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AV IPRTETA MATCMATHKH
; ! OHHBEIX TeXHOIOT it

[Tporpamma yueOuno#t aucumnanusl «Matemaruueckas TeopHs WHBECTHUHMIl» COCTaBlEHA Ha
ocHoBanuH  DeepalbHOrO  rocyJapcTBEHHOro  o0pa3oBaTeNbHOrO  CTAHAAPTa  BBICHIETO
obpazopanust (PI'OC BO) nanpasnenns noarotosku 01.04.02 Tlpuknaanas marematika #
nHpopMaTHKa, YTBEPKIEHHOrO mpukazoM Munucrepersa obpazosanus u Hayku Pocecuiickoit
Menepauun ot «28» asrycra 2015 r. Ne 911; °

[Mopsaaxka opranmsauum  yuyebHoro mnpoiecca B 00pa3oBATENBHBIX OPraHU3aLMAX  BHICLIETO
npogeccuonaisroro obpasopanns Jlonenxoii Hapoanoii PecnyGmiku, yTBepKIeHHOr0 npukasom
Munncrepersa obpasosanus n nayku JTHP Ne 1171 ot «10» nostps 2017 r.;

yueOHOro 1J1ana ¥ 0CHOBHOMH 00pa3oBaTeIbHOI NMPOrpaMMel AKTYapHas MateMarHka,

narpasienns noaroroskn 01.04.02 INMpuknannas maremarnka u uHpopmaTika, paspaboTaHHbIX B
'OV BIIO «/lonenxuii HAHOHANBHBIH YHHBEPCHTETY,

Pazpaborunk:
AOUEHT  Kaeapbl  TCOPHM  BEPOSITHOCTER M ./ -
MATCMaTHUYCCKOMN CTATHCTHKH P T.B. JKmpixosa

[porpavma yueOHOM AMCUMIUMEB! YTBEPIKIACHA HA 3ace/aHuu Kadeaphl TCOpUH BEPOSTHOCTEH |
MATCMATHYECKOI CTATHCTHKH

[potokoa Ne 14 ot «2» anpesns 2020 r. e / ?
3am. 3as. kadeapoii - W.J1. lypko

[Tporpamma yueGnol ameuunannn onobpena yueGHO-MeTOAMYCCKOH KoMHCcHell (akyabTera
MaTeMaTtuki 1 HHpOPMALMOHHBIX TEXHOMOTHIT
Mporokon Ne 8 ot «15» anpens 2020 r.

[Mpencenarens yuebHo-MeToMNYECKOI ﬁ/ i

JLW. Censxosa
KOMHUCCHH (hakynbTeTa




1. OBJACTH IPUMEHEHHUS M MECTO JUCIAILTAHLI B YYEBHOM
MMPOLIECCE

Kypc «Maremaruyeckass TeOpHs HHBECTUIHID» SBISETCA IUCHHUILUIMHON 0a30BOM YacTu
brmoka 1 «Jlucuumuunel (Moxynu)» 1o HampasieHuto noarotosku 01.04.02 ITpuxnagnas
MaTeMaTHKa 1 UHPopMaTHKa (MarucTepckas rporpamMma: akTyapHas MaTeMaTHKa).

Jucnunnuna peanusyercss Ha (aKyJbTeTe MaTeMaTUKH M MH(POPMAIIMOHHBIX TEXHOJIOTHI
Kaeapoii TeOpUH BEPOATHOCTEH U MAaTEMaTHYECKON CTaTUCTHKH.

W3yuenne naHHOW OUCHMIUIMHBI OCHOBBIBAeTCS Ha 0a3e MUCHMILIMH: MaTeMaTudecKuin
aHanmu3, nuddepeHanbHbple YpaBHEHH, TEOPHUS BEPOSITHOCTEH U MaTeMaTn4ecKasi CTAaTUCTHKA.

3HaHHE TEOPETUYECKUX MOJIOKEHUN AUCHUIUIMHBI MOXKET CYIECTBEHHO IIOMOYb B HAy4HO-
HCCTIeI0BATENBCKOM padoTe.

2. CTPYKTYPA JMCHUIIJIMHBI

Xapakmepucmuka yueoOHou OUCyuUnIuHbl

HarnpasJieH e Ho/roToBKM 01.04.02 IlpuknagHas MaTeMaTuKa
u uHhopMaTuKa
Marwucrepckas mporpaMmma AKTyapHas MaTeMaTHKa
OO0pazoBarenpHas MporpaMma aKaJieMHYecKasi MarucTparypa
Kpanuduxanms MarucTp
KonndecTBo conepkaTenbHbIX MOTYNEH 1
JucuunnuHa 06a30B0i / BapuaTUBHON YacTH
00pa30BaTeNIbHOM MPOrpaMMbl BApHATHBHAA HACTD
®opwmbl koHTpoJst (MK, sk3ameH, 3a4eT) MOJTYJIbHBIN KOHTPOJIb, SIK3aMEH
Mokasarem ouHas ¢popma 3aouyHas popma
00y4eHUs 00yJeHUS
KonnuecTBo 3aueTHBIX eqHUIT (KPEIUTOB) 4
T'ox moaroroBku 1
CemecTtp 2
KonnuecTBo yacoB 144
- JIEKIIHOHHBIX 17
- IPAKTUYCCKUX, CCMHUHAPCKUX 34
- JJabOPATOPHBIX 17
- CaMOCTOSTEIHLHON pabOThI 76
B T.4. UHAUBHUAYaJIbHOE 331aHHE
HexaenpHOE KOIMYECTBO YaCOB, 8,5
B T.4. ayJAUTOPHBIX 4

3. OIMIUCAHUE JUCIUIIJINHbI

u CJIM U 3a1a4YU

Ileny —  mnonydyeHue 0a30BbIX 3HaHMW M (OPMHUPOBAHHUE OCHOBHBIX HAaBBIKOB IIO
MaTeMaTU4YeCKON TEOpHH MHBECTHPOBAHMs, HEOOXOIUMBIX JJISl PEIICHUs 3a/1a4 MaTeMaTHYeCKOi
CTaTUCTHKH, aKTyapHOH | (PUHAHCOBOM MaTeMaTHKH; pa3BUTUE TOHATHHHOW TEOPETUKO-
BEPOSATHOCTHOM 0a3bl U POPMUPOBAHUE COOTBETCTBYIOIIETO TEXHUYECKOTO YPOBHS BEPOS THOCTHOM
MOJITOTOBKH, HEOOXOIMMBIX JUIl MOHMMAaHUsI OCHOB MaTeMAaTUYECKON TEOPUU MHBECTUPOBAHUS U €€
MIPUMEHEHHSI K MOJISIMPOBAHUIO MPOLIECCOB SKOHOMHMUYECKOTO U (PUHAHCOBOTO CO/IEPKAHMUSL.

