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PABOYASA NPOrPAMMA YYEEHOW OAUCLUUMITUHDI

®TAO.02 BBepaeHue B (pHAHCOBYIO MaTeMaTUKY

1. WWndp n HammeHoBaHMe HanpaBreHUs NOAroToBKU/cneunanbLHOCT!:
02.04.01 MatemaTtnka 1 KOMMbLIOTEPHbIE HAYKN

2. Mpodunb NOAroToBKM:
MaTtemaTnyeckme MeToabl U KOMMNbIOTEPHbIE TEXHOSTOMMU B €CTECTBO3HAHUN,

OKOHOMMUKE U ynpaslieHUN;
MaTtemaTunyeckoe u KOMIMbOTEPHOE MOdeNnMpoBaHne

3. Keanudmkauyusa (cteneHb) BbinyCKHMKa: Maructp
4. dopma oby4yeHus: OyHas

5. Kachepnpa, oTBevarLan 3a peanmsaumio gucumnnuibl: Kadgenpa matematunye-
CKOro aHanuaa

6. CoctaBuTENM NpOrpaMmmbi:
KonecHukoBa MHHa BukTopoBHa, KaHA. pun3.-maT. HayK, AOLEHT

7. PekomeHpoBaHa: HaydyHo-meToanyecknm CoBeToM MaTeMaTuyeckoro cakynbreTa,
npotokon ot 18.03.2025 Ne0500-03

8. YuebHbIM roa: 2026/2027 CemecTp(-bl): 3



9. Uenu n 3apgaum y4e6HON ANCLUNNMUHDI:

Llenb AnCUMNMHBLI: O3HAKOMUTb CTYAEHTOB C MNOCTAaHOBKaMn W MeTogamu
pelueHns 3agad PUHaAHCOBOW MaTeMaTWUKK, pasBuTue y CTyAeHTOB 6a30BbIX TEOPETUKO-
BEPOSATHOCTHbIX 3HAHUW O CIlydalHbIX NpoLeccax B 3KOHOMMUKE U (PUHaHCaX, a Takxe,
dopMUpoBaHNE MPAKTUYECKUX HAaBbLIKOB MPUMEHEHUS CTOXaCTUYECKUX METOAO0B WU
MoJenen n 3KOHOMUYECKON MHTeprpeTaunn NONMyYeHHbIX pe3ynsTaTos.

3ajaun  OUCUMNNUHBLL.  OCBOEHME CTyOeHTaMu OCHOB Teopuu ClyyaurHbIX
npoLeccoB B 9KOHOMUKE U (bUHAHCax; npuobpeTeHne npakTUYEeCKUX HaBbIKOB
NPUMEHEHNA CTOXaCTUYECKUX METOAOB ANS pacyeTa COOTBETCTBYIOLLNX HeNpepbIBHbIX
9KOHOMWKO-MateMaTU4eckux Moaenemn; npuobpeTeHne yMeHus WHTepnpeTMpoBaTb
nofy4yeHHble  MaTtematuyeckune  pesynbratbl  AnNd  NporHo3a W 0ObACHEeHUs
9KOHOMWYECKMX 3PPEKTOB 1 ynpaBneHUsi SKOHOMUYECKUMN cucTeMamm

10. MecTo y4ye6HOM AncUUNNUHBLI B CTPyKType OOIM:

AucumnnuHa «BBegeHue B oMHaAHCOBYHD MaTeMaTUKy» SBsieTcsa pakynbTaTus-
HOW AMCLMNIMHON OCHOBHOW obpasoBaTesibHOM NporpamMmbl HanpaBfeHUsS NoaroTOBKM
02.04.01 — MaTemaTuka 1 KOMMNbIOTEPHbIE HayKkun - MarucTp.

AuncumnnuHa 6asmpyeTca Ha 3HaHUSX, NOMNyYEeHHbIX MO KypcaMm MaTemMaTU4eCcKoro
aHanusa, anredbpbl TEOPUN BEPOATHOCTEM U MaTeMaTudeckon ctatuctuku. OHa npeg-
nonaraeTt popMupoBaHne y CTYLEHTOB HaBbIKOB (PUHAHCOBLIX UCCNeLoBaHUM, pacye-
TOB, HanpaBrfieHa Ha MU3y4yeHne N cucTemaTusaumo Hambornee TUMUYHBLIX U MacCOBbIX
AEHEXHbIX MOTOKOB, a TakKe Ha U3y4YyeHne UX AMHaMWUKU. 3HaHUSA MOryT OblTb UCMONMb-
30BaHbl B JanbHenLwen TpygoBon AeATeNTbHOCTU BblMYyCKHUKOB.

11. MnaHupyemble pe3ynbTaTbl OOy4YeHUSA MO AUcUUNIUHEe/MOoAyno (3HaHUA,
YMeHU!si, HaBblKkW), COOTHECEHHble C MIaHMPyeMbIMU pe3ynbTaTaMu OCBOEHUsi
o6pa3oBaTenbHOM NporpaMmmbl (KOMNETEeHUUAMU BbiNYCKHUKOB):

OIIK-2 Croco0en co3naBarts u ucciteno- | OIIK-2.1. Bmanmeer HaBbika- | 3HaTh:

BaTb HOBBIC MATCMATHICCKUE MU CO3/IaHUs U UCCIIEN0BA- - COBPEMEHHBIE METOBbI U KJlac-
MOJE€JIN B €CTECTBCHHBIX HayKax,
COBEPIIIEHCTBOBATH U pa3pada-
ThIBaTh KOHIECIIIUH, TCOPUN U
METO/IbI

HHS HOBBIX MaTEMAaTHYECKUX | CHYECKHE PE3YJIbTaThl IOCTPOE-
MOJIeJIel B €CTECTBEHHbIX HUSI MATEMaTHYECKUX MOJIEIIEH,
HayKax METO/IbI ¥ CIIOCOOBI IPUMEHEHHUS
MaTeMaTHYeCKHX MoJieiell B
npoecCHOHABHON IeITeNBHO-
cTH;

- COBpPEMEHHbBIE METOABI pa3pa-
60TKH U peanu3anuy MaTeMaTH-

OIIK-2.2. YMmeer ucnonp3o- | ICCKHUX MOJCICH

BaTb MaTEMAaTUYCCKHE MO-

YMerb:

- UCII0JIb30BaTh U3Y4YEHHbIE Me-
TOJIBI JIJISl CO3JIAaHUS U UCCIIE0-
BaHUS MAaTEMaTUYECKUX MOJICIICH
U HCIIONIb30BaTh UX B podeccu-
OHAJILHOW IEeSATETbHOCTH;

- CTPOUTH MaTEMaTHUYECKUE MO-
JIeTTN U3Y4aeMbIX CUCTEM;

- pelaTh 3a/1a4u, UCIOJIb3Ys

nenu B poeCCHOHATBHON
JEeSTELHOCTH




OIIK-2.3. ImeeT mpakThye-
CKHUH OIBIT CO3IaHUS U UC-
CJICIOBaHUS TOTOOHBIX Ma-
TEeMaTUYECKUX MOJEIIEH U
pa3paboTKu Teopuit U METO-
JIOB JIJISl KX OTHACAHUS

AQHAJIMTHYECKHE METO/BI U IPO-
TpaMMHEIE CPECTBA

Bnagers:

- MPAKTUIECKUM OIBITOM CO3/1a-
HHS ¥ UCCJIEIOBAHMS TI0TO0HBIX
MaTeMaTHYECKUX MOJIENIEN 1
pa3paboTKU TEOPUH U METOIOB
JIUISL UX OMHCAHMS;

- COBPEMCHHBIMH METO/IaMH pa3-
pabOTKH 1 peaan3aliy MaTeMa-
THYCCKUX MOJICIICH

12. O6bemM AuCUMNUHBbI B 3a4eTHbIX eAuHMUax/yacax B COOTBETCTBUU C y4eb-
HbIM NflaHoOM — 2/72.
dopma NpoMeXxyToYyHOM aTTecTauum 3ader.

