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AHHOTAIIASA PABOUYEH ITPOT' PAMMBI IUCIIATLJIMHBI
KOJNYECTBEHHBIE METO/IbIl I ®PUHAHCOBAS MATEMATHUKA

ABTOp: crapmumii npenoaasarens FOposckuii B.I'.

Ko u HaumeHoBaHue HanpaBJjeHusi noAroroBku: 38.04.02 MeHeKMEHT
Ipoduan: KonnuecTBeHHble (pUHAHCH U yIIpaBlIeHUE PUCKAMU
KBanudukauus (creneHb) BLIMYCKHUKA: MarucTp

dopma 00yueHuUs1: OuHas.

Llesib 0CBOEHMS AUCHMIJIMHBI:
CdopmupoBars KOMIETEHIINU
- OK-1 CriocoGHOCTH K aOCTPaKTHOMY MBIIICHHIO, aHAJIN3Y, CHHTE3Y.

Ilinan kypca:
Tema 1. Benenue B purancoByro MmareMaTuky. OCHOBHBIE TIOHSATHUS U ONIPEICTICHUS
(UMHAHCOBOW MaTeMaTHKH.
CymiecTBymOIre MaTeMaTHYSCKUE MOJETU N pacdyera (MHAHCOBHIX MOKa3aTeliel MX OTrpaHUYCHHC
TUTFOCHI 1 MAHYCBHI.
Teopust momoOusi, Kak METOAMKA pacueTa AMHAMUKHA CHCTEM HE ONHCHIBAEMBIX TTAJAKUMH (YHKIIHSIMH,
UCTOPHS MOSBICHHS. METOJMKH HCIIOJIb30BaHUS.
Bo3MOXHOCTH 1 OTpaHUYEHHS TEOPUH TTOTO0MS.
ITonsarue "moxona", "moxomHocTr", "pocra" X CBSA3L U MPUMEHEHHE B (PTHAHCOBOM MEHEPKMEHTE.
Tema 2. Teopust IPOIICHTOB.
ITonatne mporieHTa. MaTtematndeckuii U (DMHAHCOBBIN MPOIeHT. PaKTOPhl BIUAIONIME HA BEIHUUHY
MIPOIIEHTA: CTaBKa MPOIEHTa, BpeMs BIaICHUS aKTHBOM, CIIOCO0 HAYMCIIEHHUS TIPOIICHTOB.
IIpocroii u cioxxHBIE IPOLEHTHI. [IPOIIEHTHI HAYKCISEMBIE TIOCT- U IPEHYMEPaHIO.
[IpouieHTHI HaYHUCIIIEMBIE HECKOJBKO pa3 B Trofy. BinsHue mepwozoB HAYMCIEHUS HA JOXOTHOCTH
aKTHBA.
HempepriBHBIH cIOCOO HAYMCIICHUS MPOIICHTA.
OKBUBAJICHTHOCTh IPOICHTHBIX CTABOK HAYHCIICHHBIX PA3IMYHBIMU METO/IaMHU.
OddekTruBHAS IPOIIEHTHAS CTaBKa. METOIBI pacueTa.
Tema 3. Teopust BpeMeHHO# croumocTH jeHer. [IpakTuueckoe
Teopust BpeMeHHOW CTOMMOCTH JieHer. MeTobl MpUBEIeHHS IEHEKHBIX IIOTOKOB K OJTHOMY MOMEHTY.
MeTo/1bI CpaBHEHHUS ACHEKHBIX TOTOKOB.
Tema 4. ®unancoBbie peHTHI M X Kiaccudukaims. CoBpeMeHHast [IEHHOCTh (PUHAHCOBOW PEHTBI
[TonsiTie hPUHAHCOBOM PEHTHI.
OO0bryHast TomoBass (PMHAHCOBAs PEHTAa C HAYMCIICHHWEM IIPOLIEHTOB pa3 B romy. P-cpouHas u peakas
(hvHaHCOBBIE peHTHL. Metoabl pacuera. DUHAHCOBBIE PEHTHI C HECKOJIBKAMHU TEPUONAMU HAYNCIICHUS
TIPOIIEHTOB ¥ HETIPEPHIBHBIM HAYUCIEHHUEM ITPOIIEHTOB.
CoBpemeHHasi CTOMMOCTh (h)MHAHCOBOW peHTHl. {MOWHAHCOBBIE 3aladll NPUBOAAIINE K TOHATHIO
(hMHAHCOBOM PEHTHI.
CoBpeMeHHas: CTOUMOCTh (DMHAHCOBOM PEHTHI. AHHYHTET.
CoBpeMeHHas CTOUMOCTb OECKOHEYHOH (prHAHCOBON peHTHI. IlepreTyuTeT.
Tema 5. UucnoBbie XapakTePUCTUKH (PUHAHCOBBIX MTOTOKOB.
[MonsaTHe HUHAHCOBBIX TOTOKOB. XapaKTEPUCTHKHA (PUHAHCOBBIX IIOTOKOB. CTABKA JUCKOHTUPOBAHHS.
OcHOBHBIE METOIBI cpaBHEHUS (hrnHAHCOBEIX MTOTOKOB: NPV, IRR, ARP, MIRR 1 meTom ux pacdeTos.
CpaBHenne KoHKypupyrounmx npoekros no NPV, IRR, MIRR.
Jropanus oOauranuy Kak mpuBeIeHHas MPOIOJIKUTEIHLHOCTh €€ MTOTOKOB. CMBICT TIOPAITUN U METOJIBI ¢
pacuera.
Tema 6. JIoX0IHOCTH ¢ BEPOSITHOCTHOMN TOYKH 3PEHUSL.
JloxoTHOCTE OlleHUBagMasi B BEPOSITHOCTHBIX TEPMHUHAX.



Pacnipenenenue BeposTHOCTEN: HOPMaJIbHOE U JIOTHOPMAaJIBHOE.
Hucnepcus, cpeqHee KBaApaTHYHOE OTKJIOHEHHUE, KOBAPHUALUS U KOPPEJIALUS CIy4aiHbIX BEIUYIHH.
Hucnepcus cymmsl aucnepcuid. Bansiaue koppendunu Ha nToropoit 3Hauenue nucnepeuu u CKO.

@DopMBbI TEKYIIET0 KOHTPOJIS U IPOMEKYTOYHOM aTTeCTALUM:

. B xome peammzammu aucuumiinmHbl «KoJimyecTBeHHBbIe MeTOABI W (UHAHCOBAs
MaTEeMATHKa» HCHOJIb3YIOTCS Cledyolue MeTOIbl TEKYIIero KOHTPOJs YCHeBaeMOCTH
00y4YaroIuXCs:

— IIpY IPOBEJICHUM 3aHATHH JIeKnOHHOro Tuna: omnpoc (O);

— IpU TNPOBEACHMM 3aHATHM NPAaKTUYECKOro THUMa: npaktuueckoe 3amanue (I13),
tectupoBanue (T), 3amaun (3).

JK3aMeH TPOBOIUTCH ¢ NPHMEHEHHEM CJeIYIOIIMX MeTO0B - MHCbMEHHOe
TeCTHPOBAHHUE.
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	. В ходе реализации дисциплины «Количественные методы и финансовая математика» используются следующие методы текущего контроля успеваемости обучающихся: 

	Экзамен проводится с применением следующих методов - письменное тестирование.
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