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AHHOTANIUA

OcHOBHast 1eNb Kypca — OCBOCHHME CTYyJCHTaMH HEoO0X0auMoro oO0béMa 3HAaHMU 110
MCTOJIb3yEMbIM TEXHOJIOTHSIM IIPU PACIPECIIEHUH PECYpPCOB B YCIOBHSX HEOIPEIEIEHHOCTH, B TOM
yuciae B (UHAHCOBOW 00JACTH NpPU PEIICHWM 3a[ad, CBA3aHHBIX C MHBECTUPOBAHHMEM KallUTala, C
MOMOIIBI0 TEXHOJOTHH, OCHOBAaHHBIX Ha MAaTeMaTHYECKOM MOJEIMPOBAHUH 337ad MHBECTHPOBAHUS,
dbopmupoBannn G (PEeKTUBHBIX TOpTdenel IMEeHHBIX Oymar, MPOTHO3UPOBAHMHM (UHAHCOBBIX
BPEMEHHBIX MPOIIECCOB.

BHuMaHuEe CTYyIEHTOB SKOHOMMYECKHUX CIHEIUAIbHOCTeH JOKHO OBITh HAaIlpaBiICHO Ha
HaumboJee YacTO HCIOJNb3yeMble B COBPEMEHHON TEOpHMH M MPaKTUKE 3a7ad WHBECTUPOBAHUS
MaTeMaTHYeCKUe METOJbl Pa3lWYHbIX pa3nenoB marematuku. IIporpamma kypca «lloprdensHoe
WHBECTUPOBAHUE» COJCPKHUT JIETCPMUHHPOBAHHBIE M CTOXACTUYECKHE MATEeMaTH4YeCKHUE MOJIEIH,
OCHOBAHHBIE HA WCIOJB30BAaHUM YK€ TPOYUTAHHBIX CTYJCHTaM MAaTEMAaTUYECKHX KYpCOB —
MaTeMaTUYeCKU aHallu3, JIMHEWHas aiureOpa, aHaIUTUYECKass T€OMETpHUsi, TEOpUs BEPOATHOCTEH,
CTaTUCTHKA, METOJIbI ONTUMH3AINH, SKOHOMETPUKA H JIp.

1. HEJIU U 3ATAYA OCBOEHUA YYEBHOU JIUCHUTJIMHBI

LlensimMu ocBoeHUs y4eOHON AUCHUIUIUHBI SBISIOTCS:

* B oOmactu oOyuyeHMs JaTh 0a30BbIii 00BEM 3HAHUI 1O HCHOIB3YEMBIM B TEOPUHU
WHBECTUPOBAHUS MAaTEMATUYECKUM METOAAaM, B TOM YHCJE IPU IOCTAHOBKE W PELICHUM 3ajad,
CBA3aHHBIX C MHBECTUPOBAHMEM KallUTala, C IOMOUIbIO TEXHOJOTMH, OCHOBAaHHBIX Ha
MaTEeMaTHYeCKOM MOJIEIMPOBAHUM SKOHOMHUYECKUX 3a7ad U IOATOTOBUTH OakaiaBpa Jjsl yCHEUTHOU
pabotel B cdepe mnpodecCHOHAIBHOW NeATeNbHOCTH, Pa3BUTh YHHUBEPCAIbHYIO HH()OPMAIIOHHYIO
KOMIIETEHTHOCTb, CIIOCOOCTBYIOIIYIO €r0 COLMAJIbHOM MOOMJIBHOCTH M YCTOMYMBOCTH Ha pPBIHKE
Tpyaa.

* B 00JaCTH BOCNIUTAHMS JIMYHOCTU C(HOPMUPOBATH TAKHE COLMATIBHO-JINYHOCTHBIE KAauecTBa,
KaK IeJeyCTpEeMIIEHHOCTb, OPraHU30BaHHOCTb, TPYAONIOOME, OTBETCTBEHHOCTH 33 KOHEUHBIH
pe3yabTaT  cBOeW  MpodecCHOHANbHOM  JeATeNbHOCTH B o0jactTé  MHGPOPMALMOHHO-
KOMMYHMKAI[MOHHBIX TE€XHOJOTHH, CIIOCOOHOCTH CaMOCTOSITEIbHO TPUOOpeTaTh U MPUMEHSATh HOBBIE
3HAHUA U YMEHUS.

2. MECTO YYEFHOW JUCIUILIMHBI B CTPYKTYPE OOII BO

YuebOnas JUCHUILIMHA SBIISICTCS COCTAaBHOM YaCTBIO IS MNPUMCHCHUA MAaTCMAaTUUYCCKHUX
METOJ0B B OKOHOMHUKE.

ypOBCHB CJIOKHOCTU TCOPCTHYCCKUX U HNPAKTHUCCKHX 3aJlaHHIl MTOJIHOCTBIO COOTBCTCTBYCT
Tpe6OBaHI/I${M rocyaapCTBC€HHOI'O 06pa3OBaTCJ'IBHOFO craHjaapra.

3. O®OPMUPYEMBIE KOMIIETEHIHUU U IIVIAHUPYEMBIE PE3YJIBTATDBI
OBYYEHUA

YHuBepcanbHbie U(WH) 00menpodeccCuoHaIbHbIE KOMITETCHITHH

‘ KOI[ N HAUMCHOBAHHEC KOMIICTCHIIMU ‘ KOII U HAMMCHOBAHUC MHAUKATOPA NOCTHKCHUS KOMIICTCHIUN




[TpodeccnonanbHbie KOMIETCHIIMA B COOTBECTBUU C 3aJadaMd H

3HaHUI) TPOPECCUOHATIBHOMN 1S TETFHOCTH:

3apaua
npodeccuoHaILHOM
aesteabnoctu (3I1)

