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Mporpammy aucumnnnHbl padpaboTan(a)(n) ooueHT, K.H. (ooueHT) XannynnuH C.IM. kadbenpa
MaremMaTtnyeckom CTaTUCTUKN oTaeneHne nNpuknagHom MaTeMaTukm 1 MHpopMaTuku |
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1. LLlenu ocBoeHUs AMCLUUMIUHDI

Llensamum ocBoeHmne gucumnanHel "BonaTtunbHOCTb prvHaHcoBoro prHKa" SABNAKOTCA: POpMUpoBaHme
mMaTeMatn4yeckomn KynbTypbl CTyOEHTOB, pa3BnUTne CUCTEMHOIro MaTeMaTn4eCckKoro MbllieHA,
npuMeHeHne maTteMaTn4eckmx MeTonoB B TeoOpmn (PUHaHCOB. HducumnnuHa npeanonaraet
yrny6neHHoe n3yyeHme MeTonos nccnenosaHmsa pa3nmMyHbIX npoueccos, B HaCTHOCTU, MPUMEHEHNE
noen Teopunn MapTnHranos 1 CnyyamnHbIX npoueccos.

3HaHWs, NPaKTUYECKNE HABbIKW, MONyYEHHbIE MPU OCBOEHMM AUCUMMMHBI "BonatunbHOCTb
(PUHAHCOBOrO PbIHKA" MCMONb3YOTCS 00y4aeMbIMU NPU N3YHEHUN NPOPECCUOHANBHBIX AUCLIMMINH, a
Tak>Xe Npw BbIMOMHEHUN KYPCOBbLIX 1 AMMIOMHbIX paborT.

3agaun, pelweHne KoOTopbixX obecneynBaeT OOCTUXEHUE LiENU:

1.cpopMmupoBaHve NoOHMMaHNSA 3HAYNMOCTU MaTEMATUYECKOW COCTaBNAoWEN B eCTECTBEHHO-HAYy4YHOM
obpasoBaHun bakanaepa;

2.03HaKOMJIEHNE CUCTEMbI NMOHATUIA, Mcnonb3dyembiX Onsg onncaHms Ba>XXHeWwWmnx mateMaTnyeckmnx
mMoZenen n MatemMaTtnyeckmnx METO40B B UX B3aMMOCBA3MN;

3.0popMMpoBaHNE HaABbLIKOB 1 YMEHWIA NCMO/Ib30BaHMS COBPEMEHHbBIX MAaTEMATUYECKUX MOAENEN 1
METOLOB.

2. MecTo OUCLMUMN/NHDbI B CTPYKTYpe OCHOBHOM 06pa3oBaTtesibHOM NPorpaMmbl BbiCLLIEro
npodpeccruoHanbHOro o6pa3oBaHus

JaHHas yyebHas oucumnnnHa BktodeHa B pasgen "bB1.B.0B.17 OucunnnunHel (Mogynm)" OCHOBHOW
obpasoBaTtenbHol nporpammbl 01.03.04 MNpuknagHas maTtematuka n OTHOCUTCS K AUCUMMINHAM Mo
Bbibopy. OcBanBaeTcs Ha 4 Kypce, 8 cemecTp.

OucumnnnHa "BonatnnbHOCTb PMHAHCOBOro pbiHKA" BXOAUT B BAPUATMBHYIO YacTb
npodheccmnoHanbHOro umkna noarotoeky 6akanaepa no HanpasneHuio "010400.62 MpuknagHas
mMaTtemaTunka n uHpopmatuka" n aensetca pasgenom 63.B.7 OO,

Nornyeckas n cogepxarefbHO-MeToan4eckas B3aMMoCBSA3b C APYrMMy OUCUUNIMHAMUY U 4aCcTaMu
OOQI BbipaxaeTcs B Cneayowem.

