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1. Ileau u 3agaun TUCHUILJINHBI

[enp Kypca — O3HAKOMJIEHHE CTYIEHTOB C SKOHOMHUKONM W MaTEMaTHKOMN
¢buHaHCOBBIX pPBIHKOB. PaccmarpuBaroTcss aBa 0a30BbIX mpuHIMNA. [lepBbrii
MPUHITMI — OTCYTCTBHE apouTpaxka. OH MO3BOJISIET OIEHWBATh AKTUBBI HA OCHOBE
3HaHusi uHpopMauuu o 0a30BbIX akTUBaX. OCOOEHHO MOJIE3€H JAHHBIN MOIXO]
IpU OIICHUBAHWUU TPOU3BOJHBIX (PUHAHCOBBIX HWHCTPYMEHTOB (Hampumep,
OMIIMOHOB), €CJId M3BECTHAa ILieHa 0a30BOr0 akTHBa (HAaNpuUMeEp, LIEHA aKIUH) U
3aKOH €€ BOJIIOLINH.

BropeiM npuHIMIOM SIBISETCA NPUHIMI OOIIEr0 pPaBHOBECHS, KOTOPbBIN
OTIpeNIeNsieT, KAaK WHBECTOPHl BBIOMPAIOT CBOU JCUCTBUS (MHIMBHIyaTbHas
ONTHUMAJIBHOCTB), ¥ KaK KOOPJMHAIIUS dTUX WHBECTOPOB Ha (PMHAHCOBOM PBHIHKE
IPUBOJNUT K (DOPMUPOBAHMIO LIEH AaKTUBOB. B mepByro ouepenp paccMaTpUBaeTCs
KJJacCUYEeCKas 3ajJadya MHBECTOpa — BbIOOD ONTUMAJIBHOTO  MHOPTQEns.
PaccMoTpeHne B3auMMOJEHCTBUS HECKOJIIBKUX MHBECTOPOB BENIET K ILEJIOMY PsIy
Mojenel 1eHooOpa3oBaHusl Ha (DMHAHCOBBIX PBIHKAX, HANpUMep, K H3BECTHOM
monenu CAPM.

HecmoTpss Ha TO, 4TO YyHOp J€NaeTcs Ha TEOPUM, B Kypce TaKke
paccMaTpUBAIOTCS. 3MIIMPUYECKHE BONPOCHI — HANpPHUMEpP, Kak IPOBEPSIOTCA
TEOPETUYECKHE MOJEINIH, HCIOJb3yeMble B (PUHAHCOBOWM mpakTuke. CTylIeHTaM
TAK)KE€ OKaXXETCsl MOJIE3HbIM OBJIAJICHUE HMJIEIMH M MAaTeMaTUYECKOW TEXHUKOU
(¢uHaHcoBbIX Mojeneil. C 3TOH LEebI0 B Kypce MPeAnosaraeTcs BbIIOJHEHUE psa
BBIYUCIIUTEIBHBIX  yOPaXHEHWW, IS KOTOPBIX  YJIOOHBIMH  SI3bIKAMU
MPOrPaAaMMUPOBAHUS SIBJISIIOTCSI BBIUUCIUTENbHBIE TakeTel MATLAB.

2. Ilnanupyembie pe3yabTaThl 00y4eHUs

PesynbraTroM OCBOEHHS OCHOBHOW mMpodecCHOHAIBHOW 00pa3oBaTelbHON
MPOrpaMMBbl ~ SBJISIETCS  OBJIAJICHUE CTYJICHTAMH HAy4YHO-UCCIIEIOBATEIBCKUM,
MPOEKTHO-DKOHOMUYECKUM, AHAIUTUYECKUM, OPTraHU3aIlMOHHO-YIIPABICHYECKUM
BUJIaMH TPOGECCHOHAIIBHOW JESATETbHOCTH, B TOM YHCIE YHHUBEPCAJIbHBIMU,
oOmenpodeccuoHanbHBIMU U PO(EeCCUOHATBHBIMU KOMIIETEHITUSMU.

B PE3YIILTATE OCBOCHWS JUCHUIUIMHBI BBIITYCKHUK JJOJDKCH:

3HATh OCHOBHBIE MPUHIMIBI I1IEHOOOpa30BaHWs Ha (UHAHCOBBIX PHIHKAX;
OCHOBHBIC  TIOHSATHS  TEOPUU  (UHAHCOBBIX  PBIHKOB W  HWHCTPYMCHTHI
IIEHOO0PA30BaHUs;, PA3TMYHbIE METOABl OIEHKH (DMHAHCOBBIX aKTHBOB, a TaKkKe
NpEeUMYyIIECTBA M HEJOCTaTKU JIAHHBIX METOJIOB; pa3IM4HbIE  MOJIENHU
PaBHOBECHOT'O I1I€HOOOpa30BaHUS HA AaKTHUBBI; YCJIOBHS, HEOOXOAUMBIE IS
HaXOXXJICHUSI ONTUMAJIBHOTO TMOPT(EIsi; OCHOBHBIE OCOOEHHOCTH (PMHAHCOBBIX
PBIHKOB.



YMeThb UCMOJIb30BaTh HA MPAKTUKE MU3YYEHHBIE METOMAbI JJIsl OIICHUBAHUSI AKTUBOB
U a”Hanu3a (UHAHCOBBIX PBHIHKOB; CTPOUTH TPACKTOPHUIO Pa3BUTHUA IIEHBI 0a30BBIX
aKTUBOB; HAXOJWTh ONTUMAaJbHBI MHBECTUIIMOHHBIM MOPTQENb; HCIOIL30BaTh
MCTOYHUKH MH(OPMALIMKU O COCTOSIHUU (PUHAHCOBBIX PHIHKOB M MHTEPIPETUPOBATH
9TU JaHHBbIE; HCIOJb30BaTh HUAEHM U MaTEeMaTUKy (UHAHCOBBIX MoOjeNeH B
pPa3IMYHBIX Cpellax NPOrpaMMHUPOBAHUS; TECTUPOBATH H3YUYEHHbIE TEOPUM Ha
peaNbHBIX JIaHHBIX; OCYIIECTBIATh BBHIOOP HHCTPYMEHTAJIBHBIX CPEICTB IS
00pabOTKM HPKOHOMHMUYECKUX JIaHHBIX B COOTBETCTBUU C IMOCTABJICHHOW 3a/lauei,
aHAJIM3UPOBATH PE3YIbTATHI PACYCTOB U 0OOCHOBHIBATH MOJTYYCHHBIC BHIBOJIBI.

