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1. Kparkasi XapakTepuCcTHKA TUCHUINIMHBI (MOIYJIs)

PabGouas nporpamma auctuuinHbel (Moayssi) «®duHaHCH (IPOJBUHYTHIA YpPOBEHB)»
COCTaBJIEHa B COOTBETCTBUU C (eIepalIbHBIM rOCyIapCTBEHHBIM 00Pa30BaTEIbHBIM CTAHIAPTOM
BbICIIEro oOpa3oBaHMsi — OakanmaBpuar 1o cnequanbHocT 02.03.01 Marematuka u
KOMITbIOTEPHBIC Hayku, Tpoduis «IIporpamma napyx aumiomoB HUY BIID u 1Y «lIpuknagnas
MaTeMaTHKa U WHPOPMATHKA», YTBEPKICHHBIM MpHUKa3oM MUHHCTEPCTBA HAYKHU MU BBICIIETO
obpazoBanus Poccuiickoit deaepannu Ne 807 ot 23.08.2017 rona.

N3ydyeHne AMCUMILIMHBL (MOIYJIsl) MO3BOJIAET CTYAEHTAM pa3BUTh INIyOOKOE MOHUMaHUE
(UHAHCOBBIX MPOILECCOB U MHCTPYMEHTOB, YTO SBIAETCA KJIIOYEBBIM JJIsl TMPUHATHUS
000CHOBaHHBIX OM3HEC-pEIIeHUH. DTO 3HAaHHE TTOMOTaeT HHTEPUPOBATh (PMHAHCOBBIC ACTIEKTHI B
WH(pOpPMAIMOHHBIE CHUCTEMBI, CIIOCOOCTBYs Oosiee A(PEKTUBHOMY YIPaABICHUIO pecypcaMH U
MOBBIIIIEHUIO KOHKYPEHTOCIIOCOOHOCTH OpraHU3aIHi.

MecTto 1ucuIIMHBI (MOAYJISA) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

Hacrosimas nucuuninHa (MOayJib) BKJIIOUEHA B y4e€OHBIH I1aH 10 MporpaMMme MoArOTOBKH
OakanmaBpuata no Hampasieruto 02.03.01 MaremaTnka W KOMIBIOTEpHBIE HAyKH, MPOQUIb
«IIporpamma ayx qurmuiomoB HUY BIID u LY «llpuknaanas marematuka U MHGOpMaTUKa» U
BXOJUT B biiok @akynbTaTUBHBIE AUCLUIIUHBIL.

JucuummHa (MOAYIh) AOCTYIIHA K U3YYEHUIO Ha 2 Kypce B 4 cemecTpe.

Heab u3yvyeHusi AUCHUNIMHBI (MOIYJIs1): 3aKJIIOYAETCS B TOM, YTOOBI MO3HAKOMHTH
CTYJECHTOB C OCHOBHBIMHU KOHLEMIHUSMU W MPHHIMUIIAMH, (DOPMHUPYIOIIUMU COBPEMEHHOE
MMOHUMaHUE KOMIBIOTEPHBIX HAYK U UX TPUMECHEHUS.

3agauu u3y4eHust JMCUUILIMHBI (MOAYJIS):

— M3Y4YUTh OCHOBHBIE (DPMHAHCOBBIC MHCTPYMEHTHI, BKIIIOUas IICHHbIE OyMaru, KpeAUThl U
WHBECTULIMOHHBIE IPOYKTHI;

— OCBOUTH KIIIOYEBBIC MOHATHS (PMHAHCOBOIO aHAIM3a, TAKHE KaK JIOXOAHOCTh, PUCK H
JIMKBUIHOCTb;

— TMpPUMEHUTh (UHAHCOBBIC 3HAHMS [UJISI OLIEHKH HWHBECTUIIMOHHBIX TIPOEKTOB U
ONTUMM3AINH OIOJKETOB B IPAKTHUECKUX CUTYAITUSX;

B pe3yabTare 0cBOCHUS IUCHUILIMHBI (MOYJIfA) 00YYAKOIUMIACS TOJI5KEH:

3Hamp:

— KJIFOYEBBIE KOHIEMIIMH M METOJbl COBPEMEHHBIX (DMHAHCOB, BKIIOYas BPEMEHHYIO
CTOMMOCTb JICHET, PUCK U IOXOJIHOCTh, 3P(EKTUBHOCTH PHIHKOB;

— TIPUHIUIIBI OIICHKU CTOMMOCTH 0a30BBIX (PMHAHCOBBIX MHCTPYMEHTOB — OOJIMTallUid U
aKIni;

— MeXaHu3Mbl (POPMUPOBAHUS PHIHOYHOTO PaBHOBECHS Ha (PUHAHCOBBIX PHIHKAX;

— OCHOBHBIE Tcuxoiorudeckue 3PGeKThl U KOTHUTUBHBIE MCKAXKEHUS, BIMSIONIME HA
NpUHATHE (UHAHCOBBIX PEIICHUHN, TOBEACHYECKUE aCTIEKThl MHBECTHUIINIA,

ymembv:

— OLIGHUBATh PUCK M OXHUIAEMYIO JOXOJHOCTh (DMHAHCOBBIX AKTUBOB M CPAaBHUBATH WX
VHBECTULIMOHHYIO IIPUBJIEKATEIBHOCTb;

— aHANM3HUPOBATh B3aUMOCBS3b MEXKAY YPOBHEM pHCKAa U TpeOyeMoi HOXOTHOCTHIO C
rncnons3oBanueM moaeiau CAPM;

— PacCUMTHIBATH TEKYIIYIO CTOUMOCTh OOJIMTAIUA W aKIIUH Ha OCHOBE MPOTHO3HPYEMBIX
JICHE)KHBIX IMOTOKOB;

enademp:

— HaBBIKAMH aHaju3a (MHAHCOBBIX DPEIICHUH C YYETOM KaK KOJMYECTBEHHBIX, TaK U
MOBEICHYECKUX (PAKTOPOB;

— HpI/IéMaMI/I KPUTUYCCKOI'0 OCMBICIICHUA OFpaHI/I‘{eHI/Iﬁ KIIaCCHUYCCKHX MOHCHCﬁ B YCJIOBHAX
p€ajIbHOrO MOBEACHUSA NHBECTOPOB.
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2. IlepeyeHb MJIAHUPYEMBIX Pe3yJbTATOB 00yUYeHMsI

Komnerennuu, ¢opmupyembie B pe3ylbTaTe OCBOSHHS IUCHUILIMHBI (MOIYJsS) IpH
IPOBE/ICHUH Y4EOHBIX 3aHATUH B (popMe KOHTAKTHON paboThl 00YYaIOLIMXCS € IeJarorn4eCKUMHU
paboTHUKaMU YHUBEpCUTETa U B (popMe CaMOCTOSTENEHONU PabOThI 00yUYarOIINXCA:

Komnerenuusi | Conep:kanne KOMIeTeHIHH Nuauxkarop IlepeyeHpb MIAHMPYEMBIX
KOMIIETeHIIN U pe3yJbTaTOB 00y4eHus Mo
JucHMIIMHE (MOTYJIIO)
VK-1. Crioco0eH oCyIIeCTBIIATh VK-1.1. 3HaeT MeTOAbI IOKUCKA U aHaJIN3a
MTOUCK, KpUTHICCKUN aHAIH3 1 nH(popMaIuu B 001aCTH pa3padOTKH,
cuHTe3 nH(popManuy, OCHOBHBI€ TTPUHIIUIIEI KPUTHYECKOH
MPUMEHSTh CUCTEMHBIH OIICHKH MCTOYHUKOB MH()OPMAIIUU U
MOJIXOJT IS pEIIeHNUs WX PEJIEBAaHTHOCTH.
MOCTABIICHHBIX 33144 YK-1.2. YMeeT KpUTUYECKU OLICHUBATh

