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1. Kparkas xapakTepucTHKA JHCHUIIUHBI (MOAYJIs1)

Pabouass mporpamma aucHUIIMHBL (MOIyss) «BBenenue B (MHAHCOBYIO MAaTEMATHKY»
COCTaBJIEHA B COOTBETCTBHHM C (hefiepallbHbIM roCy1apCTBEHHBIM 00pa30BaTENbHBIM CTaHIAPTOM
BbICIIEro oOpa3oBaHMsi — OakanmaBpuar 1o cnequanbHocT 02.03.01 Marematuka u
KOMIIbIOTEPHbIE HayKH, Npopuiab MaTemaTuka M KOMIIBIOTEpHbIE HAyKH, YTBEP)KICHHBIN
nprka3oM MHHHCTEpCTBA HayKH M BbIciIero oOpasoBanusi Poccuiickoii @enepanuu Ne 807 ot
23.08.2017 rona.

Wzydenne nucuuruimeabl (Momyiisi) «BBeneHue B (DMHAHCOBYIO MAaTEMAaTHKY» TO3BOJISET
UHTETPUPOBAaTh TEOPETUYECKHE MaTeMaTUYeCKHMEe METOAbl C IPAKTUYECKHMMH 3a/Ja4aMu
(MHAHCOBOTO aHaIM3a, PACHIUPSS BO3MOKHOCTH NMPUMEHEHUS aJTOPUTMOB M BBIUUCIUTEIBHBIX
MoJelell B pealbHbIX HSKOHOMHYECKHMX CHUCTEMax. OTO CIOCOOCTBYeT (OPMUPOBAHUIO
KOMITCTEHIIHI JU1s1 paboThI B 00J1acTH (PMHAHCOBOM MH)KEHEPHH, PUCK-MEHekMeHTa 1 data-driven
pelIeHMi, Ile MaTeMaThka M MH(OpMaTHKa UIpaloT KIKYEBYIO POJIb B MPOrHO3UPOBAHUU U
ONITUMH3AIIHH.

MecTto 1ucuuIIMHBI (MOAYJISA) B CTPYKTYpe 00pa3oBaTe/IbHOM MPOrpaMMbl

Hacrosimas nucuumnianHa (MoayJib) BKIOYEHA B Y4EOHBIH IJ1aH 110 POrpaMMe MOArOTOBKU
OakanaBpuata mo HampasieHuto 02.03.01 MaremaTtuka U KOMIIBIOTEpHBIE HAYKU, MPOQPHIIH
MaremaTiKa 1 KOMITBIOTEpPHbIE HAYKH U BXOAWT B BAPHATHBHYIO YacTh bioka 1, popmupyemyro
y4acTHUKaMU 00pa30BaTeNIbHBIX OTHOIICHUA.

JucuumimHa (MOAaynb) sIBISE€TCS BBIOOPHOM W JOCTYIHA JJsl M3ydyeHuss Ha 4 Kypce
B 7 unu 8 cemecTpax Ha BbIOOD.

Hesab n3yyeHus: AMCHUILUIMHBI (MOAY.JIs). GOPMUPOBAHUE Yy CTYJEHTOB 0a30BbIX 3HAHUI
MaTeMaTUYECKUX MOJeJIell U METOAO0B aHaiu3a (PMHAHCOBBIX MPOLECCOB JUIsl UX MPUMEHEHUS B
pELIEHNN 3aa4 SKOHOMHUKHU ¥ KOMIIBIOTEPHOT'O MOJEIUPOBAHUS.

3agauu u3y4eHust AMCHUIIMHBI (MOAYJIA):

— W3yYUTh OCHOBHBIE MaTeMAaTUYECKHUE MOJIEIH, HCIOJIb3yeMble B (PUHAHCOBOM
MaTeMaTHKe, Takue KaK MOJeJIM II€HOOOpa30BaHMsA AaKTHBOB, YIpPAaBJICHHE pHUCKAMH U
ONTUMM3ALUS TOpThenei;

— OCBOUTb METOJbl BBIYHUCICHUI M aNrOpUTMbI JJsl pelieHus (UHAHCOBBIX 3a/1ay C
MCIIOJIb30BaHUEM MPOTPAMMHBIX CPEACTB U NH()OPMALIMOHHBIX TEXHOJIOTUH;

— Ppa3BUTh YMEHMs aHaJIM3UPOBaTh (PMHAHCOBHIE JAHHBIE, OLIEHUBATh BEPOSITHOCTU U
IIPOrHO3MPOBATh PHIHOYHBIE TEHJEHIIUN HA OCHOBE CTATUCTUYECKHUX U BEPOATHOCTHBIX IOAXO0/I0B;

— TMpPUMEHUTHb TOJIyYEHHbIE 3HAHMSA Ui PEUIeHHs NPaKTUYECKUX 3aJad B 00JacTu
(UHAHCOB, HUHTETPUPYS MATEMATUYECKUE METObI C KOMIIBIOTEPHBIMU HHCTPYMEHTAMU.

B pe3yabTare 0CBOCHUSI AUCHHMILIMHBI (MOAYJIs1) 00y4AIOUIUIICS 10JI2KEeH

3Hamy:

— OCHOBHBIE TIOHATUS (PUHAHCOBOM MaTeMaTHKU (IIPOLIEHTHI, JIHCKOHTUPOBAHUE,
AHHYUTETHI);

— METO/bl OLIEHKH MHBECTUILIMOHHBIX TPOEKTOB;

— MPUHUUIBI pabOTh ¢ PUHAHCOBBIMU MHCTPYMEHTaMU (aKIMH, OOJIUTalun);

— OCHOBBI OpT(heabHON Teopuu MapkoBu1Ia,;

— 0a30BbIE MOJIETH IIEHOOOPA30BaHUS OIIIMOHOB,;

ymembw:

— pacCUMTHIBATh MPOCTHIE U CIOKHBIE IPOLIEHTHI,

— OLIEHUBATh IPUBEIECHHYIO CTOUMOCTD JIEHEKHBIX IOTOKOB;

— CpaBHUBATh MHBECTUIIMOHHBIE aJIbTEPHATUBHI,

— CTpOMUTH MPOCThIE (PUHAHCOBBIE MOJIENH;

— aHaJNM3HUPOBATh PUCKU U IOXOAHOCTH aKTUBOB,
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e1aoemsp:

HaBBIKaMU paboTHI C pUHAHCOBBIMU (HOPMYIIaMH;
METOJIaMH AUCKOHTHUPOBAHUS JICHE)KHBIX ITOTOKOB,;
ocHoBamu Excel 11 prHAHCOBBIX pacyeToB,;
TEPMHHOJIOTHEH (PMHAHCOBBIX PHIHKOB,;
NPUHINAIAMU TUBEPCUPHUKAUHN TOPThEs.
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2. IlepeyeHb MJIAHUPYEMBIX Pe3yJbTATOB 00yUYeHMsI

Komnerennyu, ¢opmupyembie B pe3ylbTaTe OCBOSHHS TUCHMIUIMHBI (MOIYJs) MpH
MIPOBEJCHNH YUeOHBIX 3aHATHI B (hopMe KOHTAKTHOU pabOThI 00YYAIOIIUXCS C IEAArOTHYECKUMU
paboTHUKaMU YHUBEpCUTETa U B (popMe CaMOCTOSTENEHONU PabOThI 00yUYarOIINXCA:

Komnerenuus Conep:xanue HNupukatop [epeuens njaHNpyeMBbIX
KOMIIeTeHLIMH KOMIIETeHLIMH pe3y/1bTaTOB 00y4eHHs 10
JAMCUHMILIMHE (MOXYJII0)
VK-1. Crioco0eH OCyIIeCTBIISATh VK-1.1. 3HaeT MeTOAbI MOKUCKA U aHaJIN3a
TIOWCK, KPUTHYECKHI aHaJIH3 WHPOPMALIUK B 00JIACTH
U cUHTe3 uHpopmMauuy, HCKYCCTBEHHOT'O MHTEJIICKTA,
HIPUMEHSTh CUCTEMHBIH OCHOBHBI€ ITPUHIIHUIIBI KPUTUIECKOM
MOJXOJ TSl peIeHHUs OILIEHKW UCTOYHHKOB HH(OPMALIUU U UX
MOCTaBJICHHBIX 3a/1a4 peNeBaHTHOCTH
YK-1.2. YMeeT KpUTUYIECKH OIICHUBATh
WCTOYHUKHU UH(OpMALUHU U
CHHTE3MPOBATh JaHHBIC U3 Pa3INYHBIX
WCTOYHUKOB ISl PELICHUs 3ajad,
MPUMEHSTh CHCTEMHBIH MOAXO0]] K
aHAIU3y U PEILCHUIO KOMIIEKCHBIX
mpo0iieM
YK-1.3. HMeeT npakTHUECKHUIA OTBIT pabOTHI C
COBPEMEHHBIMU HHCTPYMEHTAMH H
TEXHOJIOTHSIMH JJT1 00pabOTKH
nHpopMaIuu, GOpMyIHPOBAHUH H
CTPYKTYPUPOBAHUH 33124 HA OCHOBE
noJy4eHHol nH(opMamu
YK-2. CriocobeH onpeaensTe Kpyr YK-2.1. 3HaeT ACUCTBYIOIINE IPaBOBBIE
3a1a4d B paMKax HOPMBI, PETYJIMPYIOIINE AEATETbHOCTD
MOCTaBJICHHOH LIeJIN U B 00JIACTH PELICHUS 3a/1a4, OCHOBHBIE
BBIOUPATH ONTUMAITEHBIE METOJBI ¥ IOAXO/IbI K ONPEICTICHUIO
CHOCOOBI MX peIIeHHS, Kpyra 3a7a4
UCXOJIS U3 NEUCTBYIOIINX YK-2.2. YMmeeT onpenensaTe Kpyr 3a1a4 B
MPaBOBBIX HOPM, paMKax IOCTaBJICHHOH 11eJIH, BHIOMPATh
UMEIOIIIUXCS PECYPCOB U ONTUMAJILHBIE CIIOCOOBI PEIICHUS
orpaHUYeHHN 3aj1a4, YYUTHIBAs HMEIOIINECS PECYPCHI
Y OrpaHUYEHHUs
YK-2.3. NmeeT npakTUYECKH OTIBIT
MPUMEHEHUS 3HaHUH O MTPaBOBBIX
HOpPMax M Pecypcax B pealbHbIX
CUTYyalusx, pa3paboTKy U peanu3anuu
peleHnd B COOTBETCTBUH C
YCTaHOBJICHHBIMU OIPaHUYCHUSIMU
OIIK-1. CnocobeH KOHCYTbTHPOBATh OIIK-1.1. 3HaeT OCHOBHBIC KOHIICTIIINH U TEOPUH
W HCTIOJIh30BaTh B 00JIACTH MaTeMaTHYECKOTO aHAIN3a 1
¢byHaaMeHTaIbHbBIE 3HAHUA B CMEXXHBIX JUCLUUILINH; METOABI U
001acTH MaTeMaTHYECKOTO MIOJXO/IbI, HCIIOJb3yEMbIE B Pa3IMIHBIX
aHam3a, KOMILIEKCHOTO U 00acTsiX MaTeMaTuKu
(GYHKIIMOHAILHOTO aHAaJIH3a OIIK-1.2. YMeeT mpuMeHsITh MaTeMaTHIeCKe

anreOpbl, aHATTUTUYECKOM
TEOMETpPHH,

METOABI AJIS PEILICHUS
npoecCuOHAIBHBIX 3a1a4
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nuddepeHInanbHOR
TE€OMETPHUH U TOMOJIOTUH,
IudQepeHInanTbHbIX
YPaBHEHUH, TUCKPETHON
MaTeMaTHKH U
MaTeMaTHYCCKOM JTOTHKH,
TEOPUHU BEPOATHOCTEM,
MaTeMaTHYECKOU
CTaTHCTUKHU U CITy4alHBIX
MIPOLIECCOB, YHCIECHHBIX
METOJIOB, TEOPETHUECKON
MEXaHUKH B

OIIK-1.3.

