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YTBEPKJAIO:
pTETa MaTEMATHKU

1 #H(OPYAHPOHHBIX TEXHOIOTHH

'/' " N.'A. MouceeHKO
1l

anpein 2020 r. ||
MIT

TlporpaMma yueGHOM JMCHMIUIMHBI «AKTyapHas MaTeMaTHKay COCTABICHA HA OCHOBAHMH
['ocy1apcTBEHHOr0 00pa3oBATeNPHOrO CTaHAApTa BBICIICIO npodeccroHaIbHOr0  00pa3oBaHus
(FOC BIIO) [lonerxoit Hapoamoit Pecny6nuxy (JIHP) 1o HampaBieHHIO MOJrOTOBKH 01.03.02
TlpuknagHas —MaremMardka ¢ HMHQOPMATHKA, YTBEPXKICHHOTO  IMPUKA3OM MuHHCTEPCTBA
o6pasosanust u Hayku JIHP ot «04» anpesist 2016 r. Ne 280;

Ilopsitka opranu3amuu ydeOHOro Tponecca B 06pa3oBaTeNbHEIX OPraHM3alUsIX BBICIIErO
npodeccHoHaNTBHOro 00pa3oBaHUs JTonernxoit Hapoamoit Pecry6uky, yTBepX/ICHHOTO MPUKA3OM
Mumncrepcersa obpasosanus i Hayku JIHP Ne 1171 ot «10» nosdps 2017 r.;

yueGHOTo ITaHa ¥ OCHOBHOH oGpasoBaresbHOi mporpammbr Hayku JTHP Ne 1171 ot «10» HOsOpPA
2017z,

y4eGHOro TUlaHa W OCHOBHOH 00pasoBaTelbHOH MPOrpaMMbl BBICIIETO po(hecCHOHaNTBLHOTO
oGpasopanus nanpasienus moxaroroskn 01.03.02 [Ipuknagnas Matemartdka M uH(opmarnka
(mpodmms Cratuctnka), paspaborannbix B 'OY BITO «JloHenKuii HallMOHAIbHBIA YHUBEPCUTET)

Paspaboruuk:
Jlouent kadeapsr TBUMC

‘%]/f/l W.JL Tllypxo
J b

ITporpamma yueOHOM IMCIHUIUIMHEL yTBEPIK/ICHA Ha 3aCe/laHIN kadenper TBUMC.

Ipotokon Ne 14 ot «2» anpens 2020 .
3am. 3aB. Kadeapoi /I/I/I/ﬂ\ W.JI. ypxo
)

[Iporpamma  yueOHOH  JMCLHIUIMHDBI onobpena  y4eGHO-METOIMUECKOH — KOMHCCHEH
paxynbTeTAa MATEMATHKH M HH)OPMAIMOHHBIX TEXHOJIOrHH
[Iporokon Ne 8 ot «15» anpens 2020 r.

[Ipescenaresb yueOHO-METOMUYECKON
KOMHCCHH (haKysbTeTa

%(;, T

JI.U. CensaxoBa
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1.  OBJIACTBb IPUMEHEHUWA U MECTO JUCHUIIVIMHBI B YYHEBHOM ITPOLIECCE

VYuebHas IUCHMIUIMHA «AKTyapHash MaTeMaTHKa» OTHOCHTCS K BapHAaTUBHOW YacTu
npoeccHOHaNBHOrO 0JIOKa JUCIHHIUIMH TOATOTOBKH CTYJIEHTOB II0 HANpaBJICHUIO MOJATOTOBKU
01.03.02 Ilpuknamnas matematuka u uHpopmaTtuka (IIpodpwmns: Cratucruka). EE usydenue
MO3BOJISIET OYAYIIUM CIIEIHATUCTaM MpuoOpecTH (yHIaMEHTAbHBIC 3HAHHS B 00JAaCTH aHaIM3a
HSKOHOMHYECKMX PHCKOB, BKIIOYash METoabl cOopa W 00paboTku wuHOpManmu Ui OLEHKH
3pPEKTUBHOCTH HHBECTHUIIMOHHBIX BIIOKEHHWH B pa3jMYHbIE aKTHBBIL. 3agaueii Kypca SBISETCS
YMEHHE HCIOJb30BAHUS TEOPETUKO-BEPOSITHOCTHOTO ammapaTta JUlsl pelieHus 3aJad aHajau3a U
YIpaBJICHUS] YKOHOMHUYECKUMH PUCKAMH; OBJAJICHHE OCHOBHBIMH MAaTEMaTHUYECKUMH TOHSITUSIMU
Kypca; yYMEHHE peliaTh THUIIOBBIE 3a/laud, a TaKKe MMETh HaBBIKM pPabOTHI CO CIHEIHaTbHON
MaTeMaTHYECKON JTUTEPATYPOU.

OcHoBbIBaeTcs Ha 0a3ze TUCIUILUIMH: aaredpa v TEOpHs YKcell, MATeMaTHYeCKUI aHaJIN3,
maddepeHnnanbHbIe ypaBHEHHSI, TEOPHSI BEPOSTHOCTEH U MaTeMaTHyecKast CTaTHCTHKA.