Lnsa ocBoeHns ancumnianHbl MCMNONb3YKOTCA 3HAHUA, YMEHNA U BUObl OE€ATENbHOCTHN,
cdpopMmpoBaHHbIe B Npouecce N3y4eHns npegmMeTos "Teopvm BepOFITHOCTeVI N Martematnyeckas

ctatmuctuka", "Teopus cnyyarHbix npoueccos”, "Teopusa MmapTuHranos”, "CtaTncrmka cnyyanHbix
npoLeccos".

TpeboBaHuWs K BXOAHBIM 3HAHWNSIM U YMEHUSIM CTYAEHTA - 3HaHWE NIOei N METOLOB TEOPUM
BEPOATHOCTEN, MaTemMaTnyeckoro 1 nocnenoBaTenbHOro aHanmsa, MaTeMaTU4eCcKon CTaTUCTUKN.

3HaHWs 1 yMeHns, (hopMMpyeMble B MPOLIECCE N3YYEHUS AUCUMNINHBI "BonatnnbHOCTb
hMHAHCOBOro pbiHKA" ByayT NCMONBb30BATLCS B AANbHENILEN NpakTnYeckol paboTe BbiMyCKHUKOB.

OucumnnnHa ndyvaetcs Ha 4 Kypce obyyeHus.

3. KomneteHuuu obyyarowerocs, hopMmpyemble B pe3ynbTate 0CBOEHUS OUCLUM/INHDI
/mopyns

B pes3ynbTarte 0CBOEHUSA OUCLUMINHBI POPMUPYIOTCA crneaylowme KOMNeTeHUNn:

PacwucppoBka
Lncpp komnereHumu npuobpeTtaeMoi KOMNETEHLUN
MK-3 o
(I'IpOCpeCCVIOHaﬂbeIe CNocobHOCTb NOHUMATbL U NPUMEHATb B UCCliefoBaTeNbCKoOU 1
KOMI'IeTeHLI,VII/I) npuknagHon neate/ibHOCT COBPEMEHHbI MaTeMaTU4eCKn annapar
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Pacwudpposka
npuobpeTtaemMoin KOMNETeHUUN

crnocobHocTb cobupatb, 0bpabaTbiBaTb M MHTEPNPETUPOBATL OaHHble

LLndop komMneTeHLUH

MnK-7 -

BPEMEHHbIX HAaY4YHbIX UICCNeaoBaHWi, He0bxoAMMble Ons
(MpodpeccmonantHbie g)o p:nam eOBaHVISIaBybIBO,D,OBcﬁoeC'D(;)%T?BeTC';'B er(())u6.u/|c|s)/|'uHa ‘-Ii:IlM
KOMNeTeHLmm) pMip y y ’

I'IpOCpeCCVIOHaJ'IbeIM, counanbHbIM N 3TUHECKUM npoéneMaM

B pe3ynbtate 0CBOEHUS ANCUUMNINHBI CTYOEHT:
1. LONXeH 3HaTb:
1) B obnacTtu Hay4yHO-UccnenoBaTenbCKom 0esaTeNbHOCTU:

(MK-1) cnocobHoCcTb AeMOHCcTpauumn obleHay4Hbix 6a30BbIX 3HAHWIA €CTECTBEHHbIX HAYK,
MaTeMaTuKn 1 MHPOPMATUKKN, MOHUMAHNE OCHOBHBIX (0AKTOB, KOHLEMLMIA, MPVHLMUMNOB TEOPWA,
CBS3@HHbIX C MPUKNaAHON MareMaTnkom n NHGOPMaTUKON;

(MK-2) cnocobHocTb NprobpeTtaTb HOBblE HAYYHbIE U MPOGIECCUOHANbHBIE 3HAHMS, NCMOMb3YS
COBpPEeMeHHble 06pa3oBaTenbHbIEe Y MHADOPMALIMOHHbBIE TEXHONOTNK;

