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dopma obyueHust: O4YHasl, OYHO-3a04YHas, 3a04Hast

HYKHOE MOAYEPKHYTh

Jonenk 2020



YTBEPKIAIO:
Jlexan (hakyspTeTa MaTeMaTHKA
/i
. A. MouceeHko

erist 2020 1.

OHHBIX TEXHOJIOTHH

[Tporpamma yueOHOH AMCUUIIAHDI «Teopust ONTUMAIBHOTO noprdenst HeHHBIX Oymar»
cocTaBNeHA HA OCHOBAHHM [ OCYJapCTBEHHOTO — 00pa3oBaTeIbHOro  CTAHAApTa BBICIIIETO
poheccHoHaEHOTO  00pa3OBaHMs (roc BI1O) Jlouenkoii HapomHoii PecryOimku (JAHP) mo
HATPaBJICHHIO MOArOTOBKU 01.03.02 Tlpuksiajmas MareMaTHka 1 HHOPMATHKA, YTBEPHKICHHOTO
nprkasoM MUHECTEPCTBA 00pa3oBaHMs U HAyKH JTHP ot 04 anpesst 2016 1. Ne 280;

[opsiaka opraHusanuy yueOGHOro mpouecca B 00pazoBaTebHBIX OPTraHU3ALMAX  BBICLICTO
npodeccuoHaIbHOr0 00pasoBaHus Jlonenkoit Hapoznoii Pecry6inuku, yTBEPKICHHOrO NPHUKA3OM
Munncrepersa obpasoanus n nayku JIHP No 1171 ot «10» nost6pst 2017 r.;

y4eGHOrO IUIAHA M OCHOBHOM 06pa3oBaTelibHOIl MPOrpaMMBbl  BBICIIETO npodecCHoHaIBHOTO
o6pazoBaHusl HATpPaBICHUs OATOTOBKH 01.03.02 TlpukianHas maremaTtuka M HH(OpMATHKA
(npodpute: CraTHCTHKA), Pa3paboTaHHBIX B IOV BITO «Jlonenxuii HAMOHAIBLHBIA YHUBEPCHTETY.

Pa3paboTuuK:

JIOLEHT Kadeapbl TEOPHH BEPOATHOCTEH

M MATEMaTHYECKON CTATHCTHKH W A.B. 3onoras
N

[IporpaMma yueOHOM JMCUMIUIMHBI YTBEPXKACHA Ha 3ace/aHnu kadeapsl  Teopuu
BEpOATHOCTEH U MATEMATHYECKO# CTATHCTHKHA
[Tpotoxon Ne 14 or« 02 » _ anpens

2020 .
3am. 3aBejlyromero kadeapoir 44% N.JI. Illypko
=

IIporpamma  yueOHOH  JIHCLHUIUIHHDI onoGpena  yueGHO-METOJMYECKOH — KOMHCCHEH
axynbTeTa MaTeMaTHKU U HH(POPMALMOHHBIX TEXHOJIOTHH
Ipotokon Ne 8 ot «15» anpenst 2020 r.

[pencearessb yueGHO-METOAMUECKOM %Z y
KomuccHH (haKyIbTeTa JL.U. Censikopa




1.  OBJIACTBb IPUMEHEHUA U MECTO JUCHUIIVIMHBI B YYHEBHOM ITPOLIECCE

VYuebnas aucrumuinHa «Teopust oNTUMAaIbHOTO MOPTQENs MEHHBIX Oymar» MPUHAUICKHUT K
BApHATUBHOW YacTH TNPO(PECCHOHATIBHOTO OJIOKAa JUCHUIUIMH MOJrOTOBKH CTYAEHTOB IIO
HanpasieHuto mnoarotoBku 01.03.02 Ilpuknamnas wmarematnka u  uH(opMaTuka (mpoduib
Craructuka). Teopust ONTUMAIBHOTO MOPTQENs IEHHBIX OyMar BXOAUT B IIUKJI PO(eCCHOHATBHBIX
JIMCUUIUIMH B BADUATHBHOM YacTH 1O BBIOOPY cTyneHTa. JucHummimaa peanusyercs Ha (aKyabTeTe
MaremMatukd u  uHbopMmanuoHHblx TexHosoruit ['OY BIIO «/loHeukuii HalnMOHAIBHBIN
YHHUBEPCHTET» Kaeapoil TeOpur BEPOSTHOCTEH U MaTeMaTHUECKOW CTaTUCTUKU. OCHOBBIBAETCS Ha
0aze nucuuruiH: Teopusi BeposiTHOCTeH, Martemaruueckass CTaTUCTUKA, Teopust ciaydalHbIX
npoueccoB, @uHaHCOBas MaTeMaTHKa. SIBisieTcss OCHOBOM Ui M3y4EHUS CIEIYIOIUX JUCIUIUINH!
Maremaruueckasi TeOpusi UHBECTUPOBaHUs, MaTremaTuueckasi TeopHsi (PUHAHCOB.

