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YTBEPXK/IAIO

H. o. 1exaHa 5KOHOMH
[Tommkos 1O. H.
21 anpens 2020

(axynbrera

D,
\‘V)IJHH({WZ; s g
Pabouasi mporpamMma y4eOHOH JUCIMIUIHHBI «IICTCpMHHHpM U CTOXAaCTHYECKHE

Mozien (PMHAHCOBOW MaTeMaTHKH» COCTaBlieHa ¢ ydeToM denepaibHOro rocy/1apcTBeHHOro 00-
paszoBarebHOro crangapra Beicuiero obpasosanus (PI'OC BO) no nanpabjieHHIO MOArOTOBKH
38.04.01 DxoHomuka (ypoBEHb MArMCTPATYphl), YTBEPXKIEHHOIO MpHKazoM MunucTepera oopa-
30oBanus U Hayku Poccuiickoit @emeparmu ot 30 mapta 2015 r. Ne 321 (¢ M3MEHEHHAMHU H JIOTIOJI-
Henuamu ot 13 urons 2017 r.); [opsaka opranu3anmu y4eGHOTO mporecca B 00pa3oBaTeIbHbIX
OpraHu3alysx BhICHIErO IpodeccHoHanbHOro odpasopanus Jlonenkoit Hapojuoit PecryGimku,
YTBEPXKJIEHHOTO MprKazoM MuHucreperBa oopasoBanus u Hayku JIHP Ne 1171 or 10.11.2017 r.
(c usmenenuamMu, BHeceHHbIMU OT 03.05.2019 r. No567); y4eGHOro miana u ocHOBHOH o6pa3oBa-
TenbHOM nporpammbl «IIpuKiiaHas 5KOHOMEKa» HanpaBiaeHus noarorosku 38.04.01 Dxonomuka,
paspabotannoi B 'OY BIIO «JloHenkui HaMOHAIBHbBIH YHUBEPCUTETY.

PazpaboTunku:
JloueHT, /1.3.H., 3aB. Kadeapoii

MaTeMaTHKH U MaTeMaTHYEeCKUX -
METOJIOB B 9KOHOMHKE [Tommkos 10.H.
AccucTeHT Kadenpsl
MareMaTUKH ¥ MaTeMaTHYECKUX
METO/IOB B 9KOHOMUKE .—zx,é 3arypckas T.H.
7
I[Iporpamma y4eOHOI JUCUMIUIMHBI yTBEPXKACHA Ha 3acelaHuH KadeIpbl MaTeMaTHKH U

MaTeMaTHYeCKHX METOJIOB B 9KOHOMHKE
ITporokon Ne 9 ot «16» anpesnst 2020 r.

3am. 3aB. Kadenpoi
MaTeMaTHKH ¥ MaTeMaTH4YeCKUX 2 =5
, / ~
METO/IOB B 9KOHOMHKE C. LP.',&&-/ ['majxosa JILA.
7 .

[Tporpamma yueGHOM JUCHHMIUIMHBI 0J00peHa y4eOHO-METOMMUECKOH KOMUCCHEH IKOHO-
MH4ecKoro akyaprera

[Tporokoin Ne 8 ot «20» ampesns 2020 r.

Ipencenarens yueOHO-METOAMYECKOH
KOMUCCHH KOHOMHYECKOTO (hakyibTeTa Crpenuna E.H.




1. O6aacTh NpUMeHEHUsSI M MeCTO TMCHUILIHHBI B Y4eOHOM mpoiiecce

W3ydeHrne NeTepMUHUPOBAHHBIX W CTOXACTHUYECKUX Mojeiel (PMHAHCOBOW MaTEMaTHKH,
BbIPa0OTKa HABBIKOB MX MPUMEHEHHs AJISl aHAIM3a COLMAIbHO-KOHOMHUYECKUX SIBICHUI U MPO-
LIECCOB SIBJISICTCSI HEOOXOAUMBIM YCIOBHUEM MOJITOTOBKH BBICOKOKBATU(DUIIMPOBAHHBIX CIICIIUAIIH-
CTOB, CHOCOOHBIX IMPOBOAUTH (PUHAHCOBO-IKOHOMUYECKHE PACUETHI, HUCIIOJIB30BATh Pa3IMYHBIC
CXEMbl HAYUCICHHS TPOICHTOB M JTUCKOHTUPOBAHMSA, AHAIM3HPOBATH (UHAHCOBO-KPEIUTHBIE
ONEpalMH U T.J., YTO B UTOT€ MO3BOJSAET TBOPUYECKU MOAXOANTH K PEIICHUIO CIIOKHBIX Y3KOHOMHU-
YeCKUX NpoOJjeM M BBIPadaThIBATh YHPABISIOMIME BO3ACUCTBUS C IIENBIO MOJMYYCHHUS IMOJIOKH-
TEJIHHOTO0 SKOHOMHYECKOTO 3P deKTa.

JlanHasi yueOHasi TUCIMILIMHA UTPAET BAXKHYIO POJIb B (POPMHUPOBAHUN SKOHOMHUYECKOTO
CHelUaIuCcTa-IPUKIAJIHUKA, BIAJCIOIEr0 MaTEMaTUYECKUMH METOJAMH MOJEIMPOBAHUS TOBE-
JICHUS COIIMATIbHO-3KOHOMUYECKHUX CHCTEM B Pa3IMYHBIX cepax XO03siCTBEHHON JEesITeIbHOCTH C
LIEJIBIO aHAJIN3a, IPOTHO3UPOBAHNS, IIJTAHUPOBAHUS U YIIPABIICHUS 3TUMH CUCTEMAMH.

JucuuminHa ocHOBBIBaeTCA Ha 0a3e y4eOHbIX JUCLHMIUIMH 00pa30BaTeIbHOW MPOTrpamMMbl
ypoBHs BO «bakanaBpuary.

SBnsiercst ocHOBOM i m3ydeHust aucuuIiiMH «KoauuecTBeHHblE MeETOIbl Ou3HEC-
AHATUTUKNY, «J[MCKPETHOE U CUCTEMHO-AMHAMUYECKOE MOJEIUPOBAHUEY, «MOaen 3KOHOMUYe-
CKOM JTUHAMUKHY, «DKOHOMHKO-MAaTEMAaTHYCCKHII MHCTPYMEHTapuil ynpaBlieHHs pHCKaMu» U JIp., a
TaKKe JJI HAaITUCaHUs BBITYCKHOM KBATU(DUKAIMOHHON pabOTHI.

CTpyKTypa AU CUMNIMHBI

Harmpapnenust moAroToBKA 38.04.01 DxoHOMHKA
Marucrepckasi nporpamma [IpukianHas YKOHOMHUKA
[TporpamMmMa moAroTOBKH AkaJieMrudecKasi MarucTparypa
Kpanuduxarms Maructp
KomgecTBo copepkaTebHbIX MOTYJIEH (TeM) 2 (6)
JucuuImmHaa 6a300130171 / BApHaTUBHON YacTH BapHaTHBHAA 4ACTH
o0pa30BaTeIbHOM MPOrpaMMbl
DopMBI KOHTPOJIS 1 MOTynBHBIN KOHTPOIIB, 3a4ET BO 2-M CEMECTpe
dopma 00yUyeHHst
oyHas 3a09HAs
KonndecTBo 3a4eTHbIX eAnHUIL (KPEAUTOB) 2 2
I'ox monroToBkn 1 1
CemecTtp 2 X
KonuuecTBo yacos 72 72
- IEKIIMOHHBIX
- IPAKTUYECKUX, CEMUHAPCKHUX 14 2
- 1aOOPaTOPHBIX 14 2
- CAaMOCTOSATEIbHOM paboThI 44 68
B T.4. MHIMBHIYQJILHOC 3a/IaHNC 10 10
HepnenbHoe KOTMYECTBO YaCOB, T.4. 6 X
ayJIMTOPHBIX 2 X
camocTosTeNnbHas paboTa 4 X




2. Onucanue QTUCHUNIHHBI

eau u 3agaun

Ilenv - chopMupoBaTh y CTYAEHTOB CUCTEMY TEOPETUYECKUX 3HAHUN U MPAKTHUYECKHUX
HaBBIKOB IO KCIIOJIb30BAHUI0 MAaTEMATHUUECKOTO arapaTa METOJOB KOJWYECTBEHHOTO JIE€TEPMU-
HUPOBAHHOTO M CTOXAaCTHYECKOI0 aHalin3a, HEOOXOAUMBIX ISl MPUHATHS (PUHAHCOBBIX pPEIICHHIA
B YCJIOBHSIX COBPEMEHHOTI'O PHIHKA.

