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Nnpo¢uJIb NOATOTOBKH: [Ipuxnagnas MmareMaruka U HHQOpMaTrKa
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Kypc: 2
KBAJM(PUKAIMA: MarucTp

Cemectp, GopMBI IPOMEKYTOUHOH arTecTanuu: 3 (OCeHHUH) - DK3aMeH
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AHHOTANMA

JlaHHBIA KypcC TOCBSIIECH BBEIECHUIO B COBPEMEHHYIO TEOPHIO (PMHAHCOBBIX PHIHKOB M NPUMEHEHHE K HHUM
ocHOB (uHaHCOBOM MaremMaTHkH. OCHOBHBIMHM «KOJOHHAMH» (MHAHCOBOW MAaTeMaTHKH SIBIISIOTCS:
ONITUMAJIBHOE pacIpeieIcHUe PECYpPCOB; HaXOXKIEHHE CIPAaBEIJIMBBIX LIEH (MHAHCOBBIX HMHCTPYMEHTOB;
U3MEPEHUE PUCKOB U YIIPABIEHUE UMH.

B Kypce paccMaTpuBaroTCs CieAyOLIKe BOIPOCHL:
BBeJIcHHE 0a30BbIX 00BEKTOB TEOPHH (DUHAHCOB;

BBEJICHUE MEp PHCKA M MX MCIOJIB30BaHUE ISl PELICHHS PAa3IMYHBIX 33/1a4 TEOPUU (PUHAHCOB; PAacCCMOTPEHHE
0a30BBIX 00BEKTOB (pHAHCOBOI MareMaTHKH ((yHIaMEHTAJILHON W PHIHOYHOW IEHBI ()DMHAHCOBBIX aKTHBOB,
MEPBUYHBIX (UHAHCOBBIX HMHCTPYMEHTOB (aKIMii W OONUTanuii), a Takke MPOU3BOJAHBIX (HHAHCOBBIX
MHCTPYMEHTOB ((hopBapaoB, (BIOYEPCOB, CBOTIOB, Pa3IMYHBIX BUIOB ONIIMOHOB);

HaXO0XJACHUC LICH Pa3JINYHbIX (bHHaHCOBBIX HUHCTPYMCHTOB, UCIIOJIB3Yyd TCOPULO ap6I/ITpa>Ka B OGH.IGI71 MOACIH,
KOJUI-IIYT NAapUTET, HCHBI UMCIOIIUXCA HA PBIHKE OIIIUMOHOB U T.A.;

OIMCaHUE U HAXOXJCHHUE CIPABEIUBBIX [IEH Pa3IMYHBIX MPOU3BOIHBIX IIEHHBIX OyMmar Jjisi MOJIEJeH, 9acTo
WCIIOJIE3YEMBIX B ()MHAHCOBOW MaTeMaTHKe.

B kauectBe 3amau Takke OyIyT pPacCMOTPEHBI BONPOCHI, YacTO 3aJaBacMble Ha cOOECeOBaHHMAX B
(DMHAHCOBBIX OpraHM3alMUAX, a TAKXKe METONbI, HCIOJB3yeMble Ul OICHKM PHCKAa W HAXOXKICHHS LIEH
(bMHAHCOBBIX HHCTPYMEHTOB.

BepOHTHOCTHBIG METOAbI UMCIOT mnpoqal‘/’lmee IMPUMCHCHUC B JTOH 06J'I.':1CTI/I, MMO3TOMY B KYPCC TaKiKC 6y,Z[YT
BBCICHBI U PACCMOTPCHBI BAXKHBIC 3JIEMCHTBI TCOPHUU MAPTHUHIAJIOB M BBIITYKJIOIO aHaliu3da, a HMCHHO,
YCJIOBHBIC MATCMATHYCCKUC OKUJaHWA, TCOPUA MAaPTUHTAJIOB.

1. leau u 3apauu

eap AUCUMNIMHBI

JucuurniyHa HampaBjieHa Ha OOy4YeHHE OCHOBaM ()MHAHCOBOM MAaT€MaTHMKH W BEPOSTHOCTHBIM
METO/IaM, KOTOpbIe UMEIOT IUpoYaiiiiee MPUMEHEHUE B OTOH O0JIACTH.

3axayu QUCHUTNIHHBI
- Hay4YUThCS OTMEPUPOBATH C 0A30BHIMU OOBEKTaMU (PUHAHCOBOW MaTeMaTHKH;

- 3QJIOXKHUTb OCHOBBI TEOPHH YCIOBHBIX MAaTeMaTM4YEeCKUX OXHIAHHWH, TEOPUM MAPTUHTAJIOB U
NpUOOPECTH HABBIK HAXOXKICHUS MHTEPBAJIOB CIIPABEUIMBBIX LIEH PAa3IMYHbBIX MJIATEKHBIX MOPYUYCHUIH
(¢opBapmoB, GpprouepcoB U Pa3INIHBIX BUAOB ONLIMOHOB);

- MOJIYYUTh TIPEJICTABICHHE O O0a30BBIX MOJEINAX, HCIONB3YEMBIX IS HAXOXKIACHHS OITHUX
CIIpaBe/JINBBIX IICH;

- HAy4YMTHCS TEXHHUKE BBITYKJIOTO aHAJM3a, UCIOJIB3yeMON MPU JOKA3aTelbCcTBE (yHIaMEHTAIbHON
TeopeMbl Teopuu apoutpaxa (OTTA);

- 3anoxuTbh OCHOBbI Teopud CAPM M OCHOBBI pelIeHUs HEKOTOPHIX ONTHUMH3AIMOHHBIX 3a]ad B
paMKax 3TOH TEOpHH;

- paccMOTpETh OCHOBBI TEOPUM MEP PUCKA.
2. llepedyens popmMupyemMbIX KOMIETeHUMH

OcBoeHue TUCIUILTMHBI HAITPABICHO Ha (DOPMUPOBAHHE CICAYIONIMX KOMITETEHITHINA:

Kox 1 HanMeHoBaHHE KOMIIETEHIINHA WNHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

YK-2.2 Criocoben MIPOTHO3UPOBATh pe3yabTar
NEeSITeIbHOCTH U IUIAHUPOBATh MOCIICAOBATEIbHOCTh LIAroB
I JOCTWXKGHUS  JaHHOro  pesynerara. ®Dopmupyer
VK-2 Crioco0GeH yrpasiisTh IPOEKTOM Ha BCeX |IUIAH-TPaMK peanu3alldd IIPOEKTa B IIEJIOM M IUIaH
JTamax ero >KU3HEHHOTO LKA KOHTPOJISI €TI0 BBIIIOJIHEHUS

VYK-2.3 CriocobeH opranu30Barh ¥ KOOPAUHUPOBATH paboTy
YYaCTHUKOB TPOCKTa, oOOecreunBaTh padoTy KOMaHJIbI
HEOOXOIMMBIMHU pecypcamMu

OIIK-2.1 NUmeeT npeacTaBIeHUE O COBPEMEHHOM COCTOSTHUU
WCCIICZIOBAaHUI B paMKax TEMaTW4YecKoil obmactu cBoel
npoecCuoHaTbHON e TEIHHOCTH




OIIK-2 Nmeer npeacraenenne o0 akryanbHbix |OITK-2.2 Criocoben OIICHUBATh aKTyaJbHOCTh

npobiemMax HayKd U TEXHUKH B 001acTH UCCIJICAOBAaHUM B 00:1acTH MHPOPMATHKHI U BHIYUCIUTEIBHOM
MH(QOPMATUKHU U BBIYUCIUTEIBHON TEXHUKH, TEXHHUKH U UX MIPAKTHYECKYIO 3HAYMMOCTh

CII0COOCH Ha HAyYHOM si3bIKe (hopMynupoBarh  |OIIK-2.3 Biameer mpodecCHOHANBHON TEpPMHHOIOTHEN,
npoQecCHOHANBHBIC 331291 HCIIOJIB3yEMOW B COBPEMEHHOM  HAy4YHO-TEXHUYECKOU

nuTeparype, o0nagaer HaBbIKAMH YCTHOTO M HMHCBMEHHOTO
U3JI0KEHUS PEe3yJbTaTOB HayuyHOW AEATENBHOCTH B paMKax
npo¢ecCHOHATBHON KOMMYHHUKAIIUN

I1K-2.1 3Haer OCHOBBI Hay4HO-UCCJIEeI0BaTEIbCKON
NeSITEeTLHOCTH B 001acTH MH()OPMAIIMOHHBIX TEXHOJOTHIA,
BIIAJICET 3HAHUEM OCHOB (PMI0CO(OUU U METOJOJIOTHH HAYKH;
3HAHMEM METOJIOB HAayYHBIX HCCJIEIOBAaHUI M HaBBIKAMU WX
MPOBEACHUS

[1K-2 [MorumMaeT 1 criocobeH MPUMEHUTH B
HAy4HO-HCCIICAOBATEILCKON U PUKIIATHON
JEATEIbHOCTH OCHOBHbIE 3aKOHBI
€CTECTBO3HAHUS, COBPEMEHHBIN

[IK-2.2 YMmeeT nmpuUMEHATH MOMyYCHHBIC 3HAHUS B 00JacTu
(byHIaMEeHTaJIBHBIX HAYYHBIX OCHOB TEOPUH MH(POpMALNHU U
pemarb CTaHJapTHBIE 3a1a4n B COOCTBEHHOM
Hay4HO-UCCJIEA0BATEIbCKOM NesTEIbHOCTH

MaTeMaTUYECKUH armapar U alropuTMsl,

[IK-2.3 Nwmeer MIpaKTUYEeCKUN OTIBIT
COBpPEMEHHBIE .

HAy4YHO-HCCIIEOBATENIbCKON  IEATENIbHOCTH B 0o0JacTu
MH(POPMALMOHHO-KOMMYHHUKAI[HOHHBIE .

MH()OPMALMOHHO-KOMMYHHKAIIHOHHBIX TEXHOJIOT Ui
TEXHOJIOTHH

[1K-2.4 BnageeT MeToAaMu U alropuTMaMu pELICHUS 3a1a4
uppoBoii 00pPabOTKM CHTHAIIOB, WCIOJNB30BAHUS CETU

Wureprer, AQHHOTUPOBAHUS, pedepupoBaHus,
oubmmorpaduyecKoro MOMCKa, OMBIT PabOThl ¢ HAYYHBIMU
HCTOYHUKAMH

3. IlepevyeHnb MJIAHUPYEMBIX Pe3yJIbTATOB 00yUE€HUS MO JUCHUILIHHE (MOIYJII0)
B pesynbrare ocBOCHMS TUCIUTUIMHBI 00YYaIONTHUECs JOKHEI

3HATh:
- 3KOHOMHYECKHE OCHOBBI TEOPHH apOUTpaxa U PUCK-MEHEKMEHTA;
- OCHOBHBIC (PMHAHCOBBIE HHCTPYMEHTHI, HCHIOJIB3YONecs Ha (PMHAHCOBBIX PHIHKAX;
- ocuoBbl Teopun CAPM, ompenenenne 1 0cOOEHHOCTH MCIONIB30BaHUS HAa (PUHAHCOBBIX PBHIHKAX
KOPOTKHUX ITPOJIAX;
- OCHOBBI AuBepcU(HUKaLNU MapKoBUTHA.

YMETh!

- HaxoAMTh YCIIOBHBIE MAaTeMaTUUYECKUE OKUAAHUSA, OIEPUPOBATh C MAapTUHIAJlaMH, HaXOAUTh
CIIPaBEUIMBBIC LIEHBI U XEUKUPYIOIINE CTPATETUN ISl PA3JIMYHBIX IJIaTEKHBIX TOPYYEHUH, OIICHUBATh
PUCK pa3IMYHBIX (PMHAHCOBBIX MO3UIIUN C MOMOIIBI0 V(@R 1 KOrepeHTHBIX Mep pUCKa.

