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Mporpamma aucumnnuubl "CTtoxactnyeckmin aHanua"; 01.03.02 MpuknagHas MatemMatvka v MHOPMaTKa; AOLEHT, K.H. (QOLIEHT)
XanuynnuH C.T".

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 aucumnnmHa BktodeHa B pasgen " 51.B.[0B.18 OucumnnnHbl (Mogynm)" OCHOBHOW

obpasosaTtenbHol nporpammbl 01.03.02 MNpuknagHas matematika v MHGOPMaTKa U OTHOCUTCS K
avcumnnnHam no Bolbopy. OceamBaeTcs 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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Mporpamma aucumnnuubl "CTtoxactnyeckmin aHanua"; 01.03.02 MpuknagHas MatemMatvka v MHOPMaTKa; AOLEHT, K.H. (QOLIEHT)
XanuynnuH C.T".

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 TpyooemMKOoCTb AMCLMMNANHBI COCTaBNseT 3 3a4eTHbIX(ble) eanHuu(bl) 108 yaca(os).
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.

0

2

Tema 2. ONuUWOHDI.
.|PaunoHanbHas
CTOMMOCTb OnuuoHa.

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

3-5

12

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

6-9

12

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

KoHTponbHas
paboTta

Tema . Toroesas
" |dpopma KoHTponsA

3auert

UTtoro

54

4.2 CopepxaHvue OUCLUMNUHbBI

Tema 1. NMNocTtaHoBKa 3apay MHBECTUPOBaHNSA N XepXXupoBaHusl.

naboparopHasi pabora (2 4aca(oB)):

MoHsATNe prHaHCOBOro pbiHka. OCHOBHbIE 1 NPON3BOAHbIE LieHHbIE Bymaru. 3agada
MHBECTUPOBAHUS B (OMHAHCOBBIV pbIHOK. Xenxupytowwne ctpaterun. CRR-monensb.

Tema 2. OnuuoHbl. PauuoHanbHasg CTOMMOCTb OMLMOHA.

PerncTtpaunoHHbiin Homep 918518
CtpaHnua 5 ns 13.
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Mporpamma aucumnnuubl "CTtoxactnyeckmin aHanua"; 01.03.02 MpuknagHas MatemMatvka v MHOPMaTKa; AOLEHT, K.H. (QOLIEHT)
XanuynnuH C.T".

naboparopHas pabora (6 4aca(oB)):
OnpepneneHne paumnoHanbHOM CTOMMOCTM OMNUMOHAa eBponeiickoro Tuna. MNpumepsl.

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

naboparopHas pabora (12 yaca(oB)):

BbiBOO doOpMyn paumnoHanbHOW CTOMMOCTU U NapamMeTpoB Xeaxa B 3agade pacyera ornunoHoB
eBpornenckoro Tuna.

Tema 4. Teopus pacueTa CTOMMOCTM M XeOXUPYIOLUX cTpaTerun ans ornunoHoB
aMepuKaHCKOro Turna ¢ ANCKPETHbIM BpeMEHEM.

naboparopHas pabora (12 yaca(oB)):

OnpepneneHne LeHbl 1 paurMoHanbHOr0 MOMEHTa OCTaHOBKM. BbiBOA chopMyn paumnoHanbHoM
CTOMMOCTU 1 NAapaMeTpPoB Xeaxa B 3afaye pacyeTta OnuMoHOB EBPONERCKOro Tmuna.

Tema 5. [IucKkpeTHOe BpEeMS - TEOPUS U pacyeThl.
naboparopHas pabora (4 4aca(oB)):

PeweHne 3apay ¢ KOHKPETHBIMU (PUHAHCOBBIMA OAHHBLIMU.
Tema 6. OuddysmoHHasa moaesnb OUHAHCOBOrO pbIHKA.
naboparopHas pabora (4 yaca(oB)):

[MoHATMe 0 HenpepbIBHbIX Mogensx. CHOC 1 audgoysus.

