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TEXHOJIOTHH
B.H. Anzpuenko

ITporpamma cocrapieHa ¢ yderoM (deaepaibHOr0O rocyJapCTBEHHOTO 06pa3oBaTeIBHOrO
craHjapra BhICIIEro o6paszoBaHMs 10 HanpasieHuio mnoxrorosku 01.04.02  IlpuxnagHas

' MaTeMaTHKa M MH(OpPMATHKa, yTBEPKIEHHOrO MpHKa3oM MHHHCTepcTBa 06pa3oBaHHMs U HayKH

Poccuiickoit ®enepaiuu ot 28 aBrycra 2015 r. Ne 911.

I[Tporpamma y4e6HO#M nucuuumes! «IIpakTukym. @HHAHCOBAs CTATHCTHKA» COCTAaBIEHA HA
ocaoBe I'OC BIIO no uanpasinenuro mnoxarotoBkd 01.04.02 Ilpuxnannas MaremMaTHka H
nH(OpMaTHKA, YTBEpKIEHHOMY INpuKasoM MuHucTepeTBa obpasoBanms u Hayku JIHP ot
«04» ampens 2016 r. Ne 288, sapeructpupoBaHHOMYy B Munucrepcrse roctuuuu JIHP or
22 anpens 2016 r. Ne 1191, «ITonoxenus 06 opranu3auuy y4eGHOro npomnecca B 06pa3oBaTe/IbHbIX
OpraHM3aIMAX BBICIIEro TpogeccHoHansHoro obpazosanus [onenxor Hapommoit PecryGmukm»,
YTBEpKIEHHOTO TpHKazoM MunmcTepcTBa obpasosanus u Hayku JIHP «30» oxtsabps 2015 r.
Ne 750» (¢ ¥3MEHEHWSMH W IONOJHEHHSIMH), y4eOHOro IUIaHa IO HANpaBJIEHHIO IOArOTOBKH
01.04.02 Ilpuknagnas MarematHka ¥ HHpOpMaTHKa (MarkucTepckas MNpOrpamMma: aKTyapHas
Martemaruka) (popma obydeHus: OuHas), yTBep:aeHHOro YdeneiM CoBeToM YHHBEpCHTETa OT

. 31.03.2017 r., npotokon Ne 3 ¥ OCHOBHOW 00pa3oBaTENbHOM MPOTPaMMBI, YTBEPKICHHOH
_ npukasoM pektopa (Ne 77/05 ot 06.05 2017 r.).

Pa3paborunk:

JloneHT, kKaHauaaT GpU3HKO-MaTeEMaTHYECKUX HayK,

JOLEHT Kadephl TEOPHU BEPOSTHOCTEH H -
MaTeMaTH4YECKON CTaTHCTUKU 7<% N.JI. Ulypko

[porpaMma y4eGHON JUCHMIUIMHBI YyTBEpXACHAa Ha 3acellaHMM Kadeapbl TEOpHH

- BEPOSATHOCTEH M MaTeMaTHYECKOM CTaTHCTUKH
. IIpotokxon Ne 17 ot 21.06.2017 r.

3aBenyromuii kaheapoit /:’/ ‘L"?/S b.B. Bonnapes

IMporpamma y4eOHOW AMCUMIUIMHBI OHOOpeHa Yy4eOHO-METOAMYECKOH KOMHCCHEH
(baxynpTeTa MaTEMaTHKA ¥ MHQOPMAIIMOHHBIX TEXHOJIOTHI
[Mporoxon Ne 11 ot 21.06. 2017 r.

INpencenarens y4eOHO-METOAUYECKOM
' KOMHCCHH (aKypTeTa %% H.ILI. IToroMapeHko




1. OOaacTh NpUMEHEHHS U MeCTO JUCHUIJIMHBI B y4e0HOM mpouecce:

Kypc «lIpaktukym. @OuHaHcoBas CTATUCTUKA» SIBISETCA  JUCIHUILTMHOM
BapuaTuBHOU yacTu bioka 1 «/lucuuminssl (MO1yJn)» MO HANPABIEHUIO TOJATOTOBKU
01.04.02 TIlpuknagHass maremathka W HWH(pOpMaTHka (Marucrepckas IMporpaMma:
aKTyapHas MaTeMaTHKa).

Nzyuenne mucuuminnel «lIpaktukym. @uHAHCOBAs CTaTUCTHKA» OCHOBBIBACTCA
Ha 0ase 3HAHMIA, TOJTYYEHHBIX CTYJIEHTAMHU B XO/I€ OCBOCHHUS AUCIHMIUIMH «Anredpa u
reomeTpus», «Teopusi BeposSTHOCTEH M MaTreMaTHdecKas CTaTUCTHKay». SBisercs
OCHOBOM Uil ~ M3y4eHHUs  CIEAYIOIUX  JUCLHUIUIMH:  MoJaen,  «Meroabl
MIPOTrHO3UPOBAHUS SKOHOMUYECKUX PAIOBY, «JlomoNHUTENbHBIE TJIaBbI
SKOHOMETpUKW». IlomydyeHHble 3HAHMS HUCHOJB3YIOTCS CTYAEHTaMHU BO BpeMs
BBITIOJTHEHUSI HAYYHO-HCCIIEOBATEIbCKOM paboThl MPU HAMMCAHUU MarucTepPCKOM
JCCEepTaLUHU.

