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1. OBJACTb IPUMEHEHUA U MECTO JUCIUIIVIMHbBI B YYEBHOM

MMPOLIECCE

Kypc «®unaHcOBbI aHanu3» ABJIAETCS AMCLUIIMHOW BapuaTuBHOM uactu bnoka 1
«ducuuminnel (Moaynu)» no HampasieHuto noarotoBku 01.04.02 Ilpuknaanas MaremaTuka U
nHpopMaTHKa (MarucTepckas mporpaMma: akTyapHasi MaTeMaTHKa).

N3yuenne pucrurmmael «®OUHAHCOBBIM aHAM3» OCHOBBIBACTCS Ha 0aze 3HaHUM,

IIOJYYCHHBIX CTYyACHTaAMH B Xoae OCBOCHHA

TUCHUIUIMH ~ «AnreOpa U reoMeTpus»,

«MaremaTndeckuil aHanu3», « Teopust BEPOATHOCTEN U MATEMATUYECKast CTATUCTUKA.
IlonydeHHple 3HAHUSA UCHOJIB3YIOTCA CTYJEHTAMM BO BpEMs BBINOJHEHUS HAy4dHO-
HCCIIEI0BATENIbCKON pabOThI IPY HAIIMCAHUU MAarucTEpPCKON JuccepTalunu

2. CTPYKTYPA JMCHUIIJIMHBI

Xapakmepucmuka y4eoOHou OUCUUNIUHDBL

HanpaBnenune noaroToBku

01.04.02 Ilpuxnannas MaTemMaTHKa
1 uHhopMaTuKa

Marucrepckas nporpamMmma

aKTyapHasi MaTeMaTHKa

O6pazoBarenbHas mporpaMma

aKaJieMUyecKasi MarucTparypa

Keamudukarus

MarucTp

KonndecTBo conepkaTenbHbIX MOTYJIEH

2

JucuuninuHa 06a30B0i / BapuaTUBHON YacTH

" IUCHUIUIMHA 0a30BOI YacTu
00pa3oBaTesIbHOM MPOrpaMMbl

®opmel koHTpoIst (MK, sK3ameH, 3a4eT) | MOyJIBHBIN KOHTPOJIb, | 3K3aMeH

TMokasarenm ouHas ¢popma 3aouyHas popma
00y4eHus 00yJeHUS
KonnuecTBo 3a4eTHBIX eUHUIT (KPEIUTOB) 5
T'ox moaroroBku 1
CemecTtp 2
KonunuectBo yacoB 180
- JICKITMOHHBIX 17
- IPAKTUYCCKUX, CEMUHAPCKUX 34
- JJa0OPATOPHBIX 17
- CAaMOCTOSTEIHLHON pabOThI 112
B T.4Y. HHJMBHIyaJIbHOE 3a/IaHUC

HenenbHOE KOIMYECTBO YacoOB, 10,5

B T.4. AyTUTOPHBIX 4

3. OIMIUCAHUE JUCIUIIJINHbI

u CJIM U 3a1a4U

IJenvro yuebHOTO Kypca SIBISIETCS M3y4YEHUE CIIEUAIbHBIX Pa3/iesoB (PMHAHCOBOTO aHAIN3a
— TPOU3BOJCTBEHHBIX U (DMHAHCOBBIX MHBECTUIMI Ha OCHOBE NPUMEHEHHS MaTeMaTHYECKHX
METO/IOB; 1aTh OyIyIIMM CIIEUAINCTaM MPEICTaBIEHUE O ClI0c00ax yNpaBieHUs HHBECTHLIUAMU B
YCIOBUSX OIPENEIEHHOCTH.

3aoauu oucyunnunwt. IlpnobpereHne GpyHAaMeHTATBHBIX 3HaHUN B 00JacTH (PMHAHCOBBIX
pacu€roB, BKIIOYash METOJbl OLEHKH 3(P(GEKTUBHOCTH (PMHAHCOBOW omepanuu U (PUHAHCOBBIX
IIOTOKOB, UCIIOJIB3YIOIIMXCS B UHBECTULIMOHHBIX IIpOLECCAX.

TpeGoBanus Kk pe3yJbTaTaM OCBOeHUS AMCHUILIMHBI. [Iporiecc n3ydeHus TUCHMITIIMHBI
HafpasjeH Ha (OPMUPOBAHHE IEMEHTOB Cieaylonux komnereHuii B coorserctsun ¢ ®I'OC BO
P® no nanpasneruto noarotrosku 01.04.02 IpuknanHas mareMaTika U HHGOpPMATHKa U OCHOBHOM
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o0pa3oBaTeNbHOM MporpaMMbl BhICIIEr0 oOpa3oBaHusi HampaBieHuss noarotosku 01.04.02
[MpuknanHas MmaTemMaTnka u nHGOpMaTHUKa (MarucTepckas mporpaMmma: akTyapHasi MaTeMaTHKA):
a) oowexynomypuuvix (OK):

— CIIOCOOHOCTH K a0CTPAKTHOMY MBIIUICHUIO, aHaIu3y, cuHTe3y (OK-1);

— TOTOBHOCTb K CaMOpa3BUTHUIO, CaMOpPEaIU3allMH, MCIIOIb30BAHUIO TBOPYECKOTO
noteniuana (OK-3)

0) oowenpogpeccuonanvnvix (OIIK):