13. Bugbl y4e6HoM paboThbl:

TpyaoeMKocCTb (Yachl)
Bua y4ebHon paboThl Beero Mo cemecTtpam
3 cem.

AyanTOpHbIE 3aHATUS 18 18

B TOM 4ucne nekuum 18 18
npaxkTnyeckue
nabopaTtopHble

CamocTtosaTenbHaa paborta 54 54

WNtoro: 72 72

13.1. CopepxaHue pa3genoB AUCLUMNIIUHDI.

Ne
n/n

HaumeHoBaHue
pasgena gucuu-
MINHBI

CopaepxxaHue pasgena aucUMninHbI

Jlekuunmn

11

OCHOBHbIe NOHATUSA

OpHonepuoaHble GUHOMMaNbHbIE MOLENW 3BOMOLNN LiEH
HekoTopble NOHATUS Teopun (PUHAHCOB, HaxogsLwme npume-
HeHne B puHaHcoBom maTtemaTuke. OCHOBHbIE TUMNbI PUHAH-
COBbIX MHCTPYMeEHTOB. LleHoobpa3oBaHue hopBapaHbIX KOH-
TpakToB. BpemeHHas ctommocTb aeHer. ApbutpakHble BO3-
MOXXHOCTU. ApbutpaxkHoe LeHoobpasoBaHme. OgHonepuoa-
Hasg BuHoMmnanbHas mogens. Cnpaseanmeag LieHa OnuMoHa.
Xapaktepuctmka oTcyTcTBusa apbutpaxa. Puck - HemTpanb-
Has BEPOATHOCTHasi Mepa

1.2

MHoronepuoaHbie
OnHOMManbHbIE MO-
Jenun aBosoLUumn
LeH

Onucanue mogenun. MynbTunnnkaTneHasa CTpykTypa npo-
Lecca asonounn LeH. LieHoobpasoBaHue Npon3BoAHbIX
PUHAHCOBbLIX MUHCTPYMEHTOB B BMHOMMansHOM moaenu. An-
roputm obpaTHOM nHAyKumn. Pennuuupytowmn nopTtdens.
EBponenckne onumoHbl, amepukaHckme onunoHsl. Camodu-
HaHcupyeMmbi nopTdens. Puck- HemTpanbHoe LeHoobpaso-
BaHwue. [Nepexoq K HenpepbIBHbIM MOAENSM

1.3

CrtoxacTtudeckne
npouecchl 1 6po-
YHOBCKOE [BWXEHME

MNoHsTMe cToxacTnyeckoro npouecca. MapkoBckue npouec-
Cbl 1 MapKOBCKOe CBOMCTBO. CTOXacTuyeckue npoLecchl ¢
HenpepbIBHBIM BpeMeHeM. BuHepoBckui npouecc, 0606-




LWEeHHbIN BUHEpoBCcKun npouecc. lNpouecc Uto. Jllemma UTo.
CtoxacTtudeckum npouecc LeHoobpasoBaHus. [eomeTpuye-
ckoe criyyanHoe bnyxaaHune. bpoyHoBckoe asuxeHune. Mo-
aennpoBaHne metogom MoHTe-Kapro. lNpumeHeHune K dop-
BapAHbIM KOHTpakTam. CBoncTBO camonogobus. NoHaTue o
dpaktanax. [NoHsaTne o ctoxactnyeckom npouecce Jleen

1.4 JlorHopmanbHOe CBONCTBO LeH akTuBoB. PacnpeneneHuve
poxogHocTten. Oxunaaemast AOXOAHOCTb U BOSNATUNBHOCTb
akTnBa. OueHka BonaTUIIbHOCTU NO NCTOPUYECKUM OaHHbBIM.
TpeHa n BonatunbHocTb. MogenvpoBaHne B HenpepbIBHOM
BPEMEHWN CTOXaCTUYECKOro npoLecca ¢ NOCTOSAHHbIM TPeH-
AOM N BONaTUNBbHOCTbIO. BMHOMManbHasa annpokcMmaums

Mopaenb brieka - npouecca LeHoobpasoBaHus. [peanonoxeHus, nexawme B

LWoynsa OCHOBe anddepeHumnansHoro ypasHeHust bneka — Loynaa.
MonyyeHune ypaBHeHunsa brieka LLoynaa. OueHka, HenTpanb-
Has K pucky. Popmyna bneka — LLloyn3a gns ueHsl eBponen-
CKUX OMNLMOHOB 1 ee ceoncTBa. OrpaHnyeHns Teopun.
XepxmpoBaHue. NpumeHeHne popmynel breka - LWoynaa:
BappaHThbl, NogpasymeBaemMasi BONaTunbHOCTb. BeinnaTa
AVBMAEHA0B. AMEPUKAHCKME OMLMOHbI

1.5 | Toprosble cTpaTe- K
OoMBUHauMn, cnpagbl, coveTaHus. Xeoxupywue cTpaTte-

rum, ucnonbsylowne | -

CBOWCTBA ONUWOHOB

1.6 JInHenHble cToxacTnyeckme mogenun. Mogens ckonb3sawero

cpegHero MA(q). ABToperpeccuoHHas mogenb AR(p). Mo-
0630p cToxacTude- Aenb aBToperpeccumn u ckonbsgdulero cpeaHero ARMA(p,q) m
CKMX MOOENEi Lie- MHTerpanbHas MoAenb ARIM@(p,d,q). lMporHosnpoBaHue B
HOBOW AMHAMMINA NMHENHBbIX MoAenaX. HenmHenHble cToxacTuyeckne Moaenu.
Mogenn ARCH n GARCH, nx moandpukauuun. Mogenm cro-
XacTuyeckon BonatunibHocTh. Mogenm ouHaMmn4eckoro xao-
ca
13.2. Tembl (pasgensl) AUCUUNIIUHBbI U BUAbI 3aHATUN:
Bugpb! 3aHsaTMI (YacoB)
Ne HanmeHoBaHve Tembl CawmocrTo-
Mpaktn- | Jlabopa-
n/n (pasgena) aucumninHbl Jlekunmn arenbHas | Bcero
yeckue TOpPHbIE
paboTa

01 | OCHOBHblE NOHATUSA 3 9 12

02 | MHoronepuoaHble 6UHO-

MuarnbHble MOAeNn 3BO- 3 9 12
NOUMK LIEH
03 | CtoxacTudeckue npouec-
Cbl 1 6pOyHOBCKOE ABWXKE- 3 9 12
Hue
04 | Mogenb bneka - Lloynsa 3 9 12
05 | Toprosble cTpaTermm, uc-
nosib3ytoLlme CBOMCTBa 3 9 12
OMuUMOHOB
06 | OBG30p cTOXaCTUYECKNX
Moaernen LeHoBOW AnHa- 3 9 12
MUKW
NTtoro 18 54 72




14. MeToan4yeckune ykasaHma Ana ody4aroLWmnxca Nno 0OCBOEHUIO AUCLUNIIUHDbI:

lMpeanonaraetcs, 4TO, NPOCAYLAB NEKLUMI0, MarucTpaHT O3HAKOMUTCHA C pPeKo-
MEeHLOBaHHOW nUTepaTypor U3 OCHOBHOrO CrnMcka, 3aTeM obpaTuTCA K MCTOYHMKaM,
yKa3aHHbIM B Gubnmorpamnyeckmx cnmckax n3yyYeHHbIX KHUM, OCYLLLECTBUT MOUCK U KpuU-
TUYECKYIO OLEHKY mMaTepuana B IHTepHeTe, cobepeT uHgopmaumnio 06 HOBbIX 3aKOHaxX
1 NpaBunax, CBA3aHHbIX CO CTpaxoBaHNEM.