BJIQ/IeTh COBPEMEHHBIMU METOJIaMH cOopa, 0OpabOTKM W aHajdu3a JaHHBIX C
(MHAHCOBBIX PBIHKOB, COBPEMEHHOM METOJMKON MOCTPOCHUSI PaBHOBECHBIX

MOI[GJ'IGﬁ HGHOO6paSOBaHI/IH; MCTOJaMH )41 IMpucMaMu OLICHUBAHUL

NHBCCTHIIMOHHBIX nopT(beﬂeﬁ N aKTUBOB, COBPCMCHHBIMHW MCTOAUKAMHU paCudCTa H
CTAaTUCTHYCCKOI'O  aHaJIn3a HOKaBaTeHefI,

(hMHAHCOBBIX XapaKTEPU3YIOIINX

HYKOHOMHYECKHUE MTPOLECCHI U SIBJICHMUS.
3. Komnerenuuu, GpopmMupyemMsbie JHUCHUIIIMHON

JlucuuIinHa HampaBJjeHa Ha d)ODMI/IDOBaHI/IG YHUBEPCAIbHBIX KOMOCTECHIIMNI:

KOI[ 1 HAUMCHOBAHUEC KOMIICTCHII N

WMHmkaTopbl JOCTHKEHHUS] KOMITETEHLIUIA

VYK-1. CnocoGeH oCcymecTBIsTh KPUTHUECKHUI
aHaM3 TPOOJIEMHBIX CHTyallMiii Ha OCHOBE
CHUCTEMHOTI'0 0/IX0/1a, BbIpabaThIBaTh
CTPATEruI0 ACUCTBUI

OcyiecTBusier KPUTHUYECKHI aHan3
POOJIEMHBIX cuTyanuin Ha OCHOBE
CUCTEMHOT'0 MoJIX0/1a, BbIpa0aThIBATh

CTpATEruI0 ICUCTBUI

YK-3. CnocobeH  OopraHuM3OBBIBaTH U
PYKOBOAUTH pabOTOM KOMaHbI, BIpabaThiBast
KOMaHJHYIO CTPaTerui0 s JOCTH)KCHUS
IIOCTaBIICHHOH 1I€JIN

[IpuHumaer ywacTue B OpraHu3aluu U
PYKOBOJICTBE pabOTON KOMaH/Ibl, BEIpaOaThIBast
KOMaHJHYI0 CTpaTeTui0 ISl JOCTHXKEHUS
MOCTaBJIICHHOU IIEJIN

YK-4. CnocobGeH NpUMEHATbh COBPEMEHHbIE

HpI/IMeHHeT COBpPCMCHHBIC KOMMYHHUKATUBHBIC

KOMMYHHKATHBHBIC TEXHOJIOTUH, B TOM YHCJIC | TEXHOJOTHH, B TOM quCIie Ha
HA  MHOCTpaHHOM(BIX)  s3bIKe(ax), I | MHOCTPaHHOM(BIX) s3bIKe(ax), TUTS
aKaJeMUYeCKOr0 W TPOPECCUOHATBLHOTO | aKQJAEMHYECKOTO W NMPOo(ecCHOHATBHOTO
B3aUMO/ICHCTBHUS B3aUMOJICHCTBUS

I[I/ICI_II/IHJII/IHa HaIipaBJICHA  Ha d)ODMI/IDOBaHI/Ie O6HI€HDOd)CCCI/IOHaHBHBIX
KOMIIETCHIIMM:

Kon v HameHOBaHHE KOMITETEHIIN

MHuankaTopbl TOCTHKEHUS] KOMITETEHIIUI

OIIK-2. CrocoOeH NpUMEHSTh IPOABHHYTHIE

WHCTPYMEHTAJIbHBIE ~ METO/IbI  SKOHOMUYECKOTO
AHAJTI3A B IPUKIIATHBIX | (FIK) (QyHIaMEHTATBHBIX

HCCIICOOBAHMAX

[lpumeHsieT TPOJBUHYTBIC HHCTPYMEHTAIBHBIC
METO/IbI SKOHOMHYECKOTO aHAIN3a B TIPUKIIATHBIX
1 () GyHIaMEHTATBHBIX UCCIICIOBAHKSX

OIIK-3. Crmocobern 0000m@aTe W KPUTHIECKH

OO000mmaeT M KpUTHYECKUA OLICHMBAET HAy4YHbIE
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OLCHUBATb HAYYHbIC UCCIICIOBAHUA B SKOHOMUKC

HCCIICA0BaHKA B SKOHOMUKE

OIIK-5. CnocobeH ucHonb30BaTh COBPEMEHHBIE
I/IH(l)OpMaIII/IOHI-Ible TCXHOJIOTHM W IIPOrpaMMHBIC
CpeIICTBa IPH PEIICHHUH MPO(ECCHOHATBHBIX 33124

HMH(DOPMAIOHHBIE
TEXHOJIOTUM W TIPOTPAMMHBIC CPEACTBA TIPH

Hcnone3yer  cOBpeMEHHbIE

pereHr! MpoeCCHOHATBHBIX 3a/1a9

Jlucruruinea

HalrpaBJICHA

Ha d)ODMI/IDOBaHI/IC HDOd)CCCI/IOHaHI)HLIX

KOMIIETEHIINN

KOI[ 1 HAUMCHOBAHUEC KOMIICTCHIIUN

Nuaukatopbl JOCTHXKEHUS KOMITETCHIIUI

[TK-1. Coco6eH ocyIecTBIsITh
JESITEILHOCTB 10 pa3padoTKe U
COBEPIIICHCTBOBAHUIO TIPUKIIATHBIX
CTaTUCTUYCCKUX MCTO,Z[OJIOI‘I/Iﬁ

