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: Maremarnyeckue MOJIEIH U YUCIICHHBIE METObI B (PMHAHCAX
110 HANIPABJICHUIO: [Ipuxnagnas MmareMaruka U HH(oOpMaTrKa
Nnpo¢uJIb NOATOTOBKH: [IpuxiagHas MaTeMaTHKa, KOMIBIOTEPHBIC HAYKH U HHKCHEPHS

Oustex-mkona [Ipuknagnoit Maremaruku u Uapopmatiku
kadeapa TMCKPETHOM MaTeMaTHKH

Kypc: 4

KBAJM(PUKAIMA: OaxanaBp

Cemectp, hopMBbI IPOMEKYTOUHOM arTecTanuu: 7 (oceHHuil) - JluddepeHpoBanHblii 3a4eT

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

CamocrositensHas pabora: 75 gac.

Bcero gacos: 135, Bcero 3a4. ex.: 3

[Iporpammy cocrasuin: WN.T". Dpnux, kaua. pu3.-Mart. HayK, 3aMECTUTEIh TUPEKTOpa 10
y4eOHO-BOCTIMTATEIbHON paboTe

[Iporpamma obcyxneHa Ha 3acefannu Kadeapsl auckpetoit matematiku 01.06.2023



AHHOTANMA

B kypce paccmarpuBaroTCs BOIpPOCHIl IIOCTPOECHUS MAareMaTM4ecKMX MOAEIeH U IpPUMEHEHUs
BBIUMCIIUTENBHBIX METOJIOB B 00NacTy (puHAHCOB. B yacTHOCTH B TakuXx pasnenax (UHAHCOB KaK pacyeT LCHbI
U yIpaBlIeHHE PUCKaMHU MPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

1. lean u 3apa4n

]_le.]'lb AUCHUIIINHBI

- 3HAKOMCTBO C OCHOBHBIMH ITOHATHAMHU U MOICIIAMH 001aCTH YHCIIEHHBIX (bPIHaHCOB, HpI/IO6peTeHI/I}I
HAaBbIKOB MIPUMCHCHUS BBIYHUCIUTCIIbHBIX MCTOJA0OB K TUIIOBBIM 3a/ia4aM B 9TOM 00JIaCTH.

33)13‘11/[ JAUCHUIIINHBI
- IIOBHAKOMUTH C OCHOBHBIMHU MOACISIMH YU CJICHHBIX (1)I/IHaHCOB;
- peliaTh 3aaa49y NPUMCHAA HABBIKW BBIYHUCIUTCIIBHBIX MCTOJ0B.

2. Ilepeyens opMupyeMBbIX KOMIIETeH M

OcBocHue AUCHUIIJIMHBI HAITPABJICHO Ha (bOpMI/IpOBaHI/Ie [$1($91474:0)11170,€ KOMHeTeHL[I/Iﬁi

KOI[ 1 HAMMCHOBAHUEC KOMIICTCHIIMHN I/IHI[I/IKaTOpBI JOCTHIXKCHHUA KOMIICTCHIIMH

OIIK-2.1 CrnocoGeH  TpUMEHSTh  COBPEMEHHBIC
BBIYMCIIMTEIBHYIO TEXHUKY M CEpBUCHI ceTH VHTepHeT B

OTIK-2 CriocobeH HCTob30BaTh COBpeMeHHble |00IacTH (cdepe) IpopecCHOHAIBHO JETeIbHOCTH

UH(POPMALIMOHHBIE TEXHOJIOTHH U OIIK-2.2 3naer u yMeeT TPUMEHATH YHCIIEHHBIC
IPOrpaMMHBIE CPEACTBA IIPU PEIICHUH 33/1a4  |MareMaTHYeCKUEe METOAbl M NPUKIATHOE IMPOTrpaMMHOE
npoQeCcCUOHAIBHOMI esSTeNbHOCTH, coONoas |o0ecreueHne  [uis  pelIeHusl  HayyHbIX  3a7a4 B
TpeboBaHMs NH(POPMALIMOHHOHN 0€30MMaCHOCTH  |MpOogeCCHOHANIBHON 00acTh

OIIK-2.3 3naer ocHOBHbIE TpeOOBaHUS MHPOPMALMOHHOU
0e30MmacHOCTH

OIIK-3.1 3Haer ocHOBHBIC TpaBwiIa OGOPMIICHHS HAYYHBIX
MyOIMKAi U HAYYHO-TEXHUYECKON TOKYMEHTalWuu, B TOM
YHUCIE€ C MCHOJb30BAaHWEM MPUKIAJHOTO IPOrPAMMHOTO

OIIK-3 Crioco6eH cocTaBisITh U 0QOpMIIST obecrieueHust

Hay4HbIC U (UJIM) TEXHUYECKHE OIIK-3.2 BnazseeT Ha MpaKTHKE METONOJIOTHEH COCTABICHHUS

(TexXHONOTHYECKNEe, NHHOBALIMOHHBIE) OTYETHl  |HAYYHO-TEXHHMUYECKUX OTYETOB (IIPOEKTOB)

(ryGuMKaLH, POEKTHI) OIIK-3.3 Bnageer MeTofaMu BU3YyalbHOTO U Tpaduieckoro
MPEICTABICHUS PE3yNbTaToB Hay4HOM