2.  CTPYKTYPA JUCHUIIJINHBI

Xapakmepucmuka yueOHou OUCUUNTIUHDL

01.03.02 INpukiagHas MaTeMaTuka u
HanpaBnenune noaroToBku

nH(popMaTUKa
[Tpodunn CraTucruka
O6pazoBarenpHas mporpamma OakamaBpuaT
Keanudukarus AkaneMu4eckuii bakanaBp
KonndecTBo copepkaTenbHbIX MOYJIEH 2

JucrunnuHa 6a30B0o# / BApHATUBHOM YacTh

. BapuaruBHas yacts nmpoeccuoHaIbHOro 0oka
00pazoBaTeIbHON MTPOTrPAMMBI

1 MOOYIBHBIA KOHTPOJIb, 1 DK3aMeH B
®opwmel kouTpOJist (MK, sk3ameH, 3auer) Y PoIb,

8 cemectpe
okasarenm ovHas ¢popma 3ao4Has popma
00y4eHUs 00yueHUs
KonnuecTBo 3a4eTHBIX eMHUIL (KPEIUTOB) 3
T'ox moaroroBku 4
CemecTtp 8
KoauuecTBo yacoB 108
- JIEKIIHOHHBIX 32
- MPAKTUYCCKUX, CEMUHAPCKHUX -
- J1a0OPATOPHBIX 24
- CaMOCTOSTEILHOM pabOThI 52
B T.4Y. MHJMBHUIyaJIbHOE 3a/IaHUC -
HenenpHOE KOTMYECTBO YacoB, 13,5
B T.4. ayJIUTOPHBIX 7

3.  OINHNCAHHME JNCHUIIJIMHBI

Ileau u 3aaaum
Lenp nuCUMIUIMHBI - AaTh IEJOCTHBIE U CUCTEMATU3UPOBAHHbIE 3HAHUS O COBPEMEHHBIX
METO0/1aX TEOPHU ONTUMAIBLHOTO MOPT(dEs IEHHBIX OyMar.
3anauu QUCHUIUIMHBI - HAYYUTh CTYJE€HTOB BJaJE€Th OCHOBHBIMU MOHSATUSMU U METOJaMU
paboTel ¢ mopTdeneM IEeHHBIX Oymar, WCIOJIb30BaTh MOJNyYeHHBbIC 3HAHMS JUISI PEIIeHUs Kak
TUIIOBBIX, TAK U HECTAHIAPTHBIX 3a/1a4.
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TpeGoBanus K pe3yjbTaTaM OCBOEHMS JAWCHUIUIMHBL. [Iporiecc M3ydyeHHs TUCHUTUIAHBI
«Teopust onTUMaIbHOTO TOPT(QENs EHHBIX Oymar)» HampaBlieH Ha (HOPMUPOBAHHUE HIIEMEHTOB
cienyromux komrereHuuit B coorserctBuu ¢ 'OC BIIO JIHP mo wnampaBieHHIO MOATOTOBKU
01.03.02 IlpukmagHas maremMaTHka U HMH(POpPMAaTHKa U OCHOBHOW 00Opa30BaTENbHOW MPOrpaMMbI
BBICIIETO MPOQeCcCHOHATBHOTO oOpa3oBanusi HampaBieHus noarotoBku 01.03.02 Tlpuknamgnas
maremaruka 1 nHpopmatuka ([Ipodwmis: Cratucruka):

a) oowexynomypuuix (OK):
CIOCOOHOCTHIO MCTIOJIF30BATh OCHOBBI SKOHOMUYECKUX 3HAHHUH B PA3JIMYHBIX chepax
xu3ueaestenbHoctu (OK-3);
CIIOCOOHOCTBIO K caMOOpraHu3aiuu u camoobpasopanuto (OK-7);

0) oowenpogpeccuonanvnuvix (OIIK):
CTIIOCOOHOCTBIO MCTIONIL30BATh 0a30BbIE 3HAHUS €CTECTBEHHBIX HAYK, MATEMAaTHKH U HH()OPMATHKH,
OCHOBHBIE ()aKThI, KOHIETIINH, PHHIIUIIBI TEOPUH, CBSI3aHHBIX C MPUKJIAIHON MaTeMaTUKOMN 1
uHdopmatukoit (OI1K-1);
CTIIOCOOHOCTBIO TIPHOOPETATh HOBBIE HAYYHBIE U MPO(HECCHOHATFHBIC 3HAHUS, HCIIOB3YSI
COBpEMeHHbIe 00pa3oBarelibHble U HHpopMaloHHbie TexHooruu (OT1K-2);