NmeeT nmpakTUUEeCKUNA OMBIT
pa3pabOTKH U peaTm3aIus
MaTEMaTHYECKUX MOJICIICH B
po(heCcCUOHATBHOMN NCATENbHOCTH

poheCcCUOHANTBHOMN
JEeSITeIbHOCTH
OIIK-4. CnocoOeH HaXOINTh, OIIK-4.1. 3HaeT 6a30BBIe OCHOBBI COBPEMEHHOTO
aHAJIM3UPOBATH, MaTeMaTHYecKOro arnmapara,
peanr30BbIBATH IPOTPAMMHO CBSI3aHHOTO C IPOEKTUPOBAHUEM,
Y UCIIOJIb30BaTh Ha pa3palboTKOi, pealu3aliei U OlEeHKOM
IpPaKTHKE MaTeMaTHIECKHE Ka4ecTBa MPOTPAMMHBIX MTPOIYKTOB
QIITOPUTMBI, B TOM YHCIIE C HpPOrpaMMHBIX KOMIIEKCOB B
MPUMEHEHUEM COBPEMEHHBIX Pa3IUYHBIX 00JIACTSX YeTIOBEUECKOM
BBIYUCIUTEIBHBIX CUCTEM JeSITeTbHOCTH
OIIK-4.2. YMeer Ucronb30BaTh 3TOT
MaTeMaTHYEeCKUH anmapar B
npodeccnoHabHOM A TETbHOCTH
OIIK-4.3. NmeeT npakTU4eCKUN OTBIT
MPUMEHEHHUS] COBPEMEHHOTO
MaTeMaTHYecKOro arnmapara,
CBSI3aHHOTO C TIPOSKTHPOBAHUEM,
pa3palboTKOi, pealn3aliei U OlEeHKOM
Ka4yecTBa MPOrPaMMHBIX MPOAYKTOB U
HPOrpaMMHBIX KOMIUIEKCOB B
Pa3IMYHBIX 00IACTSIX YETOBEUECKOM
JIeSITeTbHOCTH
[K-1. CriocobeH popmynrpoBath IK-1.1. 3HaeT MEeTObI M MOAXOIBI K
3a7a4M C MaTeMaTHYECKOM (bOopMyIHPOBaHUIO 33]1a4, a TAKKE
TOYHOCTBIO, 0OOCHOBHIBATH OCHOBHBIE MTPUHIIUTIBI
YTBEPKICHUS CTPOTO H MaTeMaTHYeCKOTro JI0Ka3aTebCTBa U
aHATM3UPOBATH TIOTyYEHHBIC aHasm3a pe3yabTaToB
pe3yabTaThl B 00J1aCTH IK-1.2. ‘YMeeT KOppEeKTHO CTaBUTh U
MaTeMaTHKH U (bopMyaHpOBaTH MaTEMaTHIECKHE
KOMITBIOTEPHBIX HayK 3a7a4, IPUMEHSATh CTPOTHE METOIbI
JIOKa3aTeNbCTBA U aHAITM3HPOBATh
MOJTyYEeHHBIE PE3yIbTAThI
I1K-1.3. Hmeet onbIT paboThI ¢ 331a4aMU B
001acTH MaTEMaTHKH U
KOMITBIOTEPHBIX HAyK, BKIFOUYAs
MpUMEHEHUE MaTeMaTHUECKIX METOJIOB
JUTS PELICHUS IPaKTHYECKHX 3a1a4
[K-2. CriocoOeH pemarb THIIOBBIE I1K-2.1. 3HaeT OCHOBBI MH)OPMALIMOHHON U

3a1a4yu pohecCuoHaIbHON
NEITENILHOCTH B 00JIacTH
I/ICKYCCTBCHHOFO

Ooubnmorpaduueckont KyabTyphl, a
TaKOKe MPUHIUIBI HHPOPMATHOHHOM
6€301acHOCTH ¥ MPUMEHEHUS
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HHTEIUIEKTA, OMHPAsiCh Ha
HHGOPMAITHOHHYIO H

UH()OPMAITHOHHO-KOMMYHHKAITHOHHBIX
TEXHOJIOTHH B IPOGECCHOHATBHOM

oubnuorpaduveckyro JeSITeIbHOCTH

KyJIbTYpY, UCIIONB3YsI [K-2.2. Ymeet 3 (heKTHBHO HCIIONB30BATh

MHQOPMAIIIOHHO- WHPOPMAITMOHHO-KOMMYHUKAITHOHHBIE

KOMMYHHKAI[HOHHBIE TEXHOJIOTHH JUTS PEIICHHS

TEXHOJIOTHH ¥ YYUTHIBAS CTaH/IAaPTHBIX 3a1a4

OCHOBHBIE TPeOOBaHMUS npodecCHOHAIBHON IeATEHHOCTH,

MHPOPMAaITMOHHOH YUYHUTBIBasi TPEOOBAHUS

Oe3omacHoCTH WH(GOPMAITMOHHON O€301MacHOCTH

IK-2.3. HmeeT onbIT paboOThI ¢
WHPOPMALMOHHBIMH PECypcaMu 1
TEXHOJIOTHSIMU B 00J1aCTH
HCKYCCTBEHHOTO MHTEIJIEKTa, BKITIOYAst
cobimoteHre HOpM HH()OPMATOHHOM
0e30macHOCTH
T1K-3. Crioco0OeH NPUMEHSITh [1K-3.1. 3HaeT OCHOBHEIE METO/IBI

METO/Ibl MATEMaTHYECKOTO U MaTeMaTHYeCKOro 1

ITOPUTMHUYECKOTO ITOPUTMUYECKOTO MOJCITUPOBAHUS, &

MOJETHPOBAHUS IS TaKOKe X MPUMEHEHHUE ISl PeIICHUS

peleHHs KaK TEOPETUYECKUX U MPUKJIAJHBIX 3a/1a4

TEOPETHUUECKUX, TaK U [K-3.2. YMeeT NpUMeHsTh METOIbI

NpPaKTHYECKUX 3a/1a4 B MaTeMaTHYeCKOTo 1

paMKax npogecCHOHaTbHON ANTOPUTMHUYECKOTO MOJICTUPOBAHHUS

JeSITeTbHOCTH JUTSL aHAJIN3a U peIeHHs Pa3THIHbIX
3aja4 B 00J1aCTH MaTEeMaTHKH U
KOMITBIOTEPHBIX HayK

I1K-3.3. HMeet OnBIT HCIIOTIB30BAHUS METOAOB

MaTeMaTHYECKOT0 U
AITOPUTMHYECKOTO MOEITUPOBAHUS
IIPY PELIEHUH TEOPETHUECKUX U
NPUKJIAIHBIX 337a4 B
npodecCHOHAIBHON 1eATEbHOCTH
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3. Temaruueckuii njiax

Nen/ TpynoeMkocTh, akageMH4YeCKHEe YaChl
n Ounas ghopma
HaumeHnoBanue KonrakTHas padoTa TKY
pa3gena THCHUILIMHBI Jlexkuuu Cemunap (Texymui
(Moxyast) CKHe KoHTpOIIE CamocrosiTes1b KOHTPOJIb
(npakTn Hasi paboTa ycneBaeMoCTH)
yecKue
3aHATHA)

1 OCHOBHBIC OHATHUSA 2 4 7 Jowmarinee 3ananue
(uHaHCOBOH [ToaroToBka k
MAaTEeMaTHKH CEMHUHAPY

2 AHHYUTETHI U 2 4 7 Jlomarmnee 3aganue
MIEPIETYUTETHI

3 OneHka 2 4 7 JlomamHee 3aganue
HMHBECTHIIMOHHBIX KonTponphas
MIPOEKTOB pabota

4 Puck u 10X0IHOCTD 2 4 7 Jlomarnee 3agaHue

KontponbsHas
pabora
5 [oprdenbHas Teopus 2 4 7 Jomarinee 3ananue
IloaroroBka k
CEMHUHApPY

6 Monens CAPM 2 4 7 IToxroroBsxka k
CEMHUHApY

7 O6nuranuu 2 4 7 Jlomarnee 3agaHue
KontponbsHas
paboTa

8 Axumn 2 4 7 Jomarmnee 3aganue

Kontponbshas
pabota

9 [TpousBoanbIC 2 4 7 Jlomariaee 3ananue
MHCTPYMEHTBI [Moxrororka Kk

CEMHUHApY

10 Mopnens bimka-1lloymnsa 2 4 7 IToxaroroBka k
CEMHUHApY

11 | KpeautHsie pacueTsl 2 4 6 JlomaiHee 3a1aHue
Kontponbshas
pabota

12 | BamoTHble oniepanun 2 4 2 6 JlomarHee 3aganue

Kontponphas
pabota

13 (DUHAHCOBBIE PHIHKU 2 4 6 Jomarninee 3aganue

IloaroroBka k
CEMHUHApY
14 [IpakTuueckue Kecol 4 8 6 IToarorosxka x
CEMHUHApy
3auem ¢ oueHkoil 4
Hmoczo: 30 60 6 94

Obvem oucyunaunovt (Mooyns) 190

(6 ax. u.)

