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1.

1.1.

JucuuniuHa

Ilepedyens MuIaHNpPyeMBbIX pPe3yJIbTATOB 00y4eHHs N0 JUCIUILIHHE,
COOTHECEHHBIX C IUIAHUPYEMbIMH Pe3yJIbTATAMH OCBOEHHUS MPOrPaMMbI

B1.B.OJ1.8

«KOHHGHHI/II/I U MOICIW PHUCK-MCHCIKMCHTA»

o0ecIeynBacT OBJIaZICHUC CIICAYIOIIMMU KOMIICTCHIIUAMM:

CIIOCOOHOCTBIO  HC

110JIb30BAaTh

COBpPEMEHHBIE

MCTOJABI YIIpaBJICHHUA KOpIIOpaTUBHBIMHA

bunancamu i pemeHus crpaternueckux 3amad (ITIK-3) - [1K-3.3 3 oram;

1.2. B pesymbrate OCBOGHUS IUCIMIUIMHBI Yy MAarduCTPaHTOB JIOJDKHBI  OBITh
c(hOpPMHUPOBAHEI:
OTO/TD Kon sTana Pe3ynbrarel 00ydeHust
(npu Hanuyuu OCBOCHUS
npogcmanoapma)l KOMIICTEHIHH
npodeccuoHanbHbIe
IEUCTBUSA
PazpaboTka [1K-3.3 3 oaran HA YPOBHE 3HAHMIi:
OTACJIBHBIX -0 BYKHEHIIINX MOHSATHIX PUCKOJIOTHHU, KaAK KOMIIJICKCE
HAIPABICHUI PHCK- MEPOTIPHUATHH TI0 BRISBICHUIO, OIIEHKE, MPO(UIAKTHKE H
MEHEKMEHTA MUHUMU3AUN [PEATTPUHUMATEIILCKUX PHUCKOB,

-I10 KOHICIIIHAM PUCKOJIOTHMH, HAa KOTOPBIX
(OCHOBBIBAIOTCA METO/IbI OLICHKU U YIIPABJICHUA pI/ICKaMI/I;
-0 METOJIaX U MOJEIISX, UCTIOJIb3YEMBIX JUIS OLICHKU
TOJIrOBBIX LIEHHBIX OyMar;

-0 METOJ[aX ¥ MOJIEJISIX, HCITOJIb3YEMBIX ISl OLEHKH
AKIMIL;

-0 METOJIaX U MOJEIISX, UCTIOJIb3YeMbIX ISt
(bopMHpOBaHHUS U OLIEHKH MOpTQeiel IeHHbIX OyMmar;
- 0 MOJIEJISIX OLIEHKH IPOU3BOIHBIX (PMHAHCOBBIX
MHCTPYMEHTOB;

-0 TIOKA3aTeNAX U MOJIENISAX OIEHKH PeaTbHBIX
MHBECTUIIMOHHBIX TPOEKTOB

HA YPOBHE YMEHMIA:

-IIPOBO/IUTH aHAJIN3 (PMHAHCOBOI cpelibl
[pePUHUMATEIbCTBA, BHISIBIATh U OLICHUBATh
PUCKU;

- IPUMEHSTH Ha IPAKTUKE METObI U MOJIENIH OLIEHKU
[PMCKOB C Y4E€TOM MX IIPUPOJIbI U BUJA;
-pa3pabaTbIBaTh 1 0OOCHOBBIBATDH YIIPABICHUYECKHE
pHCK-peneHust, GOpMUPOBATh CTPATETHIO U TAKTUKY
VX MPAKTUYECKOMN peaanu3alni;

-KPUTUYECKU OCMBICIINBATh U HCIIOIb30BaTh
OTEYECTBEHHBIN U 3apYOEKHBII ONBIT yIIpaBICHUS
[IpEeITPUHUMATEIBCKUM PUCKOM;

- [IPCACTABJIATL UTOT'U HpO,Z[eHaHHOﬁ pa6OTBI B BUJIC
0TueTOB, pedepaTos, craTeil, 0OPMIICHHBIX B
COOTBETCTBUU C UMCHOIINMHUCA Tpe6OBaHI/I$IMI/I;

- CaMOCTOSITENIbHO MPUOOPETaTh U UCIIOJIB30BATh
HOBBIE 3HAHUS U YMEHUS;

Ha YPOBHE HABBIKOB: IIPOBECICHUA paCuCTOB
APaKTCPUCTUK JOJITOBBIX IICHHBIX 6yMar 10 JaHHBIM
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(hOHZIOBOTO PBIHKA;

- IPOBE/ICHUS PACUYETOB XaPAKTEPUCTHK aKIHA IO
TaHHBIM (DOHIOBOTO PHIHKA;

- opMupoBanus nopTdest HeHHbIX OyMar ¢
3aJJaHHBIM COOTHOIIEHUEM JTOXOTHOCTH U PUCKA;

- pa3pabOTKH OIMIUOHHBIX CTPATETHH C 3aJJaHHBIMH
XapaKTePUCTHKAMU;
- OLICHKH Y(PPEKTUBHOCTH WHBECTUIIMOHHBIX
[IPOCKTOB C YYE€TOM PHUCKOB.

ObecneueHue [1K-3.3 3 aran HA YPOBHE 3HAHMIA:

b dexTuBHON -HallMOHAJIbHbIE U MEXAYHAPOIHbIE IOKYMEHTHI,
[paboThI CUCTEMB] CTaH/JapThl, JIy4LIHE IPAKTUKH 10 IIOCTPOEHUIO
yIIpaBJIeHUS CHCTEM YIPABICHUS PUCKAMU

[pUCKamMu -3aKOHOJATENbCTBO Poccniickont denepannu u

OTpacieBble CTAaHAAPTHI 10 YIPABICHUIO PUCKAMU
-OTpACJEBbIE CTAHAAPTHI 10 YIPABIECHUIO PUCKAMHU
-IIPUHLIAIIBI TOCTPOCHUSI CUCTEM YIIPABICHUS
prcKaMu

HA YPOBHE YMEHMI: -BJIaJICTh HABBIKAMU BHEIPEHUS
CHUCTEMBI YIIPABJICHUS PUCKAMHU

-IIOHUMAaTh U NPABUJIBHO IPUMEHATH TEPMUHBI U
[IPUHIUIIBI PUCK-MEHEPKMEHTA

HA YPOBHE HABBIKOB:

- BBIOOpA aJIeKBATHOM MOJIEIH JIJIsl OIICHKU PUCKOB;
- cOOpa M MOATOTOBKH JIAHHBIX JIJISl OLICHKH PUCKOB;
-peanu3alys TIaHa MOCTPOCHUS CUCTEMBI
yIIpaBJICHUS] pUCKaMU

2. O0beM 1 MecTO AUCHUILTUHBI B cTpykType OII BO
O0beM TMCHUIIIHHBI

KonnuecTtBo akaJeMHUYeCKMX 4YacoB, BBIJCIEHHBIX Ha KOHTakTHYIO palboTy cC
npenogasareneM — 32, Bkiatodass 16 yacoB yekuuid M 16 4acoB NpPaKTUYECKUX 3aHATUI
(cemuuapoB). Ha camocTosTenpHy0 paboTy oOydaromuxcs npeaycmorpeno - 40 gacos.

