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: AHanu3 TaHHBIX B DKOHOMHKE

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 paccMmarpuBarOTCS BOIPOCHl IIOCTPOEHHUS MAaTeMaTHYECKUX MoJellel U NpPUMEHEHUs
BBIUMCIIUTENBHBIX METOJIOB B 007acTu (PMHAHCOB. B yacTHOCTH B Takux pasaenax (UHAHCOB KaK pacyeT LEHBI
U yIpaBlIeHHE PUCKaMHU MPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

1. lean u 3apa4n

]_le.]'lb AUCHUIIINHBI

- 3HAKOMCTBO C OCHOBHBIMU IIOHATUAMHU U MOACIAMU 00J1aCTH YMCIIEHHBIX (1)I/IHaHCOB, HpI/IO6peTeHI/IH
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 CriocobeH  NPUMEHSTb  COBPEMEHHBIC
BBIYHMCIIMTENIBHYIO TEXHUKY U CEpBHCHI ceTu VIHTepHeT B

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

UH(POPMALIMOHHBIE TEXHOJIOTHH U OIIK-2.2 3naer u yMeeT TPUMEHATh YHCIEHHBIC
MPOrpaMMHBIE CPEACTBA IIPU PEIICHUH 33/1a4  |MareMaTHYeCKHEe METOAbl W TPHKIAJHOE IPOrPaMMHOE
Ipo(eCcCUOHAIBHOMI IeTeNbHOCTH, coOMoast |o0ecreueHre  [Uii  pelIeHUs]  Hay4yHbIX  337ad = B
TpeboBaHMs NH(POPMALIMOHHOHN 0€30MMaCHOCTH  |MpOogeCCHOHANIBHON 00acTh

OIIK-2.3 3naer ocHOBHble TpeOGoBaHMsS HH(POPMALMOHHON
0e30MmacHOCTH

OIIK-3.1 3HaeT oCHOBHBIC MpaBuiia OQOPMIICHHS HAYYHBIX
MyONMKAUi U HAy9HO-TEXHUYECKOH TOKYMEHTALUH, B TOM
YHUCIe C MCHONb30BAaHWEM NPUKIAJHOTO IPOrpaMMHOTO

OIIK-3 Crioco6eH cocTaBisITh U 0QOpMIIST obecrieueHust

Hay4HbIC U (UJIM) TEXHUYECKHE OIIK-3.2 Bnaneer Ha IpakTUKE METOJOJIOTHEN COCTABICHUS

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

(ryGuMKaLH, POEKTHI) OIIK-3.3 Briageer MeToaMu BU3YaJIbHOTO U I'paMuecKoOro
MPEICTABICHUS PE3yNbTaToB Hay4HOM

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

[IK-2.1 3HaeT OpUHOUIBI MTOCTPOCHHA HAYYHQPROOTHI,
MeToasl cOopa W aHamm3a IOJMYYEHHOTO MaTepualia,
CHoco0bl apryMeHTallH

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

[IK-2.2 Cnoco0eH IUIaHUPOBaTh M TPOBOAWUTH HAYYHBIE
HCCIICAOBAHMUS CaMOCTOSTEIbHO MM B KaueCcTBE WICHA
(pyxoBomuTENs ) MAJIOTO HAYYHOTO KOJUIEKTHBA

Hay4YHbIC UCCIICJIOBAHUS U UX allPOOaIUio
[IK-2.3 CnocobeH mpoBOAWTH ampoOaIio pe3yJIETaTOB

