU3BOJAHbIC

DKk30THYeCKHEe OMUUOHBI [lOHATHE 53K30THYECKOro OILMOHA, Aa3WaTCKUE OILUOHBI,

OTILIMOHBI CO CPETHUM 3HAUEHUEM LIeHbI UCTIOTHEeHHs. bapbepHbie onuonbl. ONIIMOHBL: TYKOIK,
JIECTHMIIA, KJIUKE, BBIKPUK, paayra, KBaHTO, Kop3uHa. Iloronnbie nepuBaTuBel LleHbI CTpaxoBbIX,
MOTOJTHBIX U AHEPTeTHYECKUX NepuBaTHBOB. OOIIast XapaKTepPUCTHUKA MOTOJAHBIX MPOU3BOIHBIX.
[Horoansiii cBon. Onumon nyr. Kosmap. bupskeBas TOpProsist MOTOAHBIMU IPOU3BOJHBIMH,
sHepreTudeckue AepuBatuBbl. CTpaxoBble JepruBaTUBLIL. MlcToprudeckue acrekThl BOSHUKHOBEHHUS
BappaHTOB U CBOMHOHOB KaK MHCTPYMEHTa (PMHAHCOBBIX paHKOB. Crenku cBon. OcoGeHHOCTH U
npu3Haku cBonmuoHa. OcCOOGHHOCTM W TNpHU3HAKM  BappaHTa. [ paxkIaHCKO-IIPaBOBOE
peryIMpoBaHUe CBOIMOHOB U BappaHTOB. YYAaCTHUKHU CIEIOK. Bupl CBONMMOHOB U BappaHTOB U

HUX CBOWUTBA.

4. MarepuaJjbl TeKylIero KOHTPOJISl yCIeBAeMOCTH 00y4a0IMXCcs U (POH OLEHOYHBIX
CpeACTB MPOMEKYTOYHOM aTTeCTAMHU MO JUCHUIIMHE

4.1. ®opMbl 1 MeTObI TEKYILET0 KOHTPOJISI YCIIEBAEMOCTH M IIPOMEKYTOYHOM aTTeCTaluM.

4.1.1. B xome peammzammu b1.B.JIB.04.02«IIpou3BogHbie (UHAHCOBBIE WHCTPYMEHTHI»
UCTIONB3YIOTCS CIIEYIONIIE METOBI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH O0yUJarOIIUXCSL:
9



Tema (paznen) Mertozasl TEKYILIETO KOHTPOJIA YCIIEBAEMOCTH

Tema 1. Tlomarue wu  oOmas | Bonpocel mmst guckyccun. Ilpaktuueckoe 3amaHUe.
XapaKTepUCTUKa PbIHKA MPOU3BOAHBIX | TectupoBanue. Keiic.
(MHAHCOBBIX HHCTPYMEHTOB

Tema 2. ®prouepc kak nmpou3BoHbINA | Boripockl nmms auckyccuu. IlpakTuyeckoe 3amgaHue.
(MHAHCOBBI HHCTPYMEHT Temsl pedepatoB. Keiic.

Tema 3. OnumoH kak Npou3BoAHBIM | Bonpocsl mist auckyccuu. Ilpaktnueckoe 3agaHue.
(HMHAHCOBBI HHCTPYMEHT Tewmbl pedeparon. YcTHsit onpoc. Keiic.

Tema 4. Dx3otuueckue u mnorojHeie | Bompocsl mns auckyccuu. llpaktudeckoe 3amanue.
MIPOU3BOIHBIC Tewmsbl pedeparoB. YcTHbI onpoc. TectupoBaHue.

4.1.2. MarepuaJjibl TeKylIero KOHTPOJIsi yCIieBaeMOCTH.

Memoouueckue mamepuainsl, odecneuusarouiue OyeHUBAHUE 3HAHUIL, YMEHUIl, HAGbIKOG U (U1u)
OnbIMa 0eAmeIbHOCHU

Tunosbie oueHOYHbIe MaTepuaJibl K Teme 1. [Tonsitue u o01mas
XapPaKTePUCTHKA PbIHKA MPOU3BOIHBIX (UHAHCOBBIX HHCTPYMEHTOB
Bomnpocs! quis Auckyccuu
Brigenenue «mpon3BOAHBIXY» B MUPE TOBAPHBIX U (PUHAHCOBBIX MHCTPYMEHTOB M X OCOOCHHBIC
¢byHKIIMM Ha GUHAHCOBBIX phIHKaX. l{enu npuMeHeHus: U KPUTEPUU JOCTHUKEHUSI TaHHBIX LEJIeH.
Kpyr «mpousBonubix». Knaccudukanus u cpaBHUTENbHAS XapaKTEPUCTHKA «IPOU3BOIHBIX.
MacmtaObl ppIHKOB «IIPOU3BOIHBIXY.
IIpakTHYeckoe 3a1aHue
1. OxapakTepu3yiTe KaueCTBEHHbIC H3MEHEHUS Ha (DMHAHCOBBIX PHIHKAX, CBSI3aHHEIC C Pa3BUTHEM
TOPTOBIIY TPOU3BOJHBIMU (DUHAHCOBBIMU MHCTPYMEHTAMHU.
2. CdopmynupyiiTe TMOHSATHE TMPOU3BOMHBIX (UHAHCOBBIX HWHCTPYMEHTOB. I[lepeumncnure
OCHOBHbIE SKOHOMHYECKHE U TIPABOBbIE MPU3HAKH MPOU3BOIHBIX (DMHAHCOBBIX HHCTPYMEHTOB.
3. Ilepeuncnute OCHOBHbIE (QYHKIMHM HIpOU3BOAHBIX. [IpuBeauTe mnpakTHuecKue MpUMEPbI
peanu3anuy 3TUX GyHKIUH.
4. TIpOKOMMEHTHPYHTE OIpeneieHre MPOU3BOAHBIX (UHAHCOBBIX HHCTPYMEHTOB, JaHHOE B
3akone «O pbIHKE IIEHHBIX Oymary. KakoBsl, Ha Bamr B3ruisi, cuiibHbBIE U C1a0ble CTOPOHBI 3TOTO
onpeaeneHus?
5. Hackonbko KOppekTHO, Ha Bamr B3risa, MCHOJIb30BaHUE TEPMHUHA «IIPOU3BOAHBIC LICHHBIC
Oymarm», 4acTo BCTpedaromierocs B (puHaHCOBOM mpecce?
Keiic
l. [Ipoananu3upyiiTe OCHOBHBIC TEHACHITUH B c(hepe oOparieHns: HAlMOHATBHBIX X035HUCTB U

MHUPOBOT'O X0341CTBA U CBSI3aHHBIE C HUMU MIEPEMEHBI B CTPATErui HEPUHAHCOBBIX MPEIIPUITUN
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(kopriopanuii) u 6ankoB. [IpokOMMeHTHpYHTE, KaK 3TH U3MEHEHHsI CBSI3aHbI C pa3BUTHEM PBIHKA
IPOM3BOJIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
2. Bri6epuTe onTuManbHOE onpeieieHre MPOU3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB.
3. [Ipoanammsupyiite «CpodHOCTE» M IIPOU3BOMHOCTH» KAaK OCHOBHBIE CBOWCTBA IPOW3BOIHBIX
(h)MHAHCOBBIX HHCTPYMEHTOB.
4, JlaliTe XapakTepUCTHKy WHHOBAaIlMOHHBIM IIporieccaM Ha (DMHAHCOBBIX PBIHKAX IPOW3BOIHBIX
(hMHAHCOBBIX IPOAYKTOB (MHCTPYMEHTOR).
IIpumepHbIe TECTOBBIE 32 JaAHNA:
1. Ha xaxoii u3 nepe4ucjieHHbIX OMpiK BIiepBbIe ObLIa OTKPBITA CEKIUs 110 TOPIroBJIe
(ongoBbIMU HHCTPYMeHTaMu?
A) JlonmoHCKas
b) AMcrepnamckas
B) AnTBepnenckas
I') IMapuxckast
2. Yem B ucTopum 3apyde:kHbIX (OHAOBBLIX PBLIHKOB MNPOCJABWIACH AHIJIMICKAA
«Komnanus KOxubix Mopeii»?
A) ObLa epBOi B MUpe KOMIIAHUEH, KOTOpasi BbIBENIA Ha OUPXKY CBOU OOJIMTraliuu
B) crana nepBoii koMnaHuen, MpeAIOKUBILEH K TopraM (HopBapIHbIe KOHTPAKTHI
B) crana nepBoii B uctopuu (MHAHCOBOW MTUPaMUION
I') crana ocHoBarenem JlonmoHCKON (DOHTOBOM OUPKHU
3. B nepBoii nmosoBune XIX Bexka Ha JloHaoHCKoOH (POHAOBOM OHp:Ke OCHOBHBIM
(pHAHCOBBIM HHCTPYMEHTOM TOPIOBJIH ObLI:
A) TocyaapcTBEHHBIE OOJIMTAIIUN
b) kopnopatuBHbIe 00IUTAITNN
B) akiuu
I') Bekcens
4. B kakux cTpaHax B HacTosiliee BpeMsi CYIIeCTBYIOT HAIlMOHAJIbHbIe OHUpPKeBbIe
AJIbSHCHI, 00beIUHAIOIIHNE BCeX OPTaHU3ATOPOB TOProBJiu?
A) CIOA
b) ABcrpanus
B) BenukoOpurtanus
I') SAnonus
5. Yrto u3 nepeuncienHoro HE saBasiercs: B HacTosilee BpemMsi COCO0aMH IKCIAHCHH
OPraHu3aTopoOB TOPrOBJIH HA 3apy0eiKHbIe PHIHKH?

A) TorJIomeHue ¢ 3apyoeXKHOM TOPTOBOH TUIOIIAAKH
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B) oTkpbITHE COOCTBEHHOI TOPTOBOM IIOMIAAKH 32 PyOEIKOM
B) mpenocraBnenue ycayr 3apy0eKHBIM TOPTOBBIM IIIOIIAKAM

KommiekT Tem 10kj1a10B, pedepaTos, 3cce

—

CtpyKTypa 1 3HaYeHHE PhIHKA MPOU3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB.

2. Bunsl 1 cBoiicTBa IPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

3. Omnepanuu U CIIENKHA HA PhIHKE IPOM3BOIHBIX LIEHHBIX OyMar.

4. dopBapAHbIE KOHTPAKTHI

5. Bunpl u ycnoBus pprouepcHBIX KOHTPAKTOB.

6. [TpennocelIKu cO3JaHMs U SBOJIONNS PHIHKA MPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
7. OCHOBHBIE CETMEHTHI PhIHKA IPOU3BOIHBIX (PUHAHCOBBIX HHCTPYMEHTOB.

8. Opransl peryaupoBaHusl peIHKA ITPOM3BOAHBIX (PHHAHCOBBIX HHCTPYMEHTOB.

9. VY4YacTHUKH pBIHKA ITPOM3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB.

10.  CoBpeMeHHBIE TEHACHIIUU PAa3BUTHUS PhIHKA IPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
11.  OcoOGeHHOCTH OCHOBHBIX M TPOU3BOAHBIX LEHHBIX OyMar, HUX B3aHUMOCBSI3b U

OTIIMYUTCIIBHBIC IIPU3HAKU.

CamocrosiTesibHast padora:

l. OO6ocHyiiTe cBA3b NPOM3BOIHBIX (PMHAHCOBBIX MHCTPYMEHTOB M MHPOBBIX (PMHAHCOBBIX
KPHU3HCOB.

2. [Ipoananu3upyiiTe HMCTOPHUIO U COCTOSIHME PHIHKOB Mpou3BoAHbIX B Poccum 2010-2015
rojiax.

3. JlaiiTe XapakTepUCTUKY OMP>K CPOUHOTO PHIHKA, (DOHIOBBIX U BAJIIOTHBIX KACCOBBIX OHUPIXK.
4. Cpounsle peiHku CIIA, bputanuu, 'epmanun. I'ene3uc u pa3Butue cpoyHoro peiaka PO.

