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1. Heau u 3aa494 JUCIHUILIMHBI

OcHoBHas 1elb Kypca - (hopMHpOBaHHE Yy CTYACHTOB IEIOCTHOTO MPEICTABICHHS O
mporecce MeHooOpa3oBaHusl (DMHAHCOBBIX MHCTPYMEHTOB M AKTHBOB, @ TAKXKE MPAKTHYCCKHX
YMEHHI U HABBIKOB, MO3BOJISIFOIIMX TIPUHUMATh PEIICHHS B KOHKPETHOW SKOHOMHYECKOH cpejie.

3aaun U3y4eHUS TUCIUTIIHHBL:

- (opMHpOBaHUE TEOPETUKO-METOIOJOTHIYCCKUX MTO3HAHUI B 00JIACTH IICHOOOpa30BaHUs
(UHAHCOBBIX HHCTPYMEHTOB U aKTHUBOB;

- pa3BUTHE Y CTYJACHTOB 3KOHOMHYECKOTO MBIIIICHUS W KOMIUICKCHOTO ITOAX0Ja K
poleccy 1eH000pa3oBaHus (PUHAHCOBBIX HHCTPYMEHTOB U aKTHBOB,

- MIOHUMaHHUE CTYJACHTAMH METOJUYECKHX IPaBHJI pacueTa pPa3IMYHBIX BHJIOB IIEH M
onpezaeneHuss 3P(HEKTUBHOCTH CHEJIOK C HCIONB30BAaHHEM (PUHAHCOBBIX WHCTPYMEHTOB U
aKTHBOB;

- BBIpa0OTKAa y CTYJICHTOB TIPEACTABICHUH 00 OCOOCHHOCTSX W TCHACHIIUAX
1IeHO00pa30BaHusl PMHAHCOBBIX HMHCTPYMEHTOB M aKTHBOB;

- Pa3BHUTHE y CTYACHTOB NMPAKTUYCCKUX HABHIKOB ()OPMUPOBAHMS IICHOBOW CTpATETHH, pacyeTa
KOHKPETHBIX IIEH U OLeHKH 3()(HEKTHBHOCTH CIICIIOK.

2. MecTo TUCHUILIUHBI B CTPYKTYpe MarucTepcKoii mporpaMmsl

«lenoobpa3oBanue GUHAHCOBBIX UHCTPYMEHTOB U aKTUBOBY OTHOCHUTCS K TUCIUIUIMHAM
110 BBIOOPY MTPO(ECCHOHATFHOTO IIUKIIA.

Jlis m3ydeHus NUCUUIUIMHBI CTYIEHT JOJDKeH 00JaJaTh 3HAHUSMH, MONyYEHHBIMH TpU
u3ydeHnHn y4eOHBIX aucuuiuinH: «MHBectuimmn», «HamorooGnoxkeHne (UHAHCOBOTO CEKTOpPA
SKOHOMHUKH», «Maremaruueckoe oOecriedeHre (UHAHCOBBIX pEIICHUN», «AKTyaJbHbIC
poOIeMbl PUHAHCOBY.

3. Komnerenunu odyuyaiouierocsi, popmupyemMsbie B pe3yibTaTe 0CBOEHUS THCIIUTITUHBI
(mopyasi).

[Ipouiecc n3yueHus: AUCUUILIIMHBI HATIPaBlIeH Ha POPMHUPOBAHUE CIEAYIOLTUX
KOMIIETEHIINH:

a) obmekynbTypHbie (OK):

- CMIOCOOHOCTH K a0CTPAKTHOMY MBIIIICHUIO, aHAN3Y, cuHTe3y (OK-1);

6) mpodeccuonansusie (I1K):

- CHOCOOHOCTH  OIleHUBaTh A(PGEKTHBHOCTH MPOEKTOB ¢ yderoM (akropa
neonpeneneaHoctu (I[1K-6);

- cocoOHOCTh aHATTM3UPOBATD U MCIIOJIF30BATh PA3INYHBIC HCTOYHUKH WH(POPMAIIAHN JIIS
npoBe/ieHus SKoHoMu4eckux pacuetoB (ITK-9).

B pesyibTare 0CBOCHUS JMCUMILIMHBI CTYICHT JOJIKEH:
3HaTh:
- OCHOBHBIE TEOpETHUECKUE MOIeTH (POpMUPOBAHUS 11€H Ha (PMHAHCOBBIE HHCTPYMEHTHI U
aKTHBBI;
- COBpPEMEHHBIE CXEMBI 3alUThl MopTderneil (UHAHCOBBIX MHCTPYMEHTOB M aKTHBOB OT
PBIHOYHOTO PHCKA.
Ymern:
- COCTaBJATh TEOPETHYECKHE MOJETH II€HOOOpa3oBaHUs C MPaKTHYECKUMHU
NOJIX0/AaMU KPYIMHEHUIINX KOMIIAaHUH C y4eTOM OTpacieBBIX OCOOCHHOCTEH, XapaKTepUCTUK U
JTana JKU3HEHHOTO IIUKJIA TOBapa;
- pa3pabaTbiBaThb W pEAIM30BBIBATH MPOTPaMMbl MHUHHMH3ALUU PHUCKOB OCHOBHBIX
omnepauuii M OM3HEC-TIPOEKTOB MOCPEJICTBOM ONEpaluid ¢ MPOU3BOJHBIMU (PMHAHCOBBIMHU
UHCTPYMEHTAMUY;



Baagersn:

- MCTOJaMHU pacdCTOB PA3JIMYHbIX (bHHaHCOBBIX HHCTPYMCHTOB U aKTHUBOB;
- 3HAHUSIMM B 00JIaCTH q)OpMI/IpOBaHI/ISI OCH Ha q)HHaHCOBBIG HHCTPYMCHTBI U aKTUBBI.

