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1.

Hepe'{eﬂb IJIAHUPYEMBIX pE3yJIbTaTOB oﬁyqe}mﬂ o JTMCHUIIJIMHE, COOTHECCCHHBIX
CIVIAaHUPYEMBIMHU pe3yJibTaTaMHid OCBOCHUSA 06pa30BaTeJ’ILHOﬁ MporpaMmmbl

B pe3ynbTaTe ocBoeHuUs1 00pa3oBaTEIbHON MIPOrpaMMbl 00YUAIOIITUICS TOJIKEH OBJIAJICTh
CIICAYIOIIUMHU pe3yabTaTaMH 00yICHHUS TI0 TUCIUILIINHE!

Pe3ynbrarel 00ydeHus

®dopmupyemasi KOMIETEHIHS (C
yKa3aHUEeM KoJa)

IIpume
yaHue

3HaHUs 1. 3nath: ocHoBHBIE TUTBI | [TK-20cnocoOHOCTE OCYIIECTBIATD
MaTEeMaTHYeCKUX METOJOB U | pa3pabOTKy TEOPETUICCKUX M HOBBIX
MOJENICd, TPUMEHSIEMBIX B | SKOHOMETPUUYECKHX MOJIEIEH
IKOHOMHMKE UCCJICTyeMBIX MTPOIIECCOB, SIBJICHUN U
00BEKTOB, OTHOCSIIINXCSA K cepe
npodecCuoHAIbHON (PUHAHCOBOM
NEeSITEIbHOCTH B 00J1IacTH (PMHAHCOB U
KpEJ/INTA, aBaTh OICHKY U
UHTEPIPETHPOBATH IMMOJTYICHHBIC B XOJIC
WCCJICIOBAHUS PE3YIbTaThI
2 3Hate: meromsl coopa un | [IK-19cmocoGrocTh OCYIIIECTBIISTh
QHAJI3a  pEaJbHBIX  JAHHBIX, cbop, obpaborxky, aHajms3 1
CUCTEeMAaTH3aIMi0 HHGOPMAIIUH TI0 TeMe
HEOOXOIMMBIX [UIS pacdera
HCCJICIOBaHMS, BBIOOP METOJOB W
CPEJICTB PEIICHUS 3a71a9 UCCIICIOBaHUS
Vmenus |1. VYMmerb:  moaroroButh | IIK-20 ciocoOGHOCTHIO OCYIIECTBIATH
UCXOJHYI0 HMH(QOpMAIUIO Ul | pa3pabOTKy TEOPETHUECKUX U HOBBIX
MOCTPOCHHUS 9KOHOMMKO- | IKOHOMETPHUECKUX MO/JIesIel
MaTeMaTH4eCcKOn MOJIEJH, | UCCIIEeyeMbIX MPOIIECCOB, IBJICHUN U
dhopmanuzoBaTh 00BEKTOB, OTHOCSIIINXCS K cepe
paccMarpuBaemyro  TpoOiemy | mpodecCHOHAIbHON (PMHAHCOBOM
yepe3 KOHKPETHBIC | IEATEILHOCTH B 00J1aCTH (DMHAHCOB U
MaTeMaTH4eCKHe 3aBUCHUMOCTH, | KpeIuTa, 1aBaTh OLICHKY U
aHAJIM3UPOBATH YHUCJICHHBIC | MHTEPIPETUPOBATH MOJTYUYECHHBIE B XO/1€
pe3ynbTaThl, OLIEHHWBAaTh HX | UCCIIEOBAHUS PE3yIbTaThl
a/IeKBaTHOCTh
pealIbHBIMIAHHBIM
2. YMeTh: nono6pars | ITK-19cnocobHocTh OCYIIIECTBIISATh
COOTBETCTBYIOIME METOIBl UL | cOOp, 00paboTKy, aHaIn3 u
peLICHuA IIPAKTHYCCKUX 3a/1aY CUCTeMaTH3aIio HHGOPMALIUU IO TeMe
UCCIIEIOBaHMS, BBIOOP METOAOB U
CPEICTB PELICHUS 3a]a4 UCCIIECTOBAHUS
Bnane- 1. Bmagers: ITK-20 cnocoOHOCTHIO OCYIIECTBIIATD
HUS METO/IOJIOTHEH  MOCTPOEHUS, | pa3pabOTKy TEOPETHUECKUX U HOBBIX
(HaBBIKM / | aHANMM3a M TPUMEHEHUS | SKOHOMETPUYECKUX MOJeTeit
OTIBIT MaTeMaTHYeCKUX METOJIOB U | HCCIEAYEMBIX MPOIECCOB, SBICHUIN U
JesTeNbH | MOJeNeil B JKOHOMUKE 00BEKTOB, OTHOCSIIUXCA K cepe
OCTH) npogeccuoHaIbHON (PMHAHCOBOM

ACATCIBHOCTH B obiactu (I)I/IHaHCOB u
KpeauTa, 1aBaTb OLICHKY U
HHTCPIPCTUPOBATH IMMOJTYICHHBIC B XOIC




UCCIICI0OBaHMSI PE3YJIbTATh

2. Bianers: metogonorueii | IIK-19cnocoO6HOCTE OCYIIECTBIATh
cbopa, 00paboTKH, aHAIIM3A coop, 00paboTKy, aHaIu3 u
1 CUCTEMATH3AIUH CUCTEMAaTH3aIMI0 HH(OPMAIIUH TI0 TeMe
uH(popMmanuu UCCIICIOBaHMS, BBIOOP METOAOB U

CpCACTB pCUICHUA 3a4a4 UCCIICAOBAHUA

2. Leap n MecTO AUCHHMILVIMHBI B CTPYKTYpe 00pa3oBaTe/IbHOI NPOrpaMMbl

Hucuunnuna «Marematuueckoe obOecriedyeHre (UHAHCOBBIX pEIICHU» OTHOCUTCS K
BAPUATUBHOW YaCTH.

Jucuunnuza uyyaercst Ha 1kypce B 1 cemectpe.

Henbto m3yueHuss AucuuIiuHel «Marematudyeckoe obecriedyeHre (PUHAHCOBBIX PELIECHUI»
SBIISETCS TEOPETUYECKUX 3HAHUH W MPaKTUUYECKUX HABBIKOB JUIsl PEUICHUS Hay4yHO-
HCCIIEIOBATENIbCKUX M TMPUKIAJHBIX 3aJad, CBA3AHHBIX C METOJAaMU KOJIMYECTBEHHOI'O aHaJn3a
(bMHAHCOBBIX PEIICHUH.

Jlis OCBOEHMSI TUCHUIUIMHBI HEOOXOIUMBI KOMIIETEHIMH, Cc()OpMHpOBaHHBIE B paMKax
n3y4eHus 0a30BbIX pa3/ieI0BMaTEMAaTUKH, (UHAHCOBOM MaTeMaTHUKH, SKOHOMETPUKH.

Hucuunnuna «MatemaTtuueckoe oOecnieueHrne (UHAHCOBBIX — PEIICHUN»  SBISETCS
HEOOXOMMOM TpH MPOXOKJIEHUU MPOU3BOJACTBEHHONM M MNPEIJUIUIOMHOM MpaKTUK, Ui
BBITIOJIHEHUSI  HAYYHO-UCCIIEIOBATEIbCKOM  paboThl, TOATOTOBKM UM  3aIIUTHl  BBITYCKHOM
KBaTM(UKAITMOHHONW PaOOTHI.

3. Conep:xanue padoyeil nporpaMmMbl (00beM TMCUUIJIMHBI, TUIIBI M BUIbI Y4€0HbIX
3aHATH, Y4eOHO-MeTOAHYECKOe o0ecriedeHrne CaMOCTOSITeIbHO PadoThl 00y4aKOIIHXCH)



MHWHOBPHAYKU POCCUN
®I'BOY BO «BAILIKHUPCKUI I'OCYJIAPCTBEHHBI YHUBEPCUTET»
NHCTUTYT SKOHOMUKU, PUHAHCOB 1 BU3HECA

COJIEP)KAHUE PABOYEHN ITPOI'PAMMBbBI

TMCUUIUTMHBIMaTemMaTndeckoe odecneueHne (puHaHCOBBIX peIIeHUH
Ha 1 cemectp
OYHOM (hOpMBI OOyIEHUS

Buja padorsl O0beM THCUMILTHHBI
Oo6mas Tpymoemkocts auciutuinabl (3ET / gacos) 3/108
Y4eOHBIX YaCOB HAa KOHTAKTHYIO padOTy C MPENo/1aBaTeseM: 23,2
JIEKIMHA 6
MIPAKTUICCKUX/ CEMHUHAPCKUX 8
71a00paTOPHBIX 8

Jpyrux (rpynmnoBasi, ”HIUBUyaJIbHass KOHCYJIbTAlUsl U UHbIE BUJIBI
y4eOHOU NIeATEeTLHOCTH, MPEAYCMaTPUBAIOIINE pa00Ty 00YJIaIOITUXCS C

npenoaaBateneMm) (DKP) 1,2
Y4eOHBIX 4acOB Ha CaMOCTOSITEIbHYIO paboTy oOyuatomuxcs (CP) 48,8
Y4eOHBIX 4YacOB Ha MOJTOTOBKY K

sK3ameny/3auety/muddepentimpoannomMy 3auety (Kortposs) 36

®dopma(bl) KOHTPOJIS:
Dk3ameH 1 cemecTp




dopma U3y4eHHS] MAaTEPUAIOB: JIEKLIUH,

®opma TeKylero

MMPaKTUYCCKUC 3aHATHUA, CCMHUHAPCKUC OcHoBHas U KOHTPOJIA
3aHATHS, Ta00paTOpHBIE paboTHI, JOTIOJIHUTEIIbHAS 3ananus 1o YCIIEBAEMOCTHU
No TeMa 1 COLEDKAHNE caMoCTOsITeNIbHAS paboTa JUTEeparypa, CaMOCTOSITEILHOMN (KOJJIOKBHYMBI,
/11 sep TPYJOEMKOCTH (B yacax) peKOMeH1yeMast pabote KOHTPOJIbHBIE
CTyJleHTaM (HoMepa CTYACHTOB paboTHI,
JIK [1P/CEM JIP CP U3 CIIMCKA) KOMIIBIOTEPHbBIE
TECTBI H T.I1.)
1 2 3 4 B 6 7 8 9
Moayas 1. ®uHAHCOBBIE ONEPALUH, YKBHBAJEHTHOCTH MPOIIEHTHBIX CTABOK M 00513aTEJIbCTB, MOTOKH IIaTEKeil
1. | IpoueHTHbIC ¥ AUCKOHTHBIC 2 2 2 10 U3 OCHOBHOT'O CITHCKA! u3 ocHoBHOrO | [IpoBepka BHIMONTHEHUS
CTaBKU. JKBUBAJICHTHOCTD 1 CITHCKA! MPaKTHYECKUX 3a/IaHHUi
CTaBOK M 00s3aTeNILCTB. 1: ¢.6-69, ¢.90-99
DuUHAHCOBBIE pEHTHI u
METOAbI ux
uccnenosanus.[IpakTudeckoe
NpUMEHEeHHe  (PUHAHCOBBIX
peHT.DUHAHCOBBIE  pacyETh
Opyd  pasiUyHBIX  CXeMax
HOTaILCHUS JIoNTa.
PerpocnexruBHbIi u
NepPCIEKTUBHBII METOBI
pacuera ocraTka Joiara Io
Kpeaury. Meronbt
HCCIIeIOBAHUS
WHBECTHULMOHHBIX MPOEKTOB.
dopmupoBanue noptdens u3
WHBECTUIMOHHBIX POEKTOB.
Monayab 2. MogeaupoBanue U aHAJH3 (PpUHAHCOBBIX HHBECTHIIMIA
2 OOuwie  TPUHOWNBI  TIPH 0,5 1 1 4 W3 OCHOBHOTO CITHCKA! u3 ocHOBHOrO | IIpoBepka BBHITIOTHEHUS
MOZEITUPOBAHUH LCHBI 1,3 CIIUCKA! NPaKTUYECKUX 3alaHUH
(hMHAHCOBBIX aKTHBOB. 1: ¢.69-90,¢.99-101
MopnenupoBanue LIEHBI 3:¢.397-410
aKIUH. MonenupoBanue

LEHBI OOJIUTaIni.




