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1 He.ﬂl/l U 3aJa91 U3YyYCHUA TUCHUIIIMHBI

1.1 Heanp AucHUNINMHBI
N3ydyenne ponu M BO3MOKHOCTEH HCIIONB30BAHUS MPOW3BOJHBIX (DHHAHCOBBIX WHCTPY-
MEHTOB B paMKaX HCCJICIOBAaHUS aKTYaJIbHBIX HAYYHBIX MPOOJIEM Il HHTEPIPETHPOBAHUS Pe-
3yJIbTaTOB (PMHAHCOBO-YKOHOMHYECKUX MCCIICIOBAHUM.

[Ipy m3ydeHuUn AAHHOW TUCHHUILIMHBI CJIEIYET aKIEHTHUPOBATh BHHUMAaHHE Ha TEPCIICK-
TUBHOCTh WCIOJIb30BaHUS MPOU3BOJIHBIX (DMHAHCOBBIX MWHCTPYMEHTOB I OOECIeUeHUsT MHHO-
BaIIMOHHOT'O Pa3BUTHS OPraHU3alUNA, B TOM YHCIIe (PUHAHCOBO-KPEIUTHBIX.

1.2 3agaun AMCHMILINHbBI

1) chopmupoBaTh MpeaCTaBICHHE O CYIHOCTH MPOU3BOAHBIX (PUHAHCOBBIX MHCTPYMCH-
TOB;

2) uCCle0BaTh MOHATHS ¥ TEPMHHBI PHIHKA MPOM3BOIHBIX (PMHAHCOBBIX MHCTPYMEH-
TOB, KOTOPbIE HEOOXOAUMBI JJII UHTEPIIPETAIIUN PEe3yIbTaTOB (PMHAHCOBO-PKOHOMHUYECKUX HC-
CJICIOBAaHMI JAHHOTO CETMEHTa (PMHAHCOBOI'O PhIHKA, 00CCIICUMBAIONIETO BO3MOXKHOCTH JIJISl MH-
HOBAIMOHHOTO PAa3BUTHS OpPTraHU3aIUN;

3) paccMOTpeTh OCOOEHHOCTH TIOCTPOCHHS CTPATErHil XEHKUPOBAHMS C MOMOINBIO (H-
HAHCOBBIX (PBIOYCPCOB, a TaKKe (OPMUPOBATH W PEAM30BHIBATH CTPATETHH XEKUPOBAHUS,
HaXOJIUTh 1ICHOBBIC aHOMAJIMHU, KOTOPbIE MOXXHO MCIIOJIB30BaTh JJIs MOCTPOCHUS apOUTPAKHBIX
onepanuii;

4) M3y4uTh METOJMKHU MPOBEJACHUS HAYYHBIX HCCICIOBaHUN B cepe pa3BUTHS PHIHKA
MIPOU3BOHBIX (PMHAHCOBBIX HHCTPYMEHTOB;

5) chopMupoBaTh NPAKTUYECKHE HABBLIKU PACUCTOB M IIOCTPOCHUH CTPATErHil XEIKUPO-
BaHUs, 00OCHOBAHHOTO BBIOOpA HAWIyUllIell cTpaTeruud Ha 0a3e CpaBHEHUS BCEX BO3MOMKHBIX
MOCTPOSHUH, PACUETOB HHAUKATOPOB 3(P(HEKTUBHOCTH HCIIOIB30BAHUS IPOU3BOIHBIX (DHHAHCO-
BBIX MHCTPYMEHTOB JJIsl UCIIOJIb30BAHMSI B paMKaxX pa3paboTKu (PMHAHCOBBIX aCIEKTOB MEPCIEK-
TUBHBIX HAIlPaBJICHUH JEATEIHHOCTH OPTaHU3AIIHA.

1.3 MecTo AMCUMIIMHBI B CTPYKTYpe 00pa30BaTeIbHOI MPOrpaMMbl

Huctmmumna «[Ipon3BoaHbIe (UHAHCOBBIE WHCTPYMEHTH» OTHOCUTCS K BapHaTUBHOU
yactu bnoka 1 «JucuurumHel (MOAYIH)» y4eOHOrO IJIaHa IO HAIMpPaBICHUIO MOJArOTOBKU
38.04.08. «®unaHchl U KpeauT», «OUHAHCOBBIA MEHEKMEHT», UnTaeTcs B cemectpe B 2 kypca.

JlMcuuIuinHa ONMpaeTcs Ha 3HAHUS M HaBBIKH, IPUOOPETEHHBIE B pe3yJbTaTe U3y4eHHs
JUCUUIUIMH: «DUHAHCOBBIE PHIHKM M (PUHAHCOBO KpPEAUTHBIE MHCTUTYTBD», «PUCK - MeHemk-
MEHT.

3HaHus, MTOJTyYSHHBIE B XO0/I€ M3yYCHUS TUCIUILIMHBI, TPUMEHSIOTCS B IPOIIECCEe U3yde-
HUS  AucUIUTHHBL «COBpeMeHHbBIE MPOoOieMbl (PMHAHCOBOTO MEHEIKMEHTa», MPH HAIHMCAHUH
MarucTepCcKOM IUCCEPTALMU U B MTOCIEAYIOLIEH TPAKTUYECKON JEATEIbHOCTH.

1.4 IlepeyeHb MIIAHUPYEMBbIX Pe3yJabTATOB 00y4eHHs MO AUCHUILIMHE (MOAYJII0), CO-
OTHECEHHBIX € IVIAHMPYEMBbIMHU pe3yJIbTATAMH OCBOCHHS 00pa30BaTeIbHON NPOrPaMMBbI



W3ydenune naHHo# y4eOHON AMCIUILTMHBI HAIIPAaBICHO Ha (hopMupoBaHue y 00ydaro-
muxcs NpodecCHOHANTBHBIX KOMITETCHIIUH

BUTHS OpraHu3a-
197071

Ne Nunexc Coneprxanue B pe3ynbrate u3yueHus: yaeOHON AUCHUIIIMHBI 00y4ato-
. | oMITe- KOMTICTCHITHH ITUECS] IOJDKHBI
TEHIUHU | (uiu e€ yacTH) 3HATh yMeTh BJIa/IeTh
1 IIK-21 | ciocOOHOCTBH BBI- | - CYIIHOCTh IPOU3- | - BBISBIATH aKTY- | METOAUKON
SABJISTH M IIPOBO- | BOAHBIX (DMHAHCO- | albHbIC — HAyYHBIC | IPOBEIACHU
JWTh  HCCieIoBa- | BPIX  HHCTPYMEH- MpOOJIEMBI B YacTH | HAYYHBIX He-
HHE AKTYAIBHEIX TOB; UCCIIEJIOBAHUS CIIeJOBaHUI B
- METOJBI, CTpare- | MPOU3BOAHBIX (u- | chepe pa3BU-
HayHHBIX PO~ | 'lo M TAKTHKY | HAHCOBBIX HHCTPY- | THS pBIHKA
bxem B obmactu OCYIIECTBIICHHSI MEHTOB MPOM3BOIHBIX
(uHaHCOB M Kpe- XeHKUPOBaHUS TO- | - (GopMHUpPOBaTh H | ((PMHAHCOBBIX
uTa CpeACTBOM (PHHAH- | pealn30BbIBATH WHCTPYMEH-
COBBIX  (DbIOUEpC- | CTpATeTUU XEIKU- | TOB.
HBIX U OIIMOHHBIX | POBAHUS, BBISBIIATH
KOHTPAKTOB. [ICHOBBIE  aHOMa-
JIMH, JUIS TIPOBEIe-
HUSL apOUTPAKHBIX
onepauui.

IIK - 25 | cnocoOHOCT UH- | HepuHUIUH, UC- HHTEPIPETUPOBATh | HHABBIKAMU
TEePIPETUPOBATh | MOJIb3yeMbIC Ha pe3yJIbTATHI IIPaK- | PACYETOB MH-
pe3ynbratel pu- | ppIHKE MPOU3BOJ- | THUKHM MCIONb30Ba- | JUKATOPOB
HaHCOBO- HBIX ((MHAHCOBBIX | HHSI MPOU3BOAHBIX | 3 (HEKTHBHO-
SKOHOMHUYECKUX | HHCTPYMEHTOB, (bMHAHCOBBIX HH- CTH HUCIIOJIb30-
WCCJICIOBAHWM ¢ | IPUMEHSIEMBIC TSI | CTPYMEHTOB, HC- BaHUS MTPOU3-
LeNbI0 pa3paboT- | UHTEepIIpeTalun MOJIb3yeMbIE B IIe- | BOJHBIX (u-
K (PMHAHCOBBIX | PE3yJIbTATOB (hU- JISIX MHHOBAIIMOH- | HAHCOBBIX WH-
aCTIeKTOB Tep- HaHCOBO- HOTO pa3BUTUA GU- | CTPYMEHTOB
CTIICKTUBHBIX IKOHOMHYECKUX HaHCOBO- 1 pa3paloT-
HaMpaBlIeHUH UH- | UCCIIEIOBAHUA KPEJAUTHBIX Opra- Ku (puHaHCO-
HOBAI[HOHHOTO JTAHHOTO CeTMEHTa | HU3aIuit BBIX aCIEKTOB
pa3BUTHA OpraHH- | (PUHAHCOBOTO WHHOBAIIOH-
3aIuid, B TOM pBIHKa, 1 obecrie- HBIX Harpas-
grcie GUHAHCO- | YMBAIOIINE BO3- TICHU Jies-
BO-KPEIUTHBIX MO>KHOCTH WHHO- TEIBHOCTH Op-

BallMOHHOTO pa3- TaHU3aIui.




