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1. HauMeHoBaHHe TUCIUNINHBI
Finance

2. MecTo IMCHHUILIMHBI B CTPYKTYpeE 00pa30BaTeIbHOM NMPOrpaMMBbI

JlucruminHa BXOIUT B 00s13aTeIbHYI0 9acTh bioka « b.1 » oGpa3oBareabHOM MporpaMMbl IO HAPaBJICHUSIM
MOATOTOBKH (CMEIUATBLHOCTSIM):

Hanpasnenue noarorosku: 38.03.01 DxoHomMuka

HaIpaBJIECHHOCTh MEXTyHAPOIHBIN OU3HEC



3. [lnanupyembie pe3y/ibTaThl 00y4eHUs M0 AUCHUILINHE

B pesynbrare ocBoeHus nuciumuinabl Finance y oOy4atomierocs J0KHBI OBITh C(HOPMUPOBAHBI
CJIEAYIOLINE KOMIIETCHIIHH:

38.03.01 DxoHOMUKa (HAMPaBIEHHOCTH : MeXTyHapOIHBIN OM3HEC)

OIIK.1 Criocob6eH MoOHMMAaTh 3aKOHOMEPHOCTH Pa3BUTHSI SKOHOMHUYECKON CHCTEMBI U OPUEHTHPYSICh HAa HUX
npesarat 000CHOBaHHBIE OpPraHU3aIMOHHO-YIIPABICHYECKUE PEUICHHs B paMKax cBoel MpodeccuoHanbHOM
NEeSATETLHOCTH

HNuaaukaropsl
OIIK.1.3 Ha3piBaeT 1 KOMMEHTHPYET OCHOBHbBIE HCTOUHUKH U CIIOCOOBI (PMHAHCUPOBAHUS, TOHUMAET

pasinduuAa MCKIY HUMU U MOKET OICHUTDb U BI)I6paTI) H€O6XOI[I/IMBI€ IIpU pCUICHUHA HpO(l)CCCI/IOHaIIBHI)IX 3aaa4



4.

O0beM U coepkaHue TUCHHUILINHBI

HanpasjieHue moaAroroBKu

38.03.01 DxoHoMUKa (HanpaBICHHOCTh: MeXayHapoIHbINH OU3HEC)

dopma o0yuenus

(ak.uac.)

O4YHast
NeNe TpumecTpoB, 2
BbI/ICJICHHBIX 1JI51 U3y4Y€eHUS
AUCHUTLINHBI
O0beM TMCUMILINHEI (3.€.) 3
O0beM TMCUMILINHBI (aAK.4aC.) 108
KonTakTHas padora ¢ 42
npemnojaasareseM (ak.4ac.),
B TOM YHCJIE:
IIpoBenenue JJeKIHOHHBIX 14
3aHATHH
IIpoBeneHne NpakKTHYECKHUX 28
3aHATHI, CEMMHAPOB
CamocTrosiTesbHast padoTa 66

@®opMbI TEKYLLIET0 KOHTPOJISI

Bxoanoe tectupoBanue (1)
3ammiaeMoe KOHTpoJIbHOE Meporpusitue (3)
HtoroBoe koHTposibHOE MeponpusTue (1)
[TucemenHOE KOHTPOJIBHOE MeponpusTue (3)

DopMbI IPOMEKYTOUHOM
arrecTaumu

Ok3aMeH (2 TpumecTp)




5. AHHOTI/IPOBaHHOC OonmucaHue CoaAcpKanusd pasacjaoB U TEM TUCHUIIJIHHBI

FINANCE

Introduction and Course Overview
Learning Objectives:
-What Is An Asset?
-Classification of assets
-The Distinction Between Financial Assets And Tangible Assets
-How Uncertainty Impacts Price
-Basics of Valuation
-The Role of Financial Markets

Present Value Relations, Capital Budgeting
Learning objectives:
-The role of the financial manager
-What decisions takes the financial manager
-Principles of Pricing Financial Assets
-The Appropriate Discount Rate
-What Is a Cashflow?
-Perpetuity
-Annuity
-Net Present Value

Risk and Return
Learning Objectives:
-How An Asset’s Rate Of Return Is Calculated
-The Statistical Properties Of The Normal Distribution;
-Stylized Facts About Asset Return Distributions;
-What Joint Probability Distributions Are And Why They Are Needed In Portfolio Management And Risk
Management;
-The Use Of Covariance/Correlation To Measure The Joint Randomness Of Random Variables.

