IOy BIIO «IOHEIIKAA HAIIMOHAJIbHbINA YHUBEPCUTET»
®AKYJBTET MATEMATHKH U HH®OPMAIIMOHHBIX TEXHOJIOT U

Kadenpa Teoprn BeposSTHOCTEH U MAaTeMaTHYECKON CTATHCTHKA

E.M. Cxaga

Cre00) ¢ BT o
80 05pa308E

PaGouyas nporpaMma y4e0HO#M QHCHHANIHHBI
«MaremaTnyeckas TeOpHsi MHBECTULIHI

H 01.04.02 Tlpuknagnast MaTeMaTHKa U
anpaBJIeHHs IIOATOTOBKH:

uHpOpMaTHKa
Marucrepckas mporpamma: aKTyapHasi MaTeMaTHKa
ITporpaMma mOATOTOBKH: aKaJeMH4ecKasi MarucTpaTtypa
KBanmn¢ukanws: MarucTp
®opma obyyenwus: OuHas

Jonenk 2017




a MaTeMaTHKU U
B i». TEXHOJIOTUH
B.H. Aunpuenko

ITporpamma cocraBieHa ¢ yderom @elepajbHOr0 roCyAapCTBEHHOTO 00pa30BaTEILHOTO
craHjapra Beicmiero obpas3oBaHusi 10 HampaBieHuio mnoaroroBku 01.04.02 Ilpuxnagnas
MaTeMaTHKa M MH()OpMaTHKa, YTBEPXKIECHHOTO NpHKa3oM MuHHCTEpCTBa 0Opa30BaHUs M HayKH
Poccutiickoit @eneparuu ot 28 aBrycra 2015 r. Ne 911.

ITporpamma y4yeGHOM muCHUILTHHEL «MaTeMaTryecKas TeOpHsi HHBECTHIIUM) COCTABIICHA Ha
ocioBe I'OC BIIO no Hanpasnenmio mnoxarotoBku 01.04.02 IlpukiagHas MaTeMaTtHka H
HH(pOpPMATHKa, YTBEPXKIEHHOMY IIpuKa3oM MuHucTepcTBa OOpaszoBanus u Haykd JIHP ot
«04» anpems 2016 r. Ne 288, s3apeructpupoBanHoMy B Mumnucrepcrse toctuuuu JJHP ot
22 anpenst 2016 r. Ne 1191, «ITonoxenus 06 opranu3anuu yueGHOro mpouecca B 00pa3oBaTenbHbIX
OpraHM3alusaX BBICIIETO NpodeccroHanbHOro obpasopanus Jlonenkoi Hapommoit Pecriybmuxuy,
YTBEPXKAEHHOTO NpHKa3oM MunuctepcTBa obpasoBanus u Haykd JIHP «30» oxrsabps 2015r.

" Ne 750» (c M3MEHEHMSIMH W JONOJHEHHSMH), Y4eOHOro IUIAHA 110 HANPABJIEHHIO MOATOTOBKH

01.04.02 TIlpuxnamHas MareMatMka W WHpOpMATHKa (MarkcTepckas MpOrpaMma: akTyapHas
MaTemarHka) (popma oOydeHus: ouHas), yrBepaeHHOro YueHsiM COBETOM YHHBEPCHTETA OT
31.03.2017 r., mpotokon Ne 3 ¥ OCHOBHOM 00pa3OBATENBHON NPOrPAMMBI, YTBEPXKIECHHON
npuka3oM pexropa (Ne 77/05 ot 06.05 2017 r.).

Pa3pa6oTunk:
ITpodeccop, NOKTOp PU3HKO-MaTEMATHYECKHX HAYK, o
npoeccop xaheapbl TEOPHU BEPOSITHOCTEN U /j’ Ji s
-~ Bb.B. bonnapes

) MaTeMaTUYECKON CTAaTHCTUKH

IlporpaMma yueOHOW MMCUMIUIMHBI yTBEp)KAE€HA Ha 3aceqaHuM Kadeapbl TEOpUH
BEPOATHOCTEN H MAaTEMAaTHYECKON CTATHCTHKH
ITpotoxon Ne 17 ot 21.06.2017 r.

— 7
3aBeyromuit kadeapoit A’. /7./—7 b.B. Bonnapen

IIporpaMma  y4eOHOM AMCIMIUIMHBI OHOOpeHA y4EeOHO-METOMMYECKOM KOMHCCHEH
(akynpTeTa MaTeMaTHKH U HHGOPMALMOHHBIX TEXHOIOTHI
IIpotoxon Ne 11 ot 21.06.2017 r.

ITpencenarens y4e6GHO-METONMYECKOM
KOMHCCHH (akynpTeTa H.III. TToromapeHko




1.  Ob6aacTs NnpuMeHeHHUs U MeCTO INCHUILIHHBI B y4eOHOM mpoiecce:

Kypc «MaremaTuyeckass Te€OpUsi MHBECTULIUIN SBJISIETCA JTUCHMUIUIMHON BapUaTHUBHOW YacTH
brmoka 1 «Jlucuumiubel (Moaynu)» mo HampasieHuto noaroroBku 01.04.02 Ilpuxnannas
MaTeMaThka 1 uH(popmaTuka (MarucTepckas mporpaMma: akTyapHasi MaTeMaTHKa).

Jucuummna peanusyercss Ha (aKyabTeTe MaTeMaTHKH W HH(OPMAIIMOHHBIX TEXHOJOTHH
Kadenpoi Teopuu BEpOSTHOCTEH U MATEMAaTUYECKON CTATUCTUKH.

Jliss u3ydeHWs JaHHOW Yy4eOHOW JWCHMIUIMHBI BaKHBI 3HAHUS, YMEHUS W HaBBIKH,
dbopMupyemMble MPEANISCTBYIOIIMMH KM CONYTCTBYIOUIUMH AUCHMILIMHAMH — MareMaTudeckuit
anams, HuddepeHnnanpaple ypaBHEHHs, Teopusi BEpOSTHOCTEH M MaTeMaTHUYeCKash CTaTUCTHUKA.
3HaHUE TEOPETUYECKHUX IIOJIOKEHUH JUCUUIIMHBI MOYET CYIIECTBEHHO IIOMOYb B HAay4YHO-
UCCIIEI0OBATEILCKON paboTe.

