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1.1Mesu ¥ 3a1a49M TUCHUILIMHBI

[learp Kypca — NpOJOJDKATH HM3YyUYEHHE CBOWCTB W OLEHKY CTOMMOCTH
JIepUBATUBHBIX HHCTPYMEHTOB. Kypc npogomxaeT TeMaTuky Kypca «JlepuBaTuBbiy,
pacuMpsisi UHCTpYMEHTapuid Ha OoJiee CIOKHbIE MaTeMaTH4YeCKHUE KOHIICTIIIMH.
OCHOBHBIM JIOTIOJIHEHUEM siBIIAeTCS MeTo1 MoHnTe-Kapio, mo3Bosstoniuii padboTaTh
C KJIFOUEBBIMU U COBPEMEHHBIMH JICPUBATUBHBIMU HHCTPYMEHTAMU.

2. Ilnanupyemsblie pe3yabTaThbl 00y4eHHUs

Pe3ynpTaToM OCBOEHHS OCHOBHOM mpodecCHOHAIBHON 00pa30BaTENbHOM
MporpaMMbl  SBJISIETCS OBJIQJICHUE CTYJEHTAMH HAyYHO-HCCJIEIOBATEIbCKUM,
MPOEKTHO-PKOHOMHUYECKUM, aHATUTUYECKUM, OPTaHU3AIIMOHHO-YIIPABIICHUECKUM

BUJIaMA TPOGECCUOHATBHOU JIEITEIBHOCTH, B TOM YHCJIE YHHBEPCATHHBIMH,
oO1ienpodecCHOHAIBHBIMU U TPO(PECCUOHATIBHBIMUA KOMITETCHIIUSIMU.

B pe3ynprare 0CBOCHUS OUCLUILIMHBI BBIITYCKHUK JIOJDKEH:
3HATh OIIPEJCIICHUE JIEPUBATUBOB, ompeneraeHue auddy3rnoHHOrO mporecca,
ONpeIeJICHNE LIEHbI PUCKA U MIPUHUHUIIOB MeTo1a MoHTe-Kapio.
yMeThb ucnoiib3oBath Gopmyny Mto, Teopemy I'npcanona, popmyny deitnmana —
Kama; oneHuBaTh CTPYKTypHBIE MPOJIYKTHI; MPUMEHSATH OapbepHbIE U a3UaATCKUE
OMIMOHBI B pEAIbHBIX 33/1a4ax.
BJIaJIETh METOJaMHU OLIEHKHA CTOUMOCTH CJI0KHBIX JIEPUBATUBHBIX HHCTPYMEHTOB, B
TOM uucie MeroaoM MonTte-Kapino; HaBblkaMH NPUMEHEHUS COBPEMEHHBIX
Moieiel OIleHKH (DMHAHCOBBIX PUCKOB JIJISl PEIICHUS SKOHOMUYECKUX 3a]1a4.

3. Komnerenuumu, popmMupyemble 11U CHUTLTHHON

Z[I/IC]_II/IHJ'H/IHa HaripaBJICHA Ha d)ODMI/IDOBaHI/Ie YHUBCPCAJIbHBIX KOMHeTeHHHﬁI

Kox u HaumMeHoBaHne KOMIIETEHIINT WuamkaTopbl TOCTHXEHUS] KOMIIETEHITUIA
VYK-1. CnocoGeH ocymiecTBIiTh OcymiecTBisseT KpUTUUECKUI aHATIN3
KPUTHUYECKHI aHaIn3 IpOoOJEeMHBIX CUTYyalluil | MpoOJeMHBIX CUTYyalllil Ha OCHOBE
Ha OCHOBE CUCTEMHOI'0 IOJX0/a, CHCTEMHOT0 MIOJIX0/1a, BBIpa0aThIBATh
BbIpPa0aThIBATh CTPATETHIO ACHCTBUIA CTPaTETHIO TEUCTBUI

JluciMIuinHa  HampasJieHa Ha  (opMupoBaHME  00IenpodecCHOHAITBHBIX
KOMITETEHIINN .

