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1 Hesu u 32124y U3yYeHHUs] AUCHUIIIHHBI

1.1 leab 4 3aa494 AUCUUILIHHBI

HEJIb - oBmagerb  pa3pabOTKOM  TEOPETHUYECKMX W HOBBIX
HSKOHOMETPUUYECKUX MOJIeNIE HCCIEyEMBIX MPOILECCOB, SBICHUN U OOBEKTOB,
OTHOCSIIHUXCS K cdepe mpodecCHoHaIbHON (PUHAHCOBOM AESTENFHOCTH B 00JACTH
(MHAHCOB W KpEOuTa, OLEHUBATh M HHTEPIPETHUPOBATH IOIYYEHHBIE B XOJE
VCCIICIOBAHUS PE3YJIbTATHI.

3axaun AMCHUILIHHDBI:

— chopMupoBaTh CUCTEMHBIH TOJXOJ MPHU MOCTPOCHUU MojeNiel (HPUHAHCOBBIX
PBIHKOB C TIO3UIIMU BBIOOpA MOJIENU U MPOIEcca €€ TOCTPOCHHUS,

—  H3YyYUTh OCHOBBI TEOPUU MOJECIUPOBAHUS SKOHOMHYECKHX SIBIICHHU H
IIPOLIECCOB;

— OBJIaJICTh HAaBbIKAMM MHUKPO- U MaKpPOSKOHOMHYECKOIO MOJIECITUPOBAHUS
(hMHAHCOBBIX U JEHEKHO-KPEIUTHBIX MPOILIECCOB C MPUMEHEHUEM COBPEMEHHOIO
MaTeMaTUYECKOr0 MHCTPYMEHTApHs JUIsl PEIICHUS] KOHKPETHBIX 3a7ad B cdepe
(bMHAHCOBBIX U JICHE)KHO-KPEAUTHBIX OTHOIICHUMH;

— COBEPIIEHCTBOBATh CIOCOOHOCTh aHAJIU3UPOBATh MPOIECCHI, MPOTEKAIOIIE Ha
MHUPOBBIX (PMHAHCOBBIX PHIHKAX;

— HAYYUTHCSA MPUMEHSITH COBPEMEHHBIE MPOrPaMMHbBIEC MPOAYKTHI, HEOOXOAUMbBIC
JUTSL perieHus: PUHAHCOBO- IKOHOMHYECKUX 3aJlay U PETyJIUPOBAHUS JCHEXKHBIX U
(MHaHCOBBIX ITOTOKOB.

1.2 Mecto aMCUMIUIMHBI (MOAYJI) B CTPYKType 00pa3oBaTeibLHOI
NMPOrpamMmbl

JluciruiiHa OTHOCHUTCS K BapuaTUBHOM yactu bioka 1 ydeOHOro rmiaHa
«Iucuummmapl (MO M)» W TpEeAHa3HaueHa Jisi MarucTpoB, OOYYaIOIIUXCS T10
nporpaMMe MOJArOTOBKHM «@DUHAHCOBBIM MEHEIKMEHT», «baHKM U OaHKOBCKas
JIESITEILHOCTY HampabiieHus: «®OUHAHCBI U KpeauT». JlUCIMIUIMHA YWTaeTcs B
MIEPBOM CEMECTPE BTOPOT'O Kypca.

Kypc npeanonaraer, 4to CTyAEHTaMU YK€ MU3yU€HbI TaKUE JTUCHUILIIMHBI, KaK
«DYHAHCOBBIC PHIHKA M (DMHAHCOBO-KPEIUTHBIC HHCTUTYTH), «MareMaTH4YecKoe
obOecrieueHre (HMHAHCOBBIX pEIICHMI», «DUHAHCOBBIE M JACHEKHO-KPEIUTHBIC
METObI PETYIMPOBAHUS SIKOHOMUKI U JIP.

3HaHUA, TMOJYYECHHBIE B XOJ€ HU3YUYEHUS NUCHUIUIMHBI, TPUMEHSIOTCI B
nmpoiiecce u3ydeHus aucnuiiuHbl  «HbDOKOMMYyHUKaTHBHOE oOOecmeueHne
JICHS)KHO-KPEIUTHOTO  PBIHKA», «YTpaBlicHHE (HHAHCAMH  KOPIIOpAIUiiy,
«HHOBamM B 0OaHKax» NP HANMCAaHUM MAarucTePCKOM JUCCEepTalldd W B
MOCIICIYIONIEH TPAKTUUECKON JEITEIbHOCTH.
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(Moay.tio0),

1.3 IlepeyeHb MUIAHMPYEMBIX Pe3yJabTATOB 00y4YeHHMs MO JAUCHHUILINHE

COOTHECEHHBIX ¢ IUIAHUPYEMBbIMH Pe3yJbTATAMH OCBOEHMS
00pa3oBaTeIbHOI NMPOTrPAMMBI

[Iporiecc  m3ydyeHus JaHHOW y4eOHOM IUCHMIUIMHBI — HampaBlieH Ha
dbopMupoBaHUE Y 00YUaAIOIMIMXCS CICAYIOMMX MPOo(EeCCHOHATBHBIX KOMIIETESHIIHM:
[1K20.

Ne Nupexc Conepxanue B pesynbrare nzyuenus yq4eOHON TUCIUTUTAHBI
I. | KOMIIETEHI KOMITETEHIIUT o0yuaronmecs: JOJKHbI
I 15051 (v e€ yacTtu) 3HATh yMeTb BJIAJIETh
1. | [IK-20 CITOCOOHOCTh - - NPUMEHSATD | - HaBBIKAMH
OCYIIECTBIISATh OCHOBHbBIE COBPEMEHHBIE MUKpO- U
pa3paboTKy pe3yIbTaThl MIPOrpaMMHBIE MaKpOIKOHOMHYECK
TEOPETUYECKUX U | HOBEHIINX IIPOJYKTHI, Oro MOJIEIMPOBAHUS
HOBBIX UCCIICIOBAaHUM | HEOOXOAUMBIE (buHAHCOBBIX u
HSKOHOMETPHUYECK | B oOnacTu | yIsl ~ peLleHUus | JEHEKHO-
ux Mojienel | GUHAHCOBOIA, ¢dbuHaHCOBO- KPEAUTHBIX
HCCIIETyEMBbIX MOHETapHOU HSKOHOMUYECKUX | IPOLIECCOB c
MPOLIECCOB, TEOpHH, 3a1au U | IpUMEHEHHEM
ABJICHUI U | MaTEMaTUYECKO | PErYJIMPOBAHUSI | COBPEMEHHOIO
00BEKTOB, ro JIEHEKHBIX U | MaTeMaTUYECKOTO
OTHOCSIIIUXCS K | oOecrieueHus (UHAHCOBBIX UHCTPYMEHTApUs
chepe (buHAHCOBBIX MOTOKOB; TUIs pelieHus
po(hecCHOHANIBH | pPEILEHUH, - NPUMEHATh M | KOHKPETHBIX 3aJad
oif (¢uHAHCOBOH | aHANMM3a UCIOJIb30BAaTh B chepe
JESTEIbBHOCTH B | (PMHAHCOBBIX COBPEMEHHOE (UHAHCOBBIX u
obnactu PBIHKOB U | IPOrpaMMHO- JEHEKHO-
(¢uHaHCOB U | (PMHAHCOBBIX MH(OPMALIMOHH | KPEAUTHBIX
KpEeAWTa, [aBaTh | HHCTUTYTOB; oe olecrieyeHHe | OTHOILEHUIA;
OLICHKY u|- JUIsL  peleHus | - CIOCOOHOCTBIO
MHTEPIPETUPOBA | COBPEMEHHBIE ¢dbuHaHCOBO- OCYILIECTBIIATh
Tb MOJY4YE€HHBIE B | METO/IbI SKOHOMMYECKUX | pa3pabOTKy
xoJe aHaiM3a 3ajad4; 9KOHOMETPUYECKHUX
MCCJIEIOBAHMUS (UHAHCOBBIX U Mojienen
pe3yJIbTaThl JIEHEKHBIX - CBOOOJIHO | UCCIIEAYEMBIX
PBIHKOB, OpPUEHTUPOBATHC | MPOILIECCOB, SIBJICHUM
MaTEMaTHUYECKO | A B | U 00BEKTOB,
e o0ecrieueHue | TEPMUHOJIOTMU | OTHOCSILIUXCS K
(UHAHCOBBIX Kypca;  yMeTb | cdepe
pelIeHni B | IOSICHUTh npoeccuoHaIbHOM
MIOCTKPU3HCHBI | TEPMHHBI, (buHaHCOBOM
i mepuon; BCTpEUaroluecs: | AeITeIbHOCTU B
- COBPEMEHHbIE | B KOMIIEHIUYME | 00acT  (hUHAHCOB
porpaMMHbIE | U MPUBECTU | U KpEIUTA.
IPOAYKTHI, IIPAKTUYECKHE
HEOOXOUMBIE | IPUMEPHI
s SIBJICHUU "
IIPOrHO3MPOBAH | MPOLIECCOB,
Ul U PpEIICHUs | NMEIIUX
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Ne HNupexc Conepxanue B pe3synbrare uzydenust yaeOHON TUCHUTTIIMHBI
. | KOMIIETEHI KOMITETEHIIUU o0yuarommecs: J0JKHBI
| U (nim e€ yacTn) 3HATh yMeTh BJIA/IETh
SKOHOMHYECKU | MECTO B
X  33Ja4 U | IeATENbHOCTH
perynupoBaHus | (PMHAHCOBBIX
JNEHEXKHbIX W | HHCTUTYTOB;
(UHAHCOBBIX
MIOTOKOB; -
- OCHOBBI | aHAJIM3UPOBAT
Teopuu b MIPOLIECCHI,
MOJIEJIMPOBAaHU | MIPOTEKAIOIINE
b Ha MHUPOBBIX
HSKOHOMHYECKH | (PMHAHCOBBIX
X SBJICHUM U | phIHKAX;
IIPOLIECCOB. - 1aBaTh OLIEHKY