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

(MK-6) cnocobHOCTbIO OCYWECTBASTh LieNeHanpaBneHHblil MONUCK MHAPOPMALIMN O HOBEMIUMNX HAY4YHbIX
N TEXHONOTMYECKMNX AOCTUXEHMSIX B CETU VIHTEPHET U 13 ApYruxX NCTOYHUKOB;

(MK-8) cnocobHOCTb ChOPMUPOBATL CYXOEHUS O 3HAYEHUUN 1 MOCNENCTBUSIX CBOEA
npodbeccrnoHanbHOM OeATENbHOCTM C YY4ETOM COLMAanbHbIX, MPOGECCUOHANBHbBIX N 3TUYECKNX
Mo3nLMiA;

3. 0OMXEeH BnageTb:

3) B opraHn3aunoHHo-ynpaBneH4Yeckon 4esTeNbHOCTU:

(MK-9) cnocobHocTb NprobpeTtaTh 1 NCMOMb30BATb OPraHN3aLUMOHHO-YNPaBNeHYEeCKe HaBbIKA B
npogpeccrnoHanbHOM 1 coumanbHON OeaTenbHOCTY;

4. NONXEeH JEeMOHCTPMPOBaTb CNOCOOHOCTb M FOTOBHOCTb:

B pesynbTate 0CBOEHUS OMCUMMANHBI 0OyYatoWmiAcs 0ONXEH OEMOHCTPUPOBATb COCOBHOCTL U
FOTOBHOCTb MPUMEHATb Ha NPAKTMKE OCHOBHbIE METObl CTOXACTUYECKOro aHanunaa.

4. CTpyKTypa u conepxaHve oUCLUNAUHBLI/ Moayns
Obwas TpynoemMKoCTb AMCLUMMNANHBI COCTaBnsieT 3 3a4eTHbIX(ble) eanHuu(bl) 108 yaca(os).
dopma NPOMEXYTOYHOro KOHTPONSA AUCLMMINHBI: 9K3aMeH B 8 cemecTpe.

CyMmMapHOo no oncumnanHe MOXHO nony4ntb 100 6annos, n3 HMX Tekywas paboTa oueHnaetcs B 50
6annos, ntorosas coopma KoHTpons - B 50 6annos. MMHMManbHoe KONMYeCTBO ANS AOMyCcKa K 3a4eTy
28 6annos.

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

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

55-70 6annos - "ynoBneTBOpUTENBHO" (YAO0B.);

54 6anna n MeHee - "HeyIOBNETBOPUTENBHO" (Heyn.).

4.1 CTpyKTypa u cogepxaHue ayauTopHon paboTbl Mo AucUUnIMHe/ MOLYNIO
TeMaTnyeckuii NnaH GUCLUNNHbLI/MOAYNS

KETPOHHBH
B_EPCHTET
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Buabl un yachol
ay,aMTOpHOM paboThbl,

Paspen X TPYA0EeMKOCTb
N OucumnnuHbl/ CemecTp cl:-:!;':'g?:au (B wacax) TeK\:("c',"':Tigszb'
Monyns MNpaktu-|Na6opa-

Nexuum| yeckune TOPHbIe
3aHATUA paﬁoru

1. [Tema 1. NayccoBckue CUCTEMBI. 8 1-2 0 0 8

Tema 2. HeobxoanMmble cBeAEHNS 13 8 3.4 0 0 8
TEopVV MapTMHIranos.

Tema 3. ["ayccoBckue n
3. YCNOBHO-rayCCOBCKME MOAENM. 8 5-6 0 0 8

Tema 4. HenuHenHble

4. |cToxactuyeckune 8 7-8 0 0 8
YCNOBHO-rayCCOBCKWEe MOLENMN.
5 Tema 5. Kputepuii ons nposepku 8 9-10 0 0 8

" [rmnoTe3bl BONATUIbHOCTHU.