2.  CTpykTypa IMCUMILIUHBI (MOOY/1:)

Xapakmepucmuka yueonou Oucyuniunsl

HanpasJieHHe Ho/IroToBKH 01.04.02 IlpukianHas MaTeMaTHKa U
nHpOpMaTHKa
Marucrepckas nmporpamma aKTyapHas MaTeMaTHuKa
[TporpaMma o IroTOBKH aKaJeMHIecKasi MarucTparypa
Kpanuduxanms MarucTp
KosimuecTBo conepkaresbHbIX MOJYJIECH 1
Jucnunnuza 6a30BoH / BapuaTUBHOM 4acTH .
. JTUCIUIIMHA BapUaTUBHOM yacT bioka 1
00pa30BaTeNbHOM POrpaMMbl
DOopMBbI KOHTPOJISI 1 MOybHBINA KOHTPOJIb, | 3a4eT BO 2 cemMecTpe
Mokasatem ouHas popma 3ao4Has hopma
00yueHus 00y4YeHHS
KonndecTBo 3a4eTHBIX eAMHUIL (KPEIUTOB) 5
I'ox moarotToBku 1
Cemectp 2
KosmgecTBo yacoB 180
- JTEKIIMOHHBIX 34
- IPAKTUYECKUX, CECMHUHAPCKUX 34
- 1a00PAaTOPHBIX
- CAaMOCTOSTEJIbHOM paboThI 112
B T.4. UHAMBHIYAILHOE 33/ 1aHHC

HenenpHOE KOIMUECTBO 4acoB, 10,5

B T.4. AyAUTOPHBIX 4
3. Onucanue TMCUHUNIHHBI

eau u 3agaun
Ileny - monydyeHue 0a30BbIX 3HAHUN © (QopMHpOBAaHHME OCHOBHBIX HAaBBIKOB IIO

MaTeMaTUYeCKON TeOpUM WHBECTUPOBAHUS, HEOOXOAMMBIX JUIs PEIIeHUs 3ajady MaTeMaTH4ecKOi
CTaTUCTHKH, aKTyapHOH M (UHAHCOBOH MaTeMaTWKM; pa3BUTHE MOHATUHHONH TEOPETHKO-
BEPOATHOCTHOM 0a3bl U (popMHpOBaHHE COOTBETCTBYIONIEI0 TEXHUUYECKOTO YPOBHS BEPOSTHOCTHOM
MOJrOTOBKH, HEOOXOIUMBIX JUUIsl TOHUMAaHHUSI OCHOB MaTEMAaTH4YECKON TE€OpUU MHBECTUPOBAHUS U €&
MPUMEHEHHUS K MOJIETUPOBAHUIO MTPOLIECCOB SKOHOMHYECKOT0 U (PMHAHCOBOTO COJEPIKAHUSI.

3aoauu — B nipoliecce N3Y4EHMs TUCLHUIUIMHBI «MaremaTudeckas TEOpHUsl HHBECTUPOBAHUS
CTYJIEHTHI JTOJKHBI OCBOUTH OCHOBHBIE MATEMATHUYECKHUE MTOHATUSA KypCa; HAYYUTHCS UCIIOIb30BATh
TEOPETUKO-BEPOATHOCTHBIM amnmapar g pELICHHs TEOPEeTUYECKUX M IMPUKIAJHBIX 3a1a4
aKTyapHOU M (PMHAHCOBOM MaTeMaTUKH; HAYYUTbCS pEIlaTh TUIIOBBIE 3a/1a4M, IPHOOPECTH HABBIKU
paboThI cO CHeNHUaIbHON MaTeMaTUYecKO! JINTepaTypoi.




TpeGoBanus Kk pe3yJbTaTamM OCBOeHHMs IMCHUILIMHBI: [Ipoliecc M3ydeHMs] NUCHUIUTMHBI
HampasJieH Ha (OPMUPOBAHHUE JIEMEHTOB CIICIYIONIMX KOMIETCHIIMH B cooTBeTcTBUU ¢ ®T'OC
BO P® mno nanpasnenuto moaroroBku 01.04.02 Ilpukmannas marematvka U WHQOpMaTHKA U
OCHOBHOH  00pa30BaTeNIbHOM MPOTpPaMMBbl  BBICIIETO  MPO(ECCHOHAIBHOTO  00pa3oBaHUS
HarnpasieHus noarotopku 01.04.02 Ilpuknagnas maTemaTuka W MHGOpPMATHKa (Marucrepckas
nporpamma: aKTyapHasi MaTeMaThKa):

a) oowexyromypruix (OK):

- CI0COOHOCTH K a0CTPaKTHOMY MBIIUICHHUIO, aHau3y, cunte3y (OK-1);
- TOTOBHOCTh K CaMOpPa3BUTHUIO, CaMOpealM3aliy, UCIOJIb30BaHUIO TBOPUECKOTO MOTEHIIHMAJA
(OK-3);

0) oowenpogheccuonanvuvix (OIIK):
- TOTOBHOCTh K KOMMYHHKAIIMA B YCTHOM M MUCHMEHHOW (pOpMax Ha rocyJapCTBEHHOM SI3bIKE
P® 1 nHOCTpaHHOM SI3BIKE JUIS PeleHus 3a1a4 npodeccuonanbHoit aesreapaoctu (OITK-1);
CHOCOOHOCTh CaMOCTOSITEIBHO TPUOOpeTaTh C MOMOIUIBI0 HWH(MOPMAIMOHHBIX TEXHOJIOTUH U
UCIIOJIb30BaTh B MPAKTHUUECKOM 1E€ATEIbHOCTH HOBBIC 3HAHUS M YMEHHS, B TOM UHCJIE€ B HOBBIX
- 00JIacTsIX 3HAHWM, HETIOCPEICTBEHHO HE CBSA3aHHBIX CO c(hepoil JesTeNbHOCTH, PACUIUPATH U
yriIyosaTh cBoe HayuHoe MupoBo33penue (OI1K-3);