B xojne u3yuenus Kypca pemaroTcs Cleyoue 3a1a4u:

- OBJIaJICHUE OCHOBHBIMU MPUHIIMIAMHU W METOJAMU HAYUCIICHUS MPOCTBIX U CIIOKHBIX
MIPOLIEHTOB;

- onpenenenre Y3PGEKTUBHBIX MPOLIEHTHBIX CTABOK B CXeMaX JUCKOHTUPOBAHUS,

- MOHMMaHHe (PUHAHCOBOM SKBUBAJIEHTHOCTU B JETEPMUHUPOBAHHBIX MOJIEISIX MOTOKOB
IIATEXKEH;

- 00y4ueHHe COBPEMEHHBIM IOAXO0/JaM K CTOXAaCTUYECKOMY MOJEIMPOBAHUIO pPaAIlMOHAIb-
HBIX CTOUMOCTEH MPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB;

- OCBOCHHE BEPOATHOCTHO-CTATUCTUYECKUX METOJIUK OTOOpa HEeHHBIX Oymar B (hOHIOBBIHA
nopTQens;

- IPUMEHEHHE CTOXACTUYECKHUX MOJIeel yrnpaBiaeHus: GOHIOBBIM MOpTdenem.

TpeGoBanus K pe3yibTaTaM 0CBOECHHS TMCHMILVIMHBI: TIPOIIECC U3YUCHUS TUCIUILTAHBI
HampalieH Ha (OPMUPOBAHUE IEMEHTOB CIEAYIOIUX KomneTeHuuii B coorserctsuu ¢ ['OC BO
P® no nanpasnenuro noaroroBku 38.04.01 DxoHOMIKA ¥ OCHOBHOW 00pa30BaTeIbLHON IPOTrpaM-
MOi1 BhIcIIero o0pa3oBanus HampapieHus: moArotoBku 38.04.01 DxoHoMuka (MarucTepckast mpo-
rpamma: [Ipukinagnas 5JKOHOMHKA):

oowexynomypnuix (OK):

OK-1 | CIIOCOOHOCTBIO K a0CTPAKTHOMY MBINIJICHUIO, aHATTU3Y, CHHTE3Y

oowenpogpeccuonanvuvix (OIIK):

OIIK-3 | crocoGHOCTHIO IPUHAMATH OPraHH3ALUOHHO-YIPABICHUECKHE PEICHHSI.

npogeccuonanvnuix (I1K):

mzytmo-ucczzedosam €IbCKAas 0essmeIbHOCHb

[K-1 CIOCOOHOCTBIO 00001IaTh U KPUTHUECKH OLIEHUBATh PE3YJIbTAThI, IOJyYE€HHBIE OTEUE-
CTBEHHBIMHU U 3apyO0€KHBIMU HCCIIEI0BATEISIMH, BBISIBIISATh MIEPCIIEKTUBHbIE HAPaBJICHUS,
COCTaBJISITh NPOTpaMMy HCCIIEI0BAaHUIN

I1K-2 CITOCOOHOCTBHI0O 00OCHOBEIBATh AKTYaJIbHOCTb, TCOPCTUYCCKYIO U ITPAKTUYICCKYIO 3HAUH-
MOCTb I/I36paHHOI\/'I TCMbI HAYYHOI'0 NCCICAOBAHUA

NPOEKMHO-IKOHOMUUECKAA 0esime/IbHOCHLb:

IK-7 CIIOCOOHOCTBIO paBpaGaTLIBaTL CTPATCTrUr NOBCACHUA DKOHOMHUYCCKUX arCHTOB Ha pa3-
JIMYHBIX PBIHKAX

aHanuUmMuuecKas 0esimeabHOCHLb

I1K-8 CITOCOOHOCTBIO TOTOBUTH AHAIMTUYECKHUE MAaTEPUAJIBI JIJIs1 OIICHKH MEPOTIPUATHIA B 00J1a-
CTU SKOHOMHUYECKOU MOJUTHUKHU U MIPUHITUSA CTPATErMYECKUX PELICHUN HA MUKPO- U MaK-
pOypOBHE

IK-9 CIOCOOHOCTBIO aHAIM3UPOBATH U UCIIOJIL30BATh PA3IMYHbIC HCTOUHUKY WHPOPMAITUH IS

MMPOBCACHNUA DKOHOMHUYCCKUX PaCYCTOB

I1K-10 CIIOCOOHOCTBIO COCTABJIATH MPOTHO3 OCHOBHBIX COITHUAJIbBHO-O9KOHOMUYCCKUX MoKa3aTesei
ACATCIIBHOCTH NPCANIPUATHUA, OTPACTIN, pCTUOHA U SOKOHOMHKHU B IIEJIOM

OpP2AHU3AUUOHHO-YRPAGIEHYeCKanA OesAmenbHOCHLb

I1IK-12 | cmocoOHOCTBIO pa3pabaThIBaTh BApPUAHTHI YIPABICHYECKHX PELICHUH 1 000CHOBBIBATH X
BBIOOp HA OCHOBE KPUTEPUEB COUAITbHO-DKOHOMHYECKOU d(PPEKTHBHOCTH
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Tpebosanusa Kk ypoeHio oceoenus cooeprcanus oucyunaunsl. B pe3ynbrate U3ydeHUs
y4eOHON TUCIUTUTMHBI «JleTepMUHUPOBAHHBIC U CTOXACTHYECKIE MOJICTH (PUHAHCOBOM MaTEMaTHKI))
MarucTpaHT J0JKEH

a) 3Hamo:

- KOHLICTILIMIO U3MEHEHUSI CTOMMOCTH JIEHET BO BPEMEHU;

- OCHOBHBIC MOHSTHUS (PUHAHCOBON MaTEeMaTHKH;

- OCHOBHBIE METO/Ibl PUHAHCOBOW MaTEeMaTHKH;

0) ymembn:

- MCIOJIb30BaTh CUCTEMY 3HAaHUN O METOJaX KOJWYECTBEHHOIO aHaju3a JJs NpuHsTUs (u-
HAHCOBBIX PELICHUN;

- OCYLIECTBIIATh aHATUTUYECKUE UCCIICIOBAHNUS, HEOOXOJUMBbIE 7151 00ECIIeYeHHS! YCTICIIHOM
JEeATEILHOCTH XO3SMCTBYIONINX CYOBEKTOB HA (PUHAHCOBBIX PHIHKAX;

6) enademun:

- TEXHUKaMU (DHHAHCOBOT'O IUTAHUPOBAHUS U IPOTHO3UPOBAHMUS,

- KOJINYECTBEHHBIMU METO/IaMH aHAJIM3a [TPU IPUHATUY YIIPABICHUECKUX PELICHHUM.

3. Coep:xaHue JMCHUILVINHBI M (JOPMBI OPraHU3aMU Y4eOHOI0 Npouecca

Jucunmmna «JleTepMUHUPOBAaHHBIE M CTOXAaCTHYECKHE MOJAETH (MHAHCOBOW MaTeMaTH-
KW» MpelycMaTpUBaeT ciaenyromue GopMbl OpraHu3ay yueOHoro mporecca:

- IPaKTUYECKHE 3aHATHS,

- 1a00paTOpHbIE 3aHATUS,

- CaMOCTOSTENbHYIO Pa0OTY CTYJIEHTOB.

Marepuan Kypca u3naraercs ¢ UCHOJIb30BaHUEM OOBSCHUTEIbHO-WILIIOCTPATUBHBIX U HC-
CJIEIOBATEIbCKUX METOJIOB MpernoaaBanus. [Ipu npoBeaeHUH JIEKIUNA HUCTIONb3YIOTCS MYJIbTHME-
IUIHBIE MPE3eHTALUU U pa3laTouHble MaTepuaibl. JlabopaTopHble 3aHATHS MPOBOJATCS B KOM-
MBIOTEPHBIX KJlaccax ¢ UCMOiIb30BaHUEM oducHoro npuioxenus Microsoft Excel (puHaHCOBBIX 1
ap. GyHKIMH, HAACTPOeK «AHanM3 JaHHbIX», «Ilouck pemeHns»). KoHcynbTanuu ocymecTBis-
10TCA B yueOHOM 1a00opaTopun IKOHOMUKO-MaTeMaTUYECKOro MoiennpoBanus kapeapsl MMMDO.

B yueGHOM mporecce UCIOIb3YIOTCS MHTEPHET-PECYPChI IO TAHHOMY KYpCY, B YaCTHOCTH
MaTepuasbl, BbUIOXKEHHbIE B HAYYHOU OnbinoTeke JlOHEeKOro HallMOHAJIbHOTO YHUBEPCUTETA, Ha
mwiargopme [/IO skoHOMUYeckoro gaxyinbrera, B obnake «l[IpuknagHas S5KOHOMUKa» U B TPYII-
I1ax COLMAIIBHBIX CETEH.