4.00beM JUCHMILVIMHBI U BUJbI y4eOHOH padoThl

Tabauua 1
Buj yueOHoii padoThI qalzzil;g.e. CeMeCT[;;) o
300 3

KonrakTHas padora (Bcero) 22/0,61 22/0,61
B ToMm uncne:
Jlexruu (JI) 10/0,27 10/0,27
[Mpaktuyeckue 3ansatus (I13) 12/0,33 12/0,33
Cemunapsl (C) - -
JlaGopaTtopusie padoTs (JIP) - -
CamocTosiTe;ibHasi padoTa (Bcero) 86/2,38 86/2,38
B ToMm uncne:
Kypcosas padora(KP) - -
Pacuetno-rpaduueckue padorsl (PI'P) - -
N (usn) apyrue BUI/IIILI 86/2.38 86/2,38
CaMOCTOSITEILHOW PadoThI:
IToAroToBKa K NPaKTUYECKUM 3aHITHSIM 50/1,38 50/1,38
[ToaroToBka K 3auety 36/1 36/1

Bun npomexyTouHOM arTecTauuu

KoHTposibHBIE BOITPOCHI

Bua orueTHoCcTH 3aueTr
BCEI'O
108
OO0uiasi TPy10€eMKOCTb M CUMILTUHBI B Hacax
BCEI'O 3
B 3a4. e]l.
5.Conep:xkanue TUCHUILTUHBI
5.1. Pa3genanl AMCHUILIMHBI 1 BUABI 3aHATHHA
Taoaumna 2
300
Ne HaumenoBaHue pa3aea 3 cemectp
n/n JUCHUILIMHBI Jlexuyu Ipaxr.
3aHATHA Bcero (uac)
(uac)
(uac)
1 | ®uHAHCOBBIE MHCTPYMEHTHI U aKTUBBI, UX 4 4 8
OIICHKA
2 MonenupoBaHue IIEHBI Ha OOBIKHOBEHHBIC 4 4 8
aKIMU
3 MonenupoBaHue eHO0Opa30BaHMs HA PHIHKE 2 4 6
JIOJITOBBIX 00S3aTEILCTB
Hroro: 10 12 22




5.2 JIeKLIMOHHBIE 3aHATUSA

Taoauma 3

Ne i/

HaunmenoBanue
pasaesia THCUMILIHHbBI

Conep:xanue pa3aena

dunancoBbie
WHCTPYMEHTBl M aKTHBBI,
HUX OLICHKAa

Knaccudukanus GUHAHCOBBIX HHCTPYMEHTOB M BHJIBI
(bMHAHCOBBIX aKTUBOB. OIepaiuu ¢ CHHBIMU

Oymaramu. VIHBeCTHIIMOHHAS] CTOUMOCTD U PHIHOYHAS IICHA.
I'padukm cripoca U MpeIOKESHUS, IIeHa KaK Pe3yJIbTaT COTJIacusl.
[TporieHTHBIC CTaBKHU CIIOT, (hOpBapAHBIC IIPOIICHTHBIC CTABKH,
KO3 UIUEHTHI JUCKOHTUPOBaHHS. ONpeneIeHHe JOXO0IHOCTH
1eHHbIX Oymar. Konnenius 3¢(eKTUBHBIX PHIHKOB U MOJICIIb
9KOHOMHYECKOTO CIIy4aiHOro Oy TaHus (PUHAHCOBBIX
uHJeKkcoB. OlLIeHKa OE3PUCKOBBIX LICHHBIX OyMar: KpUBBIC
JIOXOJTHOCTH, TEOPHUS BPEMEHHOMN 3aBUCHMOCTH CITOT-

craBkd. O1ieHKa PUCKOBBIX (DMHAHCOBBIX aKTHBOB:
BEPOSTHOCTHOE IIPOIHO3UPOBAHKE U OXKUaeMast JOXOJIHOCTb,
OIICHKA OCHOBHBIX XapaKTEPUCTUK PHUCKOBBIX (PHHAHCOBBIX
AKTHBOB.

MopenupoBaHue IEHBI
Ha OOBIKHOBEHHEBIE aKIINA

JluBHIeH1b1, KOTUPOBKY aKIMH, «OeTay -ko3dduuumeHT kak
MI0Ka3aTelb YyBCTBUTEIbHOCTH aKIIMU K U3MEHEHUSM PbIHKA B
Oynyliem, SMOIMPUYECKHE 3aKOHOMEPHOCTH HA PHIHKE aKIIUH,
OrneHka 0ObIKHOBEHHBIX aKIMIl: KanUTaInu3alus J0X0/1a, MOJEIN
HYJIEBOTO, IOCTOSIHHOTO U IIEPEMEHHOI0 POCTa, COOTHOILIEHNE
«Ll€Ha-10X0/1», MOJIeNIb TUCKOHTUPOBaHUS 1uBUAeHI0B (DDM).
[TpuObu1b. OnieHKa akiui Ha OCHOBE MPUOBLUIH.

MopaenupoBanue
11eH000pa3oBaHM Ha
pBIHKE JIOJITOBBIX
00s13aTeILCTB

[TpumeHeHne MeToa KanuTaJIN3alluy JJOX0JI0B K OOIHMranusm,
oOelanHast JOXOHOCTh K MOTaIIeHUI0, BHYTPEHHSS] CTOUMOCTb.
CtpyKTypa pUCKOB IPOLEHTHBIX cTaBOK. OmpeiesieHne Cpa/0B
NOXOJHOCTH. PUHAHCOBBIE KOA(PMHUIMEHTHI, KaK MOKa3aTeln
BEPOATHOCTH HEIJIaTeKa, OJJHOBAPUAHTHBIE 1 MHOTOBAPUAHTHbIE
MoJieNd. YIIpaBiieHHe NaKeTOM 00JIMranui.

5.3. JIabopaTopHbIi NPAKTHKYM

JIabopaTopHBbIil NPAKTHKYM He IPexyCMOTPEH.