Fixed-Income Securities
Learning Objectives:
-What Is The Fixed-Income Security
-Classification Of Fixed-Income Securities
-Indusrty Overview
-Valuation of Discount Bonds
-Valuation of Coupon Bonds
-What Is An Interest Rate
-Spot Rate And Forward Rate
-Yield curves
-How To Calculate The Yield To Maturity

Equities and Funds
Learning Objectives:
-What Is An Equity Instrument?
-Classification Of Equity Instruments
-Cashflow From Equities



-Valuation Of Stock
-Valuation By Comparatives
-Industry Overview

Derivatives
Learning Objectives:
-what a derivative contract is;
-the types of derivatives;
-what a futures contract is;
-the basic economic function of a futures contract;
-the role of futures markets in the financial markets;
-what an option contract is, and the basic features of an option;
-the difference between a futures contract and an option contract;
-the risk/return characteristics of call and put options for both the seller and the buyer of the options;
-some key aspects of non-U.S. options markets.

Portfolio Theory, the CAPM and APT
Learning Objectives:
-the concept of portfolio diversification;
-how to calculate the expected return and risk of a single asset and a portfolio of assets;
-portfolio theory’s assumptions about how investors make decisions and about return distributions;
-the importance of the correlation between two assets when measuring a portfolio’s risk;
-what is meant by a feasible portfolio and a set of feasible portfolios;
-what is meant by the Markowitz efficient set or efficient frontier;
-what is meant by an optimal portfolio, and how an optimal portfolio is selected from all the portfolios available
on the Markowitz efficient frontier.

Efficient and Adaptive Markets
Learning Objectives:
-the various ways to classify financial markets;
-the differences between the primary and secondary markets;
-who participates in financial markets;
-the reasons for the globalization of financial markets;
-the distinction between an internal market and an external market;
-the distinction between a domestic market, a foreign market, and the Euromarket;
-the reasons entities use foreign markets and the Euromarkets;
-the differences among developed, emerging, and frontier stock markets;
-what is an efficient market;
-introduction into adaptive markets.



6. MeToanueckue YKa3aHus /151 00yYaIOUIMXCH 10 OCBOCHHIO JUCIHUIIIHHBI

OcBoeHme JUCIUIUIMHBI TPeOYeT CUCTEMATHYECKOT0 U3YUEHHUs BCEX TEM B TOM IOCIIE0BATEIBHOCTH, B
KaKoW OHM yKa3aHbl B paboueil mporpamme.

OcCHOBHBIMU BUAAMH y4€OHOU pabOTHI ABJISIOTCS ay IUTOpPHBIE 3aHATUA. VX 1ensb - pacmmputh 6a3oBbie
3HaHUA 00yYaIOIIKXCs 10 OCBAMBAEMOM AUCLHUIIIIMHE U CUCTEMY TEOPETHUECKUX OPUEHTHPOB IS
HOCJIEAYIOIEro 6osee riry00Koro OCBOSHHUs IIPOrpaMMHOT0 MaTepualia B X0/1€ CaMOCTOSATEIbHOM PaboOTHI.
OOyuaronieMycst BAXKHO IOMHHUTb, YTO KOHTaKTHas1 paboTa ¢ mpernoaBaTeneM 3(h(HEeKTUBHO TOMOTAET eMy
OBJIa/IETh MMPOTPaMMHBIM MaTepUaioM Ojarogaps pacCTaHOBKE HEOOXOIUMBIX aKLIEHTOB U yAECPIKaHUIO
BHUMAaHMS MHTOHAIIMOHHBIMH MOJTYJISIIIUSIMH TOJIOCA, A TAKXKE MOAKIIIOUYCHUEM ayAHO-BH3YalbHOTO MEXaHU3Ma
BOCIIPUATHS HHPOPMALIUY.

CamocrodTenbHas paboTa MpecienryeT ClIeAyIoHe Heu:

— 3aKpEeIUIEHNE U COBEPIIEHCTBOBAHUE TEOPETUUECKUX 3HAHHUM, TIOTYYEHHBIX Ha JIGKLIMOHHBIX 3aHATHAX;

- (hopMupoBaHKE HaBBIKOB MOATOTOBKU TEKCTOBOW COCTABIIAOLIEH HHpOpMALUK y4eOHOTO U HAy4YHOTO
Ha3HAYEHUs JUIsl pa3sMELCHHs] B PA3JINYHBIX MH(POPMALMOHHBIX CUCTEMAX;

- COBEPIIIEHCTBOBAHUE HABBIKOB [TOMCKA HAYYHBIX MyOIMKaluil 1 00pa30BaTENIbHBIX PECYPCOB,
pa3MeleHHbIX B cetn HTepHeT;

- CAMOKOHTPOJIb OCBOEHUS IIPOrPaMMHOI0 MaTepHaa.

