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1. llean u 3agaun TUCHUILJINHbBI

JlanHblii  Kypc SIBJIsSIeTCA  BBEIEHHEM B  IMPOU3BOJHBIE  (DMHAHCOBBIE
WHCTPYMEHTB. B xome Hero OyIyT pacCMOTpPEHBI HEKOTOpble Haumbosee
pacnpocTpaHEHHBIE KJIACCHI, TAKKE KaK BaJTIOTHBIE ()OPBAP/IbI, TPOIICHTHHIE CBOTIBI,
OOBIYHBIE U CTaHJAPTHBIC OMIMOHBI, KPeAUTHO-AEPONTHBIE CBOMBI. OCHOBHBIE
BOIIPOCHI, Ha KOTOpPhIE HEOOXOAUMO OyJeT OTBETUTh CTyJACHTaM: KaKoBa
PKOHOMUYECKA 11€JIb IEPUBATHBA U KaK MbI €ro olieHuBaeM? OCHOBHAs 1IEb Kypca
- JIaTh MPEJACTaBICHUE O IIEHOOOPA30BAaHUU U BOCIPOU3BEACHUU C HEUTpaIbHBIM
puckoM. [locne kypca cTyieHTbl Oy 1yT MOHUMATh OCHOBHBIE KIIACCHI IEPUBATHUBOB;
Y3HAIOT, KaKOW KJIacC JCPUBATHBOB MOXKET XEKUPOBATh KAaKOW PHUCK; OyayT
ITIOHUMAaTh, KaK MAPKET-MEUKEPHI OLIEHUBAIOT JECPUBATHBBI U YIIPABISIIOT CBOMMHU
MO3ULUASIMU C YYETOM PHUCKOB.

2. Ilnanupyembie pe3yJibTaTbl 00y4YeHMsI

Pe3ynbTaToM OCBOEHUS OCHOBHOW mpodeccuoHaNbHOM 00pa3oBaTeIbHOM
POrpaMMBbl  SIBIIICTCS OBJIQJCHHE CTYACHTAMH HAayYHO-HCCIIE0BATCIIbCKUM,
MPOCKTHO-IKOHOMUYCCKUM, AaHAIUTHYCCKUM, OPTaHH3alMOHHO-YIIPaBICHYCCKUM
BUJaMU TPOGECCHOHATBHON JIEATCILHOCTH, B TOM YHCIIC YHHUBEpPCAJIbHBIMHU,
obmenpodeccuoHaTbHBIMU U MPOGECCHOHATBHBIMA KOMITETCHIIUSIMHU.

B pesynbrate 0CBOCHUS IUCHMIUIMHBI BBIITY CKHUK JIOJIKEH:
3HATh OCHOBHBIE THUIIBI IPOWU3BOJHBIX ()MHAHCOBBIX HMHCTPYMEHTOB; OCHOBHBIE
NOCTAHOBKM 33/a4 (UMHAHCOBOM MaTEeMaTUKU B HENPEPHIBHOM BPEMEHH U
KJIACCUYECKHE METO/IbI NX PELICHHUS; SMIIMPUUECKUE 3aKOHOMEPHOCTH, KACAFOIINECS
JIEPUBATHBOB; KJIOUEBBIE TEOPETUUYECKHE COOTHOLICHHS MEXKIYy LIEHaMU
JIEpUBATHUBOB U ITApaMeTpaMu MOJEIIN;
YMeThb IIPOBOJUTH OLICHKHM CTOMMOCTH IPOU3BOJIBHBIX JAEPUBATUBOB; COCTABIATH
noptdenu U3 IepUBaTUBOB IS TOCTHXKEHUS ONPEICTICHHON PUCK-XapaKTePUCTUKU
noptdens; co3naBaTh ONTHUMM3AIMOHHBIE MOJENW TOpT(ens AepUBATUBOB;
UCIIOJIb30BaTh TOJYYEHHbIE 3HAHUS IS MJIAHUPOBAHUS (DYHKIMOHMPOBAHUA U
pPa3BUTHUA NPEANPUATHUS; CAMOCTOSATEIBHO TBOPYECKHU HCTIOJIB30BATh TEOPETUUECKNE
3HAHMSI HA MPAKTHKE, a TAKXKE B MPOLECCE MOCIEYIONIEro 00yUeHHUS;
BJaJleTh anmnaparoM (¢GUHAHCOBOM MATeMAaTHKM B HEMPEPHIBHOM BPEMEHH,
MAaTeMaTH4YECKOW CUMBOJIMKOU U1l BBIPAXKEHUS KOJIMYECTBEHHBIX U KAU€CTBEHHBIX
OTHOUIEHUI OOBEKTOB; YHCIECHHBIMU METOJAMHU OLIEHKH CTOMMOCTH JI€PUBATHUBOB;
OCHOBHBIMHU aHAJUTUYECKUMHU IIPUEMAMHU YUETa PO AEPUBATHBOB B (PUHAHCOBOM
aHaJIM3€; HaBBIKAMU pacyeTa OCHOBHBIX CBOMCTB JEPUBATHUBOB.



