o JUCHMUIIJIMHE:
0 HANIPpaBJI€HHUIO:

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

YTBEPKAEHO

JAupexTop ¢pusTex-mKoasl Ou3Heca
BBICOKHX TEXHOJIOT il
B.1O. I'puropres

PaGouyas nporpamMma qucuunJIMHbI (MOXYJIs1)
[Tpou3BOICTBEHHBIE PHIHKU U (PHHAHCHI
HayxoéMkue TeXHOJIOTMHA U 3KOHOMHMKA UHHOBALUN

l'lp()(l)](l.]'lb NOoArOTOBKH: Co3ganne u Pa3BUTHUEC BBICOKOTCXHOJIOTMYHOTO OusHeca

Kypc:
KBaJIU(PUKALMSA:

dusrex-1koia OU3Heca BEICOKUX TEXHOJIOTHI
dusrex-1kona OU3Heca BEICOKUX TEXHOIOTHI
1

MarucTp

CemecTp, hopMBI MPOMEKYTOUHOH arTectanuu: 1 (oceHHUH) - DK3aMeH

AynuTOpHBIX 4acoB: 45 BCETO, B TOM YHCIIE:
Jekuuu: 15 gac.
cemuHapsl: 30 gac.
nabopatopusle 3ansaTus: 0 gac.

CamocrostensHas padora: 15 gac.

[TonroroBka k 3x3ameny: 30 yac.

Bcero gacos: 90, Bcero 3a4. ef.: 2

[Iporpammy coctaBui: A.B. Kynukos, kanj. (u3.-mMar. HayK, JOIECHT

[Iporpamma o6cyxieHa Ha 3acenannu OU3TEX-MTKOIBI OM3HECa BRICOKUX TexHonmoruit 18.04.2022



AHHOTANMA

JlaHHBIN KypcC TOCBSIICH BBEACHUIO B COBPEMEHHYIO TEOPUIO (DMHAHCOBBIX PHIHKOB M NPHUMEHEHHE K HUM
ocHOB (uHaHCOBOH MaremaTtukd. OCHOBHBIMHM «KOJOHHAMW» (DPUHAHCOBOM MaTeMaTHKH SIBIISFOTCA:
ONITHMAJIBHOE pAaCIpelelieHHe PECypCcoB; HAXOKICHUE CHPABEIUIMBBIX LEH ()MHAHCOBBIX HHCTPYMEHTOB;
U3MEpEeHNE PUCKOB U YIPaBJIECHHE UMH.

B xypce paccmarpuBaroTcs ciaeIyonye BOIPOCH:

- BBeJIcHHE 0a30BBIX 00BEKTOB TEOPUH (PHHAHCOB;

- BBEICHHE MEp pHCKa W HX HCIOJIb30BAaHME IS pEIICHHs pa3IMYHBIX 3a1ad TEOpuH (PUHAHCOB,
paccMoTpeHHe 0a30BBIX OOBEKTOB (PMHAHCOBOW MareMaTHKH ((yHZaMEHTaIbHOW W PHIHOYHOW IICHBI
(MHAHCOBBIX AKTHBOB, MEPBUYHBIX ()MHAHCOBBIX MHCTPYMEHTOB (aKkuuii u oOnuramuii), a Takxke
MPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB ((popBapaoB, (pprodepcoB, CBOIOB, Pa3IMYHBIX BUIOB OIIIHOHOB);

- HAXOXKJICHUE LIEH Pa3INuHbIX (PMHAHCOBBIX HHCTPYMEHTOB, CIIOJIB3Ys TECOPHIO apOUTpaxa B 00IIEeH MoIemH,
KOJUI-TTYT MAPUTET, LIEHBI MMEIOIINXCS Ha PhIHKE ONIMOHOB U T.1.;

- OIMCaHME U HAXOXKACHUE CHPABEAIUBBIX LIEH Pa3IMYHBIX IPOU3BOAHBIX LIEHHBIX OyMar IUisi MOAEJeH, YacTo
UCTIONIb3YEMbIX B (PMHAHCOBOM MaTeMaTHKe.

B kauectBe 3amau Takke OyIyT pacCMOTPEHBI BONPOCHI, YacTO 3aJaBacéMble Ha COOECENOBAHUSIX B
(DMHAHCOBBIX OpPraHM3ALMAX, a TAKKE METOHAbI, HCIOJIb3yeMble I OLEHKM PHUCKA W HAaXOXKACHUS LIEH
(MHAHCOBBIX MHCTPYMEHTOB. BeposTHOCTHBIE METOAbI MMEIOT IIMpodYaiiliee MpUMEHEHHe B 3TOoil obnacTwy,
MO3TOMY B Kypce Tarkke OyayT BBEOCHBI M PACCMOTPEHBI Ba)KHBIE 3JEMEHTHI TEOPHH MAapTHHTAIOB U
BBIITYKJIOIO aHaJIN3a, @ UMEHHO, YCJIOBHbIE MAaTEMaTUUECKUE OXKUaHUsL, TEOPUsL MApTUHIAJIOB.