BJIaJIETh:
- OCHOBaMH BBINYKJIOTO aHAJIN3a, HCIOJIB3YIOIIUMUCS IPHU JI0KAa3aTeIbCTBE (DYHAAMEHTATbHBIX
TEOpEM TEOpUH apOUTpaxKa;
- TEXHUKOH, UCIIOJIb3yeMOH IIpU HAXOXJAEHUU HHTEPBAJIOB CIPABEMJUBBIX LEH M XEIKUPYHOIUX
CTpaTeruil B pa3IUYHBIX MOJEIISAX, UCTIONB3YIOIINXCS B MaTEMaTHYECKON TEOpUU (PHHAHCOB.

4. Coaep:xanue TUCUMILIUHBI (MOYJIs), CTPYKTYPHPOBAHHOE 10 TeMaM (pa3iesiaM) ¢ yKazaHueM
OTBEJICHHOI'0 HA HUX KOJMYECTBA AKAAEMHYECKUX YaCOB 1 BH/I0B Y4eOHBIX 3aHATHI

4.1. Paznenbl TUCTMITIMHBI (MOJYJISI) ¥ TPYJIOEMKOCTH TI0 BUJaM yUEOHBIX 3aHSATHIA

TpyaoeMKoCTb IO BHIaM y4eOHBIX 3aHSATHH, BKITIOUAs
CaMOCTOSITENIbHYO padoTy, Jac.

No Tema (pa3nen) TUCIUTUTMHBI
Camocr.
Jlekrum | Cemunapsr | JlaGopar. paboTs
pabora
1 duHaHCH U PUHAHCOBAsA CUCTEMA 5 2 10
2 BBenenue (pMHaAHCOBBIX HHCTPYMEHTOB 5 3 10




3 Teopuss CAPM 5 2 10

4 VYcaoBHOE MareMaTHdecKoe OXHIaHWE H 5 3 10
BBEJICHHE B TEOPHIO MAapTUHIATIOB

5 Paccmorpenune Teopum apOutpaxka B 5 5 10
OJHOILIAaTOBOM MOJEIN

6 BBenenue B Teopuio Mep prcka 5 3 10

Nroro yacos 30 15 60

ITonroToBka k 3K3aMeHy 30 gac.

OO01mas TpynoEMKOCTh 135 yac., 3 3au.en.

4.2. CopaepxaHue AUCHUILTAHBI (MOIYJIsl), CTPYKTYpUPOBAHHOE 110 TeMaM (pasjieiiam)
Cemecrtp: 3 (Ocennuii)
1. dunaHCH ¥ PUHAHCOBAS CUCTEMA

3amaun (QUHAHCOBOM CHCTEMBI, 3 KOJIOHHBI (DMHAHCOBON MaTeMaTHKH (pa3MEIeHHE PECYpCOB,
HaXOXKICHUE CTOMMOCTH aKTHBOB W yIpaBlieHHe puckamu). DyHmameHTanbHas M PHIHOYHAS ICHA
(¢uHAHCOBBIX aKkTHBOB. [lpuHinmn rtumepbonsl B (uHaHCOBOW Maremarmke. OmpeeicHue
JTMCKOHTHPOBAHHSI.

2. BBenenue (pMHAHCOBBIX HHCTPYMEHTOB

[lepBuunble (hUHAHCOBBIE HMHCTPYMEHTHI (akuuu W oOmurammu). [Ipon3BoiHbIE (HHAHCOBBIC
WHCTPpYMEHTHl (QopBapabl, (brOYEpCHl, CBOIBI, pPa3IUYHbIC BUJIBl OIMNIMOHOB) W HPUMEPHI
HaXOXKICHUS UX 1eH. Koy T mapureT u ero UCroib30BaHUE MPU HAXOXKICHUU CIPABEIUINBBIX [ICH
Pa3IMYHBIX OIIHOHOB.

3. Teopuss CAPM

Husepcudurauus MapkoBUTLA, ONpENEIeHWE U HCIOJIb30BaHUE KOPOTKHX MPONaX, 3ajxada
CpelHeIUCIIepCHOHHOr0 aHanu3a, BBereHne CML, TaHreHumaspHOro mHOpTdens U NPUMEHEHHE
teoput CAPM Kk Haxox1eHUI0 GyHAaMEHTAIbHON CTOUMOCTH aKIUil.

4. YciIoBHOE MaTeMaTUIECKOE OXUAAHUC U BBCACHUC B TCOPHUIO MAPTUHI'AJIOB

BBenenne ycioBHOro mMareMaTH4ecKOro OXHAAaHUS M ero cBoiictBa. OmpeneneHue MapTHHTaNa U
HPUMEPBI.

5. PaccmoTpenue Teopun apOuTpaxa B OTHONMIATOBON MOJIEIH

Omnpenenenne OTCYyTCTBUSL apOUTpaxa, JOKa3aTeabCcTBO 1-0i M 2-oi (yHOAMEHTaJbHOH TEOPEMBI
Teopun apOuTpaka. BBermeHume WHTEPBAJOB CIPAaBEAJIMBBIX I[IE€H IPOU3BOAHBIX (DMHAHCOBBIX
WHCTPYMEHTOB U MPUMEPHI UX HAXOXKICHUSI.

6. BeeneHne B TEOpHUIO MEp pUCKa

V@R kak mepBas mepa pucka. Hemoctrarkm V@R. CpoiictBa mep pucka (auBepcuuranus,
MOJIOKUTEIbHAS OTHOPOAHOCT, OTHOIICHUE YaCTHUYHOTO MOPSI/IKA, MHBAPUAHTHOCTh OTHOCHTEIBHO
C/IBMTa, MHBAPHUAHTHOCTH TI0 paclpeleeHnIo). BBeaeHne KOrepeHTHBIX, BBIIYKIIBIX MEP PUCKA U UX
MPUMEPBHI.

