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1. Ilepeyenb MuIaHNpPyeMBbIX pPe3yJIbTATOB 00y4YeHHSs MO TUCHUILINHE, COOTHECEHHBIX C
IUIAHUPYEMBIMHU Pe3yJIbTATAMM OCBOCHHSI 00Pa30BaTe/IbHOI NMPOrpaMMbl

B pe3ynbrare ocBoeHus 00pa3oBaTeIbHOM MPOrpaMMbl 00yUYaIOUIUIICs T0JKEH OBJIA/IETh
CIICAYIONIMMU Pe3yJbTaTaMu OO0yUEHHUSI IO JUCIUTUTNHE:
[To uroram ocBOEHUS AUCIHUILIMHBI 00YYaIOIIUNACS JOHKEH JOCTHYD CIEAYIOIIUX PE3YJIbTaTOB

00y4YCHHUS:
Kareropus ®opmupyemas | Kox u Haumenoanue PesyabTaTnl 00yueHus mo
(rpynma) KOMIIeTeHIUA HHAMKATOPA AMCIUIIMHE
KOMTIeTeHIn it (¢ ykazanuem AOCTHKEHUS
(npu HATMYHHT KO0/2) KOMIIEeTEHIIMH
OIIK)
Co6op OIIK-1 OIIK-1.1 Ananusupyem | 3namo:
CTaTUCTUYCCKHUX CrnocobGen U unmepnpemupyem 1.npunyunst u Memoosi co30anus
JTaHHBIX OCYHICCTBJIATH OanHvie d)uHaHCOGblx UHCMPYMEHMOB,
CTaTUCTHYICCKOC omeuecmeenHol u 2.cnocobbl nPOeKMuposans,
HaOIIIO/ICHHE € 3apy6escHoll paspabomku u peanuzayuil
HCTIOJIb30BAHUCM cmamucmuku, Ha UHHOBAYUOHHBIX UHCIMPYMEHMO8 U
CTaHAAPTHBIX ocHoge npoyeccos u OCHOGHblE
MCTOJIMK U Ccmamucmu4eckux HanpaeJieHus CoO6ePULeHCme068anUsl
TCXHUYICCKHX Memo008 UCCIe008aHUA | (DUHAHCOBBIX U UHBECMUYUOHHBIX
CPCACTB, BKIKOYAA | o coyuaivrno npPOOYKmMos
¢dbopmupoBaHue IKOHOMUYECKUX
BBIOOPOUHOM npoyeccax u sA6J1eHUsx, Ymems:
COBOKYITHOCTH H 8bIA8/1AMb MEHOEHYUU l.ucnonvzosame 3nanus no
HOATOTOBKY U3MEHEeHUS meopuu uUHAHCO8020
CTaTUCTUYCCKOIO | coyuUalbHo- UHIICUHUPUHRA 011 NPAKMUYECKOU
WHCTPYMCHTAPUS | OKOHOMUYECKUX dessmenbHOCmU NO paspabomke
nokasamernetl; HOBbIX (YPUHAHCOBLIX NPOOYKIOG U
usmepsiem, cobupaem, gunancoswvix mexnonocuil
ananusupyem, 2. KOHCMPYUPOBams (PUHAHCOBbIE
npeocmasisem u npoOyKmul 0151 YNpasieHus
uHmepnpemupyem puckamu, co30asams Hogbie

unghopmayuio o
nocemumensx 6eo-
caimos u
COYUANBHBIX Cemell ¢
Yebio UX YayuueHus
U ONMUMUZAYUL,
npogedeHuUs
uccie0o8anull,
NPUHATUSL
VIPABIEHYECKO20
pewenus

dunancosvle uHcmpymenmol ¢
mpedyemMbIMU XapaKmepucmuxamu

Braoems:

1. memooamu unarncosozo
UHICUHUPUHSA HA POCCULICKOM U
3apYOENHCHBIX PHIHKAX YEHHbIX
bymae

! VkasbiBaercs Tosbko uis YK u OTIK (npu Hannuun).




1. MecTo IMCHUILIMHBI B CTPYKTYpe 00pa3oBaTe/ibHOM NMPOrpamMMbl

Jucuunnnza «PUHAHCOBBIA MHKUHUPUHIY OTHOCUTCS K BAPUATUBHOM YacTH.

JucrurirHa uzydaercs Ha 4 kypee (B 7 1 8 cemecTpax) npu 04HOU popMe 00yueHHS.

Jlis OCBOEHHUS IUCHMIUIUHBI HEOOXOIMMBI KOMIIETEHIMH, C(HOPMHUPOBAHHBIE B paMKax
U3YYEHHUs CIENYIOIIUX JTUCLHUIUIMH: «Anredpa u reomerpusi», «MareMaTHUYECKUM aHaIMU3»,
«udpoBas rpamMOTHOCT W HMHPOPMAIMOHHBIE TEXHOJOTHHY, «DUHAHCOBAasS TI'PAMOTHOCTHY,
«OKOHOMHUYECKHE OCHOBBI OM3HEecay». [ ycIemHOro OCBOEHUS JUCLUIUIMHBI CTYACHT JI0JKEH
3HaTh HHGOPMAIIMOHHBIE TEXHOJOTHH B 00bemMe MS Office.

Jucuunnuna «®OUHAHCOBBIA WHXUHUPHUHTY SBISETCA HEOOXOAUMOM [UJIsi  YCIEIIHOTO
MIPOXO0KICHUS IPEIIUIIOMHON ITPAKTUKHU U TOCYTapPCTBEHHON UTOTOBOM aTTECTALINH.

2. Coaep:xanue padoyeil nporpamMmsl (00beM TUCHHMILINHBI, TUNBI M BUABI Y4eOHbIX
3aHATHH, y4eOHO-MeTOAN4YeCcKoe o0ecreyeHne CaMOCTOSITeILHOI PadoThl 00y4aIOIIMXCS)



OEJIEPAJIBHOE I'OCY JAPCTBEHHOE BIOJUKETHOE OBPA30OBATEJIBHOE
YUPEXJEHUE BbICHIEI'O OBPASOBAHUA
«bAIIKUPCKUU T'OCYJAPCTBEHHbBIM YHUBEPCUTET»

COJEPKAHUE PABOYEM ITPOT PAMMBI

TUCIUTUTMHBI OUHAHCOBBIN WHXHUHUPHHT
Ha / ceMecTp
O4HOU (hOpMBI 0OyUEHUS

Bua pa6otsl O0BLeM TUCHUIITHHBI
O6mas TpynoemkocTs aucuuiuinibl (3ET / gacoB) 4/144
Y4eOHBIX YaCOB HAa KOHTAKTHYIO PabOTy C MPErno1aBaTesiem:
JIEKIIUHT 16
MPAKTUYECKUX/ CEeMHUHAPCKUX 16
71a00PaTOPHBIX 16

npyrux (TpynmoBasi, HHIUBUIyaJbHasi KOHCYJIbTALUs U UHBIC BUIBI
y4e0HOM e TEIIEHOCTH, ITPEIyCMATPUBAIOIIUE PA0OTy 00YJIArOIIHXCS

C TIperojiaBaTesieM) 1,2

VY4eOHbBIX YaCOB Ha CAMOCTOATENIbHYIO paboTy odyuaromnmxcs (CP) 40,8
VY4eOHBIX YaCOB Ha TIOJITOTOBKY K

sk3ameny/3auery/nuddepennupoBannomy 3adery (Kontpomns) 54

®opma(bl) KOHTPOJIS:
DK3aMeH 7 ceMecTp




OEJIEPAJIBHOE I'OCY JAPCTBEHHOE BIOJUKETHOE OBPA30OBATEJIBHOE
YUPEXJEHUE BbICHIEI'O OBPASOBAHUA
«bAIIKUPCKUU T'OCYJAPCTBEHHbBIM YHUBEPCUTET»

COJEPKAHUE PABOYEM ITPOT PAMMBI

TUCIUTUTMHBI OUHAHCOBBIN WHXHUHUPHHT
Ha 8 cemecTp
O4HOU (hOpMBI O0yUEHUS

Bun paéorsl O0BeM TUCHUILTAHBI
O6mas Tpynoemkocts nuctutuinabl (3ET / gacoB) 4/144
Y4eOHbIX YacOB Ha KOHTAKTHYIO pabOTy C MpenoiaBaresiem:
JICKIIMHA 16
MPAKTUYECKUX/ CEeMHHAPCKUX 16
71a00PaTOPHBIX 16

Apyrux (TpynmoBasi, HHIUBUIyalIbHasi KOHCY/IbTAIIUS M UHBIC BUJIBI
y4e0HOM e TEIIbHOCTH, MTPEIyCMAaTPUBAIOIIUE pa0OTy 00YJIArOIIHXCS

C TIperojiaBaTesieM) 1,2

V4eOHBIX YacOB Ha CaMOCTOSITENIbHYIO padoTy oby4atonuxcs (CP) 58,8
VY4eOHBIX YacOB Ha IOJTOTOBKY K

sK3aMeHny/3auery/auddepenurpopanHomy 3auety (KoHnTposp) 36

®opma(bl) KOHTPOJIS:
OK3aMeH 8 cemecTp




<DopMa HN3YUCHUA MaTCpUaAIOB: JICKIIUHU,

®opMa TeKylero

OcHoBHas U KOHTPOJIA
MIPAKTUYECKHEC 3aHITHSI, CEMUHAPCKHE S ——— yCTICBAEMOCTH
No 3aHATHUSA, Ta00paTOpHBIE PadOTHI, nMTepaTypa 3ajanus 1o (KOILTOKBHYMBL
/‘ Tema u conepxanue | camocrosTenbHas padoTa M TPYAO0EMKOCTD (B ’ CaMOCTOSITeNIbHON paboTe ’
/1 wacax) peKoMeHIyemas CTYIeHTOB KOHTPOJIbHBIE
CTyJIeHTaM (HoMepa u3 paboTHI,
CIIMCKA) KOMIIBIOTEPHBIE
Bcero JIK | [IP/CEM | JIP CPC TeCTHI 1 T.IL)
1 2 3 4 5 6 7 8 9 10
Mopnyas 1. Beenenune B (pHAHCOBBII HHKMHUPUHT
1. | Beemenne u  OCHOBHBIC 26 6 4 4 12 OcHoBHas: CaMocCTOSTEIIbHOS TECTUPOBAHUE
HOHATHA ¢unancosoro [1, 3 (r. 1-3] yrIIyOJCHHOE H3YUYCHUE
WH>XXUHHUPHHTIA.
PHHT JlonoaHUTEIBHAS: MaTepuaia
dOuHAaHCOBBIN HWHXXUHUPUHT
u puck. O630p GUHAHCOBBIX [4] [5]: ¢.57 n nanee
PBIHKOB. BanmtotHslit
PBIHOK. PBIHOK oOimranmii.
qDOHZ[OBLIe PBIHKH.
WHCTpyMEHTBI HAJIMYHOCTH
U TMPOU3BOJHBIC IICHHBIC
Oymaru.
Mopayasb 2. Teopusi OTCYTCTBHSI apOUTPAKa U 11eHO00pa30BaHNe MPOU3BOAHBIX (UHAHCOBBIX AKTHBOB
2. | ®opsapiHble NPOLEHTHEIC 30 6 6 6 12 OcHoBHas: CamocrosTenpHOe TectupoBanue
CTABKH. PeanbHEIE CHoT- 1 [4 (tn1. 1-2), 5 (rn.1)] U3y4EHHE TEOPETUIECKOTO
(dopBapHBIE KYpCBI. Kvpea:
®uHaHCOBEIE  (PBIOYEPCHI. ypea,
dprouepcHas MapKa. [5]: ¢.91 n nanee
ApOGutpaxkHoe
ormpeeeHne L[CHBI.
IToBenenue LIeH
(bbrouepcos. [Mousitue
WHHOBAIIMOHHOT'O
(rHAHCOBOTO IpOAYKTa
(rubpuaHOTO u
CTPYKTYPHPOBAHHOT0).
OcHOBHBIE MIPOAYKTHI




(uHAHCOBOTO
WHXWHUPUHTA

Mopayasb 3. Cexkpropusanusi u nponecc GUHAHCOBOr0 HHKHHUPHHIA

IIponecc (rHAHCOBOTO
WHKUHUPUHTA.
KoHncTpyupoBanue
(MHAHCOBBIX IPOIYKTOB Ha
PBIHKE JOJNTOBBIX
00513aTEIBCTB. [MonsTHe
CCKBIOPUTH3AIMY,  IIEJH,
3a/1a4u, cnenuduka
peanu3anyy B POCCUMCKHUX
YCIIOBHSX.