8) npogeccuonanvuvix (I1K):
HAY4YHO-UCCIe008aMeNbCKAsl 0esIMelbHOCb.
- CLIOCOOHOCTH MPOBOJUTH HAyYHbIE MCCIEAOBAHUS U M10JIy4aTh HOBbIE HAyYHbIE U MIPUKIAIHbIE
pe3yJIbTaThl CAMOCTOSITEIILHO U B cOCcTaBe HayuHoro kosuiekTusa (ITK-1);
- crocoOHOCTh pa3pabarhiBaTh M aHAJIU3UPOBATh KOHILENTYaJIbHbIE U TEOPETUYECKUE MOJIEIH
pelraeMbIX HaydHbIX pobiem u 3aaad (ITK-2);
NPOEKMHAs U NPOU3BOOCHBEHHO-MEXHOI02UYECKAs 0esIMENbHOCIb:
- CHOCOOHOCTh pa3pabaThiBaTh W TMPUMEHATH MAaTeMaTHYEeCKHE METONbl, CHUCTEMHOE H
IPUKIAJHOE TMpOrpaMMHOE oOOecredeHue JUisi pelleHHs] 3a7ad HayyHOM M MPOEKTHO-
TexHojornueckoi aestenaproct (IMK-3);
- crocoOHOCTh pa3pabarhiBaTh M aHAJIU3UPOBATh KOHILIENTYaJbHbIE U TEOPETUYECKUE MOJIENIH
pelraeMbIX 3aa4 MPOCKTHOM U MPOM3BOJCTBEHHO-TEXHOJIOrn4ecKkoi aestenbroctu (ITK-4);
OpP2aHU3AYUOHHO-YNPABIEHYECKAsl 0esiMeNlbHOCb !
- CHOCOOHOCTh  YHOPAaBIATH MPOEKTaMH, IUIAHUPOBATh HAYYHO-  HCCIIEI0BATENbCKYIO
JIeSTeNIbHOCTh, aHAIM3UPOBATh PUCKH, YIPaBIATh KoManoi npoekTa (ITK-5);
- CHOCOOHOCTBIO OpPraHM30BBIBATH MPOLECCHl KOPIOPATUBHOIO OOy4YeHHMs Ha OCHOBE
UH()OPMAIIMOHHBIX TEXHOJIOTUI U pa3BUTHs KOPIOpaTUBHBIX 0a3 3Hanmii (ITK-6);
- CIOCOOHOCTH pa3pabaThiBaTh W ONTHMHU3HPOBATh OW3HEC-TIAHBI HAYYHO-TIPHUKIATHBIX
npoekrtos (ITK-7).

B pe3yabTare usyyeHns y4eOHON JUCHUILIMHBI CTYACHT J0JIKEH

3namp: TEPMUHOJIOTHIO, OCHOBHBIE MOHSTHS U OINpPEAENCHUS MaTeMaTH4YeCKOH TEeopHH
WHBECTUPOBAHUS;

Ymems: pemate 3amaum mo paszgenam Kypca, HPUMEHSATh TEOPETUYECKUI MaTepual;
UCIIONB3Ysl ONpENETeHUsl, MPOBOAUTH HCCIEIOBAHUS, CBSA3aHHBIE C OCHOBHBIMH IOHSTHSIMU;
MNOJAXOJIUTh K PEIIEHUI0 NMPOPECCHOHANbHBIX 3aJad, CTPOMTh MaTeMaTHUYeCKHe MOJENH 3ajad,
MPUBOJUTH UX K HY)KHOMY BUY;

Bnaoems: naBbikamMM pellleHUs 3ajad 10 pas3feliaM Kypca, NPUMEHSs TeOpeTHYeCKUi
MaTepuai; TBOPUYECKUM IMOAXOJIOM K pEIIeHHI0 MpodecCHOHANBHBIX 3a/a4; METOJaMU BbIOOpa U
peanuzanuy HauboJiee paloOHATbHBIX METOJIOB PELIECHHUS [TOCTABIEHHOM 3a/1a4i, MaTeMaTUYECKUM
anmapaTtoM oOpadOTKH CTATUCTHUYECKUX JTaHHBIX.



4.  Copep:xaHue TMCHUILTHHBI H GOPMBI OPraHU3aNMU Y4eOHOI0 MpoLecca

HopsinkoBbIid HOMEP U
TeMa

Kpartkoe conep:kaHue TeMbl

Tema 1. Teopus
MOJIETTUPOBAHUS
00MEHHOT0 Kypca
BaiitoT. KonBepcus
BAJIFOTHI. PEHTBHI.

Teopuss MonenupoBaHusi OOMEHHOro Kypca BamioT. KoHBepcus

BamoThl. HapammBanue mnpocTeix mnpoueHToB. Hapammuanue
CJIOKHBIX IpOoLEeHTOB. IloToku mnarexeit. Pentsl. Meron HeroTona-
Pajcona. Meron nmHEHHOW HWHTEPHONAIUU. PekyppeHTHbIC
bopmybL.

Tema 2. CpaBHeHUE
KOHTPAKTOB.
dopdeiiTHas oneparms.

CpaBHeHHe KOHTpakToB. OOmMIT METON CpaBHEHHS KOHTPAKTOB.
@opdeiiTHast omepanys. AHaIWM3 MO3MIMU NPOJABHA. AHAIN3
NO3WIMH NOKYyNaTesst. AHAIM3 NO3UIMH OaHKa.

Tema 3. O0nuranuu.

