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1. leab ¥ nIaHUpYyeMble Pe3yJabTAaThl 0CBOEHUS THCIUIIMHbI

Iesbto 0CBOCHMSI JUCLUILUIMHBI ABIsIETC (OPMUPOBAHUE CIEAYIOIIUX KOMIIETEHLINH:

OIIK-4 CnocobeH mpoBOAMTH TOJ] HayYHBIM PYKOBOJCTBOM HCCJIEIOBAaHHE HA OCHOBE
CYLIECTBYIOIUX METOJIOB B KOHKPETHOMN 00J1acTH POHECCHOHATIBHOM 1€ATEIbHOCTH.

[IK-1 CnocobGeH MpOBOAUTH HAYYHO-HUCCIIECIOBATEILCKHE Pa3padOTKH MO OTACIbHBIM
paszenaM BbIOPaHHOM TEMBI.

Pe3ynbpraramMu 0CBOEHUS IUCLUIUIMHBI SBJISIOTCS CIEAYIOIINE UHAUKATOPBI JOCTHKEHUS
KOMIIETCHIINH:

HNOIIK 4.1 IIpoBomuT mNOUCK H O0O0pabOTKYy HAy4YHOW M HAYYHO-TEXHHYECKOU
uHpOopMaLnu, HeOOXOAUMOM I PELICHUs UCCIIeI0BATEIbCKHUX 3a1a4

NOIIK 4.2 OneHuBaeT moiydeHHbIE pe3yabTaThl U (OPMYIHPYET BBIBOABI 110 UTOTAM
IPOBE/ICHHBIX UCCIIE0BAHUI

UIIK 1.1 IIpoBomut paboTel MO 00pabOTKE W aHAIUM3y HAYYHO-TEXHHUYECKOU
UH(POPMALIUU U PE3YIbTaTOB UCCIIEAOBAHUM

NIIK 1.2 IloaroraBiauBaeT IUIaHBI M MPOrPaMMBbl IPOBENEHUS OTIEJIBbHBIX ATAloOB
HAY4YHO-UCCIIEJOBATENIbCKON paboThI

UIIK 1.3 [TpoBoauT OTAEIBHBIC ATAMBl HAYIHO-HUCCIICIOBATEILCKON pabOThI

2. 3aga4uy oCBOCHHS JUCIHUILINHDI

— Hayuuthcst BbIOMpaTh y4eOHBIE M Hay4yHbIE MCTOYHUKM HH(OpMAIMM MO pasjaenaM
mucuurmuael (MOIIK 4.1, UTIK 1.1).

— OcBOUTH OCHOBHBIE TUIIBI ONIIMOHOB U MeToAbl uX pacuetos (UIIK 1.1, UIIK 1.3).

— HayuuTbcst pemare 3aaud BBIYUCIMTENBHOTO M TEOPETUYECKOIO XapakTepa s
ananm3a omiroHos (MOIIK 4.2, UTIK 1.2 — 1.3).

— OBmajgerb CTOXaCTMYECKUMHM METOJAaMH U MOJCISIMH, HCIOJIb3YyeMbIMH B
MaremarudeckoM ananuse omniuonos (MOIIK 4.2, UTIK 1.2 —1.3).

3. MecTo AuCUMILINHBI B CTPYKTYpe 00pa30BaTe/IbHOIl POrpaMMbl

Huctunnuaa otHocuTes K biioky 1 «/luctiunnuna (Moxynm)».

JlucuumiauHa OTHOCHTCS K dYacTh 00pa3oBaTeNbHON MporpaMMmel, Qopmupyemoin
Y4aCTHHUKaMU 00pa30BaTEIbHBIX OTHOLIEHUH, TpeIaraeTcst 00y4JarommumMcs Ha BEIOOD.