32,8

4

6

6

16,8

OcHoBHAaA:
[1,3 (rn.6-7].

CamocCTosITebHOE
U3y4YCHUE TEOPETUUECKOTO
Kypca;

[5]: ¢.129 u nanee

TectupoBanue

3auet+KoHTposb

55,2

Bcero yacosB:

144

16

16

16

40,8




<DopMa HN3YUCHUA MaTCpUaAIOB: JICKIIUHU,

®opMa TeKylero

OcHOBHas U KOHTPOJIA
MIPAKTUYCCKUE 3aHATUS, CCMHUHAPCKUE
p ’ P JOTIOJTHUTECIIbHAS YCIIEBAaCMOCTH
No 3aHATHSA, Ta00paToOpHbIe PabOTHI, nMTepaTypa 3ajanus 1o (KOILTOKBHYMBL
— | Temawu conepxkanue | camocrosTeNbHas paboTa U TPYA0EMKOCTD (B ’ CaMOCTOSITeNIbHON paboTe ’
/o ) peKOMeHTyemast CTYICHTOB KOHTPOJIbHbBIE
gacax
CTyJIeHTaM (HoMepa u3 y paboTHI,
CIIMCKA) KOMIIBIOTEPHBIE
Bcero JIK | IIP/CEM | JIP CPC TECTBI ¥ T.IL.)
1 2 3 4 5 6 7 8 9 10
Moayab 4. Buabl npou3BoIHBIX (PMHAHCOBBLIX HHCTPYMEHTOB: HIIOTEYHbIE 00U AU, CBOIBI
1. | Unoreunsie  obawranun 34 6 4 4 20 OcHoBHas: CaMocCTOSTEIIbHOS TectupoBanue
(Mortgage Bonds), [4 (rn. 11-13), 5 (rn.5-7)] | yrnyOnaeHHOE H3ydeHne
obnuranuu, obecreYeHHbIe
MaTepuaia
IIyJioM 3aKJIaAHBIX . 2
(Mortgage -  Backed [5]: ¢263 n nanee
Securities - MBS),
obnuranuu, obecreueHHbIe
aktuBamu (Asset — Backed
Securities - ABS).
HpOL[eHTHI)Ie U BaJIKOTHBIC
CBOIIBL. Hecrannaprhasie
BaJIIOTHBIE CBOmMBI. Pacder
CBOIIa C HyHeBLIMI/I
KynoHamu. CBsi3b Mexay
CTaBKaMHu 0 HYJICBbBIM
KyIIOHaM, HOMUHAJIbBHBIM
O6HI/IF3HI/IHM, cBOoIIaM u
(opBapIHBIMH  CTaBKaMH.
OLICHI/IBaHI/Ie U BBIYHCJIICHUC
CTOUMOCTH l'[pOI_[eHTHI)IX
CBOIIOB.
Moayas 5. Bujabl npou3BoHbIX (PMHAHCOBBIX HHCTPYMEHTOB: ONIMOHBI
2. | OnuuoHsl Ha aKuUUM, MHbBIE 38 6 6 6 20 1, CaMocTOSTENbHOE TectupoBanue,
fipasa, — CBASAHHBIC — C 3 (m1.10-11), M3y4YCHUE TEOPETHUECKOTO BBITIOJTHEHUE U
aKQUsIMHU: MUPOBOU OIIBIT U o
CHI;HH Puxa p poccHicKoii 4 (rm.14-19), Kypca; 3aIuTa Kenc-
[DAKTHKH  TIDHMEHEHHS. 5 (rn.8-14) [5]: ¢.294 u nanee 3aIaHui

10



TepMmuHONOIYsl, CBsI3aHHAs
¢ ommuoHamu. [Ipodwumm
CTOMMOCTH ¥ TIPUOBLTH TIPU
noramenun. OIleHUBaHHE
OIIIMOHOB. IloBenacHue
¢uHaHCOBBIX IIeH. Mojenb
bnexa-loynca.
bunoMuanbHBIN  MOAXOJI.
BonatunsHOCTB IEH
OIILIMOHOB. podpumm
CTOMMOCTH IO ITOTaIllE€HHUs.
OnmuoHHBIE  CHPAABI —
TOPHU30HTANBHBIE,
BEpTHUKAJIbHBIE u
MaroHaJbHEIC.
BonarunbHbie
KOMOUHAIIUY.
ApOGutpakHsle
koMOuHanuu. CBOMIMOHEI.
CHoKHBIE OITLIMOHBEI.
DK30THYECKHE OIIIHOHBI U
HX OLICHHBaHHUE.
BcTpoeHHBIE ONITHOHBL.
O6muranun

U KOMMepUecKue Oymaru
I'ubpunnsie LICHHBIE
OyMaru Ha OCHOBE JIOJIEBBIX
(MHAHCOBBIX
WHCTPYMEHTOB Kak
MeXaHU3MBI
00BEAUHEHHOTO
HWHBECTHPOBAHU

Monayab 6. XemkupoBaHue

Xewkuposanue u Metomel | 34,8 6 18,8 |1, CaMoCTOATEBHOE BrimosnHeHne 1
YTIPABIICHIA PHICKAMH. 3 (rm.12-16), H3y4YEHUE TEOPETUUYECKOTO 3alIuTa Kefc-
CueHapuu XemKHPOBaHHUS. 4 (rn21) Kypea: saranwii
CpaBHeHHe cTparternit = 1)s >

XeIKUPOBAHHS. 5 (rn.20-21) [5]: ¢.429, 469 u nanee

XeKUpOBaHUe

11
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OCHOBHBIMH  OTIIIMOHAMHU.
Komnapsl, orpaHndeHHble

(dopsapsl, ¢dopBapa-
JICHTHI, LWTHHJPBI.
Jlonesbie (dopBapaHbIe
CHEIIKHU. KpatHusie
(dopBapaHbIe CHETIKU.
JluHamuueckoe

XEIKUPOBAHUE. Pacuer
Kod(ppumreHTa

xemxupoBanus. CpaBHCHHE
CTIKOBBIX M CTpPHIIOBBIX
Xeked. Pasnmuanble THIIBI
0a3zucHoOro pUcKa.
WHTepnonupoBaHHbIN

xemk.  KomOunupoBanue
MeTooB. Mcmonn3oBaHue

CBOIIOB. XeIKUpOBaHUE
nopTdeneit obmuranuii  u
CBOMOB.  X€IKUPOBaHHE

moptdeneit obOmuranuit ¢
oMoIIbl0 (PBIOYEPCOB  Ha
oOAranuy.

XemxupoBaHne pu
TIOMOIIH OTIIIIOHOB.
IIpumenenue  K3HNO0B U

¢mopoB.  Komiuousl  u

CBOIIIIMOHEI.

3auet+KoHTpob 37,2

Bcero yacos: 144 16 16 16 58,8

12



3. ®oH/1 O1IEHOYHBIX CPEJICTB MO AUCHHUILIHHE

a. IlepeuyeHb KOMIETEHUNA M HHAMKATOPOB JOCTHKEHUS] KOMIIETEHINH ¢ YKa3aHUEM COOTHECEHHbIX C HUMU
3alJIAaHUPOBAHHBIX Pe3yJbTATOB 00y4YeHH s MO JUcHUILIHe. ONUcaHNe KPUTePHUEB M IIKAJ OlleHMBAHUSA Pe3YJbTATOB
0o0yueHusl O AUCHUITIHHE

Kox u popmymuposka komnerermmn: OITK-1 Crniocoben ocyiecTBiIsTh CTATUCTUYECKOE HAOIIOIEHHE C UCTIONB30BAHUEM CTAHAPTHBIX METOIUK U
TE€XHUYECKUX CPEACTB, BKJIIOYast (POpMHUPOBAHNE BEIOOPOYHOM COBOKYITHOCTH U IOATOTOBKY CTATHCTUYECKOI0 MHCTPYMEHTAapHsI

Kon n Kputepuu onieHnBaHus pe3ynbTaTOB 00YUeHHUsI
HAaHMeHOBaHMe
PesynbTaThl 00y4yeHHs
HHAUKATOPA 2 («He 3
10 JUCUHMILJIMHE 4 («Xoporo») 5 («OTnIaHOY)
JOCTHKEHUSA YIOBJIETBOPUTEIHHOY) («Y 1OBIETBOPUTEIHHOY)
KOMIIeTeHIIUH
OIllK-1.1 3namo: ®parMeHTapHbIC Hemnomnnsie CdopmupoBaHHbIE, HO CdopmupoBaHHbIC
Ananusupyem u 1.npunyunsvt u memoosi NPE/ICTaBICHUS O NPE/ICTaBICHHS O coziepyKalIye OTIEeIbHbIE | CHCTEMAaTHYeCKHe
unmepnpemupye | co30aHus QUHAHCOBbIX NPUHIUIAX U METO/IaX NPUHIUIIAX U METOIaX npoOeITbl IPECTABICHNS | TIPE/ICTABICHHS O
m UHCIMPYMEHMOS, co3nianus (PUHAHCOBBIX co3nanust GPUHAHCOBBIX O MPUHIMIAX U METOJaX | MPUHIHIAX U METOJaxX
Odanmubvle 2.cnocodul WHCTPYMEHTOB; crioco0ax | MHCTPYMEHTOB; criocobax | co3maHusi (UHAHCOBBIX co3anust GPUHAHCOBBIX
OMmMeyecmeeHHol | NpoeKmupoBanus, MPOEKTUPOBAHMS, NPOEKTUPOBAHHS, MHCTPYMEHTOB; CIIoco0ax | MHCTPYMEHTOB; CIIOCO0ax
u 3apybexncHoll paspabomku u pearuzayuu | paspaboTKu U pa3paboTKu n MPOEKTUPOBAHMS, NPOEKTUPOBAHHS,
Cmamucmuku, Ha | UHHOBAYUOHHBIX peanuzanun peanuzamnuu pa3paboTKH U pa3paboTKH 1
OCHOBe UHCIPYMEHMO8 U WHHOBAIIMOHHBIX MHHOBAITHOHHBIX peanuzanun peanuzanun
cmamucmuyecku | npoyeccos u OCHOBHbLE WHCTPYMEHTOB U UHCTPYMEHTOB H WHHOBAIIMOHHBIX MHHOBAIIHOHHBIX
X Hanpaenenus MPOIIECCOB U OCHOBHBIE MPOIIECCOB U OCHOBHBIE UHCTPYMEHTOB U WHCTPYMEHTOB U
Memoooa COBEepPUIEHCMBOBANUSA HAalpaBJICHUS HarnpaBJICHUS MPOIIECCOB U OCHOBHEIE MPOIIECCOB U OCHOBHBIE
uccne008anus o Qunancogwix u COBEPIICHCTBOBAHHMS COBEPIIICHCTBOBAHHMS HarpaBJICHUs HarpaBJIeHUs
coyuanbho UHBECUYUOHHBIX (hMHAHCOBBIX (DMHAHCOBBIX U COBEpILICHCTBOBAHUS COBEpILIEHCTBOBAHUS
9IKOHOMUUECKUX nPOOYKmMog WHBECTUIIMOHHBIX WHBECTUIIMOHHBIX (hMHAHCOBBIX U (DPMHAHCOBBIX U
npoyeccax u MIPOAYKTOB MPOAYKTOB HWHBECTULHOHHBIX WHBECTULIMOHHBIX
ABNEHUSAX, MIPOAYKTOB MPOAYKTOB
BbIAGNAMD Ymems: ®parmenrapusie ymenust | B nienom ycnemrHoe, HO B nenom ycnemsoe, HO CdhopmuposanHoe
meHoenyuu l.ucnonvzosams 3Hanus no | UCIONB30BATh 3HAHUS 10 | HE CUCTEMATHYECKOE coJiep)Kaliiee OT/IebHbIE | YMEHHUE UCIIOIb30BaTh
usmenenus meopuu (PUHAHCOB020 TeOpUH (PUHAHCOBOTO YMEHHUE HUCIOIb30BaTh po0esbl yMeHue 3HAHUSI 110 TEOPHUU
COYUANbLHO- UHIICUHUPUHRA OS] WHXAHUPUHTA JUIS 3HAHUsI 110 TEOPHU WCTOJIB30BaTh 3HAHUS 10 | (MHAHCOBOTO
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9KOHOMUYECKUX
nokazameineu,
usmepsiem,
cobupaem,
amanuzupyem,
npeocmasisiem u
uHmepnpemupye
m

ungopmayuio o
nocemumensx
6eO-caiimos u
COYUANbHBIX
cemeli C Yevio ux
VAVUULCHUSL