2. CTpyKTypa TUCHUIIMHBI (M0OYs)

Xapakmepucmuka y4eoHoil OUCYUNIUHBL

Hanpasnenne moaroToBku

01.04.02 Ilpukiagnas MaTeMaTuka u
nHpopmMaTHKa

Marucrepckas nporpamMmma

aKTyapHas MaTeMaTHKa

IIporpamMmMa moAroToBKH

AKaJICMHUYCCKAA Marucrparypa

KBanudukanus

MarucTp

KonmyecTBo conepkarenbHbIX MOYJIEH

2

JluctumnauHa 6a30B0H / BapHaTUBHOMN YacTH
00pa3oBaTeNbHON POTPAMMBI

JUCHUITIINHA BapHaTHBHOﬁ qacTu

DopMBbI KOHTPOJIS

| MOJyJIBHBIN KOHTPOJIb, | 5K3aMeH

TMokasaTemn ouHas popma 3aouHas Gopma
oOyueHus o0OyueHus
KonnuecTBo 3a4eTHBIX eAMHUIL (KPEAUTOB) 4
I'onq moaroToBku 1
Cemectp 2
KosmuecTBo yacos 144
- JIGKITMOHHBIX 34
- MPAKTHYECKHIX, CEMUHAPCKUX
- 1a00paTOPHBIX 34
- CaMOCTOSITEIILHOM paboThHI 76
B T.4. HHAMBHyaJIbHOE 3a/IaHNE

HepaenpHOE KOIUUECTBO YacoB, 8,5

B T.4. AYJJUTOPHBIX 4




3. Onucanue AUCHHUIIJIMHBI

esu u 3aga4n.

Heawb - chopmMupoBaTh 3HaHUS IO METOIOJIOTMH U HUHCTPYMEHTAPHUIO CTATUCTUYECKOTO
UCCIICIOBAaHMS PA3JIMYHBIX CETMEHTOB (PMHAHCOBOT'O PHIHKA.

3agaun

— M3y4YEHUE OPraHU3allMOHHBIX OCHOB CTATHCTUKU (PMHAHCOB,

— U3y4EHUE CTATUCTUYECKHUX MOJXO0J0B K aHATN3y (PMHAHCOBBIX TOTOKOB;

— aHaJIM3 COBPEMEHHBIX METOJIOB.

TpeOoBanusi K pe3yJabTaTaM OCBOCHHS JAUCHHMILIMHBI: [Ipoliecc M3ydeHus IUCHUIIIIMHBI
HampaBlieH Ha (OPMUPOBAHUE DJIEMEHTOB CICIYIOIMIMX KOMIIETCHIIMH B cooTBeTcTBUU ¢ OI'OC
BO P® mno nanpasnenuro moaroroBku 01.04.02 Ilpuknamnas mMareMatnka W MHPOpMAaTHKa U
OCHOBHOH 00pa3oBaTe’bHOIl MPOrpaMMbl BBICHIETO OOpa30BaHMs HANPABICHUS IOJATOTOBKU
01.04.02 IlpuknagHas maTemMaTHKa W HMHGPOpMATHKa (Marucrepckas Iporpamma: akTyapHas
MaTeMaTHKa):

oowexynomypruix (OK):

- CIIOCOOHOCTH K a0CTPaKTHOMY MBIIUICHHIO, aHau3y, cuHte3y (OK-1)

- TOTOBHOCTh K CaMOPa3BUTHIO, CaMOpEaIU3allii, UCIIOIb30BAHUI0 TBOPUYECKOTO MOTEHIMAa
(OK-3);

0) oowenpogheccuonanvruvix (OIIK):

- TOTOBHOCTh K KOMMYHHKAIIMH B YCTHOW M MUCbMEHHOU (pOpMax Ha TOCYAapCTBEHHOM SI3BIKE
Poccuiickoit ®enepanui ¥ HMHOCTPAHHOM S3BbIKE [UIsl pEIHICHHUS 3a1ad MpoQecCHOHATbHON
nesrensHocTH (OITK-1);

- COCOOHOCTH CaMOCTOSITENIbHO MPHOOPETaTh C MOMOIIBI0 MHPOPMAIIMOHHBIX TEXHOJIOTHH U
UCIIOJIb30BaTh B IMPAKTUYECKON JESATEIbHOCTH HOBbIE 3HAHUS U YMEHHUS, B TOM UHCJIE B HOBBIX
o0nacTsX 3HAHUM, HEMOCPEACTBEHHO HE CBSI3aHHBIX €O c(epoil NesATEIbHOCTH, PACIIUPITh U
yrIyossTh cBoe HaydHoe MupoBo33penue (OITK-3);

8) npogeccuonanvuvix (I1K):
8 HAYYHO-UCCIE008aMeENbCKOU 0esIMeNbHOCU:

- CHOCOOHOCTH TMPOBOJAUTH HAyYHBIE KCCIEAOBAHUA U IIOJy4aTh HOBBIE HAy4yHBIE U
NPUKIIJIHBIC PE3YJbTAThl CAMOCTOSTEIIFHO M B COCTaBe HayyHOro kosuiektusa (I1K-1)

- cmocoOHOCTh pa3pabaThiBaTh U AHATU3UPOBATH KOHIIETITYalbHBIE H TEOPETHUECKHUE MOAETHU
pelaeMbIx Hay4IHBIX poosemM u 3aaad (I[1K-2);

NPOEKMHAs U NPOU3BOOCMBEHHO-MEXHOI02UYEeCKAs 0esiMebHOCIb:

- CHOCOOHOCTh pa3padaTbiBaTh M INPUMEHSATh MATEMaTHYECKHE METO/bl, CHCTEMHOE U
NPUKIAJHOE TpPOrpaMMHOE oOecredeHue Juid pelIeHus 3aJad  HaydHOM U IMPOEeKTHO-
TexHosoruueckoi aesreaproctu (IK-3);

- cmocoOHOCTh pa3pabaThiBaTh U AHATU3UPOBATH KOHIIETITYaJbHBIE M TEOPETHUECKHUE MOAETHU
pelaeMbIx 3aa4 MPOSKTHOM U MPOU3BOJICTBEHHO-TEXHOIOrHYecKoi AesrensHocTh ([TK-4);
OpP2aHU3AYUOHHO-YNPABIEHYECKAsl 0esIMelbHOCMb!

- CIIOCOOHOCTh  YyMpaBJATh MPOEKTaMH, IJIAHUPOBaTh  HAYYHO-HCCIIEJOBATEIbCKYIO
JIeITeIbHOCTD, AaHAIM3UPOBATh PUCKH, YIPABIATh KoMaH0i npoekTa (ITK-5);

- CHOCOOHOCTH OpPraHU30BBIBATH IMPOLECCHl KOPHOPATUBHOTO OOy4YeHUS Ha OCHOBE
WH(POPMAIIMOHHBIX TEXHOJIOTUI M pa3BUTHsI KOpIopaTHUBHbBIX 0a3 3HaHui ([1K-6);

- CHOCOOHOCTh pa3pabaTbiBaTh M ONTUMH3UPOBATh OW3HEC-TUIAHBI HAyYHO-TIPUKJIAIHBIX
npoekToB ([TK-7);

B pesyabTare usydeHust y4eOHOH JUCHMIIMHBI CTYACHT JA0JI2KEH.

B pesynbrare ocBoeHus coaepxxkanust AMcHUIUIMHbL «l[paktukym. @uHaHCOBAsE CTATUCTUKA
CTYJEHT JIOJIXKEH:
3HATH



—  CYHIHOCTH (DMHAHCOBBIX OIEpaINil, SKOHOMHUECKUE KATErOpUU U IMOKa3aTeH, U UX
B3aMMOCBSI31; OCHOBBI TEOPHH BEPOATHOCTEN N MaTeMaTHYECKON CTATUCTUKH U O0JIACTH UX
NPUMEHEHHS B aHaN3¢ (PMHAHCOBO-3KOHOMUYECKHX IPOLIECCOB;

yMeTb

- HCIIOJIb30BAaTh COBPEMCHHBIC TCXHUYCCKUEC CPCACTBA U I/IH(i)OpMaLII/IOHHLIC TCXHOJIOTHUH JJIsA
pCeICHUS AHAJIIMTHYCCKUX U UCCIICIOBATCIIbCKUX 3adaY,

BJIaJeTh

—  HaBBIKAMU IIPUMEHEHUs COBPEMEHHOI'O0 MAaT€MaTHYE€CKOI0 U MaTEMaTUKO-CTaTUCTUYECKOIO
MHCTPYMEHTApH JUIsl perieHus (UHAHCOBBIX 3a/1a4.

4., ConepxaHue TMCHUUILUIHHBI H (JOPMBI OPpraHu3anuu y4eOHoro npoiecca

IHopsiakoBbIi HOMeP
H TeMa

Kparkoe cogepxanune TeMbl

Cooeprcamenvnulit mooyno 1

Tema L.
MarteMaTH4ecKHe
MoeJH (PMHAHCOBBIX
MOTOKOB

Bunbl OTOKOB IuIaTekeld U UX OCHOBHBIC IapaMeTpbl. @UHAHCOBAs pEHTa
(oObI4Has, peHTa IPEHYMEpaHI0, BeYHas pEeHTa, OTCpodyeHHas peHra). CBoiicTBa
KOX(QPUIIMEHTOB UCKOHTUPOBAHWMS M HapalleHUs peHThl. Pacuer mapamerpos
peHTbl. TeopeMbl 0 MPOLEHTHOM CTaBKe (PMHAHCOBOIO MOTOKA. MeToJ JIMHEHHOM
VHTEPIOJISILUY JIJIs1 HAXOXKAEHUS ITPOLICHTHON CTaBKHM ITOTOKA.

Tema 2.
CoBpeMeHHBIH
¢uHaHCOBBIN PUCK-
MEHE/IKMEHT.

CoBpeMeHHBbIII  ()MHAHCOBBIH  PUCK-MEHEIKMEHT C  HCIIOJIb30BaHUEM
metonosnorun  VAR. Hcropuueckoe  MOACIHMPOBAHUE. Nmuranmonnoe
mojenupoBanue (Merox Monte-Kapno).Merox Monte-Kapio ans ogHoro ¢gaxropa
pucka. Merox Monte-Kapno g noprdens aktuBos. [loHsATHE KpeAUTHOTO prCKa B
uaeosnorun VAR. Moaenuposanue ¢ nomouibto Merona Monte-Kapno croumoctu
Pa3IMYHbIX ONIIMOHOB

Cooepirrcamenvuwlit Mooy 2

Tema.3. [Ipumenenne

OCHOBHBIC TOHATHS KJIACTCPpHOI'O aHaJIu3a. MeTtobl KJIACTCPHOI'O aHajin3a.

