IOy BIO «IOHELKHMI HAIIMOHAJIbHbIN YHUBEPCUTET»
- ®AKYJBTET MATEMATHKH U HH®OPMAIIMOHHBIX TEXHOJIOTAH

Kadenpa Teopus BeposSTHOCTEH H MaTEMaTHYECKON CTATHCTHKA

YTBEPXKJIAIO:

PaGouas nporpaMMa y4e0HOH JHCIMILIHHBI
«MareMaTH4ecKre MOJIEIH IIPOU3BOACTBEHHBIX (PHHAHCOBBIX HHCTPYMEHTOBY

H 01.04.02 INpuknagHas MaTeMaTHKa H
afpaBJIeHUE IOArOTOBKH:

uH(pOpMaATHKA
Marucrepckas mporpamMma: aKTyapHas MaTeMaTuKa
JTIporpaMma moAroToBKH: aKaJeMHyecKas MarucTparypa
Keamuidpuxarms: MarucTp
®opma 0OyyeHus: ouHas
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aTeMaTHKH H
% JeXHONOrHi
% |2 O

=B.H. Aunpuenko

Iporpamma cocrasiieHa ¢ ydetom DezepalbHOr0 rocyAapCTBEHHOrO 00pa3oBaTebHOIO
CTaHjapra BeICIIEro oOpa3oBaHus 1o HanpasieHuto noxaroroBku 01.04.02 Ilpukiagunas

- Mar€éMaTHKa u nn(bopma'mxa, YTBEPKICHHOIO IPHKa3oOM MPIHHCTepCTBa oGpaaosaﬂuﬂ U HAyKH

Poccuiickoit @enepanuu ot 28 aBrycra 2015 r. Ne 911.

IMporpamMma y4yeOHOM aucuuMIUIMHBL «MaTeMaTHYeCKHe MOJIENH IPOM3BOJACTBEHHBIX
(GHUHAHCOBBIX MHCTPYMEHTOB» cocraBieHa Ha ocHOBe ['OC BIIO mo HampaBIEHHIO MOATOTOBKH
01.04.02 IlpuknamgHas MareMaTHka ¥ WH(pOpPMATHKa, YTBEPKIECHHOMY IpPHKa3oM MHHHCTEPCTBA
obpazoBanuss U Hayku JIHP or  «04» ampens 2016 r. Ne 288, 3aperncTpupoBaHHOMY B
Munwucreperse roctunuu JJHP ot 22 ampens 2016 r. Ne 1191, «Ilonoxenuss o6 opraHu3al{u
y4e6HOrO mpomecca B 00Opa3oBAaTENbHBIX OPraHM3alMsSX BBICIIErO  NPO(ECCHOHAIBLHOIO
obpasoBanus [lonenkoi Hapomuoii Pecny6ivku», yTBEpXKIEHHOrO NpHKa3oM MuHHCTEpCTBa
obpasoBanus u Hayku JTHP «30» oxtsabps 2015 r. Ne 750%» (c H3MEHEHHUSIMHU U IOTIOJHEHHUSAMH ),
y4eGHOro miana o HanpasneHuio noarorosku 01.04.02 [IpukianHas MaTeMaTHKa ¥ HHGOpPMaTHKa
(MarucTepckas mporpamMma: akTyapHas mMareMaTuka) (¢bopma oOydeHMs: OdHasI), yTBEPXKIECHHOTO
Vyensmm CoBerom Yuusepcutera ot 31.03.2017 r., mpotokon Ne 3 1 0CHOBHO# 00pa3oBaTebHOM

" IpOrpaMMBI, YTBEPXKIECHHOM 1puKka3oM pextopa (Ne 77/05 ot 06.05 2017 r.).

Pa3pabotumk:
Kanunat ¢pu3nko-MaTeMaTHYeCKUX HaYK,
JIOLIEHT KadeIpbI TEOPHH BEPOSTHOCTEN U

MaTeMaTHYECKON CTaTUCTUKU W A.B. 3onoras

ITporpamMma y4eOHOM JUCHMIUIMHBI yTBEpXIEeHa Ha 3acefaHuu Kadeapsl TeopuH

) BepOHTHOCTeﬁ Y MaTeMaTHYECKOH CTaTUCTUKU

ITpoTokon Ne 17 ot 21.06.2017 r.

" %
3aBenyromuii kadenpoii /A . /‘ e b.B. bonnapes

Ilporpamma y4eGHOM IMCUMILUIMHBI OfOOpeHa Y4eOHO-METONMYECKOH KOMHCCHEH
(baxyabTeTa MaTEMAaTHKH U HH)OPMALMOHHBIX TEXHOIOTHIA
ITpotokon Ne 11 ot 21.06. 2017 r.

[Tpencenarens yue6GHO-METOAUYECKOM

. KOMHCCcHH (aKyibTeTa HL.III. [Toromapenko




1. OO0aacTh NpUMEHEHHMS U MeCTO JUCHUIIMHBI B y4eOHOM mpouecce:

Kypc «Maremarnyeckue MoAenu MPOU3BOAHBIX (DUHAHCOBBIX MHCTPYMEHTOB)» SBIISETCS
JUCHUIUTMHON BapuaTuBHOM dYact bnok 1 «Jlucuumnuuel (MOIyIH)» MO HANpaBIICHUIO
noarotoBku 01.04.02 IlpuknagHas MareMatuka U MHGOPMATHKA (MarucTepckas Imporpamma:
aKTyapHas MaTeMaTHKa).

Jucnunimna peanusyercs Ha pakyapTeTe MaTeMaTHUKU M UH()OPMALIMOHHBIX TEXHOJOTUI
Kadenpoii TeOpuu BEPOSTHOCTEH U MATEMAaTHIESCKOU CTATUCTHKH.

