degepaibHOE TOCYIAPCTBEHHOE ABTOHOMHOE 00pa3oBaTe/ibHOe
y4peKIeHne BhICIIEro 00pa3oBaHus
«MOCKOBCKHI (PU3HKO-TEXHUYECKHUH HHCTHTYT
(HaLMOHAJILHBIN HCCJIEN0BATEIbCKHI YHHBEPCHTET))

YTBEPKAEHO

JupexTop pu3TEeX-IMIKOJIbI
NPHUKJIATHONH MATEMATHKH H
HH(OPMATHKH

A.M. Paiiropoackuii

Pabouast nporpamMma JMCIMIIMHBI (MOXYJIsT)

10 JMCHMILIMHE: OuHaHCHI
110 HANIPABJICHUIO: [Ipuxnagnas MmareMaruka U HH(oOpMaTrKa
Nnpo¢uJIb NOATOTOBKH: Kombunaropuka u qudpoBas 5KOHOMUKA

HEHTP JONOJHUTEIBHOTO, TOMOIHUTEIHLHOTO PO(eCcCHOHATBEHOTO U
oHnaitH-oopazosanus "Ilyck"

Kadeapa TUCKPETHON MaTeMaTHKH

Kypc: 1
KBaJIMpUKALS: MarucTp

CemecTp, (hopMBI POMEKYTOUHOM arTecTanuu: 2 (BECCHHHI) - DK3aMEH

AynutopHbIX 4acoB: 60 Bcero, B TOM 4HCIIE:
nexkuuu: 0 gac.
ceMuHapsl: 60 gac.
nabopatopusie 3ansaTus: 0 gac.

CamocrosrensHas padora: 90 gac.
[TonroroBka k 3x3ameny: 30 yac.

Bcero gacos: 180, Bcero 3au. en.: 4

[Iporpammy coctaBui: K.IO. BoiiTukoB, KaHa. TEXH. HayK, TOIEHT

[Iporpamma obcyxaeHa Ha 3aceqannu Kadeapsl AuckpeTHoit matematuku 10.05.2023



AHHOTANMA

B xome w3yueHWs] TUCHMIUIMHBI TpUOOpeTaroTcsi (yHAaMEHTANIbHbIE SKOHOMUYECKUE 3HaHWS B 001acTw,
CBS3aHHOW C (DYHKIIMOHUPOBaHMEM (UHAHCOBOW Cdephl, OBIAICBAlOT OCHOBHBIMH METOJAMH Pa0OTHI B
OpraHu3aIusaX Ha JOJDKHOCTSIX, OTBETCTBEHHBIX 3a IUIAHUPOBAHUE, KOHTPOJIb, ypaBieHne punancamu. Poib
(bMHAHCOB TOBBIMIACTCS B YCIOBUSAX Pa3BUTHIX PHIHOYHBIX OTHOIICHWH, TaK KaK ()MHAHCHI HAMPSIMYIO
OTIPENIeNIAIOT Tpolecc (GOopMUPOBaHHMS W HWCHONB30BaHUS (OHIOB JCHEKHBIX CpPEACTB HA MaKpo- H
MHUKpPOYPOBHSIX, YTO, B CBOK Ouepelnb, OOECIeYrBaeT BO3MOXHOCTh Ka4€CTBEHHOTO BBIMIOJTHECHHS
XO3SUCTBEHHBIX M YIPaBICHYECKUX (DYHKIIMNA TOCYapPCTBOM, OpPTaHU3AIMSIMH, TPEANPHHUMATEIISIMH.

1. lean u 3apa4n

Henp AucoMnInHBI
- OBJIQJICHUE TEOPETUIECKUMHU U IPAKTUYECKHUMHU 3HAHUSMH B 00JIaCTH MPUKIIAHON TeOpHH (PMHAHCOB,
KOTOpasi M3y4aeT JCHEKHbIE OTHOILICHUS, BOZHUKAIOIINE B IIpoliecce (POpMUpOBaHHUSL, paclpeaesiCHUs 1
UCTIONB30BaHMsI (DOHIOB IEHEKHBIX CPEICTB, CO3aBaEMbIX Ha YPOBHE T'OCYAapCTBA, OPIaHOB MECTHOTO
CaMOYIIPaBJICHHSI, HA YPOBHE XO3AUCTBYIOLINX CYOBEKTOB, IOMOXO3SHUCTB.

3agaum AUCUMIIHHBI
- TOCJENOBaTEeIbHOE M CHUCTEMATU3UPOBAaHHOE H3YyU€HHE OCHOBHBIX, NPUHLUIHAJIBHBIX BOIPOCOB,
3HaHUE KOTOPBIX HEOOXOIUMO ISl TEOPETUUECKON M MPOoeCCHOHANBHON MOATOTOBKH CIIELUATIHNCTOB C
BBICIIMM 3KOHOMHUYECKUM 00pa30BaHUEM;
- HW3y4eHHE BONPOCOB (hOpMHpOBaHMSA M HCIHOIb30BaHMSA (PUHAHCOBBIX PECYpCOB M OpraHU3ALUH
(hPMHAHCOBBIX OTHOIICHUH NPEANIPUITUN HAa OCHOBE MCIOIb30BaHUS (PMHAHCOBBIX KaTeropuil (BbIpyUKa,
npuObUTb, W3AEPKKH, COOCTBEHHBIM KamMTal, 3a€MHBIN KalHMTajl, OCHOBHBIE CPEICTBA, OOOpPOTHHIE
CpeZACTBa U IIp.), HOPMATUBOB (HAJOrOB, pEHTA0EIbHOCTH, JINKBUIHOCTH, (PUHAHCOBON YCTOHYMBOCTH U
p.), Pa3IUYHOTO PO CTUMYIIOB, JIbIOT, CAHKIUH U APYTUX (PMHAHCOBBIX PHIYAroB;
- JlaTb TEOPETUYECKHE 3HAHMA W NPAKTUUYECKHE HABBIKK I PELICHHUs MpOoOJeM, CBS3aHHBIX C
JBIKCHUEM KallMTala BO BCeX cdepax PHIHOYHOTO XO3MHCTBA M, B YACTHOCTH, 3aJ]a4, CBSI3AHHBIX C
(YHKIMOHUPOBAHUEM CHUCTEMBI (PMHAHCOB B LIEJIOM U IO JIEMEHTAaM.