XapaKkTepuCTUKH 0,5 6 U3 OCHOBHOT'O CITHCKA! U3 OCHOBHOT'O [TpoBepka BBIMOTHEHHS
(MHAHCOBBIX HHCTPYMEHTOB. 2,3, CIIHCKA! MPaKTHYECKUX 3aIaHUi
HoxonHocts U puck. Mepsl U3 JIOTIOTHUTEIBHOT O 2: ¢.5-62,
pHcKa. BonarunsHOCT CIIHCKa: 3:¢.378-397,
aKTHBa,  IOJYOTKIOHCHHE, 2 U3 TOTIOTHUTENHEHOTO
HerapaMeTpHIecKoe " CIIHCKA!
rapamMeTpuIecKoe 2:¢.258-361
OLICHUBaHUE VaR.
Koappunmenr Gera.
[oprdensHoe 0,5 1 1 4 W3 OCHOBHOTO CIIHCKa! 13 OCHOBHOTO [TpoBepka BBIMOIHEHHS
UHBECTUpOBaHUE. BrusHue 2-4, CIIHCKa: MIPAKTUYECKUX 3aaHUil
nuBepcudukanuu Ha W3 JOMOJHUTEIHLHOIO 2:¢.45-62,
BOJIATWIILHOCTH  MTOPT(es. CrMcKa: 3: ¢.508-543,
OnruManbHBIHA 1 4: ¢.344-392,
WHBECTUIIMOHHBIH TOPTQEh 13 JOMOJIHUTEIBHOIO
pu pa3sIUYHBIX CIIHCKa:
OrpaHUYCHUSIX. 1: c. 8-87
VYnpanenue noprdenem 0,5 1 1 4 13 OCHOBHOTO CITHCKA! U3 OCHOBHOTO [IpoBepka BHITOMTHEHHS
aKTUBOB. ITaccuBHas U 2,3 CIIMCKA: MPaKTHYECKUX 3a[aHUM
AKTHBHAs cTpaTeruu 2:¢.116-123
YIIpaBIeHUS noptgenem. 3: ¢.543-559
IMokazarenu 3¢ QpekTuBHOCTH
YIIpaBIIeHUS noptdenem
(TOXOAHOCT®, PHCK,
kod¢¢unumentel  TpeiiHopa,
[Mapma, uanexc [[xeHcena).
OtueHka 3¢ pekTUBHOCTH
YIIpaBleHUs noptdenem
(laem) MEHEeHKEPOM
YOPABJISIOIIENH KOMITAHUU.
Moayas 3. Moae/iu OlleHKH I0XOTHOCTH AKTHBOB
O030p  Mozemelr  phIHKa 0,5 1 1 6 W3 OCHOBHOTO CITHCKA! W3 OCHOBHOTO [IpoBepka BEITTOMTHEHHS

LIEHHBIX OyMmar.

Mozenn OIEHKH JTOXOIHOCTH
aKTUBOB. MoJenb OIEHKHU
CTOMMOCTH OTHEABLHOI O
aKTHBA (CAPM).

2-4

CIMCKA:
2:¢.66-91

3. ¢.327-349
4: ¢.392-410

MPaKTUYECKUX 3aJaHuI




XapaKTepuCTHKA 09Ta-

Koo dunmeHTa aKTHUBA,
moptdenss.  PelHOWHBIA U
HEpPBIHOYHBIN pHCKH

akTUBOB. Anb(da akTuBa,
moptdensa. Kpuruka momenu
CAPM wu ee mpakTuueckoe
MIPUMEHEHUE.

Peinounass monens Illapma
(uHpexcHas MOJIETIb).
CoOTHOIIIEHHE PBIHOYHOTO U
HEPBIHOYHOTO  pHCKa B
mozenu Ilapna. IlpuumHbL
paznenenus pucka. CuHTe3
monmenu Illapma u CAPM.
OCHOBHEBIE OTJIHYMS MOJCIIN
CAPM wu pBIHOYHOM MoOzeNy.

0,5

4,8

M3 OCHOBHOI'O CIIMCKa:
2

U3 OCHOBHOI'O

CIIHCKa:
2:¢.91-102

[IpoBepka BHITIOTHEHHS
MPaKTUYECKUX 3aJlaHui

®DakTopHbIE MOZEIIH.
dakropHblli U He(aKTOPHbBIH
pucku. OrtpacneBsle WU

CEKTOpHBIE (axTopHbIe
MOJCIH. Mopenb
apOHUTPaKHOTO
LIEHOOOPa30BaHHUSI.

OCHOBHEIE MOJI0KEHUS
MOJIeNH apOUTPaXKHOTO
LIEHOOOpa30BaHUsL.

ApOUTpaXKHBIi  TOPTQEIb.
HHurepniperanust napameTpoB
A0 m Al, cunre3s wmoxeneit
apOUTpakHOTO
neHooOpaszoBanust 1 CAPM.
HHurepniperanust napameTpoB
A0 "u Ak TS
MHOTO(AaKTOPHOH  MOZIEIH
apOUTpaKHOTO
IEHOO0Pa30BaHUSL.

10

U3 OCHOBHOT'O CITHCKA!
2,4

U3 OCHOBHOIO
CIMCKa:
2:¢.102-116
4: ¢.452-458

IIpoBepka BBIIOTHEHUS
[IPaKTUYECKUX 3alaHui




HOZ[FOTOBKa K OK3aMCHY

36

Jpyrue (rpynmosas,
HHIIMBHAYAIbHAsT KOHCYJIbTAINs

¥ MHBIC BUJIbI yICOHOM
JeSATEIBHOCTH,
MpeycMaTpUBaIoIIye paboTy
o0yJarommxcs ¢
MPeroIaBaTeyieM )

1,2

Bcero yacos:

86

10




MHWHOBPHAYKU POCCUN

®I'BOY BO «BAILIKHUPCKUI I'OCYJIAPCTBEHHBI YHUBEPCUTET»
NHCTUTYT SKOHOMUKU, PUHAHCOB 1 BU3HECA

COJIEP)KAHUE PABOYEHN ITPOI'PAMMBbBI

IMCUUIUTMHBIMaTemMaTndeckoe obecnedeHne (pruHaHCOBBIX PEHICHUI

Ha 1 cemectp
32049HO# popMbI 0OyUCHHS

Bua padorsl

O0beM TUCHUTIINHBI

Oo6mas Tpymoemkocts auciutuinabl (3ET / gacos) 3/108

Y4eOHBIX 4aCOB Ha KOHTAKTHYIO pabOTy C MPEMNo/1aBaTesieM: 17,2
JIEKIUH 4
MIPAKTUICCKUX/ CEMHUHAPCKUX 8
J1a00PaTOPHBIX 4

Npyrux (TpyHIoBas, HHIUBUyaIbHASS KOHCYJIBTAIIUS U MHBIC BUIBI

y4eOHOU NIeATEeTLHOCTH, MPEAYCMaTPUBAIOIINE pa00Ty 00YJIaIOITUXCS C

MIPENOaBATEIIEM ) 1,2

VY4eOHBIX YacOB Ha CaMOCTOSATENNbHYI0 paboTy oOyuaroruxcs (CP)

BKJTFOYAs TOATOTOBKY K 9K3aMeHY/3a4eTy (KOHTPOJIb) 81,8

9

®dopma(bl) KOHTPOJIS:
Dk3ameH 1 cemecTp

11




dopma U3y4eHHS] MAaTEPUAIOB: JIEKLIUH,

®opma TeKylero

MMPaKTUYCCKUC 3aHATHUA, CCMHUHAPCKUC OcHoBHas U KOHTPOJIA
3aHATHS, Ta00paTOpHBIE paboTHI, JOTIOJIHUTEIIbHAS 3ananus 1o YCIIEBAEMOCTHU
No TeMa 1 COLEDKAHNE caMoCTOsITeNIbHAS paboTa JUTEeparypa, CaMOCTOSITEILHOMN (KOJJIOKBHYMBI,
/11 sep TPYJOEMKOCTH (B yacax) peKOMeH1yeMast pabote KOHTPOJIbHBIE
CTyJleHTaM (HoMepa CTYACHTOB paboTHI,
JIK I[TP/CEM JIP CPC U3 CIIMCKA) KOMIBIOTEPHBIC
TECTBI H T.I1.)
1 2 4 5) 6 7 8 9 10
Moayasb 1. ®uHAHCOBBIE ONEPALUH, YKBHBAJEHTHOCTH MPOIIEHTHBIX CTABOK M 00513aTeJIbCTB, MOTOKH IIaTEKeil
1 | TIpolieHTHBIE U JUCKOHTHBIC 0,5 2 15 U3 OCHOBHOT'O CITHCKA! u3 ocHOoBHOrO | [IpoBepka BBIMONTHEHUS
CTaBKH.  DKBHBAJICHTHOCTb 1 CIIHCKA! MPaKTHYECKUX 3aIaHHUi
CTaBOK M 00s3aTeNIbCTB. 1: ¢.6-69, ¢.90-99
DuUHAHCOBBIE pEHTHI u
METOAbI ux
uccnenosanus.[IpakTudeckoe
NpUMEHEeHHe  (PUHAHCOBBIX
peHT.DUHAHCOBBIE  pacyETh
Opyd  pasiUyHBIX  CXeMax
HOTaILCHUS JIoNTa.
PerpocnexTuBHbIi u
MepPCIEKTUBHBII METOBI
pacuera ocraTka Joiara Io
Kpeaury. Meronbt
HCCIIeIOBAHUS
WHBECTHULMOHHBIX MPOEKTOB.
dopmupoBanue noptdens u3
WHBECTHIMOHHBIX POEKTOB.
Monyab 2. MoaeaupoBaHue U aHAJIU3 (PUHAHCOBBIX MHBECTHIMIA
2 OOuwie  TPUHOWNBI  TIPH 0,5 1 1 6 W3 OCHOBHOTO CITHCKA! u3 ocHOBHOrO | IIpoBepka BBHITIOTHEHUS
MOZEITUPOBAHUH LICHBI 1,3 CIIMCKA! NPaKTUYECKUX 3alaHUH
(hMHAHCOBBIX aKTHBOB. 1: ¢.69-90,¢.99-101
MopnenupoBanue LIEHBI 3:¢.397-410
aKIUH. MonennpoBanue
LEHBI OOJIUTaIni.
3 | XapakTepucTHKu 0,5 12 U3 OCHOBHOT'O CITHCKA! U3 OCHOBHOT'O [TpoBepka BBIOTHEHHS
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(DMHAHCOBBIX MHCTPYMEHTOR.
JIOXOAHOCT, U pPHUCK. Mephl
pucka. BonartunsHOCTb
aKTUBa,  TOJNYOTKJIOHCHHE,
HEeTapaMeTPHUIECKOe u
apaMeTPUIECKOe
OIICHUBaHUE VaR.
Koaddumuenr Gera.