2.  CTPYKTYPA JUCHUIIJINHBI

Xapakmepucmuka y4eoOHou OUCyUnIuHbL

01.03.02 INpukiagHas MaTeMaTuka U
HanpaBnenune noaroToBku

nH(popMaTUKa
[Tpodunn CraTucruka
OO6pazoBarenpHas mporpaMmma OakamaBpuaT
Keanudukarus AkaneMu4ecKkuii bakanaBp

KonnuecTBo comepkaTeabHbIX MOYJIEH

Jucrnunauza 6a30B0o# / BApHATUBHOM YacTH
00pazoBaTeIbHON MTPOTrPAMMBI

[TpodeccnonanpHbIi OJIOK, BapHaTHBHAS YacTh
(BBIOOP OOyUaroIerocs)

®opwmel kouTpoJist (MK, sk3ameH, 3ader) | MOAyIBHBIA KOHTPOJIb, 1 3a4€T B 7 cemecTpe

Mokasarem ovHas ¢popma 3aouyHas popma
00y4eHUs 00yueHUs
KonnuecTBo 3a4eTHBIX eMHUIL (KPEAUTOB) 4
T'ox moaroroBku 4
CemecTtp 7
KoauuecTBo yacoB 144
- JIEKIIHOHHBIX 32
- MPAKTUYCCKUX, CEMUHAPCKHUX
- J1a0OPATOPHBIX 32
- CaMOCTOSTEIBLHOM pabOThI 80
B T.4Y. HHJMBHUIyaJIbHOC 3a/IaHUC

HenenbHOE KOTHYECTBO YacoB, 9

B T.4. AyTUTOPHBIX 4

3.  OINHNCAHHME JNCHUIIJIMHBI

Ileau u 3aaaun

Ilenv — pacnpocmpanenue 3nanui 6 061ACMU AKMYAPHOU MAMEMAMUKU U Meopuu pucka,
l’lO()ZOI’I’lOSKCl K6Cl]ll/l¢1/llxﬂxlp0861HHle cneyuaiucmoes 6 06Jzacmu aKmyapHOL? mamemamuKku U meopuu
PUCKA,; CUCMeMAmU4ecKoe U3N0XHCeHUe MAmeMamuyecKol meopuu MOOeiupo8anuus cmpaxosuix U
NEeHCUOHHBIX CUCTNEM

3aoauu — npooemoncmpuposams npaKmMuyecKoe npumMeHenue eé pe3yibmamos 0l OYeHKU PUcka,
oamv npeocmasienue 0 C6s13U AKMYAPHLIX PACYemo8 C HOPMAMU pe2yIUpO8aHuUs U KOHMPO
NIAMENCeCnoCcoOHOCMU 3ana0HbIX CMPAH, 03HAKOMUMb CIYOEHMO8 C COBPEeMEeHHbIMU MEeHOEHYUIMU
passumusi NPUKIAOHOU Meopuu PUcKd, Makumu, KaK MOOeIUpOBaHue OEHeNCHbIX NOMOKO8 U
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OUHAMUYECKUTI (PUHAHCOBBIL AHANU3, 83AUMONPOHUKHOBEHUE MEMOO008 CMPAxosoll U UHAHCOBOU
Mamemamuxu.

TpeGoBanus K pe3yiabTaTaM OCBOEHMS JMCHMILIMHBI. [Iporecc u3ydeHUs AWCIUILTAHBI
«AKTyapHas MaTeMaTUKa» HallpaBiieH Ha (JOPMHUPOBAHUE DJICMEHTOB CIIEIYIONINX KOMIIETCHIIHNA B
cootBerctBuH ¢ 'OC BIIO IHP no nanpasnennto noaroroku 01.03.02 Ilpuknagnas mareMaTika
u uHpOpMATHKA M OCHOBHOM 00pa3oBaTENBHON MPOTpaMMbl BBICHIETO MPO(ECCHOHAIBHOTO
oOpazoBanusi Hanpasienus moarotoBku 01.03.02 Ilpuknamnas Marematuka ¥ WHGOpPMATHKA
(IIpoduns: CraTucTHKa):

a) oowexynomypuuix (OK):

—  CIOCOOHOCTH K a0CTPaKTHOMY MBIIUICHUIO, aHaIu3y, cuaTe3y (OK-1);

— TOTOBHOCTH JICHCTBOBATh B HECTAHJAPTHBIX CUTYAIHsIX, HECTH COIHMAIBHYIO U STHUECKYIO
OTBETCTBEHHOCTH 3a npuHsThIe pernenus (OK-2);

— TOTOBHOCTBH K CAMOPAa3BHTHIO, CAMOpEaTIN3aIfH, UCTIOJIh30BAHNIO TBOPUYECKOTO MOTEHITHAIIA
(OK-3);

0) oowenpogpeccuonanvnuvix (OIIK):

— TOTOBHOCTh K KOMMYHHKAIIUU B YCTHOHM M MMCHMEHHOU (popMax Ha rocy1apCTBEHHOM SI3BIKE
JIHP 1 mHOCTpaHHOM sI3BIKE JUI pelieHus 3a1ad npodeccuonanbroil aestensuoct  (OINK-
1);

— TOTOBHOCTb PYKOBOJIUThH KOJUIEKTUBOM B cdepe cBoeil mpodecCHOHaIbHONU eATelbHOCTH,
TOJIEPAaHTHO BOCIIPHHUMAS COIMAIIbHBIC, STHHYECKHE, KOH(PECCHOHAIBHBIE W KYIbTypHBIC
paznuuus (OI1K-2);

8) npogpeccuonanvnvix (I1K):

8 HAYYHO-UCCIe008AMENbCKOU OessMETbHOCIU:

— CIIOCOOHOCTh NPOBOJUTH HAy4yHbIE HCCIEAOBAHUS M IOJIy4aTh HOBBIE HAy4yHbIE U
NPUKJIATHBIE PE3YIBTaThl CAMOCTOSTENBHO U B COCTaBe HaydyHOro KoyutekTrBa (I1K-1);

— CIIOCOOHOCTH pa3pabaThiBATh U AHAIM3MPOBATH KOHIUENTYaIbHbIE U TEOPETHUECKUE MO IEIH
pelaeMbIX HayIHbIX Ipooiaem u 3ama4 (I1K-2);

NPOEeKmMHaAs U NPOU3800CMEEHHO-NEXHOO02UYECKAS OeSMENbHOCMb.!