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;
- OCHOBHBIE MareMaTW4ecKUe MOJENu, IPUMEHSAEMble JUIsl MOJEIUPOBaHUS IPOU3BOJHBIX
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
¢uHaHCax, 0a30BbIC TOHSITHS.
) bunomuanbHas  Monenb  BBIYMCICHUS ) 5 6
LI€HB! OILMOHOB.
3 [locTpoenue mMozenu BBIYMCIEHUS LEHBI ) ) 6
OTLIMOHOB B HETIPEPHIBHOM BPEMEHH.
4 HNurerpan Uto. 2 2 6
Monenb biska-Illoyneua-MepToHa.
5 Pacuer nens! onuuoHa yepe3 YUCIEHHOE ) ) 6
pellileHue  YpaBHEHHSI B  YAaCTHBIX
IIPOU3BOIHBIX.
6 [ToBepXHOCTH BOMATUILHOCTH. 2 2 5
7 3ajaqu nporn-TpeiiiHnra. 2 2 5
] OnuuoHs!l B 3a7a4yax aJlropuTMUYECKOH ) ) 5
TOPTOBIIH.
9 JInHeltHble TPON3BOAHBIEC IPOAYKTEI. 2 2 5
10 3amaun  ONTUMHU3ALUUH B YIPaBICHUH ) 5 5
PUCKaMH.
Kpenuthsbie HUHCTPYMEHTBHI.
11 CroxacTHuecKkne MOJENH IMPOLEHTHBIX 2 2 5
CTaBOK.
12 |KpeauTHbIN pUCK. 2 2 5
13 Onenka  akTMBOB U yIpaBlICHHUE ) 5 5
noprgenem.
14 |Csorbl Ha BOIATHIIBHOCTb. 2 2 5
Nroro yacos 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 TUNOB (PUHAHCOBHIX KOMIAHHWHA W 3a7a4, KOTOpble OHU pemaroT. OCHOBHBIE MPEANOCHUTKA
MOCTPOCHUS MOJIENel, SKOHOMHYECKHEe 000CHOBaHUs. THUIIBI 1 OCHOBHBIE 0COOEHHOCTH (PHHAHCOBBIX
JTaHHBIX. BpeMeHHas cToMMOCTb JeHeT. JJNCKOHTHpOBaHUE.

2. bunomuanbHas MOACJIb BBIYUCIICHUA HCHBI OIIIIMOHOB.




Omnpenenenns, 0azoBble TepMUHBL [lyT-KOUI HapuTeT OMIMOHOB. YNPaKHEHHE HAa PEIUTUKALHIO:
CTPYKTYpHBIH GopBapa. buHomuansHas Mojienib. AHAIIM3 OHOIIATOBOTO Ciiy4as. Puck HeWTpaibHas
BEPOSITHOCTH B 3TOW Mozenu. MHOromaroBslii cirydaid, moznenb Kokca-Poca-PyOunmreiina.
[Ipumepsr 3amau: pacuer EBpomeiickoro ©W  AMEpPHUKaHCKOTO — OIIIMOHOB B MOJAECIH
Kokca-Poca-PyOunmteiina. AHanu3 npuOBbUIBHOCTH UCTIOIHEHUS] AMEPUKAHCKOTO KOJUT ONIIMOHA 10
scknaupu. Perumkanus XamKupoBaHie OMHAPHOTO OMIIMOHA €BPONEHCKUMHE ONIIMOHAMH.

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

bpoyHOBCKOEe JBMKEHHWE: HMHTYHMIHS, MaTeMaTH4ecKoe OIpelesieHHe, OCHOBHBIE CBOHCTBa (0e3
nokazarenbetB).  Hemuddepennupyemocts BuHepoBckoro mporiecca. Dopmyna Hto.  (6e3
J0Ka3aTeNbCTB). [eomeTprueckoe OpOyHOBCKOE JABIKEHHE. PHUCK HeiTpanbHas Mepa B Cilydae
HerpepblBHOrO BpemeHH. [IpeoOpa3oBaHue ypaBHEHHs F€OMETPHYECKOrO OpPOYHOBCKOIO JIBMKCHUS
PHCKOBOTO aKTHBA IIPH INEPEXOe B PUCK HEWTpadbHyr0 Mepy. [Ipumenenne merona Monte-Kapio
JUIsL BBIYMCIICHHUS LIEH OIIIMOHOB. Pa30op nmprMepoB Koja ¢ peanusaruei.

[Tpumep 3amad: pacyeT IEHBI pPa3HBIX THIIOB OIMOHOB: OapbepHOro, OWHAPHOTO M T. I
KoHcTpynpoBanue 3a1aHHON (PyHKIIMHU BBITIATHI HA OCHOBE OMIIMOHOB KOJUT U ITYT.

