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1. ONMCAHUE YYEFHOM JJUCIUILJINHBI

HaunmenoBanue HaunmeHnoBanue ykpynmHEHHOM XapakTepucTruka yueOHOM
II0Ka3aTciid TpyHIibl HanpaBneHnﬁ JUCHUITIINHBI
MOATOTOBKY / CHIEIMAIIBHOCTEH, O4Has 3a04Has
HarpapJIeHHUE MOATOTOBKY / dopma dopma
CMEUATBHOCTb, oOyueHus o0Oy4deHus

npoduib / MarucTepckas
nporpamma / crienuain3anus,
IporpamMmMa BBICIIETO
npo¢ecCuOHAIBHOIO
00pa3zoBaHus
KonnyecTBo 3aueTHBIX VYKpylHeHHas rpynmna Obs3arenbHas
euHUI — 3 HaNpaBJICHUHN MTOATOTOBKU
38.00.00 DxoHOMUKA 1
yIpaBJIcHUE
HanpasneHnue noaroroBku
38.04.08 duHaHCHI U KpeAUT

Monynei — 1 Marucrepckas nporpamma: I'ox moaroToBKU:
CMBICIIOBBIX MOZyJIEN — 2 bankosckoe geno 1-i1 | 1-ii
Cemectp
O0111ee KOJIMYECTBO YacoOB 1-i | 1-ii
— 108 Jleknun
KonuuecTBo yacos B [Iporpamma BeIcIIETO 16 yac. | 6 yac.
HeJleNnto Uit ouHoi opmbl|  00pa3oBaHUs — IpoOrpaMmMa IIpakTnyeckne, ceMMHAPCKHE
00yueHus: MarucTparypsbl 3aHATHS
14 yac. | 6 yac.
ayMTOpHbIX — 1,67, JlabopaTopHble 3aHATHSA
. 0 yac. | 0 yac.
CaMOCTOSITEIIbHON PabOThI CaMocTosTeIbHas PaboTa
oOyuatorerocst — 4,27 76,85 uac. | 92,85 uac.
NnpuBuayanbHbie 3a1aHUA:
2 TMK KP
(0,8gaca) (2 yaca)
®opMa POMEKYTOUYHOM
aTTeCTANMU:
3auer 3auer (0,25
(0,25 gaca) Jaca)

[Mpumeuanue. [is ouHON (opmbl 0O0y4eHHs YKa3bIBaeTCsi KOJMYECTBO MPOBOJMMBIX TEKYHIMX MOMAYJBHBIX KOHTPOJIEH
(manpumep, 2TMK), npu Hamuauu — KypcoBast padora/mpoekt (KP/KII), mis 3aoqnoi GopMbl 00yYIeHHST yKa3BIBACTCS, MPH
HAJIMYHH, ayAUTOPHAs MUCbMEHHas pabota/KoHTponbHas padorta (AIIP), kypcosas padora/mpoext (KP/KIT)

CoOTHOIICHHE KOJIMYECTBA YaCOB Ay AUTOPHBIX 3aHSATHH U CaMOCTOSTEIIbHOM pa6OTBI COCTaBJIACT:

JUIst o4HOM opMbl 00ydenust —30/78
JUIs 3204HOU (hopMbl 00ydeHus — 12/96



2. IIEJIb M 3AJTAYH YYEBHOI JUCHMIIINHEI

Henan:
pacIIUpUTh TEOPETUYCCKUE 3HAHUS ¥ PA3BUTh MPAKTUYECKHE HABBIKM B 00JacTH MPUMCHCHHS
MaTeMaTUYECKUX MOJIEJICH U METOJIOB aHAJIM3a B XOJI¢ IPUHATHS (PMHAHCOBBIX PEIICHUH.

3amaun:
(hopMHUpPOBaHKE LIETOCTHOTO MPEACTABICHUS O POJIM MATEMAaTUYECKUX METOOB B ITO3HAHUU OKPYIKaIoIeh
JNEHCTBUTENHLHOCTH; OOYYCHHE MATEeMATHUYECKUM METOJaM HCCIeA0BaHUs (DUHAHCOBBIX MPOIECCOB IS
pelieHusT TCOPETUYECKUX M TMPAKTHUYCCKUX 3aJad SKOHOMHKH, (UHAHCOB, OW3HEcCa; pPa3BUTHE Y
oOydJarolmuxcsi  HABBIKOB  TPUMEHEHHUs  (OpMaTM30BaHHOTO  MAaTEMAaTHYECKOTO  amnmapara |
BBIYMCIIUTEIbHOW TEXHUKH K TMPUKIAIHBIM 3aJadyaM SKOHOMHKH, OH3HECa; OBJIAQJCHHE METOJIaMH
AHAIUTUYCCKOW pabOThI, CBS3aHHBIMH C (UHAHCOBBIMH AaCMEKTaMU JESTEIBHOCTH OpTaHU3allni;
(dhopMupOBaHKE CIIOCOOHOCTH aHAITM3UPOBATH M MCIIOJIB30BATh PA3IMYHbIC HCTOYHUKH MH(GOPMAIUH IS
poBeeHUsT (UHAHCOBO-3KOHOMUYECKUX PAacueToB; (POPMHUpPOBAHUE CIIOCOOHOCTH OCYIIECTBISTH COOD,
00paboOTKy, aHAJIU3 U CHCTEMAaTHU3aIMi0 HHPOPMAIIMH IO TEME UCCIIEA0BaHMS, BHIOOP METOAO0B U CPECTB
pelieHus 3a/1a4 UCCIIeIOBAHUS.

3. MECTO JMCIIMIIJIMHBI B CTPYKTYPE OOII BO

Hucummumnua B1.0.06 Maremartndeckoe oOecriedueHHe (QHUHAHCOBBIX PEHICHUH OTHOCHTCS K
00s13aTeNbHOM YacTH YYEOHBIX TUCIUIUIMH IO HampaBieHHIo moaroroBku 38.04.08 duHaHCH U KPEAUT
OCHOBHOU 00pa30BaTeNbHOM TpOTrpaMMBbl BBICIIETO 0oOpa3oBaHHsS Marucrparypa. Kypc Gasupyercs Ha
CIIeIYIOIIUX NUCHUIUTMHAX: «JIuHelHasa anreOpay, «MaremaTtudeckuil anamn3y», « Teopust BeposiTHOCTEH 1
MaTeMaTu4ecKasi CTaTUCTUKA», « IKOHOMETPHUKAY.

Jucuunnuna sBisieTcsl NpeallecTByomend s Takux aucuuiuiiH kak b1.0.10 ®dunancoBbli
meHekMeHT, b1.0.12 Ctparerun u coBpeMEHHasi MOJEIb yNpaBieHUs B chepe JAeHEKHO-KPETUTHBIX
OTHOIIICHUH.

4. TIEPEYEHb IIVIAHUPYEMBIX PE3YJbBTATOB OBYUEHHMA MO YYEBHOM
JUCHUIIVIMHE (MOAYJIIO), COOTHECEHHBIX C IINTAHUPYEMBIMU PE3YJBbTATAMU
OCBOEHUS OBPA3OBATEJBHOMN NPOT'PAMMBI

B pesynbraTte ocBOeHMs H3y4deHUs Y4YEOHOW AMCHUIUIMHBI Y OOYYaroIlerocsi TOJDKHBI OBITh
c(OpMHPOBAHBI KOMIIETCHIINH U MHIMKATOPHI X JIOCTHKCHHUS
Koo u naumenosanue K00 u Haumenosanue uHOUKamMopa 00CmudiceHusi KOMnemeHyuu
KoMnemeHyuu
OIIK-2. CnocoOeH mnpUMEHSThH

N-1onk-2 [Ipumensier coBpeMeHHbIE HHCTPYMEHTAJIBHBIE METOIBI,

MIPOABUHYTHIE
MHCTPYMEHTAJIbHbIE METO/IbI
SKOHOMHUYECKOTO ¥ (DMHAHCOBOTO
aHaiM3a B NPUKIAIHBIX U (WIN)
(byHIaMeHTaIbHbBIX
UCCIIeIOBaHUsIX B oOnactu
(UHAHCOBBIX OTHOIICHUH, B TOM
qucie C UCMOJIb30BaHUEM
WHTEIUICKTYJTbHBIX
MH(POPMAIMOHHO-
AHATTUTHYECKUX CHCTEM