Ooyuatomiemycst HEOOXOAUMO MOMHUTB, YTO PE3YJIbTAaThl CAMOCTOSTENIFHON paOOThl KOHTPOIUPYIOTCS
MIPEeroIaBaTeNIeM BO BPEMSI IIPOBEICHHSI MEPOTIPUSATHIA TEKYIIETO KOHTPOJIS M YUUTHIBAIOTCS TIPH
IIPOMEKYTOYHON aTTECTaLUN.

Ooyuatonmmces ¢ OB3 1 nHBaNMMI0B MPEIOCTaBIAETCS BO3MOXKHOCTh BbIOOpa (popM nmpoBeeHust
MEPONPUATHIA TEKYIIIETO KOHTPOJIS, aTbTEPHATUBHBIX (OpMaM, MPEAyCMOTPEHHBIM pabodel MporpaMMoii
aucuuIuinHel. [IpegycmarpuBaeTcss BO3SMOXKHOCTD YBEJTMUEHUS B Ipejienax | akaJeMHUuecKoro yaca BpeMeHH,
OTBOJIMMOTO Ha BBIIIOJIHEHUE KOHTPOJIBHBIX MEPOIIPUATHI.

ITponetypa onieHMBaHUS Pe3yJIbTATOB 00YUEHHS MHBAJIUAOB U JIUI C OTPaHUYEHHBIMU BO3MOXKHOCTSAMU
3JI0POBbsI [0 JUCLUIUIMHE MPEeIyCMaTPUBAET MPeA0CTaBIeHUE HHPOpMaLH B (popMax, aTanTHPOBAHHBIX K
OIPaHUYEHUSM UX 310pPOBbS U BOCIIPUATHSA HHPOPMALIUY.

ITpu npoBeieHNH TEKYyIEro KOHTPOJI IPUMEHSIOTCS OLIEHOUHBIE CPEACTBA, 00eCIeUnBaroLIe nepeaavy
nH(popMalnu, OT 00yyaroLIerocs K IpernoaaBaTesio, C y4eToM ICUX0(PU3N0IOTHYECKUX 0COOEHHOCTEN
3I0POBBST O0YJAFOIITIXCS.

7. llepedyeHb y4eOHO-MeTOAMYECKOT0 00ecTiedeH s AJIsl CAMOCTOSAITEIbHOM PadoThI
o0y4aromuxcs o JUCIUIINHE

[Ipu camocTosTeNbHON paboTe 00yUaIOMIUMCS CIETYET UCIOIB30BaTh!

— KOHCIIEKTHI JIEKITHIL,

— JINTEPATypy U3 MEePEYHSI OCHOBHOU U JOTOJTHUTEIHHOM Y4eOHOH TUTEpaTyphl, HEOOXOIUMOMN ISt
OCBOCHMS TUCIUIUIUHBI (MOJTYJIST);

— TEKCT JIEKIUN Ha SJIEKTPOHHBIX HOCUTEISX;

— pecypchl HH()OPMAITMOHHO-TEIIEKOMMYHHUKAITMOHHOH ceTn "MHTepHeT", HEOOXOAMMBIE JIIST OCBOCHUS
JTUCIUTUIUHBL,

— JIMIIEH3UOHHOE U CBOOOIHO pacpOCTpaHIEMOE MPOrpaMMHOE 00eCTIeUeHNEe U3 TIEPEUHSs
MH(OPMALIMOHHBIX TEXHOJIOTHH, UCIIOJIb3YEMbIX IIPHU OCYIIECTBICEHUH 00pa30BaTeIbHOrO MpoIecca mno
JUCIUIUINHE;

— METOAMYECKHE yKa3aHUs i1 00y4arOIIUXCs 0 OCBOSHUIO AUCIUILTUHBIL.