— TOTOBHOCTh K KOMMYHHMKallUM B YCTHOM M TIMCBMEHHOM QopMax Ha
rocygapcTseHHOM s3blke Poccniickont denepanum M MHOCTPAHHOM SI3BIKE JUISL pELICHUs 3a1ad
npodeccronanbHoit nesrenpHocTr (OITK-1);

— CHocoOHOCTh CaMOCTOSITENIBHO TpUoOpeTaTh C TOMOIIBI0  HWH(OPMAIIMOHHBIX
TEXHOJIOTUH U UCIOJIb30BATh B MPAKTHUECKOU JI€ATEILHOCTH HOBBIC 3HAHUS U YMEHUS, B TOM YHUCIIE
B HOBBIX 00JIACTSX 3HAHHI, HEMOCPEJACTBEHHO HE CBS3aHHBIX CO C(Hepoil ACSITEIBHOCTH, PACIIUPSThH
U yrayousaTh cBoe HayuHoe MupoBo33penue (OITK-3);

6) npogpeccuonanvusvix (IIK):
HAYYHO-MCCJIeI0BaTeIbCKAS 1eSITeIbHOCTh:

— CMOCOOHOCTHh MPOBOJUTH HAy4YHBIE WCCIEAOBAHUS M TOJIY4aTh HOBBIE HAYYHBIC U
NPUKIIJIHBIC PE3YAbTAThl CAMOCTOSITENILHO U B COCTaBe HaydHOTO KoyuiektuBa (I1K-1);

— CIOCOOHOCTh pa3padaThiBaTh U aHAJTU3UPOBATH KOHIIENITyaJdbHbIE M TEOPETUUYECKHE
MOJICITH peliaeMbIX HaydHbIX poOiem u 3amad (I1K-2).

NPOEKTHAs U MPON3BOJACTBEHHO-TEXHOJI0THYeCKAasl 1eATEIbHOCTh:

— CMOCOOHOCTh pa3pabaThIBaTh W MPUMEHITh MAaTEMAaTHUECKUE METOJIbI, CHCTEMHOE U
MPUKIAJHOE MPOrpaMMHOE oOecrieueHne JUis pelleHus 3aJad  HaydHOH M IPOEKTHO-
TexHosiornyeckoi aesrensHocTH (ITK-3);

— CIOCOOHOCTh pa3padaThiBaTh U aHAJTU3UPOBATH KOHIIENITyaJdbHbIE M TEOPETUUYECKHE
MOJIENIM PEeIIaeMbIX 3a7a4 MPOCKTHON M MPOU3BOJCTBEHHO-TeXHOJIOTHYeCKOM AesTenbHOcTH (TTK-
4);

OPraHu3alOHHO-YNIPaBJIeHYeCKAs 1esiTeIbHOCTh:

— CIIOCOOHOCTH YIPaBJIATh MPOEKTaMHU, IIJIAHUPOBATh HAYYHO-UCCIIEIOBATENbCKYIO
JEeATEIbHOCTD, aHATU3UPOBATh PUCKH, YIPaBIATh KoMaHa0# nmpoekra (ITK-5);

— CIIOCOOHOCTh OPraHM30BBIBATH IMPOILIECCHI KOPIIOPATUBHOTO OOY4YEeHHs HAa OCHOBE
UH(POPMAIIMOHHBIX TEXHOJIOTUH U pa3BUTHs KOpPHOpaTUBHBIX 0a3 3Hanuii (ITK-6);

— CIOCOOHOCTh  pa3pabaTbiBaTh W ONTUMH3UPOBATH OW3HEC-IIAaHBI  HAYYHO-
npukiaaaaeix mpoekros (ITK-7).

B pe3yibTare H3yUueHUs YUeOHOM JMCUMIVIMHBI CTYICHT A0JI/KEH:

3HAmMb: OCHOBBI OLIEHKU MHBECTHLIUN B YCJIOBUSX ONPEACIEHHOCTH U HEOINpPeAeaEHHOCTH,
HEOOXO0IUMBIE I PEIICHUS TEOPETHUECKUX U MPUKIAIHBIX (PMHAHCOBBIX 33134,

ymemdp. TIPUMEHSATH METOJbl OLEHKM (PUHAHCOBBIX HWHCTPYMEHTOB B  YCJIOBHSX
OTpeeIEHHOCTH U HEOPEIeIEHHOCTH IS pelieHusl JUHAHCOBBIX 3a]1a4;

61a0emsb’. HaBbIKAMU TPUMEHEHUSI COBPEMEHHOTO0 MATeMAaTUYECKOTO MHCTPYMEHTapHs s
peuieHus (PUHAHCOBBIX 3a/7ay; METOJIUKON TIOCTPOEHHUS, aHalu3a U NPUMEHEHUs MoJenen
WHBECTUIMI 17151 OLEHKU COCTOSIHUS, M POTHO3a PAa3BUTHS IPEAIPUATHS

