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1. llesan ocBOEHMSI AN CIMIIJIMHBI

LlenssMu OCBOCHHSI TUCIMILTHHBI SBJSIETCS (DOPMUPOBAHKE Y O0YUAFOIIUXCS ONPEICICHHOTO
OOIT (m.5.4 OO6meit xapakrepuctuku OOII) cocraBa KOMIETCHIMA IS TOITOTOBKH K
poheCCHOHATTLHOMN JIeATEIbHOCTH.

Kon

HNuaukaTopbl A0CTHKEHHST KOMIIeTeHI it

CocraBJjsiiomue Ppe3yibTaTOB OCBOCHUSA

JIeCKPUIITOPbI KOMIIETEH M)

KOMIIETCHIMA I;Ic?::::[eel;:::zﬁl:[e Kox HaumenoBanue
MHIMKATOPA HHIUKATOPAa 10CTHKCHU A Kon HaumeHoBaHue
Biageer MatemaTuueckon
KyJIbTYpOW MBIIUICHHS,
YK(Y)- | maremMatuueckoil UHTyHIIUEH,
1.B1 CIIOCOOHOCTBIO K 0000IIEHHTO,
aHaIM3y [OCTABJIEHHOM
AHaémmpyeT IpoOIeMBI
LYK(Y)- 25 ; Offxilg;’:tﬂggﬂ CocTaBiseT aHHOTALUH T10
1.1 COCTABIAIOMIHE, VK(Y)- pe3ynbTaTam IonucKa
OCYILECTBIISET €€ 1.V1 HE(OpMALIHH 13
EKOMIIO3HIIHIO NEPBOHCTOHUKOB 1
HCCIICAOBATEIbCKOMN JINTEPaTyPhl
3HaeT OCHOBHEIE METObI,
YK(V)- | crmocoOsl 1 cpeicTBa MOUCKa,
131 MOJIy4YEeHHUs, XPAHEHUS,
nepepaboTKu HHPOPMAIUU
Crocoen VK(Y)- Bnaneer METOAaMH OLCHUBAHNS
1 B3 TIOCJICICTBUN Pa3INIHBIX
OCYHleCTBH’IIB peLIeHni 3a1aun
I;E:;E;IGCKHH PaccMarpuBaer Crioco0eH BBIACTAT aKTyaIbHYIO
MpOBTEMHBIX BO3MOJKHDIE BAPHAHTHI U MPAKTUYECKH 3HAYUMYIO
caTyami Ha paspeleHus nH(popMaLUIO U3 aHATU3UPYEMBIX
YK(V)-1 OCHOBE IL.YK(Y)- | Bo3Hukmeii HUCTOYHUKOB, BJIAJICET
CHCTEMHOLO 1.2 npoGemHoi VYK(VY)- | peneBaHTHBIMH METOAAaMH MOUCKA
noaxo1a, CUTyaIlHH, OLCHHBAs 1.Y3 uHdopmanuu, odnagaer
BBIAGATLBATE WX TOCTOMHCTBA U HaBBIKAMH KOMIIAPATUBHOTO
cTpaTerso HEIOCTATKH aHamM3a I/IH(})OpMaL[I/II/I,
- MOJTYYSHHON U3 Pa3IMUHbIX
HCTOYHHKOB
YK(V)- | 3HaeT kpuTepuu ONpeIeieHus
1.33 JTOCTOBEPHOCTH WHPOPMALIUU
Bnapgeet punocodckum
Paboraer ¢ HayuHBIMU VK(Y)- KaTeropHaJIbHBIM alIapaToM 1
TEKCTaMH, OTJIHYAET 1B3 MPUMEHSIET ero JIJIst
(axThl OT MHEHHH, apryMeHTAallUH C/IeIaHHbIX
UHTEpIpETaIHH, BBIBOJIOB
OLICHOK 1
I/I.YlIgY)— OIgOCHOBBIBaeT CBOHM VK(Y)- YMeeT conocTaBisTh pa3iIndaHbIe
BBIBOJIBI € 1V5 TEKCTBI, HCIIOIb3YsI KpUTEPHUHU
IPUMEHEHHEM HAYYHOTO MCCIIeI0BAHMSA
q’HHOCOibCKOFO 3HaeT KpUTEPUH HAyIHOTO
TIOHATHHHOTO YK(Y)- | uccnenoBanusi, 6a30BbIe METOBI
annapara 1.34 TEOPHUH apTyMeHTalnH, 0a30BbIe
¢dbunocodpckre NOHATHS
Cnocoben Hcnonb3yer Brnaneer crpaterusmu
VK(Y)-4 IIPUMEHSITh N.YK(Y)- | uadopmannoHHo- YK(Y)- | npencraBneHus pe3yIbTaTOB
COBPEMEHHBIE 4.2 KOMMYHUKAIMOHHbIE 4.B2 aHanm3a 1 00paboTKH

KOMMYHHUKATHBH

TEXHOJIOTHUH TIPU

nHpOPMALNH




Kon

HNHANKATOPBI JOCTHKEHHSI KOMIIeTeHIIUH

CocraBJjsiiomme pe3ysibTaTOB OCBOCHUSA

J1eCKPHIITOPBI KOMIIeTEeHI[Hii)