8. [lepeyeHb OCHOBHOM M IONOJHUTEIbHON YUeOHOM JIUTEPATYPbI
OcHoBHasi:
1. Frank J. Fabozzi. "Foundations of Global Financial Markets and Institutions", Fifth Edition. / Frank J.
Fabozzi, Frank J. Jones // [S.1.] : The MIT Press. 2019. ISBN 9780262351720 [Onektponnsiii pecypc] URL:

http://search.ebscohost.com/login.aspx?direct=true&scope=site&db=nlebk&db=nlabk & AN=2518021
http://search.ebscohost.com/login.aspx?direct=true&scope=site&db=nlebk&db=nlabk & AN=2518021

JlonoJIHUTEIbHAS

1. Cheng-Few Lee, Hong-Yi Chen, John Lee. Financial Econometrics, Mathematics and Statistics. Theory,
Method and Application. Springer, New York, NY, 2019. eBook ISBN 978-1-4939-9429-8. Tekct
anekTpoHHbIU. https://link.springer.com/book/10.1007/978-1-4939-9429-8



9. Ilepeuenn pecypcoB cetu UHTEpHET, HEOOXOAUMBIX /IJII OCBOCHHUSA TUCIUILINHBI

https://corporatefinanceinstitute.com/ Web-site corporatefinanceinstitute

https://www.sifma.org/ Web-site SIFMA

https://www.treasurydirect.gov Web-site treasurydirect

https://www.finra.org/ Web-site FINRA

https://www.ceicdata.com/ Web-site CEIC Data

https://www.reuters.com/ Web-site Reuters

https://www.pimco.co.uk Web site PIMCO

https://www.moex.com Web site MOEX

https://finance.yahoo.com/ Web site finance.yahoo.com

https://ocw.mit.edu/courses/sloan-school-of-management/15-401-finance-theory-i-fall-2008/ Finance
Theory I

https://www.khanacademy.org/economics-finance-domain/core-finance Web-site khanacademy

https://corporatefinanceinstitute.com/resources/ebooks/financial-modeling-best-practices-ebook/
Financial Modeling Best Practices ebook

10. Ilepeyenb HHGOPMAITMOHHBIX TEXHOJIOTHH, HCIOJIb3YeMbIX IPH OCYIIeCTBJIEHUH
00pa30BaTeJIbHOI0 MPOLECcCa MO IMCUUILIHHE

O6pazoBarenbHbIi Iporiece no auciuiuinHe Finance npezmonaraer UCIONIb30BaHUE CIIETYIOMIETO
NpOrpaMMHOT0 o0ecTieYeH s U HHOPMAITMOHHBIX CIIPABOYHBIX CHCTEM:
The following informational technologies are used during the cource:
1) presentation materials (lectures topics slides);
2) on-line access to Electronic library system;
3) access to University electronic information and educational environment;
4) internet-services and web resources, mentioned in the cource presentation and supporting materials.

List of required licensed and (or) free software:

1. Adobe for PDF files;

2. MS Office or WPS Office;

3. Web-browser (Chrome,Firefox,Safari,Edge,Internet Explorer)

ITpu ocBOeHMM MaTepHala U BHIIOJIHEHHS 3aJaHHUH MO JUCHUIUIMHE PEKOMEHIYETCsl HCIIOTIb30BaHNE
MaTepHaoB, pa3MelIeHHbIX B JInunbix kabunetax odyvaromuxcs ETUC [ITHUY (student.psu.ru).

[Tpu opranu3anuu JUCTaHIIMOHHON paOOTHI M MMPOBEJCHNUH 3aHATUH B peXKUME OHJIAWH MOTYT
HCIOJIb30BAThC:

crcTeMa BUJICOKOH(pepeHIICBs3U Ha ocHoBe 1atdopmel BigBlueButton (https://bigbluebutton.org/).

cuctema LMS Moodle (http://e-learn.psu.ru/), koTopas moaaepKuBaeT BO3MOKHOCTb UCIIOJIb30BaHUS
TEKCTOBBIX MaTepPHAJIOB U MPE3CHTAIINH, ayINO0- U BHJICOKOHTEHT, a TaK JK€ TECThI, IPOBEPsEMbIE 3a/IaHUs,
3aJJaHus JJ1 COBMECTHOM paboTHI.

cuctema tectupoBanus Indigo (https://indigotech.ru/).

11. Onucanue MaTepHAJILHO-TEXHUYECKOI 0a3bl, HEOOX0AMMO AJIs1 OCYLIeCTBJICHUS
00pa30BaTEJBHOI0 NpoLecca Mo JMCUHUIINHE

For lectures - a classroom with the presentation equipment (projector, screen, computer/laptop)
and the suitable software, chalkboard (and) or whiteboard.

For practical classes — a classroom with the presentation equipment (projector, screen,
computer/laptop) and the suitable software, chalkboard (and) or whiteboard.