3adauu Oucyunaunbl — B TPOLECCE M3YUYEHHs IUCHUILUIMHBI «Maremarndeckass TeOpHs
WHBECTHPOBAHUSN» CTYACHTHl JOJDKHBI OCBOMTH OCHOBHBIE MaT€MaTHYECKHE TOHATHUS Kypca;
HAy4YUTHCS HCIOJb30BATh TEOPETUKO-BEPOSITHOCTHBINA ammapar Ui PelieHHs TEOPETHUYECKHX U
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MPUKIIAJHBIX 33/1a4 aKTyapHOH M (PUHAHCOBOM MaTeMaTHWKM; HAYYUTHCS PelIaTh TUIOBBIC 33/1a4H,
nproOpecTy HaBBIKA PAOOTHI CO CIEUATBHON MAaTeMaTHUYECKOM JINTepaTypoid.

TpeGoBanus K pe3yJbTaTaM OCBOeHUS AMCHUILIMHBL. [Iporiecc n3ydeHus MUCIHUILIIMHBI
HamnpasJIeH Ha (pOopMHUpPOBAHUE DIIEMEHTOB CIICAYIONMUX KoMIeTeHnid B cootBeTcTBUU ¢ PI'OC BO
P® no nanpasnenuto noarorosku 01.04.02 [Mpuknagnas mareMaTHka 1 HHPOPMATUKA U OCHOBHOU
00pa30BaTeIbHOM TMporpaMMbl BhICIIEro oOpa3oBaHus HampaBieHUs noarotosku 01.04.02
[Ipuknannas matemaruka U nH(opMaTrKa (Marucrepckas mporpamma: akTyapHasi MaTeMaTUKa):

a) oouwexynomypuuix (OK):

— CIIOCOOHOCTH K a0CTPAKTHOMY MBIIUICHUIO, aHanu3y, cuaTe3y (OK-1);

— TOTOBHOCTb K CaMOpa3BUTHUIO, CaMOpPEaJU3alliH, MCIIOJIb30BAHUIO TBOPYECKOTO
noteniuana (OK-3);

0) oowenpogpeccuonanvnvix (OIIK):

— TOTOBHOCTb K KOMMYHUKAllUM B YCTHOM M NHCbMEHHON (¢opMax Ha
rocyfaapcTBeHHOM s3blke Poccmiickont denepanuym M MHOCTPAHHOM SI3BIKE JUIS PEIICHUS 3ajad
npodeccronanbHoit nesrenpHocTH (OITK-1);

— CIIOCOOHOCTh CaMOCTOSITEIbHO MpHOOpeTaTh ¢ IOMOIBIO HH(OPMALUOHHBIX
TEXHOJIOTUH U UCTI0JIb30BaTh B MPAKTUYECKOH I€ATEIIbHOCTH HOBbIE 3HAHUS M YMEHHS, B TOM YHCIIE
B HOBBIX 00JIaCTSIX 3HAHWM, HEMTOCPEJCTBEHHO HE CBA3AHHBIX CO c(pepoil e TENbHOCTH, PACIIUPATh
1 yrayousaTs cBoe HayaHoe MupoBo33perue (OITK-3);

8) npogpeccuonanvuvix (I1K):

HAYYHO-MCCJIeI0BaTe/IbCKAS 1eSITeIbHOCTh:

— CIIOCOOHOCTh MPOBOJUTH HAay4YHBIE HCCIEAOBAHMUSA M IOJIy4yaThb HOBbIE HAy4HbBIE U
MPUKIIAIHBIC PE3YIbTAaThl CAMOCTOSTENILHO M B COCTaBe HayyHOTO KoyutektuBa (I1K-1);

— CIIOCOOHOCTh pa3padaThiBaTh U aHAJIU3UPOBATH KOHIIENITyaJdbHbIE M TEOPETUUYECKHUE
MOJIEJIH PelaeMbIX HaydHbIX pobitem u 3amay (ITK-2).

NPOEKTHAS M MPOU3BOJACTBEHHO-TEXHOJIOTHYeCKasi 1eATeJbHOCTh:

— CIocoOHOCTh pa3pabaThiBaTh U MPUMEHSATh MAaTEMaTUYECKHE METObl, CHCTEMHOE U
MPUKIAJHOE MPOrpaMMHOE oOecrieyeHue JUis pelleHus 3aJad  HaydHOH M IPOEKTHO-
TexHosiorndeckoi aesrenpHoctH (ITK-3);

— CIOCOOHOCTh pa3pabaThiBaTh U aHATU3UPOBATH KOHIIENITyaJbHbIE M TEOPETUUYECKHE

MO OCIIN pemaeMHx 3a4a4 HpOGKTHOﬁ nu HpOI/I3BOI[CTBeHHO'TGXHOJ’IOFI/I‘ICCKOﬁ ACATCIBbHOCTHU (HK'
4);

OpraHH3alMOHHO-YIPABJIEHYECKAS 1eATeJIbHOCTD:

— CHOCOOHOCTH YIPABJIATH MPOCKTAMH, TUIAHUPOBATH HAYyYHO- HCCIIEIOBATEIBCKYIO
JeATeILHOCTD, aHATIM3UPOBATh PUCKH, YIPaBIIATh KoMaH10# npoekTa (ITK-5);

— CHOCOOHOCTHIO OPraHWU30BBIBATH TPOIIECCHl KOPIOPATHBHOTO OOYYCHHSI HAa OCHOBE
UH(POPMAIIMOHHBIX TEXHOJIOTUI U pa3BUTHs KOPIHOpaTUBHBIX 6a3 3Hanui (I[TK-6);

— CHoCcOOHOCTh  pa3pabaTbiBaTh W ONTUMHU3UPOBATh  OW3HEC-TUIAHBI  HAYYHO-
npukIaaaeix mpoektos (ITK-7).

