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Mporpammy avcumnnuHbl paspabotan(a)(1) AOUEHT, K.H. (aoueHT) XanmynnuH C.I. kadbenpa
MaremMaTtnyeckom CTaTUCTUKN oTaeneHne npuknagHom MaTeMaTukm 1 MHpopMaTuku |
Samig.Haliullin@kpfu.ru

1. Uenn ocBOEHNS AUCLUMINHBI

Llenamn ocsoeHme ancumnnuHbl "CToxacTu4eckuin aHanns" aBnstoTcs: oopMmpoBaHmne
mMaremMaTn4yeckom KynbTypbl CTYLEHTOB, pa3BUTUE CUCTEMHONO MaTteMaTn4eCckoro MbilieHns.
OvcumnnuHa npeanonaraet yrnybneHHoe n3y4yeHne MeToA0B MCCNENOBaHNS PasnyHbIX MPOLLECCOB,
B YACTHOCTW, NPUMEHEHNe naen Teopun MapTUHranoB U CTOXaCTUYEeCKOro nHTerpana.

3HaHWs, NPaKTUYECKNE HaBbIKW, NMOMYYEeHHbIE MPU OCBOEHUM AUCUUMANHDI "CTOXacTUYeCKuiA
aHanma" ncnonb3yTcs 0by4yaeMbIMU MPU N3Y4EeHUM NPOGECCUOHANBHBIX OUCUMMIIWH, a TaKXe npw
BbIMOMHEHMMN KYPCOBbIX 1 OVUMIOMHbIX paboT.

3anauu, peweHne KOTOpbIX obecrneynsaeT LOCTUXEHME Lenn:

1.cpopMMpoBaHME NOHUMAHMS 3HAYUMOCTM MATEMATMYECKOW COCTaBNSIOWEN B
€CTeCTBEHHO-Hay4HOM obpa3oBaHunn bakanaepa;

2.03HaKOM/EHNE CUCTEMbI MOHATUIA, UCMONb3YEMBIX A1 ONMCAHNS BaXHENLWNX MaTeMaTUYECKMX
MoJenel U MaTeMaTM4ecknx MeTo4oB B MX B3aUMOCBSA3U;

3.00OpMUPOBaHME HABLIKOB U YMEHUIA UCMONb30BaHUS COBPEMEHHbIX MaTeMaTnyeckx Moaenen v
METO0B.

2. MecTo AUCLMNNHDBI B CTPYKTYpe OCHOBHOM 06pa3oBaTtenibHOM NPorpaMmbl BbiCLLEro
npodpeccrmoHanbHoro o6pa3oBaHus

DaHHas yuebHas aucumnnnHa BktodeHa B pasgen " 51.B.[0B.20 OucumnnnHbl (Mogynm)" OCHOBHOW

obpasoBaTtenbHol nporpammbl 01.03.04 MNpuknagHas MaTtematuka n OTHOCUTCS K AUCUMNINHAM Mo
Bbibopy. OcBavBaeTcs Ha 4 Kypce, 7 CeMecTp.

OucumnnnHa "Croxactnyeckuii aHanms" BXOAWUT B BAPUATUBHYIO HYacTb MPOGECCMOHANbHOro LmMKna
noarotoBku 6akanaspa no HanpasneHuto "010400.62-63.0B.3. MNMpuknanHas matemMaTka u
NHdopmartmka".

INNornyeckas v cogepxarefibHo-MeToanyeckas B3aMMoCBs3b C APYrmMy OUCUUMNIMHAMU U 4acTaMu
OOQIT BblpaxaeTcs B Cneayowem.

Lna ocBoeHUs AncUMNANHbI UICNONb3YIOTCSH 3HAHWUS, YMEHUS N BUAbI OEATENbHOCTMW,
chopmMupoBaHHble B NpoLecce n3ydYeHns npegmeTos "Teopns BEpOATHOCTEN U MaTeMaTnyeckas
ctatuctuka", "Teopusa cnyydanmHbix npoueccos”, "Teopns MapTuHranos".

TpeboBaHUs K BXOOHbIM 3HAHUSIM 1 YMEHUSIM CTYAEHTa - 3HaHWE Uaein n MeTo40B TEOPUM
BEPOATHOCTEN, MaTemMatnyeckoro 1 nocnenoBsaTenbHOro aHanmsa, MaTeMaTM4eckon cTaTUCTUKN.
3HaHWS 1 yMeHus, popMupyemblie B npouecce ndydyeHns gucumnnmHbl "Ctoxactmyeckunin aHanns"
6ynyT NCnonb30BaTbCs B faNbHeWeln NpakTnyeckon paboTe BbiNyCKHMKOB.