Tunoseie OLleHOYHBIE MaTepHAJIbI K TeMe 2. DbloYepc KaK MPOU3BOAHBIN

(prHAHCOBBI HHCTPYMEHT

Bomnpocs! 1is 1uckyccuun
HcTtopuueckre acmeKkThl BO3HUKHOBEHMSI (DBIOYEPCHBIX KOHTPAKTOB KakK HMHCTPYMEHTa
¢uHAHCOBBIX paHKOB. OCOOCHHOCTH M TPU3HAKK (PHIOUEPCHOTO KOHTpAKTa. ['paxmaHCKO-
IIPaBOBOE PETyIUPOBaHKE PHIOYEPCOB. YUACTHUKH CIETOK. BHIIbI bIOYEPCHBIX KOHTPAKTOB U UX
cBorTBa. IlocTaBouHbli W OecriocTaBouHbIil ¢rrouepc. [loromuple U MHACKCHBIE (BIOYEPCHI.
®prouepchl Ha WHACKCH. bupxkeBas KoaupoBKa (GBIOYEPHBIX KOHTPAKTOB. DBIOYEpPCH ¢
HECKOJIBKUMH CTETMICHSIMHU TPOU3BOTHOCTH.

IIpakTH4Yeckoe 3a1aHue

1. Ob6ocuyiiTe paznuuus Mexay dopBapaamu u (prodepcamu. Co3maiTe XapaKTEPUCTHKY

(GBIOYEPCHOTO KOHTPAKTA.
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2. OnummMre BUABI TPEUIEPOB, CTPATETHIO JHEBHOIO Tpeiaepa U clelaiTe NpUKa3bl
Opoxepam.

3. Tpeitnep 3aHMMAET KOPOTKYIO MO3HUITHIO BO (DbIOYEPCHOM KOHTpakTe Ha rmoctaBky 50000
GbyHTOB 1IEpCTH ¢ PBIOYEPCHON 1IeHOH, paBHOK 50 1ieHTam 3a ¢yHT. Onpeaenure TpuObLIL UITH
yOBITKH Tpeiaepa, eciu [eHa IMePCTH B MOMEHT UCTEUEHUS CPOKa JISHCTBUS KOHTPAKTa paBeH: 1)
48,2 neHToB 3a QyHT; 2) 51,3 11eHTOB 32 QYHT.

4. [IpencraBrTe cede, YTO BBI BHITUCAIN TPEXMECSYHBIN OMIIMOHHBIN KOHTPAKT Ha MPOJAKY
100 axmmii komnanuun AOL Time Warner ¢ mneHoit ucnosHenus, paBHou 40 mosur. Tekymias
OuprkeBas IIeHa 3TUX akuui paBHa 41 not. 3a mTyKy. Kakue o6s3arenscTBa Bbl Ha ceds B3sun?
Onpenennute BETUYUHY MOTEHIIUATBHON MPUOBLIN UITH YOBITKOB.

5. JlaiiTe CpaBHUTENBHYIO XapaKTEPUCTUKY (HOPBAPAHBIX U (BIOYEPCHBIX KOHTPAKTOB.

6. Packpoiite conepskaHne TOHATHH «(bloUepcHas IeHa», «0a3uc», «IeHa TOCTaBKHY,
«KOHTAHT0», «03KBOPIAITHS.

7. Pacckaxxute 00 0COOCHHOCTSIX opranm3anuu (prouepcHoi ToproBmu. [lepeunciute
OCHOBHbBI€ IMPUHIIUIBI CUCTEMbI TapAaHTUI COBEPLICHUS CIIETIOK.

8. PacckaxkuTe 0 MpUHIMIIAX MEXaHU3Ma HAYMUCICHUS NEeNOo3UTHOW Mapxku. [lokaxure Ha
YCIIOBHOM TpPUMEpPE, KaK U3MEHSETCS COCTOSHUE CUeTa yJacTHUKa (DhIOUepCHOW TOPTOBIU MPH
W3MEHEHUU TEKYIIEH IIeHbl 0a3UCHOTO aKTHBA.

9. Packpoiite conepkaHue MOHITHI «PacueTHBIN» U «TIOCTaBOYHBINY (Dbprouepc. [IpuBenure

PUMEpPHI UCIIOJI30BAHUS PACUETHBIX U MOCTABOYHBIX (DbIOUEPCOB HA OTEYECTBEHHOM PhIHKE.

10. [IpuBenuTe mpuMepsl UCIOIB30BAHMS (PHIOYEPCHBIX KOHTPAKTOB B LEJSAX CIEKYISAUN U
apOuTpaxa.
11. Packpoiite conep:kaHue OTAEIBHBIX CTPATETHH XEDKUPOBAHUSA C MCIOJb30BAaHUEM

(BIOYEPCHBIX KOHTPAKTOB.

12. PackpoiiTe MexaHW3M UCIOJIB30BAHUS TMPOIEHTHBIX (PHIOYEPCHBIX KOHTPAKTOB.
[IpuBeauTe MpUMepHI UCIIOJIB30BAaHUS TPOLEHTHBIX (PBIOYEPCOB B 3apyOEKHON M OTEUECTBEHHOM
MpaKTHUKE.

Keiic

1. [Ipoananm3upyiiTe  TOBEACHHE WIPOKOB TPH  XEIHKUPOBAHUU  (PBIOUYEPCHBIMHU
KOHTPAaKTaMH. OMHIIUTE TEePEeKPEeCTHOe XekupoBaHue. Kak ompenensercss ¢prouepcHas IieHa
donrmoBoro uHAekca. OnummTe COcoObl JOCTHKEHUS HAUOOIBIICH W HAMMEHBIIEH TIOpAIIHH.
[TpennoxuTe ycloBus 3aKI0UEHUS PhIOYEPCHOTO KOHTPAKTA Ha Ka3HAYEHCKYIO OOJIUTaINIo U Ha

Ka3HAYeHCKUH BEKCEIID.
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2. [lepeuncnute OCHOBHBIX YYACTHHKOB PHIHKA MPOU3BOIHBIX (PHHAHCOBBIX HHCTPYMEHTOB,
KIIACCU(UITUPYS UX 0 pa3HBIM Npu3HaKaM. KakoBbl OCHOBHBIE IIE]I ATHX TPYIIT YYaCTHUKOB Ha
CPOYHOM pbIHKE?
3. OxapakTepu3yiTe COCTOSSHUE W OCOOCHHOCTH OpraHU3aluu OWUP)KEBOM TOPTOBIIH
MPOU3BOJHBIMA (PUHAHCOBHIMH WHCTPYMEHTAMH Ha OTEUECTBEHHBIX U 3apYyOEIKHBIX CPOUYHBIX
Oupxax.
4. JlaliTe KOJMYECTBEHHBIE XApAaKTEPUCTUKU CpOouHBIX pbiIHKOB MMBbB u PTC. KakoBbl
O0COOEHHOCTH CTPYKTYPBI TUX PHIHKOB B CPABHEHHH C 3apyOEKHBIMU pPbIHKaMU?
5. JlaiiTe XapaKTepUCTHKY MEXTYHAPOIHBIX U OT€UECTBEHHBIX MH()OPMAIIMOHHBIX PECYPCOB,
collepkanmmx HHGOPMAIMIO O KOJMYECTBEHHBIX M KAUECTBEHHBIX XapPAKTEPUCTHKAX PBHIHKOB
MPOU3BOJIHBIX (PUHAHCOBBIX HHCTPYMEHTOB.
6. Boigenute  ocoO€HHOCTH  BHEOMPKEBBIX  PHIHKOB  NPOU3BOAHBIX  (DMHAHCOBBIX
UHCTpYMEHTOB. [IpuBeIUTE OCHOBHBIC KOJIWYECTBEHHBIC XapPaKTEPUCTUKH BHEOHPIKEBBIX
CPOYHBIX PHIHKOB.
7. [IpuBennTe MHEHUS PA3IMYHBIX CIIEHUAIMCTOB B OTHOILIEHUH POJIM PHIHKOB IPOU3BOAHBIX
(UHAHCOBBIX HMHCTPYMEHTOB B Pa3BUTUHU MUPOBOTO (pMHAHCOBOTO Kpu3uca. Kakas Touka 3peHust
Bam kaxercs Hambosee aprymeHTHpoBaHHOW? Cumraere M Bbl, UTO COBpeMEHHBIE PBIHKH
IPOM3BOJHBIX (PUHAHCOBBIX HMHCTPYMEHTOB HY)KIAIOTCSI B YXKECTOUEHUU TOCYAApPCTBEHHOTO
peryiupoBaHus?
8. N3noxuTe OCHOBHBIC TOJIOKEHHUSI KJIACCUYECKONH IKOHOMHUYECKON Teopuu (1Mo padoram
Jx. M. Keiinca, A. Mapmanna, JIx. Xukca) B OTHOUICHHH CYITHOCTH U (PYHKIHA CPOYHOTO
pPBIHKA B 5KOHOMHKE.
9. [TpuBeauTe mpuMepsl B3aMMOJCHCTBHUS M B3AaUMOBIIUSHUS PHIHKOB OA3UCHBIX aKTHBOB U
PBIHKOB NMPOU3BOIHBIX (DMHAHCOBBIX HHCTPYMEHTOB.

Tembl pedepaToB
1. @DopMBbI OpraHU3aIUN PHIHKOB MPOU3BOIHBIX (DMHAHCOBBIX M TOBAPHBIX HHCTPYMEHTOB.
2. @®opMBI OpraHu3aluy PHIHKOB MPOU3BOIAHBIX (DMHAHCOBBIX M TOBAPHBIX WHCTPYMEHTOB.
Konkypenuus paznuunbix ¢popM. [lepcriekTrBa COOTHOIIEHUS PA3IUYHBIX (JOPM TOPTOBIIH.
3. OcoOeHHOCTH OpraHuM3ald W BEACHUS OWPKEBOW TOPTOBJIM  IMPOW3BOTHBIMHU
(UHAHCOBBIMU M TOBAPHBIMH MPOAYKTaMU-UHCTpyMeHTamu. [IpoOieMbl OUpKeBOI TOProBIU
IIPOU3BOIHBIMHU.
CamocrosiTesibHast padora:
1. [Tpoanamm3upyiite BuAB (DhIOYEPCHBIX KOHTPAKTOB Ha MOCKOBCKOU Omprke. Hamumure

OTYET O JESITEIBHOCTH MPOAABLOB (PbIOUEPCHBIMU KOHTPAKTaMH.
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2. IpencraBbre cebe, 4TO BBI 3aKiounan Ha Hpro-Mopkckoii ToBapHOil Gupxke KOPOTKHIA

(dBIOYEPCHBIN KOHTPAKT Ha MOKYIKY cepedpa B WIOJIE IO IeHe 5,2 O0JUL. 3a YHIMI0. BenmnmunHa

koHTpakTa paBHa 5000 yHiuii. [lepBonauansHas mapska pasHa 4000 1o511., a rapaHTUHHAS MapKa

— 3000 momn. Kakwe wu3MeHeHHS (BIOYEPCHBIX II€H MOTYT TIPUBECTH K IIOSBIICHUIO

MapXXHHAJIBHOTO TpeOoBaHusA? UTO NPOM3OWIET, €ClAM Bbl HE BBIIOJHUTE MAap)KUHAIBHOE

TpeboBaHue?

3. [IpencraBeTe cebe, uyto B ceHTAOpsr 2006 TOma BBl 3aHSIM JUIMHHYIO TTO3HMITUIO BO

(GBIOYEpCHOM KOHTPAaKTe Ha MOCTaBKY cbipoi Heptu B mae 2007 roma. [lomyctum, 4TO BBI

3aKphIBaeTe CBOIO Mo3uimio B Mapte 2007 rona. B MOMEHT 3akimtoueHust KOHTpakTa (ployepcHast

rieHa Oba paBHa 18,30 moi. 3a 6appernb, B MOMEHT 3aKkpbITus no3uiuu — 20,50 gos. 3a 6appens,

a B nekabpe 2006 — 19,10 mom. 3a 6appens. OauH KOHTPAKT 3aKirodaeTcs Ha moctaBky 1000

Oappeneit HedTr. KakoBa Barma moiHas npuosLis? Korma Bel ee moyunte?

4. Hekuit uHBeCTOp 3aHMMAaeT JJIUHHBIC MO3UIMU B JBYX (BIOYEPCHBIX KOHTPAKTax Ha

IIOCTAaBKY 3aMOPOXKEHHOIO alleIbCUHOBOTO COKa. KaKaplii KOHTPAKT 3aK/II0YaeTCsl Ha IOCTaBKY

15000 ¢ynToB. Texymias ¢prrouepcHas 1eHa paBHa 160 11eHTOB 3a PyHT, IepBOHAYAIbHASI MaprKa

paBHa 6000 mojI1. HAa KOHTPAKT, a rapaHtuitHas Mmapxka — 4500 momi. Ha koHTpakT. Kakoe

U3MEHEHHE 1IEHbI MOXET MPUBECTH K MPEIbIBICHUIO Map)KUHANBHOTO TpeboBanus? [Ipu kakux

00CTOATENLCTBAX UHBECTOP UMEET MpaBo cHATH 2000 101 ¢ Map)KMHAIBHOTO cyeTa’?