For the current or interim knowledge assessment — a classroom with the presentation equipment
(projector, screen, computer/laptop) and the suitable software, chalkboard (and) or whiteboard.
For group or individual consultations — a classroom with the presentation equipment (projector, screen,
computer/laptop) and the suitable software, chalkboard (and) or whiteboard.
For self-directed study — a classroom for independent work that is equipped with computer
hardware and access to the Internet and thereby to the electronic educational environment of the
university. Halls of PSU Scientific Library.

[Tomemenust HayuHoi 6nbmuoreku [IITHUY mist oGecrieueHns: caMOCTOSTEIbHONU PabOThl 00yUYaOIUXCS:

1. HayuHo-Oubnuorpaguueckuii otaen, kopm.l, aya. 142. O0opynoBaH 3 nepcoHalnbHbIMU KOMIIBIOTEPA C
JOCTYTIOM K JIOKQJIBHOM U II100aJIbHON KOMITBIOTEPHBIM CETSIM.

2. YnTanpHbI{ 3aJ1 TYMaHUTAPHOM JUTEpaTyphl, Kopm. 2, aya. 418. O6opynoBaH 7 mepcoHaIbHBIMU
KOMIIBIOTEPAMH C IOCTYIIOM K JIOKaJIbHOM U I7T00AIbHOM KOMIIBIOTEPHBIM CETSM.

3. UuranbHbIH 3a1 €CTECTBEHHOM auTeparypsl, kopim.6, aya. 107a. O6opyaoBaH 5 nepcoHaNbHBIMU
KOMITBIOTEPAMH € JOCTYTIOM K JIOKaJbHOW U TT100aTbHONH KOMIBIOTEPHBIM CETSIM.

4. Otnen MHOCTpAHHOM UTEpaTyphl, Kopm.2 aya. 207. O6opynoBaH 1 mepcoHaTbHBIM KOMIIBIOTEPOM C
JOCTYTIOM K JIOKaJIbHOM U T7100abHONW KOMIIBIOTEPHBIM CETSIM.

5. bubnuoTteka opunuyeckoro axkynprera, kopmn.9, aya. 4. O6opynoBana 11 nepcoHaIbHBIMU
KOMITBIOTEPAMH € JOCTYIOM K JIOKaJbHOW U T7100a1bHONH KOMIBIOTEPHBIM CETSIM.

6. YuranbHbll 3a1 reorpaduueckoro ¢axynibrera, kopn.8, aya. 419. Obopynosan 6 nepcoHaIbHbIMU
KOMITBIOTEPAMH C IOCTYTIOM K JIOKaJIBHOHN H TJT00AIBHOW KOMIIBIOTEPHBIM CETSIM.

Bce xoMIbloTephl, yCTaHOBJICHHBIE B TOMEUICHUAX HAyYHOU OMOINOTEKH, OCHAIIIEHBI CIICAYIOIINM
MIPOTPaMMHBIM 00€CTICYCHUEM:

Omnepanuonnas cuctema ALT Linux;

Oducnsriit maker Libreoffice.

CnpaBouno-mipaBoBas cuctema «Koncynprantlnroc»



DoH/IbI OLIEHOYHBIX CPEACTB JJIsl ATTECTAIMHU MO TUCHHUILIHHE

Finance

I[lnannpyemble pe3yabTaThl 00y4eHHsl 0 TUCHUILINHE Ui GOPMUPOBAHUS KOMIIETEHIIUM.
NuaukaTopbl M KPpUTEPUU UX OLleHMBAHUS

OIIK.1

Cnoco0eH NOHUMATH 3aKOHOMEPHOCTH PA3BUTHSA IKOHOMHUYECKOH CHCTEMbI U OPUEHTHPYSACH HA
HMX NpeIaraTb 000CHOBAHHbIE OPraHU3alMOHHO-YIIPaBJIeHYEeCKHE pellleHUsl B paMKax CBoel
npo¢ecCHOHAJIBHOI 1eTeJIbHOCTH

Komnerenuus Inanupyembie pe3yabTaThl KpuTepuu oneHUBaHUs pPe3yabTaTOB
(MHaUKaTOP) o0y4eHus o0y4eHus
OIIK.1.3 Basic Knowledge: to know about HeynoBiieTBopuren

HaspiBaer u
KOMMEHTHPYET OCHOBHBIE
MUCTOYHUKHU U CTIOCOOBI
buHaHCHpPOBaHUS,
MOHUMAET Pa3IUyus
MEXI1y HUMH U MOKET
OIICHUTH U BHIOpATh
HE0OXO0IUMBIE IIPU
pelIeHnn

