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

YTBEPXJAEHO
IIpopexTop no yueoHoii padore

A.A. BopoHos

PaGouyas nporpamMma qucuunJIMHbI (MOXYJIs1)

Mo JMCHUIJINHE: OcHOBBI (PHHAHCOBO-YKOHOMHUYECKOTO aHAIN3a U TUNIAHUPOBAHUS

10 HANIPABJIEHMIO: WNudopmarika v BEIYUCIUTENLHAS TEXHUKA

npo¢uib NOATOTOBKHU: IIporpaMmHast HHXEHEPUS
IepeaoBasi UHKXEHEPHA IIKOJa PaJloJIOKAMK, PaJIUOHABUTallUH U IPOTPaMMHOU
HWHXKCHCPUU
y‘le6H0—Hay‘lHBIﬁ LOCHTP 'YMAHUTAPHBIX U COLUAJIbHBIX HAYK

Kypc: 4

KBAJM(PUKAIMA: OaxanaBp

Cemectp, (GopMBI IPOMEKYTOUHOH aTrTecTanuu: 7 (OceHHUH) - 3ader

AynuTOpHBIX YacoB: 15 Bcero, B TOM YHCIIE:
nekuuu: 15 gac.
cemuHapsbl: () yac.
naboparopHsie 3ansTus: 0 Jac.

CamocrositensHas pabora: 30 gac.
Bcero gacos: 45, Bcero 3ad. ef.: 1
[IporpamMmy cocraBunu:

1O.H. BoxxkoB, kauy. gu3.-mMar. HayK, JOIEHT, PyKOBOIUTENb JIeNapTaMeHTa
E.A. CrapocTuH, acCCHCTEHT

[Iporpamma obcyxeHa Ha 3aceaHny y4eOHO-HAyYHOTO HEHTPA FyMaHUTApHBIX U COLMAIBHBIX Hayk 26.08.2022



AHHOTANMA
NzygaroTcs puHAHCOBO-DKOHOMHUYECKHE aCIIEKTHI CYOhEKTOB 3KOHOMUKH.

B KypCC OTpa’XCHbl KAK MUKPOIKOHOMUUYCCKUC ACIICKThI (I)PIHaHCOBOfI ACATCIIBHOCTU HAa YPOBHC MHAWBHU]A,
TaK 1 MAKPO3KOHOMHNYCCKUC ACIICKThbI, BIUAIOIINEC HA BaKHEHIIIHE q)HHaHCOBBIe I1oKa3aTciiu.

JlaroTcst ocHOBBI (DMHAHCOBBIX PAcYETOB U KPUTEPUHU dPPEKTHBHOCTH (UHAHCOBBIX MIPOCKTOB ISl TIPUHATHS
pelIeHni Ha YpOBHE UHIUBHIA.

N3y4aroTcsi MakpOIKOHOMHUYECKHE AacHeKThl (DUHAHCOBOHM HEATENBHOCTH W ocolas pojib rocynapcTBa B
SKOHOMUYECKOM PETyJIMPOBAaHUU JIJIsl BO3JECTBYE Ha Takue (PMHAHCOBBIC NOKa3arenu, kak BBII, nenozutHbie
U KpeINTHbIE OAHKOBCKUE CTaBKH, TEMITbl HH(ISALNY, BAIIOTHbIE KypCHI.

Kypc peanmsyercs ¢ TpUMEHEHHEM OJIEKTPOHHOTO OOYYeHHsS M JIUCTAHIIMOHHBIX 00pa3oBaTeNbHBIX
TEXHOJIOTHH.

1. leau u 3apauu

eap AUCUMNIMHBI

— 3HAKOMCTBO CIyIIaTeJdeld C MeTojaMH (PUHAHCOBBIX pAcueTOB JUIS MOBBIMICHUS YPOBHS HX
(rHAHCOBOI TPaMOTHOCTH;

— (QopmupoBaHre HaBBIKOB aHaIM3a (UHAHCOBO-DKOHOMHYECKHX IPOOJIEM Ha MHKpPO- H
MaKpOypOBHSIX;

- HpI/IO6peTeHI/Ie HaBbIKOB IPUHATHA 00OCHOBAHHEIX 3KOHOMHYECKUX peH_IeHI/Iﬁ B o0OnacTax
KUBHCACATCIIBHOCTHU.

3agaum AUCHUILUIMHBI
B pe3synbrare nzyueHus Kypca CTyAE€HT JJOJKEH:
— 3HaTh OCHOBHBIE PE3yJIbTaThl (PMHAHCOBBIX ACIIEKTOB MUKPO- M MaKPO3KOHOMHUYECKOH TEOPHH;

- O6.]'IaZ[aTB HaBbIKaMMW  3KOHOMMHHYCCKOTO  MOACIHUPOBAHUA  JII  HPUHATHUA 000CHOBaHHBIX
OKOHOMMHYCCKHUX pe].HeHHfI.

2. Ilepeyens opMupyeMBbIX KOMIIETeH M

OcBocHue AUCHUIIJIMHBI HAITPAaBJICHO Ha (bOpMI/IpOBaHI/Ie (W1 ($9174:0)11170,€ KOMHGTGHL[I/Iﬁi

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

YK-1 Criocoben oCyIiecTBIsTh [TOUCK, VYK-1.5 OnmnpenenseT ©  OLEHUBACT  NPAKTUYECKHE
KPUTHUYECKUH aHAJIN3 ¥ CUHTE3 HH(OpMaLny, |HOCIEICTBUS BOZMOXKHBIX BApUAHTOB PELICHUS 3a1a4H
MPUMEHSATh CUCTEMHBIHN MOIXO/ ISl PEIICHUS
MOCTaBJICHHBIX 3a/1a4

VYK-9.1 [Torumaet 6a30BbIe MPUHIHITBI PYHKITUOHUPOBAHHS
HKOHOMHKH ¥ SKOHOMHYECKOTO Pa3BUTHSI.