1. lean u 3apa4n

enab JUCHMNINHBI
Henp aucuuruinabl «IIpOM3BOACTBEHHBIC PHIHKK W (DUHAHCHI» HalpaBiicHa Ha OOyYEeHHUE OCHOBaM
(MHAHCOBOW MaTeMaTHKU M BEPOSITHOCTHBIM METO/IaM, KOTOPbIC MMEIOT IUpoYaiiliiee MPUMEHEHHUE B
9TOH 00JIaCTH.

3agauu AUCUMIIHHBI
[J HayyuTbCA ONEPUPOBATH C 6a30BBIMHU 0OBEKTaMH (DHHAHCOBOM MaTeMaTHKH;

[l 3aJOXHUTh OCHOBBI TCOPHH YCJIOBHBIX MAaTeMaTHYECKUX OXHIAHHW, TEOPHU MApTHHIAJIOB H
NpUOOPECTH HABBIK HAXOXKJCHUSI MHTEPBAJIOB CIIPABEIIMBBIX IIEH PAa3JIMYHBIX TUIATEKHBIX MOPYYCHHHA
(popBapmoB, GPproUEPCOB U PA3IUIHBIX BUAOB OIMIIMOHOB);

0 HOJIyYUTh TPEACTAaBICHUE O O0a30BBIX MOJENSAX, HMCHOJIB3YEMbIX JUIS HAaXOXICHUS OTHX
CIIPaBEJTUBBIX IICH;

[]  Hay4YHTHCS TEXHUKE BBHITYKJIOTO aHAJM3a, UCIIOIb3YeMOI MpH JOKa3aTelbCTBe (PyHIaMEHTAIbHOM
TeopeMbl Teopun apoutpaxa (ODTTA);

[J  3amoxuth ocHOBbI Teopun CAPM u OCHOBBI pelICHUs] HEKOTOPHIX ONTUMH3ALMOHHBIX 33Jay B
paMKax 3TOH Teopuy;

[] paccMOTpeTh OCHOBBI TEOPHUU MEP PUCKA.
2. Ilepeyens opMupyeMBbIX KOMIIETeH M

OcBocHue AUCHUIIJIMHBI HAITPAaBJICHO Ha (bOpMI/IpOBaHI/Ie ClIeayronmx KOMHGTGHL[I/Iﬁi

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

OIIK-1.1 3maer wu cmocobeH  HCIONB30BaTb B
Mpo(eCCUOHANBHON  JIEATENBPHOCTH  (PyHJAaMEHTAIIbHBIC
Hay4YHbIC 1 YKOHOMHYECKHE 3HAHHS U COBPEMEHHBIC METOIbI
WCCIICZIOBAaHU B 00JacTH HAyKOEMKHX TEXHOJOTHH U
HKOHOMHKH MHHOBAIHH

OIIK-1 Criocoben aHaIM3UpOBaTh U BBIABISTD
€CTECTBEHHOHAYYHYIO U SKOHOMHUYECKYIO
CYLIHOCTh PEIIaeMBbIX MPOOJIEM Ha OCHOBE
MPHOOPETCHHBIX 3HAHUN

[TK-2 CriocoOeH caMOCTOSITEIEHO WIIH B [IK-2.2 CnocobeH IUTaHMpOBAaTh W TPOBOJIUTH HAYUYHBIC
KadecTBe 4JicHa (PyKOBOJMTEIS) MaJIOTO WCCIICZIOBAHMSI CaMOCTOSITENIbHO WJIM B KavyecTBE WiICHA
KOJUUICKTHBA OPTaHW30BEIBATh U IMTPOBOIUTH (pyxoBomUTENS ) MAJIOTO HAYYHOTO KOJUICKTHBA

Hay4YHbIC UCCIICAOBAHUSA U UX anpo6aumo

3. IlepeyeHb NIAHMPYEMBIX Pe3yIbTATOB 00yUeHHUs! 0 JUCHMILINHE (MOLYJII0)



B pesynbTrare 0cBOEHHS AUCLUIIMHBI 00y4alOIINeCs JOIKHbBI

3HaTh:
HKOHOMHUYECKHE OCHOBBI TEOpUH apOUTpa’ka M PHUCK-MEHEPKMEHTa; OCHOBHBbIC (DHHAHCOBbIE
WHCTPYMEHTHI, UCHOJIb3YIOLINECs Ha ()MHAHCOBBIX PBIHKAX; OCHOBBI Teopun CAPM, onpexnenenue u
0COOCHHOCTH HCIIOIb30BaHMS Ha (PUHAHCOBBIX PBIHKAX KOPOTKHX IPOJAX; OCHOBBI ANBEPCU(PHUKALINH
MapkoBuTLA.

YMETB:
HaXO[UTb YCIIOBHbIE MAaTreMaTHdyeCKUe OXMIAHWs, OIEepUpOBaTb C MAapTUHIaJaMM, HaXOIUTh
CIIPaBEUIMBBIC LIEHBI U XEDKUPYIOLIUE CTPATErNH IS Pa3INYHbIX IUIATEKHBIX OPYUYEHHI, OLIEHNBATh
PUCK pa3IMYHBIX (PMHAHCOBBIX MO3UIIUN C MOMOIIBI0 V(@R 1 KOrepeHTHBIX Mep pUCKa.