(Hay4YHO-TEXHUYECKON, NHHOBAIIMOHHONW TEXHOJIOTHYECKON)
JIESITEIIFHOCTH B BUJIE OTYETOB, HAYYHBIX ITyOIHKAIIHI

[IK-2.1 3HaeT OpUHLMIBI MOCTPOEHHUS HAYYHOW PadOTHI,
MeTroasl cOopa W aHanmM3a TIOJNyYEHHOTO MaTepHala,
CHoco0bl apryMeHTallH

[1K-2 Crioco0OeH caMOoCTOATENLHO HUIN B
Ka4eCTBE dieHa (PYKOBOIUTEIIS) MAJIOTO
KOJUIEKTUBA OPTraHU30BLIBATH M MIPOBOIUTH

[MK-2.2 Cnoco0eH TulaHUpOBaTh ¥ MPOBOJAWTH HaydHBIE
HCCIICAOBAHMSI CaMOCTOSITEIbHO MJIM B KauecTBE WiICHA
(pyxoBomuTENs ) MAJIOTO HAYYHOTO KOJUIEKTHBA

Hay4YHbIC UCCIICJIOBAHUS U UX allPOOaIUio
[IK-2.3 CnocobeH mNpoBOAWTH anpoOaIuio pe3yiIbTaToB

Hay4HO-UCCIIE0BATEIbCKON paboTHI HIOCPEICTBOM
MyOJIMKAIMK HAYYHBIX CTaTeil U yyacTus B KOH(EPEeHIHUIX

3. IlepeyeHb NIAHMPYEMBIX Pe3yIbTATOB 00yUeHHUsI 0 AUCHMILINHE (MOLYJII0)
B pesynbrare 0cBOEHHS AUCLUIIMHBI 00y4aIOIINeCs JOIKHbI

3HaTh:
- OCHOBHbBIE TUIIBI (PUHAHCOBBIX U MPOU3BOJHBIX (PHHAHCOBBIX HHCTPYMEHTOB;
- OCHOBHblE MAaTeMaTW4YeCKUE MOJIEJIM, IPUMEHsAEMble M MOJEIMPOBAaHUS IIPOU3BOAHBIX
MHCTPYMEHTOB.

YMETB:

- PUMEHSATH BBEIYACITUTEILHBIC METOBI JIJIS pEeIICHUS 3aa4 YACICHHBIX (PMHAHCOB.
BJIAJIETh:




- IpUHIIUIIaMU ITIOCTPOCHUA MoOJIeNIel U pcajm3anuu YMCJICHHbIX METOAOB B (1)I/IHaHC3X.

4. Conep:kanne TMCUMIIMHBI (MOAYJIs1), CTPYKTYPHMPOBAaHHOE 1O TeMaM (pa3jesiaM) ¢ yKa3aHueM
OTBEJeHHOI'0 HA HUX KOJIMYeCTBA aKaJeMHYeCKUX YacOB H BH/I0B YUeOHbIX 3aHATHH

4.1. Paznenbl tuctMIInHbI (MOIYJIS) M TPYAOEMKOCTH IO BUAAM yUEOHBIX 3aHSATHH

TpynoeMKOCTh MO BUJaM Y4eOHBIX 3aHATHI, BKIIIOYas
CaMOCTOSTENIbHYIO padoTy, Jac.
No Tema (pazmern) TUCITUTUTHHEL
Jlextiun | Cemunaper | JlaGopat. paGoOTHI Camoct.
pabora
1 O0630p  3ajad  MOIENHUPOBaHUS B 4 4 6
(mHaHCcax, 0a30BbIC TOHSATHS.
) bunomuanpHas  MOIENh  BBIYHUCICHUS ) 5 6
LIEHBI OMIMOHOB.
3 [TocTpoeHne Momeny BBIYUCIECHUS LIEHBI ) ) 6
OTLIMOHOB B HETIPEPHIBHOM BPEMEHH.
4 HNurerpan Uto. 2 2 6
Monenb biska-Illoyneua-MepToHa.
5 Pacyer 1eHsl onipoHa yepe3 YUCIEHHOE ) ) 6
peleHne  ypaBHEHHWS B YaCTHBIX
MIPOU3BOJHBIX.
6 [ToBepXHOCTH BOMATUILHOCTH. 2 2 5
7 3ajaqu nporn-TpeiiiHnra. 2 2 5
] OnuuoHbl B 3a/ladyax ajJrOpUTMHUYECKOM ) ) 5
TOPTOBIIH.
9 JInHeltHble TPON3BOAHBIEC IPOAYKTEI. 2 2 5
10 3amaun  ONMTHMH3AIMK B  YIPaBICHUH ) 5 5
pHUCKaMHU.
Kpenutasie WHCTPYMEHTBHI.
11 CroxacTHUeCcKHe MONEIN IPOIEHTHBIX 2 2 5
CTaBOK.
12 |KpeauTHbIN pUCK. 2 2 5
13 OneHka  aKkTHBOB ¥ YIPAaBJICHHE ) 5 5
nopTdenem.
14  |Cgorbl Ha BONaTHIBHOCTb. 2 2 5
Hroro wacos 30 30 75
[loaroroska k sK3aMeHy 0 gac.
OO01mas TpynoEMKOCTh 135 yac., 3 3au.en.