5.4. IlpakTnyecKkue (ceMUHAPCKHE) 3aHATUSA

Tab6auuna 4
HaumenoBaHue
Ne i/ pa3nena Conep:xanue pasaena
TUCTUTLIHHBI
Krnaccudukanus GrHaHCOBBIX HHCTPYMEHTOB M BHJIbI (PHAHCOBBIX
akTuBOB. Omiepaluu ¢ eHHbBIME Oymaramu. MIHBeCTHIIMOHHAS
CTOMMOCTb U phIHOYHAA ieHa. ['paduku cripoca u mpenoxKeHus, ieHa
KaK pe3ynbTar cornacus. [IponieHTHBIE CTaBKH CIOT, (hOpBapaHbIC
DUHAHCOBBIE MIPOLIEHTHBIE CTaBKU, KOAPGUIIUEHTHI AUCKOHTUPOBaHUsA. Onpeenenre
1 MHCTPYMEHTHI i | OXOIHOCTH HeHHBIX Oymar. Konuenims 3G (peKTUBHBIX PHIHKOB H

MOJICJIb SKOHOMHYECKOTO CITY9aifHOTO OJTyKIaHus (PHHAHCOBBIX
nHjeKkcoB. O1eHKa OE€3pUCKOBBIX IIECHHBIX OyMar: KpUBbI€ JOXOAHOCTH,
TEOpHsI BpEMEHHOM 3aBUCHUMOCTH CITOT-CTaBKH. OIIEHKA PUCKOBBIX
(hMHAHCOBBIX AKTHBOB: BEPOSITHOCTHOE ITPOTHO3UPOBAHUE U OXKHIaeMast
JIOXOHOCTb, OIEHKA OCHOBHBIX XapaKTEPUCTUK PUCKOBBIX
(MHAHCOBBIX AKTHUBOB.

AKTHBBI, UX OIICHKA

JIMBUACH B, KOTUPOBKH aKIIHi, «0eTay -KOAPPHUIIUEHT KaK MOKa3aTeb
YYBCTBUTEIHLHOCTHU aKIIMU K U3MEHEHUSM PBIHKA B OyIyIlEM,

MonenupoBanue
LICHBI Ha | OMIMPUYECKUE 3aKOHOMEPHOCTH Ha PHIHKE aKkuuii, Onenka
2 OGLIKHOBEHHEIC OOBIKHOBEHHBIX aKIIM: KamuTaau3anus 10X0/1a, MOIETU HYJIEBOrO,
AKIIH MOCTOSIHHOTO M IIEPEMEHHOT0 POCTa, COOTHOIIEHUE «II€HA-T0X0]1»,
Mojienb IUcKOHTUpoBaHus AuBuAeH10B (DDM). ITpu6siis. Ouenka
aKIM{ HAa OCHOBE MPUOBLIH.
[IpumeHeHne MeTo1a KamUTAIU3AIMK JOXO0I0B K OOJIUTalnsM,
Monenuposatue oOelanHas TOXOTHOCTh K OTAIIEHUI0, BHYTPEHHSISI CTOUMOCTb.
3 LIEHOOOpa30BaHH CTpyKkTypa pUCKOB MPOLEHTHBIX CTaBOK. OnpeaeneHue cup310B

Ha PBIHKC IOJITOBBIX | noxomHocTH. @HHAHCOBBIE KOO PHUIMEHTHI, KaK MOKa3aTeNn
00sA3aTeNBCTB BEPOSITHOCTH HETIaTeXa, 0THOBAPUAHTHBIE 1 MHOTOBapHAaHTHBIC
MOJIeJId. YTIpaBJIeHUE TaKeTOM OOJIUTraIui.

6. CamocrosiTesibHasi padoTa CTyAeHTOB 10 JMCUHUILIMHE

6.1. Cioco0bI opranu3anmuu caMoOCTOATEIbLHOMH PadoThI CTY/ICHTOB

CriocoOsl OpraHU3aluu CaMOCTOATEIHHOM PabOThI CTYJICHTOB CIEAYIOIIHE:

- ayJIUTOpHas CaMOCTOSATeNbHas paboTa MO NUCHUIUIMHE — paboTa, BBINOJHSAEMas Ha
yU4eOHBIX MPAKTHUECKUX 3aHATUSAX TOJ HEMOCPEICTBEHHBIM PYKOBOJCTBOM H KOHTPOJEM
IpernoaaBaTess U 10 ero 3aJaHuIo;

- KOHCYJIbTallUM, B pPaMKax KOTOPBIX MPENoJiaBaTeiib, ¢ OAHOM CTOPOHBI, OKa3bIBaE€T
WHIWBUAYAJIBbHBIC KOHCYJIIbTAlIUNU 11O XOAY BBIMMOJIHECHUSA CaMOCTOATCIIbHBIX SaHaHHﬁ, ac prrOfI
CTOPOHBI, OCYILIECTBIIIET KOHTPOJIb U OLIEHUBAET PE3YIbTaThl 3TUX UHAUBUAYAIbHBIX 3aJaHUI;

- BHEAYJUTOPHAsI CaMOCTOsITeNbHasT paboTa — paboTa, BBIMOTHsAEMAass BHE ayIUTOPHHU TIO
3aJIaHuIO TIPeToaBaTelis, HO 0e3 ero HemoCPEICTBEHHOTO YIaCTHI.

®opmamu BHeayauTopHOi CPC sSBISIOTCS: MOBTOPEHHE JIEKIIMOHHOTO MaTepuaia, pabora
¢ y4eOHOI TuTepaTypoil, MOArOTOBKA K MPAKTHUECKUM 3aHATUSM, KOHCTIEKTUPOBAHUE BOIIPOCOB,
KOTOpBIE CIIEIyEeT U3YUUTh CAMOCTOSITENILHO U JIpyTHeE.

