degepaibHOE TOCYIAPCTBEHHOE ABTOHOMHOE 00pa3oBaTe/ibHOe
y4peKIeHne BhICIIEro 00pa3oBaHus
«MOCKOBCKHI (PU3HKO-TEXHUYECKHUH HHCTHTYT
(HaLMOHAJILHBIN HCCJIEN0BATEIbCKHI YHHBEPCHTET))

YTBEPKAEHO

JupexTop pu3TEeX-IMIKOJIbI
NPHUKJIATHONH MATEMATHKH H
HH(OPMATHKH

A.M. Paiiropoackuii

Pabouast nporpamMma JMCIMIIMHBI (MOXYJIsT)

10 JMCHMILIMHE: Maremarnyeckasi Teopusi GUHAHCOB
110 HANIPABJICHUIO: Wndopmarnka 1 BEIYACIUTENbHAS TEXHUKA
Nnpo¢uJIb NOATOTOBKH: [Ipuxnagnas MmareMaruka U HHQOpMaTrKa

Oustex-mkona [Ipuknagnoit Maremaruku u Uapopmatiku
Kadeapa MeXAUCIUIUIMHAPHOTO aHAIM3a COLUAIbHO-IKOHOMUYECKUX POLIECCOB

Kypc: 1
KBAJM(PUKAIMA: MarucTp

Cemectp, hopMBI IPOMEKYTOUHOH arTecTanuu: |1 (oceHHui) - Dx3amMeH

AynutopHbIX yacoB: 60 Bcero, B TOM YHCIIE:
nexuuu: 30 gac.
cemuHapsl: 30 gac.
naboparopHsie 3ansTus: 0 Jac.

CamocrositenpHas pabora: 45 gac.
[ToaroroBka x sk3ameny: 30 yac.
Bcero gacos: 135, Bcero 3au. en.: 3

KonnuecTBo KOHTPONBHBIX PadoT, 3a1aHuil: 2

[Iporpammy coctaBui: A.B. Kynukos, kanj. (u3.-mMar. HayK, JOIECHT

[Iporpamma obcyxaeHa Ha 3aceqannu Kadenpa MeXIUCHUILITHHAPHOTO aHaJIN3a COLUATbHO-I)KOHOMHUYECKHIX
nipouieccos 29.03.2023



AHHOTANMA

JlaHHBIA KypcC TOCBSIIECH BBEIECHUIO B COBPEMEHHYIO TEOPHIO (PMHAHCOBBIX PHIHKOB M NPUMEHEHHE K HHUM
ocHOB (uHaHCOBOM MaremMaTHkH. OCHOBHBIMHM «KOJOHHAMH» (MHAHCOBOW MAaTeMaTHKH SIBIISIOTCS:
ONITUMAJIBHOE pacIpeieIcHUe PECYpPCOB; HaXOXKIEHHE CIPAaBEIJIMBBIX LIEH (MHAHCOBBIX HMHCTPYMEHTOB;
U3MEPEHUE PUCKOB U YIIPABIEHUE UMH.

B Kypce paccMaTpuBaroTCs CieAyrOLIKe BOIPOCHL:
- BBeJIcHHE 0a30BBIX 00BEKTOB TEOPUH (PHHAHCOB;
- BBEJICHUE MEpP PHCKA U UX MCIIOIB30BaHKE JUISl PEIICHUS PA3IMYHBIX 33/1a4 TEOpUH (PHHAHCOB;

- paccMoTpeHHe 0a30BBIX OOBEKTOB (PMHAHCOBON MareMaThukd ((QyHIaMEHTAIbHOW M PHIHOYHOW IIEHBI
()MHAHCOBBIX AaKTHWBOB, IIEPBUYHBIX (PUHAHCOBBIX HWHCTPYMEHTOB (aknuMid u oOnuramnmii), a TaKKke
MPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB ((popBapa0B, (pproUepcoB, CBONOB, PAa3IMYHBIX BHIOB OIIHOHOB);

- HaXOXJICHUC 1ICH PA3JIMYHBIX (bHHaHCOBLIX HUHCTPYMCHTOB, UCIIOJIB3Yys TCOPUIO ap6HTpa>1<a B O6H_ICI>'I MOACIIH,
KOJUI-IIYT NAapUTET, HCHBI UMCIOIIUXCA HA PBIHKE OINIIUMOHOB U T.A.;

- OINTMCaHME U HAXOXJICHUE CIPABEIIUBBIX IICH Pa3IMYHbIX MPOU3BOAHBIX IIEHHBIX OyMmar Juis MoJiesiel, 4acTo
WCITIOJNIE3YEMBIX B ()MHAHCOBOW MaTeMaTHKe.

B kauectBe 3amau Takke OyIyT pPacCMOTPEHBI BONPOCHI, YacTO 3aJaBacMble Ha cOOECeOBaHHMAX B
(MHAHCOBBIX OpraHM3alUsAX, a TAaKXKe METONbI, HCIOJB3yeMble Ul OICHKM PHCKAa W HAXOXKICHHS LIEH
(bMHAHCOBBIX HHCTPYMEHTOB.

BepOHTHOCTHBIG METOAbI UMCIOT mnpoqal‘/’lmee IMPUMCHCHUC B JTOH 06J'I.':1CTI/I, IMO3TOMY B KYPCC TaKiKC 6y,Z[YT
BBCIACHBI U PACCMOTPCHBI BAXKHBIC 3JIEMCHTHI TCOPHUU MAPTHUHIAJIOB MW BBIITYKJIOIO aHaliu3da, a HMCHHO,
YCJIOBHBIC MATCMATHYCCKUC OKUJaHWA, TCOPUA MAaPTUHTAJIOB.

1. leau u 3apauu

eap AUCUMNIMHBI

Maremarudeckasi Teopusi (UHAHCOBY» HallpaBiicHa Ha OOyueHHEe OCHOBaM (PMHAHCOBOW MAaTEMAaTHKU H
BEPOATHOCTHBIM METOJaM, KOTOpbIE MMEIOT HIMpoUaiilliee NpUMEHEHHE B 3TOH 00IacTH.