4. COJEPKAHME JUCLUIIIAH U ®OPMbBI OPTAHU3AIIUM YYEBHOT O
MPOLIECCA

IHopsaaxoBbId HOMEP U

KpaTkoe cogepxanue TeMbl
TeMa

ConepxaresibHbIH MOAYJIb 1

Tema 1. MatemaTuueckue  METOJZIbI, HCIOJIb3yeMble Ui aHajiu3a
MatemaTuuecKkue OCHOBBI | MHBECTHIIHMI B YCIOBUAX OMpenenéHHOCTH. Pa3noxkenue GyHKIMi
(MHAHCOBOTO aHaIM3a B B CTENEHHBIC psfpbl. [[prMeHeHrne MPOU3BOIHBIX K UCCIIETIOBAHUIO
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YCIOBUAX dbyHknmit. MeTon  MaTeMaTHYeCKOW  HMHIYKIUU.  MeTomabl
ONPEJEIIEHHOCTH. ONTUMM3ALMK PEIICHUs 3a/1ad JUHEHHOro MpOrpaMMHUpPOBAHUS.
Hapamenue M IUMCKOHTHpOBaHME [EHEXHBIX CyMM. MeTtonasl
HapalleHusi ¥ JUCKOHTHUPOBAaHUS JEHEXKHBIX CYMM M HX
cpaBHenune. HomuHanbHble U 3 QEKTUBHBIE TPOIICHTHBIE CTABKH.
OKBUBAJIEHTHOCTh MIPOLIEHTHBIX CTaBOK. [lepemennbie
IPOLEHTHbIE cTaBKU. JI0X0IHOCTh (pUHAHCOBOM onepauuu. YUér
HAJIOTOOONIOKEHUsT ¥ MHQISIUHA.  DKBHBAJICHTHBIE  CEPUHU
IJIATEKEH.
IMokazarenmn  3pPEeKTHBHOCTH  WHBECTHIIMOHHOTO  IPOCKTA.
Tema 2. YUuCTelil MPUBENEHHBINA J0X0J, BHYTPEHHsS HOpMa JOXOJHOCTH,
Ananu3 GUHAHCOBBIX U CPOK  OKYHNaeMmMoCTH, HHJEKC peHTabenabHOCcTH.  OleHKa
IIPOU3BO/ICTBEHHBIX 3¢(EeKTUBHOCTH M CPABHEHHE WHBECTUIMOHHBIX IPOEKTOB.
VHBECTULIHUI. CpoiictBa moka3arenedl 3((eKTUBHOCTH KalUTAIOBIOXKEHUN U
UX B3aUMOCBSI3b.
CojaepikaTeJibHBIA MOAYJIb 2
Tema 3. Ananu3 yyBCTBUTENBbHOCTH. Metos cueHapueB. MMuTtanoHnHoe
MeTo1bI OLIEHKH pUCKa MO/JIETTUPOBAHKE Momnte-Kapio. Metonanl OIlCHUBAaHU
WHBECTUILIMOHHOTO WHBECTULMOHHBIX WM  KPEOUTHBIX PHUCKOB C  TIOMOUIBIO
IPOEKTA. MaKpO3KOHOMUYECKHX MOKa3aTeaeH.
Tema 4.

DKCIEpPTHBIE METO/IBI B
(bMHAHCOBOM aHAJIM3E.

Meton [enbdu. OBpuctuueckuit meron. Mopdoiornueckuit
METO/I.

TemaTnuecknii miaaH

Conep:xareabHblii MOaYJIb 1

Kosan4yecTBo 4acos
Ounas ¢popma o0yueHust 3aounas popma o0yueHust
B T.4. B T.4.
O (2] w 1) O =
Haspanus cojepikare/ibHbIX =l 3| ¢ 3 o SR 3
MoayJeii u Tem °l =| 3| & = % ol =| & & = =
D) = O o S o< § <| O = O o =5 o § -
2l =| E| g E g gl Q| =2 E B g = =
Rl 2 = 8 9 2ol Al % H 8 9| 20
O El & sa©ve| HY ol B & 3Jdg\© =S
| 2 o B 3| =5 & = -1 ) g < S
g gl 8% = 8¢ g% g*=
I E | 72 | B
Q = Qo =
Tema 1. MatemaTtnieckue
OCHOBBI (pHAHCOBOTO aHanu3a| 35 | 4 8| 4| 28
B YCJIOBUSX ONPEEIEHHOCTH
Tema 2. Ananus
WHAHCOBBIX U
¢ 35 | 4| 8| 4 32
MPOU3BOJCTBEHHBIX
UHBECTHUIINN
Tema 3. MeTo bl OLIEHKH
pHCKa HHBECTUIIMOHHOTO 35| 4 | 8] 4 26
MPOEKTa
Tema 4. DxcnepTHbIE
METO/1bI B (DMHAHCOBOM 39 | 5 (10| 5/ 26
aHaJm3e
Hmozo 108 | 17 | 34| 17| 112
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5. METOANMYECKHUE PEKOMEHJALIWU JJIA TIPOBEAEHUA JEKIIMOHHBIX,
NPAKTUYECKHX U JABOPATOPHBIX 3AHATHM