8) npogpeccuonanvnvix (I1K):
8 HAYYHO-UCCNe008AMENbCKOU 0esIMeNbHOCU:
CIIOCOOHOCTBIO TIOHUMATh, COBEPIIICHCTBOBATEH M IIPUMEHSATH COBPEMEHHBIA MaTeMaTHUCCKUAN
ammapar (ITK-2);
NPOEKMHAs U NPOU3BOOCMBEHHO-MEXHON0SUUECKAsl 0esIMEIbHOCIb:
CIOCOOHOCTHIO PabOTaTh B COCTaBE HAYYHO-UCCIIEA0BATEIHCKOTO U MTPOU3BOICTBEHHOTO
KOJUICKTHBA U PeIIaTh 3a1a4uu npodeccruonansuoi aesrensuoctu (11K-4);
CIOCOOHOCTBIO OCYILIECTBIIATH 1IeJIEHANIPABJICHHBIA MOUCK HHPOPMAIIMN O HOBEUIITNX HAYYHBIX U
TEXHOJIOTHYECKUX TOCTHKEHUAX B MH(DOPMAIIMOHHO-TEJICKOMMYHHKAIIMOHHOM ceTH "MHTepHeT"
(manee - cetp "Untepuer") u B apyrux ucrounukax (ITK-5);

B pe3yabTaTe n3yyeHusi y4eOHOM QM CHUIIMHBI CTYJAEHT J0JIKEH :
3Hamo:
® TMOHATHUS OXKUJAEMOW NOXOJHOCTU aKTHBA, 0KMIAEMOU TOXOJHOCTH MOPTQEs IMpH
HEBO3MOKHOCTH 3aMMCTBOBAHHUSI CPEICTB WJIM OCYIIECTBIEHUS KOPOTKHUX IPOJAXK;
0’KHUJaeMON JTOXOJTHOCTU MOPT(enst Ipu BO3MOKHOCTH 3aMMCTBOBAHHUS CPEJICTB, MPU
BO3MOKHOCTH KOPOTKHUX IPOJAXK, IPU UCHOJIb30BAHUH TOJBKO 3a€MHBIX CPEICTB;
® T[IOHSATHS PHUCKAa aKTHBA; pUCKa TOPTQENs, COCTOSIIEro M3 JBYX AaKTHBOB; pHUCKa
noptdensi, COCTOAIIETO U3 HECKOJIBKUX aKTHBOB;
MOHATHE TIOMHUHHUPYIOLIETO MOpThes;
nonsitue 3¢ PeKTUBHOTO Habopa MOPTQEei;
MOHATHE O KPETUTHOM U 3aéMHOM MOPThETsX;
MOHATHE O TpaHulle MapKkoBLa;
MOHATHE O PHIHOYHOM TOpTderne;
TEOpeEMY OTACIICHHUS;
mozaens CAPM u e€ Mmoaudukanmm,
CML u SML,;
mozens Y.11lapna u e€ Mmoaudukanuy;

ymembo:
® pPacyEThIBATh OKUIAAEMYIO JJOXOJHOCTh MOPTQEIS;
e  OTpEAeNsITh JUCIIEPCUIO U CTAHJIaPTHOE OTKJIIOHCHUE IOXOTHOCTH aKTHUBA;



enaoems:
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paccYUThIBaTh PUCK MOPT(eEIs HEeHHbIX Oymar;

paccYMTHIBATh KOBAPHALUIO M KOA(PPHUIIMEHT KOPPENIALUHU J0XOIHOCTEH IEHHBIX Oymar;
OTIPEeIATh KOAPPUITUEHT IETCPMUHAIUY;

CTpOUTH Tpaduk rpanuisl MapkoBia noptdeneil u3 1ByxX akTUBOB;

METO/IaMHU pacyéTa 0XKUAaeMOM T0XOAHOCTH NOPThEs;

METO/IaMH OTIpEENIeHUs] AUCIIEPCUH U CTAaHAAPTHOI'O OTKJIOHEHUS I0XOAHOCTH aKTHBA;
METO/1aMHU pacuéTa pucka nopr¢ens LeHHbIX Oymar;

METOJaMH pacuéTra KoBapuauu 1 Ko3hHUImenTa Koppesiiuy JOX0THOCTEH IIEHHBIX Oymar;
METOJIaMU oTpeieieHust KodhuireHTa 1eTepMruHaIlniig;

METO0/IaMU NOCTPOEHHUs Ipadrka rpaHuiibl MapkoBia noprdenei u3 IByx aKTUBOB.

4.  COIEPXAHHUE JMCIUIIJIMHBI U ®OPMbI OPTAHU3ALIUU YYEBHOI'O

MPOLIECCA

IMopsinkoBbI HOMeP
H TeMa

Kparkoe conepxxanne TeMbl

Cooepirrcamenvhulit mooyne 1

Temal. Oxunaemas
IOXOIHOCTH (o)
nopTdens.

O/ aktuBa, O/l mopTdens mpu HEBO3MOKHOCTH 3aMMCTBOBAHUS CPE/ICTB
WIM OCYIIECTBIIEHUS KOPOTKUX Tmpojax. OJl mpu BO3MOXHOCTU
3aMMCTBOBaHMS cpenctB, O/l mpu BO3MOKHOCTH KOPOTKUX mpoaax, O]
IIPH KCTIOJIb30BAHUU TOJILKO 3aEMHBIX CPEZCTB.

Tema 2. OxxunaeMblin
pHUCK opTdens.

Puck aktuBa. [Tokazarenu TECHOTBI CBSITH MEXTY TOXOTHOCTSIMH IICHHBIX
Oymar.