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

naboparopHas pabora (10 4yaca(oB)):

BbiBo4 chopMyn paumoHanbHOM CTOMMOCTY M MApaMeTPoB XeLXa B 3ajlade pacyeTa OnuoHOB
aMepuKaHcKoro tuna.

Tema 8. HenpepbiBHOE BpeMs - TeOpUS U pacyeTbl.
naboparopHas pabora (4 4aca(oB)):
PeweHne 3anay ¢ KOHKPETHLIMU (PUHAHCOBLIM AAHHBIMMW.

4.3 CTpyKTypa 1 copgepXxaHue caMOCTOSITENIbHOM paboTbl AUCUUMINHBI (MOLYNSA)

Buabi
N Paspen Cemect Hepensi | camoctositensHon [TpynoemMKOCTb ;&%ﬂ:;';g:;g:ga
AucumnnuHbl pcemecrpa pabotbl (B yacax) 260TbI
CTYAEHTOB P
n3yyeHue
enai=floCTaHoBKS ﬁg:gn:rTeSboHom NMUCbMEHHbIN
1.|3a0a4 nHBeCcTMpoBaHUS 7 1 cpMHaEH cggom 4 oTyeT
N XeOXNPOBaHUA.
PbIHKE N pblHKE
LleHHbIX Bymar.
HanucaHune
anroputMa onas
Tema 2. ONUUOHBI. BblYNCNIEHNS o
ema 2. Onumo cne - NMUCMEHHbIN
2.|PaunoHanbHas 7 2  |paunoHanbHoWn 6 oTyeT
CTOMMOCTb OMuuOoHa. CTOUMOCTU N
XeoXNPYoLWMX
cTparerumn

KETPOHHBH
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XanuynnuH C.T".

Buabl
Paspen Cemect Hepens | camocTosiTensHon [TpyA0eMKOCTb ;%%%:L:?:;Eﬂg;
AducumnnuHbl pcemecha paborthbl (B wacax) 260TbI
CTyAOeHTOB P
Hanuncaxve
Tema 3. Teopus nporpammbl onas
pacyerta CTOMMOCTU U Bbl4MCIIEHNS
XeOoXMpyoLwmnx pauroHanbHOM
.|cTpaTternn onsa 7 3-5 |[cTouMOCTM U 8 ﬁeg? H:Jﬁil"lm
OnuUMOHOB XeOoXMpYoLwmnx porp
eBponerckoro Tuna c cTparerui c
ONCKPETHbIM BPEMEHEM. NHTEpdencom
N3yyeHue
Tema 4. Teopus JOMNONHNTENbHOM
pacyeTta CTOMMOCTU U nuTepartypbl No
XeOXMPYoLWmnX Teopumn o
.|cTparterunm gns 7 6-9 |onTumanbHoM 8 g:'fg:'eHHbM
OnLUMOHOB OCTaHOBKMW.
amMepuKaHCKoro Tmna ¢ PeweHwne 3anaun
OUCKPETHbIM BPEMEHEM. pacyeTta
onuuoHa a
Tema 5. [luckpetHoe noaroToska K -
.[Bpems - Teopus n 7 10  |KOHTPONbHOM 4 g:'fg:'eHHbM
pacyerTbi. pabote
n3yyeHve
Tema 6. DOMNOMHNTENBbHOM
OdundpdoysnoHHas v 11-12 |MTeparypsl o 8 NMUCbMEHHbIN
‘IMooenb hUHAHCOBOrO HenpepbIBHbIX oT4yer
pblHKA. prHaHCOBbIX
PbIHKaXx.
Tema 7. Teopus
pacyerta CTOMMOCTU U
N3yyYeHu
XeOoXMpyoLwmnx syHeHne o
- JOMNONHNTENbHOM o
cTpatervi gns NMUCbMEHHbIA
. 7 13-17 |nutepatypbl o 8
ONLMOHOB CTOXaCTN4eCKOM oTHeT
€BpOnenckoro Tuna c AHANU3 y
HenpepbIBHbIM y
BPEMEHEM.
n3yyeHve
Tema 8. Y o
ema 8. HenpepbiBHOE JOMONHNTENbHOM AMCEMEHHbIA
.|Bpems - Teopus n 7 18 [nuTepatypbl No 8 oTyeT
pacyeTbl. CTOXacTUYeCKoMy
aHanusy
WNtoro 54