KOMITIETCHIINHA UL LD HaumeHoBaHnue
RGN KOH HHIUKATOPAa 10CTHKECHUHA KOI] HaumeHoBanune
HHIMKaATOpa
b€ TEXHOJIOTUH, TIOUCKE HEOOXOANMOM YMeeT ocynecTBISATh TOUCK
B TOM YHCIIE, Ha nHdopmanuu B VK(Y)- HEeo0XoAnMOoi nHpopMaIuy,
HMHOCTPaHHOM (- MIpOLIECcCe PeIICHHUs 4V MPOBOJIUTH €€ aHAIHU3 U 0TOOP
BIX) fA3BIKE (-aX), CTaHIapTHBIX ’ JUIsl pELICHUs [TOCTABJICHHBIX
Ut KOMMYHUKATHBHBIX 3amay
aKaJeMHUIeCKOTO 3a1ad Ha 3HaeT npaBuiia UCIOJIb30BaHHUS
u rOCy/IapCTBEHHOM U YK(V)- | mouckoBBIX cucTeM U 0a3 JTaHHBIX
po¢eCCHOHATBH HWHOCTPAHHOM (-BIX) 4.32 IUTA XpaHeHus1, 00paboTKH 1
oro SI3BIKAX nepeaayn nvHpopMarn
B3AHMO/ICHCTBHA Brnaneer HaBBIKaMH BEICHUSA
YK(Y)- | xoppeKTHOH yCcTHOI
4.B4 KOMMYHHUKAIIMHA Ha HHOCTPAHHOM
JemoncTpupyet SBBIKG
HWHTETPaTUBHBIE
YMEHHS CTIONIb30BATD YMeeT J0ruuecKy BEpHO,
HLYK(Y)- | JE0 HIeros VKO | ot yeriyio pos a
43 oOIIeHHne s 4.V4 HHF(’)CT YCTHYIO p
COTPYIHHYECTBA B PAaHHOM SI3BIKE, eTaeT
aKaJIeMHUIecKoit BBIBOJIBI
KOMMYHHKALIAH 3HaeT JTCKCHYESCKUE SAHMHUIIB,
o6IIeHNS VK(Y)- rpaMMaTH9YecKre KaTeTOPHH U
434 CTPYKTYPBI, UCTIOJIb3YEMBbIE B
YCTHOM OOIICHUH Ha
HHOCTPAaHHOM SI3BIKE
OTTK(Y)- Bnaneer HaBbIKaMu aHaJIM3a
1 B2 MaTeMaTHIECKUX TpoOIeM,
MOHATUIHBIM U (OPMATEHBIM
MaTeMaTHYECKUM aIllapaToM
[Ipumenenue
HOHSTHIHOTO H OTIK(Y)- YMeeT npUMeHATs METoAa
HOIIK(Y)- | Bopvamsioro LY3 | renmposanis x pemesiio
11 MaTeMaTHIECKOTO p p
. ammapara B KOHKPETHBIX 3a]1a4
podeCcCHOHANBHOM 3HaeT METOIbl MATEMaTHIECKOTO
Cnocoben eSTENBHOCTH MOJICITUPOBAHSL, (POPMYITHPOBKH
pemarb OIIK(Y)- | u moka3aTensCTBa YTBEPIKICHUH,
aKTyaJIbHbIE 1.32 BO3MOJKHBIE C(DEepHI X CBS3H U
OIK(V)-1 3aza4qu MIPIJIOKEHUS B IPYTHX 00TIaCTIX
(ynnamenTanbH MaTeMaTHYeCKOr0 3HaHHs
ol 1
TPUKIaAHOI OIIK(Y)- | Bnaneer HaBBIKaMu pa3paboTKH
MATEMATHKH 1.B3 MaTeMaTHYEeCKUX MOJEIEH 1
[Mpumenenne aITOPUTMOB
MaTeMaTHIECKOTO v 5
M.OIIK(Y)- | 2rmapara s OTIK(Y)- | | s x pememrio rayesx.
1.2 TOCTPOCHI 1.Y6 3aj1a4, OLIEHUBATh 3HAYMMOCTh
BBIYUCITUTEIHHBIX i
CXeM, MOTEIeH, MOJIyYaE€MBIX Pe3yJIbTaTOB
ATFOPHTMOB 3HaeT METO/Ibl PEeLICHHS
OIIK(Y)- | akTyaabHBIX ¥ 3HAUUMBIX
1.33 npoOsieM QyHIaMEHTAIBHOM 1
MPHUKIIATHOW MaTeMaTHKHI
Cnocoben OIK(Y Bianeer metonamu
HUCITOJIb30BATh 1 (¥)- HCCJICJIOBAHUSI MaTEMaTUYECKUX
aIalITHPOBATh [Ipumenenne mMeTo10B 2.B1 Mozenei
OTIK(Y)-2 CYILIECTBYIOLINE N.OIIK(Y)- | uccnemoBaHust OTK(Y)- | Yeer cr
MaTeMaTHICCKUE 21 MaTeMaTUIECKUX POUTE 1 HCCICNIOBATH
METOBI i MOJIeei 2.4 MaTeMaTU4ECKUE MOJEIN
CHCTEMBI OIIK(Y)- | 3HaeT OCHOBHBIC PUHIIUTIBI
MPOTrpaMMHUPOBA 2.133 MaTeMaTH4ECKOTO