O0BeKT niIn
00J1aCTH 3HAHUSA

Kon u HammeHoBaHue
npodeccuoHaIbLHOM
KOMIIeTEHIUM;
OcHoBaHue
(npodeccuoHAIBHBIN
cranaaprt-I1C, ananus
onbITA)

o0bekTamMu (00IaCTIMH

Koa n naumenoBanue
HHIMKATOpPA
AOCTHKEHUSI
npogdeccuoHaIbLHOM
KOMIIeTeHIIH T

Ananus u
UCCIIeIOBaHKE
YKOHOMHYECKUX

3¢ deKxToB OT
BHEPCHUS
MH(OPMALIMOHHBIX
CUCTEM U CKBO3HBIX

U (POBBIX TEXHOJIOTUM

MPOEKTHBIN
HNudopmanroHHble IMK-3.1 [1] - cnocoben k
CUCTEMBI U aHaJIM3y U
UH(POPMALMOHHbIE HCCIIEIOBaHUIO
MIPOLIECCHI B 00J1aCTH  YKOHOMHUYECKHUX
udpoBo 3¢ (HEeKTOB OT BHEIPCHHUS
SKOHOMHKHU MH(OPMALIMOHHBIX

CUCTEM U
HH(POPMaIMOHHO-
KOMMYHHKAITHOHHBIX
TEXHOJIOTUI
Ocnosanue:
[IpodeccronanbHbII

crannapt: 06.012,
Amnanus onsrta: I1o
COI'JIACOBAHUIO C
3aKazuyuKkoM
o0pa3oBaTenbHOI
nporpammsel TpynoBas
¢ynkuus: "TpynoBas
¢bynkuus: «BeimoaHeHne
JesITeIbHOCTH O
aHaJIU3y U
HCCIIEJOBAaHUIO
HKOHOMHYECKUX

3¢ dEeKTOB OT BHEAPEHHUS
MH(OPMALIMOHHBIX
CHCTEM U HU(PPOBBIX
TEXHOJIOTHI»

I/IHHOBaI_[I/IOHHO-HpC}IHpI/IHI/IMaTeHI)CKI/Iﬁ

3-T11K-3.1[1] - 3uath:
OCHOBHBIE TIOJIOKEHUS
M (HPOBON SKOHOMHUKH
u SKoOHOMUKH 1T
Mertobl U MOAETH
OLICHKH
sa¢dexruBrocTH UC 1
HUT Ilpuauumnsi
TJIAaHUPOBAHUS
oromxkera UT ;
V-TIK-3.1[1] - YmeTb:
OneHuBarh

3¢ (HEeKTHBHOCTH 3aTpat
Ha UC u UT
AHanu3upoBarb
3(PEKTUBHOCTD OT
BHenapenus UT, UC u
CKBO3HBIX U(DPOBBIX
TEXHOJIOTHH ;
B-TIK-3.1[1] -
Bnanets: Onpenenenne
crareu pacxonos Ha UT
u goxonos ot UT,
COTJIacOBaHUE
pacxoioB ¢
3aMHTEPECOBAHHBIMU
JTUAMU
[InanupoBanue u
KOHTPOJIb PaCX0J0B Ha
UT u UC
[InanupoBanue
noxonos ot UT u UC
AHanu3 pacxoJ0B Ha
HUT u noxonos.,
BBITIOJTHCHUE
YIPABJIEHUECKUX
NEUCTBUIH 11O
pe3yJbTaTaM aHaiu3a

Pa3paboTrka meTonuk
MIPOJIBIKCHHS HA

HNudopmanroHHble
CUCTEMBI U

IIK-13 [1] - cmocoben
HCIIOJIb30BATh JIYUIIIHE

3-I1K-13[1] - 3uatsb:
Teopus




PBIHOK, B TOM YHCJIE U
MEXIYHAPOIAHBIN,
MHHOBAIIMOHHBIX
IIPOrpaMMHO-
MH(GOPMaLMOHHBIX
IIPOLYKTOB U yCIIyT

nH(pOpMaITMOHHBIC
MPOIIECCHI B 001acTH

nudposoit
YKOHOMHKH

MPAKTHKH MPOIBIKECHHS
WHHOBAIIMOHHBIX
POTrPaMMHO-
MH(POPMALIMOHHBIX
HPOJYKTOB U YCIIyT

Ocnosanue:
[IpodeccronanbHbIit
crannapt: 06.012

MapKETUHTOBOTO
TUTAHUPOBAHUS
[TpunIUIIBI
YIPABJICHUS
(bunaHnCcamMu
Oxonomuka UT u
SKOHOMMKA MHHOBAIUI
MeTo/1bl OLIEHKH
3(PEKTUBHOCTH ;
V-IIK-13[1] - YwmeTs:
PazpabarrpiBath
MapKETHUHTOBBIC TIIAHBI
YrpaBiath NpoeKTaMu
VYnpaisaTs puHaAHCAMU
UT VYnopansatb
naHoBamusmu UT
CoznaBaTh U BHEAPSATH
CHUCTEMBI OLICHKHU

s dexTuBHOCTH
HHHOBAIlUM |
B-IIK-13[1] - Bnagets
HaBblkamu: Pa3paboTka
MJIaHa MapKETUHTOBBIX
MEpONIPUITUI
Opranu3zanus paboTs
10 TIPOBEJICHUIO
MEPOIPUITHHI TTO
MIPOIBMKCHUIO
MPOyKTa
Nuannuuposanue
CO3J]aHUsI CUCTEMBI
OIICHKH

3¢ HeKTHBHOCTH
nHHOoBauuii T u ee
W3MEHEHUS TIPH
W3MCHECHHUU BHEITHUX
YCJIOBUU U
notpebHoCTEH
dopMupoBaHue
MIPUHIIAIIOB OTICHKHU

s dexTuBHOCTH
naHOBa UT
CornacoBanue
CHUCTEMBI OLICHKH
a¢dexTuBHOCTH
naHOBauuii T ¢
3aMHTEPECOBAHHBIMH
JUTIAMU U €€
YTBEPKJICHHE
[InanmupoBanue
MPOBEACHUS OLICHKU

s dexTuBHOCTH




[Touck u oTO6OP
WHHOBAILIUY IS
CO3/TaHUS HOBBIX
ousHecoB B cpepe UKT

WNndopmannonnsie
CHCTEMBI U
UH(POPMALMOHHEIE
IPOLIECCHI B 00JIaCTH
udpoBo
9KOHOMUKHU

[TK-14 [1] - ciocoben
paspabaThiBaTh OM3HEC-
TUTAaHBI HA OCHOBE
WHHOBAIMI1 B cepe
HKT

