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1. OBJACTH MIPUMEHEHHWS 1 MECTO JUCIUAILIMHLI B YYEBHOM
MMPOLIECCE

Kypc «Marematndeckue MOJIENU TPOM3BOJHBIX (PUHAHCOBBIX MHCTPYMEHTOBY» SBIISCTCS
JTUCHUIUIMHON BapuaTuBHOM uactu bnok 1 «Jlucuumimael  (MOIy/IHM)» IO  HaNpaBJICHUIO
noarotoBku 01.04.02 IlpuknagHas matematnka W uHpOpMaTHKa (Marmcrepckas MporpaMma:
aKTyapHasi MaTeMaTHKa).

WN3yuenne paucuumianHsel «MaTemaruyeckue MOJEIM  MPOU3BOJHBIX  (PUHAHCOBBIX
MHCTPYMEHTOB» OCHOBBIBA€TCS Ha 0a3e 3HAaHUM, IOJYYEHHBIX CTYJEHTAMH B XOJE€ OCBOCHMS
JUCUMIUIMH «Anrebpa u reomerpusi», «Maremarnueckuil anamu3», «Teopus BeposiTHOCTEH U
MaTeMaTH4ecKasi CTaTUCTHKa», «CToxacTuueckue aupdhepeHanbHbie ypaBHEHUD).

[Tony4yeHHBIe 3HaHHUSI MOTYT UCIOJIB30BATHCS CTYJAEHTAMU BO BPEMS BBIIIOJIHEHHS HAYy4HO-
HCCIeI0BaTeNbCKOU paboThl, npu Hanrcanuu BKP.

2. CTPYKTYPA JMCHUIIJIMHBI

Xapakmepucmuka y4eOHoil Oucyuniunbl

01.04.02 ITpuknagHas MmaTeMaTuKa

HanpaBnenune noaroToBku
1 uHhopMaTuKa

Marwucrepckasi mporpamMmma aKTyapHasi MaTeMaTHKa
OO6pazoBarenpHas mporpaMmma aKaJleMUIecKasi MarucTparypa
Kpanuduxanms MarucTp
KonndecTBo conepkaTenbHbIX MOTYIIEH 1

JucuunnuHa 06a30B0i / BapuaTUBHON YacTH

. JTUCIUIIMHA BapUATUBHOMN 4acTH
00pa3zoBaTeIbHON MTPOTPAMMBI

®opwmbl koHTpOJIst (MK, sk3ameH, 3a4eT) 1 MOITybHBIN KOHTPOJIb, 1 3a4eT
Mokasarem ouHas ¢popma 3ao4yHas popma
00yueHus 00yJeHUS

KonnuecTBo 3a4eTHBIX e AMHUIL (KPEIUTOB) 2

T'ox moaroroBku 2

Cemectp 3

KonnuecTBo yacoB 72

- JIEKIIHOHHBIX 18

- IPAKTUYCCKUX, CEMHUHAPCKUX 18

- JJa0OPATOPHBIX

- CaMOCTOSATEILHON paboThI 36

B T.4Y. MHJMBHIyaJIbHOC 3a/IaHUC
HenenbHOE KOJTUYECTBO YacoB, 4
B T.4. ayTUTOPHBIX

3. OIIMCAHHUE JUCIUIIJINHbI

Ileaun u 3apaun
Ilens — dopmMupoBaHHE Yy CTYACHTOB IIEIOCTHOTO TMpEACTaBIEHUS O (PUHAHCOBBIX H
OpPraHM3aI[MOHHBIX ~MeXaHU3Max (YHKIMOHUPOBAHUS pbIHKA TMPOU3BOAHBIX (UHAHCOBBIX
WHCTPYMEHTOB.
3aoauu oucuunIuHbL:
— ompeJeNeHue SKOHOMUYECKOW CYIIHOCTH TPOW3BOAHBIX (DUHAHCOBBIX HHCTPYMEHTOB,
paccMOTpeHHe  OCOOCHHOCTEH  OTAENBHBIX  BHUAOB  MPOU3BOJHBIX  (DUHAHCOBBIX
WHCTPYMEHTOB, BO3MOHOCTEH UX MPUMEHEHUS CyOhEKTaMU XO3SIIICTBOBAHUS IS PEIICHUS




KOHKPCTHBIX MPAKTUYCCKUX 3a1a4,

- wu3y4YeHHE O0COoOeHHOCTeH (PYHKIMOHUpPOBaHUS OUPKEBBIX U BHEOMPIKEBBIX PBHIHKOB
MPOU3BOHBIX ()MHAHCOBBIX HWHCTPYMEHTOB, CHEUM(UKHA OpraHu3aluyd TOPrOBIM HA
CPOYHBIX OMpKax;

— TpUOOpETeHHE HABBIKOB OIIEHKM CTOMMOCTH TPOU3BOJHBIX (PMHAHCOBBIX MHCTPYMEHTOB U
MOCTPOEHHSI TOPTOBBIX, ApPOUTPAXKHBIX M CHEKYIATUBHBIX CTpaTerWid B Ipolecce
WHBECTHPOBAHUS B (DMHAHCOBBIC AKTUBBI C TIOMOIIBIO TPOM3BOAHBIX (PUHAHCOBBIX
WHCTPYMEHTAX.