4. Cemectp(bl) ocBOeHHS U (popMa(bl) MPOMEKYTOYHON ATTECTAIIUM MO JUCHHUILINHE

CenpMmoii cemecTp, 3a4eT

5. Bxoanble Tpe0oBaHMS 1JIs1 OCBOCHUS M CUHMIIMHBI

JUis yCHemHOro OCBOEHHUS JAMCHUIUIMHBI TpeOyloTCcs pe3ysbTaThl OO0y4YeHHs IO
CIEAYIOIUIMM JTUCHMIIMHAM: MaTeMaTH4YeCKUH aHamu3, (yHKIMOHAJIbHBIA aHalu3, Teopus
BEPOSITHOCTEM, TEOPHS CIIyHailHBIX ITPOLIECCOB.

6. SI3bIK peanuzanuun

Pyccknit

7. O0peM TUCHHUILIAHBI

OO6m1ast TpyI0€MKOCTh TUCIHUIUIMHBI COCTABIISAET 2 3.€., 72 9acOB, U3 KOTOPHIX:
-IpaKTUYeCcKue 3aHsaTus: 32 u.
O6beM caMOoCTOATENIbHON pabOThI CTY/IEHTA OIpeieNieH YIeOHbIM IJIaHOM.



8. Conep:xkaHue TMCHUILUIMHBI, CTPYKTYPHPOBAHHOE M0 TeMaM

Tewma 1. Maptunrains B Teopun onimonoB (MOIIK 4.1, UTIK 1.1, 1.3)
Onumonsl: onpeneneHue, kiaccupukanus. @uHaHcoBble peIHKH. [lnaTexxHbie QyHKIHH.
Teopema ['mpcanoBa. lleHooOpa3oBaHuE OMIIMOHOB.

Tema 2. Moaens Kokca-Pocca-Pyounmireiina (MOIIK 4.2, UTIK 1.1 - 1.3)

bunomuanbHble MOzENM C AUCKpeTHBIM BpeMeHeM. Ompenenenue monenu KPP. Pacuer
CHOpPaBEMJMBBIX LIEH M XEIKUPYIOIIMX CTpaTerud MAjas ONIMOHOB KYyIUIM M IPOJAaKu
€BpOIEHCKOr0 ¥ aMEPUKAHCKOIO TUIIOB.

Tema 3. Mopens biska-1lloynca (MOIIK 4.2, UTIK 1.1 - 1.3)
CHY. Onpenenenne wmoxaenu bBII. Pacder cnpaBeqIuBbIX II€H W XEIKUPYIOIIHNX
CTpaTerui U1 ONLMOHOB KYIUIM U IPOJAaKU €BpoIerckoro tuna B moaenu bIII.

9. Tekymmii KOHTPOJIb MO AUCHUIIHHE

Texkymuii KOHTPOJb MO AWCIUIUIMHE MPOBOAUTCS IYTEM KOHTPOJIS IOCEHIaeMOCTH,
MPOBEJICHUST KOHTPOJIbHBIX paboT u ¢ukcupyercs B GopmMe KOHTPOJIBHON TOYKM HE MEHee
OJIHOTO pa3a B CEMECTP.

10. lMopsiok NpoBeAeHUs] U KPUTEPUH OLIEHUBAHUS MIPOMEKYTOYHOH aTTeCTAIIUM

3aueT B CEAbMOM CEMECTpe IPOBOAMTCA B NMUCbMEHHOW (opme mo Owieram. buner
COJIEP’KUT TEOPETUUECKU BONIPOC U JBe 3a1auu. [IpogomkurensHocTs 3a4yera 1,5 gaca.