3. Komnerenunumu, popmMupyembie 11 CHUILTHHON

JlucumnianHa HanpaBjieHa Ha (bODMI/IDOBaHI/IC YHUBEPCAIbHBIX KOMIICTCHIIMM:

YK-I1. Cnocoben  ocymecTBisITh  OCyIIeCTBISET KPUTUUECKUN aHau3
KPUTUYECKUNA aHaIM3 TNPOOJIEMHBIX MPOOJEMHBIX CHUTyalluii Ha OCHOBE
CUTyallMii Ha OCHOBE CHCTEMHOTO CHUCTEMHOI'O II0JIX0/la, BBIpAOATHIBATH
MOJIX0/1a, BBIPAOATHIBATH CTPATETHIO CTPATETHIO JCHCTBUI

JECUCTBUN

HucuunnvHa HampaBiieHa Ha (opMupoBaHue o61menpodeccuoHaabHbIX
KOMIICTCHIINN:

OIIK-1. CnocoOeH npuMeHATh 3HaHUS

[Ipumensier 3Hanus (Ha MPOABUHYTOM

(Ha MIPOJIBUHYTOM YPOBHE) ypOBHE) byHIaMEeHTaIbHON
byHIaMEHTAIbHOW ~ HDKOHOMHYECKOM HKOHOMHYECKOW HAyKH IMPHU PEIICHUU
HAyKW MPU PEUICHUU MPAKTHUYECKUX U MPAKTUYECKUX u (nnn)
(MJIM) MCCleIOBAaTEIbCKUX 3a1a4 UCCJIeIOBATEIbCKUX 3a/1a4

OIIK-2. Crniocoben npuMeHsTs [Ipumensier POJIBUHYTHIE
IPOJIBUHYTHIC WHCTPYMEHTAJIbHBIE HWHCTPYMEHTAJIbHBIC METO/IbI
METOJbl SKOHOMHUYECKOIO aHaliu3a B 3KOHOMHYECKOIO aHanm3a B
MPUKIATHBIX u (W) NOPUKIATHBIX 151 (nn)

®YHH3M€HT8HBHBIX HCCICOAOBAHUAX

(by'HI[aMeHTaJ'IBHBIX HCCICOAOBAHUAX

I[I/ICIII/IHJ'II/IHa HalipaBJICHA Ha d)ODMI/IDOBaHI/Ie HDOd)CCCI/IOHaJ'IBHBIX KOMH€TCHIIHI>1:

IIK-1.

(MHAHCOBOM pPBIHKE

CnocobeHn VYyacTByeT B NPEAOCTABIEHUU YCIYyr IO

OPraHM30BaTh TOPrOBII0 Ha IPOBEICHUIO OPraHU30BAHHBIX
(bMHAHCOBOM PBIHKE

TOProB Ha

PaccuutriBaer

OCHBI OCHHBIX 6YMaF u

(hOHIOBBIX HHJICKCOB

XpaHUT UHPOPMALIMIO U TOKYMEHTBI, KOTOPbIE

CBSI3aHBl C TMPOBEJCHUEM OPraHU30BaHHBIX
TOPrOB
ITK-2. Cnocoben IlpenocraBisier mnoTpeOUTEN0 (PUHAHCOBBIX
OCYINECTBIATE  (pMHAHCOBOE YCIYr  HMHPOPMALMIO O  COCTOSHUM U
KOHCYJIbTUPOBaHUE mo TEpCIEeKTUBaX  pPbIHKA,  TEHACHIUSAX B
LIMPOKOMY criektpy HM3MEHEHHM  Kypcos UEHHBIX Oymar,
WHOCTPaHHOM BaJTIOTHI, yCJIOBUHI o

(MHAHCOBBIX YCIIyT

OAHKOBCKUM MPOJYKTaM U yCIyram

Pa3psacHser cCyTh (DMHAHCOBBIX MPOIYKTOB,

IOPUANYCCKUX u

SKOHOMHUYCCKHUX

XapaKTEepPUCTUK (UHAHCOBBIX NPOAYKTOB U

yCIIyT




ObecnieunBaeT B3aMMOJICUCTBHE CTPYKTYPHBIX
MOAPA3ICIICHUI OPTraHU3alMy IPU COBMECTHOM
JNEATEIbHOCTH; YYacTBYET B IUIAHUPOBAHUU
MEPOIPHUITUNA, HANIPABICHHBIX HA MOBBIIICHUE
KayecTBa (PMHAHCOBOTO CEpBHCA OPTaHU3ALNU

4. MecTO JTUCHMILUIMHBI B CTPYKTYpe 00pa30BaTe/IbHOI MPOrpaMMbl

JucnunuHa «JlepuBatuBED)y OTHOCHTCS K (OOs3arenpHOil yacth bioka 1

ydeOHOro r1uraHa mporpamMmbl «®duHaAHCH, WHBeCTHIHMH, OaHkn». OOmas
TPYAOEMKOCTb 3 3.¢., 108 gacos.

5. Coaep:xaHue U CTPYKTYpPa Y4eOHOM JUCHMIIHHBI

Tpy TpyaoeMKocTh
noe (axazeM. yachl)
Cam
MKO KonTakTHas pabora 0CTO dopm
CTh MIPETNo/1aBaTess ¢ upyem
AaTen
3aa O 00y4armuMucs ble
HasBanue pasnena TUCIUIUIMHBI bHA
eTH 0 Ce JIa0. g Kowmme
bIE 11 a0. TEHIU
Jlexk wmm P pab
enu ast /v u
oMM Ha oTa
HHUI] Ip.
pHI
bl) BH/IBI
MexaHuKka BaJTIOTHOTO pblHKa. BamoTHbIE 14 4 2 8
1 dopsapasl. XeIKUPOBaHUE U oyrlfléli
" cnekynsauun. bezapOuTpaxHas neHa TK-1
dbopBapaa. HemocraBounsie hopBapabl.
[InaBaromiyie NpOLIEHTHBIE CTABKHU. 14 4 2 8
[TporieHTHBIEC CBOIIBI M (PBIOYEPCHI.
HauanpHas 3arpy3ka KpuBOil JTOXOAHOCTH VK-1,
OTTK-
2. TIO PHIHOYHBIM HHCTPYMEHTAM. 1.2, TK-
VYrpagieHue mpoleHTHBIM PUCKOM. 12
KpuBas ”HACKCHBIX CBOIIOB OBEPHANT U
nuckontupoBanue. LIBOR.
CrangapTHbIE€ ONMIIMOHBI, CTPATETUH CO 15 5 3 7
CTaHJAPTHBIMU OMITUOHAMM.
VK-1,
3. OpmHomaroBsie ¥ MHOTOIIArOBbIE OIK-1.2
OMHOMMAJIbHBIE AepeBbs. JuHaMuUecKas
peruTKanusl (J1eabTa-XeHKUPOBAHHUE)
['eomerprueckoe OpOyHOBCKOE 14 4 2 8 ki,
OIIK-
4, nBUWXEHHWE U MOJEIH OMIIHOHHOTO 1.2, TIK-
neHoobpasoBanus bidka-Illoym3a. 2
PeiHOYHBIE pUCKH U «] pEKU» ONIIMOHOB: 14 3 1 10 Vi
delta, gamma, vega, rho, theta. OIK-