2. Ilepeyens opMupyeMbIX KOMIIETEH M

OcBocHue AUCHUIIJIMHBI HAIIPABJICHO Ha (bOpMI/IpOBaHI/Ie [$1($91474:0)11170,€ KOMHGTGHL[I/Iﬁi

KOI[ 1 HAMMCHOBAHUEC KOMIICTCHIIMHN I/IHILI/IKaTOpBI JOCTHIXKCHHUA KOMIICTCHIIMH

OIIK-3.1 Ymeer aHanu3upoBaTh 3a/a4y, INIAHUPOBATh ITyTH
peleHus, mpeiarath 1 KOMOMHHPOBATh CIIOCOOBI pElICHUS

OIIK-3.2 Bnazmeer wuccieqoBaTeIbCKUMU METOAAMH U
CIOCOOEH WCHOIb30BaTh WX IPU PEIISHWU HOBBIX 3aJad,
NpUMEHsSIST 3HAHWS W3 PasNUYHBIX oOnacTeil  Hayku

OIIK-3 CriocobeH pa3pabaTbiBaTh
(TeXHUKH)

MaTeMaTH4eCKHe MOJIEIH U MTPOBOANUTD UX
aHaJIM3 TIPY PENICHUH 3a/1a4 B 00JIaCTH
npo¢ecCHOHANBHON e TeNbHOCTH

OIIK-3.3 BiameeT aHaIUTHYECKMMHM U BBIYHUCIMTEIHHBIMHU
METOJaMHU pEIIEHHUs, 3aJlad, MOHMMAaeT W YYUTHIBaeT Ha
MPAKTUKE TPAHULIBI IPUMEHUMOCTH MOIYYaEMbIX PEIICHUM

OIlK-3.4 CmocobeH  caMOCTOATENBHO  MPHOOpETATH,
pa3BHBaTh W TPUMEHATh MaTEMAaTHYECKUE 3HAHHS JUIS
pelIeHHs HeCTaHAapTHBIX 33714, B TOM YHCIIEe B HOBOM WU
HE3HAKOMOM CpeJie ¥ B MEKINUCIIMIUIMHAPHOM KOHTEKCTE

3. IlepevyeHpb MJIAHUPYEMBIX Pe3yJIbTATOB 00yUE€HUS MO JUCHUILIHHE (MOIYJII0)
B pesynbsrare ocBOCHHS TUCIUTUIMHBI 00YYaIONTHUECs JOKHEI
3HaTh:
- OCHOBHBIE MOJIETTH OLIEHKH (DMHAHCOBBIX aKTHUBOB.
YMETb:
- TPUMEHATH MOJENIN IIEHOOOpa30BaHWsS aKTUBOB C YYETOM WX OTpPaHWYEHUN IS penieHus
MPHUKIAAHBIX (UHAHCOBO-DKOHOMHUYECKHX 3a/1a4.
BIIA/IETh:
- CITIOCOOHOCTBIO IPUMEHSITH (PMHAHCOBBIE MOJICITH JIJIsl OIICHKH aKTHBOB YKOHOMHUYECKUX areHTOB.




4. Conep:xanne TMCUMILIMHBI (MOAYJIs1), CTPYKTYPHMPOBAaHHOE 1O TeMaM (pa3jesiaM) ¢ yKazaHueM
OTBEJeHHOI'0 HA HUX KOJIMYeCTBA aKaJeMHYeCKUX YacOB 1 BH/I0B YUeOHbIX 3aHATHH

4.1. Paznenbl nuctMIInHbl (MOYIIS) M TPYAOEMKOCTH IO BUAAM yUEOHBIX 3aHATHH

TpymoeMKOCTb IO BHJAM Y4eOHBIX 3aHATHH, BKITIOUAs
CaMOCTOSTENIbHYIO padoTy, Jac.
Ne Tema (pa3znen) AMCUUTUIMHBL
Camocr.
Jlextiun | Cemunapsr | JlaGopat. paGoOTHI
pabora
1 BpemeHHass CTOMMOCTB JI€HET U OCHOBBI 10 6
OLICHKU aKTHBOB.
2 NHCcTpyMeEHTHI c (UKCUPOBaHHOM 10 14
JIOXOIHOCTBI0. BBenenue.
3 OneHka JOXOJHOCTU: METOBI U IOIXO/bI 10 15
4 CAPM u ee mopudukanum 10 15
5 O hekTHBHOCTD PhIHKA KamuTana 10 15
6 CoBpemeHHass mopTdenbHas Teopus Hu 5 10
oueHka 3¢ exruBHOCTH TTOPTPETEH.
7 OneHka  CTOMMOCTH  ONLHMOHOB | 5 15
yIpaBiIeHNUE UX PUCKaMH
Nroro yacos 60 90
[TonroToBka k 3K3aMeHy 30 gac.
OO01mas TpynoEMKOCTh 180 yac., 4 3au.en.