O6nuraruu. Buner oonuranmii. M3MeHeHne J0X0JHOCTH OOIHUTaIuii.
BepostHocts Heruiatexa. [locTpoenue Talaui A7 BEPOATHOCTH
HeriaTexxa. AHATUTUYECKUN METOJI pacyeTa MUHUMAJIbHOTO JOXO0/a.
IIpumenenue MmeronoB MonTte-Kapno mnpu pacuére BeposITHOCTH
rapaHTHUPOBAHHOM BBIILIATHL. XEKUPOBAHME pHUCKA HEIUIaTexa,
CBSI3aHHOE C M3MEHEHUEM INPOLEHTHOM cTaBKU. Pacu€r crpoca Ha
obnuranuu. OyHKIIUU TOJIE3HOCTH.

Tema 4. Axuun.

OObikHOBeHHbIe — akuuud. OcHoOBHble  ompeaenenus.  OreHka
CTOMMOCTH aKIUil. AKIIUM HOPMAJILHOTO pOCTa. AKIIMH U30BITOYHOTO
pocta. Moaens JluntHepa. CToxacTH4ecKasi IBOJIIOIUS [IEHBI aKIIHH.
®opmyna Mto. YncnoBble OLIEHKU CTOUMOCTH aKIMM.

Tema 5. OnioHsl.
Mopens bika-Iloyn3za-
MeproHna.

[TonsTHEe O MPOM3BOJHBIX LIEHHBIX Oymar. OnuuoHsl. OpOYEpPCHBII
KOHTpPakT. DopBapaHblii KOHTpakT. ONIMoHbl Kol U 1yT. Monens
bipka-Illoyn3za-Meprona. @yHaaMeHTaIbHOE ypaBHeHUE bidka-
[Moyn3za-Meprona. ®opmyna bidka-Illoyn3za misg ONLMOHOB KOJUI.
Teopema o mapurere ONUMOHOB KOJUI U myT. Popmyna bipka —

[Toyi3a i1 ONMOHOB-TIYT.

Tema 6. Tloptdens
IEHHBIX Oymar. 3agaun
UHBECTUPOBAHUS U
XeIDKHUPOBAHUSI.

Teopus noprdens. Monens biska. CrangapTHas moaenb (MoAelb
Mapkosuna). Mogens MapkoBuna ajis ABYX akTHBOB. Mojenu
bmka u MapkoBunia ¢ 0e3pHUCKOBBIM aKTUBOM. bBHHOMHalIbHas
MoJieb 1IeHoOOpa3oBaHusa. Mojenb 11eHo00pa3oBaHNs (UHAHCOBBIX
AKTHUBOB (CAPM- Capital AssetPrisingModel). 3anaun
WHBECTUPOBaHUS U XekupoBaHus. J(uckperHoe Bpemsa. OcCHOBHas
TeopeMa (PMHAHCOBOW MaTeMaTHKH.




TemaTnuyeckui miaan

Conep:xareJbHbIH MO1YJIb

HasBanus
co/iepKaTeJbHbIX
MOJYJIel U TeM

KoauuecTBO 4acoB

Ounas gopma

3aounas popma

Ha 0a3e 001Iero cpeaHero
oOpa3oBaHus

Ha 0a3e cpeHero
npodeccuoHaILHOr0
o0pa3zoBaHus

Ha 0a3e BbICILIETO
npodeccuoHaJIbLHOI0
o0pa3zoBaHust

BCEro

T.4.

-
oo

B T.4.

JICKIIUH

B
o}
=
b
5}
5}
=2

MPaKTH

JTavopa

OATECIIb
Has

TyajibH

ad

BCEro
JCKITUN
PAKTH
YECKHUE
nabopa |w
TOPHBIE
OSITEITb

Has
JyalbH

ast

BCETO

JCKITUU
MPaKTH
YSCKHE
Tabopa
TONHERIE
OSITEITb
Has

NyaJbH

asi

B T.4.

nue
b

BCETO
OsTeII

JEKLHUU
MPaKTH
YecK
Has
TyallbH

as

Tema 1. MapkoBckue
npoueccsl. BepostHocTH
COCTOSIHUM.

28

(ep]

[EEN
(op]

Tema 2.Z-nnpeoOpa3oBaHue
(YHKIIMH ¥ €r0 CBOMCTBA.

23

15

Tema 3. Tlpoueccol
MIOCJIE0BATENBHBIX
peuieHui.
PexyppeHTHBI METOL.

38

22

Tema 4. Tlpoueccol
MIOCJIE0BATENbHBIX
pemienuii. UtepanoHHbIN
METO/I.

25

17

Tema 5. 1Tpouecc
MIOCJIE0BATEIbHBIX
penIeHni ¢ NePEOLEHKOM.

32

20

Tema 6. CBoiicTBa
ONTUMAJIbHBIX YIIPABICHUN
U ONTUMAIBHBIX JTOXOIOB.

34

22

Hmozo

180

34

34

112




5. MCTOHH‘ICCKHC PEKOMEHIAUHU AJIA NMPOBECACHUSA JCKIUOHHBIX, IPAKTUICCKUX U

J1a0OpATOPHBIX 3aHATHH.