VYuacTByeT B pa3paboTKe U COBEPIICHCTBOBAHUH
METOA0JIOTUU cOopa 1 00pabOTKH CTATUCTHUECKUX
JTAHHBIX

VYyacTByeT B pa3pabOTKe U COBEPIICHCTBOBAHUU CUCTEM
CTAaTHUCTUYECKUX MOKa3aTeNel 1 METOAMK HX pacueTa

VYyacTByeT B IPOEKTUPOBAHUU HOBBIX (POPM
CTaTUCTHYECKOW OTYETHOCTHU, BOIIPOCHUKOB U AHKET,
MIOJIFOTOBKE MHCTPYKUUH IO UX 3aI0THEHHIO

[TK-2. CiocobOeH ocyIIecTBIsATh
(rMHaHCOBOE KOHCYJIHbTHPOBAHUE T10
HIMPOKOMY CHEKTPY (PMHAHCOBBIX

yCIIyT

[IpenocraBisger mnoTpedUTeNto (UHAHCOBBIX  YCIYyT
MHPOPMALIMIO O COCTOSHUM W TIEPCIIEKTHBAX pPBIHKA,
TEHJEHIMSIX B HU3MEHEHWU KYpPCOB ILIEHHBIX OyMar,

WHOCTPAaHHOW BaJIOTHI, YCJIOBHH 10 OaHKOBCKUM
IPOAYKTAM H yCIIyraM

Paspsacuser CyTh (HAHCOBBIX IIPOIYKTOB,
IOPUAMYECKAX M JKOHOMMYECKHMX  XapaKTEPHCTUK

(MHAHCOBBIX MPOJIYKTOB U YCIYT

OO6ecnieunBaeT B3aUMOCHCTBHE CTPYKTYPHBIX
MOJpa3/IeJICHU1 OpraHu3aluy P COBMECTHOM
ACATCIIBHOCTH, YUACTBYCT B IJIAHUPOBAHHUU
MEpPOIPUATHIA, HAIIPABJIEHHBIX Ha MOBBIIIEHUE KaUeCTBa
(MHAHCOBOT'O CEPBHCA OpPraHU3aluU

[TK-3. CriocobeH onpeaensTh
CTOUMOCTH HCMaTepI/IaHBHBIX
AKTUBOB U MHTEJUICKTYaIbHON
COOCTBEHHOCTH

AnanuzupyeT HHQOpMaIHIO O HeMaTepUualbHbBIX
aKTHUBAX M MHTEJUIEKTYAIbHON COOCTBEHHOCTH U
COBOKYITHOCTb IPaB Ha HUX

YCTaHaBJII/IBaeT SKOHOMHWYCCKHUEC U HpaBOBBIC
napaMeTpsl, BIHSIONIME HA CTOUMOCTD
HeMaTepI/IaHBHBIX AKTHUBOB U I/IHTGJ'I.HGKTyaHI:HYIO
COOCTBEHHOCTD

4. MecTo IMCHUIUIMHBI B CTPYKTYpe 00pa30oBaTe/IbHOM NPOrpaMMbl

Hucuunnmbua  «Quenka

aKmueoe)

OTHOCUTCA K 4actd, (opmupyemon

Y9aCTHHUKaMH 06p3,30BaTeJII>HBIX OTHOI.IIGHPIﬁ,

brnoka 1 yweOHOro maHa

IMporpaMmbl ((MaFI/ICTp OKOHOMUMKMN)).

OO6miast Tpy10eMKOCTb 2 3.€., 72 Jaca.




5. ConepxaHne H CTPYKTYpPa Y4eOHON JUCHMILTHHBI

TpynoemkocTs
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Yacmo 1 — Mooenu oyenku akmugos, 9 4 b 3 | VKL
NPUHYUN OMCYMCMBUs apoumpaica. oyrﬁfs’
TepMuHonorus GUHAHCOBBIX PHIHKOB. HK-1
Lens! o6uranuii ¥ MPOIEHTHBIE CTABKH
B YCIJIOBUSIX ONPENEIEHHOCTH.
Heonpenenénnocts. Perunkanus
noptdenst. lleansie 6ymaru Dppoy-
Jebpe.
ApOUTpaX ¥ MOJIHOTA PHIHKA. 9 4 D) 3 | Ve
OnenuBanue GpopBapaAHBIX U oyrﬁfﬁ
(hBbIOYECPHBIX KOHTPAKTOB. OIK-5
dyHIaMeHTalbHAs TeopeMa (PMHAHCOB.
buHomuanbHas Mosieb U OLICHUBAaHUE VK-1
9 4 2 3 | vs
OMIIMOHOB. 3,
OIIK-5,
TK-1-3
Yacmo 2 — Unousudyanvras 9 4 ) 3 | VK4,
ONMUMATILHOCMb. 83%
NunuBuayanpHbIEe TIPEITOYTEHUS. OIIK-5,
Teopust moneznoctr. OTHOIIEHUE K TK-1-3
pucky. OnruManabHOE TOTPEOIeHUE U
BBIOOp TOpTdes.
AHanu3 cpeIHUX U TUCTIEPCUi 1Jis 9 4 ) 3 | VKL,
CIIy4alHBIX mporieccoB. Beibop moptdens %EKS
Y IOTPeOJICHUS B IMHAMUYECKUX
MOJIETISIX.
Yacms 3 — Mooenu obueco pasrosecus. VK3, -
y 9 4 |2 3 |, onk
Kpatkuit 0630p ocHOB Teopuu 3 omc
paBHOBECHSI: KOHIEIIINS PAaBHOBECHSI, 3
penpe3eHTaTUBHBIN areHT,
cyliecTBoBaHUE paBHoBecus U [lapero-
ontuManbHOoCTh. Moaenu CAPM u c-
CAPM.MHorogakTopHble MOAEIH.
TectupoBanue Mozeneit OlleHUBaAHUS
AKTHBOB.
OneHnBaHUE AKTUBOB B TMHAMUYECKUX 9 4 ) 3 |omks,
moensax. Moaens Jlykaca.llapagokcel B [K-1-3
MOJIETISIX OIICHUBAHUS aKTHBOB.
3aKIIOUUTEIBHBIN 0030D