B3anmocBs3s Mex a1y gamma u theta, 1,2, K-

gamma u vega




Meroa Monte-Kapio. HezaBucumast ot 14 4 2 8 vk

6. puCcKa BEpOATHOCTH M (DyHIaMEHTATbHAs OIIK-
12,
TeopeMa IIeHO00pa3oBaHusl aKTUBOB.
Caorbl kpeauTHOTO aedoinra. CBsI3b 14 4 2 8
MEX/Ty OOJIUTAIUSIMU, BEPOSITHOCTHIO —
7 nedonTa u KpeIUTHO-ASPOITHEIMU OIIK-
" cBomamu. HesepHbiit puck. ITepecmotp b
HEUTpaJIbHBIX K PUCKY U peabHbIX ’
BEPOSITHOCTEM.

. 9 VK-L,
dopMa MpoOMEKYTOUHON aTTECTALUU - OIIK-
SK3aMeH 12,

TK-1,2

UTOI'O 3 108 28 14 S7

6. YueOHO-MeTOAMYECKOE 00eceYeHre CAMOCTOATEIbHOM padoThI

Ha mepBo#i nexuum 00ydaronuMcs OOBSBISIOTCS YCJIOBHS M TPeOOBaHUS K
OCBOCHHIO JUCIHIUIMHBI B COOTBETCTBUHU C M310KeHHBIMHU B PIIJI. OGy4arommmcs
PEKOMEHIYETCS B paMKax Ka)KJI0W TEMbI 03HAKOMHUTHCS C MPEI0KEHHON OCHOBHOM
JIUTEPATYPOU, BBITIOJTHUTh MUCHbMEHHO JOMAIIIHHUE 3aJaHUS JJIS1 IPOBEPKHU YCBOEHHUS
Marepuana.

CyllecTBEHHYIO YacTh CaMOCTOATENIBHOM pabOThl 00YUYarOIIUXCS COCTaBIISICT
CaMOCTOSITEJIbHOE M3y4YeHHUE YUYEeOHBIX U HAy4YHBIX W3JIaHUM, JIEKIIMOHHBIX
KOHCIIEKTOB, PEKOMEHIOBAaHHOM OCHOBHOM U JIONOJIHUTEIBHOW JIMTEPATYPHI,
WHTEPHET-PECYPCOB U TIP.

Jlist obGecriedeHus caMOCTOSITEIBHOW Pa0bOThl 00yYaronmxcsi pa3paboTaHbl
«MeTtonuueckue pPEKOMEHAAIMU TI0 OpPraHU3allUd CAMOCTOSITENIHLHON pabOThI
0o0y4aromuxcs», B KOTOPBIX OMUCAH MOPSAJIOK pabOThl C HAYYHOUW JHUTEpaTypoH,
JlaHbl PEKOMEHJAIUM T10 HaMMCaHWio pedepaToB, ICCE, KOHCIEKTOB, PEICH3HM,
AHHOTALIMM, PEIICHUIO KEWCOB U T.II.

7. @opMBI KOHTPOJIA U (POH/ OLIEHOYHBIX CPEACTB JJIA NPOBEACHUS TEKYIIEero
KOHTPOJIAl YCIIeBAeMOCTH M IPOMEKYTOYHOM aTTeCTALMU 10 JMCHUILIMHE

7.1 IllpomMexkyTOYHAS ATTECTALUSA

[IpomexxyTouHast arrecTtauus IO JUCLUUILUIMHE TNPEeIycCMOTpeHa B (opme
’K3aMeHa. OK3aMEHAlMOHHbIE 3aJaHusg (OPMHUPYIOTCSI Ha OCHOBE JOMAIHHUX
3a/1aHU#, KBU30B U MATEPHAIIOB TUCLIUIUINHBI.

7.2 Tekymuii KOHTPOJIb yCII€BA€MOCTH 00y4aIOUIUXCS



Tekylmuii KOHTPOJIb yCIEBAEMOCTH oOydaromuxcs (GOopMUPYETCsS Ha OCHOBE
BBITIOJIHEHUS MUCbMEHHBIX JOMAIIIHUX 3a/IaHUN U KBU30B.

7.3 Tlpoueaypa oueHUBAHUSI 3HAHMA, YMeHHUii, HABBHIKOB H (MJIH) OMNbITA
AeATEeJbHOCTH, XapaAKTepU3yIMX (popMHUPOBAHUE KOMIIETEHIMH.

PopMUpOBAHUE OLICHKH POMEKYTOYHOMN aTTECTALUN

Jlepusamuewi
Jlomamaue OUHAIBHBIN SK3aAMEH
KBu3sl
3aaHus
0
Bec (%) 45 15 40
KommuecTBo 3 3 1
Dopmupyembie VK-1,0MK-1,2, TIK-1,2  VK-1, OTK-1,2, TTK-1,2 VK-1, OTIK-1,2, TIK-1,2
KOMIIETCHIMHU

Jlomamiaue 3amaHus: 3 JOMAIIHMX —3aJaHus, COJACPKAIIUX 3adaud |
TeopeTuyeckre Bompockl. Craya JOMAIIHEro 3aJaHusi MO3JHEE YCTaHOBIEHHOTO
CpOKa MPUBOIUT K CYIIECTBEHHOMY CHUKEHHUIO OIICHKHU.