Tema . IToroBas goopma KOHTPOnNS 8 0 0 0 Ok3ameH

UTtoro 0 0 40

4.2 CopepxaHue ONCLUMIUHDI
Tema 1. NayccoBCkue CUCTEMDI.
naboparopHasi pabora (8 yaca(oB)):

Teopema 0 HopMarnbHO koppensiunn. MpraHaky HOPManbHOCTU AaHHbIX: KYPTO3UC, KOSGMULNEHT
acuMMeTpuK, BEPOSITHOCTb NonanaHust B 3aAaHHblii MHTepBan.

Tema 2. Heo6xoauMble cBeAEeHUS U3 TEOPUN MapPTUHIanoB.
naboparopHasi pabora (8 4aca(oB)):

KoHeu4Hble 1 6eckoHeYHble MapTUHranbl. XapakTepuaauns KoHe4YHbIXx MapTuHranos. Teopema Iyba
0 pasnoxeHun cybmapTuHrana.

Tema 3. NayccoBckue M yCNOBHO-rayCCOBCKME MOLEsNN.
naboparopHasi pabora (8 yaca(oB)):

Mognenu ycnosHo HeogHopogHocTn - ARCH, GARCH. ViccneposaHne mogenein ycnoBHom
HEeO4HOPOLHOCTM - OLlEeHKa HEN3BECTHbIX NapaMeTpos, NoaroHka mogenu. lNporHosnposaHme
norapugoMmMyeckor npunbbinu.

Tema 4. HenuHenHble cTOXacTUYecKue yCnoBHO-raycCCoBCKue Moaenu.
naboparopHas pabora (8 4aca(oB)):

Mogaenu coxacTnyieckor BonatunbHocTu. MNpobnema oueHky BONaTUnbHOCTU. PasnnyHble OLEHKM
BONATMNbHOCTWN. DKCMOHEHLUMaNbHO B3BELWAaHHAas oLeka.

Tema 5. Kputepuit onsi npoBepKn runote3bl BONaTUIbHOCTM.
naboparopHas pabora (8 yaca(oB)):

[Mpouecc nesonatunmMsaumy 1 UCNONb30BaHME €ro B KpUTEPUN MPOBEPKU rMNOTE3bl O4HOPOAHOCTH
ancnepcui.

4.3 CTpyKTypa 1 copgepXxaHume caMOCTOSITe/IbHOM paboTbl AUCLUMNIUHBI (MOLYNSA)

KETPOHHBH
EEPCHTET

AHATTAMECKAR CrCTEMA KPY
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Hepe- Bunbi Tpyno- K?)JI-IOTF;)T)IJ::IISI
N Paspen Ce- ns camMoCTOoSATeNbHOWN €MKOCTb CaMOCTO-
ANCLUMMJINHDbI MecCTp| ceme paﬁoTbl (B ATenbHOM
cTpa CTYyOEHTOB yacax) pa6oTbl
npoBepkKa rmnoTesbl 0 HOPMasIbHOCTH
peanbHbIX QQUHAHCOBbIX AaHHbIX
Tema 1.
1. |layccosckue 8 | 1-2 6 |oTyeT
CUCTEMDI.
KOHEYHble MapTUHrasnbl U NX CBONCTBA;
YTeHne nutepaTypbl MO KOHEYHbIM
Tema 2. MapTuHranam, rno nocnenosaTeibHOCTAM
Heobxonumble Cny4YaiHblX BENNYMNH, 0bpasytoWwmx MapTrHran
2. |cBeoeHus ua 8 3-4 6 |oTyer
Teopun
MapTUHranos.
Tema 3 npuBeneHne peanbHbIX faHHbIX K BUAY, Korana
: HK T YCNOBHO-T BCKYIO M nb
. Fayccosckme u o 5.6 OHV 06pasyloT YCNOBHO-rayCCOBCKYO Moae 6 lorer
" lyCnoBHO-rayccoBcKue
MOOEnu.
Tema 4. MOOEeNnnpoBaHme YyCNOBHO-rayCCOBCKUX
HenvHelHble Moueneg y y
4. |cToxacTnyeckme 8 7-8 7 |oTyer
YCNOBHO-rayccoBcKue
Mooenu.
Tema 5. Kputepun
An:i Nposepku HanMcaHune nporpammbl 078 NPOBEPKU
5. [noTesei 8 |9-10 rmnoTesbl BOJ'IpaTVIpJ'IbHOCTVI uaszlxp 7 |oTyer
BOMATUNbHOCTN.
NToro 32