TeMbl JIEKIITUMOHHBIX 3AHATHI

Ne n/n Ha3zeanue memoi Konuuecmeo
uacoe
1 MaTeMaTHqUeCKHe METOII, HCTOIB3YeMbIE /UTs aHaN3a 1
WHBECTHUIIMHI B YCIIOBUSX ONPEACIEHHOCTH
2 |Hapamienue u TUCKOHTHPOBAHHUE JCHEKHBIX CYMM. 1
3 |JoxomHOCTh MHAHCOBOI omepanuu 1
4 |DKBHBaJICHTHBIC CEPUH TLIATEKEH 1
5 |[Moka3arenu 3¢ (GEeKTUBHOCTH HHBECTUIIMOHHOTO MPOEKTA 1
6 |Ouenka 3pHeKTHBHOCTH M CpaBHEHHE WHBECTHUIIMOHHBIX IPOCKTOB. 1
7 |CpolicTBa noka3zatesel 3p(HEeKTUBHOCTH KaUTaJIOBIIOKEHUH 1
8 |B3ammocBs3p MeXTy mOKazaTensiMi 3PGEKTHBHOCTH 1
9 |AHaim3 YyBCTBUTEIBHOCTH. 1
10 |Meron cueHapHeB. 1
11 |MmurtanmmonHoe MoaenupoBanre MonTe-Kapio. 1
12 MeTo bl OIIEHUBAHUS MHBECTHIIHOHHBIX H KPEJMTHBIX PHCKOB C 1
MTOMOIIBI0 MAaKPOIKOHOMHUYECKHX TIOKa3aTeleH.
13 |DkcnepTHBIE METOIbI TPOTHO3UPOBAHHSI 1
14 Meton Hensdu 1
15 |DBpucTHYECKHIT METO 1
16 |Mopdonoruueckuii METOT 1
17 |OneHka TOYHOCTH SKCIIEPTHBIX MTPOTHO30B. 1
BCEI'O 17
TeMbl NPAKTHYECKUX 3aAHATHI
Ne n/n Ha3zeanue memoi Konuuecmeo
Yacoe
1 |oxomaHOCTh (PMHAHCOBO¥ ONIEpalUU 2
2 |JIoXOgHOCTB ITOTOKOB ILIATEXKEH 4
3 UuCThbli NpUBEICHHBIN J0X0/, BHYTPEHHSIS HOpMa JOXOTHOCTH, CPOK 4
OKYIAaeMOCTH, UHJCKC PEHTA0EITbHOCTH.
4 |Ouenka 3ppeKTUBHOCTH U CPAaBHECHUE WHBECTUITMOHHBIX MPOCKTOB 4
5 [Meroa Monte-Kapiio 4
6 |DxoHOMETpHUYECKHE METObI B (DUHAHCOBOM aHAJIM3E 4
7 |DKCIEepPTHBIC METO/IbI 4
8 [Mopdostornueckuii MeTo 4
9 |[locTpoeHue TPOTHO3HOTO CIIEHApHs 4
BCEI'O 34
Tembl J1a00PATOPHBIX 3aHATHI
Ne n/n Haszeanue memoi Konuuecmeo
uacog
1 |JIoxomgHOCTH (pMHAHCOBOH ONEpalUuy 2
2 |JlIoXOgHOCTB ITOTOKOB ILIATEXKEH 4
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3 YHucTblid MPUBEACHHBIN JOXO/, BHYTPEHHSASI HOpMa JOXOJHOCTH, CPOK 4
OKYIaeMOCTH, HHJCKC PEHTA0CITbHOCTH.
4 |Onenka 2pGhEKTUBHOCTH U CPAaBHEHNE HHBECTUIIMOHHBIX MMPOCKTOB 4
5 [Meron Monte-Kapio 4
6 |DKoHOMETpHUYECKHE METO/IbI B (UHAHCOBOM aHAJH3e 4
7 |DKCrepTHBIE METO/IBI 4
8 |Mopdosorrnueckuii MeTo1 4
9 [[locTpoeHHEe MPOTHO3HOTO CIICHAPHS 4
BCEI'O 34
6. METOANYECKHUE PEKOMEHJIAIIUU 11O OPTAHU3ALIUN
CAMOCTOSTEJBbHOMN PABOTHI CTYJIEHTOB
Opranusanusi caMmoCTosITeIbHON PadoThl CTY/IEHTA
Ne n/n Ha3zeanue memot Konuuecmeo
uacoe
1 |Hapamenue cyMMBI JI0JITa, KalTUTATU3AIUs TIPOIICHTOB 5
2 |JloxoaHOCTh (MHAHCOBO¥ OTeparuu 5
3 |MuBectnumu Llennpie Oymary. 5
4 Ananu3 GpakTopoB, BIMSIOMINX HA OLIEHKY HHBECTULIUH C 5
(UKCHPOBAHHBIMU JIOXOJAMH.
5  |Yuér HamorooO610KeHNs 1 UHQISIIH 3
6  |UwucTelii NpUBEACHHBIN JOXO0/1, BHYTPEHHSIS HOPMa JIOXOJIHOCTH 5
7  |Cpok OKynmaeMoCTH, HHICKC PEHTa0eIbHOCTH. 5
8 |Ouenka 3¢(HEeKTHBHOCTH U CPAaBHEHUE WHBECTUIIMOHHBIX IMMPOCKTOB. 10
9 CaoiicTBa nmokasaresnei 3p(eKTUBHOCTH KaMTATIOBIOKEHUH U MX 6
B3aMOCBSI3b.
10 |MmwurarmonHoe moaenupoanne Monre-Kapio 5
11  |Anousuoyanvnas paboma 5
12 |DxoHOMETpHUYECKUE METObI B (DMHAHCOBOM aHAJIH3E 10
13 MeTo/1bl OlIeHUBAHUSI THBECTULIMOHHBIX U KpEIUTHBIX PHCKOB 5
C IOMOIIbI0 MAKPOAIKOHOMUYECKUX MTOKA3aTesei.
14 |CymHOCTh MPOTHOZUPOBAHUS. DKCIIEPTHBIC METOIbI 5
15 |Meron Jlenbdu 6
16 |Mopdoaornyeckuii METO] OLICHKH PUCKa MHBECTUIIMOHHOTO MTPOCKTa 5
17 |Onenka TOYHOCTH SKCIIEPTHBIX METOJIOB 5
BCEI'O 112

YKA3AHUAX

NuauBuayanbHas padora

He.]'[b: 06Jla()eHM€ HABBLIKO6 quHClHCOGOZO aHaiusa.