MecTto aucunmimnsl B ctpykrype OII BO

Hucturnnuna «Konnenmuu u monxenu puck — meHemxkmentay bl1.B.OJ[.8 uzydaercs B
COOTBETCTBUE C Yy4€OHBIM IIJIAHOM B TPEThEM CEMECTpE 2 Kypca MarucTepcKol MpOrpamMmbl.
OO011ast TPYA0EMKOCTh AUCHUIUIMHBI — 3 3aYETHBIX €AUHUIIBI.

OcBoeHMe TUCHUIUIMHBI ONUPAETCsl HA MUHUMAaJIbHO HEOOXOAUMBINH 00BEM TEOPETHUECKUX
3HaHUH B 00JIACTH aHAIM3a PHIHOYHON Cpezibl U (PMHAHCOBOTO COCTOSIHUSL KOMITAHUH, a TaKXKe Ha
NpUOOpPETEHHBIE PAHEE YMEHMS U HABBIKA TIPUHATHS YIPABIEHYECKUX PEIICHUH.

JucuymuinHa peanusyeTcsl Mocie M3yY4eHUs IUCLUUIUIMH. YTpaBiIeHUeCKas DSKOHOMUKA,
CrpaxoBoe gemno, MaremaTudeckue OCHOBBI  (pmHAHCOBOro  MeHemxkMeHTa, OOmmi
MEHEIKMEHT.

dopma NpOMEKYTOUHON aTTeCTallul B COOTBETCTBUE C YUEOHBIM IIIAHOM — SK3aMEH.



3. CoaepxxaHue M CTPYKTYpPa IHCHMIJIHHBI

O0beM aucuMIJIMHbI (MOYJIs), Yac.
KounTakTHasi paéora Popma
5 TeKyIIero
Ne /i HaumeHoBaHHE TeM 00y“arouuxcst ¢ KOHTPOISt
B (paszueos), Bcero npenoaaBaTeieM CP | ycnesaemoctn™,
10 BUIAM Y4eOHBbIX 3aHSATHIl NpPOMeKyTOUHOI
J/90, JIP/ 90, 113/ 30, KCP arrecrauuu
JIOT* JIOT* JIOT*
Ouno-3aounasn popma odyuenusn
Teopernueckue
Tema 1 | mogxonsl K 10 2 2 6 0
HW3YYECHHUIO PUCKOB
bazoBrie
KOHIIENIIIUA CHCTEM
Tewma 2 et 10 2 2 6 3,1
yIIpaBJIEHUs
pUCKaMu
Monenun OILIEHKU
Tema 3 | OCHOBHEBIX II€HHEBIX 14 4 4 6 3,1
Oymar
Mogpemu
OPMHUPOBAHUA
Tewa4 | $OPMUP 12 2 4 6 3,0
MHBECTHIIMOHHBIX
noprdenei
Orenka
MOPOU3BOIHBIX
Tema5 | P A 14 4 2 8 3,0
(MHaHCOBBIX
WHCTPYMEHTOB.
IToka3zarenu n
MOIEINU OLICHKH
Tema 6 a1 1 12 2 2 8 3, 1
MHBECTUITHOHHBIX
IIPOEKTOB
ITpomexyTouHas aTTecTanus 36 DK3ameH
Bceero: | 108 16 16 40 36
Ilpumeyanue:

* - npu npumeHenHuu 3J1eKmpoHHO20 06y'—l€Huﬂ, ducmayuuom-tbzx 06pa306ame/zbﬂblx mexHono2uil 8

COOMBEmMcmeuU ¢ Y4eOHbIM NIAHOM,
** — opmer mexyweeo konmpoasn ycneeaemocmu: onpoc (0), mecmuposanue (T), konmponvhas paboma
(KP), xonnoxeuym (K), acce (3), pepepam (P), oucnym (), 3a0anue (3) u op.

Conep:kanue TUCHUIIHHBI (MOYJIf)

Tema 1. Teopernueckue MOAX0AbI K M3Y4YEHHUIO PHCKOB

Akcuomel  puckonorud. IlocTymaTtel  pHCKOJIOTHH. Ha3nauenne puckonorum.
Puckonorusi, Kak KOMIUIEKC MEpOINPHUITUN 1O BBIABICHHUIO, OLEHKE, NPOPUIAKTHKE U
MUHHUMU3ALNN IPEAIPUHUMATEIBCKUX PUCKOB.

IIpupoia BOSHUKHOBEHHU pUCKa. BUabl HEOIIPEIETIEHHOCTH.

Teopun pucka: kiraccuyeckas TEOpHsl MPEANPUHUMATEIBCKUX PUCKOB, HEOKIACCUYECKas
TEOpUs  IPEANPUHUMATEIBCKMX  PUCKOB, HEOKJIACCHYECKas  «KEHHCHUAHCKas»  Teopus
IIPEANPUHUMATENBCKUX PUCKOB. DYHKIMS MOJE3HOCTH.

CymHocTh 3KOHOMHYECKOro pucka. Curyanus pucka, Oco3HaHue pucka. PyHKIUU
MpEeANPUHUMATENIBCKUX PUCKOB. KoHIENIus mpuemMiieMoro pucka.




Tema 2. BazoBble KOHLIENIIUHM CHCTEM YIIPABJICHUS] PHCKAMU

Konuenuus nenexxnoro notoka. Konuenuns BpeMEHHON HEHHOCTH JAEHEKHBIX PECYPCOB.
Mopenn neHexHbIX MOTOKOB. KoHuenuus KOMIpoOMHUCCAa MEXKIY PUCKOM M JIOXOJHOCTBIO.
Konnenuus ctouMocTy Kanuraia.

Konnenmus 3¢(eKTUBHOCTH PhIHKA KamuTaja. Y CJIOBUS TOCTHKEHUS HH()OPMAITMOHHOK
s dextuBHOCTH. OCHOBHBIE XapaKTEPUCTUKH dPPEeKTUBHOTO pbiHKA. Dopmbl 3 PexkTHBHOCTH
PBIHKA.

Konnenmnus acummerpuuHoctd uHpopmauuu. KoHuenuus anbTepHATUBHBIX 3aTpat
(3aTpar ymylleHHbIX BO3MOXKHOCTeH). Konuenuust areHTckux otHomeHuil. Konnenwms
BPEMEHHON HEOTPAaHUYEHHOCTU (YHKIIMOHUPOBAHUS XO3SICTBYIOLIETO CyOBhEeKTa.

Tema 3. Mopge/in 0O11leHKH OCHOBHBIX IIEHHBIX Oymar

CrpykTypa MNpOLEHTHBIX CTaBOK € ydeToM puckoB. Kpuas noxomnocredt. OrueHka
HEesBHBIX (DOPBApAHBIX TMPOLEHTHHIX CTaBOK. BHHOMHaIbHAs MOJENb HSBOJIONHMH MPOLIEHTHBIX
CTaBOK.