5. Obpa3oBarenbHble TEXHONOMMU, BK/IOYAs MHTEPaKTUBHbIEe hOpMbl 06yUYeHUs
YTteHne nekuuii No AaHHON AMCLMMVHE NPOBOANTCS TPaAULMOHHBIM CMOCO6OM.

CTy,D,eHTaM npenocTtaBnsaeTcsa BO3MOXHOCTb O/ CaMONOAroToBKM 1N MOAOrOTOBKU K 9K3aMeHy
ncnonb3oBatb SﬂeKTpOHHbII7I BapnaHT KOHCNeKTa neKkunin, NOAroTOBMIEHHbIN npenonaBartenem B
COOTBETCTBME C MNIaHOM NEKLMIA.

Mpu paboTe ncnonbadyeTcsa onanorosas opMa BeAEHNS NEKUMIA C MOCTAHOBKOW M peLIeHNEM
npobnemMHbIx 3a8a4, 06CyXAEHNEM ANCKYCCUOHHBIX MOMEHTOB U T.4,.

PerncTtpaunoHHbiin Homep 918518
Crpanuua 7 us 13.
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Mporpamma aucumnnuubl "CTtoxactnyeckmin aHanua"; 01.03.02 MpuknagHas MatemMatvka v MHOPMaTKa; AOLEHT, K.H. (QOLIEHT)
XanuynnuH C.T".

Mpu npoBeneHNM NPaKTUYECKMX 3aHATUIN CO3[aI0TCS YCNOBUS AN MAKCMMabHO CaMOCTOSITENIbHOMO
BbINONHEHMS 3a8aHnii. NoaToMy Npy NPOBEAEHMN NPAKTUYECKOro 3aHATMS NpenoaasaTento
pekoMeHayeTcs:

1. MpoBecTun akcnpecc-onpoc (YCTHO UK B TECTOBOW (DOPME) Mo TEOPETUYECKOMY MaTepuany,
HeobxoaUMOMY A1 BbINOMHEHUS paboThl (C OLEHKOW).

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

Nioboli NpakTUYeckoe 3aHATUE BKOHAET CAMOCTOATENBHYIO NPOPaboTKy TEOPETUHECKOrO
Mmatepuana v usy4eHvie MeTOAUKM peleHnst TUNYHbIX 3aaad. HekoTopble 3afayn cogepxar
3M1IeMEHTbI HAayYHbIX UCCNeA0BaHWi, KoTopble MOryT notpebosatb yrnybneHHoW caMoCToATENbHOM
npopaboTkn TeopeTNYeckoro Matepmana.

MNpu opraHv3auny BHeayaUTOPHON CaMOCTOSATENbHON paboThl MO AaHHOW AMCLUNANHE
npernonasaresno PeKoMeHaoyeTCa NCnosib3oBaTh cneayowme ee popMbi:

- peweHne CTyAeHTOM CaMOCTOSITENbHbIX 3aA4a4 0ObIYHON CNOXHOCTW, HAanpaBNeHHbIX Ha
3akpenfieHne 3HaHNN N YMEHWUI;

- BbINONHEeHne nHomnemnayalnbHbIX 3a4aHunin NOBbIWEHHOM CNOXHOCTH, HanpaBfeHHbIX HA pPa3BUTue 'y
CTYyOEHTOB HAay4YHOro MblneHnsa n NHNMUMaTuBhbl.

