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HaunMeHoBaHHe IUCIMIIIMHBI

«®DuHaHcoBasg MaTeMaTHKa U €€ IMPHUIIOKCHUA

IlepeyeHb MJIaHMpPyeMbIX Pe3yJbTATOB OCBOEHHSI 00pa3oBaTeIbLHOM

nporpaMmmal (HepequL KOMHeTeHHHﬁ) C YKa3aHUuEM MHIUKATOPOB UX

JAOCTHKEHMS M IJIAHUPYEMbIX Pe3yJIbTaATOB 00yUYeHUs 10 UCHUILIHHE

Kon HaumenoBanue NuaukaTopsbl 10CTHKEHUS PesyabTaThl 00yyeHus (yMeHHst
KOMIIe- KOMIIeTeHIIUH KOMIIeTeHIUH Y 3HAHHUS$), COOTHECEHHbIE C MH-
TeHIHH AUKATOPAMM J10CTHKEHUS

KOMIIeTeHIIUH
YK-12 CrnocobHocts  uc- | 1. Haxomut mnytu B3aumopel- | 3Hams 0COOEHHOCTU MPUMEHEHUS
[0Jb30BaTh  0a30- | CTBHUS B COLMAIBHOM M Mpodec- | GazoBbIx

Bble J1e(peKTOIOTH-
YEeCKHE 3HAHHUS B CO-
OUATbHOM H  TPO-
beccuoHaNbHOM

chepax

CHUOHAJNILHOM cdepax ¢ JINIAaMU C
OTPaHUYCHHBIMHU BO3MOYKHO-
CTSIMU 37I0POBbSI 1 UHBAJTUAMH.

NePeKTOIOrNYECKUX
3HaHUIl B cOLUaIbHOW U mpodec-
CHOHQJIBHOW cdepax; MPUHLHUIIBI
B3aUMOJICUCTBUS IIPU
KOMMYHHKAIIMH B Pa3THYHBIX Ce-
pax KHU3HEIESATETBbHOCTH, C yd4e-
TOM  COIMAJIBHO-TICHXOJIOTHYe-
CKUX OCOOCHHOCTEH JIMII C OTpaHU-
YEHHBIMU BO3MOXHOCTSIMH 3]10pPO-
BbS, JITOPUTMBI DPELIEHUs Ipo-
(eccuoHambHON 3a7auu B COLM-
anbHOU cdepe u npodeccuoHab-
HOU cdepe

Ymems nnanuposats npodeccuo-
HaJIbHYIO IeATENIBHOCTB C JINI[aMH,
UMEIOIIMMU  WHBAIUIHOCTh WU
OTrpaHUUYEHHBIE BO3MOYKHOCTH 370-
POBBSI; HCIIOJIB30BaTh HHCTPYMEH-
Tapuil 0a30BBIX JAedexTorIornue-
CKUX 3HAaHUW JUIsl pelIeHus Mpo-
(heccroHaIBHBIX 3a/1a4

3. MecTO AUCHUILIUHBI B CTPYKTYpe 00pa3oBaTe/ibHOH MPOrpaMmMbl

«DuHaHCOBasg MaTeMaTHKa U €€ MMPHUIIOKCHUA» OTHOCHUTCA K HI/IKJ'Iy MaTe-

MaTUKU U MHPOPMATHKU 10 HarpasieHuto noarotoBku 01.03.02 - [Mpuxnagnas

MateMatvka u uHpopmaruka, OIl « AHaU3 TaHHBIX.

2




4, O0beM QUCHUIJIMHBI (MOXYJISI) B 3a4€THBIX €IMHUIIAX U B aKaJeMHuyYe-
CKHUX 4acax ¢ BblIeJIeHHEeM 00beMa ayIUTOPHOM (JIeKIUU, CEeMUHAPBI)

U CAMOCTOSITEJIbHOM PadoThl 00y4aIOIIUXCS

Bun yuyeoHoii padoThl Bcero Cemectp 4
10 AMCUMILJIMHE (B 3/e M yacax) (B yacax)
OO0mas Tpy10eMKOCTh
tast TPy 4 3/e, 144 u. 144
AUCHUILIUHBI
Konmaxkmmnan paboma 50 50
- Ayoumopnule 3anamus
Jlexyuu 16 16
C
eMuHapol, 34 34
NPaKmuyecKue 3aHsamusl
Camocmoamenvnas paboma 94 9
Bun Tekyiero KoHTpois KounTponbHas KonTponsHas
paborta pabota
Bun npomexxyTouHOM aTTecTanuu 3auer 3auer

5. Copepxkanue TUCHMILIMHBI, CTPYKTYPHMPOBaHHOe 10 TeMaM (pa3ie-
JIaM) JMCHUIUIMHBI ¢ YKa3aHUEeM HX 00beMOB (B aKaJleMUYeCKHUX Ya-

cax) U BUJAOB Y4eOHBIX 3aHATHII

5.1 Cooepoicanue oucyuniumnol

Pazgea 1. OcHOBBI Ki1accH4ecKOil (PMHAHCOBO MATEMATHKHU

1.1. [IpocTble U CHOXKHBIE MPOLIEHTHI. TUIBI MPOIIEHTHBIX CTaBOK. D(-
(exTUBHAs MpOLEHTHAs cTaBKa. [loHATHE AUCKOHTA U CYIIHOCTh TUCKOHTH-
poBaHus. YueTHas ctaBka. [IporieHTHBIC CTaBKH B yclnoBuax uHsuu. [po-
U3BOJIHBIE MPOLEHTHBIE pACYEeThl U KPUBbIE JOXOAHOCTH. [IpuHIMn (puHaHCco-
BOW SKBHUBAJICHTHOCTH IUIATEXKEN U €TI0 IPUMEHEHHE MTPU U3MEHEHNUH YCIOBUM

KOHTPAKTA.



1.2. Jlenexusble noToku. [IpuBeieHHass CTOUMOCTb MOTOKAa. AKCHOMATH-
YECKUU MOAXO/T K OLIEHKE CTOMMOCTH ITOTOKOB IUIATEXEN. PerysipHpie MOTOKU
matexei. Pentel. OnpeeneHue napameTpoB GUHAHCOBBIX peHT. O0beuHe-

HHME M 3aM€HA IIOTOKOB IIATCKEH.

1.3. aBecTUIMOHHBIE TPOEKTHI. YnCIoBbIe oka3aTenu 3P PeKTUBHO-

CTH MHBCCTUIIMOHHBIX ITPOCKTOB.

Pasznea 2. O0auranuu

2.1. MaremaTuueckas MOACIIb O6JIHFaLII/II/I. OCHOBHBIC XapaKTCPUCTHUKU

O6JIPIF&III/II/I. KpI/IBaﬂ JOXOOHOCTH.

2.2. Jlropanwmst moToka raTexeit. {ropanus oommraruu. roparus Ma-
Koses U MoauduuupoBaHHas aropauus. Jropauus noprdens oOauranuil.
CaoiicTBa mropauuu. BeimykiiocTs oOauranuu. XeIKupoBaHUE pUcKa U3Me-
HEHMS TIPOLICHTHOM cTaBKU. Teopema 00 UMMyHU3aIUMU. YTIPaBICHUE MOPT-

dbeneM oOnHranmii.
Paszpnea 3. lloprdenbubiii aHaau3

3.1. OcHoBHbie oHATHSA. [foxoaHOCTh U puck. [locTaHOBKa 3a7a4u 1MO-
CTPOCHHSI ONTUMAJIBLHOTO MOPTdess. MHOXKECTBO JOMYCTUMBIX MOPTQEci.

O¢ddexrunas rpanuua. [Toprdens u3 n1Byx 1eHHBIX OyMmar.

3.2. Monens MapkoBuiia. OntuManbHbIi mopThens Npu HaTuIuu 0e3-
pUCcKOBOI1 1ieHHoM Oymaru. KacatenbHbiil moptdens. Teopema o pazneneHuu.
[TocTpoenue onTuManbHOTO TOPTQENst ¢ orpaHndeHusMH. ONTUMaTbHBINA

mopTdenb MPHU 3aNpPeIICHHBIX KOPOTKUX MTO3HUITUX.

3.3. ®akropubie Moaenu. OaHodakTopHas MOEIb JTIOXOJIHOCTU. PhI-
HOYHas MOJCIb M JuBepcuUKaIysg. Mojeiab OneHKH (PMHAHCOBBIX aKTHBOB

(CAPM). CucreMHBIi M HECUCTEMHBIH PUCKH. MHOTO(aKTOpHBIC MOJIEIH.



OddexTuBHOCTh MHBECTULIMOHHOTO NTOpTdess. Koadduuuent apna. Koad-
dunment Tpeitnopa. Koadumment Herncena. ApOurpakHas Teopus 1IeH000-

pazoBaHus U (PaAKTOPHBIE MOJIETH.

Pa3znen 4. IlpousBoaHbie (PMHAHCOBbIE HHCTPYMEHTBI

4.1. OcHoBHBIE cBesieHUs 0 (pprouepcax u onuuoHax. [IponsBoaHbIe UH-
CTPYMEHTHI U XeXKUPOBaHHE PUCKOB. TOpProBble CTpaTeruy, OCHOBaHHBIC Ha

OIINUOHAax. HapI/ITeT OcH CBpOHeﬁCKHX OIIIIMOHOB IOKYIIATCJIA U IIPpOJdaBLa.