6.2. TeMbl Ha CAMOCTOSITEILHYIO MOATOTOBKY K MPAKTUYECKUM 3aHATHAM




Taoauua 5

Ne Koua-Bo yacoB
n/n Temarnka 0®0 | 390
Tema 1. ®uHAHCOBbIE HHCTPYMEHTHI U AKTUBBI, X OIlEHKA
11 Knaccudukanmsi puHaHCOBBIX HHCTPYMEHTOB M BHIbI (DMHAHCOBBIX 5
" | aktuBOB. Oniepanyy ¢ IIeHHBIMUA OyMaramu
12, WHBecTUIIMOHHAS CTOMMOCTH M PBIHOYHAS IIeHa. ['paduku cipoca u 6
MPEIJI0KEHUS, 1IeHa KaK Pe3yJIbTaT COryiacus
[IporieHTHBIC CTaBKHU CIIOT, (hOopBapAHBIC IPOIICHTHBIC CTABKH,
1.3 | ko3¢ dunmenTs AuCKOHTHpOoBaHMA. OnpeneneHne T10X0IHOCTH 6
IIEHHBIX OyMmar.
Konnenmus 3¢ (heKTUBHBIX PHIHKOB U MOJIETTh SKOHOMHYECKOTO
14 Cly4aiiHOTO OJIy>KIaHKS (PMHAHCOBBIX MHJIEKCOB. OIcHKA 5
OE3PUCKOBBIX IICHHBIX OyMar: KpUBbIC JOXOAHOCTH, TEOPHUS
BPEMEHHOMW 3aBUCUMOCTH CIIOT-CTABKH.
Tema 2. MoaenupoBaHne neHbl HA 00bIKHOBEHHbIE AKIIMHU
21, JIuBHICH IbI, KOTUPOBKH aKIUH, «0eTa» -KO3(P(UIIMEHT KakK
MOKa3aTeyib YyBCTBUTEJIbHOCTH aKIIMU K U3MEHEHUSM PbIHKA B 8
OyaymieM, SMIUPUYECKHE 3aKOHOMEPHOCTH HA PHIHKE aKIIHH,
O1eHKa OOBIKHOBEHHBIX aKIIMK: KallUTaIU3alKsg J0X01a, MOAEIN
9o | HYJCBOTO, IOCTOHHOTO M NIEPEMEHHOTO POCTa, COOTHOWICHUE «IIeHA- 8
JIOXO», MOJIENIb TUCKOHTUPpOBaHUs quBHIeH10B (DDM). I[IpuObuib.
OreHKa aKIIMi Ha OCHOBE MPHUOBLIIH.
Tema 3. MoaenupoBanue 1eH000pa30BaHNs HA PhIHKE J0JT0BBIX 00532TEJILCTB
[IpuMeHeHrne MeToa KalTTATU3alMK IOXO00B K OOJIUTaIHsIM,
3.1 | obemanHas TOXOJHOCTh K TIOTAIICHUIO, BHYTPEHHSISI CTOUMOCTD. 8
CTpyKTypa pUCKOB NMPOIEHTHBIX CTABOK
Onpenenenue cup310B 10XOAHOCTH. PUHAHCOBBIE KOAPPUIIUEHTHI,
3.2 | KaK moKa3aTeNy BepOSITHOCTH HEIJIaTeka, OJJHOBapUAHTHBIC U 8
MHOTOBapUAHTHBIC MOJICNIN. YTIpaBICHUE TAKETOM OOJIUTaIUH.
Hroro: 56

OO0pa3ubl 3a1aHuil HA CAMOCTOATEIBHYIO IOATOTOBKY CTYJACHTOB

Tema 1. ®uHAHCOBBIE HHCTPYMEHTHI H AKTHBBI, HX OLICHKA

BOHpOCl)I M 3aJaHUA JJd MOATOTOBKH:

1.

4.

AKTHBBI.

KO3 QUIIUEHTHI JUCKOHTUPOBAHHUS ?
Kak onpenenutb J0XOAHOCTH IIEHHBIX Oymar?

Tema 2. MoaenupoBaHue leHbI HA 00LIKHOBEHHbIE AKIIUH

UTo BBl NOHUMAETE MOJI UHBECTUIIMOHHON CTOMMOCTBIO U PHIHOYHOMW LIEHOM?
Urto Takoe TMpPOIEHTHBIE CTaBKU CIIOT, (opBapAHbIE TPOICHTHHIE

Knaccudukanun ¢uHaHCOBBIX HHCTpyMEHTOB. HazoBuTe OCHOBHBIE (DMHAHCOBBIE

CTaBKH,




Bonpocs! u 3a1aHus J1Jisl NOATOTOBKM:

1. Yto BBl NOHKMMAaeETE MO TUBUIECHAAMU, KOTUPOBKAMHU aKIIHA, «OeTay -

KO3 (HUIIMEHTOM KaK TOKa3aTellb YyBCTBUTEIHHOCTH aKI[UU K N3MEHEHUSM PhIHKA B
Oymymem?

2. Kak onienuBarth 1ieHHble Oymaru? UTo Takoe «KamuTamu3anus 10Xoaa»?

3. HazoBuTe Moaenu HyneBoro, OCTOSHHOTO U IEPEMEHHOTO POCTA.

4. COOTHOUIEHUE «II€HA-JI0X0/», MOJCIIb TUCKOHTUPOBaHUs TuBHIeH10B (DDM).
5. O1eHKa aKIMi Ha OCHOBE TTPUOBLIH.

Tema 3. MoaejimpoBaHue 11eHOOOPAa30BaHUsI HA PbIHKE /10JITOBBIX 00513aTeJILCTB

Bonpoch! 1 3a1aHus 1)1 MOATOTOBKH:

1. Kak mpuMeHUTh METO ] KalUTAIN3alNN JOXO00B K OOJIATAIHSIM?

2. Yrto BBl MOHUMAETE MOJT 00CIIAaHHON JOXOJHOCTHIO K MOTAIlIEHUIO U BHYTPEHHEH
CTOMMOCTBIO?

3. CTpyKTypa pUCKOB MPOIEHTHBIX CTABOK.

4. OnpenenauThb CIp3.Ibl JOXOTHOCTH.

5. ®uHaHCcOBBIE KOA(DPHUITUEHTHI, KaK MTOKa3aTeJId BEPOSTHOCTH HETUIATEkKA.

6. OHOBapUaHTHBIE 1 MHOTOBAapHAHTHBIE MOJICIIH.

7. YrpaBieHre akeToM O0JIUTraIui

3.PerynupoBBHHE JTUKBHIHOCTH OAHKA.