[MpocMOTpeB KOHTPOMbHbIE BOMPOCHI K KypCy, cneayeT BbibpaTb Te U3 HUX, KOTO-
pble CBA3aHbl C pa3bupaemon nekunen, n noaroToBuUTb (XOTs Obl B KOHCMEKTUBHOM
dopme) OTBET Ha HUX, ONMPAasiCb Ha HANOEHHYIO NUTEpPaTypy.

15. NMepeyeHb OCHOBHOM W AOMONTHUTENLHOW NUTepaTypbl, PeCYpPCOB UHTEPHET,
Heo6Xx0AMMbIX AN OCBOEHUA AUCLUNIUHbI:

a) OCHOBHas nuTepaTypa:

Ne NcTouHuk

n/n

1 Wnpses A.H. OcHoBbl cToxacTuyeckon oMHaHCoBOW MmatemaTtuku. T.1, 2.
' M.:®asunc, 1998.

5 ManbixvH B. U. ®nHaHcoBas matematuka: Yyeb. nocobue ansa sysos. — M.:
' FOHUTWN-OAHA, 2003. — 237 c.

0) gononHUTENbHAA nuTeparypa:

Ne

NcTouHMK
n/n

ManbixvH B.W. duHaHcoBas maTtemaTuka U MOAENN HANoroobnoxeHms B ynpax-
3. HeHuax n 3agadax / B.1. ManbixuH, C.. Moucees, B.A. PoauH ; IH-T meHepx-
MeHTa, MapkeTuHra n gmHaHcoB .— BopoHex : UMMn®d, 2008 .— 478c

[bxoH K. Xann. OnumoHbl, obrodepchbl 1 apyrue NnponsBogHble PU-HaHCOBbIE UH-
ctpymeHTbl. M.: Bunbamc, 2008.

B) MHGOPMALMOHHbIE 3NTIEKTPOHHO-00pa3oBaTenbHbIE PECYPCHI:

NcToYHMK

5. http://www.lib.vsu.ru —ocumumaneHbIn cant Gubnuotekun BIY

http://www.math.vsu.ru — ouumansHbIi CanT MaTteMaTU4ecKkoro hakynbteTa
By

7. http://www.math.msu.ru — opuymaneHbIin cant mexmarta MI'yY

16. MNepeyeHb y4ebOHO-MeTOAMYECKOro obecnevyeHust onsaA CamMoOCTOATENbLHOWN pa-
60TbI: [Ina ycrnewHon camocTtoaTensHon paboTbl npegnonaraeTca TECHbIM KOHTaKT C
npenogaBaTenieM, OCyLLEeCTBSEMbIN C NOMOLLbIO yAaNeHHON CBA3N Yepes3 MHTEePHET.

CamocTosaTenbHas pabota MarMcTpaHTOB, Npexae BCero, 3akniyaTcs B nsyde-
HAN nNuTepaTypbl, OOMNOMHAOWEN MaTepuarn, u3naraembli Ha nekumn. Heobxogumo
oBrnageTb HaBblkamu Bubnuorpadguyeckoro noncka Ang HanucaHus pedpepata, B TOM
yucne cpean ceTeBbIX PECYPCOB, YMETb HAaXoAUTb NOAXOAALNE NCTOYHUKN, TBOPYECKM
N KpuTUYeckn nepepabatbiBaTb UCTOPUYECKYHO MH(POPMaLINIO, HAYYUTLCS CONOCTaBNsATb
pasriMyHble TOYKM 3pPEeHUs N onpefensTb MeTodbl UCCredoBaHUW, a Takke npeacras-
NATb B YCTHOM hOpME U3NOXKEHNE CBOMX METOA0SIOMMYECKUX U3bICKAHUN.

17. UHdpbopmaLMOHHbIE TEXHONOrMKU, UCMOSib3yeMble ANA peanusauum y4ebHoOMU
OUCUMNIUHBLI, BKIlOYas nporpamMMmHoe obecneyeHne U MHEPOPMALMOHHO-
crpaBoYHble cuctemMbl (Npu HeobxoammocTn) OcCyLLeCcTBNSETCA MHTEpaKTMBHas




CBA3b C npenogaBaTtesieM 4Yepel3 CeTb MHTEPHET, NpoBOOATCA MHAMBMAYyalbHbIE OHNaunH
KOHCYyIbTauunn.

Jlekuunm OCyWecCTBNAKTCA C MUCNOJIb3OBAHMEM TPe3eHTAaLNOHHOIo O60py,D,OBa-
HUA.

18. MaTepmanbHO-TeXHU4YECKOoe obecnevyeHme AUCLUNIIUHDI:

CneuuyanunsnpoBaHHas mebenb.

[na camoctoaTenbHon paboTbl UCMONb3YeTCs KacC C KOMMbIOTEPHON TEXHUKOW,
OCHAaLLEHHbIN HEOOBXOANMbIM NPOrpaMmMHbIM obecneveHnem, ANEKTPOHHbIMU Y4eOHbIMN
nocobmamm u 3akoHogaTesnbHO - NPaBOBOM M HOPMATMBHOM MOUCKOBOW CUCTEMOWN,
NMELWNIN BbIXo B rnobanbHyto ceTb.