) CocraBJjsiiomme pe3ysibTaTOB OCBOCHUSA
HHﬂl/lKaTopbl JAOCTHIKECHHUSI KOMIIETEHIHH -
Kon J1eCKPHIITOPBI KOMIIeTEeHI[Hii)
HaunmenoBanue
KOMIIETCHIMA HaumenoBanue
KOMIIETEeHIMH Kon
HHIUKATOPAa 10CTHKECHUHA Kon HaumeHoBaHue
HHIMKaATOpa
HUS IS MOJICTIMPOBAHUS
pa3paboTKu 1
peanusaiuu Biiazieet HaBBIKAMH HPUMCHCHHS
aJropuTMoB MaTeMaTH4EeCKOro
pereHns OIIK(Y)- | uHCTpyMEHTapHs 1S CO3JaHUA U
HPUKIIATHBIX 2.B5 HCCIIEIOBAHMS HOBBIX
3a1a4 ITpuMeHeHHE METOOB .
HOCTDOHHS 1 MaTeMaTHIeCKUX Mojeneil B
p ., €CTECTBCHHBIX HayKax
N.OIIK(Y)- | nporpammHOil
YMeeT IpUMEHSATh METOIbI
2.2 peanuzanuu
OIIK(Y)- | MmaTreMaTH4ecKoro
MaTeMaTHIECKIX V5
- . MOJICTINPOBAHHS K PEIICHATO
KOHKPETHBIX 3a1a4
3HaeT METObI TOCTPOCHHS U
OITK(Y)- n P
)34 HCCICIOBAHNS MaTeMAaTHIECKIX
' MojieTieil B eCTeCTBEHHBIX HayKax
Crnocoben Brnaneet HaBbIKaMHU
KOMOHHHMPOBATH UCTIONB30BaHUs ITPUKIIAJTHOTO
H afallTHPOBAThL OIIK(Y)- | mporpaMMHOro obecneueHus s
CYIIECTBYIOMINE 4.B2 pelieHus 3a1a4 B
MH(OPMAIHOHHO npodeccnoHaIEHOM
- JEATEIBHOCTH
ng;ﬁgﬁiiﬁ?ﬁ; YMeeT IpuMeHATh
4 DeIICHIA MAaTEMATHICCKUH SI3BIK, MCTOJIBI
AP IpuMeneHue HPH TOCTPOCHUH MOJIeNeH
3aJa4 B 0011acTH p OIIK(Y)- 6 N
mpoeccHonaTs I | J1OIK(Y)- COBPEMEHHBIX 4V 00beKTOB po(hecCHOHATBHOM
OTK(Y)-4 | oif nemrentmocrn . e HH(bOPMATHOHHO- JEATEIILHOCTH C UCIOJIb30BAHUEM
¢ yaeTom : KOMMYHHKALHOHHBIX HHCTPYMEHTAJIBHBIX CPEICTB
TpCGOBaHI/Iﬁ TEeXHOJIOTUH KOMIBIOTECPHOTO MOACTIUPOBAHU
I:IH(bOPMaHHOHHO 3HaeT npodeccHoHaATBHYIO
it 6e30macHOCTH
TEPMUHOJIOTHIO, COACPIKAHHUE
KJIFOUEBBIX IOHATHH U
OIIK(Y)- N
430 OIIpE/ICNICHUH, HCIIOIb3YEMBIX B
’ TEOPHH ¥ IPAKTHKE TPUMEHEHHS
HMH(POPMAIIMOHHBIX TEXHOJIOTUH B
Hayke U 00pa30BaHUN
2. MecTto qucuunimnnbl (MoayJs) B ctpykrype QOII
Z[I/ICL[I/IHJ'II/IHEI OoTHOCHUTCA K Oa3oBoii udactu bnoka 1 yqe6Hor0 I1J1aHa 06pasoBaTeJle0171
IIPOrPaMMEL.
3. [lnanupyembie pe3yJibTAThI 00y4eHUS MO JUCHMUILINHE
[Tocne ycrientHOro OCBOCHUSI JUCIUIUIMHBL Oy1yT chOpMHUPOBaHBI PE3YyIbTAThl O0yUEHUS:
Il1aHupyeMble pe3y/IbTaThl 00y4eH sl 10 JUCIUILIHHE Hnpukartop
Kon HanmenoBanue JOCTHKEHHSI
KOMIICTCHITNHA
PJI1 | 3Harh coaepkaHre U OCHOBHBIE ATAITbI aHAIN3a HHBECTUIIMOHHBIX MPoekToB U | MU.YK(V)-1.1
MX SKOHOMHYECKUX MOJIee NYK(Y)-1.2
P2 | 3HaTh OCHOBHBIC MMOHATHS U METOJIbI KPEJUTHBIX PACUCTOB N.YK(Y)-1.1
N.YK(Y)-1.2




PA3 | 3uare cnocoObl MOCTPOCHHS M PEIICHUS OCHOBHBIX Mojeneil ¢unancoBoit | W.YK(Y)-4.3

MaTEeMaTHKH, BIIAJIETh KIACCHUECCKIMH METOJAMH NX PElICHHUS N.YK(Y)-4.2
PI4 | YMerp  WCIONB30BaTh  NOJYYCHHbIC  3HaHWMs  Juis  IuianupoBanums | M.OHK(Y)-1.1
(YHKLIMOHUPOBAHUS U PA3BUTHUS TIPEAIPHATHUS W.OIIK(Y)-2.2

PS5 | Brnagers METOAMKAMHU TPOBEICHHS KOJHMYCCTBCHHOTO aHanu3a (uHaHcoBbix | M.YK(V)-1.1
oIepaluii, HaBLIKAMU PACUETa OCHOBHBIX XAPAKTEPHCTUK HWHBECTHIUOHHBIX N.YK(Y)-1.2
POEKTOB

OL[GHO‘IHBIG MCPONPUATHA TCKYIICTO KOHTPOJIA U HpOMG)KyTO‘IHOfI arTeCTaluu NpcaACTaBJICHbI B
KaJICHOapHOM peﬁTHHF-HJ’IaHe JUCHUITIINHBI.