OcHnosanue:
IIpodeccronanbHbII
craugapt: 06.012

nHHoBarumit UT
KoHnTpo:b pe3ynbraToB
OLICHKHU

s dexTuBHOCTH
uaHoBamuit UT Aganus
MPOBEACHUS U
PE3yJIbTaTOB OLIEHKH

s dexTuBHOCTH
uaHoBauiit UT n
BBITIOJTHEHUE
yIpaBICHUYECKUX
JIEUCTBUH T10
pe3ysibTaTaM aHajlu3a
3-T11K-14[1] - 3Harts:
CoBpemennbie UT,
LIMPOKUHI KPyro3op B
obnactu UT,
TMOHUMAaHUE
COOTHOILEHUS 1IeNiel 1
MyTeW peanu3aluuu
CTpaTeruu pa3BUTHUS
UT Ilpeamernas
(yHKIIMOHANBbHAS
00J1acTb MPUMEHEHHUS
UT IpuHuums
WHHOBAaIMOHHOU
JESITENIbHOCTH |
V-IIK-14[1] - YmeTs:
Onpenensrs
BO3MOYKHOCTH
WCIIOb30BAHUS
nHHOBauuii U'T B
CTPaTernyecKOM
yIpaBiIeHUU
HNurerpuposars UT B
JeSITENIbHOCTD
OpraHu3aluu ;
B-TIK-14[1] - Bnanets
HaBbIKaMU:
DopMUpOBaHHUE LIENEH,
MIPUOPUTETOB U
OTpaHUYCHUN
¢dopmuposanus UT B
CO3/1aHHE U
peanu3anuo
WHHOBAlIMOHHOU
CTpaTeruu u
W3MEHEHHE UX M0 Mepe
W3MEHEHUS BHEIIHUX
YCIIOBHM Y BHYTPEHHUX
noTpedHoCcTeH
Opranu3zanus paboTs




nepcoHana u
BBIJICJICHHE PECYPCOB
TU1s1 POPMHUPOBAHUS
Bkiaga T B co3manue
U peanu3ainuo
MHHOBAITMOHHON
crpaterun Kontpomnb
(dbopMHupoBaHUA BKIIA/1a
UT B co3nanue u
peanu3anuo
UHHOBAIIMOHHOU
cTparerud AHanu3
(hopmMupoBaHUs BKIIaa
NUT B co3panue n
peanu3anuio
MHHOBAITMOHHON
CTpaTeruu, 1eseu,
MIPUOPUTETOB U
OTpaHUYCHUH Mpolecca
M BBIIOJIHEHNE
YIPABJICHUYECKUX
JIEUCTBHUI 11O
pe3ysabTaTaM aHajlIu3a

4. BOCIIMTATEJIbHBIN MIOTEHITAAJ JUCITATLIIAHBI

Hanpasnenus/uenu 3amaun BocnuTaHus (KON) BocnurarenpHblil moTeHIMAaN
BOCIIUTAaHUA JUCHUITIINH
[IpodeccuonanpHoOE Co3znanue ycioBHi, 1.Mcnons3oBanue
BOCITUTAaHHE o0ecrneunBarImux, GOpMUPOBAHUE BOCIHUTATEIHHOTO MOTEHIINANA

TBOPYECKOTO
WH)XEHEPHOTro/po(ecCHOHAIBHOTO
MBIILIJIEHHS], HABBIKOB OpraHU3aI|H
KOJIJIEKTUBHOU IPOEKTHOMN
nesitensHocTH (B22)

JTUCLUIUIMH TPO(ECCUOHATIBHOTO
MOJIYJIS JUTSl Pa3BUTHS HABBIKOB
KOMMYHHKAITIH, KOMaHTHON
paboThI U TUEPCTBA,
TBOPUYECKOTO MHKEHEPHOTO
MBIIUICHUS], CTPEMIICHUS
cJe10BaTh B MpohecCuoHaIbHOM
JESITEIbBHOCTH HOpMaM
MOBeIEHUS, 00ECIIEYNBAIOIINM
HPABCTBEHHBIN XapaKTep
TPYIOBOH JESITEIBHOCTH U
HECITY>KeOHOTO MTOBEICHHS,
OTBETCTBEHHOCTH 3a MPUHSTHIE
pelIeHns yepe3 MOATOTOBKY
TPYIIOBBIX KyPCOBBIX pabOT U
MPAKTUYECKHX 3aJaHHH, peleHue
KEWCOB, MPOXO0XKACHUE MPAKTHK 1
noarotoBky BKP.
2.Mcnonp3oBanue
BOCIIUTATEIHHOTO MOTEHIINANIA
JTUCLUIUIMH TPO(eCCHOHATBLHOTO
MOJyJIS JUist: - POPMUPOBAHUS




MIPOU3BOJICTBEHHOTO
KOJIJICKTHBH3MA B XOJIe
COBMECTHOT'O PEIICHUS KaK
MO/JICJIbHBIX, TaK U MPAKTHUECKUX
3aj1a4, a TaKKe MyTeM
MOJKPEIJICHUE PAlMOHAIBHO-
TEXHOJIOTUYECKUX HABBIKOB
B3aUMOJICUCTBUS B IIPOCKTHOMI
JeSITETHHOCTH SMOLIMOHATBHBIM
3¢ (HeKToM yCIenrHoro
B3aUMO/ICHCTBHS, OLTYIIICHUEM
pocra o0mieit 3pexkTuBHOCTH
IIPU pacIpeIeICHIUH MTPOSKTHBIX
3a71a4 B COOTBETCTBHHU C
CHJIBHBIMU KOMITETEHTHOCTHBIMH
¥ SMOIIMOHAJILHBIMU CBOMCTBAMU
YJICHOB IPOCKTHOM TPYIIIIBI.