B pe3yibTaTe n3yyeHusi y4eOHO THCHUINJIHHBI CTYIEHT J0JKEH:

3HAMb: TEPMUHOJIOTHIO, OCHOBHBIC IOHSTHUS M OIPEJACICHUS MaTeMaTHUYECKOW TEOpHH
WHBECTHPOBAHUS;

YMemb. pellaTh 3alaud IO pasleliaM Kypca, TNPUMEHSITh TEOPSTUYECKUH MaTepual,
UCIIOJIb3YSl OTpeAeNieHusl, NPOBOJUTHh HCCIEAOBAHUS, CBS3aHHBIE C OCHOBHBIMH TOHSTHSIMU;
MOAXOJUTh K PEIIeHHI0 TPOo(ecCHOHAIbHBIX 3a/a4, CTPOUTh MaTeMaTHYeCKhe MOJENd 3ajad,
MIPUBOJIUTH UX K HY)KHOMY BU/LY;

é1adems. HABBIKAMH pEIICHHUS 3a7ay MO paszjeiaM Kypca, TPUMEHssl TeOpETHUECKUU
MaTepual, TBOPUYECKHM IMOAXOJOM K pPeHIeHHI0 MPoQecCHOHANBHBIX 3aJad; METoJaMu BbIOOpa U
peanuzanuu HanOoJiee parioHaIbHBIX METOJIOB PEIICHHS MOCTaBICHHON 3a/1a4l, MAaTEMAaTUYECKUM
anmapaToM 00pabOTKH CTATUCTHUYECKUX JTAHHBIX.




5

4. COAEPKXAHME JUCHUIIJIMH U ®OPMbI OPTAHU3ALIMN YYEBHOT'O

MPOLIECCA

IHopsaaxkoBbIi HOMEP U
TEeMa

Kp aTKoO¢€ CoOACPKaHUE TEMbI

Cooeporcamenvutii mooyas 1

Tema 1.
Teopus Mo ienpoBaHus
00OMEHHOTO Kypca
BamoT. Konsepcus
BAJIIOTHI. PEHTBHI.

Teopuss MonenupoBaHusi oOMeHHOro kypca BamoT. KonBepcus
BaOTHl. HapammBanue mnpocteix mpoueHtoB. HapammuBanue
CHOXHBIX npoueHToB. [ToToku nnarexen. Pentel. MeTon HeroToHa-
Papcona. Merton nuHEWHOW HMHTEpHOJSUUH. PexyppeHTHbIE

(hopMyIIBL.

Tema 2.
CpaBHEHHE KOHTPAKTOB.
dopdeiiTHas onepaiusl.

CpaBHeHue KOHTpakToB. OOMIMHA METOJ CpaBHEHHS] KOHTPAaKTOB.
@opodeiiTHas omnepanus. AHaTU3 MO3MLMM TpojaBua. AHamu3
MO3UIIMHU TOKynaresns. AHaJIU3 MO3ULIMU OaHKa.

Tema 3.
Oo0nuraruy.

O6nuranuu. Buasl obnuramnuii. M3MeHeHne 10X0THOCTH OOIUTaliHii.
Bepostnocts nHemnmatexa. [locTtpoenue TaOnuIy Uiss BEpPOSITHOCTU
HeIIaTexxa. AHUIMTUYECKHIT METOJI pacieTa MUHUMAJIBHOTO JA0XO0Ja.
[Ipumenenne metonoB Monte-Kapio mnpu pacu€re BepOATHOCTH
TapaHTUPOBAHHOM BBIILIATHL. XE€KUPOBAHME pHCKA HeEIUlaTexa,
CBS3aHHOE C W3MEHEHHEM NPOLEHTHOM craBku. Pacuér cmpoca Ha
obnuraruu. OyHKINHY TOJIE3HOCTH.

Tema 4.
Axnun.

OO6bikHOBeHHBIE  akuud. OcHOBHble  ompeneneHus.  OreHka
CTOMMOCTH aKIMil. AKIIMM HOPMaJIbHOTO pocTa. AKIHUU N30BITOYHOTO
pocta. Mozens JInuatHepa. CtoxacTuyeckasi 3BOJIOLMS IIEHbI aKIMH.
®opmyna MUto. UncnoBble OIEHKH CTOMMOCTH aKIUH.

Tema 5.
Ommonsl. Mozieiab
bmka-Illoyn3a-

[TonsaTe o Mpou3BOAHBIX IMEHHBIX Oymar. OniuoHbl. OBIOYESPCHBIN
KOHTpakT. PopBapAHbIi KOHTpPAKT. ONIMOHBI KOJUT U NyT. Mojenb
bika-Illoyn3za-Meprona. ®@yHaameHTallbHOE ypaBHeHUE biska-
[lloyn3a-Meprona. @opmyna bioka-Illoyn3a 1ad ONIIMOHOB KOJUI.

Meprona. Teopema o mapurere onuuoHoB Koyl U nyr. dopmyna bipka —
[oyn3a 11 ONIUOHOB-MYT.
Teopuss moprdens. Moaens bidka. CrangaptHas Monenb (MOICHb
Tema 6. Mapkosunia). Mogens MapkoBuna A JABYX akTHBOB. Mojaenu

[Toptdens 1eHHBIX
Oymar. 3anauu
HMHBECTUPOBAHUS U

XEJKUPOBAHUSL.

bioka m MapkoBuma ¢ Oe3pUCKOBBIM aKTHMBOM. bBHHOMHaIbHAs
MOJIeNb [IeH000pa3oBanus. Mojesb 11eH000pa3oBaHust (HPUHAHCOBBIX
AKTHUBOB (CAPM- CapitalAssetPrisingModel). 3anaun
WHBECTHPOBAHKUS W Xe/pKupoBaHus. Juckpernoe Bpems. OCHOBHas
TeopemMa (PMHAHCOBON MAaTEMATHKH.