CamocrosTenbHas paboTa CTyJIE€HTOB MpPeAyCMaTpPUBAET MOATOTOBKY K MPAKTHYECKUM U
71a00PAaTOPHBIM 3aHATHUSAM, MOATOTOBKY KOHCHEKTOB MO OTIEIbHBIM BONPOCAM H3YYAaE€MbIX TEM,
U3yuyeHue y4eOHO-METOAMYECKON JUTepaTypbl MO JaHHOM IUCHMIIMHE, HAaY4YHbIX M Hay4HO-
METOJIMYECKUX CTaTel, MOATOTOBKY JOKJAJ0B Ha KOH(EPEHINH, BHIIIOJHEHHE TBOPUECKUX 3aj1a-
HUH.

TemaTuyecKui NJIAH U3YYECHUS TUCHMIIHHBI
HopsakoBblii HOMEp U Kpartkoe coaep:xaHue TeMbl
TeMa

Cooeprcamenvnwtit mooynv 1. Memooonozuueckue oc-
HOGbL PUHAHCOB020 MOOEIUPOBAHUS
Tema 1. OcHoBbl ¢puHaH- | 1.1. OcHOBHBIE TEpMHUHBI (PUHAHCOBON MaTEeMATHUKH.
COBBIX pac4éToB 1.2. HauncneHnne npocThIX NPOLIEHTOB.
1.3. HaunciieHne Cc0KHbIX IPOLEHTOB
Tema 2. IluckonTupoBa- | 2.1. CxeMbl IUCKOHTUPOBAHUS.
HHe W  mpoueHTHbIe | 2.2. DpdeKTuBHAS MPOLIEHTHAS CTaBKa.
CTaBKHU 2.3. Cxema Ha4MCIEHUs] HENPEPHIBHBIX IPOLIEHTOB.
Tema 3. derepmunupo- | 3.1. OTHOCTOPOHHUE NOTOKH IUIATEKEN.
BaHHbIE MoJeJu moTo- | 3.2. /[ByCTOpOHHUE MOTOKH IUIATEKEN.




KOB ILJIaTeKel

3.3 O606menne nouaTus 3pPeKTUBHOM CTaBKM ONEpaluy.

Cooeprcamenvuvtit  mooyno 2. Modenu ¢unancoeoi
Mamemamuxu

Tema 4. Bropuunble
LHeHHble OyMarm Kak
Mepa OrpaHU4YeHUsl HH-
BeCTHIMOHHBIX PHCKOB

4.1. OnLUOHEI.
4.2. Oprouepcsl.
4.3. Croxactuueckas Mmojenb bika-Iloyica.

Tema S. IlpyHUMOBI OT-
0opa mHeHHBIX Oymar B
¢onoBbIil noprdesn

5.1. HucnoBsie XapaKTEPUCTUKHU 1IEHHBIX OyMmar.
5.2. Cratuctuyeckie MeTo/1bl BhIsABICHUS 3()(DEKTUBHBIX [IEHHBIX

Oymar.

Tema 6. Croxacrnue-
ckasi MojeJb YynpaBJie-
HUS (OHIOBBIM TMOPT-
denem

6.1. Mozxens MapkoBunia GopMupoBaHHs ONTUMAIBHOTO (HOHJIO-
BOTO MOPTdeEns.

6.2. 3ameuanune ToOuna k 3amaue Mapkosuna. KomOunupoBan-
Hble MopTdenu eHHbIX OyMmar.

CrpyKTypa JUCHUIUINHBI «J{eTepMUHUPOBAaHHBIE U CTOXACTUYECKUE MOJIENN (PUHAHCOBOW MaTe-
MaTHUKH» 110 BHJIaM Y4eOHOM eATeIbHOCTH

KoandecTBo uacoB
3aouHas popma
Ounas popma Ha 6a3e 061ero cpeHero oopa-
P |Y
30BaHUA
Ha3sBanus coaepKaTebHbIX BT BT.1.
MOJYJIeH B TeM o | \ o | ,
AR-NER-ER: S| Z|8¢g 8¢
8509430%08 = o | o |8 ol S0
S E| R oEYRY Y| E| 2| o lvY HCQ
= £ |0 8 § 2 = <) £ |08 = &
" E|E|E59E3 | g|E 8|58
= 2| &g 883 Sl 28|28 E8
He o = i
gl 58 E| 2|8 7| E
CopepxaTenbHblil MOAYNb 1
Tema 1. OcHOBBI (hHMHAHCOBBIX
N b 12 212 (18111212 ] 1 11
pacuéTon
Tema 2. JIUCKOHTUpPOBaHUE U
A p 12 213 |7 ]1]12 | 12 1|11
MIPOIICHTHBIC CTABKU
Tema 3. JleTepMHHHUPOBAHHBIE
JleTepMHHHpOB 12 3l27]1|12]12 12
MOJEN ITOTOKOB IUIATEXEH
Bcero nmo coaepkareibHO
PO TI0 CONEPAATEILHOMY 36 717 (2203[36|36| 1| 1]34
Moyito 1
ConeprkatesbHbIN MOIYJb 2
Tema 4. BropuuHble IEHHBIE
Oymarm kak mepa orpaHmdeHus | 12 2012|8112 12 1 11
WHBECTUIIMOHHBIX PHCKOB
Tema 5. Ilpunnmmer otTOopa
IEHHBIX OyMmMar B (GoOHIOBBIA | 12 213 |7 (|1112 12| 1 11
noprdens
Tema 6. CroxacTuueckast MO-
JeNb  yrpaBieHUS (QOHIOBBIM | 12 312 | 7]1]12] 12 12
noptdenem
Bcero no cogepkateabHOM
Aep Y |36 717 (22(3[36[36| 1|1/ 34
MOJTYJIIO 2
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Bcero 4acos | 72| |14 1444|672 |72 2|2 |68
4. Tembl NpaAaKTHYECKUX 3AHATHI
Ne Haszeanue tembl KosmmuectBo
n/n 4acoB
1 | Tema 1. OcHOBBI (DMHAHCOBBIX PACUETOB 2
2 | Tema 2. JINCKOHTUPOBAHHE U MPOLIEHTHBIE CTABKU 2
3 | Tema 3. JlerepMuHUpOBaHHBIC MOJIEITHM MTOTOKOB IIIATEKEH 3
4 | Tema 4. BropuuHble LIeHHbIE OymMaru Kak Mepa OrpaHUYEHUs UHBE- 2
CTHIIMOHHBIX PUCKOB
5 | Tema 5. [lpunuumnsr or6opa eHHBIX OyMar B ()OHIOBBIN MOPTHENh 2
6 | Tema 6. CToxacTuueckasi MOJI€Jb yIpaBJICHHS (HOHIOBBIM MOPTQhEIeM 3
Bcero 14
5. TeMbl J1aDOPATOPHBIX 3aHATHI
Ne Haszeanue Tembl KommmuectBo
n/m 4acoB
1 | Tema 1. OcHOBBI pHHAHCOBBIX pacuéTOB 2
2 | Tema 2. JIuckOHTHpPOBAHUE U MPOLICHTHBIE CTABKU 3
3 | Tema 3. [leTepMUHUPOBAHHBIC MOCIH TIOTOKOB TUIATEKEH 2
4 | Tema 4. BropuuHble 1IeHHbIE OyMaru Kak Mepa OTpaHUYEHHUs UHBE- 9
CTHUIIMOHHBIX PHCKOB
5 | Tema 5. Ilpunnunel oT6opa neHHsIx 6ymar B poH0BbIN OpTdheEnb 3
6 | Tema 6. CToxacTuueckas MOJeINb yrpaBieHus POHIOBBIM NopTdeneM 2
Bcero: 14

Y4eOHO-MeTOAMYECKOe MOCOOUE MO TUCIHILIMHE, CONEpKallee MaTepuaibl A MPaKTH-
YecKuX U J1a00paTOpHBIX padoT, MPUBEICHO:

1. ITnardpopma Moodle Iientpa ArCTaHIIMOHHOTO OOYUYEHHSI SKOHOMHUYECKOTO (paKysIbTeTa
'OV BIIO «JIOHHY: http://ef.donnu-support.ru/moodle/course/view.php?id=576

2. O6mako cepsuca mail.ru «IIpuknaanas skoHOMHUKay. [lanka «JleTepMUHUPOBAHHBIC W
CTOXaCTUYECKHE MOJeNn (buHaHCOBOM MaTEeMaTUKU»:
https://cloud.mail.ru/public/3keC/m4Ayk78sH

3. O6nako cepsuca mail.ru IMoxmkos FO.H. TManka «J/leTepMHUHUPOBAHHBIE U CTOXACTHYE-
CKHE MOJIeTN (¢buHaHCOBOM MaTEeMaTUKN»:
https://cloud.mail.ru/public/380i/dr3rT9Gvy/AucrmmnanHby/