TpeGoBanus K pe3yJbTaTaM OCBOeHUS AMCHUILIMHBL. [Iporiecc n3ydeHus MTUCIUITITMHBI
HarpaBJieH Ha (POPMHUPOBAHUE PJIEMEHTOB CleAyomMuX KomneTeHuil B cootsercteun ¢ ®I'OC BO
P® no nanpasnennro noarorosku 01.04.02 Ipuxnagnas maTeMaTuka ¥ ”HPOPMATHKA U OCHOBHOU
00pa3zoBaTeNbHOM TMporpaMMbl  BhICHIET0 oOpa3zoBaHus HampaBieHuss mnoarotoBku 01.04.02
[Ipuknannas maTemaTtuka U HHGopMaTHKa (Marucrepckas mporpamma: akTyapHasi MaTeMaTHKa):

a) oouwexynomypusix (OK):

— CIOCOOHOCTH K a0CTPAKTHOMY MBINUICHUIO, aHau3y, cuaTe3y (OK-1);

— TOTOBHOCTb K CaMOpa3BUTHIO, CaMOpPEaJU3alliH, MCIOJIb30BAHUIO TBOPYECKOTO
noteniuana (OK-3)

0) oowenpogpeccuonanvnuvix (OIIK):

— TOTOBHOCTh K KOMMYHHKAlliM B YCTHOM W THCBMEHHOW (¢opmMax Ha
rocyaapcTseHHoOM s3blke Poccuiickont denepanuym M MHOCTPAHHOM SI3BIKE IS PEIICHUS 3ajad
npodeccroHanbHoit nesrenpHocTH (OITK-1);

— CIIOCOOHOCTh CaMOCTOSITENILHO MpPHOOpeTaTh ¢ IOMOIIBI0 HH(OPMALUOHHBIX
TEXHOJIOTUH ¥ NCIIOJIh30BaTh B MPAKTUIECKOH JEATETLHOCTH HOBBIC 3HAHUS M YMEHUS, B TOM YHUCIIE
B HOBBIX 00JIaCTSIX 3HAHHM, HEMTOCPEJICTBEHHO HE CBA3AHHBIX CO c(hepoil NeSATENbHOCTH, PACIIUPATh
1 yrayonsate cBoe HayaHoe MupoBo33perue (OITK-3);

8) npogheccuonanvuvix (I1K):

HAYYHO-HMCCJIeI0BaTeIbCKAS 1eSITeIbHOCTh:

— CIIOCOOHOCTh MPOBOJUTH HAay4yHBbIE HCCIEAOBAHMS M MOJIydyaTh HOBBIE HAaydHbIE U
NPUKIIAIHBIC PE3YIbTAaThl CAMOCTOSATENILHO M B COCTaBe HayyHOTo KoyutektuBa (I1K-1);

— CIOCOOHOCTh pa3padaThiBaTh U aHAJTU3UPOBATH KOHIIENITyaJdbHbIE M TEOPETUUYECKHE
MOJIEJIH PellaeMbIX HaydHbIX rpobiiem u 3amau (ITK-2).

NPOEKTHAS U NPOU3BOJACTBEHHO-TEXHOJIOTHYECKas 1eATeJIbHOCTD:

— CIIOCOOHOCTH pa3pabaThiBaTh U MPUMEHSITh MaTeMaTHYECKHE METO/Ibl, CHCTEMHOE U
MPUKIAJHOE MPOrpaMMHOE oOecrieyeHue JUid pelleHus 3aJad  HaydHOH M IPOEKTHO-
TexHosiornyeckoi aesrenbHoctH (ITK-3);

— CIIOCOOHOCTh pa3pabaThiBaTh U aHAJIU3UPOBATH KOHIIENITyalbHbIE U TEOPETUUYECKUE
MOJIENIU peIllaeMbIX 3aJa4 MPOEKTHOW M MPOU3BOACTBEHHO-TEXHOIOrHUecKkor nestensHoctu (ITK-

4);