Tumnosblie oeHOYHbIE MaTePHAJIbI K TeMe 3. ONIUOH KaK NMPOu3BOAHbII (UHAHCOBBIN
HHCTPYMEHT
Bomnpocs! qis fuckyccuu
[lonsTne omnmuoHa u ero npemMuu. ['paHunbl npemuu (LI€HBI) ONIMOHOB Ha akuumu. ['peku:
KO3 PHUIMEHTH YyBCTBUTEIBHOCTH MpeMuu [lenbTa, ramMmma, Bera, TeTa, po. 3aBUCHMOCTb MEXKIY
JenbTOM, TaMMoW W TeTod. JlenbTa-ramMma HeWTpaibHas mNo3uIUA. ONUHOHHBIN CTpaTeruu
bunomuHanbHbie nepeBbsi. BunepoBckue npoueccsl U jemma. Moaens biska- lloymn3a-Meprona
Mogens bidka-llloynza- Meprona. JlorHopmanbHOE paclpeneiieHue, paclpeieieHue CTaBKU
JIOXOJHOCTH, OKHMAaeMas IOXOJHOCTb. BoslaTuinbHOCTh. PUCK HeWTpanbHas OLICHKA. BappaHTsl.
ITogpazymeBaemasi BOJATUIBHOCTbD, alllipoKkcumanus biska.
KoHTpo/ibHBIE BONIPOCHI JI1 YCTHOI'O ONpPOCa

PackpoiiTe CynIHOCTP W OCHOBHBIE CBOMCTBAa OINLMOHA KakK IPOU3BOAHOTO (DUHAHCOBOTO
MHCTpyMeHTa. JlaiiTe CpaBHUTENIbHYIO XapaKTEPUCTHKY OMNIIMOHOB M MHBIX CIEIOK C MPEMUIMMU.
[IpuBenure KiIacCU(pUKALUK OMNIMOHHBIX KOHTPAKTOB IO pa3HbIM IPU3HAKAM. [Maiite
CPAaBHUTEIBHYIO XapaKTEPUCTUKY OMIMOHHBIX U (PbIOYEPCHBIX KOHTPAKTOB. KakoBbI 0COOEHHOCTH

HOpsi/IKa pacyeToB Ha ONMIMOHHBIX Oupkax? M3o0pa3ute rpaduyecku 3aBUCUMOCTh (PMHAHCOBOTO
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pe3ynbTara 1Mo JJIMHHBIM M KOPOTKUM TO3WIHSM B OIIMOHAX KOJI U IYT OT 3HAYEHUS IICHBI
0a3uCHOrO aKTHBA HA MOMEHT JKCITUPAITHH.

Tembl pedepaTtoB
1. OcHoBHbIE 0a3HCHbBIE IEHHOCTH, JIeXKAaIllle B OCHOBE COBPEMEHHBIX BHEOMPKEBBIX (PUHAHCOBBIX
uHCTpyMeHTOB. CooTHOMIEHHE (TI0 yeTbHBIM BecaM) (PMHAHCOBBIX WHCTPYMEHTOB C Pa3IMYHBIMU
0a3MCHBIMU [IECHHOCTSIMUA Ha BHEOMPIKEBOM PBIHKE.
2. Hopsaok onpenenenusd ned no FRA, cooTBeTcTByroNIME MOJIETH.
3. KomOunanmu (00mue KOHCTPYKIIMK) €3 Pa3HBIX COYETAaHWM MPOM3BOIAHBIX (HDMHAHCOBBIX

UHCTPYMEHTOB. [IepCcrieKTUBBI PIHKOB TAKMX KOMOMHUPOBAHHBIX HHCTPYMEHTOB.

Keiic: Ucnonib30BaHue OMHOMHUAJIBHBIX /IepeBbeB /1JIs1 OLEHKH ONIIUOHOB

1. Akrmus, mpojaBaeMasi CeroIHs 3a 25 10Ul 4epe3 1o 0yaeT cTouth audo 35, mudo 20 gomi. Ecamn
NpoOIIeHTHas cTaBKa paBHa 8%, KakoBa TeKyllas IleHa ojHosierHero ommuoHa Call ¢ nenoi
ucnonaenus 30 qos.?
2. B 3aganum (1) paccumraiiTe TEKyIIylO IIEHY OJHOJETHEro omuoHa Put Ha aknuio ¢ 1eHoi
ucriomaenus 30 gosut. [IpogeMoHcTpupyiTe CripaBeTMBOCTh apuTeTa onuoHoB Put u Call.
3. B buHOMUaNBbHON MOJENU OMIKMOH Put BEIMMCAH Ha aKIUIO, MPOJIaBaeMyl0 CeroaHs 1o mnexne 30
noiut. Llena ucnonnenus onuuona Put 40 nomi. Bo3moxkHbIe BeIIIATHI 110 oNMoHY Put paBHbI 20 1
5 nmomn. llenma ommmona Put 12,25 nmomn. Yemy paBHa Oe3puCKOBas NPOLICHTHAs CTaBKa?
[Ipeanonoxxum, uTo 6a30BBIN MTEPUOI paBeH 1 romy.

4. BOJNBIIMHCTBO AaHAJMTUKOB CUMTAIOT, 4TO akuus kopropauuu ABB, mpogaBaemast cerogss 1o
nene 50 moit., yepes rox Oyner crouth b0 65, m1ubo 45 gomn. OHU TakKe MPOTHO3UPYIOT, YTO
BEPOSTHOCTH ATHX 1IeH cocTaBisieT 0,6 u 0,4 cooTBETCTBEHHO. PrIHOYHAsT O€3pHCKOBasi TPOLICHTHAS
ctaBka paBHa 6%. Uemy paBHa 1ieHa onnona Call Ha akuio ABB ¢ nenoit ucnomaenus 50 mos.,
CO CPOKOM TOTallleHus yepe3 roa?

5. B Hacrosimiee Bpems akius npojaercsa no uene 60 gomn. Oxumaercs, 4TO B KOHIIE roja IieHa
akuuu 1u6o Bo3pacteT Ha 25%, mubo cuusutcs Ha 20%. be3puckoBas npoieHTHas cTaBka paBHa 5%.
PaccuuraiiTe ieHy eBporneiickoro oniuona Put ¢ neHoit ucroiaHenus 55 qoi.

6. PaccmoTpuTe IByXCTyNEeHYATYyI0 OMHOMHAIIBHYIO MOJIEIb, B KOTOPOI TO0Bast MPOIICHTHAS CTaBKa
paBHa 9%, a 1ieHa akuuu Bo3pacraet Ha 15% nubo camxkaercs Ha 10% B kaxablil nepuon: 66,1250
57,50 51,7500 45 50 40,5000, a) Onienute eBponeiickuii onmpon Call Ha akIHrO ¢ IIEHOM UCTIOTHEHUS
60 moyut. 6) OueHuTe eBporneickuii onuuoH Put Ha akmuto ¢ rieHo# ucnonaerus 60 gost. B) Ouenure
amepukanckuit onuon Call Ha akuuto ¢ nenoit ucnonaenus 60 gomt. r) OueHuTe aMepUKaHCKHIA

onuuoH Put Ha akuro ¢ eHoH ucnojiHeHust 60 qoJI.
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7. B Hacrosiiee Bpems akuus npoaaercs 3a 60 mowt. Onmuon Put Beiucan Ha 2 roja, B TEUEHHE
KOTOPBIX €KErOJHO IeHa akiuu aubo Bo3pacteT Ha 30%, nmubo cum3utcs Ha 10%. bespuckoBas
MPOIEHTHAs cTaBKa paBHa 6%. B HacTosammii MomeHT onuuoH Put mponaercs 3a 9 nomn. Mcnonbiys
OMHOMHUATBHYIO MOJIENb, ONIPEICINUTE, SIBJSETCS JAHHBIA OMITMOH €BPONEHCKUM UITH aMEPUKAHCKHUM.
8. JIByxieTHMI amMepuKaHCKUi onuuoH Put BeIMCaH Ha akIMIO, TEKYIAs IEHa KOTOPOM paBHa 42
noJut. Bel oxumaere, 4To KaKablid ToJ1 1IeHa akiuu 0o BeipacteT Ha 10%, mubo cHu3utcs Ha 5%.
OnHoneTHsIs MpolieHTHasA cTaBka paBHa 5%. l{eHa ucnosHeHus onuyoHa paBHa 45 101, Bo3moxHo
JIM TOCPOYHOE UCTOJIHEHUE ATOTO ONIIUOHA?
9. Texymas nena akuuu 50 1oy, B TeueHne Kakqoro mociaeayroUIero TPEXMECSYHOro Mepuona
OKHJAeTcs ee pocT Ha 6% nnu cHukeHue Ha 5%. be3puckoBas nporeHTHas craBka paBHa 5% B ro.
a) Onpenenure 1EHY MIECTUMECIYHOTO eBporneiickoro ommuona Call ¢ nieno# ncronaeHus 51 mo.
Onpenenure, 4TO apryMEeHTBl OTCYTCTBHUSI apOUTPa)KHBIX BO3MOKHOCTEH W PUCK-HEUTPaIbHOM
OIICHKH JIAI0T OJJUHAKOBBIN pe3yabTat. 0) Onpenenure 1eHy MeCTUMECSIHOTo onroHa Put ¢ ieHoii
ucnionHenuss 51 gomn. YOemutech B TOM, 4YTO IEeHBI eBponeiickux onmuoHoB Call u Put
ynoBneTBopsitor napurtery ommuoroB Call u Put. B) Eciim Ob1 onmon Put Obl1 amepuKaHCKUM,
SIBJISIIOCH JTH OBI JOCPOYHOE MCIIOJIHEHUH OMIIMOHA ONITUMAIbHBIM?
IIpakTH4eckoe 3axanue:

Ouenka onmuoHOB Ha ocHOBe Moaeau bika-1loyn3a
3ajava 1. Beruuciute 1neHy TPEXMECSIYHOTO eBPOMEHCKOTo OMIIMOHA HA MPOAAXKy OE3MBUICHTHON aKIUHU C
[ICHOW MCTIONTHEeHMsI, paBHOW 50 JOJUI., €CITU TeKyIas eHa akiuu paBHa 50 1oint., 0e3pucKoBast MPOICHTHAS
craBka — 10% rogoBEIX, a BOJATHILHOCTE — 30% B rop.
3ajava 2. IleHa axkiuu MOTYMHACTCS 3aKOHAM T'€OMETPUUYECCKOTO OPOYHOBCKOTO IBHXKCHHUS C OKHIAECMOMN
JIOXOAHOCThIO, paBHOU 16%, M BoJmaTUiIbHOCTHIO, paBHOU 35%. Tekymas neHa akuuu paBHa 38 JOJUIL.
Bbespuckosas nporentHas craBka 5%. 1) KakoBa BeposSTHOCTh TOTO, YTO IIECCTUMECSYHBIA €BPOMEHCKUN
OTLIMOH Ha MOKYNKY aKIWH ¢ LeHOH ucronHeHus, papHoit 40 not., Oyzaer ncnonned? 2) KakoBa BeposITHOCTh
TOTO, 9YTO OyIeT UCIIOJHEH CBPOIICHCKII OIITHOH Ha TPOAAKY aKITHH ¢ TAKOU K€ IIEHOM WCITOTHCHHS U TAKUM
Ke cpokoM aeicTBusA? 3) Berauciute 1eHsl 3THX OIMIIUOHOB ¢ ToMoInbio Moaenu bimka-1lloymsa. 30
3anaua 3. Uemy paBHa IIeHa TPEXMECSIHOTO €BPOIICHCKOTO OIMITUOHA HA MOKYIKY OC3UBHICHIHON aKITUH,
€CJIH ee [IeHa paBHa 52 0., IeHa ucnoidHeHust — 50 1oi1., 6e3prcKoBast MpoIeHTHas cTaBKa — 12% rofoBbIX,
a BomaTuinbHOCTh — 30% B rox?
3anaua 4. PeiHovHas 1IeHa Ha TIOKYTIKY OC3UBUACHIHON aKIuy paBHa 2,5 moit. Ilena aknuu paBHa 15 mo.,
[IeHa UCTIOTHEeHUS — 13 70T, CPOK 710 3aBEpIICHHS — TPH MecAIa, a 0e3prcKoBas MPOIeHTHAst cTaBka — 5%
roJIoBeIX. YeMy paBHa mojipasymMeBaeMasi BOJIaTHILHOCTH?
3apaua S. Jlokaxwure, uro dhopmynsl biska-Illoyn3a mis BerauciaeHus crouMocTr omiuoHoB Call u Put

YAOBJICTBOPAIOT YCJIOBUIO HUX IMAPUCTA. 38.[[3‘18. 6 HpeZ[HOIIO)KI/IM, YTO I€HA aKIInKu Sn MNOJUYMHACTCA 3aKOHaAM
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TCOMCTPUUICCKOI'O 6p0yHOBCKOF0 ABWXXCHHUA C MATCMAaTHUYCCKUM OXUAAHHUCM |L U BOJATWIBHOCTLIO O. dS =
uSdt + 6Sdz Kakum mpoiieccom onuceIBaeTCs mepeMenHas Sn?