4.2. CopaepxaHue AUCHUILTAHBI (MOIYIsl), CTPYKTYpUPOBAHHOE 110 TeMaM (pasjieiiam)
Cemecrtp: 2 (Becennuit)
1. BpemeHHasi CTOMMOCTb JICHET ¥ OCHOBBI OLIEHKH aKTHBOB.

Bpemennas croumoctb aeHer. HauuciieHue cioxHbIX HpoueHTOB. [IpuHATHE WHBECTULIMOHHBIX
pemieHuil: ciydaid onpeaeneHHOCTH. DakTop IUCKOHTHpOBaHUsA. Bbpibop B ycioBusX
HeolpeeIeHHOCTH. Teopusi OXuaaeMoil Moiie3HOCTH. BBIOOp B yCIOBHAX HEONPEICICHHOCTH.
OnucaHue MNpennoyYTeHUH € TOMOLIbI0 OKMAAEMOHW IOJE3HOCTH. TeopeMa O CyLIEeCTBOBaHUH
OKHJIaeMOU IoJIe3HOCTH. Henpustre pucka v ero u3MepeHue.

2. MucTpyMeHnTsl ¢ PUKCHPOBAHHOM JTIOXOMHOCTHIO. BBeneHue.

TepMuHOIOTHs PhIHKA ¢ (PUKCHPOBAHHON TOXOAHOCTHIO. ComlameHus KBOTUPOBAHUS U cueTa JHEil.
OcHOBHBIE PBIHKH C (DUKCUPOBaHHON HOXOAHOCTHIO. [IponeHTHble cTaBku. OIEHKa CTOMMOCTH
MHCTPYMEHTOB C (UKCHPOBAHHOW HOXOMHOCThIO. OIlleHKa AaKTUBOB C IOMOIUIBIO apOuTpaska.
Ucnonb3oBanue ¢aktopa IUCKOHTHPOBAHUS Ui OLCHKM AaKTHBOB. BpeMeHHas CTpyKTypa
IIPOLIEHTHBIX CTaBOK. JIOXOMHOCTH K oraiieHuto. dopeapaHble U CIIOTOBbIE IPOLIEHTHBIE CTABKHU.

3. OneHKa JOXOOHOCTH: METOIBI U MOIXObI

Buytpennsass Hopma poxonmHocTH. IlpakThueckoe mpUMEHEHUs Ui OLEHKH 3(PPEKTUBHOCTH
WHBECTHULMOHHBIX MPOEKTOB, MOpTQesel, NHCTPYMEHTOB KOJJICKTUBHBIX WHBeCTHLHWH. PbiHOUHOE
paBHoBecue: CAPM, APT u mHuorodakropubie Monenu. DPPEKTUBHOCTh PHIHOYHOTO MOPTQEIs.
BriBom CAPM. CgoiictBa CAPM. Hcnonp3oBaane CAPM miis onieHnBanus akTuBoB. [IpumeHeHme
CAPM B KopriopaTHBHO# monuTrKe. MHOTO(AaKTOpHBIE MOJICITH.




4. CAPM wu ee moauduranuu

CBsi3p MEX1y JOXOAHOCTBIO PBIHOYHOTO MHIEKCAa U JIOXOJHOCTHIO OTAEIBHOTO AaKTHBA.
Koaddunuent [apma. Teopema o pazgenennn. Moenb OLEHKH AOATOCpouHbIX akTHBOB (CAPM):
OCHOBHBIC TIPEANOCHUTKH, BbIBOI (opmyn. Kosddumment Oera: pacuer, cBoiictBa. [IpumMenenue
CAPM B nopr¢enbHoit Teopun. JInHus pbiHKa HeHHbIX Oymar (SML).

Koaddunuent anpda. [Ipumenenune mogenu CAPM. OgHomnzaekcHele mozaenu. Pacyer OeTwl 1o
peanbbiM qaHHbIM. Kputnka CAPM. Kputuka Posna. OcnoBnble Monudukanun Mmoaenn CAPM.

5. 3¢ dekTuBHOCTD phIHKA KalluTaa

Teopust 00 >¢ppeKTHBHOCTH pBhIHKA KanuTtana. Ee smmupuyeckre M TeopeTHuecKkue 00O0CHOBAHUS.
OddexktnBHO HEIDDEKTUBHBIE PHIHKH. DMIHMPUYECKHE U TEOPETHUYECKHUE MPOOIEeMbl Teopuu 00
3¢ EKTUBHOCTH PHIHKA KalUTAaja.

6. CoBpeMeHHast mopTdebHas Teopus U oleHKa 3PPEKTUBHOCTH OPThEeH.

N3mepenne pucka M TOXOAHOCTH. Pucka M JOXOMHOCTH HOPTQENns M3 JABYX PUCKOBBIX aKTHBOB.
O dhekTnBHOE MHOXKECTBO B ClIydae ABYX PHUCKOBBIX aKTUBOB. D(PQPEKTHBHOE MHOXECTBO C OJHHM
PHCKOBBIM M OJJHUM O€3pHUCKOBBIM aKTHBOM. BBIOOp onTuManbHOro moprdens B cilyyae MHOKECTBA
aktuBoB. DopBapabsl u ¢wiouepcel. DopBapnHbie W (bloYepCHBIE KOHTPakThl. Dprouepchl
Map>KHHaJIbHas TOProBis. XeKUPOBAHUE C HCIONb30BaHHEM (brouepcoB. OueHka (opBapaHBIX
KOoHTpakToB. LleHa ¢prouepca.