5. O6bpa3oBarenbHble TEXHONOIUU, BK/IHOYAA MHTEPaKTUBHbIE hOpPMbl 06yUYeHus
O6pa3zoBaTtenbHble TEXHONOrU
YTteHne nexuuii No AaHHON AMCUMMVHE NPOBOANTCS TPaAULMOHHBIM CMOCO6OM.

CTy,D,eHTaM npenocTaBnAaAeTcsa BO3AMOXHOCTb OJ14 CaMONoArotoBk 1 NOArotoBkn K 3aK3aMeHy
MCMonb30BaTb SﬂeKTpOHHbIVI BAapMaHT KOHCNEKTa nekumin, NoAroToOBNEHHbIN npenonaBsareniemMm B
COOTBETCTBME C NNAHOM NieKuuni.

Mpu paboTe ncnonbayeTcs aunanoroas opma BeAeHNs NEKUMIA C MOCTAHOBKOW M pelleHneMm
npobnemMHbIx 3a8a4, 06CyXAEHNEM ANCKYCCUOHHBIX MOMEHTOB U T.4,.

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY
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Mpu npoBeneHNM NPaKTUYECKMX 3aHATUIN CO30a0TCS YCNOBUS AN MAaKCMMabHO CaMOCTOSITENIbHOMO
BbINONHEHMS 3a8aHnid. NMoaToMy Npv NPOBEeAEHMN NPaAKTUYECKOro 3aHATMS NpenoaaBaTtento
pekoMeHayeTcs:

1. lMpoBecTn akcnpecc-onpoc (YCTHO Unv B TECTOBOW dhopMe) N0 TeOpeTU4ecKkoMy MaTtepuarny,
HeobxoAMMOMyY A/15 BbINONHEHMS PaboThl (C OLLEHKON).

2. MpoBepnTb NPaBMIbHOCTb BLINOMHEHNS 3a4aHWiA, NOArOTOBMEHHbIX CTYAEHTOM AOMa (C OLLEHKOM).

Nioboli NpakTUYeckoe 3aHSATUE BKIOHYAET CAMOCTOATENbHYIO NPOpPaboTKy TEOPETUHECKOrO
Matepuana v usy4eHvie MeToauKM peleHnst TUNYHbIX 3aaad. HekoTopble 3anayn cogepxar
3/M1eMEHTbI Hay4YHbIX UCCNeA0BaHW, KoTopble MOryT noTpebosatb yrnybneHHoW caMoCTOATENbHOM
npopaboTkn TeopeTNYeckoro Matepmana.

|_|pl/l opraHuM3aunu BHeayaUTOpPHOWN CaMOCTOATENbHON pa6OTbI no OaHHOM ONUCUUNANHE
npenopasaTtesno peKoMeHayeTCcs UCnonb3oBaTh cneayrouwne ee oopmbl:

- peweHne CTyaeHTOM CaMOCTOSITENbHbIX 3a4a4 0ObIYHON CNOXHOCTW, HAanpaBeHHbIX Ha
3akpenfieHne 3HaHNN N YMEHWIA;

- BbINMONMHEHNE NHOMBMAOYaA/IbHbIX 3a4aHnin NOBbIWEHHOM CNOXHOCTH, Harnpae/ieHHbIX HA pa3BUTnE 'y
CTyAEHTOB Hay4YHOro MbllWneHna n NHNMUMaTuBhbl.