KBu3sl (3 kBU3a) BBHINOJTHSAIOTCS B KJIaCCE HA 3aHSATHUAX.

duHanbHBIN SK3aMEH MPOXOJAUT B UCbMEHHOM (hopme B popmarte open-book u
COCTOUT M3 HECKOJBKHX BOMPOCOB M HECKOIBKUX 3a/ad, Ha KOTOPHIC CTyJACHTaM
HY)KHO JaTh NMHUCHMCHHBIH Pa3BEPHYTHIM OTBET CO BCEMH HEOOXOJMMBIMU IS
pelIeHMS 3a71a4 BRIYUCIACHUSIMHU 1 TTOCTPOCHUSMHU.

Kpamkue Memoouyeckue peKOMeHdauuu 1O NOO20MOBKE K IK3AMEHY .

[ToaroToBka K 3K3aMeHYy M €ro pe3yJIbTaTUBHOCTh TPEOYET YMEHHUS ONITUMAJILHO
OpraHU30BBIBATH CBOE Bpemsi. MaeanbHO, €CAu CTYAEHT MO3HAKOMUICS C
OCHOBHBIMHU TMPEACTABICHUSIMU W TOHSATUSIMU Kypca B ayJUTOPHOM Mpoliecce
W3YUYCHUs] TUCIUIUIMHBL. Toraa moJroToBka K 3a4eTy Mo KOHTPOJIbHBIM BOIpOCaM
MO3BOJIUT CUCTEMATU3UPOBATh MaTeprall U TIIy0XkKe €ro YCBOUTh.

PabGory nyuine HaymHATh € pachpeneseHus MPEITOKEHHBIX KOHTPOJIbHBIX
BOIIPOCOB TI0 pa3fenaM U TeEMaM Kypca.

3areM HEOOXOIUMO HM3YyYHUTh PEKOMEHJOBAHHBIE TEOPETHUECKHUE HCTOYHUKH
(KOHCIIEKT JICKUIUM, Y4eOHUKHU, MOHOTpaduu, CIal bl K JTEKIUSIM).

[Ipy wu3yueHun wMarepuana CJl€AyeT BBIJACHATh OCHOBHBIE TMOHSITHS U
OTpeIeNICHUs], MO’KHO UX 3aKOHCIIEKTUPOBaTh. BhIjiesieHue OMOPHBIX MOHATUHN JaeT
BO3MOXKHOCTh ~ CHUCTEMATH3UPOBAaTh  MPEJACTABICHUSA 1O  JUCHUIUIMHE W,
COOTBETCTBEHHO, PE3YyJIbTATUBHEE MOJATOTOBUTHCS K DK3AMEHY.



DK3aMeH MPOBOIUTCS B MUCbMEHHOU (hopMe, B pe3yibTare KOTOPOTO CTYJEHT
JOJKEH PELINTH MOCTABJIEHHYIO 3a/1a4y U aprTyMEHTUPOBATh PEIICHUE. Y CIICIIHBIN
OTBET Ha DHK3aMEHAI[MOHHBIM BONPOC MPEIAINOIaracT MNpPOLECcC MPOLYMbIBAHHUS
JIOTHKH U3JI0KEHUs MaTepHaa.

1.4. MeToauueckue MaTepHuaJIbl 1no npoueaype OllecHUBAHUS

Ouenka paboThl 00YyYaAIOIIMXCS MPOU3BOIUTCSA, UCXOAS U3 OOIIEH CyMMBI
0asios, HaOpaHHBIX B TEUYCHUE Kypca.

I[J'IH OOCHHBAHUA YPOBHA OCBOCHHA MaATCpHalad IIO0 AUCHHUINIMHC HCIIOJIB3YCTCA
ciacayroniasd mKajaa OICHOK!

1) Jlomamuue 3amanus — 45%
2) KBuser — 15%
3) ®unHanbHbIHM dk3ameH — 40%

Ope3 = 0.4 * 03x3 + 0.45 * 003 + 0.15 * Oxeuswt

IIpu oneHKe 3HAHUIT HA IK3aMeHe YYUThIBAETCH:

1. YpoBeHb CHOPMHUPOBAHHOCTH YHUBEPCATBHBIX, 00MIETPOPECCHOHAIBHBIX U
po(eCcCHOHATLHBIX KOMITCTCHITHH.

2. YpOoBEHb BJIaJICHHS TCOPETUICCKON 0a301 TUCITUTIIMHBI, TPaBUILHOCTD
(bOpMYITUPOBKU OCHOBHBIX IMOHATHH W TIOHUMAaHUS 3aKOHOMEPHOCTEH mpH
pElIeHNH 3a1a4.

3. YMeHue pemuTh MOCTaBIECHHBIC 337a41 32 OTPAHMYECHHBIN TTPOMEKYTOK
BpPEMEHHU.

4. Jloruka, CTpyKTypa ¥ TPaMOTHOCTh TUCHbMEHHOTO U3JIOKECHHSI PEIICHUS 3a/1a4u.
5. YMenune 060CHOBATh MPAKTUYECKUE PE3YIHTATHI C TTOMOIIBI0 TCOPUH H
MOATBEPIUTH TEOPHUIO C IIOMOIIBIO TPOBEICHUS MPAKTHUYECCKUX UCCIEIOBAHUHN U
HEOOXOIMMBIX BBIUYHCIICHUH.