I'Ip|/| peanndaunn gucumnnimnHbel ¢ ncnosibsoBaHnemMm AMCTaHUMOHHOIO 06pa3OBaHVIF| BO3-
MOXXHbl AOMOJIHEHNA MaTepunasibHO-TEXHNYECKOIro obecnevyeHuns aMCUNNIIHbI

19. PoHA OUEHOYHbLIX CPeACTB:

ﬂopnnox OLEeHKNn oCBOeHUsA 06y'-la|OLI.I,VIMVICF| y‘-l96HOFO MaTepuana onpenensaeTtcs

coAepXaHMeM creayrolmnx pasgenoB UCUMNIIUHBI:

HanmeHoBaHue NHuankatop(bl) [o- cpeqcTaa oue-
pasgena ancum- | KomneteHumsi(n) CTUXKEHNS  KoMMe-
NAWHLI (Moay”ns) TEeHUUn HUBAHWS
OCHOBHbIE NMOHATUS OlnK-2 OnK-2.1, OrNk-2.2, YCTHbIN onpoc
OriK-2.3

MHoronepuogHble Orl1K-2 OriK-2.1, OriK-2.2,
OMHOMManbHbIE MO- OriK-2.3 -

YCTHbIN onpoc
Aenv aBonoLmnm
LueH
CrtoxacTtnyeckmne OriK-2 OriK-2.1, OrK-2.2,
npoueccsl n 6po- OrlK-2.3 KM 1
YHOBCKOE [BWKEHNe
Mopenb Bneka - Orl1K-2 OrlK-2.1, OriK-2.2, YCTHBI ONPOG
LLloynaa Orl1K-2.3
ToproBble ctpaTe- | OlNK-2 OrllK-2.1, OrK-2.2,
ru, ncnonb3yroLine OriK-2.3 YCTHbI onpoc
CBOWCTBa OMLUMOHOB
O630p ctoxactude- | OlK-2 OrllK-2.1, OlK-2.2,
CKMX Mopenewn ue- OrlK-2.3 KM 1
HOBOW ANHAMUKN

Bonpockl k
MpomexyToyHast aTTecTaums
3a4yeTy

20. TunoBble OLEHO4YHbIe cpeacTBa U MeToAUYeCKUe mMaTtepuanbl, onpegensito-
wue npouenypbl oueHMBaHUA




MpuMmepHbIN NepeyYyeHb BONPOCOB K 3a4eTy

. IIpocThle NpOLIEHTEI

. CnoskHEIe NPOLIEHTEI

. JKBHBAIEHTHOCTH IIaTeKeH H NIPOIEeHTHEIX CTaBOK
. YueT HHQIAIHHA B (QHHAHCOBBIX pacdeTax

. JIHCKOHTHpOBaHHE

. ODHHAHCOBEIE PEHTEHI

. KpenHT, noramesHe HIH aMOpTH3allHA JOITa

. AHaTH3 HHBECTHIITHOHHEIX IIPOEKTOB

. AHaJIH3 TH3HHIOBBIX OIlepallHH

0. ®HHAHCOBEIE PACUeTEI IO IIEHHBIM OyMaram.

o s o =

= AD DD ]

TunoBble npakTnyeckune 3agaHuA

1. IlpeampHHHMATENE ITOTYTHI HA MOITOPa FoJa KpeIHT B pasMepe 40 TeIc. py6. ¢ YCIOBHEM
Bo3Bpara 50 TeIc. py6. OnpenennTe NPOUEHTHYIO CTABKY, YIeTHYIO CTABKY H THCKOHT-(akTop 3a
nonropa roda. Yemy paBeH HHIEKC pOCTa CYMMBI KpeIHTa?

2. Brl moMecTHIH B 6aHK BEIam 10 TeIC. py6. mod MPOoCTYR MPOIEHTHYIO CTaBKY 25% TOmOBEIX.
Kakas cymma Oyzer Ha BameM cdeTe depes 3 roga? Kakopa OyIeT BeTHIHHA HATHCIEHHEIX
npouentoB? Ecin 0aHK ocymecTBIgeT peryIApHEIe BEILTATE HATHCIEHHEIX IPOLIEHTOB, TO KAKyI0
cyMMy Br1 6ymeTe monydaTh: a) KaskIbIiH To1; 6) KakIeIH KBapTaT?

3. IIpeanpunnMatens 18 anpens ofpatanca B 6aHk 3a ccymoi 1o 19 Hoabpa Toro ke roja mox
MPOCTYIO IIPOLIEHTHYIO ¢TaBKy 25% romoperx. baHK, yiep:kaB B MOMEHT IIPeIOCTaBIeHHA CCYIEI
NIPOIIEHTHI 3a Bech ee CPOK. BEIIAN NpeanpHHHAMaremo 12 1eic. py6. Kakyio cymmy HeoGxomumo
Oynet BepHYTh GaHKY, eCTH IIPH pactieTe HaTHCICHHEBIX IPOIIEHTOB HCIIOTH30BAIHCE O0BIKHO-
BeHHBIe IIPOIIEHTHI ¢ TOYHBIM THCIIOM JHeH?

4. Tocnioguu Mea”os 3anan y rocmoguHa [etposa 5200 py6. H BRIIAT eMy BeKCeh, IO KOTOPOMY
00s3aca BEIIIATHTE depe3 TpH MecAra 12 Teic. pyd. HaliTH roqoBol NponeHT i H COOTBETCTBEHHO
TOTOBYIO YUETHYIO CTABKY j oKazaHHoOH [leTpoBeM «hHHAHCOBOH» TH0GE3HOCTH.

3agaTy pelllHTe 714 ABYX BapHAHTOB:

a) i Hj — CTAaBKH NPOCTEIX IPOIEHTOR:

6) i Hj — CTAaBKH CIOKHEIX ITPOIIEHTOB

5. ®upma npeanaraeT GBHITOBYIO TEXHHKY H KOMIBIOTEPHI B KpeIHT. IIpocTad npolleHTHAs cTaBKa
no kpegatam - 0,5% B mecan. [Tokynatens npHoOpeTaeT KOMIBHOTED CTOHMOCTERO 50 TRIC. py6.,

zannatuB 35% ero cTOHMOCTH H oOPMHB KpeIHT Ha 5 Mecaries. CocTaBbTe IIAH MOTATIIEHHS
KpeIHTa ¢ YIeTOoM, 9T0 JOIT ¢ TedeHHeM BpeMeHH YMeHbIIaeTcs H MPOIleHTHHIE ILTATEeXH 3a
MONE30BAHHE KPEeTHTOM PAacCIHTRIBAIOTCA KaKIBIH pa3 Ha OCTABIIyIOCA JacTh Joara. CaM xe
OCHOBHOH ZONT BEIUIAYHBASTCA PABHBEIMH CYMMAaMH.

5. HapameHHe ocymecTBIAeTCA 10 IPOCTOH MpolleHTHOH cTaBke 12% roIoBEIX B TedeHHE
nonyTopa 1eT. OnpeaenHTe roI0BYI0 HOMHHATEHYRO IIPOLIEHTHYIO CTABKY C HAMHCICHHEM
CIIOJKHEIX ITPOLEHTOB 4 pa3za B roJ, KoTopad o0eceuHBaeT TAKyIO JKe BeTHYHHY HapalleHHOH
CYMMEI.

7. Bekcenenepxarens 10 despard npeabaBHT 414 yiIeTa BEKCEIb CO CPOKOM morameHHa 18 mapra
TOT'O e ToJa. baHK y=en Bekcens 1o yieTHOH cTaBKe 25% roJoBEIX H BRIIIIATHI KIHeHTy 29.2
ThIC. py0. KakoH BeTHIHHEI KOMHCCHOHHEIE YepsKaHbl DAHKOM B CBOK) TIOTB3Y, €CTTH TOT
HEBHCOKOCHEIH?