4. CTpyKTYpa M cojiep:KaHue TUCIHUIIHHbI

OcHosHble 8U0bL YueOHOU DesimelbHOCU

Paznesbl AMCHUMIIMHBI Dopmupyemblii Buasb! yueoHoii resiTeIbHOCTH O0bem BpeMeHH, 4.
pe3yJbTaTt

00yuyeHus no

JAUCHHUILINHE
Pa3zpnen 1. PO1-PAS | Jlekuum 4
POuHAHCOBBIN aHAJIM3 B YCJIOBHUIX [IpakTrueckue 3aHaTHs 8
OnpeaeIeHHOCTH JlaGoparopHble 3aHATHS 4
CamocTosTenbHas paboTa 50
Paznen 2. PI1-PAS | Jlekmum 6
DUHAHCOBBIN AaHATU3 B YCIOBHAX [IpakTryeckue 3aHATHS 12
HeompeaeTeHHOCTH JlaboparopHble 3aHATHS 6
CamocTositenpHas paboTa 50
Pazgen 3. PI1-PAS | Jlekmum 6
MogaeaunpoBanue u [IpakTryeckue 3aHATHS 12
NPOrHO3MPOBaHUE HA (PHUHAHCOBOM JIabopaTopHbIe 3aHATUS 6
pbIHKE CamocrosTenbHas pabora 52

Coz[epxcaHI/Ie pa3acsioB JTUCHUIIIINHBI:

Pasznen 1. DuHaHCOBBIN AHAJIN3 B YCJIOBHUAX ONPEIeJEeHHOCTH

Meroapl HapalieHuss U JUCKOHTHPOBAaHMS JEHEXKHBIX CyMM. J[OXOAHOCTh (PUHAHCOBOHM oOmnepaiuu.
OxBuBajeHTHbIE cepun Iarexed. [lorokm mmarexkell. OCHOBHBIE XapaKTEPUCTUKM IIOTOKA IUIATEXKEH.
dunancoas peHrta. CBoiicTBa KOA()(GUIMEHTOB HapalleHUs MW JUCKOHTUpPOBaHHMS peHThl. OleHka
3((PEKTUBHOCTH HHBECTULHOHHBIX MPOEKTOB. VIHBECTHIIMM M MX BHJBL. 3aBUCHMOCTh MOKa3aTese
3((EeKTUBHOCTH OT MapaMeTPOB HMHBECTUIMOHHOTO MPOEKTa. BHYTpEeHHAS OXOAHOCTh OOJUTalu.
BpemeHHast cTpykTypa NpOLEHTHBIX cTaBoK. KymoHHas oGnuramms. 3aBHCHMOCTb IEHbI OOJNHMIaluu OT
BHYTpEHHEH J0XOIHOCTH, KYNOHHOH CTaBKU, Cpoka 10 morameHus. ®akropsl, BIUSIOMINE HA BEIUYUHY
M3MEHEHUS LIeHbl OONMrauuy NpH M3MEHEHWM ee BHYTpeHHeW poxoAHocTH. Jliopaius M IMoKasaTesb
BBIYKJIOCTH ~ obnurauuu. BpemeHHas 3aBHCHMOCTh  CTOMMOCTH  WHBECTHIMHM B OOJHMIalHMIO.
MmMyHH3MpYIOIee CBOMCTBO Jropanuu obnuranuu. VMHBecTunuu B moptdens obmuraumid. dropamms u
HOKa3aTeslb BBIMYKJIOCTH mopTdens. YnpasieHus noprtdeneM oOnuranuii B CTpaTerud UMMYyHHU3ALHU.
[IpocTeiimye akTUBHbIE U TACCHBHBIC CTPATETUH YIIpaBJIeHHUs MopTdenaeM o0Iurauii.

Tembl JeKuMi:
1. Hapamenue u TMCKOHTUPOBAHUE JCHEXKHBIX CyMM. [loToku miarexeil.
2. KonuuecTBeHHBIN aHATN3 MHBECTUIMNA C (PMKCUPOBAHHBIMU JOXOAAMHU.




TeMbl NpakTUYeCKUX 3aHATHIA:

1. TlpouenTHble cTaBku. HapaieHue 1 TUCKOHTUPOBAHHUE TI0 MPOCTHIM U CIIOKHBIM TIPOIICHTAM.
2. duHaHCOBBIC TOTOKH TUIATEXEH. PacueT mapamerpoB pUHAHCOBOW PEHTHI.

3. Omenka 3pPeKTUBHOCTH WHBECTUITMOHHBIX TPOEKTOB.

4, OOGnuranuu. MHBecTHIIMU B TOPTQENIh 00IHUTAITU.