4.2. CTtoxacTuyeckue MoJieJu (PMHAHCOBBIX PHIHKOB. JIMCKpETHBIC U He-
npepbiBHBIE Mojienu. Kontenuus r¢hdexkTuBHOTO phinka. O0111ee mpeacTasiie-

HHC O MapTHUHIaJ1aXx.

4.3. Tlouarue apoutpaxa. Teopema 06 apoutpaxe Ha pbIHKE C JUCKPET-

HBIM BpeMeHeM. HelTpanbHbIe K pUCKY BEPOSITHOCTH.

4.4. bunoMuanbHas MoOJeNb 1leHooOpa3oBaHus. OHONEPUOAHAS MO-
nenb. MHoronepuoaHas OnHOMHUaIbHAsI MoAeb. OlIeHKa ONITMOHOB B paMKax
OMHOMUANILHOM MOJieiu. buHOMHManIbHAs MOJIeNb SBOJIOIUU MPOIEHTHOMN

CTaBKH. OI_[eHKa CTOMMOCTH OIIIMOHOB Ha 06HHFaHI/II/I.

4.5. Monens Kokca-Pocca-Pyounireiina. [IpenenbHblit mepexoa B Mo-
nenn Koxca-Pocca-Pyounmreitna. ®opmyna bmska-Illoynza. Koadduim-

€HTHI XeHKUpOBaHus («rpexku») B monenu bika-1lloymza.

Pa3nen 5. Bo10Op U npuHsTHE PpEelieHUH B YCJIOBUAX HEONpPeIeIeHHOCTH

5.1. OTHOLIEHUS MPeanoYTeHus, PYHKIIMH TOJE3HOCTH, QYHKIIUH BbI-
6opa. CBs3b MEX 1y OTHOIICHUSAMHU NPEANOYTCHUS U (PYHKIIUSIMU MOJIE3HOCTH.
Bunbl pynkuuii nosne3Hoctu. Beibop B ycnoBusix HeornpeaenaeHHOCTH. Oxu-
naemas noje3Hocts. KoHuenmus Henpusatus pucka. Mepsl pucka. AKcuoma-
Tuueckuil nmoaxon. Cymma 1moji pucKOM. Y CpeIHEHHAsi CyMMa MOJ PUCKOM.

OneHka pucka 3KCTpeMaJIbHbIX COOBITU.



5.2. UuauBuyaIbHBIN BEIOOP MPU HEOMPEICICHHOCTH U PUCKE: 0030

TEOPUH U IKCIIEPUMEHTAIBHBIX PE3yJIbTAaTOB. TE€OPUSA 0KUIAAEMOU IOJIE3HO-

ctu Heitmana—Moprenmrepna. Ilapagokcel BeiOopa. Kputuka oxumgaeMoi

IOJIC3HOCTH. Pa3zButHe TCOPHH. HCJIUHEHHBIC MOJCIIH. B3BemenHas moies-

HOCTb, PAHTOBAas MOJIE3HOCTH U Ap. Teopus MPOCIEKTOB.

5.2 Yueono — memamuueckuil niam

Ne HaumenoBanue TpyaoeMKocTh B yacax Dopmbl
n/m (Tem) Bcero KonrakTHas pabora — Camocrosi- TeKyIlero
pa3aesioB AyautopHasi pa6ora TeJbHasA KOHTPOJIA
AU CHUTIIHHBI Oo- Jlekuuu | CeMuHapsl, padora ycneBaemocTn
miasi, paKTHYe-
B T.4.. CKHe
3aHSITHS
1. | OcHoBHI KJTacCHUe-
CKoH (hMHAHCOBOM 21 9 3 6 12
MaTEeMaTHKU
2. OOuranuu 30 9 3 6 21 Camocros-
TeJbHBIC pa-
3. [ToprdenbHbIii aHa- 37 14 4 10 23 60Thl. YuacTue
JIn3 B pPEIIECHNH 3a-
4. | IlpoussonHsie (u- 28 12 4 8 16 A1t Ha mpak-
HAHCOBBIE UHCTPY- THHCCKIX 3a-
uatusax. Cobe-
MEHTBI
CEJIOBaHUS 110
5. | Bbibop u npunsitue 28 6 2 4 22 JOMAITHUM 3a-
peuieHui B ycIio- JAHUSM.
BHSIX HEOIPEJICIICH-
HOCTHU
B nenom o muciu- 144 50 16 34 94 CornacHo
TUTMHE yueOHOMY
TUTaHY: KOH-
TPOJBHAS pa-
6ota
Uroro B % 35 32 68 65




5.3 Cooepiwcanue cemunapos, npaKmMu4ecKux 3aHAmMuil

HaunmenoBanue
TeM (pa3aesioB)
TUCHMIIUHBI

IlepeuyeHb BONPOCOB 111 00CYXK/I€HHUS HA CEMUHAP-
CKHX, IPAKTHYECKUX 3aHATHAX, pEKOMEeH/1yeMble Uc-
TOYHMKHM U3 pa3iesioB 8,9 (yka3biBaercs pa3aes U
MOPSAKOBbIIi HOMEP HCTOYHHKA)

®opMbl POBEIEHUA 3a-
HATHI

OCHOBBEI KJIacCH-
4yeckor (pMHAHCO-
BOM MaTeMaTHKH

[TpocTeie U CIIOKHBIE MPOIICHTHI: THITH TPOIICHTHBIX
CTaBOK, 3(ppeKTuBHAS MPOICHTHAs CTaBKa, yueTHas
CTaBKa, TPOIICHTHBIC CTABKU B YCIOBUSIX WHQIISIIHH.
Pexomenoyemvie ucmounuxu: n.8, [1-3].

Jenexnbie motoku: [IpuBeaeHHass CTOMMOCTD ITOTOKA,
AKCHOMATHYECKUN MOAX0/] K OILIEHKE CTOMMOCTH TOTO-
KOB IUTATEXEH, PEryJIIpHbIE IIOTOKH IUIATEXKEMN, PEHTHI,
00BeIMHEHNE U 3aMeHa MOTOKOB IIATEXKEH.
Pexomenoyemvie ucmounuxu: n.8, [1-3].
HHBeCTUIIMOHHBIE IPOEKTHI: YHCIOBBIE TTOKa3aTeNn -
(EKTUBHOCTH MHBECTUIIMOHHBIX MMPOCKTOB. YUCTHII
MPUBENCHHBIN 10X0/. BHyTpeHHsIs HOpMa T10XOJHOCTH.
Pexomenoyemvie ucmounuxu: n.8, [1-3]

Nurepaktus — [IpakTukym
M0 PEIICHUIO 3a/1aY 110 Te-
MAaTHKE 3aHATHS B MAJIbIX
rpymnmnax (2-4 cryaeHTa) u
KOJIJIEKTUBHOE 00CYXk/Ie-
Hue peueHuit — 10 50% ot
TPYIOEMKOCTH MIpaKTUYe-
CKOTO 3aHATHUS

Ob6nuranuu O6nuranuu: mareMatudeckas mojens oonuranuu. Oc- | Uarepaktus — [Ipaktukym
HOBHBIE XapaKTEPUCTHKH obmuranuu. KpuBast JOXOIHO- | 110 peIIeHuIo 33134 110 Te-
CTH. MaTHKE 3aHATUS B MAJIbIX
Pexomenoyemvie ucmounuxu: n.8, [2-4] rpynnax (2-4 crynenra) u
XemKUpoBaHUE PUCKA U3MEHEHHUS IPOLIEHTHON CTaBKM: | KOJUIEKTUBHOE 00CyXkK1e-
JIIOpalvs MOTOKa TIaTeXeu, Jopalys o0JUraiuu, a1o- | Hue pemeHuit — 10 50% ot
patus moptdens oOauranuii, BEIMYKIOCTh OONMHUTalluy, | TPYJOEMKOCTH MpaKTHIe-
TeopemMa 00 UMMYHU3AIINH, YIIPaBIeHUE MopTdhenemM 00- | CKOro 3aHATHSI.
JIMTALAMN.
Pexomenodyemvie ucmounuxu: n.8, [2-4]

[ToprdenpHbIH OnTumanbHbI TOPT(Ens PUCKOBBIX aKTUBOB: TOXO/I- Nurepaktus — [Ipaktukym

aHau3 HOCTB M PHCK, TOPT(QEIs U3 IBYX IIEHHBIX Oymar, MHO- | 110 pEeIIeHHI0 3a/1a4 110 Te-

KECTBO JIONMYCTUMBIX MOpT(dhese, TOCTPOeHHE ONTH-

MaJbHOTO TTOpTdes.