Mogenu oueHKH IEeHbl U pucka obnuranuid. J{ropamys, BBITYKJIOCTb, BOJATUIBHOCTb.
[TporieHTHBIC PUCKH OOIHTAIINH.

Mogenu OIEeHKH IeHbl M JOXOAHOCTU akiui. OneHka OOBIKHOBEHHBIX akuui. OreHka
MIPUBWJICTUPOBAHHBIX AKIIUH.

PerHOuHBINM M coOcTBeHHBIN puck. Moaens CAPM. Ilpeanonoxenus Monenu. PeiHOUHAS
monenb Y. Ilapna. Koaddumuent otHocutensHoro pucka. OeHKa OTHOCHTEIBHOIO PHCKa IO
UCTOpUYECKUM JaHHBIM. D ekt auBepcuduKaum.

ApOutpaknas mojeinb Pocca. CBoicTBa apOUTPayKHOTO MTOPTQEIIS.

Tema 4. Monesn ¢gopMupoBaHusi HHBECTUIIMOHHBIX NopTdeei

Konuernuus ¢pakranbHoro peiHka. OcoOEHHOCTH phIHKA € (DPAKTAIBHOM CTPYKTYpPOM.
Nmmynuzanmst noptdens o0auranuii K M3SMEHEHHUSIM IPOLIEHTHOM CTaBKH.

Mogens I'.Mapkosutua. Kpusble Oe3paznuuust. [loHstne >(pQPEKTUBHOrO MHOMKECTBA.
OnTtuMuzaius mopTQens HeHHbIX Oymar 1o COOTHOIIEHHUIO I0XOTHOCTh — pUcK. Moaens biska —
JIutrepmana.

Konnenmus VaR. Metonast pacuera VaR. VaR aiis nuBepcuduiimpoBaHHOTo OPTQEIs.

PrIHOYHBIE METO/BI OLIEHKH BeposiTHOCTH Jedonta. Moaens Meprona. Monens EDF.

Tema 5. Ouenka npou3BoAHbIX (GUHAHCOBBIX HHCTPYMEHTOB.

O®rplouepcHble KOHTpakThl. lleHooOpazoBaHue Ha (broUyepcHble KOHTpakThl. [loHsATHe
6asuca.

bunoMuanbHas Mojenb A8 OUEHKM CTOMMOCTH  HPOU3BOAHBIX  (DMHAHCOBBIX
UHCTPYMEHTOB.

OnuuoHsl M UX OCHOBHBIE XxapakTepucTuku. @opmyinsl biska-Illoynza. BHyTpennss u
BPEMEHHAss CTOMMOCTH OILMOHOB. BiusHue (pakTOpoB pUCKa Ha CTOMMOCTH E€BPOIEHCKUX
OTIIOHOB.

OCHOBHBIE CTPAaTEruy C UCIOJb30BAHUEM €BPONEUCKUX OMIIUOHOB.

Koapdumment nenvra. Jlenmpra-xemkupoBanue. Koabdumuent ramma. ['amma —
xemkupoBanue. Koadduuuents: Teta, po, Bera.

@®uHaHCOBbIE HMHCTPYMEHTBI, TPOU3BOJAHBIE OT MPOLEHTHBIX CTABOK.

Tema 6. Iloka3zaTesim 1 MOJeJ 1M OLIEHKH HHBECTULIMOHHBIX NIPOEKTOB
VYder HEOIpeaeieHHOCTH HHBECTUIIMOHHBIX TNpoekToB. llokazarenmn s¢ddexkruBHOCTH
WHBECTHIIMOHHOTO MPOeKTa. Moienu AeHEKHOTO MOTOKA.



MeTtoabl OLEHKM HWHBECTUIIMOHHBIX PHUCKOB. MeETOIbl OLEHKH CTaBKM JMCKOHTA.
Moan¢punupoBanHas ~ MOJENb  OIEHKM  KAallUTAJIbHBIX  aKTHBOB.  (DyHIaMEHTaIbHBIHA
K03 dunreHT 6era. MeTo1 KyMyJISTUBHOTO TOCTPOCHUS CTaBKH JIMCKOHTA.

4. MarepuaJibl TeKyLIero KOHTPOJIS YCIeBaeMOCTH o0yqaromuxcst 1 GpoHJ
OLICHOYHBIX cpeiacTB NPOMEKYTOYHOM aTTecTaluu
10 JMCHHUIIMHE

4.1. ®opMbI W MeTOABI TEKYLIero KOHTPOJSI YCIEeBAeMOCTH M IPOMEKYTOYHOM
aTTecTalyu.

4.1.1. B xone peanusamuu aucuuiiimabl b1.B.O/1.8 «Konuenuuu u mMojaean puckK—
MEHEIKMEHTa» HCHOJIb3YIOTCH CJIeAYIole MeTOAbl TeKYILIero KOHTPOJs YCleBaeMOCTH
00y4YaKOIIHUXCH:

— TIpY TIPOBEJICHUHU 3aHATHH JICKIIMOHHOTO THIIA:

Onpoc, oucnym.

— TP MIPOBEJICHUH 3aHITHI CEMUHAPCKOTO TUTIA!

Onpoc, oucnym, 3a0aua.

— IIPY TIPOBEJICHUHU MPAKTUYECKUX 3aHATHH:

3aoaya.

4.1.2. [Ipome:xyTOUHASI ATTECTAIlUSA TPOBOAUTCS B hopMme:
Dxzamena.

4.2. MartepuaJibl TEKYIIEero KOHTPOJIsI YCIIEBAeMOCTH.
BapuaHTbl 3a1aHUI TEKYILIETr0 KOHTPOJIS.
3ananmne 1. Bo3MoXkHBIE YPOBHU JJOXOJHOCTH OT BJIOKEHUS B akIUM KoMmaHuit A u b
PaBHOBEpPOSITHBI M WMEIOT 3HadyeHus, coorBercTBeHHO (20%,30% ,40% ,50%) wu
(10%,30%,40%,60%). B coorBetrcTBHE ¢ MOmensto MOIIKA :
1. puCK BIOXEHHUST OIMHAKOB;
2. Gornee pUCKOBAaHHBI BIIOXKEHUS B aKIUHU A;
3. OoJiee pUCKOBAHHBI BIIOKEHUS B aKIuu b.
3amanue 2. MuBectnuus npunecer umHBectopy $100 B cienyromem roay, $200 gepes
roa, $300 uepe3 2 roma. Ecnu TpeOyemast cTaBka JOXOJHOCTH/HOPMa MPHOBLIN C €KETOIHOM
KanuTanu3aiuei mporenToB paBHa 14% (the required rate of return is 14 percent, compounded
annually), ueMy paBHa TUCKOHTHpPOBaHHas/CErOAHSIIHASL CTOMMOCTh UHBecTHMH (the value of
this investment today), ykaxxute naubonee O1u3Kyi0 CyMMY:

1. $462
2. $516
3. $444
4. $404

3ananne 3.Kakas unpopmanus cpasy U NOJHOCTBIO JTOJKHA OBITh yYT€HAa B CTOMMOCTHU
LEHHBIX OyMax B YCJIOBUSX cpefHel popMbl 3PPeKTUBHOCTH (PMHAHCOBOIO phIHKA (semistrong-
form EMH):
A) mpolioe COCTOSHUE phIHKA (IMHAMHUKa KypCOB, 00BEMBI TOProB, CIIPOC, MPEIJIOKEHHE)
B) nyGmuunas wunpopmanus — uHPOpManus, OMyOJMKOBaHHAs B JIOCTYIHBIX HCTOYHHKAX
(mpomwoe COCTOSIHME pbIHKA, OTYEThl KOMIAHUM, OOBSABICHHE O BHIIJIATE JTUBUICHJIOB,
MaKpOSKOHOMHMYECKAss ~ CTAaTUCTHKA,  JKOHOMMYECKME W IIOJUTHYECKHME  HOBOCTH)
C) Bca umeromascs uHpopManus — MyOosuuHas WHOOpMaIWs, IOMOJHEHHAs BHYTpPEHHEH



(vacTHOI) MHQOpMaLKel, KOTopass HM3BECTHA JIMIIb Y3KOMY KpPYTy JUI[ (Hampumep, B CHIY
CITY»KE€OHOTO TIOJIOKCHHUS)

1. TompKkO A;

2. Bcé Brimenepeuncierntoe (A, B u C);
3. Tonpko A u B;

4. HUYero U3 BBILIENIEPEYHCICHHOTO.

3ananme 4. K xakoil Kareropum OTHOCUTCA WHBECTOP, KOTOPBIA M3 JABYX AKTHUBOB C
OJIMHAKOBOM 0XKMJAeMOIl OXOTHOCTHIO, HO Pa3sHbIM PUCKOM, BBIOEpET Oojiee PUCKOBAaHHBIN
aKTUB (IIPU MPOYHMX PABHBIX YCIOBUSX)?

1. HEUTpaNbHBIN K PUCKY;
2. HE CKJIOHHBIN K PUCKY;
3. CKJIOHHBIHN K PUCKY.

3aganue 5. B coorBercTtBue ¢ Monenbio CAPM BepHbIMU SIBISIOTCS CJENYIOIIME
YTBEP)KICHUS:
1. PuckoBanHas 1ieHHas Oymara C HYJIEBOM KoBapHaluMel OyIeT MMETh O0KHIAEMYIO
JIOXOJJHOCTb, PABHYIO CTaBKe OE€3pUCKOBOI Oymary;
2.c pocTOM 3HAYEHHUS KOBapualMM OXHJaeMmas JOXOAHOCTh IIGHHOW Oymaru
YMEHBUIAETCS;
3. Ipy U3MEHEHUM 3HAYECHUs KOBapUallMU 3HAYEHHME 0)KMJIaeMOM JTOXOAHOCTH LIEHHOMN
Oymaru He U3MEeHseTCs;
4. puckoBaHHasg Oymara C OTPHIATEIFHOW KOBapHamued OyIeT HWMETh OXKHUIAEMYIO
JIOXOJTHOCTb BbIIII€ O€3pUCKOBOM CTAaBKH.
3aganue 6. PUCKOBaHHOCTb BJIOKEHMH B aKIIMM KOMIIAHUI C M3MEHEHHEM IJIOTHOCTH
pacrpeniefieHus BEPOSTHOCTEH BO3MOXKHBIX MHCXOJOB II0 IMOJIYYEHHIO J0XOJa MEHSAETCs
CJIEIYIOIIUM 00pa3oM:
1. 9eMm BblIIIIE MJIOTHOCTH PACIPEAEIICHUS, TEM HUXKE PUCK;
2. YeM HMKe TUIOTHOCTh PacIpesieieHHs], TEM HHKE PUCK;
3. HE 3aBUCUT OT IUNIOTHOCTH PACIIPENEICHMUSL.
3ananme 7.
3nayenneVaR B 10 MiH. py0. JUIst BpeMEHHOTO TOPU30HTA OAMH JI€Hb U IOBEPUTEIHHOIO
uHtepBana 0,990yner o3Hayath (MpU  YCIOBUM COXpPAHEHWS TEHACHLUUH PBIHOYHOMN
KOHBIOHKTYPHI):
1. BeposTHOCTBH TOTO, YTO B T€UEHHE ClIEAYIOMUX 24 yacoB moTepu OyayT MeHblle yem 10
MIIH.pYO., coctaiser 0,99;
2. BEpOSITHOCTH TOTO, YTO YOBITKH TpeBbIcAT 10 MuH.py0. B TeueHHe ONMMKaHIINX CYTOK,
paBHa 1%;
3. yObITKH, ipeBbimaromme 10 MIH.py0., 0KUIAIOTCSIB CPETHEM HE Oosiee 0JTHOTO pasa B
rof.
3aganue 8. CrangapTHbIN OUpKEBON TOTOBOP HA MPaBO KYMUTh WU MPOJaTh OUPKEBOM
AKTHUB I10 1IEHE UCIIOJIHEHUS C YIUIaTOM 3a 3TO MPaBoO NPEMUH ?
1. hprouepcHbINl KOHTPAKT;
2. OIIINOH;
3. BappaHT.
3aganue 9. Ilpm omepanusax C ONUMOHHBIMHU KOHTPAKTaMH I  TIOJY4EHHUS
MOTEHLIMAIbHO HEOTPAHUYEHHOTO J]0X0/1a HEOOXOAMMO UCIOIB30BaTh OA3UCHYIO CTPATETHIO :
1. mokymnka "komna";
2. mponaxa "kosa'";
3. nokymnka "myra";
4. mponaxa "myra".



3aganmne 10. MakcuManbHO BO3MOXKHBIM pasmep NpHUObUICH [UIs MpoAaBlia OIIMOHA

1. He orpaHuyeH,;

2. paBeH pa3Mepy MPEeMHH;

3. paBeH IieHE UCIIOJIHEHHSI MUHYC ITPEMUS;

4. paBeH ILIeHE UCIIOTHEHUS TUTIOC TTPEMHUSL.

3aganume 11. IIpu noxynke onuuoHa Ha IPOAAXKY:

1. [lepkarenpb onimoHa UrpaeT Ha MOBBIIIEHUE, BBITUCHIBATENIb — HA TIOHWKCHHE,
2.Jlepxatelb OMIMOHA UTPAET HA TOHMKEHHE, BHIUCHIBATEb — HA MOBBILICHUE;
3.Jlep>katesnb U BBITUCHIBATEh UTPAIOT HA MIOHWKEHUE;

4.]lepxkaTelib U BHIUCHIBATEb UTPAIOT HA MOBBIIIICHUE.

3aganue 12.B COOTBETCTBHME C MOJENBbIO ApPOUTPAKHOIO I[IEHOOOpAa3OBaHUS IS

MeXaHH3Ma [IeH000pa30oBaHus Ha (DOHJIOBOM PHIHKE BEPHBI YTBEPKICHHUS:
1.