4. Nurerpan Uto.

[Toctpoenue unterpana Mro. Hexkotopsle cBoiicTBa nnTerpana Mro. @opmyna Mro. Croxactuueckue
muddepeHnpanbable  ypaBHeHHUs. [lpumepbl croxactudeckux IU(GEepeHIIUaNIbHbIX ypaBHEHHH,
UCHOJNB3YIOUIMXCSI B MOJENMPOBaHMM (UHAHCOBBIX 3azad. [lpumepsl 3amay: KOMIBIOTEpHAas
CHMYJISILIUS TIPOIIECCa, OCHOBBIBAEMOI'0 CTOXaCTUUECKUM TU((epeHIINaIbHBIM yPaBHEHUEM.

5. Mopneinp biaka-IIoyneua-MeproHa. Pacuer LeHsl onuuoHa 4epe3 YUCIECHHOE PEIICHUE YPAaBHEHUS
B YaCTHBIX IPOU3BOIHBIX.

Mogens bmaka-llloynema-Meprona. Ilpeanonoxenus wmopenu. OOMMA  XOI  PpacCyXICHUM.
[JAuHamMuueckoe  XEUKUPOBAHUE  JENbTAa-pucKa.  YpaBHeHue bidka-lloynbna B 4aCTHBIX
npousBogHblx. Dopmyna bmaka-lloynasua ans EBpomeiickoro onmmona. Auddepenunansubie
MOKa3aTeNn pUCKa, "Tpexu’.

BosMoxHbIe pa3HOCTHBIC cXxeMbl. SIBHas, HesBHas, cxema Kpanka-Huxoncona. Pa3bop mpumepa
peanu3anuy BIUNCIEHNS Ha 0cHOBE cxeMbl Kpanka-HukoscoHa.

[Ipumep 3anmau: mpuMUpEeHHE BBIYHMCICHHS Ha OCHOBe cxeMbl Kpanka-Hukorncona k OuHapHOMY
OIILIUOHY.

6. IloBepXHOCTbH BOJIATUIBHOCTH.

[ToBepxHocTh BonmatmwibHOCTH. [IpuMepsl. CornaiieHust 1o KBOTUPOBAHUIO BOJATUIILHOCTH HA PHIHKE
Pa3HBIX pPaHKAaX OIIMOHOB. BO3MOXKHBIE TOIXOABI K TOCTPOSHUIO OO0Jiee CIIOKHBIX MOJICIEH.
JlokanbHasg BoJIAaTWIILHOCTB. CToxXacTHUecKas BOJIATWIILHOCTB: MOJEIL XecToHa, monenb SABR.
Mopnens nudy3un co CKOUKaMHU.

7. 3agauu nmpon-TpeiaHura.

Yro Takoe mpon-tpeiauHr. OCHOBHBIC THITBI MHCTPYMEHTOB. Kak IpPOMCXOTUT B3aUMOICHCTBHE C
oupxkeil. Kak ycTpoeHsl OupikeBble maHHBIE. [IpoOieMbl NpPUMEHEHHs] MOJIENCH MAIInHHOTO
00y4eHUs1 K OMPIKEBBIM JIAHHBIM.

8. OnuoHskI B 3a7ja4ax ajJroOpuTMUYECKOW TOPTOBIIH.



Onuwmonsl, pabora ¢ OWpKEBBIMH JaHHBIMHA. Tpu BuJA BonaTwibHOcTH: implied, realized u
model-free. [loBepxHOCTb BONATUIBHOCTH U KpuBasi “ynbpIOKkn”. OcoOeHHOCTH OUPIKEBBIX JaHHBIX 110
OII[MOHAM. Mopnens  brmaka-llloynsiia-MepToHa: mpoOiieMbl M JJOCTOMHCTBA. BakHOCTH
CTOXAaCTHYHOCTH BOJATHILHOCTH. [lepexon k vol-time [uist JeTepMHUHUPOBaHHOHN (PyHKIIMY BPEMEHH.

9. JInneiiHble TPOU3BOAHBIE TPOIYKTHI.

@opeagp. Dbrouepc. OCOOEHHOCTH M MEXaHWU3MBI PabOTBHl OHUPXKEBOTO pPBHIHKA MPOU3BOJHBIX
uHCTpyMeHTOB. CBom. 3a7a4a BOCCTAHOBICHUSI KPUBOW INCKOHTHPOBAHUS.

10. 3agaun oNTUMHU3AIMH B YIIPABIEHUN PUCKAMH.