KJIACTEPHOI0 [Ipumepsl pemieHus 3agauyd  METOAAMM KJIACTEpHOro aHanu3a. Peamuzanus
aHa/M3a iAo IITOpUTMOB Ki1acTepHoro aHanusa B nakere STATISTICA

U3y4yeHHus:

(punancoso-

IKOHOMUYECKOM

AeATeTbHOCTH

Tema.4. Ornucanne mojeneit OunapHoro Beioopa. [lokazarenu kadecTBa MOJIEIH.
OxoHomerpudeckne | OcHOBHBIE 3Tambl MojaenupoBanus. [Ipenenbheie >¢dextsl. [IporHosnas cua
MOJIeJIH B Mojenen

(punancosoi

CTAaTHCTHKE

Tema S. Monean ®opmupoBanue BbIOOpkH O6aHkoB. DopMupoBaHHE (aKTOPOB, BIMSIOMIMX Ha
NPOrHO3MPOBAHUS 0aHKpPOTCTBO  OaHKOB.  DKOHOMETpHUYECKOE  MojenupoBaHue.  Pe3ynbTaThl

0aHkpoTcTBa 0AaHKOB
U aHaJIu3a
KPeInuTOCIHOCOOHOCTH
KJIIMECHTAa

ouenuBanus. [Ipumenenue logit-momenu i omnpeneneHus KPeIuTOCTIOCOOHOCTH
KJIMEHTA.




TemaTnuyeckuii miian

Ha3panmus conep:kaTejJbHBIX
MOAYyJIeil U TeM

KoauyecTBO yacoB

Ounas ¢dopma

3aouynasi popma

Ha 0a3e 0011ero cpeaHero
o0pa3zoBaHust

Ha 0a3e cpeaHero
npodeccuoHATBHOT0
o0pa3zoBanust

Ha 0a3e BpICIIET0
npodeccuoHATBHOI0
oOpa3oBaHus

BCEro

B T.4.

B T.4.

B T.4.

JICKIIUHN

IMPAKTHUYCCKHUEC

nabopaTtopHbie

CaMOCTOsITEeIbHA
st paboTa

WHIMBUAyallbHA

g padora

BCETO

JIEKITHHA

IMPAKTHUYCCKHUEC

nabopaTtopHbIe

BCETO

CaMOCTOsITEIbHA
st paboTa
UHIABUIyaabHA
s paboTa
JICKIMH
MPaKTHYECKHUE
nabopaTopHbIe
CaMOCTOsTETbHA
s pabota
UHIABUIyaabHA

s pabota

BCETO

B T.4.

JIEKIAH
MPAaKTHYCCKHUE
CaMOCTOsITEeIbHA
st paboTa
UHIABUIyaabHA

s pabota

Tema 1. MaTtemaTH4eckue
MO/1eJIM (PUHAHCOBBIX MOTOKOB

29

(o)

=
(2]

Tema 2 CoBpeMeHHBIH
(unaHcoBBIi pUCK-
MEHEKMEHT.

25

15

Tema 3. Il pumeneHue
KJIACTEPHOI0 AaHAJIN3a VIS
usydyeHust puHaHCOBO-
IKOHOMHUYECKOH AeATeIbHOCTH

27

15

Tema 4 JxoHOMeETPUYECKHE
MoO/eJIM B (PMHAHCOBOM
CTAaTHCTHKE

31

15

Tema 5. Mopean
NMPOTrHO3MPOBAHUA
0aHKpoTCTBA DAHKOB U
KPeIUTOCIOCOOHOCTH KJIHEHTA

32

16

Hmozo

144

34

34

76




5 Meroanuyeckue peKOMeHIAUMHU I POBeIeHUs JeKIMOHHBIX, MPAKTUYECKHUX U
JIa00paTOPHBIX 3AHATHIA.

HpaKTI/I‘IeCKI/Ie 3aHATHUA HE ITPEAYCMOTPECHEBI y‘le6HbIM IIJIaHOM.