WUCTOYHUKHU HH(OpMALINHU U
CHUHTE3UpPOBATh JIaHHBIE U3
Pa3IYHBIX HICTOYHUKOB IS
pelIeHns 3aad, IpUMEHSTh
CHUCTEMHBIH MOAX0] K aHATIN3y U
PELICHHUIO KOMIIIEKCHBIX PO0JIeM

YK-1.3. NmeeT npakTudeckuii ombIT paboThI
C COBPEMEHHBIMU MHCTPYMEHTAMH U
TEXHOJIOTHSIMU /17151 00pabOTKH
nHpopMaIuu, GOpMyINPOBAHUH H
CTPYKTYPUPOBAHHH 3a/1a4 Ha OCHOBE
noJy4eHHoH nH(opMamu

OIIK-1. Cnoco0eH HaXOIUTh, OIIK-1.1. 3HaeT OCHOBHBIE METOABI M ITOIXOIBI
(bopMyIHUpOBaTh U peraTh K PEUICHUIO 3a/1a4 MPUKIATHON U
aKTyaJIbHBIC U 3HAYMMBIC KOMITBIOTEPHOM MaTeMaTHKH,
MPOOJIEMBI MTPUKIIATHON U BKJIIOYAs aJITOPUTMBI,
KOMITBIOTEPHOU MaTeMaTHKH MaTeMaTHYeCKOe MOJICTTUPOBAHKE U

TEOPHIO ONTUMH3AIINH, & TAKKE
COBPEMEHHbBIC HHCTPYMEHTHI U
TEXHOJIOTHH, UCIIOJIb3yEMbIE B 3TON
obiactu

OIIK-1.2. YMeeT aHaTu3upoBaTh U
(bopMyIHpOBaTH MaTEMATHIECKHE
3aj1a4u, IPUMEHSTh
COOTBETCTBYIOIINE METOJIBI U
QJITOPUTMBI JIJISl KX PEIICHUS, a
TaKXKe UHTEPIPETUPOBATD U
MPECTABIATh PE3yJIbTAThI B
MOHSTHOM M JIOCTYIHOM opme

OIIK-1.3. Nmeet npakTudeckuii ombIT paboTHI
HaJ| IPOEKTaMU WU
HCCIIEIOBAHUSIMHU B 001aCTH
MPUKJIAJHONW U KOMIIBIOTEPHOU
MaTE€MaTUKH, BKJIIOYAsl y4acTHE B
KOHKYpCax, OJIUMITHAJIaX WU
HayYHBIX IMyOJUKAIUIX, T/Ie OBLTH
peIIeHb! aKTyaTbHBIC U 3HAYNMBIC

3aJ1aun
IK-1. Crnoco6en popmynupoBathb [K-1.1. 3HAaEeT METO/bI U MOAXOBI K
3aJ1a4u ¢ MaTeMaTHYeCKON (OopMyJIMPOBAHHIO 33]Iau, a TAKKE
TOYHOCTHIO, 000CHOBBIBATh OCHOBHBIC ITPHHIIUIIBI
YTBEPXACHHUS CTPOTO H MaTEeMaTHYECKOTO JIOKAa3aTeIbCTBA H
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aHAJIM3UPOBATH MOTyYCHHBIS
pe3ynbTaThl B 00J1aCTH
MaTEMaTHKH H
KOMITBIOTEPHBIX HAYK

aHaJIn3a pe3yJIbTaTOB.

IK-1.2.

YMeeT KOPppEeKTHO CTaBUTh U
(hopMyITUPOBaTH MaTEMATHUECKUE
3aJ1a4d, TIPUMEHSITh CTPOTHE METOTBI
JTIOKA3aTeNIbCTBA M aHAITM3UPOBATH
MOJIYYCHHBIC PE3YJIbTATHI.

[K-1.3.

HmeeT onbIT paboTHI ¢ 337a4aMu B
0071aCTH MaTEMATUKU U
KOMITBIOTEPHBIX HAYK, BKIIFOUAs
MPUMEHECHUE MaTEMaTHUECKUX
METO/JIOB ISl PEIICHUS
MIPAKTHYECKUX 3134
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3. Temaruueckuii njiax

Ne TpyaoeMKocTh, akageMH4YecKUe Yachl
n/n Ounas ghopma
KonTakTHasi padora
HaumenoBanue o = TKY
pa3aesna I CHUNJINHBI - § § CamocTost (Texyuruii
(Monyst) = ) g Kourpoasb TeJbHasl ROHTPOITH
g s = p yCIeBaeMoCTH)
) = =3 pa6orta
= = 2
§ |2
1 | O030p puHAHCOBBIX 5 6 IToaroroBka k
PBIHKOB CEMUHAPY
2 | MaBecTuimy Ha phIHKE 5 8 IToaroroBka k
oOnuranuit cEMUHapy
3 | NuBectupoBanue Ha 5 8 Keiicbr
PBIHKE aKLHUi U
OMpPKeBBIX (POHIOB
4 | Teopus opTdETBHBIX 5 8 [ToaroToBka k
WHBECTULIUN U CEMUHAPY
paBHOBECHAS MOJIENb
CAPM
5 | IIpakTudeckne aclieKThI 5 8 Keiico
WHBECTHUPOBAHMSI
6 | ToproBoe copeBHOBaHHE 5 8 3amuTa MpoeKToB
3auem
Hmozo: 30 46
Ob6vem oucyunaunovt (Mooyns) 76
(¢ ak. u.)
O6vem Oucyuniunvt (MOOyan) 2
(6 3au. eo.)

4.

Conep:xxanue TUCHMIIMHBI (MOYJIs1)

Ne HaumenoBanue paziesa Conep:xanue JTUCHUILIHHBI (MOYJIs1) IO TeMaM
n/n JAMCHMIJIMHBI (MOTYJIs1)
1 00630p uHaHCOBBIX PHIHKOB | duHaHCOBBIE PHIHKK. OCHOBHBIE YYaCTHUKU PHIHKOB. UH(pacTpykTypa
¢uHaHCOBOTO phIHKA. O030p OCHOBHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
Hctoprdeckas 10X0THOCTh (YUHAHCOBBIX HHCTPYMEHTOB B Poccuu u
3apyOeKoM.
2 WuBecTHMK Ha phIHKE 00630p peiHka obiuranuii. JlBa criocoba omnpeiesieH s IEHbI OOIUTalHu.
oOmranui OCHOBHBIE IPUMEPBI OTIpeeeHHsI IieH. Puck nedonrta obmuranuu.
BpemeHnHast kpuBast IPOLIEHTHBIX CTaBOK. OCHOBHON pUCK-(haKTOp IS
oOnuranuii. YyBCTBUTENBHOCTD K pUCKY. Jropauus oonuranuii. Pruck
MEHEDKMEHT OOJIMTallMOHHBIX MopTdenei. DakTopsl, BIHsIONIe Ha GopMy
KpHWBOH TOXOTHOCTH. BpeMeHHas CTpyKTypa MPOIEHTHBIX CTaBOK.
B3anmocBA3b 10X0IHOCTH M pUCKa. MaTeMaTHUECKUE MOAETHN T0XOAHOCTH
u pucka. Jlusepcudukarms noprdens.
3 WuBectupoBanme Ha peiHke | DaxTops! oneHkyn akiuil. Moaens ['opmora (DDM ¢ TOCTOSIHHBIM POCTOM).
akuuit u Oupxesbix GoHaoB | KoMnoneHTsl cronmocTy akiuu. OCHOBHbBIE MPUHIMIIH Value investing Ha
nmpuMepe pazdopa HHBECTULIMOHHBIX cTpateruii Boppena badderra.
[TpakTHUeckre acreKkTa TOPTOBJIH aKIIMK Ha OMPYKEBBIX IUIOMAAKAX.
4 Teopus moprdenbHbIX [oprdenbHas Teopusi. MaTemaTndeckasi OCHOBAa M 3KOHOMHYECKAs

WHBECTULIUNA U PaBHOBECHAs
moxens CAPM

WHBECTULHS NOPT(]ETbHBIX MHBECTHLIUH Ha IpUMeEpe NOpThens u3 IByX
akuuii. Teopust Mapkosuna u 3¢ dextuBHble noprdhenu. BiusHue
0e3puCcKOBOro akTuBa. JIByXaTaIHbli nmpolecc BhIOopa noptdest.