Kox n HanMeHOBaHNE KOMITETEHITUH MHaykaTopbl TOCTHKEHUS] KOMITETEHIIUI

OIIK-1. Cnocoben mnpumeHath 3HaHus (Ha | [IpumensieT 3HaHUS (Ha MPOJBUHYTOM YPOBHE)
MPOJIBUHYTOM ~ YpoBHE)  (pyHIaMeHTaTbHON | (PYyHIaAMEHTATEHON SKOHOMIYECKON HAyKH TIPH
SKOHOMHMYECKOW  HAyKd  MpU  PEIICHUH | pelIeHUH MPAKTUUECKUX U (W)

MPaKTUYCCKUX U (I/I.HI/I) HCCIICO0BATCIIbCKUX 3a1a4 HCCIICI0BATCIIbCKUX 3a1a4




OIIK-4. CnocobeH MpHHIMATh SKOHOMUYECKUA U
(¢rHaHCOBO  OOOCHOBAaHHBIE — OpPraHU3AIMOHHO-
YIPaBJICHYECKHE PEIICHUs B MPO(ECCHOHATEHOM
JCSTENTBHOCTH U HECTH 32 HUX OTBETCTBEHHOCTh

(rHAHCOBO
OpraHM3alOHHO-
YIPaBJICHUECKUE PEILECHUs B MPO(eCcCHOHATLHON
JESITENIBHOCTH 1 HECTH 33 HUX OTBETCTBEHHOCTb

IIpyHrMaeT  S>KOHOMMYECKM W

00OCHOBAHHBIE

JucuuiinHa HanpaBJjieHa Ha d)ODMI/IDOBaHI/IG HDOd)CCCI/IOHaJIBHI)IX KOMITCTCHIIUM:

KO,I[ N HAUMCHOBAHHEC KOMIICTCHIINN

HHI[I/IKaTopBI JOCTHIXCHUA KOMITCTCHITUM

[IK-1. Ciocoben ocyliecTBiIsITh
JESITeTBHOCTD IO Pa3padoTKe
COBCPUICHCTBOBAHUTIO MMPUKIIAJHBIX
CTaTUCTHYECKUX METOI0JIOTUI

YyacTByeT B pa3pab0OTKe U COBEPIIICHCTBOBAHUHT
METOA0JIOTUH cO0Opa U 0OpaOOTKH CTATUCTUYECKUX
JTAHHBIX

VYyacTByeT B pa3pab0OTKe U COBEPUICHCTBOBAHUU
CUCTEM CTaTUCTUYECKUX TOKa3aTesel U METOIUK UX
pacuera

Y4acTByeT B MPOEKTUPOBAHUU HOBBIX (POPM
CTATUCTUYECKON OTUYETHOCTH, BOIIPOCHUKOB U aHKET,
MOATOTOBKE MHCTPYKUHUHN MO UX 3aIOJTHEHHUIO

[TIK-2. CiocobeH ocymecTBIsITh
(UHAHCOBOE KOHCYJIBTHPOBAHHE 110
LIIUPOKOMY CHEKTPY (PMHAHCOBBIX

yeayr

[IpenocraBisser moTpeOUTENI0 (PUHAHCOBBIX YCIYT
UHPOPMAIIMIO O COCTOSHMHM W TIEPCICKTHBAaX PBIHKA,
TCHACHUMAX B HU3MCHCHHMU KYPCOB ULCHHBIX 6YM8,F,
WHOCTPAHHOW BAIIOTBI, YCIOBHWA 10 OaHKOBCKUM
MPOJIYKTAM U yCITyraM

Pa3bscuser CYTh (bMHAHCOBBIX
IOPUJIMYECKUX U IKOHOMHYECKUX
(hMHAHCOBBIX MPOJYKTOB U YCIYT

IIPOJIYKTOB,
XapaKTEPUCTUK

ObecnieunBaeT B3auMOIEHCTBHE CTPYKTYPHBIX
MOJIpa3/ielIeHnit OpraHu3alyy Ipyu COBMECTHOM
ACATCIIBHOCTH, YUAaCTBYCT B IIJIAHUPOBAHUN
MEpONPUATHIA, HAPaBJIEHHBIX HA MOBBIILICHUE
Ka4yecTBa (PMHAHCOBOTO CEpPBHCA OPTraHU3AINH

[TK-3. CnocobeH onpenensrsb
CTOUMOCTH HeMaTepI/IaHI)HI)IX

AKTHBOB U MHTEJUICKTYAIbHOM
COOCTBEHHOCTH

AHaJ'II/IBI/IpyeT I/IH(I)OpMaI_II/IIO 0 HCMATCPUAJIbHBIX
AdKTHUBax U HHTGHHGKTyaﬂBHOﬁ COOCTBEHHOCTH U
COBOKYITHOCTD IIpAB Hd HUX