Pexomenoyemvie ucmounuxu: n.8, [2], [4]

Moaens MapkoBuIila: TOCTPOCHUE ONTUMAIBHOTO
nopTdens mpu HATMYUK 0€3pUCKOBOM 1IEHHOM Oymaru.
Haxosxnenue kacatenbHoro noptdens. [Ipunastue pe-
[ICHU B 3aBUCHMOCTH OT OTHOIIICHUS K PHCKY.
Pexomenoyemvie ucmounuxu: n.8, [2],[4]

[TocTpoeHne onTUMaIbLHOTO MOPT(HENS C OrpaHUYCHHU-
SIMU: HAXOK/ICHUE YTIIOBBIX TOYEK, TOCTPOSHHE OTITH-
MaJIbHOTO TTOPT(esl MPU 3aMPEIEHHBIX KOPOTKUX TO-
SHIASX.

Pexomenoyemvie ucmounuxu: n.8, [2],[4]

@dakTOpHBIE MOJIETH: BBIUYUCIEHNE KOAPPUIIUEHTOB
anbda u 6eta noptdens. McnonpzoBanue koddpduiu-
enta [llapna ayis npuHATHS penieHuit 00 N3MEHEHUH CO-
ctaBa noptdens. MHOropaKkTOpHbIE MOJICIH.
Pexomenoyemvie ucmounuxu: n.8, [2],[4]

MAaTHKE 3aHSATHUS B MaJIbIX
rpynnax (2-4 crynesra) u
KOJUIEKTUBHOE 00CYXkIe-
Hue pemeHuit — 10 50% ot
TPYAOEMKOCTH MpaKTHUe-
CKOTO 3aHSTHSI.
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[IpounsBoaHbIe
(bHHaHCOBBIE MH-
CTPYMEHTHI

[Tpou3BOIHBIC HHCTPYMEHTHI U XEHKHPOBAHUE PUCKOB:
npUMeHeHHe (QbI0YEpCOB AJIs XeHKUPOBAHUS PUCKOB,
MPUMEHEHUE OMIIMOHOB IS XE)KUPOBAHUS PUCKOB, I10-
CTpOEHHE TOProBBIX cTpaTeruit (ObIUMi crpa/1, MeaBe-
XKUU cripa, crpd Thma 6abodka), mapuTeT IeH eBpo-
NEeHCKUX OMIIMOHOB MOKYIATENsI U MPOJIaBLa, OLEHKA
TPaHUIl CTOUMOCTH ITPOU3BOIHBIX HHCTPYMEHTOB, T10-
CTpOEHHE apOUTPAKHBIX CTPATETHil PU HAPYILICHUU
MapuTeTa IeH.

Pexomenoyemvie ucmounuxu: n.8, [2],[4], n.9, [7-9]
JuckperHbie MojieN (PMHAHCOBBIX PHIHKOB: MHOTOIIE-
PHOJHBIE MOJIEJIH, BHIYHCIICHIE BEPOSITHOCTH TOMaja-
HUS IICHBI PUCKOBOT'O aKTHUBA B 33JJaHHBIA TPOMEKYTOK
JUIst OMHOMMAIBHBIX M TPHHOMHUAIBHBIX MOZEINEeH, Map-
TUHTAJIBI B TUCKPETHBIX MOJCIISAX, IOHSATHE apOUTpaxka,
HAXO0X/ICHHUE HEUTPaIbHBIX K PUCKY BEPOSITHOCTEH B
JUCKPETHBIX MOJEIISAX, BRIYHCICHUE IICHBI IIPOU3BOJI-
HOTO MHCTPYMEHTA Ha MOJIHOM PBIHKE.
Pexomenoyemvie ucmounuxu: n.8, [4], n.9, [7-9]
Monens Kokca-Pocca-PyOuniireiina: 6nHoMuanbHas
MOJIEITb IIEHO00Pa30BaHMsI, MHOTOIIEPUOIHAS MOJECb,
OIICHKA OII[MOHOB B paMKaxX OMHOMMAIBHOW MOJIENH,
BBIUMCIICHHE 0e3apOnUTPaKHOM IICHBI OIIIMOHOB HA aK-
TUBBI C TUBUJCHIHOM I0XOJAHOCTHIO, BAIFOTHBIX OMIIHO-
HOB M (DHIOYEPCHBIX OIMIUOHOB, B T. 4. AMEPUKAHCKHUX
OTIIIMOHOB.

Pexomenoyemvie ucmounuxu: n.8, [2], n.9, [7-9]
Mopnens bika-1lloyn3a: npenenbHelii Iepexox B Mo-
nenu Kokca-Pocca-Pyounireitna, popmyna biska-
loyn3a, k03 PULIHMEHTHI XeIKUPOBAHUS (KTPEKN») B
Mozaenu bimka-Iloyn3a.

Pexomenoyemvie ucmounuxu: n.8, [2], n.9, [4,7-9]
Mogenu 3BOIIOLHH MPOLEHTHOW CTaBKU: MOJEIINPOBA-
HUE TMHAMUKH MTPOLIEHTHON CTaBKU, MOJIeNb Bacuueka,
MoJieltb Xo0-JIn, Mmonens Xamia-Yaiita, OMHOMHAJIbHAS
MO/JIeJIb, OIIEHKa CTOMMOCTH OMIIMOHOB Ha OOJIUTAIINH.
Pexomenoyemvie ucmounuxu: n.9, [7-9]

Nurepaktus — [IpakTukym
[0 PEIICHUIO 3314 110 Te-
MaTHUKE 3aHSTHS B MaJIbIX
rpymnmnax (2-4 cryaeHTa) u
KOJUJIEKTUBHOE 00CYXk/Ie-
Hue pemeHuit — 10 50% ot
TPYJIOEMKOCTH MpaKTUye-
CKOTO 3aHSTHSI.

Br16op u npuns-
THE PELICHNUI B
YCIIOBHSX He-
OIIPEIETICHHOCTH

OTHOIICHUS PEATIOUTCHUS U PYHKIIUH TTOJIE3HOCTH:
aHaJM3 CBOMCTB (PYHKITUH TTOJIE3HOCTH U OTHOIIICHUM
npeamnoureHus. OneHKa 0)KUIaeMoil 1MoJiIe3HOCTH. Bbi-
00p B YCIIOBHSX HEONpPEAEIeHHOCTH. [IprMeHeH e 0Ku-
JTAeMOi1 MTOJIE3HOCTH B 3a/1a4ax CTPAXOBAHUS U XEKH-
POBaHUS PUCKOB.

Pexomenodyemvie ucmounuxu: n.9, [1,3,8-9]
OTHoLIEHUS K PUCKY: BbIUHCIEHHE KO3 (PUIINEHTOB,
BBIPAKAIOIIMX OTHOIICHUE S3KOHOMUYECKOTO areHTa K
pHCKy. AHaIHU3 CBOWCTB CTOXaCTHYECKOTO JOMHHUPOBA-
Hus. Henpuste prcka B 3a1auax noptdeabHOro aHa-
am3a.

Pexomendyemvie ucmounuxu: n.9, [1,3,8-9]

Nurepaktus — [IpakTukym
0 pelIeHHUIO 3a/1ay 110 Te-
MaTHKE 3aHATUS B MaJIBbIX
rpynnax (2-4 crynenra) u
KOJUIEKTHUBHOE 00CYXkKIe-
Hue pemeHuit — 10 50% ot
TPYAOEMKOCTH MpaKTHUE-
CKOTO 3aHSTHS.
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Mepsl pucka: aHaJIU3 aKCUOM KOJUYECTBEHHOM OLIEHKHU
pucka. Paz6op npumepoB. Beruncienue cymmsl o1
pUCKOM Ha npumepax. Pa3doop npumepoB, mokas3biBaro-
HIMX HEJOCTATKU MOKa3aTelsl «CyMMa MO PUCKOMY.
Brprunciienne ycpeIHEHHOM CyMMBI IOl PUCKOM H H3Y-
YeHHe CBOMCTB 3TOro nokasaresns. [Ipumenenue Ha npu-
Mepax METOJIOB OLICHKH PUCKA IKCTPEMATIbHBIX COOBI-
tuil. 3ydyenue cBoiicTB pacnpenenenus [lapero.
Pexomenoyemvie ucmounuxu: n.9, [1,3,8-9]
WuauBuayaibHbIi BBIOOp MpU HEONIPEAETECHHOCTH U
pHUCKE: TEOPUH CYOBEKTHUBHON 0KUJAEMOM TOJIE3HOCTH
CoaBumka, DHCKOMOA 1 AyMaHHa.
Pexomenodyemvie ucmounux: n.9, [1,3,8-9]