Temarudeckuii mjian

CoaepikaTeJbHbIIH MOAYJIb 1

KoaunuyecTBo yacoB

OuHas popma o0ydeHus 3aounas popma oO6yuenust
B T.U. B T.4.
o 2|z |3 o | 8|5 | 3
Ha3Banusi cogep:kaTejbHBIX MOYJd€eli U TeM o S = B ® E s | o & = = E ©
o = Q a, GH') = S K sl I~ '5) o, 8 = S B
(5 = O o & 2 > Q 0| = o o) = 2 > 9
o =1 5 e 3e HEo | o] 5| = e e’ SQte]
= 2 = < & =S [ = s g 8 SIS
o E o | o &| a & ) E o | o = g =
= = o S = S = = Y S w S ow
s | '8 = © g < S || == H <
) = = ) = =
= = S = = = S =
Tema 1. Teopus MoaeIMpoBaHUSI OOMEHHOTO Kypca
22 3 6 3 10
BamoT. KoHBepcust BamtoTsl. PEHTHI.
Tema 2. CpaBHeHHe KOHTpakTOB. DopdeliTHas oneparus. 17 2 4 2 9
Tema 3. O0auramnum. 32 4 8 4 16
Tema 4. Axuuu. 19 2 4 2 11
Tema 5. Onumonsl. Monens biska-Illoynza-MepTona. 26 3 6 3 14
Tema 6. Iloprdenp neHHpIx Oymar. 3agaun 28 3 6 3 16
WHBECTUPOBAHUS U XEIKUPOBAHMS.
Hmozo
144 | 17 | 34 | 17 76
no cooepacamenvHomy mooyinio 1
Bcezo no oucuunnune 144 17 | 34 | 17 76




5. METOANYECKHUE PEKOMEHJALIWU JJIA TIPOBEAEHUA JEKIIMOHHBIX,

NPAKTUYECKHX U JABOPATOPHBIX 3AHATHM

TeMbl JIEKIITUMOHHBIX 3AHATHI

No
" Has3zeanue memoi Konuuecmeo uacos
1. | MapkoBcKHe POLIECCHI. 1
2. | BeposiTHOCTH COCTOSIHUHA. 1
3. | IIpocThie M CIIOKHBIE TPOLIEHTHI. 1
4. | Z-mpeobpazoBanue (HyHKIUHU M €TO CBOWCTBA. 1
5 [TpumeneHre OOBIYHBIX U CIIOXKHBIX IPOIICHTOB MPH pacyeTe B 1
" | KOHKPETHBIX (PMHAHCOBBIX OTNEpaIHsIX
6. [Ipoueccel nocnenoBaTeNnbHbIX perieHuil. itepaiimoHHbIn 1
METO]T
7. | CoBpemMeHHasl BEIMYMHA OOBIYHON PEHTHI. 1
8. | PeHTHI ¢ HeNIpepBIBHBIM HAYHCIICHUEM TIPOIIEHTOB. 1
9. | Meron Herotona-Padcona. 1
10. | Mero TMHEHHON MHTEPITOJISIIUH. 1
11. | PexyppeHTHbIe POpPMYIIBI. 1
12. | YacTHbIe cydau CpaBHEHHsI KOHTPAKTOB. 1
13. | OOt MeTo 1 CpaBHEHUSI KOMMEPYECKUX KOHTPAKTOB 1
14. | ®opdeiTunr. 1
15. | O6nuramuu. Buasl oOmurammii. 1
16. | Akuuu, ONIMOHBI, (PbIOYEPCHI. 1
17. | Teopus nmoptdens. Moaenm. 1
BCEI'O 17
TeMbl NPAKTHYECKUX 3aAHATHI
No
i Ha3zeanue memoi Konuuecmeo uacos
1. | MapkoBcKue poIeCCHI. 2
2. | BeposTHOCTH COCTOSIHHIA. 2
3. | IIpocThie 1 CIIOKHBIC TPOLICHTHI. 2
4. | Z-npeobpazoBaHue (GYHKIIMH U €0 CBOMCTBA. 2
5 [IpumeHeHre 0OBIYHBIX U CIIOKHBIX MPOLIEHTOB MPHU pacyere B 5
" | KOHKPETHBIX (PMHAHCOBBIX OTEpaIHIX
6. [Ipoueccel nmocienoBaTenbHbIX pereHui. tepannoHHbI 5
METOJ
7. | CoBpemMeHHas BEIMYMHA OOBIYHON PEHTHI. 2
8. | PenTsl ¢ HENMpepbIBHBIM HAYMCICHHEM MPOIEHTOB. 2
9. | Meron Herotona-Padcona. 2
10. | Merton nuHEHHON MHTEPHOISIUH. 2
11. | PexyppeHTHbIE POPMYIIBL. 2
12. | YacTHble cydau CpaBHEHHsI KOHTPAKTOB. 2
13. | O6uwmii MeTo 1 cpaBHEHHs KOMMEPUYECKUX KOHTPAKTOB 2
14. | ®opdelTuHr. 2
15. | O6nuranuu. Buasr oOnurarmii. 2
16. | OcCHOBHBIE TEOPEMBI. 2




17.

Teopus noprdens. Monenu.