"
UHTEPIPETUPOB
aTh IOJTY4YCHHbIE
B X0JI€
UCCIIEJOBAHMS
PE3yJIBTATHL.




2. CTpyKTypa M cofepKaHue U CHUILTHHbI

2.1 Pacnipenesienne TPyA0€MKOCTH IMCHUIIMHBI 10 BUIaM padoT

JlucuuiuinHa BKIIIOYAET 2 3a4eTHbIC eIUHMIIBI (72 yaca, U3 HUX — 36 4acoB
ayJAMTOPHON HArpy3KU: JIEKIIMOHHBIX 6 4YacoB; mpaktuueckux 30 yacos; 35,8
gacoB caMmocTtositenbHoi pabotel; UKP 0,2 yaca; 36,2 yaca KOHTaKTHOW paboOTHI),

UX paclpeiesieHre 1Mo BuaaM padoT NpeCTaBIEHO B TaOIuULE.

Bun yue6HO# paboThI Bceero CemecTpbl
4acoB B

KonTakTHasi padoTa, B TOM 4nce:
AyIUTOpHBIE 3aHATHS (BCETro) 36 36
B tom unciie:
3aHATHS JTEKIIMOHHOTO THITA 6 6
3aHATHS CEMUHAPCKOTO TUTA (CEMUHAPDI, MPAKTUYECKUE 3aHSATHUS) 30 30
JlaGopaTopHblie 3aHITHS - -
HWNnas koHTaKTHas padora:
KonTpons camocrostensHoi pabotsl - KCP
ITpomexyrounas arrectauus (MKP) 0,2 0,2
CamocrosiTesibHas padora (Bcero)
B Tom uncine:
IToaroroBka pac4eTHO-TpaPUIECKOTO 3aJaHUS 14 14
Pabora c iureparypoit — caMOCTOSITEIIbHOE H3yUEHUE Pa3JIeioB 10 10
IToaroToBka mMpe3eHTALMH 10 10
[TonroroBka K TeKylemy KOHTPOJIIO 1,8 1,8
KoHTpoJs:
Bu nmpoMexxyTouHO#t arTectaiuu (3a4er, 3K3aMeH) 3auer 3auer
OO0mas TpyA0€MKOCTh 4ac 72 72

B Tom umncne koHTakTHas paboTa 36,2 36,2

3a4. el. 2 2




2.2 CTpyKTypa IMCUMILINHBI:

Pacrnipenenenne BuaOB yueOHOI paOOTHI U UX TPYAOEMKOCTH IO paszzesiamMm
JUCUUTUINHBI.

KosmyecTBo yacoB
No HaunmenoBanue pasnenon AYRHMTOPHs [LaMOCTOSTEIh
paanena Bcero| pabora Hasi paboTa
JI 113 CP
1 2 3 4 5 6
1 Ob6mas XapaKTepUuCTUKa GUHAHCOBBIX 14 5 6 6
' PBIHKOB M 00bEKTOB HHBECTHUPOBAHMUSI
OCHOBHBIE  TMOJXOJBI, UCIIONB3yeMble B
2. MOJEIUPOBAHMM Ha  (PMHAHCOBLIX  phIHKax:| 14 2 6 6
KOPPEISIUOHHBIC H PETPECCHOHHBIC MOJICIH
3 OnTuMU3alMOHHBIE ~ MojJelu.  PaBHOBecHbIE 16 5 6 8
MOJIEITN
®dakropHble Mojenu (Mozenb [lapma).
4. ®axropusie  Mojpenu  (apOuTpaxkHas — monens| 14 - 6 8
1IEHOO0Pa30BaHUs)
Mognenb onpeneneHuss «CTOUMOCTH TIOJ] PHUCKOMY
5. (VAR-mozemn) 13,8 - 6 7.8
Moienu OIICHKH BOJATHILHOCTH aKTHBA
Hroro o pucuuiuimae 6 30 35,8




2.3 Coaep:xkanue pa3aesioB TUCIUNIMHBI
2.3.1 3aHATHA JeKIMOHHOTO THIIA

JOXOAHOCTH, PUCKa, KOBAPHALIUH.
Konnennus 3 pexTuBHOTO PBIHKA.
Od¢pexTuBHOE MHOXKECTBO MNOpThenei.
OnTtummzanust nopTdens, COCTOALIET0 U3
PUCKOBAHHOTO U O€3pHCKOBOTO aKTHBOB.

No HaumenoBanue Conepanie pasiena dopma TeKyIIero
pasnena KOHTPOJIS
1 2 3 4
1. Oo6masga @UHAHCOBBIA PBIHOK M ero 4vactu. Llenu
XapakKTEepUCTHKA |MOJCIUPOBAHUS M aHaiu3a (UHAHCOBOTO
buHAHCOBBIX pBIHKA.
PBIHKOB u |Cratuctuueckue METObI aHanu3a
00BEKTOB BPEMEHHBIX (ZIMHAMUYECKHX) PSIOB. KoHntposbsnsie
WHBECTUPOBAaHUS |MeToapl AHAIUTUYECKOrO MPECTABICHUS BOITPOCHI
TpeH/a.
KonnuecTBeHHbIi aHaJIu3.
NuBecTUIIMOHHBIE  KayecTBA  OCHOBHBIX
(bMHAHCOBBIX AKTHBOB U HHCTPYMEHTOB.
2. OcHOBHBIE Craructuueckoe MOJEIUPOBAHUE.
MOJXO0/bI, Koppensiunonnsie u perpeccuoHHbIE
UCIIOJIb3yEMbIE B|Moaenu.  ONTUMH3ALUMOHHBIE  MOJEIH.
MoaenupoBanuun Ha|Ctpecc - cueHapud. CHUMYISIHUOHHBIE
(bUHAHCOBBIX Mozenu. OCHOBHBIEC JOMYIIEHUS MOJAEIU
pBIHKAX: U BUJIbl KOPPEJSAIMOHHOMN CBS3H. KonrpossHble
KoppensuuoHHble u|PerpeccuoHHble MoJenau (TPEHIOBbBIE BOIIPOCHI
perpecCuoOHHbIE MO/JIeJIH, bakTopHBIE MOJENH,
MOJEIu yCTaHaBJIMBAIOIINE 3aBUCUMOCTD
KOHBIOHKTYpPHl ()MHAHCOBOTO pBIHKA OT
(byHIaMEHTaTBHBIX (PAKTOPOB).
Monenn MHOro(akTOPHON KOPPENSIUU.
3. Ontumuzannonueie |Mcnosib3oBaHNEe BEPOATHOCTHOTO MOAXOJ1a
MOJIEIH. JUISl OLIEHKHM PHUCKOBAHHOCTHU BIIOKEHUU B
PaBHOBecHBIE aKIuu. Cpennee KBaJIpaTUYeCKOe
MoOJeNn (cTrangapTHOE) OTKIOHEHUE JOXOIHOCTU Kak
Mepa pucka (QPUHAHCOBOTO HMHCTPYMEHTA.
Koaddumment Bapuanuu. Mcmnonb3zoBaHue KOHTpOJIbHBIE
HWCTOPUUYECKHUX JAHHBIX ISl OTMpeeNIeHUs
BOIIPOCHI




2.3.2 3aHATUS CEMUHAPCKOI0 TUIA

OpnnodaxkTopHbIe
YyBCTBUTEIBHOCTh MOJIENHU K (DAKTOPY.
MHorogaxkTopHbIE MOJIEIH.