BJIaJIETh:
OCHOBaMH BBIIYKJIOTO aHAJIN3a, UCIOIb3YIOMMMUCS TPH JI0KA3aTeIbCTBE (DYHAAaMEHTAIBHBIX TEOpEM
TEOpUHU apOUTpaka; TEXHUKOH, HCMOJIb3YyeMOW MPHU HAXOXACHUU HHTEPBAJIOB CIIPABEUIMBBIX LEH H
XEIDKUPYIOLIMX CTpaTeruil B pasIMYHbIX MOZEIAX, HCIOJB3YIOIIUXCA B MAaTeMaTHYECKOH TEOpUU
¢uHaAHCOB.

4. Coaep:xanue TUCUMILIUHBI (MOAYJIs), CTPYKTYPHPOBAHHOE 10 TeMaM (pa3iesiaM) ¢ yKazaHUeM
OTBEJICHHOI'0 HA HUX KOJMYECTBA AKAAEMHYECKUX YaCOB 1 BH/I0B Y4eOHBIX 3aHATHI

4.1. Paznenbl TUCTMITIIMHBI (MOJYJISI) ¥ TPYJIOEMKOCTH TI0 BUaM yUEOHBIX 3aHSATHIA

TpyaoeMKoCTb 10 BHIaM y4eOHBIX 3aHSATHH, BKITIOUAs
CaMOCTOSITENIbHYO padoTy, Jac.
No Tema (pa3nen) TUCIUTUTMHBI
Camocr.
Jlekrum | Cemunapsr | JlaGopar. paboTs
pabora
1 duHaHCHI U PUHAHCOBAsA CUCTEMA 3 6 3
2 BBenenue (pMHaAHCOBBIX HHCTPYMEHTOB 3 6 3
3 Teopus CAPM 2 4 2
4 VYca0BHOE MaTreMaTHYeCcKOe OXKHIAHHE U ) 4 )
TEOpHsl MapTUHTAIOB
5 Paccmorpenne Teopum apOuTpaka B ) 4 )
OJIHOIIIATOBOW ¥ MHOTOIIIArOBOW MOJIENN
6 BBenenune B Teopuio Mep pucka 3 6 3
Hroro yacos 15 30 15
[TonroToBka K 3K3aMeHy 30 gac.
Oobmas TpynoEMKOCTb 90 gac., 2 3a4.ex.

4.2. Cogpep:xaHue OUCHUILTUHBI (MOIYJIsl), CTPYKTYpUPOBAHHOE 110 TeMaM (paszeiam)
Cemectp: 1 (Ocennuii)
1. ®unaHCH ¥ pUHAHCOBAs CUCTEMA

3amaun (UHAHCOBOM CHCTEMBI, 3 KOJOHHBI ()MHAHCOBOW MaTeMaTWKH (pa3MEIIeHUE PEecypcoB,
HaXO)KICHHUE CTOMMOCTH aKTHBOB U yIpaBiieHHe puckamu). OyHnameHTanbHas M PHIHOYHAS LICHA
¢uHaHCOBBIX aKkTHBOB. llpumHnun rumepbonsl B (uHaHCOBOM Maremaruke. OnpenencHue
aucKoHTHpoBaHMA. [Ipoctele M cioxHble npoueHTbl. OOmuramuu. Ccyasl. AHHYUTETHOE H
TuQQepeHIMPOBaHHOE MOTAIICHHE.

2. Benenue (pMHAHCOBBIX HHCTPYMEHTOB




[TepBuuHble (UHAHCOBBIE MHCTPYMEHTHI (akumu u oOnuranmu). [IponsBoxHble (HHAHCOBBIC
MHCTPYMEHTHI ((opBapiabl, (BIOYEPCH], CBOIBI, pAa3IWYHbIC BHUIBI OIMOHOB) W IPUMEPHI
HaXOXJICHUS UX LeH. KoJul-IyT mapureT u ero ucroib30BaHKUE IPH HAXOXKICHUHU CIIPABEUIUBBIX 1ICH
pa3nMuHBIX OomuuOHOB. Kilaccmyeckne (DMHAHCOBBIE HMHCTPYMEHTBI: CTpPaxOBaHHE, JIM3HHI,
¢dakropuHr, hophedTHHT.

3. Teopuss CAPM

Husepcudukanus MapKoBUTLA, ONpENEICHWE W HUCIONb30BAaHHE KOPOTKMX IMPOAaxX, 3ajaada
CpeIHeIUCTIEPCHOHHOr0 aHanu3a, BBereHne CML, TaHreHumanpHOro moprdens W NPUMEHEHHE
teoput CAPM Kk HaxoxaeHuI0 GyHAaMEHTAIbHON CTOUMOCTH aKIUil.

4. YciIoBHOE MaTeMaTUIECKOE OXUJAAHUC U TCOPUA MAPTUHTAJIOB

BBenenue ycioBHOro mMareMaTH4ecKoOro OXKUAaHUSA U ero cpoiicta. OmpeneneHue MapTUHrana U
npuMepsl. BpoyHOBCkoe [BMKEHHE, ITyaCCOHOBCKMH MPOLIECC, TI€OMETPUUECKOEe OpOyHOBCKOE
nBkeHue, mopenb Kpamepa-Jlynnoepra.