6. CamocTosiTesibHasi padoTa
Ne Ha3Banue teMbl KonnuecTtso
n/n 4acoB
1 | Tema 1. OcHOBBI (pHHAHCOBBIX pacu€TOB 8
2 | Tema 2. JINCKOHTUPOBAHHE U TIPOLIEHTHHIE CTABKU
3 | Tema 3. [leTepMUHUPOBAHHBIC MOICIH TIOTOKOB TUIATEXKEH
4 | Tema 4. Bropuunble 1eHHbIE OyMaru Kak Mepa OrpaHHMYeHHs] WHBeE-
CTHIIMOHHBIX PUCKOB
5 | Tema 5. [Ipunuumnsl or6opa eHHBIX OyMar B ()OHJIOBBIN MOPTHEb
6 | Tema 6. CroxacTiudeckasi MOJIeNb yIIpaBieHus (GOHIOBBIM MopTdhenem

S EN] - ENIEN



http://ef.donnu-support.ru/moodle/course/view.php?id=576
https://cloud.mail.ru/public/3keC/m4Ayk78sH
https://cloud.mail.ru/public/38oi/dr3rT9Gvg/%D0%94%D0%B8%D1%81%D1%86%D0%B8%D0%BF%D0%BB%D0%B8%D0%BD%D1%8B/

Kapra CPC
No HaszBanue Tembl Buaest CPC dopma KOHTPOJIS
/1 1 OTYETHOCTHU
Monaynsb 1.
1 O"CHOBBI (uHAHCOBBIX pac- TToaroToBuTs pedpepar CP
4ETOB
o | AUCKOHTHpOBAHUE U MPO- Pa3paborarh rioccapuit CP
LIEHTHBIE CTABKHU
JleTepMUHUPOBAHHBIE MO- BeinmonuuTs pacuérHoe 3aza- CP
3 JIEJIH IIOTOKOB ILIATEXKEH HHE
Monyns 2.
Bropuumbie neHHbIC OyMa- BuInonHuTh pacyéTHOE 3a/1a- CPp
4 M KaK Mepa OrpaHUYeHUs HYe
WHBECTUITMOHHBIX PUCKOB
Hpuniumer - oT6opa Lex- BuInonuuTs pacyéTHOE 3a/1a- CP
3) HbIX Oymar B (DOHIOBBIH —
noptdenb
Croxactuieckas — MOJCIb BuInonHuTE pacyéTHOE 3a/1a- CP
6 ynpaBieHuss  (HOHAOBBIM Hue
noprdenem
7. AuanBuUayaJbHBIE 32 IaHUS
Ne HazBanue
Ne Henenu Wnun. 3amanus 3amnura
/11 COJIEPYKATETTBLHOTO MOYJISI
1. MeTtomomornuecKye OCHOBB 1-6 NunuBuayanpHast padora 1 6
(MHAHCOBOTO MOJIEIMPOBAHNS
2. Monenu unaHCOBOM MaTeMarH 9-12 NunuBuayanbuas pabota 2 12
KU

Y4eOHOe 1 y4eOHO-METOAMYECKOEe MOCOOUsl MO JUCHUUIUIMHE, COJAEpXKallhe MaTephallbl
JUISL CAMOCTOSITENIbHON ¥ MHIUBUYATbHON PaOOTHI, IPUBEICHBI:

1. [Mnarpopma Moodle LleHTpa TUCTAaHIIMOHHOTO O0YYCHHUST SKOHOMUYIECKOTO (aKyJIbTeTa
I'OY BIIO «IOHHY: http://ef.donnu-support.ru/moodle/course/view.php?id=576

2. O6nako cepsuca mail.ru «IIpuknaaHas skoHOMuKay. [lanka «JleTepMUHUPOBAHHBIC U
CTOXaCTHUYECKUE MOJIEIH (buHaHCOBOM MaTEMaTHKN»:
https://cloud.mail.ru/public/3keC/m4Ayk78sH

3. O6mnako cepsuca mail.ru Iommkos FO.H. Tlanka «/leTepMHUHUPOBAHHBIC U CTOXACTHYE-
CKHE MOJIeIT! (buHAHCOBOM MaTeMAaTHUKN»:
https://cloud.mail.ru/public/380i/dr3rT9G v/ Aucuminaby/

8. KoHTpoJIbHBIE BONIPOCHI K MPOMEKYTOUHOI aTTecTAIINU
ConepxareJibHbIA MOAYJIb 1
OcHoBHbIE TEpMUHBI (PUHAHCOBOW MaTEMAaTHKH.
Hauncnenue npocThIX NPOLEHTOB.
Hauncnenue cnoxHbIX MPOLEHTOB.
CxeMbl JUCKOHTHUPOBAHMSL.
DddexTrBHAS TPOLICHTHAS CTABKA.
OHOCTOPOHHME MOTOKHU IJIATEXKEH.
JIByCTOpOHHUE MOTOKH TUIATEXKEMH.

Noook~ownE



http://ef.donnu-support.ru/moodle/course/view.php?id=576
https://cloud.mail.ru/public/3keC/m4Ayk78sH
https://cloud.mail.ru/public/38oi/dr3rT9Gvg/%D0%94%D0%B8%D1%81%D1%86%D0%B8%D0%BF%D0%BB%D0%B8%D0%BD%D1%8B/

8. O6o06menne moHATUs YPPEKTUBHON CTABKU ONIEPAIIHH.
9. Cxema HauMCIICHHs HENPEPHIBHBIX MTPOLIEHTOB.

Copep:xaTejbHbI MOTYJIb 2

OnuuoH Kak Mepa OrpaHu4eHus pucka. Buspl u Tunsl onuuoHoB. [pumep.

®opwmyia biaka-Iloynca ouenku npemun 3a onuuoH. [Ipumep pacuéra.

OcHOBHbIE BU/Ibl HHJEKCOB Ha pbIHKE IIEHHbIX Oymar. CyTh HHJEKCOB.

Bappantsl. @prouepcsl. OcHOBHBIE 0COOCHHOCTH 0OpalieHus ¢ hprouepcamMu.

MareMaTHueCKUEe OCHOBBI JUI U3y4EHHsI pUCKa.

[IpsiMoii cTaTHCTUYECKUH MOAXOJ B OICHKE 3(P(PEKTUBHOCTEH IeHHbIX Oymar. @opMyIbl o1e-

HOK 0XKMJaeMbIX Y3PPEKTUBHOCTEH U UX KOBapHALUN. Y CIOBUS UX IPUMEHEHUS.

Mertox Beaymux ¢axtopos. [Ipumep Beaynero 5KkOHOMU4ECKOro (akropa.

8. OcHoBHasl rumnoresa npu BelOope Beaylero (akropa. Beuuciienue oueHOK oxuaaeMbIX 3¢-
(eKTUBHOCTEH [IEHHBIX OyMar U UX KOBapHALlMi C MOMOIIBIO BEAYIIEro (pakTopa.

9. OcHOBHBIE BEpOATHOCTHBIE MHCTPYMEHTBI IPU BBIYMCICHUU 3PPEKTUBHOCTEN IIEHHBIX Oymar.
NX 5KOHOMUYECKUI CMBICII.

10.Iucnepcust (Bapuanus) 3¢ (HEKTUBHOCTH Kak Mepa pucka (hMHAHCOBOW omeparuu. JleficTBue
WHBECTOpA IMPH PA3IMYHBIX COOTHOUICHHUAX OXKUaaeMon 3¢ ¢dexkTuBHOCTH U pucka. [Tpumep B
BUJIE TMarPaMMBl.

11.IlopTdenb HeHHBIX Oymar U ero XapakTepUCTUKH.

12 Koppensauus s¢dekruBHOCTEH 1IeHHbIX OyMar. Ciiydail mpsiMoi U 0OpaTHOM KOPPENALIUU.

13.Crnyuaii orcyrcTBust Koppemsun 3¢ dexTuBHOCTEl IeHHBIX Oymar. DQdexT auBepcuduranun
IIPU BJIOXKEHUHU paBHBIMU J10JsiMU. [IprMep perienust 3a1auy BJIOKEHUS PaBHBIMU JOJISMU.

14.®opmanuzanus MapkoBuila BIOOpa ONTUMAIBHOM CTPYKTYpPbI HOPTQEIIs LEHHBIX OyMmar.

15.MatpuuHas ¢popma 3a1aun HAXOKIACHUS ONTUMAIILHON CTPYKTYpBI MOPTQeis HEHHbIX Oymar.

16.3amevanne ToOnHa. XapakTepucTHKa KOMOMHHPOBAHHOTO BKJIaJa OOBEITHHEHHOTO TOPTQEIs
LIEHHBIX OyMmar.

