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e ocBOEHUS TMCUMILIUHBI:

CdopmupoBars KOMIIETEHIIUU
- TIK-4 CrocoOHOCTh HCIIOJIB30BaTh KOJMYECTBEHHBIE UM KaueCTBEHHBIE MCTOJAblI JIA HPOBCACHUSA
MMPUKIIaAHBIX I/ICCHGI[OBaHI/II\/'I " yHnpaBJICHHUA 6I/I3HCC-HpOH€CC3MI/I, TOTOBUTH aHAJIMTUYCCKUC MaTCpHUaAJIbl
I10 pE3yJibTaTaM UX IMPUMCHCHUA

Iliian kypca:
Tema 1.MoaenupoBaHue JBUXKEHUM 1I€H pPa3IMYHBIX AKTUBOB W MHIEKCOB C ITOMOIIBIO
TEOMETPHYECKOTO OPOYHOBCKOTO JIBHKCHHUSI.
OO0rre yepThl B IOBEACHUH JIBMXKCHHS IICH Pa3IMYHBIX aKTUBOB M MHACKCOB. OIICHKA CPEeIHHUX
JIOXOJHOCTEM, CHOCa M BOJIATUJILHOCTEH AKTHBOB W HWHJIEKCOB MJI TIOCTPOCHHUS MOJICIICH.
MonenupoBanue cay4aitHoro Onyxnanuss B EXCEL. BunepoBckuii mpouecc. Mopens
TEOMETPHYECKOTO OPOYHOBCKOTO JIBHKEHUS
[IpakTnueckas 3aaaya.
Tema 2. Ctoxactudeckoe ucuncienue. Jlemma Hro.
CrnyuaitHoe OnmyknaHue: MapKOBCKOE CBOMCTBO M CBOMCTBO MAapTHHTaJIbHOCTU. bpoyHOBCKOE
nekeHne. Mnes croxactuueckoro wHTerpupoBanus. Croxactuueckue auddepeHnraibHbe
ypaBHeHusa. Croxactuueckoe auddepennmporanue. Jlemma Wro. Ilpumepsl omnucanus
Pa3IMYHBIX CTOXACTHYECKUX MPOIECCOB U MpuMeHeHus jeMmbl Uto. [IpakTuyeckas 3amaya.
Tewma 3.YpaBuenue biska-Illoyn3a nis onucanus JMHAMUKHU [IEHHOCTH OMIIMOHOB
VYcerpanenue pucka ¢ MoMOIIBIO JiebTa XEHKUPOBAHUS. Y CJIOBHE HEBO3MOXKHOCTH apOUTpaxka.
IIpennonoxenus bidka- Illoyn3a. YpaBHenue bidka-Illoym3a mig onucaHus JTHUHAMUKH
[IEHHOCTH OMIHMOHOB. DuHanbHBIE ycioBus. YpaBHeHue bmka-Illoym3a mns oniuoHOB Ha
aKTHBBI, BBIIUIAUUBAIOLIUE TUBUACH/I, BaJIOTHBIE ONLIMOHBI, TOBAPHBIE OMIIMOHBI U OMIIMOHBI HA
(bprouepcsl.
Tema 4.Pemenne 3agaun biska-lloyn3a.
[Tonryuenue pemenus obmeit 3agaun biska-Iloyn3a ¢ npon3BoNbHON (PYHKIMEH BBIILIATEHI.
®opmynel bmaka-Illoyn3a m1st OOBIYHBIX OMIIMOHOB KO M TYT, a Takxke Uig OMHAPHBIX
onuoHoB. [TogpazymeBaemast BonaTUILHOCTh. [IpakTudeckas 3amayva.
Tema 5. buHomuanbHass MOJENb JUIsl OLEHKH OMNIIMOHOB U €€ CXOJUMOCTh K perieHuto biska-
[oyn3a. Mopens bmaka-llloyn3za, kak oOwmmil Mmoaxox K MOJEIMPOBAHUIO IPOU3BOJIHBIX
MHCTPYMEHTOB U CTPYKTYPUPOBAHHBIX NMPOJYKTOB
bunoMmmanbHOE AepeBo I IIEHBI 0a30BOT0 aKTHUBA U ISl OMIIMOHA. BEIOOp mapamMeTpoB MOACITH.
Puck-nelTpanbHblii MUpP M PHUCK-HEUTpalbHblE BEepOsATHOCTH. OmpenerneHue IeHbl OMIMOHA
00paTHBIM XOJIOM TO OMHOMHAJILHOMY JepeBy. bHHOMHambHas MOIENTh Il aMEPUKAHCKHX
onuoHoB. HemnpepslBHO BpeMEHHOM mpelnen M CXOAMMOCTh K ypaBHeHUIO bmaka-Illoynsa.
Monens biska-1lloyn3a, kak o0muii MoaAXo K MOJAEIMPOBAHUIO MPOU3BOAHBIX HHCTPYMEHTOB U
CTPYKTYPUPOBAHHBIX MTPOIYKTOB.
IIpakTnueckas 3agayqa.



®opMBbI TEKyLIEr0o KOHTPOJISI H IPOMEKYTOYHOMH ATTeCTAIUM

B xone peanuzauun qucuuniunsl 51.B./[B.03.01 HenpepbiBHO BpeMeHHbIe MO/1eIH
KOJIMYECTBEHHBIX (PMHAHCOB MCIOJIb3YIOTCH CJIeAYIOIIHe METOAbI TEKYIIEro KOHTPOJIA
ycreBaeMoCTH 00y4YaroImmXxcs:

MojaenupoBaHue JABWXKCHMM 1€H  Pa3IMYHbBIX Konnoxksuym
aKTHBOB M MHJEKCOB C IIOMOUIBI0 T€OMETPUIECKOTO
OpPOYHOBCKOTO JIBUKCHHSL.

Croxactuuaeckoe ucuncnenue. Jlemma Mo Koanoksuym
VpaBHenue  bmska-llloym3a  mnsg onucaHus Komnoksuym
JUHAMMKH [IEHHOCTHU ONLIMOHOB

Pewmenue 3anaun bnaka-Iloynsa. Konnoxsuym
bunoMuanbHas Mozenb I OLEHKH ONIMOHOB U Konrtponbnas pabora

ee cxomuMmMocTh K pemenuro biska-Illoynsa.
Mopens bmaka-Illoynsa, kak oOmmii MOaX0m K
MOJCIIUPOBAHUIO MPOU3BOAHBIX HHCTPYMEHTOB U
CTPYKTYPUPOBAaHHBIX IPOJIYKTOB

HpOMe?KyTO‘lHaﬂ aTTecTanust IMpPOBOAUTCH B (l)OpMe IK3aMeéHa ¢ TNPUMEHCHUEM
CIeAyI OMX METOA0B: MMCbMEHHBIC OTBETHI HA BOINIPOCHI.
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