2. CTpyKTYypa H cojiepKaHue TUCUUILINHBI

2.1 Pacnipenesienne TPyA0€MKOCTH IMCHUIIMHBI 10 BUIaM padoT

O6mas TpyaoE€MKOCTh JUCHUIUIMHBI cocTaBiseT 3 3ad.en. (108 gacoB), ux
pacmpejiesieHre 1o BUaM paboT MPeCTaBICHO B Ta0IUIE

Bun yaeOHO# paboThI Bcero CemecTphbl
4acoB B

KonTakTHast paboTa, B TOM 4ncJie:
AyAUTOpPHBIE 3aHATHS (BCEro): 14 14
3aHsATUS JCKIIMOHHOTO TUTIA 4 4
JlaboparopHsble 3aHATHS - -
3aHATUSL CEMUHAPCKOTO TUMA (CEMUHAPBI, MPAKTHYE- 10 10
CKHE 3aHSTHS)
HNuas koHTaKTHas padora:
Kountpois camocTositenbHoi pabotsl (KCP) - -
ITpomexxyrounas arrecramnus (MKP) 0,3 0,3
CamocrosiTejibHasi paboTa, B TOM YHcIe:
[Toxaroroska K IoKj1agam 10 10
IToaroroBka K IMCKYCCHSIM 10 10
[ToaroToBka M pelieHue 3aaa4 25 25
IToaroroBka pacyeTHO-rpa)UIecKOTo 3a1aHMUs 25 25
TecTsl 15 15
KoHnTtpoJb:
[TonroTroBKa K SK3aMEHY 8,7 8,7
O0mas Tpya0eMKOCTh yac. 108 108

B TOM 4YHCJie KOHTAKTHAs 14.3 143

padora

3a4. ef 3 3

2.2 CTpyKTypa AUCUMILIUHBI:

Pacnpenenennie BuaoB ydeOHOU pabOTHI U UX TPYAOEMKOCTH MO pazieiaM
JIMCITATIJIMHEI.
Paznensl qucumnimeel, n3ydyaemele B B cemectpe

Ne KonnyectBo yacoB
pas- HaumenoBaHue pa3ienos AymuTopHaz Camocos-
ena Bcero pabota TeJIbHas pa-
JI I13 0ota
1 2 3 4 5 6
1 OCHOBHBIE XapaKTEPUCTUKH MTPOU3BO/I- 13 5 1 10
" |HBIX (MHAHCOBBIX HHCTPYMEHTOB
2 PbIHKYM TPOM3BOAHBIX (PMHAHCOBBIX WH- 14 i ) 12
CTPYMEHTOB
3 [{lenooOpazoBaHue Ha PIHKE MTPOU3BO/I- 13 i 1 12
" |HBIX (MHAHCOBBIX HHCTPYMEHTOB
4. |Crparerus u TaKTHKa XeJPKHPOBAHUS 16 1 1 14
5 XemxupoBanue GpIOYEPCHBIMHA KOH- 14 i 5 12
" |TpakTtamu GOHAOBOM OMPKU
6. XeMKUPOBaHHE C IIOMOIIBIO OMIIIHOHHBIX 14 i 5 12
KOHTPaKTOB




OcobeHHOCTH OUPIKEBOTO U BHEOUPIKEBO-
7. |ro 060poTa MPOM3BOAHBIX (PMHAHCOBBIX 15 1 1 13
UHCTPYMEHTOB
Hmoeo no oucyuniune: 4 10 85
2.3 Copep:xanue pa3iesioB JUCHUILIMHBI:
2.3.1 3aHATHA JEeKIIHOHHOT'0 THIIA
®dopwma Te-
Ne Hamuerosamme Conepxanue paszaena KYILIETO
pasjiena KOHTPOJIS
1 2 3 4
1. OcHoBHBIE XapakTepUCTUKU |CYIIHOCTh NMPOU3BOJHBIX (PUHAHCOBBIX HH-| Y CTHBIN
IIPOU3BO/IHBIX (PMHAHCOBBIX |CTPYMEHTOB, OTIIMUUTEIbHBIE OCOOEHHOCTH.| — OMpOC
MHCTPYMEHTOB Wepapxusi nepuBaTUBOB M HUX CYIIHOCTHBIE
0COOEHHOCTH
2. Crparerus ¥ TakTHKa OcHOBHBIE TOAXOABI K (OPMHUPOBAHUIO| Y CTHBIH
XEIKUPOBAHUS CTpaTeruu XeIKUPOBAHUS IIOCPEICTBOM|  OIPOC
MIPOU3BOIHBIX (PMHAHCOBBIX WHCTPYMEHTOB.
TaxTuka peanuszanuy BbIOPaHHON CTpAaTErvu
XE/IPKUPOBAHUS B COBPEMEHHBIX YCIOBUSIX.
3. Ocob6enHoctu 6upskeBoro u |[lepununum, ucnonb3yeMble Ha pbIHKe| Y CTHBIN
BHEOUpkeBoro obopora  |[IOU: mapxkuHaIbHBIE B3HOCHL, JENO3UTHAS,|  OIPOC
IIPOU3BO/IHBIX (PMHAHCOBBIX |BapUallMOHHAs Mapika, rapaHTHiiHoe obec-
UHCTPYMEHTOB N€YeHHE, KIUPUHI: HENPEpPhIBHBIA U LIEH-
TpaIu30BaHHbBIN
2.3.2 3aHATHA CEMUHAPCKOI0 THIIA
. ®dopMma TeKy-
No HaumenoBanue TemaTuka NpakTHUYECKUX 3aHATHIH mero
pasnena (cemmHapOB) KOHTpOI
1 2 3 4
1. |OcHoBHBIE XapakTepucTuku |DopMupoBaHHE CYITHOCTH MTPOU3BOIHBIX Tectol
MIPOU3BOJHBIX (PMHAHCOBBIX  |[(PMHAHCOBBIX HHCTPYMEHTOB: PETPOCIIEK-
UHCTPYMEHTOB TUBHBIN aHAJIN3.
CrpyKTypa pbIHKA IPOU3BOIHBIX HHCTPY-
MEHTOB, CyTh U NIEPCIIEKTUBBI U3MEHEHUI
2. |PoiHKYM pon3BOAHBIX (UHAH- |AKTyalbHbIE TPOOJIEMBI Pa3BUTHS PhIHKA Hoxnan
COBBIX MHCTPYMEHTOB MIPOU3BOJIHBIX (PMHAHCOBBIX HHCTPYMEHTOB
3. |lenoobOpa3oBanue Ha ppiHKE |MeTOANYECKHE TTOIXOIbI K OTPEACTICHHIO Joxian
IPOM3BOMHEIX (PMHAHCOBBIX  |B3aMMOCBA3M MEXITy HATMYHBIME U (pio- | HHCKyccnn
UHCTPYMEHTOB YEPCHBIMM LIEHAMU Ha PBIHKE MPOLIEHTHBIX
CTaBOK.
MeTtoauka nuccie1oBaHusl KOHBEPreHINH
HAJINYHOTO U (PbI0OYEPCHOTO PHIHKOB IPO-
LIEHTHBIX CTAaBOK.
ApOuTpakHbIe CTpaTeTuu: METOJUKA OCY-




MICCTBJICHHUA.

4. |Ctparerus u TakTHKa XeKU- (DOpMHpOBAaHUE U peanu3anus cTpaterud | PacueTHble

poBaHus XEIKUPOBAHUS HA OCHOBE OLICHKH LIEHO- 3alaHust
BBIX PUCKOB.
ITonxomap! K peajinzaluy pa3IuyHbIX BUOB
CTpaTeruil XeHKUPOBAHUS.

5. | XemxupoBanue ¢pprouepcHbl- (MHIuKaTopsl 3pPEKTUBHOCTD Xe/Ka U 10- | PacueTHble
MU KOHTPaKTaMu (OHAOBOH  |psAAOK uX pacyera. OnpeneneHue BpeMeH- 3aanus
oupxu HBIX I'PaHULbl XEKUPOBAHUS HA OCHOBE

pacyeToB MHIUKATOPOB 3P(HEKTUBHOCTH
[1®U B pamkax pa3zpaboTku (HPUHAHCOBBIX
acleKTOB MHHOBAIIMOHHOM J1eTEIbHOCTH
OpraHu3aluu

6. | Xemxkupopanue ¢ nomompio |CtpaTeruu crpen, KOMOMHAIMK, CHHTETH- | PacueTHble

OMNIIMOHHBIX KOHTPAKTOB YECKHUM CTpaTeruu: UHTEPIPETALHs IPaK- 3alaHuA

TUYECKUX PE3YJIbTAaTOB

KoadummeHTs! IeHbI OMIIMOHA: AETbTa,

ramma, OMera, /133Ta, KaK pe3yJbTaThl

[IPaKTUKU UCIIOJIb30BaHUS POU3BOAHBIX

(bMHAHCOBBIX HHCTPYMEHTOB, UCIIOJIb3Ye-

MBI€ B LIEJISIX HHHOBAIMOHHOTO PAa3BUTHS
(MHAHCOBO-KPEIUTHBIX OPTaHU3aLHH

7. |OcobenHoctu OupskeBoro u|/lebpuHunmm wucmnons3yemble Ha pbiHKe| Jluckyccus
BHEOUPKEBOTO 000pOTa IPO-|mpon3BOAHEIX (DUHAHCOBBIX MHCTPYMEH-| PacueTHo-
U3BOAHBIX (DUHAHCOBBIX WH- TOB, 0GCCIICUHBAIONIME BO3MOKHOCTH HH- rpaguydeckoe
CTPYMEHTOB 3aJjaHue

HOBAallUOHHOTO PAa3BUTHs  OpraHU3alui:
cBombl Ha npoueHTHoi craBke LIBOR, Ba-
JIOTHBIE CBOIIBI,CCOMJIAIEHHe O (opBap-
Hoii craBke (FRA).