YcraHaBiauBaeT 5KOHOMUYECKHE U PABOBBIC
napaMeTphbl, BIUSIONUE HA CTOUMOCTb
HeMaTepI/IaJ'II)HI)IX AKTHUBOB U I/IHTeJ'IJ'IeKTyaJ'II)HYIO
COOCTBEHHOCTD

4. MecTO JTUCHMILUIMHBI B CTPYKTYpe 00pa30BaTe/IbHOI MPOrpaMmbl

Jucuunnuna «Matematnyeckue (PMHAHCH) OTHOCUTCS K YacTH, (hopMupyeMoi
y4aCTHHKaMU 00pa30BaTeNbHbIX OTHOLIEHUH, biioka 1 yueOHOro miiana nporpamMmsl
«DUHAHCHI, THBECTULIUU, OAHKW.

O6mrast TpynoéMKocTs 2 3.e., 72 vaca.

5. Coaep:xanne U CTPYKTYpa Y4eOHOM JUCHMILTAHBI
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1 CtoxacTHu4ecKoe NCUHCIICHHE. 12 6 2 4 |ve
" | duddysuonnsii npouece. Jlemma Hro. %%I;-i’
®opmyina Peiinmana-Kana. Teopema )
I'upcanoBa
2 DKBUBaJICHTHAs MapTUHTAIbHAS MEpa. 11 4 4 3 | v
" | PorHOUHas 1eHa pucka. Beibop OIIK-1
3nameHnarens. [lapanokc Cuerens.
Cry4daii HECKOJIBKUX aKTHBOB.
3 Cumynsuun Monte-Kapno. Ouenka 10 4 2 4 |4,
' JIEpUBATUBOB IIPY IIOMOIIN METOAA IK-1-3
MonTte-Kapno. CHMKEeHHe TUCIIEPCUU.
4 3aBUCHMBIC OT ITyTH ONIIHOHBI. 9 4 2 3 |omK-4
Asuatckue u 0apbepHbIC OIMIHOHBI. [K-1-3
5 CtpykrypHble IpOoaAYKThl. Mojaens 9 4 2 3 |omk,
" | Bimka. CTpyKTypHbBIC HOTHI. 3aIura OgKl-g
TIK-1-
Kanurtasa. YBeJIndeHue J0XOJHOCTH.
DK30THYECKHE AEPUBATUBbI
6 JlepuBaTUBEI C HECKOIBKUMHU aKTUBaAMHU. 12 6 2 4 | veL
" | MoaenupoBanue Koppesiun. Ksanro. 825111'
XemKUpoBaHUE PUCKOB HEPTIHOU K-1-3
KOMITaHUH.
dopma MPOMEKYTOUHOM aTTeCTauH — 9 9 oyrlf};li
SK3aMeH OIIK-4,
MK-1-3
HUTOI'O
2 72 | 28 | 14 21

6. YueOHO-MeTOAMUYECKOE 0OecIeYeHre CAaMOCTOSTeIbHO padoThl

Ha mepBoii nekiuu o0ydaromumMcs: OOBSIBISIIOTCS YCIOBUS U TPEOOBaHUS K

OCBOCHUIO JUCHIUIUIMHBI B COOTBETCTBUU C M310keHHBIMU B PIIJI. OOGyuaromumcs

PEKOMEHIYETCA B pPAMKaX KaKIO0M TEMbI 03HAKOMUTHCS C IIPEIITIOKEHHOW OCHOBHOM

HHTepaTypoﬁ, BBIITOJIHUTDb TMCbMCHHO JOMAIIHUEC 3alaHUA U1 IPOBCPKU YCBOCHUA

Marepuana.

CyliecTBEeHHYI0 YacTh CaMOCTOSITEIBHONW Pa0OTHl 0OYYaIONUXCS COCTABIISET

CaMOCTOSITENIPHOE HM3y4YeHUE Y4YEOHBIX M HAyYHBIX HW3JaHHM,

JCKIIMOHHBIX

KOHCIEKTOB, PEKOMEHJOBAaHHOM OCHOBHOW W JIONOJIHUTEIBHOM JUTEpaTypHl,

MHTEPHET-PECYPCOB U TIp.