6. Hepeqeﬂb y‘lﬂﬁHO-MeTOHH‘IeCKOFO o0ecreyeHHsl IJIsI CAMOCTOATE/b-

HOIl padoThI 00YYAIOIIMXCS MO JUCHHUIIJINHE

6.1 Hepeueub eonpocoe, OMEOOUMBIX HA CAMOCHIOAMEIbHOE 0CBOCHUE

OUCUUNIUHDBL, POPMBL 6HEAYOUMOPHOU CAMOCH OAMEIbHOU PAOOm bl

HaumenoBaHnue TeM
(pa3ueJsioB)
IV CIUTIIMHBI

Ilepeuensb BONpocoB, 0TBOAUMBIX HA
CaMoOCTOsITeIbHOE OCBOCHHUE

®opmMbl BHEAYIUTOPHOM
CaMOCTOSITEJIbHOM
padoThI

OCHOBBI KJ1acCHYe-
CKOM (puHAHCOBOM

CXxeMBbI MoTaneHus KpeIuTa
Wudnsauus u ee BIusHUE HA MToKazaTenu dddex-

Pabota c yuebHoii
aureparypoi. Pemenue

MaTE€MaTHUKH THBHOCTH MHBECTUI[MOHHBIX IIPOECKTOB TUINOBBIX 3a1a4. Pa3zoop
ITpou3BOaHBIE IPOLEHTHBIE PACYETHI U KPUBBIE BOIIPOCOB I10 TEME
JIOXOJHOCTH 3aHATUSA. BeInosHeHne
JOMAIIHUX 3aJaHUH K
KaXJIOMY 3aHATHIO.
Ob6muranuu Merons! onpeeneHuss BpEMEHHON CTPYKTYPbI Pabora ¢ yueOHoii uTepa-
MIPOLIEHTHBIX CTaBOK Typo#. Pemenue THOBBIX
3agay. Pa30op Bompocos
10 TeME 3aHATHS. Beimod-
HEHHE JOMAIIIHUX 33/1a-
HHIA.
[opTdenbubiii MeToabl TOCTPOEHUS ONTUMAIBHBIX TOPTQeneit Pabora ¢ yueOHoii auTepa-
aHanu3 [Toctpoenue rpadvka MUHUMaJIbHOW TPaHUIIBI Typo#. Pemenue THOBBIX

3agad. Paz0op Bormpocos
o teme 3aHatus. Pabora c
UCTOYHUKAMHU M TTIOMCK HUH-
¢dbopmanuit B UnTepuere.
BrinonHenue 1oManHux
3aaHUN.




[IpousBoxansie phu-
HAHCOBBIE MHCTPY-
MEHTBI

HenpepsiBHBIE Ci1ydaliHbIE IPOLIECCHI

Nurterpan Uto

Croxactuyeckue qudQepeHnnaibHble ypaBHECHHS
YucneHHble METObI JUISL BBIYUCICHUS IEHbI TIPO-
M3BOJHBIX UHCTPYMEHTOB

Mojienu 3BONIOIMH MTPOLIEHTHOM CTaBKU: MOJEIH-
pOBaHME JUHAMMKY IPOLICHTHON CTaBKHU, MOJEIb
Bacuueka, momens Xo-JInu, mogens Xanna-Yaura,
OMHOMUaIbHAsI MOJEIIb, OLIEHKA CTOMMOCTH OILHU-
OHOB Ha OOJIMranuu

PaGora c yueOHoI1 muTepa-
Typoil. Pemenre TMIOBBIX
3anay4. Pa3dop Bompocos
1o TeMe 3aHsATus. Beimnosn-
HEHHE JOMAIHUX 3a7a-
HU.

Bri6op u npunsitue
pEelIeHU B yCII0-
BUSIX HEOIIPEJIEIICH-
HOCTHU

Teopus 0xkuaaeMoi NOJIE3HOCTU U €€ KPUTHKA
[TpuMeHeHHe Ha TPUMEPAX METOJIOB OLIEHKH

pHCKa dKCTpeMabHBIX cOObITUH. M3yueHue
CBOMCTB pacripenenenus [lapero.

Pabora ¢ yueOHoii nurepa-
Typoil. Pemenre TMIOBBIX
3agad. Pazbop Bompocos
10 TeMe 3aHsATHs. Bpimos-
HEHHE JOMAITHUX 3a7a-
HU.

6.2. Ilepeuens eonpocos, 3a0anuil, mem 011 N0O20MOBKU K MEKyuiemy KoH-

mpoJiio
Ilpumepnioie 3a0auu npakmuuecKkux 3aHAMUIL

C nomo1pio HHGOPMALIMOHHONW HHTEpHET-TIomaaku Punam, Bloomberg

WIM JPYTUX PECYPCOB MOJMYUYUTh TAaOJIMIly 3HAYEHUH LIeH 3aKkpbiTud 3a 30

JTHEH 0 Tpex KOMIIaHUSX, BXOJSAIINX B MHAEKC rofyObIX (UIIEK MHIEKCa

PTC.

BbIYMCIUTD 0)KMIAEMYIO JOXOAHOCTD U BOJIATUIILHOCTH BHIOPAaHHBIX aKTH-

BOB.

[Tomyunts 3Hauenus nnaekca PTC 3a ToT ke nmepruoa U UCIoab30BaTh MO-

Jy4YeHHbIE CBEACHUS IIPH pacueTe PHIHOYHOTO MOPThEs.

[TocTpouts 3 (HEKTUBHYIO TPAHUILY.

[TocTpouTh 3¢ (PpexkTUBHYIO TpaHUIly MPU YCIOBHUH 3alpeTa KOPOTKUX MPO-

JaXK.

Paccuutaths k03(p¢uuuentsl anbda m Oera (B KayecTBe OE3pHCKOBOIA

CTaBKH B34Th CTaBKY 110 HHCTPYMEHTAM (PUKCUPOBAHHOM I0XOHOCTH).

Hanucate ypaBHeHus: tuHUSA phiHKa kanutaina CML, SML.
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8. TNomoBas npoiieHTHas ctaBka cocTaBisieT 12%. [IpouenTsl Hauncs0TCS 6
pa3 B roa. Haiftu 3¢ ¢dekTuBHYIO IPOIEHTHYIO CTaBKy. Takxke HailTh 3¢-
(EeKTUBHYIO MPOLIEHTHYIO CTaBKY B CJlydae HENPEPhIBHOTO HAUYUCICHUS
MPOLICHTOB.

9. Temn undusuuu 3a nepuoa B N=6 mecsieB paBeH 3%. Haiitu cpeaneme-
CSTYHBIN ¥ TOJIOBOM TeMIT UHQIISAINH.

10.CraBka quckonTupoBaHus paBHa 8%. PaccmaTpuBaeTcsi ACHE)KHBIN TOTOK
CF={(0,-100);(1,140);(2,65)}. a) HaiiT 4KuCcTyr0 NPHUBEACHHYIO CTOU-
MocTh (NPV) nanHoro naenexxnoro notoka 6) HailTu BHyTpeHHIOIO HOPMY
noxoaHocty (IRR) nannoro nmoroka B) O1ieHUTh 3 PEKTUBHOCTD MPOEKTA.

11.WuBectop obnmagaeT AByMsl akTUBaMH A U B ¢ 10X0IHOCTAMU r, = 0.15 U
I, = 0.4 upuckamu o, = 0.04, o, = 0.08. Kosppuuuenr koppens-
1M akTuBOB paBeH 0.8. OyHKIKA 01e3HOCTH HHBECTOpa U (r) = r —1052

a) Haittu moprdens ¢ 3aganHoit noxoaHocteio 0.15, He mpuHUMAas BO
BHHUMaHHE MOJIe3HOCTh. 0) Haittu moptdenb, MaKCUMU3UPYIOMINNA MTOJIE3-

HOCTb. B) HaiitTu noptdenb MUHMMaIbHOTO pUCKa.

12.VImeetcst nBa akTHBa C Xapakrtepuctukamu r, =0.11, ¢, =0.05 wu
I, =03, o5 =04, xK03pHULHUEHT KOpPPEISILHH MEXIY KOTOPHIMU
p =-0.1. Ha pblHKEe UMeeTCs TakKe OE3pUCKOBBIN aKTUB C JJOXOJHOCTHIO
I, =0.03. a) Haiitu kacarenbhbiii moptdens. 6) Haiitu moprdens MAHH-

MaJLHOTO pucka npu pukcupoBaHHou qoxoaHoctu 0.18.

13.Axnuu kommanuu umerT Oeta-kodddurment 1. be3puckoBas craBka
paBHa I, =3%, a TOXOJHOCTH PHIHOYHOTO TIOpTdens I, =16% . Haiitu:
a) OKUIAEMYIO JOXOAHOCTh aKIMW JAHHOW KoMMaHuu. 0) Puck-mpemuro
peiHOUHOTO TIopTdenst. B) OO0CHOBATH pelIeHUE, KOTOPOE 1iesieco00pa3Ho

MPUHSATH, €CJIM HaOIogaeMas JOXOTHOCTh JaHHOU akiuu paBHa 20%.
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14.J1anbl 1IeHHBIE OyMaru TpEX BHUJIOB C OXKUJAEMBIMU TOXOJHOCTAMHU [ =

15,u, = 19,u; = 15, koBapuanuoHHass MaTpulla JOXOJHOCTEH KOTO-
10 -10 0

peix mmeer Bun V' =|—-10 20 —20 | . Haiitu ypaBHeHHE MUHU-
0 —-20 50

MaJbHOM I'paHULIbI TP YCIIOBUH, YTO O€3prCcKOBas cTaBka paBHa 1 1. Ompe-

ACIINTh KOOPANHATBI KaCaTCIIbHOT'O HOpT(bCJ'IiI.

15.BHrMaHue WHBECTOPA MPUBIICKACT aKIus, poaaromasics ceiiuac mo 508$.