4.2. CopepxaHue TUCHUIUTHHBI (MOAYIISA), CTPYKTYPHUPOBAHHOE 110 TeMaM (pa3zesiam)
Cemectp: 7 (OceHHmi)
1. O630p 3amau MoeTMpPOBaHNs B PUHAHCAX, 0A30BBIE TOHSITHS.

O0630p TUINOB (PMHAHCOBBIX KOMIIAHUM M 3allad, KOTOpble OHM pematoT. OCHOBHBIC MPEANOCHUIKU
MOCTPOCHUS MOJIENel, SKOHOMHUECKIEe 000CHOBaHUS. THITBI 1 OCHOBHBIE OCOOCHHOCTH (PMHAHCOBBIX
JTaHHBIX. BpeMeHHas cToMMOCTb JeHeT. JJNCKOHTHpOBaHUE.

2. bunomuanbHas MOACJIb BBIYUCIICHUA HCHBI OIIIIMOHOB.




Omnpenenenns, 0azoBble TepMUHBL [lyT-KOUI HapuTeT OMIMOHOB. YNPaKHEHHE HAa PEIUTUKALHIO:
CTPYKTYpHBIH (opBapa. buHoMuansHas Mojelb. AHAIHU3 OJJHOIIATOBOrO ciiydasi. Puck HedTpambHas
BEPOSITHOCTH B 3TOW Mozenu. MHOromaroBslii cirydaid, moznenb Kokca-Poca-PyOunmreiina.
[Ipumepsr 3amau: pacyer EBpormeiickoro u  AMEpPHKaHCKOTO  OMNI[MOHOB B MOJAECIH
Kokca-Poca-PyOunmteiina. AHanu3 npuObUIBHOCTH UCTIONHEHUS! AMEPUKAaHCKOTO KOJUT ONIMOHA 10
scknaupu. Perumkanus XamKupoBaHie OMHAPHOTO OMIIMOHA €BPONEHCKUMHE ONIIMOHAMH.

3. IlocTpoeHue Mozeny BbIUMCIIEHUS LIEHB] ONIIMOHOB B HENPEPHIBHOM BPEMEHH.

bpoyHOBCKOE JABMKEHHE: HMHTYHUIIHS, MaTeMaTHYECKOE ONpe/elieHHe, OCHOBHBIC CBoiicTBa (0e3
nokazarenbetB).  Hemuddepennupyemocts BuHepoBckoro mporecca. @Dopmyna Hro. (6e3
J0Ka3aTeNbCTB). [eomeTprueckoe OpOyHOBCKOE JBIDKeHHE. PUCK HeWTpanbHas Mepa B cliydae
HEINpepbIBHOTO BpeMeHH. [IpeoOpa3oBaHne ypaBHEHUs] T€OMETPUYECKOTO OPOYHOBCKOTO IBHIKECHHS
PHCKOBOTO aKTHBA IIPH NEPEXOe B PUCK HeWTpaibHyto Mepy. [Ipumenenune metona Monre-Kapio
JUIsL BBIYMCIICHHUS LIEH OIIIMOHOB. Pa30op nmprMepoB Koja ¢ peanusaruei.

[Tpumep 3amad: pacyeT IEHBI PA3HBIX THUIIOB OILMOHOB: OapbepHOro, OWHAPHOTO M T. L.
KoHcTpynpoBanue 3a1aHHON (PyHKIIMHU BBITIATHI HA OCHOBE OMIIMOHOB KOJUT U ITYT.

4. Nurerpan Uto.

[Hoctpoenue unterpana Mro. Hekoropsie cBoiicTBa unrerpana Uto. ®opmyna Uro. Croxactuueckue
muddepeHnpanbable  ypaBHeHHUs. [lpumepbl croxactudeckux IU(GEepeHIIUaNIbHbIX ypaBHEHHH,
UCHOJNB3YIOUINXCSI B MOJCIUPOBAaHMM (UHAHCOBBIX 3amad. [Ipumepsl 3amad: KOMIIBIOTEpHAs
CHMYJISILIUS TIPOIIECCa, OCHOBBIBAEMOI'0 CTOXaCTUUECKUM TU((epeHIINaIbHBIM yPaBHEHUEM.

5. Mopnens biaka-IIoyneua-Meprona. Pacder LieHbl OIIIMOHA YEPE3 YUCIEHHOE PEILICHUE YPaBHEHUS
B YaCTHBIX IPOU3BOIHBIX.

Mogens  bmaka-llloynea-Meprona.  [lpeanonoxennss wmomemu. OOl  X0m  pacCyKIACHHUIA.
[AuHaMuueckoe  XEIUKUPOBAHUE  JeibTa-pucka. YpaBHeHue biaka-Illoynbna B 4acTHBIX
npousBogHblx. Dopmyna bmaka-lloynasua ans EBpomeiickoro onmmona. Auddepenunansubie
MOKa3aTeNn pUCKa, "Tpexu’.