6.3. I/IHTepaKTI/IBHI)Ie Oﬁpa3OBaTeJ'II)HLIe TEXHOJOTUH, UCITOJIbL3YEMbBIC HAa AyJIUTOPHLIX

3aHATHAX
Tabanua 6
Bun KonunuectBo
Hcnonp3yeMbie MHTEPaKTHBHBIE
SATBITI o0pa3oBaTeNbHbIE TEXHOIOTUU uacon/s.c
(JLIT3) P 0®0 300
J Jlexuus-auanor - 6
I13 Jluckyccuu, perieHue 3a1ad, pa3oop cutyanuit - 10
Hroro: - 16

[Ipy MOATOTOBKE MAarucTPOB HCIONB3YIOTCS MHHOBAIMOHHBIE TEXHOJIOTUH OOYYCHUS:
WHTEPaKTUBHBIC JICKITUH, JICKIIMHU-TAAJTIOTH, TUCKYCCUH, pa30op cuTyanuii. B yaebHOM mporiecce
UCTIONB3YIOTCSL  CIICIIMATM3UPOBAHHBIE AaYAUTOPHH, OOOpYyIOBaHHBIE CTEHIAMH, 3KpaHaMHU,
MYJIbTUMEIUNHON TEXHUKOMU. M3yueHne TUCIUTIITMHBI IPEIIoIaracT OpraHu3aluio U MpOBEICHUE
«TOCTEBBIX» JIEKIMK TPOo(eccOpOoB OTECUECTBEHHBIX U 3apyOEKHBIX BY30B; IOJIb30BAaHUE
OMOMMOTEKOM, YNTATHLHBIMU 3aJIaMH C IOCTYIIOM K SJIEKTPOHHBIM 0a3aM JaHHBIX U ceTH Internet.
TexHuveckne cpencTsa 00ydeHHUs UCTIONB3YIOTCA KaK Ha JIEKIIMOHHBIX, TaK U HA TIPAKTUYECKUX
3aHATHUSA

6.4. TeMbI 1JIs1 CAMOCTOSAITEJILHOTO U3YYEHU ST
Taoauua 7



Ne KoJu-Bo yacos
cemu Tembl 17151 CAMOCTOATEIBHOT0 M3YYCHUSA (01010 300
Hapa (1) (1)

3 cemecTp
1 | Onucanue METOI0B OLIEHKU (PMHAHCOBBIX HHCTPYMEHTOB 4
) AHaM3 METOAMKH BBIOOpAa HAMIYYIIEro MOPTQENs IEHHBIX 6
Oymar
3 Ornucanmne anroput™ma mocTpoeHUs 3GPeKTUBHOTO 6
noptdens [lapna
4 | OnucaHue alnropuTMa MocTpoeHs MopTdeis odaurauni 4
5 | Moaenu ynpaienus noprdenem akiuit 6
6 [TocTpoeHHe aTOPUTMOB XEKUPOBAHUS C HCITOIB30BAaHHEM 6
(dBIOYEPCHBIX KOHTPAKTOB
v [TocTpoeHHe aTOPUTMOB XEKUPOBAHUS C HCITOIB30BAaHHEM 6
OINIIMOHHBIX KOHTPAKTOB
8 IlocTtpoeHne Mopenell OLEHKH PUCKOBBIX MHBECTHUIIMM B 4
YCIIOBHSIX HEONPEACICHHOCTH
[Toctpoerne mMoxpenu 1eHOOOpa3oBaHUS (PUHAHCOBBIX 4
9 | UHCTPYMEHTOB INPH MHOTOKPATHBIX ILIATEXKAaX B YCIOBUAX
OTIPENIeTICHHOCTH
[ToctpoeHne mopenu 1eHOOOpa3oBaHUS (DUHAHCOBBIX 4
10 | uHCTPYMEHTOB IpHM OJHOBPEMEHHOM HHBECTHPOBAHMU U
TIPOM3BOJICTBEHHOM ILJIAHUPOBAHUH .

11 MopenupoBanue 11eHO00Opa30BaHUsI HAa PBIHKE JIOJITOBBIX 4

0053aTeNbCTB
12 Teopus 11eH000pa3oBaHUS MPOU3BOAHBIX (PUHAHCOBBIX 4
WHCTPYMEHTOB

13 UmncaeHHbIE METONIBI pacdyera XapaKTEePUCTHK 4
(UHAHCOBBIX AKTHBOB.

14 | Yucnennoe MoAeIupoBaHue 1IEHO00pa30BaHMS OMIIMOHOB 4

6.5.Y4eOHo-MeTOqMYECKOE OOecTiedeH e 1JIsl CAMOCTOSITeILHOH PaGoThl CTY/IEHTOB

Ocnoenas numepamypa

1. Ackunamu B.M. TloprdenbHble WHBECTUIMH [DIEKTPOHHBIM pecypc]: ydeOHOe
nocobue/ Ackunamu B.M., MakcumoBa B.®. — DnekTpoH. TEKCTOBbIE HaHHbIE.— M.:
EBpasmiickuii  oTkpeITBIA  mHCTHTYT, 2011. — 120 €. — Pexum  jgoctyma:
http://www.iprbookshop.ru/11063. - 9bC «IPRbooksy,.

2. 'ananoB B.A. [Ipou3sBoaubie (PMHAHCOBBIE HHCTPYMEHTHL: YueOHUK / - M.: UH(pa-M,
2012. — 208 c.