Oovem Oucyunaunvl (M0o0ys) 5

(6 3au. eo.)
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4. CopepxaHue TMCUUILTHHBI (MOTYJIs)

Neni/n | HammeHoBaHme pa3aesa Coaepxxanne TMCHUIVINHBI (MOAYJIS) IO TeMaM
JMCHMIJIMHBI (MO1YJIs1)
1 OcCHOBHBIE TOHATUS duHaHCOBasi TEPMUHOJIOTUS: AKTHUBBI, IACCUBBI, TOXOAHOCTB,
¢uHaHCOBOI MaTeMaTHKH | pucK. [IpocTblie u cioXKHbBIE IPOLEHTHI: (HOPMYJIBL, IPUMEPHI
pacderoB. [IMCKOHTHPOBaHUE: MOHATHE BPEMEHHON CTOMMOCTH
nener. Ilpaktukym: pacuerst B Excel
2 AHHYUTETHI bunomuaneHas Mozens peHKa (dacth 1). Buasr aHHyHUTeTOB:!
MepIeTyUTETh OOBIYHBIN, aBaHCOBBIH. [leprieTynTeThl: pacueT NpuBeAEHHON
CTOUMOCTH. [IpakTHKyM: mocTpoeHHe rpaduKkoB miaTexen
3 OreHKka MHBECTUIIMOHHBIX | bruHOMUansHas Momens peraka (dacth 2). [TokazaTenmm NPV, IRR,
TIPOCKTORB PP. Ananu3 nHBECTUITMOHHBIX albTepHaTHB. Kelic: oneHka
peaJIbHOr0 MPOEKTa
4 Puck 1 noxoanocTs Cry4aiiHble ocne10BaTeIbHOCTH B (puHaHcax. Mepbl pHcKa:
nucnepcusi, VaR. JIoxoqHOCTb aKTUBOB: pacyeT U
uHTepnperanys. [IpakTUKyM: aHaJIN3 HCTOPUYECKUX JaHHBIX
5 [optdennuas Teopus Mogenu ¢ AuCKpeTHBIM BpeMeHeM (4acTh 1). JuBepcudukamms
noptdens. DdpdexruBHas rpanuna Mapkosuna. [IpakTaukym:
ITocTpoeHHe mopTdeneit
6 Monens CAPM Mopenu ¢ AUCKpEeTHBIM BpeMeHeM (4acTh 2). bera-koaddunment
Y cUcTeMaTu4eckuil puck. JInnus peiaka kanutana. Keiic: pacuer
CTOMMOCTH KalUTajua
7 Ob6muranun Cryuaitaple porneccs (dacth 1). lleHa 1 1oX0mMHOCTh O0IHTAITHIA.
Jropanus u BeIMYKIJIOCTh. IIpakTUKyM: pacueT napaMeTpoB
oOIMranuit
8 Axumn Cryuaitaple poreccs (dacTh 2). Monenn onenku akmuii: DDM,
FCF. MyJIbTHIITHKATOPHI OIICHKH. AHAIHM3 peaTbHbIX KOMITAHUH
9 [IpousBonnsie Mogpens bika-1lloynca (BBenenue). Buabl nepuBaTuBoB:
WHCTPYMEHTHI ¢wrouepcel, onuonbl. CTparerun XemKkupoBanus. [IpakTukyMm:
pacueT NpeMuil ONIMOHOB
10 Mogens biska-Illoynza ®opmyna Deitnmana-Kana. BeiBoa popmybel meHooOpa3oBaHusl.
I'pexu onumoHOB. IIpakTUKYM: pacyeT BOJATUIbHOCTH
11 Kpenutueie pacueTs Teopema ['upcaHoBa. PacueT aHHYUTETHBIX ILIATEXKEM.
Unoreunoe kpenuroanue. Keiic: cpaBHEHNE KPeIUTHBIX
MIPOJYKTOB
12 BamroTHsle onepanuu O600mmenuns monenu BS. BamoTHbIe mapsl U KpOCC-KypCHl.
XemKUpoBaHUE BATIOTHBIX PUCKOB. [IpakTukym: pacuer
($hopBapaHBIX KYPCOB
13 DUHAHCOBBIE PHIHKU Mojenu cToxacTU4eCKON BOJIATUILHOCTHU. PerynnpoBanue
PBHIHKOB. JINKBHIHOCTD U 3()(HEKTUBHOCTD. AHAIN3 TEKYIIeH
PBIHOYHOH CUTYyaluu
14 [IpakTuueckue Kecol KomrutekcHplit anann3 MHBECTUIMOHHOTO mopTderns. Pa3dop
peabHBIX (PMHAHCOBBIX HHCTPYMEHTOB. [10/Ir0TOBKA HTOTOBBIX
MIPOEKTOB. 3amuTa IpoekToB. OOCyXaeHNe pe3yIbTaToB.
[lonBeieHNE UTOTOB Kypca
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VYHuBepcUTET  pacrojaraeT IOJHBIM  HA0OpOM  JIMIEH3HMOHHOTO M CBOOOJHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIa K pecypcaM M3 JI000# TOUYKH, Tlie eCTh NOAKII0oUeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUU YHUBEPCUTETA, TaK U 3a €T0 IPEICIIaMH.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYNl K COBPEMEHHBIM MpOo(ecCHOHATBHBIM 0azaM
JAHHBIX U MH(OPMALMOHHBIM CIIPAaBOYHBIM CHCTEMaM.

OcHnognas numepamypa:

1. 3aitnes, 1. M. ®unancoBas MmateMartuka : Kypc jekuumii / . M. 3aiines, O. O. Ckps6uH,
A. C. boraues. - Mocksa : Uznatensckuit JJlom HUTY «MUCuCy, 2022. - 96 c. - ISBN 978-5-
907560-12-3. - Tekcr : anektponnsiit. - URL: https://znanium.com/catalog/product/1914831.

2. Anexcannposuu, C. B. ®unancoBas maremaTuka : ydyeOHoe mnocobme / C. B.
Anekcanaposud. - Mocksa : [Ipomereii, 2023. - 306 c. - ISBN 978-5-00172-507-7. - Tekcr :
snekTponnbii. - URL: https://znanium.ru/catalog/product/2144373.

3. Kacumos, 0. ®. ®unancoBas MmaTeMaTHka : y4eOHUK M IPaKTUKyM i1 By30B / FO. @.
KacumoB. — 5-e u3na., nepepabd. u non. — Mocksa : U3aarensctBo FOpaiit, 2025. — 387 ¢. —
(Beiciiee o6pazoBanme). — ISBN 978-5-534-21731-5. — Tekct : d1neKTpoHHBIA //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/581989.

4. lllunosckas, H. A. ®uHaHCcOBas MaTeMaTHKa : y4eOHHUK U TPAKTHKYM Ui By30B / H. A.
[unoBckas. — 3-¢ u3A., uctp. u gomn. — Mocksa : U3mparensctBo FOpaiit, 2025. — 214 ¢. —
(Boiciiee oOpazoBanme). — ISBN 978-5-534-18636-9. — Tekct : SJeKTpOHHBIA //
OopazoBarenpHas miatdopma FOpaiir [caiiT]. — URL: https://urait.ru/bcode/561385.

/Jlonoanumenshasn numepamypa:

1. bpycos, II. H. ®unancoBas marematuka : ydebnoe mocobue / II.H. Bpycos, T.B.
®unaroBa. — MockBa : UHOPA-M, 2025. — 481 c¢. — (Bricmiee oOpa3oBanue: Marucrparypa).
— DOI 10.12737/1255. - ISBN 978-5-16-005134-5. - Tekct : snektpoHHbii. - URL:
https://znanium.ru/catalog/product/2157043.

2. KomoBa, E. J|. ®unHaHCcOBas MaTeMaTHKa : Y4eOHUK M TpakTHKyM Juis By3oB / E. ]I,
KomuoBa. — Mocksa : UznatenbctBo FOpaiit, 2025. — 413 c. — (Bricmiee oOpa3oBanue). —
ISBN 978-5-534-00620-9. — Texkcrt : snexTponHbIid // OOpa3oBarenbHas matdopma HOpaiit
[caiit]. — URL.: https://urait.ru/bcode/560512.

3. BaBuno, C. A. ®unancoBas MaTemaruka. CTOXaCTHUECKHH aHaNU3 : y4eOHUK H
npakTukyMm a7s By3oB / C. A. Basunos, K. 10. Epmonenko. — Mocksa : U3natensctBo IOpaiir,
2025. — 244 c¢. — (Beicmuee obOpaszoBanme). — ISBN 978-5-534-02650-4. — Tekct
NeKTpoHHBIH  //  OOpazoBarenbHas  matgopma  FOpaiir  [caiit]. —  URL:
https://urait.ru/bcode/560845.

6. MartepuajbHO-TeXHHYeCKOe o0ecreyeHne

VYHuBepcuTeT pacrnojaraeT MaTepuaibHO-TEXHUYECKOM 0a30i, COOTBETCTBYIOLIEH
JIeMCTBYIOIMM MTPOTHUBOIIOKAPHBIM MPaBUIaM U HOPMaM M 00ecrieunBarolIeii MpoBeIeHUE BCeX
BUJIOB JIMCUUIUIMHAPDHOW W MEXIWCUUIUIMHAPHOW MOATOTOBKH, MNPAKTHUYECKOH M HAy4YHO-
UCCIIEIOBATEIbCKON PaboT 00yJaromuXxcs, MPeayCMOTPEHHBIX YUE€OHBIM IIJIAHOM.

[TomeneHus1, KOTOpBIE MPEACTABISAIOT COO0H yueOHbIE ayIUTOPUH [Tl IPOBEACHUS 3aHATHI
JEKLIMOHHOTO THIA, 3aHATHM CEMHHApCKOro (MpakTU4YECKOro) THUMA, TPYNIOBBIX H

DNEeKTPOHHBIA JOKYMEHT


https://znanium.com/catalog/product/1914831
https://znanium.ru/catalog/product/2144373
https://urait.ru/bcode/581989
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WHIUBUIyaJIbHBIX KOHCYJIbTALUN, TEKYILIETO KOHTPOJIA U MPOMEXYTOYHOW aTTECTAllMH, a TaKkKe
MOMEIIEHUS JUISI CAMOCTOSTETILHOM paOOThl M IOMEIICHHUS JJIsI XPAHCHUS U TPOPUITAKTHIECKOTO
oOciyxuBaHusi yaeOHoro obopynoBanus. [lomenienrs yKOMITJIEKTOBaHbI CHEIIMATU3UPOBAHHON
MeOEIBI0 U TEXHUYECKUMH CPEJICTBAMU OOY4YEHUS, CIYXKAIIUMHU JJisl TPEACTaBICHUS YIeOHOM
nHpopMaIuy OOJIBIION ayAUTOPHH.

W3ydeHne qUCIHUIUTMHBI (MOTyJIsl) 0OECTICUNBACTCS B YUCOHBIX ayAUTOPHIX, OCHAIICHHBIX

— CTOJIaMH U CTYJIbSIMU;

— KOMITbIOTEPHOU TEXHUKOM;

— MEXaHUYECKUMH KaJbKYJISATOPaMu;

— CIEUHaTU3UPOBAHHBIM 000PYI0BaHHEM, BKIIIOUasi JEMOHCTPALlMOHHOE 000pYyI0BAaHUE.