OTOT KypC OPUEHTUPYET CTYJEHTa Ha NMPUKJIAAHYIO HAMPABICHHOCTbh TEOPUH CIy4alHbBIX
MPOIIECCOB, TEOPUH CTOXACTHYECKUX Au(p(depeHIanbHbIX YpaBHEHUH Ha TMPAKTHYECKOE
MPUMEHEHHE BEPOSTHOCTHBIX METOJOB B UX Oyaymed mnpodeccuu, yCTaHABIMBACT CBS3b
MAaTEMaTUYECKUX MOHATUHA C PEAJbHOCTHIO, BBOAUT CTYACHTA B MHUP COBPEMEHHBIX BOIIPOCOB
MaTEeMaTHYeCKOro MOJECIUPOBaHUS (DYHKIMOHHUPOBAHUS CTPaXOBOM KOMIIAHUH, YYUT METOAAM
pacdéra BEpOSATHOCTH Pa30pEHUs CTPAXOBOW KOMIIAHUH, METOIOM Pacy€Ta BEJIUYMHBI CTPAXOBOIO
nonuca. B MeroauueckoM IUIaHe BechbMa ONArONPHUSTHBIM SBISETCS H3YYEHHE peabHbBIX
SKOHOMHUYECKHX IPOLIECCOB METOJAMHM MAaTEMAaTHUKH, IIyTEM MaTEMaTUYECKOIO MOJECIMPOBAHMS
3TUX IPOLECCOB, aHAJIU3a MOJIETEH, TPUMEHEHHUsI BBISABICHHBIX CBOWCTB K 3a/adyaM IMPaKTUKH.
3ajayeil Kypca M IpenojaBareis SBISETCS yMEHHUE II0Ka3aTb, YTO MaTeMaThKa C 3TUM
CHpaBIseTCs, HEOOXOIUMO JOOUBATHCS TOTO, YTOOBI MaTEMATHK-aKTyapuid 3a KaKJI0i GpopMyIoit
WIM ypaBHEHHUEM BHUJE] KOHKPETHBIM CMBICI, YTOOBI OH MOI B KaXXJIOM KOHKPETHOM Ciydae
MPaBUIIbHO IPUMEHUTh MaTEMAaTUUECKHE 3HAHUSI.

WN3ydenne mucnumimabel  «MaTeMaTHdecKue MOJCNIN  TPOW3BOJHBIX  (DMHAHCOBBIX
WHCTPYMEHTOB)» OCHOBBIBaeTCS Ha 0a3e 3HAHUM, MOJTYYEHHBIX CTYJIEHTAMH B XOJ€ OCBOCHHUSA
JUCHUIUIMH «Anredpa u reomerpusi», «MaremaTuueckuil aHaius», «Teopus BeposSTHOCTEH U
MaTeMaTHuYecKas CTaTUCTHKaY, «CToxacTuueckue AuddepeHnnanbHble YpaBHEHUS.

[TonydyenHble 3HaHUS MOTYT MCITOJIb30BaThCS CTYJAEHTAMH BO BPEMS BBIITOJIHEHUS] HAYYHO-
HCCIIeI0BATeNbCKOM paboThl, npu Hanucanuu BKP.



2. CrpykTypa IMCUHNIMHBI

Xapaxkmepucmuka yueoHou OUuCyUnIUHbBL

HanpaBneHHe IHOATrOTOBKH

01.04.02 IIpuxnagHas MaTeMaTUKa 1
nHpOpMaTHKa

Marucrepckas nporpamMmma

aKTyapHas MaTeMaTHKa

[TporpaMma noJiroToBKU

aKaJJICMHUYCCKas Marucrparypa

Kpanuduxarnms

MarucTp

KonndecTBO conepkaTeabHbIX MOTyJIeH 1

Jucuumnimna 6a30Boii / BApHAaTUBHOM YacTu

N JUCIUIUIMHA BAPUATUBHOM YacTu Omoka 1
00pa3oBaTeIbHON MPOrpaMMbl

DopMBI KOHTPOJIA 1 MonlyNIbHBII KOHTPOJIB, 13auéT

ouHas popma 3ao4Has (popma
ITokazarenu (op Gbop
o0y4deHus oOyueHus
KonnuecTBo 3a4eTHBIX eAMHHULL (KPEIUTOB) 2
I'ox moaroroBku 1
Cemectp 1
KonnuecTBo yacos 72
- JICKIIMOHHBIX 18
- IPAKTUYECKUX, CEMHUHAPCKUX
- 1a0OPaTOPHBIX 18
- CaMOCTOSITEIbHON pabOThI 36
B T.4. UHAMBHUYAJIbHOE 3a1aHHUE
HenenpHoe KOIMYECTBO YaCOB, 4
B T.4. ayIMTOPHBIX 2

3. OnucaHue TUCHHUIIMHBI
eau u 3agaun

Ilenvto usyuenus oucyunaunvt «Mamemamuueckue mooenu nPOU3800HbLIX PUHAHCOBBIX
uHCmMpymenmoe» sBiserca (HOpPMHUPOBAHME Yy CTYJIEHTOB LIE€JIOCTHOTO TMPEACTaBICHUS O
(UHAHCOBBIX W OPTraHU3AlMOHHBIX MeXaHu3MaX (YHKIIMOHUPOBAHMS PBIHKA MPOU3BOTHBIX
(MHAHCOBBIX HHCTPYMEHTOB.

OcHoenvimu 3a0auamu UsydeHnusn Oucuunﬂuum AGNAIOMCA.