TEXHOJIOTHH cOopa, 00pabOTKH, KPUTUUECKOH OLlEHKU (PUHAHCOBOM
uHbOpMalMK, MPOABUHYTHIE  METOJbl  SKOHOMHUYECKOIO U
(uHaHCOBOrO aHalM3a, B TOM 4YHUCIE C HCIOJIb30BAHUEM
MHTEJUIEKTYyaJIbHO-AHAJTMTUYECKUX CUCTEM B IIPOLIECCE TIPOBEACHUS
NPUKIaAHBIX M (WiM) (yHIaMEHTAIbHBIX HCCIEAOBAHUN TIpH
peneHnH nmpoecCHOHANIBHBIX 337au B cepe PpruHaHCOB.
N/I-2onk-2 Ucnions3yeT Moenn mporHo3upoBanusi 1 (PMHAHCOBOTO
MOJEIUPOBAaHUA, B  TOM  4YHCI€ C  MCIOJIb30BAaHUEM
MHTEJJIEKTyaJIbHbIX MH(POPMAIIMOHHO-aHATUTHYECKUX CUCTEM, IS
pa3paboTku OW3HEC-TUIAHOB, OLIEHKH CTOMMOCTH OOBEKTOB,
(dbopMUpOoBaHMsI TIPOEKTHBIX pelieHni B cdepe (UHAHCOBOIO
KOHCAQJITUHIa

B pe3ynbrare u3yueHus: yueOHON AUCHUIIIMHBI 00YUYaIOLIUIICs TOJKEH:
3HATh: MPUHLUIB (UHAHCOBBIX OMNEpalMid B PHIHOYHOM IKOHOMHUKE M (PUHAHCOBYIO TEPMHUHOJIOTHIO;




METO/bl OIICHWBaHUSA (HPUHAHCOBOW 3(P(HEKTUBHOCTH pa3pabOTaHHBIX MPOEKTOB C y4eTOM (DHMHAHCOBO-
SKOHOMHYECKUX PUCKOB U (hakTOpa HEOMPEIeICHHOCTH; METObI aHATUTHYECKON pabOThI, CBSI3aHHBIC C
(UHAHCOBBIMHU ACTIICKTAMHU JIEATSILHOCTH KOMMEPYECKUX M HEKOMMEPUYECKUX OpraHHW3alMid pa3TudHBIX
OpTraHU3aIMOHHO-TIPAaBOBBIX (HOPM, B TOM YK CIie (PHUHAHCOBO-KPEIUTHBIX;

yMeTh: NMPUMEHSITh U PACCUUTHIBATH COBPEMCHHBIC (DMHAHCOBBIC CXEMBI M OINEPAlUU ¢ (HHAHCOBBIMH
HHCTPYMCHTAMH; BBIIIOJHATH d)HHaHCOBbIe PacUCThl; PACCUHHUTHIBATL W MNPOTrHO3UPOBATL PA3JIMYHBIC
(UHAHCOBBIC OTIEpAIIMH; OCYIIECTBIATh Pa3pad0TKy HHCTPYMEHTOB IPOBEICHUS UCCIICIOBAHUN B 00JIACTH
(bI/IHaHCOB U KpCauTa, BBINMOJIHATH aHAJIMU3 HUX PE3YJIbTATOB W IMOATOTOBKY MAAHHBIX JIA COCTABJICHHA
(UHAHCOBBIX 0030POB M OTYETOB; OCYILECTBIISATH Pa3paOdOTKy TEOPETHUECKUX M HOBBIX SKOHOMETPHUCCKUX
MOJIeNIel MCCIIeyeMbIX IPOIECCOB, SBJCHUNH M OOBEKTOB, OTHOCIIIUXCA K cdepe mpodeccuoHaTbHON
(UHAHCOBOW JESTEIBHOCTH B OO0JIACTH (PMHAHCOB M KpEIWTA, JaBaTh OLEHKY M HHTEPIPETUPOBATH
MOJTyYCHHbIE B XOJ€ HCCIEIOBaHUS PE3YJIbTaThl; aHAJM3UPOBATh BO3MOXKHOCTH M LIEIECO0OpPa3HOCTh
MPUMEHEHHSI MATEMaTUIECKUX MOJieel (PMHAHCOBBIX OTICPAIIHIA;

BJIA€Tb: HABbIKAMU COBPCMCHHOI'O MAaTCMATUUCCKOTO MHCTPYMCHTAPUA JJIA pCUICHUA q)HHaHCOBBIX
3ajad.

5. MIPOT'PAMMA YYEFHOU JUCIHUATLIAHBI
MOJAYJIb 1. MatemaTnueckoe odecrnedeHne (pMHAHCOBBIX pelIeHHI.
CMmbiciioBoii MoayJib 1. OcCHOBBI (PMHAHCOBBIX BHIYMCIEHHH. AHATU3 (PUHAHCOBBIX MOTOKOB.
Tema 1. Metonbl u Moienu (UHAHCOBON MaTeMAaTUKH.
Tema 2. Mopenu MOTOKOB IJIaTeXel U (PUHAHCOBBIX PEHT.
Tema 3. AHanu3 MOTOKOB IJIATEXKEH.
Tema 4. ®uHAHCOBBIN PHIHOK U €70 MOJEIIH.
Tema 5. Mopaenu TOpros.
CwMbIc10BOIT MOayab 2. Moaesin OlleHKH LeHHBIX OyMmar.
Tema 6. Mozenu olleHKH OCHOBHBIX (DMHAHCOBBIX HHCTPYMEHTOB (DOHJIOBOTO PBHIHKA.
Tema 7. Mogenu pacuera HEHbI aKIUH.
Tewma 8. KonuuecTBeHHbIE XapaKTEPUCTUKU U CXEMbI OLICHKA SKOHOMUYECKUX PUCKOB.
Tema 9. Moaenu ¢popMupoBaHus ONTUMAIBLHOTO MOPT(HENS [IEHHbIX OyMmar.

6. CTPYKTYPA YUEBHOM JJUCHOUTLJIMHBI

KommuecTBo yacos
HazBanue oyHast popma oOydeHus 3aouHas popma o0yUeHHUsI
CMBICJIOBBIX BCETO B TOM YHUCJIE BCETO B TOM YHUCJIE
MOZyJIeH U TeM 1 | n* |ma6® |unxt| CP° 1 n | na6 | uag| CP
1 2 3 4 5 6 7 8 9 10 | 11 12 13
Moayas 1. MatemaTtudeckoe obecnevyeHue GUHAHCOBBIX pellIeHHid.
CMbICJI0BOH MOaYJIb 1. OCHOBBI (PpHAHCOBBIX BHIYMCIEHHH. AHAINU3 (PUHAHCOBBIX MOTOKOB.
Tema 1. Me}“o,[[hl U MOJICIIH 12 ) 2 i ) ] 11 1 1 ) ) 9
(buHAHCOBON MaTEeMAaTHKH.
Tema 2. Mojienu IoTOKOB
raTexe n PUHAHCOBBIX 11 1 2 - - 8 10 1 0,51 0,5 - - 9
CHT.
Tema 3. éHaJ'II/IB IIOTOKOB 12 ) 5 i ) ] 10,5 | 0.5 1 ) ) 9
[IaTeKEH.
Tema 4. ®uHAaHCOBBIN 11 ) 1 i i ] 95 | 0505 ) ) 9
BIHOK U €r0 MOJIEIIH,
Tema 5. Mogenu TOpros. 10 1 1 - - 8 95 10,5 1 - - 8
[Hmozo no cmuicnogomy 56 8 8 ) ) 40 51 3 4 ) ) 44
(mooynio 1