2.3.3 JIaboparopHbie 3aHATHS — HE NPELYyCMOTPEHBI

2.3.4 IlpumepHasi TeMaTHKa KypCOBBIX padoT (IIPOEKTOB) — KypcoBasi
padora He nmpexyCMOTpeHAa
2.4 IlepeyeHb Y4eOHO-METOAUYECKOr0 O0ecniedeHUs IJIsl CAMOCTOSTE/b-
HOM padoThl 00YYAKOIIMXCH M0 AUCUHMILIMHE

[Tepedyens yueOHO-METOIUYECKOTO 00€CTICUEHUS TUCIUTIIIUHBI 10 BBI-

A Bupn CP MIOJTHEHUIO CaMOCTOSATENIbHOM paboThI
1 2 3
1|CamonoaroroBka [MeTonuueckue yka3aHus 1O BBITIOJHEHUIO CAMOCTOSATEILHON paOOThI

(mpopabotka u
MIOBTOPEHNE JIeK-
IIUOHHOTO MaTe-
puana u Mmatepua-
Ja yueOHUKOB U
y4eOHBIX T0CO-

OGY‘I&IOH_II/IXCH. YTB. Ha 3aCCJaHUun COBeTa 3KOHOMHUYECCKOI'O (I)aKyJIBTC-
ta ®I'BOY BO «KyoI'V». [Ipotokon Ne 1 ot 30 aBrycra 2018 r.
https://www.kubsu.ru/ru/econ/metodicheskie-ukazaniya



https://mail.rambler.ru/m/redirect?url=https%3A//www.kubsu.ru/ru/econ/metodicheskie-ukazaniya&hash=ba2f9dff386a665de70866d85d8e61bb

Ouii, MOATOTOBKA
K MPaKTHYECKUM
3aHSTUSIM, JC-
KYCCHUSIM H T.J.)
2 |TTogroroBka PI'3, [Meroandeckue yka3aHusl O BBITTOJIHEHHIO PacueTHO-TpadruIecKux 3a-
pacueTHbIX 3a1a- (naHui (coct. JIutBunckuit K.O.). YTBepxaens! Ha 3acenanun CoBeTa
HUM skoHoMuueckoro dakynprera PI'BOY BO «KyOoI'Y». [TpoTokom Ne 1
ot 30 aBrycra 2018 r. https://www.kubsu.ru/ru/econ/metodicheskie-

ukazaniya

Y4eOHO-MeTOAUYECKHUE MaTepuasbl ISl CaMOCTOSITENIbHOM pPadOThl 00ydYaroImUXCs W3
YKCJIa UHBAIMJIOB U JIUI] C OTPAaHUYCHHBIMH BO3MOXKHOCTAMHU 3710poBbs (OB3) npegocrapistoTcs
B (hopMax, aJanTUPOBAHHBIX K OTPAHUYCHUSM HX 3JJOPOBBS ¥ BOCIIPHUSITHS HH(DOpMAIIHH:

JList i1l ¢ HapyIEeHUSIMU 3PEHUSL:

—B TIEYaTHOU (PopMe YBEITMYCHHBIM MPHPTOM,

— B hopMe PIEKTPOHHOTO IOKYMEHTA,

J17ig U1 ¢ HapYIICHUSMHU CITyXa:

— B IIeYaTHOM ¢opme,

— B popMe PIEKTPOHHOTO TIOKYMEHTA.

Jjig U1 ¢ HapyIIeHUSIMA OTIOPHO-JBUTATEIBLHOTO anmnapara:

— B mieyaTHoOU hopme,

— B (popMe 3JIEKTPOHHOT'O IOKYMEHTA.

JlaHHBIN TTepeueHb MOXET OBITh KOHKPETU3HPOBAH B 3aBUCUMOCTH OT KOHTHHTEHTa 00Y-
YaroIIUXCA.

3. O6pa3zoBaresibHbIE€ TEXHOJOTHH

[Ipu peanusaruu pa3TM4HbIX BUJIOB Y4eOHOHN paOOThI (JEKIMH U MPAKTUYECKUX 3aHSATHI)
HCIOJIB3YIOTCSl CIIEAYIoIe 00pa3oBaTeNbHblE TEXHOJOTMH: JEKIUU-TPOBOKAINM, JEKIUU C
IIPOBEJICHUEM JAUCKYCCUU 0 y4yeOHOH mpobiemMe ¢ aneMeHTaMu mojepauuu, PI'3, mpesenranus
JIOKJIaJ0B, JUCKYCCUU 10 BOIIPOCAaM, PACUETHBIE 3aJaHusl, TECTHl B paMKaxX NMPAaKTHYECKUX 3aHs-
THIA.

Nzyuenne aucuumuunbl «IIpon3BoaHble (MHAHCOBBIE MHCTPYMEHTHI» MPEAyCMaTPUBAET
YTEHUE JICKIUH, TPOBEeIeHUE MPAKTUUECKUX 3aHATUH, CAMOCTOSTEIbHYIO pa0OTy MaruCTPaHTOB.

Ha nexkuusax u3ydaroTcsi TEOPETHYECKHE, NPABOBbIE M METOAUYECKHUE BOIIPOCHI OCY-
IIECTBJICHUS ONepalnuii ¢ MPOM3BOAHBIMU (PMHAHCOBBIMU MHCTPYMEHTAaMM B PaMKax Kak cTpare-
TMYECKHUX, TaK U TAKTUYECKHUX TOCTPOEHUH, C HUCIOJIb30BAHMEM BO3MOXKHOCTEH OMpPIKEBOro U
BHEOHMPKEBOTO PHIHKOB.

B xozme nmekumii pacKpbIBatOTCSI OCHOBHBIE BOIIPOCHI B PAMKAX pacCMAaTPUBAEMON TEMBI,
JIENAr0TCs aKLIEHTHl HA CIOXHBIE U AKTyaJIbHBIE MOJOKEHHS M3y4aeMOro MaTepuaina, KOTOpbIE
JIOJDKHBI OBITH MIPUHATHI BO BHUMaHUE. MaTtepuainsl JIEKIUH SBISIOTCS OCHOBOU ISl OJITOTOBKH
K MIPAKTUYECKUM 3aHATHSIM U BBITOJTHEHUS 3aJJaHUN CAaMOCTOSITETbHON PabOTHI.

OCHOBHOMW 1LI€NbI0 MPAKTUUECKUX 3aHATUN SBISETCS pa30op MPAKTHUYECKUX CHTYalUH,
IIPEII0JIaratoIiMi BBIIOJIHEHUE PACUYETOB JUIsl ONPEIEIICHUS UHIMKATOPOB, XapaKTEPU3YIOLINX
s dextuBHOCTH HcTonb30oBanus [IDU. JJonomHUTEIEHON ETbI0 MPAKTHYECKUX 3aHATUN SIBIIS-
€TCsl KOHTPOJIb YCBOCHHMSI IIPOMIEHHOIO0 Mareprana. Kpome 3TOro MaruCTpaHThl MOJIYy4YaroT BO-
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MPOCHI ISl AUCKYCCUN, TEMATHKY JTOKJIa/I0B, PE3YJIbTaThl 00CYXKAAI0TCS Ha MPAKTHYECKOM 3aHsI-

TUU U IPCACTABIIAIOTCA BHUJC HpGSCHTaHHﬁ.

Tabmuua - VHTepakTuBHBIE 00pa30oBaTEIbHbIE TEXHOJIOIMH HUCIOJIb3yeMble B PaMKax
U3y4eHHs TUCIUIUTHHBI «IIpon3Bo/HbIE PUHAHCOBBIE HHCTPYMEHTBD)

Bun 3aus-
TUSA Hcnonp3yemble MHTEpPAaKTUBHBIE 00pa3oBa- Komnyectso
Cemectp
(JI, I1P, TEIbHBIC TEXHOJIOTUH JacoB
JIP)
JI Jluckyccus 1o OCHOBHOM y4eOHOM Tpo- 2
Oneme Temsl 1
Hcnonp30BaHue 3JIEMEHTOB JIEKIIUU-
IIPOBOKALIMU 1O TeMe 4 1
1P [Tpe3enTanus JOKJIAA0B 3
3
Juckyceun 1o remam
Hmoeo: 6

4. OneHo4YHbIe CPeACTBA I TEKYIEro KOHTPOJIsl YCIIeBAeMOCTH H IIPOMEKYTOYHOM
aTTecTaluu

4.1 ®oHa OLEHOYHBIX CPEICTB VIl MPOBeAeHHs TeKyIlell aTTecTalul
IIpuMepHBIe BONPOCHI /ISl YCTHOT'O OIIpoca
Tema 1 OcHOBHBIE XapAKTEPUCTHUKH NMPOU3BOAHBIX (PMHAHCOBBLIX HHCTPYMEHTOB

1. Onpenenure CymHOCTh U (DYHKIUHU, CIIOCOOBI MCIOJIB30BaHUSA (OPBAPAHBIX
KOHTPAKTOB.

2. OmpenenuTte CymHOCTh U (PYHKIUHU, CIIOCOOBI UCIIOIB30BaHMs (DbIOUYEPCOB.

3. Onpeaenurte CyImHOCTh U (PYHKITUHU, CIOCOOBI UCTIOH30BaHUS OMIIMOHOB.

4. BplenuTe OTIMYUTENbHBIE YepThl B CYI[HOCTHBIX XapaKTePUCTUKAX TaKUX
MIPOU3BOHBIX KaK (hbrouepchl, GopBap/Ibl, OMIIHOHBI.