dopma MPOMEKYTOUHOI aTTeCTalnH - 9 ey
SK3aMeH VK4,

OIIK-
OIIK-
OIIK-

5, IIK-
1-3

HUTOTO 2 | 72| 28 | 14 21

6. YueOHO-MeTOAMYECKOE 00ecTieYeHre CAMOCTOATEILHOM PadoThI

Ha mepBoii nekiun o0ydaromumcsi OOBSIBISIOTCS YCIOBUS M TPEOOBaHUS K
OCBOEHUIO JIUCLIUIUIMHBI B COOTBETCTBUM € U3N0XeHHbIMU B PITJ]. OOyuatommmcs
PEKOMEHAYETCS B paMKaxX KaXJOW TEMbl O3HAKOMUTBLCS C MPEII0KEHHOU
OCHOBHOM JIUTEpPATypOM, BBINOJHUTh MHUCHMEHHO JIOMAIlHUE 3aJaHus s
MIPOBEPKHU YCBOCHUS MaTepUaia.

Cy1iecTBEHHYI0 4acTh CaMOCTOSITEIbHOW pa0OThl 00YYarOlUXCSl COCTAaBISET
CaMOCTOSATENIbHOE HW3y4YeHHWEe YYEOHBIX W HAYYHBIX W3JaHUM, JEKIMOHHBIX
KOHCIIEKTOB, PEKOMEHIOBAHHOM OCHOBHOM W JONOJIHUTEIBHOW JIMTEPATYPHI,
WHTEPHET-PECYPCOB U MP.

Jlnst obecrieueHrss CaMOCTOATETHLHON paboThl 00ydYarommxcs pa3padOTaHbI
«MeTtonuueckue pEeKOMEHJAIMU [0 OpraHu3alli CaMOCTOSITEILHOM paboThl
00yYaroImuXxcs», B KOTOPBIX OIMUCAH MOPSAOK PabOThl ¢ HAYYHOW JUTEpaTypoOu,
JaHbl PEKOMEHJAIMU 0 HAIUCaHUIO pedepaToB, ICCE, KOHCIEKTOB, PELEH3UM,
AHHOTALIMH, PELICHUIO KEWCOB U T.II.

7. ®opMbI KOHTPOJISI U (DOH/I OLEHOYHBIX CPEACTB sl IPOBEIeHUA TEKYLIero
KOHTPOJIfl YCIIEBAEMOCTH M MPOMEKYTOYHOM aTTECTAUUM IO M CHUIIHHE

7.1 IIpoMexkyTOYHAS ATTECTAUSA

[IpomexyTounas aTTecTanus 0O AUCHHUIUIMHE MpeaycMoTpeHa B (opme
9K3aMeHa. OJK3aMEHAallMOHHbIE 3aJaHus (POPMHUPYIOTCS HAa OCHOBE MaTEpHaJIOB
JUCUUIUIMHBI U/AJTK TIO TUITY JOMAIHUX 3aJaHuM.

7.2 Tekymuii KOHTPOJIb yCIIEBAEMOCTH 00Y4arOIIMXCH

Texymuii KOHTPOJIb ycreBaeMOCTH oOydaroniuxcst (opMUpyeTcss Ha OCHOBE
BBITIOJIHGHUS IOMAITHUX ~3aJaHui, paboThl HAa 3aHATHSAX, TPOMEKYTOUYHOTO
HK3aMEHA.

7.3 Ilpouexypa oueHHMBAHHUSI 3HAHMH, YMEeHHiH, HABBIKOB M (HJIM) ONBITA
AeATEJIbHOCTH, XapaKTepu3yromux ¢gopMupoBanne KOMIETEHIIMH.

DOopMHUPOBAHUE OLICHKH MPOMEKYTOYHOU ATTECTALUN




Oyenka akmugos
Jlomamnue [IpomexyTouHas @uHaIbHBIN YK3aMEH
3a1aHusA KOHTPOJIbHAs
paboTa

Bec (%) 20 20 60
KonnuectBo 6 1 1
DOPMIDYENGIC | (oMK, Orlk- | omk2, ofica, ofti. | YKL YIC3. Vi, OfIk:2
KOMIIETEHLIUH 5 TK-1-3 5 TK-1-3 OIIK-3, OIIK-5, TIK-1-3

JloManiHue 3ajaHus: KKyl HEAEN0 CTYAEHThl OyJIyT HOJy4yaTh 3aJlaHUE B
nucbMeHHoU popme. Kaxknoe nomainHee 3aaHue JOIKHO OBbITh CAAHO HE TIO3/1HEE
4yeM uepe3 Henaenro nocie mnoiydeHus. OmnosnaHue Ha JIeHb BEJNET K CHIKEHUIO
oueHKkn Ha 20 mpoueHToB, Oojee MO3JHEE OTHPABICHHE BEAET K IOJIYUYECHHIO
oueHku 0 3a JaHHOE TOMaIlIHEE 3aJaHue.

[TpoMexyTouHass KOHTpOJbHAsE paboTa M (QUHATBHBIA SK3aMEH MPOXOAAT B
nucbMeHHOM ¢opme B (dopmare closed-book m cocTosiT U3 HECKONbKUX 3ajad,
AHAJIOTUYHBIX 3aJja4aM U3 JOMAIIHETO 3aJIaHusl, U BOIIPOCOB IO CTAThsIM, KOTOPbIE
00CYXJaJIMCh HA 3aHATUAX U JaBAINUCh HA JOMAIIHEE IPOUYTEHHUE.

Kpamkue Memoouyeckue peKOMeHOauuu 1o N0020MOBKe K IK3AMEH) .