5. PaccmoTpenue Teopun apobuTpaxka B OHOIIATOBON ¥ MHOTOIIIATOBOM MOJIENN

Omnpenenenne OTCYTCTBUsL apOUTpaxa, JOKAa3arenbcTBO 1-0M W 2-0i QyHIaMEHTAIBLHOW TEOPEMBbI
Teopuu apoOutpaka. BBeneHue WHTEpBajOB CHPAaBEAJIMBHIX I1IEH MPOU3BOAHBIX (PUHAHCOBBIX
MHCTPYMEHTOB W TpUMEphl HMX HaxoxJeHus. PaccMoTpenme OWHOMHMANbHOM — Mopenu
HeHooOpa3oBaHUsI M BOCCTAHOBJICHHWE MapTUHTaNbHOW Mepel 1o onuuoHaMm. Dopmyna
bika-1loyn3a.

6. Beenenune B Teopuio Mep pucka

V@R xak mepBas mepa pucka. Henmocratku V@R. CoiictBa mep pucka (nuBepcudukaiius,
MOJIOKUTENbHAS OHOPOAHOCTh, OTHOILICHNWE YaCTUYHOTO IMOPSAKA, HHBAPHAHTHOCTh OTHOCHTEIHHO
C/IBUTa, MHBAPHAHTHOCTH I10 PacIpeiesieHHI0). BBeieHre KOrepeHTHBIX, BBITYKIIbIX MEp PHCKa U UX
npumepsl. Expected Shortfall kak mepa prcka, akTUBHO UCIIOIb3yeMasi Ha IPAKTUKE.

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, HeO0XOAMMOM AJIsl OCYIeCTBJICHHUS 00Pa30BATEILHOIO
npouecca 1o JHCHUIIMHE (MOLYJII0)

Jnist peanu3anyu JUCIUIUIHHBI TpeOyeTCsl caeyollee MaTepualbHO-TEXHUIEeCKOe oOecIieueHue.
Hanuuue noctyna B 3J€KTPOHHO-KOMMYHHUKAIIMOHHYIO CETh UHTEPHET, KOMIBIOTED.

6.IlepeyeHnb pekoMeHAYeMOM JIUTEPATYPHI

OcHoBHas JuTeparypa

OcHoBHas nuTeparypa
1. KynukoB A.B. OcHoBbl MaTemaTuueckoii Teopun puHancos. M. MOTU 2013r. 105¢

JomnonHurensHas aureparypa

JlononHATENBHAS IUTEpATypa
1. T. ®&nbmep, A. lllun, «Beenenue B croxactuieckre puHaHchl. JluckpeTHoe BpeMs», MockBa,
MIIHMO, 2008.

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

www.troika.ru
WWww.micex.ru
www.dowjones.com



8. IlepeyeHb HHPOPMANMOHHBIX TEXHOJIOTHIi, HCIIOJIb3yeMbIX NPH OCYLeCTBJICHUU 00pPAa30BaTEeJIbHOI0
npouecca 1o JHCHUIIMHEe (MOIYJII0), BKJIIOYAs NepedeHb He00X0AUMOro NpOrpaMMHOro odecrnedyeHnst
1 MH(POPMAIHOHHBIX CIIPABOYHBIX CHCTeM (NPH HEOOXOAUMOCTH)

Jlexkuu MpOBOISATCS OUHO U C UCIOIB30BAHUEM 00pA30BATEIIBHBIX IUCTAHIIMOHHBIX TEXHOJIOTHHA.
CamocTosiTenbHas paboTa MPOBOAUTCS CIyIIATEISIMU B YIOOHOM JJIsl HUX PEXUME.

9. MeToauveckue YKazaHnus NJist oﬁyqaloumxm 0o 0OCBOCHMIO JTHUCHUIIINHBI (MO)_Iy.Tlﬂ)

[Ipuctynas K WM3y4eHUIO AUCUUIUIMHBI, OOYYarOIIEMyCsi HEOOXOIMMO BHHUMATEIbHO O3HAKOMHUTBCS C
TEMaTUYeCKUM IUIAHOM 3aHATUM, CIIMCKOM pPEKOMEHIOBAaHHON jureparypbl. Crenyer ysACHUTb
MOCJIEA0BATEIbHOCTh BHIIOJTHEHUSI MHANBUAYAIbHBIX YUeOHBIX 3a/1aHUH.

VYpoBeHb U MIyOMHA YCBOCHHUS AUCLHUIUIMHBI 3aBUCST OT aKTHBHOM M CHCTeMaTHYeCKod paldoThl Ha
JIEKLUSIX, U3YUEHUs] PEKOMEHI0BaHHOM JINTEPATypbl, BbIIIOJIHEHHS IMCbMEHHbIX 3aJaHUH.