U onmumMu3ayuL,
npogedeHus
uccneoo8anul,
NPUHATNUSA
VIPABIEHUECKO20
peuienust

NpaKmu4eckot
oesamenbHoOCmu no
paspabomke HOBbIX

GuHaHCo8bIX NPOOYKMOE U
@uHancogvix mexnonro2uil

2. KOHCmpyuposamao
gunancosvie npoOyKmol

0715 YNpasieHus puckamu,

€030a6amb HOBblLE

MPaKTUYECKOU
JEeSITeIbHOCTH TI0
pa3paboTKe HOBBIX
(bMHAHCOBBIX TTPOAYKTOB
1 (UHAHCOBBIX
TEXHOJIOTHII;
KOHCTPYHPOBATh
(hMHAHCOBBIC MTPOTYKTHI
IUTSL YTIPaBJICHUS

(uHAHCOBOTO
WH)XKHHAPUHTA [
MPaKTUYECKOU
JESTETBHOCTH 110
pa3paboTKe HOBBIX
(hPMHAHCOBBIX IPOAYKTOB
1 (PMHAHCOBBIX
TEXHOJIOTHi;
KOHCTPYHPOBATh

TeopuH (PUHAHCOBOTO
WHXUHAPUHTA IS
MPaKTUYECKOU
JESITeTBbHOCTH TI0
pa3paboTKe HOBBIX
(hMHAHCOBBIX IPOAYKTOB
1 PUHAHCOBBIX
TEXHOJIOTU;
KOHCTPYHPOBATh

WHXUHUPHUHTA JJIS
MPaKTUYECKOU
JIEATETILHOCTH 10
pa3paboTKe HOBBIX
(hMHAHCOBBIX IPOAYKTOB
1 (()MHAHCOBBIX
TEXHOJIOTHii;
KOHCTPYHUPOBaTh
(hMHAHCOBBIE MTPOYKTHI

@unancogvle pHCKaMH, CO3/1aBaTh (rHAHCOBBIE TIPOIYKTHI (MHAHCOBBIE TIPOTYKTHI JUISL YTIPaBIICHUS
UHCMpyMenmul ¢ HOBbIE (prHAHCOBBIE JUTSL yIIPaBIICHUS JUISL yIIpaBJICHUS pHCKaMH, CO31aBaTh
mpebyemvimu MHCTPYMEHTHI C PHCKaMH, CO3/1aBaTh pHCKaMH, CO3/1aBaTh HOBBIC (PHAHCOBBIE
Xapaxkmepucmuxkamu TpeOyeMbIMH HOBBIC (pHHAHCOBBIE HOBBIC ()MHAHCOBBIC MHCTPYMEHTHI C
XapaKTepUCTUKAMH WHCTPYMEHTHI C UHCTPYMEHTBI C TpeOyeMbIMH
TpeOyeMbIMH TpeOyeMbIMH XapaKTepUCTUKaMU
XapaKTepUCTUKAMU XapaKTePUCTUKAMHU
Braoemn: ®parMeHTapHOe B nenom ycneumnoe, HO B uenom ycnemnoe, HO VYcneumHoe u
1. memodamu BJIaZICHUE METOJaMHU HE CHCTEeMaTHYeCKOe cozeprKamiee OTIebHbIE | CHCTEMaTH4ecKoe
dunancosozo (MHAHCOBOTO BJIaJICHUE METOJJaMU npoOerbl BiaJIeHue BJIaJICHUE METOJJAMU
VHXUHUPUHTA Ha (UHAHCOBOTO MeTogaMu (prHaHCOBOTO | (PMHAHCOBOTO

UHIICUHUPUHRA HA
PpOcCCUtickom u
3apyOedCcHbIX PbIHKAX
YeHHbIX Oymae

poccHiickoM U
3apyOeKHBIX PhIHKaX
LEHHBIX Oymar

WH)XWHUPHUHTA Ha
pOCCHIICKOM U
3apyOeKHBIX PHIHKAX
IIEHHBIX Oymar

WH)KWHUPHUHTA Ha
pOCCHIICKOM 1
3apyOeKHBIX PHIHKAX
[IEHHBIX Oymar

WH)XWHUPUHTA Ha
pOCCHICKOM U
3apyOeKHBIX PHIHKAX
LEHHBIX Oymar
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[TokazaTenu chopMUPOBAHHOCTH KOMITETECHIINHN:

Kputepusimu OlleHUBAHHS SBISIOTCS OaJIIbl, KOTOPHIE BBICTABIISIIOTCS MPEIMOIaBaTeIeM 3a
BH/IBI JICATEIHHOCTH (OLIEHOYHBIC CPEZCTBA) ITO UTOTaM M3y4CeHUsI MOAYJIeH (pa3/iesioB TUCIUILIUHBI ).

IIxanpl OIlcHUBAHUS:

oT 45 110 59 6aJIOB — «yIOBJIECTBOPUTEIIBHOY;

otT 60 10 79 6aI0B — «XOPOLIOY;

oT 80 0aIOB — «OTIIMYHOY.

4.2

Tunosble KOHTPOJIBHBIC 3alaHUA UJIH UHBIC MaTE€pHuaJibl, HCOﬁXO}II/IMLIe

17151 OLEHUBAHMS Pe3yJIbTATOB 00yUYeHUsl 10 JUCHUIINHE, COOTHECEHHBIX C
YCTAHOBJIEHHBIMH B 00pPa30BaTe/IbHOI MporpaMMe HHIAMKATOPAMU J0CTHKEHHS
KOMIleTeHIni. MeToau4eckne MaTepuaJibl, ONpeAe/sioniue Npoueaypbl
OLICHUBAHUA Pe3yJIbTaTOB 00y4YeHMs 10 JUCHUILIUHE

Koa m HauMeHnoBanune

u 3apyoexcuoi
CIMAamucmuKkuy, Ha OCHOGe
CIMAMUCIU4ecKux
Memo008 UCCie008aHUs.
0 CoYUanbHO
OKOHOMUYECKUX
npoyeccax u s181eHusIx,
BbIAGIISIMb MEeHOeHYUU
UBMEHeHUs.
coyuanbHo-
OKOHOMUYECKUX
nokazamesneil;
usmepsiem, cooupaem,
ananuzupyem,
npedcmaensem u
unmepnpemupyem
ungopmayuio o
nocemumensx 6eo-
caumos u

COYUATLHBIX cemell C
Yenblo UX YIyYUleHUs.
U onmuMu3ayUu,
nposeoens
uccne0o8anuil,
NpUHAMUSL
VIPABIEHUECKO20
peutenus

HHAMKATOpPA OneHo4HbIe
Pe3yabTaTsl 00yyenus
JAOCTHKEHHUS cpeacTsa
KOMIIeTeHIINH
OIlIK-1.1 Ananusupyem 3nams: TECT,
u unmepnpemupyem 1. npunyunst u Memoovl co30anus PUHAHCOBBIX UHCIMPYMEHMOS, SK3aMEHallMOHHBIE
oanmvle omeuecmseentol | 2.cnocodvl npoexmuposanus, paspabomxu u pearu3ayuu BOIIPOCEI

UHHOBAYUOHHBIX UHCMPYMEHNO8 U NPpoYecco6 U OCHO6Hble
Hanpaejenusl coeepueHcnmeosanusl qbuHchoeblx u
UHBECMUYUOHHbIX I’lpO@meO@

Ymems:

1.ucnonv3o6ame 3nanus no Mmeopu PUHAHCOBO20 UHICUHUPUHLA
0/ NPAKMUYecKol 0esimeabHOCIU No pa3pabomKe HOBbIX
@uHanCOBbIX NPOOYKMOG U (PUHAHCOBLIX MEXHOIO2U

2. KOHCmMPYUpo8amuv YUHAHCOBbLE NPOOYKMbL O/l YAPABILeHUs
PUCKAMU, CO30A6aMb HOBblE PUHAHCOBbLE UHCIPYMEHMbL C
mpeoyembIMU XapakmepucmuKamu

TECT, KeWc-3a1aHusl,
JK3aMeHAIIMOHHBIC
BOTIPOCHI

Bnaoemo:
1. memooamu QuHAHCOB020 UHICUHUPUHSA HA POCCUUCKOM U
3apPYOe’CHbIX PLIHKAX YEHHbIX Oymae

Kelc-3a1anusl,
3K3aMEHAI[MOHHBIC
BOIIPOCHI




PeliTHHr-mjiaan 1MCHUITHHEI
DUHAHCOBBIN UHKUHUPUHT
(Ha3BaHWE TUCIMIUIMHBI COTJIACHO pabodeMy yaeOHOMY IIaHY)
criennanbHOCTh CTaTHCTHKA
Kypc 4 ,cemectp 7.8 .
IIpenonaBatens: Hpynuukos B.b., K.T.H.
Kadenpa nudpoBoii 5KOHOMUKH ¥ KOMMYHHUKALIUH

bannst
Buabl yueOHO# 1eaTeJbHOCTH bayn 3a Ypicrio 3ananmif 3a
CTYJEHTOB KOHKPETHOC ceMecTp Munumans | Makcumanb

3ajaHue HBII HBIA
Mopayas 1
Texymuii KOHTPOJIb 15
1. BrimonHenue keiic-3anaHuii 5 3 15
Py6eskHbIii KOHTPOIB
1. TecToBBIil KOHTPOIIb 10 1 10
Mopayas 2
Texymuii KOHTPOJIb 15
1. BrinonHenue keiic-3anaHuii 5 3 15
Py6eskHbIii KOHTPOIb
1. TecToBBIi KOHTPOJIb 10 1 10
Monyas 3
Texkyuruii KOHTPOJIb 10
1. BrinmonHenne Kekc-3a1aHuil 5 2 10
PyOesxHblii KOHTPOJIbL
1. TecToBbIH KOHTPOIb 10 1 10
HoowmpurenbHbie 0a1IbI
1. BeImosTHEHHE JTOKIIa10B HA 331aHHYIO 5 1 5
TeMy
2. [y6nukarus cratei 5 1 5
IHocemaemocts
ITocemnraemMocTh nexunit -6
[TocemnraeMocTh MPAaKTHUECKUX 3aHATHHA -10
HToroBsblii KOHTPOJIb: JK3aMeH 30
UTOrO: 110




DK3aMeHAIIHOHHEIE OMJIEThI

CtpyKTypa SK3aMEHaIIMOHHOTO Omiiera B 7 U 8 cemectpe.
DK3aMEHAIMOHHBIN OUJIET COJEPKUT 3 BOMpOca: 2 TECOPETUYECKHUX U | MPaKTHUECKUIA.