PO eCCUOHATBHBIX
3aja4

funding sources

Application of Basic Knowledge:
to understand the select of funding
sources

Development of Basic
Knowledge: to apply the
knowledge about funding sources
and their evolution in the
professional decision-making
process

Basic Knowledge: do not to know about funding
sources
Application of Basic Knowledge: do not
understand the select of funding sources
Development of Basic Knowledge: can not
apply the knowledge about funding sources and
their evolution in the professional decision-
making process
YnoBj1eTBOPUTEIbH

Basic Knowledge: to know about funding
sources
Application of Basic Knowledge: do not
understand the select of funding sources
Development of Basic Knowledge: can not
apply the knowledge about funding sources and
their evolution in the professional decision-
making process

Xopouo
Basic Knowledge: to know about funding
sources
Application of Basic Knowledge: to understand
the select of funding sources
Development of Basic Knowledge: can not
apply the knowledge about funding sources and
their evolution in the professional decision-
making process

Otiamn4Ho
Basic Knowledge: to know about funding
sources
Application of Basic Knowledge: to understand
the select of funding sources
Development of Basic Knowledge: to apply the
knowledge about funding sources and their
evolution in the professional decision-making




KoMnerennus
(MHAUKATOP)

IInanupyemble pe3y/bTaThl
o0y4eHust

Kpurepun oneHuBanus pe3yibTaToB
o0y4eHust

OT1ian4Ho
process




OueHoYHbBIE CPEACTBA TEKYIIEr0 KOHTPOJISI M IPOMEKYTOUYHOM aTTecTanun

Cxema nocraBku : Habop 2020

Buja meponpusiTus NPOMeKYTOUYHOM aTTeCTANNHM ¢ DK3aMEH
Cnoco0 npoBeieHUsI MEPONIPUATHS MPOMEKYTOUHOM aTTecTannu : OlEHKa M0 JUCIUIUIMHE B paMKax
MIPOMEKYTOUHOM aTTeCTaIlH ONpPEeIeNsieTcs Ha OCHOBE 0a/ioB, HAOpaHHBIX 00YYAIOMIMMCS Ha KOHTPOJIBHBIX
MEPOTPHUITHSIX, TIPOBOIUMBIX B TEUCHHE YUEOHOTO TIEPUOAA.
MaxkcuMajbHOe KOJInIecTBo 0ayoB : 100

KonBepranusi 60a/U10B B 0TMETKH

«oTin4aHo» - ot 81 1o 100
«xopowo» - ot 61 1o 80

«yOBJIETBOPUTEJBbHO» - 0T 50 10 60
«HeyI0BJIETBOPUTEIbHO» / «<He3auTeHo» MeHee 50 Ganna

KoMmnerenuus
(uHaAMKATOP)

Meponpusitue
TeKYILero KOHTPoJIs

Kountposmpyemblie 3jieMeHTbI
pe3yJibTAaTOB 00y4eHHs

BxoaHoii KOHTPOJIB

Introduction and Course
Overview
Bxoanoe TectupoBanue

The test checks concepts and indicators
from economic disciplines that have been
studied earlier.

OIIK.1.3

HazpiBaeT 1 KOMMEHTUPYET
OCHOBHBIE HCTOYHHMKHU U CIIOCOOBI
(UHAHCUPOBAHUS, TOHUMAET
pa3Iuurs MEXTy HUIMH U MOKET
OIICHUTH U BHIOpATh HEOOXOAMMBIC
IIPU pelIeHnu IpodhecCUOHATbHBIX
3a1a4

Present Value Relations,
Capital Budgeting
3amuimaeMoe KOHTPOJIbHOE
MeponpusiTue

The test on the section “Present Value
Relations, Capital Budgeting” is intended
to check the ability to build a cash flow,
define an appropriate discount rate and
calculate a net present value of the cash
flow.

OIIK.1.3

HazbiBaeT 1 KOMMEHTUpPYET
OCHOBHBIE HCTOUYHUKH U CIIOCOOBI
(buHaHCUPOBAHMS, TOHUMAET
pasianuus MeX1y HUIMH U MOKET
OLIEHUTb U BHIOpATh HEOOXOAUMBbIE
IPU PeLIeHnU NPo(ecCHOHATBHBIX
3a1a4

Risk and Return
3amuiaemMoe KOHTPOJIbHOE
MeponpusiTue

Practical work on the section “Risk and
return” is designed to study a statistical
properties of the normal distribution of
returns of single asset and joint distribution
of two random variables. Students are
offered to choose any stock and a
benchmark, to search for a suitable dataset
and to do tasks from the Instruction list.