[lonroroBka K D9K3aMEHYy UM €ro pe3yjibTaTUBHOCTh TpeOyeT yMEHHUs
ONTHUMAJIBHO  OpPraHU30BBIBATH CBOE€ BpeMsa. MieanbHO, €ciau  CTYJEHT
MO3HAKOMMJICS. C OCHOBHBIMM TMpPEACTaBICHUSIMU W TOHATUSIMU Kypca B
ayJIMTOPHOM TMpOLIECCe U3YUYEHHUs TUCUMIUIMHBL. Torjga moAroToBKa K 3a4eTy IO
KOHTPOJIBHBIM BOIIPOCaM I03BOJIMT CUCTEMATHU3MPOBATh MaTepual U IiayOxke ero
YCBOMUTb.

PaGoty nyuiie HayMHATH C paclpeneseHHs] NPEASIOKEHHBIX KOHTPOJBbHBIX
BOIIPOCOB 110 pa3jiesiaM U TeEMaM Kypca.

3areM HEOOXOJUMO HM3YyYHUTh PEKOMEHJIOBAHHBIE TEOPETHUYECKUE HCTOYHUKHU
(KOHCHEKT JIeKIUH, yueOHUKH, MOHOTpaduu, CIalIbl K JEKLUIM).

[Ipn wu3yueHuu wmaTepuana CcIEQyeT BBIIENATh OCHOBHBIE TMOHATUA U
ONpeseNeHUsl, MOXKHO MX 3aKOHCIEKTHUpPOBaTh. BblJesneHnEe ONMOpPHBIX MNOHATUMN
JaeT BO3MOXHOCTb CHCTEMATHU3MpPOBAaTh MPEACTABICHUS MO JUCLMIUIMHE W,
COOTBETCTBEHHO, PE3YJIbTATUBHEE OJATOTOBUTHCS K IK3AMEHY.

DK3aMeH MPOBOJUTCS B MUCbMEHHOM (hopme, B pe3ybTaTe KOTOPOrO CTYIEHT
JOJDKEH PEUIUTh MOCTABJIECHHYIO 3aa4y M apryMEHTHUPYET PElICHHE. Y CHEIIHbIN
OTBET Ha SK3aMEHALIMOHHBI BOMNPOC MPEAINONaraeT MpoLEecC MPOTyMbIBAaHUS
JIOTUKH U3JI0KEHUSI MaTepHaa.




7.4. MeToau4ecKkue MaTepUuaJibl MO NMpoueAype OLeHUBAHUS

Onenka pabOTHl OOYYAOMIMXCS TMPOU3BOAUTCS, HMCXOAS W3 OOIMIEH CyMMBI
OamioB, HaOpaHHBIX B TeueHUe Kypca. s oueHuBaHMS YPOBHS OCBOCHHS
MaTepuaia 1o AUCHUIUTMHE UCTIONB3YEeTCs CIEAYIOas Kajla OIIEHOK:

1) Homamnue 3apanus — 20%

2) TlpomexyTtouHasi KOHTpodbHas padbora— 20%

3) ®unanbHbIM 3K3aMeH — 60%.

Ope3 = 0.2% 003+ 0.6 * Ok3 +0.2 * Onp.kp

HpI/I OLICHKE 3HAHMII HA MUCbMEHHOM YK3aMeHe YUMThIBAECTCH:

1. YpoBeHb chopMHPOBAHHOCTH YHUBEPCABHBIX, 00IIETPOPECCUOHANBHBIX U
npoeccCoHaNbHBIX KOMITETCHITHH.

2. YpoBeHb BIaICHUS TEOPETUIECKON 0a30ii TUCITUTIIMHBI, TPABUILHOCTD
(GbOpMyITMPOBKU OCHOBHBIX MOHATUN U IOHUMAHUS 3aKOHOMEPHOCTEH Mpu
penieHny 3aaad.

3. YMeHHe pemuTh MOCTaBICHHBIE 33/1a4M 32 OTPAHUYECHHBIN TPOMEXKYTOK
BPEMEHHU.

4. Jloruka, CTpyKTypa U TpaMOTHOCTh TUCbMEHHOT'O MU3JI0KEHUS PEIICHUS 3a1a4H.
5. YMmenue 0600CHOBATh MPAKTUUECKUE PE3YIIBTATHI C TOMOIIBIO TEOPUU U
MOATBEPAUTH TEOPHUIO C MTOMOIBIO MPOBEACHUS NPAKTUYECKUX UCCIICIOBAHUN U
HEO0OXOIUMbIX BHIYUCIICHUH.

6. YMeHue nenatb 00001IEHUS U BBIBO/IbI OTHOCUTEIBHO MPAKTHYECKUX
pEe3yJIbTAaTOB U HAYYHOM JIUTEPATYPBhI, IPEII0KEHHON K IMTPOUYTEHHUIO.

I[J'IH MOJY4YCHHUA OLUCHKH «OTJIUIHO» CTYACHT JOJI2KCH:

- POJIEMOHCTPUPOBATH CBOOOIHOE BIAJCHUE MPOrPAMMHBIM MaTEPUAIIOM;

- YMETh I'PAMOTHO IOJIb30BATHCS TEOPETUUECKUM MATEPUATIOM IIPU PELICHUN
3a/1ad;

- IPaBUIILHO (GOPMYIUPOBATH ONPEIENEHUs MTPU UCTIOIb30BAHUH UX B PEIICHUU
3a/1a4 U OTBETE HA TEOPETUYECKUE BOIPOCHI;

- IPOJIEMOHCTPUPOBATH YMEHHUSI CAMOCTOSITENIbHON padOThI ¢ HAyUHOM
JUTEPATYPON U HEOOXOAMMBIM IPOrPaMMHBIM 00€CTIEYeHUEM;

- YMETb PEIINTh [TOCTABJICHHBIE 33JIa4H U CZeNlaTh 00OCHOBAaHHBIE U yOEIUTEIbHBIC
BBIBO/Ibl HA OCHOBE IOJIYYEHHBIX PE3YyJIbTATOB.