Ilepeyenb BONPOCOB VIS IK3aMeHa:

1. Ilonatue pUHAHCOBOrO MHXUHUPHHTA, €0 OCHOBHBIE 1I€JIU, TIOTPEOUTENN PE3yJIbTaTOB.

2. OcHOBHBIE MTPOAYKTHI (PUHAHCOBOTO WHXXKUHUPUHTA. CTPYKTYpHpPOBAaHHBIE, THOPUIAHBIE,
CHUHTETUYECKHE (PMHAHCOBBIE IPOAYKTHI.

3. KoHcTpynpoBanue (pUHaHCOBBIX MIPOAYKTOB HA OCHOBE (PMHAHCOBOT'O MHKUHUPHUHTA.

4. OcHOBHbIE IPOAYKTHI (PUHAHCOBOrO MHXXKMHUPHUHIA HA phIHKE oOnuranuil. Bo3amoxxHocTh
TUPAXHUPOBAHUS 3apyOeKHOTO0 orbiTa B Poccun.

5. CpaBHUTENBHBIN aHAIU3 METOJ0B (DUHAHCOBOTO MHXKMHUPUHIA HA PhIHKE OOJIMTallnuid.

6. MHCTpyMEHTHI (PMHAHCOBOTO MH)KUHUPUHTA: BUBI, LIEIH IPUMEHECHHS.

7. TIpyMHLIMIIBI KOHCTPYUPOBAHMS «HMICAIbHBIX» ApaMETPOB BbIITYCKa KOPIIOPATUBHBIX OOIUTAIUiA.
8. Ilonstue cexproputuzanmu. Ee nenu, 3amaun u crienuduka peaan3anid B POCCUHCKAX
YCIIOBHSIX.

9. Mnoteunsle u 00ecTIeYeHHbIE aKTUBAMH o0uraiun. [IpaBoBbie KOHCTPYKIIHH, BO3MOKHOCTH
Juis Belntycka B Poccuu.

10. KpenutHble HOTHI M OOJIMTALIMKU KAaTacTPOd KaKk MHCTPYMEHTAPHIA IepepactpeelICHIsI PHCKOB.
11. CrpunnupoBaHue KaKk METO/ CEKbIOPUTU3ALUM: TIOHITHE, LIEIH, IPUMEPBI CTPYKTYPUPOBAHUS
IPOAYKTA.

12. Kommepueckue OyMaru Kak HHCTPYMEHT CEKbIOPUTH3AIIMY OAHKOBCKUX KPEAUTOB,
KOHCTPYHPOBAHUE BBIITYCKOB.

13. CtpyKkTypHpOBaHHBIE aKI[MH: BU/IbI, LIETH BBITYCKA, BO3MOKHOCTH JIJIsl IPUMEHEHUS B
POCCUICKOM ITPaKTHUKE.

14. T'ubpunHble 1IeHHbIE OyMaru Ha OCHOBE JIOJIEBBIX (PMHAHCOBBIX HHCTPYMEHTOB KaK MEXaHU3M
00BEAMHEHHOTO UHBECTHUPOBAHUSI.

15. OnuunoHbI Ha aKIMK, UHBIE NTPaBa, CBI3aHHbIE C aKLIUAMU: MUPOBOH OMBIT U crienuduka
POCCUICKOM MTPAKTHUKH.

16. XemxupoBaHue GopBapAHBIMU KOHTPAKTaMH.

17. XemxupoBaHue pbrouepCHbIMU KOHTPAKTaMH.

18. BapuanTts! mogenu bika-Iloyn3a.

19. Meps! pucka.

20. CraTucTuyeckre u3MepuTesn (GUHAHCOBOIO pUCKa

Hucnepcusi, cTaHJapTHOE OTKJIOHEHKE (BOJATHIIBHOCTD), KOO(QGUIIMEHT BapHalKi. ArperupoBaHue
BOJIATMJIBHOCTH BO BPEMEHH

21. Bousiaue auBepcu@UKauy Ha BOJATHIIEHOCTD TIOPTHEIs.

O6paserr rK3aMeHAIMOHHOTO OMIIeTa:

" o Hanpasnenue moarorosku 01.03.05
bamkupcknii rocyaapCTBEHHBIN YHUBEPCUTET

«Craructuka»
HNHCTUTYT S5KOHOMUKH, (PMHAHCOB U OM3HEca [Ipodune «AHanu3 JaHHBIX)»
Kadenpa undpoBoit 5KOHOMUKH U .
(enpa unbp . Jucnumuimza «PUHAHCOBBIN MHXKUHUPHUHI»
KOMMYHHKAIUI

DK3aMeHanoHHbINA orter Ne 1



1. Mogens pa3paboTku GUHAHCOBOTO MHCTPYMEHTA.

Caormbl. CtpykTypa cBorma. [IporieHTHBIE, BAIFOTHBIC U TOBAPHBIE CBOIIBI.

3. Cnor-tieHa Ha cepedpo cocrasisier 25 mpout./yHiuio. V3aepxkn Ha XpaHEHHs COCTABIISIOT
0,24 nosn./yHiuo U yIjlayuBarOTCs €KEKBapTaIbHO B Havaje KBaprana. Paccunraiite meHy
(bpIOUEpPCHOTO KOHTpaKTa Ha cepedpo ¢ MOCTaBKOW uepe3 9 MecsieB, ecid MpPOICHTHAs
CTaBKa cocTaBisieT 5% roJI0BBIX.

N

3aB. kadeapoii P.X.baxuToBa

ITepeBon onenku u3 100-6aiTbHOM B YETHIPEXOAIUTHHYIO TIPOU3BOJIUTCS CICAYIOIIMM 00pa3oM:
- oTi4HO — OT 80 10 110 6amtoB (Bkitouas 10 moonputenbHbIX 0aioB);
- xoportio — ot 60 1o 79 6anIoB;
- YIOBJIETBOPUTEIIBHO — OT 45 110 59 6aIios;
- HEYJIOBJIETBOPUTEIHLHO — MeHee 45 6allioB.

Kpurtepun ouenku (B 6aj1ax) 1y 04HoM (opMbI 00ydeHH:

- 25-30 6aJJI0B BBICTABIIACTCS CTYNIEHTY, €CIIH CTYJCHT JaJl TIOJTHbIE, Pa3BEepHYThIC OTBETHI HA
BCE TEOPETHUYECKUE BOMPOCHl Owmiera, MPOJEMOHCTPUPOBAJ] 3HAaHUE (PYHKLIMOHAIbHBIX
BO3MOXXHOCTEH, TEPMUHOJIOTHH, OCHOBHBIX 3JIEMEHTOB, YMEHHE NMPUMEHSATh TEOPETUICCKHAE 3HAHUS
OpU  BBIIOJHEHUH TpakTHUecKux 3agaHuid. CTyaeHT O0e3 3aTpylHEHMH OTBETWJI Ha BCe
JIOTIOJTHUTEIbHBIE BONPOCH!. [IpakTrueckast yacTb pabOThI BBIIOJIHEHA ITOJIHOCTHIO 0€3 HEeTOYHOCTEH
1 OLIHOOK;

- 17-24 6a1710B BBICTABISETCS CTYJCHTY, €CIIH CTYJACHT PACKPBII B OCHOBHOM T€OPETHYECKHE
BOIPOCHI, OJIHAKO JIOMYIIEHbl HETOYHOCTH B OIpEJeNIeHMH OCHOBHBIX HOHATHH. IIpu oTBere Ha
JIOTIOJTHUTEIIFHBIE BOIPOCHI OMYIIEHB HEOOJbIINE HETOYHOCTH. [Ipy BHIMOTHEHNN MPaKTHYECKON
4acTH paboThI IOMYIIEHbl HECYIIECTBEHHbIE OINOKY;

- 10-16 GammoB BBICTABIISETCS CTYIEHTY, €CIM TPU OTBETE HA TEOPETHYECKHE BOIPOCHI
CTYACHTOM JONYIIEHO HECKOJBKO CYIIECTBEHHBIX OIIMOOK B TOJKOBAHUM OCHOBHBIX TOHSTHH.
Jloruka 1 MoOJIHOTA OTBETA CTPAAAIOT 3AMETHBIMH U3bSIHAMU. 3aMETHBI MPOOEIbl B 3HAHUH OCHOBHBIX
MeTo10B. TeopeTnueckue BONpOCH! B IEJIOM U3JIOKEHBI JOCTaTOYHO, HO € MPOITyCKaMU MaTepuana.
HmMeroTcs MpUHIMITHAIBHBIC OIMOKH B JIOTHKE TIOCTPOCHHUS OTBeTa Ha BOmpoc. CTyIeHT He permi
3aJa4y WIM IPU PEeLICHUHN JO0MYIIEHbI IpyOble OINOKHY;

- 1-10 6anjoB BBHICTABISIETCS CTYIEHTY, €CIIM OTBET Ha TEOPETUYECKHE BOMPOCHI
CBU/IETEJILCTBYET O HEMOHMMAHUU M KpailHe HENOJHOM 3HAHUU OCHOBHBIX MOHSITUH M METOJOB.
OOHapyXHBaeTCsl OTCYTCTBHE HAaBBIKOB NPHUMEHEHHS TEOPETHUYECKHX 3HAHWU TIPU BBIIOJHEHUH
NpaKkTUYeCcKHX 3a1aHuil. CTyJIeHT He CMOT OTBETUTh HU Ha OJIMH JIOTOJHUTEIbHBIN BOIIPOC.

TecToBbIC 3a1aHUA
[Tpumep 3aaHuii JIs1 TECTOBOTO KOHTPOJIS YPOBHS YCBOCHUS Y4eOHOTO MaTepHana

1. Kommanus, Bemymasi 3KCIOPTHO-UMIIOPTHBIE ONEpaIiH, MJIaHUPYEeT KOHBEpTaluio pyoieil B
nojutapel CHIA uepe3 monroga. g ¢ukcanumu Kypca KOHBEPCHOHHOM omepanuy KOMIIaHHs
nokynaer (prouepcsl Ha Kypc pyosns k gosmnapy mo nere 30 py6/mommap. Kakoil cuenapuit
ABJIIETCS. HAMEHEee OJIaroNpUsATHBIM U1 KOMIIAHUH U [TOYEMY:

(a) paBHOMEPHBII POCT Kypca B TEUEHUE TTOTYTO/1a;

(6) paBHOMEpHOE CHIKEHHE Kypca B T€UCHUE TTOITYT0/1a;
(B) pe3kHii poCT Kypca BHaJajIe U pe3Koe MaJeHue B KOHIIE;
(T) pe3koe majieHue BHavYajIe U Pe3KUU POCT B KOHIIE.



Cnenka EFP (exchange of futures for physicals) npenmonaraer, 4To 1B€ CTOPOHBI COTJIAIIAIOTCS
B Oynymiem

noJaTh Ha OMpPXKy 3asBKY CIIELUAIBHOTO BU/A, IO KOTOPOI OMpKa OTKPOET CTOPOHE A JJTMHHbIC
(dBroUepcHbIC MO3UINH, & CTOPOHE B KOpOTKHE MO3UIMHM HAa HEKOTOPOE KOJIMYECTBO 0a30BOTO
aKTHBAa, [0 PACYETHOM II€HE TOro JHA, B KOTOpBI MojaHa 3asBKa (PTa Ll€HA HA MOMEHT
3aKJIFOYCHHS COTJIAIICHHUS HE U3BECTHA);

NPOBECTH IOCTaBKY TOTO € KOJIMYeCTBa 0a30BOTO aKTHBAa MO IE€HE, OTIMYAIOIIEHCS OT
YKa3aHHOH pacyeTHOI 1IeHbl Ha 3apaHee OroBOpeHHbIN auddepenuan d.