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, HeOOXOIMMON AJI5l OCYLIeCTBJIECHHNS 00pa30BATEILHOIO
npouecca 1no JUCHUILInHE (MOIYJII0)




VYuebHas ayIuTopHsl, OCHAIIEHHAs! KOMITBIOTEPOM, BO3MOXKHOCTBIO OHJIaWH-TIepeaadn HH(HOpMaIy U
MYJIBTUMEIUINHBIM 000pyI0BaHUEM (IIPOEKTOP, 3ByKOBasi CUCTEMA).

6.IlepeyeHb pekoMeHAyeMOM JIUTEPATYPHI

OcHoBHas JuTeparypa

1. Beenenue B croxactnieckue punancel. Jluckpernoe Bpemst [Tekct] : [yueOHUK amst By30B] / T.
dénpmep, A. ug ; nep. ¢ anm. FO. C. Mumypsl, I. M. leBuenko nox pen. B. M. Apkuna .— M. :
MIIHMO, 2008 .— 496 c.

JomnonHurensHas aureparypa

1. ®unance [Teker] : yueOuuk amns By3os / [1. Y. Baxpun, A. C. Hemwuroii ;Pex.M-Bom o6pazoBanust
PO — 4-e uzn.,nepepabor.non. — M : lamxkos u K*, 2005 .— 526 c.

7. llepedyeHn pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHUKAIIMOHHOI ceTH ""UHTepHET", HEOOXOTUMBIX
JJI51 OCBOEHHST TUCIMIIJIMHBI (MOTYJIs)

Paznuynbie Internet-ucTOYHUKY, IMyOIMKYIOIINE OTYETHOCTh (PMHAHCOBBIX KOMITaHUi (Www.troika.ru,
...), a TaKXKe calThl OUpPK, MyONHKYIONIHEe UHPOPMAITUIO O XOJIe TOPrOB Ha (PMHAHCOBBIC HHCTPYMEHTHI
(www.micex.ru, www.dowjones.com, ...).

8. IlepeyeHb MH(POPMANMOHHBIX TEXHOJIOTHIi, HCIIOIb3yEeMbIX NIPH OCYLIECTBJICHNH 00Pa30BaTeILHOIO
npouecca 1o AMCUMILINHe (MOAYJII0), BKJIIOYasi lepeYeHb He00X0AUMOr0 NPOrpaMMHOI0 odecredyeHust
¥ HH(POPMALMOHHBIX CIIPABOYHBIX CHCTEM (IIPH HEOOXOAMMOCTH)

Paznuunsbie Internet-uctouyHUKH, MyOIMKYIOIINE OTYETHOCTH (PMHAHCOBBIX KOMIIAaHUH (Www.troika.ru),
a TaKKe CalThl OUPXK, MyOIUKyOIre HHOOPMAITHIO O XO/Ie TOPTrOB HA (PMHAHCOBBIE HHCTPYMEHTHI
(www.micex.ru, www.dowjones.com).

9. MeToauyeckue yKazaHusi AJis1 00y4arOIIMXCs 10 OCBOCHUIO U CHUIIMHBI (MOIYJIs1)

CTyneHT, M3y4YalolMi AWCHUIUIMHY, JTOJDKEH, C OJHOW CTOPOHBI, OBJAJETh OOLIMM IOHATHHHBIM
anmapaToM, a ¢ Ipyroil CTOPOHbI, JOJKEH HayYUThCS IPUMEHSATh TEOPETUUECKUE 3HAHUS Ha IPAKTHUKE.
B pesynbrare n3yueHus AUCHMIUIMHBI CTYIEHT AOJIKEH 3HATh OCHOBHbIE ONPECICHNUS, TOHATHSL.
VYenenrHoe 0cBoeHHE Kypca TpeOyeT HaNpsKEHHOW caMOCTOSTEIbHOM paboThl cTyeHTa. B mporpamme
Kypca MpHUBEIEHO HEoOXOaMMOe BpeMs Ui paboThl cTyneHTa Haja Temoil. CamocrosTenbHas padboTa
BKJIIOYAET B ceOsl:

— YTEHUE U KOHCIICKTHPOBAHNE PEKOMEH/IOBAHHOM JTUTEPATYPHI,

— mpopaboTKy y4yeOHOro Martepuana (yueOHOW W HaydHOW IUTeparype), MOATOTOBKY OTBETOB Ha
BOINIPOCHI, TPEJHA3HAYCHHBIX [UII CAMOCTOATENFHOTO HW3Y4YEHHUs, J0Ka3aTelIbCTBO OTICIBHBIX
YTBEPKIECHUMN, CBOICTB;

— MOJTOTOBKY K AK3aMEHY.

PykoBOACTBO W KOHTPOJNb 32 CaMOCTOSTENBHOW paboTOM CTylaeHTa ocymiecTBisieTcss B (opme
WHJIMBUIyaJ bHBIX KOHCYIIBTALIUH.

BaxxHo 100UTHCA NMOHMMAHMS W3y4aeMOro Marepuana, a He MEXaHHYeCKOro ero 3anoMuHaHus. [Ipu
3aTPYIHCHUU W3Y4YCHUS OTIENBHBIX TEM, BOIPOCOB, CIEAYeT OOpaIarbesi 3a KOHCYJIBTAlUSAMH K
JIEKTOPY.

Jluteparypa Juisi caMOCTOATENBHOMN paboThI CTy/IeHTA:
1. 3. bogu , P. Meprton, «®unancs», Mocksa: Bunssamc, 2003.