CamocrosiTesqibHasi paboTa:

1. PackpoiiTe CyIIHOCTh OJIX0/1A K ONPEAEICHUI0 MAaKCUMAJIbHBIX 1 MUHUMAJIbHBIX TPAHUIL] IPEMHUHA
AMEPUKAHCKUX U €BPOIEUCKUX OMIMOHOB KOJUI U MYT.

2. TlpomeMoHCTpUpPYHTE Ha YCIOBHBIX IMPUMEPAX BO3MOXKHOCTH peaTH3aIUN apOUTPaKHBIX
CTpaTeruii Mpu HecoOI0IEHUH LICHOBBIX COOTHOLIECHUI MEXIy MPEMUSIMH OMIIUOHOB.

3. JIokaxuTe, 4TO MEXAY NPEMUSMU €BPONEHCKUX ONIMOHOB KOJUI M YT HA OAWH U TOT € aKTUB C
OJIMHAKOBBIMU IICHAMHU UCTIOTTHEHUS M JaTaMH SKCITUPAIIH COOIII0IaeTCs TTAPUTET.

4. Packpoiite npuHIMIBE OnHOMHANEHOU Monenu Kokca, Pocca u PyOunmnTeitHa s onpeneneHus
npeMuu onuuoHoB. [IpogemMoHCTpHpyliTE BO3MOXKHOCTh IMPUMEHEHUS 3TOM MOJEIU IJIA pacyeTa
IIPEMUU E€BPOINEUCKUX U AMEPUKAHCKUX ONIMOHOB HAa AKTHUB, [0 KOTOPOMY HE BBIILIAYMBAETCS
TEKYIIUN JOXO/I.

5. [IponeMoHCTpUpyHTE BO3MOXKHOCTD UCIOJIb30BaHUs MoAenu biska-11loyi3a 1 oueHku npemuun
€BPOIEICKOro OMIIMOHA KOJUI HA aKIUH, 10 KOTOPBIM HE BBIIUIAYMBAOTCA IUBUACHABL. [lepeuncnure
OCHOBHBIE JOMYIIIEHNUs, IPUHATHIE TIPU UCIIOJIB30BAHUH 3TON MOJIEIN.

3agaum U1k cCaMOCTOSITETEHO MPOPAGOTKH

1. Tpelinep 3aHUMaeT KOPOTKYIO MO3UIIUIO BO (PbIOYEPCHOM KOHTpakTe Ha noctaBky 50000 ¢pyHTOB
mepcTu ¢ GpprouepcHOr 1eHoH, paBHoM S0 meHTam 3a GynT. Onpenenute NpuObUIL WK YOBITKH
Tpeiaepa, ecu LieHa IIEPCTH B MOMEHT UCTEUCHHS CPOKa ACHCTBUSA KOHTpakTa paBeH: 1) 48,2 ieHToB
3a ¢yHT; 2) 51,3 1eHToB 3a QyHT.

2. IlpencraBpTe cebOe, UTO BBl BHIMHCAIA TPEXMECSYHBINA OMIIMOHHBIN KOHTPAaKT Ha mpomaxy 100
akuii komnanun AOL Time Warner ¢ nienoit ucnonuenus, pasaoit 40 momr. Tekymias Oupxeas
IIeHa 3TUX akuui paBHa 41 ot 3a mryky. Kakue o6s13aTenbcTBa Bbl Ha ceOs B3sun? Onpenenure
BEJIMYMHY MOTCHIINATEHON NMPUOBLTH UITN YOBITKOB.

3. IlpeacraBbTe cebe, 4TO BBl PEIIMIN CBHITPaTh Ha TOBBINICHUW II€H aKIHUA OMNpeaesIeHHON
KoMIaHuM. TeKylas IeHa akiuu paBHA 29 N0JU1., a TPEXMECAYHBIA OMUIMOH «KOJUI» C IEHOU
ucnonHenus, papuout 30 nom., crout 2,9 nomi. B Bamewm pacnopsbkenuu ectb 5800 nosut. Onummre
JIBE aJbTCPHATUBHBIC CTPATETUHU, OJIHA M3 KOTOPBIX CBSI3aHA C MPUOOPETEHUEM aKIIUi, a Ipyrasi — C
MOKYTKOW onmuoHa. OnpeaenuTe BeINYNHY NOTEHIUAIbHOW TPUOBLTN WK YOBITKOB.

4. Tpeiinep BBITUCHIBAET CEHTSIOPHCKUI OMITMOH «KOJII» C IIEHOM WCIOJHEHUS, paBHOU 20 10
[Ipeanonoxum Takxke, 4TO celyac MapT, IIeHa aKI[UU paBHA 18 10J1., a IIeHa OMI[MOHA paBHA JBYM
nojutapam. ONMUIINTE JCHEKHBIE TOTOKH TPEHaepa, €Cliu OIMIIMOH YIESPKHUTCS 0 CEHTSOps, a IeHa

aKI[MU K 3TOMY BPEMEHHU BBIPACTET 10 25 MOJI.
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5. llena akunu pasHa 40 noin. LleHa ogHONIETHErO €BPONENCKOT0O ONIIMOHA HA TPOJAXKY 3TOM aKIIMU

C LIEHOW MCNONHEHHUd, paBHOW 30 m0iI., KOTUpyeTCcsd Ha YPOBHE 7 JOJUL., a LIEHA OJHOJIETHErO
€BPOIIEMCKOr0 OMIIMOHA Ha MOKYIKY ATOM aKIIUH C [IEHOM UCTIOMHEHHU S, paBHOU S50 1011, KOTUpYETCA
Ha ypoBHe 5 goiu1. [Ipeamonoxum, uro nuaBecTop nmokymnaet 100 mTyk akmuii, mpoaet 6€3 MOKPHITH
100 omnmmonoB «xoiut» U nokynaer 100 onunoHoB «yT». IlocTpoiite rpaduk, HILTIOCTPUPYIOIIUI
M3MEHEHHE PUOBLTN WM YOBITKOB HMHBECTOPA B 3aBUCUMOCTH OT IICHBI HCTIOJTHEHHUSI.

6. B Hacrosimiee BpeMs 1ieHa 30510ta paBHa S00 mos. 3a yauuto. @opBapHas 1ieHa MOCTaBKHU Yepe3
onuH roj pasHa 700 most. Apoutpaxkep MOKeT B3sTh KpeauT 1o 10% rogoBsix. UTo q0JKEH e1aTh
apoutpaxep? byneM cuuTarh, YTO CTOMMOCTH XPAaHEHHS 30JI0Ta paBHA HYIIO M 4YTO 30JI0TO HE
MPUHOCHUT JIOXO/I.

7. Tekyias leHa aKIUM HEKOEH KOMITAHWU paBHA 94 NOJII., a TPEXMECSYHBIN OMIIMOH «KOJI» C
LIEHOW MCIOJIHEHUS, paBHOW 95 noJul., B JTaHHBIM MOMEHT mpopaercs 3a 4,7 ponn. MuBectop,
CUMTAIOLIUH, YTO 1[€HA aKIIMU BBIPACTET, JOJHKEH PELIUTh, YTO BbIrOJHEE KynuTh: 100 akuuii uam
2000 onuuoHoB «KOD» (T.€. 20 ONIMOHHBIX KOHTPAKTOB). [[1s peanu3anny Kaxaoi U3 cTpaTerui
HeoOxoaumo BIokHUTh 9400 momn. Yto Bl mocoBeryere mHBecTOpY? Jl0 Kakoro ypoBHs JODKHA
BBIPACTH 1I€HA aKIIMH, YTOOBI ONMIIMOHHAS CTpaTerus oKa3ajaach 0oJiee BHITOTHOMN?

8. Uemy paBHa HIKHSIS TpaHHUIA LIEHBl YETHIPEXMECSAYHOTO OMIMOHA HA TOKYNKY aKIUu, He
MpeayCMaTPUBAIONICH BBIIJIATHI JUBHUICH]IOB, €CIIM 1[€HA aKIIMK paBHA 28 J0JUI, 1IeHAa UCTOJIHEHUS
paBHa 25 nom., a 6e3prcKoBasi MPOIIEHTHAs CTaBKa paBHa 8% roJoBbIX?

9. YerbIipexMecAYHbI €BPOMEHCKUI OMIMOH Ha MOKYNKY aKIWW, NMPUHOCSIINN AUBUICHIBI, B
HACTOALMI MOMEHT mpoaaercs 3a 5 noul. Llena akuuu paBHa 64 nosul., IIEHa UCIIOJIHEHUS paBHA 64
JOJUT., a MUBHICHABI B pazmepe 0,8 moit. OyayT BhIUIAYEHBI Yepe3 mecsi]. Kakue BO3MOKHOCTH
OTKPBIBAIOTCS TIepes apOUTpakepom?

Tunosbie OLIEHOYHBIE MATEPHAJIBI K TeMe 4. JK30THYeCKHe U MOT0HbIe POU3BO/IHbIE
Bomnpocs! qu1s guckyccuu

1. Dx3oTHueckue onuuoHbl [IoHATHE PK30TUUYECKOTO OMIIMOHA, a3UATCKUE OMIIMOHBI, OMIIMOHBI CO
CpeIHUM 3HAUECHUEM IICHBI UCTIOIHEHUS. baphepHble onuoHbl. OMIIUOHBL: TYKOK, JECTHHIIA, KITUKE,
BBIKPUK, paayra, KBaHTO, KOP3HUHA.

2. Iloronueie nepuBatuBBI LIeHBI CTPaxOBBIX, OTOAHBIX M SHEPTETHUYECKUX JepuBaTUBOB. O0IIas
XapaKTEePUCTUKA MOTOJHBIX Npou3BOAHBIX. lloroansiii cBom. Omnmumon myt. Kosmmap. bupskesas
TOPTOBJISt OTOAHBIMH IMPOU3BOIHBIMU, SHEPreTHUECKUE AepUBaTUBbI. CTPaXOBbIE IE€PUBATHUBEI.