3axayu QUCHUTNIHHBI
- Hayuntbcs onepupoBath ¢ 6a30BbIMH 00beKTaMu (PHHAHCOBOW MaTEMAaTUKH;

- 3QJOKUTh OCHOBBI TEOPUHU YCIOBHBIX MAaTEMaTHMYECKUX OXHUIAHWWA, TEOPHH MapTHUHTAJIOB H
NpUOOPECTH HABBIK HAXOXKICHUS MHTEPBAJIOB CIIPABEUIMBBIX LIEH PAa3IMYHbBIX MJIATEKHBIX MOPYUYCHUIH
(¢opBapmoB, GpprouepcoB U Pa3INIHBIX BUAOB ONLIMOHOB);

- MIOJIyYUTh TPEACTaBICHUE O 0a30BBIX MOJEISIX, UCIIONB3YEMBbIX IJIS1 HAXOXKICHUS 3TUX CIIPaBEJINBBIX
LCH;

- HAy4YHUThCS TEXHUKE BBIMYKJIOIO aHAJIM3a, UCIOJIB3yeMOH HpHU J0Ka3aTelbCTBE (yHIaMEHTaIbHON
TeopeMbl Teopuu apoutpaxa (OTTA);

- 3aJI0KUTHh 0CHOBBI Teopu CAPMu OCHOBBI perieHHsI HEKOTOPBIX ONTUMHU3AaLMOHHBIX 33/1a4 B PaMKax
3TOM TEopuH;

- PacCMOTPETh OCHOBBI TEOPHH MEP PHCKA.

2. llepedyens popmMupyemMbIX KOMIETeHUMH

OcBoeHue TUCIUILTUHBI HAITPABICHO Ha (DOPMUPOBAHHE CICAYIONIMX KOMITETEHITHIA:

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

OIIK-3.6 CmocobeH  caMOCTOATENBHO  MPHOOpETATH,
pa3BUBATh u MPUMEHSTh MaTeMaTU4eCKHe,
€CTEeCTBEeHHOHAYYHEIE, COLIMAJIbHO-PKOHOMHUYECKHE Hu
npodeccroHanbHbIe 3HAHUA IJI PEIISHUS HECTaHMapTHBIX
3a7a4, B TOM YHUCJE€ B HOBOW WJIM HE3HAKOMOH Cpene U B
MEXIUCIUILTAHAPHOM KOHTEKCTE




OIIK-3 CniocoOeH BRIOUPATh U (HITH)
pa3pabaThIBaTh MOXOJIbI K PEIICHHIO THIIOBBIX
Y HOBBIX 337124 B 001acTH HH)OPMATUKH U
BBIYMCIIMTEIIbHON TEXHUKH, YUUTHIBAS
OCOOCHHOCTH U OTpaHUUCHUS Pa3TIMYHBIX
METOJIOB PEIICHHUSI

OIIK-3.1 CrocobeH aHamu3upoBarh 3ajady, IJIaHUPOBAThH
MyTH PELeHHs, MpeiaraTb U KOMOWHUPOBATH CHOCOOBI
peneHuns

OIIK-3.2 CnocobeH pa3pabaTbiBaTh U MOJCPHU3UPOBATH
IIPOrpaMMHOE u anmnapaTHoe obecrieueHne
WH(POPMALIMOHHBIX U aBTOMaTU3UPOBAHHBIX CUCTEM

OIIK-3.3 CnocobeH HCIIOIL30BaTh MCCIENOBATEILCKUE
METOJIbI TIPU PEIICHUM HOBBIX 3a/1a4, MPUMEHSA 3HAHUS W3
pa3iIuyHBIX 00acTell HayKu (TEXHUKH)

OIIK-3.4 BnageeT aHAaIUTUYECKUMH U BBIYUCIUTEILHBIMHA
METOJaMU pelIeHHs], TOHUMAeT U YYUTHIBAET HA MPAKTHKE
CPaHUIbl MPUMEHUMOCTH MOJIyYaeMbIX PEIICHUN

OIIK-4 Crioco0eH ycIenHo peain30BbiBaTh
pelleHre MOCTaBIEHHOH 3a/1a4, IPOBECTU
aHaJIu3 pe3yJbTrara v IIpeJCTaBUTh BbIBOABI,
MPUMEHSISl 3HAHUSI U HABBIKKA B 00JacTu
MaTeMaTHUKU, ECTECTBEHHBIX HAYK U
WH(POPMALOHHO-KOMMYHHKAIIMOHHBIX
TEXHOJIOTUHI

OIlIK-4.1 CnocobeH NpPUMEHATh 3HAHUST M HABBIKU TIO
HCIOJIb30BAHUIO “H(GOPMALIMOHHO-KOMMYHHKAIIHOHHBIX
TEXHOJIOTUH IS TIOMCKA M U3YYEHUS] HAy4YHOU JIUTEPATypHl,
MPUMEHEHHsI IPUKJIAHBIX TPOTPAMMHBIX IPOIYKTOB

OIIK-4.2 Crniocoben MPUMEHSATh 3HAHHE
MH(QOPMAIMOHHO-KOMMYHHUKAIIHOHHBIX ~ TEXHOJIOTHUH  JUIS
pelLeHus MOCTaBICHHON 3a1a4u, (OPMYJINPOBAHUSI BEIBOJOB
U OLICHKH TIOJIyYCHHBIX Pe3yJIbTaToB

OIIK-5 CriocobeH 1 roToB K
poQecCHOHAIIEHOMY POCTY U PYKOBOJICTBY
KOJUIEKTUBOM B 00JIaCTH WH(POPMATUKH U
BBIYHMCIIMTEIILHON TEXHUKH, TOJIEPAHTHO
BOCIPUHUMAs COLIMAIIbHBIC, STHUUECKHE,
KOH(ECCHOHAIBHBIC M KYJIBTYPHBIC Pa3In4Hs

OIIK-5.1 Crocoben paboraTh B KOJUIEKTHBE, TOJEPAHTHO
BOCIIPHHUMAS COLIMAJIbHBIC, STHUYECKHE,
KOH(ECCHOHAIBHBIEC U KyJIBTYpPHbIC Pa3Inyust

3. IlepeyeHb NIAHMPYEMBIX Pe3yIbTATOB 00yUeHHUsI 0 AUCHUILINHE (MOLYJII0)
B pesynbrare 0cBOGHUS AUCHUIIMHBI 00Yy4aIOIINeCs JOIKHbI

3HATb.