7. OLICHKa CTOMMOCTH OIIIIMOHOB 1 YIIPABJICHUC UX PUCKAMU

Turbl, mo3unuy U crietupUKad ONIHOHOB. Toprosisa onuoHamMu. PakTopbl, BIUSIOUINE HA LIEHBI
ONLMOHOB. BepxHue W HWXKHUE TpaHULbl JUIsl LeH onuuoHoB. «Ilyr-xomm» mnapurer. Toprosble
ctparerun ¢ onuuoHamu. Dopmyna bmka-llloynsa.  «I'peueckue» ko3hUIUEHTHI, UX
UCII0JIb30BaHUE U BbIUUCIICHUE. YIIPaBICHUE PUCKAMU JUISl OIILIMOHOB

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, HeOOXOIMMON AJIl OCYLIeCTBJIECHHS 00pa30BATEIHLHOIO
npouecca 1no JUCHUILInHE (MOIYJII0)

CranpaptHas ydeOHas aynuTopus. BeraucnurenbHoe yecTpoicTBo ¢ ocTynoM B MHTEpHET
(xoMmbrOTEpP, HOYTOYK, IJIAHIIET U T.1.) Al CAMOCTOSTEIbHOM PabOTBHI.

6.IlepeyeHnb pekoMeHyeMOii TUTEPATYPbI

OcHoBHas 1uTeparypa

1. DxoHOMHKA 00IIECTBEHHOTO CeKTOpa. OCHOBBI TEOPHH TOCYNapcTBEHHBIX (prHaHCcOB [TekcT] :
yueOHuK 1151 By30B / JI. W. SIkob6con .— M. : Hayka, 1995 — 176 c.

JomnonHurenbsHas auTeparypa

1. OcHoBBI MaTemMaTuueckoi Teopun prHaHCOB [TekcT] : yaed. mocodue st By30B / A. B. Kynukos ;
M-Bo obpazoBanust 1 Hayku PD, Mock. ¢us.-texH. un-t (roc. yu-T) .— M. : MOTH, 2013 .— 105 c.

7. llepedyenn pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHMKAIIMOHHOI ceTH ""UHTepHeT" , HEOOXOTUMBIX
JJIS OCBOCHUSI JUCHMILIUHBI (MOLYJIs1)

He HCIOJIB3YIOTCA

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



Ha 3ansTusx HCIIOJIB3YIOTCA MyHBTHMeHHfIHLIe TEXHOJIOI'MH, BKIIIO4ad JEMOHCTPALHUIO HpGSCHTaHHﬁ.

JIst KOHTPOJISt ¥ KOPPEKIMU 3HAHUH, 00y4aIOIINeCss MOTYT MCIIOIb30BaTh KOMITBIOTEPHOE
TECTUPOBaHMUE.

9. MeToauveckue YKazaHnus QJist oﬁyqaloumxm 0o 0OCBOCHMIO JTUCIHIUIIINHBI (MO)_IyJ'lﬂ)

Meroandeckne peKOMEHIAIMU MO3BOJIIOT CTYACHTY ONTHUMAaJbHBIM 00Opa3oM OpraHM30BaTh MpPOLECC
oOyueHusi. B crpykrype yueOHOro mijaHa 3HAUUTENILHOE BpPEMsI OTBOIUTCS HAa CaMOCTOSTENBHOE
U3ydeHue JaHHOM IucuuIuInHbL. B paboueil mporpaMMe mpuBeeHO NPUMEPHOE pacIpeiesieHHe YacoB
ayOIUTOPHOW M BHEAyIUTOPHOM HArpy3KH IO Ppa3IMYHBIM TeMaM JaHHOM JAWCHUILIMHBL

J1J1s ycIenHoro OCBOGHUS TaHHOW AUCIUTUIMHBI CTYJICHTY HEOOXOAMMO:
- IOCEeIaTh CEeMUHAPHI;
- BBITIOJIHATD 3aJIaHus, 3aJ]aBaeMbI€ MTPerogaBaTeieM Ha CeMUHapax;

- BBIIIOJIHUTHL UTOrOBOC IMMCBMCHHOC 3aJJaHUC IO JUCHUIIJIMHE, KOTOPOC BHOCHUT OCHOBHOM BKJaj B
HU3YUCHUC NUCHUIUIMHBI, 4 TAKKC B UTOTOBYIO OLICHKY 10 IdHHOMY KYpPCY.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

110 HANIPABJICHUIO: [Ipuxiagnas MmareMaruka U HHQOpMaTrKa
Nnpo¢uJIb NOATOTOBKH: Kombunaropuka u udposas SKOHOMUKA

HEHTP JONOJHUTEIBHOTO, TOMOIHUTEIHLHOTO PO(eCcCHOHATBEHOTO U
oHnaitH-oopazosanus "Ilyck"

Kadeapa IUCKPETHON MaTeMaTHKH
Kypc: 1
KBaJIMpUKALUS: MarucTp

CemecTp, (hOpMBI POMEKYTOUHOM arTecTanuu: 2 (BECCHHHI) - DK3aMEH

Pa3zpatGoTunk: K.IO. BoiiTukoB, kaHA. TEXH. HAyK, IOLIEHT



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

OIIK-3.1 Ymeer aHanu3upoBaTh 3aAady, IJIAHUPOBATh MMyTH
peleHus, mpeararb 1 KOMOMHHPOBATH CIIOCOOBI PELICHHUS