KoHTpoJibHBIE BONIPOCHI JI1 YCTHOI'O ONpPOCa

1. Packpoiite MoHATHE SK30THYECKUX MPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
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2. llpuBenute mnpuMepsl pealu3aldd TOPrOBbIX CTPATErMil € HCIOIb30BAHUEM OILIUOHOB,
3aBUCSIINUX OT JHHAMUKH [IEH Oa3UCHBIX aKTUBOB U MHOTO()AKTOPHBIX OMIIHOHOB.
3. JaiiTe oOmIyr0 XapaKTEPUCTHUKY MOTOAHBIX MPOU3BOAHBIX (DMHAHCOBBIX MHCTPYMEHTOB. 4. Ha
YCJIOBHBIX MIPUMEpaxX MOKaXKUTE METOANKY pacueTa nokasareneir HDD (heating degree days) u CDD
(cooling degree days).
5. PacckaxuTe O MPUHIMIIAX OPTraHU3allMU TOPTOBJIM IMOTOJHBIMHU TPOW3BOJHBIMH 32 PYOEkKOM.
KakoBblI epcreKkTuBbl pa3BUTHS OTEUECTBEHHOTO PhIHKA OTOIHBIX TPOU3BOAHBIX?
6. IlpuBeaute mpuMepbl HCIOIB30BAaHUS B 3apyOeKHOW MPaKTUKE MPOU3BOAHBIX (PHUHAHCOBBIX
WHCTPYMEHTOB C HECTaHIAPTHBHIMU OA3MCHBIMU aKTUBAMHU.
IIpakTHYeckoe 3a1aHne
1. Pacckaxkute 0 CYIIHOCTH ¥ c(hepe mMpuMeHEHUs! KPeIUTHBIX JePUBATHBOB.
2. [aiite kiaccuuKaIMiO HHCTPYMEHTOB PhIHKA KPEIUTHBIX JEPHUBATUBOB.
3. Beimenute 0COOEHHOCTH 1IEHOO0Pa30BaHUS KPEAUTHBIX TPOU3BOIHBIX HHCTPYMEHTOB.
4. PackpoiiTe coaepikaHue CACIOK C UCIIOIb30BaHHEM KPEIUTHBIX 1e(OoNaTHBIX cBOMOB. [IpuBeauTe
IPUMEP UCIIOJIb30BAHUSI KPEIUTHBIX 1e()OJITHBIX CBOIOB B IIEJIAX XEIKUPOBAHUS KPETUTHOTO PUCKA.
5. Pacckaxure 00 OCOOCHHOCTAX CBONOB Ha COBOKYNHBIM 10Xx0a. OO003Ha4bT€ OCHOBHBIC
HaIIPaBJICHUS [TIOTOKOB IUIATEKEN 10 CBOILY Ha COBOKYITHBIM JTOXON.
6. OneHuTe NEPCeKTUBbI PA3BUTHS PHIHKOB KPEAUTHBIX MPOU3BOIHBIX HHCTPYMEHTOB B Poccuu.
Tembl pedepaToB
1. HCOHPCZ[CJ'ICHHBIC IMPOU3BOAHBIC! ACMO3UTAPHBIC  PACIIUCKU, 3alMBI KaTaCTpO(l). Bo3MoxxHEIE
COACPIKATCIbHBIC TpaHC(l)OpMaLII/II/I 9TUX NPONU3BOJHBIX.
2. DK30THYECKHE CBOIIBI: 06]1[3}1 XapaKTCpUCTHUKA, CTPYKTYpa, 0COOEHHOCTH I_ICHOO6p8.30BaHI/I$I.
3. DK30THYECKHE OIIIIUOHBI: 061]1&1;1 XapaKTCpuCTHKa, CTPYKTYypa, 0COOEHHOCTH LICHOO6paBOBaHI/I$I.
«ITorognpiey» MPOM3BOAHBIC: O0IIAs XapaKTEPUCTHKA, CTPYKTYpa, 0COOCHHOCTH IieHooOpazoBanus. Cdepa
MPUMCHCHUA U OCHOBHBIC HpO6J'IeMI>I HCIIOJIb30BaHUA KPCAUTHBIX NICPUBATHUBOB.
4. I/IHCprMeHTI:I PbIHKA KPCAWUTHBIX JACPHUBATUBOB! 061]1&1;1 XapaKTCpUCTHKA, CTPYKTYpa, 0COOEHHOCTH
[IEHOOOpa30BaHMUsL.
Tect
l. Yro takoe koHTaHro (oT aHr. contango)? A) Cwuryamus, Korma cpodyHas IIleHa B MOMEHT
sakmtoueHust [IOU Hmke crioT-1ieHsl 6a3ucHoro aktua; B) Cutyanms, Korja cpodyHasi 1eHa B
MomeHT 3akimroueHus [IOU paBHa crot-1ieHe 6a3ucHoro aktuba; C) Cutyarus, Korja cpodHas
1leHa B MOMEHT 3akitoueHus [IDU BrIle CroT-11eHbl 0a3MCHOTO aKTHBA.
2. Yro takoe 63kBOpAciiieH (ot aHT. backwardation)? A) Cutyanusi, Koraa cpoyHas IieHa B MOMEHT

saxmoueHust [1OU Hmxke crioT-1ieHsl 6a3ucHoro aktua; B) Cutyanms, Korja cpodyHasi 1eHa B
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MoMmeHT 3akmoueHus [IOU paBHa criot-1ieHe 6a3ucHoro aktuba; C) Cutyarus, Korja cpodHas
1ieHa B MOMeHT 3akitoueHus [IDU BeImie crnoT-1ieHbl 0a3uCHOTO aKTHBA.
Hanmnunaele cnenkm - 3710: A) Choenkd, HCHOJHEHHWE BCEX O0s3aTEIBCTB IO KOTOPHIM
OCYIIECTBIISIETCS B TE€YEHHE OJHOTO pabodero THS mocie AHS uxX 3akmoueHus; B) Caenku,
HCTIOJTHEHHUE BCeX 0053aTENBCTB IO KOTOPBIM OCYIIECTBIISIETCS HE TIO3/IHEE BTOPOTO pabovero JHs
nocne aHsS ux 3akmoueHus; C) Caenkd, UCHOTHEHHWE BCEX O0O0S3aTENBCTB MO KOTOPBIM
OCYIIECTBIISIETCS B J€Hb MX 3akitodeHus; D) Crenku, MCIOTHEHHE BCEX 00s3aTENbCTB IO
KOTOPBIM OCYIIECTBIIIETCS CTOPOHAMU HE paHee TPEThero pabouero AHs MOCie UX 3aKII0YCHHUS.
Kakwue yTBepx/1eHus cripaBe/UInBbl B OTHOIICHUH MTPOU3BOAHBIX LIEeHHBIX Oymar? A) CornamieHue
0 TIOCTaBKe B OyaymieM NpeaMeTa KOHTPAKTa Ha YCJIOBUSAX, YCTAHABJIMBAEMBIX B MOMEHT
3aKioueHus: KoHTpakTa, B) llennble Oymaru, ynocToBepsiolue OIpeAeNieHHbIe MpaBa Io
OTHOIIIECHHUIO K Apyroi neraHou oymare; C) [IpumepoM nmpou3BoIHBIX IIEHHBIX OyMar MOTYT OBITh
JIeTIO3UTapHBIE PACIMCKU, (bIoUepc Ha akIuio, (POHIOBBIC BappaHThl HA aKIWU U OOJIUTaLUH,
CTPHIIBI, CBOITHOTHI, CIIEIUANIbHBIE TTOINUCHBIC MTPaBa.
CamocrosiTesibHast padora:
1. PackpoiiTe CyIIHOCTHh CHEJIIOK CBOI KaK OCHOBHOT'O WHCTPYMEHTAa BHEOHP)KEBOTO PBIHKA
nepuBatuBoB. [IpuBenuTe KiaccuduKkaum CBOIOB.
2. Pacckaxxute 00 UCTOPUU BO3HUKHOBEHHS PHIHKOB CBOMOB. Kakue OCHOBHBIC M3MEHCHUS B
XO03MCTBEHHO- SKOHOMUYECKOH KM3HHU MOBJIUSIN Ha Pa3BUTHE PHIHKOB CBOIOB?
3. PackpoliTe MexaHu3M IPOLEHTHOTO cBomna. [IpuBenute nprumep UCIoIb30BaHUS MPOLIEHTHOTO
CBOMA JJISI IOCTHKEHUS PA3TUUYHBIX SKOHOMHYECKUX LIeIIEH.
4. PackpoiiTe MeXaHU3M BaJIIOTHOTO cBona. IIpuBennTte npumep MCMIONIb30BaHMS MPOLEHTHOIO
CBOMA JJISI IOCTHKEHUS PA3TMYHBIX SKOHOMHYECKUX LIeJIEH.
5. IlpogemMoHCTpUpYITE HAa YCIOBHOM IPUMEPE, KaK ITO3UIIMH B CJIETIKAX CBOII JAIOT BO3MOKHOCTh
YYaCTHUKAM PBIHKA UCIIOJIb30BAaTh CPABHUTEIIbHBIEC IPEUMYIIIECTBA.
6. PackpoiiTe 0OCHOBHBIE MPUHLIUIIBI IIEHOOOPA30BaHMsI CBOTIOB.
7. Pacckaxxute 0 MpUHLMIIAX OPTaHU3AIMK PHIHKOB CBOTOB B Poccuu 1 3a py0Oexom.
8. Hyxna nu, Ha Bam B3misja, cTaHIapTu3ands yCJIOBHH CBONM-KOHTpakToB? KakoBa poJib
MexnayHnaponHo accormanuu auiaepoB mo cBomnaMm (International Swap Dealers Association) B
Pa3BUTHUH PBIHKA CBOIIOB?

MeTozmqecmle PEKOMEHAAIMH MO MOATOTOBKE K MNPAKTHYECCKUM 3aHATUAM
Temaruka 3aHATHN OXBATHIBAET BCE pa3feNbl Kypca M OPUEHTHUPOBaHA Ha (QOpPMHUpPOBAHUE Yy
YMEHMM M HaBBIKOB B 00JIACTH KOMIUIEKCHOTO IIPEJICTaBICHUS O CHUCTeMe (PUHAHCOBBIX
OTHOIICHUH, (DYHKIIMOHUPYIONTUX B OOIIECTBEHHOM IPOM3BOJICTBE U OOCITYKMBAIOIINX BCE €0

cdepsl 1 cekTopa; 00 OCHOBaX yNpaBJieHUs (PMHAHCOBBIMU IMOTOKAMH, IPUHIIUIIAX OPTaHU3AIHH
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(MHAHCOB HKOHOMHYECKMX CYOBEKTOB M (DMHAHCOBOW 0a3bl JEATEIBHOCTH OpPraHoB
rOCyJapCTBEHHOM BJIACTH U MECTHOT'O CaMOYTIPaBJICHUSI.

Llens 3aHATHI - 3aKpemyIeHne TEOPETUYECKUX 3HAHHM, aKTHBH3AIMS pabOTHl B X0 M3Y4EHHS
JMCIUITINHBL, Pa3BUTHE HABBIKOB CAMOCTOSTEIIFHON MCCIIEA0BATENbCKON AEATEIBHOCTH, YMEHUH
paboTtark ¢ Hay4HOH U y4yeOHOM IUTEepaTypoi, CIOCOOHOCTEN apryMeHTHPOBAaHHO OOOCHOBHIBATh
CBOU PELICHHUS.

Bo3Hukaronme B XoJie ceMHHAapa JTUCKYCCHH CTUMYJIHMPYIOT MPOIECC OCMBICICHHUS CTYICHTaMH
paccMmarpuBaeMbIX Ipo0ieM, a KOHTPOJIBHBIE BOIPOCH! B KOHIIE KaXKIOW TEMBI CIIOCOOCTBYIOT MX
JTyqIIeMy TOHUMAHHUIO.

[TonroroBka K 3aHATHUSM OCHOBAaHA Ha CAMOCTOSITEIILHOM HM3YYEHUU MAaTEpHANIOB JIEKIIMOHHOTO
Kypca, ICTOYHHKOB, 0053aTeIbHON y4eOHOM U HaydHOU auTeparypbl. CIIUCOK JOTOTHUTEHHON
JUTEPATYphl MOKET OBITh 3HAYMTEIBHO pacumupeH. KoHcyabTalmoHHAs MOMOIIL CTYICHTY B
noa00pe AONOTHUTEIBHOM JTUTEPaTyphl MOKET OBITH OKa3aHa MPEoIaBaTeIeM.

Ha mpakTrueckoM 3aHATHU CTYJICHT JOJDKEH YMETh MPOKOMMEHTHPOBATH XOJI pEIICHUs 3aauH,
000CHOBaTh BHIOOp OTBETOB JUI TECTOB, a JIS 3TOTO 3HAHHE TEOPETHUECKHX AacIeKTOB,
U3y4aeMbIX TEM SBISIETCS HEoOXoAuMbIM. KOHTpONIBHBIE BOINPOCHI, TMPHBEICHHBIE B KOHIIE
K10l TeMbI, MOTYT OBITh MCIIOJIb30BaHbl CTYJACHTAMH JJISi CAMOKOHTPOJISI MPU MOJTOTOBKE K
3aHATHUSAM.

BBI60pOUHBIil KOHTPOJIBHBIM OMPOC MO YKa3aHHBIM BOIPOCAM MPEIIOIaBATENb MOXKET POBOINTH
B xoae 3aHiTusA. OTBET Ha KOHTPOJIBHBI BOMPOC TpeOyeT JIaKOHUYHOCTH, KOHKPETHOCTH.
BricTynieHus:, 16eMOHCTPUPYIOIIUMHE TPUMEHEHHE TEOPETUUECKUX 3HAHUN HE TOJIBKO MO JAHHOM
JUCLUTUIMHE, HO U TI0 paHee U3YyYeHHBIM SKOHOMUYECKUM, COLIMATIBHBIM U JJPYTUM JUCLHUTUIMHAM,
oOoraieHHbIM HOBOW HH(pOpMaLneH.