17 Kpusas pucka. ['paduueckoe pemieHre BbIOOpa ONTUMAIbHON CTPYKTYPbl pUCKOBOTO MOpT(he-
75 IeHHbIX Oymar. ['maBHbIi BeiBOJ ToOHHA.

oakrwdE

~

9. O0pa3zen OueTa Ha MOAYJIbHbIN KOHTPOJIb

I'OY BIIO «/loHenknii HallMOHAJIbHBIA YHUBEPCUTET

Kadenpa maremaTuku 1 MaTeMaTUYECKUX METOJ0B B SKOHOMHUKE

VYpoBeHb BhICIIET0 00pa30BaHUs — MAarucTparypa

Hamnpasnenue noarorosku — 38.04.04 « DkoHOMHUKAY,

Marucrepckas nporpamma «IIpuknanHas 5KOHOMUKa

OuHas 1 3a04Has Gpopma 00ydeHHs

CemecTtp: BTOpOI

VYyeOHast nucuuIuinHa «JleTepMUHUPOBAaHHBIE M CTOXACTHYECKHE MOJenH (MHAHCOBOW MaTema-
TUKN»

MOAYJIbHAS KOHTPOJIBHASI PABOTA Ne 1
Buser Nel
1. Teopemuueckoe 3a0anue. OCHOBHbIE TEPMHUHBI (PUHAHCOBOI MaTEMaTUKHU.
2. Teopemuueckoe 3a0anue. CxeMa HAYUCIEHUS HEPEPHIBHBIX IPOLEHTOB.
3. IIpakmuueckoe 3a0anue. 1) Kpenur Boiian Ha 1 rog B cymme 1000 py6. ¢ yciioBuem Bo3BpaTa
2000 py6. Paccuntath OTHOCUTENBHBIA POCT U TUCKOHT.

2) bank npunumaet Biiiag 1000 py6. Ha 6 mecsiueB o 110% romoBeix wiu Ha 3 Mecsia
nox 100% ronoseix. Kakast u3 ¢opm BinoxeHus: 0ojiee BBIrOIHA KIUEHTY, €CIIM yciayraMu OaHka
OH coOMpaeTcs MoIb30BaThCs MOAro1a?

3) Ccyna B 1000 py06. nana Ha mosiropa roja mnoj ctaBky 120% romoBbIX ¢ eXeMeCIYHbIM
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HAYKMCIEHUEM CIIOKHBIX IPOLEHTOB. UeMy paBHa CyMMa BO3BpaTa CCyAbl?
YTBepxaeHo Ha 3acemanuu kadenpst MMMD, npotokon Ne ot

3am. 3aB. kKadeapou K. @.-M. H., mom. ['maakoBa JI.A.

[IpenonaBarens I.9.°H., gou. Iommxkos FO.H.

'OV BIIO «/loHeukuii HallMOHAIBHBIA YHUBEPCUTET»

Kadenpa maremaTuku 1 MaTeMaTHYECKMX METOIOB B 9KOHOMHUKE

VYpoBeHb BhiciIero o0pa3oBaHusi — MarucTparypa

Hamnpasnenue noarorosku — 38.04.04 « DxoHOMUKA,

Marucrepckas nporpamma «lIpukianHas 5KOHOMUKa

Ounas u 3a04Hasi popma oOydeHHs

Cemectp: BTOpOH

VYuebnas nucuumuimHa «JleTepMUHUPOBAHHBIE M CTOXACTUYECKHE MOJEN (PUHAHCOBOW MaTema-
TUKI

MOJOYJIbHAS KOHTPOJIBHAS PABOTA Ne 2
Buaer Nel
1. Teopemuueckoe 3a0anue. ONIMOHBI.
2. Teopemuueckoe 3adanue. YncioBble XapaKTePUCTUKU IICHHBIX OyMar.
3. IIpakmuueckoe 3a0anue. JIaHHbIe O 1IeHAX aKLIUI KOPIOPALMY NIPEICTaBIEHbI BBIOOPKOA:
Jara 1.02|12.02|3.02]|4.02]5.02|6.02|7.02|8.02|9.02|10.02

Ilena (py6.) |1,051121 ] 12 |125]| 13 |129[134(132|14 | 14

Komnanus, Beinyckatomnias oniuonsl, 10.02 npuHsiia peiieHne BhITyCTUTh €BPOTIEHCKHE
OMUMOHBI-KOJII. OJMH ONIMOH AaeT npaso npuodpectu 11.02 not u3 100 akuuit KOMIIaHUM 1O
nene 1,38 py06. 3a mryky. CyTrodHasi mpoIieHTHas cTaBka 0€3prucKoBOro Bkiiana coctasiset 0,1%
(36% romoOBBIX).

HaiiTu panroHaibHy0 CTOUMOCTB OMNIKMOHA. PaccMoTpeTh 11enecoo0pa3HOCTh €ro UCIOb-
30BaHUA.

VYTBep:xkeHo Ha 3aceqanuu kapeapsl MMMDO, nporokon Ne _ oT

3aM. 3aB. Kadenpoi K. ¢.-M. H., ou1. 'mankosa JI.A.

[IpenonaBarens 1.3.H., no1. [Tomukos FO.H.

Kpurtepun oneHuBanus 3aJaHUA HA MOAYJBHYI0 KOHTPOJBLHYIO padoTy

MaxkcuManbHas o0mas cymma 6ajioB, KOTOPYIO MOXET MOJNYyYUTh CTYJIEHT, YCIEIIHO BhI-
MIOJTHUB BCE BUJIBI 3a/1aHUI, cocTaBiseT 25 6ayioB.

1. JIBa TeopeTnyecKux BOIPOCA, KAXKIbIM U3 KOTOPBIX B CiIydae MOJHOrO0 OTBETa — Mo 6
6atoB; OTBET JaH He Oosbiie yeM Ha 50 % — mo 2 6amioB, OTBET OTCYTCTBYET WM MOJHOCTBIO
HenpaBWIbHBIN — 0 6asIoB.

2. IlpaBuibHOE pelIeHue MPaKTHUECKoro 3agaHus — 13 OGayioB; MPaBUIBHO BBITUCAHbBI
(dbopMyITbl, HO €CTh apudMeTHuecKkne OomuOKu B pacderax — 10 OayuioB; MpUBEIEHBI YaCTUIHO
orpeJiesieHHbIe (POPMyYIBI MM CIeNaHbl ONpe/eieHHble pacueTsl — 6-2 6amt; Her perieHus — 0O
0aJIoB.

Bpewms Ha BeImoNTHeHME 3a1aHui Onnera: 1,5 gaca.



11

10. KpuTepuu onieHUBaHUS

CucreMa OuleHUBAHUS AKAJAEeMHUYECKHUX JOCTHKEHHUI CTYIeHTOB MO AUcHUIInHe «/leTepmu-
HHUPOBAaHHbIE H CTOXACTHYeCKHe MO/ (PMHAHCOBOI MATEeMaTUKH», eCJIH MPe1ycMOTPeH

3a4€T
Conep:katejibHbIE MOTYJIH Buabi pador Baniabl
Opranu3zalluoHHO-y4eOHas padoTa CTyJIeHTa B ayAUTO-
puun S
CopnepxaTenbHbIi MOAYIB | Mnpmsunyaisras pabora 10
CamocrosiTenpHas padoTta 10
MonynbHasi KOHTPOJIbHAs paboTa 25
Hroro 50
OpranuzannoHHoO-y4yeOHast paboTa CTyAeHTa B ayAUTO-
pun 5
CopneprxaTenbHBIH MOAYID 2 Mnpmsunyansnas pabora 10
CamocTtosaTtenbHas pabora 10
MonynbHas KOHTpOJIbHAsA paboTa 25
Hroro 50
OO0wmmit uTor 100
OueHuBaHNe CAMOCTOSTEILHONH U HHAMBHAYAJbHOI padoThI
Ne Tema CPC | UPC
1 | OcHOBBI (hHHAHCOBBIX pacuéTOB 3 3
2 | IMCKOHTHPOBAHUE U MTPOLIEHTHbIE CTABKU 3 3
3 | JlerepMHHHpPOBAHHBIEC MOJICJIH MTOTOKOB TUTATEIKEH 4 4
Hroro conepxkarenbublii Mmoayas 1 | 10 10
4 | BropuuHble [IeHHbIE OyMaru Kak Mepa OrpaHUYeHUs] HHBECTHIIH- 4 4
OHHBIX PUCKOB
5 | [lpuanmms! oT6oOpa 1eHHBIX Oymar B QOHIOBBIH MOPTQETh 3 3
6 | CroxacTuueckasi MOJieJb yIpaBieHus: GOHIOBBIM NopTeneM 3 3
Hroro conepxkarenbHblii Mmoayas 2 | 10 10
Bcero no qucuuniune | 20 20

Kpurepun oneHuBaHus 3HAHUH CTY/ICHTOB HA MOAY/J1bHOM KoHTpoJ1e (MK)

1) Obwue nonosicenus
1. MK npoBoauTcst coriacHo pabodeil mporpaMme, yTBEpKICHHOM Ha 3aceaHuu Kadeapsl U co-
CTaBJICHHOI B COOTBETCTBHM C OCHOBHOI 00pa3oBaTeIbHON MPOrpaMMOil.
2. OueHMBaHKE MIPEAIIONAraeT MPOBEPKY 3HAHUN TEOPETUUECKOTO MaTepUaa, pelyCMOTPEHHOTO
MIPOrpaMMOil U yMEHHE IPUMEHHUTH €r0 MIPH PEIICHUH 3a/1au.
3. Beinannslit cryaenty omner MK copepxut TeopeTHueckrue M MpakTUUYeCKue 3aJaHus U3 pas-
JUYHBIX pa3fesioB Kypca.
4. OCHOBHOH LIENIBbIO IPOBEPKHU 3HAHUM SIBIISIETCS ONPENEICHHUE MOJO0XKHUTEIBHOTO YCBOEHUS Kypca
U €r0 pa3/ielioB U YMEHHE IPUMEHSTh [TOJIy4eHHbIE 3HAHUSI Ha IPAKTHKE (TIPU pELIeHUH 3a]1a4).

