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IIporpaMma cocTaBieHa ¢ yueroM (DefepalbHOro rocylapcTBEHHOro 06pa3soBaTebHOIO
CTaHjapra BhICIIEro oOpasoBanusi mo HampasieHuio mnoxarotoBku 01.04.02  IlpuknanHad
MaTeMaTHKa ¥ WH(OPMATHKA, YTBEPXK/IEHHOIO IpPHKa3oM MuHHCTepCTBa 06pa3soBaHHsA W HAYKH
Poccuiickoit @enepanuu ot 28 asrycra 2015 r. Ne 911.

I[MporpamMma y4eGHOM AUCUMILIHHBI «DHHAHCOBBIA aHAM3» COCTAaBIEHA HA OCHOBE roc

_BIIO mno nanpaBnenmio mnoxrotopkd 01.04.02 Ilpukiansas MaTeMaTHka W HH(opMarHKa,
_ yTBEpXIEHHOMY NpHKa3oM MuHucTepcTsa oGpasoBanus u Hayku JTHP ot «04» ampess 2016 r.
Ne 288, 3aperncrpupoBanHoMy B Munucteperse foctuimu JIHP or 22 ampenst 2016 r. Ne 1191,
«ITonoxenus 06 opraHu3anuu y4eGHOTO IIpoliecca B 0Opa30BaTENbHBIX OPraHU3ALMAX BBICIIETO
npoeccronansHOro o6pasosanus Jlonenkoi Hapoauoit Pecy6muku», yTBEpKIEHHOTO NPUKA30M
MunucrepcTsa o6pasosanus u Hayku JTHP «30» oktsabps 2015 r. Ne 750%» (c U3MEHEHHAMH H
[OTIOJHEHUsSIMH), y4eOHOro IUlaHa 1o Hampasienuto noxroropku 01.04.02  IlpukianHas
MareMaTHKka ¥ MH(OpMaTHKa (MarucTepckas IporpaMma: aKkTyapHasi MaTeMarhka) (dbopma
06ydenus: ouHas), yreepxaeHHoro Yuensmiv Coserom Yuupepcurera ot 31.03.2017 r., mpoTokoxn
Ne 3 1 OCHOBHOM 06pa30BaTEbHOM MPOrPaMMBI, YTBEPXK/ICHHOM npHKazom pektopa (Ne 77/05 ot
06.05 2017 r.).

Pa3paborunk:

JloneHT, KaHAUAAT PU3UKO-MATEMATHYECKHX HayK, o

JIOLEHT Kaeapbl TEOPHH BEPOSTHOCTEH FE47

MaTeMaTHYeCKOU CTATUCTUKU N.JI. Ulypxo

[IporpaMma y4eGHOM [WCUMIUIMHBI yTBEp)KAEHA Ha 3aceflaHUM Kaeapbl TeOpHH
BEPOSTHOCTEH U MaTeMaTHYECKON CTAaTHCTHKH
IIporoxon Ne 17 ot 21.06.2017 r.

2 o = il
 3aseyrommit Kadenpoi ,L %/1/ — B.B. Borznapes

IporpaMma y4e6HON JMCUMIUIMHBI OXOOpeHa y4eOHO-METOMYECKOH KOMHCCHEH
(axynpTeTa MaTeMaTHKH M HH)OPMAIMOHHBIX TEXHONOTHH
Ipotokon Ne 11 ot 21.06.2017 r.

Ipencenarens yue6GHO-METOANYECKON
KOMHCCHH (haKynbTeTa H.III. ITorOMapeHko




1. OOaacTh NpMMeHEeHHUs] U MeCTO TUCHMILINHBI B Y4eOHOM mpouecce:

Kypc «®uHaHCOBBINM aHAINU3» SIBISETCS AUCUUIUIMHOW BapuaTuBHOM yactu bioka 1
«lucuumuineel (Moaynu)» 1o HanpasieHuto noarorosku 01.04.02 Ilpukiagnas matematuka
1 uHpOpMaTHKa (MarucTepcKast mporpaMmma: akTyapHas MaTeMaTHKa).

Nzydyenne nucuurmabl «DUHAHCOBBIM aHANW3» OCHOBBIBAETCS Ha 0a3ze 3HAHWM,
MOJIYUEHHBIX CTY/IEHTaMH B XOJE€ OCBOCHHUS JUCHUIUIMH «Airedpa U TeOMETpus»,
«Maremarnueckuil ananus», «Teopus BEpOATHOCTEN U MaTEMATUYECKAS] CTATUCTHKA.

[lonyyeHHble 3HaHUS MCIOJIB3YIOTCS CTYACHTAaMHU BO BpEMsl BBINOJHEHUS HAy4HO-
HCCIIeIOBATENLCKON pabOThI MPU HAMMMCAHUN MaruCTEPCKOM TUCCEPTAIUH.

2. CTpykrypa IMCHUILIHHBI (M00Y/15)

Xapaxmepucmuka yueOHou OUCYUNTIUHBL

01.04.02 Ilpukiagnas MaTeMaTuka u
Hanpasnenne noarotoBku

nHpopmMaTHKa
Marwucrepckast mporpamma aKTyapHasi MaTeMaTHKa
[Tporpamma moaroToBKu aKaJIeMU4ecKasi MarucTparypa
Kpanudukarmst MarucTp
KonuuecTBO conmepkarenbHbIX MOJTyJICH 2

JucrunanHa 6a30B0H / BapHaTUBHON YacTH

o JUCHUITIINHA BapHaTHBHOﬁ qacTu
00pa3oBaTeNbHON POTPAMMBI

DopMBbI KOHTPOJIS | MOJyJIbHBIN KOHTPOJIb, | 53K3aMeH
TMokasaTem ouHast popma 3aouHas Gopma
oOyueHus o0OyueHus
KonnuecTBo 3a4eTHBIX eAMHULL (KPEAUTOB) 4
T'onx moaroroBku 1
Cemectp 2
KosmuecTBo yacos 144
- JIGKITMOHHBIX 34
- MPAKTUIECKUX, CEMUHAPCKHUX 18
- 1a00paTOPHBIX
- CaMOCTOSITEIILHOM paboThHI 92
B T.4. HHAMBHyaJIbHOE 3a/IaHNE
HepaenpHOE KOIUYECTBO YacoB, 8,2
B T.4. ayTUTOPHBIX 3




3. OnucaHue TMCHHUIIMHBI

Iean u 3agaun.