Jns obecriedeHUs CaMOCTOSITEILHON pabOThl 00y4aromMXcs pa3padboTaHbl
«MeTtoauveckne PEKOMEHJANMKM [0 OpPTaHU3allUh CaMOCTOSITEIIBHOW PabOTHhI
OOy4JaroIuXxcs», B KOTOPBIX OMHCAH TOPSIOK pabOThl ¢ HAYYHOW JIMTEpaTypoOi,
JaHbl PEKOMEHJAIMU 0 HAIMCaHUIO0 pedepaTroB, 3cCe, KOHCIEKTOB, PEICH3UH,
AQHHOTALUM, PELICHUIO KEUCOB U T.II.

7. ®OpMBI KOHTPOJISI U (POH/I OLEHOYHBIX CPEACTB sl IPOBEIeHUSA TEKYLIero
KOHTPOJISA YCIIEBAEMOCTH M MPOMEKYTOYHOHM aTTeCTAUM 1O TMCIUTLIHHE

7.1 IIpomMexkyTOYHAS ATTECTALUA

HpOMC}KYTO‘IHaSI aTrTeCTalu:A 110 OUCHHUIUIMHC IIPCAYCMOTPCHA B (bOpMC
OK3aMCHa. BKBaMeHaI_[I/IOHHBIG 3aJJaHusA (bOpMI/Ipy}OTCH Ha OCHOBC JOMAIIHHX
3aI[aHHﬁ U MaTCprajioB JUCHHUITIIMHBI.

7.2 Tekyuuii KOHTPOJIb YCIIEBAEMOCTH 00y4aIOIIMXCH
Texymuii KOHTPOJIb ycCIieBaeMOCTH OOydaronuxcst (GopMupyeTcss Ha OCHOBE
BBITIOJIHEHUS MUCbMEHHBIX JOMAIITHUX 3aJJaHUM.

7.3 Ilpoueaypa oueHUBaAHUSI 3HAHWHA, YMeHMil, HABBIKOB M (WJM) ONbITA
AeSITeJIbHOCTH, XaPAKTePU3yIIHX (popMHUpPOBAHHE KOMIIETECHIMIA.

dopMUpPOBaHUE OLIEHKH IPOMEXKYTOUYHOM aTTECTALUN

MameMamulleCKue (pUHaHCbl
JlomanHaue 3agaHus DK3aMeH
Bec (%) 40 60
KomnuecTBo 2 1
DOPMHPYEMBIC | 1 1 i1 OMTK-4, TK-1-3 VK-1, OTTK-1, OTIK-4, TTK-1-3
KOMIICTCHIINUN

JomMamaue 3aganus: 2 3aganusd. Kaxmoe 3aanue HyKHO ClIaTh JO CEMHHapa
yepes JIBe HeAeNH, Moclie TOW, Koraa 3aganue Obuto 3agaHo. Ha mocnenneii Henene
JIOMAITHUX 33JIaHui He Oy/IeT.

DK3aMeH: MPEeIOKUTh JEPUBATUBHBIN MHCTPYMEHT, OIICHUTH €r0, OOBSICHUTH
HCIIOJIb30BAaHUE BCEX MaTEMaTHYSCKUX IOJXO0JO0B, MOHATh, Kak MeTod MOoHTe-
Kapno moxeT ObITh IPUMEHEH B TAHHOW CUTYAIIHH.

7.4. MeToguvecKkue MaTepuaJibl 10 NMpoueaype OleHNBAHNUS



Onenka paboOThl OOYYarOIMIUXCS TMPOU3BOAMUTCS, HCXOJS M3 OOIIEeH CyMMBbI
OamnoB, HaOpaHHBIX B TeueHHWe Kypca. [l oIeHWBaHUS YPOBHS OCBOCHHS
MaTrepuasa Mo AUCHUILIMHE UCTIOJIb3YeTCs CAEAYIONIas IKajia OLEHOK:

1) Jdomamuue 3amanus — 40%
2) Dx3ameH — 60%

Ope3 =0.4 * 003 + 0.6 * Ork3

le/l OIICHKE 3HAHMI B NMCbMEHHOM HHAUBUAYAJBHOM IPOCKTE
YUIHUTBIBACTCHA:

1. YpoBeHb cHOpMHPOBAHHOCTH YHHUBEPCAIBHBIX, OOIIEHPO(PECCHOHATBHBIX H
po(eCcCHOHATEHBIX KOMITCTCHITHH.

2. YpoBeHb BIaJCHUS TEOPETUYECKOW 0a30il MUCIUIUIMHBI, MPABUILHOCTD
(bOpMYITMPOBKH OCHOBHBIX TIOHSITHH U IIOHUMAaHUS 3aKOHOMEPHOCTEH MTPH PEIICHUH
3aj1a4.