OIIK.1.3

HasbiBaeT u kKoOMMEHTHpPYET
OCHOBHBIE HCTOYHHUKH U CTIOCOOBI
(bUHAHCUPOBAHUS, TOHUMAET
pazIuyus MEXAY HUMU U MOXKET
OLICHUTH U BBIOPATh HEOOXOUMbIE
MIPU pelIeHnu IpodhecCHOHATBHBIX
3a1a4

Fixed-Income Securities
ITucbMeHHOE KOHTPOJIbHOE
MeponpusiTue

The test on the section “Fixed-Income
Securities” is intended to check the ability
to build a cash flow of a fixed-income
security, define an appropriate discount rate
and calculate a present value of bond, or to
calculate internalrate of return (IRR).The
theoretical part of the test is devoted to the
definition, classification and turnover of
fixed-income securities.




Komnerennus
(MHaUKATOP)

Meponpusitue
TeKylero KOHTPOoJIs

KonTposnpyemble 3jieMeHTbI
pe3yJbTaTOB 00yYeHUs

OIIK.1.3
Ha3zpiBaeT 1 KOMMEHTUPYET
OCHOBHBIE UCTOUYHHUKH U CIIOCOOBI

Equities and Funds
ITucbMeHHOE KOHTPOJIbHOE

The test on the section “Equities and
Funds” is intended to check the ability to

MeponpusiTiue build a cash flow of an equity instrument,
(GuHaHCHPOBaHWs, MOHUMAET define an appropriate discount rate and
pasIMIus MKy HUMH U MOXKCT calculate a present value of equity. The
OLICHUTH ¥ BEIOPATh HEOOXOAMMEIC theoretical part of the test is devoted to the
TP PELICHUH TIPO(ECCHOHATbHBIX definition, classification and turnover of
3amaq stocks and ETFs.
OIIK.1.3 Derivatives The test on the section “Derivatives” is
HasbiBaeT 1 KOMMEHTHPYET IMucbmennoe koutpoasHoe | intended to check the ability to build a cash
OCHOBHBIE HCTOYHUKHM M CIIOCOOBI | MeponpusaTHE flow of a derivative, define an appropriate

(buHAHCUPOBaHMSI, IOHUMAET
pa3anuns MeX1y HUIMH U MOKET
OLICHUTH U BBIOpaTh HEOOXOIUMBIE
NIPU PeLIeHnH MPo(eCcCHOHATBHBIX
3aja4

discount rate and calculate a present value
of a derivative. The theoretical part of the
test is devoted to the definition,
classification and turnover of derivatives.

OIIK.1.3

HaspiBaeT 1 KOMMEHTUPYET
OCHOBHBIC UCTOYHUKH U CIIOCOOBI
(buHAHCUPOBAHUS, TOHUMAET
pas3IM4Ms MEXKIYy HUMHU U MOKET
OILICHUTH U BHIOpATh HEOOXOIUMBIE
MIPU pelIeHrnu IpodecCHOHATBHBIX

Portfolio Theory, the CAPM
and APT

3amuimaeMoe KOHTPOJIbHOE
MeponpusiTue

Practical work on the section “Portfolio
Theory, the CAPM and APT” is designed
to study a portfolio management process.
Students are offered to choose any stock
and ETF, search for suitable dataset and to
build an effective portfolio while doing
tasks from the Instruction list.

3amad
OIIK.1.3 Efficient and Adaptive Final test is designed to check the ability of
Ha3piBaeT 1 kKoOMMEeHTHpPYET Markets the student to solve problems concerning
OCHOBHBIC HCTOYHUKH U CIIOCOOBI | 'TOroBo€e KOHTPOJIbHOE the calculation of the present value of
(uHaHCHpOBaHKs, TOHUMAET MeponpusiTue different assets (stock, bond, derivative)

pa3ianuns MeX1y HUIMH U MOKET
OLIEHUTh U BBIOPATh HEOOXOUMbIE
NIPY peLIeHnH MPo(ecCHOHATBHBIX
3aja4

and taking financial decisions.