BosMoxHbIe pa3HOCTHBIE cxeMbl. SIBHas, HesBHas, cxema Kpanka-Hukoncona. Pazbop mpumepa
peanu3anuy BIUNCIEHNS Ha 0cHOBE cxeMbl Kpanka-HukoscoHa.

[Ipumep 3amad: mpUMUpEeHUE BBIYMCICHHS Ha OcHOBe cxembl Kpanka-Hukoncona k OuHapHOMY
OIILIUOHY.

6. IloBepXHOCTbH BOJIATUIBHOCTH.

[ToBepxHocTh BonmaTuibHOCTH. [IpuMepsl. CorainieHrs 1o KBOTUPOBAHUIO BOJIATHIIBHOCTH Ha PBHIHKE
Pa3HBIX paHKaX OIIHMOHOB. BO3MOXHBIE TMOIXOMBI K IIOCTPOCHUIO 0OJiee CIOXKHBIX MOJIEIEH.
JlokanpHasg BoJATHIBLHOCTH. CTOXacTHYECKas BOJIATUIBHOCTh: MOJEIb XecToHa, Mojaeilb SABR.
Mopnens nudy3un co CKOUKaMHU.

7. 3agauu nmpon-TpeiaHura.

Yro takoe mpon-tpeiauHr. OCHOBHBIC THITBI MHCTPYMEHTOB. Kak MPOHMCXOIUT B3aMMOIEHCTBHE C
oupxkeil. Kak ycrpoeHbl OupkeBbie IaHHBIC. [IpoOaeMbl NPHMEHEHHS MOJENIEH MAaIIMHHOTO
00y4eHUs1 K OMPIKEBBIM JIAHHBIM.

8. OnuoHskI B 3a7ja4ax ajJroOpuTMUYECKOW TOPTOBIIH.



Onumonsl, pabora ¢ OUpPXKEBHIMH JaHHBIMH. Tpu Buaa BojarwibHOCcTH: implied, realized u
model-free. [loBepxHOCTD BONATUIBLHOCTH U KpuBas “ynblOkn”. OcoOeHHOCTH OMPIKEBBIX JaHHBIX O
OII[MOHAM. Monens  bmaka-llloynsiia-Meprona: mpoOieMbl W JIOCTOMHCTBA. Ba)XHOCTh
CTOXAaCTHYHOCTH BOJATHILHOCTH. [lepexon k vol-time [uist JeTepMHUHUPOBaHHOHN (PyHKIIMY BPEMEHH.

9. JInneiiHble TPOU3BOAHBIE TPOIYKTHI.

@opeagp. Perouepc. OcCoOCHHOCTH M MEXaHM3MBI Pa0OTBl OUPKEBOTO pBHIHKA MPOU3BOAHBIX
uHCTpyMeHTOB. CBom. 3a7a4a BOCCTAHOBICHUSI KPUBOW INCKOHTHPOBAHUS.

10. 3agaun oNTUMHU3AIMH B YIIPABIEHUN PUCKAMH.

Kitaccel 3amau onTHUMH3aLUKU: JUHEMHOE NMPOrpaMMHUpPOBAaHUE, KBAaIPATUYHOE MPOTrpaMMHUpPOBAHUE,
KOHHUYECKoe Iporpammupoanue. [IpumMeps! nakeToB. 3agauy Ha IpUMeEpe ONTHMU3AIMU TOPTQEIs.
3amaua ONTUMH3ALNN BETa Xe1Ka JUIsl MOpTQeis ONMINOHOB.

11. er,[[I/ITHBIe HHCTPYMCHTHBI. CroxacTuuecKue MOZCIIN IMPOLCHTHBIX CTABOK.

[IponieHTHBIE cTaBKH, 0a30Bble MOHSATHA. J[MCKOHTHpOBaHHME C TIEPEMEHHOH craBkoi. OmucaHue
WHCTPYMEHTOB U UX 0coO0eHHOCTH. O030p CTOXaCTUYECKMX MOJeJei MPOLEHTHBIX CTaBOK. Mozens
HIM.

Pabora priHka kpeautoB. Ponmb koMMepuecknx OaHKOB B CO3/IaHUM JICHEKHOW Macchl. YacTuuHoe
0aHKOBCKOE pe3epBrpoBaHue. BaHKOBCKUI MyJIBTUIUIMKATOP. TeopHs SHAOT€HHBIX JICHET.

12. KpenuTHBIi pucCK.

AKXTyanbHOCTh NMPOOJIEMBbI OLIGHKH M YHPABICHHS KPEIUTHBIM pHUCKOM. KpenuTHble MpOM3BOIHBIC
(MHAHCOBBIE MHCTPYMEHTHL. 3ajada BOCCTAaHOBJICHHS BEPOATHOCTU KPEAUTHOTO COOBITHA II0
PBIHOYHBIM LIEHAM KPEJUTHBIX HUHCTPYMEHTOB.

13. OueHka akTHBOB U yIpaBieHHE TOPTHEIeM.

@ynkuusa nonesHoctH. Popmanu3M TeopuHM NEHOOOpa3oBaHUS aKTHBOB. Koppensius pHCKOB.
CucremaTtnueckuii M HMIMOCHHKpPAaTHUYeCKUil puUCK. PolHOuHas mnpemuss 3a puck. [panuna
3(Q(QEKTUBHOCTH IO COOTHOLICHUIO OXHIAEMOW JIOXOJHOCTH M CTaHJAPTHOTO OTKJIOHEHHS.
daxtopHbie MozaenaH. Mojens OneHKH KanutainbHbIX akTHBOB (CAPM). Teopust apOuTpaskHOro
1eHo00pa3oBaHusl.