[Ipy w3yueHMM JUCUMIUIMHBI, OOydYaroIluMecs BBIIOMHSIOT CJIEAYIOIIWE 33JaHusl: HM3y4aroT
PEKOMEH/IOBAaHHYIO ~ HAyYHO-TIPAKTUYECKYI0 M Y4eOHyI0 JIMTepaTypy; BBIIOJIHAIOT  3aJaHus,
MPESYyCMOTPEHHbIE ISl CaMOCTOsATeNIbHOW pa®oTbl. OCHOBHBIMH BHAAMH ayJUTOPHOW paboThbI
00yuaromuxcst sIBISAIOTCA JIEKIMK U CeMHUHAphl. B Xoze nekuuii 1 ceMnHapoB MpernoaaBaTeib U3araet
U pPa3bsACHSAET OCHOBHBIE, HauWOojee CJIOKHBIE TOHATHSA TEMBI, & TaKXe CBS3aHHbIE C HeEH
TEOPETUYECKUE U MPAKTUIECKHE POOIEMBbI, JaeT PEKOMEHIAIIMN Ha CAMOCTOSITENIBHYIO PaboTYy.

CamocTosTenbHas paboTa 3aBepaeT H3ydeHne Hanboee BaXKHbBIX TeM Y4eOHOM AUCIUITIMHBL

CamocTrosiTenbHas padoTa CIYKUT Al 3aKpPEIUICHUs] W3YyYEHHOIO Marepuana, pa3sBUTHS yMEHHH U
HABBIKOB!

¢ OIIpCACIICHUA PCICBAHTHBIX UCTOYHUKOB I PCIICHUSA 3a/1a4 KOHKPECTHOI'O UCCIICAOBAHUA

* TIOMCKAa HAy4YHBIX HCTOYHHMKOB U BBITPY3KH HX IIOJHOTEKCTOBBIX JOKYMEHTOB M3 OTKPBITBIX
HWCTOYHUKOB B MIHTEpHETE;

* moxbopa TEPUOAMYECKUX W3IaHUN JJs OmyONHMKOBaHWS CBOEH pyKOMHCH (C HCIOJNb30BaHHEM
OTKPBITHIX M CKPBITBIX KPUTEPHEB M3lIaHHN);

* (hopMupoBaHHs KOMIUIEKCHOTO 0030pa JIUTEPaTypbl U aHHOTUPOBaHHOM Oubmnorpaduu;

° pa3pa60TKH nporpamMmbl HUCCJIICAOBAHUS, BBI60pa aJICKBATHBIX CIIOCO0O0B U MCTOAOB PpPCHICHUSA
SKCIICPUMCEHTAJIbHBIX U TCOPETUUCCKUX 3a4ay.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

0 HANIPaBJICHUIO: HEIYKOéMKI/IC TCXHOJIOIT'MHU U DKOHOMHKa I/IHHOBaI_II/Iﬁ

HpO(l)I(l.]Ib MnoATrOTOBKMU: COB,Z[aHI/Ie " pa3BUTHUC BBICOKOTCXHOJOTUIHOT'O OusHeca
dusTex-1koiia OM3HECa BRICOKUX TEXHOJIOTHM
®dusTex-1koiia OM3HECa BRICOKUX TEXHOJIOTHM

Kypc: 1

KBAJM(PUKAIMA: MarucTp

Cemectp, hopMBI IPOMEKYTOUHOH arTecTanuu: |1 (oceHHuil) - Dx3aMeH

Pa3paborunk: A .B. Kynukos, xaua. ¢us.-MaT. HayK, TOTICHT



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

OIIK-1.1 3HaeT W CcHocoOEH  WCIIONB30BaTh B
nmpoeCCHOHANBPHOW ~ NIeATENhbHOCTH  (PyHIaMEHTaTbHBIC
Hay4YHbI€ U SKOHOMHUYECKHE 3HAHUA U COBPEMEHHBIE METOIBI
WCCIICOBAaHUN B 00JacTH HAyKOEMKUX TEXHOJOTHA U
SKOHOMHUKH WHHOBAIIMH

OIIK-1 CriocobeH aHaIM3UPOBAaTh U BBISBIISTH
€CTECTBEHHOHAYYHYIO M SKOHOMHYECKYIO
CYIIHOCTh pelIaeMbIX MpoOIeM Ha OCHOBE
MPUOOPETCHHBIX 3HAHUNA

IMK-2 CriocobeH caMOCTOsTENTFHO WK B [MIK-2.2 Cnoco0eH TulaHUpOBaTh ¥ MPOBOJAWTH Hay4dHBIC
KadecTBe 4JieHa (PyKOBOAMUTEIS) MAJIOTO HCCIICAOBAHMUSI CaMOCTOSITEIbHO MJIM B KauecTBE WICHA
KOJIJIEKTHBA OPTaHU30BbIBATh U MPOBOIANTH (pPyKOBOZMTEIS1) MAJIOTO HAYYHOTO KOJIIIEKTUBA

HAY4YHBIC UCCIICAOBAHUA U UX anp06auI/Ho

2. Iloka3arei OLleHUBAHUS KOMIIeTeHITHH
B pesynwrare uzydenus quctumuinHbl «[[pon3BofcTBeHHBIC PHIHKY U (PUHAHCHDY OOYYAIOIIHIICS TOJIKEH:

3HATh:
SKOHOMUYECKHE OCHOBBHI TEOpUM apOWTpaka M PHUCK-MECHEIKMEHTa; OCHOBHbIC (DHHAHCOBBIC
MHCTPYMEHTHI, MCIIOJIb3YIOIUeCs Ha (MHAHCOBBIX phIHKaX; oCcHOBBHI Teopun CAPM, onpenenenue u
0COOCHHOCTH MCHOJIBb30BaHUS HAa (DUHAHCOBBIX PBIHKaX KOPOTKUX IMPOAAX; OCHOBBI AMBEPCU(PHUKALINN
MapkoButLa.