6. YMmenue aenath 0000IIEHUS U BBIBOJIbl OTHOCUTEIBHO MPAKTUUECKUX
PE3yNbTaTOB U HAYYHOU JTUTEPATYPHI, IPEITI0KEHHON K MMPOYTEHUIO.

I[J'I?I MNOJIY4YCHH OLCHKHU «OTJIHYHO» CTYACHT JOJIKCH!

- IPOJIEMOHCTPUPOBATH CBOOOIHOE BIAJCHUE MPOrPAMMHBIM MaTEPHAIOM;

- YMETb I'PaMOTHO IOJIb30BATHCS TEOPETUUECKUM MATEPUATIOM IIPU PEIICHUU
3az1ay;

- IPAaBUIILHO (POPMYIUPOBATH ONPEAEIEHUS TPU UCIOIB30BAHUM UX B PEILICHUU
3a/1a4 U OTBETE HA TEOPETUYECKHUE BOIIPOCHI;

8



- MPOJIEMOHCTPUPOBATH YMEHHUS CAMOCTOSITEIIbHON PabOThI C HAYYHOM
JUTEPATYPOU U HEOOXOAMMBIM MTPOTPAMMHBIM 00ECTICYCHUEM;

- YMETh PEIIUTh MOCTABIECHHBIC 33a41 U CAENaTh 000OCHOBAHHbBIC U YOS TUTEIbHbBIC
BBIBO/IbI HA OCHOBE MOJIYYEHHBIX PE3yJIbTaTOB.

JInst moJly4eHuUs OLIEHKU «XOPOII0» CTYJICHT JIOJKEH:

- IPOJIEMOHCTPUPOBATH JOCTATOYHO CBOOOJHOE BIAJEHUE MPOrPaMMHbBIM
MaTepHaIoM;

- YMETh JOCTAaTOYHO I'PAMOTHO MOJb30BATHCS TEOPETUUECKUM MaTEPHUAIOM IIPH
pelIeHnH 3aad4;

- IPOJAEMOHCTPUPOBATh 3HAHUE OCHOBHBIX TEOPETUUECKUX MOHATUIN U
ONpeIeNICHUI TUCIUIUIMHBI IPH PEIICHUH 33/1aY;

- MPOJAEMOHCTPUPOBATh YMEHHUE OPUEHTUPOBATHCS B HAYYHOM JINTEPATYPE U
HEO0OXO0IMMOM MTPOTPAaMMHOM O0ECIICYEHUH;

- YMETh PEUIUTh 3HAYUTEIbHYIO YaCTh 33J1a4 U CAENATh JOCTATOYHO
000CHOBaHHBIC U YOEIUTETHHBIC BHIBOJIBI HA OCHOBE TIOJYYCHHBIX PE3yJIbTaTOB.

I[J'ISI MMOJY4YCHUA OLUCHKN «YTOBJIETBOPUTEC/IILHO» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH 00IlI€e 3HAaHNE IPOrPaMMHOT0 MaTepHaa;

- YMETb BOCIIOJI30BAThCS TEOPETUYECKUMH OCHOBAMU ITPOWJIEHHOTO MaTepHralia
IIPY pELICHUH 3a/a4Y;

- IPOJIEMOHCTPUPOBATH 00I1Iee BIaI€HNE TOHATUWHBIM aIapaToM AUCLUILINHBI
JUTsl TOHMMAaHHUSI POLIECCOB, MPOUCXOAIINX B 33a4ax;

- 3HaTh OCHOBHYIO PEKOMEHIyEMYIO IPOrPaMMO HAy4YHYIO JIUTEPATYPy U BIAJETh
a3aMu pabOThl C HEOOXOUMBIM MPOrPAMMHBIM 00ECIIEUEHHUEM.

- YMETh pelllaTh 3HAUUTEIbHYIO YacTh 3a/1a4.

OHCHKa «HECYAOBJECTBOPUTECJIBbHO0» CTABUTCA B ClIydac:

- HE3HAHMS 3HAYUTEIIBHOW YaCTH MPOrPAMMHOIO MATEPHAIIA;

- HEYMEHMUS M10JIb30BaThCA TEOPETUYECKUMHU OCHOBAMHM NPOMJIEHHOIO MaTepuana
IIPU PEIICHUY 33/1a4;

- HEIOHUMAaHUS MPOUCXOASIINX B 33/1a4ax MPOLIECCOB;

- He3HaHUs TpeOyeMoil HayyHOU TuTepaTyphl U HEYMEHHUs paboTaTh ¢
HEO0OXOIMMBIM MTPOTPAMMHBIM 00ECIICYeHUEM;

- HEYMEHUS pelaTh 3HAaYUTENbHYIO YaCTh ITOCTABJICHHBIX 3a/1a4.

7.5 @oH OLIEHOYHBIX CPeICTB

®DoH/ OLIEHOYHBIX CPEJICTB MPOMEKYTOUHON aTTECTALIMU U TEKYIIIETO KOHTPOJIS
yCIEBAEMOCTH 00yyaromuxcsi GOpMUPYETCsi U3 TUMTOBBIX KOHTPOJIBHBIX 3aIaHUM K
9K3aMEHY U JJOMAIIHUX 3aJIaHUM.



[IprmMeps! 3a1aHN, KOTOPBIE MOTYT BCTPETUTHCS HA DK3aAMEHE WIH B JOMAIIHEM
3aJlaHUU:

3agaua 1. B xaxx1oM BOIpoce pOBHO OJIMH BAPUAHT OTBETA NPABUIIbHBIN.

1. MapkeTt-Meiikep TOpPryeT BalltoTHOH mapoii eBpo-goiutap (EURUSD). On

kyrnui y onnoro kiauenta 1 000 000 epo no kypey 1.0950 (3a 1 eBpo narot

1.0950 nomnapoB) u uepe3 MuntucekyHay npojai 1 000 000 eBpo Apyromy KIUEHTY
o 1.0951. Cxonbko 3apaboTan MapkeT-meikep?