Kitaccel 3amay ontuMu3anuu: JIMHEHHOE NPOrpaMMUPOBAHME, KBaJpaTMUHOE MPOrpaMMHPOBAHHUE,
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.

[IponienTHbIe cTaBkU, 6a3oBbie TOHATHS. JIUCKOHTHpOBaHUE ¢ TepeMeHHOW craBkoil. Omnucanue
WHCTPYMEHTOB U UX 0coO0eHHOCTH. O030p CTOXaCTUYECKMX MOJeJei MPOLEHTHBIX CTaBOK. Mozens
HIM.

Pabora priHka kpeautoB. Ponb koMMepuecknx OaHKOB B CO3/IaHUM JCHE)KHOW Macchl. YacTmuHOe
0aHKOBCKOE pe3epBrpoBaHue. BaHKOBCKUI MyJIBTUIUIMKATOP. TeopHs SHAOT€HHBIX JICHET.

12. KpenuTHBIi pucCK.

AKXTyanbHOCTh NMPOOJIEMBI OLIEHKM M YHPAaBICHHS KPEIUTHBIM pUCKOM. KpemuTHble NMpOM3BOIHBIE
(MHAHCOBBIE MHCTPYMEHTHL. 3ajadya BOCCTAHOBJICHUS BEPOSTHOCTH KPEIUTHOTO COOBITUS 10
PBIHOYHBIM LIEHAM KPEJUTHBIX HUHCTPYMEHTOB.

13. OueHka akTHBOB U yIpaBieHHE TOPTHEIeM.

@ynknus none3HocTH. PopManu3M TEOpUH LEHOOOpa30BaHMs AaKTHUBOB. Koppensmus pHCKOB.
CucremMaTiueckuii WM HMIUOCHUHKpPAaTW4YeCKUil puck. PoiHOuHas mnpemus 3a puck. [pannna
3(Q(QEKTUBHOCTH IO COOTHOUICHUIO OXHMJIAEMOW JOXOAHOCTH U CTaHJAPTHOTO OTKJIOHEHHMS.
daxropHeie Mozxenu. Mozens oueHkn kanutainbHbIX akTuBOB (CAPM). Teopus apOutpaskHOro
1eHo00pa3oBaHusl.

14. CBoIIbI Ha BOJATUIBLHOCTD.

CBomnbl Ha BOJATWIBHOCT. BO3MOXHOCTh OLICHKH LIEHBI M YIPAaBICHUS] PUCKAMH AJISl IIPOU3BOAHBIX
MHCTPYMEHTOB Ha HEMOJHBIX pbIHKaxX. [Ipumepsl anamm3a >(P(PEKTUBHOCTH HCIHOIB30BAHUS
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 ocBoeHUE Kypca TpeOyeT HanpshKEHHOM caMoCTosATeNbHOM paboThl cTyfeHTa. B mporpamme
Kypca TPUBEACHO MHUHUMAIbHO HEOOXomuMoe Bpemsl [uis paldoThl CTylIeHTa HaJ TEMOH.
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: AHanu3 TaHHBIX B DKOHOMHKE
Oustex-mkona [Ipuknagnoit Maremaruku u Uapopmatiku
kageapa TMCKPETHOM MaTeMaTHKH

Kypc: 4

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

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



1. Komnerenuuu, gpopMupyemMsblie B pouecce

3Y4YeHUSA TUCHUIJIUHDBI

Kox 1 HauMeHoBaHHE KOMIIETEHIINHA

NHaukaTopsl JOCTHKEHHS KOMIIETEHIINH

OIIK-2 CriocobeH ucrnonbp30BaTh COBPEMEHHbBIE

OIIK-2.1 CrocobeH  TMPUMEHSITH  COBPEMEHHBIC
BBIYHCIIMTEIFHYIO TEXHUKY W CEpBHCHI ceTu VIHTepHeT B
obnactu (cdepe) npodeccnoHanbHON AEITETBHOCTH

WH(POPMAIMOHHBIE TEXHOIOTUH U
MPOrpaMMHBIE CPEACTBA MIPU PEIICHUHN 33134
poheCCUOHATBHOM JIeTENILHOCTH, COOTIOnas
TpeboBaHUg MHOOPMAITMOHHOW OE30TIaCHOCTH