— CIIOCOOHOCTh pa3pabaThlBaTh M NPUMEHITH MATEMATUYECKUE METOJbl, CHCTEMHOE U
IPUKIAJHOE IPOrpaMMHOE oOeclieyeHue i pelleHus 3aJad HayyHOW M MPOEKTHO-
TexHoJoruueckoit aesreapaoctu (IK-3);

— CIIOCOOHOCTH pa3pabaThiBATh U AHAIM3MPOBATH KOHLENTYaJIbHbIE U TEOPETHUECKUE MOJIEIH
pelaemMbIX 3a7ay MPOEKTHOM U TPOU3BOICTBEHHO - TeXHoJIorndyeckoil nesrenpbHocty  (I1K-
4);

Op2aHU3AYUOHHO-YNPABTIEHYECKAS OesSMENbHOCMb.!

— CIIOCOOHOCTb  YNpPAaBJIATH IMPOEKTAaMH, IUIAHUPOBAaTb HAYYHO-  MCCIEIOBATEIbCKYIO

JeSATENbHOCTD, aHATM3UPOBATH PUCKH, YIPaBIATh KoMaHa0# npoekta (ITK-5);
HOPpMAamMueHO-Memoouyeckas 0esmeabHOCmy.

— CIIOCOOHOCTH pa3palaThiBaTh KOPIOPATUBHBIE CTAHAAPTHI M MpomiIn (YHKIHMOHAIBHON

CTaHIApPTU3AIMH MIPUIIOKEHUI, cucTeM, HHpopMannoHHoi# nHppacTpykrypsl (I1K-8);
KOHCANMUH208as 0esimelbHOCMb.

— CIIOCOOHOCTBIO Pa3pabaThIBaTh AHAIUTHYECKUE O030pbI COCTOSHHS OOJIACTH MPHUKIATHON

MaTeMaTUKd U HHpopMaImoHHbIX TexHomorui (IMK-11);
KOHCOPYUYMHASL 0esAMeNbHOCb .

— CIOCOOHOCTh K B3aMMOJEHCTBHIO B paMKaX MEXJIYHapOJHBIX IPOEKTOB M CETEBBIX
cooO01IecTB B 00JIACTH MPUKIIAHOM MaTEMAaTUKU U MHPOPMALIMOHHBIX TEXHOJIOTUI (TTK-
12);

COYUANbHO-OPUEHMUPOBAHHAS O€SAMENbHOCY .

— CIIOCOOHOCTH OCO3HABaTh KOPHOPATHUBHYIO MOJMTUKY B 0OJACTH MOBBILICHUS COIMAIBHOMN

OTBETCTBEHHOCTH OM3HEca repes] 00IecTBoM, NpUHUMATh yyactue B e€ pazsutun ([1K-13).
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B pe3yJbTaTe H3YYCHUHA yqeﬁnoﬁ JUCHHUILUIMHBI CTYACHT JT0JI2KCH .

3Hambs:

MaTEMaTHUKN)),

OCHOBBI TEOPHH, KOTOPBIE COCTABILIIOT SAPO Kypca «JlOIOJHUTENbHBIE IJIABBI AKTYapHOU

— TEPMUHOJIOTHIO U allllapaT OCHOBHBIX NOHITUN U3yUYEHHOTO Kypca;
— PpOJIb M MECTO Kypca B OOLIEH eCTECTBEHHO-HAyYHO! KapTUHE MUPA;

ymembs:

— TPUMCHITh W3YYCHHBIC COOTHOIICHHUS K OINHCAHUIO Pa3HOOOpa3HBIX IMPOIECCOB; PElIaTh
3a/1a4¥ 10 U3YYECHHBIM TeMaM U T.1.;

enaoems:

— HaBbIKaMHU IMIPUMCHCHHA COBPEMCHHOTI'O MAaTEMATUICCKOI0 HHCTPYMCHTAPHA IJIA PCIICHUS

OKOHOMMHYECCKHX 3aJ1ay.

4.  COIEPXAHHUE JMCIUIIJIMHBbI U ®OPMbI OPTAHU3ALIUA YYEBHOI'O

MPOLIECCA

MMopsiakoBbIi
TeMa

HOMEp M

Kparkoe conepxxkanue TeMbl

Cooepircamenvrulit mooyne 1

Tema 1. OniennBanme
MMapaMeTPOB CTPAXOBOM U
(buHAHCOBOH JESTENBHOCTH
(TMCKpETHBIC MOJIEIIH).

Pacnipenenenne nucka Kk CTpaxoBOW KOMIIAaHUH, €TO
XAPaKTCPUCTUKHU B PA3TIMYHBIX JUCKPETHBIX MOJCIIAX.
Haubonee yacTo ncrnosib3yemble JUCKPETHBIE pacipeeieHus: U
OIIEHKH UX IapaMeTpoB. BeIOOp HammydIien Moaemnu.

Tema 2. TIpeobOpazoBanue
Jlannaca B AMCKPETHBIX
MOJIEJISIX CTPaXOBaHUS

HaxoxaeHne 4nciioBbIX XapaKTEPUCTUK CAYYaTHON BEJIMYHHBI
HCKa K CTPaXOBOW KOMITAHUU C IMOMOIIBIO arnmnapara
npebpazoBanuii Jlamiaca B TUCKPETHBIX MOJEISIX

Tema 3. OuecHuBanue
MapaMeTPOB CTPAXOBOH H
(UHAHCOBOU JCSATEIHLHOCTH.
HenpepsiBHBIC MOIETH
CTpaxOBaHHS.