YMeThb:
HAaXOJUThb YCIIOBHBbIE MAaTreMaTHyecKue OXHUIAHWS, ONEepUpOBaTh C MapTUHTajJaMH, HaXOOHUThb
CIPaBEIIMBBIC LIEHBl U XEPKUPYIOIIME CTPATETUu Il Pa3IMYHbIX IJIATEXKHbBIX IOPYyYEHU, OLIEeHUBATh
PUCK pa3IMyYHBIX (PMHAHCOBBIX MO3UIUI C MOMOIIBI0 V(@R 1 KOrepeHTHBIX Mep pUCKa.

BJa/IeTh:
OCHOBaMH BBIITYKJIOTO aHalK3a, UCTIOJNB3YIOIIMMUCS MIPH JI0KA3aTeIbCTBE (PyHAaMEHTAIBHBIX TEOPEM
TEOpUH apOUTpaxka; TEXHUKOW, MCIOIb3yeMOW NPH HAXOXKJICHUU MHTEPBAJIOB CIPABEUIMBBHIX LIEH H
XEDKUPYIOIIMX CTPAaTeTHd B Pa3lMYHBIX MOZAEISAX, HCIOJB3YIOIIUXCA B MAaTeMaTHYECKOW TEOpUHU
(uHaHCOB.

3. IlepeyeHb THNOBLIX (IIPMMeEPHBIX) BONPOCOB, 32/1aHUI, TeM /ISl MOATOTOBKH K TeKylleMy KOHTPOJII0

Texymmii KOHTPOIIbL IpUMEHSIETCS B (hopMax:

- OLCHKH IpernojaBaTesieM OTBETOB Ha BONPOCHI B MPOLECCE KPAaTKOro (10 5 MHH) BBIOOPOYHOIO
YCTHOTO ONpOca Mepe]] HaualoM KaKIO0To 3aHSATHS 110 MaTepHajiaM MpeIbIayIIeH JeKIHT;

- OLICHKH YMEHHS pelaTh paccMaTpuBacMble Ha JICKIMAX THIIOBBIC IPUMEPHI U 33a[a4H C IPUMEHEHHE
pa3o0paHHbIX U(PPOBBIX HHCTPYMEHTOB.

4. [lepeyens TUNOBBIX (MPUMEPHBIX) BOIPOCOB U TeM [IJIsl IPOBeAeHUs IPOMEKYTOYHOI aTTecTalluu
o0yuaruuxcst

1. PerHOK ¥ ero ywactHuku. ®duHaHcoBas cucrema. Buapl aktiBoB. HaxokaeHue crpaBeIMBBIX
(dhopBapIHBIX IIEH.
2. OCHOBHBIC 33J]a4l MaTeMaTHIECKON TeOpHr (PUHAHCOB.

3. Bugpl pucka u crioco0Os! ynpasnenus. Onpeneneane V(@R.
4. JIUCKOHTHpOBaHHE B JUCKPETHOM M HENPEPHIBHOM BpeMmeHH (Oe3puckoBas % CTaBKa, 4HCTas
JMCKOHTHPOBAHHAS CTOMMOCTB, TEMITbI MHQIAINH, peanbHas % cTaBKa U ee pacdeT yepe3 OepHCKOBYIO
% cTaBKy U TEMITbl HHQIISLUHN).

5. Pacuer ¢yHnamMeHTaTbHOH CTOMMOCTHM akKIWMH 4Yepe3 ee TMpeAroiaraeMble JTUBUICHIBL.
HemnocrosiHHasi ipolieHTHAst cTaBKa, (opBapaHas U MrHOBeHHas % craBku. Pacuer meH oOmuraruu
yepe3 % CTaBKu.

6. ®opeapnel, Gprouepchl U cBombl. Haxoxaenue QopBapmaHOro 0OMEHHOTO Kypca, IEeHbI CBOIAa Ha
WHOCTPaHHYIO BAJIOTy U % CTaBKY.



7. EBponeiickue ONUIMOHBI KOJUI ¥ OyT. HaxoxkneHue TpHBUAIbHBIX MHTEPBAJIOB CHPABEIMBBIX LICH
JUTSI OIILIMOHOB KOJUI U TTYT.

8. KOJ'IJ'I—HYT HapuTeT U C€ro J0Ka3aTCJbCTBO. TpI/IBI/IaJ'ILHBIe HWHTCPBAJIbI CHPABCJIMBBIX LCH IJIA
AMCPHUKAHCKUX OIIIMOHOB KOJLI.

9. AMepuKaHCKHE OIIMOHBl KOUI ¥ TyT. JloKa3aTenbCTBO HEONTUMAIbHOCTH TPEAbSBIATH
aAMEPUKAHCKUI OIIMOH K HWCIOJHEHUIO JO KOHEYHOr0O MOMEHTa, eclid Mo 0a30BOMY AakTHBY HET
JVBHUICH]IOB.