YK-9 Cnocoben npruHUMaTh 000CHOBaHHEIE YK-9.2  3maeT OCHOBHBIE BHJH W  HCTOYHHUKH
SKOHOMHUYECKHUE PEIICHUS B PA3THUHBIX BO3HUKHOBEHHUSI DKOHOMUYECKHX M (PMHAHCOBBIX PHCKOB H
001acTAX KU3HENEATESTHHOCTH TTOJTXOJIBI K X CHHUKCHHUIO.

VK-9.3 Bnameer ocHOBaMHM JSKOHOMHYECKOIO aHaIM3a UIS
MPUHATHS 000CHOBAaHHBIX YKOHOMUYECKUX PEIICHUN.

[IK-1 CnocoGen craButh, hopmanuzoBeiBath 1 |[IK-1.2  CnocobeH  BbIABUraTb  THIOTE3BI, CTPOUTH
pemIarh 3a/1a4u, B TOM YUCIIC pa3pabaThiBaTh U |MaTeMaTHUeCKUe MOAEIM Ui  ONHCAaHUS  H3y4aeMbIX
HCCJICA0BATh MaTEMaTHYECKUE MOJIEIH SIBIICHUH U TPOLIECCOB, OLIEHUBATH KAU€CTBO pa3padoTaHHON
M3y4aeMBbIX SBJICHUH U MPOIECCOB, CACTEMHO  |MOAEIH

aHaJIM3UPOBATh HAy4HbIE TPOOIEMBI, [TOyYaTh
HOBBIE Hay4YHbIEC PE3yJIbTaThI

3. IlepevyeHpb MJIAHUPYEMBIX Pe3yJIbTATOB 00yUE€HUS MO JUCHUILIHHE (MOIYJII0)

B pesynbrare ocBOCHUS TUCIUTUIMHBI 00YYaIONTHUECs JOKHEI

3HaTh:
- KIJIIOYEBBIE MOJIOKCHUS PA3/IEIIOB MUKPO- U MAaKPOIKOHOMUYECKOHN TEOPUH, CBA3aHHBIX ¢ (DMHAHCOBHIM
AHaJIM30M, a TaKKe HUMETh MPEACTABICHUE O BO3MOXKHOCTIX NPUMEHEHUS TEOPUH AJIS aHaiu3a
(hMHAHCOBO-DKOHOMHUYECKHX TTOCIIECTBUIA TPUHUMACMBIX PEIICHHI;

YMETh:




- MOIEJHMPOBaTh W aHAJIM3UPOBATh CUTYaIllMHd C HCIOJIB30BAHHEM MHKPO- U MaKPOIKOHOMUYECKOTO
(hMHAHCOBOTO MHCTPYMEHTApHS, & TAKXKE HHTEPIIPETUPOBATH MOyUYEHHBIC PE3YIbTATHI,

BIAJCTh:
- JIOTUKOM SKOHOMUYECKOTO aHAJIM3a U ITOIX0/IaMHU K PEIICHUIO PUHAHCOBO-3KOHOMUYECKHX 3a]1a4.

4. Coaep:xanue TUCUMILIUHBI (MOYJIs), CTPYKTYPHPOBAHHOE 110 TeMaM (pa3iesiaM) ¢ yKazaHueM
OTBEJICHHOI'0 HA HUX KOJIMYECTBA AKAAEMHYECKUX YaCOB 1 BHI0B Y4eOHBIX 3aHATHI

4.1. Pa3znenbl TUCTMITIIMHBI (MOJYJISI) ¥ TPYJIOEMKOCTH TI0 BUJaM yUEOHBIX 3aHSATHIA

TpyaoeMKoCTb IO BHIaM y4eOHBIX 3aHSATHH, BKITIOUAs
CaMOCTOSITENIbHYO padoTy, Jac.
No Tema (pa3nen) TUCIUTUTMHBI
Camocr.
Jlekrum | Cemunapsr | JlaGopar. paboTs
pabora
1 OcHOBBl  (pMHAHCOBOH  TPaMOTHOCTH 7 14
WUHIUBHUA
) Makpo3KOHOMHYECKHUE aCTICKTHI 4 3
(bMHAHCOBOH J1ESATEIBHOCTH
3 TocynapcTBeHHOE peryimpoBaHue 4 g
SKOHOMHUKH U ()HAHCOB
Uroro wacos 15 30
[ToaroTroBka K sK3aMeHy 0 gac.
OO01mas TpynoEMKOCTh 45 yac., 1 3au.ex.

4.2. CopaepxaHue TUCHUILTAHBI (MOIYJIsl), CTPYKTYpUPOBAHHOE 110 TeMaM (pasjieiiam)
Cemectp: 7 (OceHHwmi)
1. OcHOBBI (pHHAHCOBOW IPaMOTHOCTH UHANBUIA

O ekTBHOCTh BIOXKEHHUS CBOOONHBIX CPEIACTB B OAHKOBCKHI CEKTOpP: JEMO3UTHBIC BKJIAJBL,
MPOLIEHTHBIE CTAaBKU. AJIBTEPHATHBHBIC BapUAHTHI BIOXKEHUS AEHEr (OOMUraluy, akiiH, BEKCEJs).
JIMCKOHTHPOBaHUE KaK HHCTPYMEHT (PMHAHCOBBIX BBHIYMCICHUH.

[loBenenne WHAMBHIA B YCIOBHSIX HEOIpPEAEIEHHOCTH. 3agada (GOpMUPOBAHHUS ONTHMAIBLHOIO
nopTdens MHBeCTUIIMi. Mojielb cripoca Ha CTPaxoBKY.

@ynkuusa monezHoctd norpedurensd. [locTpoenne (QyHKIMM TOJIE3HOCTH HAa OCHOBE KPHUBBIX
6e3paznuuust. [Ipumepsl GyHKUMN OIE3HOCTH 7151 OCHOBHBIX THIIOB IPEATIOYTECHHUH.

Br16op notpeburens. 3agada MAaKCUMHU3AIMK TTOJIE3HOCTH NPU OIOKETHOM OrpaHndeHnd. OyHKIUU
crpoca.