KosnuecTBo yacoB

HasBanune o4vHas popma 0O0ydeHUs 3aouyHas (hopma oOydeHHS

CMBICJIOBBIX BCETO B TOM YHCJIE BCETO B TOM YHCJIE

MOJIyJICH 1 TeM a' | n? | na6’ [unpt| CP3 n | n [ na6|wuag| CP

1 2 3 4 5 6 7 8 9 [ 10 | 11 | 12 | 13

CMbIC10BOMH MOAYIb 2. Mojesi OlleHKH IIeHHBbIX Oymar.
Tema 6. Mopaenu OLEHKH
OCHOBHBIX (buHAHCOBBIX 13 ) 5 i i 9 53 loslos| - ) 12
MHCTPYMEHTOB  (DOHIOBOTO ’ ’
BIHKA.
Tema 7. Monenu pacuera
- 13 2 2 - - 9 |13,85] 1 | 05| - - 12
Tema 8. KonnuectBeHHbIE
XapaKTEPUCTUKU U CXEMBI
OLIEHKHA YKOHOMHYECKHUX 12 2 ! i i O (1385 1105 - ) 12
HCKOB.
Tema 9. Mongenu
(popmupoBanus 1205 2 | 1| - | - [995[1385]05]05]| - | - [1285
ONTUMAJIBLHOTO MOpPTheEns
[IEHHBIX OyMmar.
Hmozo no cuiciosomy 150051 g | 6 | - | - [3695/5385| 3 | 2 | - | - |4885
odyio 2
Beeco no cumictossint—yg6gsl 16 | 14 | - | - |76,9510485 6 | 6 | - | - |9285
IMooynam
Kamm 0,8 - - - [08] - 09 | - - - 109 -
Kammik 0,25 - - - 10,25] - 0,25 0,25
Konmpo.io - - - - - - 2 2
Bcero uacon 108 | 16 | 14 - [1,05]76,95| 108 | 6 6 - 13,75]92,85

[Ipumedanus: 1. 1 — nexuuu;

2. 1 — IpaKTHYEeCKHe (CEeMUHAPCKHe) 3aHATHS;
3. n1ab — mabopaTOpHEIC 3aHATHS,
4. v — vHAUBUYaANbHBIE 3aganus;S. CP — camocTosTensHas paboTa.

7. TEMbI CEMUHAPCKHNX U TIPAKTHUYECKHWX 3AHATHI

e KoauuecTBO 9acos
. /;I Ha3Banue TeMbI ounas dopma 3a04Has
¢popma
1 Metoasl 1 Mojiend (HPUHAHCOBOM MAaTEMATHKHU. 2 1
2 Mojenu NOTOKOB IIaTekel ¥ (PMHAHCOBBIX PEHT. 1 0,5
3 AHam3 ITOTOKOB IIJIaTEKEH. 2 1
4 DUHAHCOBBIN PHIHOK U €0 MOJIEIIH. 1 0,5
5 Moaenu TOpros. 2 1
6 Mopnenu OLIGHKM OCHOBHBIX (PMHAHCOBBIX HHCTPYMEHTOB ) 0.5
(hOH/IOBOTO PHIHKA. ’
7 Mogpenu pacuera eHbl aKIHi. 2 0,5
8 KonnyecTBeHHBIE XapaKTEPUCTUKHN B CXEMBI OLICHKH 1 0.5
SKOHOMUYECKHUX PUCKOB. ’
9 Monenu popMUpPOBaHUS ONITUMATBHOTO TOPT(Es IIEHHBIX 1 0.5
Oymar. ’
Bcero 16 6




8. TEMBI JIABOPATOPHBIX 3AHSITHI - e npesycMoTpenst

Howmep KosmyecTBo yacos
n/m Ha3Banune Tembl oudHas ¢opma[zaodyHas popma

9. CAMOCTOSATEJIBHASA PABOTA

Ne KosauyecTBo yacoB
Ha3BaHnue Tembl
n/n oyHas popma|3a0uyHas popma
1 2 3 4
1 MeTo bl ¥ MOJIETT (PMHAHCOBON MaTEMAaTHKH. 8 9
2 Mojieny MOTOKOB IUIaTeKel U (YMHAHCOBBIX PEHT. 8 9
3 AHaJ13 NOTOKOB IIATEXKEH. 8 9
4 DUHAHCOBBII PHIHOK U €r0 MOJIEIH. 8 9
5 Mojenu Topros. 8 8
6 Moienu OLleHKH OCHOBHBIX (PMHAHCOBBIX HHCTPYMEHTOB 9 12
(hOHJIOBOTO PBHIHKA.
7 Mojenu pacyeTa 1EHbI aKIUH. 9 12
8 KonnuecTBeHHBIC XapaKTEPUCTUKHN U CXEMBI OLICHKH 9 12
SKOHOMHMYECKUX PUCKOB.
9 Monenu ¢popMHPOBaHHUS ONITUMAIBHOTO TOPTHENST IEHHBIX 9.95 12.85
Oymar. ’ ’
Bcero: 76,95 92,85

10. OBECIIEYEHHUE OBPA3OBATEJIBHOI'O ITPOLHECCA JJdA JiKL C

OI'PAHUMYEHHBIMHA BO3MOKHOCTSAMMU 310POBbsSA 1 UHBAJIM1OB

Pabouas ImporpamMma HC aJaliTUpOBaHa AJid HHBAJIMJA0B U JIML C OTPAHUYCHHBIMU BO3MOXKHOCTAMU

3JI0POBBSL.

11. ”THANBUAY AJIBHBIE 3AJTAHUS

3apanus AJs TeKylero MoayJabHoro koutpoJs (TMK)

Cwmbicnogoii mooyns 1.

1.

HaiiTn HOMUHaIBHYIO MPOLIEHTHYIO CTAaBKY, MPOLIEHTHI [0 KOTOPON HAUUCISIFOTCS 1O MOJYTOIUSM,
SKBHMBAJICHTHYIO HOMUHAJIBHOM cTaBKe B 18% C e:xeMecsYHbIM HauKuCICHUEM MTPOLIEHTOB.

[Tycte 15000 pyOneli uHBecTHpOBaHBI Ha 1 TOM W 7 MeECALEB TMOJ CJIOXKHBIE MPOILEHTHI IO
HOMUHaJIBHOU cTaBke 24% rooBeiX. HaliT HapaleHHy0 CyMMy K KOHITY CpOKa.

Haiitu Tekyiee u HapanieHHOE 3HaueHHe peHTHI ¢ Bbituiatamu o 300 rpuBeH B KOHILIE KaXK0T0 roga
B TeueHuu 20 JIeT, €ClIM MPOLIEHTbl HAYUCIISIIOTCS €KEKBapTaIbHO IO HOMUHAIBHOM cTaBke 3%.
Kakoii nomkHa ObITH CTaBKa MO0 OOBIYHOM pEHTE, eCIH JUTUTEIHLHOCTh IEPHUO/Ia PEHTHI cocTaBisieT 20
TIeT, pa3Mep Iartexeit 22 Teic. pyOlneit B ro/i, a HaKOIJICHHAsI K KOHILY CpOKa PEHTHI CyMMa JO0JKHA
coctaBuTh 600 ThIC. pyOIEii?

YeThIpeXroAMIHbI KOHTPAKT IIPEeIyCMaTPUBAET B3HOCHI B 2 ATalla C HAYUCICHUEM Ha HUX CIIOKHBIX
IIPOLIEHTOB 110 r0I0BOM MpoueHTHOH craBke 0,09 Ha repBoM 3Tare B T€YEHHE NEPBBIX 1,5 meT u no
roaoBoil npoueHtHou ctaBke 0,11 Ha BTOpom 3Tame B mocienyromue 2,5 roga. Ha mepBom stane
B3HOCHI 5000 1.€. mpOU3BOAATCS B KOHIIE Kaxk10T0 noayroaus. Ha Bropom stane B3nocs! o 8000 1.e.
MPOU3BOJIATCS B KOHIIE KaXX10r0 KBapTayia. OnpeaennuTe HapalleHHY0 CyMMY MTOTOKa MIaTexXe.



6. KakoBa BeposITHOCTh TOTO, UTO II€HA aKTHBa OyeT paBHa 100 exuHMI] Yepe3 26 THEH, eClii Ha JaHHBIA
MOMEHT BpEMEHU OHa cOoCTaBisieT 80 eAMHMUII U C KAXKIBIM JHEM MOXKET BO3PACTH HIIM YMEHBIIUTHCS
Ha | ez. ¢ paBHOU J0J€M BEPOSITHOCTH.
7. KakoBa BEpOSTHOCTH TOTO, YTO /It OnHOMHanbHOU Mojaenu KPP mpu a=0,1, 8=0,2 u
nepBoHavabHOM 1eHe 10 yci. e 1ieHa akTHBa yepes 5 JHei okakeTcsl paBHOM He Ooinee 15.