OvcumnnuHa ynutaetcs Ha 4 kypce 0byyeHus.

3. KomneTteHuumn obyuarowerocsi, popMupyemble B pe3ynbTate 0CBOEHUS AUCLUMIINHDI
/mopyns

B pesynbTate 0CBOEHUSI AMCLMNINHBI (QOPMUPYIOTCS CReaytowmne KOMNeTeHUNN:

Pacwudposka

LLincpp komneteHumu npuobpeTaemMon KOMNeTeHL MU
OrlK-1
(npodhbeccmoHanbHble FOTOBHOCTbIO K CAMOCTOSTENbHON paboTe
KOMNeTeHLmm)
OriK-2 CMOCOOHOCTBIO UCMOJIb30BAaTb COBPEMEHHbBIE MATEMATNYECKNE
(npodbeccrnoHanbHble METObl N COBPEMEHHbIE NPUKNAAHbIE MPOrPaMMHbIE CpeacTesa
KOMMeTeHuunn) 1N oCBanBaTb COBPEMEHHbIE TEXHONOMrMM NPOrpamMMmpoBaHns
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PacwudpoBka
Lincpp komnereHuyu npuobpeTaeMor KoMneTeHLUU
MK-6 CNOCOBHOCTBIO OpraHn3oBaTb PaboTy ManbIx rpynn
(npodhbeccmoHanbHble NCHONHATENEN P P y Py
KOMMeTeHuunm)
MK-7 CNoCcobHOCTbIO onpeaensiTb 3KOHOMUYECKYHO
(npodbeccmoHanbHble LLenecoobpasHOCTb MPUHUMAEMbIX TEXHUYECKUX U
KOMreTeHuunn) OpraHn3aunoHHbIX PeLeHniA
MK-9 CNOCOBHOCTBIO BbISIBUTL ECTECTBEHHOHAYYHYHO CYLWHOCTb
npobnem, BO3HUK nX B X n NOH %
(NPOCheCCMoHanbHbIe pobnem, BO3HMKAIOLL, ofe npodeccrnoHanbHom
KOMMETEHLINM) [eATeNbHOCTM, FOTOBHOCTbIO MCMONb30BaTh ANS MX PEWeHMS
COOTBETCTBYIOLWNIA eCTeCTBEHHOHAYYHbI annapart

B pesynbrate 0CBOEHUS OUCUUMINHBLI CTYOEHT:
1. DONXEH 3HaTb:

1) B obnactun Haquo-mccne,uosaTeanKoM OeATeNbHOCTW:

(MK-1) cnocobHoCTb AeMOHCTpaumm obleHay4HbIX 6a30BbiX 3HAHWIA ECTECTBEHHbIX Hayk,
MaTeMaTuky 1 MHOPMaTUKM, NOHNMAHNE OCHOBHbIX (PAKTOB, KOHLENUWUA, MPUHLUMOB TEOPUIA,
CBS3aHHbIX C MPUKNaAHON MareMaTnkom N NHGOPMaTUKON;

(MK-2) cnocobHocTb NpuobpeTaTb HOBbIE HAay4HblE U MPOGECCUOHANBHBIE 3HAHUS, UCMONb3YS
coBpeMeHHble 06pa3oBatefbHble Y MHAPOPMALMOHHbBIE TEXHONOTU;

2. DONIXEH yMeTb:
2) B npoekTHOM 1 NPON3BOACTBEHHO-TEXHONOMMYECKOWN OEATENbHOCTH:

(MK-6) cnocobHOCTbIO OCYLWECTBASTL LieNeHanpaBneHHblil MONCK MHAPOPMALIMN O HOBEMIIMNX HAY4YHbIX
N TEXHONOMMYECKNX OOCTUXEHMAX B CETU VIHTEPHET 1 U3 ApYyrnx NCTOYHUKO;

3. DONXEH BnaneThb:

(MK-8) cnocobHOCTb hopMMpoBaTb CYyXAEHNS O 3HAYEHUN 1 MOCNEACTBUSIX CBOEN
npogpeccnoHanbHOM OeATeNbHOCTU C Y4eTOM coLmanbHbIX, NPOMPEeCCNOHaNbHbIX U 9TUYECKMX
no3nuni;

4. nONXeH OEeMOHCTPNPOBaTb CMNOCOOHOCTb M FTOTOBHOCTb:

3) B opraHmsaumoHHO-ynpaBneH4YeCcKon OesTeNbHOCTH:

(MK-9) cnocobHocTb NprnobpeTaTtb N NCNONb30BaTb OPraHN3aUMOHHO-YNPaBNEeHYECKE HaBblkM B
npogpeccrnoHanbHOM 1 coumanbHON OeaTeNbHOCTY;

4. CTpyKTypa u cogepxaHve AUCLUMNIUHbI/ Moayns
Obwas TpynoeMKOoCTb AMCLMMANHBI COCTABASIET 2 3a4eTHbIX(ble) eanHuL(bl) 72 Yyaca(oB).
dopma NPOMEXYTOYHOro KOHTPONS AUCLMMINHBI 3a4€T B 7 CEMecTpe.