TEMBI JJEKIIUOHHBIX 3AHATUI

Ne
i Ha3zeanue memui Konuuecmeo uacoe
1. | MapkoBCKHE MPOIECCHI. 2
2. | BeposatHocTu COCTOSHUIA. 2
3. | [IpocThie U CIOKHBIE MPOIECHTHI. 2
4. | Z-npeobpa3oBanue GyHKIHUU U €TO CBOKWCTBA. 2
5 [TpumeHneHre oObIUHBIX M CIOKHBIX MPOLEHTOB MPHU pacuere B 2
" | KOHKPETHBIX (DMHAHCOBBIX OTIEPAIHSIX
6. IIpoueccel mocnenoBaTeNbHbIX perieHuii. tepaimoHHbII 5
METOJT
7. | CoBpeMeHHas BeIMYKMHA OObIYHOM PEHTHI. 2
8. | PeHThI ¢ HENMpepHIBHBIM HAYKMCICHUEM MPOIICHTOB. 2
9. | Merox Herotona-Padcona. 2
10. | MeTo TMHEHHOW MHTEPITOJISIIIIH. 2
11. | PexyppeHTHBIE POPMYIIBL. 2
12. | YactHble cinyyan cpaBHEHUSI KOHTPAKTOB. 2
13. | OGmumii MeTos1 CpaBHEHHSI KOMMEPUYECKHX KOHTPAKTOB 2
14. | ®opderTunr. 2
15. | O6auranuu. Bunas!r o0nuramuii. 2
16. | AKmu#, OMIHOHBI, (DEIOYEPCHI. 2
17. | Teopus noprdens. Moaenu. 2
BCET'O 34
TEMbI IPAKTUYECKWUX 3AHSITUI
Ne
" Ha3zeanue memoi Konuuecmeo uacos
1. | MapKkoBcKuUe MpoIEecCHl. 2
2. | BepostHocTH COCTOSIHUIA. 2
3. | [IpocThlie u CIIOKHBIE TPOICHTHI. 2
4. | Z-npeobpazoBaHue GYHKIHUU U €r0 CBOMUCTBA. 2
5 [TpumeHeHne OOBIYHBIX M CIOXHBIX MPOIIEHTOB MPU pacyeTe B 5
" | KOHKpPETHBIX (DUHAHCOBBIX OTEPAIMSIX
6. [Tpouecchl mociaeaoBaTeNbHbIX penieHuid. TepalmoHHbIN 2
METOA
7. | CoBpeMeHHas BeJIMYMHA OOBIYHOM PEHTHI. 2
8. | PeHTHI ¢ HENTPEepBIBHBIM HAYUCICHHEM MPOIICHTOB. 2
9. | Merox Herotona-Padcona. 2
10. | Meron TMHEHHON HHTEPITOIISIINH. 2
11. | PexyppeHTHBIE POPMYIIBI. 2
12. | YacTHbIe cilydan CpaBHEHHsI KOHTPAKTOB. 2
13. | OGmmii MeTo/1 CpaBHEHHSI KOMMEPUYECKHX KOHTPAKTOB 2
14. | ®opdeiitunr. 2
15. | O6auranuu. Buasr oOnuramui. 2
16. | OcHOBHBIE TEOPEMBI. 2




17. | Teopust moptdens. Moaenu. 2
BCEI'O 34

6. MeToauuecKkue PE€KOMEHIAUHA 110 OPraHnu3anuu CaMOCTOSITEILHOM paﬁoTbI CTYACHTOB.
(CO,Z[Cp)KaTCH B y‘le6H0'MeTOHI/I‘leCKOM KOMIIJICKCE ,I[I/ICHI/IHJ'II/IHBI)

Cornacao Ilomoxkennss «OO0 opraHuzanuu y4eOHOTO TIpolecca B BBICIIMX Yy4YEOHBIX
3aBEJICHUSAX», CAMOCTOSITEIbHAss padoTa CTYACHTA SBIISIETCS OCHOBHBIM CpEACTBOM OBIIAJCHUS
y4eOHBIM MaTepuaJioM BO BHe y4yeOHoe Bpemsi. Ee comepkanme —ompezaensiercss — paboueit
IpOTPaMMOM, METOAMYECKMMH MaTepHajaMi, 3aJaHUsIMH ¥  PEKOMEHJALUSIMU MPErojaBaTes.

OCHOBHBIE 33,1241 CAMOCTOSATEIILHOM pabOTHI:

— OBJIAJICHHE HABBIKAMU CAMOCTOSITEIIBHOTO OOYYeHHs, (pOPMHUPOBAHUS MOTPEOHOCTEH B
caM000pa30BaHNH;

— OCBOGHHME COJEp)KaHHs JUCHUIUIMHBI B paMKax TeM, MpeIHA3HAYCHHbIX JUIs
CaMOCTOSATEIILHOTO U3Y4EHHSI CTY/ICHTA;

— OCO3HAHHE, YIITYOJICHHE COAEeP)KaHUs U OCHOBHBIX TOJIOKEHUH Kypca BO BpeMsl YCBOCHUS
3aKOHCHEKTHPOBAaHHOTO HA JIGKLIUSAX MaTepHaja, ero npopabOTKHM Ha MPOTSHKEHUH MOATOTOBKH K
NPAaKTUYECKUM 3aHSATHSIM;

— HCIOJb30BaHHE MATEPHUANIOB, MOJYYCHHBIX BO BPEMs BBIIOJIHEHHS CAaMOCTOSTEIBHBIX
3amaHuid, HanucaHus pedeparoB, s 3(HEKTUBHONW TOATOTOBKA K MOIYJIBHBIM KOHTPOJEHBIM
3aJaHUSIM U 3a4eTy.

CamocrosarenbHass  paboTa  CTYAGHTOB IO AWCHUIUIMHE «Maremarndeckas Teopus
WHBECTHPOBAHMS» COACPIKUT CIIEAYIONINE BHJbI YU4EOHOW JAEATEIHHOCTH:

— TEpPBHUYHOE 03HAKOMJIEHHE C MaTe€pHaaMy JEKINH, COCTaBICHNE KOHCIIEKTa,

— H3y4EHHE U YCBOCHHME JICKIIHOHHOTO MaTepuaa;

— CaMoCTOsATeNIbHAs MPOopaboTKa JTUTEPATYPHBIX HCTOYHHUKOB M O0OOIIEHHE H3YYEHHBIX

MaTepuaos;

— TIOATOTOBKA YCTHBIX OTBETOB Ha BOIPOCHI JJIsl CAMOIIPOBEPKH;

— WHIUBHIyallbHas padoTa Mo 33aHUIO MTPENoJaBaTes;

— TOJTOTOBKA K BBIMOJIHEHHUIO MMCHbMEHHBIX MOAYJIBHBIX KOHTPOJIBHBIX PadoT;

— BBINOJIHEHUE WHAUBHYaTbHBIX 3aaHUH.