Konnenus BeisiBieHHOTO npeamnouTenus. Cnabas akcuoMa BBISIBICHHBIX NPEANOYTEHUI.

2. MakposKOHOMUYECKHE aClIeKThl (PMHAHCOBOH JIEATEILHOCTH

CoBpemeHHbIe (PUHAHCOBBIE PBHIHKH. PBIHKM KanmWTaloB W JAEHEKHBIC PBIHKU. MHCTPYMEHTHI
(MHAHCOBBIX PHIHKOB. MUpPOBBIEC (PMHAHCOBBIE LICHTPBI M OUPKH.

Cropoc Ha aeHbru U mpemioxkenue Aener. JenexHas macca (arperarst HO, MO, M1, M2, M3).
Co3nanue J1eno3uToB B OaHKOBCKOW cucTeMe. J[eHEeXHbI MyIBTHUILUTMKATOp. baHku 1 OaHKOBCKas
cucreMa. banku B 3moxy miobanu3auuu U OUPPOBONH 3KOHOMHKH. LleHTpanbHbI OaHK W €ro
(dyHKINU.




WNHCTpyMEHTHI BIMSIHHE TOCYNapCTBa Ha TPEIOKEHHE JeHer (Omepaluyd Ha OTKPHITOM DPBIHKE,
M3MEHEHHE KIIOYEBOM CTaBKM MPOIEHTAa, M3MEHEHHE HOpPMBI pe3epBUpoBaHMs). COBpEMEHHBIE
TEHJICHIINN Ha (PMHAHCOBBIX PHIHKAX: BUTKOWHEI.

Wndunsanus: npuyrHbl, ee BUABI U BIMSHHE HAa SKOHOMHKY TOTPEONICHUS M SKOHOMHUKY pa3BUTHSL.
BarroTHBIE KypCBI: Kak OHH (hOPMUPYIOTCS M UX BIHMSIHHE Ha YKOHOMHYECKYH auHaMuKy. [Ipobiema
OTTOKa KanuTaa jjs PD.

3. TocynapcTBeHHOE PeryaupoBaHHE SKOHOMUKU U (PMHAHCOB

BBII kak cymMMa J0XOI0B SKOHOMHUYECKHX cyObhekToB. MHBecTHlMu U cOepexeHus. BromkeTHbIH
nepunut. PaBHoBecHBI yposenb BBII. Mynsrunnukarops! Keiinca.

T'ocynapcrBennslii 0rompxeT PO: HCTOUHMKY MOTIOTHEHUS ¥ HAIPABJICHUS PACXOJOBaHUSL.

Hanoru u npyrue oGs13areibHbIE MIIATEXKH.

Mopenu 5KOHOMUKH — JUIsl JEMOHCTpPAlMM IIOCJIECACTBUN IPUHUMAEMBIX PpEIIEHUN TrocyaapcTsa.
Mopnens AD-AS (3amkHyTas sKoHOMHKa). DopMmyna TOProBoro caibio cTpaHbl. llnaTe:xHbIi
Oananc. Monensb [S-LM-BP (oTkpbiTas 3KOHOMHKA).

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, HeOOXOIMMON AJI5l OCYLIeCTBJIEeHHS 00pa30BaTEIHLHOIO
npouecca 1no JUCHUILINHE (MOIYJII0)

JInst ocBOeHUsI Kypca HEOOXOJMMO HAJIMYHE TIEPCOHATBHOTO KOMITBIOTEPA CO CTA0MIBLHBIM
MHTEpHET-COoeMHEeHeM. PekoMeHyeMast CKOpoCTh COelMHeHHs — 0T 2 Mout/c.

[TpocMOTp BHICONIEKIIHIA, TIPHEM TECTOB (IIPOBEICHHE TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH U
MPOMEKYTOUHOH arTecTanmn), popym rnpenocrapnsercs dyepe3 Google Chrome mwmum Forefox.

6.IlepeyeHnb pekoMeHyeMOii TUTEPATYPbI

OcHoBHas 1uTeparypa

Jluteparypa 1151 CaMOCTOSITENTBHOTO U3YYECHUS:

1. MukpoakoHomuka. [IpomexxyTounsiii ypoBeHb.CoBpeMeHHbIH monxon [Teker] : yaeOHOe ocodue;
pek. M-BoMm o6m1. 1 mpod. o6pazos. P® / X. P. Bapuan ; nep. ¢ auri. nox pea. H.JI.dponosoit — M. :
IOnutH, 1997 .— 767c.

2. MakposkoHomuka - 2 [Tekct] : yueOnuk ans ByzoB / H. JI. llarac, E. A. Tymanosa ; Mock. roc. yH-T
uM. M. B. Jlomonocosa, OkoH. pak-T .— M. : U31-Bo Mock. yH-Ta, 2006 .— 427 c.

JlononHuTeNbHAS TUTEPATypa
Jlureparypa Uit CaMOCTOSTEIIEHOTO H3yYSHHS:
1. MUKPORKOHOMUKA: IPOMEKYTOUHBINH ypoBeHb : COOpHHK TecToBbIX 3ananuii [Tekct] : [yueo.
nocobue mis By3oB] / E. A. Jlesuna, E. B. [lokaroBuuy .— M. : 3nak, 2014 .— 368 c.
2. Muxkposkonomuka [Teker] : yue6. mocobue st By3oB / P. C. [Tunpaiik, /. JI. Pabundensa ; nep. ¢
aurn. T. /1. bepesnesa [u np.] .— [3-e uzn., mepepad.] .— M. : Jlemo, 2000 .— 808 c.