2) Kpumepuu oyenxu "omauuno" (90-100, 4)
OneHka "0oTIMYHO" CTaBUTCS CTY/IEHTY MPH BHIIOJIHEHNH Beex 3a1anHuit Ounera MK:
1. Ha teopeTnyeckuii BOIpoC 1aH NMpaBUJIbHBIN, NCUEPNBIBAIOLINI OTBET. IIpH cchUTKax Ha TEOpPEMBI,
CTYZEHT JIOJDKEH JaTh UX (POPMYIHUPOBKH.
2. TlonHoe, paBUIIbHOE pelIeHKe 33/1a4, peuiokeHHbIX B Omnere MK, u npaBuiibHOEe 000CHOBaHNE
M30paHHBIX TeopeM, (PopMyJI, UCTIONB3YEMBIX TIPY PEIICHHH.
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3. JlomyckaroTcsi HEKOTOPBIE HETOYHOCTH Y BBITIOITHEHUSI ACUCTBUI 0€3 CChIIOK Ha OUEBHIHBIE (DAKTHI.
3) Kpumepuu oyenxu "xopowo" (75-89; B, C)
Ouenka "xopouio" cTaBUTCS CTYJICHTY MPU BBITOJHEHUHU CIAEAYIOIIUX YCIOBUM:
1. Ha TeopeTrueckuii BOIpOC AaH MPaBUIBHBIA OTBET, HO JOIMYIICHBI OJJHA-/IBE OMIMOKH, KOTOPHIC
HeE TIOBJIMSJIM Ha MIPABHIIBHOCTH BBIBOJA.
2. IlpaBmiibHOE pelieHHe 3a7ad4, KOTOpbIe MPEIIOKEHBI B OueTe, 1 00OCHOBaHWE BBIOPAHHBIX
TeopeM U GopMyJ, TOMYCKAIOTCS HECYIIECTBEHHbIE OIIMOKH.
3. IIpu ucronp30BaHUK HEKOTOPBIX TEOpeM M (GOpMyIT ObLTH JOMYIICHbl HECYIIECTBEHHbIE OMINO-
KU, HE TIOBJIUSIBIINE HA XOJ] PEHICHUS U BBIBOJIBI.
4) Kpumepuu oyenxu "yooeremsopumenvuo” (60-74; D, E)
Ouenka "yn0BJIETBOPUTEILHO" CTABUTCS CTYACHTY MPU BBIITOJIHEHUH CIICTYIOMIMX YCIOBUMA:
1. ITpu oTBeTE HA TEOPETUUECKUI BOMPOC CTYACHT JAOMYCTHII OJHY-ABE HECYIIECTBEHHBIX OIMINOOK
1 OJIHY TPYyOYIO OIITHOKY.
2. 3agaun (IpuUMephbl), KOTOphIe npeioxkeHsl B Ounere MK, pemieHsl He MOTHOCTBIO, BBIBOIbBI
cenaHbl He 000CHOBAHO.
3. OcHOBHBIC IOHATHS C(HOPMYIIUPOBAHBI C OIMIMOKAMH HITH HE ITOJTHOCTHIO.
Onenka "yI0BIETBOPUTEIBHO" MOXKET OBITh BHICTABIICHA MPU HAIUYUU XOTsI ObI OJHOTO ClIydas,
yYKa3aHHBIX B 11. 1,2,3 3TUX pa3aenos.
5) Kpumepuu oyenxu "neyooeremeopumensno” (35-59; FX)
Onenka "Hey/10BIETBOPUTENBLHO" CTABUTCS CTYACHTY B CIEAYIOIIUX CIy4asx:
1. OTBeT Ha TEOPETUUECKHI1 BOIIPOC COJIEPKUT IPyOBIe OIINOKH.
2. 3agaun (IpuMepsl), KOTOpbIE peokeHbl B Ounere MK, He peleHsl.
3. OcHoBHble IOHATHSA (2-3) HE chOPMYTUPOBAHBI UM CHOPMYIUPOBAHBI C TPYOBIMU OLITUOKAMHU.
4. CTyneHT He Bia/ieeT MaTeMaTHUeCKON TEXHUKOW BBIYMCIECHUN (HE yMeeT AesaTh IPOCThIE Mpe-
o0pa3oBaHMs MO KypCy BbICIICH MaTeMaTHUKH) HE MOXET MCHOJIb30BaTh (HOPMYIIBI JJIs pPeIIeHUs
3a/1a4 (MpUMEpOB).
6) Kpumepuu oyenxu "neyoosnemsopumenvro” (0-34; F)
Onenka "Hey/10BIETBOPUTENBLHO" CTABUTCS CTYACHTY B CIEAYIOIUX CIy4asx:
1. CTyeHT He BBIMOJIHUI YYeOHBIH MI1aH.
2. Her oTBeTa Ha TeopeTUUECKHIl BOTIPOC.
3. 3agaun, npemioxxeHHsle B Ounere MK, He perieHs.
4. CTyneHT He BiajieeT MaTeMaTUYeCKON TEXHUKON BBIYMCICHUH (HE yMeeT JenaTh IPOCThIE Mpe-
o0pa3oBaHMs MO KypCy BBICIICH MaTeMaTHUKH) HE MOXET MCIOJIb30BaTh (DOPMYIIBI AJSl pPelIeHus
3a/1a4 (MpUMEpOB).
5. He siBuncs Ha MK 6e3 yBaXXUTeNbHOM MPUYUHBL, OITBEPKAEHHON JOKYMEHTApHO.

HOpﬂlIOK OICHUBaAHUA y‘leﬁHle JOCTH KEHUI oﬁyqamumxcﬂ

OlleHKa 110 Ortenka o 100- OreHKa 1o rocyJapCTBEHHOH IIKaje
mkane ECTS | GannbHo# mikane | sk3ameH, qudGpepeHIMpOBaHHbIN 3a4€T 3auer
A 90-100 5 (OTIAMYHO) 3a4TEHO
B 80-89 4 (xopo1o) 3a4TEHO
C 75-79 4 (xoporo) 3a4TEHO
D 70-74 3 (yIOBJIIETBOPUTEIIBHO) 3a4TEHO
E 60-69 3 (yIOBJIIETBOPUTEIBHO) 3a4TEHO
FX 35-59 2 (HeYIOBJIETBOPUTEILHO) C BO3MOXK- HE 3a4TEHO
HOCTBIO IIOBTOPHOM aTTECTAllUU
F 0-34 2 (HeYJOBJIETBOPUTEIHLHO) C BOZMOXK- HE 3a4TEHO
HOCTBIO TTOBTOPHOM ClIauM MIPU YCIIOBUHU
00s13aTeIpHOTO HAOOpa TOTIOTHUTEIb-
HBIX 0AJIOB
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11. MaTepuajibHO-TeXHHYECKOe o0ecneyeHne yueOHOro nmpoiecca

Y4eOHble 3aHATHUS 0 AUCHUIIINHE «/|eTepMUHUPOBAHHBIE M CTOXaCTHYECKUE MOaenu (u-
HAHCOBOW MaTeMaTHKW» MPOXOAST B ayAUTOPHUSIX 7-TO M 5-TO y4eOHBIX KOPITyCOB, 000pyAOBaH-
HBIX HE0OXOIUMOM MeOeNbI0 IS yJalluxcs U mpernojaaBareis. [Ipu mpoBeneHur MpakTHIECKUX
3aHSATUNA UCTHOJB3YIOTCS MYJIbTUMEIUNUHBIE CPelICTBA (MIPOSKTOP U HOYTOYK) JJIsi HATJISIAHOM Ipe-
3eHTaIMU y4eOHO-METOAMYECKUX MaTepUalioB, pe3yJbTaTOB CaMOCTOATEIbHON U MHAMBUIAYAb-
HOM paboThI cTyneHTOB. JlJabopaTopHble 3aHATHS MPOBOJAATCS B KOMIIBIOTEPHOM KJIacce.