A. 100 nonnmapos

B. 100 eBpo

C. 200 nonnmapos

D. 200 eBpo

2. Uronnckuit gprrouepc Ha EURIBOR ctout 98.0. Tpefinep Kymun oauH Takou
drrouepc. B kakom ciydae oH 3apaboTaet mpuObLIL HA CBOCH CTaBKe?

A. Ecan u Tonsko ecim B nroHe EURIBOR oxaxercst 6oabmre 0.98%

B. Ecnu u Tonpko eciu B mroHne EURIBOR oxaxkercs 6oabmie 2.0%

C. Ecau u Toneko eciau B nrone EURIBOR oxaxercst menbiie 0.98%

D. Ecau u tonsko ecnu B utone EURIBOR okaxxercs mensiie 2.0%

3. ITouemy oneHka aepuBaTuBa MeTojioM MoHTe-Kapio ctaHOBUTCSI TOUHEE
MIPY YBEJIMYEHUH YHUCIIAa CUMYJIAIUN?

A. Yewm yaiiie Mbl I€TbTa-XEHKUPYEM, TEM TOUHEE PEILIUKALIUS

B. D10 cBoiicTBo Moaenu biska-Illoyinza

C. Tak rnmacut pyHgaMmeHTaIbHasi TeOpeMa OIIEHKHU aKTHBOB

D. D10 rapanTupyeTcs HEHTPaJIbHON MPEAEIbHON TEOPEMOI

3agaya 2.

Konnop (condor) — cTpykTypa 13 ONIHOHOB, KOTOPAast IOX0Ka Ha MOTOJHEBIIYIO
0a0ouky (OTCIO]a M Ha3BaHWE, BeAb KOHAOpP — Oousbmias mnrtuna). ['paduk
BBITUIATHI NMpUBENEH Ha pucyHke 1. B xongope 4 crpaiika K1 < K2 < K3 < Ky,
nmpuuéM K2 — K1 = K4 — K3. Beinnara no KOHIOpY B 3aBUCUMOCTH OT LIEHBI
0a3oBoro aktuBa Ha MoMeHT 3kcruparuu S(T ) paBHa

(o, sy <k

C |%‘(T)— K1, K1 £ S(T)<K>
Payof f= 1K, — Ki=Ks — K3, K> = S(T)<

K3

|K4 - S(T),Kg < S(T)<K4
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| 0, s(T) = ki

D

K1 K> K3 K4

Puc. 1: Beimiata o CTpykType «KOHIOP»

[Ipunymaiite, Kak peIUIMIUPOBATh KOHIAOP MPU TOMOIIM BaHWIBHBIX
onuoHoB. IIpenmonoxxum, 4to Mbl *kuBEM B Mupe bmdka-Illoymsa. Axunus,
KOTOpas He MIaTUT AuBuAcHI0B, cTouT S = $100. BonatuibHOCTh aKIuu
o = 20%, Ge3puckoBas ctaBka r = 2% (HenpepbiBHas kanuTanuzaius). CKOJIbKO
CTOUT KOHAOP cO cpokom moramienust T = 1 ropa u crpaiikamu
K1 =$80, K> = $85, K3 = $115, K4 = $120?

[TocuuraiiTe MeNbTy U BETy TAKOIO KOHI0pa B TpEx cueHapusax: S1 = $70,

S> = $100, S3 = $130.

3amaua 3. be3puckoBas rocygapcTBeHHass OCCKYMOHHAsT OOJUTAIUS CO CPOKOM
norameHuss T = 5 JeT uMeeT T0X0aHOCTh g = 4% (exerogHas KamuTaau3aims).
JIoXOAHOCTh PUCKOBAHHOW KOPHOPATUBHON OECKYMOHHOW OOJIUTAIlUU C TEM Ke
cpokoM moramenus ¢ = 6%. Ilpu nedonrte mo KopmopaTWBHOW OONHMTranUu
recovery rate coctaBut R = 40%, a BwIU1aTa CIyYUTCS B TPEIITOTATAEMYIO ATy
norameHusi. PaccMOTpUM KpeauTHBIN 1edONTHBIA CBON CPOKOM Ha 5 JeT, B
KOTOPOM KYITOHBI BBITIJIAYMBAIOTCS €KeroiHo. [Ipu nedonte BoimiaTa CTpaxoBKH
MPOU30MIET B ATy CIEAYIONIETO KyMOHa. BhIMiaThl HAKOMIIEHHOTO KYIIOHA HET.

[TocunraiiTe crnpaBeqnMBBIM KYIIOH B TakoM cBomne. [loxkanyiicta, He mpe
HeOperanTe TMCKOHTUPOBAHUEM.

Mpbl mpojanu KiIuMeHTy Takoi cBom HomuHaiomM N = $1 000 000 mo
CIpaBeNIMBON 1eHe. B MOMEHT 3akimroueHusi chenku e¢ present value paBHO
Hyt0. [TocMOTpUM, KaKoB Halll ppIHOYHBIN PUCK, U KaK UM YTIPABJISITh.