Tema 3.Puck nopt-
(ensi,cocTosIero u3
JIBYX aKTUBOB.

Puck moprdens u3 AByx akTUBOB C Koppensiued aoxomHocted +1, ¢
KOppessiiuel T0XoaHoCTel -1, ¢ HEeKOppPEIUPyeMbIMHU JTOXOAHOCTSIMHU.
Puck noprdens uz AByx aKTUBOB C MUHUMAJIbHOW AMCIIEPCHEH.

Tema 4.Puck nopt-
dbens, cocToAIero u3
HECKOJIbKUX aKTHBOB.

Jomunupyrouiuii noptdens. DPPeKTUBHBIN HabOp mopTdeneit.

Cooeporcamenvuutii. Mmooy 2

Tema 5..Iloptdenp,
COCTOSIILUI U3 aKTHBA
0e3 pucKa U pUCKO-
BaHHOTO aKTHBA.

KpenutHbeiit u  3aémuHBIM  mopTdeny.
BO3MO’KHOCTH KOPOTKHX ITPOJIAXK.

I'pannnia MapkoBiia npu

Tema 6.Br160p
PUCKOBAHHOTO
noptgerns.

D¢ dexTuBHas rpaHuna noprdenei, COCTOSIMX U3 aKTHBa 06€3 pUCKa U
PHCKOBAHHOIO aKTHUBa. Teopema oOTneNeHUs. PBIHOUHBIA MOPTQEns.
O¢¢dexTuBHAs TIpaHUlla [pU pa3IMydM B CTaBKax MO 3aiiMaM |
JITIO3UTaM.

Tema 7.Monenb
OIICHKHA CTOUMOCTH
aktuBoB (CAPM).

JIuHus pbIHKa KamuTajna. PHIHOYHBIN M HEPHIHOYHBIN pucku. DddexT
muBepcudukanuu. bera. Jlunus peinka aktuBa. CML u SML. Anbda.
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Tema 8. CAPM pins cnydasi, KOra CTaBKM 110 3aiiMaM U JIENO3UTaM HE PaBHBI.

Moudukanuu CAPM c nyneBoii 6etoii. Bepcust CAPM st o6nuranuii. JlnaronanbHas

CAPM. Mojenb. Peinounas monens. CAPM u moaens [llapna. Moaens Ilapmna
Kak Mepa d3PEeKTUBHOCTH MOPTQEIs.

Temaruueckuii miian

CoaepikaTeJbHbIH MOAYJIb 1

KoaudecTBo 4acoB
Ounas popma o0ydeHus 3aounas popma oOyuenus
B T.4. B T.4.
HasBaHusi co/iepkaTe/IbHbIX N - R 2 2| & dE
MojyJieii u Tem 2 <= | ] E|SEl 42| x| & E|28 ¢
8 = |4 9 = 2d 8] E| ¢ | 529 B
= i B S s d 21 =7 =| & S g r
M 21 9 = ol 54 A8 2 S s| 8549 5§
Q H o Q = /M D) = [«B 0 /M
SliE g8 8 | B g &gz ss
¢ Y
H 2| S = E| 2| S =
Tema 1. OxumaeMmas
A 135 | 4 3|65
noxonHocTh (OJ1) moprdens.
Tema 2. OxxumaeMbIi pUCK
a P 135 | 4 3|65
noptderns.
Tema 3. Puck noprdens
prgens, 135 | 4 3|65
COCTOSIIIIETO U3 JIBYX aKTHBOB.
Tema 4. Puck noptdens,
COCTOSIIIET0 U3 HECKOJIBKAX 13,5 4 3 6,5
AKTHBOB.
Hmozo
no cooeprcamenbHomy 54 16 12 | 26
Mmooy 1
Tema 5. Tloprdens,
COCTOSIIMN U3 aKTHBa 0e3
m 135 | 4 3| 65
PHUCKa U PUCKOBAHHOTO
aKTHBA.
Tema 6. Br16o
P 135 | 4 3|65
PUCKOBAHHOTO MOpTders.
Tema 7. Moaenb OoLieHKH
A OTL 135 | 4 3|65
ctoumocTH akTuBoB (CAPM).
Tema 8. Moaudukanuu
135 | 4 3 6,5
CAPM.
Hmozo
no cooeprcamenbHomy 54 16 12 | 26
MOOyi0 2
Bcezo no oucyunnune 108 32 24 52
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5. METOJUYECKHUE PEKOMEHJAIUU IJISI IPOBEJAEHUA
JIEKIIMOHHBbIX, IPAKTUYECKHUX U IABOPATOPHbBIX 3AHATUU

TeMpbl JIEKIITUOHHBIX 3aHATHI

o Koauuecmeo
i Hazeanue memut waCos
1 |Oxumaemas noxonnocts (OJ]) moptderns. 4
2 |Oxxmpmaembrii puck mopTdes. 4
3 [Puck moprdens, cocTosmero u3 IByx aKTHBOB. 4
4 |Puck noptdens, COCTOSIIEro U3 HECKOJIbKIUX aKTUBOB. 4
5 [oprdens, cocTosumii U3 akTrBa 0€3 pUCKa U pUCKOBAHHOTO aKTHBA. 4
6 |Bs10Op pucKOBaHHOTO TOPT(hEIs. 4
7 |Mogenb orieHKH cTouMocTu akTuBoB (CAPM). 4
8 [Momudpukanuu CAPM. 4