B mpornecce 00ydeHus CTYAEHTHI UMEIOT BO3MOKHOCTh MCIIOJIb30BaTh yueOHbIE MaTepua-
JBl TI0 UCUUIUIMHE «/leTepMUHUPOBAHHBIE U CTOXAaCTUYECKHE MOJelnn (PUHAHCOBOW MaTeMaTu-
KW», pa3MelIEHHbIE B HAyYHOU OnbOImoreke J[OHEIKOro HallMOHAILHOTO YHUBEPCHUTETA, HA TUIAT-
dbopme Moodle IlenTpa aucTaHIIMOHHOTO 00pa3oBaHus 3KOHOMHYecKkoro dakynabTeta JloHHY, B
obnake «lIpuknanHas s3koHOMUKa». C HCMOIB30BAaHUEM PECYpPCOB IMIAT(HOPMBI JTUCTAHIIUOHHOTO
o0yueHHUsl TaKkKe OCYLIECTBIISIETCA TEKYIIUA KOHTPOJIb 3HAHUN CTYJEHTOB Ha OCHOBE TECTHPOBa-
HUS, Pa3MEIICHUs JUTsl TIPOBEPKU CaAMOCTOSITEIILHON pa0oThI (pacdEéToB IO JIaGOpaTOPHBIM pado-
TaM U OTYETOB MO JUCUUIUIMHE «JleTepMHUHUPOBAHHBIE U CTOXACTUYECKHE MOJEIU (PUHAHCOBOMN
MaTEeMaTUKN).

12. Pecypchbl J1eKTPOHHOr0 00y4YeHHs] U JMCTAHIMOHHBIX 00pa30BaTeIbHbIX TE€XHO-
JIOT Uit

W3ydeHne AUCUUIIIMHBL «JleTepMUHUPOBAHHBIE U CTOXACTUYECKUE MOenu (UHAHCOBOMN
MaTEMaTHKH» MOYKET OCYIIECTBIATHCS C UCTIOIB30BAHUEM JJICKTPOHHOTO OOYYCHHS U TUCTAHIIU-
OHHBIX 00pa30BaTENbHBIX TEXHOIOTHIA:

1. [narpopma Moodle LlenTpa qUCTaHIIMOHHOTO O0YYCHHUSI SKOHOMUYECKOTO (paKylIbTeTa
'OV BIIO «/IOHHY: http://ef.donnu-support.ru/moodle/course/view.php?id=576

2. O6nako cepsuca mail.ru «IIpuknagnas sxkoHOMuKay. [lanka «JleTepMUHUPOBAHHBIC U
CTOXaCTUYECKHE MOJeNn (buHaHCOBOM MaTEeMaTUKU»:
https://cloud.mail.ru/public/3keC/m4Ayk78sH

3. O6nako cepsuca Mail.ru IMoxmkos FO.H. TManka «J/leTepMHUHUPOBAHHBIE U CTOXACTHYE-
CKHE MOJIeTN (¢buHaHCOBOM MaTEeMaTUKN»:
https://cloud.mail.ru/public/380i/dr3rT9Gvy/ AucrmnanHby/

13. PexoMeHI0BaHHAsI TUTEPATYpa

HanmeHOBaHMSA OCHOBHOM JINTEPATYPbI

Ne Kou-Bo 3k- Hanuume 351ek-
n/a 3eMILVISIPOB B | TPOHHOI Bepcuu
OubIMoTEKE B IBC JlonHY
JouHY
1. | [MommkoB 0. H. JlerepmMuHHpOBaHHBIE U CTOXACTHYE- +

CKHE MOJETH (PMHAHCOBOM MaTeMaTHKH: TEOPHs U MpaK-
tuka: yuebHoe nocobue / FO. H. Ilonmkos. — JloHenk:
N3n-so JlonHY, 2019. — 107 c.

2. | MommkorB FO. H. JlerepMUHUpOBaHHBIE M CTOXAacTHYE-
CKMe Mojend (PUHAHCOBOM MareMaTHKH: y4eOHO-
meroguueckoe mocobme /0. H.  Tlommkos,
T.H.3arypckas. — Jonenk: M3a-so JouHY, 2019. — 85 c.

3. | Iommkos, FO. H. [lpuknagnas s5KoHOMUKa: METOIbI, MO- +
JENH, PUCKH [DIEKTPOHHBIH pecypc]: yuebHoe mocobue
JUISL CTYICHTOB DKOHOMHYECKUX crienuanbHoctei / 10, H.
[Mommkos ; 'OY BIIO "Jloneukwuii Hat. yH-T". - JIOHELK :
HouHY, 2018. - Dnextponnsie ganubie (1 daiin).

Pexum J0CTyma (MOTHOTEKCTOBBIM JIOCTYTI):
http://library.donnu.ru/el/ed/1686 1PYR.pdf



http://ef.donnu-support.ru/moodle/course/view.php?id=576
https://cloud.mail.ru/public/3keC/m4Ayk78sH
https://cloud.mail.ru/public/38oi/dr3rT9Gvg/%D0%94%D0%B8%D1%81%D1%86%D0%B8%D0%BF%D0%BB%D0%B8%D0%BD%D1%8B/
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Yetsipkul, E. M. ®uHaHcoBast MaTeMaTHKa : y4eOHUK
JUISL CTYJIGHTOB BBICHI. y4€O0. 3aBEJCHH, 00ydaromuxcs
no crneruanbHocTu "®uHaHCh U Kpeaut", "byxranrep-
CKHUH yueT, aHau3 U ayauT" u "MupoBasi 5KoHOMHUKA". -
Mocksa : U3 gom "leno" PAHXul'C, 2011. - 389 c.

bonnapes, b. B. MonenupoBanue 3BOIIOUHN LIEH PUCKO-
BBIX aKTHMBOB, 3BOJIFOLMI KaIllUTAJIa CTPAXOBBIX KOMIIAaHUI
Y HAaKONMUTENIbHBIX (POHIOB : yuel. mocodue / b. B. bon-
napes, T. B. XKmbixoBa, A. B. baes ; [lonerkuii Hail. yH-
T. - Honenk : HouHY, 2014. - 275 c.

[Tommxkos, FO. H. DxoHOMHKO-MaTeMaTHYECKOES MO/ICIIH-
pOBaHUE B KYPCOBBIX U JUIUIOMHBIX paboTax ¢ MpUMEHe-
HUEeM WH(POPMAIIMOHHBIX TEXHOJIOTHH : yyeOHOe mocoOue
JUISL CTYICHTOB SKOHOMHUYECKUX crierrainbHocTei / FO. H.
[TonmmkoB ; Jlonenkuit Hai. yH-T, DK0H. dak., Kad. ma-
TEMAaTUKH U MaT. METOJIOB B SKOHOMHUKE. - JIOHEIIK :
JouHY, 2016. - 390 c.

bonpapes, b. B. Croxactuyeckoe ucurcieHue B 3ajgadax
(¢uHaHCOBON M aKkTyapHOM MaTemaTHKu. OI€HKa PUCKOB
B CTpaxOBaHUU [DIEKTpOHHBIN pecypc] : MoHorpadus /
b. B. bounapes, O. E. Cocuunkuii. - [oneux : JonHY,
2013. - anekTponHblie ganHbIe (1 daiin).

Pexum JOCTYyIIa (ITOTHOTEKCTOBBIN JIOCTYM):

http://library.donnu.ru/el/ed/633.pdf

Konnoga, E. JI. OcHOBbI prHAHCOBOI MaTeMaTUKU
[DnexTpoHHBIH pecypc] : yuebd. mocobue / E. JI. KonmHoga.
- M.: MockoBckHi (pMHAHCOBO-ITPOMBIIIJICHHBIN YHHUBEP-
curet «Cuneprusi», 2012. - (YHUBepcUTETCKas cepus).

Pexxum noctyna (OIHOTEKCTOBBIN JOCTYM):
http://znanium.com/bookread2.php?book=451174

Uyiiko, A. C. ®uHaHCcOBas MaTeMaTHKa: Y4eOHOe 0Co-
6ue / A.C. Uyiiko, B.I'. lllepunes. - M.: HUI] UHOPA-
M, 2013. - 160 c.

Pexxum noctyna (MOTHOTEKCTOBBIM JOCTYI):
http://znanium.com/bookread2.php?book=356853

10.

bpycos, I1. H. ®unancoBas maremaruka: ¥Y4yeGHOE OCO-
6ue s maructpos / I1.H. bpycos, T.B. ®unarosa. - M.:
HULl THOPA-M, 2014.

Pexum noctyna (MoJHOTEKCTOBBIN AOCTYII):
http://znanium.com/bookread2.php?book=363567

11.

Maneixun, B. . ®unancoBas mareMaTtuka: YdeOHoe
noco6ue / Maneixun B.U. - M.:JOHUTU-JIAHA, 2015. -
237 c.