I[J'ISI MOJYYCHHUA OLCHKH «X0pomI0» CTYJACHT AOJIKCH:

- MPOJIEMOHCTPUPOBATH JIOCTATOYHO CBOOOHOE BIIAJICHUE TPOTPAMMHBIM
MaTepuanIoM;



- YMETb JJOCTATOYHO I'PAMOTHO I0JIB30BATHCS TEOPETUYECKUM MATEPUAIIOM IIPU
pelLIeHnH 3a1a4;

- IPOJIEMOHCTPUPOBATH 3HAHUE OCHOBHBIX TEOPETHUECKUX MOHATHU U
ONPENECICHUN JUCUUIUIMHBI ITPU PELICHUU 3a/1a4;

- IPOJIEMOHCTPUPOBATh YMEHUE OPUEHTUPOBATHCS B HAYYHOM JIMTEPATYPE U
HEO0OXOIMMOM MPOrPAMMHOM 00ECIICUEHUH;

- YMETh PELIUTh 3HAYUTEIBbHYIO YaCTh 33/1a4 U CAEIaTh JJOCTATOUYHO
000CHOBaHHBIE U YOEIUTEIIbHBIC BHIBOJIBI HA OCHOBE MOJTYUYECHHBIX PE3YJIbTATOB.

I[J'ISI IMOJIY4YCHHUA OLUCHKN «YAOBJECTBOPUTEC/IIbHO» CTYACHT JOJIKCH:

- MPOJEMOHCTPUPOBATH 00IIIee 3HAHUE MTPOrPAMMHOI0 MaTepuana;

- YMETh BOCIIOJIb30BAThCSl TEOPETUUECKUMHU OCHOBAMU MPONIEHHOTO MaTepuaia
P PEIICHUU 3a]1a4;

- MPOJIEMOHCTPUPOBATH 00IIIeE BIaJCHUE MOHATUIHBIM annapaToM JUCHUTLIAHbBI
JUTsl TOHMMAaHHUSI IPOIIECCOB, MPOUCXOSIINX B 3a/1a4ax;

- 3HaTh OCHOBHYIO PEKOMEH]IyEMYIO IPOrPAMMON Hay4YHYIO JINTEPATypy U BIAJIETh
azaMu paboOThI C HEOOXOIUMBIM MPOrPAMMHBIM 00ECTICUEHHUEM.

- YMETb pelllaTh 3HAYUTEIbHYIO YacTh 3a]1a4.

OneHKa «HEeYA0BJIETBOPUTEIbLHO)» CTABUTCSA B CIIyYae:

- He3HAHUS 3HAYUTEIILHOHN YaCcTH MPOTPaMMHOI0 MaTepuara;

- HEyMCHHSI MTOJIB30BAThCS TEOPETUICCKUMHI OCHOBAMH MPOUIEHHOTO MaTepraa
IIPH PEIICHUH 3a7a4;

- HETIOHUMAaHUS MMPOUCXOAAIINX B 3a/1a4ax MPOIECCOB;

- He3HaHUs TpeOyeMoil HayyHOU TuTepaTyphl U HEYMEHHUs paboTaTth ¢
HEO0OXOIMMBIM MTPOTPAMMHBIM 00ECTICYCHUEM;

- HEYMEHUS pPeNiaTh 3HAYUTEIbHYIO YaCTh MTOCTABICHHBIX 3a71a4.

7.5®0HA OLIECHOYHBIX CPEACTB

@OHJT OIEHOYHBIX CPEACTB MPOMEKYTOUHOM aTTEeCTallMd W TEKYLIEro
KOHTPOJISI YCIIEBAEMOCTH O0YyUYaroIIuxcsi (GOPMHUPYETCS U3 TUIIOBBIX KOHTPOJIBHBIX
3aJlaHUM K DK3aMEHY Y JIOMAllHUX 33IaHUM.

IIpuMepsl 3a1aHNii, KOTOPbIe MOTYT BCTPETUTHCH HA IK3aMeHe UJIM B
AOMAIIIHEM 32/ IaHUH

1a) Onpenenurte u n300pasute rpaduK rpaHUIBI CPEIHUX TOXOAHOCTEH U
mucnepcuit. [lokaxkute Ha JaHHOM rpaduke 3P PeKTUBHYIO YaCTh.

1b) B 3amaue ontuMu3auuu nNpu HAIMYUU OE3PUCKOBOIO aKTHBA Mbl HAILLIH
ClIeIyIolee BbIpaKEHUE JUIsl ONTUMAJIbHBIX BECOB KaX/10I0 aKTHBa B opTdeie
PUCKOBAHHBIX AKTHUBOB:
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_ Viu-r1)
T = .
A—1rC
[Tpu ycnoBum, utor < A/C, mokakurte, 4TO TaHHBIN MOPT(HEH JICKHUT HA TPAHUIIE
B(b(l)eKTI/IBHOCTI/I HpH HaJIM4YUHU TOJIBKO pI/ICKOBaHHBIX dKTHUBOB.

Hanomanm, 9to ontuMaibsHble TOPTGENH B 3a1a4aX MPHU HATHYUU TOJIBKO
PUCKOBAHHBIX aKTHBOBUMEIOT (POPMY

n* =g+ hp,
rae
1 1
9=7 [B(V-11) —A(V-w)], h= - [c(V-1pw) — A(V11)],
"
A= 1Tv—1” — ﬂTV_ll,
B=u'v'p,
c=1"v 11,
D = BC — A?.