Cmwicno60oti mMooyn 2.

1. B mopenu uneansHoro peinka chopMupoBath noprdesib MaKCHMaTbHOM 3((eKTHBHOCTH U3 GyMar
co caeayrmumu kodddunuenramu aktuBoB 0,95; 1,12; 1,01. be3puckoBas craBka paBHa 3,2,
3¢ (heKTUBHOCTH phIHKA paBHA 7,8. PaccunTtaTh 3 PEKTUBHOCTD KaXKI0M Oymaru.

2. N300pasuTte nepeBO BOZMOXKHBIX IICH aKkTHBA B OmHOMHanbHOU Moaenu KPP npu a=0,1, B=0,3,
nepBoHavanbHOU 11eHe 10 ex. 10 n=4 ¥ onpenenuTh KaKoBa BEPOSITHOCTh TOTO, YTO IIeHA aKTHBA
OKakeTcs He OouibIe 13.

3. ®upMa TUIaHUPYeT 3aKIYUTh JOTOBOP Ha MOCTaBKY MPOAYKTOB MHUTAHUS C OJHON U3 Tpex 0as.
CoOpaB naHHBIC O CPOKAX OIUIATHI TOBApa STUMU 0a3aMH HEOOXOJIMMO, OIIEHUB PHUCK, BBIOPATH TY
0a3y, KOTOpas OIUIaYMBAECT TOBAp B HAaMMEHBIINE CPOKU MpPU 3aKIIOYCHHH JOTOBOpa MOCTABKHU
MPOJIYKIIUH.

1 6a3a 2 6a3a 3 0asa
Cpoxku
OILIATEI 10 | 12 | 15 | 18 | 20 8 10 | 13 | 14 | 17 2 9 11 | 13 | 20
(zHM)
Hueno enyuacs | 30| 50 | 6 |15 | 18 | 17 |20 | 30 | 21 | 15 | 25 | 30 | 40 | 31 | 12
HaOJIIOIeHUI
4.

Hcnonb3ys kpurepuid paBHOBO3MOKHOCTH Jlamuaca, aist MaTpulbl THOCIEICTBUHA BBIOpaTh
HAWIy4IIMi BapHaHT pElIeHUs] Ha OCHOBE MTPAaBWJI MAaKCUMHU3ALMK CPETHETO 0KHIaeMOro J10X0Aa
Y MUHMMM3ALUU CPEIHETO 0KMIaEMOr0 PUCKA.

53 7 4
1258 6
Q_4823
519 2

5. Tlo matpuue nocneacTBuil u3 3amanus Ned, cOCTABUTH MATPUILy PHCKOB M BHIOPATh HAWTYUILIMI
BapHMaHT pellenus Ha ocHoBe kputepus [yppunanpuy A=1/4, A=1/2,1=3/4.

6. CpaBHHTH 10 PUCKY BJIOKEHHUS B aKIIUK TPEX TUIIOB A, B, C, ecnu xaxxnast U3 HAX 110 CBOEMY
OTKJIMKAETCsl Ha BO3MOJKHBIE PBIHOYHBIE CHUTYallMU, AOCTUIAsl C MU3BECTHBIMU BEPOATHOCTSIMHU
onpeieaeHHBIX 3HAUCHNH TOXOTHOCTH.

Tun Curyarnus 1 Curyarus 2
aKun BEPOSITHOCTh JIOXOJTHOCTD BEPOSITHOCTh JIOXO/THOCTh
A 0,5 18% 0,5 6%
B 0,88 15% 0,12 5%
C 0,7 11% 0 7%
3




12.  OHEHOYHBIE CPEACTBA IS TEKYIIEI'O KOHTPOJIA 3HAHU u"
IMPOMEXKXYTOYHOU ATTECTALIUM OBYUYAIOIIIUXCA
OrneHouHBIE CpeACTBa JAETANU3UPYIOTCS IO BUAAaM pabOT B OLICHOUHBIX MaTepuaiax 1o y4eOHoH

JTMCLUHUIUIMHE, KOTOPBIE YTBEPKAAIOTCS Ha 3aCE€AaHNU Kadeaphl.

Cucrema olleHUBaHMsI 110 Y4eOHOH TUCIMITIMHE, H3y4aeMoi B 0uHOU (opme oOyueHus*

dopmMa KOHTPOJIA Makc. KOJIM4€eCcTBO
0a/1J10B
3a ogny pa6ory| Bcero

Tekyumuii KOHTPOJIb:

- akcnpecc-onpoc (yctHbIi onpoc) (temsl T.1, T.6) 3 6

- 3aJJaHKA JUIs1 caMOCTOsITeNbHOU paboTs (Temsr T.3, T.8) 15 30

- rectupoBanue (temsr T.2, T.7) 7 14

- KOHTpOJbHast padoTa (TeKyIuid MOy IbHbIN KOHTPOJb) (Tembl T.4 u T.5, 25 50
T.9)
[TpomexyTouHas aTTecTalus 3auer 100
HTroro 3a cemectp 100

*B COOTBETCTBMH C YTBEPKACHHBIMH OLICHOYHBIMU MaTCpraiaMu 1o yqe6H0171 JUCHUIIIINHC

Cucrema olleHUBaHHUSI 10 YUeOHOM TUCIMITIMHE, H3y4aeMOH B 3a04HOU (hopme 00ydeHust

®opmMa KOHTPOJIS Makc. KoJ1H4ecTBO
0a/1J10B
3a ogny padory| Bcero
Tekymmit KOHTPOJIb:
- aKcripecc-onpoc (ycTHbli onpoc) (temsl T.1, T2, T3, T4, T.5) 6 30
- 3aJIaHUS JJII CAaMOCTOSTENbHOM paboThl (Tembl T.7, T.9) 8 16
- TectupoBanue (temsl T.6, T.8) 7 14
-BHEAyJUTOPHAasi KOHTPOJIbHAs paboTa 40 40
IIpomekyTOUHas arTecTanus 3a4er 100
Hroro 3a cemecTp 100

Nk W=

10.

Tunosvie 6onpocwvl 0Jisk NPOMEAHCYMOYHOU ammecmayuu (60NpPocsl K 3auemy)
Kakwue 3tamnsl pa3zButrs METO10B (PMHAHCOBBIX BBIYHUCIICHUM BbI 3HaeTE?
Kakue ocHoBHBIE 3a/1aun (MHAHCOBOW MaTeMaTHKH?
Knaccupunupyiite MeToabl KOJIMYECTBEHHOTO (DMHAHCOBOTO aHAIM3a.
Kakne ocHOBHbBIE MO/IENH 1IEHOOOPa30BaHUsS AKTUBOB Bbl MOXKETE Ha3BaTh?
B npocreiinieit OnHOMHaIBEHOM MOJENN ONPEAETUTE: a) KAKOBA BEPOSITHOCTh TOTO, YTO 1I€HA CTAHET
MeHbIlIe IepBOHAaYaIbHOM 3a 1 1eHb; 3a 2 AHs; 3a 3 1HA; 0) OcTaHeTCs HEM3MEHHOH B TeUeHue 2 THEH;
3 nHeil; B) cTaHeT Takow ke uepe3 1 AeHb; uepes 2 aAHs; yepes 3 AHs.
[To mpocreiimeit GMHOMUAIBHON MO/ HEeKHi HaOmroaaTeah HabmogaeT 1eHbl yepe3 AeHb. Kak
JUISL HETO BBITJISIAUT MHOKECTBO BO3MOYKHBIX 1IEH?
Hapucyiite nepeBo BO3MOXHBIX L€H akTHBa B OuHOMHaimbHOW Mojenu Koxca—Pocca—
Py6unmreitna (KPP) mpu o =0, b =0,1, So = 10 10 n = 5. KakoBa HaubomnbI1asi BO3MOKHasl 1I€Ha
akThBa B TOW Mojnenu? KakoBa BeposITHOCTh, uTO K n = 5 mieHa okaxeTcs 10, e 6onpme 11, He
6onpiie 12? Haiiaure BEpoSATHOCTh TOTO, YTO B N- MOMEHT LieHa OyeT 0oJbllle IepBOHAYAIBHOM.
Haitnnre MaTeMaTnueckoe OKHUgaHMe 1IeHBl aKTUBa B MOMEHTEI n = 1, 2.
PaccmoTpuTe anasnor npocreiiiieii 6MHOMHAIBLHON MOJENH, B KOTOPOI BEPOSITHOCTH MOBBILICHUS U
MTOHV>KEHUS LIEHbI HE paBHBI 1/2.
ITycts B Mogenu KPP o =-0,1; b=0,3. Haligute BepoATHOCTh TOTO, YTO MIPU TOCTATOYHO OOJIBIIUX
n>10, Sy > So (So cuuTaTh AOCTATOYHO OOJIBIINM).
[Ipennonoxum, uTo Jorapud™M OTHOIIEHUS IE€H dYepe3 EIUHUYHBI MIPOMEXKYTOK BpEMEHHU
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pacripesielieH 10 HOPMaJbHOMY 3aKOHY C MapamMeTpaMHM & HW O W TOBEJICHHE LEHBl Ha
HeTepeceKaroIuXcs BpeMEHHBIX MPOMEXYTKax HezaBucuMo. Haiinute pacnpenenenue norapupma
OTHOIICHUS LIEH dYepe3 N eAMHUYHBIX NPOMEXKYTKOB BpeMeHH. Cuuras HadalbHYIO IEHY So
(UKCUPOBaHHOM, HAIUTE MATEMAaTHIECKOE OXKUAHUE U TUCTIEPCHIO LIEHBI Sp.