EBpornelickuii KoJIJI-ONIIMOH Ha JaHHYIO akI|io Tpoaaercs 3a 28. Llena uc-
noyiHeHus onioHa paBHa K=49$. Onmuon Bemucan Ha T=0.2 ner. bes-
puckoBas craBka paBHa r=40%. a) HaliTu HIKHIOIO TpaHUILIBI 1IEHbI JaH-
HOTO ominoHa. Ecnu ects apOuTpaskHasi BO3MOXKHOCTh, OMUCATh apOuT-

PaXHYIO CTPATETHUIO.

16. Akmus mpogaetcs ceiuac 3a 20$. Uepes 0.4 roa) eHa akIMK| MOXKET TIPH-

HATH JBa 3Ha4YeHMS, 23$ min 19$. I{eHa HCIOTHEHUS COOTBETCTBYIOIETO
KoJuT-onioHa paBHa 21$. be3puckoBas craBka paBHa 9%. a) Berauciuth
PHUCK-HEUTPATbHYIO BEPOSTHOCTH JIJIS JIBMDKCHMSI IIEHBI aKTHBa BBEpX. O)
Haiitu uncno akiuii B 6€3puCcKOBOM MOPTQeEe, COCTOAIIEM U3 KYTIEHHbBIX
aKIMi U OJHOTO OMIMOHA. B) HaliTH 11eHy JaHHOTO OMIIMOHA HA TeKYIIHUM

MOMCHT BPCMCHHU.

17.1lena ucCHOTHEHUS TOJIYTOJIOBOr0 aMEPUKAHCKOTO OMIIMOHA HAa MPOJIaXKy

eBpo paBHa 62 py0. BeUKUCIUTH CTOUMOCTH OMITMOHA, UCTIOIB3YS TPEXIIe-
puoIHOE OMHOMHUATILHOE JIEPEBO U YETHIPEXTIEPUOTHOE OMHOMHUATILHOE JTe-
peBo. [laHHble 151 pacyeTa: TeKymuil Kypc eBpo — 60 py0., 6e3puckoBast
MPOIICHTHAS CTaBKa B 30HE €Bpo — 2%; O6e3puckoBas pyOeBas mpoIeHT-

Has ctaBka — 10% rogoBbIX; BOJATHIILHOCTH €Bpo — 20% B rof.

18.HaiiTu cTOMMOCTbh TOJJOBOTO aMEPUKAHCKOTO OMI[MOHA HAa MOKYIKY OpH-

TaHCKoro (hyHTa 3a JoJuiapsl 1o 1ene 1,6 mommapa 3a ¢Gyut. [Tapamerpsr:
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TEKYIIU BAIIOTHBIN Kypc 1,61; BomatunbHOCTh Kypca 12%; nena ucrnon-
Henus 300; 6e3puckoBas cTaBka 1o gosuiapy 8%; 0e3pruckoBas cTaBKa o
bynaTy 9%; BonaTuibHOCTh UHAEKca 30%.

19.Mcnions3ys popmyny biaska — lloynsa, paccuutrath CTOMMOCTH (pIOYEpC-
HBIX OMIIMOHOB KOJUT U 1yT. [TapameTpri: OCHOBHOW aKTHB — T'0JI0Basi BO-
naTiibHOCTh 30%; Tekymas uena 100; onuuoHbl — CPOK UCIIOJHEHHS Ye-
pe3 3 Mmecsna, 1eHa ucnojiHenus 105; romoBast 6e3puckoBas craBka 12%.

20.Ha pbinke obnuranuii JOXOAHOCTH Ha OJIMbKalIue OAuH, ABa U TPU Toja
OJIMHAKOBBI U paBHBI 9 %. BonaTuiabHOCTh NPOLICHTHOM CTaBKU paBHa 10
%. ITlocTpouTh IBYXNEPUOJHYIO OWHOMHAIBHYIO MOJIENb MPOIEHTHOM
CTaBKH.

21.a) [locTpouTh YETHIPEXMEPUOAHYI0O OMHOMHUATBHYIO MOJIEIb IBOJIOIHU
MPOLICHTHOM CTaBKH (OJIMH EPHO]T — TOJIT0JIa), €CIIU PHIHOYHBIE CTOUMO-

CTU OECKYIOHHBIX OOJIUTAIlMN MPEICTABIICHBI CIEAYIONIEH TaOIuIeH:

Cpox go noramenus (Brr.) | 0,5 |1 15 |2

CTOMMOCTH OOJIMTAIINHA C 96 (94 |92 |90

gomuHaioM 100

['onoBasg BOMaTUIBHOCTH MPOLEHTHOUM CcTaBKU cocTaBiisieT 10%.

0) PaccunTaTh CTOMMOCTH OMIIMOHA MOKYIATENsI ¢ IIEHOW UCTIOTHEHUs 92
1 CpOKOM ucrojiHeHus 1,5 rona. B) PaccuuraTh CTOMMOCTh aHAJIOTMYHOTO OIIIH-
OHa MPOo/JIaBIia.

15. Ilena S(t) HEKOTOPOTO aKTUBA B TEKYIIM MOMEHT BPEMEHHU t paBHA
115 pomn., a ero BonatuiabHOCTh 0 = 20% ro/0BBIX. B paMkax oHOIIEpUOIHOM
OMHOMMAIBLHON MOJIEIIH BBIYUCIUTE TEKYIYIO0 IieHy C(t) ecTUMECSIYHOTO KOJLI-
OmnIMoHa ¢ ueHou ucnoiaHenust K = 125 nonn. IlpoueHTHas cTaBka 1 MOCTOSIHHA,

HAa4YUCIIACTCA HEIIPCPBIBHO U PpaBHA 9% I'OJOBBbIX.
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Ilpumepnas memamuka KOHmMPOIbHOU PAdOM bl

e [IponeHTHBIE BBIUNCIICHHUS.

e DBpruncienne 4ucnoBbIX XapaKTEPUCTHUK JEHEKHBIX IIOTOKOB.
e PcHTHBIE BEIYMCIEHUS.

e YucioBble XapaKTEPUCTUKN OOIUTalUi.

e [loctpoeHune onTuManbHOro NOpPTQeEis LEHHbIX OyMar.

e buHOMHaNIbHAS MOJENb LIEHOOOPa30BaHUS.

e XemKUPOBAHUE PUCKOB N3MEHEHUS ITPOLIEHTHON CTABKHU.

e @opwmyna bmka-Illoym3a.
Ilpumepnoie 3a0anua KOHMpPOAbLHOU padomovl

1. HomunanbHas rogoBas craBka cocrasisieT 20.0 %. Haiitu 3¢ ekTuBHYO T0-

JOBYIO CTABKY B IIPOLCHTAX IIPHU HAYUCJIICHUHN ITPOLCHTOB pa3 B MCCAII.

2. CpaBHI/ITB MO KPUTCPHUIO YUCTOIO JUCKOHTUPOBAHHOI'O 10X0Ja MHBCCTUIIMOH-

HbIE ITPOEKTHI, 3alaHHbIE CIEAYIOLUIMMH TIOTOKaMH IJIATEKEH:
A={(0,-1000),(1,300),(2,200),(3,100),(4,100),(5,800)};
B={(0,-1000),(1,800),(2,100),(3,100),(4,200),(5,300)}.
CraBka nuckonTupoBanus 10%.

3. 3aem Benmuunbl 14000.0 B3sT Ha 10 et mox 9.0 % ronoseix. [loramarscs Oy-

ACT CXKCTOAHBIMU paBHBIMHU BBITIJIATaMU. Haiitu pasMcEp BhITLIAT.

4. HaifTu TEeKylIyt0 CTOMMOCTb OOJIUralii HOMUHaIbHOM cTouMocThio 2000.0
pyO0., cpokom noramenus 11 jget, rogoBoii KynoHHoH ctaBkoil 14% npu mpoueHT-

"ot ctaBke 20% Tro10BBIX.

5. O6nuranus npojaeTcs Mo HOMUHAIBHOM CTOUMOCTH CO CPOKOM TorarieHus 13

JeT U KynoHHo# ctaBkoi 6.0 % (c exxeronHoil BeimiaToi). Halitu ee nropanuio.
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[TycTh qoxoaHOCTh OOMUTranuu yeauuuiaack 10 8.0 %. Onucath u3MEHEHHE JT10-

pauuu. OTBET 000CHOBATH.

6. MeHemkepy HY)KHO BBITUIATUTH Yepe3 7 JeT cymMmMy | MilH. py0. Y Hero ectb
BO3MO>KHOCTh HHBECTUPOBATH CPEJICTBA B OECKYMOHHBIE OOIUTalliU IBYX BUJIOB:
a) HOMUHAJILHON CTOMMOCTBIO 5,7914 ThIC. py0. U CpoKOM ToraiieHus 4 roga; 0)
HOMHUHAJIBHOU cTOMMOCTBIO 21,719 ThIC. py0. M CpokoM moramieHus 16 JerT.
Omnpenenutpb, CKOIBKO OOIUTaIMil Ka)XJI0ro BHUJA CIeIyeT MPUuOOPECTH, YTOOBI
3alIUTUTh CPEACTBA OT BO3MOXKHOT'O U3MEHEHHUS NIPOLIEHTHOM CTaBKH, KOTOPas B

JTAaHHBIN MOMEHT paBHa 9%.