Ha3Banus j1adbopaTopHbIX padoT:
1. Ouenka 3p(heKTHBHOCTH HHBECTUIIMOHHOTO MPOEKTA.
2. Tloptdenb obmuraui.

Pasznen 2. ®MHAHCOBBIHA AHAJIH3 B YCJI0BUAX HEONPEACJTCHHOCTH

@DUHAHCOBBIA PHIHOK U BEPOSTHOCTHBIE OCHOBBI MOJIEIMPOBAaHUS (DUHAHCOBOTO PBIHKA M pacuera
PUCKOB  IUIaTeXHBIX  O0s3aTenbcTB.  buHOMuanbHas ~ Moienb  ()MHAHCOBOTO  PBIHKA.
be3apOuTpaxHOCTh,  €AMHCTBEHHOCTb  PUCK-HEUTPAJIBHOM  BEPOSITHOCTH,  MApPTUHIAIBHOE
npejacTaBieHue. XeHKUPOBaHUE IIIATEKHBIX O00513aTelNbCTB HAa OWHOMHUAIBLHOM (DMHAHCOBOM
peiake. @Dopmyna Koxca-Pocca-PyOunmireiina. ®opBapanbie W (QbIOUYEpPCHBIE KOHTPAKTHI.
[Toprdenn mmatexHbIX 00s3aTENBCTB U pacyeT LIEH OMIIMOHOB aMEpHKAaHCKOTo Tuma. dyHKuuu
nosiesHoctd U Cankr-llerepOyprckuit  mapajgokc. Pacuer onTUMalbHOIO HMHBECTULIMOHHOIO
noprdens. CTpyKTypa LeH XeIKUPYIOIINX U HUHBECTUIIMOHHBIX cTpaTteruii B Mojenu Xo-JIu poiaka
obnurarnuii. @yHIaMEHTATBHBIC TCOPEMBl apOUTpaka M MOJHOTHL. CXEMBI PacueTOB TUIATEHKHBIX
00513aTeNBCTB HA MOJIHBIX U HEMOJHBIX phIHKaX. CTPYKTypa 1IEH OMIIMOHOB HA HEMOJHBIX PHIHKAX U
pBIHKax € OrpaHUYEHUsIMU. VIHBECTHIIMOHHBIE CTpaTeTMH, OCHOBaHHbIE HA  OINIMOHAX.
XemKUpPOBaHHUE IJIATEKHBIX O00SA3aTEIBCTB B CPEAHEM KBaJApaTHYECKOM. l'ayccoBckas MOMAENb
pBIHKa W pacdyeT (UHAHCOBBIX KOHTPAKTOB B cxeMax 'THOKoro" crpaxoBanus. JluckpeTHas
dbopmyna biaka-Illoynca. [lepexon oT OMHOMHANBHOM K HEMPEPBHIBHON Mozenu peiHKa. Dopmyna
u ypaBuenue bmika-llloynca. Mogens bioka-llloynca. "I'pedeckue" mnapameTpsl pHCK-
MEHEPKMEHTa, XEPKUPOBaHHE NPHU OIOPKETHBIX OrPAHUYEHHUSX U C YYETOM JIMBHJICHOB.
OnTtumanbHoe uHBecTUpOBaHUE. KoaM4ecTBEHHBIM aHanM3 JOJrOCPOYHOIO HHBECTHUPOBAHUS.
DUHAHCOBBIN aHAJIN3 B S)KOHOMHUKE CTPaXOBAHMUS.

TeMbl JeKINA:

1. buHoMuanpHas MoAeNIb (UHAHCOBOTO pHIHKA. be3apOuTpakHOCTh. X3IHKHUPOBAHUE
IUIaTeXHbIX 00s3aTenscTB. Popmyna Kokca-Pocca-PyOunireiina.

2. CrpykTypa IIeH OINIMOHOB HAa HEIMOJHBIX PHIHKAX M pBIHKAX C OrpaHHYCHHSIMH.
WMHBECTUIIMOHHBIE CTPATETUH, OCHOBAHHBIE HA OIIMOHAX.

3. Tlepexon or OMHOMHAILHOW K HEMPEPBHIBHON Moieu phiHKa. Mojenb u ¢popmyina bika-
[oyica. I'peyeckue nmapaMeTpsl pUCK-MEHEKMEHTA.

Tembl NIpaKTHYECKUX 3AHATHI:

1. ®opmyna Kokca-Pocca-PyObunmreitna n ee npumenenus. @opBap/iHble U (bIOYEPCHBIE
KOHTPAKTBHI.

[Toprdenn nuaTexHbIX 003aTENBCTB U pacyeT LEH ONMIIMOHOB AMEPUKAHCKOTO THIIA.
Pacuer onTUMaIbHOrO HHBECTUIIMOHHOTO MOPTdEs.

CTpyKTypa LIeH OMIIMOHOB Ha HEMOJHBIX PhIHKAX U PHIHKAX C OTPaHUYEHUSIMHU.

DneMEHTHI CTOXaCTUYECKOT0 aHaau3a. BuHepoBckuil mporecc.

Pacuetsr B Mmogenu bioka-Illoynca ¢ yuetom OrOIKETHBIX OTpaHUYCHUH, JUBEIACHIOB U
TPAHCAKIIMOHHBIX U3EPHKEK.

S

Ha3panust 1a6oparopHbIX padoT:
1. IlenooGpa3oBaHu€ OMIIMOHOB.
2. llenooOpa3oBaHue OOIUTAIMIA CO CTOXaCTUYECKON MPOIIEHTHOM CTaBKOM.