DNEeKTPOHHBIA JOKYMEHT




Teopernueckue ocHoBbI Moaenu CAPM. ['mnoTesa peiHOYHOTO
paBHOBecus. OcHoBHOE ypaBHeHUE CAPM. JluneitHas 3aBUCHMOCTh
JOXOAHOCTH OT OeThl. DMnupHrueckas nmpoBepka CAPM: meTonst
TECTUPOBAHMS MOJENH U MHTEPIIPETAlHs PE3yJIbTATOB TECTUPOBAHHUSL.
Orpannuenuss CAPM. Ucropudaeckas pons CAPM. I[pakTudeckoe
[IPIMEHEHHUE ¥ COBPEMEHHbBIE AJIbTEPHATUBBI

HpaKTI/I‘IeCKI/IC ACIICKThI
HWHBECTUPOBAHUA

TecTupoBaHue CTpaTETUii: OT HIIEH JI0 peain3alui. AHOMAIIUU Ha
(pmHaHCOBBIX phiHKaX, OTkinoHeHUs oT Moaenu CAPM, 'unoTesa

3¢ peKTHBHOTO pHIHKA, PaimoHanbHBIC W TTOBEACHUSCKHIE OOBICHCHHS
aHoManuii, Peann3aniysi aHOMaJInii B TOPTrOBBIX CTPATETHSIX.

TOpFOBOC COpCBHOBAHUEC

Crynenueckue npesentanuu. [logseaeHne UTOroB TOProBOro
copeBHoBaHus. [logBeseHNE UTOTOB Kypca.
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5. YueOHO-MeTOaHYECKOE O0ecIIeUyeHue

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  DJIEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUHU YHUBEPCUTETA, TAK U 32 €r0 MPEICIIaMH.

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

OcHnognas numepamypa:

1. ®uHaHCH : y4eOHUK U MMPAKTHKYM I BY30B / o peaaknueit JI. A. YannaeBond. — 4-¢
u3f., nepepadb. u gon. — Mocksa : M3marensctBo IOpaiit, 2025. — 494 c¢. — (Bsicmiee
obOpazoBanue). — ISBN 978-5-534-16203-5. — Tekcr : anektponnsiii / OOpa3oBarenbHas

wiatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/560346.

2. OuHaHCHI, IeHe)KHOEe OOpallleHUue U KPeIuT : YueOHUK JJid By30B / mof peaakiuei JI. A.
YangaeBoil. — 5-e u3f., uctp. u gon. — Mocksa : U3parensctBo HOpaiit, 2025. — 436 c. —
(Beiciiee o6pazoBanme). — ISBN 978-5-534-09162-5. — Tekct : d1neKTpoHHBIA //
O6pasoBarenbHas wiathopma KOpaiir [caiit]. — URL: https://urait.ru/bcode/559737.

3. Ackunamsu, B. M. HMuBectunuu : yyeObHuk st By30B / B. M. Ackunamsu, B. @.
MaxkcumoBa. — 3-¢ U3 1., nepepad. u gon. — Mocksa : UznarensctBo FOpaiit, 2025. — 386 c. —
(Beiciiee o6pazoBanue). — ISBN 978-5-534-17743-5. — Tekct : dS1IeKTpOHHBIA //
Oo6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/560012.

4. Ackunamsu, B. M. UuBectunuu. Ilpaktuueckuit kypc : y4yeOHHK A By3oB / B. M.
Ackunansu, B. @. MakcumoBa. — 3-¢ u3., mepepad. u gorn. — Mocksa : M3gatensctBo FOpaiit,
2025. — 154 c¢. — (Boicmuee obOpazoBanme). — ISBN 978-5-534-18395-5. — Tekcr
NeKTpoHHBIH  //  OOpazoBarenbHas  matgopma  FOpaiir  [caiit]. —  URL:
https://urait.ru/bcode/560079.

JlonoIHUTeIbHAS JTUTEpaTypa:

1. Tenora, T. B. MuBecTumm : y4eOHUK ¥ MpakTUKyM Ut By3oB / T. B. TemoBa. — 2-¢
u3f., nepepab. u gon. — Mocksa : M3marensctBo IOpaiit, 2024. — 781 c¢. — (Bsicuiee
obpazoBanue). — ISBN 978-5-534-18289-7. — Texkct : amekTpoHHBIN // OOpa3zoBareibHAs
miatdopma IOpaiit [caiit]. — URL: https://urait.ru/bcode/534717.

2. AnexuH, b. . PriHOK 1IeHHBIX OyMar : y4eOHHUK U MPaKTHKYM Ui By30B / b. M. AnexuH.
— 2-e u31., ucnp. u gon. — Mocksa : UsnatensctBo Opaiit, 2025. — 497 c. — (Bsiciiee
obpazoBanmue). — ISBN 978-5-534-05683-9. — Texkct : amekTpoHHBIN // OOpa3zoBareibHAs
miatdopma Opaiit [caiit]. — URL: https://urait.ru/bcode/562069.

6. MarepHabHO-TEXHHYECKOE 00ecreyeHne

VYHUBEpCUTET pacmojaraeT MaTepHallbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JENCTBYIOIIMM MPOTUBOIIOKAPHBIM IIPaBUJIaM U HOpMaM U oOecreunBarolel MpoBeIeHne BCeX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTUYECKOW M Hay4dHO-
HCCJIEIOBATENBCKOM paboT 00ydarouxcsl, IPelyCMOTPEHHBIX YU€OHBIM MJIAHOM.

[TomMerienust, KOTOpPbIE MPEICTABIISAIOT CO00M yueOHbIE ayAUTOPUH JJIsl TPOBEICHUS 3aHATHH
JEKIMOHHOTO THMA, 3aHATHM CEMUHApCKOro (MPakTUYeCKOro) THIA, TPYIINOBBIX U
UH/IMBUYaJIbHBIX KOHCYJbTAIUH, TEKYIIEro KOHTPOJIS U MPOMEXYTOYHOM aTTeCTalllH, a TaKKe
IIOMEUICHUA I CaMOCTOSITETbHOH pa6OTBI " IMMOMCHICHUS OJId XpaHCHUA U HpO(l)I/I.]'IaKTI/ILIeCKOFO
oOciy>)xuBaHus yueOHOro obopynoBanus. IlomeneHns: yKOMIUIEKTOBAHbI CIIEUATN3UPOBAHHON
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https://urait.ru/bcode/560346
https://urait.ru/bcode/559737
https://urait.ru/bcode/560012
https://urait.ru/bcode/560079
https://urait.ru/bcode/534717
https://urait.ru/bcode/562069

MeOenbl0 U TEXHUYECKMMHU CPEICTBAMM OOyUYEHMsI, CIyXKAallUMH Ui MPEACTaBICHUS y4eOHOH
uHpopManuu OOJBIION ayTUTOPHH.

N3yueHue qucUUIUIMHBL (MOAYIA) o0eceunBaeTcs B y4eOHbIX ayIUTOPHSX, OCHAILICHHBIX:

— CTOJIaMHU U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOH;

— MEXaHWYECKUMHU KaJIbKYJISTOpaMH;

—  CHENHMAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITIOYAs IEMOHCTPAIIHOHHOE 000PYI0BaHHE.