OIIK-2.2 3HaeTr W yMeeT MNPUMEHATb YUCICHHBIC
MaTeMaTUYeCKue MEeTOAbl M IPUKIAJHOE IPOrpaMMHOE
o0ecrieyeHne ISl  pELICHMS  HayyHBIX  3ajgad B
npodeccuoHaIbHON 00nacTu

OIIK-2.3 3naer ocHOBHBIC TpeOoBaHUs HH(POPMAITMOHHON
0e30MacHOCTH

OIIK-3 CriocobeH cocTaBisTh U 0QOpMIIAT

OIIK-3.1 3HaeT ocHOBHBIEC MpaBWiia OPOPMIICHHUS HAYIHBIX
MyOIMKaUi 1 HAYYHO-TEXHUYECKOM JOKyMEHTAIlUH, B TOM
YHUCcle C HCIOIb30BAHUEM MPHUKIATHOIO TPOrPaMMHOIO
obecrieueHus

Hay4HbIC U (MJTM) TEXHUYECKHE
(TEeXHOJIOTUYECKHE, UHHOBAI[MOHHBIC) OTYETHI

OIIK-3.2 Bnageet Ha mpakTHKE METOIOJIOTHEN COCTABICHUS
HAy4YHO-TEXHUYECKHX OTYETOB (IIPOECKTOB)

(myOnMKanum, MpoeKThI)

OIIK-3.3 Bnageetr MeTogamMu BH3yaJbHOTO U rpauIeCcKOro
MIpeCTaBICHUS pe3yapTaToB Hay4qHOU
(Hay9IHO-TEXHUYECKOH, MHHOBAIIMOHHOW TEXHOJOTHYECKOH )
JeSITETLHOCTU B BUJIE OTYETOB, HAYYHBIX IMyOIHKAIINH

[IK-2.1 3Haer npuHIUIB TMOCTPOEHUS HAYYHQIAOOTHI,
MeTonbl cOopa M aHajM3a TMONyYEHHOTO Marepuana,
CIOCOOBI apryMeHTaINH

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

[IK-2.2 CnocoGeH I1ulaHUpOBaTh M MPOBOAWTH HAYUYHBIC
UCCJICZIOBAHUSI CaMOCTOSTENIBHO WM B KauecTBE WIEHa
(pPyKOBOAMTEIIST) MAJIOTO HAYYHOTO KOJJICKTHBA

Hay4YHbIC UCCIICAOBAHUS U UX anpo6aumo

[MK-2.3 CnocobeH mNpoBOAUTH ampoOanuio pe3yibTaToB
HayYHO-HCCIICI0BATEIBCKOM paboTsI MOCPEICTBOM
NMyOIMKaluK HAYYHBIX CTATEH U y4acTusi B KOH()EPEHIUSIX

2. Iloka3arei OLleHUBAHUS KOMIIeTeHITHH

B PE3YJbTATC HU3YUCHUA JUCHUIIINHBI «MareMarudeckue MOACIN M 4YHUCIICHHBIC MCTOAbI B (1)I/IHchaX>>

00yJaromuiics JOKeH:

3HATb:

- OCHOBHBIC THIIbI (I)I/IHaHCOBBIX 1 IpOU3BOAHBIX (1)I/IHaHCOBI>IX HUHCTPYMCHTOB;
- OCHOBHBIC MATCMAaTH4YCCKHUC MOJACIH, IMPUMCEHACMbBIC I MOIACIUPOBAHUA IIPOU3BOAHBIX

MHCTPYMEHTOB.
yMeTh:

- IPUMCHATH BBIYUCIUTCIIBHBIC MCTOABI IJId PCUHICHUA 3a1a4 YU CJICHHBIX (bHHaHCOB.

BJIaJd€Th:

- IpUHOUIIAMU ITOCTPOCHUA MOILGHGﬁ " pcajin3aniuv YUCJICHHbBIX MCTOJ0B B (1)I/IHaHC3X.

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

1. PaccuuraTh 1OXOQHOCTH OOJIUTaIUH 10

noramcHus IJ1d 3aIaHHBIX ITapaMCTpPOB O6J'II/IF3.]_II/II/I.