6. OLeHOUHble CPeACcTBa AJisl TEKYLLLEro KOHTPONS yCreBaeMOCTH, MPOMEeXYTOUYHOM
aTTecTaLum No UToram 0CBOEHUS OUCLUNNIMHDBI M yYyeOHo-MeTooMUYeckoe obecneyeHune
CaMOCTOSsITe/IbHOW paboThl CTYAEHTOB

Tema 1. ayccoBCKUEe CUCTEMDI.

OTYeT , NPUMEpPHbIE BOMPOCHI:

MMUCbMEHHbIN OTYET, BbINONHEHHBIN B cpene EXCEL, no npoBepke HOPManbHOCTN AAHHbIX
Tema 2. Heo6xoaumble cBeAeHUSA U3 TeOPUM MapPTUHIanoB.

OTYeT , NPUMEpPHbIE BOMPOCHI:

MMCbMEHHbIN OTYET MO NprMepaM pasnoxeHus Iybda

Tema 3. NayccoBckue M YCNOBHO-rayCCOBCKME MOLESN.

OTYET , NPUMEPHbIE BONPOCHI:

MMUCbMEHHbIN OTYET, BbINONHEHHbIN B cpene EXCEL, no mogensm ¢ HEOAHOPOOHOW Aucnepcuen
Tema 4. HennHenHble cTOXacTUYecKne yCnoBHO-rayCCoBCKMe Moaenu.

OTYeT , NPUMEpPHbIE BOMPOCHI:

NMMUCbMEHHbIN 0TYeT, BbiNnonHeHHbIN B cpene EXCEL, no mogensm ARCM n GARCM

Tema 5. Kputepun onst npoBepku runotesbl BONaTUIbHOCTM.

OTYeT , NPUMEpPHbIEe BOMPOCHI:

npeacTasfeHne NporpaMmel

Ntoroeasi cpopma KoHTpons

9K3aMeH (B 8 cemecTpe)

[MprMepHble BOMPOCHI K UTOroBOM (OpMe KOHTPONS
Bonpochbl kK ak3ameHy

1. MNpencTaBneHne LeHbl akumn. Jlorapugommyeckas npmbbinb. MpeanonoxXeHns o HOpManbHOCTU Y
HEe3aBMCUMOCTM NorapuMmyYecknx Nnpubobinein. MaptuHransl, cybmapTuHransl.

2. Paznoxenune lyba onsa cybmaptuHranos. KsagpaTnyHas Bapvauns MapTMHrana ee CBsidb ¢
BONATUNbHOCTbIO.

3. MapTuHran-pasHocTW, NoKanbHble MapTUHranbl 1 MapTUHranbHble NpeobpasoBaHus.
Ncnonb3oBaHve MapTuHranbHbix npeobpasoBaHnii u pasnoxeHus [lyba B 3agadax ons cnydarHbix
6nyxaaHui.
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4. JInHenHble cTaumoHapHble mogenn. Moaoenu asToperpeccum

["ayccoBckume 1 yCNoBHO rayCCoBCKUe Moaenu

2. Yto Takoe norapugpmmyeckas npmbbinb?

3. Kak npoBepuTb, NpMHaNeXxuT N1 pacnpeneneHne AaHHbIX K Knaccy HOpManbHbIX?

4. Kak npoBepuTb HE3aBUCUMOCTb AAHHbIX?

5.11na kakux nocnenoBaTtenbHOCTEN ClyYaiHbIX BEMMYUH NPUMEHUMO pasnoxeHune Lyba?
6. HTo Takoe KkBaLpaTu4Has Bapuaunsa maptuHrana?