[TomemeHust U1k CAMOCTOATEIBHOM paOOThHI 00YJAIOIIMXCS, B TOM YHCIIE IPUCIIOCOOICHHBIE
JUISl MCIIOJIb30BAaHMS WHBAIMJAMHM M JIMI[AMU C OIPAaHUYEHHBIMH BO3MOYKHOCTSMH 3/10POBbS,
OCHAILEHbl KOMIIBIOTEPHON TEXHUKOM C BO3MOKHOCTBIO NOAKIIOUECHUS K ceTu «/HTepHeT» u
oOecriedueHHEeM  JIOCTyNa B  JJIEKTPOHHYIO  HMH(OPMAalMOHHO-00pa30BaTebHYIO  CpEeay
YHuBepcurera.

OOyyarommMcst TPeNOCTaBIAETCS MAOCTYN (B TOM 4YHCIE YIAlICHHBIN) K pecypcam
WH(OPMAIIMOHHO-TEIICKOMMYHHKAITHOHHON ceTH «VHTEepHET», 3JICKTPOHHBIM pecypcaMm (B TOM
YHclie JJIEKTPOHHBIM OUOIMOTEYHBIM CHCTEMaM, COBPEMEHHBIM MPOQECCHOHANBHBIM 0Oa3am
JAHHBIX ¥ UHOOPMAIIMOHHBIM CIIPABOYHBIM CHCTEMAaM):

Ne HaunmMeHoBaHue nmoprasa CcbLika
(u3naHus, Kypca, 10KyMEHTA)
1. | Hayunas snextponHas 6ubmuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OonbIHOTEKA
2. Basa gausbsix mus | T-cnienuanucTos https://habr.com
3. | basa mannex ScienceDirect https://www.sciencedirect.com
4. | OdunmansHbli calT MUHHUCTEPCTBA HAYKU https://minobrnauki.gov.ru/

BEICIIIEro oopazoBanus Poccutickoit deneparuu

5. | ®enepanbubiii mopran «Poccuiickoe oopazosanue” | https://www.edu.ru/

6. | Mudopmanmonnas cucrema "Exannoe okHo noctymna | http://window.edu.ru/
K 00pa3oBarenbHBIM pecypcam”

7. | Enunas xomnexiums nudpoBsix oOpazoBatenbubix | http://school-collection.edu.ru/
pecypcoB

8. | ®enepanbHblii IEHTP HHPOPMAITMOHHO - http://fcior.edu.ru/
00pa3oBaTeIbHBIX PECYPCOB

[lepeuenr WHQDOPMAIIMOHHBIX TEXHOJOTHH, WCHOIB3YEMbIX TMPH  OCYIIECTBICHUU
00pa3oBaTeNbHOIO MpoIecca Mo AUCIUIUIMHE (MOIYJIE), B TOM YHUCE KOMIUIEKT JTUIIEH3MOHHOTO
MpPOrpaMMHOTO  OOecleyeHus, COBPEMEHHble mpodeccuoHanbHble 0a3bl  JaHHBIX U
MH(OpPMalLMOHHBIE CIIPABOYHBIE CHCTEMBI:

HaumenoBanmne 110 IIponsBoacTBO JInnensuonnoe / cBOGOIHO
pacnpocTpaHsieMoe

OnepanMoHHbIE CHCTEMBI:
Microsoft Imagine (Windows Client, Server) | sapyGexsoe | muuensnonHoe
BpaysepsI:
Sunekc.Bpaysep OTEUECTBEHHOE | CBOOOJIHO pacpoCTpaHsiIeMOe
Google Chrome 3apyOexHoe CBOOOHO pacIpoCTpaHsieMOe
OducHble NPUITOKEHNS:
Microsoft Imagine (Visio, OneNote) 3apy0exHoe JIMIEH3HOHHOE
TeXstudio 3apyOexHOe CBOOOHO pacIpoCTpaHseMOe
Adobe Acrobat Reader 3apyOexHoe CBOOOHO pacIpoCTpaHsieMoe
IporpamMmHoe o0ecnieueHne ISl IVIAHUPOBAHHUSI U YU€TA BPEMEHH:

DNEeKTPOHHBIA JOKYMEHT



https://elibrary.ru/defaultx.asp
https://habr.com/
https://www.sciencedirect.com/
https://minobrnauki.gov.ru/
https://www.edu.ru/
http://window.edu.ru/
http://school-collection.edu.ru/
http://fcior.edu.ru/

Toggle app | 3apyOexkHOE | CBOOOHO pacIpoCTpaHsIeMOe
CucreMbl ynpaBJjieHHsI TPOEKTAMM:

Microsoft Imagine (Project) | sapyGexHoe | nuuensmonHOE

Cucrtembl ynpapjeHHusi 0a3aMH JaHHBIX:

Microsoft Imagine (SQL Server) | 3apy6erxHoe | muueHsnoHHOE

Cucrtembl pesepBHOro konuposanus (backup):

Acronis Backup Advanced for HyperV | sapyGesxHoe | nuuensmonHoe
CnpaBoYHO-IIPABOBbIE CHCTEMbI:

KoncynpranTllnroc: cipaBoyHO-TIpaBOBast OTCUECTBEHHOE | JIMIICH3UOHHOE

cucTeMa

Cpe/cTBa AHTHBMPYCHO# 3aIUTHI:

Kaspersky Endpoint Security mst 6usaeca OTE€YECTBEHHOE | JIUIIEH3NOHHOE
Cranpaptaeiii Russian Edition

Cpensl pa3padoTKu:

Visual Studio Code 3apy0eIKHOE CcBOOOJTHO PACIIPOCTPAHIEMOE
Bash (Unix shell) 3apy0eKHOE CBOOOIHO PACIIPOCTPAHIEMOE
Anaconda 3apyOeKHOE CBOOOJTHO pacIpoCTpaHsIeMOoe
Robotic Operating System 3apy0exHoe CcBOOOJTHO PACTIPOCTPAHSIEMOE
CopelliaSim 3apyOeIKHOe CBOOOJIHO pacrpocTpaHsIeMoe
Google Colaboratory 3apy0exHOe CBOOOJIHO pacrpocTpaHsIeMoe
ITakeThbl NPOrpaMMHBIX CPEACTB U OUOJIHOTEK:

AutoPsy 3apyOexKHOE CBOOOIHO PaCIpPOCTPaHsIEMOe
Interactive Disassembler (IDA) 3apy0exHoe cBOOOJTHO PACIPOCTPAHIEMOE
Cucrtembl ynpapjieHusi 0ndanorpaguyeckoii HHGpopManueii:

Zotero | 3apyOexHoe | CcBOOOIHO pacIpocTpaHsieMoe
CepBHuCHI U CJIYKObI:

Bind 3apyOe)KHOE CBOOOIHO PacCIpOCTPaHsIEMOe
Docker 3apyOeKHOE CBOOOIHO PaCIpPOCTpaHsIEMOe

7. MeTtoanyeckue v OlleHOYHbIE MATEPHAJIBI
MeToauyeckue yKazaHus i 00y4aIOUIUXCS M0 OCBOEHUIO TUCHHIIMHBI (MOYJIs1)

B nporecce u3ydenus nuciuumiinebl (Moaynst) «Beenenue B prHaHCOBYIO MaTeMaTHKy» B
paMKax TEKyILEero KOHTPOJI YCIEBA€MOCTH HCIONb3YIOTCS TaKue BHJIbI yueOHON paboThl, Kak
JeKIHsI, CEMUHAphl, KOHTPOJbHbIE PAa0OTHl M JOMAIIHUE 33JaHHUs, a TaKKe Pa3InYHbIC BHJIbI
CaMOCTOSITENIbHOM padOThl 00yYaroIIMXCs IO 3aJaHUI0 IpEernojaBaTelis, HalpaBICHHbIE Ha

pa3BUTHC HaBBIKOB HpO(i)CCCI/IOHaJ'ILHOI\/'I JICKCUKH, 3aKpCIUICHUC IMMPAKTHYICCKUX
HpO(i)CCCI/IOHaJ'IBHI)IX KOMHGTGHHHﬁ, MOOIIPCHNUEC UHUITUATUB.
ﬂeKL;M}Z - CUCTCMATUYICCKOC, IOoCICa0BAaTCIIbHOC, MOHOJIOTHYCCKOC H3JI0KCHUC

IpernojiaBaTesaeM yueOHOro MaTepuana, Kak IIpaBuiio, TEOPETUYECKOIO XapaKTepa.

B mpouecce nmeknui peKOMEHIYeTCs BECTU KOHCIEKT JIEKIMH: KPaTKO U CXEMAaTHUYHO
¢bukcupoBaTh OCHOBHBIE WJIEW, BBIBOJBI M OOOOIIEHMS JIEKIMH; BBIIEISITh BaXKHbIE MBICIH,
KJIIOYEBbIE CJIOBa W TepMUHBL. HeoO0X0IMMO OTMETUTH BONPOCHI MM MaTepUalbl, KOTOpHIE
BBI3BIBAIOT 3aTPYJHEHHUs, U MONBITATHCS HAUTU OTBETHI B PEKOMEHJIOBAaHHOW nuTeparype. Eciu
pa3o0paThCsi B MaTepuane He YAaercs, clieAyeT cOpMYIMpPOBaTh BONPOC M 3a7aThb €ro
IpenoaaBaTesio Ha KOHCYJIbTAlUK WM BO BPEMsI CEMUHAPCKOTO (ITPAKTUYECKOI0) 3aHATHSI.

Cemunap — 310 (hopMa yueOHOH eATeNbHOCTH, TPOBOIUMAs B y4eOHOM 3aBEICHUU O]
PYKOBOJICTBOM IpemojaBaTelisd, TI/€ CTYAEHTbl AaKTUBHO YYacTBYIOT B OOCYXICHHSX,
NPAaKTUYECKHX 3a/IaHUSAX U IPYTUX (popMax B3aMMOAEHCTBHSL.

Jlns ycrienrHoi moAroToBKU K CEMUHApPY PEKOMEHAYETCS 3apaHee 03HAKOMUTHCS C TEMOM
3aHATUS M OCHOBHBIMHM MaTepHajaMH, YTOObI MMETh BO3MOKHOCTh aKTHBHO y4YacTBOBAaTh B
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ob6cyxaeHuu. Takke MOJIe3HO MOATOTOBUTH BOIPOCHI M UIEH MJIsi OOCYKICHHSI, YTO TTIOMOXKET
rIy0Ke TIOHATH MaTepUal U MPOIEMOHCTPUPOBATH 3aHHTEPECOBAHHOCTb.

Ayoumopnas paboma — akTUBHasl paboTa CTYAEHTAa Ha CEMUHApe, €ro OTBETHI Ha BOIIPOCHI
IPEenoIaBaTeNs U y4acTHEe B IUCKYCCHU.