3. Omuuonsl. ®opmyna biarka-Illoyca.

Pa3nen 3. MojesimpoBaHue U MPOrHO3MPOBaHue HA (PMHAHCOBOM PbIHKE

BepositHocTHast monens (uHaHCOBOro phiHKA. DGGEKTUBHBIN MOPTQens Mpu (PUKCHPOBAHHOM
3HAUEHUU OXKHUJAEMOU JOXOTHOCTU. DP(PeKTUBHBINH MOPT(Ens B 3aBUCHUMOCTH OT OTHOIICHHS
WHBECTOpa K puCcKy. Monenb MapkoBuTiia ¢ Oe3pHUCKOBBIM aKTHBOM. Mojenb MapkoBuTIa B
cllydae Halu4usl JOIOJIHUTEIbHBIX JIMHEWHBIX orpaHudeHuid. J(uBepcudukanus moprdens Kak
crocob CHIKeHUs prcka. Mojens 1ieHooOpa3oBanus puHaHcoBbIX akTuBOB (Capital Asset Pricing
Model, CAPM). Mopgens lapna-Jluataepa. Moaens 1neHooOpa3oBaHus (PUHAHCOBBIX AKTHBOB
bmka.  PeiHOWHBIe — WHAEKchl.  MHorodakropHas — mojenb.  OmeHka — KO3(QQHUIMEHTOB
MHOro(akTOpHOW Monenu ¢ OE3pUCKOBBIM aKTHBOM M B Cllyyae €ro OTCYTCTBUA. | umoresa
3¢ GeKTUBHOTO pbIHKA. JIMHEHHBIE BpPEMEHHBIC PsIbl. ABTOPETPECCHOHHAST MOJIENb CKOJB3SIIETO
cpennero  ARMA(p,q). MogaenupoBanue C IOMOINBIO JIMHEHHBIX BPEMEHHBIX  PSIOB.
MonaenupoBanue ¢ nomombsio ARMA(P,q). Henuneiinsie Bpemennsie psasl. Moaean ARCH(p),
GARCH(p,q). Moaenu croxactuyeckoii BonatwibHOcTH. Mepa pucka (Value at Risk, VaR).
OkoHoMuYeckue mozenu pacuera VaR. [IporHo3upoBaHue 3BOJIIONMU (PUHAHCOBBIX AKTHBOB C
MOMOIIIBI0 COBPEMEHHBIX METOJIOB TEXHHYECKOTO aHAJIH3a.

TeMBI JeKINH:

1. OcHOBbI mOPTQETLHOTO aHaANM3a B YCIOBHAX HeompexaeldeHHocTtd. [loprdens
MapxkoBuTiia.

2. Mopenp 1eHO0Opa3oBaHUs (PMHAHCOBBIX aKTHUBOB. MHoOrodakTopHas Monenb. Teopus
apOUTPaKHOTO IIEHOOOPa30BaHUS.

3. JluHelHbIe M HETMHEHHBIE BpEMEHHBIE psiibl. PacueT cTomMoCTH pHcKa.

TeMbl NpaKTHYECKUX 3aHATHIA:

VYnpasienue noprdenem ¢ 6e3pHCKOBBIM aKTHBOM.

Omenka pricka B MOJIENHN IIEHO00pa30BaHusl PMHAHCOBBIX aKTHBOB.
MuorodakropHas Mmoaesb. OneHka KodpGUIIEHTOB.
MonenupoBaHue ¢ MOMOIIBIO TUHEHHBIX BPEMEHHBIX PSI/IOB.
Mopnenu cToXacTU4eCKO BOIATUILHOCTH.

MeToapl UMUTAIMOHHOTO MoenupoBanus VaR.

ogakrwdE

Ha3panus 1aGoparopHbIX pador:
1. OnTtumanbHbIM MOpTdENb EHHbIX Oymar.
2. Tloctpoenue moxenu ARMA(p,Q).
3. OueHnBaHHE MOMEHTa MaKCUMyMa LIeH aKTHBA.
5. Opranusanusi cCaMOCTOATEIbLHON PadoThI CTY/ICHTOB

CamocrosiTenbHast paboTa CTyJI€HTOB MPU U3YyYEHUH JUCLUILIMHBI (MOIYJs) IPeaycMOTpeHa
B CJIEAYIOUIMX BUAAX U pOopMax:
— PabGota ¢ JEKIMOHHBIM MaTepHaOM, IMOMCK M 0030p JHUTEpaTypbl U 3JIEKTPOHHBIX
HMCTOYHUKOB WH(OpMAIMU TT0 MHIUBHUIYAIBHO 3aJaHHOM MpobiieMe Kypca,;
— H3yuenue TeM, BRIHECEHHBIX HAa CAMOCTOATEIbHYIO TPOPAOOTKY;
— Ilouck, ananus, CTpyKTypupOBaHUE U Mpe3eHTalus HHbopMauy;
— DBroinonnenune nomamHUX  3aJaHUN, pacdyeTHO-Tpapuyeckux padoT W JIOMAIIHUX
KOHTPOJBbHBIX padoT;
— IloaroroBka k mabopaTopHbIM paboTaMm;
— [IloaroroBka K OLIEHUBAIOLIUM MEPOTIPUSATHUSIM.
6. YueOHO-MeTOAMYEeCKOe M MH(OPMALIMOHHOE 00ecnievyeHre TUCHHIIUHBI