3. YMeHue ocTaBUTh 3a/1auy Ha CJIOYKHBIC JIEPUBATHUBBI.

4. Jloruka, CTpyKTypa U TpaMOTHOCTh TUCBMEHHOTO U3JIOKEHHUS PEIISHUs 3a1auu.
5. YMeHne 0OOCHOBaTh MPAKTUUYECKHE pEe3yJbTaThl C IOMOIIBI TEOPHH U
MOATBEPIUTh TEOPHUIO C TTOMOIIBIO TPOBEACHUS MPAKTHUYCCKUX HCCIEAOBAHUN U
HEOOXOIMMBIX BBLIYUCICHUHN.

6. VYMmeHue penatb O0OOOIIEHHS W BBIBOALI OTHOCHUTEJIBHO TMPAKTHUUECKUX
PE3yNbTaTOB U HAYYHOU JIUTEPATYPHI, TPEIITIOKCHHON K MPOYTCHHUIO.

I[J'Iﬂ IMOJIYUYCHH OLUCHKH «OTJIUIHO» CTYACHT OJOJIXKCH:

- MPOJIEMOHCTPUPOBATH CBOOOHOE BIAJCHUE MPOTPAMMHBIM MaTEPUAIOM;

- YMETb I'PaMOTHO I0JIb30BATHCS TEOPETUUECKUM MaTEpHUaIOM IIPU PELLICHUH 3a/1a4;
- MPaBUILHO (POPMYJIHUPOBATH OMNpPEICICHUS MPU UCIOIL30BAaHUU UX B PEIICHUHU
3a71a4 U OTBETE HA TEOPETUUECKUE BOIIPOCHI;

- IPOJIEMOHCTPHUPOBATH YMEHHUSI CAMOCTOATEIIBHOM PabOTHI ¢ HAYYHOM JIUTEpPaTypOi
¥ HEOOXOIUMBIM TTPOTrPAMMHBIM 00ECTICUCHHEM;

- YMETh PEIINTh MMOCTABJICHHBIE 3a]]a4H U ClIeJIaTh 000OCHOBAHHBIC U YOS IUTEIbHBIC
BBIBOJIbI HA OCHOBE MOJIYYEHHBIX PE3YJIbTATOB.

JI71st mony4yeHus OUEHKH «XOPOUIO» CTYJEHT JOJIKEH:

- MPOAEMOHCTPUPOBATH JOCTATOYHO CBOOOJHOE BJIAJICHHE MPOrPAMMHBIM
MaTepHanioM;

- YMEThb JOCTAaTOYHO T'PaMOTHO IOJb30BATHCA TEOPETUUYECKUM MaTepuajioM MpH
pelieHny 3aau;



- IPOJIEMOHCTPUPOBATH 3HAHUE OCHOBHBIX TEOPETUYECKUX OHATUNA U ONIPEAEIECHUIN
JVCHUIUIMHBI [IPU PELIEHUU 3a/1a4;

- NPOAEMOHCTPUPOBATH YMEHHE OpPUEHTHPOBATHCA B HAYYHOW JMUTEpPATYype H
HEOOXOMMOM MPOrPaMMHOM O0ECTICUEHHUH;

- YMETh PEIIUTh 3HAUUTEIBHYIO YacTh 3a/1a4 U CAENIaTh JOCTATOYHO 0OOCHOBAHHBIE
U yOenuTenbHbIe BHIBOBI HA OCHOBE MOJTYUYEHHBIX PE3yIbTaTOB.