CyMMapHo no AMcumnanHe MoxHo nony4ntb 100 6anno., U3 HMX Tekylwas paboTta oueHmBaeTcs B 50
6anno., ntorosas popma KoHTpons - B 50 6annos. MnHMManbHoe KONMYeCTBO ANs JOMnycKa K 3a4eTy
28 6annos.

86 6annos 1 bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopowo" (xop.);

55-70 6annos - "ynoBnetBoputenbHO" (yaoo0B.);

54 6anna n MeHee - "HeynoBNeTBOPUTENbHO" (Heya.).

4.1 CTpyKTypa 1 comepXxaHue ayguTopHon paboTtbl No gucuunnmHe/ MOaynto
TemaTtnyeckun nnaH gucUUNIUHbI/MOAYNS
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Paspen
ducumunnuHbl/
Moayns

CemecTp

Henens
cemecTtpa

Buabl n yachbl
ayAuTOpHON paborThbl,
MX TPYAO0EMKOCTb
(B yacax)

Nexkunn

MpakTnyeckue
3aHATUSA

NaboparTopHbie
pabotbl

Tekywiue coopmbl
KOHTpOns

Tema 1. lNocTtaHoBKa
.|3ana4 nHeBecTnpoBaHus
N XeOXNPOoBaHUS.

2

0

Tema 2. ONuUWOHDI.
.|PaunoHanbHas
CTOMMOCTb OnuuoHa.

Tema 3. Teopus
pac4yeTta CTOMMOCTU U
XeOXMpPYoLWmnx
.|cTpaTternn ons
OnNuUMOHOB
€BpOnenckoro Tuna ¢
ONCKPETHbIM BPEMEHEM.

3-5

Tema 4. Teopus
pacyeTta CTOMMOCTU U
XeOXMNPYOLWNX
|cTparernin onga
OnuMoHOB
amepurKaHcKoro tuna ¢
ONCKPETHbIM BPEMEHEM.

6-9

Tema 5. luckpetHoe
.|Bpems - Teopus u
pacyeTbl.

10

Tema 6.
OndpdyanoHHas
‘Imooenb onHaHCOBOroO
pbIHKA.

11-12

Tema 7. Teopus
pac4yeTta CTOMMOCTU U
XeOXMpPYoLWmnx
cTpaterui gns
‘lonumoHoB
€BPOMNenckoro Tmna c
HenpepbIBHbIM
BPEMEHEM.

13-17

10

Tema 8. HenpepbiBHOE
.|Bpems - Teopus
pacyeTbl.

18

Tema . Toroesas
" |dpopma KoHTponsA

3a4eT

UTtoro

36

4.2 CopepxaHvue OUCLUMNUHbBI
Tema 1. NocTtaHOBKa 3aAa4 MHBECTUPOBAHUA U XeO)XUPOBaHUA.
npaKkTudeckoe 3aHsitne (2 yaca(os)):

MepBUYHbIE 1 BTOPUYHbIE LieHHbIe Bymary Ha pbiHke. AKumm 1 obnurauunn. MoHaTrue noptdoens
nHBecTopa. MIHBeCcTMUMOHHAs 3anava. XenxX. EBponeiickuii n ameprkaHCKmin TMnbl xeaxa.

Tema 2. OnuuoHbl. PauuoHanbHasg CTOMMOCTb OMLMOHA.

PerncTpaunoHHbiin Homep 968615
Crtpanuua 5 us 12.
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npaKkTudeckoe 3aHsitne (2 yaca(os)):

Mpoun3BoaHble LeHHble Bymaru. OnumnoH. EBponeickuii 1 ameprkaHCKWii TUnbl onumnoHoB. MNoHsTHe
cnpaBeannBoi CTOMMOCTY OMLMOHOB.

Tema 3. Teopml pacdyeTa CTOMMOCTU U XeOoXUPYyrLLunxX CTpaTervM Aanga onunoHos
EBpOHEﬁCKOFO T™Mna ¢ QUCKpeTHbIM BpeMeHeM.

npaktnyeckoe 3aHsitne (6 4yaca(os)):

JlokazatenbCTBO TEOPEMBI O CyLWECTBOBAHUM MUHUMANBbHOMO Xeaxa esponenckoro tuna. Boisog,
doopMyIbl paLMoHanbHOM CTOMMOCTU U XeOXUPYHOLWen cTpaTermu.