8. Tlomp3ysace npaBHIoM =IHCcIA 70, cIporHOZHpyHTe IepHOO YIBOSHHS IIeHEl NPH 3HAYeHHH
rogoBoro Temna HaGmAHE = 0.15



OnucaHue KpuTepueB U LWKanbl OLEHUBAHUA KOMNeTeHUUN (pe3ynbTaToB oby4e-
HUSA) NPU NPOMEXYTOYHOWN aTTecTaunmn)

[nsa oueHnBaHMA pe3ynbTaToB 0Oy4eHMst Ha 3a4eTe UCMNONb3YTCA creayloLmne noka-
3aTtenu:

1) 3HaHMe OCHOBHBbIX NOHATUIA, METOLOB U MPUEMOB B PUHAHCAX;

2) yMeHue camocTosTernbHO pabotaTtb C pasnnYHbIMU UCTOYHUKAMN MHGOpPMaLMK, Co-
OGupaTtb ucxogHble OaHHble, cUCTEMATU3NpoBaTb MHMOPMALMIO, aHaNU3MpPOBaTb 3KC-
nepTHble JaHHble, yCTaHaBNMBaTb 4OCTOBEPHOCTb MHGOPMALMK;

3) ymMeHue unnicTpmpoBatb OTBET rnpumepamun, paktaMmn, AaHHbIMU HayYHbIX UCCre-
JOBaHU;

4) BnageHwe ajekBaTHbIM MaTeMaTU4yecKMM annapaTtoMm A BeAeHWA Hay4yHo-
nccnegoBaTenbCKkon padoThl.

KpuTepun oueHnBaHusa KoMmneTeHumnm YpoBeHb LWkana
ChopMUPOBAHHOCTN | OLEHOK
KOMMNEeTEeHLNN

OTBET Ha KOHTPOSbHO-U3MepPUTENbHLIN MaTtepuan | Noporosbii ypo- | 3a4TeHO
COOTBETCTBYEeT OgHOMY unu 6ornee 4yem OQHOMY W3 | BEHb U Bbile MOPO-
nepevncrnieHHblX Mnokasartenen, oby4varlmincss gaet | roBoro

OTBETbl Ha AO0NOSHUTENbHbIE BOMNPOCHI, MOXET BbITb
He coBceM MnosHble. [leMOHCTpUpyeT 3HaHue y4ebHo-
ro Marepmarsna, BO3MOXHO C HEKOTOPbIMU OLUMOKaMW.

OTBET Ha KOHTPOJSIbHO-U3MEPUTESbHBLIN MaTepuan He He  3a-
COOTBETCTBYET HMU OAHOMY M3 MEPEYUCIIEHHbIX NOKa- YTEHO
3atenen. Oby4valowmnncsa OeMOHCTpUpyeT dparMeH-
TapHble 3HAHUS U YMEHWNSA NN OTCYTCTBMUE UX.

MeToauyeckue matepuanbl, onpegensiowme npoueaypbl OUeHUBaAHUA 3HaAHUN,
YMEHUN, HaBbIKOB U (UNK) onbiTa AeATENIbHOCTU, XapaKTepu3yroLwmx atanbl dop-
MUpPOBaHUSA KOMNEeTEeHLUN

OueHka 3HaHMI, YMEHNIN U HABbLIKOB, XapaKkTepuaytowasi atansl OpMUPOBaHUSA
KOMNeTeHUMA B paMKax U3y4yeHUst OUCLMUNIIMHBLI OCYLLECTBNSETCS B XOA4e Tekywen u
NPOMEXYTOYHOM aTTecTauumn.

Tekywas aTtrecrayns npoBoguTca B oopMe YCTHOro onpoca (MHAMBUAYanbHOro
WIN TPYMNMNoBOro), U KOHTPONbHOW pPaboThI.

[MpomexyTodHaa aTTecTauus BKoYaeT B cebs TeopeTnyeckne Bonpochl, No3Bo-
ngLme OUeHNTb YPOBEHb MOMYYEHHbIX 3HaHWI, pelleHre 3adad 1 3awuTy pedepara,
NO3BONSAIOLLYIO OLUEHUTb CTeneHb ChOpMMPOBAHHOCTU YMEHUN U HABbIKOB.

an/I oueHnBaHUM UCMNOJIb3YHTCA Ka4YeCTBEHHbIE LUKallbl OLEHOK. KpI/ITepI/II/I oue-
HUBaHUA npuBeeHbl BbilLe.

20.3 PoHA OLEHOYHbIX cpeaAcTB C(hOPMUPOBAHHOCTU KOMMETEHUUN CTYOEHTOB,
pekomMeHAyeMbI ONA NpoBeAeHNUs AMarHOCTUYeCKuxX pabor

1. Y10 03Ha4aeT NpmMHUUN oMHAHCOBOW HEPABHOLIEHHOCTU AEHEr, OTHOCALLMXCS K pas-
NIMYHBIM MOMEHTaM BPEMEHN?

a) obecueHeHUe aeHer B CBA3U C UHdNALMen;

6) BO3pacTaHne pucka ¢ yBeriM4eHMEM CpoKa Cccyapl;

B) BO3MOXXHOCTb MHBECTMPOBATL AEHbLIMN C LENbo NONy4nuTb 4OX0n4;




F) CHWXeHne cebecTonmMocTu TOBAapoOB B CBA3N C HAYYHO-TEXHNYECKUM MPOorpeccom.

2. YKaxunte BO3MOXHbIe crnocobbl M3MepeHnsi CTaBOK NPOLIEHTOB
a) TONbKO NpoueHTamu;

6) TONbKO AECATUYHON APO6bLIO;

B) TOMbKO HaTyparbHOn Apobbto ¢ TOMHOCTLIO Ao 1/32;

r) npoueHTamMm, A4eCATUYHOM UNK HaTypanbHOU ApPO6bLIo.

3. YkaxuTe popmyny HapaLleHust Mo NpOCTbIM NPOLEHTaM.
a) S =P(l+ni);

0) S=Pll—nd);

B) P=S(1-ni]";

r) P=S(-nd)"

OtBeT A

4.B yem cywHOCTb opaHLy3CKOM MPaKTUKM HAYMCNEHUS NPOCTbIX NPOLEHTOB?
a) B MCMNONb30BaHNN 0ObIKHOBEHHbIX MPOLIEHTOB N NPUBNMKEHHOIO CpoKa ccyabl;
6) B MICNOMb30BaHMM TOYHbIX MPOLIEHTOB U NPUBAMXKXEHHOIO CpoKa ccyapbl;

B) B UICNONb30BaHUN TOYHbIX MPOLEHTOB M TOYHOIO CpoKa Ccyapl;

r) B UCNONMb30BaHMN OObLIKHOBEHHbIX NMPOLIEHTOB U TOYHOrO CPOKa ccyAbl.

5.B 4eM CyLLUHOCTb repMaHCKON NPaKTUKN HAYMUCIIEHUS MPOCTbIX NPOLIEHTOB?

a) B UCNOSIb30BaHUUN OObIKHOBEHHbIX MPOLEHTOB U NPUOSINKEHHOro CpoKa ccy-
Abl;

6) B MICNOMb30BaHMM TOYHbIX MPOLIEHTOB 1 NPUBAMXKEHHOro CpoKa ccyapbl;

B) B MCMOSNb30BaHUN TOYHbIX MPOLEHTOB 1 TOYHOIO CpoKa Ccyapl;

) B MUCNONb30BAHUN OObIKHOBEHHbIX NPOLIEHTOB Y TOYHOIO Cpoka ccyabl.