BCEI'O 32
Tembl (IpaKTHYECKUX, JA00PATOPHBIX, CECMUHAPCKHUX) 3aAHATHH
o Konauuecmeo
i Hazeanue memut waCos
1 [Oxunaemas noxoaHocts (O/]) moprderns. 3
2 |OxumaeMblil puck mopTders. 3
3 |Puck moptdens, COCTOSIIEro U3 IByX aKTHBOB. 3
4 |Puck moptdensi, COCTOSIIETO U3 HECKOJbKUX aKTHBOB. 3
5 [[Toptdens, cocTosmmil U3 akThBa 6€3 pUCcKa U PUCKOBAaHHOTO aKTHBA. 3
6 |BbIOOp puCKOBaHHOTO MOPTQEIS. 3
7 |Mogenb orieHkH cTouMocTd akTuBoB (CAPM). 3
8 |Momudukamuu CAPM. 3
BCEI'O 24
6. METOAWYECKHUE PEKOMEHJAINU IIO OPTAHU3ALIANA
CAMOCTOSATEJIBHOU PABOTHI CTYJAEHTOB
Opranmn3anusi caMoOCTOATEILHOI PadoThI CTYICHTOB
No Konuuecmeo
i Ha3zeanue memui wacos
1 |Oxupmaemas noxoanocts (OJ]) moptdens. 6,5
2 |Oxunaemsblil puck nopTdens. 6,5
3 |Puck moprdens, cocTosmiero u3 IByx aKkTHBOB. 6,5
4  |Puck moptdensi, COCTOSIIEro u3 HECKOJIbKIX aKTUBOB. 6,5
5 [Toprdens, cocTosAnmii n3 akTUBa 0e3 pUcKka U PUCKOBAHHOTO aKTHBA. 6,5
6 |[BbiO0Op puckoBaHHOTO TOPT(hEs. 6,5
7 [Monens onenku ctoumoctu akTuBoB (CAPM). 6,5




Momuduxammun CAPM. 6,5

BCEI'O 52

7. HWHAUBUAYAJIBHBIE 3AJIAHUSL
He npedycmMompeHo

8. KOHTPOJILHBIE BOITPOCHI K IPOMEXYTOUYHOM ATTECTAIIAH

=

OxugaeMas JOXOIHOCTb aKTHBA.

N

O)KI/II[aeMaH JOXOJHOCTh HOpT(l)CJ'IfI IMprU HEBO3MOKHOCTHU 3aMMCTBOBAHUSA CPCACTB
WA OCYHICCTBJICHUA KOPOTKHUX MPOJAXK.

O)KI/II[aeMaH AOXOAHOCTH ITPU BO3MOXKXHOCTHU 3aMMCTBOBAaHHA CPCACTB.
O)KI/II[aeMaH AO0XOAHOCTH TP BO3MOKHOCTHU KOPOTKUX ITPOAAXK.

O)KI/II[aeMaH AOXOAHOCTH IIPHU UCIIOJIB30BAHUHN TOJIBKO 3aEMHBIX CpCACTB.

3

4

5.

6. Puck aktusa.

7. Tloka3zaTeld TECHOTBI CBSITH MEXTy IOXOJHOCTSIMH IICHHBIX OyMmar.

8. Puck nmoptdens u3 1ByX akTHBOB C KOpPpEISIIAEH TOXOHOCTEH -1.

9. Puck noprdens u3 IByX akTHBOB C KOPPEJISIHEH JOX0HOCTEH +1.

10. Puck moptdens u3 AByX aKTHBOB C HEKOPPETUPYEMBIMHU JOX0THOCTSIMHU.

11. Puck moptderns u3 AByX aKTUBOB C MUHUMAJIBLHOM THCIIEPCUEH.

12. Puck mopTtdensi, COCTOSIIETO U3 HECKOJIBKUX aKTHBOB.

13. JloMuHUpyOmM#A mopThHEms.

14. Db dexTuBHBIN HAOOP MTOPTHETCH.

15. Tloprdens, cocrosmuii U3 akTUBa O€3 PUCKa U PUCKOBAHHOTO aKTHBA.

16. KpenutHblii 1 3aéMHBINA TOPTQEIIH..

17. I'panunia MapkoBiia mpu BO3MOKHOCTH KOPOTKUX MTPOJaX

18. Db dexTuBHAs rpaHuIia TOPTQENIEH, COCTOSIIMX U3 aKTHUBA 0€3 pUCKa 1
PUCKOBAHHOTO aKTHBA.

19. Teopema otneneHusl.

20. PerHouHBIH TIOPT(hETD.

21. DddexTuBHASA TPaHMIIA IPU PA3TUIMH B CTABKAX 110 3aliMaM U JICTIO3UTaM.

22. JluHus ppIHKA KamyTaja.

23. PeIHOYHBIN U HEPHIHOYHBIA PUCKH.

24. Dddext muBepcuduKanum.

25. bera.