2. C.B. XKynene, «Croxactuueckas (uHaHcoBasi mMaremarnka. OUHAHCOBBIE PBIHKH B JIUCKPETHOM
ciyqae. Kypc nekumit», Mocksa, MI'Y, 2007.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

110 HANIPABJICHUIO: Wndopmarnka 1 BEIYACIUTENbHAS TEXHUKA
Nnpo¢uJIb NOATOTOBKH: [Ipuxnagnas MmareMaruka U HHQOpMaTrKa

Oustex-mkona [Ipuknagnoit Maremaruku u Uapopmatiku

Kadeapa MeXAUCIUIUIMHAPHOTO aHAIM3a COLUAIBHO-IKOHOMUYECKUX POLIECCOB
Kypc: 2

KBaJIH(UKALUS: MarucTp
Cemectp, GopMBI IPOMEKYTOUHOH arTecTanuu: 3 (OCeHHUH) - DK3aMeH

PaszpatGoTunk: A.B. Kynukos, kanj. pus.-mar. Hayk



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA

NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

VYK-2 CnocoGeH ynpaBiaTh IPOEKTOM Ha BCEX
JTamnax ero JKU3HEHHOTO LKA

YK-2.2 Criocoben MIPOTHO3UPOBATh pe3yabTar
NEeSITeTbHOCTH U IUIAHUPOBATh MOCIIEAOBATEIbHOCTh 1IaroB
7 JAOCTWXKEGHUS  JaHHOro  pesynerara. ®Dopmupyer
IIaH-TpaduK pealu3alud OpoeKTa B LEJIOM U IUJIaH
KOHTPOJISI €r0 BHITTOJTHEHUS

VYK-2.3 CriocobeH opraHu30BaTh ¥ KOOPAUHUPOBATH paboTy
Y4aCTHUKOB IPOEKTa, olecneynBars paboTy KOMaHIbI
HEOOXOIMMBIMHU pecypcamMu

OIIK-2 Nmeet nipeacraBicHre 00 aKTyalTbHBIX
npoOiieMax HayKd M TEXHUKU B 00JIaCTH
MH(QOPMATUKH U BBIYUCIUTEIBHON TEXHUKH,
crocoOeH Ha Hay4YHOM SI3bIKe (hOPMYIHPOBAThH
npodecCUOHANBHBIC 3aJIa4u

OIIK-2.1 Umeet nmpeacrapieHHe 0 COBPEMEHHOM COCTOSTHUH
WCCIICZIOBAaHWI B paMKax TeMaTW4YecKoil obmactu cBoei
npo¢ecCHOHANBHON eI TeNbHOCTH

OIIK-2.2 Criocoben OIICHUBATh aKTyaJbHOCTh
UCCIJICAOBAaHUM B 001acTH MHPOPMATHKH U BHIYUCIUTEIBHOM
TEXHHUKH U UX MIPAKTUYECKYIO 3HAYMMOCTh

OIIK-2.3 Bnameer mnpodeccrnoHambHOW TEPMHHOJIOTHUEH,
HCIIONB3YEMOM B  COBPEMEHHOW  HAy4YHO-TEXHUYECKOHN
nuTeparype, o0nagaer HaBbIKAMU YCTHOTO M HMHCBMEHHOTO
U3JI0KEHUS PEe3yJbTaTOB HayuyHOW AEATENBHOCTH B paMKax
npo¢ecCHOHATBHON KOMMYHHUKAINN

[1K-2 [MorumMaeT 1 ciocobeH MPUMEHUTH B
HAy4HO-HCCIICAOBATEILCKON U PUKIIATHON
JEATEIbHOCTH OCHOBHbIE 3aKOHBI
€CTECTBO3HAHUS, COBPEMEHHBIN
MaTeMaTHYEeCKH anmapar U aJropuTMBbl,
COBpPEMEHHBIE
MH()OPMALMOHHO-KOMMYHHUKAI[HOHHBIE
TEXHOJIOTHH

I1K-2.1 3Haer OCHOBBI Hay4HO-UCCJIEeI0BaTEIbCKON
JEeSITETLHOCTH B 001acTH MH()OPMAIIMOHHBIX TEXHOJOTHIA,
BIIAJICET 3HAHUEM OCHOB (pMI0CO(OUU U METOOJIOTHH HAYKH;
3HAHMEM METOJIOB HAayYHBIX HCCJIETOBAaHUI M HaBBIKAMU WX
MPOBEACHUS

[IK-2.2 YMmeer npUMEHATH MOMyYEHHBIC 3HAHUS B 00JacTu
(byHIaMEHTaJIBHBIX HAYYHBIX OCHOB TEOPUH MH(POpMALNU U
pemarb CTaHJapTHBIE 3a1a4n B COOCTBEHHOM
Hay4HO-UCCJIEA0BATEIbCKOM NesTEIbHOCTH

[IK-2.3 Nwmeer MIPaKTUYEeCKUN OTIBIT
HAy4YHO-HCCIIEOBATENIbCKON  EATENIbHOCTH B 00JacTu
MH()OPMALMOHHO-KOMMYHHKAIIHOHHBIX TEXHOJIOTUI

[1K-2.4 Bnageet MeToAaMu U alropuTMaMu pELICHUS 3a1a4
uppoBoii 00pPabOTKM CHTHAIIOB, WCIONB30BAHUS CETU
UnTrepner, AHHOTHPOBAHUA, pedepupoBanus,
oubnmorpadUYecKoro MOWCKa, OMBIT PabOThl ¢ HAYYHBIMU
HUCTOYHUKAMHU

2. Iloka3arein OLleHUBAHUS KOMIIeTeHITHH

B pE3YIbTATC N3YUYCHUA JUCIIUITIINHBL «Maremarudeckas TCOpHUA q)HHaHCOB» 06yqa10m1/11710;1 JOJIKCH:

3HAThb:

9KOHOMUYECKHE OCHOBBI TEOPUH apOUTpaka U PUCK-MEHEIKMEHTA;
OCHOBHBIE ()MHAHCOBBIE HHCTPYMEHTBI, HCIIOIb3YIOIINECS HAa (PUHAHCOBBIX PHIHKAX;

