denepajibHOE TOCYIAPCTBEHHOE 00pa3oBaTebHOE OI0/KeTHOE YUpeKIeHue
BbICIIET0 00Pa30BaAHUA
«®PUHAHCOBBIII YHUBEPCUTET
ITPY IPABUTEJILCTBE POCCUMCKOM ®EJEPAIINN»
(PuHAHCOBBIM YHUBEPCHUTET)
AJTAVICKUHT ®UJIHAJ

Kadenpa «Yuer u uHGpopMannoHHbIe TEXHOJIOTHH B OM3HeECE»

VTBEPXJIAIO

) upeKkTop prnana
g/ MBanosa B.A.

«26» anpens 2022 r.

Pa3zpatoruuk: JI. A. MeiixaHauxsiH
Cocrtasurtean: E.M. ’/KnanoBa

OUHAHCOBAA MATEMATHUKA U EE ITPUJIOXKXEHUA

Pabouasi nporpamma QucCHUAIINHbBI

JUISL CTYJIEHTOB, 00yUaIOIUXCs [10 HAIIPaBJICHUIO MMOATOTOBKU
09.03.03 - [Tpuxmnaguas nHPOpPMATHKA,
(n1s Bcex oOpa3oBaTeIbHBIX TPOTPAMM)

Pexomenoosano Yuenvim Cosemom Anmaiickoeo gpunuana

(npomoxon Ne48 om «26» anpens 2022 2.)

Ooobpeno kagedpotl « Yuem u ungopmayuortvle mexHoio2uu 8 OusHecey

(npomoxon Ne9 om «31» mapma 2022 2.)

Bbapnaya 2022



COJAEPKAHHUE

(IS E:0 700535 (0): 0 605 (R0 (0807 08 A107 05 1 (AR 2

2. IlepedeHp TMIAaHUPYEMBIX  PE3yJIbTAaTOB  OCBOEHUS  00Opa30BaTEIbHOU
porpamMmsl (IepeueHb KOMIETEHIIUN) ¢ YKa3aHUEM UHIUKATOPOB UX JTOCTHXKECHHUS
U TUTAHUPYEMBIX PE3YJIBTATOB OOYUEHUS MO TUCIIHUIUIAHE ...eovvvveeriveeiriesnreesneeenss 2
3. MecTo AMCUUIIINHBI B CTPYKTYPE 00Pa30BATEIBHBIX IPOTPAMM ......oevrvvnnnens 4
4. OObeM NUCHMIUIMHBI (MOJIYJi) B 3a4ETHBIX €JUHUIAX U B aKaJeMHYECKUX
yacax C BbljJelieHHeM o0beMa ayAuTOpHOM  (JIEKI[MM, CEMHUHaphl) U
CaMOCTOSITETTEHOM PAOOTBI OOYUAROIIIHIXCS 1vvvvvvveessereeesssrnsssssnesssssnesssssenssssnenssssnes 4
5. CopepxaHue IUCHUIUIMHBL, CTPYKTYpUpPOBAaHHOE 1O TemaMm (paszjernam)
JUCHUIUIMHBL C YKa3aHueM HuX 00beMOB (B akaJeMHUYECKMX 4Yacax) WU BHUJIOB

YUEOHBIX BAHITHH «...vvienveieieeesireessseessteeasseeessseessnessseeameeasmeeesnneesnneesneeenneeennneennnee s 5
5.1. CoJIepKAHUE JTUCITUATIIIIIHB ..e..vvvressreeeasrreessrnesssnessssssesssssesssssesssnsssesssssees 5
5.2. VUCOHO-TEMATHUCCKIM TITTAH ..vvvveisvveeesssreeesssrnesssnnesssneesssssesssssesssnsssssssnnes 7
5.3. ComepxaHrue CEMHUHAPOB, MTPAKTHUYCCKUX 3AHITHH ....vvvvvevvieesiireeesiiineessnnns 8

6. HGpG‘-ICHB yq€6HO-M€TO,[[I/I‘-I€CKOFO o0OecreueHus JUIL  CaMOCTOSITEIIbHOM

PabOTBI O0YUYAFOIITUXCS TIO JTUCITHATIIIHIHE . vveesvveeessvreessssresssssensssssesessssesssnsnnsssssnnenns 10
6.1. IlepeueHb BOPOCOB, OTBOJIMMBIX Ha CAMOCTOSITEIIBHOE OCBOCHHE
JTVCHUIUINHBL, (POPMBI BHEAYTUTOPHON CAMOCTOSITETLHON PAOOTHI .................. 10

6.2. IlepeueHb BOIPOCOB, 33JIlaHUM, TEM JJISI MOATOTOBKH K TEKYIIEMY
13003 4y 01011 170 PRSP 11

7. @®OoHa OLEHOYHBIX CPEJICTB ISl MPOBEACHUS IMPOMEKYTOYHOM aTTECTaIldU

OOYYAIOIIMXCSI TIO JTACTIMTIITIIHE .. ...t iutveeeauteeesssreeesasseeessseessnssesssssneessnneessssseeesssnes 13
8. IlepedeHb OCHOBHOM M IOMOJHUTEIBHON yaeOHOM IUTEPATyphl, HEOOXOTUMOM
JUISL OCBOCHUS JIACIIHTIITIIHDI «.cvveeeeessseessesasseesessnssesessnnassssesnnnsessessnnssesessnnssessenns 22
9. IlepeueHr pecypcoB  HMH(POPMAIMOHHO-TEJICKOMMYHUKAIIMOHHONW  CETH
«MHTEpHET», HEOOXOIUMBIX ISl OCBOCHUS JTUCIIMILTHBL ...vvveeviieeesiveeeesiveee e 23
10. MeToauyeckue ykazanusi Jyisi 00y4aromuxcsi 0 OCBOCHUIO TUCIUTIIUHBL. . .24
11. [lepeyenr  WH(DOPMAIMOHHBIX  TEXHOJIOTHM,  HWCIOJB3YeMBIX  MPHU

OCYIIECTBICHUH 00pa30BaTEeIBLHOTO TMpolecca IO AWCHUIUIMHE, BKIIOUYas
MIEPEUYCHh HEOOXOAMMOTr0 IMPOTPAMMHOTO oOOecIedeHuss M HWH(POPMAIMOHHBIX

CITPABOUHBIX CHCTEM .....vureieiasreeessnressssnseesssseessassesesssesesnsesssnnnessasnneessnnenesanneeesnnees 26
12. Onucanue MaTepHUaIbHO-TEXHUYECKOU 0askl, HEO0XO0IUMOMI TS
OCYIIIECTBJICHUSI 00Pa30BATEIHLHOTO MPOIECCA MO TUCIIUTITHHE ..vvevvveerveeereeeenene 27



1. HaumeHnoBaHue IMCIUININHBI

«®DuHaHCOBas MaTeMaTHKa U €€ IIPHUITIOKCHUS).

2. IlepeyeHb IUIAHMPYEMBbIX Pe3yJIbTATOB OCBOEHHSI 00pa30BaTeJIbHOI

nporpamMMmsl (MmepeyeHb KOMIETEHIMiA) ¢ YKa3aHHEM WHIAMKATOPOB HX

AOCTHKCHUA U IVIAHUPYEMBIX PE3YyJabTaTOB oﬁyqumI o IMCIOMIIJIMHE

Kon HaumeHnoBanue Nuauxkaropel noctuxe- | Pesyabrarbl o0yueHusi (yMeHUsI U
KOMIIe- KOMIIeTeH M HHS KOMIIETeHIM U 3HAHUS), COOTHECEHHbIe ¢ MHIUKA-
TeH- TOpPaMH JOCTHKEHUSI KOMIIeTeH M
1107001
OIl «Ilpuksiagnasi uHPpOpMATHKA)»
OIIK-1 | Criocoben  mpume- | 1. JleMoHCTpupyeT 3Ha- | 3nams mMateMaTudeckue, HHPopMaIu-
HSTh CCTECTBCHHOHA- | HUSI O  COBPEMEHHBIX | OHHBIC U MMUTAIIMOHHBIE MOJICIH, TIPHU-
YVUYHBIC U OOIIEHUHXE- | €CTECTBEHHOHAYUHBIX MEHSIEMBIC MPU PEIICHUU (PUHAHCOBO-
HEpHBIC 3HAHUS, Me- | KOHIEIIIUIX, OOIEHHKe- | IKOHOMUICCKUX 3a]1ad.
TOJBI MaTeMaTude- | HePHBIX MOX0JaX, METO- | YMemb WCIIONb30BaTh 3HAHUS B 00J1a-
CKOTO aHajJM3a M MO- | JaX  MaTeMaTHYECKOro | CTH HWH(OPMAIMOHHBIX TEXHOJIOTHMA
JEMpPOBaHMs, Teope- | aHaluu3a U MOJEIHPOBA- | JJI MOCTPOSHUSI MAaTEMaTHYECKHX MO-
TUYECKOTO M DJKCIe- | HUSl. Jesield sl pelieHus MPUKIaTHBIX 3a-
PUMEHTAIBHOTO HC- nay.
ciaenoBanus B 1po- | 2. Ilpumensier 3HaHus | 3Hamb MeTOABI cOOpa, XpaHEHUs, 00-
(eccMoHaBHON Aes- | A1 TEOPETHUYECKOrO U | pabOTKH, TOMCKA M BBIAaYH HH(pOpMA-
TEJLHOCTH IKCIIEPUMEHTAILHOTO UC- | IIUU, HEOOXOIMMOM B Mpoliecce MPUHS-
cienoBaHus B cpepe pa3- | T pelIeHUH 3aa4 MpeMeTHON 001a-
paboTKH TMPOTPaAMMHOTO | CTH
obecrieueHmsl. Ymems paGotath B cpenie KOMIBIOTEP-
HOTO MOJICIMPOBAaHUS ¥  aHaJIHM3a
Microsoft Excel (momycTimo ¢ mpume-
HEHHMEM peJakTopa 3arpocoB Power
Query).
OIIK-3 | Criocoben  pemats | 1. Ucmons3yer undopma- | 3name ocHOBHBIC (OPMYITBI U YTBEP-

CTaHJapTHBIE 3a7]a91
npodeccuoHaTBFHON

JesITeIbHOCTH Ha OC-
HOBE MH(POPMALIMOH-
HOM u 6ubnuorpadu-
YECKOM KYJIBTYpPBI C

[TUOHHO-KOMMYHHKAIIU-
OHHBIE TEXHOJOTUU H
o6ubnuorpaduyeckue uc-
TOYHHKH ITPH MTOUCKE MH-
(bopmanuu, i pereHus
CTaHJApTHHIX 3a]1a4.

KIeHUsT (UHAHCOBOW MaTeMaTHUKH W
METOJIbl Hay4YHO-TIPAKTUYECKOTO aHa-
Jn3a.

Ymems camvocTosiTenbHO TOAOUPATH
Hay4YHYIO JTUTEPATypy MO MPEeAMETHON
obJacTu.




NpUMEHEHHEM  WH-
bopMalOHHO-KOM-
MYHHUKAIIMOHHBIX
TEXHOJIOTHM U C y4e-
TOM OCHOBHBIX Tpe-
OoBanuii uHpOpMa-
IMOHHOM Oe30MacHo-

CTH

2. JIeMOHCTpUpYET yMe-
HUE peliath CTaHaapT-
HbIC 3aJa4u Pa3pabOTKu
WHPOPMAIIMOHHBIX  CH-

CTEM.

3nams METOJIbI XpaHEHUS JAaHHBIX pa3-
HOM CTPYKTYpHI U aHAIN3a (TIPOTHO3HU-
pOBaHUs) MOTOKOB MH(POpPMALUU pPa3-
JIMYHBIX BU0OB U TUIIOB.