14. CBoIIbI Ha BOJATUIBLHOCTD.

CBomnbl Ha BOJNATUIBHOCTh. BO3MOXXHOCT OLIEHKHM LIEHBI U YIPABICHHUS PUCKAMU JJISl POU3BOIHBIX
MHCTPYMEHTOB Ha HEIOJHBIX pbIHKAaX. [Ipumepsl aHamm3za 3QQEKTUBHOCTH HCIIOIb30BaHUS
MIPOU3BOJHBIX HHCTPYMEHTOB.

5. Onucanue MaTepuaJIbHO-TeXHHYECKOH 0a3bl, He00XOMMOM AJIsl OCYIeCTBICHHUS 00Pa30BATEJILHOIO
npouecca 1o JHCHUIIMHE (MOIYJII0)

VYuebHas ayquTopHsi, OCHAIEHHAs! KOMITBIOTEPOM U MYJIBTUMEIMHHBIM 000py10BaHUEM (TIPOEKTOP,
3BYKOBasi CHCTEMA).

6.IlepeyeHb pekoMeHAYeMOM JIUTEPATYPHI

OcHoBHas JuTeparypa

1. OcHoBBI MaTemMaTuueckoi Teopuu prHaHCOB [TekcT] : yaed. mocodue st By30B / A. B. Kynukos ;
M-Bo obpazoBanust 1 Hayku PD, Mock. ¢us.-texH. un-t (roc. yu-T) .— M. : MOTH, 2013 .— 105 c.



JomnonHurensHas aureparypa

1. ®unancoas maremaruka [ Tekcr] : yaueOHHK 117151 By30B 110 criell. "duHaHChl 1 KpeauT",
"Byxranrtepckuii yuer" / E. M. Uerbipkun .— 8-¢ uza. — M. : U3xa-Bo "Jleno" AHX, 2008 .— 400 c. -
bubnwuorp. B xonme rmas. - 5000 3k3. - ISBN 978-5-7749-0504-1 (8 nep.).

7. llepedyeHs pecypcoB HH()OPMANMOHHO-TEJIEKOMMYHUKAIMOHHOI ceTH ""UHTepHeT", HEOOXOTUMBIX
JJI51 OCBOEHHSI TUCHMIIJIMHBI (MOTYJIs)

He ucnonesyrores

8. IlepeyeHb HHPOPMANMOHHBIX TEXHOJIOTHIi, HCIIOJIb3yeMbIX NPH OCYLeCTBICHUH 00Pa30BaTeJIbHOI0
npouecca o JHCHUIIMHE (MOIYJII0), BKJIIOYAs NepedeHb He00X0AUMOro NporpaMMHOro odecnedyeHnst
¥ MH(POPMAIHOHHBIX CIIPABOYHBIX CHCTeM (IPH HEOOXOAUMOCTH)

Ha 3ansaTHSX MCONb3yIOTCA MYJIBTUMEIUMHBIE TEXHOJIOTUH, BKIIOYAS IEMOHCTPALIMIO TPE3CHTAIUH.
9. MeToauyeckue yKazaHusi AJis1 00y4ar0IIMXCs 10 OCBOCHUIO U CHUIIMHBI (MOIYJIs1)

VYeneniHoe 0CcBOoeHUE Kypca TpeOyeT HapshKEHHON caMOCTOATENBHOM paboThl cTyeHTa. B mporpamme
Kypca TpUBEACHO MHMHUMAJIbHO HeoOXoAuMoe BpeMsi s paboThl CTyOeHTa HajJ TEMOHU.
CamocrosiTenbHas paboTa BKIIOUAET B Ce0s:

— npopaboTKy yueOHOTO Marepuarna;
— MOZATOTOBKY K 3aHSTHSIM, BBIIIOJIHCHHUE 3a/IaHUH.



NNPUJIOKEHHUE

OLIEHOYHBIE MATEPHAJIBI IO JUCLHATIIMHE (MOYJTIO)

110 HANIPABJICHUIO: [Ipuxiagnas MmareMaruka U HHQOpMaTrKa

Nnpo¢uJIb NOATOTOBKH: IIpuknaagHas MaTemMaTHka, KOMIIBIOTEPHBIE HAYKH W HHKEHEPHS
Oustex-mkona [Ipuknagnoit Maremaruku u Uapopmatiku
kageapa TMCKPETHOM MaTeMaTHKH

Kypc: 4

KBAJM(PUKAIMA: OaxanaBp

Cemectp, hopMBI IPOMEKYTOUHOH arTecTanuu: 7 (oceHHuil) - JluddepeHpoBanHblii 3a4eT

PaszpatGoTunk: W.I". Opnux, kang. pus.-mar. HayK, 3aMECTUTEINb AUPEKTOPa 0
y4e0HO-BOCTIUTATEIbHON paboTe