5. OnuiuTe UCTOPHIO MOSIBJICHUSI U Pa3BUTHUSL PHIHKOB MPOM3BOAHBIX (PMHAHCO-
BBIX MHCTPYMEHTOB BO B3aUMOCBSI3U C UCTOPHUEH TMOSBICHUS U Pa3BUTHS MPOU3BOIHBIX TOBAP-
HBIX MHCTPYMCHTOB.

6. JlaliTe KpUTUYECKYIO OLIEHKY M3BECTHBIX BaM TPAKTOBOK CYLIHOCTU MPOU3BOJ-
HBIX ()MHAHCOBBIX UHCTPYMEHTOB.

IIpumepHBIe BOIPOCHI 11 JUCKYCCHHU

Tema 3 IlenooOpa3oBaHue HA PbIHKE MPOU3BOIHBIX (PMHAHCOBBIX

HHCTPYMEHTOB
1. C uncrosnb30BaHUEM METOJMKH MPOBEACHUS HAYYHBIX MCCIEI0BAHUMN ONpEeAenuTe U
ONMHUIIUTE OOIINE MPUHIMIIBI IEHOOOPa30BaHUs ISl BCEX MPOU3BOJHBIX PHIHOYHBIX
UHCTPYMEHTOB.
2. Ha ocHoBaHMM MeTOAMKH NMpOBENEHUs HAYYHBIX HCCIEIOBAHUU B chepe pa3BUTHUS

PBbIHKA NPOU3BOJHBIX MOKAXUTC pa3inind B MCTOHAX LICHOOGpaSOBaHI/Iﬂ Ha PBIHKC
TPAAUIIUOHHBIX IICHHBIX 6YMaF " PBIHKE TOBApPOB.

3. OnpeﬂenHTe U OIMMIINUTE O6HIGG 1 0COOEHHOE B MaTeMaTHYECKHX MOJCIIAX OIpEac-
JICHUS LICH Ha KaXXIbIi THUII MMPOU3BOJAHOTO HHCTPYMCHTA.



4. Ha ocHOBe MeTOAMKH MPOBEACHHS HAYYHBIX UCCIICAOBAHUM B cepe pa3BUTHS PHIH-
Ka TPOMU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB OXapaKTepu3yiTe (OpMHUpOBaHUE
HepapXuy 3aBUCUMOCTEH CTOMMOCTH OILIMOHA U LieH 0a3uca Jyis ONINOHA.

o. Ha 6a3e meTonuku mpoBeeHUs HAyYHBIX HCCIICOBAHUN OLICHUTE BIIMSIHUE JTUBU-
JICH/IOB Ha 1IeHO00pa30oBaHKe OMIIMOHOB Ha aKIUH.
6. Ha ocHoBe MeToaMK MpoBeACHUS HAYYHBIX MCCIEIOBAHUN CUCTeMaTU3upyiire dop-

MaJIbHBIC MOACIIN I.[CHOO6p330BaHI/I$I " aJITOPUTMBI UX pCaIU3allvuu.
HpI/IMepHLIe TEMBbI JOKJIAA0B

Tema 2. PbIHKH NPOU3BOIHBIX (PUHAHCOBBIX MHCTPYMEHTOB

1. VHHOBaIIMOHHBIE MPOLIECCH] HA PhIHKAX MPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB, KaK
aKTyaJlbHasl TeMa HaAy4HOI'O UCCIICOBAHHUS.

2. Ilepuonusanus UCTOPUU CTAHOBJICHUS CPOYHOI'O PBIHKA B MUpPE, C YYETOM AKTYAJIBbHBIX
acIeKTOB OOpallleHus IPOU3BOJHBIX (PUHAHCOBBIX MHCTPYMEHTOB.

3. Oranu3anys UICTOPUU CPOYHOTO pblHKA B Poccuu, ¢ yueToM akTyaJbHBIX aclIEeKTOB IoCy-
JAPCTBEHHOTO PETYIUPOBAHMSI 0OpaIIeHHsI TPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

4. BeisiBieHNe KauecTBEHHBIX OCOOEHHOCTEH OpraHu3alii U BEJCHUs OUP)KEeBOM TOProBIIU
POM3BOIHBIMU (PMHAHCOBBIMH WHCTPYMEHTAMHU.

S. AxTyanu3zanus HaydyHOH NpoOseMbl IPU PACKPBITUU OCOOCHHOCTEN MEXaHHU3Ma B3auMO-

JEHUCTBUS Y4aCTHUKOB (bHHaHCOBOl"O PBIHKOB IIpU OCYHICCTBJIICHHUU CACIIOK C IIPOU3BOI-
HBIMW HUHCTPYMCHTaMU

IIpuMepsI pacyeTHBIX 3aJaHUH
Tema 4. CTpaTerusi 4 TAKTHKA XeXKUPOBAHUS

3aganue 1.

[Ipenmonoxum, 4To CTaHAAPTHOE OTKJIOHEHUE €KEKBapTalIbHbIX U3MEHEHUN LIE€HbI TOBa-
pa paBso 0,65 nOJUI., CTAaHAAPTHOE OTKIOHEHHE €KEKBAPTAJIbHBIX M3MEHEHHI (PBIOYEPCHOM Iie-
Hbl ToBapa paBHo 0,81 nmomt., a ko3dduuueHT Koppensauuu Mexay Humu paseH 0,8. Yikaxure
ONTUMAJIBHBIA KOA((ULIMEHT X€IKUPOBAHMS JJIsl TPEXMECSYHOro KoHTpakrTa. Kakoil cmbicha
MMEET JTa BEJIMUNHA?

3ananue 2

Hekas xomnanus Brnoxkmia 20 MutH 1051, B MHBECTUIIMOHHBIN OpTdens, KodPhuueHt
B xotoporo paBen 1,2. OHa xoTena Obl Xe)KMPOBAaTh CBOM PUCKH C MOMOLIbIO (PbIOUYEPCHBIX
KOHTpakTOB Ha (oHn0BbINH HHAEKC S&P 500. Texymee 3Hauenue storo uHaekca pasuo 1 080, a
CyMMa Ka)J0ro KOHTpakTa paBHa 250- kpaTHOMY 3Ha4ueHMIO nHJeKca. Kakas xemxuHrosas no-
3ULUS MOXKET MUHUMM3HPOBATh PUCKM KoMIaHUU? UTO 10JKHA NPEIPUHATh KOMIAHUS, YTOOBI
CHU3UTH NopTdenbHbIN K03 duiuent ¢ 3 1o 0,67

3ananue 3.

IIpencraBere cebe, 4TO BBl - (DMHAHCOBBIA JAUPEKTOP SAMOHCKOM KOMIAHHMM, 3KC-
noprupyouieil anekrpoHHoe odbopynosanue B CIHIA. Onummre CBOIO CTpaTeruio XemKupoBa-
HUS PUCKOB, CBSI3aHHBIX C KoJleOaHHEM BaIIOTHBIX KypcoB. Kak Bbl yOenuTe cBoe pyKOBOJICTBO
IPUHSTDH 3Ty CTPATErnio?

3ananue 4.

1 urona Hexuit naBectop noxyqdus 50000 akuuii ogHOM KoMnaHUM. bupskeBas 1eHa 3TUX
akmuii paBHa 30 mosur. JKemas xemKUpOBaTh PUCK, CBA3AHHBIN ¢ KOJCOAHUSIMU OMPIKEBON IICHBI
aKIUU B T€YEHUE ONMMKaWIIero mMecsa, MHBECTOpP pellaeT MCIOJIb30BaTh CEHTAOPhCKUN (bio-
YepCHbIM KOHTpakT Ha (oHIoBBIH mHAEKC Mini S&P 500. Tekymiee 3HaueHHE 3TOr0 MHIEKCA
paBHO 1 500, mpuyeM OJMH KOHTPAKT 3aKIOYAETCS HA CyMMY, paBHYIO 50-KpaTHOW BEIMYHMHE
unaekca. Koapounuent akiuu £ pasen 1,3. Kakyio cTpaTeruto 10keH IPUMEHUTbh HHBECTOP?