[TomMerieHus 111 CaMOCTOATENBHOM pabOThl 00yUYarOIIKUXCsl, B TOM YHCIIE IPUCIIOCOOICHHbIE
JUIsL MCTIONBb30BaHMsI MHBAJIUJAMH M JIMLIAMU C OTPAHUYEHHBIMH BO3MOXHOCTSMH 310POBbS,
OCHAIIIEHbl KOMIbIOTEPHON TEXHMKON C BO3MOYKHOCTBIO IOJKIIOUEHHs K ceTH «MHTepHeT» u
obecrieueHHeM  JIOCTyla B 3JIEKTPOHHYI0  HMH(OpMAaLMOHHO-00pa30BaTENbHYIO  CpEly
YHuBepcurera.

OOyyarommMcsl IPeNOCTaBIAETCA JOCTYI (B TOM 4YHCIE YIAIEHHBIN) K pecypcam
MH(POPMALMOHHO-TEIIEKOMMYHHUKAIIMOHHON ceTH «HTepHeT», 3JeKTPOHHBIM pecypcaM (B TOM
YHUCIIe AJIEKTPOHHBIM OHOIMOTEYHBIM CHUCTEMAaM, COBPEMEHHBIM HPOQEeCCHOHAIbHBIM 0a3zam
JTAHHBIX 1 UH(OPMAIIMOHHBIM CIIPABOYHBIM CUCTEMaM):

Ne HaumeHoBaHue moprasia Ccplika
(u31aHusl, Kypca, IOKYMEHTA)
1. Hayunas snextponnas 6ubnuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OuOIMoTEKA
2. | basza manneix g I T-crienuaancTos https://habr.com
3. | Baza mannsix ScienceDirect https://www.sciencedirect.com
4. | OdurmansHbIi calT MUHHCTEPCTBA HAYKH H https://minobrnauki.gov.ru/

BEICIIETO 0Opa3oBanus Poccuiickoit deneparuu

5. | ®enepanbheiii moprai «Poccuiickoe oopazoBanue" | https://www.edu.ru/

6. | Mudopmanuonnas cucrema "Eaunoe okHo nocryma | http://window.edu.ru/
K 00pa3oBaTeNbHBIM pecypcam"

7. | Enunas xomnekiums nudpoBbix oOpazoBatenbubix | http://school-collection.edu.ru/
pecypcoB

8. denepanbHbIN HEHTP UHHOPMAIIMOHHO - http://fcior.edu.ru/
00pa3oBaTesIbHBIX PECYPCOB

[lepeueHr MHQOPMALIMOHHBIX TEXHOJOTHM, MCIOIB3YEMbIX TIPU  OCYIIECTBICHUU
00pa30BaTeNLHOTO MpoIiecca M0 TUCHUIIMHE (MOAYII0), B TOM YHCIIE€ KOMIUIEKT JIMIEH3UOHHOTO
IPOrpaMMHOr0  OOecleyeHusl, COBPEMEHHble MpodeccuoHambHble 0a3bl  JaHHBIX U
UH(POPMAaLMOHHBIE CIIPABOYHBIE CHCTEMBI:

HaunmenoBanue 1O IIpousBoacTBO JluneH3nonHoe / cBOOOIHO
pacnpocTpaHsieMoe

OnepanoHHbIE CHCTEMBI:

Microsoft Imagine (Windows Client, Server) [ sapy6exmoe | nuuensuonnoe

BpaysepsI:

Slupexc.bpaysep OTEYECTBEHHOE CBOOO/THO PacIpOCTPaHIEMOe
Google Chrome 3apyOeKHOe CBO0OOJIHO pacrpocTpaHsIeMoe
Od¢ucHble NpUI0KEHUS

Microsoft Imagine (Visio, OneNote) 3apy0ekHOoe JIMLIEH3MOHHOE

TeXstudio 3apy0exHoe CcBOOOJTHO PACIIPOCTPAHIEMOE
Adobe Acrobat Reader 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe
IporpammHoe o0ecneveHne 1Jisl IVIAHHPOBAHUS H Y4eTa BPeMEHH:

Toggle app | 3apyOexHoe | CBOOOHO pacIpoCTpaHseMoe
CucTeMbl YHpaBJeHHs] MPOEKTAMM:

Microsoft Imagine (Project) | sapyGesxHoe | nuuensnonHoe
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Cucrtembl ynpapjaeHHus1 0a3aMHi JaHHBIX:

Microsoft Imagine (SQL Server) | sapyGexHoe | nmuuensnonHoe
Cucrtembl pe3epBHoro konupopanusi (backup):

Acronis Backup Advanced for HyperV | sapy6Gesxuoe | muuensnonnoe
CrpaBo4YHO-NIPaBOBbIE CHCTEMbI:

KoncynbrantlLintoc: cripaBoYHO-TIpaBOBast OTEUECTBEHHOE JMLCH3UOHHOE
cucTemMa

CpencTBa aHTUBHPYCHOIH 3a1IIHTHI:

Kaspersky Endpoint Security amnst 6usneca OTEYECTBECHHOE JUIEH3UOHHOE

Cranpmapraeiii Russian Edition

Cpenbl pa3padoTKkm:

Visual Studio Code 3apy0exKHOE CcBOOOJTHO PACIIPOCTPAHSIEMOE
Bash (Unix shell) 3apyOeKHOE CBOOOHO pacIpoCTpaHsIeMOe
Anaconda 3apyOexkHOE CBOOOIHO pacIpoCTpaHsIeMOe
Robotic Operating System 3apy0eIKHOE CcBOOOJTHO PACIIPOCTPAHIEMOE
CopelliaSim 3apy0eKHOE CBOOOIHO PACIIPOCTPAHIEMOE
Google Colaboratory 3apy0eKHOe CcBOOOJIHO PACIIPOCTPAHIEMOE
ITakeTbl MPOrpaMMHBIX CPEACTB M OMOJIHOTEK:

AutoPsy 3apyOeKHOE CBOOOIHO PacIpOCTpaHsIEMOe
Interactive Disassembler (IDA) 3apy0OexHOe CBOOOJIHO pacrpocTpaHsIeMoe
Cucrtemsbl ynpaJjieHust ouoanorpaduyeckoii uHgopmanmeii:

Zotero | 3apyOexKHOE | CBOOOIHO PaCIpPOCTPaHsIEMOe
CepBHCHI B CITYKOBI:

Bind 3apyOeKHOE CBOOOIHO paCIpPOCTPaHsIEMOe
Docker 3apyOexHoe CcBOOOIHO pacIpocTpaHsieMoe

7. MeToanuyecKkue U OIleHOYHbIE MATEPHAJIBI
MeToauyeckue yKazaHus s 00y4alOUIUXCS 10 OCBOEHUIO TUCIHILIMHBI (MOYJIs1)

B mpouecce n3ydenus aucuMiuiMHbl (Moayins) «®uHaHCHl (IPOJBUHYTHIM YPOBEHB)» B
paMKax TEKyIIEero KOHTPOJI YCIEBAEMOCTH HCIOJIb3YIOTCSI TaKU€ BUABI y4eOHOU paboThl, Kak
CEeMMHapbI, IPOEKTHI, KEHUCBHI, a TAKXKE Pa3IMYHbIC BUIBI CAMOCTOATENBHOM paboThl 00yJaromuxcs
0 33JJaHUIO MPENo/IaBaTells, HalpaBJICHHbIE HAa pa3BUTHE HABBIKOB MTPO(ECCHOHATBHOM JEKCHKH,
3aKpeIuIeHue MPaKTUYECKUX MPOoQPecCHOHATBHBIX KOMIIETEHIIMN, MTOOLPEHNE HHUIUATHB.