CTpyKTypa CTaTUCTUUYECKUX MOKA3aTeNel U XapaKTEPUCTUK
SKOHOMHUYECKOTO pHUCKa. Pacripenenenue ucka K CTpaxoBoi
KOMITIaHUH, €70 XapaKTEPUCTUKH B PA3IMYHBIX HEMIPEPHIBHBIX
mozensx. Haubomnee yacto ucnosnbpzyemble JUCKPETHBIE
pacnpe/enieHus U OLIEHKH UX mapamMeTpoB. Beibop Hammydieit
mozenu. HaxoxaeHre YicioBbIX XapaKTepUCTHK CAydaiHON
BEJIMYMHBI HCKa K CTPAXOBOM KOMITAHWH C TIOMOIIIBIO arlrapara
npeOpa3oBanmii Jlamnaca B HempepbIBHBIX MOJIEISIX

Tema 4. Monenb
WH/IUBUTYyJIbHBIX PUCKOB

[TocTpoeHue cTaTUCTUKO - MAaTEMATUYECKON MOJETH.
Pazopenne B Moieniu MHAWBHIya IbHBIX PUCKOB.
Pacrnipenenenne cyMmmapHOTO MCKa (IMCKPETHBIE U
HENpepbIBHBIE MOJIENN). BeposTHOCTH pa3opeHus B MOJIEIH
WHAMBUAYAILHOTO PUCKA

Tema 5. Monenb
KOJUIEKTUBHBIX PUCKOB

Pa30pCHI/IC B MOJICJIM KOJIJICKTHBHBIX PUCKOB. PacnpeﬂeneHI/Ie
CYMMApHOT'0 UCKa. BepO}ITHOCTB pa3opcHus B MOICIN
KOJUICKTHUBHOTI'O PUCKa

Tema 6. Pucku
nepecTpaxoBaHus

OyHKIUA yAepKaHUA U ee cBOKWCTBA. OCHOBHBIE BUIbI
nepectpaxoBanud. [IponopuuoHanibHOE EpECTpaxoBaHUE €
MO3ULIMH OLIEHKH BEPOSTHOCTH HEPAZOPEHUSL.
HenponopuuonansHOE nepecTpaxoBaHUe Ha IPUMEpPE
KOHTPAKTA MPEBBIIIEHUS OTEPh. Y CIOBUS ONTUMAIbHOCTH
SKCIIEICHTHOTO MepeCcTpaxOBaHMsI.

Tema 7. Cuctemsl 60HYC-
Mayc

Omnpenenenne cucteMbl b6oHyc-Manyc. OneHka cucreM OOHYycC-
Maltyc. Marpuiia IepexoIHbIX BEpOsITHOCTEH. Y ciioBue
OOHYCHOTO TOJI0JIa.
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Tema 8. baiiecoBckoe
OILICHHBAHUC B CTanOBaHI/II/I

[TapameTpsl prcka MPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
baiiecoBCKO€ OIICHMBAHUE B Pa3JIMYHBIX MOJACISAX CTPAXOBAHUS

Tema 9. JloBepuTenbHbIi
B3HOC

I[OBepI/ITeHLHBIe B3HOCHI B MOJCJIAX
Hopmansnoe/Hopmanbshoe, [lyaccon/KcroHeHIIHATBHOE,
bunomuansaoe/bera, 'eomerpudeckoe/bera

Tema 10. OynKIMSA
nosne3Hocty Heitmana —
MopreHmrepHa.

Texunyeckun aHanu3

B YIOPABICHUM PUCKOM

DOyHKIMSA

nosne3Hocty Heitmana — MopresurepHa.

Tema 11. Konuenuus
CTOMMOCTHOW MEpBI PUCKA.

Konuenims cronMOCTHOM MEPBI pUCKa.

Temarnueckuii njian

CoaepikaTeJbHbIIH MOAYJIb 1

Ha3sBanus coaepxatebHbIX
MOJYJIel U TeM

KoanuyecTBo yacoB

Ounas ¢popma o0yuenust

3aouHas popma o0yueHus

B T.4.

B T.4.

BCETO
JICKITUU
MIPAKTHYCCKUC
nabopaTopHbIe
CaMOCTOSITEITb-
AR s Nad 1’\’);:[\’1"')
WH/IMBUyJIbH

BCETO
JCKIUU
NPaKTUICCKUE
nabopaTopHbie
CaMOCTOSITEITb-
Hasg naboTa
WH/IUBUyJIbH

aa naRnra

Tema 1. OnenuBanue
MapaMeTPOB CTPAXOBOM U
(bMHAHCOBOM NIEATEITHLHOCTH
(TMCKpETHBIE MOJICIIHN).

11 | 2 2 7

Tema 2. IIpeoOpazoBanue
Jlannaca B AMCKPETHBIX
MOJEJISIX CTPaxoBaHUs

13 | 3 3 7

Tema 3. OuecHuBanue
MapaMeTPOB CTPAXOBOH H
(UHAHCOBOM JCSATEILHOCTH.
HenpepsiBHbIE MOIETH
CTPaxOBaHHMS.

13 | 3 3 7

Tema 4. Monenb
WH/IMBUTYyJIbHBIX PUCKOB

13 | 3 3 7

Tema 5. Monenb
KOJUICKTHBHBIX PUCKOB

13 | 3 3 7

Tema 6. Pucku
nepecTpaxoBaHus

13 | 3 3 7

Tema 7. Cuctembl 60HYC-
MaJtyc.

13 | 3 3 7

Tema 8. BaiiecoBckoe
OIICHUBAHHE B CTPAXOBAHHH.

13 | 3 3 7

Tema 9. JloBeputenbHbIi
B3HOC

13 | 3 3 7




Tema 10. OynkIms
noJjiesHocTu Helimana — 13 3 3 7
MopreHimrepHa.

Tema 11. Konuenuus
CTOMMOCTHOW MEpBI PUCKA.