Pacuerno-rpajuyeckoe 3aganue



"kost"

Tema 7. Oco0eHHocTH OMPKeBOro M BHEOHPKEBOro 000pOTAa NMPOU3BOAHBIX
(pMHAHCOBBIX HHCTPYMEHTOB

BrImosHsAeTCS MTUChMEHHO, CIaeTCs 3apaHee, 00s3aTelIbHO CONIPOBOXKIACTCS paCceqaTKON
crenupuKaui UCTIOIB3YEMBIX ISl XCIHKUPOBAHUSI KOHTPAKTOB, aKTYAJIbHBIX ISl 2 TIOJIOBUHBI
2018 rona, obpamaronuxcst Ha miomanake Mb.

1.

o o

©o~N

10.

Ha mepBom sTame HE00X0auMO cOpMHUPOBATH (MM HCIIOJIB30BaHHBINA copMHpo-
BaHHBI paHee) MopT(enb KOTHPYEMbIX Ha OWp)Ke IEHHBIX OyMmar, CTOUMOCTBIO —
ImH pyo.

CocraB copmupoBaHHOTrO MOpThEs NpeACcTaBUTh B TaOIHIE, & CTPYKTYpPY C IOMO-
1IbI0 rpaduka

Ha ocHoBe (akTH4ecKkux JaHHBIX U3MEHEHHS PHIHOYHON CTOMMOCTU aKIMi KOTHUPY-
foumxcs Ha Mb ¢ MCnop30BaHNEM 3JIEMEHTOB TEXHUYECKOTO aHaJIN3a OCYIIECTBUTD
MPOTHO3 OTHOCHUTENIBHO AWHAMHUKH PHIHOYHON CTOMMOCTH.

[TpencraButh porHo3 (00OCHOBAHHBIN) OTHOCUTEIBHO TEHACHIIMN N3MEHEHHS CTOU-
MOCTH BCEX BXOJAIINX B HETO HHCTPYMEHTOB B TaOJIHIIE.

BrI1OpaTh cTpaTernto 1 HHCTPYMEHTHI X€IKHPOBAHHS

PaccunTarh KOIMYECTBO KOHTPAKTOB, CICIKH C KOTOPHIMH HEOOXOAMMO OCYIIe-
CTBHTb.

Omnpenenuth KO3()(HUIMEHT XeIPKUPOBAHUS

Omnpenenutb 3GHEKTUBHOCTD XeIKa

Ha ocHoBaHuuM rpaduka oTpa)karouiero puck ¢ moMoIiblo 0eta kodhpuimeHTa, mpo-
M3BECTH OLICHKY PHCKa JJIsl BCEX BHIOPAHHBIX IIEHHBIX OyMar.

Jlnist onTUMH3AMK KOJIMYECTBA TPAH3aKIM Ha PBIHKE MPOW3BOAHBIX (PMHAHCOBBIX
MHCTPYMEHTOB, YYUTBHIBAas MX HU3KYIO JMKBHIHOCTH HEOOXOAMMO ONTHMHU3UPOBATH
CTPYKTYpy HopTdens ¢ menbo npuomm3uts 0eta koddduument noprdens k 1, pe-
3yJIbTaTHI IPEICTABUTH B TAOJIHIIE.

Pesynbrarel pacueTHo-rpaduueckoro 3ajaHus MPEACTaBUTh KaK MPAKTUYECKYIO 4YacTh
(MHAHCOBO-DKOHOMHYECKOTO HCCIICOBAaHUI JaHHOTO CerMEeHTa (DMHAHCOBOTO pPhIHKA C 00s3a-
TEIbHBIM UCTIOJIB30BAaHUEM OOIICTIPUHATHIX 1eDUHUIIUI.

IIpuMmep TecTOBLIX 3aaHUI

Tema 1. OcHOBHBIE XapaKTEePUCTHKHU NPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB

1. Ilena onuuoHa - 3T0:

A. TIpemus o onuuoHy

B. BHyTpeHHss cTONMOCTB

C. Bpemennasi CTOUMOCTD

D. llena ucnionHenus (CTpamk)

2. Kakoe 13 HIKeCIIeyIOINX YTBEPKICHHUH CIIpaBeaInBoO?

A. ®proyepcHbIE KOHTPAKTHI 00palatoTcst Ha Oupke

B. ®brouepc Bcerna TpedyeT NOCTaBKU (PU3NYECKOTO aKTHBA

C. Ilokynka (prouepCHOr0 KOHTPAaKTa MMEET TOT K€ PHUCK, KaK W IMOKYIKa OMNIIMOHA

B. Jonrocpounsiii prrouepCcHBI KOHTPAKT - 3TO MPABO, a HE 00513aTEITbCTBO

3. Yto 03HayaeT BbIpakeHHE "OIMIMOH B JIeHbrax"?

A. Ilo 6a3ucHOMY aKTHBY HaUMCJIEH A0XO (AMBUICH I, TIPOLICHTHI)

B. CymectByeT BO3MOKHOCTh MOIY4€HHs IPUOBLTH OT aJbTEPHATUBHOTO BIOKEHHUS
C. OnumoH nMeeT BHYTPEHHIOK CTOUMOCTh

D. Ilpemust o oniuoHy NpPeBbIIAET €r0 BHYTPEHHIOI0 CTOUMOCTb

4.2 ®oHA OLICHOYHBIX CPEACTB AJIsl MPOBeICHUs MPOMEKYTOYHOH ATTeCTAMHI
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Bonpocsl k 3k3amMeny

AJNTOPUTM OIpEaesIeHUs] CTOMMOCTH COTJIAIIeHUs O Oynymiedl NpOIEeHTHOW CTaBKe
(FRA).

basucHble 1IEHHOCTH, JIe)KaIlMe B OCHOBE COBPEMEHHBIX OWPKEBBIX (PMHAHCOBBIX WH-
cTpyMeHTOB. CooTHOLIEHHE (IO yAENbHBIM BecaM) (PMHAHCOBBIX MHCTPYMEHTOB C Pas3-
JMYHBIMU 0a3MCHBIMU IICHHOCTSIMU Ha OUP)KEBOM PBIHKE.

bunomuanbHas Mopnens 1eHbl onmuoHa. Iloctpoenue ¢dopmyn, (akTopbl-apryMeHTHI,
YYUTBIBAaeMbIE B (popMyIiax. Y CIIOBHs IPUMEHEHHS MOJICIIH.

Bo3MoskHbBIE KOMOMHAIIMK ONIIMOHOB Ul OAMHAKOBOIo Oa3uca. ApOUTpaxk U CHEKYJs-
U] Ha HE SKBUBAJICHTHBIX IIEHAX.

W HHOBaMOHHBIE IIpOLecChl HAa ()MHAHCOBOM PBIHKE U MECTO B HUX IPOU3BOJHBIX (HU-
HaHCOBBIX MPOAYKTOB (MHCTPYMEHTOB).

Vctopus mosiBlIeHUs W Pa3BUTHUSA MPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB. KOHKY-
PEHTOCTIOCOOHOCTH MTPOU3BOIHBIX HAa (PMHAHCOBBIX PHIHKAX.

VcTopus nosiBIeHMsI U pa3BUTHUS PHIHKOB IIPOU3BOJHBIX (DMHAHCOBBIX MHCTPYMEHTOB.
KauecTBeHHBIE OCOOEHHOCTH OpraHM3allMU M BEACHUS OMpP)KEBOIl TOPrOBIM MPOU3BOA-
HBIMU (PMHAHCOBBIMH UHCTPYMEHTAMH.

KadecTBeHHBIC XapaKTEPUCTUKHU OTEpAINid XEKUPOBAHMS, apOUTpaXka, CIEKY/ISIIUHA Ha
(UHAHCOBOM pBIHKE.

KomOunanmu (o01urie KOHCTPYKIIMH) U3 Pa3HbIX COYETAaHHH MPOU3BOIHBIX (PMHAHCOBBIX
MHCTPYMEHTOB. IIepcrieKTUBbBI pIHKOB TAKMX KOMOMHUPOBAHHBIX MHCTPYMEHTOB.
Heompenenennsle MpoOM3BOAHBIC: JIENO3UTAPHBIC PACIHCKH, 3aiiMbl KaTacTpod. Bos-
MOJKHBIE COZIEp)KaTeJIbHbIE TPAHC(POPMALIUU 3TUX [TPOU3BOIHBIX.

OOmiee U 0COOCHHOE B MaTEeMaTHYECKHUX MOJEIAX ONpPEIeNICHHs LEeH Ha KaKIbIA THII
IIPOU3BOIHOTO HHCTPYMEHTA. AJITOPUTMbI OCHOBHBIX MOJIEJIEH.

OOmee u 0coOEHHOE B MPEMHM ONIMOHA, BAPUAIIMOHHON M AKBUBAJICHTHON MapiKax
¢rrouepca. ConeprkaTenbHasi U BBIYUCIUTENbHAS! TPAKTOBKA.

OO0mee u 0coOCHHOE, B CYIIHOCTH, (YHKIUSX, CIIOCO0aX MCIOJIB30BaHUS OIMIMOHOB H
¢rrouepcoB. IlepcriekTrBa PHIHKOB JJAHHBIX HHCTPYMEHTOB.

OmnpeneneHre U MeXaHU3M CYILECTBOBaHHUS corameHus o Oyaymieil craBke (FRA).
AHaoru 1 anbTepHATUBBI HA OUPKEBOM pPBIHKE.

Onpenenenre oniuoHa Kak MPOU3BOIHOTO HHCTPYMEHTA.