Heo0xoauMocTh co3/1aHUsl TaHHOTO Kypca BBI3BaHA CIEAYIOUIMMHU OOCTOATEIbCTBAMH.
beicTpopa3BuBatominecss (UHAHCOBBIA PpBIHOK, OaHKOBCKAas CHUCTEMa, IIOSIBJIEHUE HOBBIX
(MHAHCOBBIX MHCTPYMEHTOB TPEeOYyIOT CHEIHMAIBHOTO MX H3YUEHHsS] M 3HAKOMCTBA C METOIMKOU
(UHAHCOBBIX PACYETOB B OOJIACTM MHBECTULMOHHOIO aHajau3a. B CBA3M ¢ 3TUM BO3pacTaroT
COBpPEMEHHBIE TpeOOBaHMS K MOJArOTOBKE CIELUAINCTOB IO MaTeMaTHYECKUM MeEToJaM B
SKOHOMHUKE.

HoBplit yueOHBIM Kypc MOCBALIEH NMPUMEHEHUIO MAaTEeMAaTHYECKUX METOAOB K H3YyUCHHIO
CIELMANIbHBIX pa3ziesoB (MHAHCOBOIO aHaIM3a — (PUHAHCOBBIX U NMPOU3BOACTBEHHBIX MHBECTULUI
B YCIIOBUSIX OIPENEIEHHOCTH, KOTAa IMPEANOaracTcsi rapaHTUPOBAHHBIM IOJYyYEHHE J10XOJ0B B
TOYHO YKa3aHHBIE CPOKHM U B IIOJHOM O00BEME U B YCIOBUSIX HEONPEAEIEHHOCTH, KOT/1a HET TAKUX
rapaHuii..

Heabr Kypca - wu3ydyeHHME CHELMAIbHBIX pPa3/eloB  (UHAHCOBOIO  aHalu3a —
MPOU3BOJICTBEHHBIX M (PMHAHCOBBIX MHBECTHIIMHA HA OCHOBE IPUMEHEHHUS MaTeMaTHYECKUX
METOOB; JaTh OyIyIIMM CHEHMaINCcTaM IpeACcTaBIeHne O crioco0ax yrnpaBiIeHUsl HHBECTULIUSIMU B
YCIJIOBUSIX OIPENEIEHHOCTH.

3agaum kypca. I[IpuoOpereHue QyHIaMEHTaNbHBIX 3HAaHMW B 00MacTH (UHAHCOBBIX
pacu€roB, BKIIOYass MeTOoAbl oueHKH 3(pdexkTnBHOCTH (PrHAHCOBOW omepanuu W (PUHAHCOBBIX
IIOTOKOB, UCIOJIb3YIOUIMXCS B MHBECTUIIMOHHBIX Ipolieccax.

TpeGoBanus k pe3yJbTaTaM OCBOCHHUS TUCHHMILIMHBI: [Iporecc n3ydeHus! TUCIUILIMHBI
HarfpaBiieH Ha (OpMUPOBAHHE JIEMEHTOB CIEAYIOIIMX KommeTeHIuid B coorBercTBUM ¢ PI'OC
BO P® no nanpasnenuto noarorosku 01.04.02 Ilpuknaanas marematuka M MHGOpMaTUKa U
OCHOBHOM 00pa3oBaTelbHON IpOrpamMMbl BBICIIET0 OOpa30BaHUs HAIPABIEHHUSI MOATOTOBKH
01.04.02 TIlpuknagHas MaTeMaTMka ¥ HHQOpPMAaTHKa (Marucrepckas mporpaMma: akTyapHas
MaTEMaTHKA):

oowexynomypuvix (OK):

- CIIOCOOHOCTH K a0CTPaKTHOMY MBIILICHHIO, aHau3y, cuaTe3y (OK-1)

- TOTOBHOCTh K CaMOpPa3BUTHIO, CaMOpealIn3allii, UCIOJIb30BaHNI0 TBOPYECKOTO MOTEHIMAlIa
(OK-3);

0) obwenpogheccuonanvnvix (OIIK):

- TOTOBHOCTh K KOMMYHMKAIIUM B YCTHOM U MUCBMEHHOM (popMax Ha rocyJapCTBEHHOM SI3bIKE
Poccuiickoit ®enepaniui ¥ WHOCTPAHHOM SI3bIKE JJIsl peUIeHMs] 3ajad  NpodeccroHaIbHON
nesrenpHocTH (OITK-1);

- CIOCOOHOCTh CaMOCTOSITENILHO MPUOOpeTaTh C MOMOIBIO MH(POPMAIIMOHHBIX TEXHOJOTUN U
UCIOJb30BaTh B MPAKTUUYECKON JEATEIHbHOCTH HOBBIE 3HAHMS U YMEHHs, B TOM 4YHCJIE B HOBBIX
o0nacTax 3HaHHWI, HEMOCPEICTBEHHO HE CBS3aHHBIX CO c(epoil AESITeNbHOCTH, PACHIUPATH U
yrayomsiTh cBoe HayuHoe MupoBos3penue (OITK-3);

8) npogpeccuonanvuvix (I1K):
8 HAYYHO-UCCIe008AMENbCKOU OesAMENbHOCU:

- CHOCOOHOCTH MPOBOAMTH HAy4YHBIE HCCIEIOBAaHUS W TMOJy4daTb HOBBIE HayuyHble |
NPUKIIATHBIC PE3yJIbTaThl CAMOCTOSTENLHO U B COCTaBe HayuHOro koyurektusa (ITK-1)

- c1ocoOHOCTh pa3padaThiBaTh U aHAIW3UPOBATh KOHIENTYaAJIbHbIE U TEOPETUYECKUE MOJIEIH
pelraeMbIX Hay4HBIX podieM u 3axad (I1K-2);

NPOEeKmMHAs U NPOU3B00CHEEHHO-MEXHOTIO2UYECKAS OesSMENbHOCMb.!