MOICIIH.

N ®opma
HaumenoBanue Temaruka NpakTUYECKUX 3aHITUN
Ne TEKYILETO
pasnena (cemuHaApOB) KOHTpOIA
1 2 3 4
1. |O0Omas @OUHAHCOBBIM PBIHOK M ero 4yactu. llenu
XapaKTEepUCTHKA |MOACITUPOBAHUS U aHAIN3a (PUHAHCOBOTO PBHIHKA.
buHaHCOBBIX CratucTuueckre METOJbl aHalli3a BPEMEHHBIX
BIHKOB H |(IMHAMUYECKHIX SIJI0B. MeTtoib1 .
26LCKTOB gHaJ'II/ITI/I‘IeCKOFg HpeI[CTa]fJ'IeHI/ISI TpeHa. Y CTHbii onpoc
nHBecTupoBaHusa [KomnuecTBeHHbId  aHanu3. VHBECTULIMOHHBIC
KauecTBa OCHOBHBIX (DMHAHCOBBIX AaKTHUBOB U
WHCTPYMEHTOB.
2. OcHoBHbIE Cratucruueckoe MOJIETTMPOBAHHUE.
MTOAXO/IBI, Koppensuuonuble ¥  perpecCMOHHBIE  MOJEIH.
ucnons3yemble  B|OntumuzanuoHHble Moaenu. CTpecc - ClieHapHH.
MoJienupoBaHun Ha|CUMYISIUOHHBIE MOJICIIH. OcCHOBHBIE
(bUHAHCOBBIX ONYIEHNsS MOJCTH H BUJBI KOPPEIAUHORHON| o\
pBIHKAX: CBSI3H.
KoppensiunoHHele |PerpeccuonHbie MOJenu (TpeHmoBbIE rpaduccioe
U PErpecCUOHHBIC|MOIEIIH, bakTOpHBIC MOJIEJIH, SaIaHne
MOJeIu yCTaHABJIMBAIOIINE 3aBUCUMOCTh KOHBIOHKTYPHI
(UHAHCOBOTO pBIHKA OT  (PyHIAMEHTAIBHBIX
(hakTopoB). Mopenu MHOTO(aKTOpHON
KOPPEJISIIIH.
3. OntumuzannoHsbie | Mcnonb3oBaHue BEPOSTHOCTHOTO MOAXOMa IS
MO/IEIIH. OIICHKA PHCKOBAaHHOCTH BJIOKCHUH B AaKIIHH.
PaBHOBecHbBIE Cpennee KBaJI[paTU4YeCcKOe (crangapTHOE)
MOJIENH OTKJIOHEHHE JIOXOJHOCTH Kak Mepa pHCKa
¢unancoBoro  uHcTpyMmMeHTa.  Koadouument PacucTHo-
Bapuanuu.  Vcmnonb3oBaHuE ~— MCTOPUUECKHUX
rpaduueckoe
JAHHBIX ISl ONpEeNeNIeHUs JOXOTHOCTH, PUCKA, saaHme
KOBapHaIuu.
Konuenmnus 3 pekTuBHOTO PBIHKA.
D¢ dexTuBHOE MHOKECTBO noprgenei.
Ontummszanust  noptdensi,  COCTOAMIEr0 U3
PUCKOBAHHOTO M O€3PHCKOBOTO aKTHBOB.
4. daxkTOpHBIE MOJEIH PriHOuHAas (MHOEKCHA) MO/JIENTb
(monens apna).  |ympaBinenus mnoprtdenem  (momens  [llapna).
daxTopusle Moaenu | Vcxoausie gomymieHus. [Tokazarenu 6eta u anbda
(apOuTpaknas akuuu. Vcmonp3oBaHME WCTOPUYECKMX JaHHBIX| PacueTHo-
MOJIEIIb s onpeaenaeHus kodhduuueHToB OeTa u| rpaduyeckoe
neHooOpa3oBanus) |anbda aknuu. ['paduyeckas HHTEpHpETALUS 3a/1aHne
peiHOUHOM  Mojenu.  Cucremarnyeckuit  u| IlyOmmunas
HECUCTeMaTH4eCKHil (cnenu@uyueckuil) pUCKH,| Mpe3eHTalus
KOX(UITHEHT JeTepMUHALINY. MPOEeKTa

9




ApOuTpaxkHas MOJICITb
renooOpaszoBanus (APT). McxomgHbie omyieHusl.
ApOutpaxnasie moptdenu. IloBeneHue

HWHBECTOPOB: MaKCUMH3AITHS JIOXOTHOCTHU
nopTdens npu COXpaHCHHHU YPOBHS
PUCKOBAaHHOCTH M YYBCTBHTEIBHOCTH K
(hakTopam.

Peakmust pbeiHKA: MeXaHU3M IIEHOOOpPa30BAHMS
st puHaHcoBoro aktmBa B monenu  APT.
VYpaBHenue 1nenooOpaszoBanus. ['papuyeckas
untepnpetanus moaenan APT.

Mopens
ONpeICIICHUS
«CTOUMOCTH
PUCKOM»
MO/IEJIb)
Monemn OLIEHKH
BOJIATHIJILHOCTH
aKTHBa

non
(VAR-

«Croumocts mox puckom» (Value-at-Risk):
MOHATHE, LEIU MPUMEHEHHUS MOJIEIH, MCXOJIHbBIC
JOTYIIECHHUS.

PasButne VAR  -momenm  [Jii OLIEHKH
YCTOWYHUBOCTH K OSKCTPEMAJbHBIM COOBITHSIM
(ctpecc-tectupoBanue). MeToJ OICHKH PHCKOB
«Shortfally.
ABTOpPErpecCHOHHBIC «ex-

Mozenu. Mojueib

norennuanay GARCH.

PacuerHo-
rpaduaeckoe
3a/laHue.
[Ty6nuunas
pe3eHTAIHS
MIPOEKTa

2.3.3 JlabopaTopHble 3aHATHS - He MPeIyCMOTPEHbI

2.3.4 IllpumepHasi TeMAaTHKA KyPCOBBIX padoT - He NMpPeaIyCMOTPEHbI
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2.4 Ilepeuennb

y4e0HO-MeTOIHYECKOTr0 odecreyeHust st

CaMOCTOSITeIbHOM PadoThl 00y4arOIIUXCH N0 JUCHUILIHHE (MOAYJII0)

Bung CPC

IlepeueHp yueOHO-METOIUUECKOT0 00eCeueH s JUCLUIUIMHEI 110
BBINOJIHEHUIO CAMOCTOSITEIBHOM paboThl

2

3

CamomnoaroroBka
(mpopaboTka u
MIOBTOPEHHE
JICKIIUOHHOTO
Marepualia U Marepuaia
y4eOHUKOB U Y4eOHBIX
ocoOuH, MOArOTOBKA K
1a00paTOPHBIM U
NPaKTUYCCKUM
3QHSITHSIM,
KOJIJIOKBHYMA,
JIUCKYCCUSM U T.J1.)

MeTtoauyeckue yka3aHus 10 BBIIOJTHEHUIO CaMOCTOSATEIbHON
paboTel oOyuaromuxcs. YTB. Ha 3acenanuu CoBera
skoHoMuueckoro dakynprera PI'bOY BO «KyoI'Y». [IpoTokon
Ne 3 ot 10 anpens 2018 T.

https://www.kubsu.ru/ru/econ/metodicheskie-ukazaniya

Pacuerno-rpaduueckoe
3aJ]aHKe

1. MeTtoauueckue YKa3aHus MO BBIIIOJIHCHUTIO CaMOCTOSITEIbHOM

pabotel  oOywaromuxcs. YTB. Ha 3acemanun  CoBera
skoHoMuueckoro ¢akynprera PI'BOY BO «Ky6I'Y». IIpotokon
Ne 3 oT 10 anpes 2018 r.

https://www.kubsu.ru/ru/econ/metodicheskie-ukazaniya

2. MGTOILI/IIIGCKI/IG YKazaHusd 10  BBIIIOJIHCHUIO PACUYCTHO-
rpaguvecKux  3aJaHH. V1B. Ha  3acejaHuu CoBera
sxkoHomMuueckoro (akynberera PI'BOY BO «Ky6I'Y». IIpotokon
Ne 3 ot 10 anpens 2018 r.
https://www.kubsu.ru/ru/econ/metodicheskie-ukazaniya

Y4eOHO-METOINYECKUE

Marepuaibl Uil  CaMOCTOSTEIbHONW  pabOThI

oOyJaroluxcs U3 Yucia MHBAJIUIOB U JIUI] C OFPAaHUYEHHBIMU BO3MOKHOCTSIMU
3nopoBbs (OB3) npenocrasisitorest B hopmax, aIanTUPOBAHHBIX K OTPAHUYCHUSIM
UX 370POBbS U BOCIIPUATHUS UH(OPMAIUU:

JUist TuL ¢ HapyIEHUSIMU 3pEHUSL:

— B IIeYaTHOU (hopMe YBEJIMYEHHBIM HIPUDTOM,

— B (hOpMe JIEKTPOHHOT'O TIOKYMEHTA,

JIns 1 ¢ HapyIIEHUSIMU CITyXa:

— B IeyatHou opme,

— B (popMe 3JIEKTPOHHOTO IOKYMEHTA.