3amanusa:

CamoctosarensHO BeIOpaTh u3 MHTEepHET-pecypcoB MHMOPMALINIO O MAaKPOIKOHOMHYECKHX
MOKA3aTeNsIX HECKOJIBKUX CTPaH:

1. mocTpouTh aBTOPETPECCHOHHBIE MOJENH Ui MaKpPOIKOHOMHYECKHX IOKa3aTeleH,

2.

MMPOBECTU UX JUATHOCTHUKY,

7. MHAUBUIYAJBHBIE 3AJIAHUS COEPKATCSI B METOJUYECKHX

INPOEKTUPOBAHME ITPOBEJEHUSA HAYYHOTI'O UCCJIEJOBAHUA

MOCTPOUTh ~ MYJIbTU(AKTOPHBIE  MOJAEIM  OOOOIIEHHOTO  MaKpO3KOHOMHUYECKOTO
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IOKa3aTessl KaXJ0M U3 BbIOPAHHBIX CTpaH M C IOMOILBIO JIOTUCTUYECKON perpecccun
HAliTH TPOTHO3MPYEMYIO Ha CIEAYIOIIUN IMEpUO]] BEIUYHHY HeIUBEpCUUIHPYEMOI
KOMIIOHEHTHI BEPOATHOCTH J1e(oITa KOMIAaHUNH-3aEMIIUKOB U3 STHX CTPAH;

3. TIpoBecTH BEpU(PHUKAIUIO IPOTHO30B; CACTIATh BHIBOIBI

4. KOHTPOJILHBIE BOITPOCHI K IPOMEKXYTOYHOM ATTECTAIIUA

1.  Yro Takoe mporeHTHas craBka? B uem oTiaMume nmporeHTHBIX CTaBoK 11 d?
2. UYto Takoe HapalieHWe CYMMBI JO0JTra, KalHUTAIW3alus MPOICHTOB, MHOXHUTEIh
HapaueHus?
3. CkoJIbKO CyYIIECTBYET METOJOB HapalieHusi cymMmbl goira? Kak cpaBHHTH MexXIy
co0otii ro0bIe Ba MeToaa?
4.  UYro Takoe AMCKOHTHUPOBAHHE CYMMBI J0Jra, COBPEMEHHAas BEIMYMHA CYMMBI J10JITa,
JTUCKOHTHBIN MHOYKHUTEIb?
5.  CKOJBKO CyHIECTBYET METOJIOB JUCKOHTHPOBAaHUSA cyMMbl jgoira? Kak cpaBHUTH
Mexay co0oil mobble aBa MeToaa?
6. Uto Ttakoe ¢QuuaHcoBas omeparusa? Kak ompenensercss TOXOAHOCTh (DPUHAHCOBOU
omneparuu?
7. Yro Takoe ypaBHEHUE SKBUBaJIEHTHOCTU? /{111 uero oHo ucnomib3yercs?
8. Uto Takoe MHBECTHIMOHHBIM TpoekT? JlaTh ompeaeleHUEe  IOKa3aTeyen
3¢ (HEKTUBHOCTH MHBECTHITHOHHOTO MPOEKTA.
9.  TloayunTh 3aBUCHUMOCTH YHCTOTO MPUBEIACHHOTO TOXOJa MPOEKTa OT CPOKa Hadvaja
OTJa4Y¥ OT UHBECTHIIUH.
10. Kaxk ycraHaBIMBaeTCs CTaBKa JUCKOHTUPOBAHUS?
11. B yem mnpeuMyIlecTBO MPOEKTa, BHIOPAHHOTO MO KPUTEpUI0 MakcuMmalibHOro NPV,
nepes JpyruMu poeKTamu?
12. B deMm nmpeuMyInecTBo MpoeKTa ¢ HanOOJbITUM 3HaUeHHeM moka3atens [RR?
13. Yro Takoe pe3epB 0€30MaCHOCTH POEKTa?
14. OBPA3ELl MOAYJIBHOI'O KOHTPOJIA
IOy BIIO «IOHEIKUA HAIIMOHAJIbHBIA YHUBEPCUTET»
DakyJbTeT MATEMATUKHA U HH(OPMAIUOHHBIX TEXHOJIOT Ui
Hanpaenenue noocomoexu: 01.04.02 Ilpuknaonasa mamemamura u ungpopmamuxa
Mazucmepcras npoepamma: Axmyapnas mamemamuka
IIpoepamma noocomosxu: akademuueckan mazucmpamypa
Cemecmp 2
Yuebnas oucyuniuna Dunancoswlii ananus
MOJAYJIBHAA KOHTPOJIbBHASI PABOTA BAPUAHT Nel
1. MHBeCcTUIIMOHHBIN MPOEKT MpeanoaraeT 3aTpaThl AJs pa3BUTHS MPOuU3BoACTBA. lo,

l1,....,In, THE Ix — MHBECTUIIMM Ha peanu3anuio NmpoekTa B k—blif TO1, 4yTO B OyaylieM HIpHHECET
noxonsl Yo, Yi,....,Yn, T Yk — aoxoa B k —viii rog (k= 1,2,....,n).