Crnenupuxkanuss MeponpusiTuid TEKyero KOHTPoJIf

Introduction and Course Overview

IIpoaomKUTENPHOCTD IPOBEAEHUS MEPOIIPUATHUS IPOMEXKYTOUHOM arTecTanuu: 1 yaca
VYcnoBus npoBeaEHUS MEPONIPUATHUS: B YACHI CAMOCTOSITEIbHON PadoThl
MaxkcumanbHbIi 0, BEICTABIISIEMbIH 32 MEPONPUATHE IPOMEKYTOUHON aTTecTanuu: 0

ITpoxoanoii 6amt: 0

IToxa3zaTen oneHUBAHUS

Banabl

2 point for correct answer

20

Present Value Relations, Capital Budgeting




IIpo0mKUTENBHOCT IPOBENCHMS MEPOIIPUATHUS IIPOMEKYTOUHOM aTTecTanuu: 1 yaca
VYcnoBus npoBeaEHUS MEPONIPUATHUS: B YAChl ay/IMTOPHOM padoThI

MaxkcuManbHbIi 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUSATHE POMEKYTOUHON aTTecTauuu: 20
IIpoxoanoii 6amn: 10

IToxa3zaTean oneHMBaHUA

Baaasl

2 point for correct answer

20

Risk and Return

[IpoK0mKUTETBEHOCTE IPOBEACHMS MEPOIIPUATHUS IIPOMEKYTOUHOM aTTecTanuu: 1 yaca
VYcnoBus npoBeaEHUS MEPONIPUATHUS: B YAChl ay/IMTOPHOH padoThI

MaxkcuMaibHbIi 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUATHE TPOMEKYTOUHON aTTectauuu: 10
[IpoxoaHoii 6amn: S

IToxa3zarean oneHMBaHUA

Baaasl

2 point for correct answer

10

Fixed-Income Securities

[Ipo0mKUTENTBHOCTE IPOBEACHMS MEPOIIPUATHUS IIPOMEKYTOUHOM aTTecTanuu: 1 yaca
VY cnoBus IpOBENECHNS MEPOIIPUATHS: B Yachl ayAUTOPHOMH padoThI

MaxkcuMaibHbIi 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUATUE IPOMEKYTOUHON aTTectauuu: 10
[IpoxonHoii 6amn: S

IToxa3zaren oneHMBaHUA

Baaasl

2 point for correct answer

10

Equities and Funds

[Ipo0mKUTENTBHOCTE IPOBENCHNS MEPOIIPUATHUS IIPOMEKYTOUHOM aTTecTanuu: 1 yaca
VY cnoBus IpOBENECHNS MEPOIIPUATHUS: B YaChl ayAUTOPHOMH padoThI

MaxkcuManbHbIN 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUSATUE TPOMEKYTOUHON aTTecTauuu: 10
[IpoxonHoii 6amn: S

IToxa3zaTenn oneHMBaHUA

Baaasl

2 point for correct answer

10

Derivatives

[IponoIKUTENIbHOCTE TPOBECHUSI MEPOTIPUATHS MPOMEKYTOUHOM aTTecTanuu: 1 yaca
VY cnoBus IpOBENECHNS MEPOIIPUATHUS: B YaChl ayAUTOPHOMH padoThI

MaxkcuManbHbIi 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUSATUE TPOMEKYTOUHOU aTTectauuu: 10
[IpoxonHoii 6amn: S

IToxa3zarean oneHMBaHUA

Baaasl

2 point for correct answer

10

Portfolio Theory, the CAPM and APT

[IponoKUTENbHOCTE TPOBECHUSI MEPOTIPUATHS MPOMEKYTOUHOM aTTecTanuu: 1 yaca
VYcnoBus mpoBEAEHUS MEPOTIPUSITHUS: B YAChI ayAUTOPHOM padoThI
MaxkcuManbHbIi 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUSATUE IPOMEKYTOUHON aTTecTauuu: 20




ITpoxoaHoii 6ain: 10

IToxa3aTeu oneHUBaHUS Baaasl

2 point for correct answer 20

Efficient and Adaptive Markets

[IponoKUTENHBHOCTE TPOBECHUS] MEPOIPUATHS MPOMEKYTOUHOM aTTecTanuu: 1 yaca
VY cnoBus IpOBENECHNSI MEPOIIPUATHUS: B YaChl ayAUTOPHOM padoThI

MaxkcuManbHbIN 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUSATUE IPOMEKYTOUHON aTTecTauuu: 20
[Ipoxoanoii 6a: 10

IToxa3aTeu oneHUBaHUS Baaasl

1 point for correct answer 20