I[JISI IMOJIYUYCHH OCHKHU «YAOBJIECTBOPHUTECJIBbHO0» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH 00IIIee 3HAHNE IPOTPAMMHOTO MaTepHaa;

- YMETh BOCIOJIb30BaThCS TEOPETHUECKMMHU OCHOBaMH IMPOMIEHHOIO MaTepuana
IIpYU pEeUICHUN 3a]1a4;

- MPOJIEMOHCTPUPOBATH OOIlEe BIaJCHUE MOHATUWHBIM annapaTroM JUCLMUILIAHBI
JUIsl TOHUMAHMSI IPOLECCOB, MPOUCXOAIINX B 3a1a4ax;

- 3HaTh OCHOBHYIO PEKOMEHAYEMYIO IIPOIPaMMOI HAy4HYIO JINTEPATypy U BIaJCTh
azaMu pabOTbI C HEOOXOIUMBIM ITPOTPAMMHBIM 00ECIIEUEHUEM.

- YMETh pelliaTh 3HAYUTEJbHYIO YacTh 33/1a4;

OI_IeHKa CKHEYAOBJIETBOPHUTEJIbHO) CTABUTCS B ClIydac:

- HE3HAHUS 3HAYUTEIBHOM YacT MPOrpaMMHOT0 MaTepuarna;

- HEYMEHHs I0JIb30BaThCAd TEOPETHUYECKMMH OCHOBAMHM IIPOMJIEHHOIO Marepuaia
IIPY pELIEHUU 3a/1a4;

- HEIIOHMMAaHHUSI IPOUCXOJAIINX B 3a7a4ax IPOLECCOB;

- He3HaHHWs TpeOyeMOoH Hay4dyHOW JHUTepaTypbl M HEyMEHHs padoTarh C
HEO0OXOMMBIM MTPOTrPaMMHBIM 00€CIIEUEHUEM;

- HEYMEHUS penaTh 3HAYUTENbHYIO YaCTh MTOCTaBICHHBIX 3a/1a4.

7.5 ®oH/1 OLIEHOYHBIX CPEACTB:

@OHJ OLEHOYHBIX CPEACTB MPOMEKYTOUYHOW AaTTECTAllMM M TEKYIIETO
KOHTpPOJIsE o0y4aromuxcsi GopMUpYeTCsl M3 TUIOBBIX KOHTPOJIBHBIX 3aJlaHUN K
DK3aMEHY U JOMALIHUM 3aJaHUsIM.

Bonpoc 1. O0bscHuTe, B KakOoM ciydyae HEOOXOIUM TMEpeXoj]] K PHUCK-
HEHUTpaAIbHON Mepe, a B KAKOM MO>KHO MCITOJIB30BaTh (PU3NIECKYIO MEPY TSI OIICHKU
CTOMMOCTH JICPUBATHBA.

3agaua 1. PaccmorpuMm S-neTHIO 0OgMramuioo ¢ (QPUKCUPOBAHHBIMU
ctaBkaMu, HomuHaaoM 100 u kynonom 4%, KOTOPBIH IIATUTCS Pa3 B MOJAT0Aa. ITOT
OOH MOKET ObITh BBHIKYIIJICH BBIITYCTHUBILIEH €ero KOMIaHuel yepes asa roja 3a 100.



[Ipennonaras, 4To BONATUIBHOCTH (POPBAPIHON CTABKH MEXIY TO1aMu 2 U 5 paBHA
20%, a Takke 4TO MPOIIeHTHasA KpuBas pukcupoBaHa Ha 4%, HalUTe IIEHy TaKOH
obyuranuu.

8. YueOHO-MeTOAMUYECKOE U pecypCcHOe o0ecneuyeHHne TN CIUNINHBI

JInteparypa:

1. Hull, J. Options, Futures, and Other Derivatives / John C. Hull. - 9th ed.,
Global ed. - England : Pearson Education, 2014.

2. Bockansu P. O., PeanbpHbIe OMIIUOHBI B OLIEHKE CTOMMOCTU MHHOBaLMOHHOM
komnaHum, M.: MNMpocnekT, 2017 URL.: https://e.lanbook.com/book/151046

3. Glasserman P. Monte Carlo Methods in Financial Engineering / Paul
Glasserman. - : Springer-Verlag New York, Inc., 2004. URL.:
https://www.semanticscholar.org/paper/Monte-Carlo-methods-for-security-
pricing-Boyle-
Broadie/1¢c2f6f8d054d2053280h95685f69b16cd7d496d1c?p2df

4. Glasserman P. Monte Carlo Methods in Financial Engineering / Paul
Glasserman. - : Springer-Verlag New York, Inc., 2004. URL.:
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PecypcHoe obecnieueHue (B T.4. 3JEKTPOHHBIE 00pa30BATENbHBIE PECYPCHI)