KoHTponsHBIME (hOpMaMH CaMOCTOATENBHON pabOTHl MO IUCIUILINHE «Maremarudeckas
TEOpHsI MHBECTUPOBAHUS» MOTYT OBITh CJIEIYIOLINE: MPOBEPKA KOHCIIEKTAa; IMPOBEPKAa OTBETOB Ha
KOHTPOJIbHBIE WJIM TECTOBBIE BONPOCHI; MPOBEpKa pedepaToB; MpoBepKa MPAKTHUECKUX 3aTaHUN;
IIPOBEPKA BBIMOJIHEHHBIX WHANBUIYAJIbHBIX 33/1aHUM.

OPIAHU3AIIUSI CAMOCTOSTEJBHOM PABOTHI CTYJIEHTOB

IS

Ha3zeanue memot Konuuecmeo uacos

3
N

KOHBepCI/IH BaJIIOTEI. HapamHBaHHe IIPOCTHIX ITPOLCHTOB.

Konsepcns BanroTel. HapaniuBaHue Cl0KbIX POIIEHTOB.

®dunHaHcoBble peHTHI. J{ucKpeTHbIe ((MHAHCOBBIE PEHTHI.

COBpCMCHHaSI BEJIMYKMHA OOBIYHOM PCHTEIL.

MapKkoBCKuE MPOLECCHI.

PenTrl ¢ HCIIPCPBIBHBIM HAYHCJICHUEM ITPOLICHTOB.

Metoxa Herorona-Padcona.

MeTto1 TMHEMHON UHTEPIOJISIUH.

©IONO|O R~ WIN

PexyppenTHbie hopMyIbI.

[EY
©

YacTHbIe CJIydan CPaBHCHUSA KOHTPAKTOB.
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O6IJ.IPII>1 MCTO/J] CPAaBHCHUA KOMMCPYCCKUX KOHTPAKTOB




12.

dopdeTrHT. AHATU3 TO3HUIIHIA.

13.

O06uuramn. Buasr odnuramnmii.

14.

BeposiTHOCTh HemaTexa 1o o0auraiusim.

15.

Axnuu.

16.

DpIOYEPCHI.

17.

OMIMOHEL.

18.

I/I3yquHe OCHOBHBLIX TCOPEM C JOKA3aTCIIbCTBAMMU.

19.

Teopus noprdens. Monens bidka.

20.

Teopus  noprdens.  CranpmaptHas  Monmenb  (MOJIEIb
MapxkoBuiia).

21.

Teopus noptdens. Mogeas MapkoBulia JUisl IByX aKTHBOB.

22.

Teopuss mnoprdpens. Monemun bmka wu  MapkoBuna ¢
0€3pUCKOBBIM AKTHBOM.

23.

Mopenp 1ieHoOOpa3zoBanusi (uHAHCOBBIX akTHBOB (CAPM-
Capital AssetPrisingModel).

24,

OcHoBHas TCOPCMaA (bHHaHCOBOﬁ MAaTCMAaTUKH.

BCEI'O
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10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,
25.

Bonpocsl kK MOTYJIbHOMY KOHTPOJIIO H TEOPeTHYECKHE BOMPOCHI

Konsepcns BanmroTel. HapamyBaHnue IpocThIX MPOLEHTOB.
Konsepcns BanmoTel. HapamyBanue Cl0KbIX IPOLICHTOB.
®uHaHCcOBbIE peHTHL. BUbl (PUHAHCOBBIX PEHT.
JuckpeTHble (PUHAHCOBBIE PEHTHI.

CoBpeMeHHas BeTMYMHA OOBIYHON PEHTBHI.

PeHTBI ¢ HENMpPEpBIBHBIM HAYMCIIEHUEM IIPOLIEHTOB.
Meton Herotona-Padcona.

Meron TMHEWHON MHTEPIOJISALINAH.

PexyppenTHbIie hopMyIIbI.

YacTHble ciryyau CpaBHEHUS KOHTPAKTOB.

OO61muii MeTo1 CpaBHEHUSI KOMMEPUYECKHUX KOHTPAKTOB
dopdelTuHr. AHaIN3 MO3UIUH MTPOABIIA.

dopdedTuHr. AHaIM3 MO3UIMH MOKYHaTesl.
dopdelTuHr. AHaIM3 MO3UIMK OaHKa.

O6nuranun. Buasr o0nuranuii.

N3mepenne 10X0HOCTH OOIUTaliiid.

«Beunsie» obnuraiuu (6€3 Cpoka MmorameHus ).
OO6nuranuu 6e3 BBIIIIATHI MPOIIEHTOB.

OO6nuranuu ¢ BbIIJIATOM HOMHHAJIA U MPOLIEHTOB B KOHIIE CPOKa.
CpouHble 00TUTAIINN.

OO6nuranuu ¢ BBIKYITHOHM IIEHOM, OTJIMYHON OT HOMHUHAJIA.
JloX0AHOCTh 00AUray ¢ y4€TOM HaJIOTOB.

OT3bIBHBIE OOJIHUTAIHH.

BeposTHOCTh HemaTexa o o0Juraiusim.

[Toctpoenue Tabmau1 A1l BEPOATHOCTH HEIUIaTexka.




26.
27.

28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.

8.00pazen moayabHoro koutpoasi (OBPA3EI] BAPUAHTA UM KPUTEPUH

AHaIUTUYECKUI METOJ pacuéTa MUHUMAJIBLHOIO 10X0/a.

ITpumenenne meto0B MonTe-Kapio npu pacuére BEpoITHOCTH rapaHTHPOBAHHON
BBITLJIATHI.

XepKUpoBaHUE PUCKA HEIIATEXa, CBA3aHHOE C U3MEHEHUEM IIPOLIEHTHOM CTaBKHU.
Pacuér cripoca Ha oGnuranuu.

OO0bIkHOBeHHbIE akIii. OCHOBHbBIE OIPEICTICHHUS.

O1eHKa CTOUMOCTH aKIIHH.