WHBECTOPHI MHBECTUPYIOT B apOUTpakHble MOPT(Enu, MOHMKas IIEHbl Ha MOKYIaeMble
LIEHHbIE OyMaru ¥ MOBbIIIAs HA NIPOJIaBa€MbI€, I1I0KA B PE3YJIbTAaTE ITON NEATEIILHOCTH HE
UCYE3HYT apOUTPaKHBIE BOZMOKHOCTH;

10CJIe MCUE3HOBEHUS apOUTPAKHBIX BO3MOKHOCTEN paBHOBECHASI 0XKM1aeMast
JIOXOJIHOCTh OYJIET COOTBETCTBOBATH OE3PHCKOBOI MPOIIEHTHON CTaBKeE,
CKOPPEKTUPOBAHHON Ha PHIHOYHYIO PEMHUIO;

npemust 3a (PaKTOPHBIA PUCK — 3TO TIOXOAHOCTH CBEPX OE3PHCKOBOIN CTaBKU B CHUTYaI[UU
paBHOBecHs Jisl TOPTdEnst ¢ eqMHUYHONW YYBCTBHTEIBHOCTBIO K JaHHOMY (hakTopy H
HEYYBCTBUTEIHHOMY K OCTaJIbHBIM (haKTOpaM.

4.3. OueHo4HbIe CPeACTBA AJIsI IPOMEKYTOYHOH aTTeCTAIMH.

4.3.1. ®opMupyemble KOMIETEeHIIUH

- CIIOCOOHOCTP HCITOJIB30BATh COBPEMEHHBIE METOIBI YIIPABICHUSI KOPIIOPATUBHBIMU (PUHAHCAMH
1t perienns crparerndeckux 3aaad (ITK-3) TMK-3.3 3 sran

4.3.2 TunoBble OLIEHOYHBIE CPEICTBA

IIpomexyTouyHas aTrecTanus NPOBOAUTCH B (popMe IK3aMeHA. JK3aMEH BKJIIOYAET

OTBETHI HA BOIIPOCHI H PCIICHUE PACYCTHLIX 3a1a4.

BoOooo~NoOrLODE

12.
13.
14.
15.
16.

0.

Cnmcok BONpocoB ISl MOATOTOBKH K IK3aMeHY.
[TonsATHE IPEANIPUHUMATEIBCKOTO PUCKA.
Nctounuku (¢pakTopbl) NpeANpUHIMATEIHLCKOTO PHUCKA.
IIpupona BOZBHUKHOBEHHUS pUCKa. Buabl HEONIpEIEIEHHOCTH.
BHemrnue v BHyTpeHHUE PUCKH.
IToHATHS cUTyallMM pUCKa U OCO3HAHUS PUCKA.
CucremaTnyeckue u cenupruueckue prucKu.
MeTo1bl OLIEHKU NPEAIPUHUMATENBCKUX PUCKOB.
Mozenu OleHKHU 1IEHBI U I0XOJHOCTH OOBIKHOBEHHBIX aKIIUH.
Mojenu OLeHKH LEHBI U I0XOAHOCTH MTPUBUIIETUPOBAHHBIX AKIIWH.
Mogens CAPM: mpeanonoskeHust 1 COOTHOLIEHUST MOZEIIH.
Monens apoutpakHoro menooopaszoBanusi. [I[podiaemsl BeIOOpa (GakTOpOB pUCKA.
[TousiTe u cBoiicTBa apOUTPAKHOTO MOPTQEIIL.
Prinounas mozens [apmna. KoadduiimeHT oTHOCHTETBHOTO prCKa.
Mogens I'.Mapkosurtia. [lonstue 3pekTHBHOr0 MHOXKECTBA.
Onrtumuzanyst nopTgens LeHHbIX OyMar 1o COOTHOIIEHHIO JOXOJHOCTb — PHCK.
BamroTHble pucKH. YIIpaBiI€HUE BAIIOTHBIMUA PUCKAMU.
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17. Puckosnorusi, kKak KOMIUIEKC MEPONPUSATHIA MO BBISBICHHUIO, OLIEHKE, MPO(PUIAKTHKE U
MUHUMU3ALNAN TPEITPHHUMATEIBCKUX PUCKOB.

18. KoHuenuus npuemiieMoro pucka.

19. Mopenu oleHKHY IISHBI ¥ PUCKA OOJIMT AN,

20. Konuenmms VaR. Mertojsl pacyera.

21. IlpumeHeHue NpOU3BOAHBIX (PUHAHCOBBIX MHCTPYMEHTOB JJISl XEKHUPOBAHUS (PMHAHCOBBIX
PHCKOB.

22. Konnenmus 3¢(HEKTUBHOCTH PBIHKA KamuTala. Y CIOBUS JOCTHXKCHHS MH(GOPMAIIMOHHON
3¢ (HeKTHBHOCTH.

23. OcHoBHBIE XapakTepucTuku 3¢ HekTUBHOrO phiHKa. DOpMbI A3P(HEKTUBHOCTH PHIHKA.

24. KoHIenus aCHMMETPUIHOCTH HH(POPMAITUH.

25. KoHuenuus ajabTepHATUBHBIX 3aTpaT (3aTpaT YMYIIEHHBIX BO3MOXKHOCTEH).

26. KoHuenuus areHTCKUX OTHOIIICHUM.

27. KoHuemnuuss BpPEeMEHHOH HEOTPaHHMUYEHHOCTH (YHKIIMOHUPOBAHUSA XO3SIHCTBYIOIIETO
cyOBeKTa.

28. mmyHu3anus noptdens o0nuranuii K “3MEHEHUSIM MPOLIEHTHOM CTaBKH.

29. Iloka3zaTenu JOXOJHOCTU U pUCKA OOJIUTaLUi.

30. OnuroHbl U UX OCHOBHBIE XapaKTEPUCTUKHU.

31. Biausiaue (hakTOpoOB pHCKa HA CTOUMOCTh €BPOTICHCKUX OIMIIHOHOB.

32. ObrouepcHble KOHTPAKTHI. [leHooOpa3oBanue Ha PpIOYEPCHBIE KOHTPAKTHI.

33. Konuenmus ¢paxransHoro peiaka. OcOOEHHOCTH PhIHKA C (PAKTATBHOM CTPYKTYPO.

34. ba3oBbie ONMIIMOHHBIE CTPATETHH U UX XaPAKTEPUCTHKHU.

35.  IloHATHME MHHOBAIMOHHOTO MPOEKTA, ITAIBI €0 Pa3pabOTKH U peaTH3alny.

36. [Tokazatenn oneHkn 5(P(PEKTUBHOCTH WHHOBALMOHHOTO TMpoeKTa. Puck u
HEOIPE/IeIIEHHOCTb.

37. MoauduunupoBaHHas MOJIEb OLICHKH KalTUTAIbHBIX aKTUBOB.

38. ®ynmamenTanpHBIN K03 unmeHT Oera.

39. Metoa KyMyJISTHBHOTO MOCTPOEHUS CTaBKU

BapuaHThbl pacueTHBIX 32124

3agaua 1.