[IpuMepHBIi IepeyeHb TEOPETUYECKUX BOIIPOCOB
1. aTte onpeneneHue ¢puHancoBoro peinka KPP.
2. latb onpenenenrue caMO(pUHAHCUPYEMBIX CTPAaTErvid.
3. CodopmynupoBarh 3afady XeKHUpPOBAHUS eBpomelckoro tuma. JlaTb onpezneneHue
CIIPaBEUIMBOM MHBECTULIMOHHON CTOMMOCTH €BPOIEMCKOTO TUIIA.
4. Jloxa3aTb TEOpEMY O CYIIECTBOBAHUU U €IUHCTBEHHOCTH MAPTHUHIAJIBHOTO MPEICTABIICHUS
st monenn KPP.
5. Jloka3atb TeopeMy O pacdeTe MapTUHIAIBHOTO MpezacTasieHus ainst moaenu KPP.
6. PaccuntaTh CTOMMOCTH ONIIMOHOB €BPOIEHCKOr0 THIIA.
7. BeiBectu popmyny Kokca-Pocca-Pybenmreiina.
8. IlpuBecTy mpakTHUECKYI0 MHTEPIIPETALIMS MUHUMAIBHOTO X€/[Ka Ha IPUMEPE PhIHKA BAJIIOT.
9. CdopmynupoBaTh 3ajauy XeKMPOBAHUS aMepUKaHCKoro Tuma. JlaTb ompeneneHue
CIIpaBEUIMBOM MHBECTULIMOHHON CTOMMOCTH aMEPUKAHCKOTO THIIA.
10. CdopmynupoBaTh 3amadya 00 ONTUMAIbHOW OCTAaHOBKM M MPHUMEHUTh €€ K pacyery
WHBECTUIIMOHHON CTOMMOCTH aMEPUKaHCKOI'O THUIIA.
11. ITocTpouTh X€KUPYIOIKE CTPATErMH aMEPUKAHCKOT'O THIIA.
12. latb onpenenenue oomiei moaeinu (B, S) — priaka. JlaTh onpeneieHrne MapTUHTAIBHBIX Mep.
13. Jlatp ompeneneHue apOUTPaXKHBIX CTpaTeruil U copMyIMpPOBaTh apOUTPAKHYIO TEOpPEMY
Xapucona — Ilnucka.
14. Jloka3zath HEOOXOIMMOCTh B Teopeme Xapucona — [lnucka.
15. Toka3aTe TE€OpEMYy O CYHIECTBOBAHWM M €IMHCTBEHHOCTH MApPTHUHIAJIBLHOIO MPEICTaBICHUS
nig moxenu BII.
16. Joka3ath TeopeMy O pacueTe MapTHUHTAIbHOIO MpeacTaBieHus ais mojaenu bIII.
17. PaccuntaTh CTOMMOCTB ONIIMOHOB €BpoMneiickoro tumna Ha peiHkax BIII.
18. BeiBectu popmyny biaka-Illoyca.

IIpumepsI 3axay4:
1. ITocTpouTh BEPOSTHOCTHOE MPOCTPAaHCTBO s Mozienu Kokca — Pocca — PyOuniTeiina.



2. Paccuntarh CTOMMOCTH OJKCTPEMalIbHOTO OMIMOHA KYIUIM E€BPOIMEHCKOro THMHa s
CUMMETPUYHOTO pbIiHKa 1 N=2.

3. TloctpouTh MapTHUHTAJIbHOE TMPEICTABICHUE MJIsi EBPOINEHCKOro OINIMOHA KYIUIH IS
CUMMETPUYHOTO pbiHKa 1 N=3.

4. PaccuutaTh CTOMMOCTH 3KCTPEMAaJbHOTO OIIMOHA MPOAAXKH EBPONMEUCKOTO THIA IS
CUMMETPUYHBIX PHIHKOB 1 N=2.

5. PaccuuraTh CTOMMOCTB a3MAaTCKOTO OIMIMOHA KYIUIM €BPOINEHCKOTO THIMA JJIsi CHMMETPHYHBIX
PHIHKOB U N=2.

6. PaccumtaTh CTOMMOCTb AKCTPEMAJbHOTO OINLIMOHA KYIJIM €BPOINEHCKOro THMa s
CHUMMETPUYHBIX PBHIHKOB B N=2.

7. Paccuutarh CTOMMOCTH Q3MATCKOTO OINIMOHA MPOAAXKH EBPONEHCKOTr0 THUIA IS
CHUMMETPUYHBIX PHIHKOB 1 N=2.

8. TlocTpoHuTh XEIHKUPYIOUIYIO CTPATErHi0 JJsl a3MaTCKOro OMIMOHA MPOJAaKU €BPOIEHCKOro
tuna 1 N=1.

9. Jlate ompeneneHue 3adaudl XeIKUPOBAHHMS aMepHKaHCKoro Tuma. JlaTe ompeneneHue
CTOMMOCTH aMEPUKAHCKOTO OMIIHOHA.

10. Ioctpouts orubaromyro CHeuist 1Sl TUIATEXKHONW (QYHKIUMU a3UaTCKOTO OINLMOHA MPOJIaXKHU
AMEPUKAHCKOTO THIIA Il CAMMETPUYHBIX PHIHKOB U Jij1si N=2.