OIIK-3.2 Bnazmeer wucciieqoBarejbCKUMU METOAAMH U
CHocoOeH WCIONIb30BaTh WX TPHU PEIICHWW HOBBIX 3ajiad,
MpUMEHSsT 3HaHUS W3 Pa3iMuHbIX oO0llacTell  HayKu

OIIK-3 CniocobeH pa3pabaTbiBaTh
(TeXHHUKN)

MaTeMaTUYEeCKUE MOJIEIH U IIPOBOAUTE UX
aHaJIM3 IpY PELICHUH 33134 B 00JIaCTH
npodeccuoHaIBHON 1S TeTbHOCTH

OIIK-3.3 Brnameer aHaIUTHYECKUMUA U BBIYUCIATEIHLHBIMUA
METOJJaMHU pEIICHUs, 3a/ad, MOHMMAeT W YYUTHIBaCT Ha
MPAKTHUKE TPAHMIIBI IPUMEHUMOCTH TIOTY4aeMbIX pElICHUH

OIIK-3.4 CmocobeH  caMOCTOATENBHO  MPHOOpETaTh,
pa3BHUBaTh M TPHUMEHATh MAaTeMaTHYECKUE 3HAHUS IS
pelIeHns] HeCTaHJAPTHBIX 3a]a4d, B TOM YUCIIC B HOBOW WU
HE3HAKOMOM CpeJie U B MeXIUCLUIUIMHAPHOM KOHTEKCTE

2. Iloka3zare/iM OLCHMBAHMS KOMIIETCHIMIA
B pesynbrare n3ydeHus AUCIUTUIMHBI « DUHAHCH 00YYarOIIUICs TOKEH:

3HATh:
- OCHOBHbIE MOJIEJIH OLICHKH (DMHAHCOBBIX AKTHUBOB.
yMeThb:

- TPUMEHATh MOJENM LEHOOOpa30BaHUs AaKTHBOB C Y4YeTOM MX OlPAaHMYCHUH I PELICHUs
MPUKIAAHBIX (PUHAHCOBO-I)KOHOMHUYECKHX 33/1a4.

BJIaJeTh:
- CIIOCOOHOCTHIO MPUMEHSTH (PMHAHCOBBIEC MOJISIH TS OIIEHKH aKTHBOB IKOHOMHYECKHUX areHTOB.

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

1. ®opmupoBaHHEe TEOPUHU OTPACIEBBIX PHIHKOB Kak HayKd. OOBEKT U MpeIMeT TEOPHH OTPACIEBBIX
PBIHKOB.

2. llopxonmpl K aHanM3y OpraHM3ALMM OTpaciieBblX pbIHKOB. ['apBapackas mnapaaurma. Kputuka
lapBapackoii napagurMsl IPEACTABUTEIAMU APYTHX HAYYHBIX LIKOJL.

3. DOxonomuyeckas teopus pupmsel. Knaccupukanus gpupm.

4. OnpeneneHue poIHKA U OTpaciu. [ paHuIbl poIHKa.

5. lloHsTHE CTPYKTYPHI phIHKA. DAKTOPHI, ONIPENENAIONINE PRIHOYHYIO CTPYKTYDY.
6. XapakTepruCTHKa OCHOBHBIX PHIHOUHBIX CTPYKTYP.

7. OX&paKTepHSyﬁTe OCHOBHBIC TIIOAXOABI K aHAJIM3y OTpPACICBbIX PBIHKOB MPCACTABUTCIIAMU
Pa3JIMYHbIX HAYYHBIX IIKOJI.

8. IlpuBemure mnpuMepsl MNPsMbIX W OOPaTHBIX NPUYMHHO-CIEICTBEHHBIX CBfi3ell B paMKax
I"apBapackoiil mapagurMmel.

9. aiiTe onpeneneHne pplHKa U OTPACIIH.
10. HazoBuTte (hakTopsl, onpeaesstonme CTpykTypy phlHKA.

11. Konuenrtpauusi mpomaBLOB Ha pbiHKe. [lokazarenn koHueHTpauuu. KpuBble KOHLEHTpPaLWH.
Kpusas Jlopenma.

12. MoHononusi Ha OTPAcCIEBOM PBIHKE KaK OOBEKT 3KOHOMHYECKOro aHaiu3a. PhIHOYHas BiIacThb
(UPMBI U €€ UCTOYHHKH.

13. IToka3aTenu ppIHOYHON BIACTH.

14. TlocnencTBus peIHOYHOM BIAaCTH (QUPMBL.

15. MoHOnoONMs 1 KOHKYPEHIUS B OTPACIIAX POCCUHCKON SKOHOMHKH.
16. IlonaTHe n XapakTepHBIE IPU3HAKK OTPACIIEBOTO PHIHKA.

17. Bugel oTpacieBbIX PHIHKOB: OTKPBITHIE M 3aMKHYTHIE PBIHKH, CTUXWHHBIE U OPraHU30BaHHBIC,
ro0anbHbIe M MECTHBIE PhIHKHU. [InoHEepHBIEe, pacTyIne, 3peible, 3aTyXaloIue PhIHKH.

18. Unentudukanus orpacieBoro peinka. Kpurepuun uneHTrHUKAINN.




19. I'paHUIIBI OTPACIIEBOTO PHIHKA: IIPOIYKTOBbIE, BPEMEHHBIE, JTOKAJIbHBIC.
20. Metonp! ompeneseHus TpaHHI] OTPACIEBOTO PHIHKA.

21. Ilpupoma u Buabl aunddepeHInanuy HPOAYKTa Ha OTpAciIeBOM phIHKE. [OpH30HTanbHas u
BEpTUKaJIbHAS MPORyKTOBas nuddepeHunanms.