Onpenenutp BEIUYUHY OJHOJIHEBHOTro VaR ¢ NOBEpUTENBbHON BEPOSTHOCTBIO 95% s
noptdens M3 akuuii oHON kommaHuu ctoumocThio 500000 py6neit. TpeOyemas 10X0IHOCTh
10% romoBbIX, Oe3puckoBas cTaBKa 6%, CpEIHEKBAAPATUUECKOE OTKJIOHEHHE T0JIOBOM
JOXOHOCTH 25%.

3anava 2.

OrneHuTh TpeOyeMyr JOXOTHOCTh, UCTIONB3Ys Moaenb CAPM, 1is akiuu ¢ TEKyIIUM
kypcom 300 pyOneid, mocneaHuM TuBuAeHIOM 12 pyOneid, TeMnoMm pocta TuBUAECHIOB 4%,
koaurmentom «oetan 0.8, ecnu mpu 3HaueHUU Oe3puCcKOBOM cTaBku 10% mporHO3UpyeTCs
JIOXOTHOCTh MHEKca B 14%.

3agaua 3.
O1eHNTH CPETHEB3BEIICHHYIO CTOMMOCTh KaluTalla KOMITAaHHH.
CobcrBennsiit kanuran - 500000 py6.;
3aemusiii kanutan (kpeaut) — 400000 pyo.;
BespuckoBas craBka - 8,0 %; mpeMusi 3a ppIHOYHBINA PUCK KOMITaHUH — 5,6 %;
Koad¢urmenT Oeta s kommaanu — 1,2,
CraBka no xpenuty — 10%.
Cragka Hanora Ha ipuosLTE — 20 %.
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3amaua 4.

OrneHuTh 00N PUCK MOPTQENS U3 ABYX aKIuii, CHOPMHUPOBAHHOTO B PABHBIX JIOJISIX 1O
CTOMMOCTH (paccuuTarh KOd(pHUIUEHT OeTa M CpeAHEKBAIPATUYECKOE OTKIOHEHHE TOJI0BOM
JIOXOJTHOCTH):

Al: Texymas ppiHOuHas 1eHa - 342 pyO. ; KOBapuauus Ha pbIHOYHBIM MHACKC -
360; nucnepcusi COOCTBEHHOTO pUCKa — S6;
A2: tekymas ppiHOYHas 1eHa - 202 py6. ; KOBapuauus Ha PbIHOYHBIM MHIEKC -

242; nucnepcusi COOCTBEHHOTO pucka — 34;
bespuckoBas mporieHTHas cTaBka - 8,5%.
CpenHeKBapaTHUECKOE OTKIIOHEHUE TOJ0BOM JOXOJHOCTH PHIHOYHOTO MHeKca — 17% .

3agaua 5. [lo JaHHBIM KPHMBOHM JOXOJHOCTH TOCYJIAPCTBEHHLIX O0JMrauuii ¢
roI0BbIMHU BBIILJIATAMHU KYNIOHOB PACCYMTATH HeSIBHYIO (OPBAPAHYI0 NPOLEHTHYI0 CTABKY
Ha roj 4epes 3 roaa.

Cpok, jeT 1 2 3 4 5

[TporienTHas ctaBka, % 6,01 6,44 6,92 7,20 7,40

3agaya 6. Ilo gaHHBIM Ui TpeX TOCYAAPCTBEHHBIX KYNOHHBIX OO0JUTaNUiA
paccunTath qropanu OD3 002.

OOauraius O®3 001 O®3 002 O®d3 003
CpoK 70 moraiieHus, JIeT 1 2 3
Ilena, % oT HOMHHAJIA 102,91 103,97 103,54
TpebGyemas TOX0IHOCTb, % 6,05 6,64 6,90
Kynon rogosoit, % 8,1 6,9 7,4
Jonst B moptdene, % 0,4 0,4 0,2

IxaJa oneHUBaHUA.
I_HKana OLICHUBAHUA. HGyI[OBJ'ICTBOpI/ITGJ'II)HO, y)IOBJ'IeTBOpI/ITCJ'IBHO, XOpOHIO, OTJINYHO.

OT/JAMYHO CTaBUTCS B TOM ClIy4ae, KOTJa CTYJEHT HCUEpIIbIBAIOIIE 3HAET BECh MPOrPaMMHBIM
MaTepuai, OTIUYHO IOHMMAEeT U MpOo4YHO ycBomia ero. Ha Bompocsl (B mpenenax nporpaMmmsl)
JaeT TpPaBUJIbHBIE, CO3HATENIbHbIE M YBEPEHHbIE OTBETHl. B NpaKkTUYECKUX 3alaHusiX yMeeT
CaMOCTOSITENIBHO TI0JIb30BaThCS MOJyYEHHBIMHM 3HAaHUSAMHU. B yCTHBIX OTBETax M NHUCBMEHHBIX
paboTax MoJIb3yeTCs IUTEPATYPHO MPABUIIbHBIM SI3bIKOM U HE JOMYCKaeT OMIMOOK. YuyacTBOBaJ
B JMCKYCCHUSX.
Xopouro cTaBUTCS B TOM cilly4yae, Korja CTyIeHT 3HaeT Bech TpeOyemble IporpaMMoii Matepual,
XOpOIIO MOHUMAET U MPOYHO yCBOMJ ero. Ha Bompocsl B mpezenax mporpammbl OTBeyaeT 0e3
3aTpyJHEHU. YMeeT MpUMEHSATh MOJydYeHHbIe 3HAHMS B NMPAKTUYECKUX 3aJaHusX. B ycTHBIX
OTBETax IMOJIb3yeTCsl MPOPECCHOHATIBLHBIM SI3bIKOM U HE JIeNIaeT IpyObIX OMMOOK. B MuchMeHHBIX
paboTax JOMYyCKaeT TOIBKO HE3HAYMTEIbHbIE ONIMOKU. ['paMOTHO M3araeT Marepuaia 1o Teme.
OtcyTcTBHE CYIIECTBEHHBIX HETOYHOCTEN. BO3MOKHBI 3aTpy/IHEHUS C NPUBEIECHUEM IIPUMEPOB.
VYyactBoBan B auckyccusx. CrocobeH MporHo3upoBaTh BO3MOKHBIE HECTAHAAPTHBIE CUTYallUU
Y HaXOJWUTh ONTUMAJIbHBIE PELLIEHUS.
Y10B/1€eTBOPUTEIBHO CTaBUTCS B TOM cCily4yae, KOI/Ia CTYJAEHT OOHapy»XMBaeT 3HaHHS TOJIbKO
6a3oBbIx Karteropuil. [lpu mnpuMeHeHMM 3HAHUH Ha MPAKTUKE HCHBITHIBAET HEKOTOPHIE
3aTpyJHEHHs M MPEOI0JIeBaeT WX C HEOONBIION MOMOIIbI0 MpenojaBatens. B ycTHBIX oTBeTax
JIOIMTYCKAeT OIIMOKH NpU U3JI0KEHUH MaTepuaia U B MOCTPOCHUH peyr. B mucbMeHHBIX paboTax
nemaer ommOku. He ywactBoBanm B nuckyccusix. B oTBeTrax 1omyckarOTCsi HETOYHOCTH, OHU
HEZ0CTaTOYHO apryMEHTUPOBAHBI.
HeynoBi1eTBOpUTEIbHO CTaBUTCS B TOM Cilydae, KOTrJa CTYAEHT OOHapy)KHBaeT HE3HaHUE
OOJBIION YacTH MPOTPAMMHOTO MarepHajja, OTBEYaeT, KaK IMPaBHJIO, JHIIb HA HaBOJIIUE
12