Jis Au1l ¢ HapyILIEHUSAMH OTIOPHO-JBUTAaTEIbHOTO arapara:

— B IeyaTHo (opme,

— B (popMe 3JIEKTPOHHOTO TIOKYMEHTA,

JlaHHBIN TIepeuyeHb MOKET OBITh KOHKPETH3MPOBAaH B 3aBUCUMOCTHU OT
KOHTHHI€HTa 00yYaroUIXCs.
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3. O6pa3zoBare/ibHbIE TEXHOJIOTHH

Ha nexkuusx wu3y4arTCs TEOPETHYECKHE, IPABOBBIE M METOIUYECKHE
BOMPOCHI MOJICTTUPOBAHUS (PMHAHCOBBIX PHIHKOB.

B Xxome JeKmMil pacKphIBalOTCS OCHOBHBIE BONIPOCHI B paMKax
paccMaTpuBaeMON TEMbl, JENAOTCS AaKIEHThl Ha CIOXKHbIE M aKTyalbHbIC
MOJIOKEHUSI M3y4yaeMOro Marepuasna, KOTOpble JOJIKHBI ObITh  MPUHATHI
CTYJlEHTaMd BO BHUMaHue. Marepuanbl JEKIUA SBISIOTCA OCHOBOM IS
MOJATOTOBKM CTYJEHTAa K MPAKTUYECKUM 3aHATUSAM U BBINOJHEHUS 3aJaHuM
CaMOCTOSATENbHON paOOTHI.

OCHOBHOM 1LIENBbI0 MPAKTUYECKUX 3aHATUN SIBISIETCA pa30o0p MPaKTHUECKUX
CUTyallui, TPEANOoJaraloliuii  BBIOJHEHUE PACUETOB JJisi  ONpPECIICHHUS
WHIUKATOPOB W  MOJEIMPOBAHUS CHTyalMd Ha  (PUHAHCOBOM  pBIHKE.
JIONOTHUTENBHON 1ENIbI0 MPAKTHYECKUX 3aHATHH SIBISETCA KOHTPOJIb YCBOEHUS
MIPOMAECHHOTO MaTepHaIa.

B pamMkax paHHOro Kypca HCHOJIB3YIOTCSl CIIEIYIOUIME HHTEPAKTUBHBIE
TE€XHOJIOTUH: ITyOJIMYHas MPE3EHTALIMS POEKTA.

[IpesenTanus — 310 3 PEKTUBHBIN CITOCOO TOHECEHUS] BAXKHOU UH(POPMALIUU
KaK B Pa3roBOpPE «OJIMH HAa OJIMH», TaK M TpH NyOJUYHBIX BBICTYIUICHUSX.
PesynpTaThl pacueTHO-rpaUUecKuX 3aJaHuil, BBIMOJHEHHBIX B XOJI€ U3YYCHUS
Kypca, CBOJIATCS B PE3EHTAIMIO U 3aIMINAIOTCS Ha MPAKTUYECKUX (CEMHUHAPCKUX)
3aHATHUAX.

Ta6J'II/II_Ia - I/IHTepaKTHBHBIe 06p330BaTeJ]I>HBI€ TCXHOJIOTHH, HCIIOJIb3YCMBIC B
AMKaXx M3Y4YCHUA JUCHHITINHBI «MOI[@JII/IpOBaHI/Ie (bPIHaHCOBBIX BIHKOB»

Bug
C 3aHATHSA Hcnonb3yeMble MHTEpaKTUBHBIE Komuuecto
eMecCT
P (JI, TP, o0Opa3oBaTeNbHbIE TEXHOJIOTUU 4acoB
JIP)
7 IIpoBeneHue NeKIKi ¢ UCIIOIb30BaHUEM 5
MYJIBTUMEAUMHOTO 000y TOBaHUS
B
IIpe3enTanusa pacueTHO-TpahUISCKUX
1P P P o-rpag 10
3aJlaHui
HUmoeo: 16

JInss WHBAIMAOB W JIMI[ C OTrPAHUYECHHBIMU BO3MOXKHOCTSIMH 3JI0POBbS
YCTAHABJIMBACTCSI OCOOBIM TOPSIAOK OCBOEHHUS YKa3aHHOW JAUCHUILIMHBL. B
o0pa3oBaTeIbHOM rpouecce HCIIOJIB3YIOTCS COLMATIbHO-aKTUBHbIC 51
pebnekcuBHbie  METOAbI  OOydeHuss  (poyieBasi  UTpa), TEXHOJIOTUU
COIIMOKYJBTYPHON peadMIUTAMKA C TENbI0 OKAa3aHWs MOMOIIM B YCTAaHOBJICHUHU
MTOJIHOLUECHHBIX MEKIIMYHOCTHBIX OTHOLIEHWW C JAPYTMMM CTYJICHTaMH, CO3IaHUU
KOM(OPTHOTO  TICUXOJOTUYECKOTO  KJIMMaTa B CTYJICHUECKOW  TpYIIIe.
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Brimeo3naueHHbie 00pa3oBaTeIbHbIE TEXHOJIOTHHU JaloT Hanbosee 3¢ (eKTuBHBIE
PE3yNbTaThl OCBOCHHS JUCIUIUIMHBI C TIO3UIMHA aKTyaJIU3allid CONCPIKAHUS TEMBI
3aHATHSA, BBIPAOOTKM  TMPOAYKTHBHOTO  MBIIIICHUS, TEPMHHOJIOTHYECKON
TPaMOTHOCTH ¥ KOMIIETEHTHOCTH 00ydaeMOro B  acleKTe COIHaIbHO-
HaIPaBICHHOW MO3UITUHU OYAYIIETO CIIeUAINCTa, U MOTUBAIIUN K HHUITUATUBHOMY
¥ TBOPYECKOMY OCBOEHUIO yU4eOHOTO MaTepuara.

4. OueHOYHBIE CpeacTBAa JIsl TEKYIIero KOHTPOJIA YCHEeBAeMOCTH U
MPOMEKYTOUYHOM aTTeCTAUN

4.1 ®oHx OLIEHOYHBIX CPECTB JJIsl IPOBEIeHUA TeKylleil aTTecTaAluu

OueHouHble cpeACTBAa [UIsi HWHBAIMAOB W JIMI C OrPAHUYECHHBIMU
BO3MOYKHOCTSIMH  3/I0POBbSl  BBIOMPAIOTCA € YYETOM MX HMHAWBUAYaJIbHBIX
NCUXO(PU3NYECKUX OCOOEHHOCTEM.

— npd HEoOXOJAMMOCTM MHBAJIWAAM U JIHMIAM C OTPaHUYEHHBIMH
BO3MOYKHOCTSIMH ~ 3JI0POBbSl  MIPEAOCTABIISACTCA  JIOMOJHUTEIBHOE BpeMs I
MOJTOTOBKHM OTBETA HAa 3K3aMEHE;

— MpU NPOBEIECHUU MPOUEAYPHl OLCHUBAHUSA PE3YJbTaTOB OOyYEHHUS
MHBAJIMJIOB M  JUI C  OTPAaHUYEHHBIMM  BO3MOXHOCTSIMU  37J0POBbBS
peyCMaTPUBAETCSl MCIIOIb30BAHUE TEXHUUYECKUX CPEACTB, HEOOXOIUMBIX UM B
CBSI3U C UX UHAMBUAYAIbHBIMU OCOOCHHOCTSIMU;

— TOpU  HEOOXOAMMOCTH 1  OOydalIlUXcsi C  OrpaHMYEHHBIMU
BO3MOXKHOCTSIMU 3[I0POBbSl U HHBAJUIOB IPOLEAypa OLICHUBAHUS PE3YJIbTAaTOB
oOyuyeHus 10 JUCLUIIUHE MOXKET MPOBOJUTHCS B HECKOJIBKO 3TaIlOB.