1. Odunmanehsiii caiit Lleatpansroro banka P®. URL: http://www.cbr.ru/

2. Odunmansuerii caiit Poconsneckoncantunara. URL: http://www.rbe.ru/

3. CnpaBouHO-00pa30BaTEIHHBINA cauT "Economicus". URL.:
http://www.economicus.ru/

4. CIIC «Koncynwrant ITmrocy. URL: http://www.consultant.ru

5. "Bexomoctu "Vedomosti". URL: www.vedomosti.ru

9. MarepuaJibHO — TeXHHYECKOe U HH(poOpMaIIHOHHOE 00ecTiedeHue
00pa30BaTeJIbLHOIO NMPoLecca Mo AUCHUIJINHE

YuyeOHble ayIUTOPUM UIS TPOBEdEeHHS 3aHATHI JIEKUMOHHOTO THMA —
YKOMIUIEKTOBAHbI ~ CHEIUaTN3UpOoBaHHON (yueOHOH) Mebenbio, 000pyAOBaHbI
KOMIIBIOTEPOM, HMEIOIIUM  BBIXOJ B  HMHTEPHET, BHUACOMPOCKINOHHBIM
o0opynoBaHUMEM I Npe3eHTalui U y4yeOHbIX (QUIBMOB, CpeICTBaAMHU
3BYKOBOCIIPOM3BEJICHUS, HOKpPaHOM, MAapKEpHOM JOCKOW C  MapKepamu,
TEMaTUYECKUM HabOpOM CJIaiJI0oB, COOTBETCTBYIOIIMM paboueil mporpamMme
JUCIUIUTAHBIL.

YueOHble ayIUMTOPUH Ui MPOBEJAEHUS] 3aHITHH CEMHMHAPCKOro THMA, a
TaKsKe VIl TPYNIOBbIX U HHAMBHAYAJIbHBIX KOHCYJIbTALMI, 1151 NPOBeICHUS
TeKyllero KOHTPOJIS M NPOMEKYTOYHOH AaTTeCTAlMM — YKOMILJIEKTOBaHbI
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CIielUAIM3UPOBAHHOMN (yueOHOIT) MeOebl0, MyJIbTUMEININHBIM 000pYI0BaHUEM, a
TaK)K€ TEXHUYECKHMMH CPEJICTBAMU OOYYECHHS, CIyXKAIlMMU AJisi MPEICTaBICHUS
yueOHoI nH(pOpMaIiu, MApKEPHOU TOCKOW ¢ MapKepaMHu.

Ilomemenne I CaMOCTOATENLHOW PadoTbl —  YKOMIUIEKTOBAHO
CTICIIMATU3UPOBAHHON (y4eOHOI) MeOebI0, OCHAIIICHO KOMITBIOTEPHOMN TEXHUKOU C
BO3MOXKHOCTBIO TIOJKIIOYCHHSI K ceTH «HTepHeT» W oOecmeueHo IOCTyIoM B
AJIEKTPOHHYIO HH(HOPMAITMOHHO-00Pa30BaTENbHYIO CPEAY OpTaHU3aIHH.

Ilomenrenne qJisi XpaHeHUs] W MNPOPHUIAKTHYECKOT0 OOCTY:KMBAHUS
y4eOHOro 000pyA0BaHMA — YKOMILJICKTOBAHO CHEIHATIN3UPOBAHHON MEOETBIO IS
XpaHeHus1 000pyIOBaHUS M TEXHUUYECKUMH CPEICTBAMU IS €r0 OOCTYKHUBaHUSI.

Heo0xoanmoe nmporpaMmmMHoe odecneveHme:

Omnepanmonnas cuctema: Windows 7, Windows 10

Oducueienporpammsl: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

Wurepner-opaysepsi: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AnTuBupycHbieniporpammbl: Kaspersky Endpoint Security
[MporpammeimepeBoquukn: Google translate, Yandex translate