— ompejeeHne 5KOHOMUYECKON CYITHOCTH MIPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB,
paccMOTpeHHe 0COOEHHOCTEH OT/IENbHBIX BUI0B MPOU3BOJHBIX (PMHAHCOBBIX
MHCTPYMEHTOB, BO3MOXKHOCTEHM UX MPUMEHEHUS CyObeKTaMH X0391iCTBOBAHUS /ISt
pelIeHUsT KOHKPETHBIX IPAKTUYECKUX 3a/a4;



— u3ydeHue ocoOeHHOCTEH (HYHKIIMOHUPOBAHUS OUP)KEBBIX U BHEOUPIKEBBIX PHIHKOB
MIPOU3BOIHBIX (PMHAHCOBBIX MHCTPYMEHTOB, CIICIIM(PHUKHN OpraHW3aluy TOPTOBIH Ha
CPOYHBIX OUpIKax;

- HpI/IO6peTeHI/IC HAaBBIKOB OLICHKU CTOMMOCTHU IMPONU3BOAHBIX (bHHaHCOBbIX HHCTPYMCHTOB U
MOCTPOCHHSI TOPTOBBIX, apOUTPAKHBIX U CIIEKYJISITUBHBIX CTPATETUH B IpoIecce
HWHBCCTHPOBAHUS B CI)I/IHaHCOBBIC AKTHUBBLI C IIOMOIIBIO B ITPOHU3BOAHBIX (bI/IHaHCOBBIX
WHCTPYMEHTOB.

TpeGoBanus K pe3yJbTaTaM OCBOEHMS JAMCUMILIMHBL: [Ipouecc M3ydeHHs NUCHUIUIMHBI
«MaremMaTH4yecKne MoOJeJHM NPOM3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB)»  HaIlpaBJIIEH Ha
(hopMHUpOBaHHE DJIEMEHTOB CIEAYIOIMUX KommeTeHIui B cootrBeTcTBUU ¢ PI'OC BO PD mno
Hanpasienuto noarotoBku 01.04.02 IlpuxmagHas marematnka ¥ WHPOpPMAaTHKAa U OCHOBHOM
o0pa3oBaTeNnpHOM MpOrpaMMbl  BbICIIETO MpodecCHOHaIbHOr0 00pa3oBaHMs HaIpaBIICHUS
noarotoBku 01.04.02 TlpuxmagHas MartemaThka U WHPOpMATHKA (Marucrepckas MporpaMma;
aKTyapHasi MaTeMaTHKa):

a) oowexkyromypnuix (OK):
® CIIOCOOHOCTB K a0CTPAaKTHOMY MBILIICHUIO, aHanu3y, cuutesy (OK-1);
® TOTOBHOCTh K CaMOpPa3BUTHIO, cCaMOpealld3allid, HCHOJIb30BaHUIO  TBOPUYECKOTO
noreniuana(OK-3);
0) oowenpogpeccuonanvnuvix (OIIK):
® TOTOBHOCTh K KOMMYHHUKAIlUM B YCTHOW M NUCHbMEHHOW (hopMax Ha rocyaapCTBEHHOM
a3pike  Poccuiickoit  ®enepauri M MHOCTPAHHOM  SI3bIKE I PEUIEHUA  3ajad
npodeccronanbroit aesteabrHoctu(OITK-1);
® CIIOCOOHOCTh CaMOCTOATENBHO MPHOOPETATh C MOMOUIbI0 WH(GOPMAIIMOHHBIX TEXHOJIOTUN U
UCIIOJIb30BaTh B MPAKTUYECKON JESTENbHOCTH HOBBIE 3HAHHUS M YMEHHS, B TOM YHUCIIE B
HOBBIX O0ONACTSIX 3HAHUM, HEMOCPEACTBEHHO HE CBS3aHHBIX CO chepol NesTeNbHOCTH,
pacumpsITh ¥ yriiyonsaTh cBoe HaydHoe mupoBo33penue (OITK-3);
8) npogheccuonanvnuvix (IIK):
8 HAYYHO-UCCIEe008aMeENbCKOU 0esIMeNbHOCU:
e CHocoOHOCTh MpPOBOJUTH HAay4HbIE MCCIEIOBAHHUA M IIOJIydyaThb HOBbIE HayudHble W
IPHUKIIATHBIC PE3yIbTaThl CAMOCTOSTENILHO U B COCTaBe HaydHOro koyuiekTusa (I1K-1);
e crnocoOHOCTH pa3pabaThiBaTh U aHAIM3UPOBATh KOHIENTYaIbHbIE U TEOPETUUECKUE MOJAEIN
pelaeMbIx Hay4dHbIX npooiem u 3agau(I1K-2);
8 NPOEKMHOU U NPOU3BOOCHBEHHO-MEXHOTI02UYECKOU 0esIMeIbHOCIU
e crnocoOHOCTh pa3pabaThiBaTh M MPUMEHSITb MaTeMaTUYECKHE METObl, CHCTEMHOE U
NPUKIAHOE TporpaMMHOE oOecnedyeHue NJsl pelIeHUs 3ajad HaydHOW M MPOEKTHO-
texHonorndeckoi aesrenbroctr(I1K-3);
e crnocoOHOCTH pa3padaThIBaTh U AaHAIU3UPOBATH KOHIENTYAJIbHBIE U TEOPETUUECKHE MOIETH
pelaeMbIX 3a/1a4 POSKTHON M TPOU3BOICTBEHHO-TeXHOIOrn4Yeckoi nestensuoctu(I1K-4);
8 OP2AHU3AYUOHHO-YNPABLEHYECKOLU 0essmelbHOCMU.
e CrnocOOHOCTh YIpaBIATh NPOEKTaMH, I[JIAaHUPOBAThb HAYyYHO- HCCIIEIOBATEIbCKYIO
JIeSTeNIbHOCTh, aHATIM3UPOBATh PUCKH, yIpaBiaTh koManoi npoekta(I1K-5);
e CroCOOHOCTBIO OpPraHU30BBIBATH IPOLIECCHl KOPHOPATUBHOIO OOy4YeHHs] Ha OCHOBE
UH(OPMAIIMOHHBIX TEXHOJIOTHI U pa3BUTHs KOpPIOpaTuBHBIX 0a3 3HaHui(I1K-6);
e crnocoOHOCTh pa3palaTbiBaTh W ONTHMU3MPOBATH OM3HEC-TIAaHBI HAYyYHO- TNPHUKIATHBIX
npoekToB (ITK-7).