7. llepedyeHs pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHUKAIMOHHOI ceTH ""UHTepHET", HEOOXOTUMBIX
JJI51 OCBOEHHST TUCIMIIJIMHBI (MOTYJIsA)

* Berk, J., DeMarzo, P., & Harford, J. V. T. (2014). Fundamentals of Corporate Finance, Global
Edition (Vol. Third edition). Harlow: Pearson. Retrieved from
http://search.ebscohost.com/login.aspx?direct=true&site=eds-live&db=edsebk & AN=1419502

* Butler, K. C. (2016). Multinational Finance : Evaluating the Opportunities, Costs, and Risks of
Multinational Operations (Vol. Sixth edition). Hoboken, New Jersey: Wiley. Retrieved from
http://search.ebscohost.com/login.aspx?direct=true&site=eds-live&db=edsebk & AN=1221493

* Damodaran, A. (2012). Investment Valuation : Tools and Techniques for Determining the Value of
Any Asset (Vol. 3rd ed). Hoboken, New Jersey: Wiley. Retrieved from
http://search.ebscohost.com/login.aspx?direct=true&site=eds-live&db=edsebk & AN=442924

* Principles of corporate finance, Brealey, R. A., 2017

» Managerial Economics : A Problem-Solving Approach, Wilkinson, Nick. Cambridge University
Press, 2005. ProQuest Ebook Central,



* Pindyck, R. S., & Rubinfeld, D. L. (2015). Microeconomics, Global Edition (Vol. Global edition,
Eighth edition). Boston: Pearson. Retrieved from
http://search.ebscohost.com/login.aspx?direct=true&site=eds-live&db=edsebk & AN=1419566

» Waschik, Robert, et al. Managerial Economics : A Strategic Approach, Routledge, 2010. ProQuest
Ebook Central

8. IlepeyeHb HHPOPMANMOHHBIX TEXHOJIOTHIi, HCIIOJIb3yeMbIX NPH OCYLeCTBICHUU 00Pa30BaTeJIbHOIO
npouecca o JHCHUIIMHE (MOIYJII0), BKJIIOYAs NepeyeHb He00X0AUMOro NpOrpaMMHOro odecnedyeHnst
¥ MH(POPMAIHOHHBIX CIIPABOYHBIX CHCTeM (IPH HEOOXOAUMOCTH)

JlocTyn k yueOHBIM MaTepHagaM OCYyLIECTBISIETCS TOCPEICTBOM CHCTEMbI JUCTAaHIIMOHHOTO 00yUYeHUs
M®THU (Ims.mipt.ru). {11 mpocMoTpa BUACOIEKIUHI, TPOXOKICHHS IPOMEKYTOUHON aTTeCcTalyH,
yuactue B hopyme Kypca HeoOxoum naTepHeT-0pay3ep Google Chrome niu Forefox.

9. MeToauveckue YKazaHnus NJist oﬁyqaloumxm 0o 0CBOCHMIO JTHUCHUIIJINHBI (MO)_Iy.Tlﬂ)

Kypc "OcHoBbl (prHAHCOBO-KOHOMHYECKOTO aHAIN3a M TUIAHUPOBAHMS" pACCUMTAH Ha OJMH CEMECTP.
3a4yeT NpOBOAMTCS IIyTEM TECTUPOBAHHSI CTYIEHTOB 10 TPEM M3y4aeMbIM pa3zesiaMm.

JlononHuTENbHAS IUTEPATYpa

1. F'aneniepun B.M., I'pe6ennukos I[1.11., Jleycckuit A.U., TapaceBuu JI.C. MakposKoHOMUKA.
U3-Bo C-I16 rocynuBepcuTeTa 5KOHOMHUKH U (PUHAHCOB, 1997.

2. I'pebennukos [1.1., Jleycckuit A.U., Tapacesuu JI.C. MakposkoHomuka. U3-so C-116
TOCYHUBEPCUTETA SKOHOMUKHU U QuHaHCOB, 1998.

3. Cakc [Ix., Jlappen @. MakposkoHoMuka: ritoOanbubli mogxox / Ilep. ¢ anrt. M.: deno, 1995.
4. ®punman A.A. Makposkonomuka. Koncnekr nekiuit B MOTU: cailtt MOTU —
http://fizteh.ru , caiit: UDIIII — http://www.iet.ru.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

10 HANPABJIEHUIO: Wndopmarnka 1 BEIYACIUTENbHAS TEXHUKA

npopuiIb NOArOTOBKHU: [IporpammHas HHXEHEPUS
nepeaoBasi HHKeHepHast LIKOJIa PaJUOIOKALH, PAJUOHABUTALIMN U TPOrPAMMHON
UHXKEHEPUHU
yueOHO-HayYHbIH [EHTP T'YMaHUTAPHBIX U COLUAIBHBIX HAYK

Kypc: 4

KBaJIMpUKALUS: GakanaBp

CemecTp, hopMBI MPOMEKYTOUHOH arTecTanuu: 7 (OCEHHUN) - 3a4eT
PazpaGoTunkm:

1O.H. BoxxkoB, kauy. gu3.-mMar. HayK, JOIEHT, PyKOBOIUTENb JIeNapTaMeHTa
E.A. CrapocTuH, acCCHCTEHT



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA

NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

YK-1 CriocoGeH oCcymiecTBIsTh MOKCK,
KPUTUYECKUH aHAJIN3 ¥ CUHTE3 HH(opManuy,

VYK-1.5 Ormpenenser ¥  OLEHHWBAaeT  MPAKTHUYECKUE
MOCJIEICTBUSI BO3MOXKHBIX BAPUAHTOB PEIICHUS 33/1a491

MIPUMEHSITh CUCTEMHBIN MOAXO ISl peLIeHUs
OCTaBJIICHHBIX 3a7a4

VYK-9.1 Ilornmaet 6a30Bble TPUHIMIIBI (PYHKITHUOHUPOBAHHS
9KOHOMUKHU ¥ SKOHOMHYECKOI'O Pa3BUTHSL.

VYK-9.2 3naer OCHOBHBIE BUABl M  HMCTOYHHUKHU
BO3HUKHOBEHHUSI YKOHOMHUYECKHX U (PMHAHCOBBIX PHUCKOB U
MOJXOABI K UX CHUKEHHUIO.