[Ipeanonoxum, 4To TOXOHOCTh KOPIOPATUBHOM 0OJIUTaIlMU BbIpocia Ha dr
=0.01% (1 Ga3ucHblif MyHKT). YeMy Tenepb paBeH Y€CTHBIN KYIIOH B KPEIUTHOM
cBore (OH U3MEHUTCS, IOTOMY YTO IIOMEHSIACh BEPOATHOCTS fedonta)? Eciu Mbl
MoJIy4aeM OT KJIMEHTa CTaphlii KYNOH, a BEpOSTHOCTH JedonTa BbIpocia, TO
CKOJIbKO MBI 3apaboTanu Wid MoTepsuid (T.€. 4eMy paBHO Haimie HoBoe PV,
yUUTBIBas1, 4TO UcxoaHoe PV obuio $0)?
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Tenepp mnocuyuTalTe, KaK M3MEHWIACh I1I€HA CaMOW KOPIOPaTUBHOM
obnuranuu mipu pocre goxoaHoctd Ha dr = 0.01%. Ckonbko oGiuranuii Ham
HY>XKHO OBUTO OBl KYIIUTh WJIW TMPOJIaTh B CAaMOM Hadajie, KOorja JOXOAHOCTh eIé
HE yCIejJa W3MEHUTHCH, YTOOBI 00Iass MpuObLIb IO IO3WIMKA W3 CBOIA H
o0JMranu Mpu pocTe JOXOJHOCTH Ha dr Obula paBHa Hymwo? CuurtaiiTe, 4TO
HOMHHAJI KOPITOPATUBHOM oOymramnmn $1.

8. YueOHO-MeTOAMYECKOE U pecypCcHOe o0ecnedeHue TUCHUIIIMHBI

Jlumepamypa

1. UBanuenko, . C. Ananu3 GUHAHCOBBIX 1 TOBAPHBIX PHIHKOB : y4eOHOE
nocobue : [16+] / U. C. IBaHueHko ; POCTOBCKUI TOCY1apCTBEHHBIM
skoHoMmuueckuid yausepcuteT (PUHX). — Pocro-nHa-/lony : 3narenbcko-
nosmrpadudeckuit komruieke PI'DY (PMHX), 2020. — 148 c. : w1, — Pexxum
nocryma. — URL: https://biblioclub.ru/index.php?page=book&id=616863

2. Gregory, J. (2020) The xXVVA Challenge: Counterparty Risk, Funding,
Collateral, Capital and Initial Margin. 4th ed. Wiley. [DnekTponHsIii pecypc].
URL.:

https://warwick.ac.uk/fac/sci/mathsys/people/students/mathsysii/tokaeva/grego

ry _counterparty credit_risk_funding.pdf

3. Hull, J. Options, Futures, and Other Derivatives / John C.Hull. - 11th ed.,
Global Edition. - England : Pearson, 2021.

4. Shreve S. E. Stochastic Calculus for Finance 1. Continuous-Time Models /
Steven E. Shreve. - USA : Springer-Verlag, 2004. - 550 p., includes
bibliographical references and index. - (Springer Finance). [DneKTpoHHBI#
pecypc]. URL:
https://cms.dm.uba.ar/academico/materias/2docuat2016/analisis_cuantitativo

en finanzas/Steve ShreveStochastic Calculus for Finance Il.pdf

Pecypcnoe obecneuenue (B T.4. 31EKTpOHHBIE 00pa30BaTEIbHBIE PECYPCHI)

Odunmanbubrii cait Pocousneckoncantunra. URL: http://www.rbc.ru/
Odunmanbuerii caiit Llentpansaoro banka P®. URL: http://www.cbr.ru/

CIIC «Koncynwrant [Tmrocy». URL: http://www.consultant.ru
"Benomoctu "Vedomosti". URL: www.vedomosti.ru
YuauBepcurerckas oubmmoreka ommaitn. URL: www.biblioclub.ru
9BbC «Jlanpy. URL: https://e.lanbook.com/

NogakodPE

9. MarepuaJibHO — TeXHUYECKOe U HHPOPMAIIMOHHOE o0ecreueHune
00pa30BaTeJIbHOI0 NMPoLecca Mo TUCHUILTHHE
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YueOHble ayTUTOPHM /JI TPOBEICHHS 3aHATHIl JIEKIMOHHOIO THNA —
YKOMIUICKTOBAHbI  CHEIUATM3UPOBaHHON (y4eOHOI) Mmebenbio, 000pya0OBaHbI
KOMITBIOTEPOM,  UMCIOIIUM  BBIXOJl B  HHTCPHET,  BHJCONPOCKIIMOHHBIM
o0opyJoBaHMEM JUIsl Mpe3eHTaud W y4eOHbIX (UIBMOB, CpPEICTBAMHU
3BYKOBOCIIPOM3BENICHUS, OKpPaHOM, MapKEepHOW  JIOCKOM C  MapKepamu,
TEMAaTUYeCKMM HaOOpOM CIIalifioB, COOTBETCTBYIOUIMM pa0oyeil mporpamme
JVCIIUTUTAHBIL.

Y4yeOHble ayIUTOPUM JI NMPOBEJEHUsS] 3aHATHI CEMHMHAPCKOro THUIa, a
TaK:Ke J1JIsl TPYNNOBBIX M WHANBHAYAJIbHBIX KOHCYJIbTAMM, 1JISI TPOBEAEHUSA
TEKyIIero KOHTPOJIA W NPOMEKYTOYHOH aTTecTAlMd — YKOMIUICKTOBAHBI
CHelUaIM3uPOBaHHON (yueOHOI) MeOebl0, MyJIbTUMEIUMHBIM 000pYI0BaHUEM, a
TaK)Ke TEXHUYECKHMMH CPEJCTBAMHU OOYUYCHHS, CIIyXAIIUMHU ISl TPEACTABICHUS
y4eOHOM nHpOpMaIK, MAPKEPHOH JOCKOW ¢ MapKepamHu.

ITomemenue Isi CaMOCTOATEJNBbHON  PadoTbl —  YKOMIUIEKTOBaHO
CHeUaIM3uPOBaHHOM (YueOHOM) MeOebIo, OCHAIIIEHO KOMITBIOTEPHON TEXHUKOMU C
BO3MOXKHOCTBIO TIOAKIIOUECHUSI K ceTu «MHTepHeT» M obecrnedeHo OCTyNnoM B
AIIEKTPOHHYIO0 HHPOPMAITMOHHO-00pa30BaTEIBHYIO CPEly OpraHu3aIuu.