S. CTPYKTYPA U COJAEP)KAHUE YUYESHOM JUCIATLIUNHBI

Pa3nensl yueOHON AUCHUIUIMHBL, KX 00BEM, CPOKH U3ydeHHS U (POPMBI KOHTPOJIA:
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7 Cemecmp
1 Knaccuueckue 1-8 12/12/0 K.p-2 27 KH-8 3-T1K-3.1,
MIOCTaHOBKH 3a/1a4u (4),TBP- V-TIK-3.1,
dbopmMupoBaHUs 4 B-T1K-3.1,
3¢ (HeKTUBHBIX (10),T-6 3-11K-13,
noprdener U HX (3),TBP- V-TIK-13,
pelieHHs 7 (10) B-TIK-13,
3-11K-14,
V-TIK-14,
B-T1K-14
2 Hexnaccuueckue 9-16 | 12/12/0 TsP-12 | 23 KHN-16 | 3-I1K-3.1,
MOCTaHOBKHU 3a71a4u (10),T- V-TIK-3.1,
dbopMupoBaHUS 14 B-TTK-3.1,
3¢ (HeKTUBHBIX (3),TBP- 3-11K-13,
noprpeneir w WX 15 (10) V-TIK-13,
perieHus B-TIK-13,
3-11K-14,
V-TIK-14,
B-I1K-14




HUmoezo 3a 7 Cemecmp

24/24/0 50

KonTtpoJbHbie 50
Meponpusitusi  3a 7
Cemectp

6] 3-I1K-3.1,

V-1IK-3.1,
B-TIK-3.1,
3-I1K-13,
V-1IK-13,
B-T1K-13,
3-I1K-14,
V-11K-14,
B-I1K-14

* — COKpaIIeHHOE HAUMEHOBaHNUE (POPMBI KOHTPOJIS

*

(nn) sK3ameH

* — CyMMa MaKCHUMaJIbHbIX OayuloB J0oJkHA ObITh paBHa 100 3a cemectp, BKiIroYas 3a4eT U

CoxkpallieHre HauMeHOBAaHUN (POPM TEKYILEr0 KOHTPOJISI U aTTECTALUU Pa3eiIoB:

Oo6o3nauenne | IloiHOe HAaMMEHOBaHUE
T TecTtupoBanue
TP TBopueckas pabora
KN KoHTpoJIb 110 uToram
K.p KonrtponbHas pabora
5 OK3aMeH
KAJIEHIAPHBIN IIAH
Henenu | Tembl 3ansaTuii / Conepxanue Jlek., | IIp./cem., | JIab.,
qac. yac. Jac.
7 Cemecmp 24 24 0
1-8 Kaaccnueckne noctaHoBKH 3a1a4u (popMuUpOBaHUS 12 12 0
3¢ PpexTUBHBIX NOpTde/ieid U UX pelIeHus
1 Jlexkuus 1. Bcero ay1uTopHbIX 4acoB
JloTIOJIHUTENBHBIE TIaBbl TAPAMETPUYECKON CTATUCTUKH. 2 IE [0
WNupopmanusa n napopmanmonnas Matpuna Ouiiepa u ux Ownnaiin
HCII0JIb30BaHUE IIPU OLICHUBAHUH. 0 I [0
2 Jlexkuus 2. Bcero ay1uTopHbIX 4acoB
PoOacTHble METO/Ibl HapaMETPUUECKON CTATUCTHKHU U UX 2 IE [0
HCI0JIb30BaHNE IPU 00pabOTKE IKOHOMUYECKUX JaHHBIX. Omnunaitn
0 0 |0
3 Jleknus 3. Bcero ayuTopHbIX 4acoB
Mertoab! ydera TONOJIHUTENbHON HH(OPMAIUH B 3a1a4ax 2 |2 [0
OLICHUBAHMSI. Omnunaiin
0 0 [0
4-5 Jlexusa 4. Bcero aynutopHsix 4acos
3anaun >QPEeKTUBHOTO paclpeieieHnss HHBECTUIIMOHHBIX 2 ’ 2 ’ 0
pPECYpPCOB B YCIOBHAX HEONPEAEICHHOCTH. DUHAHCOBBIE Onutaiin
PBIHKH KaK 00BEKTHl HHBECTHPOBAHUS. 0 ] 0 ] 0
6-7 Jleknusa 5. Bcero aynutopHbIX 4acoB
Axnuu ¥ ux xapaxkrepuctuku. IloctaHoBka 3agaun o 2 | 2 [0
(hopMHUPOBAaHUM MHBECTUIIMOHHOTO TOPT(QEII Ha PIHKE Omnnaiin




AKIIH. 0 I [0
7-8 Jlexkuus 6. Bcero aynutopHsix 4acoB
[TocraHoBKa U pemieHue 3a1a49u 0 HOPMHUPOBAHUH 2 \ 2 \ 0
onTUMabHOTO nmopTdens B ycioBusx short-sale. [Toprdensb Omnnaiin
MHUHHMAaJIbHOI'O PUCKA U €ro pacyer. 0 0 0
9-16 Hexkaccnyeckne moCTAHOBKH 32124 (JOPMHUPOBAHUS 12 12 0
3¢ PekTUBHBIX NOpTdeiieil H UX pelieHus
9 Jlexuus 7. Bcero ayauTopHbIX 4acoB
[ToctanoBka u pelienue 3a1ayu MapkoBuiia o 2 | 2 | 0
¢dopmupoBanuio 3pPEKTUBHBIX HMHBECTUIIMOHHBIX opTdeneit | Onnaiin
0 I [0
10 Jlexuus 8. Bcero ayauTopHbIX 4acoB
Mopenb Tobuna popmupoBanus 3QPeKTUBHBIX TOPTHEEH. 2 | 2 | 0
Peinounsiii noptdens. Monens CAPM paBHOBecus pbIHKa Omnnaiin
aKuuit 0 |0 |0
11 Jlexuus 9. Bcero ayauTopHbIX 4acoB
[IporHo3upoBanue Ha pbiHke akuuii. Monens Illapna. 2 |2 |0
MHorodakTopHbBIE MOJICIIH. Ownutaiin
0 |0 |0
12 Jlexuus 10. Bcero ayauTopHbIX 4acoB
O606menns moaenu Mapkosura. VaR-Texuonorun npu 2 |2 [0
dhopmupoBanuy 3PPEKTUBHBIX TOPTQEIICH. Owunaiin
0 [0 [0
13-14 | Jlexuus 11. Bcero aynutopHbIX 4acoB
OOnuranuy 1 UX XapakTepucTUKU. PaBHOBecHe Ha phIHKax 2 |2 [0
o0uranuu. Omnunaitn
0 I Ik
15-16 | Jexmus 12. Bcero aynutopHsIx 4acoB
OnuuoHs! ¥ UX XapaKTEpUCTUKHU. Mojenu onpeaeneHus HeHsl | 2 |2 [0
onuuoHoB. Popmyna biska - [loynca u ee 060611eHNS Omnutaiin
0 0 |0

COKpaH_IeHHBIC HAaMMEHOBAHUS OHJIAiH OMIIMIA:

Oo0o3nauenne | IloiHOe HAaMMEHOBaHHUE
OK DNEKTPOHHBIN KypC
IIM ITonHOTEKCTOBBIN MaTepuan
I1I ITOJTHOTEKCTOBBIE JIEKIIMU
BM Buneo-marepuanst
AM Aynno-marepuainsl
[1p3 IIpe3enTanmu
T TecTbl
5CM DNEKTPOHHBIE CITPaBOYHBIE MaTEPUAIb
J4(@ VHTEepaKTUBHBINA CAWT
TEMbI CEMUHAPOB
Henesan | Tembl 3ansaTuii / Coaepxxanue

7 Cemecmp
1 Cemunap 1

OI11eHKHN mapaMeTpoB.