Tema 4. Teopus pacueta CTOMMOCTM U XeOXUPYIOLUX cTpaTerun ans ornunoHoB
aMepuUKaHCKOro Turna ¢ ANCKPETHbIM BpeMEHEM.

npakTnyeckoe 3aHsitne (8 4aca(os)):

Teopusa onTMManbHOM OCTAHOBKWU. XapakTepusauus LeHbl Kak HauMeHbLen 3KCUeCCUBHOW
MaxxopaHThbl. [loka3aTrenbCTBO TEOPEMbI O CYLECTBOBAHUN MUHUMANIbHOMO XeaXxa aMepukKaHCKoro
mna.

Tema 5. [IuckpeTHOe BpeMS - TEOPUS U pacyeThl.
npakTnyeckoe 3aHsitne (2 4aca(os)):

KoHTponbHas pabota no npoiaeHHbIM TEMaM.

Tema 6. OuddysmoHHasa moaesnb OUHAHCOBOrO pbIHKA.
npaktnyeckoe 3aHsitne (4 yaca(os)):

[MoHTSATUE HenpepbIBHOrO pbiHka. CTOXaCTUYECKUA MHTErpan u CTtoxacTuiecknin gudpdpepeHuman.
Odundpdoy3noHHas Mooenb HernpepbiBHOro PUHaAHCOBOroO PbiHKA.

Tema 7. TEOpVIﬂ pac4yeta CTOMMOCTU U Xe O XXNPYHoLLUX CTpaTerMVI Ans onunoHoB
EBpOneVICKOFO TUNna c HenpepbiBHbIM BpEMEHEM.

npakTudeckoe 3aHsitne (10 yaca(oB)):

MoHsiTne apbutpaxa. Xeoxupyrowas ctpaterns ons onumoHa eBponenckoro tmna.
Tema 8. HenpepbiBHOE BpeMs - TeOpUS U pacyeTbl.

npakTnyeckoe 3aHsitne (2 4aca(os)):

BbiBoa popmynbl bnaka-LWoynca. [lomawHsas KOHTponbHas pabota no teme "OAndody3voHHbIe
MoOenn n ux NpUMeHeHnsa Ha oHaHCOBOM pPbiHKe"

4.3 CTpyKTypa 1 copgepXxaHue caMOCTOSITENIbHOM paboTbl AUCUUMINHBI (MOLYNSA)

Bunobi
N Paspen Cemect Hepensi | camoctositensHon [TpynoemMKoOCTb ;&%ﬂ:;';g:;g:ga
AucumnnuHbl pcemecrpa pabotbl (B yacax) 260TbI
CTYyOEeHTOB P
n3y4yeHue
Tema 1. MNocraroska ﬁg:gn:rTeSboHom MUCbMEHHbIN
1.|3a0a4 nHBeCcTMpoBaHUS 7 1 mMHgHCgEOM 6 oTyeT
N XeOXNPOBaHUA.
PbIHKE N pblHKE
LieHHbIX Bymar.
HanucaHue
anroputMa onas
Tema 2. ONuUMOHBI. o
ema 2. Onumno BblUNCTEHNs AMCMEHH b
2.|PaunoHanbHas 7 2  |paunoHanbHoWn 6 oTyeT
CTOMMOCTb OnunoHa. CTOMMOCTU U
XeoXNPYoLWMX
cTparerumn
PerncrpaumnoHHbli Homep 968615 OBAEKTPOHHEH
il VHUBEPCHTET
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Buabl
N Paspen Cemectp Hepens | camocTosiTensHon [TpyA0eMKOCTb ;%%%:L:?:;Eﬂg;
AducumnnuHbl cemecTpa paborthbl (B wacax) pa6oTb
CTyAOeHTOB
HanucaHue
Tema 3. Teopus nporpaMmbl 4nsas
pacyeta CTOMMOCTU U BblYNCNIEHNS
XeOoXNPYoLWmX paunoHanbHou
3.|cTpaTterun ons 7 3-5 |[cTouMOCTM U 6 ﬁeMOHCTpaum
onunoHoB XeoXNPYoLWMX pOTPaMMel
€BpOonenckoro Tuna c cTpareruu c
ONCKPETHbIM BPEMEHEM. NHTEpPdOENCOM
n3ydyeHue
Tema 4. Teopus OOMONHUTENbHOM
pacyeta CTOMMOCTU U nutepartypsbl Mo
XeOoXNPYLWKMX Teopuu
4.|cTpaTervini ons 7 6-9 |onTumanbHoM 6 Kongoanaﬂ
OnunoHoB OCTaHOBKMW. pabota
aMepuKaHCcKoro Tuna ¢ PeweHne 3apayu
ONCKPETHbIM BPEMEHEM. pacuyeTta
onuuoHa a
n3y4yeHne
Tema 6. LOMNONHUTENBHOWN
6 Odundpdoy3noHHas 7 11-12 |MTeparypbl o 6 NMUCbMEHHbIN
‘[momenb douHaHcoBOroO HenpepbIBHbIX oTyet
pblHKa. P1HaHCOBbIX
pbIHKaXx.
Tema 7. Teopus
pacyeTta CTOMMOCTU U
Xe O XNPYoLWKMX 3yteHine o
o DOMNOMHNTENBbHOM
- [cTpaternit ans v 13-17 |wte 6 KOHTpONbHas
patypbl Mo
onunoHos CTOXACTUYECKOMY pabora
€BpOnenckoro Tuna ¢ ananuay
HenpepbIBHbIM
BPEMEHEM.
WNtoro 36