10. TloBeneHue LeH €BPONEHUCKUX U AMEPUKAHCKUX OMLMOHOB KOJI U ITyT B 3aBUCUMOCTU OT BPEMEHU
MoTaInieHus], CTpaiika, Ha4allbHOW I[eHbI 0A30BOT0 aKTHBA.

11. JluBepcucukanus MapkoBHUTIA, HOpMA HPHUOBLIM, MOCTAHOBKA 33Ja4dl CPEAHEANCIEPCHOHHOTO
aHanusa. J[okazaTenbCcTBO TOTO, UTO CPENHEE KBAIPaTHYECKOE OTKIOHEHNE YIOBIETBOPSAET CBOUCTBY

JTBEpCUPUKALHH.
12. Pemenme 3amaun Teopun CAPM B Momenn ¢ O€3pUCKOBBIM aKTUBOM. JloKa3aTenbCTBO
CYIECTBOBaHMS TAHTE€HIMAIBHOTO NopTdens. OnpeneneHre 1 CBOWCTBA PHIHOYHOTO MOPT(heEs.

13. Cpsi3p HOpMBI NIPHUOBLLTH aKTHUBa U pbIHOYHOTO TopTdens B teopun CAPM u mpumeHeHene K
HAXOXICHUIO HOPMbI PHIHOYHOHN KaluTaIU3aluy aKIuil.

14. Teopus CAPM 6e3 kopotkux npogax. [lapanokcs! Teopun CAPM u criocoObl ux pa3pereHus.
15. YcnoBHOE MaTeMaTniecKkoe OKuAaHue 1 MapTuHrasisl. Onpenenenue, CBOMCTBa U IPUMEPHI.
16. /IBa 5KBUBaJICHTHBIX OTIpeeIeHUSI OPOYHOBCKOTO JBMXKECHUSI.

17. Teopema JlyOa 06 ocTaHOBKE U €€ MPUMEHEHHE K PEIICHUIO 3a/1a41 O Pa30PEHUH.

18. Ilpumepsl cooOpaxeHusi OezapouTpakHocTH. HaxokaeHwe CchpaBeJIMBBIX IIEH IUIaTEKHBIX
[OPYYEHUH B IByXTOUEYHOU MOJEIH.

19. Ompenenienue oTcyTCTBHS apOUTpa)xa B OJHOIIArOBOM Mojienu U toka3areibcTBo DTTA.

20. CripaBe UIMBBIC TICHBI TUIATEXKHBIX MMOPYYEHUH (J0KAa3aTeNbCTBO SKBUBAIICHTHOCTH 2 ONPEACTICHHIA)
B OJJHOIIArOBOM MOJEIIN U CIIOCOOBI X HAXOXKIICHHS.

21. Monens Koxkca-Pocca-PyOuHinTeitna, cyniecTBOBaHHE €JUHCTBEHHOW MAapTHHTAJIBHONH Mephl H
XEDKUPYIOLIEH CTpareru AJis JII0OOro IUJIATEXHOIO IMOPYYEHHs] B JaHHOW MOAETH. YNIPOILICHHE
QJITOPUTMA HAXOXKJICHUS XSJUKUPYIOIEH CTpaTeruu B CIy4ae eBpONeHCKUX ONMIIMOHOB.

22. OpHowaroBas MOJEJIb C ONLMOHAMU U HAXOKIEHUE MHTEPBAJIOB CIPABEIIMBBIX LIEH IUIATEKHBIX
MIOPYYEHHI B JaHHOW MOJIENH.

23. VaR, RAROC - onpenenenne, CBOMCTBA U CIOCOOBI UX HAXOXJICHUS B TAyCCOBCKOM ClTydae.
23. ®akropusr 1 GopderTuHr.

24. CrpaxoBaHHE U JTU3UHT.

25. bpoyHOBCKOE IBM)KEHHUE, ITyaCCOHOBCKHI MPOLIECC, UX CBOKCTBA.

26. Mognens Kpamepa-Jlynnoepra.

[Tpumep Ounera:

1. Tlpumepsl cooOpaxeHusi OezapburpakHOocTH. HaxokaeHune crpaBelIMBBIX ULEH IIIATEXKHBIX
[OPYYEHUH B IByXTOUEYHOU MOJEIH.