[Tocne 3axiroueHHs] TAHHOTO COTJIANICHHWS, HO JIO0 JHS €ro peaju3alid CTOpoHa A TpojaaeT
(brouepcHble KOHTPAKTHI IO 1ieHe F, . Kakue pucku HeceT mocie 3Toro cropoHa A:

(a) ppIHOYHBIN PUCK (3aBUCUMOCTD pe3yJIbTaTa ONEpaluy OT U3MEHEHHUS LIEH);

(0) puck NHUKBUIAHOCTH (HEBO3MOXXHOCTh KYMUTh WM NpPOAaTh (PbrOYepchl B TpedyeMom
KOJIMYECTBE);

(B) puCK KOHTpareHTa (HEBBINOJHEHUS CTOPOHOM B cornameHus).

Tpelinep IporHo3upyer, 4To LeHa 0a30BOr0 akTHBa OyIeT CHUKAThCSA U OJHOBPEMEHHO OYIeT
najiaTh BOJATWIBHOCTG. Kakas crparerus sBisieTcs NpUObIIbLHON PH TAKOM CLIEHApUH?

(a) +call

(6) +ATM call/-OTM call
(8) +ATM put/-ITM put
(r) -ATM put/+1TM put

B ycnoBusax npenpiayiied 3agaun, €cid pa3Mep AUBHIECHIOB Ha MOMEHT MOKYNKHU (hbrouepca
U3BECTEH, KaK U3MEHUTCS 1IeHa (proyepca B JIeHb BBIIIATHI TUBUICH/IOB:

(a) BeIpacTeT Ha BETUYHUHY TUBUICHAA
(0) ynazer Ha BeIMUMHY TUBUIEHAA

(B) ymanet Ha PV (BennunHa IUBUACH/A)
(T) HE UBMEHHUTCS

Ecmu nns ouenkn VaR moprtdens onmmonoB ucnonszyercss meton Delta-Normal (to ke uTo
Delta-VaR), To yTOYHHUTB pe3yJIbTaT MOKHO yueToM K03 duineHTa

a) nenpTa; 0) ramMmma; B) TeTa; T') Bera

Texymiass pplHOYHAsI CUTyallds Ha PBHIHKE OONHTranuii TakoBa, YTO JOXOJHOCTh K IOTAIICHUIO
SBJISICTCS] HEYOBIBaroOIIeH PyHKIMEH Mropannn («HOpMallbHAs KPpUBast JOXOMHOCTH ). OOmuramms
A uMeeT BOJIATWIILHOCTE 110 11eHe 21% 1 BOJIaTHIIBHOCTB 110 JOXOJHOCTH K TorameHuto 11%, a
st oosmmranuu B ot 3Hauenus paBHbl 14% u 12% cooTBercTBeHHO. UTO MOXKHO CKa3aTh O
JIOpAIHIX dTUX OOIUranui:

a) A umeet OoJbIIyIO TFOparuio, ueM B
0) A UMeeT MEHBIITYIO TIopalnio 4em B
B) BBIBOJIA CJIEIaTh HENb3s



7. EBpOIEicKuii ONMIMOH KOJIJI C UCTIOJITHEHHEM Yepe3 S JIeT UMeeT 0a30BbIM aKTHBOM OECKYITOHHYIO
00JIUTaIMIo CO CPOKOM 0 mnoramieHus: 10 1eT B MOMEHT UcnoiaHeHus onunoHa. Ecinu S-netnue
IPOIICHTHBIE CTaBKH CHHU3HIIUCH, a
10-nmerHue ocranuch 0€3 U3MEHEHHUA, KaK U3MEHUTCS II€Ha OMIIHOHA?

a) BeIpacTeT
0) ynager
B) ocTaHeTcs 0€3 M3MEHCHUI

8. PaccmarpuBaeTcsi OoleHKa puUCKa KOPOTKOW MO3HMIMMU IO OMIMOHY KOJUI Ha 0a30BbIil aKTHB
croumocThio 1 mMiH. nommapoB. M3BectHo, uto VaR 6a3zoBoro akTuBa cocraBiser 7.8% ot ero
ctouMmocT. Ecnu onuuoH sBiSeTCSs KPaTKOCPOUHBIM U «B JIeHbrax», To VaR oniuoHHOi
MO3HUIIMY HEMHOTO:

a) mensIne 39 000 momtapor
6) 6osbire 39 000 momapos
B) MeHbIe 78 000 nomrapos
r) 6ompmie 78 000 moyutapos

9. Haer im mokynka ¢provepca Ha aKIFH, IO KOTOPBIM 3a BpeMs JI0 UCIIOTHeHHs (pprouepca OymyT
BBITUIAYEHBI IMBU/ICH/IBI, TIPABO HA MOJTYYEHHUE AUBUICH/IOB 110 3TUM aKIUAM?
a) na
0) HeT

Kpurepun onenuBanus 1Jis1 04Hoi opmbl 00yueHust

[TporeHT MpaBUILHBIX OTBETOB KonnuecTBo 6amios
90-100 % 9-10
80-89% 8

71-80% 7

61-70% 6

Menee 50% 5

IIpumepsl Kkelic-3a1aHni (BBITOJIHAIOTCS HA 1a00paTOPHBIX padoTrax)

1. lo obGmuranuu c norameHWeM depe3 MOJTOAA BHILIAYMBAETCS BEIUYMHA (B IIPOLEHTaX OT
HomuHazna) 100+0.5*(crmot niena 6a3oBoro aktuba-300), Ho He MeHee 90% ot HoMuHana. HomuHa
obnuranuu pased 1000 pyoneit, 6-mMecsuHas npoueHTHas ctaBka — 12% ronossix. CKOJIBKO CTOUT
JaHHAasi O0JIUTaIs Ha TeKYIIHI MOMEHT, €CIIM €BPOIEHCKUE pacyeTHBIE OMIIMOHBI C UCTIOTHEHHEM
4yepe3 1moJroia U QyHKIMSAMHA BBITUIAT

11t oroHa koJut: Max (0, crmoT 1ieHa — reHa UCTIOTHEHNS ) ,
Ju1s onoHa nyT: Max(0, 1ieHa HCIIOJTHEHUs - CHOT LI€Ha) ,

HMCIOT CJICAYIOIINEC CTOUMOCTH

Komn I{eHa ucronHeHus IIyt
20 280 50
30 300 30
50 320 20




2. VI3BeCTHO, YTO BOJIATHIILHOCTH OOMEHHBIX KYPCOB BAJIFOT PABHBI:
a) JPY/USD — 8%,
0) JPY/EUR - 6%,
a ko3¢ unueHT Koppensuuu KypcoB paBeH 50%. UTo MOXXHO cKa3aTb O BOJATHJIBHOCTH Kypca
EUR/USD wu ero koppesiuu ¢ kypcamu JPY/USD u JPY/EUR?

3. Jle cToponsl A 1 B 3akmrounny (popBapaHbIi KOHTPAKT, 0 KOTOPOMY cTopoHa B uepes 3 mecsina
MPEIOCTaBUT CTOPOHE A KpEeIUT CPOKOM Ha moirojga. Ha MomeHT 3akmtoueHus (GpopBapaHOTO
KOHTpaKTa MPOILIEHTHbIE CTaBKH Uil 3 U 9 MmecsueB cocTaBisitoT 4% u 6% TOI0BBIX Kak IJist
MIPUBJICYCHUS, TaK U JUIS pa3MelIeHus cpeAcTB. [1oJ Kakyro MPOLEHTHYIO CTaBKY JOKEH OBIThH
3aKiIoueH (OpBapIHBIA KOHTPAKT JJISI TOrO, YTOOBI HM OJ{HA M3 CTOPOH HE MMesa apOUTPakKHBIX
BO3MOXKHOCTEH?

4., O6muramu A u B croat 100% ot HomuHana kaxpas, HKJ] kaxmoii obmuramuu paBEH HYIIIO,
HOMUHAaJIBI OMHAKOBBL. O0nuranus A uMeeT 10XOAHOCTh K noramenuto 10% u gropamuto 2 roaa,
obnuranus B — noxogHocts k noramenuto 12% u mropanuio 3 roga. Ha oGnuranuio A topryercs
¢bproYepcHBIl KOHTPaKT oObeMoM 10 oOnuranmii ¢ UCHOJNHEHHWEM uepe3 3 Mecsma, npudeMm 3-
MecsiuHas MPOIEHTHAs CTaBKa paBHa 6% romoBbiX. bank mmeer maker m3 1000 oGmmranumii B.
Oxunasi KpaTKOBPEMEHHOT'O pOCTa MPOLEHTHBIX CTABOK, OaHK TIPOBOJUT XEIKUPYIOIIYIO
orepaio Ha CpouyHOM pbIHKE. CKOJBKO (PHIOYEPCOB MOMKHO OBITH KYIUICHO/TIPOJAHO JUIS
XEDKUPOBAHUS MPOIEHTHOTO prcka? CUuTaTh, 9TO JOXOJHOCTH K MOTAMICHUIO obymranuii A u B
MCHSIOTCS Ha OJIMHAKOBBIC BEIMYUHBI (BO3MOXKHBI TOJBKO IapajuieJIbHbIC CABUTH KPUBOKH
JIOXOJTHOCTH).

5. Onmuon Ha (BIOYEpPCHBIH KOHTPAKT TOpryercsi mo crocody futures-style, To ecth Oupikeii
€KEJHEBHO OIPEJIEIAETCS pacueTHas LIEHA U NePEUnCIIIeTCsl BapualioHHas Mapska. ONIUOH KOJLI
¢ ueHoi ucnonaenus 5000 py6ineit kyrieH TpeiaepoM B aeHb T no nene 60 pyOiieit 1 HCIIOJHEH B
nenb T+1. Pacuernsle neHbl onmuoHa B neHb T paBHa 50 pyOneit, B aenp T+1 — 150 pyOnei,
pacueTHble I1IeHbl 6a3oBoro ¢wrouepca — 4900 u 5100 coorBercTBeHHO. Kakue cymmbl OyayT
MIEPEYUCIICHbI Ha CYET / CIIMCaHbI co cyeTa Tpeiaepa B 1eHb T u T+17?

6. Llena ¢wrouepca papHa 5000 pyOieii, aMepHKaHCKMII ONMIMOH MyT ¢ IeHOH ucnonHeHus 4800
ucnoissercs yepe3 3 aHA. CunTas, 4To LeHa (hproyepca MOXKET 3a JECHb JAUCKPETHO MEHSATHCS Ha
100 py6ueti BBepx u 100 BHU3, pacCUUTATh TEKYIYIO CTOMMOCTh ONIIMOHA U KOA(DPUITUEHT AebTa.

7. Koo puIUeHTH 4yBCTBUTEILHOCTH OIIMOHOB Ha (PBEOYEPC PABHBI:

Call: delta=0.72 teta=-3.29 vega=8.46 gamma=0.005
Put: delta=-0.34 teta=-5.55 vega=9.20 gamma=0.004

Tpetinep nokynaetr 100 onunoHoB Koyi1. CKOJBKO OMIKMOHOB MYT U (PbIOYEPCOB HEOOXOIMMO
KYIUTH/TIPOAATh s (POPMUPOBAHUS MO3ULUHU, Y KOTOPOH KO3(PPHUIMEHTH AeabTa U raMma
PaBHBI HYJIIO?