AKIMY HOPMAJIBHOTO POCTA.

AKIMH U30BITOYHOTO POCTA.

Mogens JluntHepa.

Croxactuyeckas 3BOJIOLUS IEHBI aKLINH.

Teopema (®opmyna Uto).

Teopema (YncaoBble OLIEHKH CTOMMOCTH aKLUil).

DpHOYEPCHBIN KOHTPAKT.

®DopBapIHbII KOHTPAKT.

ONUMOHBI KOJIT U MYT.

Teopema (OynnamenTansHoe ypaBHenue bika-Illoynza-Meprona).
Teopema (Popmyna biska-1lloynza 115 ONIMOHOB KOJLIT).

Teopema o napuTeTe ONIUOHOB KOJUI U IYT.

Teopema (Popmyna biaka — [lloyn3a 1yist ONIIMOHOB-TIYT).

Teopus noptdens. Monens bioka.

Teopus noptdens. CrangaptHas Moenb (Moaeasr MapkoBuia).

Teopus noptdens. Monenr MapkoBuna ajsi IByX aKTHBOB.

Teopus nmoptdens. Monenu biaska n MapkoBuiia ¢ 6€3puCcKOBBIM aKTHBOM.

Mogenb nienoo6pazoBanus ¢punancoBbix akTHBoB (CAPM- Capital AssetPrisingModel).

OcHoBHas TCOpEMa (I)I/IHaHCOBOI‘/’I MaTECMAaTUKU.

OIIEHHUBAHMUNA)
Oobpaszey IK3aMeHayUOHHO20 Oulema

IOy BIIO «JIOHEIIKWI HAIIMOHAJIbHBIH YHUBEPCUTET
@dakynbTeT MaTeMaTUKH U NHPOPMALIMOHHBIX TEXHOJIOTUI

Hanpasnenue noocomosxu: 01.04.02 Ilpuknaounaa mamemamuxa u
UHpopmamuka

Mazucmepckas npoepamma: AKmyapHasa MmamemamuKxa

IIpoepamma noocomosku: aKademuyeckas mazucmpamypa

Cemecmp 2

Vuebnas oucyunauna Mamemamuueckas meopus UHEeCMuUYUIL

1.

MOAYJbHASA KOHTPOJIBHAS PABOTA
BUJIET Nel

OcHoBHas TeopemMa (UHAHCOBON MaTEMaTHUKH.



2. Menemxkep yepe3 2 rojga AOKEH OCYHIECTBUTH 3a CYET CBOEro Mnoprdesns TOIbKO OJUH
wiatéx BenmuunHo $1000000, T.e. t=2. MeHemkep paccMaTpUBacT BO3MOXKHOCTD
WHBECTUPOBAHUS B OOJIHMraliuu TPEX BHUJIOB:

[TepBoiii Bug — rognuHas 0eckyrnonHas ooauramus ¢ HomuHaitoMm $1050 ¢
€IMHOBPEMEHHBIM IIaTeXOM B KoHIle roga $1050.

Bropoii Bua — IByXroaudHas oONMranms ¢ KyMmOHHbIME IUiaTexamu $70 ¥ HOMHHAIOM
$1000.
Tperuii Bua — TpEXroauyHas OOMHranusi ¢ KYHOHHbIMH IUiatexxamMu $80 u HOMHUHAIOM
taxoke $1000.
JIOXOIHOCTh K MOTAIICHHUIO y 3THX TpEX oOmuranuid mycts Oyzaer paBHa 10%. Ilocuutarh
JUCTIEPCUU U IIOPALIMY JUTS KaKA0T0 BUAa O0JIMTranui.
YTBep:KIeHOo HA 3aceJaHNH Ka(eapoil TeOPUH BEPOATHOCTEH U MaTeMATHYECKOMI
CTATHCTHKH, MPOTOKOJA Ne_ or«__ »20_T.

3aB.kadenpoii

JK3aMeHATOP

Kpumepuu OUeHuUeBanusn IK3amena

Homep 3a0anusn Konuuecmeo d6annos
3amanue 1 10
3aganue 2 10
3aganue 3 10
3aganue 4 20
Bcezo 50

9. Kputepuu oueHUBaHUsI

COFJ'IaCHO MOAYJIBbHOMY IPUHIOUITY OpraHu3alun yqe6H0ro nponecca 3HaHus CTyACHTOB 110
y‘-Ie6HOI\/JI JUCHUITIINHE «MaTeMaTI/I‘IeCKaﬂ TCOpI/Iﬂ HHBGCTI/IHHfI» OIICHUBAKTCA B COOTBECTBHUU CO
crenyiomeiit CUCTEMOWM OIEHUBAHHMSI AKAJEMHYECKUX JOCTWKEHMIA
CTYJAEHTOB

3adeTHBIC MOAYJIH Dopma KOHTPOJIA banibl
CMbICTIOBOI MO/YIIB Konnoksuym 1o teopuu 20
WnauBuyansHoe 3ajaHNe 30
MonynbHas KOHTpoJIbHas paboTta 50
OO6uwmit uror 100

[IIxana orieHUBaHUs:

O]:El}::;‘ eno Onenka mo 100- O1ueHka 1o rocy1apCcTBEHHOI HIKaJie
ECTS 0aJUIbHOM IKAJIe (3auer)
A 90-100
5 (3auTeHo)




80-89
4 (3a4TeHO)
75-79 4 (3a4TeHo)
70-74 3 (3auTeHo)
60-69 3 (3auTeHo)
FX 3559 2 (He 3a4TEHO)
C BO3MOXXHOCTBIO ITOBTOPHOM CAAYU
0-34 2 (He 3a4TEHO)
C BO3MOKHOCTbBIO IIOBTOPHOM Clla4yM NPHU YCIOBUU
00s13aTeNTbHOTO HA0Opa JOMOIHUTEIBHBIX 0AJIIOB