Ymems» opraHuzoBbIBaTH  EATENB-
HOCTh Ha OCHOBE aHAJIMTHYECKUX WH-
(hopMallMOHHBIX CHUCTEM MOJIEIUPOBA-
HUSl, MPOTHO3UPOBAHUS U CTpaTeruye-
CKOTO IJITAHUPOBAHUS, TPUMEHSIEMbIX B

(uHAHCOBOM AEATETHHOCTU

3. Brmameer HaBbIkamu
obecnieueHuss uHpOpMa-
IIUOHHON  0E30IacHOCTH
ABTOMATH3UPOBAHHBIX
CHCTEM.

3nams (HUHAHCOBYIO COCTaBIISIOLIYIO
nH(pOopMaIMoOHHOM 0€30MacHOCTH; CH-
cTeMbl (PMHAHCOBOTO OOMEHa U (PUHAH-
COBBIX PacyUeTOB.

Ymems pabotate ¢ wunHbopMamoH-
HBIMHU CeTSIMU U 0a3aMu JaHHBIX OaH-
KOB U OaHKOBCKHMX 00BEIMHCHUH.

OII «Hnorcenepua oannvix», OIl «Ilpuxknaonsvie ungpopmayuonnvie cucmemol

6 IKOHOMUKE U (j)uuaucax»

YK-12

CrocobHOCTh  WC-
M0JIb30BaTh 0a30BbIC
NePEeKTOIOTUICCKIE
3HaHUS B COIMAJIb-
HOM UM mpodeccuo-
HaJIbHOM cdepax

1. Haxoaut nytu B3aumo-
JeUCTBUS B COLMATILHON
u  1mpodeccruoHaTHLHON
cdepax ¢ JaMLIaMu C orpa-
HUYEHHBIMH BO3MOJKHO-
CTSIMU 3/10pOBbSl U HWHBa-
JHUaMH.

3namb 0cOOCHHOCTH IPUMEHEHHUS
0a30BbIX 1e()EKTOJOTHUECKUX 3HAHUHN
B COITMAIBHOM U MPOPECCHOHATBHON
cdepax; IPUHLHUIBI B3aUMOJCHCTBUS
npu

KOMMYHHUKAIIMU B PA3IMYHBIX chepax
KHU3HEIEATENbHOCTH, c y4eToM
COLIMAJIbHO-TICUXO0JIOTMYECKUX OCOOEH-
HOCTEH JIMIl ¢ OTpaHU4YEHHBIMU BO3-
MO>XHOCTSIMH 3J0POBBSI; AJITOPUTMBI
peleHus npopeccuoHaIbHON 3a1a4K
B coluaibHOU cdepe u mpodeccro-
HaJBHOU cdepe

Ymems nnanupoBate npodeccruoHanb-
HYIO JIeATENbHOCTh C JHUIAMH, UMEIO-
UMW UHBAJTUIHOCTh WU OTPaHUYCH-
HbIE

BO3MO>XHOCTH 37J0POBbSI; HCIIOJIB30-
BaTh MHCTPYMEHTapHUi 6a30BbIX Jie-
(heKToNOrnueCcKUX 3HaHUM JTs perie-
HUS Mpo(hecCHOHANIBHBIX 3a7a4




3. MecTo AucuMNJIMHbI B CTPYKTYpe 00pa3oBaTeIbHbIX POrpamMMm

I[I/ICHI/IHJIHHa «®DuHaHCcOBasi MaTeMaTUKa U €€ IMPUIIOKCHUA» OTHOCHUTCA K

[Mukny maTemaTHKu ¥ WHOOPMATUKH MO HampaBieHuto noarotoBku 09.03.03 -

[Tpukmannas nadopmatuka (111 Bcex o0pa3oBaTeIbHBIX MPOrPaMM ).

4. Oobem AUCHUIIJIMHBI B 3a4Y€THBIX ¢ AMHHUIAX U B AKAACMHUYCCKHUX Yacax

¢ BblIeJICHHMEM 00beMa ayAUTOPHOM (JIEKIMH, CEMUHAPbI) U CAMOCTO-

TeJbHON PadoThI 00Y4aAIOIIMXCS

Bun yae6HOM paboTsI 1Mo
JUCLUAILINHE

Hanpasnenne moarorosku: 09.03.03 — [IpuxmagHas napopmaTika

OII Unxenepus
nanubix, OII Ipu-
KJaaHble HHpOpMa-
LIUOHHBIE CUCTEMBI
B DKOHOMUKE U (u-
HaHcax

(0)

OII I[Ipuknaausie

“HPOPMALTMOHHBIE
CHCTEMBI B 9KOHO-
MUKe U pUHAHCAX
(030)

OII [IpuknagHsie

WHPOPMAITMOHHBIE
CUCTEMBI B 3KOHO-
MUKe U HUHAHCAX
(MO0, 3)

OII I[Ipuknaauas
nH(popmMaTHKa (3)

Yacer: 4/144

Yacer: 4/144

Yacer: 4/144

Yacer: 4/144

Bcero Cewm. 3 Bcero Cem. 3 Bcero Cem. 5 Bcero Cem. 5
Oo0mast TpyanoémMKoCThb Auc- 144 144 144 144 144 144 144 144
HUTTHMHBI
Konmaxmmuasn paboma - 50 50 34 34 16 16 14 14
Ayoumopnuvie 3anamus
Jlexumu 16 16 16 16 4 4 2 2
CemuHapsl, 34 34 18 18 12 12 12 12
NPaKTUYECKUE 3aHATHS
Camocmosmenvhnasn 94 94 110 110 128 128 130 130
paboma
Bun texymiero KOHTpoIIs KOH- KOH- KOH- KOH- KOH- KOH- KOH- KOH-
TPOJb- | TPOJIb- TPOITh- TPOJTh- TPOJTh- TPOJTb- TPOJIb- | TPOJb-
Hast Hast Hast Hast Hast Hast Hast Hast
pabora | pabora | pabora | pabota paborta | pabora | pabora | pabora
Bua npomexxytouHoit 3a4er 3a4eT 3a4eT 3a4er 3a4er 3a4eT 3a4eT 3a4er
arTecTanuu




5. CopepskaHue IMCUUILIMHBI, CTPYKTYPHPOBAHHOE MO0 TeMaM (pa3jaenam)
AUCHHUIIMHBI C YKa3aHMEM X 00beMOB (B aKkaJleMU4eCKMX 4acax) U BH-

0B Y4€OHBbIX 3aHATHH

5.1.  Cooepsrtcanue oucuyuniunsl

Pa3znen 1. OcHOBBI KJIacCH4YeCKOI (PUHAHCOBOM MaTeMAaTHKH

1.1. IlpocTeie U CIOXHBIE MPOLEHTHI. THUIIBI MPOLIEHTHBIX CTAaBOK. D¢-
(dbekTHBHAs MPOIIEHTHAs CTaBKa. YueTHas cTaBka. [IpolieHTHBIE CTaBKH B yCIIO-
BUsX uHQIsiu. [Ipon3BoiHbIE MPOLIEHTHBIE PACUETHl U KPUBBIE IOXOTHOCTH.
[IpuHun GuHAHCOBOW SKBUBAJICHTHOCTU IUIATEKEW M €ro MpUMEHEHUE MpHU

HN3MCHCHHNH YCJ'IOBI/Iﬁ KOHTpaKTa.

1.2. lenexxusie noToku. [IpuBeaenHas crouMocTs motoka. PeHTsl. O0b-
€MHEHHE U 3aMEHa IOTOKOB IUIaTeXel. MITHBeCTULIMOHHBIE NTPOEKTHI. Yucio-

BBIC ITOKA3aTCJIN C)Cb(l)CKTI/IBHOCTI/I HHBCCTHUIMOHHBIX ITPOCKTOB.

Paznen 2. Qoauramuu

2.1. MaremaTudeckas Mojielib ooauranuu. OCHOBHBIC XapaKTEPUCTHKU

obnmranuu. Od3. KpuBas 10X01HOCTH.

2.2. JTropanus oToka rurarexeit. Jlropamust oonmuranuu. J[ropamus mopT-
dens oburanuit. CBolicTBa aropaiuu. Beinmykiiocts obnuranuu. XemaKupoBa-
HUE pHUCKa HM3MCHECHHS MPOICHTHOM CTaBKU. TeopemMa 00 HMMMYyHHU3AIUH.

VYmpasnenue noprdenem oOIuramii.

Paznen 3. Iloprdenbublii anaaus

3.1. OcHoBuble ToHATHS. JloXomHOoCTh U pucK. IlocTaHoBKa 3ama4uu 10-
CTpOoeHHus onTuManbHOro noprdens. dpdexruBHas rpanuna. [loprdens us3
IBYX LIEHHbIX Oymar. Monens MapkoBuuia. OntuManbHbli nopTdens npu
Hamuunu Oe3puckoBoil neHHon Oymaru. Kacarenbnsiit moptdens. Teopema o

paznenenuu. [locrpoenue onTuManbHOTO NOPTHENs ¢ OrpaHUUYCHHUSIMU.
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3.2. ®akropHbie Moaenu. OgHodakTopHAs MOAETH TOXOAHOCTH. PhIHOY-
Hasi MoJeidb W JuBepcUdHUKanusi. Mojenb OIeHKHM (UHAHCOBBIX AaKTHBOB
(CAPM). CucremHbIi 1 HecHCTeMHBIN pucku. MHorodakropHsie Mojenu. Ko-
s umuent [llapma. ApOutpakHas Teopusi IeHOOOpa3oBaHUS U (PAKTOPHBIE

MOJIEIIH.

Pa3nen 4. IlpousBoaHble (PMHAHCOBbIC HHCTPYMEHTHI

4.1. OcHoBHBIE cBelieHUs O (pprouyepcax u onuuoHax. [Ipon3BogHbie HH-
CTPYMEHTHI U XE€I)KHPOBAHUE PUCKOB. TOProBbI€ CTpaTerny, OCHOBAaHHBIE Ha

OIINUOHAax. HapI/ITeT OcH eBpOHeﬁCKHX OIIIIMOHOB ITOKYIIATCIIA U IIPOJaBLA.

4.2. CroxacTuieckune MoJenu (MHAHCOBBIX PHIHKOB. [IUCKpeTHBIE U He-
npepsiBHbIE Mozienu. [Tonstue apoutpaxa. Teopema 00 apouTpaxke Ha pbIHKE
C IMCKPETHBIM BpeMeHeM. HerTpaibHble K pUCKY BEPOATHOCTH. bUHOMMaNbHAs
MoJienb 1ieHooOpa3zoBaHus. OnHonepuoaHass Moaelb. MHoOronepuoiHas Mo-
nenb. OlieHKa OMIIMOHOB B pamMkax OuHoMHanbHOU Mojaenu. Moxaens Kokca-

Pocca-PyOouniureiina.

4.3. ®opmyna bmxka-llloymsa. Koadbdummentsr xemxupoBaHus
(«rpexu») B monenu bioka-Iloyn3a. buHoMuanbHass MOJIeb SBOJIOUH TIPO-

HGHTHOﬁ CTaBKH. OI.[CHKa CTOMMOCTH OIIIMOHOB Ha O6HI/IFaHI/IH.

Pa3nen 5. Boi6op 1 npuHsiTHE pellleHUi B YCJI0BHAX HeOMNpPe1eJJeHHOCTH

5.1. OtHOomEeHUs npeanouTeHus, GyHKIUNA TOJE3HOCTU, (PYHKIUHU BBI-
6opa. CBs3b MKy OTHOLIECHUSAMH MPEINOYTEHUS U PYHKIIUSIMH MOJIE3HOCTH.

Bunel pynkuunii nosnesnoctu. BeiOop B yCI0BHSIX HEONPEAECIECHHOCTH.

5.2. Mepbl pucka. CymMMa 1o pUCKOM. YcCpeaHEHHass cymMma ToJ
puckoM. HauBHIyaibHBIA BBIOOpP MPU HEOMPEIEICHHOCTH W PHUCKE: 0030p
TEOPUN U IKCIIEPUMEHTAIILHBIX Pe3yJbTaToOB. Teopun CyObEKTUBHOM OKHJae-

Mo nosnieznoctu CoBuka. [lapagokcsl BeIOOpA.



5.2.