2,3,
U3 JIOIOJIHUTEIBHOT O

CIIHCKa:
2

CITHCKA:
2. ¢.5-62,
3:¢.378-397,

U3 OOIOIHUTCIIBHOIO

CITUCKA:
2:¢.258-361

MMPAKTUYCCKUX 3aﬂaHHI71

[oprdensHoe 0,5 1 1 8 W3 OCHOBHOTO CIIHCKa! 13 OCHOBHOTO [TpoBepka BBIMOIHEHNS
WHBECTHUpOBaHHE. BrusHue 2-5 CITHCKA! MPaKTHYECKUX 3aIaHHUi
nuBepcudukanuu Ha 2:¢.45-62
BOJIATWJILHOCTh  mOpTQers. 3: ¢.508-543
OnTuMasbHbIH 4: ¢.344-392
WHBECTUIIMOHHBIH TOPTQEh 5:c.8-87
pu pasIuYHBIX
OrpaHUYCHUAX.
VYnpagsieHue noptdenem 0,5 1 1 8 W3 OCHOBHOTO CIIHCKA! W3 OCHOBHOTO [TpoBepka BhIMOIHEHHUS
aKTUBOB. ITaccuBHas U 2,3 CIIMCKA: MPaKTHYECKUX 3aIaHUM
aKTUBHAsA CTpaTeruu 2:¢.116-123,
yIIpaBJICHUS noptgenem. 3: ¢.543-559
[Mokazatenu >¢pQpekTuBHOCTH
YIIpaBIIeHUS noptdenem
(TOXOAHOCT®, PHCK,
kod¢¢unmentel  TpeiiHopa,
[Mapma, uanexc [[xeHcena).
OueHka s pekTuBHOCTH
yIIpaBlieHUs noptdenem
(laem) MEHEeHKEPOM
YOPABJIAIOIIENH KOMIIAHUM.
Moayas 3. Moae/iu OlleHKH I0XOTHOCTH AKTHBOB
O030p  Mozemeil  phIHKa 0,5 1 10 W3 OCHOBHOTO CITHCKA! W3 OCHOBHOTO [IpoBepka BEITOTHEHHS

[IEHHBIX OyMmar.
Mozenn OIEHKH JTOXOTHOCTH
aKTUBOB. MoJenb OIEHKHU

CTOMMOCTH OT/ZENIBHOTO
aKTHBA (CAPM).
XapakTepuCTUKU 0oTa-

2-4

CIMCKA:
2:¢.66-91,

3: ¢.327-349,
4: ¢.392-410

MPaKTUYECKUX 3aJaHui
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ko3¢ dunmeHTa aKTUBA,
moptdenss.  PelHOWHBIA U
HEpPBIHOYHBIN pHCKH
aKTMBOB. Auba  aKTHBa,
noptgenst. Kpuruka moxpenn
CAPM wu ee mnpakTHuecKoe
MIPUMEHEHHE.

Peinounass monens Illapma
(uHpexcHas MOJIETIb).
CooTHolIEHHE PBHIHOYHOTO U
HEPBIHOYHOTO  pHCKa B
mozenu Ilapna. IIpuumHbl
paznenenus pucka. CuHTe3
monmenu Illapma u CAPM.
OCHOBHBIE OTJIMUUS MOJIEIU
CAPM u peIHOYHOM Mozieny.

0,5

6,8

M3 OCHOBHOI'O CIIMCKa:
2

U3 OCHOBHOI'O

CIIHCKa:
2:¢.91-102

[IpoBepka BHITIOTHEHHUSI
MPaKTUYECKUX 3a/IaHui

®DakTopHbIE MOZEIIH.
dakropHblii U He(haKTOPHBIH
pucku. OrtpacneBsle WU

CEKTOpHBIE (axTopHbIe
MOJCIH. Mopenb
apOHUTPaKHOTO
LIEHOOOPa30BaHHUSI.

OCHOBHEIE MOJI0KEHUS
MOJIeNH apOUTPaXKHOTO
LIEHOOOPa30BaHHUSI.

ApOUTpaXKHBIi  TOPTQEIb.
HHrepniperanyst napameTpoB
A0 m Al, cunre3s Mmoxeneit
apOUTpakHOTO
neHooOpaszoBauust u CAPM.
HHurepniperanyst napameTpoB
A0 "u Ak TS
MHOTO(AaKTOPHOH  MOZIEIH
apOUTpaKHOTO
IEHOO0Pa30BaHUS.

0,5

16

U3 OCHOBHOT'O CITHCKA!
2,4

U3 OCHOBHOIO
CIMCKa:
2:¢.102-116
4: ¢.452-458

IIpoBepka BBIIOTHEHUS
[IPaKTUYECKUX 3alaHui
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JK3aMeH

Jpyrue (rpynmosas,
HHIIMBHAYaIbHAsT KOHCYTbTaINs

¥ MHBIC BUJIbI yICOHOM
JeSATEIBHOCTH,
peycMaTpUBaronye padboTy
o0yJarommxcs ¢
MPeroIaBaTeyieM )

1,2

Bcero yacos:

92
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4. D oHJ OLIEHOYHBIX CPEaACTB 10 U CHUIIJINHE

4.1 IlepevyeHb KOMIIETEHIUI ¢ YKa3aHHEM 3TaNoB UX ()OPMUPOBaHUS B NIpoLiecce OCBOEHH 00pa3oBaTe/ibHOI MporpaMMbl. Onucanune
NnoKasareJieil 1 KpuTepHeB OLlCHNBAHUSI KOMIIETEHIIMI HAa Pa3IMYHbIX 3Tanax ux (JopMHUPOBaHNS, ONIMCAHUE IKAJ OLleHHBAHUSA

ITK-20 ciocoGHOCTh OCYIIECTBIATH Pa3pabOTKy TEOPETUIECKUX M HOBBIX IKOHOMETPHUECKUX MOJIEINIEH HCCIIeIyeMbIX MTPOIECCOB, SIBICHUN 1
00BEKTOB, OTHOCALIUXCSA K cepe npodeccuoHaIbHON (PUHAHCOBOM AESATEIbHOCTH B 001acTH (PMHAHCOB U KPEIUTA, AaBaTh OLEHKY U
VHTEPIPETUPOBATH ITOTYYEHHBIE B XOJE€ UCCIIEIOBAHUS PE3YJIbTATHI

Ilnanupyemsblie Kpurtepuu ouenuBanusi pe3yjabTaToB 00y4eHUs
Jran pe3yJbTaThl
(ypoBeHb) o0ydeHus
OCBOEHUS (moxazarenu
KOMIIeTeHIM| JOCTIDKECHUS 2 3 4 5
u 3aJIaHHOTO YPOBHS
OCBOEHUS
KOMIICTCHITUH)
[TepBriii Tan| 3HaTh: OCHOBHbIE | dparMeHTapHbIE Henonnbie CdopmupoBaHHEIE, HO | ChopmMupoBaHHBIE
(YypoBeHB) | TUIIBI MpeACTaBICHUS 00 | mpeacTaBIeHUs 00 | comepxaniue OT/AENbHBIC | CHCTEMAaTHUYECKHE
MaTeMAaTHYECKUX | OCHOBHBIX TUIAX | OCHOBHBIX TUMNax | mpobensl  MpeAcTaBlieHus 00 | MpeICTaBICHUS 00
METOJI0B U | MATEMAaTHYECKUX MaTeMaTUYECKHUX OCHOBHBIX TUIAX | OCHOBHBIX THIAX
MOJIENIEH, METOJIOB W  MOJEINEH, | METOJIOB U MOJEJNEH, | MaTeMaTUYEeCKUX METOJI0OB M | MaTEMaTUYECKUX
MIPUMEHSEMBIX B | IPUMEHSAEMbIX B | IPUMEHSAEMBIX B | MOJENEH, NPUMEHSEMBIX B | METOJIOB M  MOJEJEH,
SKOHOMUKE SKOHOMUKE SKOHOMHUKE SKOHOMHUKE MIPUMEHSAEMBIX B
SKOHOMUKE
Bropoii atann| YMmers: ®parmeHTapHsle yMeHUs | B menom ycnemHsoe, HO B nenom ycnemnoe, HO CdopmupoBanHoe
(YypoBeHb) | MOIATOTOBHTH MOJTrOTaBIMBATBUCXOAHY | HE CUCTEMAaTHYECKOE cojiepauiee OTIeIbHbIE yMeHUue
HCXOJIHYIO 10 uHpOpMaIMIO I | yMEHHE poOeIIb MOATrOTaBIMBATBUCXOIHY
nHbOpMaLIHIO MOCTPOCHUSI SKOHOMHKO- | TOATOTABIUBATEUCXOAHY | YMEHHETIOATOTaBIMBATHUCXOIHY | 10 HHGOPMAIUIO IS
JUISl IOCTPOEHUSI | MAaTEMAaTHYECKOU 10 HH(MOPMALIUIO TS 10 HH(MOPMALIUIO TSI MOCTPOEHHUS 3KOHOMHUKO-
SKOHOMUKO- Mozenu, (opMalu30BaTh | MOCTPOCHUS SKOHOMHKO- | MOCTPOEHHS SIKOHOMHKO- MaTeMaTH4eCKOU
MAaTeMaTHYECKOM | paccMaTpUBAEMYIO MaTeMaTUYeCKOU MaTeMaTUYeCKOU MOJIEINH, Mozenu, popMaln30BaTh
MOJEIH, npoOiemy gyepe3 | mojend, popManuzoBaTh | (OpMaTU30BaTh paccMaTpuBaeMylo
(dhopManu3oBaTh | KOHKPETHBIE paccMaTpUBaAEMYIO paccMaTpuBaeMyro mpoodiemMy npobiemMy uepes
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paccMaTpuBaeMy | MaTEMaTUYECKUE npobiemMy uepes yepe3 KOHKPETHBIE KOHKpETHbIE
10 Ipo0iemMy 3aBHCHUMOCTH, KOHKpETHbIE MaTeMaTHYECKHUE 3aBUCUMOCTH, | MaTeMaTUYECKUE
qepes aHAIM3UPOBATh MaTeMaTHYECKUe AHAJIU3UPOBAThH YHUCIICHHbBIE 3aBHCHMOCTH,
KOHKPCTHBIC YUCJICHHBIC PC3YJbTAaThl, | 3aBUCUMOCTH, PE3yIbTaThl, OUCHHUBATH UX AHAJIM3UPOBATH
MaTEMATHUYCCKHUE | OIICHUBATh HX | AaHAJIM3UPOBATH aICKBATHOCTb YU CJICHHBIC PC3YJIbTAThI,
3aBUCHUMOCTH, aICKBATHOCTb YHUCJICHHBIC PC3YJIbTATHI, PCaATbHBIMJIAHHBIM OI€HUBATh UX
AHAJIIN3UPOBATH PCaJIbHBIMJIAHHBIM OIICHUBATh UX aZICKBATHOCThb
YU CJICHHBIC aICKBATHOCTb PCAJILHBIM IaHHBIM
PE3YIbTATHI, PCaATbHBIMJIAHHBIM
OII€HUBATh UX
a/IeKBaTHOCTh
PCATbHBIMJIAHHBI
M
Tpernii 3tan Bnaners: ®parmeHTapHoe B nenom ycnemsoe, HO B nenom ycniemnoe, HO VYcenemnoe n
(YpoBeHBb) METOJOJIOTHEN BJIaJICHHE METOJOJIOTHEN | HE CUCTEMaTHYECKOe coJiepKalliee OTAEIbHbIE CHUCTEMaTHUYECKOe
MOCTPOEHUS, MIOCTPOEHMS], aHAJIM3a U | BJIaJICHUE METOJ0JIOTHEN | IpoOebl BiIaJieHNe BJIaJICHHE METO0JIOTen
AHaIu3a u IIPUMEHEHHUS NOCTPOCHHUS, aHATM3a U | METOAOJIOTHEH TOCTPOEHMUS, MOCTPOEHMS], aHATIN3a U
MPUMEHEHUS MaTeMaTUYECKUX IPUMEHEHHUS aHaIu3a ¥ MPUMEHEHUsI IPUMEHEHMUSI
MaTeMaTHYECKHX | METOJOB U MOJieNIed B MaTeMaTHYECKUX MaTeMaTUYECKUX METOJIOB U MaTeMaTU4YeCKUX
METOO0B U SKOHOMUKE METOJIOB ¥ MOJEJIEeH B Mojieniell B 3KOHOMUKE METOJIOB U MOJeJIeH B
MoJiereil B SKOHOMUKE HKOHOMUKE
BKOHOMMKE
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ITK-19¢cnoco6HOCTH 0CyIEeCTBISTE CO0p, 00pabOTKY, AHAIN3 U CHCTEMATU3ALMI0 MHPOPMALIMH 10 TEME UCCIIEI0BAHUS, BEIOOP METOIOB U CPEJICTB
pelIeHNUs 33/1a4 UCCIIEJOBAHHS