[Ipouenypa oLeHMBaHUS pe3yJIbTATOB OOYYEHUS WHBAJIUIOB U JIMI[ C
OTPaHUYECHHBIMA  BO3MOXXHOCTSMM  3[I0POBbSI 1O  AUCIHUIUIMHE  (MOJIYJIIO)
npeaycMaTpuBaeT NperocTaBieHue UHPopMauuu B (popmax, aganTUPOBAHHBIX K
OTPaHUYEHUSIM HX 3[JOPOBBS U BOCIIPUATHS HHPOPMAIIHH:

JUist TuL ¢ HapyIIEeHUSIMU 3PEHUS:

— B IIeYaTHOU (hopMe YBEJIMUYEHHBIM HIPUDTOM,

— B (hopMe JIEKTPOHHOTO TOKYMEHTA.

JUis U1 ¢ HapyLICHUSMH CIyXa:

— B ieyaTHoi (opme,

— B (popMe 3JIEKTPOHHOTO IOKYMEHTA.

JUis Au1l ¢ HapyIEeHUSMH OTIOPHO-JBUTAaTEIbHOTO arapara:

— B IeyaTHoi (opwme,

— B (popMe JIEKTPOHHOTO JIOKYMEHTA.

JlaHHbI TepeYeHb MOXKET ObITh KOHKPETU3UPOBAH B 3aBHUCHUMOCTH OT
KOHTHHT€HTa 00y4aromuXcs.

Texymuii KOHTPOJIb MPOUCXOJUT MyTEM KOHTPOJSI BBIIIOJIHEHUS] PaCUeTHO-
rpaduyecKux 3agaHuu.
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IIpumepsl KoOHTPOIBLHBIX Bonpocos (11K 20)
Tema 1

@UHAHCOBBIM PBIHOK M €ro 4actu. llenn moxpenupoBaHus W aHaIM3a
(UHAHCOBOTO PHIHKA.

CraTucTueckue MeTOo bl aHaIN3a BPEMEHHBIX (AMHAMUYECKUX) PSIIOB.
MeTonbl aHaIMTHYECKOTO MPEACTaBICHUS TPEHIA.

KonnyecTBeHHpli  aHanmu3. VIHBECTMLIMOHHBIE  KAaueCcTBA  OCHOBHBIX
(UHAHCOBBIX aKTHBOB U HHCTPYMEHTOB.

Tema 2

Cratuctudyeckoe MojaenupoBanne. KoppensimoHHBIE W PETPECCHOHHBIC
MOJICTIH.

OnTuMHu3alMOHHBIE MOJICITH.

Crpecc - cieHapuu. CUMYJISIITUOHHBIE MOJIEIIH.

OcHOBHbBIE TOTYIIEHUS MOJEIN U BUbl KOPPEISAIIMOHHON CBSI3U.
Perpeccuonnsie Moaenu (TpeHIOBBIE MOJENU, GaKTOPHbIE MOJEIH,
YCTaHABJIMBAIOIINE 3aBUCUMOCTh KOHBIOHKTYPHI (DMHAHCOBOTO pBHIHKA OT
dbyHIaMeHTaIbHBIX (PAaKTOPOB).

Moaenu MHOTO(AKTOPHON KOPPESIUH.

Tema 3

Hcnonp30BaHue BEPOSTHOCTHOTO NOAXOAA Il OLIEHKH PUCKOBAHHOCTHU
BJIOKCHUM B AKI[UH.

Cpennee kBapaTHUecKoe (CTaHAAPTHOE) OTKIOHEHUE JOXOIHOCTH KaK Mepa
pucka punancoBoro uHcTpymenTa. Koapduiment sapuanuu.
Hcnonb30BaHNE MCTOPUUYECKHUX JAHHBIX UL ONpPEIEIICHUs JOXOJHOCTH,
pHUCKa, KOBapUaLUu.

Konnenmus sddextuBHOro  poiHKa. IPHEKTUBHOE  MHOXKECTBO
noptdenen.

OnTtumuzanust noptdensi, COCTOSIIEr0 U3 PUCKOBAHHOTO U OE3pHUCKOBOTO
aKTHBOB.

IMpumep Bonpocos s ycraoro onpoca (ITK-20)

Tema 1

@OUHAHCOBBIM PHIHOK U €r0 YacTH: PHIHOK OAHKOBCKHUX KPEAUTOB M PBIHOK
LIEHHBIX OyMmar.

Bamotnsie peiaku. Llenn MmoaenrpoBanus U aHanu3a (PUHAHCOBOTO PHIHKA.
Axkiuu. CTaTUCTHYECKHME METO/bl aHalIW3a BPEMEHHBIX (AMHAMUYECKHUX)
pAnoB. LleHsl 3akpbIThs. L[eHBI OTKPBITHS.
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4. Cpennep3BemieHHble LeHbl. [lokazarens AOXOZHOCTHM (MO KypCOBBIM
pasHuiam). MeTo/1bl aHaITUTUYECKOTO MPECTABICHUS TPEH .

5. KonunyecTBeHHbIN aHanu3. AHaJIU3 KPAaTKOCPOUHBIX (PUHAHCOBBIX AKTHBOB.
AHanu3 NpOLEHTHBIX aKTUBOB. AHAJIN3 TUCKOHTHBIX AKTHBOB.

6. CamocrosTenbHOE yIpaBieHHEe uHBecTulusAMuU. llepenaua cpencts B
yIpaBJI€HUE IPYTUM JHULaM.

7. TlaeBble MHBECTUIIMOHHBIC (DOH/IBI.
8. OO6mme GoHIEI 6aHKOBCKOTO yIPABIICHHUS.
9. VHBeCTHIIMOHHBIC KadeCcTBa OCHOBHBIX ()MHAHCOBBIX aAKTHBOB M

MHCTPYMEHTOB.
10. Llena u 10XOAHOCTh OCHOBHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

[Ipumep pacuetHo-rpaduyeckoro 3aganus (I1K-20)
Tema 3

[IpuHsiTHE  TIAHOBBIX  PEIICHWM B CUTyalMsIX  OMNPEJIEIECHHOCTH,
HEONPEIETICHHOCTH, PUCKA U KOH(IIUKTA.

PykoBoxcTBOM mpennpuATHs I NPUHIATHS YIPABJICHYECKOTO PELICHUS
OTHOCUTEJIBHO BHEAPEHUS WHBECTULMOHHBIX IPOEKTOB B KAadye€CTBE KPUTEPUEB
BbIOpaHbl OyJaymipe J0XOAbl OT HX pealu3auud. JlaHHbIE OTHOCUTENIBHO
OKUJAEMbIX BEJIMYMH JJOXOJI0B ¥ BEPOSITHOCTH UX MOJyYEHUs IPUBEICHBI B TA0JI.

Onenure cuTyaluio, onpeAeanB Oyayle T0X0Abl OT pealu3alu MPOECKTOB
A n b ¢ yueToM cTeneHu pucka OT UX BHEIPECHHUS.

Tabnuna 1 — Pacder oxugaeMoro 10Xo/1a OT BHEAPECHUS IPOCKTA

OneHka BO3MOKHOU cUTyaluu | 3aryiaHupo | 3HaYEHUE Bo3moxH
(pe3yabTaTa) BaHHBIN BEPOSITHOCTEW | bW 10XO/,
J0XO/I, THIC. TBIC. D.
p.
IIpoek | IleccumucTrueckas 10 0,2 20
TA YmMepeHnHas 333 0.6 200
OnTuMuCcTUIHAS 500 0.2 100
Htoro 1.0 320 (Er)
Ex - oxxugaeMbIil 10X0q
[Tpoek | Ileccumuctryeckas 80 0.25 20
Th YmMepeHHas 300 0.5 150
OnTumMucTUIHAs 600 025 150
Hroro 1.0 320 (Er)
EK - o)xupaemMblid 10X0J.