BCEI'O

34

Tembl J1a00PATOPHBIX 3aAHATHI

No
" Has3zeanue memoi Konuuecmeo uacos
1. | MapkoBcKue€ POLIECCHI. 1
2. | BeposiTHOCTH COCTOSIHUIA. 1
3. | IIpocTeie M CIIOKHBIE TPOLEHTHI. 1
4. | Z-npeoOpa3zoBanue (HyHKIIMU M €TO CBOWCTBA. 1
5 [TpumeneHre OOBIYHBIX U CIIOXKHBIX TPOIICHTOB MPH pacyeTe B 1
" | KOHKPETHBIX (PMHAHCOBBIX OINEpaIHsIX
6. [Ipoueccel nocnenoBaTeNnbHbIX penieHuid. MiteparimoHHbIin 1
METO]T
7. | CoBpemMeHHasl BeIMYMHA OOBIYHON PEHTHI. 1
8. | PeHTHI ¢ HeNIpepBIBHBIM HAYHMCIICHUEM TIPOIIEHTOB. 1
9. | Meron Herotona-Padcona. 1
10. | Merox TMHEHHON MHTEPIIOJISIIUH. 1
11. | PexyppeHTHBIE POPMYIIBIL. 1
12. | YacTHbIe cydan CpaBHEHHSI KOHTPAKTOB. 1
13. | OOt MeTo 1 CpaBHEHHSI KOMMEPYECKUX KOHTPAKTOB 1
14. | ®opdeiiTunr. 1
15. | O6nuramun. Buasl oOmurarmii. 1
16. | Akuuu, ONIMOHBI, (PbIOYEPCHI. 1
17. | Teopus nmoptdens. Moaenm. 1
BCEI'O 17
6. METOANYECKHUE PEKOMEHJIAIIMU 11O OPTAHU3ALIUN
CAMOCTOSTEJBbHOM PABOTBI CTYJIEHTOB
Opranu3anus CaMmoCTOATEIbHON PadoThl CTYy/IeHTA
o Ha3zeanue memoi Konuuecmeo uacos
n/n
1. | KonBepcus BanmoThl. HapaiiynBanue npocThIX MPOLIEHTOB. 2
2. | KonBepcus BanmoTel. HapamnBaHnue ci0bIX NPOLIEHTOB. 2
3. | ®unancoBble peHTHI. J{ucKkpeTHbIe (YHHAHCOBBIEC PEHTHI. 2
4. | CoBpeMeHHas BeJIMYUHA OOBIYHON PEHTHI. 2
5. | MapkoBcKHe ITPOIIECCHI. 4
6. | PenTsl c HEMpepbIBHBIM HAYUCICHUEM MPOIICHTOB. 4
7. | Meron Hetotona-Padcona. 4
8. | Mero TMHEHHOW UHTEPIIOJISIINH. 4
9. | PexyppeHTHbIe HOPMYIIBI. 4
10. | YacTHble caydau CpaBHEHHsI KOHTPAKTOB. 4
11. | OGmwmii MeTo CpaBHEHHSI KOMMEPYECKHX KOHTPAKTOB 4
12. | ®opdelTuHr. AHANNU3 MOZUIHHA. 4
13. | O6aurammu. Buasr oomurarmuii. 4
14. | BeposATHOCTB HEIUIaTeXa MO OOIUTrallUsM. 4
15. | Aknun. 4
16. | ®prouepchl. 4
17. | OnuoHs!. 4
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18. | MI3yueHne OCHOBHBIX TEOPEM C JOKA3aTEIbCTBAMH. 4

19. | Teopus noprdens. Moaens bidka. 2

20. | Teopus  moprdens.  CranmaptHas  moaenb  (MOJAETH 2
MapxkoBuiia).

21. | Teopus noptdens. Moxenr MapkoBuiia Uit IByX aKTUBOB. 2

22. | Teopuss moprdens. Mogmenn bmdka u  Mapkosuma ¢ 2
0E3pUCKOBBIM AKTHBOM.

23. | Mogens ueHooOpasoBanusi (uHaHCOBBIX akTHBOB (CAPM- 2
Capital AssetPrisingModel).

24. | OcHoBHas TeopeMa (PUHAHCOBOI MAaTEMAaTHKH. 2

BCEI'O 76

7. MTHANBUAYAJIBHBIE 3AJIAHUSA COAEPKATCA B METOANYECKUX
YKA3AHUAX

JIst  BBITIOJIHEHUSI CaMOCTOSITENIbHOM pabOThl CTYJAEHT COBMECTHO C IIpErnojaBaTelieM
BBIOMpACT HHAUBUAYATHHYIO TEMY JTOKIIAA.
TeMmbl 115 JOKIAI0B:
— Ponb rocynapcTBa B MHBECTUIIMOHHOM TMTOJTUTHKE.
— HWHBecTunmonHas AeSITEIBHOCTh KOMMEPUYECKOTO OaHKa.
— HWuBecTunmonHoe obecrieueHne 0OHOBICHHUSI OCHOBHBIX (JOHJIOB.
— IlonuTtnka GpopmMupoBaHUs HHBECTUIIMOHHBIX PECYPCOB MIPEATPUSTHS.

8. KOHTPOJIbHBIE BOITPOCHI K TIPOMEXYTOUYHOM ATTECTAIIAU

KonBepcus BatOTHI.

®duHaHCOBbIE peHTHI. BUIbl (PMHAHCOBBIX PEHT.

Merona Herorona-Padcona.

®dopdeiTunr.

Ob6nuranuu 6e3 BbILIATHI NpoueHTOB. OOMUranuy ¢ BHIIUIATOW HOMUHAJIA U MPOIICHTOB B
KoHIIe cpoka. CpoyHble 0OIUranuu.

[Ipumenenne meto10B MonTe-Kapiio npu pacyére BeposITHOCTH rapaHTHPOBAHHOMN
BBITUIATHI.

7. XemXUpOBaHME PUCKA HEIJIATEXka, CBSI3aHHOE C U3MEHEHUEM MPOIIEHTHOM CTaBKHU.
8. AKIHMH HOPMAJIBHOTO U U30BITOYHOTO POCTA.

9. ®prOUepCHBIN KOHTPAKT.

10. ®opBapaHbIi KOHTPAKT.