1. Komnerenunu, gopMupyemMsblie B mpouecce U3y4eHus: JUCHUILINHbI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

OIIK-2.1 CrocoGeH  TIPUMEHSITh ~ COBPEMEHHBIC
BBIUMCIIUTENBHYI0 TEXHHKY M CEpPBUCHI ceTH MHTepHeT B

OITK-2 CriocoGeH HCIIonb30BaTh COBpeMeHHbIe |0071acTh (cdepe) NpodecCHOHANBHOM NEITENbHOCTH

MH()OPMALMOHHBIE TEXHOJIOTUHU U OIIK-2.2 3HaeT W yMeeT MPUMEHITb YHCICHHBIC
IIPOrpaMMHBIE CPEICTBA IIPU PEIICHUM 330a4  |MaTeMaTHYeCKUe METOIbl U IPUKIAJHOE IPOrpaMMHOE
npodeccuoHaIbHON IeTeNbHOCTH, coOmoast  |o0ecrieueHre  Juisi  PEHIeHWs  HAay4yHbIX  33aJa4 B
TpeboBanua HHPOPMALMOHHOMN Oe30macHOCTH  (podeccHOHaNBLHON 00IacTH

OIIK-2.3 3Haer ocHOBHbIE TpeOOBaHUS WHPOPMAIMOHHON
0e30MacHOCTH

OIIK-3.1 3Haer ocHOBHbIE MpaBuiIa O0GOPMIICHUS HayYHBIX
MyOIMKaUi 1 HAyYHO-TEXHUUYECKOH TOKyMEHTaluH, B TOM
YHUCcle C HCIONB30BAaHUEM MNPHUKIATHOIO TMPOrPaMMHOIO

OIIK-3 CriocobeH cocTaBisTh U 0QOpMIIAT obecneyenust

Hay4HbIC U (MJTM) TEXHUYECKHE OIIK-3.2 Brnageet Ha MpakTHUKE METOAOJIOTHEN COCTaBICHUS

(TeXHOJIOTHYECKUE, UHHOBAIL[IOHHBIC) OTYETHl  |HAYYHO-TEXHUYECKHUX OTYETOB (IIPOECKTOB)

(myOnmKanmu, MpOEKThI) OIIK-3.3 Bnazgeer MeTogaMu BU3YalbHOTO U IpauuecKoro
IpeACTaBICHUS pe3yabTaToB Hay4YHOM

(Hay4HO-TEeXHUYECKOH, WHHOBALIMOHHON TEXHOJIOTHYECKOH)
JEATEIIbHOCTH B BUJIE OTUETOB, HAyYHBIX ITyOIHKaIMHA

[MK-2.1 3HaeT NOPUHIMUIBI TOCTPOSHUS HAyYHOHW PadOTH,
MeTonbl cOopa M aHajW3a I[OJIyY€HHOrO Marepualia,
CIOCOOBI apryMeHTaINH

I1K-2 Crnoco0OeH caMOCTOITENBHO WU B
Ka4yecTBe ujieHa (PYKOBOIUTEIS) MAJIOTO
KOJUUICKTHBA OPTaHW30BEIBATh U MTPOBOIUTH

[IK-2.2 Cnoco0eH miaHupoBaTb M MPOBOJAUTH Hay4dHBIC
UCCIICZIOBAHMsI CaMOCTOATENIbHO MJIM B KauecTBE WIEHa
(pPyKOBOAMTEIIST) MAJIOTO HAYYHOTO KOJJICKTHBA

Hay4HBIE UCCIICIOBAHUS U UX arpoOaluio
[MK-2.3 CnocobeH mNpoBOIUTH ampoOanuioo pe3yabTaToB

Hay4YHO-UCCIIE0BATEIbCKON paboTel MTOCPEICTBOM
MyOIMKAIlMK HayYHbBIX CTaTel M yyacTusl B KOH(EPeHINAX

2. Iloka3arei OLleHUBAHUS KOMIIeTeHITHH

B pesynbrate u3ydeHHs AWMCHMIUIMHBI «MaTeMarndeckue MOAEIH M YWCICHHbIE METOAbl B (hUHAHCAX)
00yJaromuiics JOKeH:

3HATh:
- OCHOBHbIE TUIIBI (PUHAHCOBBIX U IPOU3BOJHBIX (PHHAHCOBBIX HHCTPYMEHTOB;
- OCHOBHblE MAaTeMaTW4YeCKUE MOJEJIM, IPUMEHsAEMble M MOJEIMPOBAaHUS IIPOU3BOAHBIX
MHCTPYMEHTOB.

yMeTh:

- IPUMCHATH BBIYUCIUTCIIBHBIC MCTOABI IJId PCUHICHUA 3a1a4 YU CJICHHBIX (bHHaHCOB.
BJIaJd€Th:
- IpUHOUIIAMU ITOCTPOCHUA MOILGHGﬁ " pcajin3aniuv YUCJICHHbBIX MCTOJ0B B (1)I/IHchaX.

3. IlepeyeHb THNOBBIX (IPMMEPHBIX) BOIPOCOB, 3aJaHHIi, TeM JJIsl IOATOTOBKH K TeKylIeMY KOHTPOJII0

1. Paccuurarn JOXOOHOCTHU O6JIPIFaL[I/II/I [0 IoraliCHu:A AJid 3aJaHHBIX MMapaMETPOB O6J'H/IF3.LII/II/I.
2. BoccTtaHoBHUTD KPHUBYIO NPOUCHTHBIX CTABOK I10 3aIaHHBIM I€CHAM HHCTPYMCHTOB.