6.1. YyeOHO-MeTOANYECKOE o0ecIedeHue
OcHoBHas1 JuTEpaTypa

1. Joy, FO. Metoas! u anroput™msl puHancoBoit MatemaTuku: MoHorpadus / FO. Jloy; nox
penakuueit E. B. Yenypuna; nepeBon ¢ anrnuiickoro C. B. Xynenea. — 3-e uzn. —
Mocksa: JIaboparopus 3nanmii, 2017. — 754 c. — ISBN 978-5-00101-519-2. — Texkcr:
AJIeKTPOHHBIN // Jlanb: anekTponHo-6nbOmoreynas cucrema. — URL:
https://e.lanbook.com/book/94169 (nata obpamenus: 12.08.2018). — Pexum gocTyma: 1jist
ABTOPU3. MOJIb30BATEIICH.

2. OwunancoBas Mmarematuka. Koncnekr nexknuii (KoncnekT neknuii): yueoHoe mocooue / I1. H.
Bbpycos, T. B. ®unatona, H. I1. Opexoga, II. I1. BpycoB. — Mocksa: 2015. — 152 ¢. —
ISBN 978-5-406-03768-3. — Tekct: anekTpoHHbIH // JIaHb: 371eKTpOHHO-0MOIHOTeYHAas
cucrema. — URL: https://e.lanbook.com/book/53583 (nata oopamienus: 12.08.2018). —
Pexxum noctyna: A aBTOpU3. MOJIb30BaTENCH.

3. IHupsies, A. H. OcHOBBI cCTOXacCTHYECKOM (PUHAHCOBOW MaTeMaTHKHU: MOHOTpadus: B 2
tomax / A. H. lllupseB. — Mocka: MITHMO, [6. r.]. — Towm 1: ®@akrsl, moxenu — 2016.
— 440 c. — ISBN 978-5-4439-2391-5. — TekcT: 3neKTpoHHbIH // JlaHb: 3JeKTPOHHO-
oubnmoreunas cucrema. — URL.: https://e.lanbook.com/book/80132 (marta obpaieHus:
12.08.2018). — Pexum qocTyrma: jisi aBTOPHU3. TOIb30BaTEICH.

4. Hlupses, A. H. OcHOBBI cToXxacTudeckoii (puHaHCOBOW MaTeMaTUKU: MOHOTpadus: B 2
tomax / A. H. lupsieB. — Mocksa: MIITHMO, [6. r.]. — Towm 2: Teopust — 2016. — 464 c.
— ISBN 978-5-4439-2392-2. — TekcT: a5eKTpoHHbIH // JIaHb: 2JIEKTPOHHO-OMOINOTEUHAS
cucrema. — URL: https://e.lanbook.com/book/80133 (nata oopamienwus: 12.08.2018). —
Pexxum moctyna: A aBTOpU3. MOJIb30BATENCH.

5. Bouapos, I1asen [TerpoBru. ®unancoBas Mmaremarrka: yaeOHuK it By30B / I1. I1. Bouapos,
10. ®. KacumoB. — Mocksa: 'apaapuku, 2002. — 624 c.: wi. — Univers. — bubnuorp.: c.
619-620.. — ISBN 5-8297-0078-6. — TekcT: HEemoCpeICTBEHHBIH.
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C68900

Jlono/THMTeIbHAS JIUTepaTypa

1. 3agauu o punaHCcOBOM MaTemaTHKe (17151 6akanaBpoB): yue6Hoe mocodue / I1. H. bpycos,
I1. I1. Bpycos, H. I1. Opexona, C. B. Ckoponynuna. — 2-e uzn. — Mocksa: 2014. — 286 c.
— ISBN 978-5-406-03746-1. — TekcT: 31eKTpoHHBIH // JIaHb: 37€KTPOHHO-OMOINOTEUHAs
cucrema. — URL.: https://e.lanbook.com/book/53412 (nata o6pamenwus: 12.08.2018). —
Pexum noctyna: st aBTOpU3. MOJIb30BaTENEH.

2. T'ucun, B. b. MaremaTnueckne OCHOBBI (PMHAHCOBOM SKOHOMUKH: yueOHOe mocodue / B. b.
I'ucun, A. C. Iunenko, b. A. Ilytko. — Mocksa: [Tpomereii, 2018. — 170 c. — ISBN 978-
5-907003-53-8. — TekcT: anekTpoHHEbIH // JIaHb : 3eKTpOHHO-0MOIMOTeYHAs CHCTeMa. —
URL.: https://e.lanbook.com/book/107098 (narta o6pamenus: 12.08.2018). — Pexum
JOCTYTIA: JIJIsl aBTOPU3. TIOJIH30BATEIIECH.

3. UycaButuHa, I'. H. OcHOBBI puHaHCOBON MaTeMaTHKH: yueOHoe nocobue / I'. H.
YycaButnHa. — 3-¢ m31. — Mocksa: ®JIMHTA, 2014. — 176 ¢. — ISBN 978-5-89349-
988-9. — TekcT: anekTpoHHbIi // JlaHb: 31eKTpoHHO-0nbIHoTeuHas cuctema. — URL:
https://e.lanbook.com/book/51868 (nata obparenus: 26.08.2018). — Pexxum goctyma: aist
aBTOPH3. MOJIb30BATENEH.