5. O6bpa3oBartenbHble TEXHONOIMU, BK/IOYAA MHTEPaKTUBHbIE hOpMbl 06yUYeHUs
YTteHne nekuuii No AaHHON ANCLMMAVHE NPOBOANTCS TPaAULMOHHBIM CNOCO6OM.

CTtyneHTaM npenocTaBnseTcs BO3MOXHOCTb AN CaMONOAroTOBKM M MOArOTOBKM K 9K3aMeHy
NCNONb30BaTb 3NEKTPOHHbLIA BApPUaHT KOHCMEeKTa NekKuni, NoAroTOBNEHHbIN NpenoaasaTesieM B
COOTBETCTBME C NNaHOM nekumn.

Mpu paboTe ncnonbayeTcs onanorosas opMa BeAEHNS NEKUMIA C MOCTAHOBKOW 1 peLIeHNEM
npobnemHbIX 3a8a4, 06CyXAEHNEM ONCKYCCUOHHBIX MOMEHTOB U T.4,.

npl/l npoeeneHnn npakTnyecknx 3aHATUIA co3JaroTcs ycnosus onsgd MakCmMMallbHO CaMOCTOATEeNbHOIro
BbIMONHEHNS 3a4aHU. HOSTOMy npwu nNpoeeneHnn NpPakTn4eckoro 3aHATUSA npenonaBatesto
pekoMeHOyeTCA.

1. [poBecTn akcnpecc-onpoc (YCTHO UM B TECTOBOM (POPME) N0 TEOPETUYECKOMY MaTepuany,
HeobxoAMMOMyY /151 BbINOMHEHMS PaboThbl (C OLLEHKON).
2. NpoBepnTb NPaBUIbLHOCTb BbINONHEHNS 3a4aHWUIA, NOATOTOBIEHHbIX CTYAEHTOM AOMa (C OLEHKOM).

Nioboli NpakTUYeckoe 3aHSATUE BKIOHAET CAMOCTOATENbHYIO NPOPaboTKy TEOPETUHECKOrO
Mmatepuana v usy4eHvie MeToauKM peleHnst TUNnYHbIX 3aaad. HekoTopele 3anayn cogepxar
3M1eMEHTbI Hay4YHbIX UCCNeA0BaHWi, KoTopble MOryT noTpebosatb yrnybneHHoW caMoCTOATENbHOM
npopaboTkn TeopeTNYEecKoro Matepmana.

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY
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Mpw opraHv3auny BHeayaAUTOPHON CaMOCTOSITENbHON paboTbl MO AaHHOW AMCLMNINHE
npenopasaTesnio PeKoOMeHOyeTcs NCMnonb3oBaTth cneaytoume ee opMbi:

- peweHne CTyAeHTOM CaMOCTOSITENbHbIX 3aA4a4 0ObIYHON CNOXHOCTW, HAanpPaBeHHbIX Ha
3akpenfieHne 3HaHNN N YMEHWUM;

- BbINONHEeHne nHonemnayanbHbIX 3a4aHnin NOBbIWEHHOM CNOXHOCTH, HanpaBfEeHHbIX HA pa3BuUTune y
CTyOEHTOB HAay4YHOIro MbllWneHnsa n NHNMUMaTuBhbl.