Y4e0HO — TEeMATHYECKHUH TJIAH

OIl «Unxncenepus dannvixy (o), Ol «IIpuxnaonvie unghopmayuonHvle cucmemoi

8 aKOHOMUKe U (huHancaxy (o) / (030)

Ne | HammeHoBaHHeE TEM TpynoemkocTh B yacax Dopmbl
/ (pa3nesioB) Bceero KonTakTHas pa6ora- Camocro- TeKyLIero
I JMCHMILTHHBI AyauTopHas padora AITeIbHAs KOHTPOJIsSA
Oo6mas, | Jlekiun CemuHapsbl, pabora ycreBaeMoCcTH
B T.4.. MPAKTHIECKHE
3aHSATHS
1. | OcHOBBHI KiTaccHue- 21/20 9/6 3/3 6/3 12/14
CKO#i (prHAHCOBOI Ma-
TEMaTUKU CamocTrosTeb-
2. | Obnuranuu 30/29 9/6 3/3 6/3 21/23 HbIC paOOTHI.
3. | IloprdenbHbIii 40/35 14/10 4/4 10/6 26/25 Yuactue B pe-
QHATU3 IICHUH 3a/1a9 Ha
4. | Ilpoussoausie punan- | 28/32 12/8 4/4 8/4 16/24 TPAKTAICCKUX
COBBIE HHCTPYMEHTBI sansTHsIX. Cobe-
5. | Beibop u npuHATHE 25/28 6/4 2/2 4/2 19/24 CCM0BaHMA TTO
pELIeHU# B YCIOBUAX AOMAIITHHAM 3a-
HEONPEICIICHHOCTH AQHHUAM.
B iermom o 144 50/34 16/16 34/18 94/110 | CornacHo y4e6-
JACIATUTAHE HOMY ILIaHY:
KOHTPOJIbHAST
pabora
Htoro B % 35/24 32/47 68/53 65/76
OI1 «Ilpuxnaonas ungopmamurar (3) | OIl «I[Ipuxnaousie ungopmayuonnwvle cu-
cmembl 8 akoHoMuke u punancaxy (MOO, 3)
No | HammeHoBaHHMe TeM TpyaoeMKoOCTh B yacax DopmbI
1/ (pa3aeJioB) Bceero KonrakrHasi padora- Camocro- TEKYLIEero
n AMCHMILTHHBI AyauTopHas padora sITeJIbHAs KOHTPOJIsSA
O6mas, | Jlekiun | CemuHapsl, pabora yCIeBaeMOCTH
B T.4.. HPaKTHYECKHE
3aHSTHS
1. | OcHOBBHI KITaccuye- 22/30 2/2 -1 2/1 20/28
CKO#1 (hMHAHCOBOM Ma- CamocrosTens-
TEMaTHKH HbIE pabOTHI.
2. | O6nuranuu 31/25 32 1/1 2/1 28/23 VY4acrtue B pe-
3. | IToprdenbublii 40/38 5/5 1/1 4/4 35/33 HICHWH 33/71a9 Ha
AHAITH3 PaKTHYECKUX
4. | Ilpomussoansle punan- | 27/25 2/5 -1l 2/4 25/20 sansTHX. Cobe-
COBBIE HHCTPYMEHTBI CCOBAHHA 110
5. | Beibop u npuHATHE 24/26 212 -/- 212 22/24 AOMAIIHAM 33~
JIAHUSIM.




peLICHUH B yCIOBUAX
HEOIIPEIEIIEHHOCTU
B 1ienmom o 144 14/16 2/4 12/12 130/128 | CormacHo yue0-
JTUCLUTUTMHE HOMY IUIaHY:
KOHTPOJIbHAS
pabota
Uroro B % 10/11 14/25 86/75 90/89
5.3. Cooepoicanue cemunapos, npaKkmuueckKux 3aHAmuil
HaumenoBanue Tem Ilepeyennb BonpocoB AJisl 00CyKAeHHS HA CEMHHAPCKHX, DopMbI
(paznenoB) NPAKTHYECKUX 3aHATHSAX, PEKOMeHAyeMble HCTOYHHUKH U3 NpoBeIeHust
JAUCHMIITHHBI pa3neiioB 8,9 (yka3biBaeTcsi pa3/es U MOPSIKOBbIi HOMep 3aHATHI
MCTOYHHKA)
OcHOBBI KJ1acCHye- ITpocThie U ClI0KHBIE MPOLIEHTHI: TUIIBI IPOLIEHTHBIX CTaBOK, NurtepakTus —
CKOI1 pMHAHCOBOI s dexTrBHAs MPOLIEHTHAS CTaBKa, y4ETHAsI CTaBKa, MPOIICHT- [TpakTukym mno
MaTeMaTHKU HbIE CTAaBKU B YCIOBUSAX UH(IIALIUY. pEIIEHNUIO 3a/1a4

Jlenexubie moToku: [IpuBeieHHAs CTOMMOCTD MOTOKA, aKCHO-
MaTHYECKHUH MOIX0/I K OIIEHKE CTOMMOCTH ITOTOKOB TLIATEKEH,
peryJIspHbIC MIOTOKH IIATEIKEH, pEHThI, 00bETUHEHUE U 3aMEHA
IIOTOKOB IUIATEKEH.

Pexomenodyemvie ucmounuxu: n.8, [1-2]

MHBECTHIIMOHHBIE TPOEKTHI: YMCIIOBBIE MMOKa3aren 3G eKkTrus-
HOCTH WHBECTHIIMOHHBIX MTPOEKTOB. YHCTHIN MPUBEICHHBIN 10~
xol. BHyTpeHHs HOpMa T0XOIHOCTH.

Pexomenoyemvie ucmounuxu: n.8, [1-3]

10 TeMaTHUKe 3a-
HSATHUS B MQJIBIX
rpynmnax (2-4
CTYJEHTA) U
KOJUIGKTUBHOE
o0OcyXIeHHe pe-
IIeHUM — 110
50% ot Tpyno-
€MKOCTH TpaK-
THYECKOTO 3aHs-
THSI

OOuranuu OOnmuramuu: MareMaTudeckas Moaeiab ooauranuu. OCHOBHBIE
XapaKTepUCTUKHU obnuranuu. Kpusast TOXOIHOCTH.

XeJDKUPOBaHUE PUCKA U3MEHEHUS IIPOLIEHTHON CTaBKU: Jr0pa-
1S TIOTOKA TUIATeXeH, Jropalus 00Iuralum, Jopaus mopr-
¢enst obmuranuii, BEITYKIOCTh OOJIUTalliy, TEOpeMa 00 UMMY-
HU3allUu.

Pexomenodyemvie ucmounuxu. n.8, [2-4]

NHuTepakTus —
IIpaxTukym 1o
pEIIeHNUIOo 3a/1a4
10 TEMaTHKE 3a-
HATHUS B MJIbIX
rpynmax (2-4
CTYIEHTA) U
KOJIJIEKTUBHOE
o0cyXIeHue pe-
IEeHUHN — 110
50% ot Tpymo-
€MKOCTH ITpaK-
TUYECKOTO 3aHs-
THSL.

[opTdenpubIit OnTumanbHbI OPTQEnb PUCKOBBIX AKTHUBOB: JIOXOJAHOCTb U
aHaIu3 pHCK, TOPT(]Eb U3 ABYX LIEHHbIX OyMar, MHOXKECTBO JOMYCTH-
MBIX TIOpTderneil, TocTpoeHne onTuManbHOro noprdens. Mo-
nenb MapKoBHIIa: MOCTPOSHHUE ONTUMAIBHOTO MOPThEs npu

WNHTepaktuB —
IIpakTukym 10
PEILICHHUIO 3a1a4




HaJIM4uK O€3pUCKOBOM IeHHOW Oymaru. HaxoxeHue kaca-
TeJBHOTO nopTdens. [locTpoeHne onTUMaIbHOTO MOPThENs ¢
OTPaHUYCHUSMU: HaX0XKJICHUE YIIIOBBIX TOUEK, TIOCTPOCHHUE OII-
TUMAJILHOTO MOPT(HEIs TP 3aMPEIeHHBIX KOPOTKHUX MO3UIIHSIX.
Pexomenoyemvie ucmounuxu: n. 8, [1-4]

®dakTOpHBIC MOJICNIN: BEIYUCICHHE KOAPPHUIIUEHTOB allb(ha 1
6era noprdens. Mcnonb3oBanue kordpdunmenta [lapmna as
NPUHATHS PeIIeHUH 00 U3MEHEHNHU cocTaBa nmoprdens. MHOro-
(bakTOpHBIC MOJICIH.

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

0 TeMaTHKe 3a-
HSATHUS B MJIbIX
rpynnax (2-4
CTYyJICHTa) U
KOJUIEKTUBHOE
o0OcyXIeHue pe-
IEHUHU — 110
50% ot Tpyno-
€MKOCTH TpaK-
TUYECKOTO 3aHs-
THSL.

[TpousBoaubIe hu-
HAHCOBBIC UHCTPY-
MEHTBI

[Tpon3BogHBIE MHCTPYMEHTBI U XEIPKUPOBAHNUE PUCKOB: IIPUME-
HEeHHE (BI0YEPCOB ISl X€PKUPOBAHUS PUCKOB, IPUMEHEHHE
OILIMOHOB JUISl X€PKUPOBAHMSI PUCKOB, IIAPUTET LIEH €BPOIIEH -
CKMX OIIMOHOB ITOKYIATENsl ¥ IPOJIABIA, OLICHKA T'PAHULl CTOM-
MOCTH NPOU3BOAHBIX HHCTPYMEHTOB, IOCTPOEHUE apOUTpaxk-
HBIX CTpaTEruil Py HapyIIEHNUH [TapUTETA LIEH.

Brluncnenue BEpOATHOCTH MOIIAIaHNs IEHBI PUCKOBOI'O aKTHBaA
B 33/IaHHBIA IPOMEKYTOK /1151 OMHOMHUAJIBHBIX MOJIENEH, MTOHS -
THE apOuTpaxa, HaXOXKJICHNE HEUTPATBbHBIX K PHCKY BEPOSTHO-
CTEH B TUCKPETHBIX MOJCIIAX.

Mopens Kokca-Pocca-PyOounmireiina: OnHOMUaIbHAs MOJIEIb
[IEeHO00pa30BaHMsl, MHOTOIIEPUOIHAS MOAEIb, OLICHKA OIIHO-
HOB B paMKaX OMHOMUAJIbHON MO/, BbIYMCIIEHHE Oe3apOunT-
Pa’KHOM IIEHbI ONMIIMOHOB Ha aKTUBBI C IUBUJICHTHON JI0XO/IHO-
CTBIO.

KoaddurmenTs! xemxupoBanus («rpeku») B Moaenu bidka-

[loymn3a. Moaenu 3BOJIOMH MPOIIEHTHOW CTaBKU: OMHOMU-

anbHAast MOJIeJb, OIIEHKA CTOMMOCTH OMIIMOHOB Ha OOJIHUTaIlUH.
Pexomenoyemvre ucmounuku: n.8, [4], n.9, [4]

Nutepaktus —
IIpaxkTukym no
pEIICHUIO 3a/1a4
10 TEMAaTHKE 3a-
HATHS B MaJIbIX
rpynnax (2-4
CTYICHTA) U
KOJJICKTUBHOE
oOCyXKIeHHe pe-
IIEeHUHU — JI0
50% ot Tpyno-
€MKOCTH TpaK-
THUYECKOI'O 3aHs-
THSL.

Br10op u npunsTHe
pEeLIeHUH B YCIOBUAX
HEOIIPEIEIEHHOCTH

Be10op B yciioBusix HeonpeaeneHHOCTH. OTHOIIEHUS K PUCKY:
BBIYUCICHUC K03(1)(1)I/IIII/I€HTOB, BbIpXKAIOMIUX OTHOICHUEC KO-
HOMMUECKOTO areHTa K pucky. Henpusitue pucka B 3anagax
nopT¢eabHOro aHAIN3a.