TEMBI JIEKIIMUOHHBIX 3AHATHAM

Ao Konuuecme
" Ha3zeanue memut 0
uacoe
1 |Bunbl NOTOKOB IJIaTeXel U UX OCHOBHBIC mapaMeTpbl. DUHAHCOBASI peHTA 2
(oObIYHasI, pEHTA IPEHYMEPAHI0, BeUHAs! peHTa, OTCPOUYCHHAs PEHTA).
2 |CpoiicTBa K03 (HUIHMEHTOB NUCKOHTUPOBAHUS W HapalleHUs peHThl. Pacyer 5
apaMeTPOB PEHTHI
3 |Teopembl O MPOIEHTHOW cTaBKe (PMHAHCOBOIO MOTOKA. MeToj JMHEHHOU 5
WHTEPIOJISIINAN /1711 HAX0XKJICHHSI TPOIEHTHOM CTaBKH TMOTOKA
4 |CoBpemeHHBI ()MHAHCOBBIH  PUCK-MEHEIKMEHT C  HCIOJIb30BAHUEM 5
meronoioruu VAR
5 |Wctopuueckoe moaenupoBanue. Vmutanmonnoe mopenupoBanue (Meron 9
MomnTte-Kapno).
6 [[lonsTHe kpenuTHOTO prcka B uaeonorun VAR. 2
7 |OcHOBHbIE MOHATHUS KJIACTEPHOr0 aHajau3a. MeTobl K1acTepHOro aHaINu3a. 2
8 |MeToap! KIIaCTEpHOTO aHATN3a 2
9 |[IpumeHeHue  KJacTepHOro  aHanmu3a Uil W3y4deHHss  (PUHAHCOBO- 9
HDKOHOMHYECKOW JAESITEeTHbHOCTH
10 |PerpeccuoHHBIE U IKOHOMETPHYECKHE MOJICIIN 2
11 |Mopenu GuHApHOTO BEIOODA. 2
12 |[Toka3arenu kadecTBa Moaeiu.OCHOBHBIEC 3TAIbl MOICITUPOBAHUS 2
13 |[IpenenwubIe 3¢ dekThl. [[porHO3HAs CHTa MOIEIeH 2
14 Mogenbs nporHo3upoBaHusi 0aHKPOTCTBA OAHKOB 2
15 |Ananu3 KpeIuToCcroCOOHOCTH 3aéMIMKOB B OAHKOBCKOM cucteme 2
16 |Moaens olleHUBaHUS KPEAUTOCIIOCOOHOCTH KIMEHTA-3aEMIIINKA 2
17 |Onenka TOUHOCTH MPOTHO30B. 2
BCEI'O 34
TEMBI IABOPATOPHBIX 3AHSATHN
Ao Konuuecme
"n Hazeanue memot 0
yacoe
1 |®uHaHCOBBIC MOTOKH. 2
2 [Pacuer mapamMeTpOB PEHTHI 2
3 |MeTon JIMHEWHOW WHTEPIOJISIMK JUIS HAXOXKJICHHUS TPOICHTHOH CTaBKH 2
OTOKA
4  [[Ipumepsl MosenMpoBaHus MOTOKOB B Excel. 2
5 [MopenupoBanue ¢ moMousio Merona Monte-Kapino ctouMocTu pazinyHbIX 2
OIIIINOHOB




O1enka VAR METOAaMH UCTOPHUYCCKOI0O U UMUTAIMOHHOI'O MOJACIIMPOBAHUSA 2

[Ipumepsl peanm3anuu kinactepHoro aHanm3an makete STATISTICA

N

HpI/IMepH HCIIOJIBb30BaHUA KJIIaCTCPHOI'O aHaJIu3a JUIs HU3Yy4YCHUS

YKOHOMHYECKOHN IeATEILHOCTH.

[IpuMeHeHne KJIaCTEpHOr0 aHaINn3a.

10

PeI‘peCCI/IOHHHe N S5KOHOMCTPHUYCCKUC MOACIIN

11

Mojenn 6GuHapHOTO BEIOOpA.

12

[TokazaTenu kauecTBa Moaenu.OCHOBHBIE 3Talbl MOACIUPOBAHUS

13

[Ipenensubie 3¢ dexrol. [Iporuo3nas cuna moaenei

14

Mojienb MporHo3upoBaHusi 6aHKPOTCTBA OAHKOB

15

AHaJIN3 KPEAUTOCITOCOOHOCTH 3aéMIIMKOB B OAHKOBCKOM CHCTEME

16

MOI[GJ'IB OLICHHUBAaHUA erI[I/ITOCHOCO6HOCTI/I KJIMEHTa-3aEMIINKA

17

OHeHKa TOYHOCTH ITPOTHO30B.

NININININININININI DN

BCEI'O

w
S

6 MeToanyecKkne PpPeKOMEHJIAIMM 1O OPraHH3AIUHM CAMOCTOSTEJLHOH PadoThI

CTYJ€HTOB.

OPTAHM3AIIUSI CAMOCTOSITEJIBHOM PABOTHI CTYJIEHTOB

n/n

Hazeanue memui

Konuuecmeo
uacoe

/lenno3nuTHBIE Onepanun

5

Omnepanuu ¢ IEeHHBIMU OymMaramu

[Tpumepsl MogenupoBaHus MOTokos B Excel

KpenuTHble onepanuu.

[TonsiTue kpeautHOTrO pUcka B uneosorun VAR

OO B|IWIN|F

Meton MonTe-Kapino st onnoro ¢akropa pucka. Metos . MonTe-Kapio
17151 TopT(denst akTHBOB

oljlorjorjor|on

CpaBHeHI/IC JAOXOOHOCTHU pa3JIMYHBIX BUJOB BKJIAJI0B

MeTobl KIIaCTCPHOTO aHAJIN3a

KOMHBIOTepHaH peain3anu KJIaCTCPHOI'O aHaJInN3a.

MMuTaoHHoe MOICIINPOBAHUC MOHTe'KapJ'IO

PacuéTel Ipu CALCJIKax C OIIUOHaMU

Hnousuoyanvrnas paboma

Monenu OnHapHOro BbIOOpa

Mojienb mporHo3upoBaHusi GaHKPOTCTBA OAHKO

[TocTpoeHnne Mofeeil OIeHKH KPEAUTOCIIOCOOHOCTH KITMEHTA-3aeMIINKA

olojororjoijorjor|o1| ol

BCET'O

~
»




7 I/IH}:[I/IBI/I):[yaJIBHLIe 3aJaHUA COACPKATCHA B METOAHYCCKUX YKAa3aHUAX.

NuauBuayaibHas padora

1. CmonenupoBath ¢ MOMOIIBIO TporpamMMmbl EXcel pasznuunbie Mozenu (HUHAHCOBBIX
MOTOKOB /I peajbHBbIX JTaHHBIX (CaMOCTOSTENIbHO BBIOpaTh u3 MHTepHET-pecypcoB),
MPOAHAIU3UPOBATh TMOJIYUYCHHBIE PpPE3yJbTaThl, MIPOBECTH aHAIU3 aJbTEPHATUBHBIX
MpenoKeHu OaHKOB 1O KOHKPETHBIM (DUHAHCOBBIM  OMepanusiM C  y4ETOM
MIPOTHO3UPYEMOTO YPOBHS MHQIISIIIAH, CACTATh BBIBOIBL.