- CHOCOOHOCTh pa3pabaThiBaTh M MPUMEHATh MaTeMaTHYeCKHEe METO/bl, CHCTEMHOE U
MpUKJIaJHOE MporpaMMHOe oOecriedeHre JJisi pelleHHs] 3aJad  HayyHOW M IMPOEKTHO-
TexHoornueckou aesitenpbaoctu (I1K-3);

- c1ocoOHOCTh pa3pabaThIiBaTh U aHAJIM3HPOBATh KOHIIENITYaJbHbIE U TEOPETUYECKUE MOJIEIH
pelraeMbIX 3a7a4 MPOSKTHOH U MPOU3BOICTBEHHO-TeXHOJIOrn4Yeckoit aesrenbHocth ([1K-4);
OpP2aHU3AYUOHHO-YNPABNEHUECKAS 0esIMENbHOCMb.

- CIOCOOHOCTH  YNpaBIATh  MPOEKTaMM, IUJIAHUPOBAaTh  HAYYHO-HCCIIEIOBATEIbCKYIO
JeATeIbHOCTD, aHAIM3UPOBATh PUCKH, YIPaBIATh koManoi npoekta (ITK-5);



- CHOCOOHOCTh OpPraHM30BBIBATH IPOILECCH KOPIOPATUBHOTO OOyYeHHsS HAa OCHOBE
HHGOPMAIIMOHHBIX TEXHOJIOTHI U pa3BUTHS KOPIOpaTUBHEIX 0a3 3Hanwuii (ITK-6);
- CIOCOOHOCTH pa3pabaTeiBaTh MW ONTHMHU3MPOBATH OH3HEC-TIJIAHBI HAYYHO-TIPUKIIATHBIX

npoektoB (ITK-7).

B pe3yJjbTaTe OCBOCHUA COACPKAHUA JUCHUIIIMHBI «PUHAHCOBOI0 aHAJIM3» CTYACHT

JOJIZKCH:
3HAThb

- OCHOBBl OLICHKM WHBECTHIMHA B YCJIOBHUSAX OIPEACIEHHOCTH W HEOINPEIEIEHHOCTH,
HEOOXOUMBIC JIJISl PEIICHHS TEOPETHUCCKUX M MPUKIIAIHBIX (PMHAHCOBBIX 33]1a4;

yMeTh

- IPUMEHSTh METOJIbI OIICHKH (PMHAHCOBBIX MHCTPYMEHTOB B YCJIOBUSX OINpPEAEIEHHOCTH U
HEOMpeAeNEHHOCTH IS pelieHusT (PUHAHCOBBIX 3a/1a4;

BJ3IeTh

- HaBbIKaMHW NMPUMCHCHUA COBPCMCHHOI'O MATCMATUYCCKOI'0 HHCTPYMCHTAPUA JJIsI PCIICHUA

(bl/IHaHCOBBIX 3aaa4,

- MGTO[[HKOﬁ IMOCTPOCHUA, aHalinu3a W MPUMCHCHHA MOI[CJICﬁ I/IHBCCTI/ILII/If/'I JJIs1 OICHKH
COCTOSHUS U IIPOrHO3a pa3BUTUS IIPCAIIPUATHA.

4. CopepxaHue IUCUMILINHBI U (OpMBbI OpraHu3anum yueGHOro npoiecca

IMopsiakoBbIi
HOMeEp U TeMa

Kparkoe conep:kanune TeMbl

Cooeporcamenvhutii mMooyan 1

Tema L MaremaTryeckue METOAbl, UCIOIb3yeMbIE U1l aHajlu3a WHBECTULIMN B
MartemaTuyeckue yCcInoBUSIX ompeaenéHHocTu. Pasnmokenune (QyHKUMA B CTENEHHBIE PSJIBL.
OCHOBBI [Ipumenenne  OpoM3BOAHBIX K  HUccleqoBaHMIO  (pyHkumid.  Merton
¢punancoBoro MaTeMaTUYeCKOW MHAYKIMU. MeToapl ONTUMHU3ALUU PEIICHUS 3a/1a4 JTUHEHHOTO
a”Hajmn3a B | IporpamMmmupoBanus. Hapamienue W JUCKOHTHUPOBAaHUE JEHEKHBIX CYMM.
yCJI10BHUSX Meroabl HapallleHUs: U AUCKOHTUPOBAHMS JIEHEXKHBIX CYMM U UX CpPaBHEHHE.
onpeaeJéHHOCTH. Homunanehupie u 3¢ (deKkTuBHbIE NPOIEHTHBIE CTaBKU. OKBHBAJIEHTHOCTH
IIPOLIEHTHBIX  CTaBOK. IlepemMeHHBIE NpOLEHTHBIE CTaBKU. JlOXOQHOCTH
(buHaHCOBOM omepanuu. YUET HAJIOT000I0KEeHUSI U UHOIAINHA. DKBUBAJICHTHBIE
CEpHH ILIATEKEH.
Tema 2. Amnaau3 [Tokazatenn 3¢(HEKTUBHOCTH HWHBECTHIIMOHHOTO TMpoeKTa. YHCTHhIH
(puHaAHCOBBIX U | IPUBEACHHBIN J0XOJ, BHYTPEHHSS HOpMa JIOXOJHOCTH, CPOK OKYIIAa€MOCTH,
NMPOU3BOJACTBEHHBIX | MHJEKC  peHTabenpHOocTH.  OneHka  3(Q@eKTUBHOCTH U CpaBHEHHUE
WHBECTULINH. WHBECTULMOHHBIX  mpoekToB. CBoilcTBa  mokazarenedt 3¢ (deKTuBHOCTH
KaluTaJIOBJIOKEHUH U UX B3aUMOCBSI3b.
Cooepirrcamenvuwlit Mooy 2
Tema 3. Mertoanl AHanmu3  4yBCTBHUTENBHOCTH. Meton cueHapueB. MmwutarnumonHoe