- JKOHOMHMYECKHE OCHOBBI TEOpHUHM apOUTpa’ka M PHCK-MEHEIKMEHTAa; OCHOBHBbIC (MHAHCOBBIC
WHCTPYMEHTHI, UCTIONB3YIOLIMecs Ha (PMHAHCOBBIX PbIHKax; oCHOBHI Teopun CAPM, onpeneneHue u
0COOCHHOCTH HCIIOIb30BaHMS Ha (PMHAHCOBBIX PHIHKAX KOPOTKHX IPOJaK; OCHOBBI JUBEPCU(UKALINN

MapkoBuTLA.
YMETb:

- HaxoAMTh YCIIOBHBbIE MaTeMaTUUYECKUE OKUAAHUS, OIEPUPOBATh C MApPTUHIAJlaMH, HaXOAUTh
CIIPaBEUIMBBIE IEHBI U XEUKUPYIOIINE CTPATETUN ISl PA3JIMYHBIX IJIAaTEKHBIX TOPYYEHUH, OIICHUBATh
PUCK pa3IMYHBIX (PMHAHCOBBIX MO3UIIUN C TOMOIIBI0 V(@RM KOrepeHTHBIX Mep pUCKa.

BJIAJIETD:

- OCHOBaMH BBIITYKJIOTO aHAJIN3a, UCIIOIb3YIOIUMHUCS IIPU JJOKA3aTeNbCTBE (PyHIaMEHTAIBHBIX TEOPEM
TEOpUHU apOUTpa)ka; TEXHUKOHM, MCHONb3YyeMONH NpPU HAXOXKJIEHHUH HWHTEPBAJIOB CHPABEAJIUBBIX LIEH U
XEDKUPYIOLIMX CTpaTeruil B PasjIMYHBIX MOAEISAX, MCIOJB3YIOIUXCS B MareMaTH4YeCKON TeopuH

¢uHaAHCOB.

4. Coaep:xanue TUCUMILIUHBI (MOYJIs), CTPYKTYPHPOBAHHOE 110 TeMaM (pa3iesiaM) ¢ yKazaHueM
OTBEJICHHOI'0 HA HUX KOJMYECTBA AKAAEMHYCCKUX YaCOB 1 BHI0B Y4eOHBIX 3aHATHI

4.1. Paznenbl TUCTMITIMHBI (MOJYJISI) ¥ TPYJIOEMKOCTH TI0 BUJaM yUEOHBIX 3aHSATHIA

TpyaoeMKoCTb 10 BHIaM y4eOHBIX 3aHSATHH, BKITIOUast
CaMOCTOSITENIbHYO padoTy, Jac.

No Tema (pa3nen) TUCIUTUTMHBI
Camocr.
Jlekrum | Cemunapsr | JlaGopar. paboTsr
pabora
1 duHaHCH U PUHAHCOBAsA CUCTEMA 4 4 10
2 BBenenue (pMHaAHCOBBIX HHCTPYMEHTOB 4 4 10




3 Teopuss CAPM 6 6 10

4 VYcaoBHOE MareMaTHdecKoe OXHIaHWE H 4 4 5
BBEJICHHE B TEOPHIO MAapTUHIATIOB

5 Paccmorpenune Teopum apOutpaxka B 6 6 5
OJHOILIAaTOBOM MOJEIN

6 BBenenue B Teopuio Mep prcka 6 6 5

Hroro wacos 30 30 45

ITonroToBka k 3K3aMeHy 30 gac.

OO01mas TpynoEMKOCTh 135 yac., 3 3au.en.

4.2. CopaepxaHue AUCHUILTAHBI (MOIYJIsl), CTPYKTYpUPOBAHHOE 110 TeMaM (pasjieiiam)
Cemectp: 1 (Ocennwii)
1. dunaHCH ¥ PUHAHCOBAS CUCTEMA

3amaun (QUHAHCOBOM CHCTEMBI, 3 KOJIOHHBI (DMHAHCOBON MaTeMaTHKH (pa3MEIeHHE PECYpCOB,
HaXOXKICHUE CTOMMOCTH aKTHBOB W yIpaBlieHHe puckamu). DyHmameHTanbHas M PHIHOYHAS ICHA
(¢uHAHCOBBIX aKkTHBOB. [lpuHinmn rtumepbonsl B (uHaHCOBOW Maremarmke. OmpeeicHue
JTMCKOHTHPOBAHHSI.

2. BBenenue (pMHAHCOBBIX HHCTPYMEHTOB

[lepBuunble (hUHAHCOBBIE HMHCTPYMEHTHI (akuuu W oOmurammu). [Ipon3BoiHbIE (HHAHCOBBIC
WHCTPpYMEHTHl (QopBapabl, (brOYEpCHl, CBOIBI, pPa3IUYHbIC BUJIBl OIMNIMOHOB) W HPUMEPHI
HaXOXKACHUS MX IeH. KoJuT-yT mapuTeT u ero UCrojib30BaHNUE TPU HAXOXKICHHH CIPABEIUINBBIX IICH
Pa3IMYHBIX OIIHOHOB.

3. Teopuss CAPM

Husepcudurauus MapkoBUTLA, ONpENEIeHWE U HCIOJIb30BaHUE KOPOTKHX MPONaX, 3ajxada
CpelHeIUCIIepCHOHHOr0 aHanu3a, BBereHne CML, TaHreHumaspHOro mHOpTdens U NPUMEHEHHE
teoput CAPM Kk Haxox1eHUI0 GyHAaMEHTAIbHON CTOUMOCTH aKIUil.