B pe3yabrare uzydenusi y4ueOHOH TMCHUIIMHBI CTYAEHT H0JIKEH

3namp: HOBEWIINE TEOPUU I PHIHKOB MPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB, METO/IBI
UCCJIEIOBaHMSI ATHX PBHIHKOB, COBPEMEHHBIE MOJENN I1I€HOOOpa30BaHMs, CXEMbl TEXHOJOTHH M
CTpaTeI‘I/Iﬁ NMOBCACHUA YYACTHUKOB 3THUX PBIHKOB; OCHOBHBIC THUIIBI IMPOHU3BOAHBIX (bl/IHaHCOBBIX
MHCTPYMEHTOB, 3aK/IIOYAIOIIUICS B HUX MOTEHIMAN JCHCTBHI YYaCTHHUKOB, BKJIIOYas PUCKH, Ha
OMPIKEBOM U BHEOMPIKEBOM PHIHKAX;

Ymems: camocTosTeNbHO HAKAIUIMBATh, CHCTEMAaTU3UPOBATh U aHAJTU3UPOBATh UH(OPMALIHIO
IO pbIHKaM IIPOU3BOAHBIX q)HHaHCOBBIX HHCTPYMCHTOB, paCCUUTBIBATh LHCHBI 3TUX MHCTPYMCHTOB,
BBIOMpATh CXEMBbI TEXHOJIOTHI U CTpaTeruii,

MOACPHU3BHUPOBATH JAHHBIC CXCMbI B USMCHAIOINXCA YCJIOBHUAX PbIHKA, BKIIHOYATHCA B pa60Ty
OHMpK MPOU3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB;

Bnaoems: HaBbIKaMH IMPUMCHCHUSA COBPCMCHHOI'O MATCMATHYCCKOI'O MHCTPYMCHTApPUSA IJIA

PEIICHUSA SKOHOMHUYCCKHUX 3a/1a4.

4, ConepxaHue TMCUMILIHHBI ¥ (JOPMBI OPraHu3anMu Y4eOHOro nmpoiecca

HopsinkoBbIi
HOMeEp U TeMa

Kparkoe conep:kanue TeMbl

CooeporcamenvHutit mo0yip 1

Tema 1. O¢ddexTuBHAsS MpOIEHTHAs CTaBKa. Y4YeTHas CTaBKa. Bekcenb.
DuHAHCOBbIE [IpouienTHbIe cTaBKU B ycioBusix unusiiun. @opmysna Ouiiepa.
UHCTPYMEHTHI C Buytpennss Hopma goxogHoctu. Obnuranus. Jopanus noToka
(UKCUPOBAaHHBIMU | TUIATEXKEH U AIACTUYHOCTH IIEHBI MO JOXOJHOCTH K MOTAICHHIO.
IaTexXaMu

Tema 2. MHO0KeCTBO JIOIYCTUMBIX TOPTQENICH, COCTOSIINX U3 JABYX IIEHHBIX
[TopTdenbHbIii Oymar. MHOeCTBO JIONyCTUMBIX TopTderneii B 001eM ciyJae.

aHaJm3. OnTumanbHbIN TOPTQEns. YUET pa3IMuHbIX CTABOK KPSTUTOBAHUS U

3aMMCTBOBaHMUA.

Tema3.Mopenu
[IEHO0Opa3oBaHus
LIEHHBIX Oymar

Monenu neHoo6pa3zoBaHus EHHBIX Oymar

Tema

4 TlponsBoaHbIC
(duHaHCOBBIE
WHCTPYMEHTHI.

OcHoBHBIE cBefieHMs O (brouepcax M omnuuoHax. lleHa u Bpewms
noctaBku. Llena ¢rprouepca. Ciyqail AUBUIEHIOB IO 6a30BOMY aKTHUBY.
AMepuKaHCKHE U eBpoIlleiickue KoJI M IyT omuuoHsl. [lpocreiimue
OLICHKM LI€Hbl OMNIIMOHOB. ApPrymeHTbl Oe3apOutpaxkHoctu. I[laputer
OILIMOHOB KOJUI U TIYT.

Tema 5. Toprossie

Ommmon wu akmwmst; copeast  (box, buterfly, calendar, diagonal);

CTpaTeruu, KOMOWHAIIMHOIIIUOHOB.

OCHOBaHHBIEC Ha

ONIHOHAX.

Tema 6. Onnonepuoanast Monenb. JByxmepuojHas Mozenb. MHoromnepuoaHas
bunomuanbHas Mozenb. Puck-ueitpanbHas Mepa. [lpenenvubiii mepexon. Popmyna
MoOJeIb bmka-Iloyn3a.

11IeH000pa30BaHMS

OIIIIMOHOB.