[Tycts B monenu KPP a=-0,2, B=0,4. HaiiTu MatemaTuueckoe 0XKuJaHuEe JOXOJHOCTH aKTHBA 4epe3
4 rona, ecnu Tekymas neHa aktusa 100 Teic. pyOneit.

[TycTs HavasbHas 1ieHa aktuBa So = 100 1 3a eAMHUIYY BpEMEHH II€HA BO3PACTaeT Ha 3 WM yObIBaCT
Ha 1 ¢ BepositHOCTBIO 1/2. HaiinuTte BeposATHOCTH TOTO, 4TO 1pH n > 10 mena Sy > So.

Kakue criocoObl HaumMclieHUs: TPOLEHTOB BbI 3HaeTe?

UYro Takoe MHOXKUTENb HapalleHus?

Kakue BuabI TUCKOHTUPOBAHUS BbI MOXKETE HA3BATh?

Kak ornpenenuts ypoBeHb IPOLIEHTHON CTaBKU?

Uro Takoe HOMUHaJIbHAS U 3P PEeKTUBHAS CTaBKU?

Yro Takoe MOTOK IjaTexein?

Kakune xapakTepuCTHKN IOTOKA IUIATEKEN BbI 3HaeTe?

Kakne nmapamerps! umeer puHaHCOBast peHTa?

Kakue otnnuus notoka miatexei U (PMHAHCOBBIX PEHT?

Kakwue Bubl pUHAHCOBBIX PEHT BHI 3HaeTe?

UYemy paBeH k03¢ (HULIMEHT MPUBEICHUS PEHTHI?

Kakas 3aBucHMOCTb MEX 1y COBPEMEHHOM BETMYMHOMN M HAapallleHHON CyMMOM peHTbI?

Kak omnpenenuTsb cpok MOCTOSHHON peHThI?

B uem 3akmrouaeTcst MeTO TMHEWHON UHTEPHOSAAN?

B uem 3akmouaercs meron Herorona-Padcona?

BbespuckoBas craBka yBenmu4Miach, JPYrHe NapamerTpbl, Hampumep «Oera» TaHHOW Oymaru, He
n3MeHuIuCh. [logusumce win omyctTunuch 3¢ (HEeKTUBHOCTH LIEHHBIX Oymar (B Moaenu CAPM)?

B mogemu CAPM wu3BectHbl 3¢ dexktuBHOCTH M «Oera» AByX HEHHBIX Oymar. Kak Haiftn
0€3pUCKOBYIO CTaBKY U 3(pPEeKTUBHOCTH PHIHKA?

B monenn CAPM wu3BecTHBI O6e3pucKOBasi cTaBKa, 3()()EKTUBHOCTh U «0€Ta» HEKOTOPOHW IIEHHOW
oymaru. Hapucyiite nuauto SML.

B monenu CAPM cdopmupoBaTs noprdens MakcuManbHON 3 PEeKTUBHOCTH, «0eTa» KOTOPOro He
6onee 1,1, uz Oymar co cruenyromumu «bera»: 1; 1,2; 0,8. bespuckoBas craBka paBHa 4,
s dexTuBHOCTH phIHKA paBHA 8. Omneparnus «short sale» He paspernieHa.

Ha uneansHom ¢uHancoBoM pbiHKE 10% 10 CTOMMOCTH COCTaBIIsAOT Oe3prckoBbie Oymaru 1 90%
— pucKOBBbIe. PUCKOBBIX BCero TpH: nepsble cocTaBisoT 1/6 u ux f =0,8; Broppie — 1/3u S =1.

Haittu nomo mu S tperbux Oymar. Haiitu 3¢pdekTuBHOCTH BCeX PUCKOBBIX OyMmar M CpeIHIO0

JIOXOJTHOCTh IO BCEMY PBIHKY, €clii 3()(PEeKTUBHOCTh phIHKA (CpEHsst JOXOIHOCTh MO PUCKOBBIM

Oymaram) paBHa 8%, a Oe3pucKoBas cTaBka paBHa 4%.

PaccmoTpum aykiimoH mo mpojiaxe AByX oObEKTOB, KOTOPBIE, Ha B3I ydacTHUKA A, cToat 2000 u

3000 py6., B To Bpems Kak B pacnopsbkeHun A — cymma 2500, B pacnopskenun b — 3000 pyO.
Haiigure ctparernio A mo MakCHMHU3allMM Pa3sHOCTU JI0XOAOB M MAaKCHUMH3alMH COOCTBEHHOIO
J0X0/1a.

[To maHHBIM IpenbIAyIIeH 3aJaud HalUTe ayKIUOHHYIO CTpaTeruio A 1Mo MUHMMM3AIMK 10X0/1a
KOHKYPEHTA.

Ha aykuuoH BbICTaBlIeHBI /1Ba ITpeMeTa. J[Ba ydacTHUKA pacrnojaraioT OJMHAKOBBIMU JIEHEKHBIMU
cymmamu. KaxxIplii U3 HHMX TMOAAET 3aKPBIThIi KOHBEPT, B KOTOPOM HAIMCAHO, KAKyl) CyMMY
MpeJyiaraeT JaHHbIA YYaCTHUK 3a KaXKIbIH U3 3TUX peaMeToB. KTo nMpeoxXuT 3a JaHHBIA TpeaMET
0oJIbIIe, TOT U CTAHOBUTCS €ro BlajenblieM. KakoBbI cTpaTeruu y4aCTHHKOB?
PaccmoTpuTe wacTHBINM ciydail, Korja o0a TpeaMeTra COBEPIIEHHO OJIMHAKOBBL JIOJDKHBI JH
YCTPOUTENU ayKLUHOHA IPEAyCMOTPETh BO3MOXKHOCTH CroBOpa Yy4YacTHMKOB? MOXKeET OBbITb,
JI0OCTaTOYHO 0053aTh YYaCTHUKOB ayKIIMOHA YKa3aTh B KOHBEPTE TaKH€ CYMMbI, UTOObI BMECTE OHU
ObUIM HE MEHee HEKOTOPOil 3aJaHHO?

Haiinure xypc obnmranuu 63 rmorameHust ¢ TepruoIuIecKoi — pas B T'0Jl — BBITIIIATOW MPOIIEHTOB
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pu q = 8%, 1 = 5%. Brruncnure 10X0AHOCTh TaKOW 00IUTanuu, eciiu ee Kypc paseH 120.

Haiinure xypc OeckynoHHOW oOnuramuu 3a S5 jer no morameHus npu i = 6%. Berumcnoute
JIOXOAHOCTh TaKOW OOJIMranuu, eciu ee Kypce paseH 70.