YK-9 Cniocoben nmpuHUMaTh 000CHOBAaHHBIE
HKOHOMHYECKHE PEIICHHS B Pa3IMIHBIX
00J1aCTAX KUZHECATEIBHOCTH

VK-9.3 Biaageer ocHOBaMH 3KOHOMHYECKOIO aHaJIM3a A
MPHHATHUS 000CHOBAHHBIX SKOHOMHUYECKUX PEIICHUH.

[MK-1 Crocoben craButh, GopmanuzoBbiBath 1 |[IK-1.2  CrnocobeH  BBIABUTaTh  THIOTE3BI, CTPOUTH
pemars 3a/1a4u, B TOM YUCIIe pa3padaThIBaTh U |MareMaTHUeCKUe MOACTH JUIS  ONHCAaHUS — H3ydaeMBIX
UCCIIEI0BAaTh MaTeMaTHYECKUE MOJICIIN SIBJICHUH ¥ MTPOLIECCOB, OLICHUBATh KAa4e€CTBO pa3paboTaHHON
M3y4aeMBbIX SBJICHUH U MPOIECCOB, CACTEMHO  |MOJACIH

aHaJM3UPOBATh HAYy4YHbIE MPOOIEMBbI, OITyYaTh
HOBBIE HAYYHBIE PE3yIbTaThI

2. Iloka3aTe/in OLlEHUBAHUA KOMITETEHIU

B pesynbrare usydeHus AUCHUILTHHBI «OCHOBBI (DPMHAHCOBO-DKOHOMHYECKOTO aHaIM3a W IUTAHUPOBAHMS
00yJaroIuics JTOIDKEH:

3HATh:
- KJIFOYEBbIE MOJIOKEHUS Pa3esioB MUKPO- 1 MAaKpPOIKOHOMHUUYECKOI TEOpHH, CBA3aHHBIX C (PUHAHCOBBIM
aHaJIM30M, a TaKXKe HMMETh NPEACTABICHHWE O BO3MOXKHOCTAX TNPUMEHEHUS TEOpUH IJIsl aHaIu3a
(MHAHCOBO-?KOHOMUYECKUX MOCIIEACTBUI IPUHUMAEMBIX PELICHUIH;

yMeThb:
- MOJEJMPOBAaTh M AHAJIM3UPOBATh CHUTYyallMH C HCIOJIB30BAHUEM MHKPO- U MaKPO3KOHOMHYECKOIO
(MHAHCOBOTO MHCTPYMEHTAPHSL, & TAK)KE HHTEPIPETUPOBATH IMOJIyYCHHBIE PE3ybTaThI;

BJa/IeTh:
- JIOTUKOH SKOHOMHYECKOT0 aHaIM3a 1 MOAXO0AaMH K PEHIeHUI0 (PMHAHCOBO-I)KOHOMHUYECKHX 3a/1a4.

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

BOHpOCLI " 3aJia4vu 110 pa3aciiaM

l. Onpenenuth TEKyILIyl0 CTOMMOCTb aHHYWTETa,
nuckoHTHpoBaHus 12% u cpoke 15 ner.

paBHoro 500 TEIC.

py0. mpu craBke

2. T'paxnanus umeet goir B pasmepe D=300 Teic. py0., koTopeIii HapacTaeT ¢ TeMnoM h=2% B rox.
JInst morameHus 1oiara UMeeTcsi BO3MOKHOCTh MPO/IaTh aBTOMOOMIIb, KOTOPBIN ceidyac OIeHNBAeTCs B
P=600 TtrIC. py0., a 3aTem ero neHa Oyzner nagars ¢ TemmnoM g=1% B rox.

3. TocymapcTtBo mMMeeT BHEWHHH Joiar B pasmepe D=40 mupa nomnapoB, KOTOpPBIM HEOOXOAMMO
orcpounTh. KpeauTops! roTOBBI OTCPOUUTH NOTALIEHUE 10JIIa Ha CICLYIOIIUX YCIOBUIX!

4. Hekro wmMeer 0aHKOBCKMI BKIaa S Ha OIWH TOX MOJ TMPOCThIE TPOIEHTHI i. Y HEro ecTh
BO3MOXHOCTb IIEpe0QOPMHUTE BECh BKJIAJ HA HOBBIX YCIOBHSIX: MPOLEHTHI HPOCTHIE U C BEPOSITHOCTHIO
P HE HAYUCISIOTCS, a C BeposATHOCTHIO (1-p) Hauucisrorcs 1o TogoBo craBke 2i. [lpwu
nepeoGopMIICHIH BKJIaAa MPOLEHTHI 110 IEPBOMY BKJIAAy HE CTOPAIOT.

BeiroqHo 11 mepeodopMIIATh BKIIAJ HEUTpaJbHOMY K PHCKY CyObeKTy ¢ JuHeWHOW (yHKimen
nojyie3HocT U(S), U eciu A3, TO B KaKOM BPEMEHHOH MPOMEXYTOK t TEKYIEro roja M MpH Kakou
BEpPOATHOCTH p?




5. Tlpenmonoxum, uyrto ectb $100 u Bbl BbIOMpaeTe HAWIYYIIWH BapUAHT BIIOKCHMS DTUX JICHET.
MoskHO MO0 TIOJOKUTH MX HAa OAHKOBCKHH JIEMO3UT MO 6% TOMOBBIX WM KYIHTh TOCYIapCTBEHHBIE
o0JMranMy Co CPOKOM IOTallleHWsl 4yepe3 roj, HOMUHHUpOBaHHbIE B pyOmsx. Ecmu 3a rom pyOmb
obecuenurcss Ha 10%, TO TpUM Kakoi MUHMMAIBHOH CTaBKE IPOLEHTA IO TOCYIapCTBEHHBIM
o0JIUTaNMsIM MOXKHO ObLITO OBl X TIpHoOpecTn?