OpPraHN3alMOHHO-YIPaBJIeHYeCKasl 1eATeIbHOCTD:
— CIIOCOOHOCTBH YIPABIATH NPOEKTAMH, TNIAHUPOBATH HAYYHO-UCCIIE0BATEIbCKYIO
IeSATENbHOCTD, aHATM3UPOBATH PUCKH, YIPaBIsATh KoMaHo# mpoekra (I1K-5);
— CIIOCOOHOCTH OPraHM30BBIBATH IPOLECCHl KOPIOPATUBHOTO OOYYeHHs Ha OCHOBE
UH()OPMAIIMOHHBIX TEXHOJIOTUI U Pa3BUTHs KOPHOpaTUBHBIX 0a3 3HaHui ([1K-6);
— crnocoOHOCTh  pa3pabaThiBaTh M ONTUMM3UPOBATh  OM3HEC-IUIaHBl  HAY4YHO-
npukiaaHbix npoekros (ITK-7).
B pe3yibTaTe n3yyeHusi y4eOHO AMCHMIIMHBI CTYAEHT JA0JIKEeH:
3HaAmb: HOBEHIIINE TEOPUH VIS PHIHKOB IPOU3BOIHBIX (PUHAHCOBBIX HHCTPYMEHTOB, METO/IbI
UCCIIEIOBAaHUSI ATUX DBIHKOB, COBPEMEHHbBIE MOJEIH I€HOOOPa30BaHUs, CXEMBbl TEXHOJIOTUH U
CTpaTeruil MoBeJIeHUsI YYaCTHUKOB ATUX PBIHKOB; OCHOBHBIE THIIBI HMPOHM3BOJHBIX (DMHAHCOBBIX
MHCTPYMEHTOB, 3aKJIIOYAIONIMICA B HUX MOTEHLMAN ACHCTBUI YYaCTHHMKOB, BKIIOYas PHCKH, Ha
OUP)KEBOM U BHEOUPIKEBOM PBIHKAX;
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ymemp.  CaMOCTOSITEJIBHO  HAaKalUIMBaTb, CHCTEMATU3UpPOBaTh M AHAJIMU3UPOBATH
MHGOPMAILIMIO TI0 PHIHKAM NMPOU3BOIHBIX (PUHAHCOBBIX MHCTPYMEHTOB, PACCUMTHIBATH LEHBI ITHX
MHCTPYMEHTOB, BbIOMpAaTh CXEMbl TEXHOJOIMH U CTpaTerui, MOJEPHU3UPOBATH JITAHHBIE CXEMBI B
M3MEHSIOIINXCST YCIOBUSAX pbIHKA, BKIIOYAThCS B pabOTy OMpX MPOU3BOAHBIX (PUHAHCOBBIX
MHCTPYMEHTOB;

61a0emp’. HABBIKAMU IIPUMEHEHHUS COBPEMEHHOTO MAaTEMATHYECKOIO MHCTPYMEHTApUs s
peuieHuss 5KOHOMUYECKUX 3a1ad.

4. COAEPKXAHME JUCHUIIJINH U ®OPMbI OPTAHU3ALIUN YYEBHOT' O

MPOLIECCA

MMopsiakoBbIi
HOMeEp U TeMa

Kparkoe conepxxkanue TeMbl

Cooeporcamenvutii mooyas 1

Tema 1.
DHHAHCOBLLE O¢ddexTrBHAs NpOIEHTHAas CTaBKa. Y4YeTHas CTaBKa. Bekcens.
CTpyMe . [IpoueHTHBIE cTaBKU B yciaoBusax nHpasuuu. ®opmyna @uiepa.
MHCTPYMEHTBI
Buytpennss Hopma noxonnoctu. O6nuranus. Jropanus notoka
(buKCHpPOBaHHBIMU YIpeHrt pMa JIOXO . Jlropart
IJIaTeked U 3JaCTUYHOCTD LIEHBI M0 I0XOAHOCTH K MOTallleHUIO.
iaTexxaMu
Tema 2 MHO0X€eCTBO TOMYCTUMBIX MOPTQesel, COCTOSIINX U3 IBYX LIEHHBIX
ema 2. .
TopTdensHpii Oymar. MHOECTBO JIOTTyCTUMBIX MOpT(eneit B o01eM ciyJae.
I;Hanm OnTtumanbHelil nopTdens. YUET pa3nudyHbIX CTAaBOK KPEIUTOBAHUS U
) 3aMMCTBOBAHUS.
Temas3.
Mopaenu
Mogenu neHooOpa3oBaHusl IIEHHBIX OyMar
[IEHO0Opa30BaHUS

IIEHHBIX Oymar

OcHoBHBIE cBeZicHUs 0 (prouepcax u omnuoHax. llena u Bpems

Tema 4. N
TTpoH3BoTHbIe noctaBku. Llena ¢rrouepca. Cryuail nuBHIEHAOB 110 6a30BOMY aKTHUBY.
(brEAHCOBEIE AMEpHUKaHCKHE U €BPOIECUCKHE KOJUT U ITyT ONIUOHBKI. [IpocTeiiune
HECTPYMEHTEL OIICHKH IIeHbI OMIMOHOB. ApryMeHThl Oe3apoutpaxHoctu. [laputer
' ONIMOHOB KOJIJI U IyT.
Tema 5.
Toprosbie .
P Ommmon wu akuus; copeasl  (box, buterfly, calendar, diagonal);
CTpaTeruy,
KOMOHMHAIIMUOTIITHOHOB.
OCHOBAHHbIE HA
ONIMOHAX.
Tema 6.
bunomunansaas | OpHonepuoaHas Mojenb. JByxnepuoaHas Mojienb. MHoronepuoaHas
MO/IEJNb Mozeinb. Puck-neitpanbHas mepa. [Ipeaensuslii nepexoa. @opmyna
neHooOpas3oBanus | bimka-1lloyn3a.