16 | 3 3 |10

no cooeprcamenbHoMy 144 | 32 32 | 80

Hmozo

Mmooynw 1

Bcezo no oucuunnune

5. METOJUYECKHUE PEKOMEHJIAIUU JJISI TIPOBEAEHUSA
JIEKHUOHHBIX, IPAKTHUYECKUX U JIABOPATOPHBIX 3AHATUU

TeMpbl JIEKIITUOHHBIX 3AHATHI

Ne Konuuecmeo
i Hazeanue memut wacos
1 |[OuenuBanue mapamMeTpoB CTPaxoBOW U (PUHAHCOBOM JCATEITHHOCTH 2

(IMCKpeTHBIE MOJIETH).
2 [[IpeoOpazoBanue Jlamiaca B TUCKPETHBIX MOJCIISAX CTPAXOBAHUS. 3
3 |OueHnBaHue TMMapaMeTPOB CTPaXxoBOM © (UHAHCOBON JIEATEIHLHOCTH. 3
HenpepbiBHBIE MOJIEH CTPaXOBaHMUS.
4  |Monaenb MHANBUIYATbHBIX PUCKOB. 3
5 |Mogenb KOJJIEKTUBHBIX PUCKOB. 3
6 |Pucku mepecTpaxoBaHUI. 3
7 |Cuctembl OOHYC-MaJyC. 3
8 [|baiiecoBckoe olieHMBaHUE B CTPaXOBaHUMU. 3
9 |[doBepuTenbHBIN B3HOC. 3
10 |[Dynkmus nmone3noctu Heitmana — MopreHmrepHa. 3
11 [KoHuenmmsi CTOMMOCTHOM MEpPBI PUCKA. 3
BCEI'O 32
Tembl (IpaKTH4YECKHUX, J1200PATOPHBIX, CECMUHAPCKHUX) 3aHATHI
No Konuuecmeo
wn Hazeanue memut waCos
1 |OuenuBanHue mapamMeTpoB CTPAXOBOI 1 PUHAHCOBOM NESATEIHHOCTH 5
(IUCKpEeTHBIE MOJIETH).
2 [lIpeoOpazoBanue Jlamnaca B TUCKPETHBIX MOJAETSAX CTPAXOBAHUSI. 3
3 [OnenuBanme mnapaMeTpoB CTpaxoBOM © (PUHAHCOBON AEATETHHOCTH. 3
HenpepbsIBHBIE MOJIETH CTPaXOBaHUS.
4 [Mopenb MHIMBHIyaIbHBIX PUCKOB. 3
5 [Mogenb KOMIEKTUBHBIX PUCKOB. 3
6 [Pucku mepectpaxoBaHUsL. 3
7 |Cucremsbl 60HYyC-MamyC. 3
8 [|baiiecoBckoe oleHMBaHUE B CTPaXOBaHUMU. 3




9 |doBeputenbHbIN B3HOC. 3
10 |®ynkuus nonesnoctu Heitmana — MopreHmrepHa. 3
11 |KoHuenuus cToMMOCTHOW MEpbI pHUCKa. 3
BCEI'O 32
6. METOAUYECKHUE PEKOMEHJALIMU I1O OPTAHU3ALIUNA
CAMOCTOSATEJIBHOU PABOTHI CTYJIEHTOB
Opranusanusi caMoCTOSITeIbHON padoThl CTYIeHTOB
Ne Konuuecmeo
i Ha3zeanue memoi wacos
1 |[OuenuBanue napamMeTpoB CTPaxoBOW U (PUHAHCOBOM JEATEIHHOCTH 7
(IMCKpEeTHBIE MOJIETH).
2 |[IpeoOpazoBanwue Jlaruraca B AUCKPETHBIX MOJAECTISIX CTPAXOBAHMUS. 7
3 [OnenuBanme mnapaMeTpoB CTpPaxoBOW © (PUHAHCOBOW JCATEIHLHOCTH. 7
HenpepbIBHBIC MOJICITH CTPaXOBAHHUS.
4  |Monenb MHANBUIYATBHBIX PUCKOB. 7
5 |Mogenb KOJJIEKTUBHBIX PUCKOB. 7
6 [Pucku mepectpaxoBaHUsI. 7
7 |Cuctembl OOHYC-MaJyC. 7
8 |baiiecoBckOE OIICHMBAHUE B CTPAXOBAHHH. 7
9 |[doBepuTenbHBIN B3HOC. 7
10 |[Dynkmus nmone3noctu Heitmana — MopreHmrepHa. 7
11 [KoHmenmmsi CTOMMOCTHOM MEpPBI PHUCKA. 10
BCEI'O 80
7. HWHAUBUAYAJIBHBIE 3AIAHUS
(e npedycmompeno)
8. KOHTPOJIbHBIE BOITPOCHI K IPOMEXYTOUHOM ATTECTAIIUU
1. Craructuyeckue TMNPUHIUNBI KIACCU(PUKAIMK PUCKOB. TEHICHIMH pa3BUTUS PUCK-
MEHEKMEHTA.
2. CyniHoCTh CTaTUCTHYECKOTO aHallM3a B 3a/laue PUCK-MEHEIKMEHTA.
3. OcHOBHBIE pa3HOBUIHOCTU (PMHAHCOBBIX PUCKOB.
4. Cratucthueckas OI[eHKa PUCKOB.
5. OCHOBHbIE MEXaHU3MBbI YIPABIECHUS PUCKAMH.
6. COop u cratucTrueckas o0padoTKa JaHHBIX.
7. AHanu3 pucka (KaueCTBEHHBIN U KoJIndecTBeHHbIN). CTaTUCTHYECKas OI[EHKA MPUEMIIEMOCTH
pucCKa.
8. Kpurepuu onieHKM WHBECTUIIMOHHBIX IPOEKTOB U UX POJIb B CTATUCTHYECKOM aHAIIM3e
MIPOEKTHBIX PUCKOB.
9. Puck unHOBanumii. Oxxugaemasi J0X0JHOCTh M BapyaIlusl.
10. Metox nocTpoeHus JepeBa pemieHui.
11. Meron aHanm3a pHUCKOB 0€3 yd4eTa pacmpeleNieHus BeposSTHOCTeH. BeposTHOCTHO-

TCOPCTUYICCKHUEC U BLIGOpO‘{HBIC MCTO/JBI.
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13.
14.