[IpoBecTn pacueTsl C HCMHONB30BAHMEM DJIEKTPOHHBIX TaOMUI] AN OMpeleeHUs
XapaKTePUCTUK MPOEKTa B 3aBHUCHUMOCTH OT CTAaBKH JUCKOHTHUPOBAHUA I (I — MPOIICHTHAs CTaBKa,
OTIpeJIeNIIeTCs IO HOMEPY BapUaHTa):

— YHCTON TPHUBEACHHON CTOMMOCTH TPOEKTa

NPV(r);

— cpoka okyrmaeMmoctu mnpoekta T(r);
— penradensHOCTH h(r).

[To pe3ynpTaraM pacueToB MPUOIMKEHHO HAWUTH BHYTPEHHIOID HOPMY JOXOJHOCTH

npoekra IRR u 3anonaaute Tabnuiy.
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VM HBECTUIIMOHHBIN TPOEKT XapaKTEPU3YETCs CIEAYIOIIMMU BEIUYMHAMU

"o 0 1 2 3 4 5
VnBecTuiyiy 3600 | 1000 0 1000 0 0
Jloxop! 2000 | 2200 2000 2000 2000
2. Haiinute coBpeMeHHOE 3HAUEHUE WHBECTUIIUH, €CIIM HapalleHHas K KOHILY IMATOTO

rojia cyMMa coctaBiisieT 25 TbIC.p. [IpoLieHThl HAYUCIIAIOTCA M0 CIEIYIOIIUM CTaBKaM (IPOLEHTHI
CJIOKHBIE):

a) 120 % B KOHIIE KaXJIOTO TO/a;

0) 50 % B KOHIIE KaXXJIOTO MOJTYTOIUS.

3. JloxotHOCTh (PHHAHCOBOM OTIEpAIUH.

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

3aBenyromnuit kadenpoit
[IpenonaBarens

Kpurtepun oneHuBaHusi MOIyJ1bHOI'0 KOHTPOJIS

Homep 3a0anusn Konuuecmeo oannoe
3aganue 1 10
3amanue 2 10
3amganue 3 10
Bcezo 30

15. OBPA3EIl DK3AMEHAIIMOHHOI'O BUJIETA

Teopernyeckue BONpPOCHI

1 Jlate ompeneneHus CISAYIONUM TOHSATHSIM: TPOICHTHI, JAWCKOHT, TPOIICHTHAs CTaBKa,

MEpUOJI HAYUCICHHS] TPOICHTOB, MPOCTas IMPOLECHTHAs CTaBKa, CIOXKHAS MPOICHTHAsS

CTaBKa, HapalleHUEe CYMMBI JIOJITa, JUCKOHTHPOBAHUE CYMMBI JIOJITA.

Mertoapl HapaleHust CyMMBI JIOJITa U UX cpaBHEeHHe. CBONCTBA HAPAICHHOW CyMMBI JIOJTa.

3. MeTtoapl AUCKOHTHPOBAaHUS M UX cpaBHeHHe. CBOWCTBA COBPEMEHHOW BEIMYMHBI CYMMBbI
J0JIra.

4. DKBUBaJCHTHBIC NPOICHTHBIC CTAaBKH, HOMHUHAJbHAS IMPOLEHTHAs CTaBKa, YPQeKTUBHAs

MPOIICHTHAS CTaBKa, HEMPEPhIBHAS IPOIICHTHAS CTaBKa, IEPEMEHHasl TPOIICHTHAS CTaBKa.

WNudnsauus. Maneke moTpeOuTenbekux meH. Tem nmpupocta HHQISIHIH.

6. dunancoBas omnepauus. YUYET UHOISIUMA ¥ HAJIOTOB MPHU pacuére JOXOAHOCTH (PUHAHCOBOM
oreparyu.

7. DOKBHUBAQJICHTHOCTb JICHE)KHBIX CYMM BO BpPEMEHHU. DKBHUBAJICHTHOCTh CEpUN IJIaTEeXKEH.
DKBUBAJICHTHOCTh (PMHAHCOBBIX 0053aTEILCTB. Y paBHEHHE SKBUBAJICHTHOCTH.

8. MuBectunuwu, ux Bujsl. llennas 6ymara, odnuramusi.

9. Tloka3zarenu 3¢(eKTUBHOCTH HHBECTHIIMOHHOTO MPOeKTa. VX SKOHOMHYECKUN CMBICT.

10. CornacoBaHHOCTH MOKa3aTeseil B OI[EHKE IPOEKTa.

11. JIoX0AHOCTh MHBECTHUIIMHU B IICHHYIO Oymary.

12. Metoabl OLIEHKH PUCKA MHBECTHUIIMOHHOTO MPOEKTa. AHAN3 YyBCTBUTEIHHOCTH.

13. MeToabI OLIEHKH PUCKA MHBECTHIIMOHHOTO MPOEKTa. AHAIN3 CLIEHAPUEB.

14. DxoHOMeETpHUECKHEe METOJIbl B PHAHCOBOM aHAJHU3E.

15. Mopdonoruyeckuii METo OIICHKU pHUCKa HHBECTUIITMOHHOTO MPOEKTA.

16. Meroapl OICHMBAHWS WHBECTHIIMOHHBIX W  KPEOUTHBIX PUCKOB C  TOMOIIBIO
MaKpOIKOHOMHUYECKHX TTOKa3aTeNeH.

N

o
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TrOY BIIO «JIOHEIKHWA HAIIMOHAJIbHbIA YHUBEPCUTET»
DaKyabTeT MATEMATHKU U HH(POPMALMOHHBIX TEXHOJIOT Uil