11. Teopus noptdens. Moaens biaka.

12. OcHoBHas Teopema (UHAHCOBOI MaTeMaTUKU.

oo E

o

9. OBPA3ZEIl MOAYJIbBHOI'O KOHTPOJISA

rOY BIIO «IOHELKMIA HALIUOHAJIbHBIIA YHUBEPCUTET»
dDaKy/JabTeT MATEMATUKH U MH(OPMAIMOHHBIX TEXHOJIOT Wil

Hanpasnenue noocomosxu: 01.04.02 Ilpuknaonaa mamemamuxka u uHhopmamuxa
Mazucmepcras npoepamma: AKmyapnas mamemamuxa

IIpoepamma noocomosku: aKademuueckas mazucmpamypa

Cemecmp 2

Yuebnas oucyunnuna Mamemamuueckana meopus uHeecmuyuil

MOAYJBbHASA KOHTPOJIBHASI PABOTA BAPUAHT Nel

1. OcHoBHas TeopeMa (MHAHCOBOI MaTeMaTUKH.


http://www.modnt.ru/r_e_f_e_r_a_t_y_i_n_v_e_s_t_i_c_i_i/r_o_l_g_o_s_u_d_a_r_s_t_v_a_v_i_n_v_e_s.html
http://www.modnt.ru/r_e_f_e_r_a_t_y_i_n_v_e_s_t_i_c_i_i/i_n_v_e_s_t_i_c_i_o_n_n_a_ya_d_e_ya_t_e_6.html
http://www.modnt.ru/r_e_f_e_r_a_t_y_i_n_v_e_s_t_i_c_i_i/i_n_v_e_s_t_i_c_i_o_n_n_o_e_o_b_e_s_p_e.html
http://www.modnt.ru/r_e_f_e_r_a_t_y_i_n_v_e_s_t_i_c_i_i/p_o_l_i_t_i_k_a_f_o_r_m_i_r_o_v_a_n_i_ya.html
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2. Menemxkep depe3 2 rojaa JOKEH OCYIIECTBUTH 3a CUET CBOETO MOPTQEIs TOJIBKO
omuH 1aaréx BeamuuaoM $1000000, T.e. t=2. MeHemKep paccMaTPUBAET BO3MOXHOCTH
HWHBCCTHUPOBAHUS B 06111/1rau1/11/1 TpéX BHUO0B:

ITepBblit B — roaudHas 6ecKynoHHas oosurarus ¢ HomuHanom $1050 ¢
¢IMHOBPEMEHHBIM TLTaTeXK0M B KoHIle roga $1050.

Bropoii Bux — mByxroamuHasi oOnurarms ¢ KyMOHHBIMH IUiatexamMud $70 ¥ HOMHHAIOM
$1000.

Tpernii Bum — TpéxromuuHas oOmuramusi ¢ KymoHHbIMH Tuiate:kamu $80 u HOMHHATIOM
taroke $1000.

JIOXOTHOCTh K IMOTALIEHHUI0 Yy ATUX TpEX obnurauuii myctb Oyner paBHa 10%. [locunrtaTth
JHCTIEPCUU M TIOPALUH TSI K&KIOTO BUIA OOJIUT A,

YTBepkaeHO Ha 3acenaHuud Kadeapbl TEOPUU BEPOSTHOCTEH M MATEMaTHYECKON CTATUCTUKU
MpOTOKOJ Ne OT «__ » 20 T

3aBenyromuit kadenpoit

[IpenonaBarens
KpuTtepuu ounieHUBaHusi MOIYJIbHOT0 KOHTPOJISA
Homep 3a0anusn Konuuecmeo dannos
3aganue 1 15
3ananue 2 15
Bcezo 30
10. OBPA3ELl DK3AMEHAIIMOHHOI'O BUJIETA
Teopemuueckue 60npocwl K IK3AMEHY
1. Konsepcus BamoTsl. HapamuBaHue npoCThIX MPOLIEHTOB.
2. Kousepcus BamoThel. HapammmBaHnue CI0KbIX MPOIICHTOB.
3. dunancoBbie peHTbl. Buabl (PMHAHCOBBIX PEHT.
4. JluckperHble (UHAHCOBHIC PEHTHI.
5. CoBpemeHHas BeTU4YHHA OOBIYHOM PEHTHI.
6. PeHTBI ¢ HEPEPHIBHBIM HAYMCIEHUEM MPOILIEHTOB.
7. Meton HeroTtoHa-Padcona.
8. Metoa nuHEHHON UHTEPIIOIAINH.
9. PexyppeHTHbIE POPMYIIBIL.
10. YactHble ciyyan cpaBHEHUS KOHTPAKTOB.

11. OGmwmii MmeToa cpaBHEHHS] KOMMEPUYECKHX KOHTPAKTOB
12. ®opdelTuHr. AHANTH3 TO3UILIMU TTPOIABIIA.

13. ®opdeiiTunr. AHaNU3 NO3UIMU TOKYIATENs.

14. ®opdelTuHr. AHATU3 TO3UIIUK OaHKA.

15. O6nuranuu. Buasl oOmuramumii.

16. 3mepeHune 10X0THOCTH OOIUTauii.

17. «Beunsle» obauranuu (6€3 cpoka rnorameHus).

18. OGnuraruu 6e3 BBIILIATHI MPOIIEHTOB.

19. OGnuraruu ¢ BHIIIJIATON HOMUHAA U IPOIIEHTOB B KOHIIE CPOKA.
20. Cpounsle obauraIuu.

21. O6nuranuu ¢ BBIKYITHOM 1I€HOM, OTIIMYHON OT HOMUHAJA.
22. JIoXOAHOCTh OOIHUTAIH ¢ Y4ETOM HAJIOTOB.

23. OT3BIBHBIC OOIHTAIIH.
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24. BepoATHOCTB HETJIaTeXa 1o 0OJUraIHsiM.

25. [loctpoenue TabauIl 11 BEPOATHOCTH HETIATekKa.