2) Ilpennonoxxum CyImecTBOBaHHUE MPOoliecca, FTeHEPUPYIOIIEro 10X0HOCTh, B
dbopme aByxdakTOpHON MOJEIN 0€3 MHIUBUAYAIbHOTO prcka. MHpopmarus
000K11aeMONI0X0HOCTH TpeX akTUBOB (A, B u C) 1 uX 4yBCTBUTEIBHOCTH K
IByM (dakTopam npuBeeHa B TabIuIe:
E[R]] Bj1 Bj2

A 0.033 09 0.8

B 0.0315 0.7 0.8

¢ 0.0325 1.0 0.5

a) Haiinure BecoBbie K0AhOUIMEHTHI T BYX (aKTOPHBIX OpThenel u ux
OKUAEMYIO TOXOJIHOCTb.
b) Haiigure Taxke perumupyromumii moptdens 1 0e3pucKOBbIX aKTUBOB U
er010XOJHOCTH.
c¢) Ecnu 61 noxonnocte0e3puckoBoro aktusa Obuta paHar = 0.025, kakyro
apOUTPAKHYIO CTPATETHIO BBl ObI BHIOpAJH, U Kakas ObLta Obl JOXOJHOCTh JaHHOM
cTpareruu?
d) HanomuuwMm, uto ¢pyHaamMeHTalIbHOE ypaBHEeHHE IIeHOoOpazoBanus APT(B
ciry4ae ABYX()aKTOPHOUN MOJIETN) BBITJISLANT KakK

E[R;] = 2o + 1Bj1 + 1282
Haiinute 3Hauenus koddpdunuentoB A,, A;u A,u ybeauTech, dYTO OHU
NPEICTaBISIIOT OE3PUCKOBYIO JIOXOAHOCTh W PHUCK-TIPEMHUIO JBYX(aKTOPHBIX
noptdeneit, COOTBETCTBEHHO.

3) Cankr-llerepOyprckas Acconuanivs, KOMIaHusi (PMHAHCOBBIX aHATMTHKOB,
CHCIMAM3UPYIOIAsACS Ha  aHaIW3€ POCCHHCKUX  (PUHAHCOBBIX  PHIHKOB,
npeackasana, 4ro akiuu Cubupckoir OypoBod kommanuu OyayTt ctouth 1000
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pyOJseli 3a akuui0 uepe3 roj, HauuHas C cerojusmHero nHs. be3puckoBas
npoleHTHas cTaBka mo oOnwuranusMm [IpaBurensctBa Poccun cocrapnser 10%, a
oXXujaemas JOXOJHOCTb PhIHOUHOTO nopTdens coctapisier 18%. CkonbKo BbI Obl
3amaTwiiv 3a akiuio Cubupckod OypoBOM KOMIAHMM CETOAHS, eclii OeTta s
ATON KOMIIaHUU paBHa 37

8. YueOHO-MeTOAMYECKOE U pecypCcHOe o0ecnedeHre TN CIIMIITMHBI

Jlureparypa

1. Pennacchi G., The Theory of Asset Pricing, Pearson Addison Wesley,
2008.

2. OrneHka CTOMMOCTH OH3Heca : TpakTUKyM / aBT.-cocT. A. A. CokoJoBa,
B. B. I'apu60B ; CeBepo-KaBkasckuii Gpenepanbnblii yausepcurer. — CTaBpOmoib :
Ceepo-Kakasckuit ®enepanbubiii yaupepcuteT (CKOY), 2016. — 106 c. : Tabn.
— Pexxum nocrtyna: 1o nmoanucke. —
URL: https://biblioclub.ru/index.php?page=book&id=459134 (1aTa oOparieHus:
23.06.2025). — bubnuorp. B KH. — TEKCT : 371€KTPOHHBIN.

3. Cvitanic J. Introduction to the Economics and Mathematics of Financial
Markets / Jaksa Cvitanic, Fernando Zapatero. - Cambridge : The MIT Press, 2004.

PecypcHoe o0ecIIeYeHME:

Odunmaneuelil cadT MunnctepctBa puHancoB P https://minfin.gov.ru/
Odunuansuseiii caiit Llentpansnoro banka PO http://www.cbr.ru/
OdwunmanesHblil caliT PocOn3HeckoHCcaITHHTA http://www.rbe.ru/
CrnpaBouHo-00pa3oBarenbHblil cailT "Economicus" http://www.economicus.ru/
CIIC «Koncynprant [Lmroc» http://www.consultant.ru

"BegomocTu "Vedomosti" www.vedomosti.ru

Polpred.com

9. MarTepuaJIbHO — TEXHUYeCKOe U HH(popMallMOHHOE 00ecreYyeHue
00pa30BaTEJBHOIO NPOLECCA M0 JMCUHUIINHE

YuyeOHble ayIUTOPUH VIS TPOBEAEHHMS 3aHATHH JIEKHMOHHOIO THINA —
YKOMIUICKTOBAHbBI ~ CHEIUAIM3UPOBaHHON (y4eOHOI) Mebenpto, 000pya0BaHbI
KOMIBIOTEPOM, HMEIOIIUM  BBIXOJ, B  HMHTEPHET, BHUACONPOCKIMOHHBIM
o0opynoBaHueM JUIsi TOpe3eHTauMid U y4yeOHbIX (UIBMOB, CpEACTBaMHU
3BYKOBOCTIPOM3BEJICHUS, JKPaHOM, MAapKEepHOH JOCKOW C  MapKepamu,
TEMaTUYeCKUM Ha0OpOM CJaiiioB, COOTBETCTBYIOUIMM paboueil mporpamme
JUCIUTUTUHBI.

Y4eOHble ayauTOpUM JIA NPOBEJCHUS 3AHATHII CEMHHAPCKOr0 THIA, a
TaK:Ke JJI5l TPYNNOBBIX U HHIAMBHAYAJTbHBIX KOHCYJIbTANMM, 1/l IPOBEAeHHUS
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TeKyllero KOHTPOJII W NPOMEKYTOYHOM aTTeCTAUMH — YKOMIUIEKTOBAHbI
CHeIUaTN3UPOBAaHHON (YueOHOM) MeOebi0, MyJIbTUMEIUMHBIM 000pyI0BaHHUEM, a
TAaK)KE€ TEXHUYECKUMHU CPEJICTBAMHM OOYYEHUSs, CIyKAaIlUMH ISl MPEICTaBICHUS
yueOHON MH(pOpMALIMK, MAPKEPHOM JOCKOM ¢ MapKepaMHu.