26. JIuHMS pbIHKA aKTHBA.

27.CMLu SML.

28. Anbda.

29. CAPM pns ciydas, KOT/ia CTaBKU IO 3aiiMaM U JETIO3UTaM HE PaBHBI.

30. CAPM c nyneBoii 6eToil.

31. Bepcus CAPM st oGnuranuii.

32. JlnaroHajabHasi MOJICIIb.

33. PuiHOYHAS MOJIEND.

34. CAPM u monens lllapna

35. .Mogens Hlapna xak mepa 3¢(heKTUBHOCTH nopTdes



9.  OBPA3ELl MOAYJIBHOI'O KOHTPOJISA
(obpasey sapuanma u kpumepuu oyeHusaHus)

TrOY BNO «TOHEIKW HAIIMOHAJIbLHBIN YHUBEPCUTET»
(I)aKyJ'ILTeT MaTEeMaAaTUKI U HH(bOpMaIII/IOHHI)IX TEeXHOJIOr Ui

Hanpaenenue noocomoexu: 01.03.02 Ilpuxknaonan mamemamuxa u uHghopmamuxa
Ipoghuny: Cmamucmuka

IIpoepamma nodzomosxu: oakanaspuam

Cemecmp 8

Yuebnas oucyuniuna Teopusa onmumanvno2o nopmghensn u yeHHvIX dymaz

MOAYJIbHAAA KOHTPOJIbBHAS PABOTA
BAPUAHT

1. Tlokazarenu TECHOTHI CBATH MEX]y TOXOJHOCTSIMU IIEHHBIX Oymar

2. CAPM pns citydas, KOT/Ia CTaBKH IO 3aiiMaM M JISTIO3UTaM HE PaBHEI.

3. HuBectop nmpuodperaer pruckoBaHHbIN akTHB A Ha 200 THIC. pyOJeii 3a c4€T cCOOCTBEHHBIX
cpencts, 3aHumaet 100 Teic. pyOneit moj 15% u Takxke HHBECTHPYET UX B aKTUB A.
Oxunaemast TOX0AHOCTh akTHBa A paBHa 30%. OnpenenuTs 0KUIAEMYIO T0X0IHOCTh

chopMUPOBaHHOTO TIOPThETIS.

YTBepxkaeHo Ha 3aceqaHuu Kadeapbl _TCOPUHM BEPOATHOCTEH W MaTeMaTHYeCKOW CTAaTUCTHKH,
NpoTOKOJ Ne OT «__» 20 T

3am. 3aBenyroniero kaheapou N.JLIypko
[IpenonaBatens A.B.3o0moTas

Kpurepuu oneHuBaHUS MOIYJIbHOI0 KOHTPOJIS

Homep 3a0anusn Konuuecmeo 6annos
1 20
2 15
3 15
Bcezo 50

10. OBPA3EIl DK3AMEHAIIMOHHOI'O BUJIETA

Teopemuuecxue 680NPOCHL K IK3AMEHY
Oxugaemast JOXOJHOCTh aKTHBaA.

N

OsxunaemMasi JOXOTHOCTb MOPT(hens Mpyu HEBO3MOKHOCTH 3aMMCTBOBAHUS CPEJICTB
WJIA OCYILIECTBIICHUS] KOPOTKHUX MPOJAXK.

Oxunaemasi JOXOAHOCTb IPH BO3MOKHOCTH 3aUMCTBOBAHMSI CPEJICTB.
Oxunaemasi JOXOAHOCTb MPU BOBMOKHOCTH KOPOTKUX MPOJIAK.

Oxunaemasi JOXOAHOCTb MPU UCIOJIB30BAHUU TOJILKO 3aEMHBIX CPE/ICTB.

Puck aktuna.

© s w
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7. Tloka3aTenu TECHOTHI CBATH MEXIY JOXOJHOCTSIMH LIEHHBIX Oymar.

8. Puck noptdens U3 IByX aKTUBOB C KOppeJsLuei JoXoqHocTei -1.

9. Puck noptdens U3 AByX aKTHUBOB ¢ KOppessiuei 1oxoaHocreit +1.

10. Puck nmoptdenst u3 IByX aKTUBOB C HEKOPPETHUPYEMBIMU JOXOAHOCTSAMHU.

11. Puck moprdens u3 AByX aKTUBOB C MUHUMAJILHOMN TUCTIEPCHEH.

12. Puck noptdenst, COCTOSIIETO U3 HECKOIBKUX aKTUBOB.

13. JomuHHpYOIUH TOPTQEINb.

14. 3¢ dexTuBHBIN HabOp OPTdETEH.