cbopa, 00paboTkw,
aHaim3a

Y CUCTeMaTH3aIlN
uH(popMaIH

cbopa, 00paboTkw,
aHaim3a

U CUCTEeMaTH3aI1N
uH(hopMaIiu

cbopa, 00paboTkw,
aHaiM3a

U CUCTEeMaTH3aI1N
nHbopMaIH

Jran Ili1anupyemMbie pe3yJibTaThl Kputepun onennBanus pe3yjabTaToB 00y4eHHUs
(ypoBeHb) o0yueHust
O0CBOEHUS (Tokazarenu JOCTHKECHHUS 5 3 4 5
KOMIIeTEHU M| 33JaHHOTO YPOBHS OCBOCHUA
KOMTIIETESHITH )
[epBoiii aTan | 3HaTh: MeTOABI cOOpa U aHanu3a | dparMeHTapHBIC Henonubie Cdopmupoannsbie, HO | CHopMHUpPOBaHHBIC
(ypoBeHn) peaNIbHbIX JTaHHBIX, HEOOXOAUMBIX | MPEICTABICHUS O IIPEACTABIICHUS O coJieprKaliue CUCTEMATUYECKHE
JUTSL pacdera MeTomax cbopa u MeTomax cobopa u OTIIeTBHBIC TTPOOEITHI MIPENCTaBICHUS O
aHanM3a peajbHBIX | aHaJu3a pealbHbIX MPEICTaBIECHUS O Merojax cbopa u
JTAHHBIX, JTAHHBIX, Merosiax coopa u aHaJIM3a peabHBIX
HEOOXOIUMBIX JIA HEOOXOIUMBIX I aHaJIn3a peajbHbIX JaHHBIX,
pacuera pacuera JaHHBIX, HEOOXOOUMBIX IS
HEOOXOMUMBIX IS pacdera
pacuera
Bropoii sTan | Ymers: mogo0path | dparMeHTapHBIC B nenom ycnemnoe, | B nenom ycrnemiHoe, CdopmupoBaHHOE
(YpoBeHs) COOTBETCTBYIOIIME METOJABI  JIUISl | YMEHUS TIPU BHIOOpE | HO HE HO cojieprKariee yMeHHe
pelIeHus MPaKTHYECKUX 33124 COOTBETCTBYIOIIUX | CHCTEMAaTHYECKOe OTJENbHBIE TPOOEITHI WCIIOJIB30BATh
METOJIOB TSI WCIIOJIH30BaHIE WCIIOJI30BAHIE W3Y4EeHHBIE METObI
perreHus M3YYEHHBIX METOJIOB | M3yYEHHBIX METOJOB JUTSI pETIeHIs
MTPAKTUIECKUX JUTSL PETIeHUS JUTSL PETIeHHST MIPAKTHYECKUX 3a/1a4
3a/1a4 MTPAKTHYECKUX 33a/1a4 | MPAKTUYECKUX 3a7a4
Tperuii sTan | Brnagers: Merononoruen ®parmeHTapHoe B nenom ycnemnoe, | B nenom ycnenisoe, YcnenHoe u
(ypoBeHs) cbopa, 00paboTkH, aHAIIH3a BIIaJICHUE HO HE HO cojieprKariee CHUCTEMaTH9YeCKOe
Y CUCTEMaTH3aIUH HaBBIKaMHU CUCTEMaTHYIEeCKOe OTIENbHBIE TTPOOEITHI MIpUMEHEHUE
rHpopMarun MIPUMEHEHUS MIpUMEHEHHE MpUMEHEHN e METOJI0JIOTHH
METOJIOJIOTHH METOJI0JIOTHH METOJI0JIOTHH coopa, 00paboTkw,

aHaim3a
U CUCTEeMaTH3aI1N
nHbopMaIH
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4.2. TunoBble KOHTPOJIbHBIC 3aJaHUS UJIK UHBIC MaTepUaJibl, H606X0)II/IMI>Ie AJIsd ONCHKH
3HaHHI7[, yMeHHﬁ, HaBBIKOB M OIIbITA JEATECJIbHOCTH, XaPAKTECPU3YIOLIUX 3TAIIbI

(l)OpMHpOBaHHH KOMIIeTEHII NIl B nmpouecce 0CBOCHUs 06pa30BaTeJ’ILHOﬁ nporpaMmmabl.
MeToanueckue MaTepualjbl, ONIpEAC/JIAI0IINE MPpOUEAYPbI ONCHUBAHUNA 3HaHHﬁ,

YMEHHUIi, HABBIKOB M OIBITA J1eSITeJIbHOCTH, XapPaKTePU3YIOIIUX 3TAMNbI
(¢opMupoBanus KOMIeTEeHIUI

Drarsl Pesynbrarel 00y4deHMs Komrierenmus OneHouHOE
OCBOCHHUS CpEJICTBO
1-ii sTan 1. 3uatse: OCHOBHBIE tunsl | [IK-20 BOIIPOCHI

MaTeMaTUYEeCKHX METOJIOB U MOJICIIeH, 9K3aMEHY
3HaHUSA MIPUMEHSIEMBIX B SKOHOMHKE
2. 3HaTh: MeETOJBI cbopa u | IK-19 BOIIPOCHI
aHaJIM3a peaTbHBIX JTAHHBIX, 9K3aMEHY
HEOOXOUMBIX JUIsl pacdera
2-1 JTamn 1. VYmers: moaroroButh ucxoanyto | IK-20 MPaKTUYECKOE
nH()OPMAIIHTO JUTST MOCTPOCHHUS nmabopaTtopHoe
Ymenus YKOHOMHMKO-MAaTEMaTHUYECKOH  MOJICIIH, 3a/laHue
(dhopmanuzoBaTh paccMaTpuBaeMyo
npoOnemy qyepes KOHKpETHbBIE
MaTeMaTHIYCCKHE 3aBUCHUMOCTH,
aHAJIM3UPOBATh YMCIICHHBIC PE3yJIbTaTHl,
OIICHUBATh WX QJCKBAaTHOCTh pPeaTbHBIM
JTAHHBIM
2. YMeTb: noao6pats | IK-19 MIPaKTUYECKOE U
COOTBETCTBYIOIINE METO/IbI TUTSE naboparopHoe
pelIeHHs MPaKTHYECKUX 3a7a4 3aJaHue
3-1 3Tan 1. Bnagers: metononorueit | IIK-20 MPAKTUYECKOE U
MOCTPOCHUSI, aHalu3a U MPUMEHEHUS naboparopHoe
Bnage-nus  |MaTemMaTHuUeCKUX METOJOB U MOJENEH B 3aJaHue
(HaBBIKH / SKOHOMHUKE
OIIBIT 2. Bmanets: Meromonorueit coopa, | IIK-19 MPAKTHYECKOE U
NEATENBHOCT |00pabOTKH, aHAM3a U CHUCTEMAaTH3aIluu naboparopHoe
n) nHpopMaruu 3aJaHue

IK3aMeHAIIMOHHBIE OMJIeThI

DK3aMeH SIBIISICTCSA OLICHOYHBIM CPpCACTBOM IJIsI BCCX 3TAIIOB OCBOCHUA KOMIICTCHIIU M.

CTpykTypa 3K3aMeHaIIOHHOIO Ousera:
DK3aMeHAIMOHHBIN OUJIET COJePKUT 2 Bompoca U 1 3a1auy.

IlepeyeHb BONIPOCOB K IK3aMEHY:

1. OGH_[I/IC MPUHIUIIBI TIPHA MOJACIIMPOBAHUN LICHBI (bl/IHaHCOBLIX AKTHUBOB.




wn

19.

20.
21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.

39.
40.

[IpouieHTHBIE U JUCKOHTHBIE CTABKH.

OKBUBAJIEHTHOCTb CTaBOK U 0053aTEJIbCTB.

@uHAHCOBBIE PEHTBI M METOJAbl UX HucciefoBaHus. IIpakThueckoe NpuUMEHEHHE
(MHAHCOBBIX PEHT.

@DuHAHCOBBIE pacyeThl MpPU PaA3IUYHBIX CXEMax IOramieHus Jojra. PeTpocnexkTuBHbIN U
MEPCIIEKTUBHBIA METO/Ibl pacueTa 0CTaTKa J0Jjra o Kpeaury.

Metoapl WCCIeNOBaHMUS HMHBECTHIIMOHHBIX MpPOEKTOB.  DopmupoBaHue mnopTdens u3
MHBECTULMOHHBIX ITPOEKTOB.

MopennpoBaHue LIEHB! aKIIUH.

MoenupoBaHue eHbl OOIHUTalNN.

XapakTepUCTUKH (PHHAHCOBBIX HHCTPYMEHTOB.J[0XOTHOCTH M pUCK. MephI pHCKa.

. BonatunpHOCTh TOXOJIHOCTH aKTHBA.

. [lonyoTknonenue, kordduireHT oera.

. Hemapamerpuueckoe u napamerpuueckoe orieHuBanne VaR.

. [loprdenpHOE MHBECTUPOBAHUE.

. Bnusinue nusepcudukanyuy Ha BOJATHIBHOCTH MOPThEIs.

. OnTuManbHbI MHBECTULIMOHHBIN OPTQEIb P pa3INuHbIX OTPaHUUEHUSX.

. Ypanenue noprdeneM akTHBOB.

. [laccuBHas ¥ aKTUBHAs CTPATETUH YIPaBJICHUS MOPT(HETeM.

. [lokazarenu s3¢dekTuBHOCTH yrpaBieHus noprdenem (JOXOIHOCTb, PUCK, KOIPPHUIIUEHTHI

Tpeitnopa, llapna, nanekc J>xeHcena).

Onenka 3¢ dexTuBHOCTH yrpaBieHUs mnoprdeneM (maeM) MEHEIKEpOM YIpaBJIIoOmIen
KOMITaHUH.

0O0630p MoIenelt prIHKA IIEHHBIX Oymar.

Moieu OIIeHKH JJOXOJTHOCTH aKTHBOB.

Mogenb O1leHKH CTOMMOCTH oTneabHoTo aktuBa (CAPM).

Xapaktepuctuku 03Ta-koddduireHTa aktupa, mopTdens.

PBIHOYHBIN U HEPBIHOYHBIN PUCKH aKTUBOB.

Annda aktuBa, moptdens.

Kputuka mogenn CAPM u ee npakTuyeckoe MpUMEHEHHE.

Peirounas monens [lapna (MHAEKCHAS MOJIEIB).

CooTHolIeHHEe PHIHOYHOTO U HEPHIHOYHOTO pucka B Mojenu [llaprma.

[IpuuuHbI pazenenus pucka.

Cuntes mogenu [lapna u CAPM.

OcnoBuble oTiinuus moaesii CAPM u prIHOYHON MOJIEIH.

dakTOopHBIE MOJIETIH.

®DakTOpHBIN U He(PAKTOPHBIN PUCKHU.

OtpacieBsie UM CEKTOPHbIE (PaKTOPHBIE MOJCIH.

Monens apOUTpPaKHOTO [IEHOOOpa30BaHUSI.

OcHOBHBIE TIOJIOKEHUS MOJIEH apOUTPAKHOTO IIEHOOOPa30BaHMSL.

ApOuTpaxHBII TOPTHEIb.

Wnrtepnperanst  mapameTpoB s OAHOGAKTOPHON  MoJenu  apOUTPasKHOTO
IEHOOOPa30BaHHUS.

CuHTe3 Mozenel apouTpakHoTo 1ieHooOpa3zoBanus 1 CAPM.