ApxuBaTopsl: 7-zip

10. Metoanueckue peKOMEHAAIUM MO0 00YYEHHIO JIUI] ¢ OTPAHMYEHHBIMU
BO3MOKHOCTSIMM 3/10POBbSI

B cootBercTBUU ¢ MeToanueckumu pekoMeHaauusamMu Munoopuayku PO (yTs.
8 ampenst 2014 r. Ne AK-44/058BH) mpeamnojiaraeTcs HCMOJIb30BaTh COIMAIBHO-
aKTUBHbIE M pe(IECKCUBHBIE METOAbl OOYYEHHs, TEXHOJOTUU COLMOKYJIbTYPHON
peaOuiUTallMd C 1eJIbI0 OKa3aHMsl TOMOIIM B YCTAHOBJIGHWH IOJHOLIEHHBIX
MEXJIMYHOCTHBIX OTHOUIEHUH C JAPYTMMHU CTYACHTAMH, CO3JAaHUM KOM(OPTHOTO
IICUXOJIOTMUECKOI0 KiuMmaTa B cTyaeHueckoil rpymme. Ilonbop u paspabotka
y4eOHbIX MaTepHaJIOB MPOU3BOAATCS C Y4YETOM MPEAOCTABICHUS Marepuana B
pasznuyHbIX (opMax: ayAHalIbHOM, BU3YaIbHOM, C MCIIOIB30BAHUEM CIELUATBHBIX
TEXHUYECKUX CPEJCTB U UH(OPMAIIMOHHBIX CUCTEM.

OcBoenne nucumiuivHbl aunamMu ¢ OB3 ocymiecTBisieTcs ¢ UCIONb30BAHUEM
CpeacTB 00y4yeHHs] OOLIero W CIEUUaIbHOTO Ha3HadeHHs (TMEpCOHAIBHOTO U
KOJUIEKTUBHOTO  HCIIOJIb30BaHUA). MaTepuaabHO-TeXHUYECKoe oOecredeHue
npeycMaTpUuBaeT MPUCIocoOieHne ayJuTOpHil K Hyxaam jui ¢ OB3.

dopma NpoBEICHHS ATTECTALUHN IS CTYAEHTOB-UHBAJIUIOB YCTAHABIMBACTCS C
Y4€TOM HHIUBHUIYAIbHBIX NCUXOPU3NYECKUX OCOOEHHOCTEH. sl CTyneHTOB ¢
OB3 npenycmatpuBaercs A0CTyIHas GopMa NPeAOCTaBICHUS 3alaHui OLIEHOYHBIX
CPEICTB, & UMEHHO:
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e B TICYATHOW WJIM JJICKTPOHHOW (opme (I JIMIl ¢ HApYIICHUSAMH OIOPHO-
JIBUTAaTEJIbHOTO amnmnapara);

e B TEYaTHON (opme WM HIEKTPOHHOH (GopMe C yBEIUYEHHBIM HMIPUPTOM U
KOHTPACTHOCTBIO (17151 JIML] C HAPYIICHUSMHU CIIyXa, PEUH, 3pEHNUsA);

e METOJOM YTEHHUs AaCCUCTEHTOM 3aJaHusl BCAYX (I JIMI C HapyLIECHUSAMH
3pEHHUs).
CryzneHTam C MHBaJIUIHOCTBIO YBEJIMYMBAETCA BPEMs HA MOATOTOBKY OTBETOB
Ha KOHTPOJIbHBIE BOIPOCHL. J{JIsl TAKMX CTYAEHTOB MPEAYCMATPUBAETCA JTOCTYITHAS
(¢opMa npejocTaBIECHUS] OTBETOB Ha 3a/1aHNUs, @ UMEHHO:

e MHCHbMEHHO Ha Oymare WM HaOOPOM OTBETOB Ha KOMIbIOTEpEe (Jisi JHI] C
HapYUICHUSIMU CITyXa, PeUn);

e BBIOODOM OTBETa W3 BO3MOXXHBIX BapUAHTOB C HCIOJIb30BAHUEM YCIYT
ACCUCTEHTA (JJ1s1 JIUI[ C HAPYIICHUSIMUA OMIOPHO-/IBUTATEILHOTO aIlapara);

e YCTHO (IU1s1 JIUL C HAPYLIEHUSIMH 3PEHHSI, ONOPHO-ABUTATEILHOTO aIllapaTa).
[Ipn HeoOXomuMOCTH i1 OOYy4YaloIIMXCAd C HWHBAJIMAHOCTBIO Mpoleaypa

OLICHHUBAHM: PE3YJIbTATOB O6y‘{eHI/IH MOXKCET IMTPOBOJUTHCA B HECCKOJIBKO OTAIIOB.
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