Hanpaesnenue noocomoexu: 01.04.02 Ilpuknaonaa mamemamuxa u uHhopmamuxa
Maeucmepckas npoepamma: AKmyaphas mamemamuka
Ilpoepamma noocomoexu: aKademuueckas mazucmpamypa
Cemecmp 2
Vuebnas oucyuniuna @unancoswlit ananus
BUJIET Nel

1. Jarp ompeneneHusl CIEAYIOIIMM IMOHATUSAM: IMPOLEHTHI, IAUCKOHT, MPOLIEHTHAas CTaBKa,
[IEpHO/] HAYUCIIEHUS MTPOLIEHTOB, IPOCTasi IPOLEHTHAs CTaBKa, CI0XKHAsI POLIEHTHAs CTaBKa

2. Tloxa3zatenu 3(h(h)eKTHBHOCTH MHBECTUIIMOHHOTO TPOEKTA.

3. Tlpm Bbepmaue kpemuta Ha 200 mHerd mom 10 % TOMOBBIX KPEAWTOP YACPKHUBACT
KoMuccuoHHbsle B pazMepe 0,5% ot cymmbl kpenuta. CraBka Hanora Ha npoueHTsl 10%.
KakoBa 1oxoaHOCTh onepanuu i Kpeauropa?

4. VHBecTOp CO CPOKOM MHBECTHIIMH 3 TOAa paccMarpuBaeT MOKynky 20-jeTHeil oOmuranuy,
KYIOHHBIE IJIaTEKU MO0 KOTOPOW BBIIJIAUMBAIOTCS KakJbple noaroga. Homuuan oOnuranuu
1000 m.e., romoBast KymoHHas ctaBka 8 %, JMOXOomHOCTH K morameHuto 10 % TOoIOBBIX.
WNHBecTop 0XHAaeT, 4YTO OH CMOXET PEMHBECTUPOBATh KYMOHHBIE BBIIJIATHI 1O T'OJOBOM
cTtaBke 6 % W B KOHIIE TUIAHUPYEMOTO CpOKa WHBECTUIMH |7-neTHss oOnuramusi Oyner
MpOJIaBaThCs C JOXOJHOCThIO K TorameHuto 7 % roaoBbix. OrmpenenauTb TOJO0BYHO
JOXOJIHOCTh MHBECTULIMY B 3Ty OOJIUTAINIO Ha 3 T0/1a MPH STUX YCIOBUSX.

YTBepxkaeHO Ha 3acenaHuud Kadeapbl TEOPUHM BEPOSATHOCTEH M MATEMaTHYECKOW CTAaTUCTUKH
NpoTOKOJ Ne OT «_ » 20 1.

3aBenyromuit kadenpoit
DK3aMeHaTop

Kpurepun onieHuBaHus 3K3aMeHa

Homep 3a0anusn Konuuecmeo 6annos
3aganue 1 10
3aganue 2 15
3aganue 3 10
3anganue 4 15
Bcezo 50

16. OBPA3EIL TECTOBOI'O 3AJIAHUSA
He npenycmoTpeHo.
17. KPUTEPUU OLUEHUBAHUA
ITo kypcy mpenmnosiaraetcst MpoBEACHUE MPOMEXKYTOYHON aTTeCTAllMM B BHJIE MOIYJIBHOTO

KOHTPOJIA, BBIIIOJIHCHUC I/IH)II/IBI/I,Z[yaJ'ILHOI\;I pa6OTI>I U dK3aMeHa. DK3aMeH CHAK0T CTYACHTHI C LICJIBIO
TITOBBIIICHU A peﬁTHHFa.
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Pacnpeoenenue 6annos, Komopwie Mocym ROIYYUML CHIYOEHMbL 8 NPOUEcce U3YYeHUs

OUCUUNIUHDL
OpranuzanuoHHo CPC
yueOHasi paboTa CTyAeHTa NuauBuayanbHas Moay/ibHBIH KOHTPOJIb
padora
max 20 6amioB max 50 GamioB max 30 6ayutoB

IlIkana coomeemcmeus 6an/108 HAUUOHAILHOI KA

Ounenka Ouenka no OueHka 1o rocy1apcTBeHHOM LIKaJIe Ouenka no
no mkaje | 100-6amnbHoi (3k3amMeH, 1M PepeHUPOBAHHBIN 324eT) rocy1apcTBeHHOM
ECTS HIKaJje 1IKaJie (3a4er)
A 90-100 5 (OTIUYHO) 3a4TEHO
B 80-89 4 (xopor1o) 3a4TCHO
C 75-79 4 (xopor1o) 3a4TEHO
D 70-74 3 (y1OBJIETBOPHUTEIHHO) 3aYTEHO
E 60-69 3 (YIOBIETBOPUTEIHHO) 3a4TEHO
FX 35-59 2 (Hey/IOBJIETBOPUTEIHHO) HE 3a4TEHO