22. VI3smepeHue nponyKToBoi AuddepeHInanny.

23. IloBeneHue GpupMbl Ha PHIHKE MOHOIIOJIUCTUYECKON KOHKYpeHuru. Mozaens YemOepiieHa.
24. Mogens beprpana ¢ nuddepeHunpoBaHHBIM MPOLYKTOM.

25. Mognenu npocTpaHCTBEHHOW MPOIyKTOBOW AuddepeHunanum.

26. Inddepenuuanms nponyKTa U PpIHOYHAS BIACTh PUPMBI.

27. Onpenenenue 0apbepoB BX0a-BbIX0Aa. BUbl ppIHOUHBIX OapbepOB.

28. Hectparernueckue 6apbephl.

29. Crparernueckue Oapbepbl (CTpaTeTruy MOBEACHUS (PUPMBI B YCIOBHUSAX YIPO3bI BX0Ja KOHKYPEHTOB).
Monenu ieHoo0pa3oBaHusl, OTPaHUYHBAIOIIETO BXO.

30. baprepsl BXoz1a B YCIOBUSAX KBA3UKOHKYPEHTHBIX PHIHKOB.

31. Dwmmupuueckue WccleloBaHUs OaphepoB BXOAa-Bbixona. [lokazaTenmu OIEHKH OTPAacCiIeBBIX
0apbepoB BXOAA - BBIXOJIA.

32. IloHsATHE LIEHOBOW JUCKPUMUHALUY.
33. MoTuBsI 1 ycioBus 3pPpeKTHBHOCTH EHOBOH TUCKPUMHUHALIHH.

34. Tunbl 1IEHOBOM JWCKPUMHUHAIMM: COBEpIICHHAs I[IEHOBAas JMCKPUMHHALMUS, LIEHOBas
JMCKPUMUHALKS B 3aBHCUMOCTH OT O0BEMa TNOKYNKH, I[IEHOBAs JIUCKPUMHHAIMS MO TPyIIaM
norpeduTeneH.

35. DKCmopT Kak METO[ [IEHOBOM NUCKPUMUHALIMK TPETHETO TUTIA.

36. IlpakTuka [IEHOBOW JMCKPUMHHAIIMW: CBSI3aHHBIC TPONAXH, OMpeAelicHue KOMOWHAImii oObhema
MOKYIIKA — IICHBI, CE30HHOE IIEHOOOpa30BaHME, CKHUJKH KaK METOJ[ IIEHOBOW JUCKPUMHHAIUKM B
POCCHUIMCKON TOPTOBIIE€ U MPOMBILIJICHHOCTH, MEXBPEMEHHASI TUCKPUMUHALIMSL.

37. Bo3zaeicTBre IEHOBOW MUCKPUMUHAIIMN Ha SKOHOMUYIECKOE OJIar0COCTOSHUE.
38. BozaeiicTBre Ha pacnpeieieHue T0X0I0B, Ha 3KOHOMHUYECKYIO () (hEeKTUBHOCTD, HA KOHKYPEHIIHIO.

39. Buemnue >(QQeKTsl B OTHOLICHUSX MEXIY MPOU3BOJUTEIEM M IOCPEIHUKOM KaK MPHUYMHA
CTpeMJIeHUs! (PUPM BEPTHKAIBLHO UHTETPUPOBATHCH.

40. Bunpl BepTHKaIBHONW HHTETPAIUH.
41. MeTtozab! BepTUKAJIBHBIX OTPaHUYEHUH LIEHBI U 00beMa IPOIaxK.
42. IlonoxxutenbHbIe M OTpULATEIbHBIE 2(P()EKTH BEPTUKAIbHONW HHTET PALIUH.

43. IlpuBeaute mpuMepbl 0CO00H FIPPEKTUBHOCTH BEPTUKAIBHOW HHTETPAIIMH C TOYKHU 3pCHUS (PUPMBI
U (um) o01IecTBa B LIEJIOM.

4. IlepeyeHb THNOBBIX (IPMMEPHBIX) BOIPOCOB M TeM JJISI IPOBeAEeHHUA NIPOMEKYTOYHOM aTTecTalluu
o0yvyarommxcst

[TpumMep dK3aMeHAITMOHHOW PAOOTHI:

Investment Management Inc. (IMI) ucnone3yer nwnuito peiHka kanurtana (CML) ans BeipaboTKH
pEeKOMEHIAIMH TI0 pacrpeieseHnio akTuBoB. IMI nenaer cieayromnye mporHo3sl:

- Okugaemas TOXOAHOCTh PIHOYHOTO opTdens: 12%
- CrangapTHOE OTKJIOHEHHE PbIHOUYHOTO nopTdens: 20%
- bespuckosas craBka: 5%

Comroan JIxxoHcoH obOpamraercst k IMI 3a coBeToM 1o pacnpeneneHlio akTHBOB mopTdens. JKoHCOH
coobmaer IMI, 9ro OH XO4eT, YTOOBI CTaHAAPTHOE OTKJIOHEHHE MOPTQels PaBHIOCH TOJOBUHE
CTaHAApPTHOTO OTKJIOHEHHS JISi PBIHOYHOTO mopTdens. Vcmonp3ys JTUHHIO PbIHKA KamnuTalla, KaKyro
0XHJIAEMYIO JIOXOJHOCTh MOXKET obecrieunth IMI B 3aBUCHMOCTH OT orpaHndeHus pucka J[>xoncona?