4. YciIoBHOE MaTeMaTUIECKOE OXUAAHUC U BBCACHUC B TCOPHUIO MAPTUHI'AJIOB

BBenenne ycioBHOro mMareMaTH4ecKOro OXHAAaHUS M ero cBoiictBa. OmpeneneHue MapTHHTaNa U
HPUMEPBI.

5. PaccmoTpenue Teopun apOuTpaxa B OTHONMIATOBON MOJIEIH

Omnpenenenne OTCYyTCTBUSL apOUTpaxa, JOKa3aTeabCcTBO 1-0i M 2-oi (yHOAMEHTaJbHOH TEOPEMBI
Teopun apOuTpaka. BBermeHume WHTEPBAJOB CIPAaBEAJIMBBIX I[IE€H IPOU3BOAHBIX (DMHAHCOBBIX
WHCTPYMEHTOB U MPUMEPHI UX HAXOXKICHUSI.

6. BeeneHne B TEOpHUIO MEp pUCKa

V@R kak mepBas mepa pucka. Hemoctrarkm V@R. CpoiictBa mep pucka (auBepcuuranus,
MOJIOKUTEIbHAS OTHOPOAHOCT, OTHOIICHUE YaCTHUYHOTO MOPSI/IKA, MHBAPUAHTHOCTh OTHOCHTEIBHO
C/IBMTa, MHBAPHUAHTHOCTH TI0 paclpeleeHnIo). BBeaeHne KOrepeHTHBIX, BBIIYKIIBIX MEP PUCKA U UX
MPUMEPBHI.

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, HeOOXOIMMON AJI5l OCYLIeCTBJIECHHNS 00pa30BATEILHOIO
npouecca 1no JUCHUILInHE (MOIYJII0)




VYuebHas ayIuTopHsl, OCHAIIEHHAs! KOMITBIOTEPOM, BO3MOXKHOCTBIO OHJIaWH-TIepeaadn HH(HOpMaIy U
MYJIBTUMEIUINHBIM 000pyI0BaHUEM (IIPOEKTOP, 3ByKOBasi CUCTEMA).

6.IlepeyeHb pekoMeHAyeMOM JIUTEPATYPHI

OcHoBHas JuTeparypa
1. OcHOBBI nIepeaun JUCKPETHBIX coodmenuit [ Tekcer] : yueObnuk s By3oB / HO. I1. Kynukos [u 1p.]
;nox pen. B. M. [lymkuna .— M : Paguo u cBsa3b, 1992 .— 288 c.: un. - bubmmorp.: c. 287. - 2800 k3.
- ISBN 5-256-01023-9 (B nep.).
®onp nuTeparypsl 6a30B0i Kadeapsl:
OcHoBbI MaTeMaTHueCKol Teopun ¢puHancoB - Kynukos A.B.

JomnonHurenbsHas auTeparypa
®onp auTeparypsl 6a30B0i Kadeapsl:
dunancoBas Mmaremaruka [Texct] : yaeOHUK 1715 By30B 110 criell. "®uHaHCH U KpeauT",
"Byxrantepckuit yuet" / E. M. Uerblpkun ; Axaa. Hap. xo3aiicTsa npu [Ipasurenscrse PO, UH-T
MHPOBOW IKOHOMHKH U MeKayHap. oTHomeHuit PAH .— 9-e uzn. — M. : Jleno, 2010

7. llepedyenn pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHMKAIMOHHOI ceTH ""UHTepHeT" , HEOOXOTUMBIX
JJIS1 OCBOCHUSI JUCHMILIUHBI (MOLYJIs1)

Pasnuunsbie Internet-ucToUHUKY, MyOIUKYIOIINE OTYETHOCTh (PMHAHCOBBIX KOMITaHUH (Www.troika.ru,
...), @ TAaKXKe CalThl OMPIK, MyOIUKYIOIINE HHPOPMAIIHIO O XOZE TOPrOB Ha (PMHAHCOBBIE HHCTPYMEHTBI
(www.micex.ru, www.dowjones.com, ...).

8. IlepeyeHb HHPOPMALMOHHBIX TEXHOJIOTHIi, HCIIOIb3yeMbIX NPH OCYLIECTBJICHUU 00Pa30BaTeJIbHOI0
npouecca 1o JHCHUIIMHE (MOIYJII0), BKJIIOYAs NepedeHb He00X0AUMOro NpOrpaMMHOro odecnedyeHnst
¥ MH(POPMAIHOHHBIX CIIPABOYHBIX CHCTeM (IPH HEOOXOAUMOCTH)

Pasnuunsbie Internet-ucTouHUKY, MyOIUKYIOIINUE OTYETHOCTH (PMHAHCOBBIX KOMITaHUH (Www.troika.ru)
a TaKkXKe CalThl OUpPIK, MyOIUKYIOIINE HHPOPMAIIHIO O XO/€ TOPrOB HAa (MHAHCOBBIE HHCTPYMEHTHI
(www.micex.ru, www.dowjones.com)

9. MeToauveckue YKazaHnus QJist oﬁyqaloumxm 0o 0OCBOCHMIO JTHCHUIIJINHBI (MO)_Iy.Tlﬂ)

CTyneHT, M3y4aloUuMi TUCHUIUINHY, JOJDKEH C OJHOM CTOpPOHBI, OBIAaJeTh OOIIUM MOHSITHHHBIM
anmnapaToM, a ¢ Jpyroil CTOPOHBI, JOKEH HAyUUThCS IPUMEHATh TEOPETHUECKUE 3HAHUS Ha PAKTUKE.
B pesynprare uzydeHus JUCHUILIMHEI CTyAECHT JOJDKEH 3HATH OCHOBHBIE ONIPENEICHUS, IIOHATHS.
VYeneniHoe ocBoeHUE Kypca TpeOyeT HanpsHKEHHOM caMoCTOsATeNbHOM paboThl cTyfeHTa. B mporpamme
Kypca MpHUBeeHO HeoOxoaumoe BpeMs i paboTsl cryneHTa Haa Temoil. CamocrosrenbHas paboTa
BKJIIOYAeT B ce0s:

— YTEHHME U KOHCIIEKTHPOBAaHUE PEKOMEHJOBAaHHOMN JINTEPATYPBI,

— mpopaboTKy y4yeOHOro marepuana (yueOHOM M HaydyHOW JUTeparype), MOATOTOBKY OTBETOB Ha
BOIIPOCHI, IPEIHA3HAUEHHBIX [UI1 CaMOCTOSITEIbHOIO M3YyHEHHUs, Jl0Ka3aTelIbCTBO OTHAEIbHBIX
YTBEp>KJICHUH, CBOWCTB;

— IOATOTOBKY K DK3aMEHY.

PykoBOACTBO M KOHTPOJNb 3a CaMOCTOSATENBHOM paboTON CTygeHTa ocymiecTBisieTcss B (opme
UHAUBUYaIbHBIX KOHCYJIbTALUM.

BaxHo n1oOWTHCS MOHMMaHHS MU3y4yaeMOro Marepuaia, a He MEXaHHYECKOro ero 3amomuHaHus. llpu
3aTPYHEHUU H3Y4YEeHHS OTIENbHBIX TEM, BOIIPOCOB, CIEAyeT OOpamiarbes 3a KOHCYIbTAlUAMH K
JIEKTOPY.

JluTeparypa s caMOCTOSTEIBHON pabOTHI CTyJCHTA:
1. 3. bogu , P. Meprton, «®unance, Mocksa: Bubsmc, 2003.

2. C.B. XKyneneB, «Croxactuueckas (hpruHaHcoBasi mMaremaruka. OUHAHCOBbIE PBIHKH B JTMCKPETHOM
ciydqae. Kypc nekumit», Mocksa, MI'Y, 2007.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

110 HANIPABJICHUIO: Wndopmarnka 1 BEIYACIUTENbHAS TEXHUKA
Nnpo¢uJIb NOATOTOBKH: [Ipuxnagnas MmareMaruka U HHQOpMaTrKa

Oustex-mkona [Ipuknagnoit Maremaruku u Uapopmatiku

Kadeapa MeXAUCIUIUIMHAPHOTO aHAIM3a COLUAIBHO-IKOHOMUYECKUX POLIECCOB
Kypc: 1

KBaJIH(UKALUS: MarucTp
Cemectp, hopMBI IPOMEKYTOUHOH arTecTanuu: |1 (oceHHuil) - Dx3aMeH

Pa3paborunk: A .B. Kynukos, xaua. ¢us.-MaT. HayK, TOTICHT



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA

NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

OIIK-3 CriocoOeH BRIOUpATh U (HITH)
pa3pabaThIBaTh MOXOJIbI K PEIICHHIO THITIOBBIX
Y HOBBIX 337124 B 001acTH HH)OPMATUKH U
BBIYMCIIMTEIILHON TEXHUKH, YUUTHIBAS
O0COOCHHOCTH U OTpaHUUCHUS Pa3TMYHBIX
METOJIOB PEIICHUSI

OIIK-3.6 CrmocobeH  caMOCTOATENBHO  MPHOOpETATH,
pa3BHUBaThH u NPUMEHSATh MaTreMaTH4YeCKHe,
€CTECTBEHHOHAy4YHbIC,  COIMAIBHO-DKOHOMHUYECKHE U

npodeccroHanbHbIe 3HAHUS JJI PEIICHUS HECTaHIapTHBIX
3a7a4, B TOM YHUCJIE€ B HOBOW WJIM HE3HAKOMOH Cpene U B
MEXKIMCHUILIMHAPHOM KOHTEKCTE

OIIK-3.1 CrocobeH aHamu3upoBarh 3ajady, [JIaHUPOBAThH
MyTH pEIeHHs, Mpelaratb U KOMOWHUPOBATH CHOCOOBI
peleHus

OIIK-3.2 CnocobeH pa3pabaTbiBaTh U MOJCPHU3UPOBATH
IPOrpaMMHOE u anmnapaTHoe obecrieueHne
WH(POPMALIMOHHBIX U aBTOMaTU3UPOBAHHBIX CUCTEM

OIIK-3.3 CnocobeH HCIIOIL30BaTh MCCIENOBATEILCKUE
METOJIbI TIPU PEIICHUM HOBBIX 3a/1a4, MPUMEHSA 3HAHUS W3
pa3iIuuHBIX 001acTell HayKu (TEXHHUKH)

OIIK-3.4 BnageeT aHAaIUTUYECKUMH U BBIYUCIUTEILHBIMHA
METOJaMU pelIeHHs, TOHUMAET U YYUTHIBAET HA MPaKTHKE
CPaHUIbl MPUMEHUMOCTH MOIYyYaeMbIX PEIICHUN

OIIK-4 Crioco0eH ycIeniHo peain30BbiBaTh
pelleHre MOCTaBIEHHOH 3a/1a4, IPOBECTU
aHaJIu3 pe3yJpTara U IIPeJCTaBUTh BbIBOABI,
MPUMEHSISl 3HAHUSI U HAaBBIKKA B 00JacTu
MaTeMaTHUKH, ECTECTBEHHBIX HAYK U
WH(POPMALOHHO-KOMMYHHKAIIMOHHBIX
TEXHOJIOTUHI

OIlK-4.1 CnocobeH NpPUMEHATh 3HAHUST W HABBIKH TIO
HCIOJIb30BAHUIO “H(OPMALIMOHHO-KOMMYHHUKAIIHOHHBIX
TEXHOJIOTUH IS TIOMCKA M U3YYEHUS] HAy4YHOU JIUTEPATyphl,
MPUMEHEHHsI IPUKJIAHBIX TPOTPAMMHBIX IPOIYKTOB