Omnpenenenue ¢proyepca Kak OUPKEBOro HHCTPYMEHTA Ha (PUHAHCOBOM PBIHKE
Omnpenenenue, kiaccuukanus ¥ MPUMEHEHHUE OMIIIMOHOB Ha CBOIIHI.

Omnpenenenue, kiaccupukanys U MPUMEHEHUE CBOTA - IPOU3BOJHOIO HHCTPYMEHTA.
OnuuonHas ctparerus Spread. [loctpoenue, kinaccudukanus, MHTEpIpeTaIus.
Onumonnas ctpaterus Straddle. [Toctpoenue, knaccudpukarus.

Opranuzanus OUp>KeBOI TOPTOBIIH ONIIMOHAMH.

OcHoBHbIE 0a3UCHBIE IIEHHOCTH, JIeKalllieé B OCHOBE COBPEMEHHBIX BHEOMPKEBBIX (HU-
HAHCOBBIX MHCTPYMEHTOB. COOTHOIIEHHE (110 yJAeIbHBIM BecaM) (DUHAHCOBBIX MHCTPY-
MEHTOB C Pa3IMYHBIMHU 0a3UCHBIMH LIEHHOCTSIMH HAa BHEOUPKEBOM pPBIHKE.

OcHOBHBIE XapaKTEpPUCTUKH (pbrouepca u cornamieHus o Oynymieit craBke (FRA).
OcHOBBI OMP>KEBOH 3aIUTHI CJIEIOK OT PUCKA C TOMOIIBIO CUCTEMbI «Map>KMPOBAHUS.
Oco0eHHOCTH OpraHU3alluy U BEJEHHs] OMPKEBOW TOPTOBIIM MPOU3BOIHBIMU (PUHAHCO-
BBIMU M TOBapHBIMU MPOJYKTaMHU-MHCTpyMeHTaMH. [IpoGiemMbl Oup:keBOil TOProBiIu
MIPOU3BOTHBIMH.

OcoOEeHHOCTH CO3/IaHUs M UCTIOIB30BaHUS MTPOU3BOIHBIX C 0a3ucoM (OCHOBaHUEM) B BU-
7ie BAJJFOTHOTO Kypca. 3Ha4eHHe TaKUX MPOU3BOAHBIX HA CPOYHBIX PHIHKAX

OcoOeHHOCTH CIIEKYIISALUHU MPH IEHCTBUAX C POM3BOIHBIMU HHCTPYMEHTAMH.
Oco0OeHHBIE CBOWMCTBA, XapaKTEPUCTUKH, (QYHKIUU TPOW3BOIHBIX, BKIIOYAS MPH TOM
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CBOWCTBA, POJAHSAIIME UX CO BCEMH MPOYMMH (DMHAHCOBBIMU PHIHOYHBIMU MHCTPYMEHTA-
MH.

Onenka 3¢ (eKTUBHOCTH MPUHATHIX PEIICHUH IS CPOUHOM OMPKEBOM TOPTOBIIH.
Ilonatue u ompeneneHust NPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB. Teoperuueckue
poOJIEMBI BBIZCTICHHUS TPOU3BOIHBIX.

ITopsinok onpenenenus ueH no FRA, cooTBeTCTBYIOIIME MOJENN LIEHOOOPA30BaHHUS.
[IpaBuna oOpazoBanus "BapHallMOHHOW" M "SKBHBAJCHTHOW Mapku" B OMpPKEBOH TOP-
TOBJIE.

[TpaBuina neHooOpa3oBanus Ha (hprouepcsl ¢ 6azucom "akuus'.

[IpaBuna nenooOpa3zoBanus Ha PprroUepChl ¢ 6azucoM "OUpIKEBOM HHACKC".

[TpaBuna neHooOpa3oBanus Ha (hproyepcsl ¢ 6azucom "BaroTa”

[IpaBuna nenooOpa3zoBanus Ha PrrOYEPCHI ¢ Oa3UCOM "TIPOIEHT".

Paznuunble pexXMMbl HAYUCICHUS U BBIIUIATH IIPEMHM MO ONMIIMOHAM Ha OMpKax, Mpej-
MIOYTEHHE TOT'O WJIM MHOT'O PEeKUMa MPU PA3JINYHbIX NO3ULUAX YYACTHUKOB CJIEIJIOK.
CBoiicTBa M XapaKTEPUCTUKU CBOMOB. OTIMYMS CBONA OT MHBIX MPOU3BOIHBIX HHCTPY-
MEHTOB. MeCTO 1 pOjib CBOIIOB HA CPOYHBIX PhIHKAX.

CBsI3b MPOM3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB U MHPOBBIX (DMHAHCOBBIX KPU3HCOB
IIpon3BosHbIE U MEPCIIEKTHBA (PUHAHCOBBIX PHIHKOB B PO.

CucreMa IpUHIUIIOB IEHOOOPa30BaHuUs AJIsl BCEX MPOU3BOIHBIX PHIHOYHBIX HHCTPYMEH-
TOB. DJIEMEHThI CUCTEMbI IEHOOOPA30BaHUS HA PhIHKE TPOU3BOJAHBIX HHCTPYMEHTOB.
CopneprkaHre 1 MEXaHU3M OCYIIECTBIICHUS «IIOTOTHBIX) MPOU3BOHBIX.

ConeprxaHue NpOU3BOJHBIX, 00Opa30BaHHbBIX U3 KOMOMHAIIMN OT/AEIbHBIX CBOIMCTB OIIU-
oHa ¥ cBona. CTpareruu ux NpUMEHEHUSI.

CocrosiHME M MEPCNEKTUBbI PAa3BUTUS PBHIHKOB IPOM3BOJHBIX: IO OTIEIbHBIM THIIAM,
HAIIMOHAJILHBIM PBIHKAM, MUPOBOMY DPBIHKY, @ TaKXe [0 OpPTraHU3alOHHBIM (opMam
PBIHKOB (OMpIKEBOW U BHEOUPIKEBOM ).

CriocoObI OCyIIeCTBICHUSI HAa OMpKax OMepanuy XeHKUPOBaHUs, apOuTpaxa, CIeKyJIs-
HH.

CoBpemeHHbIe TPOOIEeMBI OUPIKEBOI TOPTOBIH MIPOU3BOIHBIMHU.

«CpOYHOCTB» U «IIPOU3BOJHOCTH» Ha (UHAHCOBOM pbiHKE. ClencTBHE COUYETaHUs
«CPOYHOCTH» U «ITPOU3BOTHOCTH.

Crannaptuzanus ¢prouepca. CpaBHUTENbHAS XapaKTepUCTHKa ¢prodyepca ¢ (GopBap/-
HBIM KOHTpakToM U FRA.

CyIHOCTh M OCOOEHHOCTH «3JIEMEHTHBIX» U «KOMOMHHPOBAHHBIX» TEXHOJIOTUU JEH-
CTBHI C TPOU3BOIHBIMH.

TexHonornu >PPeKTUBHOTO XEIKUPOBAHUA: OCOOEHHOCTH OCYILECTBICHHS,  "XEIkK
npoaasua” ("xemx nokymnarens"), "HenmpepbIBHbBIN XeK'".

TexHonoruu 3 PeKTUBHOTO XeHKUPOBAHUSA: OCOOEHHOCTH OCYILIECTBICHUS, "XEIXK IO-
kynarensa" ("xemxk notpebutend") n "xemxk 6e3 ogHOro", "Xemk cBepThIBAIOLIAsCs JICH-
Ta".

®opmyna naputerta 1eH onuuoHos "Call" u "Put", onunoHHbBIE KOHBEPCUU.

@®opMbl OpraHu3alui PHIHKOB MPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB. [lepcrekTu-
Ba COOTHOIIEHHSI PA3INYHBIX ()OPM TOPTOBJIH.

@®opMbl OpraHU3alUU PHIHKOB NMPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB. KOHKypeH-
1S PA3IUYHBIX POPM.

OyHKIUN TPOM3BOJHBIX HMHCTPYMEHTOB. TpavIIMOHHBIE M BHOBb (DOPMHPYIOLIUECS
(GYHKIIAW TIPOU3BOTHBIX.

XapakTepucTuKa OMpPKEBOro U BHEOUPIKEBOTO PHIHKOB MTPOU3BOIHBIX: IO HAOOPY TUIIOB
WHCTPYMEHTOB, CTPYKTypaMm, o0beMaM OIepanuii Ha 3TUX phIHKaxX (B MHpE, MO OTIEIb-
HBIM CTpaHaM).

DK30THYECKHUE CBOMBI: O0IIMasi XapaKTEPUCTHKA, CTPYKTypa, OCOOEHHOCTH IIEHO0Opa3o-
BaHUSL.



59. DxoHomuueckast TpakToBka (opmyisl biska-1lloynsa. [locrpoenune popmynsl u ee uH-
TepIpeTanus.

60. DxoHOMHUECKOE cojep)aHue XekupoBaHus. OcOOEHHOCTH "00BIYHOTO" (IIPOCTOTO0) U
"3¢pexTrBHOrO" (HACTOSIIETO) XEHKUPOBAHHMS.