TemaTnueckuii mjaian

Conep:kareJibHbIA MOAYJIb 1

KoanyecTBo 4acos

OuHas ¢popma 00y4eHuUsI

3aounasi popma oOyuenust

B T.U. B T.U.
N = o =x
< <
Ha3ssanus conepkaTebHbIX 2 2|8 228 |E
MoJyJIeil 1 TeM Sl =38 El5E<Ed 2| =| 8| 2|5c=|E¢
(5} = o o | g K H © = QL o | & &=
Q 5| & & | & o229 9 =4 = E | & 92
M 2 | = s |deldyg =& 2 = s | delT 9
O = Q| g SIS d O = Q| B SIS =
= < o | o &8 9 = X o | o &8/ X
S e g |5 S | Q9 |9 =
< | S = e, < | S =
El 5|3 |=Z = 5|8 =
o =~ o =
Tema 1. ®uHaHCOBBIC
MHCTPYMEHTBHI C
PYM 10 | 2 2 | 6
(UKCUPOBaHHBIMH
IaTexamMmu
Tema 2. ITopTdenbHblii
prd 10 | 2 2 | 6
aHaIn3.
Tema 3. Monenu
1IEHO0Opa30BaHMS [ICHHBIX 14 | 4 4 6
Oymar.
Tema 4. IlpousBogHbIe
POHIBOA 10 | 2 2 | 6
(brHAHCOBBIE HHCTPYMEHTHI.
Tema 5. Toprossie
CTpaTeruu, OCHOBaHHBIC HA 14 | 4 4 6
OIIIMOHAX.
Tema 6. bunomuanbHast
MO/IeJIb IIEHOOOpa30oBaHUs 14 | 4 4 6
OTIIMOHOB.
Hmoczo
no cooeprcamenbHoMy 72 | 18 18 | 36
mooyniwo 1

5. MeToauueckue PECKOMEHIAIUHU NJA NMPOBCACHUA JICKIMOHHBIX, NMPAKTUYCCKHUX H

JIa00PATOPHBIX 3AHATHI.

HpaKTI/I‘leCKI/Ie 3aHATHUA HC MTPEAYCMOTPCHBI y‘IC6HLIM IIJIAHOM.

TEMBI JJEKIIUOHHBIX 3AHATUI

No Konuuecmeo
Hazeanue memut
n/n uacoe
1 [OddextuBHas mnpoleHTHas CcTaBKa. Y4eTHas cTaBka. Bekcenb. 5
[IporieHTHBIEC CTaBKU B ycnoBusX uHpmsiuu. ®opmyna Ouiiepa.
2 |Buytpennsis Hopma goxonHoct. O6muranwms. Jropaiys NOTOKa TaTexen 5
U DJIACTUYHOCTB LIEHBI 10 JOXOIHOCTH K ITOTAIIEHHUIO.
3 |MHOXECTBO JOIYCTHMBIX TOPTQENIeH, COCTOSIUX U3 IBYX IICHHBIX OyMmar. 2




MHOXeCTBO TONYCTUMBIX MOpT(deneld B o01eM ciydae.

OntuManbHblii  TOPTQenb. YYETPa3NIUUYHBIX CTAaBOK KPEIUTOBAHUS U

3alMCTBOBaHUS. 2
5 |Mogenu ieHo0Opa3oBaHus IIECHHBIX OyMar. 2
6 |OcHoBHbIe cBeneHus 0 (pprodyepcax W ommuoHax. LleHa U Bpems MOCTaBKH.
Ilena (¢brouepca. Cnayuali AUMBUIAEHIOB 1O  0a30BOMY  aKTHBY. 2
AMEpUKAHCKHAE U €BPOINEHCKHE KOJIII U ITYT ONLUOHBI.
7 [ToproBeie cTpaTeruu, OCHOBaHHBIE HA OMIIMOHAX. 2
8 |buHOMMaNBEHAS MOIETH IICHOOOPA30BaHUS OIMIIMOHOB. 2
9 |Dopmyna bipka-Ioyn3a. 2
BCEI'O 18
TEMbI JIABOPATOPHBIX 3AHATUM
No Konuuecmeo
i Ha3zeanue memot waCos
1 |9ddextuBHAasT TpoleHTHAas CTaBKa. YdYeTHas  CTaBKa. Bekceb. 2
[IpouieHTHBIEC CTaBKU B ycnoBusix uHpsiuu. ®opmyna Ouiiepa.
2 |Buyrpennsis HopMma moxomHoct. OOmmranms. Jropanus MOoToKa TUIaTeken 5
1 DJIACTUYHOCTH LIEHBI 110 JOXOJHOCTH K MOTAIICHHUIO.
3 |MHOeCTBO AOMYCTUMBIX MOPTdeENneid, COCTOAIUX U3 IBYX IIEHHBIX OyMmar. 9
MHOXECTBO IONYCTUMBIX TTOpT(derie B 0011IeM cirydae.
4 |OnTuMaibHBI  NOPTQeEnb. YU€Tpa3iaMuHbIX CTaBOK KPEAUTOBAHUS U 5
3alMCTBOBaHUS.
5 |Monenu neHooOpa3oBaHUsl LIEHHBIX OyMmar. 2
6 |OcHoBHble cBeneHus o (pproyepcax W omuuoHax. LleHa U Bpemsi MOCTaBKH.
Ilena ¢brouepca. Cnyuaidi AUBUIAEHIOB 1O  0a30BOMY  aKTHUBY. 2
AMEpHUKaHCKHE U eBPOMNEICKUE KO U YT OMIIUOHEI.
7 [ToproBeie cTpaTeruu, OCHOBaHHBIE HA OMIOHAX. 2
8 |buHOMMaNEHAS MOJIEITh IICHOOOPA30BaHUS OIIHOHOB. 2
9 |Dopmyna bika-Illoyn3a. 2
BCEI'O 18
6. MeToguyeckue PEeKOMEHJANMH MO OPraHU3ANMU CAMOCTOATEILHOW PadoThI
CTY/IEHTOB. _
OPIAHM3AIUSI CAMOCTOSITEJIBHOU PABOTHI CTYJAEHTOB
No Koauuecmeo
i Ha3zeanue memot wacos
1 |DunHaHCOBBIE MHCTPYMEHTHI ¢ (DUKCHPOBAHHBIMHU IIaTekamu. JlomarnHee 6
3astanne Nel.
2 ([ToprdenbHbrii ananu3. JJomanaee 3amanue Ne2. 6
3 |Monuenu neHooOpa3oBaHus EHHBIX Oymar. JlomanrHee 3amanne Ne3. 6
4  |[IponsBoaHbIie (hHAHCOBBIC HHCTPYMEHTHI. Jlomatinee 3amanne Ned. 6
5 [Toproseie cTpareruu, OCHOBaHHBIE Ha omIMOHaX. [lomantHee 3ananue NoS. 6