OLIEHKH pHucKa
WHBECTULHOHHOTO
MpPoeKTa

MozenupoBanue Monte-Kapno. Metoasl OLEHMBAaHHS WHBECTHUIMOHHBIX MU
KPEAUTHBIX PUCKOB C MOMOLIbI0 MAaKPOIKOHOMHYECKUX MOKa3aTeeH.

Tema.4.
JKCIepTHbIE
MeTOoabI B
(punancosom
a”HaJmn3e

Mertoa enbdu. DBpuctuueckuiit Metos. Mopdonorudeckuii METos.




KoanuecTBo 4acoB
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Tema 1. MaremMaTuueckue
OCHOBBI ¢unancoBoro | 35 | g | 4 23
aHaJam3a B yCJI0BHUSIX
onpeaeJéHHOCTH
Tema 2. Anaaun3
HHAHCOBBIX i
b 35 | 8 |4 23
NMPOM3BOACTBEHHBIX
HMHBECTHIIHIA.
Tema 3. Mertoabl OLEHKH
pucKka  WHBecTHIIHOHHOTO | 35 | 8 | 4 23
NMpPoeKTa
Tema 4. JKCNepTHbIE
MeToabl B  (pHHAHCOBOM 39 | 1016 23
aHaJm3e
Hroro 144 | 34 | 18 92




5 Meroanuyeckue peKOMEHIAUMHU Il POBeIeHUs JeKIMOHHBIX, MPAKTUYECKHUX U
JIa00paTOPHBIX 3AHATHIA.

JlabopatopHble 3aHATHS HE IPETYCMOTPEHbI Y4EOHBIM ILIAHOM.

TEMBI JIEKIIUOHHBIX 3AHATHAM

Ne Konuuecmeo
i Ha3zeanue memoi 4ACOs
1 [Maremarudeckue METOMbI, HCTIONb3yEMBbIE JIJISl aHAJIN3a HHBECTUIIUH B 9
YCIIOBHSX OIMPEACIIEHHOCTH
2 |HapamieHue U JUCKOHTUPOBAHUE JCHEKHBIX CYMM. 2
3 |doxomHOCTh (pMHAHCOBOI OINEepaIuu 2
4 [OxBUBaJCHTHBIC CEPUU TUIATSIKEH 2
5 |[Toka3zarenu 3¢(HEeKTUBHOCTH MHBECTUIIMOHHOTO MTPOEKTA 2
6 |Ouenka 3¢heKTUBHOCTH U CPAaBHEHHE NHBECTUIIMOHHBIX ITPOEKTOB. 2
7 |CroiicTBa nmokazareneit 3h(HeKTHBHOCTH KaMTATOBIOKEHUH 2
8 [B3aumocBs3p Mex Iy mokazareasiMu 3 HEeKTUBHOCTH 2
9 |AHanu3 yyBCTBUTENHLHOCTH. 2
10 |Merox cuieHapueB. 2
11 [Amurtanmonnoe moaenupoBanre Mounte-Kapio. 2
12 |MeTo1bI OllEHUBAHUSI MHBECTHIIHOHHBIX M KPSTUTHBIX PUCKOB C IIOMOIIBIO 9
MaKpPOIKOHOMHYECKHX MOKa3aTeleH.
13 [DkcmepTHBIE METOABI MPOTHO3UPOBAHUS 2
14 |Meton ensthu 2
15 [OBpuctuueckuii MeTo 2
16 |Mopdonorudeckuii MeToT 2
17 |OueHka TOUHOCTH SKCIIEPTHBIX MPOTHO30B. 2
BCEI'O 34
TEMbI IPAKTUYECKHUX 3AHSITUI
Ao Konuuecme
wn Ha3zeanue memui 0
yacoe
1 [JdoxomHoCTh (HAHCOBOI Onepanuu 2
2 |[1oX0gHOCTH IMOTOKOB ILIATEXKEH 2
3 |YucThiil mpuUBEACHHBIA MOXOJ, BHYTPEHHS HOpMa JOXOJHOCTH, CPOK 5
OKYIIaeMOCTH, UH/IEKC PEHTa0CITbHOCTH.
4 |Ouenka 3()(peKTUBHOCTH U CPAaBHEHNE UHBECTUIIMOHHBIX IIPOEKTOB 2
5 [Meton Monte-Kapiio 2
6 [OxoHOMETpHUYECKHE METObI B (PUHAHCOBOM aHAIIN3e 2
7 [OxcnepTHBIE METOIBI 2
8 [Mopdonornyeckuii meTon 2
9 [[TocTpoeHue MPOTHO3HOTO CLEHApUS 2
BCEI'O 18