- OCHOBBI TCOpHHU CAPM, OIPCACIICHUC U OCOOCHHOCTHU HCIIOJIB30BaHMS HA (I)I/IHaHCOBLIX PBIHKax

KOPOTKHX ITPOJIAK;

- OCHOBBI AuBepcU(PHUKaNU MapKoBUTHA.

yMeTh:

- HaxoAMTh YCIIOBHBbIE MaTeMaTUUYECKUE OKUAAHUS, OIEPUPOBATh C MApTUHIAJaMH, HaXOAUTh
CIIPaBEUIMBBIC LIEHBI U XEKUPYIOIIVE CTPATETUN ISl PA3JIMYHBIX IJIAaTEKHBIX TOPYYEHUH, OIICHUBATh
PUCK pa3IMYHBIX (MHAHCOBBIX MO3UIIUN C TOMOIIBI0 V(@R 1 KOrepeHTHBIX Mep pUCKa.

BJA€Th:




- OCHOBaMH BBINYKJIOTO aHAJIN3a, HMCIOJIB3YIOIIUMHUCS IPHU JI0KAa3aTeIbCTBE (DYHAAMEHTATbHBIX
TEOpEM TEOpUH apOUTpaxa;

- TEXHUKOH, UCIIOJIb3yEeMOH IIpU HAXOXIEHUU HHTEPBAJIOB CIPABEMJUBBIX LEH M XEIKUPYHOIUX
CTpaTeTuil B pa3UYHBIX MOJEIISX, UCTIONB3YIOIINXCS B MaTEMaTHYECKON TEOpUU (PHHAHCOB.

3. IlepeyeHb THNOBBIX (IPMMEPHBIX) BONPOCOB, 3aJaHHI1, TeM JJIsl IOATOTOBKHU K TeKylIeMy KOHTPOJII0

[lepeueHb THITOBBIX BOIIPOCOB -

1. PeiHOK M ero ywactHuku. PuHaHcoBas cuctema. Buipl aktuBoB. HaxokieHue crpaBeIMBBIX
(hopBapIHBIX IIEH.

2. OCHOBHBIE 33J]a4l MaTeMaTHIECKON TeOpHr (PUHAHCOB.

3. Bugpl pucka u crioco0s! yrpasnenus. Onpenencane V(@R.

4. JIMCKOHTHpPOBAaHWE B JIUCKPETHOM M HEMpEephIBHOM BpeMeHH (Oe3puckoBasi % cTaBKa, 4YUCTas
JMCKOHTHPOBAHHAS CTOMMOCTB, TEMITbI HHQIISAIMHY, peasibHast % CTaBKa U €€ pacueT yepe3 OEpuCKOBYIO
% cTaBKy U TEMITbl HHQIISLUHN).

5. Pacuer (¢yHIamMeHTaNbHOH CTOMMOCTH aKIUi depe3 ee TpearnoiaraeMbie JTUBUIACHIBI.
Henocrosinnas npoueHTHasi cTaBka, (opBapAHas U MrHOBeHHas % craBku. PacueT meH oOmuranuu
yepe3 % CTaBKu.

6. @opeapel, Grrouepckl U cBombl. HaxoxaeHwe ¢dopBapaHOro 0OMEHHOTO Kypca, IeHbI CBOIA Ha
WHOCTPAHHYIO BAJIOTy U % CTaBKY.

7. EBpOHeﬁCKI/Ie OINIIAOHBI KOJUI U IIYT. HaXO)I(I[eHI/IC TPHUBUAJIBHBIX MHTCPBAJIOB CIPABCIJIMBBIX LICH
JJIA OIIIHMOHOB KOJIIT U ITYT.

8. Komr-myr mapureT U €ro A0Ka3aTejlbCTBO. TpUBHANIbHBIE HMHTEpPBajbl CIPABEJIMBBIX LEH IS
aMEPHUKaHCKUX OMIIMOHOB KOJUI.

9. AMepuKaHCKHE OINIMOHBI KOJUI M TMyT. JloKa3arenbCTBO HEONTHUMAIBHOCTH MPEIBIBISTH
AMEPUKAHCKUH ONIIMOH K HWCIIOJIHEHWIO JI0 KOHEYHOTO MOMEHTA, €CIH M0 0a30BOMYy aKTHUBY HET
JIUBUIECHIOB.

10. IloBeneHue LieH €BPONECHCKUX U aMEPUKAHCKUX OILMOHOB KOJUI U IIyT B 3aBUCUMOCTHU OT BPEMEHH
MoTralieHus], CTpaiika, Ha4aJbHO! IIeHbl 0a30BOT0 aKTHBA.

11. [duBepcudukanuss MapkoBuTIa, HOpMa NPUOBUIM, MOCTAHOBKA 3a/1aud CPEIHEANCIEPCHOHHOTO
a”anm3a. J{oka3aTeabCTBO TOTO, UTO CpeiHee KBAaAPaTHIECKOe OTKIIOHEHHE YIOBIETBOPSIET CBOMCTBY
JTUBEPCUPUKAIHH.

12. Pemenue 3aga4uu BeiOOpa ontumaibHoro nmoprdens B moaenu CAPM (capital asset pricing model,

MOJIeNIb [IEHOOOpa30BaHMUs AaKTHBOB) C OE3pHCKOBBIM aKTHBOM. JloKa3aTeiabCTBO CYIECTBOBAHUS
TaHreHIuaIbHOTO noptdens. OnpeneneHne u CBONCTBA PHIHOYHOTO TOPTQETIs.

13. CBs3p HOpMBI NMPUOBUTH aKTHBA U PHIHOYHOTO MOPT(HENs U MPUMEHEHEHE K HaXOXKIEHUIO HOPMBI
PBIHOYHOM KalluTalInu3aluy aKIHii.