6 [buHOMManmbHAsE MOZENb IEHOOOPa30BaHUs ONIIMOHOB. JloMalHee 3amaHue 6
Ne6.
BCEI'O 36
7. MarepuaJjibl JOMANIHUX 33JaHUI [IJIs OPraHU3AINH CAMOCTOSTEILHOMH PadoThI

CTYACHTOB COAEPKATCH B MECTOANYCCKUX YKAZAHUAX.

8. KoHTpoJibHbIe BONPOCHI K MPOMEKYTOYHOH aTTecTaAlluN

1. ®uHaHCOBEIC HHCTPYMCHTEI C (bHKCHpOBaHHI)IMI/I IIaTeXKaMHu:

DddexTuBHAS MPOLIEHTHAS CTaBKA. Y4eTHas craBka. Bekcenb. [IpolieHTHBIC CTaBKH B
ycinoBusax uHusuH. ®opmyna duriepa.

BuytpenHsas Hopma poxoxHoctd. Uwucras npuBenéHHas  CTOMMOCTh.  Jlour.
OOGcnyxuBanue ponra. Penra. Ilapamerpbl romoBoit penThl. IlapameTpsl oO0mIei
penThl. Beunas penta. O0beIMHEHUE U 3aMEHA PEHT.

O6nuranus. Kynonnast u GeckynonHas obnurauuu. Tekyiiee 3HaueHue. PpiHOYHAs
nena. Tekymas noxogHocTs. JloxomHocTe K morameHuio. lleHa kak (yHKIus
JIOXOJHOCTH: HENpPEPHIBHOCTh, MOHOTOHHOE YOBIBaHHE, BBINYKJIOCTh BHH3. Kypc
o0nuranuu, NpeMus U IUCKOHT. BhlmiaTa KymioHOB HECKOJIBKO pa3 B TOJI.

Jropanus moTtoka miaaTeXell M 3JaCTUYHOCTh LIEHBI MO JOXOJHOCTH K IOTAIllECHHUIO.
3aBUCUMOCTbD JHOpallMy OT apaMeTpoB OOIUranuu (KyrmoHHOW CTaBKH, T0XOAHOCTH K
MOTAIIeHUI0, BpeMeHUu 0 mnorameHus). OTHOCHUTENbHOE W3MEHEHHE LIEHBI.
Beimmykiocts  obnwramuu.  Jropanus moprdens. XeHKUpPOBaHHWE OTHOCHUTEIBHO
M3MEHEHUH NPOLEHTHON CTaBKH.

2. lloprdenbHplii aHANN3:

CBoOoaHbI 0T apbuTpa’ka OJHONEPHOAHBI pPHIHOK KamuTajga B  YCJIOBHAX
onpenenénHoctu. [lonstue apOutpaxka. Ilpumepsl. AjpauTHBHAasE CTOUMOCTD
noptdens. [lonHoTa pbIHKa KanuTana.

MHOX€eCTBO JAONMYCTUMBIX MOpTdeneii, COCTOSMMX U3 JIBYX LIEHHbIX Oymar.
MHokecTBO JOMycTUMBIX mopTdeneit B obmem ciaydae. Bormyrocts. Iloprdens
3alaHHOM JTOXOJAHOCTHM C MMHHUMAJIbHBIM PHCKOM MpPU pPa3pelIeHHBIX KOPOTKUX
npoaaxax. OddexkTuBHOe MHOXecTBO mnoprdeneit. Bormyrocts 3¢ dexkTuBHOrO
MHOkecTBa. DyHkiusa mnone3noctu. Kpusble Oe3paznuuusa. He Haceilaemocth u
u3beranue pucka. OnTuManbHbIi TOPTQETH.

OnTtumanbHbll noptdens npu Hamuuuu 0e3 pPUCKOBOM MNpOLIEHTHOM cTaBku. bes
PUCKOBOE KpeIuTOBaHHE. be3 puckoBoe 3aMMCTBOBaHHME. MHOXECTBO JOIYCTHUMBIX
noptdeneir. Iloprdens ¢ MHUHUMATBHBIM PHUCKOM TPU 33JaHHOH OXHUIAEMOU
JOXOJHOCTH. D (PEeKTUBHOE MHOXKECTBO NopTdenei. OnTumanbHblii noprdens. YUér
Pa3IUYHBIX CTAaBOK KPEAUTOBAHUS U 3aMMCTBOBAHUS.

. Monenu I_ICHOO6p8.30BaHI/I$I OCHHBIX 6yMar.

Mopnens CAPM. Ilpeanonoxenuss moaenu. PoiHOuHBIM moprdens. CBs3b MeEXIy
PBIHOYHBIM M KacaTelbHbIM THoOpTdeneM. PriHOuHas nuHuMS kKanutana. Kacanue
JOIYCTUMBIX TMOpT(denei, COCTOAMX U3 MPOU3BOJIBLHOTO aKTHBA U PHIHOYHOTO
noptdens, ¥ PbIHOYHOW JUHUM KamuTana. B3auMOCBsS3b MEXIy OXKHJIAeMBIMU
JIOXOJHOCTSIMM TIPOM3BOJIBHOIO aKTHBa W pbIHOYHOTOo mnoptrdens. Kopapuauus c
PBIHOYHBIM MOpPT(heneM Kak Mepa pucka B MOJEIH.