6 Meroanueckue PpeKOMEHJANMH [0 OPraHM3aAlUH CAMOCTOSITEIbHOH PadoThI
CTY/ICHTOB.

OPTAHM3AIIUSI CAMOCTOSITEJIBHOM PABOTHI CTYJIEHTOB

No Konuuecmeo
wn Ha3zeanue memuwi wacos
1 [Hapamenue cymmbl 10JTa, KAl TATH3AIMS IPOIICHTOB 5
2 |doxomHOCTh (pMHAHCOBOM OIepaIuu 5
3 |MuBectumuu Llennbie 6ymary. 5
4 |Anaym3  QakTopoB, BIMSIOMIMX HAa  OLEHKY  HWHBECTHIMH  C 5

(UKCUPOBAHHBIMU JIOXOJAMH.
5 [Yuér nanoroob6moxxeHust 1 HHPIATIH 3
6 [YucThlii TpUBEICHHBIN JOXO, BHYTPEHHSS HOPMa JOXOJHOCTH 5)
7 |Cpok OKyIaeMoCTH, HHICKC PEHTA0CTbHOCTH. 5)
8 |Ouenka 3¢heKTUBHOCTH U CPaBHEHHE NHBECTUIIMOHHBIX ITPOEKTOB. 5
9 |CpoiicTBa noka3zatenei 3pHEeKTUBHOCTH KaUTAIOBIOKEHUN U X 6
B3aMMOCBSI3b.
10 |MmwuranmonHoe moaenupoBanre Monte-Kapio 5)
11 |[Anousuoyanvnas paboma 5)
12 [DxoHOMeTpUYECKHe METO/IbI B (PHHAHCOBOM aHAIIN3E 5)
13 |MeTo/ibl OlIEHUBAHUSI HHBECTUIIMOHHBIX M KPETUTHBIX PUCKOB C 6
MTOMOIIHI0 MAaKPOIKOHOMHUYECKUX ITOKa3aTeleH.
14 [CymHOCTh NPOTHO3UPOBAHHUSA. DKCIIEPTHBIE METOIBI )
15 |Meron Jensthu 6
16 |Mopdonorudecknii METO]T OIIEHKH pHUCKAa HHBECTUITMOHHOTO TIPOSKTA 5)
17 [Onenka TOYHOCTH SKCTIEPTHBIX METOJIOB 5)
BCEI'O 92

7 HuauBuayadbHbIE 32JaHUS COJEPKATCH B METOAUYECKUX YKA3ZaHUSIX.

NuauBuayanbHas padora

CamocTosTenbHO BbIOpaTh U3 MHTEpHET-pecypcoB MH(OpPMALMIO 0 MaKPOIKOHOMHUYECKUX
IIOKA3aTeNsIX HECKOJIBKUX CTPaH;
- IMOCTPOUTH aBTOPETPECCUOHHBIC MOJCTIN IJIA MaAKPOIKOHOMHWYCCKUX HOKaBaTeﬂeﬁ, IMPOBECTU
UX TUarHOCTHKY;
- MOCTPOUTH MYJbTU(AKTOPHBIE MOJEIN 0000HIEHHOTO MaKpO3KOHOMHUYECKOIO MOKa3aTels
KaX/10il M3 BHIOpaHHBIX CTpaH © C TIOMOIIBIO JIOTHCTUYECKOH perpecccuu HalTH
MMPOTHO3UPYEMYIO Ha CIEAYIONMNA TEPUO]  BEIWYUHY HEIUBEpCUPHUIIUPYEMON KOMITOHEHTHI
BEPOSATHOCTH J1e(0ITa KOMIIAaHUI-3aEMIITUKOB U3 ATUX CTPAH;
- [POBECTU BepU(UKALMIO TPOTHO30B;

CENaTh BBIBOBI

8 KoHTpoJ/IbHBIE BONPOCHI K MPOMEKYTOYHON aTTeCTAUH

1 Yo Takoe mporeHTHas cTaBka? B 4yem oTaudre mporeHTHRIX cTaBoK 1 U d ?



N

UTto Takoe HapalleHUe CyMMBbI J0Jra, KamuTalu3alus MpoIleHTOB, MHOKUTEIb HapallleHus ?
CKOJIBKO CYIIECTBYET METOJIOB HapalieHusi CyMMbI fodra? Kak cpaBHUTH MEXy CO00#
mo0Oble ABa Meroaa?
4 Yrto Takoe TMCKOHTUPOBAHUE CYMMBI J10JIrda, COBPEMEHHAsl BEIMYMHA CYyMMBI JI0JITA,
JUCKOHTHBIN MHOUTEIb?
CKOJIBKO CYIIECTBYET METOJIOB JUCKOHTUPOBAHUS CyMMbI foJira? Kak CpaBHUTh MEXKIY
coboii mo0bIe 1Ba MeToaa?
Uro Ttakoe puHaHcoBas onepanusa? Kak onpenensercs 10X01HOCTh (UHAHCOBOM oreparun’?
Urto Takoe ypaBHEHHUE 3KBUBAJICHTHOCTU? JlJIT Yero oHO MCIONb3yeTcs?
8 Uro Takoe MHBECTUIIMOHHBIN MpoekT? JlaTh onpeneneHue nokasarenen 3hPpexTHBHOCTH
WHBECTUIIMOHHOTO MPOEKTA.
9 Ilomy4uTh 3aBUCUMOCTb YACTOTO IPUBEAECHHOTO JOX0/1a IPOEKTA OT CPOKA Hadyalla OTAAuYU
OT MHBECTUIIUM.
10 Kak ycraHaBiIMBaeTcs CTaBKa JUCKOHTUPOBAaHUA?
11 B yeM nmpeumyIiecTBO MPOEKTa, BRIOPAHHOTO 10 KpUTEpHI0 MakcumaibHoro NPV, nepen
JPYTUMU IPOEKTaMu?
12 B ueMm npenMyIiecTBo NpoeKTa ¢ HanboJIbIIMM 3HaUeHUeM nokasarens IRR ?
13 Yro Takoe pe3epB 0e30MacHOCTH poeKTa?