3. EnponoBa B.H. PeiHOK nennsix Oymar : yue6. mocobue / B.H. Enponosa, T.H.
Hogoxwuiosa. — M.: Maructp, 2010. - 686 c.

4. Maromenos M. /1., Kynomsuna E. 1O., Yaiikuna 1. U. [{lenooOpazoBanue: yueOHHUK. — M.:
HamkoB u K°. — 248 c.

4.Pomxep I'nbcon @opmupoBaHre HHBECTULIMOHHOTO MOpTdens [DIeKTpoHHbIH pecypc]:
ynpaieHue puHaHCOBbIMU puckamu/ Pomkep I'mOcoH — DneKTpoH. TEKCTOBbIE JaHHBbIE. — M.:
Anprniuna [Tabmumep, 2016. — 276 ¢. — Pexxum goctyna: http://www.iprbookshop.ru/41496. - 5bC
«IPRbooks»

5. ®enbpaman A.b. [IpousBoHbie prHAHCOBBIE M TOBApHBbIE HHCTPYMEHTHI: Y4eOHHK / 3-¢
W311., 10padoT. u aom. — M.: Dkonomuka, 2012. — 479 c.


http://www.knigafund.ru/authors/46411
http://www.knigafund.ru/authors/46504
http://www.knigafund.ru/authors/46554

Lonornumenvnasnumepamypa

1. Kupuuenko T. B.. ®unaHcoBbIi MeHeKMEHT: YueOnuk / T. B. Kupuuenko. —
M.:2013. - 484 c.

2.Y1paBiieHUe WHBECTUIIMOHHON JEATEIbHOCTHIO [ DJIEKTPOHHBIN pecypc]: yueOHoe
nocooue/ - DIEKTPOH. TEKCTOBEIC TaHHBIC. — BopoHex: BopoHeKCKHii rocy1apCcTBEHHBIN
ApPXHUTEKTYypHO-CTpouTenbHbIN yHUBepcuTeT, DbC ACB, 2015. — 251 c. — Pexxum noctyma:
http://www.iprbookshop.ru/55034. - 55C «IPRbooksy,

3. Umwxkwuk B.I1. UHBeCTUITMOHHBIN aHATIN3 U YIIPABJICHHE HHBECTUIIMOHHBIM MOPTQheEIeM
bupmbl [DnekTpoHHBIN pecypc]: yuednoe mocodue/ Ynmxuk B.I1., Pauek B.JI., Kanununa H.M. —
DJIEKTPOH. TEKCTOBBIE HaHHbIE. — OMCK: OMCKHUIA FOCY1apCTBEHHBIA UHCTUTYT cepBuca, 2012.—
256 C. — Pexxum nocryna: http:// www.iprbookshop.ru/12697. - 3BC «IPRbooksy,

7. OueHoYHbIE CPEACTBA
7.1. Bonpocsl k 3aueTty

1. MuBecTUIMOHHAs CTOMMOCTb U phIHOYHAs LieHa. OnpeeneHre J0X0AHOCTH HEHHbIX

Oymar.

I'paduxu cripoca U npeIIoKeHHs], IeHa KaK pe3yJIbTaT COIrIacHsl.

3. ®axTopsl, BIUAIOLINE HA YPOBEHb IIPOLEHTHBIX CTaBOK. PaKTOpPHI, BIUAIOLINE HA
pas3inyme MPOIEHTHBIX CTABOK.

4. TIpoueHTHbIE CTaBKU CIIOT, ()OpBapIHbIE MPOLIEHTHBIE CTABKU, KO3 (HUIIUEHTHI

JVICKOHTHPOBAHMS.

OreHKa pUCKOBAaHHBIX U OE3PUCKOBBIX (DMHAHCOBBIX MHCTPYMEHTOB.

Pucku onepanuii ¢ IeHHbIMU OyMaramu.

['nnoTte3a palmoOHaIbHBIX OXKUIAHUHI

Konmnemnius 3 (heKTHBHBIX PRIHKOB M MOJIEJIb YKOHOMHYECKOTO CITy4aifHOTO Oy /TaHus

(MHAHCOBBIX NHAEKCOB.

9. Tonsarue moprdens neHHbIXx Oymar. Kiaccudukamms noprdeneii.

10. Onpenenenne 0ku1a€MOr0 YPOBHS JOXOAHOCTH U CTAaHIAPTHOTO OTKJIOHEHHUS
noxoaHocTH noprdens N eHHbIX Oymar.

11. Kpussle Oe3paznuyusl.

12. HenacrwImmaemMocTh 1 U30eKaHUe PUCKA.

13. Teopema 06 3¢(heKTHBHOM MHOXKECTBE

14. BoruytocTb 3¢(eKTUBHOIO MHOKECTBA.

15. Brnusinue 6€3pucKOBOT0 3aMMCTBOBAHUS Ha BHIOOP MOPTQEIs.

16. BiiusiHre 6€3pHCKOBOTO KPSJUTOBAHUS Ha BBIOOP TIOPTQhEIs

17. Onpenenenuie cocTaBa ONTUMATBHOTO TOPTQEsL.

18. PerrouHas mozens. bera-koadduinert nerHoit Oymary.

19. Pucku noprdens. Ausepcudukanus.

20. Mopens onenkn ¢puHaHcOBBIX akTHBOB (CAPM). [peamnonosxenusi, ppHOYHBIH
noptdens, 3hp(HeKTHBHOE MHOKECTBO.

21. Teopema pazjiencHus.

22. PeiHOYHAs TMHUS LIEHHOW OyMarm.

23. HavaypHBIH 3am1ac ¥ BO3MOKHOCTH JICHCTBUAN WHBECTOPA.

24. 3aBUCcUMOCTB OyIyIIETo MOTPEOICHHS OT CUTYAIHH.

25. CpoiicTBa (yHKITUHU TTOJIE3HOCTH.

26. Pemienust o moTpeOIeHUH M HHBECTULIUSX.

27. be3puckoBasi IPOIIEHTHAs CTaBKAa U BPEMEHHOE IIPEANOYTCHHE.

28. BriBenienue (popMyIibl IIEHBI.

no

O Noa



29

30.
31.
32.
33.

34.

35.
36.
37.

38.
39.
40.
41.

42.
43.
44,
45.

46.
47.

[lenoBoe npeacTaBiIcHHUE.

IIpencraBieHne B TEpMUHAX JOXOJHOCTEH.

AHanu3 11eHo00pa30BaHus Ha PhIHKE IIEHHBIX Oymar Ha ocHoBe CAPM.

Moaudukanuu moaeau CAPM.