8. VMiMeeTcs makeT akIuii CTOMMOCTBIO 1 MITH. py0uieli mo Texymum nenaM. Kosduuument Gera akumii
[0 OTHOIIEHUIO K uHjAekcy paBeH 0.9, 3Hauenue wunaekca 500. Dproyepc Ha HHAEKC HUMEET
MUHUMAaJIBHBIN [Iar eHbl, paBHBIN 1, CTOMMOCTHAs OllEHKa MHHUMAJIHOTO IIara IeHsl paBHa 50
pyossiM. CKOJIBKO (bIOYEPCHBIX KOHTPAKTOB HEOOXOAWMO MPOAATh JJISi XEIKUPOBAHHS IaKeTa
akuun?



9. BecnocraBounslii (pacyeTHsIi) (prodepc Ha Kypc nomnapa CLIA k eBpo mpeanosaraeT pacyeTsl B
pyOIIsIX, IpUYEM CTOMMOCTHAs OlIeHKa n3MeHeHus 1ieHbl pprouepca Ha 0,01 USD/EUR pasua 1000
pyOneil. dupma miuaHupyeT KOHBEpTalUMIO | MIIH. JOJIapOB B €BPO 4epe3 roj M IMOKYHaeT
¢rrouepcsl ¢ ucnoiaaenueM uepes roa mno nere 1,5 USD/EUR. Ckonbko (hproyepcoB HaJ0 KYIUTh
JUIsL TOTO, YTOOBI pE3yJbTaT KOHBepTaluu He 3aBucen oT kypca USD/EUR Ha MomeHT
koHBepramu? Kypc py6is K qosuiapy NpuHSTh HOCTOSHHBIM U paBHBIM 30 py6/moap.

10. JIBe CTOPOHBI 3aKJIIOUUIIN CACJIKY Ha CIEAYIOIIMX YCIOBUSIX: CTOPOHA A B KOHIIE IEPBOrO,
BTOPOT0, TPEThEr0 M YETBEPTOTO Toja TOJydaeT OT CTOpOHBI b BeImaty mo craBke Libor,
3a)KCUPOBAHHON HA HAYAJIO TIEPBOTO, BTOPOTO, TPETHETO U YETBEPTOTO r'0jia COOTBETCTBEHHO, OT
HOMUHaIBHON cyMMbI B 1000 mosmapoB. B MOMEHT 3akiItoueHus CIAENKH CHOT-CTaBKa (B3STas MO
zero-coupon yield curve) mist cpoka 4 roxa paBHa 10%. CkoJIbKO JODKHA 3alJIaTUTh CTOpPOHA A
CcTOpoHE b B MOMEHT 3aK/II04E€HHUS CACJIKH 32 TAKOW UHCTPYMEHT?

11. Bbl paccuntbiBaeTe 3apaboTaTh Ha IieHe HEKOTOpoil akiuu. Ee Tekymas nieHa cocrasiser 29
pyo0., a TpeXMeCSIUHBIN ONIMOH KO ¢ LeHo! ucnoiHeHus 30 py6. ctout 2.9 py6. Bel pacnionaraere
karmutaaoM B pazmepe 5 800 py6. Onumure nBe aabTepHATUBHBIC MWHBECTHIIMOHHBIC CTPATETHH,
OJIHY Ha phIHKE aKIIMH, APYT'YIO Ha PhIHKE OMNIIMOHOB HA JaHHYIO aklMi0. KakoBbl NOTEHIMATIbHbIE
BBIMTPBIIIN ¥ IIPOUTPHILIN MO KaXI0H cTpaTterun?

12. ITycts nena 3o50ta cocranister 1400 gomn./yuiuio. @opBapHas 1ieHa ITOCTaBKH Yepe3 roJ1 —
1500 mosut./yHumioo. ApOUTpaXkep MOXKET 3aHUMATh JCHbI'W Ha PhIHKH 101 4% romoBbix. Kak emy
cinenyer mocTynuth? CyuTaiiTe, 4TO M3ACPKEK MO XPAHEHHUIO 30JI0Ta HET, U YTO 30JI0TO HE
MIPUHOCHUT JTOXO/I.

13. [Ipenmonoxum, urto Tpeiaep pacnonaraer 55000 enuHunaMu TOBapa M pelIaeT
XeJKMPOBAThH CBOIO MO3UIUIO (PbIOUEPCHBIMU KOHTPAKTAMU Ha APYTOM CBsI3aHHbIN akTUB. Kaxablit
¢wrouepcubrii kKoHTpakT Ha 5 000 eguaun. CrioT-11eHa akTHBa — 28 py0, M CTaHAAPTHOE OTKIIOHEHUE
LIEHBl Ha NepUoJIe XeUKUPOBaHUs olleHuBaeTcs paBHbIM 0,43 py6. dprouepcHas 1ieHa CBA3aHHOTO
akTuBa cocrasisieT 27 py0. npu cranaaptHoM oTkiaoHeHuu 0,4 py6. Kosdduument koppensuuu
MEX]y CIIOTOBOM U (pbrouepcHoi 1ieHo# coctasiset 0,95.

OTBeTUTH HA CJIEYIOIINE BOIPOCHI:

- KaKoM J10JIe XeUKMPOBAaHUS COOTBETCTBYET MMHUMAJIbHAS TUCIIEPCHS?

- CJIeyeT JIU Tpelepy BOWTH B JUIMHHYIO UM KOPOTKYIO MO3UIIMIO 10 (prouepcam?
- KAKOBO ONTUMaJIbHOE JUI Tpeiaepa KOJIMUECTBO (PbIOYEPCHBIX KOHTPAKTOB

14. Ha Oupske OMIIMOHHBIX KOHTPAKTOB CIIOKUIIMCH CIICIYIOIINE ITApaMeTPhl IIeH Ha KOHTPAKThI
YT ¥ KOJUI C OJJMHAKOBBIM cpokoM ucnoaHenus: Ec = 105, ¢ = 10, Ep=90, p = 5.
Cutyanus 1. Bel o)xuiaeTe pe3koro H3MEHEHUS IICHbI 0a30BOT0 aKTHUBA, HO HE YBEPCHBI, B KAKYIO
CTOPOHY 3TO W3MEHEHHE MPOU30iIeT. BBl pUMEHsIETe CTPATETHIO KITOKYIKa CTPEHTIIa» (ITOKYITKa
OIIIMOHA KOJUT U YT OJTHOBPEMEHHO).
[TponLIroCTpHUPOBATH BO3MOYKHBIE HCXO/IBI OT HCITOJIB30BAHMS CTPATErHK TpaGMUeCKH U paciucaTh
Barie nmoBezieHre U TOBEACHUE MPOJABIA OMIIMOHOB B 3aBUCHMMOCTH OT CJIOXKHBIICHCS Ha JaTy
MCIIOJTHEHHUS PHIHOYHOM IICHBI 0a30BOT0 aKTHBA.
Cutyamus 2. HanpotuB, Bel oxujaeTe HEBBICOKOI BOJATHIILHOCTH IICHBI 0a30BOTO aKTHBA W,
CIIE/IOBATENILHO, TPUMEHSETEe CTPATETHIO <«IIpojaXka CTPEHIJIa» - OJHOBPEMECHHAs Mpojaxa
OIIIMOHOB KOJUT U TyT. [IpOMILIFOCTPUPOBATh BO3MOKHBIC UCXOJIbI OT HUCIOJb30BAHUS CTPATCTHH
rpaduUecKy ¥ pacmucarh Baiiie moBeieHUe U MOBEICHUE MTOKYIIATES OMIIMOHOB B 3aBUCHMOCTH OT
CJIOKUBIIICHCS HA ATy UCIIOJHEHHS PIHOYHOM 1IEHbI 0a30BOT0 aKTHBA.



15. Keiic-3ananune «Ilenoo0pa3oBanne Ha PbIHKE ONIHOHOB)

IMoaroToBKa HCXOHBIX JAHHBIX

a) ckauartp (Hamp., ¢ caiira http://finam.ru) exxenHeBHbIC KOTUPOBKH aKIMi HEKOTOPOTO SIMUTEHTA 32
nocieanue 3 mecsna (N.e. Bcero N=60) u paccunuTaTh roJJ0BYIO BOJATUIBHOCTH 10 AKIIHH.

Jlis MaHHOW aKIMU pPAcCUUTaTh MPEMHUHU IO OIMIMOHHBIM KOHTpakTam Koyl (¢) u myt (P) co
cnenyromumu napamerpamu: E = 0,9S (t.e. uena ucnonnenus Ha 10% Huxke TeKyuiell prIHOYHON
IICHBI aKLIMH ), 0€3pHCKOBasi HEMPEPbIBHAS PHIHOYHAS CTaBKa 6%, CPOK MCIIOIIHEHUS ONLIMOHA — Yepe3
6 MecsI1IEB.

Paccuntarh XapakTepUCTUKH pHUCKA (4YBCTBUTEIBHOCTH) U3MEHEHHUS C M P NPH HE3HAYUTEIHLHOM
M3MEHEHUHU MapaMeTpOB OIMILMOHHOIO KOHTpPaKTa («IpEeKu») U MPUBECTU TPAKTOBKY MOTYYEHHBIX
pE3yJIbTaTOB.

0) Ha caiite MMBDb u Ha caiiTax aIpyrux MHPOBBIX OHUPK O3HAKOMHUTHCS C OCHOBAMH TOPTOBIIH
OIIIMOHHBIMU KOHTPAKTaMH, Ha KOTOPBIX OPTaHU30BaHa TOPTOBIIS OMIIHOHOB (CM.CIIMCOK HIKE). UTO
TaKoe «JJ0CKa OMIIMOHOBY» U Kakas HHpOpMAaIUs B HEH CONepPKUTCA?

Tpebdyercs:

I) HalTH, TOPTYIOTCS JIM ONIMOHHBIC KOHTPAKThI €BPOICHCKOr0 THIIA, B KOTOPBIX 0a30BbIM
AKTHBOM BBICTYNAET AKIMS, HA IPYTUX MUPOBBIX OUpPkKax (CM. CIIUCOK HIKE);

1) JUIsL HEKOTOPOT'O OMIIMOHHOTO KOHTPAKTa (3Hasi €ro nmapaMeTphl: LIEHY UCIIOJIHEHUS —CTpailK,
TEKYIIYIO LIEHY aKIWU, CPOK HCIIOJIHEHHsI) paccyuTaTh 1o mojenu bieka-llloyn3a Treopernueckue
nenbl onuoHoB Call u put. IpuHsTE 0e3pHCKOBYIO HENIPEPhIBHYIO cTaBKy paBHOU 4%. CpaBHHUTH
HaliJICHHBIE TEOPETUYECKHUE IICHBI C [IEHaMH ITOCIISTHIX 3aKITI0OYCHHBIX Ha OUPIKe CIIENIOK 110 JaHHOMY
OIIIMOHHOMY KOHTPAKTY.

1)  paccumrate mpemmnonaraemyio BonatwibHOCTh (implied volatility) akmum mo dakrtuuecku
HaOJIF01aeMBIM IIEHaM CJIEJIOK 10 JAaHHOMY ONIIHOHHOMY KOHTPAKTYy.

Asuamcxue obuporcu

SnoHus.

— Tokyo stock exchange, Inc. (TSE) http://www.tse.or.jp

— Osaka Securities Exchange Co.,Ltd. (OSE) http://www.ose.or.jp/e/

TaiiBaHb.:

— Taiwan Futures Exchange http://www.taifex.com.tw/eng/index.asp

HCKOTOpHe CCpHUH ONMIINUOHOB HA AKIIUH eBPOHGfICKOFO CTHJIA €CTh Ha HECKOJIBKUX 6up9fcax
Amepuku, Esponst u Ascmpanuu (TeM He MeHee, IPEUMYIIECTBEHHO 00paIliatoTCsl OMIIUOHBI
aMEpPUKAHCKOTO CTHUJIS):

CIHIA: omniuoHbl Ha AMEPUKAHCKHE aKIIMU C EBPOTIEHCKUM CTHIIEM MCIIOTHEHUSI TPEACTaBICHbBI
tosbko onmoHamMu FLEX. OObIYHbBIC OMIIMOHBI HA aKIIMU Ha aMEPUKAHCKUX OUPIKaxX TOPTYOTCS
TOJIBKO C aMEPHUKAHCKUM CTHJIEM UCIIOJTHCHUSI.