w

(6}

~N o

9 Odpa3zen MOaYJBHOI0 KOHTPOJIS

rOY BNO «TOHELKHNI1 HAIIMOHAJIBHBIN YHUBEPCUTET»
CDaKy.TIBTCT MAaTCMATUKHU U I/IH(1)OpMaI_II/IOHHbIX TEXHOJIOTUH

Hanpasnenue noocomosxu: 01.04.02 Ilpuxnaonas mamemamura u UHpopmamuxa
Maeucmepckas npoepamma: AKmMyapHas MamemamuKxa

Ipoepamma noocomosku: akademuyueckas mazucmpamypa

Cemecmp 2

Yuebnas oucyunnuna @unancoswlii ananu3

MOAYJIbHAA KOHTPOJIbHAA PABOTA

BAPUAHT Ne1l
1. VIHBeCTHIIMOHHBINA IPOEKT MPE/IIOJIaraeT 3aTpaThl Il Pa3BUTHS POU3BOJICTBA.
lo, l1,....,In, TO€ lx — MHBECTHIIMK HA peannu3alMio MpoeKTa B K—bIil To1, 4TO B OymayIiemMm

npuHeceT 10Xoab! Yo, Yi,....,Yn, Tae Yix— aoxoxa B K — it rog (K= 1,2,....,n),

[TpoBecTn pacyeTsl C UCIOJIB30BAHUEM ODJICKTPOHHBIX TAaONUI[ Ui  ONpEACICHHS
XapaKTEPUCTHK TPOEKTa B 3aBUCUMOCTH OT CTaBKH JMCKOHTHPOBaHUs I (I — MPOLICHTHAs CTaBKa,
OMpEIeNSIeTCs 0 HOMEPY BapHaHTa):

YHUCTOM npuBeaeHHON croumocTr ipoekta NPV(r);

cpoka okyrnaemoctu mnpoekrta T(r);

penTtabensHOCTH N(r).

[To pesynpraTtamMm pacdeToB NPUONMIKCHHO HAWTH BHYTPEHHIOID HOPMY JOXOJHOCTH
npoekrta IRR u 3anonauTth Tabnuiy.

MHBECTHIIMOHHBIN MMPOEKT XaPAKTEPU3YETCsl CICAYIOIINMH BETUYHHAMHA

T'on 0 1 2 3 4 5
HuBectummn 3600 1000 0 1000 0 0
Hoxonbl 2000 2200 2000 2000 2000




2 Haiigute coBpeMeHHOE 3HaUeHHE MHBECTHIINH, €CIIA HapallleHHas K KOHITY MSATOro roja
CyMMa COCTaBJIsIeT 25 ThIC.p. [IpOIEHTHI HAYUCIISFOTCS 11O CJICAYIOIIUM CTaBKaM (TIPOIICHTHI
CJIOXKHBIE): a) 120 % B koHIIEe Kaxa0r0 roaa; 0) 50 % B KOHIIE KaXKIOTO MOITYTOIHS.

3. JloxogHOCTh (pMHAHCOBOM OTEepaIuu

VYTBepKIIeHO Ha 3aceaHnu Kadeapbl TCOPHU BEPOSTHOCTEH U MaTEMAaTUIECKON CTaTHCTUKH,
poTOoKOJ Ne or“ ” 20 T

3aB. kadenpoii
[IpenonaBarens

o1

2

KpnTepml OLCHUBAHUSA MOAYJBHOI'0O KOHTPOJIHA

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

10 Oopa3zen 3K3aMeHAIMOHHOT0 OUJIeTa

Teopemuueckue 6onpocot K IK3ameHy
Jlatb omnpeneneHus CAEAYIOUUM OHATHUAM: MPOLIEHTHI, TUCKOHT, IIPOLIEHTHAs CTaBKa,
IIEPHOJ, HAYUCIICHUS IPOLEHTOB, MPOCTasi MPOLCHTHAs CTaBKa, CJIOXHAsl NPOLIEHTHAs
CTaBKa, HapaIlleHUe CyMMBbI J0JIra, IUCKOHTUPOBAHUE CYMMBI JI0JITa.
MeTtoapl HapaleHus: CyMMBI JOJra U MX cpaBHeHHe. CBOMCTBA HApAIlEHHON CyMMBI
J0JITa.
MeToapl NUCKOHTUPOBAHHMA M UX CpaBHEHHE. (CBOWCTBA COBPEMEHHON BEJINYMHBI
CYMMBI JIOJITA.
DOKBHUBAJICHTHbIE IPOLIEHTHBIE CTABKH, HOMUHAJIbHAS MPOLIEHTHAs CTaBKa, 3((heKTUBHAs
MIPOLIEHTHAs] CTaBKa, HEINpepbIBHAs MPOLIEHTHAs CTaBKa, IMEepEeMEHHas MpOLIEHTHAas
CTaBKa.
Nudnsmus. Uaaexe noTpeduTenbckux 1eH. Temn npupocta HHGIAIUN.
@duHaHCcoBass omepanus. Y4€T HHQISIUMM W HAJIOrOB MpPHU pacuére JTOXOIHOCTH
(uHaHCOBOM orepaiuu.
OKBUBAJIEHTHOCTb JECHEXKHBIX CYMM BO BPEMEHHU. DKBUBAJICHTHOCTb CEpUM IIATEkKEN.
DKBUBAJIEHTHOCTh (PMHAHCOBBIX 0053aTEIbCTB. Y paBHEHUE SKBUBAJICHTHOCTH.
WuBectunum, ux Buasl. Llennas Oymara, obnuranus.
[Tokazarenu 3 pexKTUBHOCTH MHBECTUIIMOHHOTO MPOeKTa. MIX 3KOHOMUYECKHI CMBICIL.