B kaxxnoM u3 cieayromux cilydaeB CpaBHHUTE JBa ONIMOHA C 3alaHHBIMM NTapaMeTpaMH. be3prckoBas
IIPOLICHTHAs CTaBKa JJIs BcexX cilydaeB paBHa 4%. IIpennonoikum, 4To akiuu, 0 KOTOPBIM BBIIMCAHBI
9TH OINLMOHBI, HE IPUHOCSAT IUBHICH/OB.

a.
Kaxoit onmuoH myT HamucaH i aKIuK ¢ 0oJiee HU3KOM IIEHOH?



1. A.

2. b.

3. He xBaraet nadopmarum.

0.

Kakoii onnoH myT A0JKeH OBITH BBITUCAH Ha aKIUIO ¢ 0ojee HU3KOW IIeHOH?
1. A.

2. b.

3. He xBaraetr nadopmaium.

B.

VY Kakoro OnmnyuoHa MEHbIIE CPOK A0 UCHOTHEHHSA?

1. A.

2. b.

3. He xBaraet nadopmarum.

L.

Kaxkoi onuunoH BbIIMCaH Ha aKIMIO ¢ Han0oJee BBICOKOH BOIATHIBHOCTHIO?
1. A.

2. b.

3. He xBaraet nadopmarum.

1.

Kaxkoi onuunoH BbIMCaH Ha aKIMIO ¢ Han0oJee BBICOKOH BOIATHIBHOCTHIO?
1. A.

2. b.

3. He xBaraet nadopmarum.

Crnrcok BOIpOCOB:

1. Tunsl ueHOBOM JOUCKPUMHUHALIMM: COBEPLICHHAs IIEHOBas JAMCKPUMHHALIUS, LEHOBas
JUCKPUMUHALUS B 3aBUCUMOCTH OT OO0BEMa IIOKYNKH, [IEHOBAs IUCKPUMHHAIMS IO TpyHIaMm
norpeOuTenen.

2. 3KCHOpT KaK MCTO LICHOBOI\/’I JAUCKPUMUHAIIUU TPCTHEIO THUIIA.

3. IlpakTuka TEHOBOW IMCKPUMUHAIIMU: CBSI3aHHBIC TPOJAXKHU, OIpeelieHue KOMOMHAIUK oO0beMa
MOKYIIKA — IICHBI, CE30HHOE LIEHOOOpa30BaHME, CKHUIKH KaK METOJ LIEHOBOW IMCKPUMHHALMH B
POCCUICKOIN TOPrOBJIE€ U IPOMBIIUIEHHOCTH, MEKBPEMEHHAs AUCKPUMUHALMS.

4. BoszeiicTBue IEHOBOH IUCKPUMHUHAIIUN Ha IKOHOMHYECKOE OJIaroCOCTOsSTHUE.
5. BozzeiicTBue Ha pacnpesesieHle J0X0/10B, Ha SKOHOMUYECKYI0 3 (EeKTUBHOCTh, HA KOHKYPEHLIHUIO.

6. Buemnne 3¢QQexkThl B OTHOIICHMAX MEXIy NPOU3BOAUTENIIEM M IOCPEAHHUKOM KaK INpPHYMHA
CTpeMIIeHHUs] GPUPM BEPTHUKAIBHO HHTETPUPOBATHCSL.

7. Buzipl BEpTUKaIbHOW HHTErPaLlvN.
8. MeTozpl BepTUKAJIbHBIX OIpaHUYEHUH EHBI M 00beMa MPOaaK.
9. IlonoxuTenbHbIe U OTpULATENbHBIE 3()()EKTH BEPTUKAILHON HHTEIPALHH.

10. TIpuBeauTe npuMepbl 0000 d3PPEKTUBHOCTH BEPTHKAILHOW HHTETPAIIMU C TOYKU 3PCHUS (PUPMBI
1 (WIK) OOIIECTBA B LICJIOM.

brer 1

1.Buzpl BepTUKAIBbHOM UHTETPALIUU.

2. Tunsl 1EHOBOM JHCKpUMHHALMU: COBEpPUIEHHAs II€HOBas JWCKpPHUMHHALMA, II€HOBad
JUCKPUMUHALMS B 3aBHCUMOCTH OT OO0BEMa IOKYNKH, [IEHOBAs IUCKPUMHMHAIMS IO TpyHIaMm
norpeOuTenen.

Kpurepun oneHuBanus

Onenka «OTJINYHO (10)» BBICTaBIISIETCS CTYZIEHTY, MTOKa3aBIIEMY BCECTOPOHHMUE,
CHCTeMaTH3UPOBaHHbIE, ITyOOKHE 3HAHUS y4eOHON IMPOrpaMMbl JUCLUIUIMHBI U yMEHHE YBEPEHHO
MPUMEHSTh UX Ha MPAKTHKE NMPH PELICHUH KOHKPETHBIX 3a7a4, CBOOOJHOE U PaBUIbHOE 00OCHOBaHHE
MPUHATHIX PEIIEHUN;

Onenka «oTuyHO (9)» BBICTABISETCS CTYACHTY, MOKa3aBLIEMY CHCTEeMaTH3MPOBaHHBIE, TIIyOOKHE
3HaHMA Y4eOHOH mHporpamMMbl AMCHUIUIMHBI M YMEHHE INPUMEHATh UX Ha TPAKTUKE NPU PEIICHUU
KOHKPETHBIX 3a7a4, CBOOOJHOE U MpaBUWIIbHOE 000CHOBAaHUE MIPUHATHIX PEIICHUH;