6. OLueHOYHble CpeacTBa OJ1s TEKYLLLEro KOHTPONS yCrneBaeMoCTU, NPOMEXYTOUHOM
aTTecTauum rno UToram OCBOeHUs1 DUCLUNIMHBbI U y4ebHO-MeToauueckoe obecneueHne
CaMOCTOSITeNIbHOW paboTbl CTYAEHTOB

Tema 1. NocTraHoOBKa 3aaa4y MHBECTUPOBaAHUA U XeO)XUPOBaHUA.
NMUCbMEHHbIN OTYET , MPUMEPHbIE BOMNPOCHI:

pedbepat Ha Temy:"CBa3b Mexay 3agaqyamv MHBECTUPOBAHNS U XeOXUPOBaAHNS"
Tema 2. OnuuoHbl. PauuoHanbHas CTOMMOCTb OMNLMOHA.

NMUCMEHHbIN OTYET , MPUMEPHbIE BOMPOCHI:

pedoepat Ha TeMy: "PbIHOK BTOPUYHbIX LieHHbIX Bymar. Buabl onumoHoB"

Tema 3. Teopusi pacyeta CTOMMOCTU M Xe O XXUPYIOLLUX cTpaTeru ons onuuoHoB
€BpOonencKkoro Tuna ¢ AUCKpeTHbIM BpeMeHEeM.

LEMOHCTPaLMs NPorpamMbl , NPUMEPHbLIE BOMPOCHI:
pacyeT KOHKPETHbIX 3a4a4 C NOMOLLbIO MPOrpammel

Tema 4. Teopml pacdyeTa CTOMMOCTU U XeOXUpyrLLunx CTpaTervM Aanga onunoHos
aMepukKaHCcKoro tuna ¢ guCKpetHbiM BpeMmeHeMm.

NMUCbMEHHbIN OTYeT , npuMepHble BOMPOCHI:

pelweHne 3a4ay no pacyeTy OMnuUMOHOB €BPOMNENCKOro Tuna B AMCKPETHOM BPEMEHN - pacyeT
paLMOHanbHOM CTOMMOCTU 1 Xe4XUPYIOLWEN cTpaTerMn ans onumMoHa Kynnv eBponenckoro tuna Ha
[Ba-Tpu wara.

Tema 5. [lucKkpeTHOe BpeMsi - TEOpUsi U pacueThbl.
MWCbMEHHBIN OTYET , NPUMEpPHbIE BOMPOCHI:

O606LeHne NoNy4YeHHbIX 3HaHWIA NyTeM pacyeTa OMnuUUOHOB.
Tema 6. OuddpyamoHHasa moaenb OUHAHCOBOroO pblHKA.
MWCbMEHHbI OTYET , NPUMEPHbIE BOMPOCHI:

pedgoepat Ha Temy: " dy3n3oHHbIE CyYalHble NPOLIECCHI, MPUMEHSIEMbIE AN 3a4a4 PMHAHCOBOW
maremartuku"

Tema 7. Teopus pacueta CTOMMOCTM U XeOXUPYIOLLUX cTpaTerun ans ornunoHoB
€BpOnencKoro Turna ¢ HenpepbiBHbIM BPEMEHEM.

MMUCbMEHHbIN OTYET , MPUMEPHbIE BONPOCHI:

pedoepart Ha TeMmy : "bBesapbuTtpaxHble PrHaHCOBbIE PbiHKN. ONUMOHbI eBponeickoro Tuna"
Tema 8. HenpepbiBHOE BpeMsi - TEOPUA U pacueThbl.

MUCbMEHHbIN OTYET , MPUMEPHbIE BONPOCHI:
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3akpenneHune nonyyYeHHbIX 3HaHUN.
Tema . UToroeasi popma KOHTpons

MpuMepHbIE BONPOCHI K 3a4eTy:

Bcero no Tekyuwei pabote cTyaeHT MoXeT HabpaTtb 50 6annos.