6. OLeHOYHble CpeacTBa ANs TEKYLLLEro KOHTPONS ycneBaeMoCTh, MPOMeXYTOYHOWM
aTTecrauum rno MToramMm OCBOEHUs1 AUCLUIMINHDBI U y4eOHO-MeToauyeckoe obecneyeHune
camocTosiTe/IbHOM paboTbl CTYAEHTOB

Tema 1. NocTaHoBKa 3apa4y UHBECTUPOBaHUA U XeOXNPOBaHUS.
MUCbMEHHbIA OTYET , MPUMEPHbIE BOMPOCHI:

pedepat Ha TeMy:"CBSA3b MeXay 3a4adYaMm MHBECTUPOBAHUS M XeOXNPoBaHMS"
Tema 2. OnuuoHbl. PaunoHanbHas CTOUMOCTb OMLUOHA.

MUCMEHHbIN OTYET , NPUMEPHbIE BONPOCHI:

pegoepat Ha TeMy: "PbIHOK BTOPUYHbIX LieHHbIX Bymar. Buapl onunoHoB"

Tema 3. TEOpVISl pac4yeta CTOMMOCTU U Xe O XXNPYHLLUX CTpaTerMﬁ Ans onunoHoB
EBpOneﬁCKOFO TMNna ¢ oUCKpPeTHbIM BpEMEHEM.

LEMOHCTPALMS NPOrpamMMbl , NPUMEPHbLIE BOMPOCHI:
pacyeT KOHKPETHbIX 3a4a4 C NOMOLLbIO MPOrpammel

Tema 4. Teopvm pacdyeTa CTOMMOCTU U XeOXUPYrLLUnX chaTervM Aanga onunoHos
aMepukKaHCcKoro tuna ¢ gucCKpetHbiM BpemMeHeMm.

KOHTpO/bHas paboTa , NpUMepHbIe BOMPOCHI:

pelweHne 3aay no pacyeTy OMnuUMOHOB €BPONENCKOro Tuna B AMCKPETHOM BPEMEHN - pacyeT
paLMOHanbHOM CTOMMOCTU 1 Xe4XUPYIOLWEN cTpaTerMm ans onumMoHa Kynnm eBponenckoro tuna Ha
[Ba-Tpu wara.

Tema 5. [IuckpeTHOe BpeMs - TEOpPUS U pacyeTbl.
Tema 6. Oudcpy3noHHas Mmoaenb OUHAHCOBOrO pbiHKA.
NMUCbMEHHbIN OTYET , MPUMEPHbIE BONPOCHI:

pedgoepart Ha Temy: "Ondpdy3n3oHHbIE CyYarHble NPOLIECCHI, MPUMEHSIEMbIE AN 3a4a4 PMHAHCOBOW
marematuku"

Tema 7. Teopus pacueta CTOMMOCTMU M XeOXUPYIOLUX cTpaTerun ans onuuoHoB
€BpOnencKoro Turna ¢ HenpepbiBHbIM BPEMEHEM.

KOHTpoNbHas paboTta , NpUMepHbIE BONPOCHI:

pedoepat Ha Temy : "bBesapbuTtpaxHble PrHaHCOBbIE PbiHKN. ONUMOHbI eBponeckoro tuna"
Tema 8. HenpepbiBHOE BpeMsi - TEOPUA U pacyeThbl.

Tema . UToroesasi popma KOHTpons

MpuMepHbIe BONPOCHI K 3a4eTy:

Bcero no Tekyuwei pabote cTyaeHT MOXeT HabpaTtb 50 6annos.

CTyneHT gonyckaeTcs K 3a4eTy, ecnm oH Habpan no Tekyuwer paboTte He MeHee 27,5 6annos.
MuH1ManbHoe KonmyecTBo 6annos Mo KaxaoMy U3 BUOOB TeKyllel paboTbl COCTaBNSET NMOMOBUHY OT
MakCUManbHoro.

Bonpocsl k 3a4eTy:

1. YTo Takoe pasbueHune?

2. Kak onpepnensietcs ycnoBHas BEPOSTHOCTb OTHOCUTENbHO pa3bneHns?

3. Kak onpepnensietcs ycnoBHOe MateMaTnyeckoe OXmnaaHne OTHOCUTENBHO pasbueHns?
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4. Kakue cBOWCTBa MMEET YCNIOBHOE MatemMatmnyeckoe oxuaaHme?

5. MoxHO nn pa3breHnto conocTaBnUTb HEKOTOPYLO anrebpy?

6. MoxHO nu conocTaBuTb anredbpe HekoTopoe paszbreHne?

7. 470 Takoe maptuHran?

8. Coenatb BbIBOA M3 nNpumMepa 1 - kakme nocnenoBaTenbHOCT 06pas3yoT MapTuMHran?
9. Coenartb BbIBOA 13 NMpUMepa 2 - Kakue nocnenosaTenbHOCT 06pasytoT MapTuHran?
10. [atb nonHoe onncaHne KOHEeYHbIX MapTUHranos.