14. Teopus CAPM (capital asset pricing model, Monens 11eHOOOpa3oBaHusi aKTUBOB) 0€3 KOPOTKUX
nponax. [TapagoKkchl U CocOObI UX pa3pemeHNsI.

15. YcnoBHOE MareMaTnieckoe OKuAaHrue 1 MapTuHrasisl. Onpenenenue, CBOMCTBa U IPUMEPHI.
16. /IBa 5KBUBaJICHTHBIX OTIpe/eIeHUSI OPOYHOBCKOTO JBMXKECHUSI.
17. Teopema JlyOa 06 ocTaHOBKE U €€ MPUMEHEHHE K PEILICHUIO 3a/1a41 O Pa30PEHUH.

18. Ilpumepsl coobpaxkeHus OeszapOuTpakHocTH. HaxoxneHuwe cHpaBeAUBBIX LEH IUIATEKHBIX
[IOPYYEHUH B IByXTOUEYHOU MOJEIH.

19. Omnpenenienue oTcyTCTBHS apOUTpa)xa B OJHOIIArOBOM Mojienu U toka3areiabcTBo DTTA.

20. CripaBe uIMBBIC IIEHBI IIATEKHBIX MOPYUYEHUH (JJ0Ka3aTEIbCTBO SKBUBAJICHTHOCTH 2 ONPEIEICHUH )
B OJJHOIIArOBOM MOJEIIN U CIIOCOOBI X HAXOXKIICHHS.

21. Monens Kokca-Pocca-PyOuninTeiiHa, CyliecTBOBaHHE €IMHCTBEHHONH MapTHHTAILHOW MEpHI U
XEDKUPYIOLIEH cTparerud Ajsl Jo00ro IUIaTeKHOrO IOPYYEHHUS B JaHHOM MoJenu. YIpoIleHHe
QJITOPUTMA HAXOXKJICHUS XSJUKUPYIOILEH CTpaTeruu B CIy4ae eBpONeHCKUX ONMIIMOHOB.

22. OpHolarosas MOJEJb C OINIMOHAMHU M HaXOXKICHUE MHTEPBAJIOB CIIPaBEIUIMBBIX LIEH IUIATEXKHBIX
MIOPYYEHHI B JaHHOW MOJIENH.

23. V@R, RAROC - onpenenenue, cBOMCTBa M CIIOCOOBI X HAXOXKICHHSI B FayCCOBCKOM CIIydae.
[lepeueHp THIIOBBIX BOIIPOCOB -

4. IlepeyeHb THNOBBIX (IPMMEPHBIX) BOIIPOCOB M TeM JJISI IPOBEAEeHHUA IIPOMEKYTOYHOM aTTecTaluu
o0yuyarommxcst



Bomnpocs! k 3k3aMeHy:

1. JlucKoHTHpOBaHHE B AUCKPETHOM BpeMeHH (Oe3puckoBast % cTaBKa, YACTas AUCKOHTHPOBAHHAs
CTOUMOCTD, TEMITbI MHISLUY, peanibHast % CTaBKa).

2. JINCKOHTUPOBAHHE B HENPEPHIBHOM BpeMeHH (0e3prckoBast % cTaBKa, IUCKOHTUPOBAHHAS BHIILJIATA,
TEMIIbI HHQISINY, peabHas MPOLCHTHAs! CTaBKa, PhIHOYHAS HOpMa KallMTaIN3aIiH).

3. Pacduer (QyHIaMEHTaJIFHOW CTOMMOCTM aKIMH dYepe3 ee IpeanoiaraeMble JTUBHUICHIIBL.
HemnocrosiHHas mpolieHTHas cTaBKa, (opBapaHas M MrHOBeHHas % cTaBKu. Pacuer 1ieH oGmuranuu
yepe3 % cTaBKu.

4. q)OpBap,Z[BI, (I)LIOLICPCBI, CBOIIbI 1 HAXOXJCHUC UX CIIPABCIJIMBLIX IICH.

5. EBpOHeﬁCKHG U aMCPUKAHCKUC OIIHMOHBI KOJUI U IIYT U HAXOXJCHUC MHTCPBAJIOB CIIPABCIAJIMBLIX
OCH.

6. Ycii0oBHOE MaTeMaTHYeCKOe OXKHIaHUe U MapTHHTajbl. OnpeseneHue, CBoicTBa U MPUMEPHI.

7. llpumepsl cooOpaxeHus: 6e3apOUTPasKHOCTH.

8. Ompenenenne OTCYTCTBHS apOUTpaka B OJHOIIATOBON MOJieiH U jjokazarenbctBo OTTA.

9. CnipaBe/uIMBBIC LIEHBI IUIATEKHBIX OPYYEHHH B OTHOLIATOBOM MOJEIN U CIIOCOOBI UX HAXOXKICHUS.
10. OcHOBBI TEOPUH U3MEPEHHUS PHUCKA.

11. Buzsl pucka: ppIHOUHBIC, KPEIUTHBIE, OTIEPALMOHHBIE U CIIOCOOBI X OLIEHUBAHMSL.

12. V@R, Tail V@R kak puck-mMepsl 1 UX CBOICTBA.

13. MonenupoBaHue IIeHbI CBOTIA UJTH CIIP3/ia Ha BATIOTHOM pPhHIHKE.

14. Teomerpuyeckoe OpOyHOBCKOE [BM)KEHHE KaK MOJENb, JAIOIAsi CIUHCTBEHHYIO CIIPABEAIHBYIO
LEHY Ul BTOPUYHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

burner 1:
1. ITapamokcsl Teopun CAPM u criocoObl X pazpemeHusl.

2. Ilpumepsl HEMapKOBCKOTO MapTHHTala, a TaKKe MapTHHTala, HO HE MPOIecca ¢ HE3aBHUCHMBIMHU
[IpUPAILEHUSIMHU.

buner 2:
1. HepasenctBo MeHceHa A yCIOBHBIX MaTeMaTHUYECKUX OKUAHUHN U €T0 CIEICTBUS.
2. IlonHoTa B OJHOLIArOBOM MOJEIH.