6. B 4eM CyLHOCTb BPUTAHCKON NPaKTUKN HAYUCIIEHNS MPOCTbIX MPOLIEHTOB?

a) B MCMNONb30BaHNN OObIKHOBEHHbIX MPOLIEHTOB 1 NPUBNNKEHHOIO CpoKa ccyabl;
6) B MICNOMb30BaHMM TOYHbIX MPOLIEHTOB U NPUBAMXKEHHOro CpoKa ccyapbl;

B) B UCNOJIb30BaHNM TOYHbIX NPOLIEHTOB U TOYHOIO CpOKa ccyabl;

) B MCNOSIb30BAHUN OOLIKHOBEHHbIX NPOLIEHTOB Y TOYHOIO CpoKa ccyapbl.

7. YkaxuTe popMyny pacueta HapaLLeHHON CyMMbI, KOrAa NpUMeHsieTcs npocTas
cTaBka, }J,I/ICerTHO N3MEHSIIOLLAsACS BO BPEMEHMU.
a) S=Pll—md fl—md,).(1-nad.);

o) S:P(J—;r.r1cw’) (1-nd, )" (1=nd, "
B) § = P(l+ni, + myiy + ..+ 1,0 );

T) S =P(L+ i N1+ mi, ) (1 +m,, ).
OteeT B

8. Ykaxute hopmyny pacyeTta HapaleHHON CyMMbl B ornepaunmn ¢ peMHBECTUPOBaHMEM
noa ANCKPETHO MsmeHmom,yroc:ﬂ NPOCTY0 CTaBKy MPOLEHTOB.

d) S =P(l—-nd Nl-md,).(1-nd,);

6) S=Pl—nd,) (1-nd, J_ l=nd Y
B) S = P(1+ng, +mi, +...+mnid,);

1) S =P+ mi N1+ mi, ) (1+ni,).



OtBer .

9.Ykaxute popmyny MaTteMaTU4eCcKoro AUCKOHTMPOBAHUS B Clydae NpMMeHeHus npo-
CTOW MPOLEHTHOW CTaBKMW.

a) P=S(l+ni)";
6) S =Pll—ni);
B) S=Pll—dn);
r) P=5(1—dn).
OTtBeT A.

10.YkaxunTe popmyrny 6aHKOBCKOrO y4eTa rno NpocToi NMPOLEHTHON CTaBKe.
a) P=5S(1+ni)";

6) S =Pll-ni);

B) S=Pll—dn);

1) P=S(1-dn).
OtBet .

11. Ykaxute popmyry, Mo KOTOPOM BbIYMUCIISETCS CPOK YOBOEHNA NepBoHaYaribHOM
CYMMbI MpY MPUMEHEHUN CMOXHbIX NPOLIEHTOB.

a) n=1/i;

B) n=0.7/i;
B) n=05/1;
) n=03/7.
Omeem b.

12. B Ykaxute bopMyrny HapalleHusi MO CROXHbIM MpoueHTaMm.
a) §="Pu(l+i);

B) S=P"(1+i);
B) S=P1+i);

r) S=Pl+ni).
OTBeT B.

13. Kak BbluMcrnisieTcs HapalleHHas cymma npu NpMMEHEHUN CIOXHbIX NPOLIEHTOB, ec-
NK CTaBKa ANCKPETHO MEHSETCS BO BPEMEHM.

a) S=P (14 N1+4,).(1+4,.);
6) § =P+ N1+ ) (1+3%);

B) S=P(l+i ) (1+4 ). 1+ );
) S = P(L+mi N1+ i, ). (1 + .7, ).
OTBeT B.

14. Ykaxnte popmMyny matemMaTny4eckoro UCKOHTUPOBAHUSA MO CIOXHOW CTaBKe.
a) P=S(0+i)";

0) P=Sl1—nd);

B) P=S(1 m) :

r) P=S(1-



OtBeT A.

15. Ykaxute popmyny 6aHKOBCKOro y4eta no CROXHOW y4ETHOW CTaBKe.
a) P=S(1+i)";

0) P=5S(l-nd);

B) P=S(1—mi)"';

ry P=S(1-d.,)r

OtBet .

16. Kakast n3 doopmMyrn BepHO onpeaensieT CroXHy y4eTHYI0 CTaBKy?
+1/m

”)d_[g] -1

- I'm
S
- ?,:l_} B
a) ¢ 7

~1in

@)d=1-|

L | N
o S

1in

)

17. Kakasa n3 cpopmysn BepHO onpeaernsieT CroXHYI CTaBKy?

L

e)d—]-[

OtBeT B.

|

v
()
oo (3]
OtBert B.

18. Kakasa na coopmyn BepHO onpeaenseT HOMUHAIbHYO CIOXHYHK YYETHYHO CTaBKy?

T
oo
o[ $F

OTBET_B.



19. Kakas dpopmyra BepHO oTpaxkaeT CBA3b MeXy CNOXHOM HOMUHANbHOW yY4EeTHOW
CTaBKOM M CITIOXXHOW ro4oBON Y4ETHOW CTaBKOWN?

a) f=m (l—d)l"m—lJ;
0) f=m _(l —dy" -1y
B) f:;;,:‘l—(l—(f]”""“ ;
r) f=ml-(1-d)"|.
Omeem I.

20. Kakasi bopmyna BepHO onpeaensieT cuny pocra?

I (S
a) 5= "log ];

n P
5}5:ilg S}}
n P,
B]:Szllni};
n \P,
T)S:i]n EJ
no LS,
OTBeT B.

21. Kak onpegendaeTca 6pyTTO CTaBKa MNpoCTbIX MPOUEHTOB I Mo peaan0|7| CTaBke i n

NHOEKCy ueH Jp?
1 +ni

a) r= ~1;
JP
&) r={1+20 |- 1;
\, JP,
E) ?_:'l+nf;
P
1+mi)S —1
) I.:&,
1
OtBet .

22. Kak onpeagenseTtcsa 6pyTTo - CTaBka CrOXHbIX MPOLEHTOB I NO pearibHOW CTaBKe i U
Temny nHbnauumn h?
a) r=i+h+ih;

Q) r=it+h;
B) r=i—h:
r) r=i/(l+h).
Omeem A.

23. Kak onpegenaeTca I/IH(*)J'IFILI,VIOHHaFI npemMmuma npn HavyncneHmm npocCTbixX I'IpOLl,eHTOB?
(S—P)
a) .
J




OtBeTt B.

24. Kak onpefensieTcs UHMNALNOHHAA NpeMus Npy HAYUCNEeHUM CNOXHbIX MPOLIEHTOB?
a) h+ih;
D) r—[%."JP —1);
B) /i;
) 5
PJ .
OTtBeT A.

25. Kak rogoBon TeMmn nHpnauum (npupocta ueH) h ceasaH ¢ MHOeKCoM LeH Jp 3a cpok
n?

a) h=J,-1;
6) f::?fr'T—l;
B) h=J"-1;
.i'.r— 71)"
OTBeT 5.

26. Kak nHgekc nokynaTernbHOW CnocoBHOCTU AeHer CBA3aH C MHOEKCOM LieH?
a)J =J , L

nox

G} jnox = 1 ‘;
JP
B:I JJ’!EH\. = ] ‘:
) -1
1
r) J.'!E??\. - ;i
J o1
Omeem b.

27. LeHbl BbipoCcnu 3a kBapTan B 1,2 pasa. Kakomy roqoBoMy MHOEKCY LieH COOTBET-
CTByeT Takon Temn?

a) (L2 14 +1=18;
0) 1.2" =2.0736;

) V1.2 =1.0466;
r) .2 —1=1,0736.
OTtBeT B.