15. TlopTdens, cocTosimuii U3 akTHBa 6€3 PHCKa U PUCKOBAHHOTO aKTHBA.

16. KpeautHbIit 1 3aéMHBIH TOPTQEIH. .

17. I'panunia MapkoBiia np1 BO3MOKHOCTH KOPOTKUX ITPOJAXK

18. DddexTrBHas rpaHuIa MOpTQENei, COCTOSIMUX U3 aKTHBA 0e3 pUCKa U
PUCKOBAHHOTO aKTHBA.

19. Teopema oTaeneHuUS.

20. PeIHOYHBIH TIOPTdEITH.

21. DddexTrBHAS TPaHHIIA TIPU PA3THMYUHU B CTABKaX MO 3aliMaM H JETIO3UTAM.

22. JluHMS phIHKA KalUTaa.

23. PEIHOYHBIN M HEPBIHOYHBINA PHCKH.

24. Dddext quBepCUPUKAIIHH.

25. bera.

26. JIuHus ppIHKA aKTHBA.

27.CMLu SML.

28. Anbda.

29. CAPM pnis ciydast, Korja CTaBKH 110 3aiiMaM | JICTIO3UTaM HE PaBHBI.

30. CAPM c nyneBoii 6eTOM.

31. Bepcus CAPM st oGuraryii.

32. /lnaronanbHas MOJCIb.

33. PeiHo4YHAs MOIEID.

34. CAPM u monens Illapma

35. .Mogaens Illapmna kak Mepa 3pheKTUBHOCTH MTOPTHEsT

rOY BIO «1OHELKUIA HAIMOHAJIbHbIIA YHUBEPCUTET»
daKyJabTeT MATEMATUKH U MH(OPMAIMOHHBIX TEXHOJIOT Wil

Hanpaenenue noocomoexu: 01.03.02 Ilpuknaonas mamemamuka u ungpopmamuxa

IIpoguns: Cmamucmuka

IIpoepamma nod2omogxu: Ooaxanagepuam

Cemecmp 8

Yuebnas oucyunnuna Teopua onmumanvno2o nopmghensn u yeHHvIX dOymaz
BUWJIET Nel

1. Tloka3arenu TECHOTHI CBSITH MEXIY T0XOJIHOCTSMH IIEHHBIX Oymar
2. CAPM pns cinydast, KOrJia CTaBKU O 3aiiMaM U JICTIO3UTaM HE PaBHBI.
3. HuBectop npuobperaer puckoBaHHbli akTUB A Ha 200 TbIC. pyOieii 3a c4éT COOCTBEHHBIX

cpeacts, 3anumaet 100 Teic. pyoneit moa 15% u Takke HHBECTHPYET UX B aKTUB A.
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Oxunaemast TOXOAHOCTh akTHBa A paBHa 30%. Onpeaenutb 0XKUJAEMYIO T0X0IHOCTh
c(hOpPMHUPOBAHHOTO TOPTQEIIS.
4. JloxomHocts Oymaru X 3a 5 nmet cocraBuna 25%, 15% , 21%, 28%, 23%. JloxoaHOCTh

oymaru Y: 14%, 18%, 15%, 17%, 13%. Onpenenutb KoBapHaIUIO JOXOAHOCTEH Oymar.

YTBepKIE€HO Ha 3acelaHuu Kadeapbl TEOPUM BEPOSATHOCTEH M MaTEMaTHYECKON CTaTUCTUKH,
IPOTOKOJI Ne 0T « » 20 r.

3am.3aBepytoiero kadempoit N.JI.1ypko
DK3aMeHaTop A.B.3on0Tas

Kpumepuu OUCHUBAHUA IK3AMEHA

Homep 3a0anusn Konuuecmeo oannoe
1 25
2 25
3 25
4 25
Bcero 100 6ann10B

11. OBPA3EILl TECTOBOI'O 3AJIAHUSA
He npedycmompeno

12. KPUTEPUU OLIEHUBAHUSA

[To kypcy mpenamnosnaraercs NMpoBeACHUE MPOMEKYTOUHOM aTrTecTaluu B BHJIE MOJAYJIBHOTO
KOHTPOJIS, BBIMIOJHEHUS JOMAIIHUX pabdOT W 3K3aMeHa. OK3aMeH CHAl0T CTYAEHTHl C LEJbIo
MOBBILICHUS PEUTHHTA.

Pacnpeoenenue 6annos, Komopusie Mozym nOAYYUNbL CHLYOCHMbL
6 npoyecce uzyueHus OUCYUNIUHDI

Opranu3anuoHHo- CPC Bcero
y4yeOHasi paGora JlomammHsst MopayibHblii NuauBuayanabHas
CTyAeHTa padora KOHTPOJIb TBOpYeckasi padora
Max 20 6amioB max 20 6amios max 50 max 10 6amtos 100 6amtoB
0ajIoB

HlIxkana coomeemcmeus 6a17108 HAUUOHAIbHOU UIKATlE

Ounenka Ounenka mo OneHka 1o rocy1apcTBeHHOM HIKaJIe Ouenka mo
no mxkaJje | 100-0annbHoii (3x3ameH, nuddepeHPOBaHHBIN 3a4eT) rocy/i1apCcTBeHHOM
ECTS HIKaJIe mKaJe (3a4er)
A 90-100 5 (OTIUYHO) 3a4TE€HO
B 80-89 4 (xopor1110) 3a4TE€HO
C 75-79 4 (xopor1110) 3a4TE€HO
D 70-74 3 (YAOBIETBOPHUTEIBHO) 3a4TEHO