Cemunap — 310 hopma y4eOHOU NEeATeNTbHOCTH, MPOBOAMMAs B yUeOHOM 3aBEJICHHUH IO
PYKOBOACTBOM TMpeMojaBaTeNs, TI/A€ CTYACHTbl AaKTUBHO YYacTBYIOT B OOCYXICHHSIX,
MPAKTUYECKUX 3aJJaHUsIX U APYrux (popmax B3aMMOAECHCTBHUS.

Jlns ycrenrHoi MoAroTOBKH K CEMUHAPY PEKOMEHAYETCS 3apaHee O3HAKOMHUTHCS C TEMOMN
3aHATHA WU OCHOBHBIMHU MaTCpUalaMH, 4TO0Bl MMETHh BO3MOKHOCTH AKTHBHO y4aCTBOBAaTh B
oOcyxaeHuu. Takxke MOJNE3HO MOATOTOBUTH BOIPOCHI U HUJIEU ISl OOCYKIEHUS, YTO MOMOKET
rI1y0’ke MOHATh MaTepUal U MPOIEMOHCTPUPOBATH 3aMHTEPECOBAHHOCTb.

Ilpoexm — uccrnenoBarenbckas paboTa 1Mo Kypcy U Mpe3eHTaIusl pe3yIbTaToB.

Jns1 ycrienHoi noAroTOBKM K MPOEKTY PEKOMEHIYETCS: YETKO OMPEAETUTD 1EIN 1 3aJa4ur
MPOEKTa; COCTABUTH TUTaH PabOTHI, pa30MB MPOEKT Ha JTAlbl C YKa3aHUEM CPOKOB BBIMTOJHEHUS
KaXKJO0r0 M3 HUX; MCIOJIb30BaTh pa3HOOOpa3Hble UCTOYHUKU MH(POPMAIIUK U UHCTPYMEHTHI IS
WCCJICIOBAHMSI TEMBI; PETYISIPHO MPOBEPATH MPOTPecC M BHOCUTH KOPPEKTUBHI B TUIAH, €CIIH TO
HEO00XOaUMO.

Ketic — mpaktudeckas paboTa CTYAEHTOB HaJ pEaTbHBIMH WM CMOJEIUPOBAHHBIMU
3a/1auaMu, 4TO MO3BOJISIET CTYICHTY IPUMEHSATh TEOPETUUECKHIE 3HAHUS HA MTPAKTHUKE.
CTyneHT caMOCTOSITENIbHO pa3padbaThIiBAaeT CTPATETHIO PEIIEHUs TOCTABICHHON 3aJau, YTO
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CHOCOOCTBYET Pa3BUTHIO HABBIKOB KPUTUYECKOI'O MBIIUICHUS U CaMOCTOSATEIBHOTO NMPHHATUS
pewennii. Takoi moaxo/ moMoraet NoAroTOBUTh OYYIIMX CIIEHUAIMCTOB K PealbHBIM BHI30BaM
B UX IPO(eCCUOHATBHOMN IeSTEIbHOCTH.

Camocmosmenvnas paboma — paboTa CTyJEHTOB, HAIpaBICHHAs Ha YIIIYOJECHHOE
U3yYEHHE OTICIIbHBIX TEM M BOIPOCOB YUCOHOW JUCIUTUTMHBI (MOIYIIS).

B nporiecce camocTosTeIbHON pabOThI CTYICHTHI B3aUMOJICHCTBYIOT C PEKOMEHIOBAaHHBIMU
MaTepHralaMH NP MUHUMAIILHOM YYaCTHHU MPEToiaBaTelis. 3a/1auul CTyICHTa BKIIOYAIOT paboTy
C KOHCIIEKTaMH JIeKIIi (00paboTKa TeKCTa), MIOBTOPHOE N3YUCHHE YUCOHBIX MATEPUAIIOB TUIAHOB
U TE3MCOB OTBETOB, U3YYCHUE JIOMOIHUTEIBHBIX TEM, BBIIIOJHEHHE YYeOHO-UCCIICIOBATEILCKUX
3aJJaHUN U IPYTOE.

CucreMa OlleHMBAHUA Pe3yJIbTATOB 00y4YeHHs 10 JUCHUILINHE (MOYJII0)

Kputepun nosyuyeHusi ypoBHsi M OlleHUBaHUA COPMHUPOBAHHOCTH KOMIIETEHUMH MO
AUCHUILIMHE (MOaYJ/110) «DUHAHCHI (IPOABUHYTHIH YPOBEHb)»

OueHuBaHue ypoBHSI Y4E€OHBIX JOCTHKEHUH, OOyUYaIOMMUXCA MO AUCIHUIUIMHE (MOIYJIIO),
OCYIIIECTBIISIETCS B BUE TEKYIIET0 KOHTPOJISl yCIIEBAEMOCTH U IMTPOMEXKYTOUYHOM aTTeCTaIUH.

IIpomexyTouHasi aTTecTamusi 10 JUCHUIUIMHE (MOIYJIO) OCYIIECTBISCTCS B (hopme
3auema, IPU TOM IIPOBOJUTCS OIICHKA KOMITCTCHIINH, COPMUPOBAHHBIX IO TUCIMILIAHE.

Jnsi ouleHMBAHUS TEKYIIETO KOHTPOJS YCIEBAEMOCTH M IMPOMEXKYTOYHOM aTTeCTaluu
UCIIONIB3YETCS JIeCATUOAIUIbHAS IIKaja OLEHUBAHUS, KOTOpas COOTHOCHUTCS C TPaTUIIMOHHOMN
MATUOATIILHON IKAJIOHN CIEAYIOUUM 00pa3oM:

JecaTubannbuas IlarudannbHas OO0mas xapakTepucTHKA pe3yJibTaTa
Ounenka 3a 3a4et
OLIEHKA OLICHKA 00yuYeHusl Mo JUCHUILIUHE (MOYJII0)
10 OTiyHO 3adreHo CTyIeHT TOIIHOCTBIO BJA/IeeT 3HAHUSMH,
9 OTIIMYHO 3ayTeHo HU3JI0KCHHBIMHU B pa60qeﬁ nporpamMmme, u
8 OTIM4HO - rIyOOKO  ocMbicisgeT jauciumiuHy. OH

CaMOCTOSTETHHO " JIOTUYECKH
MOCJIE/IOBATEIbHO OTBEYAET HAa BCE BOIPOCHI,
aKleHTUpysT BHHMaHWe Ha  Haubolee
BaYKHOM. Ymeer aHaJM3HUPOBATH,
CpaBHMBATH, KJacCU(pUIIUPOBATh, 000011aTh,
KOHKPETHU3HPOBaTh W CHCTEMAaTH3UPOBAThH
I/I3y‘IeHHI)II\/'I MaTepuall, BBIACIAA KIHOYCBBIC
MOMCECHTBI )41 yCTaHaBJIMBas IIPUYNHHO-
ciieicTBeHHbIe CBsi3H. YeTko (opmymupyer
OTBETHI, YBEPEHHO HHTEPIPETUPYET
pe3yJIbTaThl AHAJIN30B u JIPYTUX
MCCJIC/IOBAHU, a TaKXKe pEIIaeT CIOKHBIC
3amaud. CTYIEHT XOpOIIO 3HAKOM C
METOJaMU HCCIICIOBaHMs, HEOOXOIMMBIMHU
JJIA HpaKTI/I‘IeCKOﬁ JACATCIIBHOCTH, N YMECT
CBSI3BIBATh TEOPETHYECKHUE ACIICKTHI
JUCHUIUIMHBL (MOJIYJIsl) C TPaKTHYECKUMHU

3a/la4aMH.
7 Xoporio 3auTeHo CrygeHT obnamaeT 3HAHHSIMH IIpeaMeTa
6 Xopomo 3a4yTeHo MOYTH B TIOJHOM o0beMe pabodyei