7. Kak cBsa3aHbl kBaapatuyHas sapuauns onga MapTuHrana u BonaTuiabHOCTb?

8. YTo TaKkoe ctoxactuyeckasi BONaTUNbHOCTb?

9. Yto Takoe mapTuHran-pasHocTb?

10. Kak cBs3aHbl MapTUHran n MapTuHran-pasHocTb?

11. Yto Takoe MapTuHranbHoe npeobpasoBaHne 1 NOKanbHbIA MapTuHran?

12. Yto naet onpeneneHne MapTUHranbHoro npeobpasoBaHns?

13. Yro Takoe ycnoBHoO rayccosckas Moaesnb?

4. Yto Takoe npouecc CToxacTM4ecKom BonaTunbHOCTN?

15. Yro takoe npouecc ARCH BToporo nopsaka?

16. Yo takoe npouecc GARCH sToporo nopsioka?

17. Kak oueHuBaloTCa Hen3BeCTHble napameTpbl HennHenHbix ARCH monenein?

18. Kakme momenu npuroaHbl Ans MCCnenoBaHns KBaapaToB norapugoMmMyeckux npnboinein?
19. Kakue csoiictea umetot mogenn ARCH?

20. Kakue ceonctsa umetot mogenn GARCH?

21. Kakve ceowictsa umetot SV-mogenun?

22. Kak oueHuBatoTCcsa HemsBecTHble napameTpbl HenvHenHbix ARCH n GARCH mognenen?
23. Kakue oueHkn BonaTnnbHOCTM MOXHO NPUMEHATL??

24. Kakon kpuTepuini MOXHO UCNONb30BaTh A5 NPOBEPKM BONATUbHOCTA AaHHbIX?

25. Yto Takoe b6enblit wym?

26. Kakoi cny4yariHblin npouecc Ha3biBaeTCcs cTauMoHapHbIiM?

27. 410 Takoe npouecc aBToperpeccumn BToporo nopsaka?

28. Y10 Takoe npoLecc CKonb34Wero cpegHero BTOporo nopsaka?

29. Kak 3anucbiBatoTcsa ypaBHeHus KOna-Yokepa?

30. Kak oueHunBaloTCs HEM3BECTHbIE NapaMeTpbl MMHENHbIX Mogenein?

7.1. OcHOBHas nuTeparypa:

1. Wupses, A.H. OCHOBbI CTOXacTN4YeCKon douHaHcoBon MatemaTkn: B 2 1. T. 1: dakTbl, MOgenu
[OnekTpoHHbIN pecypc] : MoHorpadums / A.H. Lnpses. - OnekTpoH. aaH. - Mocksa : MUHMO, 2016. -
440 c. - Pexum poctyna: https://e.lanbook.com/book/80132

2.Wnpses., A.H. OcHoBbI cTOXacTnyeckon ouHaHcoson matematkn: B 2 1. T. 2: Teopus
[9nekTpoHHbIN pecypc] : MoHorpadums / A.H. LUnpses. - OnekTpoH. aaH. - Mocksa : MUHMO, 2016. -
464 c. - Pexum goctyna: https://e.lanbook.com/book/80133
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3.Wupses, A.H. CtoxacTnyeckune 3agayv o pasnagke [SnekTpoHHbIN pecypc] : moHorpadms / A.H.
Wnpses. - OnekTpoH. aaH. - Mockea : MUHMO, 2016. - 392 c.- Pexum goctyna:
https://e.lanbook.com/book/92689

4. Wnpses, A.H. BeposaTHOCTb B TeopeMax 1 3agadax (C nokasarenbctsamu 1 peweHuamm). KHura 1
[OnekTpoHHbI pecypc] : yuebHuk / A.H. Wnpses, U.I". Spnux, MN.A. AcbkoB. - ONeKTpoH. AaH. -
Mockea : MLUUHMO, 2013. - 648 c. - Pexum goctyna: https://e.lanbook.com/book/56417

7.2. JlononHuTenbHasa nuteparypa:

1. Kopones, B.lO. MaTematuyeckme 0CHOBbI TEOPUUN pucKa [ONEeKTPOHHBIR pecypc] : yuebHoe
nocobve / B.lO. Kopones, B.E. Bennnr, C.4. WopruH. - 9nekTpoH. aaH. - Mocksa : duamatnmt, 2011.
- 620 c. - Pexum goctyna: https://e.lanbook.com/book/2742