Onenka «OTIUYHO (8)» BBICTABISETCS CTYIEHTY, IOKa3aBIIEMY CHCTEMAaTU3WPOBAHHbBIC, 3HAHUS
y4eOHOM MporpaMMbl IUCHUIUIMHBI 1 YMEHHE PUMEHATh X Ha MPAKTHKE NPH PEIICHUH KOHKPETHBIX
3a1a4, paBHJIbHOE 000CHOBAaHHUE MIPUHATHIX PELICHUH;

Ouenka «xopomio (7)» BBICTABISIETCS CTYAEHTY, €CIM OH TBEpAO 3HAET Marepual, TpaMOTHO U IO
CYLIECTBY M3JIaraeT €ro, yMeeT MPUMEHSITh NOIY4YCHHbIC 3HAaHHUSI Ha MIPAKTUKE, HO JOIMYCKAeT B OTBETE
WIN B PEILICHNH 3a]1a4 HEKOTOPble HETOYHOCTH;

Onenka «xopomio (6)» BBICTABISIETCS CTYACHTY, €CJIM OH TBEPIO 3HAET MaTepHall, TPaMOTHO U3JIaraeT
ero, yMeeT NPUMEHATh MOJy4YEeHHbIC 3HAHHMS Ha NPAKTHKE, HO JOIYCKAaeT B OTBETE MM B pPEIICHHU
3a[a4 HEKOTOPbIE HETOUHOCTH;

Onenka «xopomro (5)» BBICTaBISIETCS CTYIAEHTY, €CIM OH 3HAeT MaTepHall, TPaMOTHO H3JIaraeTr ero,
yMeeT MPHUMEHATh NOJIYUYCHHbIE 3HAHMS HA MPAKTUKE, HO JIOMyCKAeT B OTBETE WJIM B PELICHUH 3a1ad
HEKOTOpBIE HETOUHOCTH;

OneHka «ydOBIETBOPHUTENBHO (4)» BBICTABISETCS CTYNEHTY, IIOKa3aBIIeMYy (pparMeHTapHBIH,
pa3pO3HEHHBII XapakTep 3HAHUM, HEJAOCTATOYHO IpaBHUJIbHBIE (OPMYIUPOBKH 0a30BBIX MOHITHH,
HapyIIEHHUs JIOTHYECKON MOCIIeIOBATEIILHOCTH B M3JIOKEHUH IPOTPAMMHOTO Marepuaia, HO MPHU 3TOM
OH BIAZICET OCHOBHBIMHU paslelaMyd y4eOHOW NporpaMmbl, HEOOXOIUMBIMHM [UIS JajJbHEUIIEro
Oo0y4eHHsI W MOXET MPHUMEHATh INOIYyYEeHHBIE 3HAaHUS MO 00pasny B CTaHIAPTHOH CHUTYyalluu;

OmueHka «yI0BJIETBOPUTENBHO (3)» BBICTABISACTCS CTYIACHTY, [TOKa3aBUIeMY (parMEHTAPHBIN XapakTep
3HaHWHM, HEIOCTATOYHO MpaBHIbHBIC (OPMYIUPOBKU OA30BBIX IMOHATHUH, HO MPHU 3TOM OH BIIAACET
OCHOBHBIMHU pa3zieiaMu y4eOHOH MporpaMmbl, HEOOXOAUMBIMHU AJIsl JaJIbHEHIIEro 00y4eHns: 1 MOXKET
MPUMEHSTH MOJy4YeHHbIE 3HAaHUA 110 00pa3ly B CTAHJAPTHON CUTYyallny;

OneHka «HEYIOBIETBOPUTEIHHO (2)» BBICTABIISACTCS CTYACHTY, KOTOpBI He 3HaeT OoJbIIeH 4YacTH
OCHOBHOTO COACp)KaHUs y4eOHOH IporpaMMbl JUCHMIUIMHBI, JOMyCKaeT rpyOble OIMOKH B
(hopMyIIMpPOBKaxX OCHOBHBIX MOHATUI IUCLUILIMHBI M HE YMEET MCIIOIb30BATh MOIYYECHHBIC 3HAHUS IPU
pELIEHUH TUIIOBBIX IPAKTUYECKUX 3ajad.

OueHka «HEyIOBJIETBOPUTENbHO (1)» BBICTaBISETCA CTYIEHTY, KOTOPBII HE 3HAeT OCHOBHOTO
copepkaHusi y4eOHOW NporpaMMbl JUCHMIUIMHBI, AOMYyCKaeT rpyOble OmMOKH B (HOPMYIHPOBKAX
OCHOBHBIX IOHSATHM IUCLMIUIMHBI M HE yMEET MCIIOJIb30BaTh IIOJYUYEHHbIE 3HAHMS IIPU PEILIEHUU
TUIOBBIX MPAKTUYECKUX 3a7ad.

5. MeTonuueckne MaTepuasbl, onpeaeasionie Npoueaypsbl OeHUBAHUA 3HAHUI, YMEeHH i, HABBIKOB H
(Wy1M) oNbITA AESITEILHOCTH

ITpu mpoBexeHuH s5Kk3aMeHa OOydaroIIEMyCsl MPEIOCTaBIsETCS OOUH Yac (aCTPOHOMHUYECKHMH) Ha
noArotoBKy. Onpoc o0y4aronierocsi Ha 3k3aMeHe He JJOJDKCH IPEBBIIIATh ABYX YacOB.

Bo BpCEMs IMPOBCACHUS SK3aMCHaA o6y%uomneca MOTYT ITOJIb30BATbHCA nporpaMMoﬁ JAUCIUITIIIMHBI.