Jlist GecKymoHHOM OONUranyu ¢ BBIMUIATOW KYNMOHHBIX MPOIEHTOB MPH MOTAIICHUU C MTOMOIIBIO
KOMITbIOTEpa BBIYUCICH Kypc obOmuramuum — 212,7. TIpoBepbTe KOMITBIOTEPHBIE PACUEThI, €CITH
KynoHHas npoueHTHas craBka 10%, cpok obmuranum — 10 ser, g0 rameHust octanoch 4 roga u
MpOoLEHTHAas cTaBka — 6% TOJI0BBIX.

Haiinute xypc OECKyNOHHOH OOJUTanuM C BBHIIJIATON NMPOLEHTOB NpPU MOTAICHHH 33 5 JeT 10
norameHust pu 1 = 4%, eciau obnuramus BeimyiieHa Ha 10 jget u q = 8%. Berauciaure 10X0aHOCTD
Takol oOnmramnuu, ecinu ee Kype pase 100.

Haiinure kypc obnuranuu 6e3 norameHusi ¢ nepuoJu4eckoi BbIMIATOM — pa3 B roJl — MPOLEHTOB
ipu q =8%, i= 5%. Berauciante q0X0MHOCTh TAaKOK OOIHTraIuy, eciu ee Kypce paseH 120.

HaiinuTe 1ieny BeYHOM akIMK ¢ KBapTanbHbIMK auBuaeHaamMu 200 ripu rogoBoii ctaBke 1 = 8%.
Brraucnute 70X0IHOCTH onepanuu yuera Bekcens mo ctaBke d = 30% 3a 3 Mecsiia 10 ero oraTsl
(BpemenHas rojgoBas 6a3a paBHa 360 gHeit — mecsi paBeH 30 gHsM). [Ipy BBITOTHEHUH OTIEpAIIMH
ydeTa ¢ BIIaJieiblia BeKCelIs yIAep:KaHbl KOMUCCUOHHBIE B pazmepe 0,5% OT TOCTOMHCTBA BEKCEIIS.
Uro Takoe HOMUHANIbHAS M PHIHOYHASI CTOMMOCTH aKIUi

Kaxkue Bunap! akuumii Bol 3HaeTe?

Kakue moaxozapl B OlIeHKE aKIIUii BbI 3HaeTe?

Kakue orpannyenus Ha ucnonapzoBanue mojenu biska- [lloynsa B ouenke akuuii?

KakoBa (opmyna oneHku 10XoqHOCTH akThBa (akiuu) no moaenu CAPM?

Urto Takoe puck?

KaxoBbl puYuHBI BO3HUKHOBEHHUSI SKOHOMUYECKOTO pUCKa?

KaxkoBbl aTansl ynpapiieHUs] pucKom?

Uto Takoe Marpuiia NOCIEACTBUNA?

Kaxkue kpurepuu olleHKH PUCKOB BbI 3HaeTE?

B uem cymuocTs kputepus Jlamnaca paBHOBO3MOKHOCTH?

Kakue KoM4ecTBeHHBIE XapaKTePUCTUKHA HHBECTUITMOHHOTO MOPTQeis BbI 3HaeTe?

Kakum 06pazom ¢ moMotpio ko3puirenTa 49yBCTBUTETHHOCTH MOYKHO OIICHUTDH aKIUu?

Urto Takoe koBapuarus?

13. PACHPEJAEJIEHUE BAJIJIOB KOTOPBIE IOJYYAIOT OBYYAIOIIUECSA

st ouno# popmbl 00yueHust

MaxkcuMajibHOe KOJIH4YeCTBO 0aJJI0B 32 TEeKYIIHii KOHTPOJIb H
CaAMOCTOSITEIbHYIO Pa00Ty

MaxkcumajanHas
cymma 0aJ1jIoB

CmbIc10BOM MOayIb Ne 1 CMbIC/I0BOI MOaYJIb Ne 2
Tl T2 T3 T4 T5 T6 17 T8 T9 100
3 7 15 10 15 3 7 15 25
[Ipumeuanue. T1, T2, ..., T9 — HOMepa TeM COOTBETCTBYIOIIMX CMBICIOBBIX MOAYJIEH
st 3a049HO# popMBI 00yUeHH S
MakcumaibHOEe KOJIN4YeCTBO 0A/VIOB 32 TEKYIIH KOHTPOJIb B MakcumanbHast
CaMOCTOSITEJILHYI0 padoTy cymMMa 06asioB
Cwmbicii0oBoi moayab Ne 1 CwMbIci10BOI MOayIb Ne 2 BKP Cymma,|
0aJLI
T1 T2 T3 T4 T5 T6 17 T8 T9
4 1
6 6 6 6 6 7 8 7 8 0 00

IIpumeuanue. T1, T2, ..., T9 — HOMepa TeM COOTBETCTBYIOIIMX CMBICIOBBIX MOJYJEH,
BKP — BHeayquTopHas KOHTpOJIbHas paboTa



CooTBeTCTBHME rOCYIaPCTBEHHOM IIKAJIbI OLIEHUBAHUS AKAleMHUY€CKOH yCIeBaeMOCTH

Jliis 3a4era
CymmMa 6a/1J10B 32 ITo rocynapcrBeHHOM Onpenenenue
BCe BUAbI y4eOHOi HIKAaJIe

HAeATeJbHOCTH

[IpaBmiibHO  BBINIOJIHGHHAs  paborta.
60-100 «3aureHo» Moxer OBITH HE3HAYUTEIBHOE
KOJIMYECTBO OIIHUOOK

HEYAOBJICTBOPUTEIBHO -

0-59 «He 3auteno» o
C BO3MOKHOCTBIO TIOBTOPHOM aTTeCTalluu

14. PEKOMEHAYEMAS JIMTEPATYPA
OcHoBHas JIUTepaTypa:

1. UrnatoBa, E.A. Matemarudeckoe oOecnieueHue (PUHAHCOBBIX pEHICHUH [DIEeKTPOHHBIHN
pecypc] : yueb.mocobue msi o0ydaronuxces mo HanpapiieHu o moarotoBku 38.04.08 ®uHaHCH U KpeauT
oOpazosar. nporp. BIIO «maructparypa» od. u 3a04. opm o0yuenus/ E.A. Uruaroa; M-Bo oOpa3oBanus
u "Hayku JIHP, JloHem.Ham. yH-T 3KOHOMHMKH U ToproBiu umenu Muxawna Tyran-bapanosckoro, Kad.
BbICIIe W TpukiaaHo Marematuku. — [oweuk :[JonHYOT, 2020. — Jlokan. kommnbrotep.cetb Hb
HounHYOT. — 198 c.

2. Mopo3soga, JI. IlI. MatemaTtndeckoe obecriedeHre GUHAHCOBBIX pelIeHuH : yueOHoe mocobue /
JI. II. Mopo3oBa ; MuHHCTEpCTBO HayKHU U BbIciiero oopasoBanus Poccuiickoit denepanuu (PD), FOxHo-
VYpansckuii TocymapcTBeHHbIH yHuBepcuter, Kadenpa "®dunancoBbie TexHONOrHH". - YensOMHCK :
OVYpI'Y, 2020. - JlokaneHas komnbiotepras cetb Hb JIOHHYDT. — URL: https://elibrary.ru. — 2020. —
TekcT : 3eKTPOHHBIN
JlonoJiHUTE/ILHASA JTUTEPATYpA:

1. WUrnaroBa, E.A. Maremaruueckoe oOecrieueHHe (UHAHCOBBIX peleHUH [DIeKTpOHHbIHI
pecypc]: MeToAMuYecKHe PEKOMEHJAIMU 10 OpraHu3alluu CaMOCTOSITENIbHOM paboThl CTYAEHTOB IO
HanpasJieHuto noarotoBku 38.04.08 dunaHckl 1 kpeaut oOpazosat. nporp. BIIO «maructparypa» od. u
3a04. popm obyuenus/ E.A. rnaroBa; M-Bo oOpa3oBanus u Hayku JJHP, JloHel. Hal. yH-T 5KOHOMUKH U
toproBin uMeHH Muxaunna Tyran-bapanosckoro, Ka¢. Bbeicmieli u npukiIagHoOl MaTeMaTUKH. —
Honenxk :JouHYOT, 2022.