2. BoccTtaHoBHUTD KPHUBYIO NPOUCHTHBIX CTABOK I10 3aIaHHBIM I€CHAM HHCTPYMCHTOB.

3. C,I[CJ'IaTB YUCJICHHYIO CHUMYIISIIHIO pa6OTBI CTPpAaTCrur JACJIbTA-X3/DKUPOBAHUA [JII BaHUJIBHOI'O

OII[AOHA.

4. IlpoBectn ananmu3 3¢d¢dexra mapaMeTpoB CTpPAaTeTHH HA pPACHpENEIeHHE pPe3yabTaToB paboThI

CTpAaTCruu.

5. Pennmukanust 3a1aHHON (yHKLIMH BBITUIATHL Yepe3 NOPT(HEenb BAHWIBHBIX OMIIHOHOB.

6. CYTB CTpaTCruu ACJIbTAa-X3IKUPOBAHUSA.




7. Cnenartp pacueta 1ieHa oniuona MmerogqoM MonTe-Kaio.
8. PemmnTh 3amady pacyera LieHa OMNIMOHA C 3aJaHHOM (YHKIMEH BBIIUIATHI, MCIOJIb3YsS YHCIEHHOE
pewienue ypaBHeHus bivka-1lloynpa B 4yaCTHBIX TPOU3BOAHBIX.

9. Caenath pacueT IIEHBI OIIMOHA C 33JaHHON (DYHKIMEH BBITUIATHI B TIPEATIONIOKEHUN MOJIETH
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 aiaroputM BOCCTaHOBJICHHS KPHUBOW MPOLEHTHBIX CTABOK IO DPHIHOYHBIM LIEHAM
(MHAHCOBBIX HHCTPYMEHTOB?

7. Monenb bmoka-llloynsiia-MepToHa: TpEANONOKEeHNs, XOJ PAcCYKISHWH Ui BbIBoAa (GopMysibl
LIEHBI OMIIMOHA B 3TOW MOJEIH.

8. ®opmyna Uto.

9. Kakue npobiemsl cBsi3aHbl ¢ npuMeHeHneM mozenu biska-1loynena-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 «ormuuHo  (10)»  BeIcTaBisieTCSs  CTYACGHTY,  IIOKa3aBIIEMy  BCECTOPOHHHE,
CHCTEMaTH3UpPOBaHHbIC, IIyOOKHE 3HaHMA Y4eOHOW NpOrpaMMbl AUCLUIUIMHBI U YMEHHE YBEPEHHO
IPUMEHATH UX Ha IPAKTHUKE TPH PELICHNH KOHKPETHBIX 3aj]1a4, CBOOOIHOE U MPaBUIbHOE 000CHOBAHHUE
MPHUHATHIX pELICHUI

- omeHka  «oraumuHOo  (9)»  BBICTaBUsIeTCA  CTYOGHTY,  IIOKa3aBIIEMY  BCECTOPOHHHE,
CHCTeMaTH3UPOBaHHBIE, IITyOOKHE 3HAaHHUS yueOHON MpOrpaMMbl AUCIUIIMHBEL U YMEHUE IPUMEHATh UX
Ha MpaKTHKE MPHU PELICHHH KOHKPETHBIX 3ajad, cBOOOJHOE M MpaBWIIbHOE 0OOCHOBAaHUE MPHHATHIX
peleHnn

- oueHka  «omm4HO  (8)»  BBICTaBIsieTCS ~ CTYACHTY,  IIOKa3aBIIEMY  BCECTOPOHHHUE
CHCTeMaTH3UPOBaHHBIE, INTyOOKHE 3HAaHHUS yueOHOMH NMPOrpaMMbl AUCIUIIIMHEL U YMEHUE IPUMEHATh UX
Ha MPaKTHKE [IPHU PEIICHUH KOHKPETHBIX 3ajia4, U IPaBUIbHOE 0O0CHOBAaHUE MPUHSTHIX PELICHUN

- OLIeHKa «xopouio (7)» BBICTAaBISETCS CTYIEHTY, €CIM OH TBEPJO 3HAET MaTrepual, rPaMOTHO U IO
CYILECTBY M3JIaraeT ero, yMeeT MPHUMEHSTh MOJyYCHHbIC 3HAHHUS Ha MPAKTUKE, HO JIOIyCKAET B OTBETE
WIN B PEILICHNH 3a]1a4 HEKOTOPhle HETOYHOCTH;