OIIK-4.2 Crnocoben MPUMEHSATh 3HAHHE
MH(POPMAIIMOHHO-KOMMYHHUKAIIHOHHBIX ~ TEXHOJIOTHUH  JUIS
peILeHus MOCTaBICHHON 3a1a4u, (OPMYJINPOBAHUSI BEIBOJOB
U OLICHKH TIOJIyYCHHBIX Pe3yJIbTaToB

OIIK-5 CriocobeH 1 roToB K
poQecCHOHAIEHOMY POCTY U PYKOBOJICTBY
KOJUIEKTUBOM B 00JIaCTH WH(POPMATUKH U
BBIYHMCIIMTEIIEHON TEXHUKH, TOJIEPAHTHO
BOCIPUHUMAs COLIMAIIbHBIC, STHUUECKHE,
KOH(pECCHOHAIBHBIC M KYJIBTYPHBIC Pa3IndHs

OIIK-5.1 Crocoben paboraTh B KOJUICKTHBE, TOJEPAHTHO
BOCIIPHHUMAS COLIMAJIbHBIC, STHUYECKHE,
KOH(ECCHOHAIBHBIEC U KyJIBTYpPHbIC Pa3Inyust

2. Iloka3aTe/in OLlEHUBAHUA KOMITETEHIU

B pesynbrare n3yuenus aucuuIuinHbl « Marematudeckas Teopus (prHAHCOB» 00YUarOLTHIACS TOTKEeH:

3HATb:

- JKOHOMHMYECKHE OCHOBBI TEOpHUHM apOUTpa’ka M PHCK-MEHEIKMEHTAa; OCHOBHBbIC (PMHAHCOBBIC
WHCTPYMEHTHI, UCIONB3YIOLINecs Ha (PMHAHCOBBIX PbIHKax; ocHOBHI Teopun CAPM, onpeneneHue u
0COOCHHOCTH HCIIOIb30BaHMS Ha (PMHAHCOBBIX PHIHKAX KOPOTKHX IPOJaK; OCHOBBI JUBEPCU(UKALINN

MapkoBuTLA.
YMeTh:

- HaxoAMTh YCIIOBHBIE MaTeMaTUUYECKUE OXUAAHUS, OIEPUPOBATh C MAapTUHIAJlaMH, HaXOAUTh
CIIPaBEUIMBBIC LIEHBI U XEKUPYIOIIVE CTPATETUN ISl PA3JIMYHBIX IJIaTEKHBIX TOPYYEHUH, OIICHUBATh
PUCK pa3IHYHBIX (PMHAHCOBBIX MO3UIIUHN C TOMOIIBI0 V(@RM KOrepeHTHBIX Mep pUCKa.

BJA€Th:

- OCHOBaMH BBIITYKJIOTO aHAJIN3a, UCIIOIb3YIOIUMHUCS IIPU JJOKA3aTeNbCTBE (PyHIaMEHTAIBHBIX TEOPEM
TEOpUH apOUTpaXka; TEXHUKOH, MCHOIb3YyeMONH NpPU HAXOXKIEHHUH HWHTEPBAJIOB CHPABEAJIUBBIX LIEH U
XEIDKUPYIOLIMX CTpaTeruil B Pa3jIMYHBIX MOAEISAX, MCIOJB3YIOIUXCS B MareMaTHYeCKON TeopuH

¢uHaAHCOB.

3. IlepeyeHb THNOBBIX (IPMMEPHBIX) BOIPOCOB, 3aJaHHIi, TeM JJIsl IOATOTOBKHU K TeKylIeMy KOHTPOJII0




[MpumMepHbIii TIepeueHb BOMPOCOB JJSI CaMOCTOSTENLHOW paboThl W MpOopabOTKH H3YYEHHOTO
Marepuana.

1. PeiHOK U ero yuyacTHuku. @uHaHCOBas cucremMa. Bubl akTUBOB.
2. 3ajgayu ¥ KOJIOHHBI (DMHAHCOBOW MaTEMaTHKH (OTPEEIICHUE U TIPUMEPHI).

3.  JIuCKOHTUpOBaHHE B IMCKPETHOM BpeMeHH (Oe3puckoBasi % cTaBKa, YUCTasi JUCKOHTUPOBAHHAS
CTOMMOCTb, TeMITbI HHQIIAIMH, peanbHas % CTaBKa).

4. JIUCKOHTHpOBaHNE B HEINPEPHIBHOM BpeMeHH. (Oe3puckoBas % CTaBKa, AMCKOHTHPOBaHHAS
BBIIJIAaTA, TEMITbI HHQIIALNY, peaibHasi IPOLIEHTHAs CTaBKa, PhIHOYHAS HOpMa KaluTaIU3alnn).

5. Pacuer (yHmameHTadbHONH CTOMMOCTH aKIMK Yepe3 ee MpeiroiaracMble JUBHICHIIBL.
Henocrosinnas mpoueHTHast cTaBka, (opBapAHas U MrHOBeHHas % craBku. PacueT meH oOmuranuu
yepe3 % CTaBKu.

6. ®opsapsl, GpprOUYEpCHl, CBOIBI M HAXOKICHUE UX CIPABEUINBBIX LIEH.
7.  EBpomnelickue U aMEepUKaHCKHE OILMOHBI KOJII U IIyT U HAXOXKJCHUE UHTEPBAJIOB CIIPaBEIIMBBIX

OCH.
8. I[I/IBepCI/I(bI/IKaLII/IH MapKOBI/ITLIa, HOpMa HpI/I6LIJII/I, IMOCTAaHOBKA 3aJlau CPCAHCAUCIICPCUOHHOTO
aHaJin3a.

9.  Pemenue 3amaun cpegHeIMCIIEPCHOHHOTO aHAIM3a JUIsl OJJHOIIArOBOYM Mojenu U it 1 akuuu Ha
0OECKOHEYHOM BPEMEHHOM TOPHU30HTE.