Teopus apoutpaknoro neHoodpasosanus (APT): dakTopHble MOAETH U
npeanonoxenus A nocrpoenus moaenu APT. [lonarue apourpaxkHoro noprdens.

O dexTsr nenoobpazoBanus. [[pUHIKITEI MHTEPIPETALIMN YPABHEHUS [ICHOOOPA30BaHUSA
APT.

Cunres mozeneit APT u CAPM.

MozenupoBaHue 1IeHbl Ha OOBIKHOBEHHbIE aKIIMH.

JuBHIeH1bI, KOTUPOBKH aKIUH, «OeTan-Kod(pPHUIMEHT KaK MMOKa3aTellb
YyBCTBUTEIBHOCTH aKLIMU K U3MEHEHUSIM pbIHKA B OynyleMm,

OMIuprUYecKre 3aKOHOMEPHOCTH Ha PHIHKE aKIHid

OrneHka OOBIKHOBEHHBIX aKLIMN: KaUTaIU3alus 10X0Aa,

Onenka 0OBIKHOBEHHBIX aKIIUKA: MOJIEITH HYJIEBOTO, TOCTOSTHHOTO U TIEPEMEHHOTO POCTa
OrneHka OOBIKHOBEHHBIX aKIIMHA: COOTHOILIEHHE «1I€HA-I0X0/1», MOJIEIb
JVICKOHTHUPOBAHUS JHUBHICHIOB

[Tpu6sL1b. OnieHKa akui Ha OCHOBE MTPUOBLIH.

MonenupoBanue 11eHO0Opa30BaHUs Ha PHIHKE JTOJTOBBIX 00s3aTENIbCTB.

MeToibl O1IeHKH 00IUrauii ¢ NepuOAMYECKUM JOX00M

JoxoaHocTh onepaiuii ¢ KymoHHbIMU oOsuranusimu. (HakorieHHbIH KyOHHBIN T0XO],
Texymas 10X0QHOCTb, JIOXOAHOCTb K MOTAIIEHHIO)

Onpenenenne CTOUMOCTH OOJIMTallii ¢ MKCHPOBAHHOM CTaBKOM KYIIOHA.
CpenHeB3BelIeHHAs MPOJIOJKUTENBHOCTD TUIaTeXeH (Jroparus).

7.5. O0pa3sen OuJieTa K NPpoBeAeHUIO 3a4eTa

T'PO3ZHEHCKHM TOCYJAPCTBEHHBIV HE®TSHOM
TEXHUYECKHUI YHUBEPCUTET

BUWIET Ne 1

Juconnmimaa IlenooOpazoBanue pMHAHCOBBIX HHCTPYMEHTOB M AKTHBOB

HucTuTyT DKOHOMUKH M IIpaBa rpynna 3DK-M  cemecrp 3

1. Onenka prucKOBaHHBIX U 0€3pUCKOBBIX (DMHAHCOBBIX MHCTPYMEHTOB
2. AHanu3 11eHooOpa3oBaHMs Ha phIHKE IIEHHbIX Oymar Ha ocHoBe CAPM
3. OCHOBHbIE PUHIUIIBI yIIpaBICHUsS MOPTQeneM IIeHHbIX Oymar.

«

YTBEPXKJAIO:

» 20 r. 3as. kagedpoti T.B. SAxy6oB




8. YueOHO-MeTOANYeCKOe U HH(POPMALIMOHHOE 00ecnieYeHne T CIUIIIUHbI

a) OCHOBHAsI JIUTEpaTypa

1. babenko M.A. CoBepiIeHCTBOBAaHHE HHCTPYMEHTOB VYIpPaBJICHHUS (HUHAHCOBBIMU
pecypcaMu opraHu3aiuu [ DIeKTpoHHbIN pecypc]: Monorpadus/ babenko M.A., CaprioBa A.B.—
DIeKTpOH. TeKCTOBbIE aHHble.— CTaBpomnois: CeBepo-KaBkasckuit henepanbHbIi yHUBEPCHUTET,
2015.— 295 ¢.— Pexum noctyma: http:// www.iprbookshop.ru/63245.html.— DBC «IPRbooks»

2. HoBukor A.B. ®uHaHCOBBIC HHCTPYMEHTHI [ DJIEKTPOHHBIN pecypc]: yueOHoe mocoodme/
HoBukor A.B., Anekceee E.E., HoBropomoB II.A.— DIeKTpOH. TEKCTOBBIC JIaHHBIC.—
HoBocubupck: HoBocuOupckuii rocyaapCTBEHHBIM YHMBEPCUTET SKOHOMHUKH W YIPaBICHUS
«HUHX», 2017.— 170 c.— Pexxum nocrtyma: http://www.iprbookshop.ru/80542. html.— D5bC
«IPRbooks»

3. Pomxkep I'nbcon @opmupoBaHHe HHBECTHIIMOHHOTO TTOPTdeIis [ DISKTPOHHBIH pecypc]:
ynpaieHue pruHancoBbiMU puckamu/ Pomxep ['mOcon— DneKTpoH. TEKCTOBBIE JaHHBIE.— M.:
AnprimHa  [TaGmumep, Anpnuaa bumsnec byke, 2016.— 276 c.— Pexum pocryma:
http://www.iprbookshop.ru/41496.html.— 5BC «IPRbooks»

4. Iluky Bb.X. CoBpeMeHHBIE TPOOJEMbl M TEXHOJOTHU (PMHAHCOBOTO MEHEKMCHTA
[DJIeKTpOHHBIN pecypc]: KOHCHEKT JIEKUUN JUIsl MarucTpaHToB HanpasieHus noarorosku 080100
- DKOHOMHKA, MarucTepCcKol MporpaMMbl « IKOHOMHYECKAsh TCOPUS W (DMHAHCOBO-KPEIUTHBIC
oTtHoueHus». YuebHoe nocodue/ Luky b.X., Kymy C.O.— D1eKTpoH. TEKCTOBBIE JaHHbIC.—
Kpacnomap: IOxHbII wmHCTUTYT MeHemkMmeHTa, 2013.— 76 c.— Pexum pocryma:
http://www.iprbookshop.ru/25984.html.— 5BC «IPRbooks»