YueOHO-MeTOANYECKHE U3IAHUSA:

1. I'peunna, 1.B. Matematudeckoe obecrieueHne (GpMHAHCOBBIX PELICHUH [ DIeKTPOHHBIN pecypc]:
METOJIMYECKUE PEKOMEHJAIMK Il TPOBEJACHUS NPAKTHUUECKUX 3aHATHH A 0O0ydarolluxcs IO
HanpasyieHUto noarotoBku 38.04.08 ®unance! u kpeaut, OIl BIIO — nmporpamMMa mMaructpartypsl, o4Has,
3aouHas ¢popmbl oOyuenus / U. B. I'peunna, T. A. Illaramsunu, E. A. Uraarosa [u ap.] ; MunuctepcTBo
oOpaszoBanusi u Hayku Jloneuxoit Hapomnoii PecryOnuku, JloHenkwii HallMOHAIbHBIM YHUBEPCUTET
SKOHOMHMKM U TOproBiu uMeHM Muxamna Tyran-bapanosckoro, Kadenpa Beicuiell u npukiagHoi
marematuku . — Jlonenk : JJIOHHYOT, 2021 . — 189 c.

2. Urnarosa, E.A. MaTtemaruueckoe obecriedenrie (GMHAHCOBBIX pelIeHuH [ DIEeKTPOHHBIN pecypc]
. KOHCIEKT JIGKIMH JuIg 0OydJarouIuxcsi 1Mo HampaBieHHIo MoArotoBku 38.04.08 duHaHCH M KpeauT,
obpazosar. mporp. BIIO «maructparypa», od. uzaod. popm odyuenus / E.A. rnarosa; Kadenpa Bricieit
U TPUKIAJAHON MaremaTuku, M-Bo oOpa3zoBanus u Hayku Jloneuxoit Haponwuoii Pecny6muxu (IHP),
I'ocynapcTBeHHas OpraHu3aius BbICHIETo NMpodeccHoHabHOro 0Oopa3oBanus "J{oHeKni HallMOHAIBHBIN
YHUBEPCUTET SKOHOMUKH U TOproiau umenn Muxauina "Tyran-bapanosckoro" (I'O BITIO «lonHY3T»).
— Houeuxk :JlonHY3T, 2020 . — Jlokan. komnsiorep cetb Hb JonHYOT.

3. UrnaroBa, E.A. Marematuueckoe oOecrieueHre (UHAHCOBBIX PEUICHUH : MHIWBUIYyaJbHbIE
3aanus s oOydJaronuxcs mo HampasieHuto moarotoBku 38.04.08 dunancel u xkpeaut, OII BIIO —
porpaMMa MarucTpatrypbl, ouHas, 3aouHas Qopmbl oOyuenus / E.A. HrnaroBa; MuHHCTEpCTBO
obOpazoBanusi u Hayku Jloneukoit Hapomnoit PecryOmmku, JloHenkwii HallMOHAIBHBIM YHUBEPCHUTET
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Munumanbao HeoOxoaumbid it peanusanuu OITOIT BO maructpaTypbl mepedyeHb MaTepuaibHO-
TEXHUYECKOTO 00ecreueHs] BKIIOYAeT ayJUTOPHBIH (OHI B COOTBETCTBUU C YTBEP)KICHHBIM
pacnycaHueM C UCIOIb30BaHHEM MYJIbTUMEIUUHOTO AEMOHCTPALlMOHHOTO KOMILIEKCa Kadeaphl BICIICH

Y IPUKJIATHOW MAaTEMATHKH (TIPOSKTOP, HOYTOYK).

17. KAAPOBOE OBECIHHEYEHHUE JUCIUIIJIMHBbI

OUO YcnoBus JIOmKHOCT®, YpoBeHb CeeneHwMs O JOTIOTHUTEITEHOM
MeAaroru4eckor | mpusiedeHus (1o ydeHast oOpa3oBanusi, | npodeccHoHaTLHOM 00pa30BaHUH
(0} (Hay‘IHO— OCHOBHOMY CTCIICHb, HaANMMCHOBAaHHC
neaarorudeCckKor MECTY pa6OTLI, Ha |Yy4CHOC 3BaHUEC cricnualib-
0) pabOTHUKA, YCIIOBUSIX HOCTH,
Y4aCTBYIOUICTO B BHYTPCHHET" o/ HaIrpaBJICHUA
p€anun3annuu BHCITHET O IIOATOTOBKH,
00pa30BaTeIbHO | COBMECTHTEIBCTBA; HAaNMCHOBAaHHE
U IPOrpaMMmBbl Ha yCIIOBUAX IIPUCBOEHHOU
JIOTOBOpA KBaTM(hUKAIAN
TPaKIaHCKO-
[PaBOBOrO XapakTepa
benokons o ocHoBHOMY  |[lomxHOocTh —| Beicmee, |1 Ceprudukar o moBbIICHUN
TaTbsiHa MecCTy paboThl  |cTapiiuit Honeukwnii (kBanupuxarmu Ne 305083523 ot
BanepueBna npenogasare | HauumoHaubH [25.09.2023r. /lucTtanuronHoe
Jb, bII oOy4eHue: UCIIOIb30BaHue
YHUBEPCUTET |COLIMAIBHBIX CETEH U BUPTYaJIbHON
2013, oOyuarolieit cpeil B 00pa3oBaHuH,
Maructp |15 vacos, OOO "Beicuas mkosna
MaTE€MaTUKH |1€JI0BOr0 aIMUHUCTPUPOBaHUs", I.
(dunmmom  |ExarepunOypr
HKNe452134 2. Ceptuduxar o NOBBIIICHUN
9) kBanudukauun ot  27.11.2023r.,
J1enoBo pyCcCKUH S3bIK U KyJIbTypa
peun., 704., mp. or 13.10.2023
Ne79703, TO BIIO "JonHYOT"
LJITIO, onerk
3. YnocTtoBepeHHE O MOBBIIIEHUN
kBanupukanuu Ne7220240348151
oT 30.11.2024. MeTtonuka
AHTUKOPPYILIUOHHOIO
MPOCBELIEHUS] M BOCHUTAHMUS B
OpraHM3aLUsIX BBICILIETO
0o0pazoBaHms) JUIsl MEeIarOTHYECKUX
pabotHukoB), 18 wacos, ®I'BOY
BO «TromeHckuit
rOCYy/IapCTBEHHBIl  YHUBEPCUTETY,
r. TromeHs.
I'peunna 1o ocCHOBHOMY  |/lomkHOCTh —| BbIciiee: YocrtoBepeHHe O TMOBBIINICHUU
Hpuna MecTy paboThl  |3aBedytomias | Oyxranrepck [kBanuduxauum Ne  [1K-Y3449-
BukroposHa kadenpoit i yuer, (91694, or 07.11.2023, OcHOBBI
BbICILIEN Y| KOHTPOJIb U |IPENIOJJaBaHUsI ~ MAaTeMaTUKH B
MIPUKIIATHOM aHaJIU3  |BBICILIEM o0Opa3oBaHUU B
MaTeMaTHKH, | Xo3saicTBeHH [coorBeTcTBUH ¢ PI'OC BO, 144
JTOKTOP oi yaca, AHOJ/IIO "I'ymanutapHo-
SKOHOMUYECK | IESTEIBHOCT |TEXHUYECKUI YHUBEPCUTET',




150,
Y4YCHOC
3BaHKE
JIOLIEHT

HayK,

H’
SKOHOMHUCT,
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<,
MICUXOJIOTHS
u
MaTeMaTHKa B
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o0pa3zoBaHuH,
npernoaBaTe
b
MaTeMaTHKHU
BBICILIETO
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JUIIIIOM
KaHAHuaTa
SKOHOMUYECK
UX HayK

JIKNe050807,

JTUTIIIOM
JIOKTOpa
IKOHOMHYECK
174
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JA Ne
000017

Pocros-Ha-/lony
2. Ceprudukar o TOBBIIICHUU
kBanmudukarym Ne Ne 305086542 ot

25.09.2023 r., IIpodeccuonanbuoe
BBITOpaHUE nejarora.
OcoGenHoctu cTpecc-
MEHE/DKMEHTa B I€1arornuecKou
nesrtensHOCTH, 15 dwacoB, OOO
"Bricmas IKOJIa JI€JI0BOTO
aIMUHUCTPUPOBAHUS", T.
ExarepunOypr.