10. CornacoBaHHOCTb MOKa3aTesei B OLIEHKE IPOEKTA.

11. /Iox0oAHOCTh MHBECTULIMU B IIEHHYIO OyMary.

12. MeTobl OIIeHKH prCKa HHBECTULIMOHHOTO MPOEKTa. AHAIN3 YyBCTBUTEIHHOCTH

13. MeTobl OIIeHKH prCKa WHBECTHIIMOHHOTO MPOEKTa. AHAIHN3 CIIeHApHEB

14. SxoHoMeTprUUeCKHEe METOIBI B (PUHAHCOBOM aHAJIH3E

15. Mopdosoruueckuii METO OLEHKH PUCKA HHBECTHILIMOHHOTO MPOCKTA

16. Meroapl  OLEHMBAaHMS  MHBECTHLMOHHBIX M  KPEOWTHBIX  PUCKOB C  HOMOIIBIO

MaKpO3KOHOMUYCCKUX IoKa3aTeseh



Oopa3sey IK3aMeHAUUOHHO20 Oulema

IOy BIIO «IOHEIKA HAIIMOHAJIbHBII YHUBEPCUTET»
@akynbTeT MATEMaTHKH U MHPOPMALMOHHBIX TEXHOJIOTUI

Hanpaenenue noocomosxu: 01.04.02 Ilpuknaonas mamemamura u ungopmamuxa
Maeucmepckas npoepamma: AKmyapHas MamemamuKxa
Ilpoepamma nodecomosku. aKademuueckaa mazucmpamypa
Cemecmp 2
Yuebnas oucuyuniuna Dunancoswlii ananus
BUJIET Nel

1. [laTb onpeneneHus CIEAYIOINM MTOHATHAM: IPOLEHTHI, AUCKOHT, IPOLIEHTHAsl CTaBKa, IEPUO]
HAYUCIIEHUS MPOLIEHTOB, IPOCTasi IPOLIEHTHAs CTaBKa, CII0’KHAs IIPOLICHTHAs! CTaBKa

2. Tloxazatenu 3()(peKTHBHOCTH MHBECTUIIMOHHOTO IPOEKTA.

3. Ilpu Bbimaue kpeauta Ha 200 gueit mog 10 % rogoBBIX KPEAUTOP YAECPKUBAET KOMHUCCUOHHBIE
B paszmepe 0,5% ot cymmbl kpenurta. CtaBka Hajmora Ha npoueHTsl 10%. KakoBa 1oxoaHOCTb
olepaLuu JUist Kpeauropa?

4. HHBecTop cO CPOKOM MHBECTHIIMM 3 ToAa paccMaTpuBaeT NOKyNky 20-jeTHed oOiurauuu,
KYIOHHbIE IUIaTEXU MO0 KOTOPOHM BBIJIAUMBAIOTCS KaxJple nosrofa. Homunan oGnuranun
1000 n.e., romoBast KymoHHast crtaBka 8 %, JOXOMHOCTh K morameHuto 10 % TOIOBBIX.
WHBecTop 0XXHMJaeT, 4TO OH CMOXKET PEUHBECTUPOBATh KYNOHHBIE BBIILIATHI IO T'OJOBOM
cTaBke 6 % M B KOHLE IUIAHUPYEMOTO CpOKa MHBECTHLMM 17-1eTHsist obOnurauust Oyner
IIPO/IABATHCS C JOXOJHOCTBIO K HorameHuto 7 % ronosbix. OnpeaeauTs roJloByr0 10X0IHOCTh
MHBECTULIMH B 3Ty 00JIMTalMIo Ha 3 TO/A MIPU 3TUX YCIOBUSX.

YTBepxkaeHO Ha 3aceqaHuu Kadeapoil TeOpuH BEPOSITHOCTEM M MaTEMaTHYECKOM CTAaTUCTUKH,
IPOTOKOJI Ne or“ ” 20 1.
3as. kadeapoin

JK3aMeHATOP

Kpumepuu oyenuganus sxzamena

Homep 3a0anun Konuuecmeo 6annog
3aganue 1 10
3aganue 2 15
3aganue 3 10
3aganue 4 15
Bcero 50 6ans0B

11 Kpwurepuu oueHuBaHus

[To xypcy mpenmnonaraercsi MpoBeJACHHE MPOMEKYTOUHON aTTECTAllMM B BUIE MOAYJIBHOTO
KOHTPOJISI, BBIMOJIHEHWE WHAMBHIYAIbHON pa0bOTHI M JK3aMeHa. JK3aMeH CHaloT CTYICHTBI C
LIETIBIO TTOBBIIIEHUS] PEUTHHT .

Pacnpeoenenue 6annos, Komopwvie Mo2ym noayuums cmyoeHmol
6 npouecce u3yueHus OUCUYUNIUHbL



yueOHasi paboTa CTyeHTa

Opranu3auuoHHO

CPC

NuauBuayanbHas
paGora

MonayJibHbBI KOHTPOJIb

max 20 6amoB max 50 6asuioB

max 30 6as1oB

IlIxana coomeemcmeusn 6417106 HAUUOHAILHOU WIKATlE

Ouenka Ouenka no OueHka no rocy1apcTBeHHOM 1IKaJe Ouenka no
no mkaJje | 100-6anabHoi (3x3ameH, auddepeHIIMPOBAHHBII 3a4eT) rocyaapcTBeHHOi
ECTS HIKaJie HIKaJe (3a4eT)
A 90-100 5 (0TAM4HO) 3a4TECHO
B 80-89 4 (xopor1o) 3a4TCHO
C 75-79 4 (xopor1o) 3a4TCHO
D 70-74 3 (YIOBJIETBOPUTEIIHHO) 3a4TECHO
E 60-69 3 (YIOBJIETBOPHUTEIHHO) 324TEHO
FX 35-59 2 (HeyIOBIETBOPUTEIIHHO) HE 3a4TEHO