Jns noknama oTBoaMTCS BpeMsl 10 8 MuHYT. Ha mpakTHYecKuX 3aHATHSX OCYIIECTBISETCS
TEKYIINH KOHTPOJb 3HAHWH CTYICHTOB, OATOMY YYacTHE B HUX SBJISIETCS 00s3aTeIbHBIM. B
[ENIAX CO3/IaHUS Ha CEMUHAPCKUX 3aHATHIX aTMOC(hepbl aKTUBHOTO OOCYX/IEHUS U TMOBBIIICHUS
3P PEKTUBHOCTH KOMMYHHUKALIUH CO CTYACHTAMH MPENoaBaTeib OLEHUBAET HE TOJIBKO JOKJIIa b
¥ BBICTYIUICHHS, OTBETHl HAa KOHTPOJIbHBIC BONIPOCHI, HO W BOMPOCHI, 33J]aBaEMbIC CTYACHTAMHU
JIOKJIa UKy, TOTIOJTHEHUS U T. . ITOTM NpakTHYECKHUX 3aHATHH MTOIBOIATCS 110 X 3aBEPIICHHUIO,

AKTUBHOCTBH CTYACHTOB Ha 3THUX 3aHATUAX YYUTBLIBACTCS IIPU BBICTABIICHUHM OLICHKU Ha 3a4CTC.

MeTtoanyeckue MaTepualibl, MO3BOJIAIOIINE OLEHUBATH TEKYIHE 3HAHUS, YMEHHUS U
HABBIKHM 00y4a0IIHXCHA

Kpurepun oneHuBaHus JMCKYCCHHU
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Onenka «OTIUYHO» BBICTABISETCS CTYICHTY, €CIIM OH Jajl HaydHO OOOCHOBAHHBIH OTBET Ha
IIOCTaBJIEHHBIN BOIIPOC B MPOIIECCE AUCKYCCHH.
Onenka «XoOpoIIO» BBICTABISIETCS CTYIEHTY, €CIM OH Jai yOeAWTeNbHbI OTBET Ha
MOCTaBJICHHBINA BOIPOC B MPOIIECCE AUCKYCCUU.
OueHka «YIOBIETBOPUTEIBHO» BBICTABISIETCS CTYACHTY, €CJIM OH Jall HEJA0CTaTOYHO
000CHOBaHHBII OTBET Ha MOCTABJICHHBIN BOIIPOC B TIPOIECCE TUCKYCCHH.
Onenka «HeynoBneTBOpUTENbHOY» BBICTABIISAETCS CTYACHTY, €CIIM OH HE J1ajl HUKAKOro OTBETa Ha
JIUCKYCCUOHHBIN BOIIPOC.
Kpurtepun onennBanus 10K/J1a/10B, pedepaToB u 3cce
Onenka «OTINYHO» BBICTABIISCTCS CTYICHTY, €CITU TIOJTOTOBIICH HAYYHO 0OOCHOBAHHBIH JTOKIA]
Ha BBIOPAHHYIO TEMY C aHAIU30M MH(OpPMaLIUU, BBIBOJAMH U MPEATI0KEHUSIMHU.
Onenka «XopoI0» BBICTABISETCS CTYIEHTY, €ClIi MOATOTOBIIEH JOKIJIA Ha BHIOPaHHYIO TEMY B
BUJIC AaHATTUTUYECKOHN 3alMCKH 03 BBIBOJIOB M MPEATIOKEHUH.
Ornenka «Y IOBIETBOPUTEIHLHO» BBICTABISIETCS CTYACHTY, €CIIM MOATOTOBICHA MH(pOpMAIUs Ha
BBIOpaHHYIO TeMY 0€3 000CHOBaHMsI BBIBOJIOB U TIPEIJIOKCHHI.
Onenka «HeynoBieTBOPUTENBHOY BBHICTABIISIETCS CTYACHTY, €CIIU MOATOTOBIEeHA HH(pOpMaIus, He
COOTBETCTBYIOIIAst BEIOpAHHOW TeMe 0€3 BBIBOJOB U MPEITIOKEHHIA.
Kpurepun oueHnBanusi pe3yjibTaToB TeCTHPOBAHUS

[IIkana olleHUBaHUS IPU TECTUPOBAHUU!

«oTan4HO» - 90-100% npaBUIIBHBIX OTBETOB;

«xopomo» - 75-89% npaBuIbHBIX OTBETOB;

«yZIOBJIETBOPUTEIBHO» - 60-74% npaBUIbHBIX OTBETOB;

«HEYJOBJIETBOPUTETBHO» - 59% 1 MEHbIIIE MPABUIIbHBIX OTBETOB.

[Ipu npoBeneHnN TECTUPOBAHUS, CTYICHTY 3alpeLIaeTcs MOJIb30BaThCsl TOMOTHUTENbHOM
JUTEpPaTypOil.

Kpurtepun oueHnBanus pe3yJibTaTOB pellleHHs] TUMOBBIX NMPAKTHYECKHUX 32124

Pemrenue mpakTHuecKMX 3aJad OCYIIECTBISETCA C LEIbI0 MPOBEPKU YPOBHS 3HAHUU,
YMEHHM, BIIJCHUM, TOHUMAaHUs CTYJI€HTOM OCHOBHBIX METOJIOB M 3aKOHOB M3y4aeMOW TeOopuu
IPU PEIICHUH KOHKPETHBIX MPAKTHUECKHUX 3a]1a4, YMEHHS IPUMEHATh Ha MPaKTUKE MOJYYEeHHBIX
3HaHUM.

CryneHTy OOBSBIISCTCS YCIOBHE 3a/1a4H, PEIICHUE KOTOPOU OH M3JIaraeT yCTHO.

[MIxaja oneHUBAHNA:
«OTJINYHO» - CTYIEHT SICHO H3JIOKWUJI YCJIOBME 3a/ladyM, pelleHrne oOOCHOBaJ TOYHOMU

CCBUIKOW Ha U3yYEHHBIN MaTepHall;
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«XOpOIIO» - CTYIAEHT SICHO HW3JIOKWJ YCJIOBHE 3a/ladi, HO B OOOCHOBAHWUU PEIICHUS
UMEIOTCSI COMHEHHUS;

«yIIOBJICTBOPUTEIHHO» - CTYACHT H3JIOKWJI YCIIOBHE 3a7add, HO pelIeHHue 00OCHOBAI
(bopMyITHpPOBKaMH TIPU HETIOJIHOM HCIIOJIB30BAHNUH TIOHSATHIHOTO armapaTa JUCIHILIIHHEI,

«HEYIOBJICTBOPUTEIILHO» - CTYACHT HE YSICHUJ YCJIOBHE 3a/1a4H, PeIIeHrne He 000CHOBAIL.

[Ipu pemieHMHM CHUTYalIMOHHBIX 3a7a4 Pa3pelIeHO IOJIH30BAThCS KYpCOM JEKIHUNA WIH
y4eOHHUKaMHU.

Kpurtepuu oneHuBanus pe3yibTaTOB pelIeHHs CUTYAIMOHHBIX 32/1a4 MPHU TeKylIeM
KOHTpO.JIe
«OTJIMYHO» - CTYACHT SICHO HW3JIOXKWJ YCIOBHE 3a/layM, pelieHue 0OOCHOBaJI TOYHOM

CCBUIKOH (hOpMYILy, IPaBHIIO, 3aKOHOMEPHOCTb, SIBIICHHE;

«XOpOIIO» - CTYAEHT SICHO M3JIOKWJ YCIOBHE 33aJaud, HO B OOOCHOBAaHUHU PpEIICHUS
UMEIOTCS COMHEHHS B TOUHOCTH CCBUIKU Ha (popMyiTy, IpaBUIIo, 3aKOHOMEPHOCTb, SBJICHUE;

«yJlOBJIETBOPUTEIBHO» - CTYAEHT H3JIOKWJI YCIOBHE 3a7aud, HO pelleHHue 0O0OCHOBAI
o01ielt ccbUIKO# Ha (hopMyITy, IPaBUIIO, 3aKOHOMEPHOCTD, SIBJICHUE;

«HEYJOBIICTBOPUTEIBHO» - CTYJICHT HE YSCHWI YCIIOBHE 33/a4H, pelIeHue He 000CHOBAI
CCBUIKOH (hOpMyITy, IPaBUIIO, 3aKOHOMEPHOCTb, SIBIICHUE.

IIpu pemeHMn CHUTYallMOHHBIX 3a/ad pPa3pelleHO IO0Jb30BAaThbCA TAaOJIWYHBIMH,
HOPMAaTUBHBIMHM, CIIELMAIU3UPOBAHHBIMU YIPABICHUYECKUMHU, BEPOSTHOCTHO-CTaTUCTUUECKUMH,
KOHOMHKO-(UHAHCOBBIMH CIIPABOYHBIMU MaTepHaIaMH.

IlIkajia oueHMBAHUSI CAMOCTOSITEJIbHOI PadOTHI CTYIEHTOB

OrneHka «OTJINYHO» BBICTABIISIETCSA 3a IIIyOOKOE 3HAHUE NMPETyCMOTPEHHOIO IIPOTrPaMMOi
MaTepuana, 3a YMEHHE 4YETKO, JAaKOHMYHO M JIOTMYECKH IIOCIEAOBATENbHO OTBEYaTh Ha
IIOCTaBJIEHHBIE BOIIPOCHI.

OreHka «XOpOIIO» — 3a TBEPJOE 3HAHHWE OCHOBHOrO (IIPOrpaMMHOI0) MarepHaia, 3a
IpaMOTHbIE, 0€3 CYIIECTBEHHBIX HETOYHOCTEW OTBETHI Ha IOCTABIEHHBIE BOIIPOCHI.

OreHKka «yAOBJIETBOPUTENIBHO» — 3a 0O0Ilee 3HAHUE TOJBKO OCHOBHOIO MaTepuaina, 3a
OTBETHI, COJEpXKallie HETOYHOCTH WJIM CJlad0 apryMEeHTHpPOBAaHHBIE, C HapyLICHHEM
NIOCJIE0BATENbHOCTH U3JI0KEHHS MaTepHraa.

OneHka «HEYAOBIETBOPUTENBHO» — 3a HE3HAHHME 3HAYMUTEIBHOW YacTH NPOTrPaMMHOIO
MaTepHaa, 3a CyIECTBEHHbIE OIIMOKH B OTBETAaX HA BOIPOCHI, 32 HEYMEHUE OPUEHTUPOBATHCA B
MaTepuale, 3a He3HaHUE OCHOBHBIX MOHATHH JUCIUIUINHEIL.

IIxajia OneHNBAHUA NPAKTHYECKON PadoThI CTY/ICHTOB
OrneHKa «OTIMYHO» BBICTABISIETCS 32 pabOTY, BBIMOIHEHHYIO NTOJIHOCTBIO 0€3 OINOOK U

HE0YETOB.
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OrneHka «xoporio» — 3a paboTy, BHIMOTHEHHYIO MOJHOCTBIO, HO TIPU HAIMYUU B HEH HE

Oosee ogHOM HETpyOOii OMIMOKK U OJTHOTO HEJI0UeTa, He 0oJiee TpeX HEeA0UYETOB.

OHCHKa «YHOBJICTBOPUTECIBHO» CTAaBUTCA, €CJIU CTYACHT IIPAaBUJIbHO BBIIIOJIHUII HE MCHEC

2/3 Bceit pabOTHI WK AOMYCTUI HE OoJiee OHOM Tpy0Ooi OomMOKH U ABYX HEJAOUYETOB, HE OoJiee

OJTHOM Tpy0oii 1 0HOI Herpy0oil omOku, He Gosiee TpeX HerpyObIX OIMOOK, OTHOW HEerpyoon

OIINOKH U TPEX HCAOYCTOB, IPU HATNYUHN YCTHIPCX-IIATU HEAOUCTOB.

OHCHKa «HCYOOBJICTBOPUTEIILHO» CTABUTCA, €CJIN YU CIIO OIMOOK U HEAOYCTOB ITPEBBICUIIO

HOPMY TSI OIIEHKH 3 WJIK TTPaBUIILHO BBITOJIHEHO MeHee 2/3 Bcelt paboThI.