Kputepuu OayuibHONM OLIEHKH PAa3IMYHBIX (DOPM TEKYIIEro KOHTPOJISA
YCIIEBAEMOCTH COJIEPHKATCS B COOTBETCTBYIOIIUX METOIUUECKUX PEKOMEHJAIHIX

JlemapTaMeHTa aHaIn3a JJaHHBIX U MAIIMHHOTO O0y4EeHUSI.

7. DoH OLIEHOYHBIX CPEACTB JJIs MPOBeAeHNsI IPOMEKYTOUHOI aTTecTa-
UM 00y4aKOIIUXCS MO JUCHHUIIINHE

[TepeueHb KOMIIETEHIIMHM ¢ YKa3aHUEM HMHIUKATOPOB HUX JOCTH)KCHUS B
MPOIIECCEe OCBOCHHSI 00pa30BaTEIbHOW MPOrpaMMbl COJICPKUTCS B paszjene 2.
«llepeuenv nuanupyemuvlx pe3yibmamos O0C80€HU 00paA308amenbHOU Npo-
epammul (nepeueHb KoMnemeHyull) ¢ yKazanuem UHOUKAmopo8 ux 00CMUNICEeHUs]

U NIAHUPYEMBIX Pe3YTbmamos 00yueHUs N0 OUCYUNTIUHEN.

Hanmenosa- HaumenoBanue wuH- | Pe3ynbraTel 00yuenus ( | TUMoBbIE KOHTPOJIbHbBIE
HUE KOMIIETEH- | AMKATOPOB JJOCTHXKE- | YMEHUS U 3HAHUsA), CO- | 3aJaHUs
1707 HUSl KOMIIETEHLIUN OTHECEHHBIE C WHJUKa-

TOpaMU  JIOCTH)KEHHUS

KOMIIETEHIINH
YK-12 1. Haxogut nytu 3namp  ocobennoctu | [Io momydeHHOMY OT
CriocoOHOCTh | B3aUMOJECHUCTBUS B IIPUMEHEHHUS npenogasarens ¢ainy
UCIOJb30BaTh | COIMAJIBHOM M IIpo- | 0a30BBIX Aedekronoru- | popmare, coJiepiKa-
6a3oBbI€ J1e- beccroHaIbHOM YEeCKUX 3HaAHUM nieMy uHGOpMalHo O
¢bexTonoruue- | chepax ¢ IMIAMHU C | B COLMAIBHOM M TPO- | JAHHBIX MOTPEOHUTENb-
CKHE 3HAaHUSA B | OTPaHUYCHHBIMU (beccuoHambHON CKHX KOp3WH pa3iand-
COLIMAJIbHOW U | BO3MOKHOCTSIMH cdepax; IPUHIMIILI B3a- | HBIX TPYIII HOJIb30BaTe-

WMOJICVCTBUS TPU JIe 3a ONpeJeICHHbIN
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npodeccro-
HaJILHOU cde-

pax

TaMH.

300POBbA U NHBAJIU-

KOMMYHHKAIIUU B pa3-
JUYHBIX chepax
KU3HEICATCIILHOCTH, C
Y4ETOM
COILMATTLHO-TICUXOJIOTH-
YeCKHX O0COOCHHOCTEH
JMI] C OTPaHWYECHHBIMU
BO3MOKHOCTSIMH 3/I0pO-
BbsI; QJITOPUTMBI peIlie-
HUSL  TPOQECCUOHATb-
HOW 3a7a4u

B COIMANILHOW cdepe U
npodeccnoHaTbHOM

chepe

Ymemsv  mmanmpoBath
poheCCHOHATTEHYIO
NeATeNbHOCTh C  JIU-
namMm, HMMCHOIIIMMU HH-
BAINJAHOCTh WM OTpa-
HHUYCHHBIC
BO3MOXKHOCTH  3710pO-
Bbsl, HCIIOJIb30BAaTh HWH-
CTpYMEHTapuii 6a30BBIX
Ne(hEeKTOIOTHUECKUX
3HAQHUW JUIS  PEIICHHS
npodeccuoHalbHbIX 3a-
a4

HEepHOJ BPEMEHHU OIIpe-
JeIUTh TPYIIIBI 310pO-
Bbsl (OTpAaHMYCHUE KU3-
HEJCATeIIbHOCTH o
3pEeHHIO, 0 CIIyXy, HO
3a00JICBaHHSM OIIOPHO-
JIBUTaTEJIBHOTO  aria-
pata, 6e3 orpaHUYeHHN)
U KOPPEKTHO pa3Mme-
CTUTHh  IOJIb30BATEINCH
1O 3THM TpPYIIaM, WUC-
HoJB3ys MakeT oduc-
HBIX TIPOTPaAMM.

Hcnone3ys nmaket oduc-
HBIX [IPOTPAMM OIIPEJIe-
JTUTh HAWUTYYIIUE allb-
TEPHATHUBBI JIJISI TIOTpPE-
ouTtenel ¢ mpodieMamMu
OTIOPHO-ABUTATEIIHHOTO
amnmapara COTJIACHO
JAHHBIM, COJICpPIKAIIUM
IEHBbI, OT3bIBBI, pEW-
THUHT, T€OrpapuIECKyIO
obmacte noctaBku (00-
JacTb MPOXKUBaHUS) U
HCTOPUIO MOKYTIOK.

o~ WD E

© © N o

Ilpumepnusvie 60npocevl 013 NOO20MOBKU K 3auenty

BpeMeHHaﬂ N JCHCKHBIC IIKAaJIBI.

[Iponent. [IponenTHas craBka. [IpocTeie U C0KHBIE TPOLEHTHI.

OKBHBAJICHTHOCTH CTABOK B CXEME CJIOKHBIX IIPOLICHTOB.

JluckonT. YuetHas craBka. KpaTkocpouHble TOITOBBIE 00s3aTENIbCTBA.

Yuer I/IH(i)J'ISH_[I/II/I B OIICHMBAHHU IIPOCTLIX KPCANUTHBIX CIACIIOK. PeanbHas u

HOMMWHAJIbHAsA CTaBKHU CACIKH.

I[GHe}KHBIC IMOTOKH N UX YUCJIOBBIC XapaKTCPHUCTUKHU.

MDUHAHCOBBIC MOTOKU B CXEME IMPOCTLIX ITPOUCHTOB.

MOI[CJ'H) MYJIBTHUCYCTA B CXEMC IIPOCTHIX ITPOLCHTOB.

PerynsipHble MOTOKHU.
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10.BayTpeHHss HOpMa JOXOTHOCTH.

11.bynymas v TeKyIas CTOMMOCTH JACHEKHBIX CYMM B CXEME CIIOKHBIX MPO-
L[EHTOB.

12.PeHThI B cXeM€ MPOCTHIX MPOIEHTOB.

13.I1nanupoBaHye NOTAICHUs JOITOCPOYHOMN 33 J0JIKEHHOCTH.

14.CranniapTHble PEHTHI. P-CPOUYHBIE PEHTHI.

15.®PuHaHCOBBIE ONEPAIMH C LICHHBIMA OyMarami.

16./lHBecTHpOBaHNE U NHBECTULIMOHHBIE AKTHUBBI.

17.06nuramnuu. J10X01HOCTh OOJIUTaIiiiA.

18.CpoiictBa obnuranuid. Jlroparus 1 BBITYKJIOCTb.

19.0cHoBHbIe apameTpsl oonuranuu. CBs3b ppIHOYHOM LIEHBI U JOXOIHOCTH.

20.Iropanus MoToKa IjiaTekel U ee CBOMCTBA.

21. Ummynnzarus moptdens oOauranui.

22.0OcHOBHBIE TOHATHS TOPTHeNbHOTO aHanu3a. ONTUMATBHBIA MOPTQENb.

23.0nTuManbHbIi TOPTQens Tpu HaJTHIUK 0€3PUCKOBON KOMIIOHEHTHI.

24 .Jlunus ppIHKA KanuTaia. PRIHOYHBIN OPTQENb.

25.0nH0akTopHas Moaenb qoxoaHocTh. KoaddumuenTs! o u .

26.Monens CAPM.

27.Ilpon3BogHble MHCTPYMEHTHI. [lnaTexxHple (pyHKIMHA TPOW3BOAHBIX HH-
CTPYMEHTOB €BPOIENUCKOr0O THUIA.

28.1TapuTeT 11€H €BPOMEUCKUX OIMIIUOHOB.

29.ToproBble CTpaTEru C UCMOIB30BAHUEM OILIMOHOB.

30.Teopema o0 cOBMaicHUH 1IEH €BPOTICHCKUX M aMEPUKAHCKUX OTIIMOHOB T0-
KynaTesis Ha aKTUBBI, HE TIPUHOCSIINE JOXOI0B.

31.bezapbutpaxknas 1ieHa GOpBapIHOTO KOHTPAKTA.

