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e ocBOE HUSI UCIUILIMHDI
N3ydyeHne TeOpeTHMYECKUX OCHOB WM OCHOBHBIX HPHHIIUIIOB (PHHAHCOBOW MaTeMaTHUKU IS
MOCJICIYIOIIETO HUCTIOJIb30BAHUS JIJIsl OLICHKH aKTUBOB W MIPUHATHSI HHBECTUITMOHHBIX PEIICHUH .

Pe3ynbrar 0CBOCHMS AUCHUTIIMHBL:
HA YPOBHE 3HAHMIA:

- OCHOBHBIX IOHSATHI U MHCTPYMEHTOB (PMHAHCOBON MaTeMaTHKH;
HA YPOBHE YMEHMIi:

- pewarh TUIIOBbIE MAaTEMAaTHYECKUE 3aJa4l, BOSHUKAIOIIME MTPU aHaIN3e (MHAHCOBBIX
omneparui; UCIoIb30BaTh MATEMAaTUYECKU I SA3bIK U MATEMATUYECKYH0 CHUMBOJIMKY IIPH
IPOBEICHUH (PMHAHCOBO-3KOHOMUYECKUX PACUETOB;

- NPUMEHATh GOPMYJBI MPOCTHIX MPOLIEHTHBIX CTABOK JJIsl HAXOXKAECHUS PE3YIbTaTOB
HapauieHus ¥ TUCKOHTHUPOBAHUS.

- IPUMEHATh GOPMYJbI CI0XKHBIX IPOLIEHTHBIX CTABOK U1l HAXOXKAECHHUS PE3yIbTaTOB
HapaleHus U TUCKOHTUPOBAHUS

- Kr1accupuIupoBaTh (PMHAHCOBBIE PEHTHI U ONIPEACIATh UX KOHEUHYIO M MPUBEIEHHYIO
CTOMMOCTH.

HA YPOBHE HABBIKOB!

- BJIaJIETh HaBBIKAMU: ((MHAHCOBO-IKOHOMHUYECKUX PacYETOB MPHU PEIIEHUH KOHKPETHBIX
3a/1a4, MPOBOIUTH KOJIMUECTBEHHBIN aHaIN3 (MHAHCOBBIX ONEpaIUil, UMETh HABBIKU
paboTHI CO CcIIeNHaAIbHON MaTEMATUUECKON JIMTEPATYPOH.

Copepxanue Kypcea:

Tema 1. Ilpocreiinme 3a1auM HA NPOLEHTHbIE BbIYHCJIeHUs . HaxoxaeHue mpoieHTa OT
yucna. Haxoxaenue dncia 1o ero npormeHTty. Haxoxxaenue 10mu (B mpoleHTax) OJJHOTO YKCia OT
JpYroro. YBeJIMYEHUE YUcia Ha 3aJaHHbIA TPOLIEHT. Y MEHBIICHUE YK CIIa Ha 3aJaHHbIA TPOLICHT.
OmnpeneneHne Ha CKOJIBKO MPOIIEHTOB OJHO YUCIIO OoJbIe apyroro. OmpeneracHrue Ha CKOJIBKO
MPOLIEHTOB OJIHO YHCJIO MEHBIIE APYroro.

Tema 2. IIpocTsie npouenThl. Hapamenue no craBke npocToro npoueHTta. Tpu meroaa pacyéra
JUINTETILHOCTH CCY/Ibl: aHIIIMICKas, HeMellKasl U paHIly3cKas IpakTUkd. /[Ba MeTo/1a moraieHus
KpeAWTa: akTyapHblii MeToJl M MpaBuio Toproeua. JIBa cmocoba JUCKOHTHPOBAHUS:
MaTeMaTHyYecKoe 110 MPOLEHTHON CTaBKe U OaHKOBCKOe IO Y4E€THOM cTaBke. IlpmHImm
HEBO3MOXXHOCTH MEXBpEeMeHHOro apOutpaxa. [loHsTHEe 5SKBUBaJICHTHOCTH (DMHAHCOBBIX
KoHTpakToB. IlpsimMas u oOpaTHas 3amava JuUIsl MPOLICHTHOM M yu€THOM craBku. IlpuBenénHoe
3HAYEHHUE, YUET, IKBUBAJIECHTHOCTD, IPOJIOHTALIUS U ITIEPEYUET BEKCENEH.

Tema 3. CnoxxHble nmpoueHTHI. Hapaienue 1o craBke ci0xHOro npouenTa. @opmyisl yiBoeHus
cymmbl. [loHsATHE HOMUHANBHOU CTaBKU MpoieHTa. [lonsTue >dpeKTUBHON CTaBKM MPOLICHTA.
CpaBHeHHE HOMHMHAJIBHBIX CTaBOK. JIBa crmoco0a AMCKOHTUPOBAHHS IO CTaBKE CIOXHOTO
MpOIEHTa: MaTeMaTH4YecKkoe W OaHkOBckoe (Mo y4€THOM cTaBke). Hapamenwe mo crmoskHOM
ya€THOM cTaBKe. HoMMHaNbHBIE CTaBKA MJis JUCKOHTUPOBAHUS: MAaTEMAaTHUYECKOro U
O6ankoBckoro. CtaBka HEMPEPHIBHOTO HAYMCIIEHUS TpolieHTa (cuiia pocTa). JleBsATh TUIIOB CTaBOK
CIOXKHBIX TpOLEHTOB. [loHATHE  SKBUBAJEHTHOCTH MPOLEHTHBIX CTaBOK.  YCJIOBUS
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OKBUBAJICHTHOCTU UIA  CJIIOKHBIX HPOHCHTHBIX CTaBOK: ’5. CBoiicTBa

9KBUBAJICHTHBIX CJIOKHBIX MMPOUCHTHBIX U y‘-IéTHBIX CTaBOK.