4. MensuauxoB A.B., ITonmosa H.B., CkopusikoBa B.C. Maremaruueckue MeTo 16l PUHAHCOBOTO
ananu3a. — M. Aakui, 2006. — 440 c¢. URL: http://ecsocman.hse.ru/text/19291391

5. KamamaukoBa, Taresina BnagumupoBna. @uHaHCcOBas MaTeMaTHKa: yaeOHOE TTocoOue IJis
By30B / T. B. Kanamnukosa, U. B. Jlomyxun; HanimonaneHbli1 nccienoBarenbckuit ToMckuii
nonutexuuueckuit yausepcuret (TIIY), UnactutyT nucranimonnoro oopasosanus (M10O).



https://e.lanbook.com/book/94169
https://e.lanbook.com/book/53583
https://e.lanbook.com/book/80132
https://e.lanbook.com/book/80133
http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C68900
https://e.lanbook.com/book/53412
https://e.lanbook.com/book/107098
https://e.lanbook.com/book/51868
http://ecsocman.hse.ru/text/19291391

— Tomck: Uzn-Bo TITY, 2014. — 94 c.: un. — bubnuorp.: c. 87. — Tekcr:

HEIOCPEICTBCHHBIMN.

http://catalog.lib.tpu.ru/catalogue/advanced/document/RU%5CTPU%5Cbook%5C293117

6.2. UudopmanmonHoe 1 NporpaMMHoe odecriedeHmne

Internet-pecypcer (B T.4. B cpene LMS MOODLE u np. oGpa3oBarenbHble 1 OUOIMOTEUHBIE
pecypcenl):

1.

2
3
4.
5

http://www.lib.mexmat.ru - Dnekrponnast 6ndaroreka MM® MI'Y;

. http://www.mathnet.ru - O6miepoccuiickuii MaTeMaTHYECKUiT IOpTAJ,

. http://www.benran.ru - bubaroreka o ecrectBeHHbIM Haykam PAH.
http://window.edu.ru — Exunoe okHO 0CTyma kK 00pa30BaTe/IbHBIM PECypcam.
. IIpodeccronasnbpubie 6a3bl TaHHBIX U HH()OPMAIUOHHO-CIIPABOYHBIC CHCTEMbI JOCTYITHBI

0 cchUIKe: https://www.lib.tpu.ru/html/irs-and-pdb

JIuneH3snoHHOE MporpamMMmHoe odecrnieueHue (B cooTBeTcTBUM ¢ IlepeuHem JIMIEH3UOHHOTO
nporpaMmMHoro odecrnedenus TIIY):

7-Zip;

Adobe Acrobat Reader DC,;

Adobe Flash Player;

AkelPad,;

Cisco Webex Meetings;

Document Foundation LibreOffice;
Google Chrome;

CoNoOA~WNE

. Mozilla Firefox ESR;

Microsoft Office 2007 Standard Russian Academic;

10. PTC Mathcad Prime 6 Academic Floating;

11. Tracker Software PDF-XChange Viewer

12. WinDjView;
13. Zoom Zoom:;

7. OcoOble TPeOOBAHNS K MATEPUAIbHO-TEXHUYECKOMY 00ece4YeHUI0 TN CIUTIIMHbI

B yueOHOM mpomecce HcCmomb3yeTcs cileayroliee JIa00opaToOpHOE OOOpyNOBAHUE IS
MIPaKTUYECKUX U JJAOOPATOPHBIX 3aHSATHI:

Ne

HanmeHoBanmue CrenuajabHbIX l'lOMe]J_IeHPli;l

HaumeHoBaHue 000pya0BaHus

3aHATUHI BCEX THIIOB, KypCOBOTO
POEKTHUPOBAHHUS, KOHCYJIbTAIIUN, TEKYILIEr0
KOHTPOJISI ¥ IPOMEKYTOUHOW aTTeCTAIlHN
634028, ToMmckas o6nacTh, T. TOMCK,
JlennHa mpocIexT, 1. 2 418

1. | Aynuropus s mpoBeaeHHs yueOHbIX | [locka ayauropHast HacTeHHas - 1 wT.;

3aHITHH BCEX THUIIOB, kypcosoro | Hlkad mist opexasl - 1 mr.; Ilkad ans
IIPOEKTUPOBAHUS, KOHCYJIbTAlUH, TEKYIIETro | JOKYMEHTOB - | mT.;
KOHTPOJSI W TpOMEeXyTouyHoi arrectaumu | Kommekr yueGHON wmebGenmun Ha 10
(KOMIIBIOTEPHBIHN KJ1AcC) MOCaI0YHBIX MECT;
634028, Tomckas oonacTh, T. TOMCK, KommbroTtep - 11 IIT.
Jlenuna npocmexr, 1. 2 427A

2. | Aynutopus AJs IpOBEISHHs y4eOHbIX Kommekt yue6HOI MebGenn Ha 50

MI0CAJI0YHBIX MECT;
Komnerorep - 1 wr.; [IpoexTop - 1 mrT.

PabGouast mporpamma cocraBieHa Ha ocHoBe OOmel XapaKTEPUCTHKKA 00pa3oBaTebHON
nporpamMbl 1o HampasieHuto 01.04.02 Ilpuknagnas marematuka W HH(pOpMaTHKa, MPOQUIb
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