11. Yto Takoe obpalléHHbIi MapTuHran?

12. YT0 Takoe MOMEHT OCTaHOBKIN?

13. O yem roBopuT Teopema Llyb6a?

14. Kak B NpoCTpaHCTBe Chny4YanHbIX BENNYMH BBOAUTCA CKaNspHOe npov3seneHne?

15. Kakas cxoamMMocTb HyXHa Onst BBELEHWS B NPOCTPAHCTBE CNyYaiHbiX BENNYUH CTPYKTYpbI
runbbepToBa NpocTpaHcTBa?

16. YT0 Takoe opTOHOPMMPOBAHHAs cucTema?

17. Kakvne npumepbl MOXHO OPTOHOPMUPOBAHHBLIX CUCTEM MOXHO PacCMOTPETb B NPOCTPaHCTBE
CNyYanHbIX BENNYMH.

18. Kak onpegnensercsa CToxaCTU4eCKUin UHTerpan ans Hecny4yamHom oyHKUmMm?

19. Kak onpegnenserca CToxaCTU4eCKUn HTerpan gns cny4anHom pyHkummn?

20. Y10 Takoe BMHEPOBCKMIA Npouecc?

21. Kakum obpa3om BBOAMTCS NOHATME MHTerpana NTo?

22. Y10 Takoe ctoxactnyeckuin gudodpepeHunan?

23. Kak 3anucbiBaeTcs (popMyna 3aMeHbl MEPEMEHHbIX B CTOXacTM4eCcKoM auddepeHumnane?
24. Kak ctaBuTCS 3a4a4a MHBECTUPOBAHNSA?

25. Kak onpegensetcsa $(B, S)-$pbiHok?

26. Yto Takoe nopTdpens nHeectopa?

27. Y7o Takoe ctparterus Ha $(B, S)-$pbiHke?

28. Kak onpegensetcsa camogomHaHcmpyemas ctpaTerns?

29. Y10 Takoe xenx?

30. YTo Takoe onumoH? B yem 0TAMYME ONUMOHOB EBPOMENCKOro TMna 1 aMepukaHckoro tuna?
31. Kak onpegensietca cnpaesennueas LeHa onumoHa?

32. Kak onpegensietca "MapTuHranoHas" mepa?

33. KakoBbl OCTaTO4HbIE YCNOBUS CYLECTBOBAHNS MAHMMANbHOrO Xe4xa eBponenckoro tuna?
34. KakoBbl HE06X0AMMbIE YCNOBUS CYLIECTBOBAHUS MUHUMANbHOIO XeaXa eBponenckoro tuna?
35. Y10 Takoe HOpMUPOBAaHHbIN kKanuTan?

36. O 4yem roBopuT Nemma o nNpencTasneHu MapTUHranos?

37. Yem otnvyaeTcs onumoH aMepukaHCcKoro tmna ot onuuoHa esBponenckoro tmna?

38. KakoBbl goctaTtoyHble YCNoBMS CyLWEeCTBOBAHUS MUHUMANIbHOMO XeAXa aMepuKaHCcKoro tuna?
39. KakoBbl HE06X0AMMbIE YCNOBUS CYLIECTBOBAHUS MUHUMANBbHOIO XefXa aMepukaHcKkoro Tuna?
40. Kakon MOMEHT UCMONHEHUS OrNuUMOHa Ha3blBaeTCs paunoHanbHbIM?

41. Kak onpegensercs paunoHanbHas CTOMMOCTb ONUMOHa aMepUKaHCKoro tuna?
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42. Kak paccuntaTb paumoHanbHyt0 CTOMMOCTb U paLMOHaNbHbI MOMEHT NPELbABNEHNS ONUMOHA
aMepVIKaHCKOro Tmna K UCMONHEHWI0?

43. Y10 Takoe andpdpysnoHHas momens $(B, S)-$pbiHka?

44. Kak onucbiBaetcs Mogenb, npeanoxeHHas N.CamyanbCoHOM?

45. Kak goopMmynupyeTcs MHBECTULMOHHASA 3a4ada AN HenpepbiBHOrO BPEMEHWN?

46. Kak onpegnensietcsa noptdens nHeectopa?

47. Kak onpegensieTca xeAXupytowas cTpaTterus B cry4ae HenpepbiBHOro BpeMeHn?

48. Kak onpegensieTca paumoHanbHas CTOMMOCTb OMLUMOHA B CyYae HENPepbIBHOMO BPEMEHMN?

49. Kakas ctparervs Ha pbiHke HaadbiBaeTcs apbutpaxHoin? B yem cytb 6e3apbuptaxHoro pbiHka?
50. Kak BbIBOAUTCS paLMoHanbHas CTOMMOCTb onuuoHa B obwem snoe?