10. MaTepuajbHO-TeXHHYECKOE 00ecniedeHne y4eOHOro mpoiecca

JIeKIMOHHBIE 3aHATHS IPOBOJATCS B AYAUTOPUH, OCHAIECHHOW MYJIBTUMEANMHON TEXHUKOU H
MEJIOBOU TOCKOM.
11. PekomeHn0BaHHAs JJUTepaTypa
KosmmuecrBo
Hanunuue
IK3eMILISIPOB B .
Nen/mm HaumenoBanue 3JIEKTPOHHOM
oud/morexe
TonHY Bepcun B DBC
Ocnosenan numepamypa
1. bonmapes b. B. MuBectumuu. MaremaTudeckas
teopus. [IpakTukym [DnekTpoHHbIH pecype]: YueGHO-
Meroanueckoe nocooue/ b. B. bonmapes. — [onerk: 0 +
JouHY, 2017 - snextponHsle naHHble (1 daiin).
2. bonmapes b. B. MuBectumuu. Marematudeckas
Teopus. [DneKTpoHHBIH pecypc]: YueGHoe mocobue/
b. B. bommapeB. — Howenk: JlonHY, 2017 - 0 +
3NeKTpoHHbIE NaHHbIe (1 daiin).
3. Cepatok, B. H. byxrantepckuii yder [DeKTpOHHBII
pecypc]: yuebHoe mocobue / JloHeukuil Hal. yH-T,
Kad. "Yuer, anamus u aymut". - U3a. 2-e. - JloHenk: 0 +
HouHY, 2016. - snexkrponnusie nannsie (1 daiin).
4. ®duHaHCH, y4eT, OaHku [DIeKTpoHHBINA pecypce] : cO.
Hayy. Tp. 2016, Ne 1 (20) / Jlonenkuii Haul. yH-T ; TOJ
obur.pexn. I1. B. Eroposa. - [loneuk: JlonHY, 2016. - 0 +
OnekTpoHHble naHHble (1 daiin).

Jlononnumenvuas




5. Aopamos, C. 1. NuBectupoBanne / C.1. A6pamos. -
M.: llentp sxoHOMuUKH 1 MapkeTusra, 2000. - 440 c.

6. boumapeB, b. B. HWuBectunuu: Marematuueckas
teopusi / b. B. bormapes. - Jlonenk: Amekc, 2001 19 -
(06:1. 2002). - 226 c.

7. Bopo6res, HO. M. MNuBectupoBanue: Yued.nmocobue
111 By30B / FO. M. Bopo6nwes, E. U. BopoOnera ; Harr.
aKkaJ]. I[pUPOJOOXpaH. M  KypopT. CTp-Ba. -
Cumdbeponons: TaBpus, 2004. - 339 ¢

8. Urommu, H. B. HuBectuuumm: oprasHusanus
yrnpaBieHus U puHaHCUPOBaHMS: Y4el.JIs CTYICHTOB
BY30B, OOy4aroml. mo 3koH. cremn. / H. B. UrommH. - 4 -
M.: IOHUTU: ®unancer, 1999. - 416 c.

9. NuBectumuu: Yue6. / [C. B. Banpaiiues, II. B.
Bopobnes, B. B. UBanoB u ap.]; Ilon pen. B. B.
Koganesa u np. - M. : IIpocnekt, 2004. - 440 c.

10. | KopmoparuBHble II€HHbIE OyMmard Kak HWHCTPYMEHT
MHBECTULIMOHHON  IMPUBJICKATEIbHOCTH  KOMITAHUU
[Onextponnsiii pecypc] / A. H. Acayn, M. IL
Boiinapenko, H. A. Tlonomapesa, P. A. ®anTuHckuii;
non pea. A. H. Acayna; C.-Iletep6. roc. apxwur.- 0 +
CTPOUT. HMH-T; XMEJIbHUUKUA Hau. YH-T. - CaHKT-
[TetepOypr: AHO "UIIDB", 2008. - snektpon.naH. (1

daiin).

12. UndopmannoHHbIe pecypchl

1. www.newlibrary.ru-aoBas snexrponnas 6ubmmoreka JJonHY;

2. Www.edu.ru-deaepanbHbIi MOpTal pOCCUHCKOT0 00pa30BaHus;

3. www.mathnet.ru-o0dmepoccuiicKkuii MaTeMaTHYeCKUI MOPTa;

4. www.elibrary.ru- nay4nas 37eKTpoHHAas1 OUOIHOTEKA;

5. www.nehudlit.ru-snekrponnas OnbIMOTEKa Yy4EOHBIX MaTEPHAIIOB.

6. http://mondnr.ru/ — MunuctepctBo oOpasoBanus u Hayku JloHenkoit Hapomnoii
pECITyOIKH.

7. https://www.donippo.org/ — TOY IO «J/loHeukuii pecrnyOIMKaHCKUHA WHCTUTYT
JIONIOJTHUTEIBHOTO MEarOTHIECKOro 00pa30oBaHM».

8. http://ippo-vm.at.ua/ — Otnen matemaruku Jlonenxoro PUJIITO.

9. http://resobrnadzor.ru/ —PecnyOnukaHckas ciyx0a 10 KOHTPOJIIO M Haa3opy B cdepe
00pa30oBaHUs U HayKH.

13. IIporpammHoe odecnieueHune
1. Windows 7 PRO (xopnopatusHas auuensus JOHHY Ne 46484614);
2. Microsoft Office (kopnoparuBras smnen3ust JOHHY munensus Ne 46472919);
3. Microsoft Visual Studio (uniensust nporpammsl DreamSpark 1t BeICIINX
y4eOHBIX 3aBeJICHUI);
4. JIuuensuu GPL, Apache, BSD nns cBo6oaHoro nporpammuoro obecneuenus: FreeLab,
Scilab, R Studio, Python, Eclipse, Free Pascal, Tries Mode, Prolog, AnTuBHpYC
Kacnepckoro, Linux Fedora, Libre Office, Adobe Acrobat Reader, xPDF, Blender,
KOMITAC-3D LT, Paint.NET, Gimp.
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