11. PaccumTarh CTOMMOCTh a3MATCKOTO OIIMOHA MPOAAKH aMEPUKAHCKOTO THMA IS
CUMMETPUYHBIX PHIHKOB | Jij1s1 N=2,

Pe3ynbTarel 3auera onpenesoTcs OLEHKAMU «3a4TE€HOY», «HE 3aYTCHOY,
Kpurepuu onenuBanus 3agera

He 3auteno 3auTeHo

Jan HENpaBWIbHBIN B LIEJIOM naH Jlan npaBwibHBIN OTBeT/[aH  MpaBWIBHBIA U

OTBET, OJTHO3HAYHO MIPABWJIHHBIA ~ OTBETHA BOIPOC, HO HE BCEPA3BEPHYTHIH OTBET Ha

HeIpaBUIbHAs Ha BOIIPOC, HO OHMU3JOXKEHO pa3BepHYTOBOMpoc. CTYIEHT 4YeTKO

TPAKTOBKa TEMBI W/WJIHM U3JI0KEH 151 JOTUYECKU U JIOTUYHO  U3JIOKUIT

HEBEPHO PEIICHBI TOBEPXHOCTHO U C/CTPYKTYPHUPOBAHO. CBOM OTBET Ha

3a/1a4H. HapylIEHUEM JIOTUKHU 3HaHHE OCHOBHOM [TOCTaBJIE€HHBII B
W3JIOKeHUs. 3HAaHUEJIUTEpaTypbl.  3ajaqu OujIeTe BOMpocC. 3HAHUE
MHUHUMYMa pEIIeHBI BEPHO. OCHOBHOI u
JUTEpaTyphl. 3amadu JTOTIOTHUTETHFHOM
peLIeHbI c JUTEPaTypBbl. 3anaumn
oImMrOKamH. pELIEHBI BEPHO.

11. YueOHO-MeTOOAM4YECKOE 00eceueHne

a) DNEKTPOHHBIA Y4YEOHBIH KypC MO JUCIHMIUIMHE B JJICKTPOHHOM YHUBEPCUTETE
«Moodle» - https://moodle.tsu.ru/course/view.php?id=8912

0) O1leHOYHBIE MaTepHAIbl TEKYIIEro KOHTPOJS U TMPOMEKYTOYHOM aTTeCTAIlMu 10
JUCLUIUIUHE.

12. Mlepeuens yueOHOii TUTEpaTYphI U pecypcoB ceTu UHTEepHeT

a) OCHOBHAs TUTepaTypa:

1. Boponnosckuii A.B. CoBpeMeHHBIE TEOPHUH pbIHKA KamuTana, MockBa: DKOHOMHKA,
2010, 717 c.

2. Pomanosckmit M.IO., PomanoBckuit FO.M. Bsenenue B  dSKOHODUBHKY.
CrarucThueckue U JuHaMudeckue Mojenn. — M.: U3n-so «PX]1», 2007.



3. upseB A.H. OcHoBbl cTOXactuueckoil ¢uuHancoBoii maremaruku. M.: ®A3UC,
2008.- T.1,2.

4. Iupses A.H. BepostHocth - 1. DiemeHTapHas Teopusi BEPOATHOCTEH.
Marematuueckue ocHoBanus. [Ipenensubie Teopemsl. M.: U3a-so MITHMO, 2011, 551 c.