ImporpaMmsbl 1 CaMOCTOATEIIBHO, JIOTUYCCKU
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JecarudannpHas IlsaTuéannbHas OO0mast XapaKTepuCTHKA pe3yabTaTa
Ouenka 3a 3a4er
OLICHKA OLICHKA o0y4eHUs MO TMCHUTUINHE (MOIYJIIO0)

MOCJIEe0BAaTeIFHO U BCECTOPOHHE OTBEYAET
Ha BCE BOMPOCHI, aKI[CHTUPYST BHUMaHUE Ha
HauOoJee 3HaYMMBIX MOMeHTaX. OH ymeer
aHAJIM3UPOBATH, CpaBHHBATb,
KJIacCU(pUIMpPOBATH, 0000maTh,
KOHKPETH3UPOBaTh M CHUCTEMATHU3HPOBATH
W3yYCHHBIH  MaTepHhal, BBIIENSAS  €ro
KIIFOUCBBIC  aCMEKThl W YCTaHABIIUBas
MPUYUHHO-CIICJCTBCHHEIC CBSI3U.
®dopMyIUpyeT CBOHM OTBETHI, YBEPCHHO
WHTEPIPETUPYET PE3yNIbTaThl AHATIU30B H
JPYTUX WCCICIOBAHUM, a TaKkKe pelraeT
CJIOKHBIE CUTYyallnOHHBIC 3a1auu. CTyneHT
XOPOIIO 3HAKOM c METOJIaMHU
WCCIICIOBAHUS,  HEOOXOAUMBIMU  JUIS
HpaKTH‘IeCKOfI ACATCIIBHOCTH, W YMCECT
CBAI3BIBATH TEOPETUUCCKHUE ACIEKTHI
npeaMeTa ¢ IPaKTHUCCKUMH 33[a4aMH.

5 Y 10BIETBOPUTENHHO 3auTeHo CryneHT oOnamaer 0Oa30BBIMH 3HAHHSAMH

4 Y 10BIETBOPUTEIHHO 3auyTeHO o  JUCHMIUIMHE,  HO  HCIBIThIBACT
TPYAHOCTH MPU CAMOCTOSATEILHBIX OTBETAX

Y UCIIOJIb3yeT HETOYHBIE (hOPMYIUPOBKU. B
XO0Jle OTBETOB OH [OMYyCKaeT OIINOKH,
Kacarolquecst cyTH BompocoB. CTyAeHT
CIIOCOOEH pelaTh TOJBKO CaMble MPOCTHIE
3aJa4d M BIAACET JHIIb MHUHUMAJIbHBIM
HaOOpOM METOJIOB HCCIIETOBAHUSI.

3 He cnan He 3aureno CTymeHT He OBIaZell  00sS3aTeIbHBIM

He cnan He 3aureno MHUHUMYMOM 3HaHUH TIO TIpEeIMETy U He

1 He cIaH He 3auyteHo MOXET OTBETHUTH Ha BONPOCHI, NAXKE CCJIN

nmpernogaBareiib  3a4acT JOIMOJIHHUTCIILHBIC

HaBOAIINE BOIIPOCHI.

Juctunimza (Moaynb) «®uHAHCH (MPOJBUHYTHIA YPOBEHb)» OLIEHUBAETCS CIEAYIOIIUM
obpa3zom:

AKTHBHOCTH Bec Onucanmne

Aynuropnas pabora | 10% | OnieHuBaeTcsi akTHBHOCTh Ha CEMHUHape

Keiice 40% | AHanuTHYECKOE 3a/laHKe, B KOTOPOM TpeOyeTcsl IPUMEHUTh KOHIETILINT
Kypca JUIs aHalli3a peajbHOM WM CMOAEIMPOBaHHOHN (prHAHCOBOH
CUTyaIlil 1 000CHOBATh MPUHUMAEMBbIE PEIICHUSI.

[Ipoekt 50% | MccnenoBaTeibCKUl IPOCKT 10 KYPCY

®opmyaa pacyéra UTOroBOW OUEHKHM MO AUcCHMIUIMHe (Moaynaw) «BBenenue B
IKOHOMHKY»: ««0,1 x cpennee 3a aynutopHas padora + 0,4% cpennee 3a keiicel + 0,5 X cpenHee
3a MPOEKT».
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Texkyuuii KOHTPOJIb YCIIEBAEMOCTH 00y4al0IIMXCH M0 IUCHUIIMHE (MOLYJII0)

IIpuMepHbIe 3a1aHusA I HOATOTOBKH K CEMUHAPY
«0030p pUHAHCOBBIX PHIHKOB)

3ananmue 1.

Brei6epute Tpu THma (GUHAHCOBBIX MHCTPYMEHTOB (aKIWUM, OOJUTAIMH, JECPUBATHUBBI) U
MOJITOTOBBTE KPATKUN 0030p KAk 10To U3 HUX. ONUIINTE, KaK OHU (PYHKIIMOHUPYIOT, KAKUE PUCKU
CBSI3aHbI C HUIMU U B KAKHX CUTYallUSX OHU MOTYT OBITh UCIIOJIb30BAHBI.

3ananmue 2.

[TpoBenuTe aHamu3 OAHOTO U3 (PMHAHCOBBIX PHIHKOB (Hampumep, HOHAOBOT0, BATFOTHOTO
WINA TOBapHOTO) 3a MOCHEAHUN roJl. ONHUIIUTE KITI0YEBbIe COOBITHS, KOTOPBIE MOBIUSIIA HA 3TOT
PBIHOK, ¥ IPOAHATIU3UPYHUTE X MOCIEACTBUS JIJIsl HHBECTOPOB.

3aganue 3.

Hccnenyiite pa3nuyHble WHBECTHIMOHHBIE CTpaTeruu (Hampumep, JAOJTOCPOYHbIE
WHBECTHUIINH, CHEKYJSIIUU, XEIKUPOBAHUE) U HAMUIIUTE 3CCE O TOM, KaK KaxKJas CTpaTerus
MOKET OBbITh IpPHUMEHEHa Ha (PMHAHCOBBIX PBIHKAX. YKaKUTE MPEUMYIIECTBA M HEIOCTATKU
KaKJIOM CTpaTeruu.

3ananmue 4.

[ToaroToBbTE MpPE3CHTAIIMIO O PBHIHKE KalHWTala, BKIIOYAas €ro OCHOBHBIC (DYHKIUH,
YYaCTHUKOB U MexaHU3Mbl. OOBSICHUTE, KaK PHIHOK KamuTajga CIOoCOOCTBYET SKOHOMUYECKOMY
pOCTY U pa3BUTHIO OM3HECA.

3amanue 5.

Hccnenyiite coBpeMeHHBIC TCHICHIIMM ¥ WHHOBAIIMHM Ha (PMHAHCOBBIX PBHIHKAX, TAKHE KaK
buHTEX, KPUNTOBAIIOTH WIH aNTOPUTMHUYECKas TOproBisd. HamummTe oT4eT O TOM, Kak 3TU
W3MCHCHUS BIUSIOT Ha TPAAUIIMOHHBIC (PUHAHCOBHIC PHIHKU ¥ HHBECTUIIMOHHBIE TIPAKTUKH.

«/HBeCTHIIMH HA PbIHKE 001U alnii»

3aganue 1.

[ToAroToBETE OTYET O Pa3IUYHBIX THUIAX OONHUranuil (rocyJapcTBeHHbIE, KOPIIOPATUBHbIE,
MYHUIUTIATBHBIE, BBICOKOJIOXOJAHbIE W 1p.). ONMIIUTe HX XapaKTePUCTUKH, PUCKU U
MOTEHIMAIbHBIE JOXOAHOCTH, a TAK)KE CUTYyallMd, B KOTOPBIX MHBECTOPHI MOT'YT IPEANOYECTh
OJIMH THUI OOJIUTalui Ipyromy.