Pexxum nocTymna (OTHOTEKCTOBBIN JOCTYM):
http://znanium.com/bookread2.php?book=884299

12.

Bpycos, I1.H. CripaBo4yHuk 1o ¢puHaHCOBOM MaTeMaTHKe:
VYuebnoe nocodue / [1.H. bpycos, T.B. ®unarosa, H.I1.
Opexosa. - M.: HULl UTH®PA-M, 2014. - 239 c.

Pexxum moctymna (MOJTHOTEKCTOBBIN AOCTYI):
http://znanium.com/bookread2.php?book=448148

Haumenoganuii 0cnognoii iumepamypul: 12

9 newammnuvix

9 anexmpon-



http://library.donnu.ru/el/ed/633.pdf
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| oK.

| noix pecypca

HaumeHoBaHMs 1ONIOJHUTEIBLHOM JIUTEPATYPbI

Kou1-Bo k-
3eMILISIPOB B
OonoIHOTEKE
JouHY

Hanuumne 3J1ek-
TPOHHOI Bepcuu
B DBbC JlonHY

[Tonmxkos, FO. H. Ynpasienue 3kOHOMUKOHN peruoHa ¢
0co0bIM cTatycoM : MoHorpadwus / FO. H. Tlonmkos ; mox
pen. A. B. ITonossna ; Jlonenkwuii Ha1l. YH-T, DKOH. (ak. -
PocroB-na-Jlony : M3a-Bo FOxHOTO (henepasibHOTO YHU-
Bepcurera, 2016. - 331 c.

5

[Tonmkos, FO. H. DxoHOMUKO-MaTeMaTHIeCKOE MOJCIIH-
pPOBaHME B KYPCOBBIX U TUIUIOMHBIX paboTax ¢ MpUMEHe-
HUEM HWH(OPMALMOHHBIX TEXHOJOTHH [DIEeKTpOHHBIN
pecypce] : ydeOHOe mocobue Uisi CTYI€HTOB YKOHOMHUYE-
ckux cnenuanbHocTedt / KO. H. IlommkoB ; JloHeKwHit
Ha1l. YH-T, DKoH. (ak., Kad. maremaruku u Mar. METOJI0B
B skoHOMUKE. - Jlonenk : JlonHY, 2016. - anexkTpoHHbIe
nauuabie (1 daiin).

Pexxum J0CTyma (TTOJTHOTEKCTOBBIIM
http://library.donnu.ru/el/ed/448.pdf

JOCTYM):

Kak, C. B. llerepmunupoBanHas puHaAHCOBas MaTeMaTH-
ka: yae0. mocobue / XKak C.B. - PocToB-Ha-
Hony:N3natensctBo OOV, 2008. - 160 c.

Pexxum noctyna (OIHOTEKCTOBBIM JOCTYM):
http://znanium.com/bookread2.php?book=553461

Jlroy, FO-/I. Metoibl 1 anropuT™Mbl UHAHCOBOI MaTeMa-
TUKH [ DnekTpoHHsIi pecype] / FO-1. Jlioy ; mep. ¢ aHTII.
— 2-¢ m31. (971.). — DJEKTPOH. TeKCTOBbIE naH. (1 daiin
pdf: 754 c.). — M. : BUHOM. JlaGopaTopust 3HaHUH,
2014. — (MatemaTuka 1 (QUHAHCHI).

PexxuMm noctyna (MOJHOTEKCTOBBINA AOCTYI):
http://znanium.com/bookread2.php?book=548571

Beperennukos, A. FO. HexoTopsle riaBel aHanusa u
NpUJIOKEeHUE K (PMHAHCOBOW MaTeMaTuke: Y4yeOHoe Mo-
cobue / A.1O. Beperennukos, E.B. Beperennukona. -
M.:IIpomereii, 2016. - 60 c.

Pexum noctyna (MOJTHOTEKCTOBBIN JOCTYI):
http://znanium.com/bookread2.php?book=557039

Haumenoganuii 00nonumensHoil aumepamypol: 5

5 neuammnuix

4 ynekmpon-

IK3. HbIX pecypca
Bcezo no oucyunnune «/lemepmunupoeannvie u cmoxacmu- | 14 neuam- 13 anexkmpon-
yeckue Mooeau YUHAHCOBOT MAMeEeMaAMUKU) HBIX IK3. HBIX pecypcos
Haumenosanuii: 17
Ilepuoauyeckue n3aHus
No Kous-Bo 3k- Hannuue nex-
/i 3eMILUISIPOB B | TPOHHOI Bepcuu
ondmortexe B ObC
JonHY «Elibrary»
1. | KXypnan «KBaHTuib» +

Pexum JIOCTyna (IOTHOTEKCTOBBIN JIOCTYTI):

JlocTynHbIi



http://library.donnu.ru/el/ed/448.pdf
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http://quantile.ru/ apxus 2005-
2019

2. Kypnan «lIpuknagHas 53KOHOMETPUKA» * .

Pexum JOCTyIa (MOTHOTEKCTOBBIM JIOCTYII): Hoctymmb1it

] . . apxus 2005-
http://www.appliedeconometrics.ru/ 2019

H. > 0 neuamnvix | 2 31eKmpoH-

aumenosanuil W3eMnAAPOS | Hprx pecypea

14. UapopmanmoHHbIe pecypchl

1. LleHTp AOMCTAaHIIMOHHOTO O00pa30BaHUsI SKOHOMHUYECKOro Qakynbrera JoHHY. —
Pexum no-cryna: ef.donnu-support.ru

2. Hayunas Oubnmoreka JIOHEIKOrO HAIMOHAJIBHOTO YHUBEPCUTETAa. — Pexum jo-
cryna: library.donnu.ru

3. MeTtoanueckui KaOHWHeT kapeaper  MMMD. —  Pexum JOCTYyTIA:
http://ef.donnu.edu.ua/moodle/course/view.php?id=62.

4, Oo6nako «[Tpuknangnas YKOHOMHKA. - Pexum JOCTyIa:
https://cloud.mail.ru/public/3keC/m4Ayk78sH.

5. Caiit «®unancoBas maremarukay: http://www.finmath.ru/

6. Caiitr  «MHCTpyMEHTH ~ (PMHAHCOBOTO W  HMHBECTHIIMOHHOTO  aHAJHM3a»:
http://investment-analysis.ru/financial-mathematics.html

7. Caiit «DunancoBblit anamu3»: http:/financial-analysis.ru/calculator/calculator.html
8. Caiit «dunancoBas marematuka»: http://finmath.narod.ru/

9. Crpanwnma: https://vk.com/yu.n.polshkov
10.  I'pymma: https://vk.com/club131831160
15. IlporpammHoe oGecrieueHme

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

2. Microsoft Office (koproparusHas nuuen3us JOHHY nmunensus Ne 46472919);

3. Microsoft Visual Studio (auuen3us nmporpammsl DreamSpark as1s Beicux y4eOHbIX 3a-
BEJICHUI);

4. Jluuensun GPL nist cBoGogHOTO porpaMMHOro odecrieuenus: AutuBupyc Kacnepcko-
ro, Libre Office, Adobe Acrobat Reader, xPDF, Paint. NET.

PaGouas mporpamma paccMOTpeHa U MepeyTBepK/IeHa Ha 3aceJaHUH Kadeapsl MaTeMaTu-
KU U MaTeMaTHYECKUX METOJIOB B 9KOHOMHUKE B COOTBETCTBHH C OCHOBHOW 00pa30BaTeIbHON MPO-
rpaMMoil ¥ y4eOHbIM IUIaHOM HampaBieHus noarotosku 38.04.01 Dxonommka (Marucrepckas
nporpamMa: IIpuxiiagHas 5KOHOMUKA), YTBEPAKAEHHOIO YUEHBIM COBETOM YHUBEPCHUTETA, IIPOTO-
ko Ne OT «__ ». 2021 .

IIporokoi Ne OT«__ » 2021 r.

3aB. Kadeapoii [Tonmkos FO.H.
(monmucek) (®UO)



https://cloud.mail.ru/public/3keC/m4Ayk78sH
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PaGouas mporpamma paccMOTpeHa U MepeyTBep:KaeHa Ha 3aceJaHuu Kadeapsl MaTeMaTH-
KM U MaTeMaTU4YECKUX METOJIOB B 9KOHOMUKE B COOTBETCTBUM C OCHOBHOW 00pa30BaTENIbHOMN MPO-
rpaMMOi W y4eOHBIM TUTAaHOM HampaBiieHus noarotoBku 38.04.01 Dxkonomuka (Marucrepckas
nporpamMa: IlpukiiagHas 5KOHOMHKA), YTBEPKIEHHOIO YUEHBIM COBETOM YHUBEPCHUTETA, POTO-
KoJ Ne OT «___ ». 202 T

[IpoTokon Ne OT «__ » 20 1.

3aB. kadenpoit [Tonmkos FO.H.
(moamnuce) (®n0O)