Jlns ycrienHoro y4acTusi B CEMHHApE CTyJCHTaM PEKOMEHIYeTCs 3apaHee 03HAKOMHTHCS C
TEMON OOCYXXAEHHUS, IPOYUTATh HEOOXOJMMBIE MaTe€pHUalbl U MOATOTOBUTH BOMPOCHL. BaxkHO
aKTHBHO CIIYIIaTh M BOBJIEKATHCS B IUCKYCCHIO, BHICKA3bIBas CBOM MHEHHS M apTyMEHTUPYS HX.
[Ipu oTBeTax Ha BOIPOCHl MPEMOJIABATENS CTOUT OBITH YBEPEHHBIM, YETKHUM M JIOTUYHBIM,
OIUpAsiCh HAa U3y4YEHHBIN MaTepHrai. Takke MoJIe3HO MOICPKUBATH TUATIOT C OJTHOKYPCHUKAMH,
4T00BI 000TaTUTH 00CYXKAECHUE U PACIIUPUTH CBOHM 3HAHUSI.

Homawnee 3a0anue — HaOOp 3a7a4 MO TeMaM HEJIEIH.

[Ipu pabore Hax [AOMATHUMHU 3aJaHUSIMA Ba)XHO BHUMATEIBHO O3HAKOMHTHCS C
TpeOOBaHUSIMU U CPOKaMU BBINOJIHEHUs. PekoMenayercss pa3douBaTh 3aJaHus Ha STarbl, 4YTOObI
n30exaTh TEperpy3kd W JIydille YCBOUTH Marepuai. Vcmonab30BaTh pas3iMyHbIE UCTOYHUKU
uH(pOopMalnu, BKII0Yas yaeOHUKH U OHJIAaH-PeCypChl, AJi 0oJee rTyOOKOro MOHUMAaHUS TEMBI.

Konmponvhas paboma — nmicbMeHHas paboTa ¢ HaOOpPOM 3a1a4, KOTOPBIE HY>KHO PEIIHTH 32
OTPaHUYEHHOE BpEMS.

Llenp KOHTPOIBHOM PabOTHI - MOTYYUTH CICIHUAIBHBIC 3HAHUS IO OJHOW HJIM HECKOJIBKUM
TeMaM JUCUHUIUIMHBI (MOAYJIS) U MTPOJEMOHCTPUPOBATH HABBIKH UX MPAKTUYECKOTO MPUMEHEHHUS.

Camocmosmenvruas paboma — padoTa CTYJEHTOB, HAIpaBJE€HHAs Ha YINIyOJEHHOE
W3YYEHHUE OTJIEIbHBIX TEM U BOIIPOCOB YUYECOHON AUCIMILTUHBI (MOTYIs).

B miporiecce caMmocTosITeNbHOM paboThI CTYIEHTHI B3aUMOJIECHCTBYIOT C PEKOMEHJOBAaHHBIMHU
MaTepuaiamMy Mpu MUHUMAIILHOM yYacCTHH MpenoiaBatess. 3a1auu CTyJeHTa BKIIOYA0T padoTy
C KOHCIIEKTaMu JIeKIui (00paboTka TeKCTa), MOBTOPHOE M3yUEHUE YUeOHBIX MaTepUAJIOB IIAHOB
U TE3UCOB OTBETOB, U3YyUEHHUE JOMOIHUTEIBHBIX TEM, BHIMIOJHEHHE YUeOHO-HUCCIIEeI0BATENbCKUX
3aJJaHUuI U IPYTOE.

Cucrema oneHUBaHHA Pe3yJIbTATOB 00y4YeHHS MO JUCHHUILIHHE (MOAYJIIO)

Kpurepun nosyvyeHusi ypoBHA M OLleHUBAHUS c(DOPMUPOBAHHOCTH KOMIIETEHUMI 10
AUCHHUILINHE (MoayJie) «BBeneHne B PUHAHCOBYIO MAaTEMATHKY»

OueHuBaHue ypoBHS Y4€OHBIX JOCTH)KEHUH, OOy4arolmMXcs MO JUCIUIUIMHE (MOIYIIO),
OCYILIECTBIISIETCS B BUJE TEKYLIETO KOHTPOJIS YCIIEBAEMOCTH U ITPOMEXYTOYHOHN aTTECTalUH.

IIpome:xyTouHasi arrecTalusi 1O AUCUUIUIMHE (MOAYJIO) OCYUIECTBIsSETCS B (opme
3auema ¢ OYEHKOU, TIPU HTOM TPOBOJUTCSA OLIEHKA KOMIETEHIUH, Cc(HOPMUPOBAHHBIX IO
JTUCIUIINHE.

Jlnst olleHWBaHMS TEKYIIETO KOHTPOJS YCIEBAEMOCTH M IMPOMEKYTOYHON AaTTecTaluu
UCTIONB3YETCS JIecATUOAIIbHAS IIIKalla OLIEHWBAHHUSA, KOTOpask COOTHOCUTCS C TPaJAULIMOHHOU
nATHOATUTPHON MITKAJION CIIETYIOIIMM 00pa3oM:

JecarubannbHas IlaTtudamnbHas OO0mas xapakTepucTHKA pe3yJibTaTa
Ouenka 3a 3a4eT
OLlCHKA OLICHKA 00y4eHUs MO TMCHUTUINHE (MOIYJII0)
10 OTanaHO 3auTeHo CTyneHT TOJHOCTHIO BIAJCET 3HAHUSIMH,
9 OTIMYHO 3auTeHo W3J0KEHHBIMH B paboueil mporpamme, H
8 OTIM4EO 3auTeHo ry0OKO  ocMbIcisieT aucuumuHy. OH
CaMOCTOSITETILHO u JIOTUYECKH
MOCJIEA0BATENBHO OTBEYAET Ha BCE BONPOCHI,
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JlecaTnboanabHas
OIleHKA

IIaTnéananLuasn
OILICHKA

OneHka 3a 3a4yert

OO0mast xapakTepucTHKA pe3yJibTaTa
00yuyeHus 1o JUCHUILIAHE (MOYJII0)

aKIEHTUPYs BHUMaHWe Ha  HauOolee
Ba)KHOM. Vmeer aHAJIM3UPOBATH,
CpaBHHBATH, KJ1acCU(pUIUPOBaAThH, 000011aTh,
KOHKPETHU3HUPOBATh W CHCTEMATH3HPOBAThH
W3yUYCHHBIH MaTepuall, BBIICISSI KITIOYCBEIC
MOMEHTBI W YCTAHABIWBAas MPUYNHHO-
CIIeJICTBEHHBIE CBs3H. YeTko (opmynupyer
OTBETEI, YBEPEHHO HHTEPIPETUPYET
pe3yIbTaThI aHAJIN30B u JIPYTHX
HCCIICIOBAHNIN, a TaKXKe PEIIacT CIOKHBIC
3amaun. CTyIEeHT XOpOIIO 3HAKOM C
METOJAMH HCCIIEIOBAHUSA, HEOOXOIMMBIMU
JUTS TIPAKTHYECKOU JEATEIBHOCTH, ¥ yMEET
CBSI3BIBATH TEOPETUIECKUE ACIIEKTEI
TUCIUTUTAHBL  (MOIyJIsl) C TPaKTHYECKUMHU
3a/1a4aMH.

Xopomo

3auTeHo

Xopomo

3auTeHo

Crynent oOnajgaeT 3HAHUSIMUA IIpeaMeTa
MOYTH B TIOJHOM o0beMe pabodeid
mporpaMmbl 1 CaMOCTOATCIIBHO, JIOTUYCCKU
MOCJIEeJOBAaTeIFHO U BCECTOPOHHE OTBEYAET
Ha BCE BONPOCHI, aKIECHTHPYSI BHUMaHHUE Ha
HaunOoJee 3HaUMMBIX MOMeHTax. OH ymeeT
AHAJIHM3HUPOBATH, CpaBHHBATb,
KJIACCU(HUIMPOBATD, 0000maTh,
KOHKPETU3UPOBaTh M CHUCTEMaTH3UPOBATh
U3y4YEeHHBIH  Marepuaji, BBLACIAS  €ro
KIIFOUEBbIC ACIICKThI u yCTaHaBJIMBast
NPUYUHHO-CIIEICTBEHHbIE CBSI3M.
®dopmynupyeT CBOM OTBETHI, YBEPEHHO
HHTEPIIPETUPYET PE3YIbTAaThl AHAIU30B U
JOPYTHX HCCIEIOBaHUI, a TaKkkKe pelaer
CJIOKHBIE CUTYallnoOHHBIC 3aaaun. CTymeHT
XOpOIIO 3HAKOM c METoJlaMU
UCCIIEZIOBaHUS,  HEOOXOOMUMBIMH  JUIS
HpaKTH‘IeCKOfI ACATCIIBHOCTH, W YMECT
CBSI3BIBATH  TEOPETUUECKHE ACIICKTEHI
nmpeamMeTa C MPaKTUHICCKUMU 3aJiadyaMu.

Y 10BIETBOPUTENBHO

3auTeHo

Y 10BIETBOPUTENBHO

3auTeHo

Crynent obOmamaer 0a30BBIMU 3HAHUSIMH
0 TUCIUILTHHE (MOJYJIIO), HO HCIIBITHIBACT
TPYJHOCTH TIPU CAMOCTOSITEIHLHBIX OTBETaX
1 UCIIOJIb3yeT HeTOUHbIe (hOpMyIMpOBKH. B
X0JI¢ OTBETOB OH JIOIyCKAeT OIIHOKH,
Kacarorquecst cyTH BompocoB. CTyaeHT
CIOCOOCH peliaTh TOJNBKO CaMbIe MPOCTHIC
3alayd W BIIAJICET JIUIIb MHHUMAJIbHBIM
Ha0OPOM METO/I0B UCCIICAOBAHUS.

He cnaun

He 3aureno

CrymeHT He OBIazell  00sS3aTeIbHBIM

DNEeKTPOHHBIA JOKYMEHT




Hecarubannpuas) I[IarudannbHas O0uiast xapakTepuCTHKA pe3yabTaTa

OneHka 3a 3a4yert

OLICHKA OLICHKA o0y4eHUs MO TMCHUTUINHE (MOIYJIIO0)
2 He cnan He 3aureno MUHUMYMOM 3HaHUI O TpeaMeTy U He
1 He cnoan He 3aureno MOJKCT OTBCTHTH Ha BOIIPOCHI, HAXE CCIH

nmpernogaBaTciib  3a4acT JOIMOJIHHUTCIILHBIC

HaBOJISIIINE BOTIPOCHI.