Mepsl pucka: aHaJIM3 aKCHOM KOJIMYECTBEHHOM OLICHKH PHUCKA.
Pa30op npumepoB. Berunciaenrne cyMMbl o1 pUCKOM Ha IIpuMe-
pax. Pa30op npumepoB, MoKa3bIBAIOIUX HETOCTATKU ITOKa3a-
TEJS «CYMMa IO PUCKOM.

WHauBUyaIbHBIA BEIOOP TP HEONPEACICHHOCTH M PUCKE:
TEOPHH CYOBEKTUBHOM 0KMTaeMOM 1moe3HocTH CraBuKa.
Pexomenoyemvie ucmounuxu: n.9, [1,3,8-9]

HNHurepakTus —
[IpakTukym no
PELIEHNUIO 3a/1a4
10 TEeMaTHKe 3a-
HATHS B MaJIbIX
rpynnax (2-4
CTYICHTa) U
KOJIJIEKTUBHOE
o0CyXKIeHHe pe-
IMEHUH — JI0
100% ot Tpymo-
€MKOCTH IpaK-
TUYECKOTO 3aHs-
THSIL.




6. IlepedyeHb yueOHO-METOAUYECKOT0 00ecTiedeH s 111 CAMOCTOSITEIbHOIM

paﬁoTLI oﬁyqammnxcn o IMCIOMIIJIMHE

6.1. Hepeueub eonpocoe, OMEOOUMBIX HA CAMOCHIOAMEIbHOE 0C80CHUE OUC-
YUNTUHDBL, POPMbL 6HEAYOUMOPHOI CAMOCH OAMENbHOI padombl
HanmenoBanue Tem IlepeyeHb BONPOCOB, OTBOAMMBIX HA @DopMbI BHEAYTUTOP-
(pa3nesioB) aucCHHU- CaMOCTOSITEJILHOE OCBOCHHE HOH CAMOCTOATEJILHOMI
IVIHHBI padoThI
OcHOBBI KJ1accuye- CxeMbl noraiieHus: Kpeaura Pabora ¢ yueOHoif
cKkoil mHaHcoBor Ma- | MH}usuus u ee BnusHUE Ha MToKazaTeaun 3¢ (eKTuB- autepatypoil. Pemenue
TEMaTUKU HOCTH MHBECTUIIMOHHBIX ITPOCKTOB TUTIOBBIX 3ajad. Pazbop
[Ipoun3BOHBIE TPOLIEHTHBIE PACYETHI U KPUBBIE J0- BOIIPOCOB MO  TEMeE
XOIHOCTH 3aHATUS.  BEIIIONHEHNE
JOMAIIHUX 33JaHuil K

KaKIO0MY 3aHATHUIO.

OO0mmranuu

MeTtoabl onpeesieHusl BpeMEHHOU CTPYKTYPBI MPo-
LIEHTHBIX CTaBOK

CaoiicTBa Aropaiy O0IUraluu

CBolicTBa BBITYKJIOCTH OOIHUTalluU

Pabota c yuebHoi muTe-
parypoii. Pemenue tumno-
BbIX 3a7a4. Pa3bop Bo-
IIPOCOB 110 TEME 3aHATHSI.
Brinonnenue foMamHux
3aJlaHUM.

[ToprdenbHblii aHaTN3

Metoapl TOCTPOEHUS ONITUMATLHBIX MTOPTQEeit
['padmyeckoe npeacTaBieHne YpaBHEHNUS MUHUMAIb-
HOM TpaHUIbI

Pabota ¢ yuebHoii muTe-
patypoii. Pemenue turmo-
BbIX 3a7a4. Pazbop Bo-
IIPOCOB I10 TEME 3aHATHS.
Pabora c ucrounukamu u
nouck nHQOpMaIHii B
HNurtepHere. BeimoiHe-
HHUE JOMAaIlIHUX 3aJaHuH.

ITpousBonHbIe hrHAH-
COBBIE€ UHCTPYMEHTHI

HenpepriBHbIE ciTydaliHble IPOLIECCHI
UucneHHble METOBI 17151 BBIYMCIIEHUS LIEHbI TPOU3-
BOJIHBIX MHCTPYMEHTOB

Pabora ¢ yueOHoii auTe-
parypoi. Pemenne tuno-
BbIX 3a1a4. Pa36op Bo-
IIPOCOB IO TEME 3aHATHSI.
BrimonHeHNe TOMaIIHIX
3aJaHUMN.

Br16op u npunsTHe
pELIEHNH B YCIOBHSX
HEOIPE/IeIIEHHOCTH

Teopus 0XugaACMOMN IOJIE3HOCTU U €€ KPUTUKA
IIpuMeHeHne Ha MpuMepax METOA0B OLIEHKH PUCKa
JKCTpeMallbHbIX coObITHI. M3yuenue cBolicTB pac-
npenenenus [lapero.

Pabota c yuebHoIi muTe-
parypoii. Pemenue tumo-
BBIX 3a7a4. Paz6op Bo-
IIPOCOB I10 TEME 3aHATHS.
Boinonnenue nomamHmux
3aJaHUMN.
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6.2.

IlepevyeHnb BONMpoCoOB, 3a1aHUIi, TeM JJIsl MOATOTOBKH K TEKYIIEMY KOH-
TPOJIIO

Ilpumepnuie 3a0auu npaxmuueckKux 3aHAmMuil

C nomotpio HHPOpPMAIIMOHHON MHTEepHET-Tomanku dunam, Bloomberg
WIM APYTHX PECYpCOB MOJYYNUTh TAOMUIy 3HAaYEHUMN LIEH 3aKkpbITus 3a 30
JTHEH O TpeX KOMITaHUSIX, BXOISIIMX B MHJEKC rofyObIX (DUIllEK MHIEKCa
PTC.

BbraucnuTh 0KuIaeMyro 10XOJHOCTh U BOJATHIIBHOCTh BHIOPAHHBIX aKTH-
BOB.

[Tomyunts 3HaueHus nuaekca PTC 3a TOT ke mepruo/1 U UCI0JIb30BaTh I0-
JTy4eHHBIE CBEJACHUS MIPH PACUETe PHIHOYHOTO MOPThEs.

[TocTpouTh 3P PEKTUBHYIO IPaHULLY.

[Toctpouts 3¢ (HeKTUBHYIO TPaHUILy PU YCIOBHH 3ampeTa KOPOTKUX MPO-
JIaK.

Paccuutath k03 (ppuruenTs! anbda u 6era (B kauecTBe O€3pPUCKOBOM CTaBKU
B3SITh CTaBKY 10 HHCTPYMEHTaM (PUKCUPOBAHHOM TOXOJAHOCTH).

Hanucate ypaBHeHus: tuHMS phiHKa Kanutaiga CML, SML.
Ilpumepnaa memamurka KOHMPOILHOU PAdOMbl

BblunciieHre YMCIOBbIX XapaKTEPUCTUK JIEHEKHBIX TOTOKOB.
PeHTHbIE BBIYUCIICHUS.

YucroBble XapaKTEPUCTUKU OOIUTallni.

[TocTpoenue ontuManbHOTO NOPTQENs LEHHBIX Oymar.
bunomuanbHast MoOJIeIb IIEHOOOPA30BaHUSI.

XemKUpOBaHUE PUCKOB U3MEHEHHUS [IPOLICHTHON CTaBKH.

®opmyna biska-1loynsa.
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Ilpumepnuie 3a0anusa KOHmMPOILHOU PAOON b
1. Ins coznanus pesepBHOro ¢onaa exerogHo Beiaensercs mo 400 teic. pyo. Ha

aKKyMYyJIIPYEMbIEC CpPEJICTBAa HAYUCISIOTCS CIOKHBIE MPOILIEHTHI MO cTaBke 8%.
Heob6xonumo omnpenenuTs o01yo cyMmy GoHaa yepes S JIeT Il CIeAYIOIMX Ba-

PHUAHTOB IMMOCTYINICHUA CPCACTB U HAYUCJIICHUS IIPOLCHTOB!

a) IMOCTYINICHUC B KOHIIC KBapTajla, HAYUCJICHUC ITPOLUCHTOB IMOKBAPTAJIBHOC,
6) IMOCTYIINICHHUC B KOHIIC KBApTaJlda, HAYUCJIICHUC IIPOLCHTOB I10 ITOJIYTOOUAM,
B) IMOCTYIINICHHU:A B KOHIC IoJla IIpHU HCIIPCPBIBHOM HAYMCIICHUU IIPOUCHTOB,

F) IMOCTYINICHHUA Ha IIPOTAKCHHHU BCCIO CpOKa IMPOUCXOIAT HCIIPCPBIBHO, IIPO-

HCHTBI HAYUCIIAIOTCA HEIIPCPBIBHO.

2. Onpenenute, 4TO 1711 MHBECTOpa BhirogHee? KymuTs 1o kypcy 95 obnmraruio
HomuHAJIOM B 1000$ B MOMEHT BBITUIATHI KYMTOHHBIX MOJYTOIOBBIX TUIATEKEH 10
ronoBoi craBke 4,5% 3a 3,5 roxa A0 €€ MOorameHus Wi 3a Ty )K€ CyMMY KYIIUTh

Bekcenb Ha 1065$ ¢ oratoii yepes aBa roja.

3. [Toptdens MUHUMATBLHOTO pUCKa M3 IBYX He3aBucuMbIX Oymar A(0, 65; 0, 35)
u B(0, 5; x) (nmepBast KoopJiiHAaTa PaBHA JOXOIHOCTH IICHHOM OyMaru, a BTopas —
pucky) umeet ueHnosbie nonu X(0, 6; 0, 4). Haiitu puck Bropoit Oymaru, 10X0/1-

HOCTb M PUCK MOPTQENsi MUHUMAIBHOTO pUCKa.

4. CdopmupoBarh noptdenb 0XKUAAEMOW JOXOAHOCTH 12.2 U MHUHMMAaJIBHOTO
pPHUCKa U3 TPEX BUJIOB IIEHHBIX OyMmar: 0€3pUCKOBBIX C 0KHIaeMON JOXOIHOCTHIO 5
Y HEKOPPEIMPOBAHHBIX PUCKOBBIX C 0KUJIaEMbIMU AOXOAHOCTSIMU 13 u 15 u puc-

Kamu 2 u 4.

5. Ucnonp3yst OMHOMUAIbHYIO MOJIENb 1IEH aKTUBOB, HAMTH: a) BEPOSTHOCTD TOTO,

YTO JIOXOAHOCTh aKTHBA 32 T0J1 Oy/IeT HAXOUTHCA B MPOMEXyTKe oT 18 10 20%;
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0) BEpOSATHOCTh TOr0, YTO JOXOJHOCTh akTHBa MpeBbICUT 20%. [TapameTpsl mMo-
nem: u =1, 029, d =0, 972 — HeneIpbHBIE COOTBETCTBEHHO ITOBBIIAIOIINAN U I10-
HIKaomui kKodpuiueHTsl, p = 0, 45 — BeposATHOCTH MOBBIIICHUS 1IEHBI AKTHBA,

n = 52 — yuco HeAeNb B TOY.

6. Ilena S(t) HekoTOpOro aKTHBA B TEKYIIHt MOMEHT BpeMmeHu t paBHa 40 moit., a ero
BOJIaTHIIHLHOCTE 0 = 20% T0oA0BBIX. B pamMkax ogHOIEpHOIHOM OMHOMHUAIBHON MOIETH
BBIYUCIIUTE TEKYIIyt0 1eHy C(t) TpeXMECSIIHOTO KOJUI-OMINOHA C IIEHON UCTIOTHCHHSI
K= 41 nomnn. IlporieHTHas cTaBKa  TOCTOSIHHA, HAYUCIISIETCA HEMPEPHIBHO U paBHa 7%

Irog0BBIX.

Kpumepuu 6annvrou oyenku paznuunvlx popm mexyuwe2o KOHmMpos ycneea-
eMOCmU COOePIHCAMCsL 8 COOMBEMCMBYIOUUX MEMOOUYeCKUx pekomenoayusx /le-

napmamenma anaiusa OAHHBIX U MAUUHHO20 06yll€HMﬂ.