— Chicago Board Options Exchange (CBOE) — eBporeiickuii CTHIIb MOTYT HMETh OMITHOHBI
FLEX http://www.cboe.com

— Philadelphia Stock Exchange (PHLX) — eBpomneiickuii cTuiab MOTYT uMeTh onuonbl FLEX
http://www.phlx.com

bpazwins:
— Sao Paulo Stock Exchange (Bolsa de Valores de Sao Paulo) — HekoTopsie cepuut ONIMOHOB
http://www.bmfbovespa.com.br/en-us/home.aspx?idioma=en-us

EBpomna:
— EURONEXT — nmonrocpounsie oniuons! Ha (paniy3ckue akuuu (French Long-Term Equity
Options) UMEIOT €BPONECHCKHiA CTHITL uconHeHus http://www.euronext.com — EDX London Ltd.


http://www.cboe.com/
http://www.phlx.com/
http://www.euronext.com/

— EBPOINEUCKUN CTHIIb MOTYT UMETh oniroHbl FLEX

http://www.londonstockexchange.com — OMX Group — Helsinki Stock Exchange — Ectb
onmuoHbl kak amepukanckoro (HEX Stock Options), Tak u eBponetickoro (HEX(e) Stock Options)
CTHJISL UCIIOJIHEHUS:

http://www.hex.com/en/trading/index/unnamed_6.html

ABcTpanusi:

— Australian Stock Exchange Limited (ASX) — MoryT ObITh HEKOTOPBIC CEPHHU OMIMOHOB,
npeumyiectBeHHo FLEX

http://www.asx.com.au/

Kpurepun onenuBanus Keic-3afaHui 1J1s1 04HO# (popMbl 00yueHust

Kpurepuu orieHuBaHus Konuuecto
OayIoB
OOyuaeMblii 3HAET 11EJb BHIOIHEHUS KEHC-3aaHuil; 3aJaHNsI PEIICHBI 5

0e3 oImMOOK C TIEPBOTO pa3a, MPAaBMIILHO BEIOPAHBI pEIICHUS 3a/1aHHi;
MPABUJIHHO BBIMOJIHEHBI PAacy€Thl, 00yYaONIHIICS TIOHUMAET, YTO OHH
3HAYar; MOJHO JIaHbl OTBETHI HA KOHTPOJIbHBIE BOIIPOCHL; OTUYET
o(opMIIeH aKKypaTHO, ClIEIaHbl BHIBOJIbI.

OOyuaemblii 3HACT 1IeJTb BHIMOJIHEHHSI KeWC-3aIaHu; 3a/IaHUs PEIICHBI C 3-4
omurOKaMu, MOTpeOOBAIACH IOTIOTHUTENIbHAS TIOMOIIb ITPETIOIaBaTels,
MPAaBUJIHLHO BBIOPAHBI METOJUKH PEUICHUS 33JJaHNM; PacUEThI
BBITTOJIHEHBI C KOHCYJIbTALIMEH MPETIo1aBaTelis; TMOIHO TaHbl OTBETH Ha
KOHTPOJIbHBIE BOIIPOCHI; OTYET O(hOPMIIEH aKKYPATHO, C/I€IaHbl BHIBOJIbI
OOyuaeMblii 3HAET 1I€Tb BHITIOJIHEHHS KeHC-3a/IaHNi; 3aJaHus 2
BBINOJIHEHBI C OIIMOKaMH, TOTpeOoBaIach JOMOJHUTEIbHAS TOMOILb
MIPEeTo1aBaTesl, MPABIIILHO BEIOPAHBI METOAMKH PEIICHHS 3aJaHHI; C
OLIMOKAaMU BBIITOJHEHBI pacuéThl, JaXke C KOHCYIbTalluei
MIPEToIaBaTeNsl FITH O0YJaIONIHIiCS HE MOXKET OOBSICHUTD, KaK
BBINOJIHSAJINCH PACUYEThI; JaHbI OTBETHI HA KOHTPOJIbHBIE BOIIPOCHI
OOyuaemblii HE 3HACT 1IEJb BBHITIOJTHEHUS KeiiC-3aJaHnii; 3a7]a9¥ PEIICHBI MeHee 2
¢ omubOKamu, norpedoBaach JOMOJHUTEIbHAS TOMOIIIb MTPEoiaBaTes,
HEBEPHO BHIOPAHBI METOIBI PEIICHUS 33J1a4; HE BBIOJHEHBI PACUETHI;
He JIaHbl OTBETHI Ha YCTHBIE KOHTPOJIbHBIE BONPOCHI; OTUET 0popMIIeH
HeOpEKHO, BBIBOJBI HE CETaHbI

5. YueOHO-MeTOAUYECKOe U HHPOPMAINIHOHHOE O0ecnieueHne T CHUTIITUHBI

5.1. IlepeyeHb OCHOBHOM M ONOJHUTEIBHON Y4eOHOM JIMTEPaTypPbl, HEOOXOAMMOM 115
OCBOCHMS JMCIUILIHHBI
OcHoBHas1 JiuTEparypa:

1. VHBECTUIIMOHHBIA WHXUHUPUHT : YydeOHoe mocobue / O.I1. KopoGeitHukos,
B.A. bouapos, A.H. KpectpsinunoB u ap. ; MunuctepctBo o0pa3oBanus u Hayku PO, @enepanbHoe
roCyJapCTBEHHOE OIO/PKETHOE 00pa30BaTebHOE YUYPEKJAECHUE BBICIIETO MPO(EecCCHOHATBEHOTO
oOpazoBanus «HuxeropoJckuii rocyqapCTBEHHBIH apXUTEKTYPHO-CTPOUTENbHBIN YHUBEPCUTET
(HHT'ACY). - Huxnwnit Hosropon : HHI'ACY, 2013. - 109 c. : cxewm., Ta0u., ui. - bubnauorp. B KH. ;
To ke [Dnexktponnsiii pecypc]. - URL: http://biblioclub.ru/index.php?page=book&id=427298.


http://www.londonstockexchange.com/
http://www.hex.com/en/trading/index/unnamed_6.html
http://biblioclub.ru/index.php?page=book&id=427298

JlonotHUTEIbLHAS JIMTEPATypa:
2. Bypenun, A.H. PbiHOK 1IeHHBIX Oymar v MPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB :

yue0. mocodue .— M. : @eneparuHas Kuurotoprosas Komnanus, 1998 .— 347,[1]c. : w1 — (Un-
T "OtkprITOE 00mEecTBo") .— ISBN 5-7814-0070-2 : (1 3k3.)

3. lamun, JI. ®unaHcoBas WHXKEHEPUS: HUHCTPYMEHTBHI U CHOCOOBI YIIpaBJICHUS
¢bunancoBbM puckoM — M.: TBII, 1998. — xvi, 576 ¢. — ISBN 5-85484-027-8.
4. Mapmann [xon @., bancan Bunyn K. ®unancoBas unxeHepus: IlomHoe

PYKOBOJICTBO 110 ()MHAHCOBBIM HOBOBBEICHHM: Tiep. ¢ aHri1. — M.: UHOPA-M., 1998. — 784 c. ISBN
5-86225-576-1 (pycck.)

S. Jbxon K. Xamn. Onuuonsl, ¢prodYepcsl W ApPYrHe NPOU3BOAHBIC (PHHAHCOBBIC
WHCTPYMEHTHI. 6-¢ u3a./ U3garenbckuii oM «Buibsimey/, 2008. —1044 c.
6. AracanjsH, I'. A. @uHaHCOBasi MHKEHEPUS U KOHTUHYaJIbHbINA Kputepuid VAR Ha

peiaKe omiuonoB / I'. A. AracannusH // DxkoHOMUKa U Matematndeckue metoasl. — 2005 .— T. 41,

5.2. llepeuens pecypcoB HHGPOPMALHMOHHO-TEIeKOMMYHUKANIMOHHOH ceTn « UHTepHET» U
NMPOrpaMMHOIo0 odecriedeHnsi, He0OXOAUMBIX /1JIs1 OCBOEHHS M CUUILIMHBI, BKJIIOYasi
npogeccuoHaNbHbIe 0a3bl JAHHBIX U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

INo HanmenoBanue MHTepHeT-pecypca Ccbuika (URL) Ha
MHTEpHET pecypc

1. | aBectunmonHas kommnanus «PuHam» www.finam.ru

P. | Tokwuiickas ¢poHI0Bas OUpKa http://www.tse.or.jp

3. | ®onnonas Oupxka Ocaku http://www.ose.or.jp/e/

A. | TaiiBanbckast poHmoBast Oupxka http://www.taifex.com.tw/
eng/index.asp

b. | Uukarckas ¢poH0Bast OUprKa http://www.cboe.com

6. | dunanensuiickas poxaoBas Oupxa http://www.phlx.com

7. | ®onnonas 6upxa Can-Ilayno (bpasunus) http://www.bmfbovespa.c
om.br/en-
us/home.aspx?idioma=en-
us

8. | JlonmoHckas GoHmOBast OupKa http://www.londonstocke
xchange.com

0. | ABctpanwuiickas GpoHIOBast OupKa http://www.asx.com.au/

ba3bl JaHHBIX M HH(POPMALMOHHBIE CHCTEMbI
1. baza naHHBIX mnepHOAMYECKHX H3MaHMi Ha Miatdpopme EastView: «BectHuku
MocKOBCKOro yHHUBepcuTeTa», «M3maHuss mo OOIIECTBEHHBIM M TyMaHUTApHBIM HayKam» -
https://dlib.eastview.com/

2. HNudopmannonnas cucrema «EquHOe OKHO JOCTYIA K 00pa30BaTeIbHBIM PeCypcam»
- http://window.edu.ru

3. Hayunast anekrponnas 6ubmuoreka eLibrary.ru - http://elibrary.ru/defaultx.asp

4. CnpaBouHo-npaBoBas cucrema KoncynbranT [Timroc - http://www.consultant.ru/

5. DOnekTpoHHas OMOMMOTEeYHasl cucTeMa «YHHBEPCUTETCKas OMOIMOTeKa OHJANH» —
https://biblioclub.ru/

6. OnekrponHas oubdianoreunas cucrema «29b bamlVy» — https://elib.bashedu.ru/

7. DiekTpoHHas OMOIHOTEUHAs cucTeMa u3aarenbersa «Jlansy» — https://e.lanbook.com/

8. DnexTpoHHbIii kKatanor bubmuorexku baml'y — http://www.bashlib.ru/catalogi.


http://ecatalog.bashlib.ru/cgi-bin/zgate.exe?ACTION=follow&SESSION_ID=2344&TERM=%D0%91%D1%83%D1%80%D0%B5%D0%BD%D0%B8%D0%BD,%20%D0%90.%D0%9D.%5B1,1004,4,101%5D&LANG=rus
http://ecatalog.bashlib.ru/cgi-bin/zgate.exe?ACTION=follow&SESSION_ID=2344&TERM=%D0%90%D0%B3%D0%B0%D1%81%D0%B0%D0%BD%D0%B4%D1%8F%D0%BD,%20%D0%93.%20%D0%90.%5B1,1004,4,101%5D&LANG=rus
http://www.finam.ru/
http://www.cboe.com/
http://www.phlx.com/
http://www.londonstockexchange.com/
http://www.londonstockexchange.com/

9. ApxuBbl Hay4HbIX XypHaoB Ha atrdpopme HOMKOH (Cambridge University Press,
SAGE Publications, Oxford University Press) - https://archive.neicon.ru/xmlui/