OIIIMMOHOB.
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TemaTrnueckuii miaian

ConepxaresibHbIH MOTYJIb 1

KoandecTBO 9acoB

Ounas popma 00ydyeHus 3aounas popma oOyuenust
B T.4. B T.4.
= = X =
< <
Ha3sBanus coaep:xatebHbIX 2|z = s 2 5 = £
o %) )
MojyJ1eil 1 Tem Sle| 8|&l5=<5<l 28| =] 3| &|5 <5«
Q = O | o2 ESE| o = o] o |2 & =
o = F | 5| = Qe < = = £l R Q20
= 2 = < | 8V = 2 = s | 89|l HQ
=l 2| 35 &z = 2| &5 a8 s
Sl1els |5 Sl 9|9 =
< | S = o < S =
= S jen) = = = =
O =~ 131 S
Tema 1. ®unancoBbIe
WHCTPYMEHTHI C 10121 2 6
(buKCHpPOBaHHBIMU
laTexxaMu
Tema 2. TloprdenbHbIii
pTd 10| 2| 2 6
aHaJu3.
Tema 3. Moaenu
[IEHO00pa30BaHMSs IIEHHBIX 14 | 4 | 4 6
Oymar.
Tema 4. ITponsBoaHbIE
POUSBOA 10[2] 2 6
(hMHAHCOBBIC HHCTPYMEHTHI.
Tema 5. ToproBeie
CTpaTeruu, OCHOBaHHBIC HA 14 | 4 | 4 6
OTIMOHAX.
Tema 6. bunomuanpHas
MOJIEITh IICHOOOpa3oBaHUs 14 | 4 4 6
OTIIIMOHOB.
Hmozo
no cooeprcamenbHomy 72 | 18 | 18 36
Mmooy 1

5. METOAUYECKHME PEKOMEHJALINHA AJI51 NPOBEAEHUS IEKIIMOHHBIX,
INPAKTHYECKHUX U JIABOPATOPHbBIX 3AHATHUHU

TeMbl JIEKITHOHHBIX 3aHATHH

No Konuuecmeo
Hazeanue memoit
n/n uacoe
1 OddexTuBHAs  NPOIEHTHAas CTaBKa. YUeTHas CTaBka. Bekcenb. 5
[IpouieHTHBIE cTaBKU B yciaoBusix uHpmsuu. ®opmyna Ouniepa.
2 Buytpennsis Hopma noxonnoctu. O6nuranus. Jlropaius moToka raTexei 5
U JIACTUYHOCTD IICHBI IO JIOXOJIHOCTH K ITOTAIICHUIO.
3 MHO03K€eCTBO TOMYCTHUMBIX MOPTQenei, COCTOSIINX U3 IBYX [IEHHBIX Oymar. 2
MHO0K€eCTBO TOMYCTHUMBIX OpTdeneit B o0IeM ciydae..
4 OnTtumanbHelil  mopTdenb. YUETpa3nMUHBIX CTaBOK KPEIUTOBAHUS H 5
3aMMCTBOBAHMSI.
5 |Monenu 1ieHoo0pa3oBaHus LIEHHBIX Oymar. 2
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OcHoBHBIE CBeZIcHHS O (broUYepcax U ommuoHax. [leHa u Bpems MOCTaBKH.