CTyneHT gonyckaeTcs K 3a4eTy, ecnm oH Habpan no Tekylwer paboTte He MeHee 27,5 6annos.
MuHMManbHoe Konm4yecTBo 6annos Mo KaxaoMy U3 BUOOB TeKyllel paboTbl COCTaBNSIET NMOMOBMHY OT
MaKCUManbHoro.

Bonpocsl k 3a4eTy:

1. YT0 Takoe pasbueHune?

. Kak onpegnensieTcst ycnoBHasi BEPOSITHOCTb OTHOCUTENBHO pas3bueHns?

. Kak onpepnensieTcs ycnoBHOe MaTeMatnuyeckoe 0XunagaHmne oTHOCUTENbHO pa3bueHuns?
. Kakune cBorncTea MMeeT yCNoBHOE MatemMatnyeckoe oxmnagaHume?

. MoxHO nn pazbreHnto conocTaBnTb HEKOTOPYIO anrebpy?

. MoxHo nn conoctaBuTb anrebpe HekoTopoe pas3breHne?

. YTo Takoe maptuHran?

0 N O O A W N

. Coenatb BbiBOA 13 NpuMepa 1 - kakne nocnenoBarenbHOCTM 0bpasyoT MapTuHran?
9. Coenartb BbIBOA 13 NMpUMepa 2 - Kakne nocnenoBaTenbHOCT 06pasytoT MapTuMHran?
10. datb nonHoe onucaHmne KOHEYHbIX MapTUHranos.

11. Yto Takoe obpalléHHbIi MapTuHran?

12. YTO Takoe MOMEHT OCTaHOBKIN?

13. O yeM roBopuT Teopema [yba?

14. Kak B NpOCTpaHCTBE CyYanHbIX BENMYNH BBOOUTCS CKansapHoe nponsseneHue?

15. Kakasi cxogmMmMocCTb Hy>XXHa 4ns BBEEHUS B MPOCTPAHCTBE CNyYalHblX BEIMYMH CTPYKTYPbI
runbbepToBa NpocTpaHcTBa?

16. YT0 Takoe OpTOHOPMMPOBAHHAS cucTema?

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

18. Kak onpegnensercsa CToxaCTU4eCKUIn UHTerpan ans HecnydyamHom oyHKUMm?

19. Kak onpegnensercsa CToxaCTU4eCKUn HTerpan gng cny4anHom pyHkummn?

20. Y10 Takoe BMHEPOBCKMIA Npouecc?

21. Kakum obpa3om BBoAMTCS NOHATME MHTerpana NTo?

22. Y10 Takoe cTtoxactnyeckuin gudodpepeHunan?

23. Kak 3anucbiBaetcs (popMyna 3aMeHbl MEPEMEHHbIX B CTOXacTMYeCKOM auddepeHumnane?
24. Kak ctaBuTCS 3a4a4a MHBECTUPOBAHNSA?

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

26. Yto Takoe nopTdhens nHeectopa?

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

28. Kak onpegensercs camogomHaHcmpyemas ctpaTerns?

29. Y10 Takoe xenx?

30. Yto Takoe onuuoH? B 4eM oTnnyMe onuMOHOB €BPOMNENCKOro T!na n aMeprukaHckoro tuna?
31. Kak onpepgnensertcsa cnpasennnsas LeHa onumnoHa?
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32. Kak onpegensetcs "MapTuHranoHas" mepa?

33. KakoBbl gocTaTtoyHble YCNOBMS CYLWECTBOBAHUS MUHUMANIbHOMO Xe4Xa eBponenckoro tmna’?
34. KakoBbl HE0O6X0AUMbIE YCNOBMS CYLLECTBOBAHUS MUHUMANbHOMO Xeaxa eBponeinckoro tmna?
35. YTo Takoe HOPMUPOBAHHbIN Kanutan?