32. AnnmpokcuMalys HHCTPYMEHTa eBPOINEHCKOro TUIA C JBAX bl HEMPEPhIB-
HOM MmiIaTexHoi pyHKIuen noprdeneM OnuOHOB.

33.Cunphblii apoutpax. Teopema 6e3apoutpakHocTH (0€3 10Ka3aTENbCTBA).

34.Puck-HenTpanbHasi BEPOSTHOCTb.
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35.bunomuanbHas MoJienb. Y clioBUe 0€3apOUTPaKHOCTH OMHOMHUATIBHOM MO-
JICJIH.

36.Puck-HeiTpanbHast BEpOSATHOCTh OMHOMUATLHON MOJIETH.

37.MHuorormepruoaHas OMHOMHUAIbHASI MOJICITb.

38.bezapOuTpakHas 1eHa TPOU3BOTHOTO0 HHCTPYMEHTA B OMHOMHAITLHON MO-
JIeIH.

39.Monens Kokca-Pocca-PyOGunmreiina.

40.CroxacTuueckre MOJeI (PUHAHCOBOTO PHIHKA.

41.ParnmoHalIbHBIN TPOTHO3 KaK MapTUHTaJ.

42 MapTUHTATBHOCTh JTUCKOHTHPOBAHHOW IIEHBI OTHOCHUTEIHLHO PHCK
HEUTPAJIbHON BEPOSITHOCTH.

43.MaBecturinonnsie crpaterun. Camodurancupyemsie moptdenu. Onperne-
JICHUE TICHBI IIATEKHOTO 0053aTeNIbCTBRA.

44 T'eomeTpuueckoe OpOYHOBCKOE JBUKECHUE.

45.Mogens biaka-Illoyn3za. MapTuHraibHasi BEpOSATHOCTh B Mojenu biska-
[Moyn3a.

46.YpaBuenne bika-Illoymn3a.

47.Dopmyna biska-Illoynza.

48.UyBCTBUTEIHHOCTD IIEHBI OMIIMOHA €BPOIEUCKOTO TUIIA K U3MEHEHHIO T1a-
pameTpoB monenu bimka-Illoynsa.

49.]lenpTa XeKUPOBAHHE.

50. Xemxupyromuii moptdens B moaenu bika-Iloyn3za.

51.dyukuu noje3Hoct. OxxuaaemMas Mojae3HOCTb.

52.Ctpareruu ¢ moTpeOICHUEM.

53.MakcuMuzanus 0XuaaeMoil MOJ€3HOCTH B OMHOMHUAILHOM MOJIEIH C JIO-

rapu(pMUIECKOM TOJE3HOCTHIO.
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8. IlepeyeHb OCHOBHOWM M IOMOJHUTEJIbHOUH Y4eOHOM JTUTEPATYPbI, HEOD-

XO0JJMMOM JJ11 OCBOEHHUSI TUCHUILINHBI

® a) OCHOBHAA:

1. TI'mcun B. b. Maremarudeckue 0CHOBBI (PMHAHCOBOM AYKOHOMHUKH: YUeOHOE
nocobue st CaMOCTOSATEIBHON PabOTHI CTYACHTOB, 00yY. IO HAIIPaBIICH.
"[IpuknagHas MaremaTuka U HHGOpMaTUKa'", mporpamMma MmoAroT. baka-
JaBpa; Mo HarpasiieH. "DKoHOMHKA", MporpaMMa MoAroT. 0akanaBpa; mo
HarpagsJieH. "®UHAHCHI U KpeauT", mporpamma noarot. maructpa / B. b.
I'ucun, A. C. Junenko, b. A. Ilytko; ®unyHuBepcuter, JlenapraMeHT aHa-
JM3a JAHHBIX, IPUHATHUS pEeIIeHUI U (PMHAHCOBBIX TEXHOJOTH. - MOCKBa:
[Tpometen, 2018. - 170 c. - Teker : HenocpencTBenusiil. - To xe. - 9bC
YHuBepcurterckas 6ubiamoreka online. - URL:
http://biblioclub.ru/index.php?page=book&i1d=494872 (narta oOparicHus:
23.11.2022). - TekcT : 3JeKTPOHHBIH.

2. babGaiinieB B. A. MaTemaTudeckrie MeToabl ((MHAHCOBOTO aHaJM3a : yueOHOe
nocobue 11 By3oB / B. A. babaiines, B. b. ['ucun. — 2-e uzn., ucnp. u A01I.
— Mockaa : FOpaiit, 2022. — 215 ¢. — (Briciiee obpaszoBanue). - 9bC
FOpaiit. — URL: https://urait.ru/bcode/493837 (nata obparieHus:
23.11.2022). — TeKcT : 3JeKTPOHHBIH.

e () IONOJHUTEJIbHAS:

3. Anp-Hatop M. C. OcHOBBI (MHAHCOBBIX BBIYHCIICHUM ((haKThl, HOPMYIIBI,
npuMepsbl, 3a7a4n 1 Tecthl). Y. 1: yuebHOe mocobue / M. C. Ans-Hatop, HO.
®. Kacumos, A. H. Konecuukos; ®unynusepcuret, Kad. "I[IpuknagHas ma-
teMatuka'. - MockBa: @unyHuBepcuteT, 2012. - 159 c. - Tekcr : Henocpea-
CTBEHHBIM.

4. Anb-Harop M. C. OcHOBBI (pMHAHCOBBIX BBIUUCICHUHN ((pakTbl, PopmMyIbI,

puMepsbl, 3a1aun 1 TecThl). Y. 2: yueOnoe mocodbue / M. C. Anp-Harop, O.
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®. Kacumosn, A. H. Konecaukos; ®unynuBepcurer, Kad. npukinaaHoi mate-
MaTuku. - MockBa: ®unynusepcuret, 2013. - 176 c. - TeKcT : HEmoCpe1CTBEH-

HBIN.

9. IlepeueHn pecypcoB HH(POPMAIUOHHO-TEJIEKOMMYHUKALIMOHHOM ceTH
«HTEpHET», HEOOXOAMMBIX /IS OCBOCHUS AN CIHUILIMHBI
1. MudopmanmoHHo-00pa3oBaTebHbId MOopTan OUHAHCOBOTO YHUBEPCH-

teta nipu [IpaButenscTBe Poccuiickoit denepanuu http://portal.ufrf.ru/

2.CaliT nemapTaMeHTa aHaIu3a JJAaHHBIX ¥ MAllTMHHOTO O0yYeHHUSI.
3.0nexkTponHas  OuOnmoreka  @duHaHcoBoro  yHuBepcutera (Ob)
http://elib.fa.ru/ (http://librarry.fa.ru/files/elibfa.pdf)

4.9nekTpoHHO-0KnbMoTeuHas cuctema BOOK.RU http://www.book.ru

5.27eKTPOHHO-O0MOIHOTEUHAS cucrema U3/1aTeNIbCTBA «JIaHb»

https://e.lanbook.com/

6.05ekTpoHHO-O0MOIMOTEeYHAsT cUcTeMa «YHHUBEPCUTETCKass OuOnnoreka
OHJIAMH» http://biblioclub.ru/

7.HayuHnas sniektpoHHast oubauoreka eLibrary.ru http://elibrary.ru

8. DieKTpoHHO-OMOIHOTeUHas  cucTeMa  m3garenscTBa  «FOPAMTY
https://urait.ru

9.0neKkTpOoHHO-0MOIMoTeYHas cucTeMa Znanium http://www.znanium.com

10. MeToauyeckue yKa3aHusi JJsi 00y4aloUIUXcsl M0 OCBOCHHIO JUCIHU-
TLUTHHBI
Paznien coaepXuT KOMIUIEKC PEKOMEHJALMN U Pa3bsICHEHUN, TTO3BOJISIIO-

IIUX 00YYAIOIIEMYCsl ONITUMAIILHBIM 00pa30M OPraHU30BaTh MPOIECC CAMOCTOSI-
TEJBHOTO M3YYCHHS KaK TCOPETHUYECKOIro Y4eOHOro maTepuania, Tak M IOJro-
TOBKHU K TIPAaKTHYECKUM U CEMUHAPCKUM 3aHSATHSM, B TOM YHCIIE TTPOBOAMMBIM C

HCIIOJIB30BAHUCM AaKTUBHBIX U MHTCPAKTHUBHBIX TEXHOJIOT UM 06yquH$[.
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ITo BceM pasaenam TUCHUIUIMHBI IPEAYCMOTPEHA IEMOYKa YUEeOHBIX pa-
OOT: JIEKIIUsI — CEMUHAPBI — CAMOCTOSITEIIbHAS pab0Ta CTYyIEHTOB (B pasaene Ma-
TEpHUaJIbl TSI CaMOTIOATOTOBKH, Pa3MEIICHHBIX Ha CTPAHHUIIE Kypca Ha y4eOHOM
noptaie https://campus.fa.ru/ o6yuaroruiicst HaliAET TECTHI 10 OCHOBHBIM pa3jie-
JaM AMCUUIUIAHBD). [To uToram u3y4eHus OCYIIECCTBIIAETCS aTTECTAIlUS CTyICHTa

B (hopMe MUCHMEHHOTO KOHTPOJIS 3HAHUM (3aueTa).