Jucnunnuna (Monyns) «BBezeHue B MHaHCOBYIO MaTEMATHKY» OLICHUBACTCS CJISYIOIIUM

o0pazoM:
AKTHBHOCTH Bec |KoauuyectBo Onucanne

Homamnue 3aganus | 20% 13 Habop 3amau o Temam Hegenu

Koutponbsubie 30% 2 [Mucermennas pabota ¢ HaOOpOM 3a51ad, KOTOPbIE HYKHO

paboThI PELIuTh 332 OrPaHUYCHHOE BpEeMs

AynuropHas padora | 15% 1 OTBETHI Ha BOMIPOCHI, CIICOK KOTOPBIX N3BECTEH CTYACHTY
3apaHee

3auer ¢ oleHKOn 35% 1 [Mucermennas pabota ¢ HabOpoM 3aad, KOTOPbIE HYKHO
PELIUTh 3a OTPaHUYEHHOE BPEMSI, BOZMOXKEH
JOMNOJHUTCIIbHBIN YCTHBIN 3K3aMCH

®opmya pacyéra HUTOroBOil OLEHKH MO0 AUCUHUILIMHEe (MonayJe) «BBexeHue B

¢unaHcoBy0 MaremMaTuky». «0,2XcpenHee 3a jgomarinHue 3amanus + 0,3X cpemmHee
3a KOHTpOJbHBIC paboThl + 0,15 X3a aymuTopHyto padoty + 0,35 X3aueT ¢ oreHKon».

Texkymmii KOHTPOJIb ycIIeBAeMOCTH 00y4AOIIUXCH M0 AUCHUIINHE (MOyJIe)

IIpumepHbIe BONPOCHI 1JISl CEMUHAPOB

OcHoBHbIE MOHATHS (PUHAHCOBOII MATEMATUKH

©oNo R WDNPE

Yro Takoe akTUBBI U ACCUBBI B (PMHAHCOBOM KOHTEKCTE?

Kak onpenensiercst 10X01HOCTh (PMHAHCOBOI'O MHCTpYMEHTA?

B yeM pa3zHuIia MeXay MPOCTBIMU U CIOXKHBIMH ITPOLIEHTaMU?

KakoBa gopmyia pacuéra cyMMBl C TPOCTBIMU MPOLIEHTAMHU?

Kak paccunThIBaeTCsl cyMMa C HCIIOJIB30BAHUEM CIIOKHBIX MPOLICHTOB?

Yo Takoe JUCKOHTUPOBAHUE U 3a4EM OHO NTPUMEHSIETCA?

Kak cBsi3aHa BpeMEHHasi CTOMMOCTb JIEHET C MOHATHEM JUCKOHTHUPOBAHUS?

Kak BbIUMCINTB NPUBEIEHHYIO CTOMMOCTb Oy TyIIero riarexa?

Kakue ¢pynkunu Excel ncnomns3yrores s pacuéToB (PUHAHCOBBIX IMOKa3aTesei?

10. IlpuBeaure npumep 3a7auu Ha AUCKOHTHpOBaHuUE U e€ pemenue B Excel.

AHHYMTETHI M NIepPHEeTyHTeThl

o s~ wbh e

UYto Takoe aHHYUTET U KaKhe €ro OCHOBHBIE BUJIbI CYILIECTBYIOT?

Yem oTnnyaeTcs 0ObIYHBIN aHHYUTET OT aBaHCOBOTO?

Kak paccuntbiBaeTcs nmpuBeEHHAs] CTOMMOCTh OOBIYHOTO aHHYHUTETa?
Kak Berumcnsercs npuBei€HHas CTOMMOCTh aBaHCOBOT'O aHHyHUTeTa?
Yto Takoe neprneTyuTeT U Kakosa ero (opMmysia CTOUMOCTH?

DNEeKTPOHHBIA JOKYMEHT



B ueM cyTh OMHOMHAIEHON MOJEIN PHIHKA?
Kak OnHomuanbHas MoJielb IPUMEHSETCS K OLIEHKE aHHYUTETOB?
Kaxkue rpaduku miuaTexxeit cTposTcs 111 aHHYUTETOB?

© o N

Kak Biuser cTaBka AUCKOHTHPOBAHUS HAa CTOUMOCTh aHHyHTeTa?
10. [IpuBeaute nmpumep pacuéra neprneTyuTeTa ¢ KOHKPETHHIMU JAHHBIMHU.

OIIeHKa HHBECTUIIUOHHBIX IIPOCKTOB

Uro Takoe yucras npuBeaéHHas croumocts (NPV) 1 kak oHa paccuutbiBaeTcs?
Kak untepnperupoBars BHyTpeHHIO0 HOpMY foxoaHocT (IRR)?

UYro o3HauvaeT cpok okynaeMocty (PP) naBecTHIIMOHHOTO IIpoeKTa?

Kakue ocHOBHbIE 3Tallbl aHAJIM3a UHBECTULIMOHHBIX aJIbTEpHATHUB?

Kak GmHOMHambHAst MOJIENb PBHIHKA IIOMOTAeT OLIEHUBATH IPOCKTHI?

Kakue dakTops! BIUSAIOT Ha BEIOOP MHBECTUIIMOHHOTO TIPOEKTa?

Uro Takoe JTUCKOHTHPOBaHHASI OKYIa€MOCTh?

Kak yuuTbIBaTh pUCK NPH OLIEHKE HHBECTULIMOHHOTO MPOEKTA?

©ooNo kN RE

Kaxkue nanuesie HeoOXoumebl 1715t pacuéra NPV?
10. [IpuBeauTe mpuMep Kelica Mo OIEHKE PEaTbHOT0 HHBECTHIIHOHHOTO IMPOCKTA.

Puck u noxoaHocTthb

YTo Takoe ciryyaifHas IIocie10BaTeIbHOCTh B (PMHAHCOBOM KOHTEKCTE?

Kaxk paccunthiBaeTcs CpeiHss TOXOJHOCTh aKTHUBa?

YTo Takoe qUCIIEPCHsl U KaK OHa OTPa)kaeT PUCK?

B uem cyTts Mepnl Value at Risk (VaR)?

Kak nnTepnperrupoBats K03 PHUIHUEHT BapHallly T0XOIHOCTH?

Kakune MeTosibl aHan3a HCTOPUYECKHX JTaHHBIX IPUMEHSIOTCS B (prHaHCax?
Kak cBsi3aHBI pUCK U JOXOJHOCTb aKTHBa?

Yro Takoe KOBapHaIusl U Kak OHa UCTOJIb3YyeTCs B OLIEHKE pUcKa?

©oNo R WDNPE

Kakue orpannuenus ectb y VaR?
10. IlpuBeaure npumep pacuyéra JT0XOAHOCTH U JUCTIEPCUN HA HCTOPUUYECKUX JAHHBIX.

HopTdeabHas Teopus

Yro Takoe quBepcUHUKAIMS TOPTQEs U 3aueM OHa Hy>KHa?

Kak hopmupyercs a3pdextrBHast rpanuna Mapkosuria?

Kakue napameTpsl yUUTHIBAIOTCSA IPU NOCTPOSHUU TOPTdhens?

Kak paccunteiBaercst oxuiaemMasi JOXOJHOCTb nopTdens?

Yro Takoe KOBapHaIlMOHHAsI MAaTPULA U KaK OHA UCTIOJIb3yeTCs?
Kak MUHMMM3HPOBATH PUCK TOPTQENs NpH 3aJaHHON T0XO0THOCTHU?
Kakue orpaHnueHus HakJIaIbIBalOTCs Ha Beca akTUBOB B MopTdene?
Kak Biusier koppemnsius Mex,1y akTUBaMH Ha pUCK opTdens?

© o NOo R WDNRE

Kakue MeTo/ibl ONTUMHU3AUU IPUMEHSIOTCS B TOPT(HENbHOM Teopun?
10. IlpuBeauTe npumep NOCTPOSHUS TOPTPEISA C TPEMsI aKTUBAMHU.

DNEeKTPOHHBIA JOKYMEHT



Mopgear CAPM

UYrto Takoe MO/IeINIb OIEHKH KanmuTadbHbIX akTHBOB (CAPM)?

Kaxk onpenensiercs 6eTa-k03pGUIMEHT U YTO OH OTpaxkaeT?

UTo Takoe cuCTeMaTUYECKUN U HECUCTEMATUUYECKUM pUCK?

Kak BeIrnsaaut nuHus peinka kanuraia (CML)?

Kak paccuutbiBaeTcs oxugaemas JOXOJHOCTh akTuBa o mojaenu CAPM?
Kakwue npeanocsuiku jexat B ocHoBe Mojieiu CAPM?

Kaxk ucnonb3yercs CAPM 11t OLIeHKM CTOMMOCTH KanuTasa?

B uem otiimune mexay CML u Security Market Line (SML)?

©oNo R~ WM E

Kaxk unTepnpernpoBath 3HaYeHUE O€ThI O0bIIe 1?7
10. IlpuBeauTe mpumMep pacuéra CTOMMOCTH KanuTajia ¢ moMmoiisio CAPM.

Oo0aurauun

Kak paccunthiBaeTcs meHa o0auranum’?

Uto Takoe 1oxoaHoCTh K noramieHuto (YTM)?

Kaxk onpenenuts aroparuto odauramnuu?

Urto oTpakaeT moKa3aTeNb BRITYKJIOCTH OOJIATaIim?

Kak cBsi3aHbI Jropanus ¥ 9yBCTBHTEIBLHOCTD [IEHBI K H3MCHCHHIO CTABKU?
Kakue BUIbI OOJIATAINI CYIIECTBYIOT?

Kak paccunThIBarOTCS KYIOHHBIC TUIATEKH?

Uro Takoe amopTu3anus odoauranuu?

©oNo kWD RE

Kak Bnusier u3aMeHeHue pbIHOYHON CTAaBKH Ha IIEHY 0OIuraIum?

10. IpuBeauTe mpuMep pacdyéra AIOPAIMH U BBITYKIOCTH.

AKIHMHA

1. Kakue Mojeiu OLleHKN aKI[MH BbI 3HaeTe?

N

B uem cyTh MosienM JUCKOHTHUPOBAaHHBIX AuBHIeHA0B (DDM)?

w

Kak paccunTtbIBaeTCsl CTOUMOCTD aKIIUK [0 MOJENIU CBOOOIHOTO JIEHEXKHOTO MTOTOKA
(FCF)?

Yo Takoe MyJbTUIUIMKATOPBI OLICHKH U KaK OHU IPUMEHSIOTCS?

Kakue dakTopsl BIUAIOT Ha LIEHY aKIUK?

Kak ananusupoBaTh (pHAHCOBBIE TOKA3aTeIN KOMIAHUN?

Yro takoe korpdurment P/E u xkak ero nHTepnpeTupoBaTh?

Kakue orpannuenus ects y mojeneidt DDM u FCF?

© o N A

Kak y4uThIBaTh pUCK NIPH OLIEHKE aKLN?
10. IlpuBeauTe npuMep OLIEHKHU aKIMU ¢ HcToib30BaHneM DDM.