3. Caenarh YHCICHHYI) CHUMYJSIHIO PAaOOTHI CTPATErHH JEIbTa-X3KUPOBAHUSA IS BAaHWJIHHOTO
OII[AOHA.

4. IlpoBectn ananmu3 »(ddexra mapamMeTpoB CTpaTeTMH HA paclpeAeiCHUE Ppe3ylbTaToB pPabOTHI
CTparerum.

5. Pennmukanust 3a1aHHON (yHKLIMH BBITUIATHL Yepe3 NOPT(HEenb BAHWIBHBIX OMIIHOHOB.
6. CyTb cTpaTeruu JeiIbTa-X3IKUPOBaHHUS.




7. Cnenartp pacueta 1ieHa oniuona MmerogqoM MonTe-Kaio.

8. PemmTh 3amady pacuera IieHA ONIMOHA C 33aJaHHOW (DYHKIMEH BBIIUIATHI, MCIIOJIb3YSI YMCICHHOE
pewienue ypaBHeHus bivka-1lloynpa B 4yaCTHBIX TPOU3BOAHBIX.

9. Cpenarp pacyeT LEHBI OINIUOHA C 3aJaHHOM (YHKIMEH BBIIUIATHI B MPEANOJIOKECHUH MOICITU
XecToHa.

10. Cnenarp pacueT Juist 3a/1a4a ONTHMH3AINN BeTa-Xd/Ka JiIsl TOpT(est ONIIHOHOB.

4. [lepeyens TUNOBBIX (MPUMEPHBIX) BOIMPOCOB U TeM [IJIsl IPOBeAeHUs IPOMEKYTOUHOI aTTecTalluu
o0yuarumuxcst

1. Yto Takoe obnuranusa? Kakumu napaMerpaMu 3a1aeTcsi 3TOT HHCTPYMEHT?

2. Kak paccuntbiBaeTcsi JOXOAHOCTH OOIMraluy A0 HOTaleHus ?

3. Uto MOXKeT BIUATH Ha PHIHOYHYIO LIEHY oOiuranun?

4. Yro Takoe ¢opBapa 1 ¢prrouepc, B 4EM CXOACTBO U OTIIMUHE?

5. Kaxk onpenensercst uectHas ueHa ¢opsapaa?

6. Kak paboraer anropuT™M BOCCTAHOBJICHHS KPHUBOH NPOLIEHTHBIX CTABOK II0 PHIHOYHBIM LIEHAM
(MHAHCOBBIX HHCTPYMEHTOB?

7. Monens bmoka-1lloynbiia-MepToHa: MpeanoNoKeH s, X0l PacCyKACHUH sl BbIBOAa (HOPMYITBI
LIEHBI OMIIMOHA B 3TOW MOJEIH.

8. ®opmyna Uto.

9. Kakue nmpobnemsl cBsizaHbl ¢ mpuMeHeHneM Moaenu biska-lloynsua-Meprona Ha npaktuke? Kakue
€CTb IIyTH PELICHUs 3THX NpobieM?

10. XemKknpoBaHUe OMIMOHOB B YCIOBUSX MPEIIOIOKEHUS MOJEIH CTOXaCTHYECKOH BOJIATUIIBHOCTH.
11. Kak paboraeT kpeauTHbIN AedonTHbIN cBon? Kakne mpuMEeHEHHUs Y TAKOTO HHCTPyMEHTA?
12. Monenp OLIEHKH KalmuTalbHbIX aKTHBOB.

Kpurepun onennBanus

- omenka «omm4yHO  (10)»  BBICTaBNSiETCSl  CTYAGHTY,  IIOKa3aBIIEeMy  BCECTOPOHHHE,
CHUCTEMaTH3UpPOBaHHbIC, IIyOOKHE 3HaHMA Y4eOHOW HpOrpaMMbl JUCLUUIUIMHBI U YMEHUE YBEPEHHO
MPUMEHATh X Ha NPAaKTHKE MPU PeIlIeHNH KOHKPETHBIX 3a71a4, CBOOOIHOE U MPaBUIbHOE 000CHOBAHHUE
MPHUHATHIX pELICHUI

- omeHka  «oraumuHOo  (9)»  BBICTaBUsIeTCA  CTYOGHTY,  IIOKa3aBIIEMY  BCECTOPOHHHE,
CHCTeMaTH3UPOBaHHBIE, IITYOOKHE 3HAaHHS yueOHON MpOorpaMMbl JUCLHUILIMHBI 1 YMEHHE IPUMEHSTh UX
Ha TpPaKTHKE MPH PEIICHUH KOHKPETHBIX 3a]ad, CBOOOIHOE M MpPaBWIbBHOE OOOCHOBAHUE NPUHSATHIX
peleHnn