®akTopHble Mojaenu. PriHOuHas (onHodakTopHas) mozenb. bera 1eHHONW Oymaru.
OO6ue yepThl U pa3nuuus pbIHOYHON Mozaenu u monenu CAPM. Jlusepcudukanus.
PbiHOYHBIA U coOCTBEHHBIN pucku mnoptdens. OgHodakTopHas Mojeiab. PriHOUHAs
MOJeNnb Kak npumep onxHodakropHoil Monenu. Oxkpmaemas JIOXOIHOCTh H
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KOBapHalMOHHAs MaTpHuIlla B MHOTO(aKTOpHOM Mozenu. CHCTEMHBIM U HECUCTEMHBIH
pucku. [locTpoeHue onTUMaILHOTO TOPTQEs.

9. O6pasen MoayabHoro koutpoasi (OBPA3EIl BAPMAHTA W KPUTEPHUM
OLHEHUBAHUA)

rOY BIO «IOHELIKUI1 HALIIUOHAJIbHbI YHUBEPCUTET»
@akynbTeT MAaTEMaTHKH U MHPOPMALIMOHHBIX TEXHOJIOTUI

Hanpasnenue noocomoexu: 01.04.02 Ilpuxknaonan mamemamuxa u uHghopmamuxa
Maeucmepckas npoepamma: aKmyapHas mamemamuKxa

IIpoepamma nooecomosku: akademuyeckan mazucmpamypa

Cemecmp |

Vuebnas oucyuniuna Mamemamuueckue mooeau nPoU3800HbLIX PUHAHCOBBIX
UHCMPYMEHM 08

MOAYJIbHASA KOHTPOJIbHASI PABOTA
BAPHUAHT Nel

1. Jlropammsi MOTOKa IUIATEXKEH W 3JACTUYHOCTH IEHBI 10 JOXOJHOCTH K TOTaIICHUIO.
3aBUCHUMOCTH JIOpAlMK OT MapaMeTpoB OOIUrauy (KylmoHHOW CTaBKH, TOXOAHOCTH K
MOTAIICHUIO, BPEMEHH JIO ITOTAIICHUS ).

2. Tloprdeny 3amaHHON TOXOJHOCTH C MHUHHMAJIbHBIM PHCKOM IIPH pPa3pelieHHBIX
KOPOTKUX mpojaxkax. OddekTuBHOE MHOXecTBO moptdeneil. Boramyrocts
3¢ (HEKTHBHOTO MHOXKECTBA.

3. B3auMoCBs3p MEKAY OXHIACMBIMH JOXOJHOCTSIMH MPOHW3BOJIBHOIO AaKTHBA U
PBIHOYHOTO TIOPTheErs.

VYTBEepKIIEHO HA 3aceaHiK Kadeapbl TEOPUU BEPOSTHOCTEH M MAaTEeMaTHUECKOW CTaTUCTUKH,
poTOKOJ Ne or“ ” 20 .

3aB. kadenpoii
IIpenonasarens

KpuTepnu OlH€eHUBAHUA MOAYJBHOI0 KOHTPOJS

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

10. Ox3amMeH He MpeyCMOTPeH Y4eOHbIM IJIAHOM.
11. TecToBoOe 3a1aHHe He PETYCMOTPEHO.

12. Kputepuu oneHuBaHus

[To xypcy mpeamonaraercsi MpPOBEICHUE MPOMEKYTOYHOW aTTECTAllMd B BHJIC
MOJIyJIbHOTO KOHTPOJIS, BBITIOJTHEHHE TOMAITHUX padoT, MPOBEICHUE 3a4ETa.
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Pacnpenesienue 6a/1/10B, KOTOpPbIe MOTYT MOJYYUTh CTYI€HThI

B Npoiecce H3y4eHus TN CHUNIHHbBI

Opranu3anuoHHO CpPC
y4eOnast pabora Jlomamunue 3aganusi MonayJibHbII NuauBuayanbHas
CTyACHTA KOHTPOJIb TBOp4YecKasi padora
max 10 GamioB max 50 6aioB max 30 max 10 6amioB
0ajoB

HlIxana coomeemcmeusn 641,106 HAUUOHAIbHOU UIKATlE

Onenka | Onenka nmo OuneHka 1o rocy1apcTBeHHOM 1IKaJIe Onenka nmo

1o 100- (3x3ameH, M PpepeHIUPOBAHHBIN 3a4eT) | rOCYAapCTBEeHHOMH
mKaJje 0aJLIbHOM mKaJe (3auer)
ECTS HIKaJie

A 90-100 5 (0TAM4YHO) 3a4TCHO

B 80-89 4 (xoporo) 324TEHO

C 75-79 4 (xoporo) 324TEHO

D 70-74 3 (YIOBIETBOPUTEIHHO) 3a4TECHO

E 60-69 3 (YyIOBJICTBOPHUTEIHHO) 324TEHO

FX 35-59 2 (HeyIOBIETBOPUTEIIHHO) HE 3a4TEHO

C BO3MOHOCTBIO ITOBTOPHOM CHa4H
F 0-34 2 (HeyIOBIETBOPUTEIIHHO) HE 3a4TEHO
C BO3MOKHOCTBIO ITOBTOPHOM CHa4y IpU
yCIIOBUU 00513aTeIbHOr0 Habopa
JIOTIOJTHUTEIIHHBIX 0aJIOB

13. MaTepuaabHO-TEXHHYECKOE 0fecriedeHne y4eOHOro npoiuecca

Jlisa mpoBeneHUs JIEKUMOHHBIX M JIA00PATOPHBIX 3aHATHH TpeOyeTcs aynuTopus Ha
rpymniy, o00pyI0BaHHasi MEJIOBOI UM UHTEPAKTUBHON JTOCKOM.