2. Bugpl pucka u crioco0s! ynpasnenus. Onpenenenue V@R.

Kpurepun onennBanus
Onenka «oTauaHO (10)» BeICTaBISETCS CTYACHTY, TIOKa3aBIIEMY BCECTOPOHHHE,
CHUCTEMaTH3UPOBaHHbIC, IIyOOKHE 3HaHMA Y4eOHOW HpOrpaMMbl JUCLUUIUIMHBI U YMEHUE YBEPEHHO
MPUMEHATh UX Ha NPAaKTHKE MPU PEIleHNH KOHKPETHBIX 3a71a4, CBOOOIHOE U MPaBUIbHOE 000CHOBAHUE
MPUHATHIX PELICHUH;
Ouenka «omn4HO (9)» BBICTABISETCA CTYACHTY, MOKa3aBLIEMY CHCTEMAaTH3MPOBAHHBIC, TIIyOOKHE
3HaHUSl y4eOHOW MPOrpaMMbl AUCUUIUIMHBL U yMEHHE MPHUMEHATh WX HAa IMPAKTHKE NPU PEIICHUH
KOHKPETHBIX 33/1a4, CBOOOHOE U MPaBUILHOE 0OOCHOBAHNE MIPUHATHIX PEIICHHIA;
Ouenka «oTar4yHO (8)» BBICTABIAETCS CTYACHTY, IOKa3aBLIEMYy CHCTEMAaTH3UPOBAaHHbIE, 3HAHUS
y4eOHOM MporpaMMbl IUCHUIUIMHBI 1 YMEHHE PUMEHATh X Ha MPAKTHKE NPH PEIICHUH KOHKPETHBIX
3a[a4, paBHiIbHOE 000CHOBAaHHUE MIPUHATHIX PEIICHUH;
Ouenka «xopomuro (7)» BBICTaBISETCS CTYIEHTY, €CIIM OH TBEPJO 3HAET Marepuall, FPaMOTHO M3Jaraer
€ro, yMeeT MPHUMEHATH MOJlyuYeHHbIC 3HAHMUSA Ha MPAKTHUKE, HO JIOIYCKaeT B OTBETE WJIM B PELICHUU
3aj1a4 HEKOTOPbIE HETOYHOCTH;



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

Onenka «xopomo (5)» BBICTaBISIETCS CTYIAEHTY, €CIM OH 3HAeT MaTepHall, TPaMOTHO H3JIaraer ero,
yMeeT MPHUMEHATh NOJIYUYCHHbIE 3HAHMS HA MPAKTUKE, HO JIOMyCKAaeT B OTBETE WJIM B PELICHUH 3a1ad
HEKOTOpBIE HETOUHOCTH;

OnueHka «y10BJIETBOPUTENBHO (4)» BBICTABISETCS CTYCHTY, IOKa3aBlIeMy (pparMeHTapHbIH,
pa3pO3HEHHBII XapakTep 3HAHUM, HEJIOCTATOYHO IpaBHJIbHBIE (OPMYIUPOBKH 0a30BBIX MOHITHH,
HapyIIEHHUs JIOTHYECKON MOCTIeIOBATEIIbHOCTH B M3JIOKEHUH IPOTPAMMHOTO MarepHaia, HO MPHU 3TOM
OH BIAZIcET OCHOBHBIMHU paslelaMyd y4eOHOW NporpaMmbl, HEOOXOIUMBIMH [UIS JajJbHEHIIEro
00y4eHHUsI U MOXKET MPUMEHATH MOIy4YeHHBIC 3HAHUS 110 00pa3ily B CTAaHAAPTHOM CUTYalUH;

OneHka «yaOBIETBOPUTENBHO (3)» BBICTABISAETCS CTYACHTY, MOKa3aBLIEMy (parMEHTapHBIA XapakTep
3HAHWH, HEOCTATOYHO IPaBUIIbHBIE (DOPMYTUPOBKH 0a30BBIX MOHITHI, HO IPU 3TOM OH BIajeeT
OCHOBHBIMH pazfiesiaMu y4eOHOW MporpamMmbl, HEOOXOAMMBIMH IS JaJbHEHIIEro OOydYeHUsI 1 MOXKET
MPUMEHSATH NOJIYYEeHHBIC 3HaHU 110 00pasily B CTAaHAAPTHON CUTYallny;

OueHka «HEYOBJIETBOPUTENBHO (2)» BBICTABISACTCS CTYAEHTY, KOTOPBIH HE 3HAaeT OoubllIel 4yacTu
OCHOBHOTO COZCP)KaHUSl Y4eOHOH TporpaMMbl JUCHMIUIMHBI, JOMYCKaeT rpyOble OMMOKH B
(bopMyIHPOBKaX OCHOBHBIX MOHATUI JUCHUIUIMHBI X HE yMEET UCIIOJIb30BaTh MOTy4YEHHbIC 3HAHUS [IPU
PEILIEHUH TUTIOBBIX MPAKTUYECKUX 3a7ad.

Onenka «HeynoBIeTBOPUTENHHO (1)» BhICTABISIETCS CTYACHTY, KOTOPBIA HE 3HaE€T OCHOBHOTO
cofep>kaHusl yueOHOM MporpaMMbl IUCHUILTHHBL, IOIyCKaeT rpyOblie omHrOKH B (GOPMYINPOBKAX
OCHOBHBIX MOHITHI AUCUUIUINHBI U HE YMEET MCIIOIb30BaTh MOIYUYCHHBIC 3HAHUS MIPH PEILICHUH
TUIOBBIX MPAKTUYECKUX 3aad.

5. MeTonuueckune MaTepuasbl, ONpeaeasonie Npoueaypsbl OeHUBAHUA 3HAHUI, YMEeHH, HABBIKOB H
(W1M) oNbITA AESITEILHOCTH

[lpy mpoBeneHHM YCTHOTO SK3aMeHa O0ydaromeMmycsi HpefocTaBiseTcss 45 MUHYT Ha MOATOTOBKY.
Ompoc obyuaromierocs 1o OnIeTy He JOJKEH MPEBbINIATh OJHOIO acTpOHOMHYECKOro yaca. Bo Bpems
MPOBECHUS dK3aMeHa 00y4JaloIUeCs MOTYT ITOJIb30BaThCsl IPOTPAMMOM AUCIUILTHHBL.