5. Tenman JI.LH. YnpaBinenue 0aHKOBCKUMH pUCKaMH [ DJICKTPOHHBIA pecypc]: yueOHOe
nocodue JUisi CTYyJIEHTOB BY30B, OOYYAIOIIUXCS MO0 HAMPaBICHUSIM SKOHOMHUKHU W YIpPaBICHHUs/
Tenman JI.H., DpuamBunu H.Jl.— Onextpon. tekctoBsie mgaHubie.— M.: IOHUTU-IJAHA,
2015.— 311 c.— Pexxum noctyma: http://www.iprbookshop.ru/52649.html.— 5BC «IPRbooks»

6. lllopoxos C.I'. MaTemaTnueckrue MOIEU OLIEHKH (PMHAHCOBBIX AKTUBOB [ DJIEKTPOHHBIN
pecypc]: yuebHoe mocooue/ [llopoxor C.I'.— DneKTpoH. TeKCTOBBIE TaHHBIe.— M.: Poccuiickmii
YHUBEPCUTET JpYKObI HapoJI0B, 2012.— 104 C— Pexnm JOCTYyTIA:
http://www.iprbookshop.ru/22192.html.— 5BC «IPRbooks»

0) 10MOJTHUTEIbHASI JIUTEpaTypa

1. AnymenkoBa K.A. ®uHaHCOBO-3KOHOMMYECKHUH aHANU3. 2-€ H3A. [DJIEeKTpOHHBIN
pecypc]: yueOHoe mocobmue/ AnymenkoBa K.A., AnymenkoBa B.FO.— DnekTpoH. TeKCTOBbIE
nanaele.— M.: JlamkoB m K, A I[lm Dp Memma, 2012.— 256 Cc.— Pexum poctyma:
http://www.iprbookshop.ru/5990.html.— 5BC «IPRbooks»

2. YmupaBlieHWe WHBECTHIIMOHHOW JEATCIBHOCTRIO [DIIEKTPOHHBIH pecypc|: ydeOHOe
nocobue/ - DIEKTPOH. TEKCTOBBIE NaHHBIC. — BopoHex: BopoHexckuil rocynapcTBEHHBIN
apXUTEKTYpHO-CTpouTeNnbHbIN yHUBepcuteT, ObC ACB, 2015. — 251 c¢. — Pexum nocryma:
http://www.iprbookshop.ru/55034. - 5bC «IPRbooks,

3. Ymwxkuk B.I1. IHBeCTUIIMOHHBII aHANIN3 U yIIPaBIeHHE WHBECTUIIMOHHBIM TOpTdhenem
bupmbl [DnekTpoHHBIN pecypc]: yueOnoe mocodue/ Unmxuk B.I1., Pauek B.JI., Kanununa H.M. —
ODJIEKTPOH. TEKCTOBBIE NaHHbIE. — OMCK: OMCKHUI TOCY1apCTBEHHBIM HHCTUTYT cepBuca, 2012.—
256 C. — Pexxum noctyna: http://www.iprbookshop.ru/12697. - 3BC «IPRbooksy,

4. atoxun K.C. ®uHaHCOBBIE PHIHKU M MHCTPYMEHTHI [DJIEKTPOHHBIN pecypc]: phIHOK
neHHeix Oymar. Kypc nexmuit/ Hlatoxun K.C.— DnekTpoH. TEKCTOBbIE HaHHbIe.— M.:
U3narensckuii Hom MUCuC, 2013.— 126 c— Pexum JOCTYTIA:
http://www.iprbookshop.ru/56611.html.— 3BbC «IPRbooks»

3. YnpaBneHne WHBECTUIIMOHHBIMU MPOEKTAMH B YCJIOBHIX PHUCKa U HEOIPeIeIeHHOCTH
[DnexkTpoHHBIN pecypc]: yuebnoe mocodbue/ JI.I. MatBeeBa [u ap.].— DIEKTPOH. TEKCTOBBIC



nanHeie.— PoctoB-Ha-/{ony: HOxHbIi ¢enepanbubiii yausepcurer, 2015.— 299 c.— Pexum
noctyna: http://www.iprbookshop.ru/78712.html.— 3BC «IPRbooks»

4. OUWHAHCOBBII MOHHTOPUHI. YTIpaBIEHUE pPHCKaAaMH OTMBIBaHUsS JIGHEI B OaHKax
[DnexkTpoHHbIi pecypc]: yuebHoe mocobue/ I1.B. PeBenkoB [u ap.].— DJEKTPOH. TEKCTOBBIE
JAHHBIE.— M.: HUIICuP, 2012.— 280 c— Pexxum JOCTYTIA:
http://www.iprbookshop.ru/10532.html.— 3BC «IPRbooks»

B) UHTepHeT-pecypc:

1. www.cbr.ru/finmarket/— Caiit Ilentpansaoro banka P®: ®uHaHCOBbIE PHIHKH
2. www.minfin.ru — Caiitr MunucrepctBa Gpunanco PO

3. www.cbr.ru — Caiir L{enrpanstoro banka PO

4. lwww.finanz.ru/novosti/sortirovka/aktsii - Caiit ®uHaHCOBBIC PHIHKH

5. www.rbc.ru — Caiit PBK

9. MaTepuajibHO-TeXHUYECKOe o0ecredeHne TN CIUNIHHbI

JlekOHHBIN KaOWHET, 000PYJ0BaHHBI MHTEPAKTUBHOMN TOCKOH U IPOEKTOPOM.
Pa3znaTounslii MaTepuai s IPOBEACHUS IPAKTUYECKUX 3aHATUH.


http://www.rbc.ru/

CocTaBuUTEIIb:

Houent kadenpsr «IYID»

COI'ZTACOBAHO:

3aB. Beimyckatomen kad. «YID»

Hupexrop AYMP

/Mycaes JLLA./

/Sky6oB T.B./

/MaromaeBa M.A./