6 |lena ¢rrouepca. Cnyuali JOUBHUICHIOB 1O 0a30BOMY  aKTHUBY. 2
AMepHUKaHCKUE U €BPOIEHCKNE KOJII U ITyT ONIHOHBI.
7 |Toprosele cTpaTeruu, OCHOBaHHBIE Ha ONLIMOHAX. 2
8 |buHOMMaNbHASI MOJIETh IIEHOOOPA30BaHUS OIIIMOHOB. 2
9 |Dopmyna bioka-Iloymnsa. 2
BCET'O 18
TeMbl NPAKTHYECKUX 3AHATHH
Ne Konuuecmeo
" Ha3zeanue memoi 4aCos
1 OddexTuBHas  MOPOIEHTHAas CTaBKa. YueTHas CTaBKa. Bekcelb. 5
[IpouieHTHBIE cTaBKU B yciaoBusx nHpasuuu. ®opmyna @uniepa.
2 Buytpennss Hopma noxonHoctu. O6nuranus. J{ropanust NoToKa ruiaTexei 5
U DJIACTUYHOCTH IIEHBI 110 JOXOJHOCTH K IOTAIIEHUIO.
3 MHO0XeCTBO JOMYCTUMBIX TTOpTderneld, COCTOSIIIUX U3 ABYX IIEHHBIX Oymar. 2
MHO0XeCTBO JOMTYCTUMBIX TIopTderneli B 001IeM ciryJae..
4 OnTtumanbHbelil nopTdens. VYUETpa3iNMUHBIX CTaBOK KPEIUTOBAaHUS H 5
3aMMCTBOBAHUSI.
5 [Moaenu nnieHooOpazoBaHus IIEHHBIX Oymar. 2
OcHoBHbIE CBeIcHHS 0 (brodyepcax U onuuoHax. LleHa u Bpems MocTaBKH.
6 |Lena ¢brouepca. Cnyualt OUBHACHIOB 1O 0a30BOMY  aKTHUBY. 2
AMEpUKAHCKHE U €BPONEHCKHE KOJII U ITYT OMIMOHBI.
7 |Toprosele cTpaTern, OCHOBaHHBIE Ha OMIIMOHAX. 2
8 |buHOMMaNIBHASI MOJIEITh IIEHOOOPA30BAHUS OTIITUOHOB. 2
9 |Popmyna biska-lloyn3a. 2
BCEI'O 18
6. METOANYECKHUE PEKOMEHJIALIUHU 11O OPTAHU3ALIUN
CAMOCTOSTEJBHOM PABOTHI CTYJEHTOB
Opranu3anusi CaMOCTOATEILHON padoThl CTY/ICHTA
Ne Konuuecmeo
wn Haszeanue memut waCos
1 OuHaHCOBbIE HHCTPYMEHTHI ¢ (PMKCUPOBAHHBIMHU IIaTekaMu. [lomanHee 5
3asianue Nel.
2 [lloprdenbubiit ananusz. JlomamrHee 3ananue No2.
3 [Mogaenu nenoo6pa3oBanus neHHbIX Oymar. Jlomaiminee 3amanue Ne3. 6
4 |IIpousBoHble (PHMHAHCOBBIE HHCTPYMEHTHI. JJomariHee 3ananue Ned. 6
5 |[ToproBeie cTparernu, OCHOBaHHbIE Ha oniMoHax. JloMmaniHee 3ananue NeS. 6
6 bunoMuanpHast MoJeNb IIEHOOOpa30BaHus ONMIIMOHOB. JloMarrHee 3anaHue 6
Neb.
BCET'O 36
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7. MTHANBUAYAJIBHBIE 3AJIAHUA COAEPKATCA B METOAUYECKUX

YKA3AHUAX

NuauBuayanbHas pa6ora
[Ipu Bbimaue kpenurta Ha 200 aneit mox 10 % TromOBBIX KpEeIUTOp YACpPKUBAECT

koMuccuonnsle B pasmepe 0,5% ot cymmbl kpeaurta. CraBka Hanora Ha npoueHtsl 10%. Kakosa
JOXOIHOCTh OTIEPALUH ISl KpeauTopa?

[Tycth HOMUHANBHASE CTOUMOCTD Bekcest cocraBisier 100$. Cpok Bekcens - 65 nHeid,

MpoIeHThl Mo Bekcento - 11 % B rox (mpouentsl npoctsie). [Ipeanonokum Biajenen BeKcels
pemm y4ecTh BeKcelb B 0anke 3a 10 aHe 10 HACTYIUICHHs CpoKa MO MPOCTOM Y4eTHOM cTaBke 9,5
%. BbIICHUTD, 110 KaKO LIEHE ero KynuT OaHK.

8. KOHTPOJIbHBIE BOITPOCHI K TIPOMEXKYTOUYHOM ATTECTAIIAH

®uHaHCOBbIE MHCTPYMEHTHI ¢ (PMKCHPOBAHHBIMH IJIATEKAMMU:

DddexTuBHAS TPOILIEHTHAS CTaBKa. YueTHas cTaBka. Bekcenb. [IporieHTHBIE cTaBKU
B ycnoBusx uHpsuuu. ®opmyna Ouiepa.

Buyrpennss HopMa goxogHocTH. Ywucras npuBeAEHHAs CTOMMOCTb. Jlonr.
O6cnyxuBanue noisra. Penta. Ilapamerpsl ronoBoil pentsl. Ilapamerpsr oOmieit
peHThl. Beunas penta. O0beMHEHNE U 3aMEHA PEHT.

O6muranus. Kymonnast u 6eckynonHas oonuranuu. Tekyiiee 3HaueHue. PeiHouHas
nena. Texkymas moxomHocTs. JloxomHocTh k morameHuto. lleHa kak QyHKus
JOXOJIHOCTH: HENpPEepPhIBHOCTh, MOHOTOHHOE YObIBaHHE, BBIMYKIOCTh BHU3. Kypc
oOnuranuu, NpeMust ¥ TMCKOHT. BhIaTa KylmOHOB HECKOJIBKO pa3 B TOJ.