2. CeelwwHukos, A.A. NpuknagHble MeToabl TEOPMM Cny4anHbIX OYHKUUIA [DNEKTPOHHbIA pecypc] :
y4yebHoe nocobue / A.A. CBEWHNKOB. - NeKTPOH. aaH. - CaHkT-lMeTepbypr : JlaHb, 2011. - 464 c. -
Pexwum poctyna: https://e.lanbook.com/book/656

3. CewHukos, A.A. MNprknafHble METObI TEOPUM BEPOATHOCTEN [ONEKTPOHHBIA pecypc] : y4ebHuK /
A.A. CBeWHNKOB. - ONeKTPOH. AaH. - CaHkT-MNeTtepbypr : NlaHb, 2012. - 480 c. - Pexum poctyna:
https://e.lanbook.com/book/3184

4. CeewHunkos, A.A. lNpuknagHble METOAbI TEOPMM MAPKOBCKMX MPOLLECCOB [DNEKTPOHHbLIV pecypc] :
MoHorpadomst / A.A. CBEWHNKOB. - DNEKTPOH. AaH. - CaHkT-MNeTtepbypr : NlaHb, 2007. - 192 c. - Pexum
nocrtyna: https://e.lanbook.com/book/590

7.3. UHTepHeT-pecypcChbl:
OcHoBbI TOProenn BONatMnbHOCTLIO - http://whatisbirga.com/bensignor60.html
canT cpuHaHCOBbIX AaHHbIX - http://www.finam.ru/analysis/profile041CA/default.asp

Crpaterus ?Toproens BONATUIbHOCTbIO? -
http://www.aton-line.ru/study/elearning/elearning_06/futures_market04/

4TO XJAaTb OT BONATUbHOCTU - hitp://superinvestor.ru/archives/714
4TO Takoe BoNnaTtunbHOCTb - http://dic.academic.ru/dic.nsf/fin_enc/21264

8. MarepumanbHo-TexHUYeCcKoe obecrneyeHne oUCLUNIUHbI(MOAYNSA)

OcBoeHne ancumnnuHbl "BonatnnbHOCTb dorvHaHcoBoro prHKa" npeanonaraeT NCrolb3oBaHne
cnepnywouero matepumalibHO-TEXHNHECKOro obecneyeHuns:

KomnbioTepHbI kKnacc, npeacraensowmii coboi paboyee Mecto npenogasartens n He meHee 15
paboymx MECT CTYAEHTOB, BK/THOYAOLWMX KOMMbIOTEPHbINA CTON, CTYN, NEPCOHANbHbLIA KOMMbLIOTEP,
NVLEH3NOHHOE NporpaMMHoe obecneyeHne. Kaxabii KOMAbIOTEP MMEET WNPOKOMONOCHbIVA JOCTYN B
ceTb NHTepHeT. Bce koMnbioTepbl NOAKNIOYEHb! K KOPNOpaTuBHOM KoMMbioTepHon cetn KDY n
HaxoOsTCs B €4MHOM OOMEHeE.

Jlexumn no gucuunnnHe NPoBOAATCS B ayOUTOPUN, OCHALLEHHOW OOCKON 1 Menom (Mapkepom). Bee
paboTbl N0 MCCNenoBaHMIO0 peanbHbIX OUHAHCOBBIX AaHHbIX MPOBOASATCS B KOMMbIOTEPHOM Kiacce.

Mporpamma cocTtasneHa B cootBeTcTBumn ¢ TpeboBaHnsmmn ®rOC BINO 1 y4ebHbIM nnaHoM no
HanpasneHuo 01.03.04 "MpuknagHaa matemaTuka" n npodpunto noarotoskm Marematmyeckoe
MoLennpoBaHue .
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