ITomemenue st CaMOCTOSITEJIbHOW  PadoThl —  YKOMIUIEKTOBaHO
CIICIMATM3UPOBAHHON (yueOHOIT) MeOeIbi0, OCHAIIICHO KOMITBIOTEPHOW TEXHUKON
C BO3MOKHOCTBIO MOJKIIOUEHUS K ceTH «/HTepHeT» M 00eCleueHo JOCTYIIOM B
AJIEKTPOHHYIO HH(POPMAITMOHHO-00pa30BaTEIbHYIO CPEy OpTaHU3aIIH.

Ilomemenue /st XpaHeHHsT W NPOPHIAKTHYECKOT0 O0CTY:KMBaHUS
y4e0HOro 00O0pY/I0BaHHSI — YKOMIUICKTOBAHO CIICIHAIM3UPOBAHHON MeOeIbio
JUIS  XpaHCHHsT OOOpYJOBaHHMS M TEXHUYCCKUMH CPEACTBAMH IS €ro
00CITyKBaHUS.

Heo0xoanmoe nmporpaMmmMHoe odecneyeHne:

Omnepanuonnas cucrema: Windows 7, Windows 10

Odwucueie nporpammbl: Microsoft Office, Libre Office, Google Docs
YreunePDF: Adobe Acrobat

Wutepuer-Opaysepsl: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AnTtuupycusie nporpammbl: Kaspersky Endpoint Security

[Tporpammel nepeBoguuku: Google translate, Yandex translate

ApxuBaTopsl: 7-zip

Brruncnurensusie naketsl: MATLAB

10. MeToan4yeckue peKOMeHIAIMU M0 00y4eHHUIO0 JIUI C OTPAHNYEHHBIMU
BO3MOKHOCTSIMH 3/10POBbSI

B cootBerctBUM ¢ Metoauueckumu pekomeHmanusmMu MunoOpHayku PO
(yrB. 8 ampens 2014 r. Ne AK-44/05BH) mnpennosiaraeTcsi HCHOJIb30BATh
COLIMAJIbHO-aKTUBHbIE W  PE(IIEKCUBHBIE METOJbl O0O0Yy4YeHHUs, TEXHOJIOTUHU
COLIMOKYJIbTYPHON peadMiIMTaluu ¢ LEIbI0 OKa3aHMUs MOMOIIM B YCTAHOBJIEHUU
IIOJIHOLEHHBIX MEXJINYHOCTHBIX OTHOLUEHWN C JPYTMMH CTYJEHTaMH, CO3JaHUU
KOM(pOPTHOTO MCUXOJIOTMYECKOro KiIMMara B cTyJeHueckod rpymme. [Tonbop u
pa3zpaboTka Y4yeOHBIX MaTepHaOB MPOM3BOAATCS C YYETOM MPEAOCTaBICHUS
MaTepualia B pa3IMYHbIX (opMax: ayIUalbHOM, BU3yaJIbHOW, C UCIIOJIb30BAaHUEM
CHelUaIbHBIX TEXHUYECKUX CPEACTB U MH(OPMALIMOHHBIX CHCTEM.

OcBoenune mucummuivHbl qunaMua ¢ OB3 ocyliecTBisieTcs ¢ UCIOJIb30BaHUEM
CpeICTB 00y4yeHHs] OOLIEro M CIEUHUAJIbHOrO0 Ha3HAadeHMs (MEPCOHAIBHOIO U
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KOJUIEKTUBHOTO  MCHOJB30BaHMs). MaTepHalbHO-TEXHUYECKOE o0ecreyeHue
Ipe1ycMaTpUBaeT IPUCIOCOOIEHHE ayAUTOPUH K Hyk1aM jul ¢ OB3.

dopma npoBeAEHUs aTTECTALNH I CTYIEHTOB-UHBAJINJIOB YCTaHABIMBAETCS
C YYETOM UHAMBUIAYAJIBbHBIX MCUXO(PU3NYECKUX OCOOEHHOCTEW. [l CTyaeHTOB ¢
OB3 mpenycmaTtpuBaercss JAOCTymHas (¢opMa MpeAOCTaBICHMs]  3aJaHui
OLICHOYHBIX CPEACTB, & UMEHHO:

® B IEYATHOW WJIM SJEKTPOHHOU dopme (S JHI] ¢ HAPYUICHUSMU OTIOPHO-
JIBUTaTEJIbHOTO anmnapara);

e B re4yaTHoOM (popme WM JIEKTPOHHOU (opMe C YBEIMYEHHBIM MIPU(TOM U
KOHTPACTHOCTBIO (17151 JIML C HAPYIICHUSMHU CIIyXa, PEUH, 3pEHHUS);

® METOJIOM YTEHHUS aCCHCTCHTOM 3aJaHMs BCIyX (IS JIWI ¢ HApYHIICHUSIMH
3peHMUS).

CryaeHTam ¢ MHBAIMIHOCTHIO YBEITMYMBACTCA BpEMs HA MOATOTOBKY OTBETOB

HA KOHTPOJIbHBIC BOTIPOCHL. JIJIT TaKUX CTYACHTOB MPEAyCMAaTPUBACTCS JOCTYITHAS

¢dopma npenocTaBIeHUs] OTBETOB Ha 3a/1aHUs, @ UMEHHO:

® [HUCbMEHHO Ha Oymare wiM HaOOpOM OTBETOB Ha KOMIIbIOTEpE (IS JIUI C
HapyLIEHUSIMU CITyXa, peun);

L4 BBI60pOM OTBCTa H3 BO3MOJXHBIX BApHUAHTOB C HCIIOJIB30BAHHCM YCIYyT
ACCUCTCHTA (,Z[J'IH JIM ¢ HApYIWICHUAMHA OIIOPHO-ABUTATCIIBHOI'O armapaTa);

® yCTHO (M1 JMIl C HAPYUICHUSMH 3PEHUS, OMNOPHO-ABUTATEIHLHOIO
amnmnapara).
IIpu HeoOXoaumocTu [JIsi OOYYaIOIIMXCS C WHBAIMIHOCTBIO IIpoleaypa

OICHHUBAHUA PE3YJIbTATOB O6y‘1€HI/IH MOJKCT IMPOBOJAUTHCA B HCCKOJIBKO 3TAIIOB.
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