3ananme 2.

BriGepute HecKoJIbKO OONMUTAIUN C PA3TUYHBIMUA CPOKAMH TOTAIICHUS] U KPEAUTHBIMU
pediTuHramu. PaccumTailTe X TEKYIIYIO JTOXOJHOCTb, TIOXOJHOCTh K HMOTAIIEHUIO U CPaBHUTE
pe3yabTaThl. OOBSICHUTE, KAK CPOK M KPEAUTHBIA PEUTHHT BJIUSIOT HA JTOXOIHOCTb.

3aganue 3.

Pa3paboraiiTe ”HBECTUIIMOHHYIO CTPATErHio i nopTdens odbnuranuii. Onpenenute, Kakue
oOnuranuu Bbl Obl BKIIOYIIN B TOPT(QENb, OCHOBBIBAsICh HA PUCKAX U IOXOAHOCTH, U OOBSICHUTE
CBOM BBIOOD.

3ananme 4.

Uccnenyiite, kak MakKpOdSKOHOMHUYECKHE (AKTOpPbI, TaKWe KaK M3MEHEHUs MPOLEHTHBIX
CTaBOK, MHQJIAIMS U SKOHOMUUYECKUN POCT, BIUSIOT HAa PIHOK oOnuraiuii. Hanmumure scce o ToMm,
Kak 3TH (PaKTOPBI MOT'YT MOBJIUATH HA TPUHATHE MHBECTUIIMOHHBIX PEIICHUI.

3aganue S.

[ToAroTOBHTE MPE3EHTAITMIO O PUCKAX, CBSI3aHHBIX C MHBECTHIUSIMU B OOJIUTAITUH, BKITIOYAS
KPEAUTHBIN PUCK, MPOLEHTHBIM PUCK U JUKBUAHBINA pUCK. OOBACHUTE, KAK MHBECTOPHI MOTYT
YIPABJISITH STUMHU PUCKAMH U KAKHE CTPATETHH MOT'YT OBITh MCITOIH30BaHbI JIsI 3aIIATHI TOPTQes
obnuranuu.
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IIpumepHble 3aJaHUA ISl KeHCOB

3aganue 1.

Onumure OCHOBHBIE (DAKTOPBI, KOTOPbIE BIIMAIOT Ha OLEHKY akuui. Kak oHm Moryr
U3MEHATHCS B 3aBUCHMOCTH OT PBIHOYHOM cutryauuu? llpuBeaure npuMepbl, YTOOBI
IPOMJLIFOCTPUPOBATH CBOU BBIBOJIBI.

3aganue 2.

Hcnonb3ys moxens I'opaoHa, paccuMTaiiTe CTOMMOCTh AKLUMU KOMIIAHWHU, KOTOpas
BBIIJIAUYMBACT JAUBHUCH/IBI B pazMepe 5 pyOrieil Ha aKIUI0 U 0KUAASTCs, YTO AUBHICHIBI OYIyT
pactu Ha 4% B roz. Ecnu Tpebyemast noxogHocth coctaisieT 10%, kakoBa CTOMMOCTD aKIIHH?

3aganue 3.

BcnoMHuTE OCHOBHBIE KOMIIOHEHTHI CTOMMOCTH akuuu. Kak pasiauuHble (akTopbl, Takue
KaK JOXOJHOCTb, PUCK M JAMBHUJAEHJBI, BIUAIOT Ha 3Ty croumocTs? IlpuBeaure npumepsl u3
peaabHON MPaKTUKU.

3ananue 4.

[Tpoananu3upyiite OCHOBHBIE IPUHLMIIEI value investing Ha mpumepe cTpateruii Boppena
badderra. KakoBel kitoueBbie (aKTOpPBI, KOTOPbIE OH YYHTHIBACT IMPH BBHIOOPE aKIWW st
WHBECTALIUNA?

3ananme S.

OnuiuTe npoluecc TOProBiM aKUUAMHU Ha OMP)KEBBIX Iloniaakax. Kakue ocCHOBHbIE mIaru
HE0OXOIUMO MPEANPUHATH AJis ycrnemHol Toproin? KakoBbl pUCKH, CBSI3aHHBIE C TOProOBIIEH
aKmaIMu?

3ananmue 6.

OOBsicHUTE OCHOBHBIE MPUHLMUIBI NOpTQenpHol Teopuu. Kak pacnpezneneHue akTHBOB B
noptdene MoxeT CHH3UTH oOmmii puck? [lpuBemure mpumep moprdens U3 IBYX aKIUA U
pOaHAIM3UPYHTE €ro PUCKH U JOXOAHOCTH.

3ananme 7.

Hcnonb3ys teoputo MapkoBuiia, 00bsicHUTE, 4TO Takoe 3¢ dekTuBHbINA noprdens. Kak Bbl
MO3KeTe onpeaennuThb 3 PeKTUBHBIN HA0Op opTdheneil, UCoab3ysl JaHHbIE O T0XOAHOCTH U PUCKE
JIBYX aKUuu?

3ananmue 8.

BcnomHuuTe, kak 0e3pHCKOBBIN aKTUB BIUSET Ha CTPYKTypy moprtdens. Kak nobasnenue
0e3pHCKOBOI0 aKTHBA MOXET M3MEHHUTh PUCK U JIOXOAHOCTH oOuiero noptdens? Ilpusenure
IIPUMEPBHL.

3ananme 9.

OO6mbsacHuTe ocHOBHBIE KoHIenuuu Mojenu CAPM. KakoBo ocHoBHOe ypaBHeHne CAPM u
KaK OHO HCII0JIb3YEeTCs IJIsl OLIEHKH 0KHM/1aeMOU I0XOJAHOCTH aKTUBOB?

3aganue 10.

Onummre Metonbl TectupoBanus Moaenu CAPM. KakoBbl OCHOBHbIE OrpaHUYEHHUs 3TOU
MOJIEJIM M KaK OHM MOTYT IOBJIMATh Ha €€ NPHUMEHEHUE B peallbHbIX ycioBusx? llpusenure
IPUMEPBI SMIUPUUECKUX MCCIIET0BAaHUH, MOATBEPKAAOIMNX 1K onposepraomux CAPM.

IIpumepHbIe TPeOOBaAHMSA 1JIsl IOATOTOBKH NMPOEKTA

1. O6bem padoTsl: [IpoekT momkeH ObITh 00BeMOM OT 15 mo 25 cTpanwuI], BKIHOYas
TaOIUIIBI, TPA(UKU U IPUIIOKEHHUSL.

2. CTpykrypa:

e Bgenenwne (onpeneneHne TEMBI, SN U 33]1a4H)
O0630p nmuTepaTypsl (aHAJIN3 CYIIECTBYIONUX TEOPUH U CTPATETHIA)
Metonomnorus (onMcaHue METOI0B aHAJINU3a U BHIOOpa aKTHBOB)
OcHOBHas yacTh (JI€TaJIbHOE U3JI0KEHNE BRIOPAaHHON MHBECTUIIMOHHOMN CTpaTeruu
3akiroueHre (BbIBOJIBI M PEKOMEHJAINN )
CnHcok UCIOIb30BaHHBIX UICTOYHUKOB
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3. UccaenoBanme: IIpoekT nomkeH coaepkarh Kak TEOPETUICCKUN, TaK M MPAKTHUCSCKHUI
aHaJIU3 BBIOPAHHOM CTPATETUU C UCIIOJIb30BAHUEM aKTyalIbHBIX JAHHBIX.

4. Merogoaorusi:  Omnucanue  METONOB  aHaluM3a,  BKJIIOYas  UCIOJIb30BaHUE
MaTEeMaTUYECKUX MOJIEJIEH U MPOTrPaMMHOI0 0OECTIICUECHHUSI.