36. O yem roBopuT nemma o0 NpencTaBneHnn MapTUHranoB?

37. Yem oTnMyaeTcs onumMoH aMeprKaHCKoro Tmna ot onuuoHa eBponenckoro tmna?

38. KakoBbl 4OCTaTO4HbIE YCNOBUS CYLECTBOBAHNS MUHMMANbHOIO XeAxXa aMepukaHckoro tmna?
39. KakoBbl HE06X0AMMbIE YCNOBUS CYLIECTBOBAHUS MUHUMANBbHOIO XeaXa aMepukaHcKkoro Tuna?
40. Kakoi MOMEHT NCMONHEHNS ONUMOHA Ha3blBAETCS paUMOHaNbHbIM?

41. Kak onpepgensercs paunoHanbHas CTOMMOCTb OMNUMOHa aMepuKaHCcKoro tuna?

42. Kak paccyuntatb paunoHanbHytO CTOMMOCTb U paLI,I/IOHaﬂbeII7I MOMEHT npenbsaBneHnsa onunmoHa
aMeprkKkaHCKoro tnna K NCMNOMHEHNIO?

43. Yto Takoe ondapy3noHHas moaens $(B, S)-$pbiHka?

44. Kak onucbiBaetcs mogens, npennoxeHHas N.CamyanbcoHomM?

45. Kak goopMmynupyeTcs MHBECTULMOHHASA 3a4a4a Ans HenpepbiBHOrO BPEMEHN?

46. Kak onpegnensetcs noptdens nHeecropa?

47. Kak onpegensercs xeaxupyrowas ctparerus B cny4yae HenpepbiBHOro BpeEMeHn?

48. Kak onpegensercs paunoHanbHas CTOMMOCTb OMNUMOHA B Cly4yae HenpepbiBHOrO BPpEMEHN?

49. Kakas ctpatervs Ha pblHke Ha3blBaeTcs apbutpaxHoin? B yem cytb 6e3apbupTaxHoro pbiHka?
50. Kak BbIBOAUTCS palMoHanbHas CTOMMOCTb OnuuoHa B obwem snoe?

51. Yto onpenenset popmyna bnaka-Loynca?

7.1. OcHOBHas nuTeparypa:

1. .Wwnpsies A. H. BepositHocTb - 1. - [B 2-x kH.] / A. H. lWnpses.?Mockea: MUUHMO, 2007. - 552 c.
Ob6C 'MaHb'": http://e.lanbook.com/books/element.php?pl1_id=9448

2.Wnpses A. H. BeposaTHoCTb - 2. - [B 2-x kH.] / A. H. lUnpsges. - Mocksa: MLUHMO, 2007. - 416 c.
ObC 'MaHb'": http://e.lanbook.com/books/element.php?pl1_id=9449

3. Wnpses A.H. 3agaum no Teopumn BeposTHOCTEN: yuebHoe nocobue. - M.: MLUHMO, 2006. - 416 c.
ObC 'TaHb": http://e.lanbook.com/view/book/9447/

4. Bpycos IN. H. duHaHcoBas maTemaTmka: Y4yebHoe nocobuwe ans maructpos / MN.H. Bpycos, T.B.
dwunarosa. - M.: HAL UHDPA-M, 2014. - 480 c.:

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

5 .boyapos IN.11., Kacnmos 0. ®. drnHaHcoBas matemartuka. - M.: duamarnut, 2007. - 576 C.
OBC NMaHb': http://e.lanbook.com/books/element.php?pl1_id=2116

6. Bpycos lN.H., ®unnartoea T.B., JlaxmeTknHa H.N. NHBECTULIMOHHBIA MEHEAXMEHT: YUYEOHNK. - M.:
NH®PA-M, 2014. - 333 c.

9BC '3HaHnyM": http://znanium.com/bookread.php?book=363435

7.2. JlononHuTenbHasa nuteparypa:

1.lWunpsies A.H., Spnux U.I"., Acbkos N.A. BepossTHOCTb B TeopeMax 1 3agadax (C gokasarenbcTeamu
n peweHuamn). Knura 1. - M.: MUHMO, 2013. - 648 c.