BOIIPOCHI TIpenojaBareisi HeyBepeHHO. B MHCbMEHHBIX paboTax MOMYCKaeT YacTHHIE TpyOble
omnOku. [Ipy npuMeHeHUN 3HaHUM Ha NMPAKTUKE MCIIBITHIBAET 3aTPYJHEHUS U HE NIPEOA0JIEBAET
UX C HeOOJIbIION TMOMOIIBI0 TpernojaBaTens. B yCTHBIX OTBeTax J[OMYCKaeT OUIMOKH Tpu
U3JI0KEHNU MaTepHuaia U B IOCTPOCHUH peur. B nuceMeHHbIX paboTax JenaeT rpyoble OIIMOKH.
He y4actBoBan B 1UCKyCCHSX.

4.4. MeTonnueckne MaTepHaJibl

B wactm ofecriedeHuss OCBOGHMS JUCLUUIUIMHBI OOYYaIOMIMMCS TPEAOCTABISACTCS
pa3gaTo4yHbIil MaTEpUa 110 TEMaM JUCLIUIUINHBI.

[Tponienypa onieHMBaHMs 3HaHUIM, yMEHUI U HABBIKOB, 0OecneunBalonmx (popMupoBaHue
KOMIIETCHIIMH, IPElyCMOTPEHHBIX OCBOCHUEM AUCLUIIIINHBI, BKIIOYACT:

- IIPOBEJICHUE TECTUPOBAHUS HA OCHOBE TECTOB, BKIIIOYAIOIIMX TEOPETUYECKUE BOIIPOCHI U
pacueTHbIe IPUMEpHI;

- TIPOBEACHHE OIpOCa II0 KIIOYEBBIM BONPOCAM, OXBAaTBIBAIOILEM COACPIKAHHE
JUCLUIUINHBIL.

5. MeTtoauyeckue yKkazaHus AJsl 00y4alOLUXCS 110 OCBOEHUIO THCIUNIHHBI

JUist  oOecrieyeHUss OCBOCHHUS JUCLUIUIMHBI oOydwaroumuecs Y4eOHBIM IJIAHOM
IpelyCMOTPEHAa CaMOCTOSITeNIbHAs paboTa U MPAKTUYECKUE 3aHATHS.
Buasl camocTosiTenbHOM BHEAYTUTOPHOM pabOTHI :
- CAaMOCTOSITENIbHOE U3Y4YEHHUE pa3/ieioB Kypca,
- IOBTOpPEHHE JIEKIIMOHHOIO MaTepralla U MaTepuaia yueOHUKOB,
- IOJArOTOBKA K PAKTUYECKUM 3aHATHUSAM,
- IOATOTOBKA K TEKYIIEMY KOHTPOJIIO.
[TpakTHyeckue 3aHATUS TPOBOJATCA B (popMe pacyeTa mapaMeTpoB pUCKa MO U3y4aeMbIM
MO/JIEJISIM Ha OCHOBE PEaJIbHbIX JaHHbIX.
Temarnka NpakTUYECKUX 3aHITHN:
«Pacuet ¢popBapAHBIX MPOIEHTHBIX CTABOK 110 KPUBOH JT0XOJHOCTH.
«O1neHKa rocy1apCTBEHHBIX LIEHHBIX Oymar.
«OLeHKa T0XOAHOCTH U pUCKa aKIUH MO CTATUCTUUYECKUM JTaHHBIM.
«Pacuer mapameTpoB peiHOUHON Mozenu [llapmay.
«DPopMHUpPOBaHHE UMMYHU3UPOBAHHOTO NOPT(hEs 0OIUranuii».
«DopmupoBaHue MOPTQeNs akuil ¢ 3aJaHHBIMU XapaKTEPUCTUKAMID.
«O11eHKa ONIIMOHHBIX CTPATETUi MO JaHHBIM CPOYHOTO PbIHKA MOCKOBCKOM OMPXKU».
3agaHus 17151 NOATOTOBKH K NPAKTHYECKUM 3aHATHAM:
-  U3y4YUTh JIMHAMUKY KpPUBOM  JOXOJAHOCTHM MO JaHHBIM  MOCKOBCKOH  OHpXKH
https://www.moex.com/ ;
- 03HaKOMUTBCS C TapaMeTpaMU BBITYCKOB rOCYAApCTBEHHBIX LEHHBIX Oymar, oOpalaromuxcs
Ha MOCKOBCKO# Oupyke 1o JaHHbIM caiita oupxku https://old.broker.ru/sp ;
- U3YYUTh CTPYKTYpYy OupkeBoil MHGOpMAIUU PhIHKA TOCYJapCTBEHHBIX OOIHUralui, TUHAMHUKY
UX ILIeH ¥ qoxonuoctu https://broker.ru/tv ;
- U3Y4YHUTh CTPYKTYpPY OupkeBoW MH(OpPMALUK PbIHKA aKLIWN, TUHAMUKY UX LEH U JTOXOJHOCTH
no gaHHbIM MockoBckoii oupxku https://broker.ru/investments ;
- W3yYUTh CTPYKTYpy OHUpPKEBOM WHPOPMAIMK CPOYHOTO pPHIHKA MOCKOBCKON OHUpKHU
https://broker.ru/brokerage .
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6. YueOHas JuTepaTypa u pecypchl HHPOPMAIMOHHO-TEJIEKOMMYHUKANIMOHHO ceTH
"UHTepHeT", BKIIOYASA NepeYeHb YUeOH0-MeTOAUYeCKOro odecnevyeHus J1JIs
CaMOCTOSITe/ILHOI PadoThl 00y4aIOIMXCH M0 JMCUUILIHHE

6.1.0cHoBHas JuTepaTypa.
1. DHnmknonenus guHaHcOBOoro puck-meHemkmenTa. [lox pen. A.JI.JlobanoBa, A.B.UyryHoga.
— M.: Ans6una. buznecOykc, 2009.
2. Jlomamenko JI.B., ®unorenoa 10.}O. VmpaBrnenue puckamMu B YyCIOBUAX (UHAHCOBOM
HecTabunbHOCTU. — M.: Maructp: UHOPA-M, 2010.
3. A.C.lllankun, B.A.lllankuH. DxoHOMHUYecKUEe U ¢uHaHCOBbIE pucku. OIeHKa, yIpaBJicHUE,
noptdens naBectuimii. — M.: lamkos u Ko, 2013.
4. . J1.Bumaskos, H.H.Panaes. O6mmas Teopus puckos. — M.:Axanemus, 2008.