Jltopanys moToka IuiaTexeil M 3JaCTUYHOCTH II€HbI MO J0XOJHOCTH K IMOTalleHHIO.
3aBUCHUMOCTH JIIOpaIlii OT MapaMeTpoB oOIUranuu (KyrmoHHOM CTaBKU, TOXOJHOCTH
K TOTalleHHIo, BpeMEeHH [0 mnoramieHusi). OTHOCHUTENbHOE W3MEHEHHE IICHBI.
Bremmyknocts obnuramuu. Jropanmst moptdens. XemKUpOBaHHE OTHOCHTEIBHO
W3MEHEHUI NMPOIEHTHOU CTaBKH.

[TopTdensHbIii aHaN3:

CBoOoaHBI OT apOWTpa)ka OJHONEPUOJHBIA PBHIHOK KamuTala B YCIOBHUSAX
onpenenéunoctu. Ilonstue apOutpaxka. I[lpumepsl. AAIUTHUBHAS CTOMUMOCTH
noptdens. [loaHoTa phIHKaA KanuTana.

MHOKeCcTBO JOMyCTUMBIX MOpTdeneii, CcocTOoSMUX U3 JBYX LEHHBIX Oymar.
MHOXeCTBO JOMYyCTUMBIX MopTdeneit B obmem ciydae. Borayrocts. [loptdensb
3aIaHHOM JIOXOJTHOCTH C MHHHUMAQJIBHBIM PUCKOM IPH Pa3pelICHHBIX KOPOTKHX
npoaaxkax. OddexkTuBHOE MHOXKeCTBO mopTdeneii. Bormyrocts 3ddexTuBHOTO
MHOkecTBa. Dynkuus mnone3Hoctu. Kpusbie Oe3paznuuusa. He Hacelaemocts u
n3beranue pucka. OnTuManbHbIA TOPTHEb.

OnTtumanbHblil mOpTQens Npu Haauduu O€3 PUCKOBOM MPOIEHTHON CTaBKHU.
be3puckoBoe  kpenuroBaHue.  be3puckoBoe  3amMcTBOBaHME.  MHOXKECTBO
nomyctuMbix moptdeneit. [loprdens ¢ MUHUMAIBHBIM PUCKOM MpHU 33TaHHON
OKUJAaeMOU JTOXOAHOCTH. DPPEKTUBHOE MHOXKECTBO mnoprdeneil. OnTuMaabHbINA
noptdens. YUET pa3nuvHbIX CTAaBOK KPEIUTOBAHUS U 3aMIMCTBOBAHUS.

Mojenu 11eH000pa3oBaHMsI IEHHBIX Oymar.

Mogens CAPM. Ilpeanonoxenuss moaenu. PeiHOuHBIH nopTdens. CBA3b MexIy
PBIHOYHBIM W KacaTelbHbIM TopTdeneM. PoiHouHas nuHus kanurtana. Kacanue
JOMYCTUMBIX TOpTQenel, COCTOSIUX U3 MPOU3BOJBHOIO aKTHBAa U PHIHOYHOTO
noptdens, W PHIHOYHOM JMHHUM KamuTajia. B3auMoCBs3b MEXIY O0KHIAEMbIMH
JOXOJHOCTSIMM TPOU3BOJBHOTO aKTHBa M PbIHOYHOro mnoptdens. Koapuanms c
PBIHOYHBIM TIOPT(]EeM Kak Mepa pUcKa B MOJIEIIH.

daktopHble Mojenu. PeiHOuHas (oaHO(akTOpHAas) Mozenb. bera 1enHoil Oymaru.
OOmu1re uepThl ¥ pa3nuuus peiHOYHON Mojienu u Mmoaenun CAPM. [lusepcudukarys.
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PeiHouHBI 1 coOcTBeHHBIN pucku noptrdens. OpHodakTopHass MOAETb. PeiHOYHAS
MOJIeNb KaK MpuMep oAHopakTOopHOH wmozaenu. Oxumaemas IOXOJHOCTh U
KOBapHalMOHHAs MaTpuia B  MHOrodakTopHoii wmogenu. CuHCTeMHBIH U
HecucTeMHBbIN pucku. [locTpoeHne onTuManbHOTO OPTQhEs.

9. OBPA3ZEIl MOAYJIBHOI'O KOHTPOJISA

TrOY BIIO JIOHEIKWA HAIIMOHAJIbHBIA YHUBEPCUTET»
®DaKyJabTeT MATEMAaTHKU U HH(POPMALMOHHBIX TEXHOJIOT Uil

Hanpaenenue noocomoexu: 01.04.02 Ilpuxknaonan mamemamura u uHghopmamuxa
Maeucmepckas npoepamma: AKmyaphas mamemamuxa

IIpoepamma nodzomosxu: aKademuueckas Mazucmpamypa

Cemecmp 3

Vuebnas oucyuniuna Mamemamuueckue mooenu nPou3600HbLIX PUHAHCOBIX

MOAYJbHASA KOHTPOJIbHASI PABOTA BAPUAHT Nel

1. Jiopauys TOTOKa IJIaTeKed W 3JaCTUYHOCTh II€HbI IO JOXOAHOCTH K
MOTalIeHNI0. 3aBUCUMOCTh JIOpallid OT TMapaMeTpoB oOJauranuu (KynmoHHOW CTaBKH,
JOXOJTHOCTH K MOTAIlIEHUI0, BPEMEHHU J0 MOTAIIeHHUS).