ObC "TaHb": http://e.lanbook.com/view/book/56417/
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2. XycHytamHoB P.LL., Xuxapes B.A. MaTtematunka onsi SKOHOMUCTOB B NpuMepax 1 3agadax. - Crle.:
JlaHb, 2012. - 656 c.

ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=4233

3.CeewHukos A.A. lMNpuknagHble MeToabl Teopun BeposiTHocTel.- Cl6.: JlaHb, 2012. - 480 c.
9BC "NaHb": http://e.lanbook.com/books/element.php?pl1_id=3184

4.CewHunkos A.A. MNpuknagHble METOABI TEOPUU MAPKOBCKMX Npoueccos.- Cl16.: JlaHb, 2007. - 192
c

9BC "MMaHb": http://e.lanbook.com/books/element.php?pl1_id=590
5.CewHunkos A.A. MNpuknagHble METOABI TEOPUU ClyHaliHbiX oyHKUMiA.- CM16.: NaHb, 2011. - 464c¢
9BC "MMaHb": http://e.lanbook.com/books/element.php?pl1_id=656

7.3. UHTepHeT-pecypcCbl:

ApbuTpax n xeoxmpoaHue - http://www.nsu.ru/education/etfm/Lect7/Lect7.htm
JoMHaHCOBbIN PbIHOK - http://nto.immpu.sgu.ru/sites/default/files/3/__12265.pdf
Xe[XupoBaHue - Hayka - http:/ru.science.wikia.com/wiki/XepxuposaHue

XeL4XMPOBaHME BaNKOTHbIX 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. MarepuanbHo-TexHU4eckoe obecrneueHne QUCLMUNINHbI(MOAYS)

OcBoeHune gncumnnunbl "CToxacTuyeckun aHanus" npegnonaraet UCNONb30BaHWE Cneayouero
MaTepuanbHO-TEXHNYECKOro obecneyeHus:

YyebHo-MeToanYeckas nutepartypa ans 4aHHOW ONCLMMNINHBI UIMEETCS B HAMYUN B
3NEeKTPOHHO-6MbnMnoTeyHol cucteme " BrubnuoPoccumka", 4OCTYN K KOTOPOW NpenoCTaBneH
ctyneHtam. B 9BC " bubnunoPoccuka " npeacTaBneHbl KONNEKUMN akTyanbHON Hay4HOR 1 y4ebHOoM
nuTepaTtypbl N0 ryMaHMTapHbIM HayKaMm, BKoYalowme B cebs nybnmkaumm Beoylwmx pOCCURCKNX
n30atenbCTB ryMaHUTAPHON nuTepaTypbl, U30aHMS HA aHIUACKOM A3blke BeOyLNX aMepUKaHCKUX n
€BPOMNENCKMX N30aTeNbCTB, a TakXe peakme 1 ManoTupaxHbie 3NaHNsS POCCUNCKNX PEMMOHANbHBIX
By30B. OBC "BubnnoPoccurka" obecneunBaeT WMPOKMA 3aKOHHbIA AOCTYN K HEOOX0AMMbIM ANs
obpasoBaTenbHOro nNpoLecca M3naHnsaM C UCNONb30BAHNEM MHHOBALMOHHBLIX TEXHONOMNIA 1
COOTBETCTBYET BCEM TPeOOBaHNAM hefepanbHbIX rOCYapCTBEHHbIX 06pa3oBaTenbHbIX CTaHAAPTOB
Bbiclero npodoeccuoHanbHoro obpasosarus (PrOC BIMO) HOBOro nokoneHus.