4.2. IIlpomekyTOYHAS aTTeCTALMS

4.2.1. IlepeyeHb KOMIETEHIHII C YKa3aHMeM 3TanoB MX (OpMHPOBaAHUS B Mpolecce

0CBOeHHsI 00pa30BaTeJbHO NPOrpamMmbl.
KOMIIETEHIHI ¢ y4eTOM 3Tana ux (popMHUPOBAHUA

Iloka3aTenu ¥ KpuUTepUU OLEHHBAHUS

Kon HaumenoBanue Kon sTana HaumeHnoBanme sTamna
KOMITETEHIUH KOMITETCHITUH OCBOEHHUS OCBOEHHS KOMITETEHIINHI
KOMIICTCHIIUU
I1K-5 Bnanenue METOIaMU [IK-5.2 CrocoOHOCTE
HKOHOMUYECKOTO u 2 3ran PUMEHSATh OusHec
CTPaTCru4cCKOro aHaJlIn3a pelIeHUsT B yHpaBJICHUU
IMOBEICHUS SKOHOMHYECKHX opraHusauueii.
areHTOB M PHIHKOB B TJIO0ATBHON
cpene
[1K-9 CnocoOGHOCTh TTPOBOIUTH [1K-9.2 CnocoOHOCTh TIPOBOIUTH
CaMOCTOSTEIIbHBIE HCCIICIOBAHUS 2 sTan UCCIIeI0BaHNE
B COOTBCTCTBUU C JEATCIbHOCTH
pa3paboTaHHOI porpaMMoi MHBECTHIIHOHHbIX
KOMITaHUH, 0aHKOB,
CErMEHTOB pBIHKA
IIEHHBIX Oymar.

JTan ocBOeHUs! Iloka3zaTenn Kpurepuii onenuBanus
KOMIeTeHIHH OlleHUBAHUS
[TK-5.2.Cnioco6HOCTB Cnoco6HOCTB aHanmu3upoBaTh | KoMriekcHO aHAITU3HPYET
IPUMEHSTh OU3HEC | METOAUKH yIIpaBJICHUSI ¥ | MCTOIUKH yIpaBJICHUSI u
PElICHHsS. B YIIPABICHHH | PErYIMPOBAHHS [POU3BOJIHBIX | PETYITHPOBAHHS IPOU3BOIHBIX
OpraHM3aIEiL. (MHAHCOBBIX ~ WHCTPYMEHTOB  Ha | QMHAHCOBBIX HMHCTPYMCHTOB  HA

MHPOBOM PLIHKE.

MUPOBOM PBIHKE.

[1K-9.2.Crioco0HOCTE
HpOBOZ[I/ITI: HUCCJICO0OBAHUC
ACATCIIBHOCTHU
MHBCCTUIIMOHHBIX

KOMIIaHHH, 0aHKOB,

CriocoOHOCTE HCIIOJIb30BaTh
Pa3IUYHBIC METOJIBI ¥ TIPUHITHITEI
HCCJIENOBAHUSL.

Hcnonb3yer pa3Iu4HbIC
METObI u TIPUHIIUIIBI
UCCIEIOBaHUS.

Omnpenensier ONITHMAJIbHBIE
napaMeTpbl BKITIOUCHHS
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JTan ocBOeHUs! Iloka3zaTenn Kpurepuii onenuBanus
KOMIIeTeHIIUH OLICHUBAHUS

CErMEHTOB pBIHKAa IEHHBIX | CHOCOOHOCTH HPOTHO3UPOBATH | POM3BOJIHOTO (MHAHCOBOTO
Oymar. MOBEJICHUST DKOHOMHUYECKUX AarcHTOB | HHCTPYMEHTa B WHBECTHUIIMOHHBIN
Ha MHBECTHIMOHHOM PBIHKE. noptdernp HHBECTOpA.

CniocoOHOCTB OTIPENEIIATh
ONTHUMAJIbHBIC MTAPAMETPhI BKIIOYCHHS
MIPOW3BOAHOTO (hnHAHCOBOTO
MHCTPYMCHTAa B HWHBECTUIMOHHBII
noptdesib UHBECTOPA.

4.2.2. ®opma u cpeacTBa (MeTObI) NPOBEICHUS MPOMEKYTOYHOM ATTECTANMHI
3ayeT NpPOBOJUTCS C MPUMEHEHUEM CIIEYIOIIUX METOJIOB (CPE/CTB):

YCTHBIN OIpOC.
4.2.3. TunoBble OLICHOYHBIE CPEICTBA

TunoBbie KOHTPOJIbHBIE 3aJaHUA UM HHBbIE MaTepPHaJibl, HeOOX0TUMbIE IJIA OLEHKH
3HAHUI, yMEeHUIl, HABBIKOB M (WJIHN) ONbITA JeATEJIbHOCTH IIPOMEKYTOUHOM aTTecTalluu,
XapakTepu3ylolue 3Tanbl GOpMUPOBaHNS KOMIIETEHINI B IIpoIiecce 0CBOCHNs 00pa3oBaTeIbHOM
NMPorpaMMal

Cnmcox BONPOCOB I MOATOTOBKHU K 3a4eTy

1. CriOTOBBII M CPOYHBIM PHIHOK; JBE (PYHKIIMH CPOYHOTO PHIHKA; CErMEHTBl CPOYHOTO PHIHKA,
YY4aCTHUKH CPOYHOTO PBIHKA.

2. UcTopust u pa3BUTHE MHUPOBOTO CPOYHOTO pbiHKA. OCHOBHBIC CPOUYHBIC OMPKH B MHPE U B
CILIA.

3. CpouHbl€ CIENKHU B JOPEBOIIOLMOHHON Poccuu.

4. CpouHble CAENKHA B COBpeMeHHOM Poccuu.

5. I[Nonsitue hopBapanoro kKoHTpakTa. [Ipodiiemsl 3aknrodeHust HOpBAPIHOTO KOHTPAKTA.

6. I'pacpuku BeIMrphIILIeH (TPOUTPHIIIEH) TOKYTIATeNs U MpoJiaBia (opBapAHOTro KOHTPAKTA.

7. @opBapanas nieHa (F) u nena nocrasku (K) 6a3ucHOro akTusa.

8. ®opmyna teoperudeckor ¢GopBapaHoil neHsl (F) u ee BuI npu HEMpPEpPHIBHO HAYUCITIEMOM
nporerte. 9. I{ena ¢popsapaHoro koHTpakTa (f) 1 ee hopmyina st AUCKPETHOTO U HEMPEPHIBHOTO
HAYUCIIIEMOTO IPOIICHTA.

10. ®opBapanas uena (F) u uena ¢dopBapaHOoro KOHTpakTa Ha akKLHIO, IO KOTOPOU
BBITJIAYMBAIOTCS TUBHICH/IBI.

11. ®opBapaHas 11eHa U 11eHa (OPBAPAHOTO KOHTPAKTA HA BAJIIOTY.

12. Tlonstue ¢proYEpCHOrO KOHTAKTa. Paznuuus Mexay (broYepCHBIMH M (hOpBapIHBIMU
KOHTpakTamu. Jleno3uTHast (HauanbHast) Mapka. OdcerHas cnenka. Bapuanmonnas (mepeMeHHast)

Mapxa. [logaepxuBaronias Mapka. JIMMUT OTKIIOHEHUS] M TTO3ULIMOHHBIN JIMMUT.
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13. drrouepcHast 1eHa, 6a3uc u 1eHa JocTaBku. KoHTaHro u 03KBapaeIH.

14. XemxupoBanue (HpI0YEPCHBIMI KOHTAKTaMHU.

15. ®prouepcHBI KOHTPAKT HA aKIHI0. XEHKUPOBAHUE (PHIOUYEPCHBIM KOHTPAKTOM Ha aKIUH.

16. ®prouepcHBI KOHTPAKT Ha (OHIOBBIN MHICKC.

17. ®prouepcHbIe KOHTPAKTHI Ha MPOLIEHTHBIE CTABKH.

18. OOmas xapakTepHCTHKa OMNIMOHHBIX KOHTPAKTOB. AMEpPUKAHCKUE, EBpONEHUCKHE U

Oepmyackre onuuoHbl. OMIIMOHBI KOJUT U TTYT.

19. I'padmku onmroHa KOJIJI MOKYTATENs U TTPO/IaBIia.

20. I'pacduku onumoHa MyT MOKYINATENS U MPOJIABIA.

21. Onuuonsl OTM, ATM, ITM. IlpeMust onuuoHa: BHyTPEHHSSA U BHEILIHSAS CTOUMOCTD.

22. I'paHulibl MpeMHUI OMIIMOHOB HA AKIIHUH.

23. Koo puimeHTs! 4yBCTBUTEIBHOCTH PEMUH OIIIMOHOB: JIEJIbTa, TaMMa, Bera U TeTa.

24. KoMOWHALIUY U CTIPA/IBIL.

25. JInuHHBINA CTP3IAIL.

26. KopoTtkuii cTpa/1.

27. JInMHHBINA CTPIHTIL.

28. KopoTKuii CTpIHIII.

4.3 MeToauuyeckue MaTepuaJibl

IIpouenypa npoBeneHusi 3a4eTa

Jlns  KOHTpOJS YCBOEHUS JaHHOW JUCHUILIUHBI y4eOHBIM IUIAaHOM MPEIYCMOTpEH

YCTHBIN 3aueT. BpeMs MOAroToBKM OTBETa MpH caade 3adeta coctaBiusgercd 30 mMuH. (1o

KeJIaHWI0 00yYaloLIerocsi OTBET MOXKET OBbITh JOCPOYHbIM). Ilpu moaroroBke oOydaromuiics

BIIpaBE BECTH 3alHCH B JIUCTE YCTHOro orBeTa. [Ipum mpoBeneHnH 3auera HE OMYyCKaeTcs

HaJM4ue y 00ydarolmuxcsi MOCTOPOHHUX IMPEIMETOB, CIOCOOHBIX 3aTPYAHUTH OOBEKTHBHYIO

OLICHKY PE€3yJIbTaTOB aTTECTALINHU.

HIxkaJja oneHUBaHUA

3auer

KoMmIiekcHO — aHamM3uUpyeT METOJWKH  YOPaBICHHS W PETYJIHPOBAHUS
NIPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB Ha MUPOBOM pPBIHKE.

Hcronb3yeT pa3inyHble METOIbI U TIPUHIIHUITBI HCCIICAOBAHMSL.

Omnpexnensier oNTHMaIbHbBIC TAPAMETPhI BKIFOUYEHUS TPOU3BOTHOTO (PHHAHCOBOTO
WHCTPYMEHTA B MHBECTUIIMOHHBIN MOPTQEIb HHBECTOPA.

CTymeHT JEeMOHCTPHPYET CIOCOOHOCTH NPUMEHATH OW3HEC pelIeHUs B
ynpaBﬂeHHH OpFaHH3aHHeﬁ, IMpOBOAUTH HUCCIICAOBAHHUEC ACATCIbHOCTHU
HWHBCCTHUIMOHHBIX KOMHaHHﬁ, 63HKOB, CCTMCHTOB pPbIHKA ECHHBIX 6YMal".
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He 3auer | He ananmsupyeT METOOMKH yNpaBiCHHUS U PETYIUPOBAHUS MPOU3BOAHBIX (PMHAHCOBBIX
WHCTPYMEHTOB Ha MHPOBOM pBIHKE. He HCImonp3yer pa3iudHble METOABI M TIPHHITUITHI
HUCCIICOOBAaHUA.

He OMpeAcIsACT ONTUMAJIbHBIC MapaMCTPbl BKIIKOUCHHA IMPOU3BOJHOTO (bPIHaHCOBOFO
WHCTPYMEHTA B MHBECTUIIMOHHBIN MTOPT(EIIb HHBECTOPA.

CTyneHT He NEeMOHCTPUPYET CIOCOOHOCTh  NMPHUMEHSTh OW3HEC pelICHHS B
ynpaBﬂeHHH OpFaHH3aHHeﬁ, IMpOBOAUTH HUCCIICAOBAHHUEC ACATCIbHOCTHU
HNHBCCTHIIMOHHBIX KOMHaHHﬁ, 6aHKOB, CEIMCHTOB pbIHKa HEHHBIX 6YMaF.