7. DOH OLEHOYHBbIX CPEACTB JJIsl MIPOBeAeHUs MPOMEKYTOUHOM aTTeCTAlMHU
00y4aromuXxcs Mo TUCHUILTHHE

[lepeueHb KOMIIETEHIIMI C YKAa3aHUEM MHIUKATOPOB MX JOCTHKEHUS B IIPOLIECCE
OCBOEHHUS 00pa3oBaTeIbHOW MporpaMMbl COAEPXKHUTCS B paszuene 2. «llepeuens
NIIAHUPYEMBIX De3YIbMAmo8 0C80eHUsI 00pa306amenbHOU NPOSPAMMbL (nepeyeHs
KOMNemenyuil) ¢ yKazaHuem UHOUKAMOPOo8 Ux OOCMUIICEHUS U NIAHUPYEMbIX pe-

3ylbmamoe 06)/'{67-!1/!}1 no aucuunﬂuue».

Tunosblie KOHTPOJIbHBIC 3aJaHUA WJIH UHBIC MaTE€pHUAJIbI, HCOﬁXOIH(IMbIe AJISA

OLICHKU UHAUKATOPOB AOCTHKCHUS KOMIECTCHIUI, 3HAHUN U YMEHUI

HanmenoBanue kom- | HanmeHnoBanue Pesynbrarel 00y- | TunoBbie KOHTPOJIbHBIE 33aHUS
METEHIUN WH/IUKATOPOB J0- | YeHHUs ( yMEHHUS U

CTH>KEHHUS KOMIIe- | 3HAHHS), COOTHe-

TEHIUU CEHHBbIE C WHIHU-

KaTopaMu JOCTH-
JKEHUS  KOMIIE-
TEHLUU

OII «IIpukaagnas nHPpOPpMATHKA»
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OIIK-1

Cnocoben  mpume-
HSATh €CTECTBCHHOHA-
YYHBIC W OOIICHHKE-
HEpHbIC 3HAHUS, Me-
TOJABI  MaTeMaThye-
CKOr'0 aHaju3a U MO-
JCIIMPOBAHMSI, TEOpe-
TUYECKOIO M DKCIIE-
PUMEHTAIILHOTO  HC-
CIICJIOBaHMSI B TIPO-
(dbeccuoHanbHOM nes-
TEJIbHOCTH

1.  Jemonctpu-
pyeT 3HaHUSA O CO-
BPEMEHHBIX €CTe-
CTBEHHOHAYYHBIX
KOHIIENIHAX, 00-
IEMH)KEHEPHBIX

MOAX0JaX, METO-
Jax MareMaruye-
CKOr0 aHajau3a H
MOJICTTUPOBAHUSI.

3namp MareMa-
THYECKUE,  WH-
(opmaroHHbIe
Y UMHTAIlMOHHBIC
MOJICTIH, MpHUMe-
HSIeMBIE TIPH pe-
meHun  (hpuHaH-
COBO-9KOHOMHYE-
CKHX 3aJ1a4.

Ymemsv wcnonn-
30BaTh 3HAHUS B
obnactu uHOP-
MAaIlMOHHEIX TEX-
HOJIOTUM IJIS II0-
CTPOCHHUsI Mare-
MaTHYECKHX MO-
JeNer Il perie-
HUS TIPUKJIAIHBIX
3a7a4.

CoctaBuTth mopT¢hens u3 N MeHHBIX
Oymar, ¢ W3BECTHHIMH 3HAUYCHH-
MU Gi, Wi, | €[1,n], pij. CoctaBuTh
KOBapUAIlMOHHYIO MAaTpPHUIly H T0-
CTPOUTH ONTHMAILHBIH TOPTQENTD
IeHHbIX Oymar (moprtdenb MUHH-
MaJIBHOTO PHCKA WM MaKCUMaJIb-
HON noxoxHocTH). ['paduyecku
MPEJICTAaBUTh YPAaBHCHHUE MUHH-
MaJIbHOW TPaHMIIBI.

C mnomomiplo HMHPOPMAIMOHHOMN
uHTepHeT-TUIoma Kk Ounam (v
JIPYTrUuX MOAOOHBIX PECypcoB) MO-
JTy4uTe TAOJIUIly 3HAYCHUH 1IEeH 3a-
KPBITHS 32 33JJaHHBIN MTepHOJT Bpe-
MEHU O TPeX KOMITAHUSIX, BXOJS-
IIMX B MHJEKC TrolyObix ¢uiiek
PTC.

2. [Tpumensier
3HAHUS JIJIS TEOpe-
THUYECKOT0 U JKC-
MIEPUMEHTAITLHOTO
UCCIICIOBaHKsI B
cdepe pazpaboTku
MIPOrPaMMHOTO
obecrieyeHus.

3nams  METOIBI
cOopa, XpaHeHusl,
00paboTKHu, TO-
WCKa ¥ BbIAYU
nHpopmanmu, He-
00x0aMMOi B
npoiiecce NpuHs-
TUS PEIICHUN 3a-
Jlay [peIMETHOM
oOnactu

Ymems paGorats
B Cpelie KOMIIbIO-
TEPHOTO MOJICIIH-
pOBaHHS W aHa-
mm3a  Microsoft

Hcnonb3ys nakeT opHUCHBIX IpO-
rpaMM CO3/1aTh pacyeTHyIO Tab-
ULy JUISL TIOJIyYeHMs] HUXKeyKa-
3aHHBIX BEJTMYWH.

C mnomouplo HMH(GOPMAIMOHHON
UHTEepHeT-TuIomaak OruHam (nm
JpYrux MOAO0OHBIX PECYpCoB) IO-
Jy4YUTh TaOJINIly 3HAUYEHUH 1IEH 3a-
kpbiTus 32 30 1HEH o Tpex Komra-
HUSX, BXOMSIINX B WHACKC TOJY-
ob1x ¢ummexk PTC.

Brraucnure 0XugaeMyr J10X0.-
HOCTh M BOJIATHJIBHOCTH BBIOpaH-
HBIX aKTHUBOB.

CocTaBuTh pEIHOYHBIN TIOPT(hED,
MCIIOJIb3YS MTOJIyYE€HHbIE 3HAUEHUS
ungekca PTC 3a ToT ke nepuon.
[Toctpouts 3¢ dexkTuBHYyIO TIpa-
HUILY.

[Toctpouts 3¢ dexTuBHYIO TIpa-
HUILY [IPY YCJIOBHHU 3apeTa KOpoT-
KHX TIPOJIAK.

O3HaKOMUTCSI C MOCKOBCKOU OHp-
JKell U ee MpelCcTaBUTESIMH, CKa-
yaTh (aitn ¢ caiita moex.com, B
KOTOPOM OYIyT CONEp>KaThCs aK-
IMA  POCCUHCKUX  OMHUTEHTOB
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Excel (momy-
CTUMO C TpUMeE-
HEHUEM  peJaK-
TOpa  3aIpocoB
Power Query).

(o6b1KHOBEHHBIE) B hopmare CSV.
3arpy3uTh NOJYYCHHBIC TaHHBIC B
[TakeT OPHCHBIX MPOTpaMM U TIPH
HEOOXOJIMMOCTH BHECTH H3MECHE-
HUe B ¢aill UCTIONb3ysl PeIaKTop
3arpocoB Power Query.

OIIK-3

Cnocoben  pemarb
CTaHIapTHBIC 3a1a4YH
npoheCCHOHATLHON
NS TeTbHOCTH Ha OC-
HOBE MH(POPMAILINOH-
HOU 1 6uGmorpadu-
YECKOU KYJIBTYPBI C
NPUMCHEHHEM  WH-
(hopMaIMOHHO-KOM-
MYHUKAIIHOHHBIX
TEXHOJIOTUH U C y4e-
TOM OCHOBHBIX Tpe-
OoBaHuii MHpOpMa-
IIUOHHOM Oe301acHo-
CTH

1. Hcnons3yer
nH(pOpMaIOHHO-
KOMMYHUKAI[UOH-
HBIC TEXHOJIOTHH
u Oubnuorpadu-
YeCKHe UCTOY-
HUKH TIPH TOUCKE
nHpopMmanuu, 1Is
pelieHusT  CTaH-
JapTHBIX 3aj1ay.

3Hamp OCHOBHBIE
hopmybl u
YTBEPIKICHHS
(uHaHCOBOW Ma-
TEMaTHUKUd U Me-
TOABI ~ HAy4YHO-
MPAKTHYECKOTO
aHaJIM3a.

Ymems camocto-
STENBHO I1OI0U-
paTh  Hay4HYIO
JUTEpaTypy  Io
MpeAMETHON  00-
JIACTH.

CocraBuTh NOPTQEns n3 N HEHHBIX
Oymar, C W3BECTHBIMU 3HAYCHU-
MU Gi, Wi, I €[1,n], pij. [ToctpouTts
ONTHUMAJIBHBINA TOPTQENTb EHHBIX
Oymar (mopTdens MUHUMAIBLHOTO
pHCKa MM MaKCUMAJIbHOU JTOXO-
HOCTH), HCHOJB3Yys pPa3IUYHbIC
Mozenn (pOpMUPOBAHUS HHBECTHU-
[IUOHHOTO TTOPTQEIs.

Omnpenenure, 4TO Ui MHBECTOpA
BoirogHee? Kymuts mo kypcy 90
00JIMranuo HOMUHAJIOM

B 1000 y.e. B MOMEHT BHIILJIATHI KY-
MOHHBIX MOJYrOAOBBIX IIaTeXen
I10 TOOBOU CTaBKe

6,5% 3a 3,5 roma o ee norareHus
WIN 32 Ty )K€ CyMMY KYyIIUTh BEK-
cenb Ha 1100 y.e. ¢

oruIaTou yepes 2 roja.
CamocTosATenbHO 10100paTh Npu-
OJKeHHBIE (POPMYJIBI 17151 HAX0XK-
JICHUS I0XOJTHOCTH K ITOTAIIEHUIO.
AprymMeHTHpOBaTh CBOW BBIOOD.
Halitu TO4YHOE 3Ha4YeHHE NOXO.I-
HOCTH K TIOTAIICHUIO, WCIOJB3YS
MHCTPYMEHTAPHI «Wolfram
Mathematica» u cpaBHUTB pPe3yJib-
TaThl.

2. JleMOHCTpHU-
pyer yMeHue pe-
mare  CTaHJapT-
HBIE 3aJauu pas-
pabotku uHOp-
MAIMOHHBIX  CH-
CTEM.

3namv  METOObI
XpaHEHUs  JlaH-
HBIX pa3Hoit

CTPYKTYpBHI U aHa-
nu3a  (IpOrHO3H-
poBaHMsI) IOTO-
KOB MH(pOpMauu
pa3UYHBIX  BHU-
JIOB U TUIIOB.

Ymems opranu-
30BbIBaTh aHaJIU-
TUYECKYI0  Jed-
TEJIBHOCTh Ha OC-

YcraHoBUTH MakeT sl pabOTHI ¢
(UHAHCOBBIMU JaHHBIMH B R
Quantmod (¢ moMoIIbI0 KOMaH/IbI:
>install.packages(*'quantmod")).
[Tonyunts AgaHHBIE, COAEpIKAIINEC
LI€HBI OTKPBITUSI, MAKCUMYMBI JHS,
MUHHUMYMBI, II€HBI 3aKpBITHUS H
00BEMBI, ¥ TIEPEUTH OT IICH aKIIHi
K JJOXOJHOCTSIM.

Ha ocHoBe cOopa ucTropuyeckux
JAHHBIX O IleHaX OaphepHBIX OI-
HUOHOB MW MPOU3BOJHBIX OT HHX
(UHAHCOBBIX MHCTPYMEHTOB, IIO-
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HOBE aHAIUTHYC-
CKuX wuH(pOpMa-
[IMOHHBIX CHCTEM
MO/JICIUPOBAHUS,
MIPOTHO3UPOBA-
HUS U CTpaTeru-
YEeCKOro  TUIaHU-
pOBaHuUsl, IpUMe-
HSIEMBIX B (PMHAH-
COBOU  J€sTENb-
HOCTH

CTPOUTH MOJENb I[IEHO0Opa3oBa-
HHs OapbepHBIX ONIMOHOB. [Ipo-
BCPUTH MOJCIIb Ha UCTOPUYICCKHUX
JIAHHBIX.