28. Kak namepsietcsa peanbHas ctaBka NpPOCTbIX NPOLEHTOB NpW rogoBOM TEMME UH-
dnsummn h?



a) f:l 1+ nr 1l
n| (1+h)

‘I7 .
5} j:y,ll ﬂ_l M
| +n)

B) r':l l+n[r”;
n| T

r) i:i 1+r71}.
n\l+n

OTtBeT A.

29. Kak nsmepsdeTtcsa pearnbHada cTaBka CrOXHbIX NPOLIEHTOB Mpu roqoBOM TeEMMe NH-
donauum h?
r="n.
1-h
6) r—h+rh ;
1+ 7k
o or=h-rh
B)j=———;
1+ 7
r=n
1+7
OtBet .

a) j=

30. Yemy paBeH Harnor 3a rog t npy Ha4YMCNEHNN CrOXHbIX NPOLEHTOB, €CNN Hanorosas
cTaBka paBHa g?

a) P[(JHT —(1+i) e
0) Pell+i);
B) Pg'(l+i);

r) Plgl7+i)f.
OTtBeT B.

31. YTto Takoe peHTa NnocTHymepaHao?

a) peHTa, obpasyemas nnarexamm nocrne HEKOTOPOro yka3aHHOrO MOMEHTa BPEMEHM;
0) peHTa, NNaTeXxu KOTOPOM NOCTYNaKT B KOHLIe KaXXA0ro nepuoaa;

B) peHTa, NnaTexun KOTOPON CKOPPEKTUPOBAHbI C Y4ETOM UHNALNN;

r) peHTa, nnaTexun KOTOPOn CKOPPEKTUPOBAHbI HA BEMWYUHY Hanora.

32. YT0 Takoe peHTa NnpeHymepaHgo?

a) peHTa, obpasyemas nnarexamm 4O HEKOTOPOro YKazaHHOro MOMEHTa BPEMEHMU;
0) peHTa, NnaTexun KOTOPOW NOCTYNaloT B Havasne Kaxaoro nepuoaa;

B) peHTa, NnaTexmn KOTOPOon NOCTYNarT 4O KOPPEKTUPOBKM Ha MHANALMIO;

r) peHTa, nnaTexu KOTopor NOCTynatoT A0 KOPPEKTUPOBKN HA BEMMYUHY Hanora.

33. YTto Takoe p-cpoyHasa peHTa?

a) peHTa Co CPOKOM p NneT;

6) peHTa ¢ NepnogoM HaAYMUCIIEHNS MPOLEHTOB P NET;
B) peHTa c p nnareXxamu B rogy;

r) peHTa c p Ha4YNCreHNsIMM NPOLEHTOB B roay.



34. Kak cBsa3aHbl Mexay cobor coBpeMeHHasi BefiMymMHa 1 HapalleHHas cyMmma pPeHTbI?
a) Al+if' =S;

B) Anll +i)=S;

B) Ani=S;

) 4=Si".

Omeem A.

35. YKkaxuTe KoadhPuumMeHT HapaLLeHnsa 06bIYHOM rO40BOW PEHTLI NPU OAHOKPATHOM
Ha4ynCrneHnn NPoLEHTOB B roay.

2) (1+7) -1,

I
5 1=+
1
(1+i) -1,
(i’
) L (1+i)"

(L+7)"*
Omeem A.

B)

36. YKaxuTe KoadppuumMeHT npmBeaeHns ob6bI4HOM rog0BOW PEHTLI NPU OAHOKPATHOM
Ha4yMCrneHnn NPoLEHTOB B roay.

1+i)y -1,

- r

)
6) l—(1-+r') ;
1

a)

) (1+i) -1,
(1 + E. }m 'p
) 1—(1+4)"

(1+2)"7
Omeem b.

B

37. YkaxuTe KoappuumeHT HapaLleHnsa 0bbIMHOM p — CPOYHOM PEHTBLI MPY M — KpaTHOM
HayMcneHnn NpoLEHTOB B roay B obLiem criyyae.

|1—i' -1 [1-L] -1 |
-—_ By . mS

|—I lil:.-’ﬁ F rl Lyl
{11+ -1 L] -
7 ] 7|5, lw

I

:.'I}

1-|1+2 ] 1-[1-L
\ m} . l—} \ m)

p’]]PLI: 1| p’]]#"r : li
4 \ i

m | m !

o)

Omeem A.



38. Ykaxunte koahmumeHT npuBeaeHnsa obblMHON p — CPOYHOWN PEHTLI NPU M — KpaT-
HOM Ha4MCreHun NPOLEHTOB B rogy B obLiem cny4vae.

=, TR

\ [HEJ -1

s

.
[1—i -1
B} ."”,
wmlp
p[‘1+i -1
i

()
1) .m

pﬂgﬁ]”“’_q'

Omeem b.

39. YkaxuTe hopmyny onpegernieHnsi cpoka obbIYHOW ro40BOW PEHTbI NPy OgHOKpaT-
HOM Ha4MCIIEHUN NPOLEHTOB B roay.

111[£:’+1}

Q) —R__J;
Infl +7)

ln['lsr'}
R /.
In(1+i)
—111[Sa'+l]
R /.

©)

") m(l+i)

ln[iJrl
R

\ i

111{'1 +i) ‘
Omeem A.

40. Ykaxnte hopmMyny NMMHENHON NHTEPMNONALMMN.
.. a—da . .
a) i=i, - 2 (i —i,);
a, —d,

6)i=i + 2 i i)

a, —d,
a—da
B) i=i — ® (i —i);
a, —a,
a—da
r)i=i - i —i )
a, —da,

Omeem Bb.



41. YKkaxnte MHOXUTENb HapaLleHUs KpaTKOCPOYHOW onepaumn ¢ ABOMHOW KOHBepTa-
unen santoT no cxeme CKB—Py6.—Py6.—CKB.

a) (14 i)

i .
s
o -

17 B

6) (14 ni)i—%o,
K

0

[
S ’

1

1 .

B) (1 + i)

) (1+ni)

-

]
Omeem B.

42. YKaxunte PyHKLUNOHaNbHY CBA3b MeXay rogoBon adhdekTMBHOCTLIO | 9. kpaT-
KOCPOYHOM onepaummn ¢ ABonHOM KoHBepTaumen no cxeme CKB—Py6.—Py6.—CKB ¢

TemMrnom pocTa obmeHHoro KypcCa 3a CpOK ornepauunu k

Q)i - I+n7
20 = Jon ’
l+m 1
0)i,, = -—;
aghsp n e
yio— 1+ni—k
e =T
0 - l+mi 1
2 i "
Omeem A.

43. KakoBO KpUTUYECKOE 3Ha4YeHne TemMmna pocta 0OMEHHOro Kypca BantoT 3a CpoK one-
paumn K, npy KOTOpoM 3P PEKTUBHOCTb ONepaLimn OKasbiBaeTCs PpaBHOW HYIO, ecnu
peyb naeT o KpaTKkocpoyHown onepaunn no cxeme CKB—Py6.—Py6.—CKB?
a) 1+ni;

L I
0) {1+m) :
B) (1+ni)/n;

r) (1+ni).
Omeem A.