2 Cemunap 2
Peanuzarust poGacTHBIX METOIOB IMapaMeTPUIECKON CTAaTUCTUKH MPU 00paboTKe
OKOHOMHWYCCKUX NJAaHHBIX.

3 Cemunap 3
VYuer HOHOHHHTCHBHOﬁ I/IH(bOpMaLII/II/I B 3a/1a4yax OLICHUBaHUA

4 Cemunap 4
Pemrenue 3ana4 3¢ (eKTUBHOTO pacnpeeNeHHsI HHBECTHLIMOHHBIX PECYpPCOB B YCIOBHUSX
HEOIPEICIICHHOCTH.

5-6 Cemunap 5
ITocTaHoBKH 33724 0 (HOPMHPOBAHMH HHBECTUIIMOHHOTO MOPT(HEIst Ha PHIHKE AKITHIA.

7-8 Cemunap 6
Pemenue 3aau o popmupoBaHuH onTHMaIbHOrO Moptdens B ycnopusix short-sale. Pacuer
noptdens MUHUMaJIbHOTO PUCKA M €r0 PacyerT.

9 Cemunap 7
Pemenue 3anau MapkoBuna o ¢popmMupoBanuio 3¢ (HeKTHBHBIX HHBECTHIIMOHHBIX
nopTdenei.

10 Cemunap 8
Pemenue 3amau qiis monenu TobuHa dhopmupoBanust 3PGeKTUBHBIX TOpTdEei.

11 Cemunap 9
Pemenwue 3a1a4 mporHO3MpPOBaHUS Ha PBIHKE akIui. Pemenue 3aaa4 a1t MHOTO(aK TOPHBIX
MOJIEJIEN.

12 Cemunap 10
Pemenue 3amau qis 0600menuii Mogenu Mapkosuma. VaR-TexHomoruu npu
dbopmupoBannu YPPEKTHBHBIX TOPTPETEH.

13-14 | Cemunap 11
Pacuer nmoprdeneii Ha ppIHKE 00IUTALINT.

15-16 | Cemunap 12
Pacuer XxapakTepUCTHK ONMIIMOHOB.

6. OBPA3OBATEJIBHBIE TEXHOJIOI'MU

[Tpu peanuzaruu mporpammsbl TucuUIUIUHBL «IlopThenpHoe NHBECTUPOBAHUE)» HCTIONB3YIOTCS
pasznuyHble 00pa30BaTEIbHBIE TEXHOJOTHH — BO BpeMs ayJAUTOPHBIX 3aHSATUMN, 3aHATHS TPOBOISTCS B
dhopme JIeKIUi U MPAKTUIECKUX (CEMHUHAPCKUX ) 3aHATHH.

s KOHTpOJS YCBOEHHUS CTYAEHTOM pa3/esioB JAaHHOTO Kypca IIMPOKO HCIONb3YIOTCS
aKTUBHBIE (POPMBI, OTBETHI Ha KOTOPHIE MO3BOJISIIOT CYAUTh 00 YCBOGHUHU CTYJIEHTOM JAHHOTO Kypca.
CamocrtosiTenbHasi paboTa CTYACHTOB TOJpa3yMeBaeT IMoA €000l MpopaboTKy JEKIIMOHHOTO
Marepuana C HMCIOJIb30BAHUEM PEKOMEHAYEMOM JIUTEPATypbl M BHIIOJIHEHUE JIOMALIHUX 3aJaHU.
Urenue JeKIui AAaHHOW TUCUHUILIMHBI COMPOBOXKIAETCS AEMOHCTpPALUE B JIGKIIMOHHOW ayAMTOPUU
TEOPETHYECKOTO MaTepuaja W MHOTOYHCIICHHBIX MPUMEpOB. VICHONB3yIOTCS aKTHUBHBIE U
WHTEpaKTUBHBIE (OPMBI TPOBEJACHUS 3aHATHA: CEMHWHAphl B JIHAJOTOBOM pexXuMe; pa3doop
KOHKPETHBIX CHUTYaIIH.

7. ®OHJI OHEHOYHbBIX CPEACTB

DoHJ OLIEHOYHBIX CpCACTB IO AUCHUIIIINHE obecreynBaeT IMPOBEPKY OCBOCHUS IJIAHUPYCMbBIX
PE3YyJIbTAaTOB 06yquI/151 (KOMHCTGHI_II/II‘/JI n Hux I/IHI[I/IKaTOpOB) MoCcpeaACTBOM MCpOHpI/IHTI/Iﬁ TCKYHICTO,
pY6C)KHOFO " IPOMCKYTOYHOT'O KOHTPOJIA MO JUCHUIIIINHC.