IIpousBoaHbIEe HHCTPYMEHTbI

1. Kakwue BubI MPOU3BOIHBIX (DMHAHCOBBIX HHCTPYMEHTOB CYIIECTBYIOT?
2. Uro Takoe (prodyepc u Kak oH padboTtaet?
3. Yro Takoe ONIIMOH U KaKKe OBIBAIOT BUIbI OMIIMOHOB?

DNEeKTPOHHBIA JOKYMEHT



Kaxk paccuutbsiBaeTcs npemusi onuoHa’?

Uto Takoe CTpaTeruu XeIKUPOBAHUS C UCIIOJIB30BAHUEM JIEPUBATHUBOB?
Kak ncnonb3oBath Qpbro4epcsl 11 CHUKEHHS pucka’?

B 4yem pazHuiia Mex1y eBpONeiCKUM U aMEPUKAHCKUM OMIIHOHOM?
Kakue pucku cBs3aHbl C TOProBiiei IPOU3BOIHBIMU HHCTPYMEHTAMU?

© o N ks

Kak omnpenenuts npuObUIb U YOBITOK IO OMIIUOHY?
10. [IpuBeaute nmpumep pacuéra NPEeMUH OIMIMOHA [0 YIPOIIEHHOH dopMmyIe.

Mogaeas bika-Iloya3a

KaxoBa ocnoBHas uzaes monenu biska-1lloymn3za?

Uro npencrasisietr coboit popmyna Deiinmana-Kama?

Kak BeIBOgHTCS (hopMyra eHooOpa3oBaHus ompoHa B Mojaenu biska-11loynza?
Uro Takoe rpeueckre OYKBBI OMIIMOHOB (e)IbTa, TaMMa, T€Ta, Bera, Po)?

Kak nenpTa oniuoHa BIUSET Ha €ro 1eHy?

Uro oTpakaeT raMMa oniuoHa?

Kak paccuuteiBaeTcst BOJaTHIBHOCTD B Mozenu biska-11loynza?

Kakue npeanoceuiku jiexat B ocHoBe Mojenu bika-Iloynza?

©ooNo kWM RE

Kaxkue orpannuenus ects y Mogenu bika-Iloynza?
10. IpuBeauTe mpumep pacdéra MEHbI eBPOMNEICKOro omnuoHa 1mo ¢opmyie biska-1lloynza.

Kpenutnbie pacuersl

Kak paccuntbiBaeTcsi aHHYMTETHBIN IJIATEXK O KPEIUTY?

Yro Takoe Teopema ['mpcaHoBa U Kak OHa IpUMEHSETCA?

Kakue BUIbI MIIOTEYHOTO KPEAUTOBAHUS CYIIECTBYIOT?

Kak onpenenuts o01yro nepemniary 1no Kpeaury?

B ueMm pa3HuIa MeX 1y aHHYUTETHBIM U JU(PPEepeHIIMPOBAHHBIM ILIATEKOM?
Kak BiuseT Cpok KpeauTa Ha pa3Mep €KEMECSIUHOTO IaTexa?

Kakue napameTpsl yUUTHIBaIOTCS MPU CPAaBHEHUH KPEIUTHBIX TPOAYKTOB?
Kak paccuntsiBaercs rpaduk mniaarexei mo kpeauty?

©oNo A WDNPRE

Yro Ttakoe 3¢ deKTuBHas MPOLIEHTHAs cTaBKa?
10. IlpuBeauTe npumep CpaBHEHHSI JBYX MITOTEYHBIX KPEIUTOB IO CyMMapHBIM 3aTpaTaMm.

BasrorHblie onepanun

Yro Takoe BadrOTHAs mapa M Kpocc-Kypc?

Kak paccuntsiBaercst popBapAHbIi Kypc BaltOThI?

Kakue MeTonbl XeP)KMpOBaHMsI BAIFOTHBIX PUCKOB CYILIECTBYIOT?

B 4yem cyTh 0606mmenuit monenu biaska-11loyn3a 1t BaTIOTHBIX onepanuii?
Kak Biusier n3MeHeHre BaJIIOTHOTO Kypca Ha CTOUMOCTh nopTdens?

© 0k wdE

Yto Takoe CBOIIBI BaIFOTHEIE M KaK OHU pa6OTaIOT?

DNEeKTPOHHBIA JOKYMEHT



duHaHCcoOBbIE PBIHKHA M X POJIb B 9dKOHOMHKE

©oNo R~ WM E

10.

Yro Takoe (PMHAHCOBBIN PHIHOK U KAKUE €0 OCHOBHBIC CEIrMEHTHI?

Kaxk ¢pyaxkunonupyet GpoH10BbIN pHIHOK?

Kakwue BubI IEHHBIX OyMar TOPTyrTCsS Ha (UHAHCOBBIX PHIHKAX?

Yro Takoe JUKBUIHOCTD PHIHKA M KaK OHA U3MEPSIETCS?

Kak BIusIFOT MakKpOIKOHOMHYECKUE (PAKTOPHI Ha (PMHAHCOBBIE PHIHKH?
Kakue posint BBITOTHSIOT OaHKU M HEOaHKOBCKUE (PMHAHCOBBIC MHCTUTYTHI?
B 1eMm paszHuIla Mex 1y MepBUYHBIM U BTOPUYHBIM PBIHKAMU?

Kak perynupyrorcs GPMHaHCOBBIC PBIHKH B Pa3HBIX CTpaHax?

Kakue pucku cBsi3aHbI C HTHBECTHIIUSAMU Ha (DMHAHCOBBIX PHIHKAX?
[TpuBeauTe NpUMeEp BIHMSHUS KPH3KCa Ha MMOBeIeHUE (PUHAHCOBBIX PHIHKOB.

IIpakTnyeckne Kelchbl U NPUJIOKeHUS PUHAHCOBOII MATEMATUKHU

©oNo kWD RE

[EEN
o

o

Kax mpumensite Mmogens CAPM 1y1st OLIeHKH MHBECTULIMN B peaibHOM nopTderne?
Kakwue maru BxiroyaeT aHaiuu3 Keica o oleHKe oonuranuii?

Kak ucnonb3oBarh Npou3BOIHbIE HHCTPYMEHTBI JJIs1 XEIKUPOBAHUS BATFOTHBIX PUCKOB?
[Tpusenure npumep pacuéra NPV 111 HHBECTULIMOHHOTO IIPOEKTa B OM3HECE.

Kak ontumMuznpoBaTh MopTdesb ¢ HCIOIb30BaHUEM AUBEpCH(UKAINN HAa IPAKTUKE?
Kakue nncrpymentsl Excel mpuMeHSIFOTCS 111 MOJSTUPOBAHMS aHHYUTETOB?

Kak yuutbiBaTh MHQUISIIMIO B pacyéTax (PMHAHCOBBIX MTOKa3aTenen?

[IpuBenuTe Keiic Mo BEIOOPY KPEAUTHOTO MPOAYKTA JIJIsi OM3Heca.

Kak ananmu3npoBaTh pUCKH B mopTdere ¢ momoisio VaR?

. Kakue sTnueckue acrekThl BO3HHKAIOT IIpH UCII0JI30BaHNN (1)I/IHaHCOBI>IX MO}IGHGﬁ B

IpaKTHKe?
IIpuMepHBbIe 3a]aHHUA 110 KOHTPOJILHOM padore
KonTtpoabsnas padora Nel

OObsicHUTE TOHSATHE BPEMEHHOM CTOMMOCTH JEHEr W MpPUBEIUTE NpUMEp pacuéra
nuckoHTHpoBaHHOM ctoumoctu 100 000 py©6. uepes 3 rona npu craBke 8%.

Paccunraiite cyMMy HakOIUIEHMH NpU MPOCTHIX MpolEeHTax: HavanbHbIM Bkiag 50 000
py0., craBka 10%, cpok 5 nert.

Bolunicnute cymMmMy HaKOIUIEHMH HpPHM CIOXKHBIX MPOLEHTaX UId TeX XKe YCIOBUM
(HauuCIIeHUE €XETOJTHO).

Omnpenenure BUABl aHHYUTETOB: OOBIYHBIA M aBaHCOBbIM. IlpuBenute Qopmymy s
MPUBEAEHHON CTOMMOCTH 00BIYHOTO aHHyuTeTa (5 tiarexeit mo 10 000 py6., craBka 7%).
Paccuunraiite npuBeAEHHYIO CTOMMOCTB IEPIIETYUTETA ¢ €KEeroAHbIMA Tu1aresxxamu S5 000
py0. ipu ctaBke 6%.

[Toctpoiite rpaduk miarexeit Ay aBaHCOBOro aHHyureTa (4 miuatexa no 15 000 py6.,
ctaBka 5%) 1 00BSCHUTE PAa3HUILY C OOBIYHBIM.

Paccunraiite NPV nis npoekra ¢ HauyanbHbpiMU nHBecTULIMIMU 200 000 py6. 1 moToKamu:
60 000 py6. exxeromno Ha 4 roaa (ctaBka AucKoHTHpOoBaHUs 10%).

Omnpenenure IRR 114 mpoekTa U3 MpenpIAyIIEro 3aJaHusl 1 UHTEPIPETUPYITE PE3YIIbTaT.
CpaBHHTE JBa MHBECTUIIMOHHBIX TIpoekTa: ogua ¢ NPV 50 000 py0., apyroii ¢ NPV -10
000 py6. O6BsicHUTE BBIOOP.

DNEeKTPOHHBIA JOKYMEHT



10. PaccuwmraiiTe qucnepcuio JOXOMHOCTH aKTHMBa Ha ocHOBe AaHHBIX: 10%, 12%, 8%, 11%,
9%.

11. Beruucnure VaR nHa 95% ypoBHE miisi akTMBa C OXHAaeMOW J0XomHOCThIO 10% u
CTaHJAPTHBIM OTKJIOHEHUEM 15% (HOpMalibHOE pacipeiesieHue).

12. Tlpoananu3upyiTe UCTOPUUYECKHUE JAHHBIC MTOXOJHOCTH aKIMH (TpUIyManTe psag u3 S
3HAUEHUI) U pacCUUTANTE CPEHIO T0XOAHOCTD.

KonTpoabHasi padora Ne2

13. O6bsicauTe AUBepcUUKALINIO TOPTQENs Ha MPUMEpPe IBYX aKTHUBOB ¢ Koppemsiueit 0.3.
Paccuuraiite puck noprdens (Beca 50/50, nucnepcun 0.04 u 0.09).

14. Tloctpoiite 3¢ dexTuBHYl0 rpaHully MapkoBuna A TpEX aKTUBOB (TpUayMaiiTe
napaMeTpbl: JOXOJHOCTH, TUCIEPCUU, KOPPENALUN) U O0BSICHUTE BHIOOP ONTUMAIBHOTO
noptdens.