KaMu

POBAHHBIX
CTEM.

3. Bnageetr HaBEI-
obecrneue-
HUs uHbOpMaIH-
OHHOI Oe30macHo-
CTH aBTOMAaTH3H-

3namp puHaHco-
BYIO COCTaBJISIIO-
myro  uHbpOopMa-
LIUOHHOK 0e3-
OMAacHOCTH;  CH-
CTEMbl (PUHAHCO-
BOro oOMmeHa U
(MHAHCOBBIX
pacueToB.

Ymems paGortatp
¢ MH(OpMAINOH-
HBIMH CETSIMH H
0azaMH JAaHHBIX
0aHKOB 1 OAHKOB-
CKHUX O0OBeauHe-
HUH.

Ucnonp3ys WHCTPYMEHTapUid
«Wolfram Mathematicay (um
«Jupyter Notebok») nomyunure

©KCTHEBHBIC IICHBI 3aKPBITHUS aK-
muii g 10 cocTaBiISIOIINX WH-
nexca SP500.

PaccmoTpeTh KOMITaHUM HHJIEKCA
S&P 500. IMomyuute ¢aitn dop-
mata CSV, BBIABUTH NATEPKY JIH-
JIEpOB U OCYLIECTBUTH Pa30OUBKY
MHJCKCA TI0 XapaKTepUCTUKAM
(pa3buBKa IO OTpACTSIM | IO CTHU-
JISM  UHBecTHpoBaHus). Paccun-
TaTh TOJOBYIO COBOKYIHYIO J10-
xoaHocTh uHaekca S&P 500, yuu-
TBIBasE POCT MHJIEKCA W JIOXOJ-
HOCTb OT AuBHIeH0B. [locTpouTsh
pacnpeziesieHue TOJOBBIX Pe3yib-
TaToB. B kakue roapl NpUpOCT UH-
nekca cocranisi 6onee 30%7

OIl «Huscenepus oannwix», OIl «Ilpuxnaonvie unghpopmayuonnvie cucmemol
6 IKOHOMUKE U puHaHcaxy

YK-12
CnocoOHOCTh
HCITIOJIL30BaTh
0a3oBbIE JIe-
(dexTonoruye-
CKH€ 3HaHHS B
COIMAJILHON U
npodeccuo-
HaJBHOU ce-
pax

1. Haxoaut mytu
B3aNMOJCHCTBHS B
COLMAJIbHOM U IIPO-
(heccruoHaIbHOM
cdepax ¢ TUIaMu C
OTpaHUYEHHBIMU
BO3MOYKHOCTSIMU
3I0POBBSI U HHBAJIH-
JTAMH.

3nams  0cOOEHHOCTH
IIPUMEHEHUS

0a30BbIX /1e(heKTONoTH-
YECKHUX 3HAHUI

B COLIMAJIBHOW U IpO-
(heccuoHaIbHOM
cdepax; IPUHIIMIIBI B3a-
UMOJEHCTBUSA NIPU
KOMMYHHMKAIUU B pa3-
JUYHBIX chepax
KU3HEJEATENBHOCTH, C
Y4ETOM

N3BecTHO, UTO YENOBEK, UMEIO-
M OTPaHUYECHHE BO3MOKHO-
crelt 310poBbs (OB3) nmonyuaer
MMOMUMO 3apa0OTHOM  TUIATHI
cyocuanio. Takke W3BECTHO,
yT0 yenoek ¢ OB3 momumo oc-
HOBHBIX TPOJYKTOB MpHOOpe-
TaeT TOBAphI, CBS3AHHBIC C €TO
OCJIOKHEHUSMH Yepe3 3aJaH-
HBIE (JUIs1 KaXK10r0 TOBapa) UH-
TepBajbl BpeMeHH. OILEHUTh
HEOOXOIUMBI pa3Mep cyOcu-
JIAW, TIPH 3aJJaHHBIX JIbTOTaX Ha
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COLIMATBHO-TICUXOJIOT U~
YEeCKUX O0COOCHHOCTEH
JUI] C OTPaHUYCHHBIMH
BO3MOYKHOCTSIMH 3710pO-
BbsI; aJITOPUTMBI pelie-
HUS  TpOoeCCHOHAIB-
HOU 3a7a4u

B COIMAJILHOH cepe u
npodeCCHOHATTEHON

chepe

Ymems»  1mutanupoBath
po(eCCHOHATBHYIO
NeATeIbHOCTh C  JIU-
namMm, UMCIOIIIMMHU HWH-
BAJIMHOCTh WM OTpa-
HHUYCHHBIC
BO3MOXHOCTH  3710pO-
Bbsl, HUCIIOJIb30BaTh HWH-
CTpyMeHTapuii 6a30BBIX
TePEKTOITOTHIESCKIX
3HAHUU Ui PELICHUS
po(hecCuOHATIBHBIX 3a-
naq

MOKYNKH Pa3IUYHBIX TOBApPOB
ns monaet ¢ OB3, npu koto-
pOM ero 3aTpaThl He OynyT mpe-
BOCXOJIUTh 3aTPaThl OOBIYHOTO
YeJI0BEKa.

Kax b1l coTpyIHUK MOXKET T10-
TPaTUTh CBOM MECSYHBIN 10XO0.
Ha OJUH U3 TPeX KOP3UH TOBa-
POB CO CTOUMOCTSIMH pP1 <
p2 < p3 . Kop3una 1 ymeHs-
12T YPOBEHb JOBOJILCTBA TI0-
tpeoutens (G) Ha f1(G) (uem
Huxke Tekymee G, TeM MeHbIIe
CHU)KAeT), Kop3uHa 2 npuliu-
JKaeT ero K HW3HAYaJIbHOMY
ypoBHIO Go ¢ ¢yHkuuit f2(G)
(uem manpire Texymiee G ot Go,
TeM CHUJIbHEE HU3MEHSET), KOop-
suHa 3 mnosbimaer Ha f3(G)
(uem BpIIE Tekymee G, Tem
MEHBbIIIE MOBBIIIAET). YeT0BeK C
OB3 momosHUTENbHO BCeraa
npuobpeTaeT KOp3MHY CTOMMO-
cThi0 po . O0a UMEIT exeme-
CSIUHBIA 10x0[ /1, MOMUMO KO-
toporo yenoek ¢ OB3 umeer
cyocunuto lo . Ilpu nmagenun
YPOBHSI JIOBOJILCTBA HMXKE IO-
pora G < (1, IPOLYKTUBHOCTb
paboTbl M 3apaboTHas IuIaTa
HaunHaeT cHkarbes Ha dI(G).
[Tpu GonbIIOM YpOBHE J0BOJIB-
ctBa G > (1 IPOAYKTUBHOCTH U
3apa0OTHas IUIaTa HAYMHAIOT
pactu Ha dI(G).

3agaTh anropuT™M BbIOOpA KOp-
3UH, MaKCUMHM3UPYIOIIHN Cpell-
HIOIO CTENEHb JIOBOJbCTBA H
OLICHUTh pa3Mep CyOCHANH,
IIPU KOTOPOM CPEIHUN YPOBEHb
JoBOJIbCTBA yenoBeka ¢ OB3 u
gyenoBeka 6e3 OB3 Oynyt cos-
naJiaTh.
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Ilpumepnuie 6onpocwl 0141 nOO20MOBKU K 3auemy

[Iponent. IIpouenTHas craBka. IIpocTsie U CIOKHBIE IPOLIEHTHI.
OKBHUBAJIEHTHOCTB CTABOK B CXEME CJIOKHBIX IIPOLIEHTOB.

I[I/ICKOHT. YyeTHas cTaBKa. KpaTKOCPO‘{HBIC JOJITOBBIC 00s13aTeILCTRA.

M Lo

Yuyer I/IH(I)JIHHHI/I B OLICHUBAHHH ITPOCTBIX KPCAUTHBIX CACIIOK. Peanbnas n
HOMMWHAJIbHAsA CTaBKH CICIKH.

MDuHAHCOBBIC IOTOKHU B CXEME IMPOCTBIX IIPOLCHTOB.

MOI[CJ'II) MYJIbTUCUYCTA B CXEMC IIPOCTHIX IIPOLCHTOB.

BHyTpeHHss HOpMa T0XOTHOCTH.

© N o o

Bynymas u TekyIast CTOMMOCTH JIEHEXKHBIX CYMM B CXEME CIIOXHBIX MPO-

LIEHTOB.

9. PeHTHI B cCXeM€ MPOCTHIX MPOLIEHTOB.

10.CrangapTHbIC PEHTHI. P-CPOYHBIEC PEHTHI.

11.®unaHCcoOBBIE ONIEpALK C HEHHBIMU OymMaramMu.

12. loxoarocTh oO0uranuii. CBoicTBa oOmraiuii. J{fopanus 1 BBITYKIOCTb.

13. /{roparust moTOKa IIaTe el U e CBOMCTBRA.

14 UmmyHu3anus noptdens oonuranui.

15.0OcHoBHbIE OHATUA TOPT(HENbHOT0 aHanu3a. OnTUMaIbHBIA TOPTQEb.

16.OnTuManbHbIi OpTheENb MPH HATHIUU 0€3pUCKOBON KOMIIOHEHTHI.

17.JIunus peiHka kanutana. PeIHOYHBIM TOPThED.

18.0Oxno0dakTopHas Moenb noxoaHoct. KoagumueHTs! o u .

19.Monens CAPM.

20.1TpounsBoaubIe MHCTPYMEHTHI. [1naTexxubpie GyHKITNN TPOU3BOTHBIX HHCTPY-
MEHTOB €BPONEUCKOTO THUIIA.

21.1TapuTeT 11eH €BPONEHCKHUX OIMIIMOHOB.

22.bezapOuTtpaxkHas 1ieHa (popBapIHOr0 KOHTPAKTA.

23. AnmpoKkcuMalys HHCTPYMEHTA €BPOIEHCKOro TUIIA C IBAXK/IbI HETIPEPHIB-

HOM TUIaTeXHOM (PyHKITMEH opTdeneM OnIuOHOB.

24.CunbHblli apouTpaxk. Teopema 6e3apouTpakHOCTH (0€3 T0Ka3aTeIbCTBA).
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25.Puck-HelTpanbHas BEpOSITHOCTb.

26.buHomuanbHas MOJIeNb. Y clloBUE 0€3apOUTPaKHOCTH OMHOMUATIBHON MO-
hi (128

27 .Puck-HelTpanpHasi BEpOSTHOCTh OMHOMUATILHONM MOJIEIH.

28.MHuoromnepuoHasi OMHOMHUATbHAS MOJIEb.

29.be3apOuTpakHas 1eHa Mpou3BOHOTO HHCTPYMEHTa B OMHOMHUATTLHOM MO-
JISIIH.

30.Monens Kokca-Pocca-Pyounmreiina.

31.Croxactuueckue Mojienii GUHAHCOBOTO PHIHKA.

32.1nBecturmmonnsie crpareruu. Camodunancupyemelie noprdenu. Onpee-
JICHUE TICHBI IIATEKHOTO 00513aTeIbCTBRA.

33.T'eomeTpuueckoe OPOYHOBCKOE ABUKCHHUE.

34.Monenb bimka-Illoymsa. YpaBuenue bmoka-Illoymza. dopmyna biaska-
[loyn3a.

35.UyBCTBUTEIBHOCTD IICHBI OIMMIIHOHA €BPOIEHCKOT0 THUTIA K N3MEHEHUIO TTapa-
MeTpoB mozaenu biska-11loyinsa.

36./lenpTa XeHKUpPOBAHUE.

37. Xemxupyromuii moptdens B Moaenu bika-1lloymnza.

38.MakcuMusanus 0XKUIaeMOi MOJE€3HOCTA B OMHOMHUAIBHON MOJEIIH C JIora-
pUdMHYECKON MOIE3HOCTHIO.