10.  UsparennctBo «Annual Reviewsy - https://www.annualreviews.org/

11.  UznarensctBo «Taylor&Francisy - https://www.tandfonline.com/

12.  Windows 8 Russian. Windows Professional 8 Russian Upgrade JloroBop Nel04 ot
17.06.2013 r. JIunensuu 6eccpovHbIe.

13.  Microsoft Office Standard 2013 Russian. foroBop Nel14 ot 12.11.2014 r. JIunen3uun
OeccpoyHbIe.

14.  Windows 8 Russian. Windows Professional 8 Russian Upgrade. forosop Ne 104 ot
17.06.2013 r. JIunen3uu 6eccpovHEbIe.

15. Cucrema LEHTPAJIM30BAHHOTO TECTUPOBAHUS bamly
(Moodle). GNU General Public License Version 3, 29 June 2007



6. MarepuajbHO-TeXHHMYeCKasi 0a3a, He00X0aUMAas JJIS1 OCYlIeCTBJICHUS
00pa3oBaTeILHOIO NMpolecca No AUCUUILINHE

HaumeHoBanue
CHEeNMAIN3UPOBAHHBIX AyIUTOPHIA,
KaOHUHETOB, J1a00PaTOPHIi

Bua zansarui

HaumeHnoBaHue
000opya0BaHMSs, IPOrPAMMHOT0
o0ecreyeHus

Yueonaa ayoumopus onsa npoeedenusn
3anamuil JNIeKYUOHHO20 muna:
71a00paTOpHs COLUATBLHO-IKOHOMUYECKOTO
MozmenupoBanus Ne 107 (momermieHue,
yn.Kapma  Mapkca, 1.3, kopm4),
mabopatopus aHanm3a maHHBEIX No 108
(momemenne, yin.Kapma Mapkca, 1.3,
kopi.4), ayouropust Ne 110 (momemenwue,
yn.Kapma  Mapkca, 1.3, xkopm.4),
aynutopust Ne 111 (momemenue, yn.Kapna
Mapkca, 1.3, xopm.4), ayautopus Ne 114
(momemenne, ymn.Kapna Mapkca, 1.3,
xopm.4), ayauropust Ne 122 (nmomemenue,
yn.Kapma  Mapkca, 1.3, xopm.4),
aymuropus Ne 204 (momemmenue, yn.Kapna
Mapkca, 1.3, kopm.4), ayautopus Ne 207
(momemenne, yin.Kapma Mapkeca, n.3,
kopi.4), ayouropus Ne 208 (momermeHmue,
yn.Kapma  Mapkca, 1.3, kopm4),
aymuropus Ne 209 (momemenue, yn.Kapna
Mapkca, 1.3, xopm.4), aynuropus Ne 210
(momemenne, ymn.Kapma Mapkea, 1.3,
kopm.4), ayIUTOpUs Ne 212
(rymaHUTapHBII KopIiyc), ayauropus Ne
213 (momemenue, yn.Kapna Mapkca, 1.3,
Kopi.4), ayIuTopus Ne 218
(rymaHHTAapHBIH KOpITyC), aymuropus Ne
220 (momemenue, yn.Kapma Mapkca, 1.3,
Kopi.4), ayIuTopus Ne 221
(rymaHHTAapHBIH KOpITyC), aymuropus Ne
222 (momemenue, yn.Kapma Mapkca, 1.3,
kopm.4), ayIUTOpHUs Ne 301
(rymaHUTapHBII Kopiyc), ayauropus Ne
305 (rymaHHUTapHBIA KOPIYC), ayAUTOPHUS

Ne 307  (rymaHuTapHBI  KOpITyC),
aymuropuss  Ne 308  (rymaHuUTapHBIN
KOpIyc), ayIUTOPUS Ne 309
(rymaHHTapHBIH KopIyc), JabopaTopus

HCCIIeIOBaHMs NIPOLECCOB B IKOHOMHKE U
yrnpasiaenun Ne 31la (rymaHuTapHBIHA
Kopmyc), JlabopaTtopust HHPOPMAIIMOHHBIX
TEXHOJIOTHI B SKOHOMHKE U YIPaBICHUU
Ne 3118 (rymMmaHUTapHBINA KOpITyC).

Jlexkiun

yuebnaa ayoumopus O01a npogedeHusn
3anamuil CeMUHAPCKO20 muna:
11a00paTOpHs COLUATHLHO-IKOHOMHUYECKOTO
mozaenupoBanuss Ne 107 (momemieHue,
yn.Kapna  Mapkca, 1.3, xkopm.4),
nabopartopusi aHanmu3za gaHHbIX Ne 108
(momemenue, yn.Kapma Mapkca, x.3,
kopn.4), mabopaTopusi  HCCIEIOBaHMS
IIPOLIECCOB B 9KOHOMUKE M yIIpaBieHuH No
311a (TymMaHUTapHBIN KOpIIyC),
naboparopust nH(pOpPMaIMOHHBIX

[pakTrnyeckne/ceMuHapcKue
3aHATHA

JabopaTopus cOMAJIbHO-
IKOHOMHYECKOT0 MOIeTHPOBAHUS
Ne 107:
yaeOHast mebenb, T0CKa,
MIPOEKIIMOHHBIN 3KpaH C
snmekTpoaromom lumien master
control, mpoekrop casio,
HEePCOHANBHBII KOMIIBIOTEP MI3BM
KJ1amac B KomIuiekte — 18 mir.
JabopaTopus aHAJIM3a JaHHBIX Ne
108:
yaeOHast MmeOeb, 10CKa,
MePCOHAIBHBIA KOMIBIOTED IT9BM
KJIamMac B KOMIUIeKTe — 17 mmT.
aynuropus Ne 110:
yaeOHast Me0Oenb, JOCKa, TEIEBU30P
led.
aynuropus Ne 111:
yaeOHast Me0Oenb, JOCKa, TEIEBU30P
led.
ayauropus Ne 114:
yueOHast MeOellb, ocKa.
ayauropus Ne 115:
yueOHast MebelTh, KOJIOHKH (2 ImT.),
muaamuku, dvd mreep tochiba,
MarHuToja sony (4 mr.)
ayauroprust Nel18:
yuebHast Mebelb, mpoektop beng,
KOJIOHKH (2 WIT.), My3bIKAJIbHBIH
ueHTp |9, gpaumuapt MmarHuTHO-
MapKepHBIA Ha TPEHOTe
ayauropusi Ne 122:
yaebHas mebenb, JocKa.
ayauropusi Ne 204:
yueOHast Mebelb, 10CKa,
IIPOEKLIMOHHBIN DKPaH ¢
anexTporo oM lumien master
control, mpoekTop casio.
ayautopusi Ne 207:
y4eOHast MeOeb, JOCKa, TEIEBU30D
led tcl.
ayautopus Ne 208:
y4eOHast MeOenb, JOCKa, TEIEBU30D
led tcl.
aynuropus Ne 209:
yaeOHas mebenb, JocKa.
ayauropusi Ne 210:
yaeOHas mebenb, JocKa.
ayautopusi Ne 212:
yueOHast MeOelb, T0CKa, POSKTOP
infocus.
ayauropust Ne 213:
y4deOHast MmeOeb, T0CKa,
IIPOCKIIMOHHBIH YKpaH ¢




TEXHOJIOTUIl B SKOHOMHKE U YIPaBICHUHU
Ne 3118 (rymaHHUTapHBIA KOpIycC).

yuebnasa ayoumopus Ona npogedeHusn
2pynnoevix u UHOUBUOYATbHBIX
Koncyavmayuii: 1a00opaTtopys COluaabHO-
SKOHOMHUECKoro mojaenupoBanus Ne 107
(momemenne, yn.Kapma Mapkca, x.3,
Kopir.4), mabopaTopus aHaIn3a JaHHBIX No
108 (momemenne, yn.Kapma Mapkcea, 1.3,
kopr.4), mabopaTopus  HCCICIOBAHUA
MIPOLIECCOB B 9KOHOMUKE M yIIpaBIeHUH No
311a (TyMaHUTapHBIHA KOpITyC),
nabopaTopus WH(POPMAITHOHHBIX
TEXHOJIOTUI B DKOHOMHKE U YIPaBICHUHU
Ne 3118 (rymaHHUTapHBIA KOpIycC).

I'pynnossie u
MHAVBHUIYaIIbHBIE
KOHCYJbTalui

yuebHasa ayoumopus Ona MeKyuyezo
KOnmpoasn u npoOMeNHCYMOUHOI
ammecmayuu: 1a00paTOPUsT COLUAIBHO-
SKOHOMHYECKOTO MojenupoBanust Ne 107
(momemenne, ymn.Kapna Mapkca, 1.3,
Kopm.4), naboparopust aHaIM3a JaHHBIX Ne
108 (momermmenue, yin.Kapna Mapkca, 1.3,
Kopmn.4), mabopaTopusi  HCCIEIOBaHHSA
IIPOLIECCOB B 9KOHOMUKE M yNpaBieHUH Ne
311a (TyMaHUTapHEIHA KOpITyC),
naboparopus nH(pOpPMaIMOHHBIX
TEXHOJIOTUH B 3KOHOMUKE U YIPaBICHUU
Ne 3118 (rymaHHUTapHBIA KOPIyC).

Texkymuii  KOHTpOJIb U
MIPOMEKYTOYHAS aTTECTALIUS

nomewjenus ons Xpanenus u
npogunakmuyeckozo obcyrcusanusn
yuebHozo o060opyoosanus:aynautopus Ne
115 (momemenue, yn. Kapna Mapkca, 1.3,
kopr.4), 118 (momemenue, yn.Kapma
Mapkeca, 1.3, kopr.4)

CamocrosiTenbHas pabora

anekrpoauonoM lumien master
control, mpoekrop casio.
ayauTopusi Ne 218:
y4deOHast MmeOenb, T0CKa,
MynsTEMEAHa-mpoekTop infocus.
ayauropus Ne 220:
yaeOHas mebenb, JocKa.
aynuropus Ne 221
yaeOHas mebenb, JocKa.
aynuropus Ne 222
yaeOHas Mebenb, JocKa.
aynuropus Ne 301
yueOHas MeOelb, 9KpaH Ha LITaTHBE,
MIPOEKTOp aser.
ayautopus Ne 302
yueOHast Me0ellb, epcoHaIbHbIN
KOMIIBIOTEp B KoMIutekTe hp,
MOHOOJIOK, TIEpCOHAIBHBIN
KOMIBIOTEP B KOMIUIEKTE MOHOOJIOK
iru.
aynuropus Ne 305
yaebHast Me0elb, T0CKa, TPOSKTOP
infocus.
ayautopus Ne 307
yueOHast MeOellb, ocKa.
aymuropus Ne 308
yueOHast MeOellb, ocKa.
aymuropus Ne 309
yueOHast MeOellb, ocKa.
JadopaTopus ucciae10BaHUsA
MPOLECCOB B IKOHOMHUKE U
ynpaJjenuu Ne 311a
yaeOHast MmeOenb, T0CKa,
NIepCOHANbHBIN KoMIbroTep |enovo
thinkcentre — 16 m.
Jaboparopusi ”HPOPMAHOHHBIX
TEeXHOJIOTHil B J)KOHOMHKE U
ynpasJjenuu Ne 3118
yueOHast Mebelb, 10CKa,
NEPCOHAIBHBII KOMIIBIOTED B
komiurexte Ne 1 iru corp 510 — 14
IIIT.
aynuropus Ne 312
yaeOHas MeOenb, JoCKa.

1. Windows 8 Russian. Windows
Professional 8 Russian Upgrade.
Horoop Ne 104 ot 17.06.2013 r.
Jlunensuu — GeccpouHsbIe.

2. Microsoft Office Standard 2013

Russian. [loroop Ne 114 ot
12.11.2014 r. Jlunewsum — —
OeccpovHEIe.

3. Cucrema LEHTPATU30BaHHOTO

tectupoBanus baml'V  (Moodle).
GNU General Public License
Version 3, 29 June 2007