Wurtepnperanst  mapamMeTpoB AN MHOTO(AKTOPHOW ~ MoJenu  apOUTPa)kHOTO
1IEHOOOPa30BaHHUS.

OO6paszell PK3aMEeHaMOHHOTO OueTa:

Bamkupckuii rocy1apcTBEHHbI YHUBEPCUTET Hanpasnenue noarorosku 38.04.08



«DuUHAHCBI U KPEAUT»
[Mpopunmn«DunancoBas aHATUTUKA U
YIPABJICHUE pUCKaMU», «byXranrepckuii

HHuCcTUTYT S5KOHOMUKH, (PUHAHCOB U OM3HECa .
y4eT, aHAJIU3 U KOHTPOJIbY, «DUHAHCOBBIN

MEHEDKMEHT»
Kadenpa maremaTnuecKix METO/I0B B Jucnnnnuna «MaTtemaTHueckoe
SKOHOMUKE obecrieueHne (PUHAHCOBBIX PEILICHUI

DK3aMeHalnOHHbBIN Ouet No 1

=

OOm1re MpUHIUIIBI TPY MOACTHPOBAHNY IIEHBI (DUHAHCOBBIX AKTHBOB.

Mepsl pucka.

3. H3BecTHBI TOXOAHOCTH prCcKOBOTO akTHBa (A) u peiaka (M) 3a 6 mepuogos. Onpenenure f-
K03(h(UIIMEHT PUCKOBOTO aKTUBA.

N

A M
10 32
15 37
20 42
12 33
22 38
11 28
3aB. kadeapoi P.X.baxuroBa

Kpurepun oueHku:

- OTJIMYHO BBICTABIISIETCS MarkCTPaHTY, €CJIM MaruCTPaHT Jall MOJIHbIE, Pa3BePHYThIE OTBETHI
Ha BCE BOMNPOCH OuieTa, MPOJEMOHCTPUPOBAN 3HAHUE (DPYHKIMOHAIBHBIX BO3MOKHOCTEH,
TEPMHUHOJIOTHH, OCHOBHBIX JJIEMEHTOB, YMEHHE TMPUMEHATh TEOPETUYECKUE 3HAHUS MpuU
BBITIOJIHEHUM TMPAKTUYECKUX 3aJaHui. Maructpant 0e3 3aTpyAHEHH OTBETHJI Ha BCe
JOTIOTHUTENbHBIE  Bompochl. [IpakTudeckass dYacTb paOOTHl BBINOJIHEHA TOJHOCTBIO  0Oe€3
HETOYHOCTEW U OLINO0K;

- XOpoOWIO BBICTABJISETCS MAarucCTpPaHTy, €CJIM MAarucTpaHT pacKpblll B OCHOBHOM
TEOPETUYECKUE BOMPOCHI, OJHAKO IOMYIIEHbl HETOYHOCTH B OMPEEICHUH OCHOBHBIX MOHSTHIL.
[Ipu oTBeTe Ha AOMOJHUTENBbHBIE BOMPOCHI JIOMYIIEHbI HEOObIINEe HETOUHOCTH. [Ipu BhIOIHEHUN
MPAKTUYECKON YacTu pabOThI JOMYIICHBI HECYIIECTBEHHBIC OLTNOKY;

- YIOBJIETBOPHUTEJIbHO BBHICTABIISACTCS MAaruCTPaHTY, €CIM MPH OTBETE Ha TEOPETUUYECKUE
BOIIPOCHI MAaruCTPaHTOM JOMYIIIEHO HECKOJBbKO CYIIECTBEHHBIX OMIMOOK B TOJKOBAHWU OCHOBHBIX
noHATHH. JIoruKa 1 MoJHOTa OTBETA CTPAJAOT 3aMETHBIMU M3bSHAMU. 3aMETHBI TPOOEIIbI B 3HAHUU
OCHOBHBIX METOJIOB. TeopeTnueckrue BOMPOCH B IIEIOM H3JI0KEHBI I0CTATOYHO, HO C MPOIMyCKAMHU
Matepuana. VMeroTcs NpUHIMNHAIBHBIE OMMOKM B JIOTHKE IOCTPOEHHsS] OTBETa Ha BOIPOC.
MaructpaHTt He pelni 3a1a4y WIK [PH PelIeHUH AOMYyLIEHbI IPyOble OITHOKH;

- HEYJIOBJETBOPUTEJbLHOBBICTABIISIETCS MAarucTpaHTy, €CIId OTBET Ha TEOPETUUYECKUE
BOIIPOCHI CBUJIETEILCTBYET O HEMOHMMAHUM U KpallHEe HEMOJIHOM 3HaHUM OCHOBHBIX MOHSITHH U
MeTo10B. OOHapyXUBaeTCs OTCYTCTBHE HABBIKOB MPHMEHEHHs TEOPETUYECKHX 3HAHUN TpHU
BBITIOJTHEHUN TPAKTUYECKUX 3aJaHui. MarucTpaHT HE CMOT OTBETHTh Ha JOMOJHUTEIbHBIE
BOIIPOCHI.

IIpumeps! NpaKTHYECKHUX 3aJaHUI

3aoaua 1.



OxupaeMass JOXOJIHOCTb DPBIHOYHOTO MHOpPT(dens paBHAa [, a CTaHIAPTHOE OTKIOHEHUE €ro
noxogHoct o). Ompenenute S-k0dPPUIMEHT PUCKOBOrO aKTUBA, €CIM KOBApUALUS MEXIY

JTOXOJHOCTBIO 3TOTO aKTHBA U PHIHOYHOTO MOPTQeEs paBHa:

a) X

b) Y

C) Z (cm. tabmuupt 1, 2, 3).
CnenaiitTe BBIBOI.

d) Ecnu m0xomaHOCTH phIHOYHOTO moprdens yBeaunuutcs/ynaaet Ha 10%, kakoe W3MEHEHHE B
cooTBeTcTBUH ¢ Teopueit (Monens CAPM) mpou3oiIeT ¢ T0X0THOCTBIO PUCKOBOTO aKTHBA
JUIs BCeX 3-X cirydaes a,b,c?

e) B kaxmom ciiyyae OnpeeiuTh PaBHOBECHYIO 0XKHIACMYIO JOXOJIHOCTh PUCKOBOTO aKTHBA,
eciu Oe3pUCKOBas CTaBKa paBHa |.

Tabmuma 1. Ucxogusie fTaHHbBIE

BapuaHTbl
1 2 3 4 5 6 7 8 9 10

Ham | 0351034 (033030031030 |0,29 |0,36 | 027 | 0,33

om | 0,22 | 0,21 | 0,22 | 0,20 | 0,29 | 0,28 | 0,18 | 0,17 | 0,17 | 0,22

0,07 | 0,07 | 0,07 | 0,07 | 0,06 | 0,07 | 0,06 | 0,06 | 0,07 | 0,06

0,05 1 0,08 | 0,02 | 0,05 | 0,03 | 0,02 | 0,04 | 0,06 | 0,007 | 0,006

01011009011 0,12 | 0,13 | 0,09 | 0,12 | 0,01 | 0,02

N <[> |=

-0,03|-0,05|-0,01]-0,02|-0,01|-0,01|-0,04]|-0,03]-0,01|-0,03

Tabmuia?2. VicxonuslenaHHbIe

BapuaHnTsl
11 12 13 | 14 | 15 | 16 | 17 18 19 20

Hav | 0,32 1 0,32 {0,39(0,45|0,49 0,44 | 0,42 | 0,43 | 0,38 | 0,41

om | 0,21 0,20 (0,21 0,3 |0,25|0,24| 0,18 | 0,25 | 0,26 | 0,23

0,06 | 0,0r {0,07(0,07|0,07|0,07] 0,07 0,07 | 0,07 | 0,07

0,005 | 0,007 | 0,02 | 0,03 | 0,04 | 0,05| 0,02 | 0,03 | 0,03 | 0,02

003|009 | -01)-01-01)-01|-01q5e| 06| 004

Nl < |x|—

-0,02 | -0,04 { 0,04 0,05/0,02|0,01| 0,04 | 0,05 0,07 | 0,04

Taomuia 3. VcxonusienaHnHbIe

BapuanTsl
21 22 23 24 | 25

v | 0,37 | 05| 0,34 | 0,41 0,40

om | 0,23 0,35 0,20 | 0,28 | 0,27

0,06 | 0,07 | 0,06 | 0,06 | 0,05

0,05 10,04 | 0,03 |0,01|0,01

-0,03|-0,1-002|-0,1 | -0,1

N|=<|>|=

0,02 | 0,03 | 0,02 | 0,02 | 0,03

3adaua 2.



OxujgaemMas JOXOJHOCTh PBIHOYHOIO NOPT(eNns paBHA [i4, a CTaHAAPTHOE OTKIOHEHHUE €ro
JTOXOAHOCTH O .be3puckoBas craBka paBHa I. OnpenennTe KOBapHAMIO MEXIY JOXOJHOCTSIMU

PUCKOBOTO aKTHBA W PHIHOYHOTO TOPTQENsi, eCIu OXUJaeMas PaBHOBECHAsI JOXOIHOCTH 3TOTO
aKTHBA:
a) X
b) Y
C) Z (cwm. tabnuisr 4, 5,6).
Crnenaiite BBIBO/I.

Taomuua 4. Ucxoauble 1aHHbBIE

BapuaHTbl
1 2 3 4 5 6 7 8 9 10
v 1052|105 |051(042|043(0,45|0,48|0,42|0,47|0,51
om 1030 0,3 032(0,27|032(0,22|0,23|0,28| 0,3 | 0,31
0,08 | 0,07 | 0,08 | 0,06 | 0,08 | 0,07 | 0,08 | 0,06 | 0,08 | 0,07
04103]0210,21/0,15/0,14/0,31/0,24| 0,4 | 0,12
07106 012|017 |0,11|0,17| 0,7 | 0,15] 0,3 | 0,17
0,22 0,2 {0,15/0,13|0,23|0,19| 0,21 | 0,18 0,21 | 0,23

N <[> |=

Tabmumab. Ucxonusie jaHHbBIE

BapuaHnTsl

11 | 12 | 13 | 14 | 15 | 16 | 17 | 18 | 19 | 20

Hav 1033043041 /0,28|0,32(0,41|0,36|0,35|0,33|0,29
om |018(0,260,21/0,18|0,18| 0,2 | 0,18 |0,17| 0,16 | 0,15
0,06 | 0,08 | 0,07 | 0,06 | 0,07 | 0,08 | 0,08 | 0,07 | 0,07 | 0,05
0,341 04 (0,17|0,25/0,34|0,41|0,35|0,34|0,35| 0,3
0,1310,37(0,19/0,29|0,17| 0,11 | 0,16 | 0,15| 0,12 | 0,19
0,2 10,21/0,42|0,10|0,21]0,22|0,25| 0,29 | 0,27 | 0,28

N[=<|[x|=

Tabmuia 6. VicxonusienanHbIe
BapuanTsl

21 | 22 | 23 | 24 | 25
My | 0,3410,2710,31|0,37 | 0,37
om | 0,160,214 0,2 | 0,21 0,20
0,06 | 0,05 0,07 | 0,08 | 0,07
0,33]0,28|0,32|0,38| 0,41
0,13 0,2 | 0,16 |0,17| 0,11
0,21/0,22|0,11|0,15| 0,15

N|=<|X|=

3aoaua 3.
Omnpenenure [-k03pPUIMEHT PHCKOBOIO aKTHBA, €CIM OXHUAaeMas JOXOJHOCTb PBIHOYHOTO
noprdens paBHa iy ,0e3puCKOBas CTaBKa paBHa I, OXHJaeMas paBHOBECHAs JIOXOJHOCTb
PUCKOBOTO aKTHBA!

a) X

b) Y

C) Z (cm. tabmuiet 7, 8, 9). Crenaiite BBIBOI.
Tabnuna 7. UcxogHuble JaHHEIE
‘ ‘ Bapuantsl