CBs3p Mexay GOpMHUPYEMBIMH KOMIIETEHUUSAMU H (OpMaMHU KOHTPOJIS HMX OCBOCHHUS
NpeCTaBJIeHa B CleAyIoIel Tadnuie:

KoMnerenuus NuaukaTopbl 0CBOEHUsI ATTecTallMOHHOE MEPONPUATHE
(KIT 1)
I1K-13 3-I1K-13 3, K1-8, K1-16, k.p-2, TeP-4, T-
6, TsP-7, TeP-12, T-14, TsP-15
V-TIK-13 9, K-8, KH1-16, TeP-12, T-14,
TBP-15
B-TIK-13 D, KU-8, K1-16, TeP-12, T-14,
TsP-15
I1K-14 3-11K-14 3, KU-8, KU-16, k.p-2, TeP-4, T-
6, TsP-7, TeP-12, T-14, TsP-15
V-I1K-14 D, KU-8, KI-16, TeP-12, T-14,
TsP-15
B-IIK-14 9, K-8, KN1-16, TsP-12, T-14,
TsP-15
[IK-3.1 3-I1K-3.1 2, KU-8, K1-16, k.p-2, TeP-4, T-
6, TsP-7, TP-12, T-14, TsP-15
V-TIK-3.1 9, K-8, KH1-16, TsP-12, T-14,
TsP-15
B-TIK-3.1 9, K-8, KN1-16, TsP-12, T-14,
TsP-15

HIkaabl OeHKU 00pa30BaTeIbLHBIX JOCTHKEHH I

[IIkana KaXaA0ro KOHTPOJIBHOI'O MEPOIPUSITHS JIEKUT B Ipeaenax oT 0 10 yCTaHOBJIEHHOIO
MaKCHMAaJILHOTO 0ajija BKIIOUHUTEIbHO. MTorosas arTrecranuAa 110 JUCHUIIIIMHE OLICHUBACTCA I10 100-
OaJUIbHOM 1IKaJIe U MpeAcTaBiIseT co00il cymMmmy 0auioB, 3apabOTaHHBIX CTYIEHTOM IPU BBINOJIHEHUN
3aJlaHul B paMKax TEKYILEro ¥ MPOMEKYTOYHOTO KOHTPOJIS.

HToroBas olieHKa BBICTABISETCSI B COOTBETCTBUHU CO CJ'ICIIYIOIJ_Ief/’I IIKAJIOM:

CymMma 6amioB | OreHka o 4-ex Orenka TpeGoBanus K ypOBHIO OCBOSHUIO
OaJIbHOM 1IKaJe ECTS y4eOHOM TUCIUIIIMHEI

OreHKa «OTIUYHOY BBICTABISAETCS CTYIEHTY,
€CJIM OH MTyOOKO M ITPOYHO YCBOMII
MPOTrpaMMHBIN MaTepuall, CUEPIIbIBAOLIE,
[10CJIE0BATENbHO, YETKO U JIOTHYECKU
CTPOWMHO €ro U3jaraer, yMeeT TECHO
YBA3BIBAaTh TEOPHIO C PAKTHUKOM,
UCTIOJIb3YET B OTBETE MaTepuall
MOHOTpahUIECKOH JINTEPATYPHI.

90-100 5 — «omauuno» A

85-89 B O1LieHKa «XOPOILI0» BBICTABIISCTCS CTY/ICHTY,

75-84 C €CJIM OH TBEPZO 3HAET MaTepHaJl, TPaMOTHO U

4 — «xopoutoy T0 CYIIECTBY M3JIaraeT ero, He JIOIMycKast
70-74 CYIIECTBEHHBIX HETOUYHOCTEH B OTBETE HA
BOIIPOC.

65-69 OLEHKa «yIOBJIETBOPUTEILHO

3_ BBICTABJISIETCS CTYJIEHTY, €CIIM OH UMEET
3HAHMA TOJIBKO OCHOBHOI'O MaTepualla, HoO He
YCBOMII €T0 JeTalel, JOMyCKaeT HETOUYHOCTH,
HEJIOCTATOYHO NMPABUJIbHBIE ()OPMYIIUPOBKH,

60-64 «Y0081€MBOPUMENLHOY E




HapyILIEHUs JIOTHYECKOH
[10CJIEI0BATENILHOCTH B U3JI0KEHUU
MIPOrpaMMHOI0 MaTepuana.

O1ieHKa «HEYIOBJICTBOPUTEIEHOY
BBICTABJISIETCS CTYICHTY, KOTOPBIN HE 3HACT
3HAYUTEILHON YaCTH MPOrPAMMHOTO

9_ Marepuara, J0MyCKaeT CyIleCTBCHHbIC
Hwuxe 60 F oumOku. Kak mpaBuio, omeHka
«Hey00eNEMEOpUMENLHON «HEY/IOBJICTBOPHTEIILHO» CTABHUTCS
CTyZIEHTaM, KOTOPbIe He MOTYT MPOJIOIKUTh
o0OydeHue 0e3 JOTOHUTEIILHBIX 3aHATHIHA 10
COOTBETCTBYIOIICH AUCIUTUIHHE.

8.  YUEBHO-METOJIMYECKOE U TH®OPMALIMOHHOE OBECIIEYEHUE
YYEBHOM JUCLHUIIIAHBI

OCHOBHAZ JIMTEPATYPA:

1. O 3-17 NHBecTULIMOHHBIN KIUMAT : yueOHOe mocodue st By30B, 3aiines 0. K., Mocksa: FOpaiir,
2022

2. 91 H 62 OcHoBbl nopTheapHOro MHBECTUPOBAHUS : yueOHUK a7 By30B, Hukutuna T. B., Mockaa:
Opaiir, 2022

3. DU K42 [IporHo3upoBaHue TOXOAHOCTH U PUCKA HHBECTULIMN HA (POHIOBOM PBIHKE : y4eOHOE
nocooue, Knanos B.1O., Knanos U.1O., Mocksa: IIpocmekT, 2020

4. DU b 48 PoiHok 1ieHHbIX OyMmar : yueOHuK Juist By30B, bepzon H. U., Mocksa: FOpaiit, 2022

5. 01 B 75 VYnpapiennue UHBECTUIMSIMHI: MHBECTULIMY U MHBECTULIMOHHBIE PUCKH B PEAIbHOM CEKTOpE
HSKOHOMHUKH : YUeOHUK U MPAKTUKYM JJis By30B, BopoHuosckuii A. B., Mocksa: FOpaiir, 2022

6. OU K 89 Vnpasnenue noprdenem NpoeKToB KaK HHCTPYMEHT peain3alii KOPIOpaTUBHOM
cTpaTeruu : yueOHuk 1iis By30B, Ky3nenona E. B., Mocksa: FOpaiit, 2022

7. O K 28 DxoHoMuYeckas OLeHKa HHBECTULUH : yueOHUK 1 npakTukyM, Kacesanenko T. I,
Mocksa: [Opaiit, 2022

JOITOJIHUTEJIBHASA JIMTEPATYPA:
1. 33 T34 VUnuBectuuuu : yueOHUK a5 6akanaBpos, Temnosa T.B., Mocksa: FOpaiit, 2012