51. Yro onpegnensiet popmyna bnaka-lWoynca?

7.1. OcHOoBHas nuTeparypa:

1. .Wwnpsies A. H. BeposaTtHocTb - 1. - [B 2-x kH.] / A. H. lWnpgses.?Mockea: MUHMO, 2007. - 552 c.
ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=9448

2.llupses A. H. BepoaTHocTb - 2. - [B 2-x kH.] / A. H. Wupses. - Mockea: MLUUHMO, 2007. - 416 c.
3BC "NaHb": http://e.lanbook.com/books/element.php?pl1_id=9449

3. lnpsie A.H. 3apaym no Teopumn BeposTHocTel: yuebHoe nocobue. - M.: MLUHMO, 2006. - 416 c.
9BC "MNaHb": http://e.lanbook.com/view/book/9447/

4. bpycos IN. H. duHaHcoBas matemaTumka: YuyebHoe nocobue ons marmctpos / MN.H. Bpycos, T.B.
®dunarosa. - M.: HNL NHDPA-M, 2014. - 480 c.:

9BC "3HaHuyM": http://znanium.com/bookread.php?book=363567

5 .Boyapos IN.11., Kacumos 0. ®. duHaHcoBas matemartumka. - M.: ®duamarnut, 2007. - 576 c.
9BC "MaHb": http://e.lanbook.com/books/element.php?pl1_id=2116

6. bpycos IN.H., ®unartosa T.B., JlaxmeTknHa H.N. IHBECTULIMOHHBIA MEHEOXMEHT: Y4YeOHUK. - M.:
NH®PA-M, 2014. - 333 c.

9bC "3HaHuyM": http://znanium.com/bookread.php?book=363435

7.2. [lononHutenbHasa nuteparypa:

1.Wunpses A.H., Spnux U.I"., Acbkos N.A. BeposTHOCTb B TeopeMax 1 3agadax (C gokasarenbcTsamu
n peweHnamn). Knura 1. - M.: MUHMO, 2014. - 648 c.

9BbC "MaHb": http://e.lanbook.com/view/book/56417/

2. XycHytamHos P.U., Xuxapes B.A. MatemaTnka ons aKOHOMUCTOB B nNpumepax u 3agadax. - Cl16.:
NaHb, 2012. - 656 c.

3BC "NaHb": http://e.lanbook.com/books/element.php?pl1_id=4233

3.CeewHukos A.A. lNMpuknagHble MeToabl Teopun BeposTHocTel.- CI16.: JlaHb, 2012. - 480 c.
9BC "MaHb": http://e.lanbook.com/books/element.php?pl1_id=3184

4.CeewHukos A.A. lNMprknagHble MeToabl TEOPUM MapKOBCKMX npoueccos.- Cl16.: Jlanb, 2007. - 192
c

ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=590
5.CewHukos A.A. MprknagHble MeETOObl TEOPUM CyYaHbiX QyHKUMIA.- CI16.: NlaHb, 2011. - 464c
ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=656
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7.3. UHTEepHeT-pecypcChl:

ApbuTtpax n xepxumposaHue - http://www.nsu.ru/education/etfm/Lect7/Lect7.htm
JoMHaHCOBbIN PbIHOK - http://nto.immpu.sgu.ru/sites/default/files/3/__12265.pdf
XeIXunpoBaHue - Hayka - http://ru.science.wikia.com/wiki/XegxuposaHve

XeOXNPOBaHME BaNOTHbIX PbIHKOB -
http://www.forexite.com/forex_for_beginners/forex_commercial_hedging.html

4TO Takoe xenx - http://dic.academic.ru/dic.nsf/fin_enc/19310

8. MarepmanbHo-TexHU4eckoe obecrneyeHne QUCLMNINHbI(MOAYNS)

OcBoeHune agncumnnunbl "CToxacTuyeckun aHanms" npegnonaraeTt MCNONb30BaHME Cneayowero
MaTepuanbHO-TEXHNYECKOro obecneyeHus:

Nekummn no gucumnivHe NPOBOAATCS B ayAMTOPUN, OCHALLEHHO AOCKOW U MENOM (MapKeEpPOM).

Mporpamma coctaeneHa B cootBeTcTBuM ¢ TpeboBaHnsmm GrOC BIO n yyebHbIM nnaHoM no
HanpasneHuto 01.03.04 "TpuknagHaa matematmika" n npocunio noarotoskm Maremartmyeckoe
MOJenupoBaHue .
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