2. Vcnonb3yss METOAbl HCTOPHUYECKOIO0 M HMHUTAIIOHHOTO MOJEIMPOBAHUS, PacCUUTATh
3HaueHuss VAR Ha npumepe KOHKPETHOTO (DOHIAOBOTO HMHJEKCA, CACNATh CPABHUTEIBHIN
aHaJIU3 pe3yJIbTaTOB MOJECIUPOBAHMS; PACCUUTATh CTOMMOCTH PA3IHYHIBIX OIIMOHOB
MetooM Monte-Kapio.

8 KOHTpOJIbHI)Ie BOIIPOCHI K l'[pOMC)KyTO'lHOﬁ aTTeCTalumn

1. Buabl 1OTOKOB MIaTeXel U UX OCHOBHBIE [TapaMeTpPhI

®dunancoBas peHTa (0ObIUHAS, PEHTA MPEHYMEpaHI0, BEUHas PEHTa, OTCPOUYCHHAs
peHTa).

CaoticTBa KO3 GUIIUEHTOB JUCKOHTUPOBAHUS U HAPALEHUS PEHTHI.

Pacuer napameTpoB peHTHI.

Teopembl 0 MPOLIEHTHOM CTaBKE (PUHAHCOBOTO MOTOKA.

MeTto 1 TMHEMHON MHTEPIOJISIUMHA JIJIs1 HAXOXKIAEHUS POLIEHTHON CTaBKHU MOTOKA.
JI0XOTHOCTh KYIUTM-TIPOJIAKH (PUHAHCOBBIX HHCTPYMEHTOB.

[TosHas noxomHOCTh. bananc GUHAHCOBO-KPETUTHON OTIEpaITHH.

JI0X0THOCTh KYIUTH-TIPOJIAKH (PUHAHCOBBIX HHCTPYMEHTOB.

N

©ooN O~ w

9. Oo0pa3en MOAYJILHOTO KOHTPOJIA

roy BIIO «IOHEIKUA HAIIMOHAJbHbIA YHUBEPCUTET»
@dakynbTeT MaTeMaTUKU U MH()OPMAITMOHHBIX TEXHOJIOTUI

Hanpasnenue noocomosxu: 01.04.02 Ilpuknaonas mamemamura u ungopmamuxa
Mazucmepckas npoepamma: AKMyapHas MamemamuKxa

IIpoepamma noocomosku: akademuyeckan mazucmpamypa

Cemecmp 2

Yuebnas oucyunnuna Ilpakmukym. Qunancoeas cmamucmuxa

MOAYJbHAA KOHTPOJIbHAA PABOTA

BAPHUAHT Ne1
1 Yepes ckombko jer cymma B 400$ Beipacter m0 7008, eciu mpomEHTH HAYKCISIOTCS IO
CIIO)KHOW TIPOIIEHTHON cTaBke: a) 165 % romoBeIX B KOHIIE Kaxaoro kaprama; 0) 140 %
TOJIOBBIX B KOHIIE KaXKJIOTO TIOTYTOAHS ?



2 TlpoBectn knaccu(UKaIMiO MECTH OOBEKTOB, KaXIbIH U3 KOTOPBIX XapaKTePU3YeTCs IBYMS
npuszHakaMu (Tabn.1). B kadecTBe paccTosHUS MEXITy O0ObEKTaMHU MPUHATH, PACCTOSTHUE MEXIY
KJIacTepaMy MCYUCIUTH 10 NpUHIUNaM: 1) “Ommkaiiiiero cocena” u 2) “manpHero cocena’.

Ne i/t 1 2 |3 4 5 6

X1 2 4 |51] 12 | 14 | 15

X2 8 |10 | 7 6 6 4

3. Pacuder mapaMeTpoB pEHTHI.

YTBepxIeHO Ha 3aceJaHuy Kadeapbl TEOPHH BEPOSTHOCTEH U MAaTEMaTUYECKON CTaTUCTUKH,
pOTOKOJ Ne or“ 7 20 r.

3aB. kadenpoii
[Ipenonasarens

CoNR LN E

[EY
o

11.
12.
13.

KpnTepml OLCHUBAHUSA MOAYJBHOI'0O KOHTPOJIHA

Homep 3a0anusn Konuuecmeo 6annoe
3amanue 1 10
3agaHue 2 10
3ananue 3 10
Bcezo 30

10. O6pa3zen dk3aMeHALMOHHOTO OHJIeTa

Teopemuueckue 60npocwl K IKIAMEHY
MeTo/1pI HapameHus U TUCKOHTUPOBAHUS JCHEKHBIX CYMM U MX CPAaBHCHHE
. Homunaneubie 1 3¢ (eKkTUBHBIE MPOIICHTHHIE CTaBKH.
DOKBUBAJICHTHOCTH IMPOIIEHTHBIX CTABOK.
[lepemeHHbIE TPOIIEHTHBIE CTABKH.
JoxomHoCTh UHAHCOBOM OTEepaIuy.
Y4ét Hanoroo610xKeHus: U HHQIIALNH.
DKBUBAJICHTHbIE CEPUH IIATEKEH.
Buibl MOTOKOB MaTexel U X OCHOBHBIE MTaPaMETPHI.
dunancoBas peHTa (OOBIYHAS, PEHTAa NPEHYMEPaHIO0, BEYHAsS PEHTA, OTCPOUYCHHAS
peHTa).