Ilomemenue st XpaHeHUs] W NPOPUIAKTHYECKOT0 O0CHYKMBAHUS
yueOHOro 000py10BaHUS — YKOMIUIEKTOBAHO CIICIIMAIM3UPOBAHHON MEOEITBIO TS
XpaHEeHHs] 000pYAOBaHUS ¥ TEXHUYECKUMHE CPEJICTBAMU ISl €T0 OOCTY)KUBAHMSI.
Heo0xoanmoe nporpaMmmMHoe obecnedeHme:

Onepanuonnas cucrema: Windows 7, Windows 10

Oducubie mporpammel: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

Hurtepner-Opaysepsl: Mozilla Firefox, Google Chrome, Internet Explorer,
Opera

AntuBupycHbie nporpammbl: Kaspersky Endpoint Security

[Tporpammel nepeBogunku: Google translate, Yandex translate

ApxuBaTopsl: 7-ZIp

10. MeToan4yeckne peKOMEHAAUNH MO0 00Y4YEHHIO JIUI] ¢ OTPAHNYEHHBIMHU
BO3MOKHOCTSIMH 310POBbS

B cootBercTBUU ¢ MeTonnueckumu pekoMeHaanusimMu Munoopaayku PO (yTs.
8 ampenst 2014 r. Ne AK-44/05BH) mpennonaraeTcs HCIOIb30BaTh COIUAIBHO-
aKTUBHbIE M pe(IIECKCUBHBIE METOJIbI O0yUYEHHS, TEXHOJOTHUU COLUOKYIbTYPHOM

pea6I/IJII/ITaHI/II/I C MOCJIbKO OKa3aHuA IIOMOIIM B YCTAHOBJICHHUM ITOJHOLICHHBIX
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MEXJIMYHOCTHBIX OTHONICHWH C JNPYTMMH CTYJIEHTAMHU, CO3JaHHH KOM(OPTHOTO
MICUXOJIOTUYECKOT0 KJMMara B cryjeHuyeckoi rpynme. [logbop u pazpaborka
y4eOHBIX MaTepUajoB MPOU3BOATCS C YUETOM IMPEJOCTaBJICHUS Marepuajia B
paziuuHbIX opMax: ayauaibHOM, BU3YaJIbHOU, C UCIIOJIB30BAaHUEM CIICIIUATbHBIX
TEXHUYECKUX CPEJCTB U MHPOPMAIIIOHHBIX CUCTEM.

OcBoenne nucuuiuinHbl aunamu ¢ OB3 ocymiecTBisieTcsl ¢ UCMOIb30BaHUEM
cpenctB oOydeHHs OOIIEr0 W CHEIUAIbHOTO Ha3HA4YeHHS (MEPCOHAIBLHOTO W
KOJUIEKTUBHOTO  HWCIIOJB30BaHUsA). MaTepuaabHO-TEXHUYECKOEe OOecreyeHue
peaycMaTpuBaeT NPUCIOCOOICHHE ayAUTOpUH K HyxaaM jul ¢ OB3.

dopma NpoBeICHUS aTTECTAIlUU IS CTYICHTOB-UHBAIUIOB YCTAHABIUBACTCS C
Y4ETOM HWHIUBHUAYaIbHBIX TMCUXO(MU3UUECKUX OCOOEHHOCTeW. [ CcTyIaeHTOB ¢
OB3 npenycmaTtpuBaeTcs 10CTyMHas (popma MpeoCTaBICHH 3aJaHUI OIEHOYHBIX
CpEJICTB, & UMEHHO:

® B [EYATHON WM DJIEKTPOHHOU (opme (Ist TUI] C HAPYLICHUSIMH OMOPHO-
JIBUTATEJILHOTO armapara);

® B MeYaTHOUW (opMe WU AIEKTPOHHOU (popMe C yBETHMUECHHBIM HIPUPTOM H
KOHTPACTHOCTBIO (JIJI51 JIWIT C HAPYIICHUSMH CITyXa, PeUd, 3pEHUs);

® METOJIOM YTEHMSI aCCUCTEHTOM 3aJaHus BCIAyX (A1 JIMI ¢ HapyLICHUSIMH
3peHus).
CryaeHTam ¢ MHBAJIMJAHOCTHIO YBEJIMYMBAETCA BpEMs Ha MOATOTOBKY OTBETOB
Ha KOHTPOJIbHBIE BOMPOCHL. Il TaKUX CTYAEHTOB MpPeayCcMaTpUBAETCS HOCTYITHAs
(dopMa npesocTaBIeHUS OTBETOB HA 3a/1aHuUs, @ UMEHHO:

® THCHhMEHHO Ha OyMmare WM HaOOpOM OTBETOB Ha KOMIIbIOTEpE (JJIsl JIUIL C
HapyUICHUSIMU CITyXa, peUn);

® BBHIOOPOM OTBETa M3 BO3MOXKHBIX BAapHAHTOB C MCIOJb30BAHUEM YCIYT
aCCUCTEHTA (7151 U1 C HAPYIICHUSIMUA OMTOPHO-/IBUTATEIbHOTO arapara);

® YCTHO (JJ151 JINI] C HAPYUIEHUSMU 3PEHUSI, OOPHO-/IBUTATEIILHOTO anmnapara).
[Ipu HeoOxomumocTu I OOyYaKOIMIMXCS C HMHBAJUJHOCTBIO MPOLEIypa

OLCHUBAHUSA PC3YJILTATOB O6yquI/ISI MOJKCT IMMPOBOAUTHCA B HCCKOJIBKO 3TAIIOB.
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