C BO3MOYKHOCTBIO ITOBTOPHOM CHAYH
F 0-34 2 (HeyIOBJICTBOPHUTEIHHO) HE 3a4TCHO

C BO3MOKHOCTBIO IIOBTOPHOM C/Ia4¥ TIPU YCIIOBHH
00s13aTeTLHOTO HA0Opa JOTIOTHUTEIIBHBIX 0AJIIIOB

18. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE YYEBHOI'O NIPOLECCA

Jlis mpoBeneHUs JIeKIHMOHHBIX M TNPAKTHYeCKUX 3aHATHII TpeOyercs ayauTopusi Ha

rpynmy, o0opyaoBaHHas MEJIOBOW MM HHTEPAKTUBHOU JTOCKOM.

19. PEKOMEHJOBAHHAS JIUTEPATYPA

Ne
n/n

HaumenoBanue

Koa-Bo
IK3EeMILISAPOB
B OnOJIHMOTEKE

JlonHY

Hanunume
3JIEKTPOHHOI
BepCUH B
IBC

Ocnoenasa numepamypa

1. bonpapes, b. B. MogenupoBanue 3BOJIIONUNA IIE€H
PUCKOBBIX aKTHBOB, JBOJIIOIIMH KamuTanga CTPaxOBBIX
KOMITaHUH ¥ HAKOMUTEIbHBIX (GOHJIOB : y4eb. mocodue /
b. B. boumapes, T. B. XwmbixoBa, A. B. baeB ;
Joneukuii Hau. yH-T. - Jloneuk : louHY, 2014. - 275 c.
Mecta
Boiaun: AYJI (cB0O. 5 3k3. u3 5), AHJI (cB0O. 1 3k3. u3
1), U3l (cB0O. 1 3k3. u3 1), Beic (cBOO. 5 3k3. U3 5).
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2. HpI/IKJ'IaILHLIe ACIICKThI CI)I/IHaHCOBOl" O aHaji1M3a

[DneKTpoHHBIH pecypc]: yueOHO-MeToaAUYECKOe
noco6ue / coct.: Ulypko N.JI. — lonenx, JouHY,
2017. — DnexrpoHHble naHHbIe (1 daiin).

3. duHaHCOBBIN aHanM3 [ DNEeKTPOHHBIN pecypc]: yueOHoe
noco6wue / coct.: llypko N.JI.— ounenxk, JouHY, 2017.
— DnektpoHHble gaHHble (1 daiin).
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Jlonoanumensnas numepamypa

bounapes, b. B. Croxactuueckoe wucuucieHUE B
3agadyax (UHAHCOBOW M aKTyapHOW MAaTEeMaTHKH.
OueHka pHCKOB B CTPaxOBaHUM [DIEKTPOHHBIN
pecypc] : mororpadust /

b. B. bonpape, O. E. Cochuukuii. - [loHenx :
JouHY, 2013. - anexkrponnslie nanueie (1 daiin).

Menpauk, M. B. ®uHaHCOBEINM aHAIIN3: CHCTEMa
noKaszaTelieil 1 MeTOAMKa IPOBeIeHU : yued. mocodue
/ M. B. Menwsnuk, B. B. bepnaukos ; non pea. M. B.
Menbhnuk ; @un. akaa. npu IIpasurensctee PO. - M. :
DKOHOMHCTD, 2006. - 159 c. : AYJI (cB06. 47 5K3. U3 51 -
47), AHJI (cBoO. 1 3k3. u3 1), Ka66 (cB0O. 2 3k3. u3 2),
Uzl

(cB0O. 1 9k3. w3 1)

N

20. ”H®OPMALIMOHHBIE PECYPCbI

http://mondnr.ru/ — MunuctepctBo oOpa3zoBanusi u Hayku Jlonenkoit HapomHoit
pecmyoIuKu

https://www.donippo.org/ — TOY IO «JloHemnkuit pecnyOIMKaHCKHH HHCTUTYT
JIOTIOJTHUTEIBHOTO TIEAarOTHYECKOTO 00pa3soBaHUsD

http://ippo-vm.at.ua/ — Otaen marematuku Jlouernxoro PUJITIO

http://resobrnadzor.ru/ —Pecnyonukanckass ciayx0a MO KOHTPOJIK M Haa3opy B chepe
00pa3oBaHUs M HAYKH

5. NIPOI'PAMMHOE OBECIIEYEHHUE

Windows 7 PRO (koprnioparusnast munensus JJOHHY Ne 46484614);

Microsoft Office (koprmopatusHas aunensus JJOHHY nunensus Ne 46472919);

Microsoft Visual Studio (muiensust mporpamMmel DreamSpark st BbICIIHX ydeOHBIX
3aBEJICHUN ).

Pabouass mporpamma paccMOTpeHa W IepeyTBEpKJeHa Ha 3aceJaHuH Kadeapbl TEOpHUH

BEPOSTHOCTEH MaTEMaTUYECKOW CTaTUCTUKH C M3MeHeHusMu (0e3 m3MeHeHwuit) Ha 20

roj.

[IpoTokoa Ne OT « » 20 T.

3aBenyromuii kadeapoit
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