6. JloxomHOCTh OONMranuii ¥ aKIuii ¢ TOAOBBIMH CPOKAMH MOTAIIEHUS PABHBI COOTBETCTBEHHO 5% U
14%, a puck akuwuii onenuBaetcs B =0,2. CocTaBuTh HOPT(EH U3 3TUX AKTUBOB, UCIONB3YS (PYHKIIUIO
noneznoctu Pyounmreiina U = 0.5 - ¥ BBIYUCIUTH Bce €ro mapameTpbl. Kak U3MeHSITCs pe3ylbTaThl
pacueToB ¢ yaeroM uH(psmn 5%?

7. PaccMoTpuTe IOBYXIEPHOAHYIO MOJENb, B KOTOPOH MOTpeOUTENb MONTy4YaeT HEHYJICBOM [IOXOI B
KaX/10M U3 JBYX [IEPUOJOB.

a) Kak m3menurcs tekymiee norpebiaeHne YMCToro 3aeMInuKa, €CJid CTaBKa IMPOIEHTa BO3pacTeT?

6) Byzner sm 3TOT pe3yabTar UMETh MECTO U ISl YUCTOTO KpeauTopa?

B) UTO MOXKHO 3aKJIFOYMTH O 3aBUCHMOCTH COBOKYITHOTO ITOTPEOICHUS OT CTaBKH MpOIeHTa?

Paznen 2. Makpo3koHOMHYECKHE acTIeKThl (PHHAHCOBOH JIeTENLHOCTH

1. Ilpennonoxum, uto Llentpanbublii bank npogan rocygapcTBEHHbIE OOMUTallil Ha CYMMY, PaBHYIO
50 miH pyOneii, 1 OTHOBPEMEHHO OCYIIECTBUII 3MUCCHIO B pa3mepe 50 MiH pybneii. Ecnu neHexxHbIi
MYJIBTUIUIMKATOP PAaBEH 3, KaK U3MEHHJICS 3arac JAeHEeT B SKOHOMUKE?

2. IInacTukoBble KapTOUKU IIO3BOJIAIOT UX BJIAJEJIbLIAM C3KOHOMUTH Ha TPAHCAKLMOHHBIX H3JEpAKKaX.
Kak moBcemecTHOE pacmpocCTpaHEHHE IUIACTUKOBBIX KapTOYEK OTPA3UTCS HA PAaBHOBECHU B MOIEIH
IS-LM?

3. Ilycts nenexxnas macca paBHa 900 muipn pyOusel, neno3utsl coctasisitorT S00 mupa py6. u HopMa
o0s3aTenbHBIX pe3epBoB paBHa 10%. LlenTpanbubiit bank mpuobpen rocynapcTBeHHbIE OOMUraluy Ha
cymMmy, paBHyt0 40 MiIH pyOei.

a) OueHuTe, Ha KaKyl MakCHUMAJbHYIO BEJIMYMHY B PE3yJbTaTe MOXET M3MEHUTHCS HOMHUHAIBHOE
MpenoxKeHne JeHer?

0) [Touemy B IEHCTBUTEIBHOCTH MPEIJIOKEHHE AEHET U3MEHUTCS MEHbIIIE?

4. B xakoMm ciyyae QuckanbHasi skcriaHcus OyaeT Oornee 3(h(deKkTuBHOMN, ecny OHAa (puHAHCHpYETCs 3a
CueT JCHEXHOM SMHCCHUHM, WIM €ClIM OHa (UHAHCHPYETCS 3a CUeT MNPOAAXH TOCYIapCTBEHHBIX
oOmuranumii?

Paznen 3. T'ocynapcTBeHHOE peryupoBaHue YKOHOMUKHY U (PUHAHCOB

1. Kak orpazsrcs Ha BBII (1 ero cTpykType) Ciemyrorire onepannu:;

a) ®upma oTpaBIIseT COTPYAHNKA B KOMAaHIUPOBKY U OIJIAYMBAET BCE KOMAaHAMPOBOUHBIC PACXOIBI;

06) dupmMa KOMIEHCHPYET COTPYAHHKY KOMAaHIWPOBOYHBIE PACXOAbl B BHUAE COOTBETCTBYIOILEH
HaI0aBKHU K 3apIuiare;

B) Poccuiickas ¢upma pemmna 3aMEeHUTh yCTapeBlliee KOMITBIOTEpHOE 00OpydOBaHHE W 3aKymwiia
MapTUIO HOBBIX KOMIIBIOTEPOB KOPEHCKOTr0 MPOM3BOJCTBA B3aMEH YCTapEBIIMX OTECUECTBECHHBIX;

r) Poccuiickas ¢upma pemmna 3aMEHHTH ycTapeBllIee KOMIBIOTEpHOE OOOpylIOBaHHME W 3aKyluia
[APTUIO HOBBIX KOMIIBIOTEPOB OT€YECTBEHHOI'O IIPOU3BOACTBA B3aMEH YCTAPEBIINX KOPEHCKUX.

2. B HekoTopom rony OromkeTHbIH aedunut B Poccum cokparuics u B TO K€ BpeMs YIy4YlIMIICS ee
ToproBuiit Oananc. Kak 3To oTpaszniock Ha cOepeKeHUsIX U MHBECTULUAX ?

3. B pamkax momenu AD-AS mnpoanHanusupyiiTe BO3MOXKHBIE IOCIEACTBHE pOCTa MpeAebHOI
CKJIOHHOCTH K COEpEeKEHHMIO sl YpOBHS I€H, HAaLMOHAJbHOIO JOXOAd, W CTAaBKH IIPOLICHTA B
KPAaTKOCPOYHOM U NOITOCPOYHOM NEPCIEKTUBE.

4. Tlyctp 3akpbITasi dKOHOMHUKA, OMUCHIBaeMmas Mojenbio AD-AS, HaxomuTcs B paBHOBECHHU IPU
MoJHOM 3aHATOCTH. Kak M3MeHsTCs 1eHbl, CTaBKa MPOLEHTA U BBITYCK B AOJTOCPOYHON MEPCIEKTHUBE,
ecinu 'ocynapcrBeHHas Jlyma nprMeT HOBBIN 3aKOH O IIEHCUSIX, COIVIACHO KOTOPOMY BO3pacT BbIXOJa Ha
MEHCHIO OYyJeT YBEJIMYEH Ha MATH JICT?