5. IlepeyeHb OCHOBHOI M JONMOJHHTEJILHOW y4eOHOH JHTEpPaTypbl, HEOOXOAUMOI
JJIS OCBOEHM Sl JUCUMILIMHBI (MOXYJIs)
1. bnoxuna, T.K. Muposie ¢punaHncoBblie pbHKH : yaeOHHK / T.K. bioxuna. - Mocksa :

ITpocnekt, 2016. - 159 c. : Tabm., cxeM. - bubmmorp. B kH. - ISBN 978-5-392-19560-2 ; To ke [Dnek-
tpouHbIii pecype]. - URL: http://biblioclub.ru/index.php?page=book&id=443699

2. Haren6epr, 11I. OnmuoHsl: BOJATHIBHOCTh U OLIEHKA CTOUMOCTH. CTpaTeruu u MeTo-
11 onoHHOM Toprosiu / 111, HarenOepr ; Hay4. pen. A. banaOymkun ; pen. B. Monos ; ep. E.
[Tectepena. - 3-¢ uzn. - Mocksa : Anprnimaa [Tabmumeps, 2016. - 539 c. - ISBN 978-5-9614-
5238-9 ; To xe [Dnekrponnsiii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=254536

3. Hapymun, M.A. ®uHaHCOBBII MHKUHUPHUHT: HHCTPYMEHTHI U TEXHOJIOTHH : MOHOTpa-
¢us / U.A. Napymun ; Hayd. pea. H.C. Boponosa. - Mocksa : [Ipocnekt, 2015. - 293 c. : cxem.,
Tabi. - bubmuorp.: c. 272-284. - ISBN 978-5-392-18093-6 ; To xe [DnekTpoHHBIN pecypc]. -
URL.: http://biblioclub.ru/index.php?page=book&id=375455

5.2 JlonoiHUTEIbHASI JINTEPaTypa:

1. Okynos, B.JI. ®uHaHCOBbIE MHCTUTYTHI U PHIHKH : yueOHOe mocodue / B.JI. Okynos ;
Canxkrt-IlerepOyprekuii rocyaapCTBEHHbIN YHUBEpCUTET, Bbiciias mikona meHemkmeHTta. - CaHKT-
[TerepOypr. : Beiciias mkona meremxmenta, 2015. - 316 c. : cxem., wi. - bubmmorp. B xH. - ISBN 978-
5-9924-0091-5; To xe [DneKTpOHHBII pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=458077

2. Knrounukos, U.K. ®oHnoBble OUpKH: BOJHBIA Kypce : Y9€OHO-METOIMUYECKOE ITOCO-
oue / UK. Kmrounnkos, O.A. Momuanosa, O./. Kirounukos. - MockBa : @UHAHCEI U CTATUCTH-
ka, 2014. - 200 c. - bubmwmorp. B xH. - ISBN 978-5-279-03338-6 ; To xe [ D1eKTpoHHBIN pecypc].
- URL.: http://biblioclub.ru/index.php?page=book&id=63512

3. I[Hupmos, E.B. ®unancoBbiii pbiHOK : yue6Hoe mocobue / E.B. Ilupmios,
H.W. Iletpuxk. - 2-e u3n., ucnp. u jpom. - Mocksa : Ilpocnekr, 2016. - 112 c. : cxem., Tabm. - bu6-
avorp. B KH. - ISBN 978-5-392-21141-8 ; To xe [Onekrponnslii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=443737

4. VYxonos, A.M. YnpapneHue KOprnopaTUBHBIMU PUCKAaMU: MHCTPYMEHTHI X€KHPOBa-
Hus : yuyeOnuk / AWM. Ykonos, T.H. 'ynanosa. - 2-e u3n., crep. - Mocksa : [upexr-Menua,
2017. - 554 c. : un., cxeMm., Tabi. - bubmuorp.: ¢. 547. - ISBN 978-5-4475-9318-6 ; To xe [Dnek-
TpouHbIi pecypc]. - URL: http://biblioclub.ru/index.php?page=book&id=273678

5. Baiin, C. UnBecTuuu u TpeiauHTr: (GOpMUPOBAHUE MHIUMBUIYaTbHOIO MOJIXO0JA K
NPUHATHIO MHBECTUIIMOHHBIX pemtenuii / C. Baiin ; pen. I1. CyBoposa. - 3-e u3a., ucnp. u Aom. -
Mocksa : AnprimHa [Tabmumieps, 2016. - 451 c. - bubmmorp. B xH. - ISBN 978-5-9614-5096-5 ;
To e [Dnexkrponnsiit pecype]. - URL: http://biblioclub.ru/index.php?page=book&id=340468

6. Enwuxees, JI./I. CoBpeMeHHBII YKOHOMHUYECKUH KPU3HC U TPOU3BOIHbIC (PMHAHCOBBIE

uHctpymenTsl / JI.JI. Enukees. - Mocksa : Jlaboparopus kauru, 2011. - 98 c. - ISBN 978-5-504-
00509-6 ; To xKe [OnexkTpoHHBII pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=142452


http://biblioclub.ru/index.php?page=book&id=254536
http://biblioclub.ru/index.php?page=book&id=375455
http://biblioclub.ru/index.php?page=book&id=63512
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http://biblioclub.ru/index.php?page=book&id=273678
http://biblioclub.ru/index.php?page=book&id=340468
http://biblioclub.ru/index.php?page=book&id=142452

7. bepzon, HU. NunoBanuu Ha ¢unancoBwix peiakax / H.U. bep3on, E.A. BysHoga,
B.J. I'a3man ; pen. H.M. bep3on, T.B. Tennosa. - Mocksa : M3narenbckuii 1oM Beiciiei mkosbl
sxkoHOMHKH, 2013. - 422 c. - ISBN 978-5-7598-0882-4 ; To xe [DnexrponHslii pecypc]. - URL:
http://biblioclub.ru/indx.php?page=book&id=227273

5.3. lleproauyeckue U3IaHUS:
Kypnainsl «PpIHOK 1IEeHHBIX Oymar», «DUHAHCHI U KpenuT», «BOmpockl SKOHOMUKI)

6 IlepeuyeHb pecypcoB HH(POPMANMOHHO-TEIEKOMMYHHKAIMOHHOM ceTn «WHTep-

HEeT», He0OXOAMMBbIX /1151 OCBOEHH S U CIIUTIJIHHDI.
OdurnransHbiil caidt banka Poccun http://www. www.cbr.ru,

Odunmaneueiiicaiit Munucrepcrsa ¢punancos http://www.minfin.ru,

Wudopmanmonnas 6a3a http://www.garant.ru,

Hudopmanmonnas 6a3a http://www.consultant.ru,

Nudopmannonnoe ArenrctBo Pocousneckoncantuur http: // www.rbk.ru,

OdunmanpHpIil caiiT JxypHama «JkcrepT» ©u PefiTuHroBoro areHtctBa «DKCIEPT»
http://expert.ru,

Hudopmanmonnsiit mopran http://www.banki.ru,

O6pazoBarenbHbii mopran Coursera https://www.coursera.org,

bankosckas 6usnec-mkoina IIpodpbankunar http://www.profbanking.com.

7 MeToauyeckue yKazaHus /1Jis1 00y4al0IIHXCSl 10 OCBOECHUIO TMCIHIJIUHBI.

MaructpaHT MOXET B JOCTaTOYHOM OOBbEME YCBOUTb M YCIEIIHO pealli30BaTh
KOHKpETHBIC 3HAHUS, YMEHHsSI, HABBIKU M KOMIIETCHIIMU B CBOEH MPAKTUUYECKOH NeATeIbHOCTH
NIPY BBITTOJIHEHUH CIICAYIOUINX YCIOBHUI:

1) cucremarnyeckasi paboTa Ha YU€OHBIX 3aHATHSX O] PYKOBOJCTBOM MPEIOAaBATENS U
camocCTosITeNIbHas padoTa 10 3aKPEIUICHUIO MTOJIyY€HHbIX 3HAaHUN U HABBIKOB;

2) 1oOpOCOBECTHOE BHIMOJIHCHHE 3aJaHHU TPETIOIaBaTEs Ha MPAKTHUSCKUX 3aHSITHIX;

3) BBISICHEHHE W YTOYHCHHE OTJCNIBHBIX MPEANOCHUIOK, YMO3aKIIOUCHHI ¥ BBIBOJIOB,
coJepKalxcss B y4eOHOM Kypce; B3aUMOCBSI3€H OTIENBHBIX €r0 Pa3JesioB, HCHOIb3YEMBIX
METOJ/IOB, XapaKTepa UX UCTIOIH30BAHUS B MPAKTHUECKON JCATEIHEHOCTH MEHEIKEPA;

4) comocTaBJeHHE TOYEK 3PCHUsI Pa3UYHBIX aBTOPOB IO 3aTParMBacMbIM B y4eOHOM
Kypce mpobiieMaM; BBISIBICHHE HETOYHOCTEH M HEKOPPEKTHOTO W3JIOKEHMs MaTepuaia B
NEPUOJIMYECKOM U CrelnalIbHOM JIUTEpaType;

5) paspaboTka  TpPEUIOKEHUI  TpermojaBaTeNlil0 B YacTd  J0pabOTKH |
COBEpILIEHCTBOBAHMS yueOHOI0 Kypca;

6) MOAroTOBKAa HAy4YHBIX CTaTedl Ui OMyOJMKOBaHHS B MEPUOJMYCCKOM TMeyary,
BBICTYIIJICHHE HA HAYYHO-TIPAKTHUECKUX KOH(EpEeHIMsIX, ydacTue B paboTe CTYAEHYECKHX
HAYYHBIX OOIIECTB, KPYTJBIX CTOJIAX W AMCITYTaX COBPEMEHHBIM IPOOJIEMaM OTEUYECTBEHHBIX U
3apyOeKHBIX KOPIOpALUH.