12

E 60-69 3 (YIOBIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (Hey1OBIETBOPUTEIHHO) HE 3a4TEHO
C BO3MOKHOCTBIO IIOBTOPHOM CHAYU
0-34 2 (Hey10BIETBOPUTEIHHO) HE 3a4TEHO
C BO3MOYKHOCTBIO TIOBTOPHOU ClIau¥l MIPH YCIOBHH
00s13aTeIbHOr0 HAbOPa JAOTOJHUTEIBHBIX 0AJIOB

13.

MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE YYEBHOI'O ITPOLHECCA

Jlisg mpoBeneHus JEKIUOHHBIX 3aHATHI TpeOyeTcs ayAuTOpHsl Ha Tpymnmy,

MEJIOBOM WM WHTEPAKTUBHOM JOCKOW,

71a00paTOPHBIX 3aHATHI - KOMIIBIOTEPHAS J1a00paTOpHs.

MYJBTUMEIUNHBIM TPOEKTOPOM H

000pyI0oBaHHAS
JKpaHOM, IS

14, PEKOMEH/IOBAHHAS JIMTEPATYPA
Koa-Bo Hanuuyue
Ne IK3EMILIAPOB | 3JIEKTPOHHOM
HaumenoBanue
n/n B OnO/1uoTEKE BEpPCHHU B
JounHY 9BC
Ocnosnasn 1umepamypa
1. bypennn A.H. Ynpasnenue noprdenem meHHpx oymar /
A.H.Bypenun. — M.: HaydaHo-TexHr4ecKoe 00IeCTBO IMEHH 2 -
akagemuka C.J. Basuosa, 2008. — 440 c.
2. Yormem T. KommuectBenneie Metoapl B (uHancax / T. 6 i
Yoruem, K. [Tapamoy. — M., 1999. — 527 c.
3. [Mapn V. WuBectmmmu  / VY.apn, T.beitma, JIx. 1 i
Anekcangnep. — M., 1997.
4, [lemo0aes C.U. MaremaTiyecKre METOIbI 1 MOJIE B
9KOHOMHKE, rHaHcaX, OuzHece: Yuel.mocodue s 5 i
CTYZICHTOB BY30B, O0Y4YaIOIIMXCS 110 SKOHOM. CIIell. /
C.N.Ieno6aes. — M.: KOHUTU-JTAHA, 2000. - 368 c.
5. Ilemo0aes C.U. MaremaTyecKye METOIbI K1 MOJIEIH :
VYue6.nmocobue ay1st By30B 110 3koH. cretl. / C.H.1lenoGaes. - 2 -
2-e u311., epepad. u gon. — M.: FOHUTH, 2005. — 287 c.
Jlononnumenvnas numepamypa
6. Bentnens H.C. Teopus BepostHocteli /H.C. BenTuens . — M.,
10 -
1999,
7. Bapuan X. MukposkoHoMuka. [IpomMexyTouHbIil ypOBEHb. 3 i

CoBpemennslii mogaxon /X. Bapuan. — M., 1997.

15.

NHOOPMAIIMOHHBIE PECYPCHI

1.www.donnu.ru — TOY BITIO «/loHeuKnii HalMOHAIbHBI YHUBEPCUTET
2.www.newlibrary.ru - HoBas 3;1eKTpoHHas1 OMOIHOTEKA;
3.www.edu.ru — penepanbHbIil MOPTAT POCCHHCKOTO 00pa30BaHMS;
4. www.mathnet.ru — obmepoccuiickuii MaTeMaTHYECKHUil TOPTA;

5.www.elibrary.ru — Hay4Has 3J€eKTpoHHass OMOIMOTEKa;
6.www.nehudlit.ru - snekrponnas OudIMOTEKa YICOHBIX MaTepHAIOB
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16. NPOI'PAMMHOE OBECIIEYEHHUE

1. Windows 7 PRO (kopniopatuBnas imuuensust JOHHY Ne 46484614);

2. Microsoft Office (kopnoparusHas smnensus JOHHY nunensus Ne 46472919);

3. Microsoft Visual Studio (nuuen3us nporpammbl Dream Spark yist BhICIINX Y4€OHBIX 3aBEICHUN);
4. Jlunensuu GPL, Apache, BSD gy cBo60HOTO ITporpammuoro obecneuenus: 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.

Pabouass mporpamMMa paccMOTpeHa M IepeyTBep)KJeHa Ha 3aceJaHuM Kadeapbl Teopuu
BEPOSTHOCTEH M MAaTEMATHYECKOM CTATUCTHKU C M3MEHEHUs MU (0e3 n3meHeHui) Ha 20 roj.

ITpoTokon Ne OT « » 20 T.

3aBenyromuii kadenpoit