3. YaocroBepeHHE O TOBBIIIEHUU
kBamuukammu  Ne7220240340288

oT 30.11.2024. Metoauka
AHTUKOPPYIIIMOHHOTO

NPOCBCIICHUSI ¥ BOCIHTAHUSI B
OpraHu3aIMIX BBICILIETO

00pa3zoBaHus) JUIsl MEeIarOTHYECKUX
pabotHukoB), 18 uacoB, ®I'BOY
BO «TromeHckuit
rOCYy/IapCTBEHHBIH  YHUBEPCUTETY,
r. TromeHs.




AHHOTAIIUS PABOYEM ITPOT'PAMMBI YYEBHOM JUCITATIINHBI
B51.0.06 MATEMATHYECKOE OBECIIEYEHUE ®THAHCOBBIX PEIIIEHUIA

Hamnpasnenue noarorosku 38.04.08 @uHaHCHI U KPEIUT
Marucrepckas nporpamma: baHkoBCKoe €510
TpynoemkocTh y4eOHOM TUCHUIUIMHBL: 3 3.€.

[Tnmanupyemble pe3yabTaTbl 00y4eHUs M0 Y4eOHON AUCIUILTUHE:

3HaTh: MPUHOWOB (UHAHCOBBIX ONEpPAalii B PHIHOYHOW HKOHOMHKE M  (DMHAHCOBYIO
TEPMUHOJIOTHIO; METO/IbI OLIEHUBaHUA (PUHAHCOBOH 3(pPeKTUBHOCTH pa3pabOTaHHBIX MPOEKTOB C YYETOM
(bMHAHCOBO-?)KOHOMHYECKHX PUCKOB M (PaKTOpa HEONPEAEICHHOCTH; METO/Bl aHAJUTUYECKOW PaboTBhI,
CBSI3aHHBIC C (PMHAHCOBBIMH ACTIEKTaMU JIEATEIBHOCTH KOMMEPUECKUX U HEKOMMEPUECKUX OpTaHU3aIi
Pa3INYHBIX OPTaHU3alMOHHO-TIPABOBBIX (HOPM, B TOM YHCiIe (MHAHCOBO-KPEIUTHBIX.

YMETh: MPHUMEHSATh M PACCUMTHIBATh COBPEMEHHBIC (DHMHAHCOBBIE CXEMBI W OINEPALUU C
(MHAHCOBBIMH MHCTPYMEHTaMH; BBINOJHATH (MHAHCOBBIC PAcUYEThI; PACCUUTHIBATH M NPOTHO3MPOBATH
pa3nuyHble  (PUHAHCOBBIE OMNEPalMU; OCYHIECTBIATH Pa3pabOTKy HWHCTPYMEHTOB  IPOBEIEHUS
UCCIIeJOBaHMI B 00J1aCTH (PMHAHCOB U KPE/IUTA; BBIOIHATH aHATIH3 X PE3YJIbTATOB U ITOJITOTOBKY JTAHHBIX
IUISL COCTaBJICHHUS (PMHAHCOBBIX 0030POB M OTYETOB; OCYIIECTBIIATH pa3pabOTKy TEOPETHYECKUX U HOBBIX
HKOHOMETPUYECKHX MOJENIEH HCCIEAyeMbIX IPOLECCOB, SBICHUN M OOBEKTOB, OTHOCAIMIUXCSA K cdepe
npodeCCHOHATBPHON (PMHAHCOBOM NEATENHFHOCTH B 00JacTH (PMHAHCOB M KPEOUTa, JaBaTh OLCHKY M
MHTEPIIPETUPOBATh MOJYYEHHBIE B XOJE HMCCIIEAOBAHUS PE3YJbTaThl, aHAJIM3HPOBATh BO3MOXKHOCTH H
1eJ1ecO00Pa3HOCTh MPUMEHEHUSI MATEMAaTUIECKUX MOJeTe (PUHAHCOBBIX OMEpPaIii.

BJIAJICTh. HABBIKAMH COBPEMEHHOTO MAaTeMaTH4eCcKOro HWHCTPYMEHTApHs Uil  PEHICHHS
(UHAHCOBBIX 3a/1a4.

KOMHGTGHHI/II/I BBITYCKHHUKOB MU MHAUKATOPLI UX JOCTUKCHUA

Koo u naumenosanue
KomMnemeHyuu

Koo u naumenosanue quuKamopa ooCcmudICeHus KomnenieHyuu

OIIK-2. CrnocobeH NpUMEHSThH
MIPOABUHYTHIE
WHCTPYMEHTAJIbHBIE METOIBI
HKOHOMHYECKOT0 U (PMHAHCOBOTO
aHaJIM3a B NPUKIATHBIX U (WIIH)
(byHIaMeHTalbHbIX
UCCleIoBaHUsIX B oOnactu
(UHAHCOBBIX OTHOIICHUH, B TOM
qucie C UCMOJIb30BaHUEM
WHTEIUIEKTYaIbHBIX
MH(pOPMAaIMOHHO-
AHATTMTHYECKUX CHCTEM

N/I-1onk-2 [Ipumensier coBpeMeHHbIE HTHCTPYMEHTAIbHbBIE METO/BI,
TEXHOJIOTUH cOopa, 00pabOTKH, KPUTUYECKOH OLIEHKH (PMHAHCOBOM
nH(pOpMalUY, TPOJBHUHYTHIE METOAbl  SKOHOMHMYECKOTO U
(UHAHCOBOIO aHaiM3a, B TOM 4YHCIE C HCHOJIb30BAHUEM
MHTEJJIEKTyaJIbHO-aHAJTUTHUECKUX CUCTEM B IIPOLIECCE POBEACHUS
NPUKIAAHBIX M (MIM) (QyHAAMEHTANbHBIX HCCIEIOBAaHUNA TpU
peneHnH mpoecCUOHATBHBIX 331au B cepe PprHaHCOB.
N-2onk-2 Ucnions3yeT Moaenu nporHo3upoBanusi U (PMHAHCOBOTO
MOJEIUPOBAaHUsA, B  TOM  4YHCI€ C  KCIOJIb30BAaHUEM
MHTEJJIEKTyaJIbHbIX MHPOPMAIIMOHHO-aHATMTHYECKUX CUCTEM, IS
pa3paboTku OM3HEC-IUIAHOB, OLIEHKH CTOMMOCTH OOBEKTOB,
(¢bopMUpOoBaHMsI TIPOEKTHBIX pelieHu B cdepe (UHAHCOBOIO
KOHCAJITHHIa

HanmMeHnoBaH#E CMBICTIOBBIX MOAYJIEH U TEM YU€OHOUN NUCIIMIUIAHEIL:

CwmpicrioBoit Moaynb 1. OCHOBBI (PMHAHCOBBIX BBIUMCICHUNA. AHAIN3 (PUHAHCOBBIX TOTOKOB.
Tema 1. Meroas! u Mojenu (PUHAHCOBOW MaTeMAaTHUKH.

Tema 2. Mopeny MOTOKOB MjiaTexei u (PMHAHCOBBIX PEHT.

Tema 3. AHaJIN3 NOTOKOB IIJIATEXKEN.

Tema 4. ®UHAHCOBBIN PHIHOK U €70 MOJAEIH.

Tema 5. Moaenu TOpros.

CMbIcI0BOM MOayih 2. Monienu OlleHKH [IEHHbIX Oymar.
Tema 6. Mozaenu olleHKH OCHOBHBIX (DMHAHCOBBIX MHCTPYMEHTOB (DOH/I0BOTO PHIHKA.
Tema 7. Monenu pacyeTa UEHbI aKIUM.




Tema 8. KonuuecTBenHbie XapaKTePHCTHKH H CXeMbl OLEHKH IKOHOMHYECKHX PHCKOB.
Tema 9. Mozienu popMuUpOBaHus ONTHMAILHOTO MOPTQENs LeHHbIX Gymar.

dopma NPOMEXYTOUHOI aTTecTallHK: 3aueT

Pa3paGoTunkn:
Benokous T.B., crapumit npenonasarens
'peunna U.B., a-p 9KoH. HayK, OLEHT

3aB. kadenpoit BhICIICH M MPHKIIALHONH MaTEMATHKH
I'peunna U.B., a-p 5koH. HayK, JOLEHT

11) /)
i'HK