CpaBHeHHE MPOEKTOB TMOKA3bIBAET, YTO JIOXOJblI MPOEKTa A KOJICOIIOTCS
MEHbIIIE, 4YeM TpoekTa b U 4To oXkumaembie JOXOAbI OT MPOEKTOB OJMHAKOBHIC —
320 teIC. p. B mpoekte A moxoasl pactpenensatorcs oT 100 go 500, Torna kak B
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npoekte b — ot 80 1o 600. DTO 3HAYUT, UTO PUCK MPOEKTAa A MEHbIIIE, TAK KaK OH
UMEET MEHbIIeEe OTKIOHEHUE OT OXHJIAeMOTO J0Xoja, yeM mpoekT b. Touno Tak
KE M3MEPSIOT UHAUBHUIYAIBHBIN PUCK KaKIOTO MPOEKTa, T.€. C TIOMOIIBIO YPOBHS
OTKJIOHCHHI JOXOJ0B OT €ro OKMAAeMOW BEIWYMHBL. Mepa 3TUX OTKIOHEHUH —
CPEIHEKBAIPATUYECKOE OTKIOHEHHE.

MeTton mojcyeTa OKUAAEMBIX BEIHUWUH JJOXOJI0B U BO3MOYKHBIX CTaHIAPTHBIX
OTKJIOHCHHI MCIIOJIB3YIOT KOT/a HET YBEPSHHOCTH B Oyaymux noxomax. [lpu stom
3HAYCHUSMH BEPOSITHOCTCH HAICHAIOTCS pa3HbIC BEIMYMHBI ILIAHUPYEMBIX
JI0X0J0B. PUCK M3MEpSIOT ¢ ydeToM KoOJeOaHMil OXKHUJAaeMBbIX J0X0J0B. YUem
OombIIIe KOJIeOaHusI, TEM OOJIBITIE PUCK.

Takum 00pa3oMm, OOBIYHBIM IyTh OIICHKH PHCKa B CHTyallHH — 3TO
OTIpe/ieNIeHNe OTKIOHEHHSI OT CPEAHEro (0XKHIaeMOro) A0Xoja (WiIu Jucrepcus),
ompezensiemast mo GopMmyIe :

By
I|'2(E— E. )P

=Vl

rje O — CTaHJIapTHOE OTKIIOHEHUe, (nucnepcust), Er — oxunaemsiit toxon, Pi —
3HAYCHUE BEPOATHOCTH Aoxoda, N — KoiaudecTBO HaOmoneHui, E — cpemnuii
JIOXO/I, t — KOJIMYECTBO MEPHUOJIOB.

Omnpenenenre CTaHAAPTHOTO OTKJIOHEHUS MPOEKTa A MpUBENEHO B Tabi. 2.
CraHmapTHOE OTKIOHeHHe A = qucnepens = \ 16261 = 127.

Ecnu oTHATH OAHO CTaHAApTHOE OTKJIOHEHHE (G =127) OT 0XKHIaeMOro
noxoxa (Er = 320), moiyuum unTepBai ot 193 no 447.
Tabnuna 2 — Utorosas Tabiuia pacuera CTaHAAPTHOTO OTKIOHEHUS NMPOEKTa A

P Er (E - Er) (E - Er)2 Pi (E - Er)2 x Pi
100 320 |-220 48400 0.2 9680

333 320 | +13 169 0.6 101

500 320 | +180 32400 02 6480

Bwmecte nucnepcus - 16 261

AHQJIOTMYHO pacCUMTHIBAEM Aucriepcuro il npoekrta b: o b = 185, a
BEJIMUMHA WHTEpBaja Haxoautcs B mpenenax ot 135 po 505. Pacnpenenenue
npoekta b cumrtaercs 0OoJjiee PUCKOBaHHBIM, YeM MpoekTa A (Tak Kak JIMHUS
pacripefiesieHuss B MpoekTe A yxke, CleI0oBaTelbHO, J10X0J 0oJjiee MOCTOsTHHAs
BEJTMYMHA OTHOCUTEJIBHO 0KHUJIaeMOMH, T.€. PUCK MEHBIIIE).

Bynem cuurtarh, 4TO MpU HOPMAJIBLHOM PACIPEACIICHUN MOXKHO 0KHAATh, YTO
68% pe3ynbTara (10X070B) OyAyT B Ipeeiax OJHOTO CTAaHJAAPTHOTO OTKIIOHSHHUSI
OT O0XHUJAEMOW BEJIMYMHBI. DTOT MHTEpPBaJl yKa3blBaeT Ha To, 4yTo B 68 ¢ 100
CJIy4aeB MOKHO OBITh YBEPEHHBIM, YTO OXKHMJIAeMbIH J10X0J Oymer Mexay 227 u
447 (b >cA).
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4.2 @®oHA OUEHOYHBIX CPEeACTB /JIsi TPOBEAEHHS MPOMEKYTOYHOMH
arrecranuu (ITK-20)

[lepeyenb NpUMEpHBIX pacueTHO-TpapUUeCKUX 3aAaHUI Il TOATOTOBKH K
3auery:

3aganme 1

[Taputer mpONEHTHBIX CTaBOK. CyIIECTBYIOT CJEAYIOIIME HCXOJHBIC YCIOBUS:
pa3menieHue kanutana B SnoHun Bo3MoxkHO mon 1% romoBeix u B EBporie moa
3,5% ropoBeix. Cnot-kypc EURJPY (eBpo-simoHckast iieHa) pasen 163,00, 12-
MecsyHbl  dopBapanbiii  kypc 160,00. SmoHCKME WHBECTOp IUIAHUPYET
COBEPILIEHUE CIIETKUA MOKPHITOTO MPOILIEHTHOTO apOuTpaka Ha cyMMmy B 163 MIH.
reH. I[IpoBeppTe, CyIIECTBYET JIM BO3MOXKHOCTh IS CHEIKH IOKPBITOTO
MPOLIEHTHOTO apOUTpaka; pacCuUTalTe JTOXOJHOCTH OT BJOKeHUi B EBpo3oHeE;
paccuuTaiTe 00U pe3ynbTaT CACIKU, €CIU OHa JyUTCs 1 ro.

3aganue 2
OntumanbHei TopTdens. [IycTh Ha peIHKE CYIIECTBYIOT JABE IleHHbIe OymMaru — X

nyec MAaTOXUIaHHUCM JOXOOHOCTHU 5% u 8% COOTBETCTBEHHO. KOBapI/IaI_[HOHHaH
MaTpuia UMCCT BU!

0,52 -0,43

-0,43 0,74

PaccururaiiTe MaToOKuIaHUE U PUCK CIICAYIOIMMX IMOPTHEIICH:

A: 80%X, 20%Y;

B: 60%X , 40%Y,

C: 40%X, 60%Y;

D: 20%X, 80%Y;

Onpenenute mnoTpdenb ¢ MHUHUMaIbHOW aucnepcueit. Paccuutaiite ero
MATOXXUJAAHUE U PUCK.

PaccuuTaiiTe koBapuanuio Mexay 1syms noptrdensimu B u D.

3aganme 3
[To 12 akiusam U3y4uTh 3aBUCUMOCTh CTOMMOCTH IIEHHBIX OyMar B MJIH py0. (Y) ot

pocTa peanbHBIX ACHEXKHBIX H0XO0J0B ¢u3nueckux jun (X;, %) m ot pocta
KoJIn4ecTBa (PMHAHCOBBIX MMOCPEITHUKOB (OpOoKepoB, muiiepoB) — X, (%).
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Homep niennou y X1 Xs
Oymaru
1 15,0 1,5 6,1
2 14,6 2,3 1,3
3 12,3 2,2 19
4 6,2 2,9 5,0
3) 15,3 5,1 4,6
6 14,9 0,9 5,2
7 2,1 4,1 1,8
8 1,8 1,6 1,1
9 14,0 2,8 7,0
10 15,1 4,7 6,1
11 8,4 6,2 3,6
12 6,4 6,0 3,4
HeoOxoaumo:
1. Haittu xosdduiMeHTsl NapHON, 4YacTHOM U MHOKECTBEHHOU
Koppensuuu. /laTe ux aHamus.
2. Halitu  CKOppEeKTHpOBaHHBIM  KOA((UIMEHT  MHOKECTBEHHOMU

J€TEPMHUHAIIMH, CPABHUTH €0 C OOIMM KO3(P(PUIUEHTOM JIETEPMUHALINH.

3. TloctpouTs JnUHEHHYIO MOJEIh  MHOXXECTBEHHOH  perpeccHH,
pPaHXUPOBATH (PAKTOPHI MO CTENEHU UX BIMSHUS HA Pe3yJbTaT B 3aBUCUMOCTH OT
KO2(PUIIMEHTOB 3JIACTUYHOCTH U PETPECCHUM.