15.
16.
17.
18.
19.
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23.
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AHanu3 HEONpPENeNeHHOCTH W 4yBCTBUTENbHOCTH. OmpesieneHne BO3MOKHOTO pazbpoca
naHHbIX. OlLleHKa BEPOSTHOCTEH.

YcTaHoBIiieHHE KOPpENIALUOHHBIX cBsi3ell. [IpoBenenne umuTanuii. AHanu3 pe3ysibTaToB.
Puck, 10X01HOCTB, BOMATHIILHOCTh CHCTEMATHYECKUN 1 HECUCTEMATHUECKUN PUCK TIOPTQEIIs
LEHHBIX Oymar.

JuBepcuduranus noptdens. Pacder pucka M TOXOTHOCTH pa3jIM4YHBIX BapHAHTOB
MOCTPOEHHsI MOPTQENs U3 ABYX aKTHBOB INPH Pa3IMYHBIX KO3(DDUIIMEHTAX KOPPEISALIUU H
MPOIIEHTHOM COOTHOIIEHUs aoJieil. Jlomyctumoe 1 3 PeKTHBHOE MHOKECTBA TOPT(hEneH.
[opTdens MapkoBuiza MUHIMAJIBHOTO PUCKA.

[optdens ToOHa MUHUMAIBHOTO PHCKA.

[optdens Mapkosuna u ToOnHa MakCUMaTbHOU YPPEKTHBHOCTH.

Merton mHO)kuTeNnei Jlarpanxka.

Mopens biaka—Illomnca. «I'pexu».Mepa npoLeHTHOIO pUCKa—pa3pbIBbl CPOYHOU
CTPYKTYPBI.

Jroparus 1 BeimyksiocTs. UMMyHM3anus noptdens. YpasieHre LEHOBBIM PUCKOM B roptderne
MIPOM3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

Tuns! rpadukoB ABMKeHUs pblHKA. SInoHckue cBeun, MHaukaTopbl. CKOMB3SIINE CPETHHE.
Oyuknusa none3Hoctn Helimana-MoprenmreitHa. OCHOBHBIE ONpENETIEHUS W AKCHOMBI.
CrpaxoBaHue OT pUCKa.

OOuuit MoAXoJl K OLIEHKE CTOMMOCTHOM Mepbl pucka. BwiaeneHne phIHOYHBIX (PAKTOPOB.
Jlexomno3unusi pUHaHCOBBIX HHCTPYMEHTOB.

Pa3nosxeHne Ha aneMeHTapHbIE JCHEKHBIE TOTOKU. BpIunciieHne CTOMMOCTHON MEphI PUCKA.

9.  OBPA3EL MOAYJIBHOI'O KOHTPOJIA
(obpasey sapuanma u kpumepuu oyeHusaHus)

IrOY BIIO «JIOHEIIKWA HAIIMOHAJIbHBIN YHUBEPCUTET»
@DakyapTeT MATEMATUKH U HH(OOPMALIMOHHBIX TEXHOJIOT UM

Hanpaenenue noocomosxu:  01.03.02 Ilpuknaonas mamemamuka u uHpopmamuka

Ipoghuns: Cmamucmuka
IIpoepamma noocomosku: oakanaspuam

Cemecmp 7

Vuebnas oucyuniuna AKmyaphas mamemamuxa

MOAYJIbBHAA KOHTPOJIBHAA PABOTA
BAPUAHT Nel

=

OCHOBHBIE Pa3HOBUAHOCTU (PMHAHCOBBIX PUCKOB.

2. Meron aHanu3a puCKOB 0e3 ydeTa pacnpeneneHus BeposTHocTell. BepositHocTHO-
TEOPETUYECKHE U BBIOOPOUYHBIE METO/IbI.

3. ®ynxkuus noseznoctu Helimana-Moprenmreitna. OCHOBHbBIE OIIPENENEHNS U AKCHOMBI.

CrpaxoBaHue OT pHUCKa.

VYTBepkK/IeHO Ha 3aceJaHuM KadeApbl TEOPUHM BEPOSTHOCTEH M MaTeMaTHMYeCKOM CTaTHUCTHKH,
IPOTOKOJI Ne OT «__» 20 r.

3aBenyrouuii kapeapoit
[IpenonaBarens
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KpuTeplm OCHUBAHHUA MOAYJ/ILHOI'O KOHTPOJIsA

Homep 3a0anusn Konuuecmeo vannoe
1 20
2 15
3 15
Bcezo 50

10. OBPA3EIl 3AJJTAHUM K 3AUYETY
Teopemuuecxue 60NpPOCHL K 3alté'my

Cratuctuueckre NPHUHIMIB KIACCU(PUKAIMK PUCKOB. TEHIEHIMM Ppa3BUTHS PHUCK-
MEHEKMEHTA.

CylIHOCTh CTaTUCTUYECKOTO aHAJIN3a B 33]]a4€ PUCK-MEHEDKMEHTA.

OcHOBHBIE Pa3HOBUIHOCTH (PMHAHCOBBIX PUCKOB.

CraTtuctrueckasi OlIeHKa PUCKOB.

OcHOBHBIE MEXaHU3MBbI yIIPABIICHUS PUCKAMHU.

CO6op u cratuctuyeckas 00pabOTKa TaHHBIX.

Ananu3 prcka (KaueCTBEHHbIN M KOJUYECTBEHHBIN). CTaTUCTHUECKas OLIEHKa IPUEMIIEMOCTH
pHUCKa.

Kpurepuu orieHkr HHBECTHUITHOHHBIX TIPOEKTOB U UX POJIb B CTATUCTUYECKOM aHAN3E
MIPOEKTHBIX PUCKOB.