2. 519 K85 Marematnyeckune METObI 00padOTKH HEONPEAeIEHHBIX IAHHBIX | yaeOHOe mocoOue st
BY30B, Kpsnes A.B., JIykun I'.B., Mocksa: ®uzmaraut, 2006

3. 33 K85 OcHoBBI (hiHaHCOBOTO aHaIM3a U MOPT(ETHHOTO MHBECTUPOBAHUS B PHIHOYHON S5KOHOMUKE
: Yueb. nocobue, Kpsiuer A.B., M.: MUDU, 2000

I[TPOTPAMMHOE OBECIIEYEHHUE:




CrenanbHOE MporpaMMHoOe oOecriedeHne He TpeOyeTcs
LMS U UHTEPHET-PECYPCHI:
https://online.mephi.ru/

http://library.mephi.ru/

9.  MATEPHUAJIbLHO-TEXHWYECKOE OBECIEYEHME YYEBHOW
TACIATITAHBI

CnenuaipHOE MaTepHAIbHO-TEXHIMUECKOE 0OecIeueHre He TpedyeTcs

10. YYEBHO-METOJUYECKHUE PEKOMEHJAIIMU JJIAA CTYAEHTOB

1. JIexknuu

50-60% nexmuii conepkath HOBBIA TeopeTnyeckuid marepuan, a 40-50% npumepsl pemeHus
3ajad.

[lepen kaxao¥l JEKIMEN CTyJEeHTaM pPEKOMEHIYETCs IOBTOPUTh MaTepuall MpeablIyLInX
JIEKIIUI U CEMUHApPOB.

Kypc He conepkaT aoKazaTeslbCTBA MaTeMaTUYECKHUX YTBEP)KICHMHM MM BbIBOAA CIIOKHBIX
dbopmyL.

OCHOBHO# ynop Ha JEeKIMIX JeaeTcs Ha IOHUMaHKUe U3JIaraéMoro MaTepualla U yMEHHUH ero
MCIOJIb30BAaHUS TP PEIICHUH 3a]1a4 Ha CEMUHApaXx U IPH BBIIOJIHEHUU CAMOCTOSITEIbHBIX PA0OT.

2. IlpoBeneHre CEeMUHAPCKHUX 3aHATUN U BBIMIOJHEHUE CAaMOCTOATENBHBIX paboT M TOMAIIHUX
3a1aHUI

B pamkax kypca npeaycMOTpeHO IPOBEAEHUE 8 CEMUHAPCKUX 3aHATHM, Ha KOTOPBIX CTYIEHTHI
JOJKHBI, MUCTIONB3Ys MPOCIYHIIaHHBIA Ha JIEKIUAX MaTepuall, HAy4YUThCsl pellaTh KOHKPETHbIE 3aJauu
00pabOTKM HEONpEJeNIeHHbIX JaHHBIX U 3aJauyd  paclpeiesieHHs] pPecypcoB B YCIOBMAX
HEOIPEAEIEHHOCTH C TIOMOILBI0O MATEMAaTHYECKMX METOI0OB MOJEINPOBAHHS.

3. Opranu3zanus KOHTPOJIS

JlomaiiHue 3aiaHus BBIAAIOTCA U NPUHUMAIOTCS PAaBHOMEPHO B TEUEHHME BCErO CEeMecTpa.
KonnyectBo nomamuux 3agaHuil — 5. KaxaoMmy CTYAEHTY BBLAAETCS WHAWBHUIYAIbHbBIM BapUaHT
JoMalIHero 3aaanus. ClaHHble JOMAalIHUE 33/1aHUs [IPOBEPAIOTCA MpenojaBaTesieM (BHE Ay UTOPHOIO
BPEMEHH) C BHICTABJIEHUEM OIIEHOK, YUMTHIBAEMBIX B paMKaX BHYTPHU CEMECTPOBOIO 3a4€Ta U B KOHILIE
ceMecTpa Mpy IPOCTaBICHUH UTOTOBOM OIICHKHU.

JI71s BHIOJTHEHUS TOMAIIHUX 33JaHUN pa3pabOTaHO HECKOJBKO JIECATKOB BapHAHTOB, TaK UTO
KaX/IbIl CTYJEHT BBIOJHSAET HMHAMUBUAYaJbHBIA BapuaHT 3anaHus. [lomydeHue mNOJOKUTETHHON
OLIEHKH IO KaKJIOMY JIOMALTHEMY 33/IaHUI0 SIBIIIETCSI HEOOXOIUMBIM yCIOBHUEM MOJIYYEHHUsI HTOTOBOM
MIOJIOKUTETILHOM OlLlIEeHKU. B ciydae mpomycka WM MONydyeHHsl OTPULATENbHOW OLIEHKH JOMAlllHee
3aJJaHKe JIOJDKHO OBITH MEpeeNIaHo U CaHO BO BPEMs 3a4€THOW HE/IEH B KOHIIE CEMECTpa.

4. IIpoBeneHne sK3aMeHa

Jns nomycka K SK3aMeHY HEOOXOIMMO BBIMOJIHHUTH C IOJOXHUTEIbHBIMH OLEHKAMU BCE
MIPOBEJICHHBIE B TEUEHHE CeMecTpa JOoMallHue 3afaHus. [Ipu ycloBUM cAayu € MOJIOKUTEIbHBIMU
OLIEHKaMH BCE JJOMAILTHUX 3a/laHui CTYAICHT BO BpeMsl CJauM SK3aMeHa OTBEYAET Ha YK3aMEHAIlMOHHbIE
BOIIPOCBI.