10. Capital Market Line, TaHreHUManbHbli MOPTQENb W PEUICHHE 3aJadll CPEeIHEANCIEPCHOHHOTO
aHaJM3a JJIs MOJEIHN C PUCKOBBIMH aKTHBAMH U C OE3PUCKOBBIM aKTHBOM.

11. JIuHuS TOXOAHOCTHU KaK CBS3b HOPMBI IPUOBUILHOCTH i-0i aKIIUK U PHIHOYHOTO MOPTQEIIs.
12. YcnoBHOe MareMaTH4eCcKoe OKUAaHHe U MapTuHransl. OnpezeneHue, CBOUCTBA U PUMEPHI.
13. Tpumepsl cooOpaskeHus 6e3apOUTPAKHOCTH.

14. OmnpeaeneHrie OTCYTCTBUS apOUTpaka B OJHOIIATOBOM MOJIeNH | JlokazaTesibcTBo OTTA.

15. CropaBemvBble IIEHBI TUIATEXKHBIX TMOPYYECHUH B OJHOIIATOBOM MOJAEIM M CIIOCOOBI HX
HaXO0XKICHHUS.

16. Mogens Kokca-Pocca-PyOunimTeitHa Kak NPOCTEHIIMI HpHMEp MHOIOIIATOBONW MOIENH H
HaXO0XJIEHUE CIIPABEUINBBIX 1IEH IUIaTEXHBIX IOPYUYEHUH B JaHHON MOJIEIH.

BapuarusHsle 3a0aHus

1. Css3b Mexay GopBapaHOil, OOBIYHON U MTHOBEHHON % CTaBKaMH.
2. [Tycts d(t) HEMpPepBHIBHO HAYMCIIIEMBIH MO aKIWW JUBHICH] Takol, uyTo B(t) (1iena obnuranmmn)

=1. Haiitu cBs3p Mexny d(t) u r(t).
3aBuCHMOCTS IieH oniuoHoB oT SO, K u t.
Bemyknocts rpanuusl 3¢ dexktuBHbIX noptdeneit B reopun CAPM.

3
4
5. EnuHCTBEHHOCTH TaHTeHIHManbHOTO nopTdens B Teopun CAPM.
6. Ilapagokcel Teopun CAPM 1 criocoObl UX pa3perieHusl.

7

IIpumepsl HEMapKOBCKOTO MapTHHIajia, a TakKe MapTUHIalla, HO HE IIPOLecca C HE3aBUCUMBIMH
[IpUPAILEHUSIMHU.

8. HepasenctBo MeHceHa A yCIOBHBIX MaTeMaTHUYECKUX OKUAHUM U €TO CIEICTBUS.
9. IlonHoTa B OJHOLIATOBOM MOJEIN.
10. Pasnoxenue Jlyba B TMCKPETHOM BPEMEHH U €TI0 CIICICTBUSI.

4. [lepeyens THNOBBIX (MPUMEPHBIX) BONMPOCOB U TeM [IJIsl IPOBeAeHUsI IPOMEKYTOUHOI aTTecTalluu
o0yuaruuxcst

1.  JIucKOHTMUpOBaHHE B IUCKPETHOM BpeMeHH (Oe3puckoBas % cTaBKa, YUCTasi AUCKOHTUPOBAHHAS
CTOMMOCTb, TeMITbI HHQIIAIMH, peanbHas % CTaBKa).

2. JIUCKOHTHpOBaHNE B HEMPEpPHIBHOM BpeMeHHU (Oe3puckoBas % CTaBKa, AUCKOHTHPOBAHHAs
BBIIJIATA, TEMITbI HHQIIALNY, peaibHasi IPOLIEHTHAs CTaBKa, PhIHOYHAS HOpMa KaluTaIU3alnn).

3. Pacuer ¢yHmaMeHTaNbHOW CTOMMOCTH akKIMK depe3 ee MperojaracMple JUBUIICHIBI.
Henocrosinnas npoueHTHasi ctaBka, (opBapAHas U MrHOBeHHas % craBku. Pacuer meH oOmuranuu
yepe3 % CTaBKu.

4. ®opsapasl, (pprouepchl, CBOIBI U HAXOXKAECHUE UX CIIPABEIIUBBIX IICH.



5. EBpormelickue U aMepUKaHCKUE OIIMOHBI KOJUI U IIyT U HaXOXJIEHUE MHTEPBAJIOB CIPaBEIJIUBBIX
LEH.

6. YcioBHOE MareMaTn4ecKkoe OKuAaHrue U MapTuHraisl. Onpenenenue, CBOMCTBa U IPUMEPHI.

7. Tlpumepsl coobpaskeHUs 0e3apONTPaXKHOCTH.

8. Ormpexnenenue OTCyTCTBUS apOUTpaXka B OJJHOIIATOBOM MO/ U Toka3zaTenbcTBo OTTA.

9. CnpaBeniuBble LIEHBI IIATEXKHBIX TOPYYEHUH B OIHOIIATOBON MOJEIH U CIIOCOOBI UX HAXOXKICHUSI.
10. OCHOBBI TEOpUHU U3MEPEHHS PHUCKA.

11. Buapl pucka: pelHOYHBIE, KPEAUTHBIC, ONIEPALMOHHBIE U CTIOCOOBI X OLICHUBAHMUSL.

12. V@R, Tail V@R xak puck-mepbl 1 UX CBOWCTBA.

13. MopaenupoBaHue LIEHbI CBOIA WIIM CIP3/1a Ha BaJIOTHOM PBIHKE.

14. Teomerpuueckoe OPOYHOBCKOE JIBHKCHHE KaK MOJENb, JAI0LIas CAMHCTBEHHYIO CIPABEAJIMBYIO
LIEHY Ul BTOPUYHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

buner 1:
1. TTapamokcsl Teopun CAPM u criocoObl X pa3pernieHusl.