5. Meroanyeckue yKa3aHus 11 00y4alOMIMXCS 10 OCBOCHUIO TUCHUNIMHBI

MeToanyeckue yKazaHusi 0 MOATOTOBKe K ONMPOCY

VYcTHBIE OMpPOCHl MPOBOASTCS BO BpeMsl MPAKTUUYECKUX 3aHSITUA U BO3MOXKHBI IPU
IPOBEJCHUN 3ayeTa B KayecTBE JOMOJHHUTEIBHOIO WCIBITAHUA TPH HEAOCTATOYHOCTHU
pe3yJIbTaTOB TECTUPOBAHUS U pEIIEHU 3a7auu. Bonmpock! orpoca He T0JIKHBI BBIXOIUTH 32 PAMKH
OOBSIBIIGHHOW Ul TAHHOTO 3aHSATHs TEMbl. Y CTHBIE ONMPOCHI HEOOXOAMMO CTPOUTH TakK, YTOOBI
BOBJICYb B TEMY OOCYXJIECHHUS MAaKCHMaJbHOE KOJMYECTBO OOYYArOIIUXCS B IPYIIE, MPOBOAUTD
napajulesid C YK€ IMPOWIEHHBIM Y4eOHBIM MaTepHaioM [aHHOM IUCIUIUIMHBI U CMEXHBIMU
KypcaMy, HaXOAWTh ylayHble IPUMEPHI U3 COBPEMEHHOMN JEWCTBUTEIHHOCTH, YTO YBEIMUMUBAET
3¢ (HEeKTUBHOCTH YCBOSHUS MaTepUalia Ha aCCOIUAITUSX.

OcHOBHBIE BOIPOCHI AJII YCTHOTO OIpOCa JOBOAATCS A0 CBEIEHUS CTYAECHTOB Ha
IpEebIIyIIEeM TPAKTUIECKOM 3aHATHH.

MeTtoauyeckue yKazaHHs 10 MOATOTOBKeE K TeCTOBBIM 3aJaHUAM
Pemenune TecToBbIX 3aJaHUl POBOAUTCS B TEUEHUE U3Y4dEHMs OUCLUIUIMHBL. [IpenonaBateinb
JOJKEH ONPENENIUTh CTYAEHTaM HMCXOJHbIE JaHHBIE Ul MTOATOTOBKHM K TECTUPOBAHUIO: HA3BATh
pasnensl (TeMbI, BOIIPOCHI), IO KOTOPHIM OyIyT 3a/laHusl B TECTOBOM (popmMe, HOPMATUBHBIE aKThI
U TEOPETUYECKHE UCTOYHUKHU JJIsl MOATOTOBKH.
Kaxxnomy cTyneHTy OTBOAMTCS Ha TECTHUPOBAHME BpPEMS, COOTBETCTBYIOIIEE KOJNYECTBY
TECTOBBIX 3a/laHui. J[0 OKOHYaHNUs TECTA CTYJEHT MOXET €I1I€ pa3 IPOCMOTPETh BCE CBOU OTBETHI
Ha 33JlaHUsI U TpU HEOOXOAMMOCTH BHECTH KOPPEKTUBHI. [IpM MpOXOXKIEHUH TECTHUPOBAHUS
M0JIb30BATHCS KOHCIIEKTAMU JIEKIIHMH, y4eOHUKAaMU, U HHBIMH MaTepHajlaMy He pa3pelleHo.

CamocrosiTesibHast pa0oTa CTyJeHTa NPH NOATOTOBKE K 3a4eTy
OTBETCTBEHHBIM 3TAloOM y4yeOHOro mpoliecca sABISETCS clava 3adeTa. beccrmopHbIM (akTopoM
YCIIEITHOTO 3aBEPIICHUS OUYEPETHOTO CEMECTPA ABJIIETCSA KPOMOTINBAs, CHCTeMaTHIecKas paboTta
CTyJEHTa B TEUYEHHE BCEro ceMmecTpa. B 3TOM ciyuyae MOArOTOBKA K 3ayeTy OyAeT SBIATHCA
KOHLICHTPUPOBAHHOM CUCTEMATU3alUEH BCEX MTOJIYYEHHBIX 3HAHUM 110 JaHHOU NUCLMIUIMHE.
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B Hauasie ceMecTpa peKOMEHAYETCS IO BCEM U3y4aeMbIM IIPEIMETaM IOJyUYUTh BOIIPOCHI
K 3a4eTy, a TaKXXe HCIOJb30BaTh B Ipolecce O0ydeHHs MPOrpaMMmy, yueOHO-METOINYECKUN
KOMILIIEKC, IpyTUe METOANYECKHE MaTepHalibl, pa3pa00TaHHbIE IO JAHHOW AUCLUILINHE.
ITpn moAroroBke K 3a4eTy KOHCTPYKTUBHBIM SIBJISI€TCSI KOJJIEKTUBHOE OOCYX/I€HUE BEIHOCHUMBIX
Ha 3a4eT BOIPOCOB C COKYPCHHUKAMHM, UTO IO3BOJISET MOBBICUTH CTENEHb CHUCTEMATH3aLUU U
yrinyonenus 3HaHuid. [lepen mocieqHUM CeMHHApOM MO MPEAMETY CIeIyeT COCTaBUTh CIUCOK
BOIIPOCOB, TPEOYIOLINX AOMOIHUTEIBHOTO Pa3bsiICHEHUS NIPETIOAABATENIEM.

MeTtoauyeckue peKOMEHAALUH 110 NTOAT0TOBKE K IIPOMEKYTOYHOM aTTeCTAlUH

IIpy 1DOArOTOBKE K NPOMEXYTOYHOW aTTeCTallud O3HAKOMBTECH CO  CIIMCKOM
IIPEJICTABICHHBIX BONPOCOB. POPMYyIUPYHTE OTBET C TOYKH 3pPEHMS] NPUMEHEHUS pa3IM4YHBIX
METO/IOB aHa/In3a JaHHbIX. HeoOXoauMo naTh apryMeHTHPOBAaHHBINA OTBET, MOJTBEPKAAIOLINH

YPOBEHb OCBOCHHA KOMIICTCHIIUH.

6. Y4eOHas quTepaTypa u pecypcbl HHGOPMALMOHHO-TEIeKOMMYHUKAIIMOHHON CeTH
"UHTepHeT'", yueOHO-MeTOAHYECKOE 00eceueHrne CaMOCTOSATeIbHOI padoThI
o0y4aromuxcs Mo JMCIUIIHHE

6.1. OcHoBHas JUTEpaTypa.
1. [ennon HarenOepr OmnmuoHbl [DIEKTPOHHBIA pecypc| : BOJATUIBHOCTH M OIICHKA

croumoctr. CTpaTeruu U MeTObl onuoHHON ToproBiau / HatenOepr Lllenmon. — DnekTpoH.
TEKCTOBBIC NaHHble. — M. : Anprnuna [labmumep, 2016. — 539 c¢. — 978-5-9614-5238-9. —
Pexxum noctyna: http:// www.iprbookshop.ru/43753.html

6.2. lonosiHUTE/IbHAS JIUTEPATYPa

1. Ky3nernor b.T. PeiHOK 11eHHBIX Oymar [DiIeKTpOoHHBIN pecypc]: ydeOHoe mocobdue st
CTYZICHTOB BY30B, 00y4alomuxcs Mo crnenuaibHocTH «PuHaHchl U kpeaut»/ KysnenoB b.T.—
OnekTpoH. TekctoBble aanHbie.— M.: JOHUTU-JAHA, 2012.— 288 c.— Pexum pocryna:
http:// www.iprbookshop.ru/8577 rpud YMI]

2. JlepuBaTUBHI [ DIIEKTPOHHBIN pecypc|: Kype M HaurMHAIOMUX/ — DJIEKTPOH. TEKCTOBBIC
nanHele.—  M.:  Amenuna  [laGmumep, 2016.— 208 c¢—  Pexum  jgoctyma:
http://www.iprbookshop.ru/42069 .— 9BC «IPRbooks»

3. Jlappu Yunesimc CekpeTbl TOProBiau Ha (BIOYEPCHOM PHIHKE [DJIEKTPOHHBIA pecypc] :
JEHCTBYHTE BMeCTe C mHcanaepamu / YumibsaMc Jlappu. — DIeKTpoH. TEKCTOBbIC JaHHBIC. — M.

Aneniuaa  [laGmumep, 2016. — 228 c¢. — 978-5-9614-1553-7. — Pexum npocryma:
http://www.iprbookshop.ru/41387.html
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4. WzpaiineBuu C. OnmuoHsl [DIEKTPOHHBIM pecypc] : pa3paboTka, ONTUMHU3ALUS U
TecTUpoBaHue TOProBeix crpareruii / C. M3paitnesuy, B. Llyaukman. — DIeKTpOH. TEKCTOBbIE
nanubie. — M. : AnpniuHa [Ta6aumep, 2017. — 340 c. — 978-5-9614-5975-3. — Pexum nocTyma:
http://www.iprbookshop.ru/68043.html

5. Jlaxno HO.B. AnmanTuBHOCTH pBIHKA IIEHHBIX OyMar W 3KOHOMHYecKoe pazButue Poccun
[DnexTpoHHbIi pecypc]: moHorpadus/ Jlaxao HO.B.— DnekTpoH. TEKCTOBBIE JaHHBIE.— M.:

Pycaiinc, 2015.— 173 ¢.— Pexum noctyna: http:// www.iprbookshop.ru/48866

6.3. YueOHO-MeTOAMYECKOE O0ecTeyeHre CAMOCTOSTeIbHOM PadoThl

JloTIOTHUTENBHBIX y4eOHO-METOINIECKIX MaTepHAIIOB HE MTPEIyCMOTPEHO.

6.4.HopMaTHBHBIE IPABOBbIE TOKYMEHTHI

1. I'paxnanckuii konexke PO No51 -@3 ot 21.10.1994 . (mocnenHsst peaakius);

2. Oenepanbublil 3ak0H PO «O peiake 1ieHHbIX Oymary Ne 38-D3 6.04.1996 r. (mocneanss
penaxkums).

3. ®enepanbHblii 3aKOH «O 3alIUTe MpaB U 3aKOHHBIX MHTEPECOB MHBECTOPOB HAa PBIHKE

1eHHBIX Oymar» Ne46-@3 ot 05.03.1999 1. (¢ UBMEHEHHUSIMH U JIOTIOJTHEHUSIMU ).

6.5. UuTepHeT-pecypchbl.

www.nyse.com - ourmaibHbIi caiit Heto-Nopkckoit hoHmoBoM Oupxu.

www.londonstockexchange.com - odunmanbusiii cailT JIoHg0HCKO#M (HOHIOBON OUPIKH.

wWww.euronext.com - opuIMaIbHBIN calliT OupxkeBoro anbsiHca EuroNext.

www.euroclear.com — opuIMaIbHBIN caliT pacueTHOM cuctembl Euroclear.

6.6. UHble HCTOYHUKH

1. Py6moB b.b. CoBpemennsie poH10BBIE pIHKH: YUueOHOE mocooue 1iis By30B. M., AnbnnHa-
ousnec, 2010

2. [Hapn V. ®., Anexcanaep I'. JIx., batinu [x. B. MuBectunuu, nep. ¢ anri.. — M.:
NH®PA-M, 2007.

7. MarepuajibHO-TeXHUYecKasi 0a3a, HH(POPMAIMOHHBbIE TEXHOJOTHH, IPOrPaAMMHOE
o0ecrneyeHue U NHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

ba3sbl JAHHBIX, I/IH(l)OpMaIII/IOHHO-CI[paBO‘IHbIe H MOUCKOBbIC CHCTEMBbI

1. www.biblio-online.ru —3nekTponH0-0nbMMOoTeYHast cuctema [DBC]| KOpaiiT;

2 http://www.iprbookshop.ru — DnexkTponno-6ubauoreynas cucrema [DbC] «Iprbooksy»
3. https://e.lanbook.com - DnexrpoHHO-OubOIMOTEUHAs cucTteMa [DBC] «JlaHby.

4 https://dlib.eastview.com - FEast View Information Services, Inc. Kommekuuu
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AJIEKTPOHHBIX HAYYHBIX U IPAKTUYECKUX KYPHAJIOB.

5. http://elibrary.ru/ - Hayunas snextponnas 6ubaunoreka Elibrary.ru.

IIporpaMmmHbIie, TeXHUYECKHE M IEKTPOHHbIE CPeACTBA O0yYeHUS M KOHTPOJS 3HAHUM
ciaymaresen
— CIIC «KoHcynbTanT,
— IIpaBoBas cucrema «I'apanT».
Cnucok y4e0HO0-/1a00paTOPHOro 000pPy10BAHMS

AyIHUTOPUU OCHAILIEHBI INIACTUKOBOW JOCKOM, MHTEPAKTUBHOW TOCKOMW, CTAIMOHAPHBIM
koMinbetoTepoM U LCD-mpoekropoMm (IpOBOAKOM TMOJ MOJAKJIIOUYEHHE KOMIIBIOTEPA).

[IpakTyeckue 3aHATUS BEAYTCS B Ay JUTOPUAX TOTO K€ THIIA.
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