1 2 3 4 5 6 7 8 9

042 | 041| 043 | 0,44 | 035 | 0,37 | 0,34 | 0,38 | 0,29

0,075]0,07|0,072 0,074 | 0,07 | 0,076 | 0,075 | 0,074 | 0,06

03 /-01,-013|013]0,31 0,33 0,36 | 0,39 | 0,31

06 /012 0,16 | -0,06 | -0,02 | -0,05 | -0,01 | -0,04 | -0,07

N[<[>|=|F

0,12 042|043 1044 1014|013 | 0,19 | 0,15 | 0,17

Taomuua8. VcxoaubienauHbIe

BapuaHnTbl
10 11 12 13 14 15 16 17 | 18

av | 033 | 04 | 032 | 04 | 044 | 048 | 0,45 | 0,43 0,42

0,073 | 0,076 | 0,072 | 0,071 | 0,072 | 0,074 | 0,071 | 0,07 | 0,07

032 043|031 -0,14| 0,31 | -0,02| 0,21 | 0,16 0,23

-0,09 | -0,06 | -0,08 | 0,17 | -0,06 | 0,21 | -0,11 | -0,1 | 0,09

N <[> |=

0,16 | 0,18 | 0,11 | 0,41 | 0,22 | 0,17 | 0,43 | 0,21 | 0,43

Taomuua 9. McxonubienanHbIe

BapuaHnTsl
19 | 20 | 21 22 23 | 24 | 25

Ham 10371042036 0,49 1 033| 0,4 | 0,39

0,06 | 0,07 ] 0,06 | 0,075 ] 0,06 | 0,06 | 0,08

i

X 10,221029| 04 | 0,11 |0,34|0,41| 0,13

Yy |-01(011| 0,3 | -0,07 | -0,1|0,15]| 0,40

Z |025/018|0,11| 0,49 |0,11| -0,1 | -0,1

3aoaua 4.

[TocTpoiiTe nMUHUIO pBIHKA PUCKOBBIX akTUBOB (SML): och abciucc — pBIHOYHBINA PUCK [, OCh
OpAMHAT - DPaBHOBECHAs OXHUAaeMas IOXOMHOCTh. OmpenenuTe 0XHIACMYIO PaBHOBECHYIO

AOXOAHOCTb PHCKOBOI'O aKTHBA, €CJIM OXXHUAAacMasA JOXOJHOCTh PBIHOYHOI'O HOpT(l)eJ'IH paBHa ﬁM y

Oe3pucKOBast cTaBKa paBHa I, [-k03()(UIIMEHT PHCKOBOrO aKTHBA PABEH:
a) X
b) Y
¢) Z (cm. tabmmmer 10,11,12). Crenaiite BBIBOI.

Tao6muma 10. Vicxonusle maHHbIE

BapuanTel
1 2 3 4 5 6 7 8

0,50 | 0,47 | 0,44 | 0,46 | 0,37 | 0,39 | 0,35 | 0,37

0,078 | 0,077 |0,075| 0,076 | 0,073 | 0,076 | 0,072 | 0,072

2 15 | -0,1 | 0,7 0,3 0,6 0,1 | 0,13

1 04 [ 046 | -01 | 03 | -0,07]-0,09 | -0,4

N|<[><|—|S!

-05 | -02 1013 | 0,3 12 | 113 | 03 0,5

Tab6muna 11. UcxoaHsle JaHHbBIE

BapuanTsl
9 10 | 11 | 12 13 14 15 16

v | 0,39 10,29|0,28|0,32| 0,42 | 0,43 | 0,47 | 0,46

i |0,074]0,07|0,06|0,07|0,072]| 0,073 | 0,08 | 0,075

X 01 104/04]03| -05] 01 - 0,35




0,08

Y -071-09,-06]-08] 02 |-0,09]| 0,22 -0,11

YA 03 109 1 09| 11 12 | 1,17 | 1,13

Tabauua 12. Vicxonublie q1aHHBIE

BapuaHTbl
17 | 18 | 19 | 20 | 21 22 23 | 24 | 25

Hv 104410411039 /0,41|0,35| 0,48 | 0,32|0,39| 0,41

0,07 0,07 |0,07|0,07|0,06| 0,08 | 0,06 0,06 0,06

1,161,13|025/0,05{ 02| 01 | 03|04 ] 08

i
X
Yy ([02]-01,-02]-04]-03]-005]-0,1]1,05]|1,02
Z [ 04]108065/108]101]103|102|-05]|-0,1

3aoaua 5.

Onenka 3 PpeKTUBHOCTH YIpaBICHUS MasiMHU.

ColGepute wHGOPMAIUIO 0 YIPABICHUIO KAKUM-THOO TAeM Ha PBIHKE: CPEIHSS TOXOTHOCTD,
CTaHJApTHOE OTKJIOHEHHE JOXOMHOCTH, Kod(hduimeHT Oera mas, CTaHAAPTHOE OTKJIOHEHUE
PBIHOYHOTO HHJAEKCA, CpPeIHSs JOXOJHOCTh PBHIHOYHOTO WHJAEKCa, Oe3pUCKOBas CTaBKa,
ko3¢ punments! Tpelinopa, [apna, unaexc JxeHceHa.

[Ipoananuzupyiite 3 pekTUBHOCTD yrpaBieHUs MaeM (aHATUTUYECKH U TpadUyecKn).

Ccpuika Ha nHpOpMAIHIO 00s3aTeNbHa.

3aoaua 6.

W3BecTHBI 10X0AHOCTH puckoBoro moptdens (A) u poika (M) 3a 6 nepuomos(cM. Tabnuiy 13).
bespuckosas craBka=7%.

Onenute HhGHEKTUBHOCT, pPabOTHI MEHEKepa 110 YIpaBICHUIO TMOPTHEIeM C TMOMOIIbIO
ko3 durmenton llapmna, TpeitHopa u mokazarens anbda. Pe3ynbrarel n300pasure rpaguiecku.
Taobmuma 13. Micxoqusle 1aHHbBIE

Bapuant 1 | Bapuant 2 | Bapuant 3 | Bapuant 4 | Bapuant 5
A M A M A M A M A M
39 48 40 48 40 31 30 32 42 32
46 56 6 12 35 34 33 34 -1 14
21 31 12 30 32 35 31 35 12 32
52 54 4 10 30 36 20 36 4 37
31 39 23 29 23 37 15 35 23 33
34 42 32 42 30 40 31 43 29 41

Bapuant 6 | Bapuant 7 | Bapuant 8 | Bapuant 9 | Bapuant 10
A M A M A M A M A M
33 32 13 31 15 33 24 42 26 46
-3 14 -3 15 | -13 | -15 | -15 | -10 | -13 | -8
15 33 15 34 15 34 15 34 2 4
14 39 14 38 18 34 30 34 8 6
23 35 10 36 11 35 11 37 11 12
30 39 14 38 18 41 8 6 8 9

Bapuant 11 | Bapuant 12 | Bapuant 13 | Bapuant 14 | Bapuant 15
A M A M A M A M A M

24 44 14 44 14 45 24 46 23 44
15 -3 15 -2 15 40 20 40 20 40
12 1 18 15 14 35 15 35 22 42
16 -4 16 -5 13 31 10 31 10 31




10 12 10 -1 10 30 5 30 15 25
13 16 12 15 9 26 2 24 14 28
BapuanTt 16 | Bapuant 17 | Bapuant 18 | Bapuant 19 | Bapuant 20
A M A M A M A M A M
26 44 23 40 19 34 16 38 18 34
10 46 11 42 9 42 8 41 -2 41
15 40 16 38 15 31 15 31 15 25
41 31 25 30 26 30 20 29 10 29
25 25 24 27 22 25 22 22 11 22
13 28 11 27 13 25 14 26 12 22
Bapuant 21 | Bapuant 22 | Bapuant 23 | Bapuant 24 | Bapuanr 25
A M A M A M A M A M
12 37 12 33 11 34 13 32 13 34
12 20 12 37 15 37 -3 37 16 36
15 15 20 | 40 20 | 41 -4 41 21 41
10 29 10 29 12 32 12 33 11 32
11 22 15 35 18 37 20 37 21 37
13 21 11 22 10 23 12 29 12 26

Kpurtepun ouenkm:

- OTJIMYHO

MaructpaHT Jaj NoJIHbIe, pa3BEpHYTble OTBETHI. [IpakTuyeckass 4yacTh pabOTHI BBIOJIHEHA
MOJIHOCThIO 0€3 HeTouHocTed W omuOoK. Maructpant 0e3 3aTpyJAHEHUH OTBETHJI Ha BCe
JOTIOTHUTEIbHBIE BOIIPOCHIL.

- Xopo1iio

[Ipu BBINOJIHEHUH MPAKTUYECKOHN YacTu pabOThI IOMYLIEHB! HECYIIeCTBEHHbIE OMOKU. [Ipn
OTBETE Ha JONOJHUTENIbHBIE BOIPOCH! JOMYIIEHbI HEOOIbIINE HETOUHOCTH.

- YAOBJICTBOPHUTEJIBHO

Jloruka M MOJHOTa OTBETa CTPAJAIOT 3aMETHBIMH HM3bsHaMU.3aMETHbI NPOOEIbl B 3HAHUU
OCHOBHBIX MeTO0B. [Ipu pemienun 3a1aun AOMyIIEHbIl IPyOble OIIMOKH.

- HEY1OBJIETBOPUTEIbHO

OOHapyXuBaeTCsl OTCYTCTBUE HAaBBIKOB IPUMEHEHHS TEOPETUYECKUX 3HAaHUU IpHU
BBIIIOJIHEHUM TPAKTUYECKUX 3aJaHui. MaructpaHT HE CMOT OTBETHTb Ha JONOJHUTEIbHBIC
BOIIPOCHI.

IIpuMepnbl 1a00paTOPHBIX 3aIaHUM

3aoaua 1. Pewuume 6 cpeode Excel.
CocraBbTe ypaBHEHHE pbIHOYHOM Moaenu Illapma, ecnu oxuaeMple JOXOAHOCTH aKTHBA M PhIHKA
COCTaBISIOT £1j W [\ (Y0) COOTBETCTBEHHO, KOBapUaLWsi TOXOJZHOCTCil aKTWBAa M PhIHKA PaBHA

COVj\ , CTaHIAPTHOE OTKJIOHCHNE NOXOJAHOCTH PBIHKA COCTABIISICT O\ (cMm. Tabmuier 14, 15).

Tabmuua 14. Vicxonusle n1aHHbBIE

BapuaHnTsl
1123|4567 8] 9 |10(11] 12 | 13

ayv |30 2813113226 35(36 (37| 39 34|38 42 | 44

om | 20 116(19|16|1220(19 18| 17 |18|16| 24 | 16

Hj 25 |118(21|18|10|12 |14 11| 21 |14 13| 22 | 24




[ covju [ 1009090 |90 |80 | 86| 84|82 100 |86 | 74 | 106 | 108 |

Tabauua 15. Vcxonublie n1aHHbIE

BapuaHTsl
14115| 16 | 17 | 18 | 19 | 20|21 | 22 | 23|24 |25

Zm |35(37| 38 | 38|47 | 35 (34|39| 36 [32(39 |37
oM |16(17| 18 | 16 | 28 | 15 |14 19| 18 | 14| 22| 16
Mj |15/15| 20 | 14 | 25 | 14 [16|13| 21 | 15|16 13
covjy | 78|92 | 100 | 110|120 | 110 | 80| 75| 112 |65 |82 | 77

3aoaua 2.

M3BecTHBI JaHHBIC O JOXOJHOCTH akTMBa A M pbiHka M 3a 15 mepuonoB (cMm. Tabmiwuiy 16).
CocraBbTe ypaBHeHUE pbiHOUHOM Mojenu Hlapna. Caenaiite mporHo3 Ha CleqyoUUil Mepro pu
JOTYILIEHUH, YTO OXKHMJaemasi OXOJHOCTh pbhIHKa MpHUMeET 3HaueHue X. 3HaueHue X BblOepuUTe
MPOU3BOJILHO Mexay 25 u 70%.