CamocrosiTenbHast paboTa MarucTpaHTa B IPOLECCE OCBOEHUS AUCLUILIMHBI BKIIOYAET B
ceOst:

— M3yYE€HUE OCHOBHOM Y JOTIOJIHUTEIBHON JIUTEPATYPHI IO KYPCY;

— paboTy C NIEKTPOHHBIMU YUEOHBIMHU PECYPCAMU;

— U3y4eHUe MaTepualioB NEPUOANUECKON neuaT, IHTepHEeT - pecypcoB;

— BbinoaHeHue PI'3, moarotoBka npeseHTauii AJ1s 10KIa10B;

— MOATOTOBKA K 3K3aMEHY.

Ocy1iecTBiss caMOCTOSTEIbHYIO pabOTy, MaruCTPAaHThl PYKOBOJCTBYIOTCS pa3paboTaH-
HBIMH Ha SKOHOMHYECKOM (aKynbTeTe «MeTOIU4YeCKUMHU yKa3aHUSIMHU 10 BBITIOJHEHUIO CaMo-
CTOATENIbHOM paboThl oOyuatomuxcs» (coct.AperoBa E.B., yrBep. Ha 3acenanuu CoBera 3KOHO-
muyeckoro akynaprera ®I'BOY BO «Ky6I'Y». [Iporokon Ne 8 ot 29 urons 2017 r.).
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[Tpu HEOOXOAMMOCTH B MPOIIECCE CAMOCTOSTEIBHON WM TPYIIOBOM padOThI HAI 3a1a-
HUEM MaruCTPaHT MOXKET TMOIYYUTh HHIUBUAYAIbHYIO KOHCYJIBTAIUIO Y TIPSO IaBaTeIsl.

B paMkax camMocCTOATEIbHON pabOThl MAarvMCTPaHT OCYIIECTBISET MOATOTOBKY MaTepHa-
JIOB HEOOXOJMMBIX UISl IOKJIAJIOB M €ro0 HallMCaHHWe, OCYIIECTBICHUE PAacyeTOB B paMKax pac-
YETHO-TPAPUUECKHUX 3alaHUN ¥ TpaPUUeCKyl0 BU3YAITU3ALUI0 MPEAYCMOTPEHHYI0 KOHKPETHBIM
3aJ]aHiEeM, TIOJIrOTOBKY HH(QOPMAIIUU U €€ OCBOCHUE Il OTBETA HA BOIPOCKHI YCTHOTO OIpoca B
3aBUCHUMOCTH OT TEMBI.

dopMaMu KOHTPOJISI CAMOCTOSITENILHOU paboThl o muctmiuinae «[IponsBoanbie huHaH-
COBBIC MHCTPYMEHTHI » BBICTYIAIOT: OIICHKA YCTHBIX OTBETOB U YYaCTHS B JUCKYCCHU, BHITOTHE-
HUS paCUCTHBIX 3aJ]aHUM, PE3ECHTAIINY JIOKJIAJIOB U pacueTHO-rpadUIecKux 3a1aHui.

B ocBoeHWM MUCHUTUIMHBI WHBATUAAMH U JTUIIAMH C OTPAaHUYCHHBIMU BO3MOXHOCTSIMU
3I0pOBbsl OOJBIIOE 3HAYCHUE MMEET WHIWBHIyaIbHas ydeOHas pabora (KOHCYJIbTallUH) — JI0-
MOJIHUTEIIBHOE pa3bsiCHEHNE yueOHOro Marepuania. MIHIMBHUyaTbHbIe KOHCYIBTAIIUH, TIPOBO M-
MBI€ TI0 TIPEAMETY, SBISIFOTCS BaXHBIM (DAKTOPOM, CIIOCOOCTBYIONIMM WHIAMBHIyaTH3AIUNA 00Y-
YCHHSI U YCTAHOBJICHHIO BOCIIUTATEIILHOTO KOHTAKTa MEXKIY MperoaaBaTesieM U 00ydJaroniuMcCst
WHBAJIUOM HITH JIUIIOM C OTPAHUYCHHBIMH BO3MOXXHOCTSIMH 3JI0POBbSI.

8 Ilepeyenb MHPOPMALMOHHBIX TEXHOJOIMi, UCIOJIb3YeMbIX MPHU OCYHIECTBJIECHUU
00pa3oBaTe/ILHOIO Mpolecca Mo JMCHUILINHE (MOYI10).
8.1 [lepeuenb HE0OXOAUMOT0 MPOTPAMMHOIO O0ecTiedeHusl.

Z[J'ISI yCIemIHOTO OCBOCHUS NUCIUILIINHBI, 06yqa}01unec>1 B MArucTparype UcCIoJb3yeT Ta-
KHe nporpaMmubie cpeactsa kak Microsoft Windows 8,10, Microsoft Office Professional Plus .

8.2 llepeuenb He0OXOAUMBIX HHGOPMANMOHHBIX CIIPABOYHBIX CHCTEM

OOyuarommMcst J0KeH OBITh 0OecIiedeH JAOCTYN K COBPEMEHHBIM MPO(ecCHOHATBHBIM
0a3zaM JTaHHBIX, TPOPECCHOHATIBHBIM CIIPABOYHBIM M TOUCKOBBIM CHCTEMaM:

OBbC «YHuBepcuTerckas 6ubnmnoreka oHain» WWw.biblioclub.ru

9BC «BOOK.ru» https://www.book.ru

DBC «Opaiit» http://www.biblio-online.ru

OBC UsnarenscrBa «Jlaup» http://e.lanbook.com/

OnektponHas 6uonuoreuynas cuctema eLIBRARY.RU (http://www.elibrary.ru)/,

CnpaBouHo-mpaBoBas cucrema «Koncynpsrant [Lrocy (http://www.consultant.ru),

9 MartepunanbHO-TeXHH4YecKasi 0a3a, HeoOxoAuMasi VI OCylLIeCTBJICHUs 00pa3oBa-
TEeJIbHOI0 NMpoLecca o TUCHUIINHE (MOAYJII0)

MaTepI/IaJIBHO'TeXHI/ILICCKOC obOecrieueHue JAUCIHUITIIN HBI

Ne Bup pabor
(MomyJs1) M OCHAIIEHHOCTD

1.| 3anatus  nekuu- | AyIUTOPUM, YKOMIUIEKTOBAHHBIE IPE3EHTAIMOHHOM TEXHHKOM
OHHOTO THIIa (mpoekTop, 3KpaH, HOYTOYK) M HPHUKJIaJAHBIM MPOTPAMMHBIM
obecneuenuem (MicrosoftOffice).

Ayn. 520A, 207H, 208H, 209H, 212H, 214H, 201A, 205A,
4033J1, 4038J1, 4039J1, 5040J1, 504 1J1, 5042J1, 5045J1, 5046J1

2.| 3augarus cemu- | AynutopunA208H, 202A, 210H, 216H, 513A, 514A, 515A,
HApCKOI'o TUIla 516A, a Takke aylIUTOPHUH, YKOMIUIEKTOBAHHBIE MPE3E€HTALMOH-
HOM TEXHUKOH (IIPOEKTOP, 3KpaH, HOYTOYK) M MPHUKIAIHBIM IPO-
rpamMmMHBIM oOecrieuennem (MicrosoftOffice).

Ayn., 2026J1, 2027J1, 4034JI, 4035J1, 4036JI, 5043J1, 201H,
202H, 203H, A203H

3.| I'pynnoBeie u uH- | Kadenpa DxoHOMHYECKOro aHaan3a, CTATUCTUKU U (DUHAHCOB



http://www.biblioclub.ru/
http://www.book.ru/
http://www.biblio-online.ru/
http://e.lanbook.com/
http://www.consultant.ru/

JTMBHTyaJbHBIC
KOHCYJIbTAIHN

(ayn. 223), ayn. A208H

Texymmi KOH-
TPOJib, TMPOMEXKY-
TOYHasi  arTecra-
s

AynuTopuu, YKOMIUJICKTOBAaHHBIE IPE3CHTAIMOHHON TEXHUKOH
(mpoekTop, 3KpaH, HOYTOYK) W WPHKIAJAHBIM MPOTPAMMHBIM
obecneuenuem (MicrosoftOffice ).

Ayn. 520A, 207H, 208H, 209H,212H, 214H, 201A,205A,A208H,
202A, 210H, 216H, 513A, 514A, 515A, 516A,2026J1, 202711,
4033J1, 4034J1, 4035J1, 4036J1, 4038JI, 4039J1, 5040JI, 5041JI,
5042J1, 5043J1, 5045J1, 5046J1, 201H, 202H, 203H, A203H

CamMocTosTenpHas
paboTta

KaOuner nns camocToATenbHOW paOOTHI, OCHAIIEHHBIN KOMIIbIO-
TEPHOM TEXHUKOW C BO3MOYKHOCTBIO NMOAKIIOUEHUs K ceTh «MH-
TEPHET», MPOTrPaMMON IKPAHHOTO YBEIMUYEHUS U OOECIICUCHHBIH
JOCTYIIOM B D3JIEKTPOHHYIO HH(POPMAIIMOHHO-00Pa30BaTEIbHYIO
Cpelly YHUBEPCUTETA

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