Puck nanoBanmii. OxxugaeMasi JOXOJHOCTh U BapHUaIIUSL.

Merto nocTpoeHus iepeBa peiieHU M.

Meron ananmm3a puckoB 0Oe3 ydera pacmpeneieHusi BeposTHOCTeH. BeposTHOCTHO-
TEOPETUYECKHE U BHIOOPOYHBIE METO/IBI.

AHanu3 HEOMpPEeNeIeHHOCTH U YyBCTBUTENbHOCTH. OrmpeneneHre BO3MOXKHOTO paszbpoca
JTaHHbIX. OLIEHKa BEPOSITHOCTEN.

YcraHoBIeHHE KOPPEISIIIMOHHBIX cBsizel. [IpoBenenne nmuranuii. AHaau3 pe3yiabTaToB.
Puck, 1oxo1HOCTh, BOJIATHIILHOCTh CHCTEMaTHUYECKUN M HECUCTEMATUYECKUN pUCK TOPTdhes
IIEHHBIX Oymar.

Husepcuduxanuss mnoptdens. Pacuer pucka u JOXOTHOCTH pPa3IMYHBIX BapHAHTOB
MOCTPOCHUS MOPTQENs U3 IBYX aKTUBOB MpPU PA3IMUHBIX KOIPPHUIIMEHTAX KOPPENIALUU U
MIPOLIEHTHOM CcOOTHoOIIeHus fojei. Jlomyctumoe u ahhekTuBHOE MHOKECTBA OPT(hENCi.
[Toprdens MapkoBuila MUHUMAJIBHOTO PUCKA.

[Toprdens TobrHAa MUHUMATBHOTO PHCKA.

[TopTdens MapkoBunia u ToOnHa MakcumMaabHOU 3()PEKTUBHOCTH.

Meton MHO)uTeNen Jlarpanxka.

Monens biaka—Illonnca. «I'pekuy». Mepa nIpoIieHTHOTO prucKa—pa3pbIiBbl CPOUHOM
CTPYKTYPBHI.

Jropanus u BeIyKJIoCTh. UMMyHH3anus noptdens. YnpaBieHre HEHOBBIM PUCKOM B MopTderne
MIPOM3BOHBIX (DMHAHCOBBIX HHCTPYMEHTOB.

Tune! rpadukoB ABMKEeHUS pbiHKA. SAnoHCKkue cBeur, MHaukaTopbl. CKOMB3SIINE CpeTHHE.
Oyukuusa none3Hoctu Heiimana-MoprenmreitHa. OCHOBHBIE ONPENEIEHUS U AKCHOMBIL.
CrpaxoBaHue OT pUCKa.

OOmuit MoAX0M K OLIEHKE CTOMMOCTHOUM Mephbl pucka. BwigeneHne peIHOYHBIX (PAKTOPOB.
Jexommosunusi (UHAHCOBBIX HHCTPYMEHTOB.

Pa3znosxenue Ha sneMeHTapHbIe JEHEKHbIE MOTOKU. BbhIUnCIeHne CTOMMOCTHOM MEphI pUCKa.



11

TrOY BIIO «JIOHEIKHWA HAIIMOHAJIbHbIA YHUBEPCUTET»
@akynbTeT MaTeMaTHKH U MHPOPMALMOHHBIX TEXHOJIOTUI

Hanpasnenue noocomosxu:  01.03.02 Ilpuxknaonas mamemamuka u ungpopmamuka

Ipoghuns: Cmamucmuka
IIpozpamma noozomosxu: oakanaspuam

Cemecmp 7

Yuebnas oucyuniuna AKkmyapnas mamemamuxa

3AYETHOE 3AJTAHUE Nel

=

OcHOBHBIE Pa3HOBUIHOCTH (PMHAHCOBBIX PUCKOB.

2. Meroa aHanm3a PHUCKOB 0Oe€3 ydeTa pacmlpelelieHHUs BEpOSTHOCTeH. BeposTHOCTHO-
TEOPETUYECKHE U BHIOOPOYHBIE METO/IBI.

3. @Oyuknusa none3noctu Heitmana-MoprenmTeitHa. OCHOBHBIEC ONPEEICHUS U aKCHOMBI.

CrpaxoBaHue OT pUCKa.

YTBepxkaeHO Ha 3acedaHuu Kadeapsl TEOPUH BEPOSTHOCTEW W MaTeMaTHYeCKOW CTAaTUCTUKH,
MpoTOKOJ Ne OT « » 20 1.

3aBenyromuii kadenpoit
DK3aMeHaTop

Kpumepuu OUCHUBAHUA IK3AMEHAa

Homep 3a0anusn Konauuecmeo 6annos
1 35
2 35
3 30
Bcero 100 6as10B

11. OBPA3EIl TECTOBOI'O 3AJIAHMUMSI (e npeoycmompero)
12. KPUTEPUU OLIEHUBAHUA

IIo KypCy npcearnoJiaracrtcsa mnpoBCACHUC HpOMe)KYTOqHOﬁ arrecrallui B BUAC MOAYJIBHOI'O
KOHTPOJIA, BBIIIOJIHCHU S JOMAIITHUX pa60T U 3a4éTa.