26. AHATUTHYECKUI METO pacyéTa MUHUMAJILHOTO JOXOA.

27. Ilpumenenue metoz0B MonTe-Kapno npu pacuére BeposTHOCTH rapaHTUPOBAHHON
BBITIATHI.

28. XemKupoBaHHE PHCKA HEIUIATeKa, CBA3aHHOE C M3MEHEHUEM MTPOIICHTHOM CTAaBKH.

29. Pacuér cipoca Ha oOIUTaNUN.

30. O6bIkHOBEHHBIE aKIMU. OCHOBHBIE OTIPE/ICIICHUSI.

31. OtieHKa CTOMMOCTH aKIIUH.

32. AKIIuu HOPMaJIbHOTO POCTA.

33. Akmuu u30BITOYHOTO POCTA.

34. Monens JIuaTHEpA.

35. CroxacTruecKast SBOJIIONHS [ICHbI aKIIHH.

36. Teopema (Dopmyna Mto).

37. Teopema (UucnoBble OIIEHKH CTOMMOCTH aKITHi).

38. ®pI0YEpCHBII KOHTPAKT.

39. ®opBapIHBIf KOHTPAKT.

40. OnIuoHbI KOJUT | TTYT.

41. Teopema (PynaameHTanpHOe ypaBHeHue bika-1lloym3a-MepTona).

42. Teopema (Popmyna biaka-1lloymnsa ist ONMIIMOHOB KOJLT).

43. Teopema 0 MapuTETE ONIIMOHOB KOJIT U TYT.

44. Teopema (Popmyna biska — loyn3a A ONIIMOHOB-IIYT).

45. Teopus noptdens. Monens biska.

46. Teopus noptderns. CtangapTHas MOJIENb (Mo1eIb MapKoBHIIA).

47. Teopus noptdens. Moaens MapkoBuiia Jyisi AByX aKTHBOB.

48. Teopus noprdens. Moaenu biska u MapkoBuiia ¢ 6€3puCKOBBIM aKTHBOM.

49. Monenb neHoobpaszoBanus GpuHancoBbix akTHBOB (CAPM- Capital AssetPrisingModel).

50. OcHoBHas Teopema (PMHAHCOBOW MaTEMAaTHKH.

IOy BIIO «JIOHEIKUA HAIIMOHAJIbHBIA YHUBEPCUTET»
DakyJbTeT MATEMATUKHA U HH(OPMAIMOHHBIX TEXHOJIOT Ui

Hanpaenenue noocomoexu: 01.04.02 Ilpuknaonasa mamemamuka u ungpopmamuxa
Maeucmepckas npoepamma: AKkmyapunas mamemamuxa
IIpoepamma noocomosxu: aKkademuueckan mazucmpamypa
Cemecmp 2
Yuebnas oucyunnuna Mamemamuueckasa meopus uHeecmuyuil
BUJIET Nel
1. PeHThI C HENIPEPHIBHBIM HAYHCICHUEM MPOILIEHTOB.

N

Teopema o mapuTeTe OMIUOHOB KOJUI U IMYT.

3. PaccmoTrpum obnuranuio ¢ BpeMeHeM oOpaIieHus 2 ToJa U €XKeKBapTaaIbHO
BBITNIAYMBaeMbIMU KynioHaMu B pasmepe 10$. Ilena Ha MmomeHT noramenus pasaa $1200,
JOXOJIHOCTb 10 obnuraiuu coctasiser 0,12. BeruucianTh TeKymyo CTOMMOCTb.

VYTBepkK/IeHO Ha 3acelaHuM Kadeapbl TEOPUM BEPOATHOCTEM M MaTeMaTH4eCKON CTaTHCTUKU
IPOTOKOJI Ne OT «__ » 20 1.

3aBenyrouuii kadeapoit
OK3ameHaTop




12

KpnTepml OlICHUBAHMA JK3aMCHa

Homep 3a0anusn Konuuecmeo dannoe
3ananue 1 15
3ananue 2 15
3ananue 3 10
Bcezo 40

11. OBPA3EIl TECTOBOI'O 3AJAHU S
He npenycmoTtpeHo.
12. KPUTEPUU OLUIEHUBAHUSA
[To xypcy mpeamnonaraercsi MpoBEACHUE MPOMEXKYTOUHON aTTECTAllMM B BUAEC MOIYJIHHOTO

KOHTPOJISI, BBIIIOJIHEHNE UHANBUAYAJIBHON pabOTHI U 3K3aMeHa. DK3aMeH CHIAIOT CTYJIEHTHI C LIEJIbI0
MTOBBIIICHUS PEUTHHTA.

Pacnpedenenue 6annos, Komopuie Mo2ym noay4ums cmyoeHmosl 8 RPoyuecce u3yueHus

OUCHUNTUHDL
Opranu3anuoHHo- CPC
y4yeOHasi pabora HNuauBuayanbHas MonayabHblii | DK3aMeHAIMOHHAs padoTa
CTyAeHTa pabora KOHTPOJIb
max 10 Gamnos max 20 GaioB max 30 GayioB max 40 GaioB
Pemenne npakTuyeckux
3aJlaHui

HlIxana coomeemcmeus 6a1108 HAUUOHAIbHOU UWIKATlE

Ounenka Ouenka no OueHka no rocy1apcTBeHHOM HIKaJe Ouenka no
no mkajie | 100-6amnbHoM (3x3amen, nu(depeHIPOBAHHDBII 3a4eT) rocyaapcTBeHHOI
ECTS mKaJe mKaJje (3a4er)
A 90-100 5 (OTIUYHO) 3a4TEHO
B 80-89 4 (xopo110) 3a4TEHO
C 75-79 4 (xopo110) 3a4TEHO
D 70-74 3 (YIOBJIETBOPUTEIHHO) 3a4TEHO
E 60-69 3 (yIOBJIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (HeyIOBIETBOPHUTEIHHO) HE 3a4TCHO

C BO3MOYKHOCTBIO IOBTOPHOM C/Ia4H
F 0-34 2 (HeyIOBIETBOPHUTEIHHO) HE 3a4TCHO
C BO3MOXKHOCTBIO TIOBTOPHOM CAa4H MPH YCIOBUU
00s3aTenpHOr0 Habopa JOMOJHUTENBHBIX 0AJIOB

13. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE YYEBHOI'O TIPOLECCA

Jlis poBeJeHNs JIeKHHMOHHBIX, NMPAKTHYEeCKHX H J1a00paTOPHBIX 3aHATHH TpeOyercs
ayJUTOpHUA Ha Ipymmny, o0opyI0oBaHHAas MENOBOM MM MHTEPAKTUBHON JOCKOM.
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14. PEKOMEH/IOBAHHAS JIMTEPATYPA

Neni/m

HaunmeHnoBaHnue

KoanuecTrBo
IK3EeMILISIPOB B
OHOIMOTEKE
JdonHY

Hannume
3JICKTPOHHOM
Bepcuu B OBC

Ocnognas numepamypa

bonmapes b. B. HMuBectunuu. Maremarnueckas
teopus. [IpakTukym [DnexTponHslid pecype]: YueOHo-
Meroanueckoe mocodbue/ b. B. Bonmapes. — JloHenk:
JouHY, 2017 - anekrponnsie nanusie (1 daiin).

bonmapes b. B. HMuBectunuu. Maremarnueckas
Teopus. [DIEeKTpOHHBIN pecypc]: YuebHoe mocodue/
b. B. bonmapeB. — [onenk: JouHY, 2017 -
2JIeKTpOHHBIE NaHHbIe (1 dailn).

Cepmrox, B. H. byxranrepckuii yder [DaeKTpOHHBII
pecypc]: yuebHoe mocobue / JloHenkwil Hail. YH-T,
Kad. "Yuer, ananus u ayaut". - Uzn. 2-e. - JloHenk:
JlouHY, 2016. - anekrponnslie nanubie (1 ¢aiin).

®duHaHChI, ydeT, OaHKu [DIeKTpoHHBIN pecypc] : cO.
Hayy. Tp. 2016, Ne 1 (20) / loHeukuii Ha1l. yH-T ; O]
oomr.pen. I1. B. Eroposa. - Jlonenk: louHY, 2016. -
OnexTpoHHble naHHble (1 daiin).

/Jlonoanumenvhasn numepamypa

Ab6pamos, C. . UuBectupoBanue / C.1. AGpamoB. -
M.: IlenTp sxoHOMHKH U MapkeTunra, 2000. - 440 c.

bonpapeB, b. B. HWuBectuuum: Marematnueckas
teopusi / b. B. bonmapes. - [onemnk: Amekc, 2001
(061. 2002). - 226 c.

19

Bopo6ses, 0. M. HuBectupoBanue: Yueb.mocobdue
st By30B / FO. M. Bopo6neB, E. . BopobObera ; Hai.
akajJ. MpPUPOJIOOXpaH. U  KypopT. CTp-Ba. -
Cumbeponons: TaBpus, 2004. - 339 ¢

Urommmn, H. B. HWHBecTumuu: opraHuzanus
ynpaBiieHUs U prUHAHCUPOBaHUS: YueO. 115 CTY/ICHTOB
BY30B, oOy4aronl. 1mo 3koH. cremn. / H. B. Urommun. -
M.: OHUTU: Gunancel, 1999. - 416 c.

WNuBectunuu: Yue6. / [C. B. Banpmaiines, II. B.
Bopo6One, B. B. WBanoB u ap.]; Ilox pen. B. B.
Kosanesa u ap. - M. : IIpocnekr, 2004. - 440 c.

10.

KopnopaTtuBHble I1ieHHBIE OyMaru Kak WHCTPYMEHT
WHBECTUIIMOHHOW  IPUBJIIEKATEIILHOCTH  KOMIIAHUU
[Dnexktponnbiii pecypc] / A. H. Acayn, M. IL
Boitnapenko, H. A. IlonHomapeBa, P. A. ®anTuHckuii;
nox pen. A. H. Acayna; C.-Ilerep6. roc. apxur.-
CTPOMUT. HMH-T; XMEINbHUIKUN Hal. YyH-T. - CaHKT-
[TerepOypr: AHO "UIIDB", 2008. - snextpon.naH. (1

Gaiin).
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15. ”TH®OPMAIIMOHHBIE PECYPCbI

1. http://mondnr.ru/ — MunucrepcTBo o00pa3oBanuss u Hayku Jlonernkod HapomHoi
pecnyOnuKu
2. https://www.donippo.org/ — TOY [IIO «/oHeukuid pecnyONMKaHCKUA HHCTUTYT

JOTIOJTHUTEIIBHOTO MEeIarorHuecKoro 00pa3oBaHmsD

http://ippo-vm.at.ua/ — Otaen marematrku Jouerkoro PUJIIIO

http://resobrnadzor.ru/ —PecnyonukaHckas ciykba MO KOHTPOJK M Haa3opy B chepe
00pa3oBaHus U HAYKU

www.newlibrary.ru -noBast anexTponHas 6ubnmoreka JJonHY.

WWWw.edu.ru -denepaibHbIil MOpTaT POCCHHCKOT0 00pa30BaHMUs.
www.mathnet.ru-oGmiepoccuiickuii MaTeMaTHYeCKUI TIOPTaJL.

www.elibrary.ru - HayuHast 3J1eKTpOHHas ONOIHOTEKA.

www.nehudlit.ru-smextponHast 6HOIHOTEKa YUeOHBIX MaTEPHAJIOB.

B w

©oo~N O

Pabouas mporpamma paccMOTpeHa U NEepeyTBEpKIEHAa Ha 3acelaHuM Kadeapsl Teopuu
BEPOSITHOCTEN MaTeMaTH4eCKOW CTaTUCTHKU ¢ u3MeHeHusiMu (0e3 m3meHeHwit) Ha 20
roJ.
[IpoTokom Ne OT « » 20 T.

3aBenyromuit kadenpoit



http://www.mathnet.ru-/
http://www.elibrary.ru/
http://www.nehudlit.ru-/