- oueHKa  «ommM4yHO  (8)»  BBICTABIACTCS  CTYOCHTY,  IIOKa3aBIIEMy  BCECTOPOHHHE
CHCTeMaTH3UPOBaHHBIE, IITYOOKHE 3HAaHHS yuyeOHON MpOorpaMMbl JUCIUILIMHBI 1 YMEHHE IPUMEHSTh UX
Ha MPaKTHKE [IPHU PEIICHUH KOHKPETHBIX 3ajia4, U IPaBUIbHOE 0O0CHOBAaHUE MPUHSTHIX PELICHUN

- olLleHKa «xopouio (7)» BBICTaBISAETCS CTYIEHTY, €CIM OH TBEPAO 3HAET MaTepuai, 'PaMOTHO M IO
CYILLECTBY M3JIaraeT €ro, yMeeT MPUMEHATh MOJIYYEHHbIC 3HAHUS HA MIPAKTHKE, HO JOIYCKAET B OTBETE
WIM B PELIEHUHU 3a]jad HEKOTOPblE HETOYHOCTH;

- OCHKAa «XOpOoIIO (6)» BBICTABJIACTCA CTYACHTY, €CJIM OH 3HACT MAaTCpUall, IpaMOTHO U MO CYIICCTBY
n3jaract €ro, yMeCT INpPUMCHATL IMOJTYUYCHHBIC 3HAHUS Ha MNPAKTHUKE, HO AOITYCKACcT B OTBETC WJIM B
peIICHUHU 3aa49 HCKOTOPBIC HCTOYHOCTH,

- OIIEHKa «XOpoImIO (5)» BBICTABIAETCS CTYJACHTY, €CIM OH 3HAET MaTepHaj, U MO CyIIECTBY M3JIaraet
€ro, yMEeT NMPUMEHATh NOIYYEHHBIC 3HAHUS Ha NPAKTHKE, HO JOIYCKAET B OTBETE WM B PEIICHUU
3aJ1a4 HEKOTOPbIE HETOUHOCTH;

- OIIEHKa «Y/IOBJIETBOPUTENbHO (4)» BBICTABISETCA CTYAEHTY, IIOKa3aBIIeMy (hparMeHTapHBbIH,
pPa3po3HEHHBI XapakTep 3HAHWH, HEJOCTATOYHO NpPaBUJIbHBIE (DOPMYITMPOBKH 0a30BBIX MOHSITHMH,
HapylLIeHUs JIOTMYECKON II0CIIeI0BATEIbHOCTH B M3JIOKEHUM IIPOIPaMMHOIO Marepuajla, HO IIPU 3TOM
OH BIaJEET OCHOBHBIMH pa3ieiaMu Y4yeOHOW mporpaMMbl, HEOOXOAMMBIMH JJisl AalibHEHIIero
00yueHHs M MOXET NPUMEHSThH NOJIyUYeHHbIE 3HaHUS 110 00pa3ily B CTAaHJAPTHON CUTYaIUH;

- OLCHKAa «YyIOBIECTBOPUTENHHO (3)» BBICTABISETCS CTYICHTY, IOKa3aBIIEMy (parMeHTapHBIH,
pa3pO3HEHHBII XapakTep 3HAHUM, HEJIOCTATOYHO IpaBHUJIbHBIE (OPMYIUPOBKH 0a30BBIX MOHITHH,
HapyLIeHHs JJOTHYECKON MOCIEN0BATEIBHOCTH B U3JIOKEHUH MPOTPaMMHOTO Marepuaia, HO IPU 3TOM
OH BIajeeT (parMeHTApHO OCHOBHBIMH pa3felaMH Y4eOHOH mporpamMmbl, HEOOXOAMMBIMH IS
JaybHedmero o0y4eHuss U MOXKET MPHUMEHSTH IOJIyuYeHHbIE 3HaHWA O 00paslly B CTaHAAPTHOM
CUTYyalluy;



- OILIEHKa «HEYJOBJICTBOPUTEIHHO (2)» BBICTABIISETCS CTYIACHTY, KOTOPBII HE 3HaeT Ooiblueil yacTu
OCHOBHOTO COZCP)KaHUSl Y4eOHOH TporpaMMbl JUCHMIUIMHBI, JONYCKaeT TrpyOble OMMOKH B
(bopMyIHPOBKaX OCHOBHBIX MOHATUI JUCHUIUIMHBI U HE yMEET UCIIOJIb30BaTh MOTy4YEHHbIC 3HAaHUS [IPU
PEIIEHUH TUTIOBBIX NPAaKTUYECKHUX 33134

- OLIEHKa «HEYHOBJIETBOPUTENIBHO (1)» BBICTaBIISETCS CTYIEHTY, KOTOPBIH HE 3HaeT (HOPMYIHPOBOK
OCHOBHBIX NOHATHI AUCLUIUINHBL.

5. MeTonuveckne MaTepuabl, onpeneasione Npouexypbl OLeHUBAHUA 3HAHUI, YMeHH I, HABBIKOB H
(W) onbITA AESATEJIbHOCTH

Bo Bpems nposenenus auddepeHunanbHOro 3auera o0ydaroniecss MOryT HOIb30BaTbCs MPOTPaMMOi
JUCLUUIUIMHEL, a TAKKE CIIPAaBOYHOM JTUTEPATYPOM, BBIYUCIUTEIIBHON TEXHUKOM.