. CBolictBa K03 (GUIMEHTOB TUCKOHTHPOBaHHWS M HapalleHus peHTbl. Pacuer

[1apaMeTPOB PEHTHI.

Teopembl 0 mpolEHTHON cTaBKe (PMHAHCOBOI'O MOTOKA.

Meroa TMHEWHON UHTEPIOISALNHN Ul HAXO0XKACHHS IIPOLIEHTHON CTaBKU IIO0TOKA.
CraTuCTUYECKHE MCTOAbI OLICHHUBAHUS (1)I/IHaHCOBBIX " KPpCAUTHBIX PHUCKOB.



Ooépaszey IK3amMeHayUOHHO20 Ounema

rOY BIO «IOHELKUIA HALIMOHAJIbHBIIA YHUBEPCUTET»
@akynbTeT MaTEMaTUKH U HH(POPMAITMOHHBIX TEXHOJIOTUI

Hanpaenenue noocomosxu: 01.04.02 Ilpuxknaonan mamemamura u unghopmamuxa
Mazeucmepckas npoepamma: aKmyapHaa mamemamuKxa
IIpoepamma noocomosku: aKkademuueckas mazucmpamypa
Cemecmp 2
Yuebnas oucyuniuna Ilpakmukym. Qunancosas cmamucmuxka
BUJIET Nel
1. DxBUBaJIEHTHBIE CEpUU IUIATEKEN

N

oreparuu s Kpeauropa?

4. Tlyctb HOMHMHaNbHas cTOMMOCTh Bekcenst cocraBisier 100$. Cpok Bekcenss - 65 aHEH,
IIPOLIEHTHI 110 Bekcento - 11 % B rox (mpoueHTs! mpocteie). [lpennonoxum Biaaaener BeKcems
pelmun y4ecTb Bekcenb B Oanke 3a 10 mHEl 10 HACTYIUIEHHS CpoKa MO MPOCTON y4eTHOU

MeTto TUHEHHON UHTEPIOSILMH JIsl HAXOXKICHHSI IPOLIEHTHOM CTaBKH MOTOKA
3. Ilpwm Bermaue kpeaura Ha 200 queit mox 10 % rogoBEIX KpeIuTOp YAECPKUBAET KOMUCCHOHHBIC
B pa3zmepe 0,5% ot cymmel kpenurta. CraBka Hasiora Ha npoueHTtsl 10%. KakoBa 10X0aHOCTh

ctaBke 9,5 %. BbIsICHUTB, 110 KaKOM 11€HE ero KYMUT 0aHK

YTBepkaeHO Ha 3aceqaHuu Kadenpod TeopuH BEpOSTHOCTEH M MaTEeMAaTHUYECKOM CTaTHCTHUKH,
pOoTOKOJ Ne or“ 7 20 T

3aB. kadeapoii
JK3aMeHATOP

Kpumepuu OUyeHueanusn IK3amena

Homep 3a0anusn Konuuecmeo 6annoe
3amanue 1 10
3ananue 2 15
3amanue 3 10
3ananue 4 15
Bcero 50 6an10B

11. Kpurepuu oneHUBaHUS

Ilo KypCy npeamnojaractcsa mpoBCACHUC HpOMeX(YTOHHOﬁ arTeCTaliuu B BUAC MOAYJIBHOI'O
KOHTPOJIA, BBIIIOJIHCHUC I/IHIlI/IBI/I,Z[yaJ'IBHOI\/'I pa6OTLI U JK3aMeHa. DK3aMCH COAaOT CTYACHTHI C

OCJIBIO ITOBBIIIICHU A peﬁTI/IHFa.

Pacnpedenenue b6annos, Komopvie MoZym noJay4uns CHyoeHnbl
6 npoyecce uzy4eHus OUCHYUNIUHbL

OprannzanmoHHO CPC
yueOHasi paboTa cTy/neHTa NuauBuayanbHas MoayabHBIIA KOHTPOJIb
padora
max 20 6amioB max 50 6amtoB max 30 GamtoB




HlIxana coomeemcmeusn 6417106 HAUUOHAIbHOU UIKATlE

Onenka Onenka o OueHka 1o rocy1apcTBeHHOM MIKaJIe Onenka nmo
no mkaje | 100-6asibHoM (3x3ameH, M PpepeHIUPOBAHHBIN 3a4eT) rocyaapcTBeHHOM
ECTS mKaJje mKaJe (3auer)
A 90-100 5 (OTJIMYHO) 3a4TCHO
B 80-89 4 (xopor1io) 3a4TECHO
C 75-79 4 (xopor1o) 3a4TCHO
D 70-74 3 (YIOBJIETBOPUTEIIHLHO) 3a4TEHO
E 60-69 3 (YIOBJIETBOPUTEIIHHO) 3a4TECHO
FX 35-59 2 (HeyIOBJIETBOPHUTEIIHHO) HE 3a4TCHO

C BO3MOKHOCTBIO IIOBTOPHOI cllauu
0-34 2 (HeyIOBJIETBOPHUTEIIHHO) HE 3a4TCHO
C BO3MOKHOCTBIO IIOBTOPHOI clTauM NP YCIOBUU
00s13aTeNIbHOT0 HA0Opa JTOTIOTHUTENBHBIX 0aIoB

12. MaTepuabHO-TEXHHYECKOE 0O0ecneuyeHHe y4eOHOro mpoiecca

s mpoBeneHMs JIEKHMOHHBIX H JIADOPATOPHBIX 3aHATHIH TpedyeTcs ayAuTopusl Ha
rpymniy, o00opyJ0BaHHas MEJIOBOI UM HHTEPAKTUBHOMN JTOCKOM.