5. Ucrounmnku: Ucnonb3oBanrne He MeHee 10 akTyalbHBIX UCTOYHHUKOB (KHUTH, CTAaTbHU,
HCCIICIOBAHUSA).

6. Odopmiaenne: Bce ccbuiku u Oubmmorpadus HOKHBI OBITH  OQOPMIICHBI B
COOTBETCTBUU C YCTAaHOBJIEHHBIMU CTaHAapTamu (Hanpumep, APA, MLA).

7. Mpe3entanus: [lonroroButk npezenranuio (10-15 cnaiijoB) ¢ OCHOBHBIMHU BBIBOJIAMH U
3aIUTON CTPATETHUH.

8. dopMar 3a1UThI: YUYaCTHUKU JOKHBI MPEACTaBUTh MPOEKTH U 3alIUTUTh UX TMEpe]
JKIOpHU, OTBEYAsi Ha BOTPOCHI.

IIpumepHBbIe TeMBbI 11 IOATOTOBKH MPOEKTA

1. AHaiu3 y4acTHUKOB (UHAHCOBBIX PHIHKOB M X BJIHSIHHE HA JUKBH/IHOCTb.

HccnenoBanue poiu pa3iMyYHBIX YYaCTHUKOB (MHBECTOPBI, OPOKEpPbHI, SMUTEHTHI) U HX
BO3JICHCTBUS HA TUKBHIHOCTh U CTAOMIHLHOCTh (DMHAHCOBBIX PHIHKOB.

2. O030p pbIHKA 00JMTAIMI: PUCKH M IOXOTHOCTH.

AHanu3 pa3jMYHBIX TUIOB OOJHUTalui, WX JOXOAHOCTH, PHCKOB jaedonra u ¢GakTopos,
BIIMSIOIIMX HA UX LICHBIL.

3. Onpenesienue HeHbl O0IUTAIMK: IBA CIOCO0a U UX MPUMEHEHHe.

CpaBHUTENBHBI  aHAM3 METOAOB  ONpPENCICHHUS IIEHbl  OONHMranmui, BKIIOYas
JTMCKOHTUPOBAHUE OYYIIMX JEHEKHBIX TOTOKOB M UCIOJIB30BAaHUE KPUBOM TOXOTHOCTH.

4. Tiopauust o0auraumii M ee BJHMSHHE HAa YYBCTBUTEJIbHOCTh K NPOLEHTHBIM
CTaBKaM.

HccnenoBanue [opalvi Kak Mepbl pUCKa M €€ IPUMEHEHHUs [UIs  YIpaBJEHUs
OOJUTaIMOHHBIMU TIOPTQEIISIMHU.

5. Iloprdenbuasi Teopusi MapkoBuia: cozaanue 3pGeKTHBHOr0O nNoprdes.

[Tpumenenue Teopun MapkoBHIa Ui CO3AaHUS ONTUMAIBHOTO MOPT(ENS U3 IBYX aKLUH C
Y4E€TOM PUCKA U TOXOJHOCTH.

6. Moaear CAPM u ee npuMeHeHNe B OLIEHKE aKIHIi.

Ananmu3 mogenn CAPM, ee OCHOBHBIX KOMIIOHEHTOB U TECTHPOBAHHWE HAa UCTOPUUECKUX
JAHHBIX JIJIS] OLIEHKU aKIIAM.

7. AHoMaauu Ha (QUHAHCOBBLIX PBbIHKAX: TMOBeJeHYECKHE M PaNMOHAJIbHbIE
00bsSICHEHHUS.

HccnenoBanue anomanuii, oTkiaoHeHui ot moaenu CAPM u ux ucnosiab30BaHHe B TOPTOBBIX
CTpaTerusx.

3apaHus AJ1s1 MPOMEKYTOYHOM ATTEeCTAIMM MO IMCUMILINHE (MOLYJIIO0)

Ne 3ananue OtBeTt Komnerenuus
n/n
1 HazoBure xmoueBoii TepMuH, 0003HAYAFOLINIHA DUHAHCOBBIA PHIHOK YK-1
w1aTGopMy U TOProBIN GUHAHCOBBIMH
WHCTPYMEHTaMHU.
2 YKakuTe OCHOBHOM THIT y4acTHHKA (DMHAHCOBBIX HNuBectop YK-1

PBIHKOB, MPEAOCTABJIAIOLICTO KalluTal.

3 Omnpexenure 371eMeHT HHPPACTPYKTYPBl PUHAHCOBOTO Knupunrosas nanara YK-1
PBIHKA, 00ECTIEUNBAIOIINIA NCTIOTHEHHE CIETIOK.

4 HazoBute mpumMep GHUHAHCOBOTO HHCTPYMEHTA, O6nuranus YK-1
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Ne 3aganue OtBet Kommnerenums

n/n
IPEICTABIISIIOLIETO JONT0BOE 0053aTENbCTBO.

5 Ykakute MpaBoBYI0 HOPMY, PETYIHPYIOLIYIO ®denepanbHbiii 3aK0H No YK-1
¢unaHcoOBbIC PBIHKH B PO. 39-03

6 HazoBute crmoco6 onpeneacHus IeHBI OOTUT AT Ha JlnckoHTHpOBaHME YK-1
OCHOBE JMCKOHTUPOBaHMS OyIyIIUX MJIaTEXKEH.

7 Onpenennre OCHOBHON PUCK IS OONUTaLW, CBI3aHHBIH Puck nedonra YK-1
C HEBBIMJIATOH Jora.

8 Ykakute Mepy 4yBCTBUTEIBHOCTH OOJUTaIlN K Hropamust YK-1
M3MEHEHUSIM MIPOLICHTHBIX CTaBOK.

9 HazoBute dakrop, Baustomuii Ha (opMy KpHUBOit WHrsaroHHbIC OIIK-1
JOXOAHOCTH OOJUTAIIH. OKUIaHUSI

10 | Ompenenute CTpaTeruio CHUKECHUS pUCKA B JuBepcudukaryst OIIK-1
0o0IMTaITMOHHOM TIopT(dene Yepe3 pazHooOpa3rue akKTHBOB.

11 | Ha3zoBuTe MOJEIh OIIEHKH CTOMMOCTH aKIIHH C Mopnens ['opnona OIIK-1
MOCTOSIHHBIM POCTOM JIUBUICHIOB.

12 | YkaxuTe KOMIOHEHT CTOMMOCTH aKIIMU, OTPAYKAIOIIHN JIMBUACHIHBIN TTOTOK OIIK-1
Oyaymiue TUBUICHBI.

13 | Ompexnenure NPUHIUIT HHBECTUPOBAHUS, Value investing IK-1
(hOKYCHUPYIOLIUICS Ha HEIOOIICHEHHBIX aKTHUBAX.

15 | Ha3zoBuTe MaTeMaTH4YECKYyIO MEPY PUCKa aKTHBa B bera [K-1
moxenu CAPM.

16 | Ykaxure ypaBHEHHE, CBSI3BIBAIONICE OXKUIAEMYIO Ri = Rf + Bi * (Rm - Rf) IK-1
JIOXOTHOCTD ¢ PhIHOYHOM Tipemueii B CAPM.

17 | Ha3zoBute mpaBoBoe MOHATHE, PETYIHpyIolee Toprosmo | KopmnopaTtusHoe mpaBo [K-1
aKUUSIMH Ha OMpKax.

18 | Omnpenenure HOPMATHUBHBIA aKT, IPUMEHIEMBIN K ®enepanbHblid 3aK0H No [IK-1
WHBECTULIMOHHBIM CTpaTerusim B PO. 208-03

19 | VYkaxwure npaBoBy0 00J1aCTh, OXBATHIBAIOIIYIO PerynmpoBanme ieHHBIX [K-1

aHOMAaJTMU Ha (MHAHCOBBIX PHIHKAX.

Oymar
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