15. Paccumraiite Oera-kod(pPUIIMEHT aKTUBa Ha OCHOBE JaHHBIX O €ro JOXOJHOCTH H
PBIHOYHOM TOXOIHOCTH (5 map 3HaYeHUH ).

16. Onpenenure croumocTs kanuTana no moaean CAPM (6e3puckoBas craBka 5%, ppIHOYHAS
npemus 8%, Oera 1.2).

17. Beruucnute 1eny ooauranuu ¢ KynoHom 6%, Homusaiom 1000 py0., cpokoM 5 jieT, craBka
noxonHoctu 7%.

18. Paccuwnraiite Aropanuio oOIUTraliy U3 MPEAbAYIIETOo 3a/1aHus U OOBSICHUTE e€ 3HAUCHHUE.

19. Ouenute akmuo mo moaenu DDM: oxumaembie nuBuaeHabl 20 pyo., craBka pocta 3%,
TpeOyemast toxoaHocTts 10%.

20. Berauciure mpeMuto KoJur-omipoHa o moxaenu bimka-Illoynca (S=100, K=105, T=1,
=5%, 6=20%).

21. PaccuuTaiite aHHYHTETHBIN TUTaTéX 10 Kpeauty: cymma 500 000 py6., ctaBka 12%, cpok
5 ger.

22. Berauciute ¢opapaasiii kype BamroTHoi mapel USD/EUR (cmot 1.05, 6e3puckoBbie
ctaBku 3% u 2%, cpok 1 ron).

23. IIpoananu3upyiite JTUKBUAHOCTh U 3()(HEKTUBHOCTH (YMHAHCOBOTO PBIHKA HA MpPHUMEpPE
TEKyILIeH cuTyanuu (Hanpumep, (GOHIOBBINA PHIHOK).

24. PazpaboTaiiTe KpaTKylO CTPATETHIO XEKHPOBAHUS BAIOTHOTO PUCKA JUTS DKCTIOPTEPA U
ouieHuTe €€ 3(h(HheKTUBHOCTH HA IPUMEPE.

le/lMeprIe AOMAIIHUE 3a1aHUA

Jlomamnee 3aganne 1

1. OOmscHUTE pa3HUIy MEX]y aKTUBAMHU U MaCCUBAMU Ha MpHMepe OanaHca KOMIIaHUU.
[TpuBenure uncnoBoit mpumep ¢ cymmamu aktiuBoB 100 000 py6. u maccuBoB 80 000 py6.

2. Paccumraiite cymMy HakorieHHH depe3 5 neT npu HavyaiabHOM Bkiaze 50 000 pyo.,
npocToii npoueHTHoi craBke 10% ronoBeix. [lokaxure popmyiy U pe3yabTar.

3. Bolumciaure cymMMy HakOIUIEHMM depe3 5 JeT MpH TeX K€ YCIOBUSAX, HO C
HCIIOJIb30BAaHUEM CJIOXHBIX MpolueHToB (ctaBka 10%, HauucieHue exeronHo). CpaBHHUTE C
IPOCTHIMH MTPOLIEHTAMHU.

4. Omnpenenure NpUBEAEHHYIO CTOMMOCTH Oyaymiero miaarexa B 100 000 py6. uepes 3 roga
IIpU CTaBKe TUCKOHTHpoBaHUs 8%. Mcnonb3yiite popmMyny JUCKOHTUPOBAHHUS.

5. B Excel mocrtpoiite Tabmuily pacu€roB A AUCKOHTUPOBAHMS CEPUU IIATEXKEH
(manmpumep, 10 000 py0. exxeroaHo Ha 5 1eT, ctaBka 7%). ONUIIUTE MAard U NPUI0KHUTE CKPUHILIOT
UTOTOBOW TaOIHUIIBI.
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Jlomamnee 3aganue 2

1. OObscHuTe moHsATHE AUBepcUUKAIMU TopTdens u e€ nmpeumyiecTa. [IpuBegure
npuMep ¢ ABYyMs akTUBaMu: akiueil A (moxonnocts 12%, puck 20%) u akuueit B (1oxonHocts
8%, puck 15%), koppemnsus 0.5.

2. PaccuutaiiTe oxxugaemMyro 10X0IHOCTh mopTdens ¢ Becamu 60% B akumio A 1 40% B
akiuio B (ucnonw3yiiTe JaHHBIC U3 MPEIBIAYIIETO 3aJaHuUs).

3. Beuucnure aucniepcuro moptdens s Tex ke akTuBoB. [lokaxkute dopmyny u
POMEKYTOUHBIC PACUETHI.

4. Tloctpoiite >(pGEKTUBHYIO TpaHUIly MapkoBuna s TPEX aKTHBOB (NpUIyMaiiTe
COOCTBEHHBIC TAPAMETPHI: JOXOJHOCTH, TUCTIEPCUU B Koppesiun). OMUITUTE IIaru HoCTPOSHUS
B Excel wnm Ha Gymare.

5. IlpoanamusupyiiTe, Kak M3MEHEHHE KOPPEISIUU MEKIY aKTHBAMH BIUSET HA PUCK
noptdens. [IpuBeaure urcnoBoii mpumep ¢ koppesituei 0.5 u 0.9.

Jlomaminee 3aganue 3

1. Bribepure peanbHbII MHBECTHIMOHHBIM mopTdens (Hampumep, M3 akIMid JBYX
KOMIIaHUI) ¥ paccuuTaiiTe €ro 0XHJAaeMyl TOXOJHOCTb M PHUCK (JUCIEPCUI0) HA OCHOBE
MCTOPUYECKHX JaHHBIX (MCHOJIB3YyHTE MPUMEpPHBIE HU(PHI UIH pealIbHbIe KOTHPOBKH).

2. Ilpoananusupyiite (PMHAHCOBBIA MHCTPYMEHT (HAIPUMEpP, OOIHUTaIUIo ¢ KyrOoHOM 5%,
cpokom 5 et, HomuHaIOM 1000 py0.) ¢ TOYKM 3pEeHUs TOXOJHOCTH K IMOTAIICHUIO U JIOpAIUH.
[IpuBenuTe pacuérsi.

3. PazpaboraiiTe cTparervio XeIKMPOBAHUS MIJI1 BAIIOTHOTO pHUCKA (HApuUMep, s
AKCTIOPTEPA C HCIOIB30BaHUEM (POPBAPAHBIX KOHTPAKTOB). OMNUIIKTE IMIard W OXKHUIAeMbIN

¢ dexr.

4. TloaroroBbTe KpaTKUH MPOEKT MO OlleHKe MHBEeCTUIIMOHHOTO mpoekTa (NPV, IRR s
npoekTa ¢ HauabHbIMU HHBecTULIUAME 500 000 py6. u motokamu 150 000 py6. exxerogHo Ha 4
rona, craBka 10%). Bxirounte aHanu3 4yBCTBUTEbHOCTH.

5. OOcyaure 3THYECKHME aCMEKThl HCIOJIb30BaHUS (UHAHCOBBIX MojeNel (Hampumep,
CAPM wmmu VaR) B npunstuu pemenuil. IlpuBenure aprymMeHTsl 3a U NPOTUB Ha IpHUMEpe
peanbHOro Keiica (Hanpumep, kpusuc 2008 roxa).

38}13HI/IH IJIdA l'lpOMe)KyTO‘-lHOi/i ATTEeCTAllUM IO NUCHHUIIJINHE (MO}IyJ’lIO)

Ne n/m 3ananue OtBer Komnerenmmst

1 OmnpenenuTe KOJIMIECTBO MOIMHOKECTB MHOXKECTBA U3 5 3JIEMEHTOB. 32 YK-1

2 HazoBure onepanuio, KOTopasi SBISETCS aCCOIMATUBHON U KOHBIOHK YK-1
KOMMYTaTUBHOH B Oys1eBoii aiaredpe. st

3 PaccuunTaiiTe uncno nepecTaHOBOK U3 4 371€MEHTOB. 24 VK-1

4 Yxaxute Tun rpada, rie Kakaas BEpIIMHA UMEET CTeNeHb 3, U rpad KyOndeck YK-2
SIBJISIETCS CBSI3HBIM. ui

5 Omnpenennure MUHUMaIbHOE KOJIMUECTBO IIBETOB JUIsl packpacku rpada K4. 4 YK-2

6 Ha3zoBuTe anroput™ noucka KpaTdyaiinero myTH B rpade ¢ HeiikcTp YK-2
HEOTpUIATEIIHHLIMU BecaMu pEbep. bl

7 PaccuuTaiiTe XpoMaTHueCcKoe Yuciio MojaHoro rpaga K3. 3 OIIK-1

8 VYkaxure konudecTBo péoep B mosHOM rpagde Ko. 15 OIIK-1

9 Omnpenenure, siisiercst 11 GyHKus f(X) = X2 BBIYUCIHMOM IO Ja OIlK-1
TrrOpHUHTY.

10 Knacc ciiokHOCTH, K KOTOPOMY OTHOCHTCS 337jadya COPTHPOBKH MacCHBa. P OIIK-4

11 PaccumnraiiTe KOMTM4eCTBO OMHAPHBIX IEPEBHEB C 3 BEPIIMHAMH. 5 OIIK-4

12 VKaXuTe, CKOJIBKO COCTOSTHUM MMEET KOHEYHBIN aBTOMAT IS 2 OIIK-4
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pacro3HaBaHus CTPOKHU U3 HYJIEH U eIMHUIL C YETHBIM KOJIUYECTBOM
€IVHHAIL.

13 Omnpenenure BEpOATHOCTD BBINAJACHUS JIBYX OPJIOB IPU OPOCKE TBYX 0.25 IK-1
MOHET (B JICCATUYHOM BHJIL).

14 Ha3zoBute Mepy meHTpanbHOCTH B Tpadax, OCHOBAHHYIO Ha KpaTyaiimx closeness [K-1
MYTSX.

15 Paccunraiite saTpOonNIO pacupenenenus ¢ BepostHocTssmMu 0.5 1 0.5 (B 1 IIK-1
ourax).

16 YKaxuTe KOIMYSCTBO KIUK pa3Mepa 3 B rpade K4. 4 IK-2

17 Onpenenure, SBISETCS I SI3BIK {a”n b n} perynspHbIM. HET I1K-2

18 HazoBute Tum Moaenu MammHHOTO 00ydeHus s Kiaccurukanuy Ha JIEPEBO I1K-2
OCHOBE JIPECBbEB PELICHUH.

19 PaccuunTaiiTe CI10KHOCTD aIrTOPUTMA COPTUPOBKH MY3BIPHKOM B XY/IIIIEM O(n"2) I1K-3
ciy4dae (B O-HoTaIum).

20 VYKaXUTe KOJTHYSCTBO OMT IS IPEACTABICHHUS Yncia 255 B ABOUMYHOM 8 IK-3

CHUCTEMC.
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