14. PexoMeH10BaHHAasI TUTepaTypa

Koxa-Bo Hanuumne
Ne IK3eMILISAPOB | 3JIEKTPOHHOI
HaunmeHnoBanue
n/n B OulJmoTeke BEpPCHHU B
JlonHY 9bC
Ocnosnas numepamypa
1. bonmapes b. B. MogaenupoBanue 5>BONIOLUN  I€H
PUCKOBBIX aKTHUBOB, 5BOJIOLMN KamuTala CTPaxoOBbIX
KOMITaHUH ¥ HAKONMUTEIbHBIX (POHNOB : yueO.mocodue / b. 12 -
B. bongapes, T. B. KwmpixoBa, A. B. baeB. — Jlonenx
JlonHY, 2014. — 275 c.
2. MaremaTtuueckue MOJAENU MPOU3BOJIHBIX (DPUHAHCOBBIX
WHCTPYMEHTOB  [DIEeKTpOHHBII  pecypc]:  ydeOHOe 0 +
rmocobue /coct.: 3omotas A. B. — Jlonenk, JouHY, 2017.
— 100 c. — DnexTponnsle nanuble (1 ¢aiin).
3. [TpakTnueckue BOIPOCHI MaTEeMaTHYeCKOT 0 0 +
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MO/JICJIMPOBAHUS TIPOM3BOIHBIX (UHAHCOBBIX
WHCTPYMEHTOB  [DNEeKTpoHHBIH  pecypc]:  y4eOHO-
MeTou4eckoe mocooue/coct.: 3omotas A. B. — JloHenk,
HouHY, 2017. — 80 c. — DnextponHsie qanHbie (1 daiin).

IIpatekoB [I. DuHAHCOBBIE MHCTPYMEHTHl CPOYHBIX
CHEJOK, He oOpalaronirecs Ha OpraHu3alluOHHOM PBIHKE,
Kak OOBEKT HMHBECTUPOBAHMS Ha OCHOBAaHHMU JIOTOBOPA 1 -
uHBecTHIIMOHHOTO ToBapumiecta / JI. IlparbkoB //
Xo3zsiicTBo ¥ npaBo. — Mocksa. — 2013, Ne 3. C. 99-107.

Jlonoanumensnasn numepamypa

bonnapes, b. B. CroxacTuueckoe UCUMCIEHHUE B 3a/1a4ax
(bUHAHCOBOW M aKkTyapHOW MareMaTuku. OIIEHKa PHUCKOB
B CTpaxoBaHUM [ DIeKTpOHHBIN pecypc]: moHorpadus / b. 0 +
B. bonpapeB, O. E. Cocuuukuii. — Jloneuk :JonHY,
2013. — snektponusbie nanuble (1 daiin).

bouapos B. B. ®unancoBslil ananu3 : yue6.nmocoodue / B.

B. Bouapos u ap. — CII6.: ITutep, 2005. — 240 c. 3 ]
Kocteipko P.A. ®unaHCcoBbIHM aHanu3 : yuaeb.nmocobue / P. 3 i
A. Koctsipko. — XappkoB : @akrop, 2007. — 772 c.

Menpnuk M. B. ®uHaHCOBBIA aHaNM3: cHUCTEMA

nokaszarejel U METOJIUKa MPOBEIeHHs : ydeO.mocodue / 98 i

M. B. Menwshuk, B. B. bepauukoB ; ®un. Akan. Ilpu
[TpaBurensctBe PO. — M. :Dxonomuct, 2006. — 159 c.

15.UndopmannoHHbIE pecypcehl:

1.http://mondnr.ru /— MunuctepcTBO 00Opa3zoBanuss W Hayku JloHeukod HapomHoii
pecnyOnuKu

2.https://www.donippo.org/ — TOY IO «/lonenkuii pecnyOIMKaHCKUH HWHCTUTYT
JIONIOJTHUTEILHOTO MEeIarOTUYECKOro 00pa3oBaHMs»

3.http://ippo-vm.at.ua/ — Otnen maremaruku Jonenxoro PUATIO

http://resobrnadzor.ru/ — PecnybOnukaHckass ciyk0a MO KOHTPOJIO M Haa3opy B cdepe
00pa3oBaHUs U HAYKU

4. www.newlibrary.ru — HoBast 5ieKTpoHHas OHOIMOTEKA,

5.www.edu.ru — dbeepalbHbIi TOPTaT POCCUIICKOr0 00pa30BaHHUS;

6.www.mathnet.ru — odmepoccuiickuii MaTeMaTU9IeCKUil MOPTA,;

7.wwwe.elibrary.ru — nay4nas snekTpoHHas OHOIHOTEKa;

8.www.nehudlit.ru — snextponHas 6ubIMOTEKa YUEOHBIX MaTEPHAIOB

16.IlporpamMHoe odecneveHue:

1. Windows 7 PRO (xopnopaTtusHas nuuen3us JJOHHY Ne 46484614);

2. Microsoft Office (kopnoparuBnas nunensus JJOHHY nunensus Ne 46472919);

3. Microsoft Visual Studio (nmmmensust mporpammbl DreamSpark mist Beicmx yaeOHBIX
3aBEJICHUN );

4. Jluuensun GPL, Apache, BSD mns cBob6ogHoro mporpammuoro obecrnieueHusi: FreelLab,
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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