2. TlpumMepbl HEMapKOBCKOTO MapTHHTalla, a TaKKe MapTUHrajla, HO HE Mpolecca ¢ He3aBUCHMbBIMU
NpUpPAIICHUSIMU.

buner 2
1. HepaBenctBo MeHceHa sl yCIIOBHBIX MaTEeMAaTUUECKUX OKUJAHUN U €rO CIEACTBUSL.
2. TlomHOTA B OJHOIIIArOBOM MOJCIIH.

Kputepun onennBanus
- omnmnuHO (10) - BBICTABISIETCS CTYICHTY, IOKA3aBIIEMY BCECTOPOHHME, CHCTEMAaTH3MPOBaHHBIE,
IyOOKHe 3HaHUS y4eOHOM MporpaMMBbl TUCLHUILIMHBI 1 YMEHUE YBEPEHHO MPUMEHSTh X Ha MPAKTHKE
IpU peIIeHUH KOHKPETHBIX 3a/1a4, CBOOOIHOE U MTPABUIIbHOE 000CHOBAHHE NPUHATHIX PELICHNUH;

- oTIM4HO (9) - BBICTABIIAETCS CTYIEHTY, [TOKa3aBLIEMy CBOOOJHOE ONEPUPOBAHNE 3HAHUSAMH yueOHOU
MPOrpaMMBbl IUCUUILTAHBI, BHIIIOJHEHUE 33/1aHUH TBOPUYECKOTO XapaKTepa;

- ommyHO (8) - BBICTABISCTCSA CTYIACHTY, MOKa3aBIIEMYy BIAJCHUE INPOrPAMMHBIM Yy4eOHBIM
MaTepHaJoM C HaJIMYHEM HECYLIECTBEHHBIX OIIMOOK B JEHCTBHUSAX, CAMOCTOATENBHO HCIPABISIEMbIX
ydalmMes;

- XOpouro (7) - BBICTABJIACTCA CTYACHTY, €CJIM OH TBCPAO 3HACT MATCpHUaJl, I'PaMOTHO U, 11O CYLICCTRBY,
n3Jj1ara€t €ro, yMecT NpuMCHATH IOJYYCHHBIC 3HAHWUA Ha IPAKTHUKE, HO OOITYCKACTCA B OTBETC HUJIU B
pelICHNHU 3aa49 HCKOTOPBIC HCTOYHOCTH,

- XopomIo (6) - BEICTABIIAETCS CTY/ICHTY €CJIM OH OCO3HAET BOCIPOU3BEACHUE IPOrPAMMHOIO Y4eOHOTO
Marepuaia, B TOM YHCIE M Pa3IMYHOM CTENEHH CIOXKHOCTH, C HECYIIECTBEHHBIMH OLIMOKaMu,
3aTpyQHEHUS B IPUMEHEHUH OTAEIbHBIX HAaBBIKOB;

- xoporio (5) - BBICTaBIAETCS CTYACHTY €CJIH TEOPETUYECKOE COJEp)KaHHWE OCBOCHO HE IMOJIHOCTHIO,
HEKOTOPbIE TPAaKTUYECKHE HAaBBIKM C(HOPMHUPOBAHBI HEJOCTATOYHO, B HEKOTOPBIX CIIydasx ObLTH
JIOTTYTIICHBI OITNOKY;

- YAOBJIETBOPUTENBHO (4) - BBICTABISETCS CTYACHTY, MOKa3aBlIeMy (parMeHTapHBIH, pa3pO3HEHHBIN
XapakTep 3HAHUM, HEJIOCTAaTOYHO MpaBWIbHBIE (OPMYTUPOBKH O0a30BBIX IOHATHH, HapyIICHUS
JIOTHYECKON MOCIIEIOBATEIBHOCTH B M3JIOKEHUU MPOTPaMMHOIO MaTepuaia, HO IPU 3TOM OH BIIaJeeT
OCHOBHBIMU pa3jiellaMu y4eOHOW IporpaMmbl, HEOOXOAMMBIMU JUIS AAJbHEHIIEr0 00y4eHHs U MOXKET
MPUMEHSTH MOJyYeHHbIE 3HAHUS 110 00pa3ly B CTAHJAPTHON CUTYyalluy;

- YIOBIETBOPUTENBHO (3) - BBICTABISAETCA CTYACHTY B Cilyyae OOJBIIOr0 KOJMYECTBAa HEJOYETOB U
HENpPaBWIBHBIX OTBETOB, a TaKXKe IMACCUBHOW paboTe B XOJe 3aHSATHI, MHOTHE ydeOHbIe 3aJaHus HE
BBITIOJIHEHBI;



- HEYJOBJIETBOPUTEIBHO (2) - BBICTABIIACTCS CTYAEHTY, KOTOPBIN HE 3HAeT OOJIbIIEH YacTH OCHOBHOTO
coiepkaHusi y4eOHOW NpOrpaMMbl JUCHMIUIMHBI, AOMYCKaeT rpyOble OmuOKH B (OPMYIHPOBKAX
OCHOBHBIX IMOHSATHH IUCLMIUIMHBI U HE YMEET MCIIOIb30BaTh IIOJIYYEHHBbIE 3HAHUSA IIPU pPELICHUU
TUTOBBIX MIPAKTUYECKUX 3a7ad;

- HEYyIOBIETBOPUTEIbHO (1) - BBICTABISETCS CTYACHTY, KOTOPBIH HE OCBOMJ TEOPETHUECKOE U
MPaKTHYECKOE COEpKaHue Kypca, BCE BBIIIOJIHEHHbIE yUueOHbIe 3a1aHHs COIepKaT IpyOble OMINOKH.

5. MeTonuyeckne MaTepuaJbl, onpeaesiiome NpoueIypbl OlleHUBAHUS 3HAHWIN, YMEHNH, HABHIKOB H
(W) onbITA AESATEJIbHOCTH

Bo Bpems mpoBeneHust 3k3amMeHa 0OydaroliyMecss MOTYT IOJIb30BaThCsl MPOrPaMMON AMCLUIUIMHEL, a
TAKXE CIPABOYHOM JIUTEPATYPOM, BBIYUCIUTEIIBHON TEXHUKOM.