- OCHKAa «XOpOoIIO (6)» BBICTABJIACTCA CTYACHTY, €CJIM OH 3HACT MAaTCpUall, IpaMOTHO U MO CYIICCTBY
n3jaracTt €ro, yMeCT NpPHUMCHATH IMOJYUYCHHBIC 3HAHUA Ha IMPAKTUKE, HO JOMYCKACT B OTBCTC HJIN B
peIICHUHU 3aa49 HCKOTOPBIC HCTOYHOCTH,

- OLIEHKa «XopowIo (5)» BBICTABIAETCS CTYAEHTY, €CJIM OH 3HAET Marepuas, U IO CYLIECTBY U3Jaraer
€ro, yMEeT NMPUMEHATh NOIYUYEHHBIC 3HAHUS Ha NPAKTHKE, HO JOMYCKAaeT B OTBETE WM B PEIICHUU
3aJ1a4 HEKOTOPbIE HETOUHOCTH;

- OIIEHKa «Y/IOBJIETBOPUTENbHO (4)» BBICTABISETCA CTYAEHTY, IIOKa3aBIIeMy (hparMeHTapHBbIH,
pPa3po3HEHHBI XapakTep 3HAHHWH, HEJOCTATOYHO NpaBUIIbHBIE (HOPMYITHPOBKH 0a30BbIX MOHSITHIA,
HapylleHHUs JOIrMYECKON M0CIEeJ0BaTebHOCTU B U3JI0KEHUU [IPOrPaMMHOI0 MaTepuala, HO IIpU 3TOM
OH BIAJCET OCHOBHBIMU pa3lelaMyd Y4eOHOH NporpaMMbl, HEOOXOOMMBIMH JJsl AalbHEHIIETo
00yueHHs M MOXET NPUMEHSThH NOJIyUYeHHbIE 3HaHUS 110 00pa3ily B CTAaHJAPTHON CUTYaIUH;

- OLCHKAa «YyIOBIECTBOPUTENHHO (3)» BBICTABISETCS CTYICHTY, IOKa3aBIIEMy (parMeHTapHBIH,
pa3pO3HEHHBII XapakTep 3HAHUH, HEIOCTATOYHO MpPaBUIbHBIE (OPMYIUPOBKH O0a30BBIX MOHSTHI,
HapylLIeHHs JJOTUYECKONW MOCIIEA0BATENBHOCTH B U3JI0KEHUH ITPOrPaMMHOIO MaTepHasa, HO MPU 3TOM
OH BJajeeT (parMeHTapHO OCHOBHBIMH pa3[elaMHd Y4eOHOW NporpamMMbl, HEOOXOIUMBIMH UL
nanpHeimero o0y4eHHs U MOXET IPUMEHSTh MOJy4YeHHbIE 3HAHUS MO o0pas3lly B CTaHAApPTHOU
CUTYyalluy;



- OILIEHKAa «HEYIOBJIETBOPUTEIHHO (2)» BBICTABISETCS CTYAEHTY, KOTOPBIH HE 3HAeT Oouiblleil yacTu
OCHOBHOTO COZCP)KaHUSl Y4eOHOW NpOrpaMMbl JUCHMIUIMHBI, JOMYyCKaeT TIpyOble OIIMOKH B
(bopMyIHPOBKaX OCHOBHBIX MOHATHH AMCIUITIMHBI M HE YMEET UCIOIb30BaTh OTYYECHHBIC 3HAHUS MIPU
PEIIEHUH TUTIOBBIX NPAaKTUYECKHUX 33134

- OLICHKA «HEYHIOBJIETBOPUTENHHO (1)» BBICTABISETCS CTYACHTY, KOTOpPBIM HE 3HAeT (OPMYIUPOBOK
OCHOBHBIX NOHATHI AUCLUIUINHBL.

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

Bo Bpems nposenenus auddepeHunanbHOro 3auera o0ydaronecss MOTyT IOJIb30BaTbCs MPOTrpaMMoit
JUCLUUIUIMHEL, a TAKKE CIIPAaBOYHOM JTUTEPATYPOM, BBIYUCIUTEIIBHON TEXHUKOM.