HpHMepHLIe 3aJlaHusA JJISl MOATOTOBKH K 3a4€Ty

1. Tomomas mporeHTHas cTaBka coctaBiseT 12%. [IporeHThI HaYUCISIOTCS

6 pa3 B rox. Haiitu 3 (hexTuBHYIO POILIEHTHYO cTaBKy. Takke HaiTh 3¢ pexTus-

HYIO IIPOLCHTHYIO CTABKY B CJIy4daC HCIIPCPBIBHOI'O HAYMUCIICHHUA ITPOLCHTOB.

2. Temn undasauuu 3a nepuoa B N=6 mecsieB paBeH 3%. Haiitu cpenne-

MECSIYHBIA U TOJ0OBOM TeMIT UHQIISIITUY.

3. CraBka nquckoHTHpOBaHUsS paBHa 8%. PaccmarpuBaeTcs qeHEKHBIN TI0-

tok CF={(0,-100);(1,140);(2,65)}. a) HaliTi 4yncTyr0 MpUBEACHHYIO CTOMMOCTbH

(NPV) nannoro nenexnoro noroka 0) HaliTu BHyTpEHHIOIO HOPMY JOXOAHOCTU
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(IRR) nanHOTO MOTOKA B) O11eHUTH () PEKTUBHOCTDH MPOCKTA.

4. HuBecrop obnanaer 1ByMs akTuBaMH A 1 B ¢ TOXOIHOCTSAMH r, = 0.15

u g = 0.4 upuckamn 0, = 0.04, og =0.08. Kospdpuuuent koppensauuu

akTuBOB paBeH 0.8. yHKIMS MOJIE3HOCTH UHBECTOPA U (r) = r —10c2 . a) Halitu
nopTdenb ¢ 3agaHHON 1oX0oaHOCThIO (.15, He MpUHKUMas BO BHUMAaHHE IOJIe3-
HOCTb. 0) Haiitn mopTdenb, MaKCUMU3UPYIOITUH T0JIe3HOCTh. B) HaliT moptdens

MHWHHUMAJIbBHOI'O pHUCKa.

5. Mmeerca nsa aktuBa ¢ xapakrepuctukamu L, =0.11, 5, =0.05 u

rs =0.3, o = 0.4, koopdummenT Koppeauu MexkIy KOTOPEIME p = —0.1. Ha
PBIHKE HMEETCS Takxke Oe3pUCKOBBIN akTHB ¢ oxonHocTeio If =0.03. a) Haiitu ka-

caTenabHbIN opTdens. 6) Haittu noptdens MUHUMATBLHOTO pUCKa IpU (GUKCUPO-
BaHHOU noxonHoctu 0.18.

6. Axuum xommnaHuu uMmeroT Oera-koddduinment 1. bespuckoBas craBka

pasHa I, =3% , a 0XOmHOCTH peIHOUHOro mnoprdens Iy =16% . Haiiru:

a) 0KUJAEMYIO0 IOXOJIHOCTh aKI[MW JAaHHOW KOMIaHUH. 0) PUCK-TIpeMHUI0 pbIHOY-
Horo noptdens. B) O00CHOBATH pelIeHUe, KOTOPOE 11eJIECO00pa3HO MPUHSITh, €CITH
Ha0r01aeMas JOXOAHOCTh JaHHOM akimu paBHa 20%.

7. PaccmarpuBaerca aByx(akTOpHas MOJAEIb HEKOTOPOro akTupa: R
=013 +1.1F, + 0.7F, + & . Tucnepcus daxropa 1 pasna 0.04, qucnepcus

daktopa 2 ectb 0.04, nucnepcust Hecucremarnueckoi komrnoHeHTsl 0.09. bespuc-

KOBasi cTaBka paBHa /%. a) Halitu oxxumaemyto 1OXOIHOCTh akiuu. 0) Haiitu

cpennee 3Hauenne paxropa Fi.B) HaliTh cpeHee 3HaUEHHE HECHCTEMATUYEKOM

KOMITOHEHTHI. T') HaliTH C.K.0. JOXOJHOCTH JAHHOTO aKTHBA.
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8. BuuMmaHWe HHBECTOpa MPUBJIEKAET aKIKsl, Mpoatoiiascs ceiuac mo 509$.
EBpornelickuii KOJUT-OMIMOH Ha JaHHYIO akIuio npojaetcs 3a 2§. llena ucmone-
Hust orioHa paBHa K=49$. Omimon Beimucan Ha T=0.2 set. be3prckoBas ctaBka
paBHa 1=40%. a) HaliTu HMXKHIOIO TpaHUIIbI 1IEHBI JAHHOTO OMiroHa. Ecin ecTh
apOuTpakHasi BO3MOXHOCTb, OMMCATh apOUTPAKHYIO CTPATETHIO.

9.  Axnus npomaercs ceiiuac 3a 20$. Uepes 0.4 rona) meHa akimd MOYKET
NPUHATH /1Ba 3HaueHus, 23 i 19$. [leHa ncOTHEHUSI COOTBETCTBYIOIIETO KO-
omuuoHa paBHa 21$. Bespuckomas crtaBka paBHa 9%. a) Berumciauth pHcK-
HEUTPaJIbHYIO BEPOSITHOCTH ISl IBUJKEHUS LIEHBI akTHUBa BBepX. 0) Halitu uncio
aKiuii B 0e3pucKkoBOM NopTdene, COCTOSIIEM U3 KYIUIEHHBIX aKI[UH U OJHOTO OIl-
nuoHa. B) HaiiTu ieHy JaHHOTO ONIKOHA HA TEKYIIIM MOMEHT BPEMEHHU.

10. llena ucmoyHEHUs TOTYTOIOBOTO aMEPUKAHCKOTO OIMIIMOHA Ha TIPOAAKY
eBpo paBHa 62 py0. BEIYUCIUTG CTOMMOCTH OMITMOHA, UCTIOIb3YS TPEXIEPUOTHOE
OMHOMUATILHOE JIEPEBO U YETHIPEXIIEPUOAHOE OMHOMUAIIBLHOE IepeBO. JlaHHBIE 115
pacuera: TeKymui Kypc eBpo — 60 py0., 6e3puckoBasi IpOIEHTHAsS CTaBKa B 30HE
eBpo — 2%; Oe3puckoBas pybieBas nporeHTHas craBka — 10% romoBwIX; Boa-
TWIBHOCTB €Bp0 — 20% B ro.

11. HaiiTu cTOUMOCTH TOJOBOTO aMEPUKAHCKOTO OIMIIMOHA Ha MOKYIKY OpH-
TaHcKoro (pyHTa 3a gosutapsl 1o nexne 1,6 gomrapa 3a ¢yHT. [lapameTpsl: Tekymmii
BamoTHBIN Kypc 1,61; BomaTtunsHOCTH Kypca 12%; niena ucrionaerus 300; 6e3puc-
KOBasl cTaBKa 1o goJutapy 8%; 6e3puckoBas cTaBka 1o ¢yHty 9%); BOJIaTUILHOCTD
nnaekca 30%.

12. Wcnons3ys gopmyny bimska — [oyn3a, paccyuTtarb CTOUMOCTH (PbIO-
YEPCHBIX OINMIIMOHOB KOJuT ¥ IyT. [Tapamerpsr: OCHOBHOM aKTUB — T'0JI0Bast BoOJia-
TWIBHOCTH 30%; Tekymas neHa 100; onuuoHbl — CpOK MCIOJIHEHUS yepe3 3 Me-
csa, eHa ucnoysHeHus 105; rogoBas 6e3prckoBas craBka 12%.

13. Ha peiake oO6nuramuii 10X0JHOCTU Ha OJIM>KaIIe OJUH, IBa U TPHU roja
OJIMHAKOBBI U paBHbI 9 %. BonatuibHOCTH NponieHTHOM cTaBku paBHa 10 %. Ilo-

CTPOUTH ABYXIICPHUOJHYIO 6I/IHOMI/IaJ'II>Hy10 MOACIIb HpOI_[eHTHOI‘/JI CTaBKH.
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14. a) [locTpouTh YETHIPEXMEPHUOIHYIO OMHOMHAIBHYIO MOJENb SBOIOIUH

HpOHCHTHOI\/’I CTaBKH (OI[I/IH IIepuoa — HOJ'IFOI[a), CCJIM PBIHOYHBIC CTOUMOCTH Oec-

KYINOHHBIX OOJIUTalfil MpeCTaBIEHBI CIEAYIOIIEH TaOIUIEeH:

Cpox 10 0,5 1 15 2
noramieHus (B IT.)
CtouMoCTh 96 94 92 90

o0Osuraimu ¢
rmomuHaom 100

FOILOBaSI BOJIATHJIIBHOCTB HpOHGHTHOI?I craBku coctasisieT 10%.

0) Paccuntarh CTOMMOCTH OMNIIMOHA MMOKYyMaTeNs ¢ LIEHOW ucronHeHus 92 u

CPOKOM HUCIIOJTHCHUA 1,5 roaa. B) PaccunTaTh CTOMMOCTH aHAJIOTUYHOTO OIIIMKMOHAa

IIpoJgaBIa.

8.

1.

IlepeyeHb OCHOBHOM M JONOJHUTEIbHOI YUeOHOH JIUTEPATYPbI, HE00XO-

JTUMOM 1151 OCBOCHHUS THCIHUIIIINHBI

® a) OCHOBHAS:

['ucun B. b. Maremarnueckue oCHOBBI (PHAHCOBOM YKOHOMUKH: ydeOHOE TI0-
coOue I cCaMOCTOSATEIbHON paboThl CTYyIEHTOB, 00y4. 1o HamnpasieH. "[Ipu-
KJIaJHasi MaTeMaTthka u uHdopmaTuka', mporpamma HoArot. OakajaBpa; IO
HampasieH. "DKOHOMHKA", MporpaMMa MOATrOT. OakajaBpa; MO HaIpaBJeH.
"®dunHaHckl ¥ Kpenut", mporpamma noarot. Maructpa / B. b. T'ucun, A. C. Jlu-
nenko, b. A. Ilyrko; ®unyHnuBepcurer, JlenapraMeHT aHanu3a JaHHBIX, [IPHU-
HATHUSA pelieHn 1 GUHAHCOBBIX TexHoJorui. - Mocksa: [Ipomereii, 2018. - 170
c. - Texct : HemocpencTBeHHbIN. - To xe. - ObC YHuBepcuTerckas 6ubimorexa
online. - URL.: http://biblioclub.ru/index.php?page=book&id=494872 (gara 06-
pamenusi: 22.11.2022). - TekcT : 3eKTPOHHBIH.

babaiinie B. A. Maremaruueckue MeToIbl ((MHAHCOBOTO aHAIM3a : yu4eOHOe
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9. Ilepeuennb pecypcoB HHGPOPMANMOHHO-TEIEKOMMYHHKAIIMOHHON CeTH
«MHTEpHET», HEOOXOAMMBIX /ISl OCBOCHHS IMCUMILIUHBI
1. MupopmaninoHHO-00pa3oBaTenbHblii nopTan duHAHCOBOrO YHHUBEpPCH-

teta npu IIpaBurenscTBe Poccutickoit denepanuu http://portal.ufrf.ru/

2.CalT nermapTaMeHTa aHaJIn3a JaHHBIX U MAITMHHOTO OOYYCHHMSI.
3.0nekTpoHHass ~ OmbnmuoTexka — duHaHCcOBOrOo  yHHBepcuTeTa  (OB)
http://elib.fa.ru/ (http://librarry.fa.ru/files/elibfa.pdf)