CamocTosTenbpHas paboTa CTyICHTOB B OOJIbIIIEH MEepE MTPOXOTUT BHEAY U~
TOopHO. OpraHu3aluu caMOCTOSITENIbHON pabOThI CIY)KUT KaJIeHAApHO-TeMaTH4e-
CKUH TJIaH M3y4YeHUsl TUCIHUIUIMHBL. B 3TOM maHe yka3aHa TeMaTHKa JEKIUH,

IMPAKTHYCCKHUX 3aHHTHﬁ, BOIIPOCHI U 3aJaHUA OJIA CaMOCTOATCIbHOI'O N3YUCHU .

Ha moprane https://campus.fa.ru/ cBoeBpeMEHHO BBIKJIAIBIBAIOTCS MaTepUaIbl

A1 CaMOCTOATCIBHOI'O pa360pa " 3a1a491 JJII CAMOKOHTPOJIA.

[Ipu mMOATOTOBKE K JICKIIUA PEKOMEHIOBAHO O3HAKOMHTHCS C TEMaTHYe-
CKHM TIJITAHOM, B COOTBETCTBHH ¢ pabodeii MporpaMMOit TUCIIUTIIIUHBEI, U TI0 PEKO-
MEHJIOBAaHHBIM MOCOOHUSM BBIJICIIUTH HAaOOJIee TPYAHBIE BOIIPOChl. PaboTa ¢ jiek-
ITMOHHBIM MaTepPHAIIOM TIpeaIoaraeT KOHCIIEKTHPOBAHUE OCHOBHOTO COJEpIKa-

HUS JIEKLIUU U pa300p MaTepraia K CEeMUHAPCKUM 3aHSTHSIM.

MeToanuyeckue yKa3aHusi 10 NMPOBeJIeHUI0 NPAKTHYECKUX 3aHATHI

[lo cTpykType mpakTU4YeCKUE 3aHATHS CIEAYyeT pa3AeiuTh Ha yueOHbIE U
KOHTPOJIbHBIE.

® Yueonvie npakmuueckue 3anamus CTpyKTypHO COCTOST U3 CIIEIYIOIINX
KOMITOHEHT:

1) npoBepka HajIU4Msl BHITOJIHEHHOTO 33JIaHUs CAMOCTOSATENIbHON paboThI
KQ)KJIOTO CTYJICHTa;

2) BBIOOpOYHAS MPOBEPKa KOPPEKTHOCTH BBITIOJIHCHUS JOMAIIIHETO 3a7a-
HUS;

3) pa3bop TUMUYHBIX OMIMOOK, BOSHUKIIIMX B CAMOCTOSITENILHOMN padoTe;
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4) paccMOTpEHHE TEOPETUUECKUX BOIPOCOB, CBSI3aHHBIX C TEKYIIIUM IPaK-
TUYECKUM 3aHSITHEM;

5) pa30op METOJOB BBINOJHEHHUS MPAKTHUECKUX 3aJaHUI U pelleHUs 3a-
aad;

6) KOPPEKTUPOBKA 3aJaHUM JJIsI CAMOCTOSITEILHON PabOTHI CTYICHTOB;

7) untepakTuBHas GpopMa — [IpakTUKyM IO PEIICHUIO 3a/1a4 110 TEMATUKE
3aHATHS B MaJIbIX rpynnax (2-4 cryaeHTa) — OpeAcTaBiseT cO0O0il perieHue
CIMCKa 3aJa4, OIPE/ICICHHBIX MIpernoaBaTesieM, B IpyIe U3 HEOOIbIIOro KOJIu-
yecTBa CTYAEHTOB. CTyJIEHTBhl CAaMOCTOSITEIbHO OPraHM30BBIBAIOT Tpymnmbl. Pa-
00Ta rpyIIbl OIIEHUBACTCS 1O KOJIMYECTBY MPABUIIBHO PEIICHHBIX 3a/1a4.

o KOHTpOsIbHBIE TPAKTUUECKHUE 3aHATHS CTPYKTYPHO COCTOSIT U3 CIENYIO-
IIMX KOMIIOHEHT:

1) mpoBepka HaNM4YMs KOHTPOJIbHOM paOOThl KaXJI0TO CTY/ICHTA;

2) pa300p TUIUYHBIX OUTUOOK, BOSHUKIIIKUX IIPU BHIITOJIHEHUU KOHTPOJIBHON
paboThI;

3) npoBeIcHHE ayIUTOPHON KOHTPOJIHHOM pabOTHI.

[Ipu mOATrOTOBKE K MPAKTHUECKOMY 3aHITHIO PEKOMEHIYETCS OBTOPUTH
WJIH, €CTTU ATO TpeOyeTCsl, U3yUnTh COOTBETCTBYIOIIMA TEOPETHUECKUN MaTepHall.
Bo Bpems 3aHATHS HY’KHO TOYHO 3alUChIBaTh (GOPMYIIMPOBKH peLIaeMbIX 3ajad,
BOTIPOCHI, YKa3aHUs MpEnojaBareis K pelIeHuI0 U pa3dupaembie pemieHus. B
cllydae 3aTpyAHEHUI o0OpaTUThCA K MPENoaBaTeNto /Il Ha3HAYEHUS! KOHCYJIbTa-
un. [lpakTruueckue 3aHATHS IPOXOAT, KaK IPaBUIIO, B MHTEPAKTUBHON (popme
U TIpenoJiaBaTellb YUUTHIBACT aKTUBHOCTh CTY/ICHTOB, HAIIPABJICHHYIO HA pellle-
HUE MPEJIOKEHHBIX 33]1a4, U B IOUCKE OTBETOB HAa BOIPOCHI.

JloMarHue 3aaHusl CJIeAyeT BBIMOJIHATH PETYISIPHO MPHU MOATOTOBKE K
MPAKTHYECKUM 3aHATUSAM. B OONBIIMHCTBE CBOEM 3aJaHHUs SBJISIOTCS TUTIOBBIMU,
1 00pa3Iibl UX PeIIeHUsl COIePKAaTCA B PeKOMEHJOBAHHBIX NTOCOOUAX, B MaTepu-
asie JeKUMUA U MPaKTUYeCKUX 3aHsaThil. Eciu To uim uHOe 3ajaHue BhI3BAJIO 3a-

TpyAHEHHE HEOOXOAUMO OOpaTUTHCS K MPENOJaBaTENI0 Ha KOHCYJIbTALIMHU WU
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OnvKalIeM MPaKTUUECKOM 3aHSITHU. PerylsipHOCTh B BBINOJIHEHUHU JTOMAITHUX
3aJlaHul — BaXXHBIM (DAKTOP OCBOCHMS TUCIUILUIMHBI. KOHTPOJIBL 3a BBIMOJIHE-
HUEM JIOMAIIHUX 33JJaHUI OCYIIECTBISAETCS B XOA€ MPAKTUYECKUX 3aHATUN U BbI-

OOpOYHOr0 coOeceOBaHUS.

11. IlepeyeHb MH(OPMALMOHHBIX TEXHOJIOTMi, MCIOJIb3yeMbIX INPH OCY-
IIEeCTBJICHUHM 00Pa30BaTEIbLHOIO MPoLecca MO JUCIHHUILINHE, BKIKYAas nepe-
YeHb He00X0AMMOr0 NPOrpaMMHOr0 odecmevyeHusi U MHGOPMALUOHHBIX
CIIPABOYHBIX CHCTEM
11. 1. KoMIJIeKT TUIIEH3MOHHOTO TPOTrPaAaMMHOTO 00ECIICYEHUSI:

1. ITakeT opUCHBIX TpOorpamMm

2. AutuBupyc Kaspersky
11.2. CoBpemMennsie mpodeccrnoHanbHbie 6a3bl TaHHBIX U MH(POPMAIIMOHHBIE
CIIPABOYHBIE CUCTEMBI:

1. MUudopmanmonno-npaBoBas cucrema «['apant»

2. UupopmanmonHo-npaBoBas cuctema «Koncynprant ILmrocy

3. Dnekrponnas sHimkIoneaus: http://ru.wikipedia.org/wiki/Wiki

4. CucrtemMa KoMIIeKCHOTO packpbitus uHpopmannu «CKPUH» -
http://www.skrin.ru/
11.3. CepruduimpoBanabie TporpaMMHBIE U allliapaTHbIE CPEACTBA 3AITUTHI UH-
dbopmanu — He TPEeTyCMOTPEHbI
9.4. C(Cpena nporpamMmmupoBanus R

9.5. Cpena nporpammuposanust Wolfram Mathematica

12. OnucaHue MaTepUAJIbHO-TEXHUYECKOI 0a3bl, HEOOXO0AMMOI 1JIs1 OCy-
IIEeCTBJICHUS] 00PA30BaTeJbLHOIO MPoIecca Mo JUCHUILIHHE
Tpebyercst 4OCTYNT B KOMIBIOTEPHBINA KJIAcC JJISl BBHITOTHEHUS 3aJaHui JIJIs

CaMOCTOSTEIILHON paOOTHI.
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