6.2. lonoJIHUTeIbHAS JUTEPaATypa.

1. bysno B.Il., KupcanoB K.A., Muxaiino JI.M. Puckonorus (ympaBjieHHuE pHUCKaMH):
YueOHoe nmocobue. - 2-e usn., uctnp. u gom./bysnos B.I1., Kupcanos K. A., Muxaiinos JL.M. - M.:
HznarensctBo "Ok3amen", 2003 - 384 c.

2. JlaBpymun O.U. u np. bankosckue pucku. Yuedbnuk. — M.: Knopyce, 2016.

3. CrpynenkoBa T.B. BamtorHple pucku: aHanu3 W ymnpaBieHwe. YueOHoe mocobue. — M.:
Kunopyc, 2016.

3. Mupkun A.M., [obamuna W.B., Camun B.H. Craructuka (UHAHCOBBIX PBIHKOB (IS
Maructparypsl). Yuebnuk. — M.: Kaopyc, 2016.

3. B.H.YponoBckux. YnpapieHue puckaMu npeanpusatus. Yueonoe nocooue. — M.: By3oBckuii
yueOHuK., 2011.

4. B.W.Ilupsiee. Mogenu ¢(uHAHCOBBIX PHIHKOB. ONTUMalibHbIE TOPTHENnH, yIpaBiIeHUE
¢uHaHCcamMu U puckamu.- JIubpoxom, 2009.

5. JL.H. Tenman, H.JI. OpuamBuiu. YopasieHue puckamu B yCIOBUSX (MHAHCOBOTO KpU3Hca. —
M.: FOuutu-/lana, 2011.

6. E.A.®enopona, oM. [lenomnaes, A.N.EpMmoJieHKko. duHaHCOBas cpena
IpeIIIPUHUMATEIBCTBA U TpeANpuHUMarTensckue puck. — M.: KaoPyc, 2010.

7. Hull J.C. Options, futures and other derivatives. 7th ed. — L.: Prentice Hall, 2008.

8. Risk adjusted performance measurement: A tool for the global finance industry: A survey.
Executive summary. Professional Risk Management International Association, 2007, March.

6.3. YueOHO-MeTOAHYECKOE ODecleuyeHne CaMOCTOSITeIbHOIi PadoThI.

1. Kypacor B.B. PaGouasi nporpamma qucuuniuabl (Mmoaynas) 61.B.0O/[.8 «Kounenmuuun
U MOJCIIM PHCK-MCHEPKMEHTa». HampaBieHne TMOAroTOBKH  (CHeruaibHOCTH)38.04.02
«MeHemkMeHT». «PUCK - MEHEIDKMEHT U CcTpaxoBoi Ousnec». — M., PAHX uI'C, 2017.

6.4. HopmaTuBHBIE IPABOBBIE TOKYMEHTHI.
1. MeTtoanueckue peKOMEHIANNH 110 OlleHKe () ()EeKTHBHOCTH HHBECTUIIMOHHBIX MTPOEKTOB. -
(yrB. Munskonomuku PO, Mundunom PD, I'occtpoem PO 21.06.1999 N BK 477)

6.5. UHTepHeT-pecypcsl.
1. www.finam.ru
2. WWw.micex.ru
3. www.rbc.ru
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7. MarepuajbHO-TeXHHYeCcKasi 0a3a, HHPOPMALMOHHBbIC TEXHOJOIHH, MPOrPpaMMHoOe

obecrieyeHue 1 UHGPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI
Jlnst mpoBeleHUs 3aHATUW O JUCHUUIUIMHE HEOOXOAMMO CIEAYIOIIEe MaTepUuaIbHO-
TEXHUYECKOe oOecIieueHre: ydeOHbIe ayTUTOPHUHU JJIs1 TPOBEICHUS 3aHSATHI CEMHHAPCKOTO THUIIA,
IPYNIOBBIX M WHIUBUAYAJIbHBIX KOHCYJIbTALUH, TEKYIIErO0 KOHTPOJIS M IMPOMEKYTOUHOM
aTTECTAIlUH, JIJISl CAMOCTOSTEIBHOM pabOThI: YNTAITBLHBIC 3AIbI OMOIHOTEKH.
[Mporpammuoe obecnieuenue: MS Office Professional Plus 2016.

JloctymHble pecypchbl HHPOPMAIIMOHHON CPeJIbl aKaJeMUH BKITIOUYAIOT:

* 3JIEKTPOHHOE XPaHUJIUIIE HAyYHO-O0Opa30BaTENbHBIX PECYPCOB C BO3MOMXHOCTSIMHU
YAQJICHHOTO JIOCTyNa Ha 6a3e COBPEMEHHOTO TeJIEKOMMYHHKAIIMOHHOT'O KOMIUICKCA;

* 0a3bl JAHHBIX 3JIEKTPOHHBIX MMYOJHMKAIUMA, ICKTPOHHBIX MEPHOIUYECKUX HU3AaHUN
HAay4YHOT'0 ¥ Y4€OHO-METOIMYECKOTO HAIIPABICHUS;

* MEIMA-CTYIus JUIsl IPOBEACHUS TeIeKOH(DEPEHIIHiA;

* DJICKTPOHHBIA OMOIMOTEUHBIN (HOH/I.
WudopmaninonHsle crnpaBouHble cuctembl: Hayunas Oubnuoteka PAHXwul'C. URL:
http://lib.ranepa.ru/;
Hayunast onekrtponnas Oubnmoreka eLibrary.ru. URL:  http://elibrary.ru/defaultx.asp;
HanunonaneHas anekrponnas 6udaunoreka. URL: www.nns.ru;
Poccuiickas rocynapcrBennas oudmuorexa. URL: www.rsl.ru;
Poccuiickas HanmoHanbHas 6ubamoreka. URL: www.nnir.ru;
OnekrponHas oubanoreka Grebennikon. URL: http://grebennikon.ru/;
DeKTpoHHO-0MOaMOTeUHast cuctemMa M3matensctBa «Jlams». URL: http://e.lanbook.com;
DNIeKTPOHHO-OUOIMOTEUHAsE ~ CcHUCTEMa FOPAMT. URL: http://www.biblio-online.ru/.;
http://www.scopus.com.

7.1. Crincok y4eOHO-1200paTOPHOI0 000PY/10BAHUS:
- IEPCOHAJIBHBIN KOMITBIOTEP € BBIXOJOM B MIHTEpHET;
- MYJBTUMEIUNUHBIN IIPOEKTOP.

7.2. HpOFpaMMHHe, TECXHHUYCCKHUEC U 3JICKTPOHHBIC CPCIACTBA O6y‘{eHI/I$I U KOHTPOJIA

3HAaHUU CITylIaTenei:
Microsoft Exel.

15


http://lib.ranepa.ru/
http://elibrary.ru/defaultx.asp
http://www.nns.ru/
http://www.rsl.ru/
http://www.nnir.ru/
http://grebennikon.ru/
http://e.lanbook.com/
http://www.biblio-online.ru/
http://www.scopus.com/