4.9nexkTpoHHo-oubroTeyHas cuctema BOOK.RU http://www.book.ru

5. 3JeKTPOHHO-OMOIMOTEUHAS cucrema W3/1aTeNbCTBA «JTaHbY

https://e.lanbook.com/

6. DNeKTpOHHO-OMOIMOTEYHasT CcHCcTeMa «YHHUBEpCUTETCKas OuOIroTeKa

OHJIAMH» http://biblioclub.ru/

7.Hayunast snextponnas oubimorteka eLibrary.ru http://elibrary.ru

8. DnekTpoHHO-OubIMOTeYHAsT — cucTeMa  m3gartensctBa  «FOPAUTY
https://urait.ru

9. DneKTpOHHO-O0MOIMOTeHas crcTeMa Znanium http://www.znanium.com

10. Metoauyeckune yKa3zaHusi JAJasi 00y4aloUUXcsl MO0 OCBOEHUIO TUCLM-
TUTUHBI

Pa3znen comepKuT KOMIUIEKC PEKOMEHIAIMN, PA3bICHEHUN U CIIPABOYHBIX

MaTCpUuaIoB, IIO3BOJLAOOINX 06yan01ueMyc;1 OIITUMAaJIbHBIM 06pa30M OpraHu3o-
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BaTh MPOIIECC CAMOCTOSATEIBHOTO U3yYeHHS KaK TEOPETUIECKOrO y4eOHOTo Marte-
puasia JUCIUILUIMHBI, TaK U TOJTOTOBKH K MPAKTUYECKUM U CEMUHAPCKUM 3aHs-
THSAM, B TOM YHCJIC IPOBOJUMBIM C UCITOJIb30BAHUEM aKTUBHBIX U HHTEPAKTUBHBIX
texHosoruit ooyuenwus (https://campus.fa.ru/). CamocrositenbHas paboTa CTyIeH-
TOB MPEUMYIIECTBEHHO MPOXOAUT BHEAyAUTOpHO. OpraHu3aiii CaMOCTOSTEIb-
HOM pabOThI CIY)KUT KaJCHIapHO-TEMATHICCKHUH TJIaH U3YUCHUS TUCITUILINHBL. B
9TOM IIaHE YKa3aHa TeMaTHKa JICKIIUN, PAaKTUUYECKUX 3aHITHUH, BOIIPOCHI U 3a71a-

HUA I CaMOCTOATCIIBHOTO U3YUCHHA.

[Tocne o3HaKOMIIEHHUSI C OPraHU3AIMOHHBIMHU TPEOOBAHUSAMU JUCITUILIAHBI
«DuHAHCOBasI MaTeMaTHKa U €€ MPUIIOKEHHUSD», CTOUT MEPEHTH K U3YUEHHUIO TEO-
PETUYECKUX MAaTepHajIoB, Pa3MEIICHHBIX Ha CTPAHMIIE Kypca, i1l TPaMOTHOTO T10-
CTpoeHus yueOHOro npoiiecca. Opranusanus 3aHATHIA IO JUCIUTIIMHE HOCUT IHK-
audeckuii xapakrtep. [lo BceM paszmenaM MUCHHMIUIMHBI MTPETYCMOTPEHA IETOYKa
y4eOHBIX palOT: JEKIUSI — CEMUHAPBl — CAMOCTOsITEIbHAsT paboTa CTyAeHTOB (B
pasnene MaTepuaiibl 1Ji1 CaMOIIOATOTOBKHY, Pa3MEIIEHHBIX Ha CTPAHUIIE Kypca Ha
yueObHoM mopTasie https://campus.fa.ru/ oOydaroniuiicst HaleT TECThl IO OCHOB-
HBIM pazjiesiaM TUCHUIITUHBI). [10o uToram n3ydeHus OCymecTBISIeTCS aTTeCTaIUs

CTyJi€HTa B (pOpME MUCbMEHHOTO KOHTPOJISl 3HAHUM (3aueTa).

[Ipy mOATOTOBKE K JEKUHMH PEKOMEHJIOBAHO IPEABAPUTEIBHO IMO3HAKO-
MHUTBCSI C €€ COJIEp)KaHHEM II0 MOCOOMSAM M3 CIMCKAa MCTOYHHUKOB U BBIICIIUTH
HauOoJiee TpyAHbIE BOMPOCHL. BO Bpemsi JIeKIUi CieayeT KOHCIIEKTUPOBATh CO/IeP-
»aHue jekiuu. [locne 3ansaTuit ciemyeT npoBecTd paboTy ¢ KOHCIIEKTOM: OTpe-

JTAKTUPOBATH 3aMMUCH, 0POPMUTH KOHCIICKT.

MeToanuyeckue yKasaHHs M0 IPOBEICHUIO MPAKTHYECCKUX 3aHATHI

[To cTpykType mpakTU4ecKue 3aHATUS CIEAYeT pa3JeiuTh Ha yueOHbIE U
KOHTPOJIBHBIE.

® Yueonvie npakmuueckue 3auamus CTPYKTYPHO COCTOSIT U3 CIIEYOLIUX

KOMIIOHCHT:
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1) mpoBepka HaaM4Ms BBITOJHEHHOTO 33JaHUS CAMOCTOSITEIIbHON pabOThI
KaXKJIOTO CTYJICHTA;

2) BEIOOpOYHAS TIPOBEPKA KOPPEKTHOCTH BBITIOIIHECHHS JJOMAIITHETO 33/ 1aHUs;

3) pa300p TUIHUYHBIX OLMIHOOK, BO3HUKIIINX B CAMOCTOSTEILHON padoTe;

4) pacCMOTpEHHUE TEOPETHUECKUX BOTIPOCOB, CBSI3aHHBIX C TEKYIIUM TPaK-
TUYECKUM 3aHSITHEM;

5) pa36op METOI0B BHIITOJIHEHHSI TPAKTUYESCKIX 3a/IaHUH U PEIICHUS 33/1a4;

6) KOppEeKTHPOBKA 3aaHUM JIJIsl CAMOCTOSATEILHOM Pa0OThI CTYICHTOB,;

7) unTepakThBHAs (opMa — [IpakTHKyM MO pEIICHUIO 33]a4 M0 TEMAaTHUKE
3aHATHS B MaJIbIX Tpymax (2-4 cTyaeHTa) — NpeCTaBIsieT COOO0M peIlieHUE CIIHCKa
3a7a4, ONMpeAeNICHHBIX MpenoaBaTeieM, B TPYMIE U3 HEOOJBIIOTO KOJINYECTBA
CTYJEHTOB. B Kaxk[10¥ TpymIe eCTh «CUIIbHBIIN CTYACHT, KOTOPBIA MOXKET BBITMOJI-
HATh (DYHKIMK KOHCYJbTaHTa M MOMOIIHHKA MpernogaBaTento. PadoTa rpymisl
OLIEHWBAETCS TI0 KOJMUYECTBY MPABUIHHO PEIICHHBIX 3a/1a4.

e KOHTpO/IbHBIE NPAKTUUECKUE 3aHATHUS CTPYKTYPHO COCTOSIT U3 CIIEIYIO-
X KOMITOHCHT:

1) npoBepka HATMYHUSI KOHTPOJILHON paObOThI K&KIOTO CTY/ICHTA;

2) pa300p THIMMYHBIX OMTUOOK, BOBHUKIIUX MPHU BHITOJTHCHHH KOHTPOJIBHOM
paboThI;

3) nmpoBecHUE Ay IMTOPHON KOHTPOJIBHOH PabOTHI.

[Tpu moATOTOBKE K MPAKTUYECKOMY 3aHATHIO HEOOXOAMMO MOBTOPUTH UJIH,
€CJIM 3TO TpeOyeTcs, U3yUYuTh COOTBETCTBYIOLIMU TEOpETHUECKH maTepuan. B
cllydae 3aTpyJHEHHI OTMETHTHh COOTBETCTBYIOIINE 3a/I1aHUS U O0pAaTUTHCS 32 KOH-
CyJbTalMen K mpenojaBarento. [Ipaktnaeckue 3aHsTHS MPOXOIAT, KaK IPaBUIIO, B
WHTEPaKTUBHOK (hOpMe W TpernojaBaTeib YYUTHIBAET aKTHBHOCTH CTYJIICHTOB,
HaIpaBJICHHYIO Ha PEIICHHE MPEJIOKEHHBIX 3a7]a4, ¥ B MMOUCKE OTBETOB HA BO-
IPOCHI.

JlomantHue 3amaHusi CIeAyeT BBIMOJHATh PETYISPHO MPU MOATOTOBKE K

IMPAKTHUYCCKHUM 3aHATUAM. B OospIIMHCTBE CBOEM 3aJaHus ABJIAIOTCSA TUIIOBBIMU,
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¥ 00pasibl UX PEIICHUs COAEPIKATCS B PEKOMEHIOBAaHHBIX MTOCOOMSIX, B MaTEpHalie
JICKIUHI U IPAKTUYECKUX 3aHATUHI. ECiiv TO Mu MHOE 3a/JlaHKe BBI3BAJIO 3aTpyAHE-
HUE HEOOXOIMMO OOPATUTHCS K MPENOJABATENI0 HA KOHCYJIBTALMK WU OvbKaii-
1IEM [TPAKTUYECKOM 3aHATHH. PErynsipHOCTh B BBINOJHEHUH JTOMAIIHUX 3aJaHUN

— BaXHBIA (PAKTOp OCBOEHUS TUCUUIUIMHBL. Jlake HEOOJIbLINE OTKIOHEHUS OT
rpaduka MOTYT CITIPOBOLIMPOBATH CEPbE3HOE OTCTaBaHHUE U B JATbHEHUIIIEM — PUCK
IIOJIyYEHHs HEYJOBJIECTBOPUTEIBHBIX OLIEHOK B XOJ€ TEKYLIEH U IPOMEXYTOUHOU
arTecTaiui. KOHTPOJIb 3a BBINIOJHEHNEM JOMAIHUX 3aJaHUN OCYILECTBIIIETCS B

X0J1€ MPAKTUYECKUX 3aHATUN U BELIOOPOYHOTO cOOECe10BaHUsI.

PGKOMCHI[OBaHa CBOCBPCMCHHAs Ccaayda ITPCIroJgaBaTciito CaMOCTOSTEIILHOM

paboThl, 0OPMIIEHHON B COOTBETCTBUU C METOAUYECKUMHU PEKOMEHIAlIUSIMHU.

11.TlepevyeHb HH(POPMAIIMOHHBIX TEXHOJIOTHI, HCTIOJb3YeMbIX NIPH OCYIECTB-
JIeHHUHM 00pa30BaTeJIbHOI0 NMpouecca mo JMCUMILINHE, BKIIYAs NepeYyeHb He-
00X0IMMOr0 MPOrPAMMHOI0 OOecneyeHus: 1 HH(POPMANMOHHBIX CIPABOYHBIX
cucreM
11. 1. KoMIIeKT JUIIEH3MOHHOTO TPOrPaMMHOTO 00€CTIeUeHUS
1. ITakeT ouCHBIX TPOrpaMm
2. AutuBupyc Kaspersky
11.2. CoBpeMeHHble TIpodeccUuOHaNIbHBIE 0a3bl TaHHBIX U UH(OPMAIUOH-
HBIE CTIPABOYHBIE CHCTEMBI
1. UudopmarmonHo-mipaBoBas cuctema «I apant»
2. UndopmanmonHo-npaBoBas cucteMa «Koncynbrant [1mtocy

3. DnexrponHas sunukoneaus: http://ru.wikipedia.org/wiki/WiKi

4. CucremMa KoMIUIeKCHOTO packpbitus uHpopmauuu «CKPUH» -
http://www.skrin.ru/
11.3. CeprudunmpoBaHHbIe TPOTpaMMHBIE U alllIapaTHBIC CPEICTBA 3AIUTHI
uHbopMaIUu

— HC UCIIOJIB3YIOTCA
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- Cpena nporpammupoBanus R.

- Cpena nporpammuposanust Wolfram Mathematica

12.Onucanne MaTepuaIbHO-TEXHUYECKOI 0a3bl, HEOOXOAUMOI 1S OCy-
LIeCTBJICHUsS] 00Pa30BaTeJbLHOIO NMPoLecca M0 JMCHMILINHE
Tpebyercss noCTynn B KOMIBIOTEPHBIN KiacC JJi BBINOJHEHMS 3aJaHui s

CaMOCTOSITCJIbHOM pa60TBI.
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