4. OueHuTp CTAaTUCTUYECKYID HAJEKHOCTb YPABHEHMSI PETPECCUU U
koa(dduieHTa neTepMuHaIInU.

5. OLEHUTh CTAaTUCTHYECKYI0 3HAUYUMOCTh KOI(P(GUIMEHTOB YUCTOU
perpeccumu.

6. BbiBecTu ypaBHEHUE JIMHEHHON MapHOW PErpeccCHH C OJHUM 3HayalluM
dbakTopom.

7. Pe3ynbTathl pacyeToB mpeactaBuTh B Excel.

3axanue 4

OcymiecTBUTh BBIOOPKY 25 akuuit ¢ koTupoBaibHOTO crnucka MMBB-PTC,
COCTaBUTh W3 HHUX HWHBECTUIMOHHBIM MOpPTdENnb, pacCuuTaB OCHOBHBIE
aHaNUTHYECKHE KOd(PPULMUEHTHI Ha aTy X.

3aTemM mpoU3BeCTH pacdyeThl Ha Jaty Y CKOPPEKTHpoBaB mopTdens u Ha jaty Z.
Odopmuts pacueTsl B EXcel, B T.4. rpaduueckm.
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5. IlepeyeHb OCHOBHOW M [ONOJHUTEJIBHON Y4eOHOH JMTEepaTyphbl,
HEe00X01UMOi1 1JI1 OCBOECHHUS TUCIMILIMHBI (MOYJIA)

5.1 OcHoBHas AUTEpaTYypa:

1. I'ycera, 1. A. ®uHaHCOBBIE PHIHKA M MHCTUTYTHI: YU€OHUK U MpakTUKyM / U.
A. I'yceBa. — M.: MzpatensctBo FOpaiit, 2018. — 347 ¢. — (Cepust: AkaieMUUeCcKHii
kypc). — ISBN 978-5-534-00339-0. — Pexmm goctyma: www.biblio-
online.ru/book/B67C321B-4E55-4A91-9ED4-49BB2AFDDA4ES.

2. MonenupoBaHiue 3KOHOMHYECKHX MPOLECCOB: YYeOHUK [JIsi CTYACHTOB
BVY3os / nox pen. M.B. I'paueBoii, FO.H. YUepemunix, E.A. TymanoBoii. — 2-e u3f.,
nepepad. u goi. — M.: FOuuTH-/ana. 2015. — ISBN 978-5-5238-02329-8/ - Pexxum
nocryma: http://biblioclub.ru/index/php?page=book&id=119452 (14.10.2018).

5.2 JlomoTHATENbHAS TUTEPATYpa:

1 MopnenupoBaHue MUKPOIKOHOMHYECKMX TIPOIECCOB M  CHUCTEM:
yaeOHuk / Bacunwea JI.H., Jleera E.A. u np. — M.: KuoPyc. 2011. ISBN 978-5-
540-60121-30. 20 k3.

2 Oxynos, B.JI. ®uHaHCOBbIE HHCTUTYTHI U PBIHKU: yuyeOHOE mocodue /
B.JI. OkynoB; Cankr-IlerepOyprckuii rocy1apCcTBEHHbI YHUBEpPCUTET, Bricmias
nKosia MeHekMenTa. - Cankrt-IlerepOypr: Bricinas mikona menemxmenTa, 2015.
- 316 c. : cxeM., wi. - bubmuorp. B kH. - ISBN 978-5-9924-0091-5; To xe

[D1eKTpOHHBIHI pecypc]. URL.:
http://biblioclub.ru/index.php?page=book&id=458077 (03. 10 2018).

3 bpetinu P., Maitepc C. [lpuniumnsl kopropatuBHbIX pruHaHcoB: [lep. ¢
anrin. — M.: 3A0 «OJ’IHMH-BI/IBHGC», 2012.—977 c. 1 7K3.

4 Camun B.H., [Jlo6ammna W.B. bupxeBas cratuctuka: YueOHOE
nocobue. — M.:Dunanch u cratuctuka. 2003. - 176¢. 5 ak3.

) Axumxua B. Cermentanus ¢uHancoBoro pbiHKa. — M.: «Owmera-JI».

2006. 654 ¢. 14 k3.

5.3 Ilepuoanyeckre U3TaHus

Kypnanet «®uHaHch, «JleHbIrM W KpeauT», «IKOHOMHCT», «MupoBasd
DKOHOMMKA W  MEXIyHapoAHble  OTHoueHus», «KommepcanTs-JleHbrmny,
«DuHAHCHI U KpeauT», «Bonpocel 3kOHOMUKN», « BOITPOCHI CTaTUCTUKU» U AP.

6. Ilepeyennb pecypcoB HH(POPMAITMOHHO-TEJIEKOMMYHUKALIMOHHOM ceTH
«HTEpHET», HEOOXOAMMBIX /IJI51 OCBOCHM S AN CIUTIIMHBI (MOYJIA)

Wudopmanmonnoe arearctso Chonds // www.chonds.ru
Wudopmannonnoe AreHrctBo Pocousneckoncantunr / Www.rbk.ru
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[IpaButenbcTBO Poccuiickoit deneparmu // Www.pravitelstvo.gov.ru

HanmonansHas ¢poHoBas accormarius / Www.nfa.ru

[TpodeccrnonanpHas accommanus peecTpojaepkareneii, Tpanchep-areHToB M
nerno3utapues // Www.partad.ru

HanuonaneHas ura ympasistoniux // Www.nlu.ru

MunuctepcTBo dhruHancoB PO (Mundun PD) // www.minfin.ru

Lentpanbupiii 6ank PO (b PD) // www.cbr.ru

MockoBckas MmexxO0aHKOBCKast BamroTHas ouprka (MMBB) / www.micex.ru

7. MeToanueckue YKa3aHusi IJA OO0y4YalIIMXCS IO OCBOEHHUIO
TUCHHUIUIAHBI (MOIYJIs1)

Texywiuii Konmpono 3HaHuil.

JIis TOATOTOBKM K JIGKIUSM HEOOXOJUMO U3YYUTh OCHOBHYIO U
JOTIOJTHUTENBHYIO JINTEPATYpPy 1O 3agBJICHHONW T€Me U OOpaTUTh BHUMAHUE Ha T€
BOIIPOCHI, KOTOPBIE MPEIIAraloTCsl K PACCMOTPEHUIO B KOHIIE KaXK/10M TEMBI.

[Ipu u3ydyeHrr OCHOBHOM U JOMOJIHUTEIBHON JIUTEPATYPHI, CTYACHT MOXKET
B JIOCTaTOYHOM OOBEME YCBOWUTH M YCIICIIHO PEaM30BaTh KOHKPETHBIC 3HAHUS,
YMEHUS1, HABBIKU ¥ KOMIIETCHIIUU MIPU BBITIOJHEHUH CIIEIYIONUX YCIOBUM:

1) cucremarnyeckas paboTa Ha YYCOHBIX 3aHATHUAX ITOJ PYKOBOJCTBOM
MPEToAaBaTeNs U CAMOCTOSITENIbHAS paboTa MO 3aKPETICHUIO TTOMyYEeHHBIX 3HAHUHN
1 HaBBIKOB;

2) noOpOCOBECTHOE  BBINIOJHEHHWE  3aJaHWH  TpernojaBareis  Ha
MPAKTUICCKUX 3aHATHSIX;

3) BBISACHCHHWE W YTOYHCHHE OTICIBHBIX MPEIINOCHUIOK, YMO3AKIIOUCHUN 1
BBIBOJIOB, COJIEpKaIlIUXCsl B y4eOHOM Kypce; B3aMMOCBSI3€H OTACIBHBIX €T0
pa3zesoB, HCHOJb3YEMBIX METOJIOB, XapakTepa WX HCIOJIb30BaHHUS B
MPAKTUYECKOMN JACATEIBHOCTH MEHEIKEPA;

4) comocTaBJIeHUE TOYCK 3PCHHS Pa3IMYHBIX aBTOPOB M0 3aTPAarMBaeMbIM B
y4eOHOM Kypce mpobiieMaM; BBISIBICHHE HETOYHOCTEM U HEKOPPEKTHOTO
U3JI0KEHHS MaTepuala B IEPUOINYECKON U CICIIUATIBbHON JTUTEPATYPE;

5) pa3paboTka NpEAIOKEHUI TNPENnoJaBaTe/ii0 B YacTH JOPAOOTKH H
COBEpPIIICHCTBOBAHUS y4EOHOTO Kypca;

6) MOAroTOBKAa HAYYHBIX CTAaTed IS OMYOJHMKOBAHHWS B ICPUOJIHYECKOM
neJyaTH, BBICTYIUICHHE HAa HAyYHO-TIPAKTHYCCKUX KOH(EpEHIHIX, yYacTHe B
paboTe CTyIeHUYEeCKIX HayIHBIX OOIIECTB.