5. Peanbnsiii BBII crpansl 3anaercst popmynoit y=AL1/2.

a) [TocTpouts 1ONTOCPOUHYIO KpUBYIO AS, OTpa)arollyo paBHOBECHE Ha PHIHKE TpyAa (KJIacCHYeCKUil
MOZAXOM), MCXOs N3 (DYHKIMHU TIOJIE3HOCTH JIOMAITHUX XO35ICTB BUA!



3nece C=wL — morpebinenue maomamHux Xo3siictB, F — cBoOOgHOE BpeMs B CyTKax B yacax, W —
moyacoBasi CTaBKa peaJlbHOW 3apIuiaThl; YWCJIa C BEPXHUM MOAYEPKUBAHHEM OO0OO3HAYAIOT
HEJIOCTM)KUMO BBICOKHME YPOBHH IOJIE3HOCTH, MOTpeOIeHHs U CBOOOTHOIO BpeMeHH (7151 CBOOOAHOTO
BpEMEHHU 3TO MoOxeT ObiTh 24 wyaca). OTBeT nAaTb NPUOMMKEHHO, NPU pacdyeTrax CYUTarh, 4TO
otHomenwue (a/b) Maio, a xenaeMblil ypOBEHb MOTPEOICHNUS — BHICOKUH.

0) Brinumere ypaBHeHHs KpHBOil AS B KpaTKOCPOUHOM NEPUOZIE, CUMTAs, YTO HOMUHAJIbHAS 3apIijiaTa
HaeMHbIX paboTHUKOB W=10.

6. lenexnas 6a3a B ctpane HO=81, nannunocts B oOpamennn M0=80. CkopocTb oOpatieHus JeHeT
V=2, HopMa 00s13aTeJILHOTO pe3epBUPOBAHUS 5%, N3OBITOUHBIX PE3EPBOB HET.

Peanbubrit BBII crpans! 3aaercst popmymnoi
a) Brmmumere ypaBHeHus kpuBbix AD, AS (monrocpouHyro) M HalguTe MapamMeTpbl paBHOBECHUS
(P0,y0,w0). ITpu moctpoernn AS UCXOAUTH U3 PYHKIMH MOJIE3HOCTH JOMAIITHUX XO3SHUCTB BU/IA!
3nece C=wL — morpebnenue pomamHux xo3siictB, F — cBoOogHOE BpeMs B cyTKax B yacax, W —
[104acoBasi CTaBKa peajlbHON 3apIlIaThl.
0) Brimumere ypaBHEHHsSI KpaTKOCPOYHOH KpuBOH AS (keHHCHAHCKUH ciydail), cuuTas, YTO
HOMHMHAJIbHAS 3apIUIaThl HaeMHBIX paOoTHMKOB W=6 M HaiiauTe MapaMeTpbl HOBOTO PaBHOBECHS
(Pl,yl,wl).

B) MOXHO 11 B KEHHCHaHCKOM BapuaHTe AS yBenuuuTh peaibHblii BBII u He cHMkaTh ypoBeHb
peanbHOM 3apruiarhl?

4. lepeyenb TUNOBBIX (MPUMEPHBIX) BOIMPOCOB U TeM [IJIsl IPOBeAeHUsI IPOMEKYTOUHOI aTTecTalluu
o0yuarouuxcst

1. TTorpeburens umeer Qynkuro noiezHoctd w(X1,X2) = X1+X2 . Jloxon morpedburens paBeH 12.
Ecnu mena mepBoro Omara paBHa 2, a LeHa BTOporo Omara paBHa 1, To kakod Habop BBIOEpeT

noTpeouTens?
(a) (X1=6, X2=0) (6) (X1=0. X2=12)
(B) (X1=3. X2=6) (r) (X1=6.X2=0)

2. Tlorpeburens uMeeT GyHKIUIO monezHoctn . Jloxon morpebutens paBeH 12. Ecnu meHa nepBoro
Onara paBHa 2, a ieHa BToporo Onara paBHa 6, TO Kakoii Ha0Op BeIOepeT norpedurens?

(a) (X1=6.X2=2) (6) (X1=0. X2=2)
(8) (X1=12. X2=0) (r) (X1=6.X2=0)

3. Kakue u3 nepeuncieHHbIX onepanuii He n3MeHsatT BBII cTpassl 3a TeKkymuii nepuon:

a) KJIMEHT OIJIaTHJI yCIYTH MapuKMaxepCKou; 0) xomnanus npuodpena Al CBOUX HYXI CTapoe
3aHUE;

B) KOMIIAHUA-TIPOU3BOANTEIB 3aKyIIHIa 32 PyOesKOM MTPOIYKIHNIO, TPOU3BEAEHHYIO B IPOIILIOM TOAY;

T') BEpHBI BAPUAHTHI ) U B); 1) BCE BBHIICNEPUUUCICHHOE; €) HUYEro U3 BBIIICTICPEUNCICHHOTO.

4. B 2001 rogy BbI Kynuiin KBapTupy 3a 80 ThIC. IO B IOME, TOCTPOCHHOM HECKOJIBKO JIET Ha3al, U B
TekymieMm roxay npomamu e€ 3a 110 teic. momn. KomuccroHHBIE areHTa MO MpoAake HEIBHKUMOCTH
cocrtaBisitoT 10%. Hackonbko u kak m3menmics BBII B 2001 roxy?

a) yBenumumics Ha 8 000 gom.; 0) yBenmumicsa Ha 11 000 gom.;

B) HE U3MEHUIICS; r) yBenuuuics Ha 80 000 mosu.