Tabmuna 16. VicxonHbie TaHHBIE
Bapwuant 1 | Bapnant2 | Bapuant3 | Bapuant4 | Bapmantd
M A M|A|M|A|M A M A
31 | 14 | 29 | 16 | 29 | 18 | 31 | 14 28 12
36 | 11 | 35 | 18 | 33 | 19 | 33 | 19 32 15
39 110 | 39 |11 |37 ]| 20| 36 | 21 35 21
33 | 15 | 32 | 15| 31 | 15| 32 | 14 31 15
25 | 17 | 23 | 17 | 23 | 17 | 28 | 17 23 14
21 | 14 | 21 | 15 | 22 | 14 | 22 | 15 22 14
27 | 11 | 26 | 11 | 26 | 11 | 29 | 11 25 10
31 | 16 | 31 | 16 | 32 | 16 | 32 | 17 32 16
26 | 19 | 25 | 20 | 24 | 20 | 24 | 20 28 21
35 | 22 | 34 |22 |35 |21 | 37| 22 35 25
33 [ 21 |33 |21 | 33|21 33| 21 33 22
30 | 20 | 31 | 23 | 32 | 23 | 31 | 25 37 23
25 [ 15 | 25 | 15 | 25 | 19 | 20 | 19 25 19
31 | 17 | 30 | 18 | 30 | 18 | 30 | 16 31 18
32 | 16 | 33 |16 | 32 | 19 | 36 | 17 33 22

Bapuant6 | Bapuant7 | Bapuant8 | Bapuant9 | BapuantlO
M A M|A | M|A | M A M A

32 |15 | 36 | 14 | 35 | 16 | 34 | 18 32 17
38 | 17 | 38 | 19 | 38 | 10 | 37 | 12 37 11
37 | 14 | 41 | 18 | 40 | 9 | 40 9 39 9

33 |15 133 |15 |33 |14 | 33 | 14 33 15
26 | 12 | 26 | 12 | 25 | 15 | 26 | 16 26 16
20 | 10 | 20 | 11 | 20 | 16 | 20 | 16 21 14
29 | 16 | 31 | 16 | 29 | 12 | 29 | 12 29 12
28 | 18 | 25 | 19 | 25 | 18 | 27 | 15 31 16
27 | 19 | 28 | 19 | 27 | 17 | 27 | 17 27 17
34 |22 13 |20 |3 |20 | 3 | 20 36 21
33 | 18 | 33 | 17 | 33 | 21 | 33 | 21 33 21




Bapuant6 | Bapuant?7 | Bapnant8 | Bapuant9 | BapuantlO
M A MIAIM|A M A M A
30 | 13 | 30 | 14 | 30 | 22 | 30 | 22 30 22
26 | 10 | 26 | 15 | 24 | 20 | 23 | 21 24 20
31 12 | 31 | 17 | 31 | 17 | 31 | 17 31 17
29 | 14 | 32 | 19 | 30 | 18 | 34 | 19 33 15
BapuanTt 11 | Bapuantl?2 | Bapuantl3 | Bapuantl4 | Bapuantl5
M A M A M A M A M A
62 33 | 42 | 22 | 40 | 22 | 41 | 20 35 | 16
58 25 | 38 | 24 | 38 | 16 | 38 | 14 38 | 19
50 20 | 40 | 18 | 41 | 18 | 43 | 18 40 | 18
45 15 | 37 | 15 | 37 | 15 | 37 | 11 33 | 14
35 12 | 35 | 14 | 34 | 10 | 31 9 25 | 12
30 10 | 30 | 11 | 30 | 11 | 30 | 10 20 | 11
32 16 | 32 | 16 | 29 | 16 | 27 9 29 | 16
28 14 16 | 17 | 25 | 18 | 25 | 11 25 | 18
26 12 | 27 | 13 | 27 | 13 | 24 | 13 27 | 19
30 18 | 30 | 19 | 30 | 19 | 30 | 19 35 | 20
31 20 | 32 | 18 | 33 | 18 | 32 | 18 33 | 18
20 12 | 20 | 16 | 20 | 14 | 20 | 14 30 | 14
25 18 | 24 | 17 | 24 | 16 | 26 | 15 24 | 16
32 24 | 31 | 20 | 31 | 20 | 31 | 20 31 | 17
30 22 | 29 | 22 | 32 | 19 | 37 | 21 30 | 18
Bapuantl6 | Bapuantl7 | Bapuantl8 | Bapuantl9 | Bapnant20
M A M A M A M A M A
39 | 13 | 37 | 12 | 35 | 15 | 33 | 32 32 | 14
38 | 17 | 35 | 19 | 37 | 11 | 37 | 30 35 | 11
43 | 15 | 40 | 17 | 42 9 41 | 29 41 | 10
33 | 18 | 32 | 15 | 33 | 15 | 33 | 32 33 | 16
24 | 12 | 28 | 19 | 24 | 18 | 22 | 33 25 | 17
20 | 11 | 24 | 11 | 20 | 16 | 20 | 34 21 | 14
27 | 16 | 30 | 15 | 26 | 13 | 28 | 30 28 | 12
28 | 19 | 29 | 19 | 25 | 18 | 27 | 31 31 | 15
26 | 21 | 28 | 21 | 28 | 17 | 25 | 32 27 | 17
34 | 22 | 34 | 20 | 35 | 22 | 35 | 27 35 | 21
32 | 18 | 33 | 17 | 31 | 21 | 31 | 26 33 | 23
30 | 13 | 29 | 14 | 30 | 24 | 30 | 27 31 | 22
25 | 11 | 26 | 18 | 24 | 20 | 24 | 28 24 | 20
31 | 12 | 33 | 17 | 30 | 17 | 31 | 20 32 | 15
29 | 15 | 31 | 20 | 32 | 15 | 35 | 19 34 | 17
Bapuant21 | Bapnant22 | Bapuant23 | Bapuant24 | Bapuant25
M A M A M A M A M A
39 | 11 | 33 | 15 | 31 | 14 | 32 | 14 | 32 | 13
35 | 15 | 35 | 10 | 35 | 17 | 36 | 16 | 37 | 16
42 | 10 | 42 9 41 | 18 | 43 | 17 | 42 | 15
32 | 16 | 33 | 16 | 33 | 16 | 33 | 16 | 33 | 14




Bapuant21 | Bapuant22 | Bapnant23 | Bapuant24 | Bapuant25
M A M A M A M A M A
26 | 17 | 24 | 17 | 25 | 14 | 25 | 14 | 25 | 14
21 | 15 | 21 | 15 | 21 | 12 | 21 | 12 | 22 | 11
29 | 12 | 27 | 12 | 28 | 15 | 28 | 15 | 28 | 12
31 | 15 | 31 | 16 | 33 | 18 | 31 | 17 | 32 | 16
27 | 18 | 27 | 17 | 27 | 17 | 27 | 15 | 27 | 17
38 | 21 | 32 | 20 | 36 | 21 | 35 | 21 | 31 | 21
33 | 24 | 31 | 23 | 33 | 20 | 33 | 23 | 35 | 25
32 | 22 | 35 | 25 | 31 | 18 | 31 | 21 | 31 | 22
24 | 20 | 24 | 20 | 24 | 15 | 24 | 20 | 24 | 21
35|14 | 30 | 14 | 32 | 19 | 32 | 22 | 32 | 15
31 | 18 | 36 | 17 | 35 | 20 | 34 | 24 | 34 | 17

3aoaua 3

WuBectop obmamaeT TpemMsi pucKOBbIMU akTuBamMu X, Y, Z B mporoprusx X:y:z(cM. tabmums 17, 18,
19). Oxwunaembie JOXOTHOCTH (4) ¥ YyBCTBUTENHLHOCTH (D) K 3HaunMomy dakropy (lieHa Ha HE(Th)
npejcTaBiieHbl B Tabnuie 17 (N— HoMep BapHaHTa).

Tabnumua 17. OxugaeMblie JOXOAHOCTH (1) ¥ 9yBCTBUTEIBHOCTH (D) K 3HAYUMMOMY (haKTOpy

X Y Z
u 12+0,32°n 15+0,42-n 9+0,22°n
b 0,6+0,01-n 1,4+0,02-n 1,2+0,01n
Taobmuma 18. Vicxonusle maHHbBIE
Bapuant
1 2 3 4 5 6 7 8 9 10 11 12 13
X 4 3 4 3 4 3 2 2 2 4 4 2
y 5 5 5 5 5 5 5 5 5 2 4
1 2 2 1 3 3 1 2 3 1 3 1 1
Tabmuma 19. Vcxonuele 1aHHbIE
Bapuant

14 15 16 17 18 19 20 21 22 23 24 25

X 3 3 1 2 1 1 1 1 1 4 4 3

y 4 4 1 3 3 2 1 1 1 3 2 S)

z 2 3 1 4 1 1 4 2 3 1 1 2

Cdhopmupyiite apOuTpaxHbI MOPTHENTH, BHIYUCIUTE JOXOAHOCTh U YYBCTBUTEIBHOCTH K (haKkTOpy
MEPBOHAYAIILHOTO M HOBOTO MOPTQENs, JOXOIHOCTh apOUTPaKHOTO TOPTQENs.
3adaua 4.

WuBectop oOmanaer puckoBbiMu akTuBaMu X, Y, Z u Ge3puckoBbIM akTHBOM D. Osxumaemsble
JOXOJHOCTH U YyBCTBUTEIIBHOCTU K JIByM (haKTOpaMm Ul KaXJ0ro akTHuBa 3aaanbl B Tabiuue 20.



Taoauua 20. Vicxonublie 1aHHbBIE

MuBecruunu | Oxupaemas Oxugaemoe YyBCTBHTEJIbHOCTH
npuodbLIb, % | CTaHAaApPTHOE bj1 bj2
OTKJIOHEeHHue, %
X 9,3+0,01-n 10,5+0,01'n 1,6+0,01-n 1,2+0,01n
Y 12,1+0,01'n 15,2+0,01'n 0,6+0,01-n 1,6+0,01-n
VA 20,1+0,01'n 25+0,01'n 1,8+0,01n 1,1+0,01n
D 7,3+0,01n 0 0,8+0,01'n 1,8+0,01n

Coopmupyiite apOUTpaXKHBIA TOPTQEIH, BEIYUCIUTE JOXOTHOCTH apOUTPAKHOTO MOPTHEIS.

Kpurepuu onenkn:

- OTJIMYHO

MaructpaHT Jajl NOJIHbIE, pa3BEpHYTbIe OTBETHI. [IpakTHyeckass 4yacTh pabOTHI BBIOJIHEHA
MOJIHOCThIO 0€3 HeTouHocTed W omuOOK. Maructpant 0e3 3aTpyJAHEHUN OTBETHJI Ha BCE
AOIMOJIHUTECIIbHBIC BOIIPOCHI.

- X0pouo

[Ipu BBINIOJIHEHUH MPAKTUYECKON YacTH pabOThl JOMYIIEHbl HECYHIeCTBEHHbIE OMOKU. [Tpu
OTBCTC Ha JOIOJHUTECIBHBIC BOIIPOCHI JOIMYIICHBI HeOOJIbIIINE HETOYHOCTH.

- Y10BJI€TBOPHUTEIbHO

Jlornka m MOJHOTA OTBETA CTpaaaroT 3aMCTHBIMU N3bIHaMH.3aMETHBI npo6em>1 B 3HAaHHUHN
OCHOBHBIX MeTOJI0B. [Ipu perienun 3a1a4u T0MyIIeHbl TpyOble OMIHUOKH.