Kpurepun onennBanus

ommyHo (10) - BBICTaBICTCS CTYHOCHTY, IOKa3aBILIEMY BCECTOPOHHHE, CHCTEMAaTU3UPOBAHHBIC,
n1y0oKHe 3HaHUS y4eOHOW MPOrpaMMbl AUCLUIIIIMHEL U YMEHHE YBEPEHHO NIPUMEHSTh UX Ha MPAKTHUKE
MIPH PELICHUH KOHKPETHBIX 3ajiad, CBOOOJHOE U MPpaBUIIbHOE 000CHOBAaHUE IPUHATHIX PELICHUH.

omn4HO (9) - BBICTABISETCS CTYACHTY, MTOKa3aBIIEMy CBOOOAHOE ONEPHUPOBAaHUE 3HAHUAMU y4eOHOM
[IPOrpaMMBbl JUCLUILIMHBI, BHIIIOJHEHUE 3aJaHUN TBOPUECKOIO XapaKTepa.

OTIINYHO (&) - BBICTABIIACTCS CTYJICHTY, IOKA3aBIIEMy BJIaJ€HHE MPOrPaMMHBIM y4eOHBIM MaTepHaroM
C HaJIMYMEM HECYILECTBEHHBIX OIIMOOK B AEUCTBUSIX, CAMOCTOSATENILHO UCIPABIISIEMbIX yUaIIUMCSI.

xopouto (7) - BBICTaBISETCA CTYIEHTY, €CIM OH TBEPAO 3HAET Marepual, IPaMOTHO M IO CYyILIECTBY
W3JIaraeT ero, yMeeT NPUMEHATH MOJyUYEeHHbIE 3HAHUS Ha IPAKTHKE, HO JOIIYCKAeTCs B OTBETE WU B
peLIeHUH 3a/1a4 HEKOTOPbIe HETOUHOCTH.

xopouro (6) - BBICTaBISICTCS CTYACHTY €CIH OH OCO3HAET BOCHPOM3BEICHUE MPOTPAMMHOIO y4eOHOTO
Marepuana, B TOM 4YHCJIE€ M PA3JIMYHOM CTENECHU CIIOKHOCTH, C HECYIICCTBEHHBIMH OIIMOKaMu,
3aTpyIHEHUS B IPUMEHEHUH OTACIbHBIX HaBBIKOB.

Xopomo (5) - BBICTABISIETCSl CTYJICHTY €CIIM TEOPETHUYECKOE COAEP)KAaHHE OCBOCHO HE MOJHOCTBIO,
HEKOTOpBIE TPAKTUYECKHE HAaBBIKM CQOPMHUPOBAaHBI HEJOCTATOYHO, B HEKOTOPBIX CIy4YasX ObUIH
JIOIYTIEHBI ONTHOKH.

YAOBJIETBOPUTEIBHO (4) - BBICTAaBISIETCS CTYICHTY, IOKa3aBlIeMy (parMeHTapHbIH, pa3pO3HEHHBIH
XapakTep 3HaHWH, HEJIOCTaTOYHO TMpPaBWIbHBIC (DOPMYIUPOBKH O0a30BBIX IOHATHH, HapyIICHHS
JIOTUYECKOH TTOCIIEeJOBATEILHOCTH B M3JIOKEHUH IIPOrPAMMHOTO Marepyaia, HO IIPH 3TOM OH BJaJeeT
OCHOBHBIMH pa3/iellaMi y4eOHOW MpOrpaMMbl, HEOOXOAMMBIMH JUIS AaJbHEHIIET0 00yYeHHS U MOXKET
NPUMEHSTH [TOJTyYCHHBIC 3HAHUS 110 00pasily B CTaHIAPTHOW CUTYaIHH.



YAOBIETBOPUTENBHO (3) - BBICTABISIETCS CTYACHTY B Ciy4ae OOJBIIOTO KOJIMYECTBA HENOYETOB U
HENPaBWIBHBIX OTBETOB, a TAK)KE ITAaCCHBHOI paboTe B XOJe 3aHATHI, MHOTHE Y4eOHbIC 3a/laHUs HE
BBITTOJTHEHBI.

HEYIOBJICTBOPUTENHHO (2) - BBICTABISCTCS CTYACHTY, KOTOPBI HE 3HAET OOJBbIIE 4acTH OCHOBHOTO
cojiepkaHusl y4eOHOW TpPOTrpaMMbl JUCIHIUIMHBI, JONMYyCKaeT rpyObie OomHuOKH B (OPMYITUPOBKAX
OCHOBHBIX TIOHATHI IUCHUIUIMHBI M HE yMEET HCIOJIb30BaTh IOJYYCHHbIC 3HAHUS IPH PELICHUH
THUIOBBIX MPAKTHYECKUX 3a/1a4.

HEYy/OBJIETBOPUTENBHO (1) - BBICTABISCTCS CTYIEHTY, KOTOPBI HE OCBOMJ TEOPETHYECKOE H
MPaKTHYECKOE COIEpIKaHue Kypca, BCE BHIIIOJIHEHHbBIC yUeOHBIE 3aIaHHs COIEPKAT rpyObIe OMINOKH.

5. MeTonuueckne MaTepuaIbl, ONpeIeasoNIne MPoueIypPbl OIleHNBAHUS 3HAHU, YMEHUIl, HABBHIKOB U
(Wy1K) oNbITA AESITEILHOCTH

Bo Bpems mpoBeneHus 3k3aMeHa 0OydarolIMecss MOTYT IOJIb30BaThCS MPOrPaMMON JUCHMIUINHBI, a
TaKKe CIIPaBOYHOMN JIUTEPATypOM, BEIYUCIUTEIbHON TEXHUKOM.