44. KakoBO MaKkcMmarnbHoe AonycTMMmoe 3HayeHue kypca obmeHa K1 B koHLe onepaumm
no cxeme CKB—Py6.—Py6.—CKB, npu KOTOPOM KpaTKOCPOYHbIN JEeN03UT B pybrisix

UM B BantoTe OANHaAKoOBO 3P EKTUBEH.

a) K, 1+HL.]}
'y

6) KD[IHE"T}J
1,

1+nj

I
O1+m'
L+ ni

°1+h{j '
Omeem I'.

B) K

r) K




45. YKaute MHOXUTESb HapalLeHNa KpaTKOCPOYHOW onepaunmn ¢ ABOMHOM KOHBepTa-
umen BantoT no cxeme Py6.—-CKB—CKB—Py6.

-

a) (1+ m)ﬁl ;
K

-

0

K
6) (1+n)=L;
\ _I)Kl

B) (11 nj)at;
‘R“O

r) (1+ m’]ﬁ-
Kl
Omeem B.

46. Ykaxnte (pyHKUMOHamNbHY CBA3b MeXay roqoBon adpekTnsHocTbio | adpd. KpaT-
KOCPOYHOWN onepaunn ¢ ABOMHOW KoHBepTaumen no cxeme Py6.—CKB—CKB—PY6. c

TEMIOM pOCTa k o6bmMeHHoro KypcCa 3a CPOK ornepauunn.

. K(l+nj)-1.
Yo =
5) fog = ﬁ'[lﬂy}—l;
n
k(l+nj)-k

B)j. =~ 47 7.

g .
k(1+77)

kn
Omeem b.

1-) ’9@@ =

47. KakoBO KpUTMYECKOE 3Ha4YeHne TeMna pocta 0OMeHHOro Kypca BarntoT 3a CPOK one-
pauun k, npn KOTOpoM 3pPEKTUBHOCTL OMNepaLv OKasbiBAeTCs paBHOWN HyrO, eCrnn

peyb O KPaTKOCPOYHOM
onepaunn no cxeme Py6.—-CKB—CKB—Py6.?
a) l
1+ nj
1 "
L+ni
1+ni
1+ nj !
1+ nj

1+ m1
Omeem A.

r

0)

)

48. KakoBO MMHUMaNbHO JOMNYCTMMOE 3Ha4YeHne Kypca oomeHa K1 B KoHLe onepaunm
no cxeme Py6.—CKB—CKB—Py6., npy KOTOPOM KpaTKOCPOYHbIN AENO3UT B pyOnsix

nnun B BarnoTe ognHakoBo SCbeeKTI/IBeH.

a) K 1+nj .
“1+ni’




) Ko[l+ni_];
\ J
1+wni |

'1+nj!

B) X,

T) K{l—kni]:
i)
Omeem B.

49. Ecnv npu norawleHny KpaTkoCpoYHOWM 3a40MKEHHOCTM YacTaMU Cymma nnaTexa
MeHbLLE CyMMbI NMPOLIEHTOB, HAYMCIIEHHbIX Ha 3Ty AaTy, TO B aKkTyapHOM MeToae:

a) nnaTex rnorallaeT COOTBETCTBYHLLYIO YacTb HAYMCNEHHbIX NPOLEHTOB, a OcTaBLUas-
CS1 YaCTb NPOLEHTOB MAET Ha YBENUYEeHNe CyMMbl JONra;

6) NnnaTex He yYMTbIBaeTCA, a MPUCOEAUHSAETCA K crieqgylolleMy nnaTexy;

B) NfaTex He y4nuTbiBaeTCcsl, HO BMECTE C HAYMCIEHHbIMU Ha HEro NPOLIEHTaMK NPUCO-
eauHsieTCs K cneayowemy nnaTtexy;

r) nnaTex cHavyana He yYUTbIBaeTCsl, HO 3aTeéM BMECTe C HAYMCMNEHHbIMU Ha HEro no
3aHKEHHON (3apaHee OroBOPEHHOM) CTaBke NPOLEHTaMM NPUCOEANHSIETCS K crieyto-
LLIeMy nnaTexy.

50. Mpwn OBMXXEHUN OEHEXHbIX CPEACTB Ha pacYeTHOM CYETe M pacdeTe NPOCTbIX NPo-
LLlEHTOB CyMMa NPOLIEHTOB K MOMEHTY 3aKpbITUS CHETa PaCCYUTBLIBAETCS Kak:

a) cymMMa NPOLIEHTHbIX YMCen, AeNeHHast Ha NOCTOSIHHbIN AenuTenb;

6) B3BELLEHHAs CymMMa MPOLIEHTHbIX YMCES, C BecaMu, onpeaensieMbiMM CyMMaMuy Ha
pacyeTHOM c4yeTe, AeNeHHas Ha NOCTOSIHHbIN AennUTenb;

B) B3BelUeHHass CyMMa NpPOLEHTHbIX YKcer, C Becamu, onpeaensieMbIMu nepuo-
OaMM NMOCTOSIHCTBA CYMM Ha pac4eTHOM cyeTe, AiefleHHasA Ha NOCTOSAAHHbIN genu-
Tenb;

r) B3BeLLUEeHHasi CymMma NPOLIEHTHbIX YMCES, C BECAMU, onpeaensieMbiMy Npon3seneHu-
€M CyMMbl Ha pac4eTHOM CYEeTEe Ha MHTepBar NOCTOSIHCTBA cYeTa B AHSX, AeNeHHas Ha
NOCTOSIHHbIV AenuTenb.

Kputepum n wkanbl oueHnBaHua 3agaHm ®0OC:

1) 3agaHung 3akpbITOro Tuna (Bbloop 0gHOro BapnaHta oTBeTa, BepHO/HEBEPHO):

e 1 6ann — ykasaH BepHbIN OTBET,;
o 0 6annoB — yka3aH HEBEPHbLIN OTBET.

2) 3agaHung 3akpbiToro Tmna (MHOXeCTBEHHbIV BbIOOP):

e 2 6anna - ykasaHbl BCe€ BEPHbIE OTBETHI;
e 0 6annoB — ykasaH xO0Tsl 6bl OOUH HEBEPHbLIN OTBET.

3) 3agaHug 3akpbITOro Trna (Ha CooTBEeTCTBUE):

e 2 6anna — Bce COOTBETCTBUSI ONpeaerneHbl BEPHO;
e 0 6annoB — xoTa Obl OAHO CconocCTaBnNeHne onpeaeneHo HEBEPHO.

4) 3apaHnga OTKPbLITOro Tuna (KOPOTKUN TEKCT):




e 2 6anna — ykasaH BepHbli OTBET;
o 0 6annoB — yka3aH HEBEPHbLIN OTBET.

5) 3apaHug oTkpbiTOro TMNa (4Yncrno):

e 2 6anna — ykasaH BepHbIil OTBET,;
e 0 6annoB — yka3aH HEBEPHbLIN OTBET.

3apaHusa pasgena 20.3 peKkoMeHAYHTCA K UICNONb30BaHUIO NPU NpoBeAeHUU Ana-
FHOCTUYECKUX paboT C Lenbio OLEHKU OCTaTOYHbIX pe3yfibTaTOB OCBOEHUA AaH-
HOM AUCLMNIINHbI (3HAHUWA, YMEHUN, HaBbLIKOB).