- HeY/I0BJIETBOPHUTEIbHO

OOHapyxuBaeTcsi OTCYTCTBHE HAaBBIKOB IPUMEHEHHUS TEOPETHYECKUX 3HAHUN TpH
BBIIIOJTHCHUU MPAKTHYCCKHUX Sa}IaHI/Iﬁ. MaFI/ICT‘paHT HE CMOI' OTBETUTHL Ha JOIIOJHUTCIIBHBIC
BOIIPOCHI.

5. YuyeOHo-MeTOANYecKOe 1 MHGOPMAINIMOHHOE O0ecTiedeHHe U CIUTIINHbI

5.1. IlepeyeHb OCHOBHOM U JONOJHUTEIbHON YUeOHOI JUTEpaTyPbl, HEO0OX0AMMOI /1151
OCBOEHMS THCIUIIHHBI

OcHoBHas1 uTEparypa:

1. KomscuukoBa, E.P., bponmreitn, E.M. Marematnueckue wmeToapl (HHUHAHCOBOTO
aHanu3za: YuebHoe nocodue. — Yda, PULL baml'V, 2017. — 110c.; To »xe [DnekTpoHHbBIHA
pecypel]. - URL.:https://elib.bashedu.ru/dl/local/Koljasnikova_Bronshtein_Mat
metodyfin analiza_2 izd_up_2017.pdf

2. Komnsacuukosa, E.P. IlporHosupoBanue mnokaszateneil (pUHAHCOBBIX PBHIHKOB: ydueOHOE
nocobwue, 2-¢ u3n., nomn. u nepepad. / E.P. Komscaukosa. — Ya: PUL baml'y, 2018. —
168 c.; To xKe [OnexTpoHHbII pecypc]. - URL:
https://elib.bashedu.ru/dl/local/Koljasnikova_Prognozirovanie pokazatfinans rynkov_2
izd_up_2018.pdf

3. Kysnenos, b.T. MuBecturiuu: yuebnoe nocodue / b.T. Ky3nenos. - 2-e uza., nepepad. u
non. - Mocksa: FOnutu-/lana, 2015. - 623 c; To xe [OnexTpoHHBIH pecypc]. -
URL.:http://biblioclub.ru/index.php?page=book&id=115019

4. HlankuH, A.C. DKOHOMHUYECKUE U (PMHAHCOBBIE PUCKU: OLIEHKA, YIpaBlIeHUE, TOPTQEIb
naBectunui / A.C. Hlankun, B.A. lllankuH. - 9-e m3a. - Mocksa: M3gaTenbcko-
Toprosas koprnopauus «lamkos u K°», 2014. - 544 c; To e [OneKkTpoHHBIH pecypc]. -
URL.:http://biblioclub.ru/index.php?page=book&id=426438
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http://biblioclub.ru/index.php?page=book&id=115019
http://biblioclub.ru/index.php?page=book&id=426438

JlonoHUTEILHAS TUTEPATYpPA:

1. Ackunamsu, B.M. IloprdenbHble HHBECTUIMH: Y4€OHO-METOJMUECKUH KOMILIEKC /
B.M. Ackunanzu, B.®. MakcumoBa. - MockBa: EBpa3suiicKuil OTKPBITBI HHCTUTYT,
2011. - 120 c; To xKe [DnexTpoHHBIN pecypc]. -
URL:http://biblioclub.ru/index.php?page=book&id=90990

2. bepszon, H.M1. MunoBauun nHa ¢unancoBeix peikax / H.W. bep3zon, E.A. BysHoBa,
B.J. I'asman; pen. H.M. bep3zon, T.B. Temnooi. - MockBa: M3marenbCckuii oM
Breicmeit mikosbr skonomuku, 2013. - 422 c; To xe [DaexkTpoHHBIM pecypc]. -
URL:http://biblioclub.ru/index.php?page=book&id=227273

5.2. Ilepeuennb pecypcoB HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOH ceTu «AHTepHET» N
NMPOrpaMMHOro odecreyeHnsi, HeOOXOAMMBbIX J1JI51 OCBOEHH S UCIHUNINMHBI

Ne HaumenoBanue MutepHer-pecypca Ccbuika (URL) Ha
NuTepHeT pecypce

1. ®enepanbHas ci1yx0a rocy1apcTBEHHONW CTaTUCTUKU WwWw.gKs.ru

2. MunncrepeTBo prHaHcOB PD Www.minfin.ru

3. MeskTyHapOAHBIH BATFOTHBINA (DOH]T www.imf.org

4. LlenTp MakpOAIKOHOMHYECKOTO aHaIU3a U KPaTKOCPOYHOTO www.forecast.ru
MIPOTHO3UPOBAHHS

5. Teppuropuanshsiii opran degaepanbHON CITyKObI www.bashstat.ru
rOCyJIapCTBEHHOM CTaTUCTUKU 110 Pb

6. HNudopmarronno-u3aatensekuii nentp «Craructuka Poccum» | www.infostat.ru

7. EnuHblii apXuB SKOHOMUYECKUX U COIMOJIOTMYCCKHX JaHHbIX  |http://sophist.hse.ru/
BIID

8. HubopMaioHHbIi mopTa www.investfunds.ru

0. HubopMarioHHbIi mopTat www.finam.ru

1. baza nanHbIX nepuouueckux u3aanui Ha miardopme EastView: «BecTHrkrn MOCKOBCKOTO

YHUBCPCUTECTA», ((I/I?»,I[aHI/I}I 1o O6H.[€CTBCHHLIM U T'yMaHUTapHbIM HAayKaM» -
https://dlib.eastview.com/

2. WNudopmanmonnas cucrema «EquHoe 0kHO JOCTYya K 00pa3oBaTeNbHBIM pecypcamy -
http://window.edu.ru

3. Hayunas anextponHas 6ubnuoreka eLibrary.ru - http://elibrary.ru/defaultx.asp

4. CnpaBouHo-nipaBoBas cuctema KoncynpranT [Titoc - http://www.consultant.ru/

S. DnexkTpoHHas OMOIMOTEYHas cucTeMa «Y HUBEpCUTeTCKast OMOIMOoTeKa OHIaliH) —
https://biblioclub.ru/

6. OnektpoHHas Oudnmmorednas cucrema «2b bamlV» — https://elib.bashedu.ru/

7. DrekTpoHHas OMOIMOTEYHAs crucTeMa u3naTenbeTBa «Jlanby — https://e.lanbook.com/
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8. DnekTpoHHsbIN KaTajor bubauoreku baml'Vy — http://www.bashlib.ru/catalogi.

9. ApxuBbiHaygHbIXOKypHanoBHamargopme HOMKOH (Cambridge University Press, SAGE
Publications, Oxford University Press) - https://archive.neicon.ru/xmlui/

10.  UzparenmsctBOo «Annual Reviewsy - https://www.annualreviews.org/

11.  UznarensctBo «Taylor&Francis» - https://www.tandfonline.com/

12.  Windows 8 Russian. Windows Professional 8 Russian Upgrade /Torosop Ne104 ot
17.06.2013 r. JIunensunbeccpoyHbIe.

13.  Microsoft Office Standard 2013 Russian. Jorosop Nel14 ot 12.11.2014 1.
JInneH3undeccpoyHbIE.

14.  Windows 8 Russian. Windows Professional 8 Russian Upgrade. lorosop Ne 104 ot
17.06.2013 r. JIunen3uubeccpoyHbie



6. MaTepnanbﬂo-Texnnqecxaﬂ 6333, H606XOL[I/IMaﬂ AJIsl OCYHIECTBJICHUSA
06p330BaTeHBHOFO npounecca mo IMCUUIIJINHE

HaumeHnoBaHue
CrenraIu3uPOBAHHBIX
ayauTopuii, KaOUHETOB,

By 3ansaruii

HaumenoBanue o0opynoBanmus,
NMPOrpaMMHOro odecrne4eHHs

Jaboparopuii
YuedHan ayauTopust aas | Jlexkum Yuebnas MeOeb, JTOCKa,
NPOBeNeHHS 3aHATHI MPOCKIIUOHHBIN  3KpaH,  IMPOEKTOP,
JgexkuumonHoro tuma: NeNe 107, MEePCOHATLHBIE KOMITBIOTEPHI.
108, 110, 111, 114, 122, 204, 207, 1.Windows 8 Russian. Windows
208, 209, 210, 212, Ne 213, 218, Professional 8 Russian Upgrade.
220, 221, 222, 301, 305, 307, 308, Horosop Ne 104 or 17.06.2013 .

309, 311a, 3118, 312

JluneH3un — 6eccpoUHBIE.

2. MicrosoftOfficeStandard 2013
Russian.  Jloroeop Ne 114 or
12.11.2014 T. JInnen3un —
bGeccpodHbIe.
Yueonas ayauTopus aas | [paktudeckue/cemunapckue | YueOHast MeOelb, JIOCKa,
MpoBeIeHU 3aHATHH | 3aHATHUSA MPOEKIMOHHBIA  DKpaH,  MPOEKTOP,
cemuHapckoro tuma: NeNe 107, IIEPCOHAJIbHBIE KOMITBIOTEPHI.
108, 110, 111, 114, 122, 204, 207, 1.Windows 8 Russian. Windows
208, 209, 210, 212, 213, 218, 220, Professional 8 Russian Upgrade.
221, 222, 301, 305, 307, 308, 309, Horoop Ne 104 or 17.06.2013 .

311a,311s.

Jlutien3um — 6eccpoUHBIE.

2. MicrosoftOfficeStandard 2013
Russian.  Toroeop Ne 114 or
12.11.2014 T. JInnensun -
OeccpodHbIe.
YuedHan ayauTopus aas | I'pynmnoseie u | YueOHas MeOelb, JTOCKa,
NpoBeeHHs]  TPYNNOBBIX W | HHOUBUAyalIbHbIC MPOCKIIMOHHBIA  3KpaH, IMPOEKTOP,
HHIHBHAYAJTbHBIX KOHCYJTbTAITHI MEPCOHAILHBIC KOMITBIOTEPHI.
KoHcyabTammii:NeNe 107, 108, 1.Windows 8 Russian. Windows
110, 111, 114, , 122 , 204, 207, Professional 8 Russian Upgrade.
208, 209, 210, 212, Ne 213, 218, Horosop Ne 104 or 17.06.2013 r.
220, 221, 222, 301, 305, 307, 308, JlureH3un — OeccpoUHbIE.
309, 311a, 311s. 2. MicrosoftOfficeStandard 2013
Russian.  Toroeop Ne 114 or
12.11.2014 T. JInnensun —
OeccpodHbIe.
YueoHan aynuTopus aas | Texyumii  KoHTpodab | | YueOHas Mebenb, JIOCKa,
TEKYIIEro KOHTPOJIsI M | IPOMEXKYTOUYHAS aTTECTAllUS | MIPOSKIIMOHHBIM  JKpaH, IPOEKTOP,
NPOMEKYTOYH Ol MEPCOHANBEHBIC KOMITBIOTEPHI.
arrecranuu:NeNe 107, 108, 110, 1.Windows 8 Russian. Windows
111, 114, , 122 , 204, 207, 208, Professional 8 Russian Upgrade.
209, 210, 212, Ne 213, 218, 220, Horoop Ne 104 or 17.06.2013 .

221, 222, 301, 305, 307, 308, 309,

Jlunensun — 6eccpoUyHBIE.

311a, 311s. 2. MicrosoftOfficeStandard 2013
Russian.  Torosop Ne 114 ot
12.11.2014 T. JIntensun —
OeccpovHbIe.

Momemenus nas | CamocrosiTenbHas padbora VYueOHass  mebenb,  IepCOHAIBHBIC

caMocTosATeJbHOl  padoThi:302 KOMITbIOTEpHI B Komruiekre  HP,

YUTANBHBIA 3all (TYMaHHUTAPHBIH
KOPITYC).

MOHOOJIOK, MEPCOHANTBHBIN KOMIBIOTEP
B KOMILIEKTE MOHOOIOK 1R U.