5. Illupses A.H. BepostHocTs - 2. CyMMBI U TIOCIEN0BATENBHOCTH CIIYyYailHbIX BEIUYUH
- CTallMOHApHbIE, MApTUHIaJbl, MapKoBckue 1enu. M.: U3a-so MIIHMO, 2011, 553-967 c.

0) IOTIOJIHUTEIbHAS JTUTEPATYpA:

1. Bentnens E.C., OBuapos JI.A. Teopust BeposATHOCTEN U €€ UHKEHEPHBIE PUIIOKEHMUS,
M.: Kunopyc , 2013, 478 c.

2. 3yokoB A.M., CesactbsaHoB b.A., Yuctsakos B.II. COopHuk 3amay mo Teopuu
BepositTHocTel. Cankr-IlerepOypr: Jlans , 2016, 317 c.

3. IepramenmukoB C.M., IMuenmunnes E.A. Stochastic modelling for the financial
markets. Tomck: U] TT'Y, 2017.

4. Poxmun JI.b. Croxactuueckoe ucuucieHne u ¢uHaHCHL. PocroB-Ha-Jlony: M3n-Bo
PI'Y, 2005.

B) pecypchl cetu HTepHeT:

- OTKpI)ITI)IC OHHaﬁH-KprBI

- http://www.cfin.ru/finanalysis/value_options.shtml
- caiit komnanun PBK www.rbc.ru

- capt komnanuu Gunam www.finam.ru

13. llepeyens UHPOPMAIMOHHBIX TEXHOJIOTU

a) JIMOCH3UOHHOC U CBO6OI[HO pacupocCcTpaHdaCMOC IIPOrpaMMHOC o0ecrieueHue:

— Microsoft Office Standart 2013 Russian: maker mporpamMm. Bkiro4aeT MmpHIOKEHHs:
MS Office Word, MS Office Excel, MS Office PowerPoint, MS Office On-eNote, MS Office
Publisher, MS Outlook, MS Office Web Apps (Word Excel MS PowerPoint Outlook);

— yOaMYHO AOCTYyIHBIE o0sauHble TexHosnoruu (Google Docs, SInnekc auck u T.1.).

0) nH(hOpMaIMOHHBIE CIIPABOYHBIE CUCTEMBI:

— DNEeKTPOHHBIN KaTaJjior Hayunou O6ubaoTexku Ty —
http://chamo.lib.tsu.ru/search/query?locale=ru&theme=system
— DNeKTpoHHas O6ubanoreka (peno3uTopwii) Ty —

http://vital.lib.tsu.ru/vital/access/manager/Index
— OBC Jlans — http://e.lanbook.com/
— O0pa3zoBartenbHast miatdopma FOpaiit — https://urait.ru/
— OBC ZNANIUM.com - https://znanium.com/
— 3BC IPRbooks — http://www.iprbookshop.ru/

14. MaTtepua/jibHO-TEXHUYECKOe o0ecrieyeHue

AynuTopuu 1Sl IPOBEICHUS 3aHATUHN JIEKIMOHHOTO TUIIA.

AyouTopun IS TPOBEIACHUS 3aHATUM CEMUHApPCKOrO THIMA, WHIAUBUAYAIbHBIX U
TPYNIOBBIX KOHCYJIbTALMN, TEKYILETO KOHTPOJIS U POMEKYTOYHOM aTTECTALINH.

[TomerieHust s CaMOCTOATENbHON paOOThI, OCHAIIEHHBIE KOMIBIOTEPHON TEXHHUKOW U
JOCTYNOM K ceTH VIHTepHET, B 3NIEKTPOHHYI0 WH(OPMAIMOHHO-00pa30BaTENbHYIO Cpely U K
WH()OPMAIMOHHBIM CIIPABOYHBIM CHCTEMAaM.

15. Uudopmanust o pazpadoTyukax

[TyenuuueB EBrenuit AnaTonbeBUY, KaHIUAAT (PU3UKO-MATEMATUYECKUX HAyK, JIOLEHT,
JIOLEHT Kadeapbl MaTeMaTHYeCKOro aHaiau3a u Teopun pynkuuii MMO TI'Y
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