Pacnpeoenenue 6annog, Komopsie MOZynm ROAYUUMb CHLYOEHN b
6 npoyecce u3yyeHus OUCYUNIUHbL

OpranuszannonHo- CPC Bcero
y4eGHast paboTa NuauBuayanbHass | MoayabHbII NuauBuayanabHas
CTyeHTa pabdora KOHTPOJIb TBOp4YecKasi padora
Max_20 GammoB | max _ 20 OGammoB | max_50 | max__10__ 6Gamnos | 100 GanmoB
Oamios
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HlIxana coomeemcmeus 641108 HAUUOHAIbHOU WIKATlE

Onenka Ouenka no OueHka 1o rocy1apcTBeHHOI IKaJIe Ouenka no
no mxkaJje | 100-6annbHoii (3x3ameH, 1@ epeHIPOBAHHBIN 3a4eT) rocy1apcTBeHHOM
ECTS HIKaJIe KaJe (3a4er)
A 90-100 5 (OTIUYHO) 3a4TEHO
B 80-89 4 (xopo1o) 3a4TEHO
C 75-79 4 (xopor1Io) 3a4TEHO
D 70-74 3 (yI1OBJIETBOPUTEIILHO) 3aYTEHO
E 60-69 3 (YIOBJIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (HEeyIOBJIETBOPUTEIHHO) HE 3a4TEHO

C BO3MOKHOCTBIO IOBTOPHOM CHAYH
0-34 2 (Hey/IOBJIETBOPUTEIHHO) HE 3a4TEHO
C BO3MOKHOCTbBIO IIOBTOPHOI cllauM MPH YCIOBUU
00s13aTeTLHOTO HAOOpa JOTOTHUTEIIBHBIX 0AJIIIOB

13.

MATEPUAJBHO-TEXHUYECKOE OBECIIEYEHUE YYEBHOI'O ITPOLHECCA

Jlyia mpoBeieHN sl JIEKUMOHHBIX M J1a00paTOPHBIX 3aHATHI TpeOyeTcss ayAUTOpHs Ha TPyImy,
000pyI0BaHHASI MEJIOBOM WJIM MHTEPAKTHBHOM JIOCKOM.

14. PEKOMEHIOBAHHAS JIUTEPATYPA
Koa-Bo Hanu4uue
Ne IK3EMILISIPOB | 3JIEKTPOHHOM
HaumenoBanmue
n/n B OM0JIMOTEeKe BepCcUM B
JouHY €):6
Ocnosnaa numepamypa
1. I'openosa, I'. B. Teopust BeposiTHOCTEN U
MaTeMaTH4ecKas CTaTUCTHKA B IpUMepax U 3aJayax ¢
npumeHnenneM Excel : Y4ue6. mocobOue yist By30B 10 9KOH. 7 i
cnenmansHocTsM / I, B. T'openoga, 1. A. Karxko. - 3-¢
u3g. - Pocros-na-Jlony : ®enukc, 2005. - 475,[1] ¢. —(7:
Mecra Bermaun: AYJI (2), AHJI (3), Uzl (1), YUs3 (1)).
2. Epmacos, C. B. CtpaxoBanue : yueOHUK /17151 6aKaiaBpoB
/ C. B. Epmacos, H. b. Epmacoga. - 3-¢ u3z. - Mocksa : 5 i
FOpaiit, 2011. - 703 c.- (5: Mecra Beinaun: AHJI (3),
Kab66 (1), Uzl (1)).
Jlonoanumenvnas numepamypa
3. I'pomsiko, I'. JI. Teopus cratuctuku : npaktukym / I'. JL.
I'pomsiko. - U3x. 4-e. - Mocksa : UTHOPA-M, 2008. - 240 5 -
c.-(5: Mecra Boimaun: AHJI (4), Uzl (1)).
4. Hy6poB, A. M. MHOroMepHbl€ CTaTUCTUYECKUE METOBI :
Jlns sxoHOMHCTOB M MeHekepoB / A. M. Jlyopos, B. C.
Mxurapss, JI. U. Tpomun. - M. : ®uHaHCH U 5 -

craructuka, 1998. - 350 c.-(5: Mecra Beimaun: AVYJI (3),
AHIJI (1), YUzl (1)).
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15. UH®OPMAIIMOHHBIE PECYPCbI
(¢ yrazanuem naseanus u NOIHO2O NEKMPOHHO20 adpeca)

1. www.donnu.ru — 'OY BIIO «/loHenkuii HalMOHAIBHBINA YHUBEPCUTET
2. www.newlibrary.ru - HoBas 3yeKkTpoHHas OMOIHOTEKA;

3. www.edu.ru — ¢eepanbHbIH OPTAT POCCHICKOTO 00pa30BaHMUS;

4. www.mathnet.ru — oGrmepoccuiickuii MaTeMaTHYECKUI TOPTAT;

5. www.elibrary.ru — Hay4Has 3JIeKTpOHHAasE ONOIHOTEKA;

6. www.nehudlit.ru - anexkrponnas OubnMOTEKa YUCOHBIX MATEPHATIOB

16. MNPOI'PAMMHOE OBECIIEYEHHUE

1. Windows 7 PRO (xopnopatunas nuniensust JOHHY Noe 46484614);

2. Microsoft Office (xkopnoparuBnas nuuensus JOHHY nunensus Ne 46472919);

3. Microsoft Visual Studio (nmuuensust mporpammbl Dream Spark ans Beicminx yueOGHBIX
3aBeJICHUN);

4. Jlunensuu GPL, Apache, BSD mist cBoGomHoro mporpamMmmuoro oOecredeHusi: Free Lab,
Scilab, R Studio, Python, Eclipse, Free Pascal, Tries Mode, Prolog, AutuBupyc Kacnepckoro,
Linux Fedora, Libre Office, Adobe Acrobat Reader, xPDF, Blender, KOMITAC-3D LT,
Paint.NET, Gimp.

Pabovass mporpamma paccMOTpeHa M TEpEeyTBEp)KICHAa Ha 3acelaHuM Kadeapbl TEOpPHH
BEPOSTHOCTEH M MAaTEMaTHYECKOM CTATHCTHKU ¢ U3MEHEHUsIMHU (0e3 n3meHeHuit) Ha 20 TO/I.

[TpoTokom Ne OT « » 20 T.

3aBenyromuii kadenpoit



http://www.donnu.ru/