13. PexomeHI0BaHHAs JUTEpaTypa

Ne
n/n

HaumenoBanue

Koa-Bo
IK3EMILISIPOB
B OM0JmoTeKe

JouHY

Haanumue
3JIEKTPOHHOM
BEpPCUH B
IbC

Ocnognas n1umepamypa

bonmapes, b. B. MogxenupoBanue 53BONIONUN LEH
PUCKOBBIX aKTHUBOB, SBOJIONUI KamuTala CTPaxOBbIX
KOMITaHUH W HaKOMUTENbHBIX (OHJIOB : yuel. mocobue /
b. B. bounapes, T. B. XKmbixoBa, A. B. baes ; Jloneukuit
Hal. yH-T. - [loneuk : JlonHY, 2014. - 275 c¢. Mecra
Boimaun: AYJI (cB06. 5 3k3. u3 5), AHJI (cB0oO. 1 3k3. u3
1), Ys1 (cB0O. 1 9k3. u3 1), Beic (cB0O. 5 3K3. U3 5).

12

[TpakTuxym o (hMHAHCOBO-CTATUCTUIECKOMY
MOJIETTUPOBaHUI0  [DNEeKTpOHHBIH  pecypc|:  yueOHo-
Meroandeckoe nocodue / coct.: [llypko M.JI. — Jlonenk,
HouHYVY, 2017. — Dnexrponnsie ganabie (1 daitn).

duHaHCOBas  CTAaTUCTHKA [DJIEKTPOHHBIM  pecypc]:
yuebHoe mocobue / coct.: Illypxko W.JI.— oHerk,
JouHYVY, 2017. — Dnextponnusie nanusie (1 daiin).

Jonoanumenvnas numepamypa

bonpapes, b. B. CroxacTrueckoe UCUUCIEHUE B 3a]1a4aX
(buHaHCOBOM U akTyapHOU MaTeMaTHKu. OIEHKa PUCKOB
B CTPaxOBaHUM [ DIEKTPOHHBIN pecypc| : MOoHOTpadus /
b. B. bonnapes, O. E. Cocuunkuii. - Jloneuxk : JlonHY,
2013. - snekTponHbIe HaHHbBIE (1 daitr).
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5. Menpauk, M. B. ®uHaHCOBBIM aHaIM3: CHCTEMa
ToKa3aTeNle M METOAMKa MPOBeACHHS : y4ueb. mocooue /
M. B. Mensnuk, B. B. bepauuxos ; nmox pen. M. B.
Menbauk ; @un. akan. npu I[IpaButenscrBe PO. - M. : 51 -
DxonoMuctb, 2006. - 159 c. : AVJI (cB00. 47 5k3. u3 47),
AHJI (cB06. 1 2x3. u3 1), Ka66 (cB00. 2 3k3. u3 2), Uzl
(cB06. 1 3k3. 3 1)

14. UndopmanuoHHbie pecypchl
1. http://mondnr.ru/ — MunucrepcTBo 00pa3oBanust u Hayku Jlonerkoit HapoaHoit

pecnyOIuKu

2. https://www.donippo.org/ — T'OY JI1O «/loHeukwuii pecryOIMKaHCKAH HHCTUTYT
JIOMOJTHUTEIBHOTO MeIarOTHUeCKOro 00pa3oBaHus

3. http://ippo-vm.at.ua/ — Otaen maremaruku Jonernkoro PUIATIO

4. http://resobrnadzor.ru/ —Pecniybnukanckas ciry:x0a 1o KOHTPOJIIO U HaJ30py B cdepe
o0pa3oBaHUs U HAyK1

5. www.newlibrary.ru - HoBas ayekTpoHHas1 OUOIHOTEKA;

6. www.edu.ru — genepanbHblil MOpTan pocCUHCKOro 00pa3oBaHus; www.mathnet.ru —
00IIEPOCCUIICKUI MaTeMAaTHUCCKUI TTOPTAJ;

7. www.elibrary.ru — Hay4Has 3JeKTpOHHas OUOIHOTEKA;

8. www.nehudlit.ru - snexkrporHas OuOIMOTEKA YIEOHBIX MaTEPHATIOB

15. IIporpammHoOe oGecieyeHue

1. Windows 7 PRO (xopmnioparuBnas nunensus JOHHY Ne 46484614);

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

3. Microsoft Visual Studio (nmuuensust mporpammsl DreamSpark nmst Beiciux

Y4eOHBIX 3aBEJICHHN );

4. JIuuensuu GPL, Apache, BSD mist cBo6ogHOTO iporpamMHuoro obecrnieuenus: FreeLab, 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.
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