Y4yebHo-MeToamnyeckas nutepatypa ons 4aHHOW OMCLUMNIVHBI UMEETCS B HANNYUN B
9NEeKTPOHHO-bmbnnoteyHom cucteme "ZNANIUM.COM", pocTyn K KOTOPOW NpenocTaBieH CTydeHTaM.
9BC "ZNANIUM.COM" conepXuT Npon3BeneHns KPpYnHERLWNX POCCUACKNX YYEHBIX, PYKOBOAMTENEN
rocynapCTBEHHbIX OpPraHoB, Npenoaasartenein Beaylwmnx By30B CTPaHbl, BbICOKOKBANMGULMPOBAHHbIX
cneumanncToB B pas3nnyHbix cgoepax busHeca. PoHO 6M6NMoTekn cOopMNPOBaH C yHETOM BCEX
N3MEeHeHNn 0bpal3oBaTeNbHbIX CTAHOAPTOB M BKNHOYAET Y4ebHuKM, y4ebHble nocobus, YMK,
MOHOrpadoun, astTopedoeparhbl, AuccepTauum, aHUMKIONeann, CNoBapu 1 CIPaBOYHUKN,
3aKOHO4aTENbHO-HOPMATMBHbBIE AOKYMEHTbI, CreunanbHble Nepnoanyeckne n3naHns n n3gaHns,
BbiNyckaemble nanarenscteamu By3oB. B HacToswee Bpems O95C ZNANIUM.COM cooTBeTcTBYET
BCeM TpeboBaHNSaM doefepanbHbiX roCyAapCTBEHHbIX 06pa3oBaTe/bHbIX CTaHAAPTOB BbICLIErO
npogoeccrnoHanbHoro obpasosanust (PrOC BI1O) HoBoro nokoneHus.

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PerunctpaumnoHHbin Homep 918518 5AE
CrtpaHnua 11 n3 13. 111 YHI:I

S OEMALR G



Mporpamma aucumnnuubl "CTtoxactnyeckmin aHanua"; 01.03.02 MpuknagHas MatemMatvka v MHOPMaTKa; AOLEHT, K.H. (QOLIEHT)
XanuynnuH C.T".

YyebHo-MeToan4eckas nutepartypa ans 4aHHOW ONCLUMMINHBI UIMEETCS B HAIMYUN B
3NEKTPOHHO-6MbNMoTEYHOI cucTeMe MapatenbcTea "flaHb" , 4OCTYN K KOTOPOW NpenocTaB/eH
ctyneHTam. 9bC MNapatenbctea "/laHb" BKOYaET B cebs aNEeKTPOHHbIE BEPCUMUN KHUT U3AaTENbCTBA
"IlaHb" 1 Opyrnx Beaywmux n3natenbcTB y4ebHo nuTepaTtypbl, @ TakXXe 9NeKTPOHHbIE BepCUm
nepuoanyecknx N3aaHuim no eCTeCTBEHHbIM, TEXHUYECKUM U r'yMaHUTapHbiM Haykam. ObC
N3patenbcTBa "/laHb" obecneynBaeT LOCTYN K HAy4HO, y4ebHON nnTepaType 1 Hay4HbIM
nepuoanyecknm n3naHmam no MakCManbHOMY KONMMYECTBY NPOOUIbHbLIX HanpasneHui ¢
cobntoeHneM BCeX aBTOPCKUX M CMEXHbIX Npas.

Jlekumn No gucumnnanHe NPoBOAATCS B ayAUTOPUN, OCHALLEHHOW OOCKON U MENOM (MapKepoM).
Mporpamma cocTtasneHa B cootBeTcTBuM ¢ TpeboBaHnsmm GrOC BINO 1 y4ebHbIM nnaHoM no

HanpasneHuto 01.03.02 "MpuknagHas maremarmka n nHgopmartmka" n npoguno NoaroTosku
CuncTeMHoe nporpamMMupoBaHue .
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