11.  YYEBHO-METOJIMWYECKHE PEKOMEHJIAIIMM JIJISI IIPENIOJABATEJEN

CrpyKTypa JEKIIMOHHOTO Kypca

Kypc nmorumyeckn pa30uT Ha 2 B3aMMOCBSI3aHHBIE YacTU. B TepBOi 4acTh Kypca TaroTCs
JOTIOJTHUTEIBHBIE CBEACHUS O MaTEMAaTUYECKUX METOAaX, UCIOIb3YEMbIX MPU MOCTAHOBKE U PEIICHUH
3aJ1a4 pacHpeesIeHNs PECYpPCOB B YCIOBUSX HEONPEAEIEHHOCTU U, MPEXAE BCEro, JOMOIHUTEIbHbIC
CBEJICHHUSI O MAaTeMaTHYECKHUX METOoAaXx OOpabOTKH HEOMpPENEICHHBIX JaHHBIX U METOJAX pEIleHUs
MHOTOKpHUTepHUalbHbIX 3a1a4. CopepkaHue Kypca JOHKHO ObITh BBUIOKEHO B MHTEPHETE UM B BHJIE
OTIIETLHOTO OyMa)kHOTO wu3maHus, npudyeMm 50-60% nexuuii coaepkaTh HOBBIM TEOPETHUCCKHI
Mmatepual, a 40-50% npumepsl pelieHus 3aad.

Kypc He nomkeH coaepkarb 10Ka3aTeJIbCTBA MATEMAaTHUYECKUX YTBEPKJCHUU WU BBIBOJAA
CJIO’KHBIX (POPMYIL.

OCHOBHOH yIOp HA JEKLIMIX HEOOXOAMMO JeaTh Ha MOHUMAaHUE U3JIaraeMoro Marepuaia u
YMEHHUS €ro HKCIOJb30BaHUS TMPU PEIICHUH 33Jad Ha CEMHUHapax W NPU  BBIIOJHEHUU
CaMOCTOSITENIbHBIX PaloT.

[IpoBeneHNe CeMHHAPCKUX 3aHSATHI M BBIMOJHEHHE CAMOCTOATEIBHBIX PadOT M JAOMAIIHHX
3aJaHuN

B pamkax Kkypca mnpeaycCMOTpeHO IMpoBeAeHue |2 CeMHHApCKUX 3aHATUH, Ha KOTOPBIX
CTYJIEHTHI JIOJDKHBI, HCIOJIb3ysl TMPOCIYIIAHHBIM Ha JIEKIHUAX MaTepuall, HAydYuTbCS pelaTh
KOHKpETHBIC 3aJlaul O0Opa0OTKH HEONPECIICHHBIX TaHHBIX W 3aJadd PACIpEICTICHHS PEeCcypcoB B
YCJIOBHUSIX HEOIPEJCICHHOCTA C IMOMOIIBI0 MAaTeMAaTHMUYECKUX METOJI0B MojenupoBanusd. [Ipaktuka
MoKa3zaja, YTo CIEAyeT HCIOJb30BaTh PA3JIMYHbIC MPUEMBbI BOBJICUCHHS CTYJEHTOB B TBOPYECKUU
MIPOLIECC OCBOCHUS y4E€OHOT'0 MaTepuaia: Olpoc CTYACHTOB MO COACPKAHUIO MPOUYUTAHHBIX JIEKIUN U
MIPOBEJICHHBIX CEMUHAPCKUX 3aHSTUN, BBI30OB CTYACHTOB K JOCKE JJIS peUIeHHs TeKyllel 3amauu (B
TEYCHHE CEeMeCTpa KaXKAblil CTYIEHT HEe MEHee 2-X pa3 JIOJDKEH «OTpadoTaTh» OKOJO JIOCKH),
CaMOCTOATENIbHOE PEILIEHUE 3a/1a4 CO CBEPKOW MPOMEKYTOUYHBIX U KOHEUHOTO PE3yJIbTATOB PEIICHMUS,
MOKa3 MpernoaBaTeseM Ha JO0CKe pEelIeHUs TUIIOBBIX 3a/1a4 U, HAKOHEL, JOMallHUE 3a/IaHus.

Opranuzanus KOHTPOJIS

Jomaraue 3aaHus BBIJAIOTCS M MPUHUMAIOTCS PaBHOMEPHO B TEUEHHE BCETO CeMecTpa.
KomnyectBo pgomamHux 3amanuii — 5. Kakaomy CTYIEHTY BBLAACTCS WHIWBUAYAIbHBIM BapUaHT
nomarrHero 3ananus. CaHHbple JOMAITHUE 3a/IaHHs TIPOBEPSIOTCS MpenoiaBareneM (BHE ayAUTOPHOTO
BPEMEHH) C BHICTABIICHUEM OIICHOK, YUYMTHIBAEMBIX B PaMKaX BHYTPH CEMECTPOBOTO 3a4eTa M B KOHIIE
ceMecTpa MpHU MPOCTABICHUU UTOTOBOM OLIEHKH.

J171st BHIIOTHEHUS TOMAIIIHUX 33JJaHUl pa3pabOoTaHO HECKOJBKO JIECATKOB BaPHAHTOB, TaK UTO
KaXJIbIl CTYACHT BBINOJIHSIET WHIUBUIYAJIbHBIA BapuaHT 3anaHus. [lonmydeHue mMON0KUTEIbHON
OIICHKHU IO KKJIOMY JIOMAITHEMY 3aJaHUI0, KOHTPOJIHHOU paboTe M TECTy SBISIETCS HEOOXOIMMBIM
YCJIOBHEM TIOJYYCHHs] MUTOTOBOM TOJOKUTEILHON OIICHKH. B ciydae mpoIycka WiW TOJYYCHHS
OTPHUIIATEIILHON OIICHKM JIOMAITHEee 3aJaHue JOJDKHO OBITh MEpPEeeTaH0 U CIaHO BO BpeMs 3a4E€THOM
HeJeNu B KOHIIE CEMeCTpa.

IIpoBenenue 3x3aMeHa

Jns nmomycka K dK3aMeHY HEOOXOIMMO BBIMOTHHUTH C TOJOXHUTEIBHBIMH OILEHKAMHU BCE
MPOBEJICHHBIC B TEUCHHE CEMECTpa JOMAIIHHUE 3aJaHUs U CaMOCTOSITeNbHBIE KOHTPOJIbHBIE PabOTHI.
[Ipu ycnoBum clauu C MONOKUTEIBHBIMU OLEHKAMHM BCEX JOMAIIHMX 3aJaHUN M CaMOCTOSITEIbHBIX
KOHTPOJIBHBIX pa0OT CTYJEHT BO BPEMs C/Iaud dK3aMeHa OTBEYAET Ha YK3aMEHAIIMOHHBIC BOITPOCHI.



ABTOD(BI):

KpsineB Anekcannp Burtanbesud, a.¢.-M.H., mpodeccop