B xo1e caMonmoaroToBKy K MPaKTUISCKUM 3aHATUSAM CTYACHT OCYIIIECTBIISCT
cOop u 00pabOTKy MaTEepHasoOB IO TEMAaTHUKE €ro MCCIeI0BaHUs, UCIOJIb3Ys MPHU
ATOM OTKPBIThIE MCTOYHUKH HHPopMaimu (MyOJUKAIMi B HAYYHBIX HW3/IaHUSX,
aHATUTUYECKHE MaTepuaibl, pecypchl cetu HWHTepHEeT u T.I.), a TaKxke
MPAKTUYECKUN OTBIT M JOCTYITHBIE MaTepuaibl 00bEKTa uccienoBanus. KoHTpoab
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3a BBIMOJHEHUEM CaMOCTOSITENIbHOM padOThl MPOBOJIUTCS MPU U3YUCHUH KaKIOU
TEMBbI JUCIMIUIMHBI Ha MPAKTUYECKUX (CEMUHAPCKUX ) 3aHATUSIX.

[logroToBka mpe3eHTAlMM — 3aKPEIUICHUE TEOPETUYECKUX OCHOB H
MpOBEpKa 3HAHHUM CTYJIEHTOB IO BOIPOCAM OCHOB M MPAKTUYECKON OpraHu3aIiu
HAay4YHbIX HCCJICNIOBAHMM, YMEHHE TO0A0UpaTh, aHAJIU3UPOBaTH MU 0000IATH
MaTepHalibl, PaCKphIBAIOIIME CBS3M MEXIy Teopued M mnpaktukoil. [loarororka
MpE3EHTAllMd TpeAnojaraeT TBOPUYECKYI0 AaKTUBHOCTh CIIyIIaTeNs, YyMEHUe
pabotatb ¢ JUTEpaTypod, BIAJACHUE METOJaMU aHajiu3a [JaHHbIX U
KOMIIBIOTEPHBIMA ~ TEXHOJIOTMSIMA ~ MX  peanu3auud. B mpe3eHTanuu
NPEJCTABISIIOTCS  OCHOBHBIE  PE3yNbTaThl pacyeTHO-TpadUUECKUX  3aJaHHM,
BBIIIOJIHAEMBIX B IPOLIECCE U3YUEHUS Kypca.

B ocBoeHMM AUCHMIUIMHBI WHBAIUAAMU M JIMUAMH C OTPaHUYEHHBIMH
BO3MOYKHOCTSIMU 3JI0pPOBbsI OOJIBILIOE 3HAYEHUE MMEET MHJMBHAyalbHas ydeOHas
pabota (KOHCYJIbTAIMK ) — JIOTIOJIHUTENIbHOE Pa3bsiCHEHUE y4eOHOTO MaTepuara.

NHauBHyalbHBIE  KOHCYJBTalMM 110 IPEAMETY SIBIIIFOTCS  Ba)KHBIM
(dakTopoM, CHOCOOCTBYIOLIUM HHIUBUAyaIU3alMM OOYYEHHS M YCTaHOBJICHUIO
BOCIIMTATEIbHOTO KOHTAKTa MEXKAY MPEenoJaBaTesieM U 00y4aroluMCcs UHBAIUAOM
WJIM JINLIOM C OTPAaHUYEHHBIMU BO3MOXKHOCTSIMU 3/I0POBBSI.

8. Ilepeyenr uHGPOPMAIMOHHBIX TEXHOJOTHI, WHCIOJb3YeMBbIX MPH
OCYILIECTBJIEHHH 00pPa30BaTeJILHOI0 Mpoiecca mo JUCHUNIuHe (MoayJro) (mpu
HEe00X0UMOCTH)

8.1 Ilepeyenb HEOOXOAMMOI'0 IPOrPAMMHOI0 00eCIICYCHU S

I[JI)I YCIICHIHOI0 OCBOCHHUA JHUCHHUIINIMHBI, CTYACHT MCIIOJB3YCT TaKHUC
nporpammMHbie cpeacta kak Microsoft Windows 10, Microsoft Office Professional
Plus 2013 15.0.4569.1506

8.2 [lepeyenb He0OXO0AMMBIX MHPOPMANMOHHBIX CIIPABOYHBIX CHCTEM

OOyyaromuMcsi  1OJKeH ObITh  O0ecredeH JOCTyl K COBPEMEHHBIM
npodeccuoHanbHbIM  0a3aM  JIaHHbBIX, NPO(ECCHOHATBHBIM CIPABOYHBIM U
MTOMCKOBBIM CHCTEMaM:

OnexkTpoHHo-0nbmoreunas cucrema (3bC) BOOK.ru,

«Koncynprant crygenra" (www.studentlibrary.ru),

OnexkTpoHHass OubOnMMoTeuHas cucreMa "YHUBEpPCUTETCKas OuOIMoTeKa

ONLINE",

OnexktpoHHas bnbnuoTeunas cucrema "FOpait",

CIIPAaBOYHO-IIPABOBAast cucrema «KoHCynbTaHT [Tmroc»
(http://www.consultant.ru),
DJIEKTpOHHAs OoubMoTeuHas cucTemMa eLIBRARY.RU

(http://www.elibrary.ru)/.
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9. MaTepuajibHO-TeXHUYecKas 0a3a, He00OX0AUMAasA sl OCYLIEeCTBJICHUS
00pa30BaTeJbHOI0 MpoIecca Mo AUCHUIINHE (MOYJII0)

MaTepI/IaHBHO'TCXHI/I‘IGCKOG obecmeueHue AU CITMITIIMHBI

No Bun pabor
(MoOyJsl) M OCHAIIEHHOCTD
1. | BansaTus AyIuTopuHu,  YKOMIUIEKTOBAaHHBIC  IPE3CHTAllMOHHOM  TEXHUKOMU
JIEKIIUOHHOT O (mpoexTop, DJKpaH, HOYTOYK) M TPUKIAAHBIM [POTPAMMHBIM
TUTIA obecneuenueM (Microsoft Office).
Ayn. 520A, 207H, 208H, 209H, 212H, 214H, 201A, 205A, 4033J1,
4038J1, 4039J1, 5040J1, 5041J1, 5042J1, 5045J1, 5046J1
2. 3aHATHSA AymutopuunA208H, 202A, 210H, 216H, 513A, 514A, 515A, 516A, a
CEMHUHAPCKOI0 TaK)K€ ayJIUTOPUH, YKOMIUJIEKTOBAHHBIC MPE3CHTALIMOHHON TEXHUKOU
TUIA (mpoexTop, 9JKpaH, HOYTOYK) M TNPUKIAAHBIM IPOrpPaMMHBIM
obecneuenuem (Microsoft Office).
Ayn., 2026J1, 2027J1, 4034J1, 4035J1, 4036JI, 5043JI, 201H, 202H,
203H, A203H
3. | I'pynmoBsie u | Kapenpa DACud ayn. 223, n208a
WHIUBUyallbHbIE
KOHCYJIbTaIHH
4. | Texyuuit AyauTopuu,  YKOMIUIEKTOBaHHBIE  MPE3CHTAIMOHHON  TEXHUKOM
KOHTPOJIb, (mpoektop, »9KpaH, HOYTOYK) M HOPUKIAAHBIM MNPOrPaMMHBIM
npomexyrouHas | obecreuenuem (Microsoft Office ).
aTTecTanus Ayn. 520A, 207H, 208H, 209H,212H, 214H, 201A,205A,A208H, 202A,
210H, 216H, 513A, 514A, 515A, 516A,2026J1, 2027J1, 4033J1, 4034J1,
4035J1, 4036J1, 4038J1, 4039J1, 5040J1, 5041J1, 5042J1, 5043J1, 50451,
5046J1, 201H, 202H, 203H, A203H
5. | CamocrositenbHa | KaOuHer st caMOCTOSITEIbHON PabOThI, OCHAIICHHBI KOMITBIOTEPHOU
a1 pabora TEXHHUKOU C BO3MOKHOCTBIO MOJIKITFOYEHUS K CeTH

«IHTepHET»,NPOTPaMMOI SKpAaHHOTO YBEIMYEHUS U OOECIEUEHHBIH
JOCTYIIOM B 3JIEKTPOHHYIO HH(pOPMAIMOHHO-00pa30BaTEIbHYIO Cpeay

YHUBEPCUTETA
Ayn. 213A, 218A, 201H, 202H, 203H, A203H
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