5. Paccmotpute Mozenb (OpMUPOBAHUS ONTUMAIBLHOTO MOPT(HENs NHBECTUIIMN U3 JBYX aKTHBOB JUIS
uHaAuBHA-pUckopoba. IlycTh enuHwma BIIOKeHHH B OE3PHCKOBBIH aKTUB TPUHOCHT (BaJOBYIO)
JIOXOMHOCTh 4, a eIUHMIA BIOKCHUH B PHUCKOBBIM AaKTUB JaeT (BaJOBYIO) IOXOAHOCTH 8§ C
BEPOSITHOCTBIO 1/3 M B mpoTHBHOM city4yae. [Ipu KakoMm 3Ha4eHWM  WHIUBHI OyleT BKJIAIbIBAaTh
CpEICTBa B PUCKOBBII aKTHB?

(a) 172 (0) 2

() 2/3 (T) HET BEpHOTO OTBETA



6. Paccmotpute Mozens (GopMHUPOBAHUS ONTUMAJIBLHOTO MOPT(dEns HHBECTUIIMN U3 JBYX aKTHBOB JUIS
uHaAnBHOA-puckopoba. Ilycte enuHuMma BiIOKeHMH B OE3pHCKOBBIA AaKTHB MPUHOCHUT (BaJIOBYIO)
JIOXOJTHOCTh 5, a eJWHWIA BIOXKCHWH B PUCKOBBIM aKTUB JaeT (BaJOBYIO) JOXOJHOCTh 12 ¢
BEpOSTHOCTBIO 1/4 M1 B mpoTuBHOM citydae. [Ipu xakom 3HadyeHMHM  MHIMBUA OyIeT BKJIAIbIBATh
CPEICTBa B pPUCKOBBINA aKTHUB?

(a)3 ©)1

(B)2 (T) HEeT BepHOTO OTBETA

7. PaccMoTpHTe SKOHOMUKY, KOTOopash (GYHKIIMOHUPYET B YCIOBUSX PUKCUPOBAHHOTO OOMEHHOTO Kypca
n HaxomuTcs B Touke A. KpuBas muiarexxHOro 0ajaHca TOPH30HTAJIbHAS U MPOXOAMT Yepe3 TOUKY A.
Poct MupoBoii cTaBKH MpoIieHTa MOXKET CMECTHTh paBHOBecue B Touky: a) B 6) G B)D T1)F n)
E e) cBoii oTBeT

8. PaccmoTpuTe SKOHOMHUKY, KOTOpas (PyHKIMOHUPYET B YCJIOBHAX IIABAIOLIET0 OOMEHHOTO Kypca M
HaxoauTcs B Touke A. KpuBas marexHoro 0ajganca UMeeT NOJI0KUTENbHBIM HAKJIOH U IPOXOAUT Yepe3
Touku A u C. PocT MUpOBOI1 cTaBKM IIPOLIEHTA MOXKET CMECTUTh PABHOBECHE B TOUKY:

a)B 0)G B) D r)F n) E €) CBOH OTBET

9. IlonTBepanuTe WM OMPOBEPTHUTE CIEAYIOUIUE YTBEPKACHUA, TOSICHUB OTBET C TIOMOIIIBIO AHAarpaMm
i-Lui-Y:
- YBennueHne HOMUHAJIBHOU JIEHEKHON MacChl NPUBOJUT K CMEIIeHHIO KpuBoid LM Brpago;

- VYBenuueHHWE YpOBHS IIeH OKa3biBaeT Ha KpuByr0 LM TOT ke »d¢eKT, 4To U yBEeITUYCHUE
HOMMHAJILHOMN JICHEKHOM MacCCHI;

-. YBEJIMUEHHUE BBIITYCKA HUKAK HE CKa3bIBAETCS Ha IIOJOKEHUH KpUBO LM;

-. Tonbko M3MeHEHHE YyBCTBUTEIBHOCTH CIPOCA HAa JIEHBIU K CTaBKE IPOLIEHTa MOXET IPUBECTH K
OBOPOTY KpuBoi LM.

10. ITonTBepauTe WM ONMPOBEPTHUTE CleAytolee yTBepxkIeHue: Tpebosanue LlenTpanpHoro 6anka kK
KOMMEPYECKUM OaHKaM JiepKaTb 00s3aTeNbHbIC pPe3ePBbl HIKBUBAICHTHO BBEACHUIO JOMOJIHUTEIBHOTO
HaJiora Ha 0AaHKOBCKYIO JI€SITE€IbHOCTb.

11. Moxer nu kmoueBas craBka LleHTpanmbHOro OaHka OBITH BBIIIE, YeM CTaBKa IPOIEHTA Ha
MeXO0aHKOBCKOM pBhIHKE KpenuToB? Bo3MokHa i oOpaTHast CUTyarus?

12. PaccMOTpUTE MHBECTHIIMOHHBIN MPOEKT, KOTOPBIM TpeOyeT MmepBOHAYANBHBIX BIOKEHUH B pazMepe
X pyOuieii 1 IPUHOCUT YHUCTHIN J0X0A B pazmepe Y pyOiieil B mepBbli 1o U Z pyOneil B TeueHne Bcex
nocienyromux jer. CraBka MPOIEHTa MOCTOSHHA U COCTABISET 1%.

Uemy paBHa npuBeneHHas mpuobsiis (NPV) npoekra?
[pwu kakoii makc. ctaBke nporeHTa (IRR) mpoekT emné MoxkHO OCyIecTBIATh 6e3 YOBITKOB?

X (mmH. py6.) Y (MmH. py0.) Z (MuH. py6.) 1(%) NPV (miuH. py6.) IRR (%)
100 100 20 5

Kpurepun onennBanus
JUst momydeHust 3a4eTa HeoOX0MMO MTPABUIIBHO PelIUTh He MeHee 50% TecTOBBIX 3aJaHuil.



5. MeTtonu4eckne MaTepuabl, onpeneasone Npouexypbl OeHUBAHUA 3HAHUI, YMeHH I, HABBIKOB H
(W) onbITA AESATEJILHOCTH

HpI/I CAauc 3a4€Ta CTYACHTBI MOTYT IIOJb30BAaTbCA HpOl"paMMOI\/’I Kypca. WroroBas oneHka 1o KypCy
BBICTABIICTCA HA OCHOBC CTaTUCTUKU IO OTBETAM HA TCCTOBBLIC 3alaHU.