Tema 4. [IpoueHTHbIE CTABKHU B YC10BUAX HHG assumu. [oHsITHS ypOBHS MHQUISILIMY U WHJIEKCa
neH. CBs3b MeXJ1y HOMMHAJIBHOW M pealbHON IleHOW, U ypoBHeM uH@uanuu. [lonsrus
HOMUHAJIBHOW M PEATbHOM CTaBKaMH MPOIICHTA B YCIIOBU sIX MHAWIsIMK. Y paBHeHune Ouiepa. J[Ba
crioco0a HapalEHus B YCIOBUSIX HH(NIALIMU: HA OCHOBE PEaIbHON CTABKU MPOLIEHTA U HA OCHOBE
HOMUHAJIBHOW CTaBKU IpolieHTa. /[Ba croco0a mpuBeneHUs (AMCKOHTHPOBAHMS) B YCIOBUSX
UHQIAIIN: Ha OCHOBE PEeabHOM CTaBKU MPOIEHTAa M HA OCHOBE HOMHHAJILHOW CTaBKU MPOICHTA.

Tema 5. ®@uHaHcoBble peHTHI. [loHITHA: PUHAHCOBOI PEHTHI, IEPHOIAa PEHTHI, CPOKA PEHTHI,
NoApacy€THON U aBaHCOBOU peHThl. OCHOBHOM NPUHIIUII OACUYETA CTOMMOCTHY MMOTOKA ILJIATEXKEH.
Hapam€nnas u npuBenéHHas CTOMMOCTB ITOJIPACUYETHONM M aBaHCOBOM peHTHI. [IpuBenéHnas
CTOMMOCTb IOJPAacCYETHOM M aBAaHCOBOM OTJIOXKEHHOW peHThl. IIpuBenéHHas cToMMOCTB
noJpacyéTHOM M aBaHCOBOM OeckoHeuHOM peHTHl. [lonstme wactoit peHThl. Hapamgnnas u
NpuBEAEHHAS CTOUMOCTD IMOPAcUETHON U aBaHCOBOM yacToi k-cpounoii perTsl. [lonsTre penkoit
peHThl. Hapam@€nnas u npuBenéHHas CTOMMOCTb TOIPACYETHOM M aBaHCOBOM peakoit k-cpouHoit
peHThl. Hapamg@€nHass u npuBeA€HHAs CTOMMOCTb IIOJPAacdY€THOW M aBAaHCOBOM PEHTHI C
HENIPEPBIBHBIM HAYUCICHUEM NPOLIEHTOB M JUCKPETHBIMU IuIatexamMu. Hapam€nnas wu
IPUBEIEHHAs CTOMMOCTh PEHTBI C HENPEPBIBHBIM HAUYNCICHUEM MTPOLIEHTOB U HENPEPBIBHBIMU
IJIaTeXKaMHu.

Tema 6. JjeMeHTbl HeJdeTepPMHUHHUPOBAHHOH (PHHAHCOBOW MaTeMaTHKH (NMOPTQeJibHasA
Teopus). [lonstue pucka B (MHAHCOBOM aHanu3e. AHAIU3 PUCKA U JJOXOJHOCTH C IOMOIUIBIO
cpeanero u aucnepcuu. [onstue gomyctumoro nmoprdens nenasix Oymar (LIB) u momyctumoro
MHO>KECTBA TOYEK IJI0CKOCTU. D(PdeKTUBHAS TPaHUIla JOIYCTUMOTO MHOKECTBA U 3(PPEeKTUBHBI i1
noptdens I[b. Ilpobmema MapkoBunma u Meronsl e€ pemeHHs. Teopema o JBYX
KaluTaJIoBIIOKeHUsIX. Mcronb3oBanue st cocraienus noprdens b Oe3pruckoBoro akTuBsa.
OddextuBHas rpanuna u dddexruBHbl moptdens b ¢ 6e3pucKOBBIM KpeaUTOBAaHUEM H
3aMMCTBOBaHHEM. TeopeMa OHOTO KalUTATOBIOXKEHHS. AJbTEPHATUBHBIE MOJIEIU 110 BBIOOPY
spexrrBHOTO TIOpTdENs. Mozenb oneHku ctoumMoctu (prHaHCOBBIX akTHBOB CAPM Vwuubsima
[Mlapmna.

TpynoemkocTs THCHMIIMHBL: 2 3.e1., 30 ak.yacoB

®opMBbI TEKYLIET0 KOHTPOJISI U POME KYTOYHOM aTTeCTAIUHU:
@DOpMBI TEKYILETO KOHTPOJIS — KOHTPOJIbHBIE PAOOTHI.

3aueT mMpoBOAUTCS B MUCEMEHHOM (hopme.
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