C BO3MOXHOCTBIO ITOBTOPHOM CHA4H
F 0-34 2 (HeyIOBIETBOPUTEIIHHO) HE 3a4TEHO
C BO3MOKHOCTBIO TIOBTOPHOM CITa4H MPHU YCIOBUU
00s13aTeIbHOTO HAObOpa JIOTIOTHUTEIIbHBIX 0aJlI0B

12 . MaTepuajJIbHO-TeXHHYECKOe o0ecneyeHne y4eOHOro mpoiecca

00opyIoBaHHAsI MEJIOBOH HIJIM MHTEPAKTUBHOMN JIOCKOM.

13 PexomeHI0BaHHAs JUTEpaTypa

I[J'IH IMPOBEACHNUA JICKIIMOHHBIX U IMPAKTHYCCKHUX 3aHATHI Tpe6yeTc51 AyJUTOpH HA I'pYyHILY,

Ne
n/n

HaunmenoBanue

Koua-Bo
IK3eMILISIPOB
B OMOIMOTEKE

JdouHY

Hanuvyue
3JIEKTPOHHOM
BepCcUM B
9BC

Ocnognas n1umepamypa

bonmapes, b. B. MonxenupoBanue 53BONIONUN LEH
PUCKOBBIX aKTHUBOB, SBOJIONUI KamuTala CTPaxOBbIX
KOMITAHUI YW HAKOMUTEJIBHBIX (POHNOB : yuel. mocodue /
b. B. bounapes, T. B. )KmbixoBa, A. B. baes ; Jloneukuit
Hal. yH-T. - [loneuk : JlonHY, 2014. - 275 c¢. Mecra
Bbimaun: 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

[Tpuknanueie aCTIeKThI (buHaHCOBOTO aHanmsa
[DnexTpoHHBIN pecypc]: ydeOHO-METOAMYECKOe MmocoOue
/ coct.. Wlypxko WN.JI. — JHomenk, HouHY, 2017. —
OnexTpoHHbIe naHHbIE (1 daitn).

®uHaHCOBBIN aHAM3 [DNEKTPOHHBIA pecypc|: yueOHoe
nocobue / coct.: lllypko N.JI.— dounenk, JouHY, 2017. —
OnekTpoHHbIe naHHble (1 daitn).

Jonoanumenvnas numepamypa

B

\ bonpapes, b. B. CtoxacTnueckoe nCUMCIEHUE B 3a]1a4ax
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¢uHaHCOBOM M akTyapHOH MareMaTHKH. OIeHKa PUCKOB
B CTPaxOBaHUH [ DIEKTPOHHBIN pecypc| : MoHOTpadwus /

b. B. bonnapes, O. E. Cocuunkuii. - Jloneuxk : JlonHY,

2013. - anexTponHbie ganHbIe (1 daiin).

5. Menpauk, M. B. ®uHaHCOBEIN aHAIM3: CUCTEMA
MOKasaresei 1 MEeTOIMKa POBeIeHUS : yuel. mocoodue /
M. B. MensHuk, B. B. bepanukos ; noa pea. M. B.
Menbnuk ; @un. akaa. npu [lpaButensctee PO. - M. : 51 -
OxoHOMUCTB, 2006. - 159 c. : AVJI (cB00. 47 5k3. u3 47),
AHJI (cB00. 1 3k3. u3 1), Ka66 (cB006. 2 3k3. u3 2), Uzl
(cB0O. 1 3k3. U3 1)

14 UudopmannoHHbIE pecypchl

1. http://mondnr.ru/ — MunuctepcTBo 00pa3zoBanus U Hayku Jlonenkoit Hapoaaoi
peciyOInuKH

2. https://lwww.donippo.org/ — TOY 1O «J/loHeukuii pecrnyOInKaHCKHA HHCTHTYT
JIOTIOJTHUTEIIBHOTO TIEAarOrHueckoro 00pa3oBaHusl

3. http://ippo-vm.at.ua/ — Otaen marematuku Jouerkoro PUIATIO

4. http://resobrnadzor.ru/ —Pecniybnukanckas ciry:x0a 1o KOHTPOJTIO U HaJ30py B cdepe
o0pa3oBaHMs U HAyKU

5. www.newlibrary.ru - HoBas 3aeKTpoHHas OMOINOTEKA;

6. www.edu.ru — demepanbHbIii IOPTAT POCCHICKOro 00pa3oBaHus; www.mathnet.ru —
00IIEPOCCUIICKUI MaTeMAaTHUYCCKUI TTOPTAJ;

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

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

15 IIporpammHoe obecnieyenmne

1. Windows 7 PRO (xopnopatusHas auuensus JJOHHY Ne 46484614);

2. Microsoft Office (xkopnoparuBnas nuuensus JOHHY nuuensus Ne 46472919);

3. Microsoft Visual Studio (uniensust nporpammsl DreamSpark i1t BeICIIIX

y4eOHBIX 3aBeJICHUI);

4. JIuuensuu GPL, Apache, BSD mist cBo6ogHOTO iporpamMHuoro odecrnieuenus: FreeLab, Scilab,
R Studio, Python, Eclipse, Free Pascal, Tries Mode, Prolog, Autusupyc Kacnepckoro, Linux
Fedora, Libre Office, Adobe Acrobat Reader, XPDF, Blender, KOMITAC-3D LT, Paint.NET,
Gimp.
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