2. [Toprdens 3amaHHON TOXOAHOCTH C MUHUMAJIBHBIM PUCKOM MPU pa3perieHHbIX
KOPOTKHX THpodaxkax. DPQPeKTUBHOE MHOXKECTBO mnoprdeneii. Boruyrocts 3pQexTuBHOTO
MHO>K€ECTBA.

3. B3aumocBs3p MeXIy 0KHIa€MBIMH JOXOJHOCTSMHU INPOU3BOJIBHOTO aKTHBA U
PBIHOYHOTO TIOPTdEs.

YTBepxkaeHO Ha 3acenaHuu Kadeapbl TEOPUM BEPOSTHOCTEH M MaTEMaTHYECKOW CTaTHCTUKH
NpoTOKOJ Ne OT «_ » 20 1.

3aBenyromuit kadenpoit
[IpenonaBarens

Kpurtepuu oneHnBaHus MOAYJILHOT0 KOHTPOJISI

Homep 3a0anusn Konuuecmeo 6annos
3aganue 1 10
3aganue 2 10
3aganue 3 10
Bcezo 30

10. OBPA3EILl 9K3AMEHAIIMOHHOI'O BUJIETA
He npeaxycMoTpeHO yueOHBIM MJIaHOM.
11. OBPA3EILl TECTOBOI'O 3AJAHUSA
He npexgycmotpeno.
12. KPUTEPUU OLUEHUBAHUSA

IIo KypCy Impcamnojaractcda nmpoBcIacHuc HpOMe)I(YTOqHOﬁ arreCTallui B BUAC MOAYJIIBHOTO
KOHTPOJIA U BBIIIOJIHCHHUE HH,[[HBHIIyaJIBHDﬁ pa6OTBI, IMPOBCACHHUC 3auéTa.



10

Pacnpeoenenue 6annos, Komopwie Mocym ROIYYUML CHIYOEHMbL 8 NPOUEcce U3YYeHUs

OUCUUNIUHDL
OpranuszanuoHHo CPC
yuebnasi pabora NuauBuayanbHas MoayabHbIH NuauBuayanasHas
CTyAeHTa pabdora KOHTPOJIb TBOpYecKasi pabora
max 10 GamtoB max 50 GamnoB max 30 max 10 6aytoB
0amioB

IlIkana coomeemcmeus 6an/108 HAUUOHAILHOIL WIKATIE

Ounenka Ouenka no OueHka 1o rocy1apcTBeHHOM 1IKaJIe Ouenka no
no mkaje | 100-6amibHoi (3k3amMeH, 1M PepeHUPOBAHHBIN 324eT) rocy1apcTBeHHOM
ECTS mKaJje mKaJje (3a4yer)
A 90-100 5 (OTIUYHO) 3a4TEHO
B 80-89 4 (xopor1o) 3a4TEHO
C 75-79 4 (xopor1o) 3a4TEHO
D 70-74 3 (yIOBIETBOPUTEIBHO) 3aYTEHO
E 60-69 3 (YIOBIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (Hey/IOBJIETBOPUTEIHHO) HE 3a4TEHO

C BO3MOYKHOCTBIO ITOBTOPHOM CHAYH
0-34 2 (HEy/IOBJIETBOPUTEIHHO) HE 3a4TEHO
C BO3MOKHOCTBIO IIOBTOPHOM CJTAYH MPH YCIOBUN
00s13aTeTLHOTO HA0Opa JOTOTHUTEIBHBIX 0AJIIIOB

13. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE YYEBHOI'O ITIPOLECCA

Jlis mpoBeneHUS JeKIHMOHHBIX M NPAKTHYECKUX 3aHATHH TpeOyercs ayauTopusi Ha
rpynmy, o0opyaoBaHHas MEJIOBOW MM HHTEPAKTUBHOU JTOCKOM.

14. PEKOMEHJOBAHHAS JIUTEPATYPA

KoJu-Bo Hanunumne
Ne IK3EMILISAPOB | 3JIEKTPOHHOM
HaumenoBanue
n/n B OM0/IMOTEKe BEpPCUH B
HouHY 9bC
OcHnosHnasn ntumepamypa

bongapes b. B. MoaenupoBanue 5BOJIONMA  II€H
PUCKOBBIX aKTHBOB, SBOJIIOIMKA KaluTajga CTPaXxOBBIX

1. | koMnaHuii ¥ HAKOUTEIHHBIX POHJIOB : yueb.mocodue / b. 12 -
B. bonnapes, T. B. XKmMbixoBa, A. B. baes. — [lonenk
JlonHY, 2014. — 275 c.
MareMaTtuueckue MOJCIA IPOM3BOIAHBIX (PHHAHCOBBIX

o | MHCTPYMEHTOB [OnexkTpoHHBIM  pecypc]:  yueGHOe 0 +

" | mocobue /coct.: 3omotas A. B. — Jlonenk, JlonHY, 2017.

— 100 c. — DnexrponHsle nanuble (1 ¢aitn).
[IpakTuueckue BOIIPOCHI MaTeMaTHYeCKOTro 0 +
MOJETUPOBAHUS MIPOU3BOTHBIX (bUHAHCOBBIX

3. | MHCTpYMEHTOB  [DNEKTPOHHBIH  pecypc]:  ydeOHO-
MeToanyeckoe nocodue/coct.: 3omotas A. B. — Jlonelk,
JouHY, 2017. — 80 c. — DnekrpoHHble gaHHbIe (1 daiin).
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IIpatekoB JI. DuHAHCOBBIE HWHCTPYMEHTHl CPOYHBIX
CJIEJIOK, HE OOpalaronecs Ha OpraHu3alliOHHOM PBIHKE,
4. | kKak OOBEKT HMHBECTUPOBAHHUS HA OCHOBAaHMU JOTOBOPA 1 -

MHBeCTHLIMOHHOTO ToBapuinecTsa / 1. IIpaTekoB //
Xo3sicTBO 1 mpaBo. — Mocksa. — 2013, Ne 3. C. 99-107.

Jlonoanumenvnasn numepamypa

bonpnapes, b. B. CroxacTuueckoe ucuuciIeHHE B 3a/lauax
¢buHaHCOBOW M aKkTyapHOW maremMaTwku. OLEHKa PHCKOB
5. | B cTpaxoBaHHMH [ DIIEKTPOHHBIN pecypc]: MoHorpadus / b. 0 +
B. bonnapes, O. E. Cocuunikuii. — Jlonenxk :ouHY,
2013. — snekrponnbie AanHbIe (1 daiin).

Bbouapos B. B. ®unancosslii ananus : yueb.nmocoodue / B.
B. Bouapos u ap. — CII6.: ITutep, 2005. — 240 c.

Kocteipko P.A. ®unaHcoBbIi aHanu3 : yue0.mocodue / P.
A. Koctsipko. — XapbkoB : @axtop, 2007. — 772 c.

Mensauk M. B. ®OunHaHCOBBIM aHaIM3: CHUCTEMA
5 MoKa3aTelell U MEeTOJuKa MpOoBEAeHUs : ydeO.mocodue / 98
" | M. B. Menbhuk, B. B. bepanukos ; @un. Akan. [Tpu
[IpaBurensctBe PO. — M. :Okonomucrt, 2006. — 159 c.

15. ”TH®OPMALIMOHHBIE PECYPCbI

1. http://mondnr.ru/ — MunuctepcTBO 00pa3oBanus U Hayku JloHEIKOM
Hapoanoii pecniyOnmmku

2. https://lwww.donippo.org/ — T'OY JI1O «Jlouenkuii pecryOnnKanCKuit
HMHCTUTYT JAOTIOJHUTEIHHOTO MEIarOrHuecKoro 00pa3oBaHusl

3. http://ippo-vm.at.ua/ — Otnen matemaruku Jlonenkoro PUJIIIO

4. http://resobrnadzor.ru/ —Pecriybnukanckas ciry:x0a 1o KOHTPOJTIO U Ha30pPy B
chepe oOpazoBaHUS U HAYKH

5. www.newlibrary.ru - HoBas s;eKkTpoHHast OHOIHOTEKA,

6. www.edu.ru — deaepanbHblii TOPTAT POCCUHCKOrO 0Opa3oBanus; WWW.mathnet.ru
— 00IIEPOCCUICKUIT MaTeMaTUYECKUIA TIOPTAJT,
7. www.elibrary.ru — Hay4Has seKTpoHHas OUOIHOTEKA;

8. www.nehudlit.ru - snekrponHas OubIHOTEKA YIeOHBIX MaTEPUAIOB

16. IPOTPAMMHOE OBECIIEYEHHUE

=

Windows 7 PRO (kopnioparusnas smiensus JJOHHY Ne 46484614);

Microsoft Office (koprnoparuBnas nunensust JOHHY nurensus Ne 46472919);

3. Microsoft Visual Studio (iaumensuss mporpammbl DreamSpark st BeicmiuX y4ueOHBIX
3aBEJICHUN ).

N

Pabouas mporpamma paccMOTpeHa U HepeyTBepKIeHa Ha 3acelaHuM Kadeapbsl Teopuu
BEPOSATHOCTEH MaTeMaTH4YeCKOM CTaTUCTUKM ¢ M3MeHeHMsMHu (0e3 m3MeHeHuid) Ha 20
roJ.
IIporokou Ne OT « » 20 T.
3aBenyrouuii kadeapoit
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