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1.

Ilepeyenb MuIaHNpPyeMBbIX pPe3yJIbTATOB 00y4YeHHSs MO TUCHUILINHE, COOTHECEHHBIX C
IJIAHMPYEMbIMH Pe3yJIbTATaAMM 0CBOEHUsI 00pa30BaTeIbHON MPOrpPaMMbI

B pe3ynbrate ocBoeHUs1 00pa30BaTeIbHOM MPOrpaMMbl 00yUYaIOUTUIICs T0JKEH OBJIA/IETh
CIICAYIONIMMU Pe3yJbTaTaMu 0O0yUeHHsI 10 JUCIUTUTNHE:

Pe3ynbrarel 00yueHus

dopmupyemast KoMIeTeHIUS (C
YKa3aHHUEM KOJa)

[Tpume
YaHUe

PEIICHUA MPAKTHICCKUX 3a1a4

3HaHUA 1. 3nath: ocHoBHbBIE THMHBI | IIK-20 ctocoOHOCTH OCYIECTBIATH
MaTEeMAaTHYECKUX METOAOB U | Pa3pabOTKy TEOPETHUECKHX U HOBBIX
Mojieleil, TMPUMEHSEMBIX B | PKOHOMETPHUUECKUX MOJeleit
YKOHOMUKE HCCIIeTyeMbIX MPOIIECCOB, SIBJICHUIA 1
00BEKTOB, OTHOCSIINXCS K cepe
npodeccnoHaTbHON PUHAHCOBOMA
JESTeIbHOCTH B 00JIaCTH (PMHAHCOB U
KpE/INTA, 1aBaTh OICHKY U
UHTEPIPETUPOBATH MOTYYCHHBIE B X0
WCCJICJIOBAHMSI PE3YJIHTATHI
2. 3nate: meromsl cGopa u | IIK-19  crocobHoCTh  OCyLIeCTBISATH
aHallu3a  peajbHBIX  JAHHBIX, c0op, obpaborky, aHaJis3 1
CUCTEeMAaTH3alni0 HHPOPMAIUH IO TeMe
HEOOXOJMMBIX JIJIsi pacuera
UCCIIEJIOBaHMsS, BBIOOP METOAOB U
CPEICTB pelIeHHs 3a7a4 UCCIIeIOBAHUS
3. 3HAT: metonsl | IK-18  crmocoGHOCTH  OCyLIECTBIATH
pa3paBboTKy HHCTPYMEHTOB pa3paboTKy MHCTPYMEHTOB MPOBEACHUS
. UCCIIeIOBaHu B 00nacTu (PMHAHCOB U
MPOBEJICHUS HCCIEIOBAaHUN B
KpelIWTa, aHalu3 UX pPe3yJabTaToB,
obnacTi QMHAHCOB M KPEaUTa, MOJITOTOBKY JTAHHBIX JIJISI COCTABJICHUS
aHaJIn3a HOJXY4YCHHBIX | (hyHAHCOBBIX 0030pOB, OTYETOB H
pe3yNbTaToOB, MOJATOTOBKH | HAYYHBIX ITyOTHKAIUH
JaHHBIX  JUISI  COCTaBIICHUS
(uHAHCOBBIX 0030pPOB, OTYETOB
Y HAYIHBIX ITyOJIUKAIAN
Vmenus |1. Ymers:  moarorosuth | IK-20 criocoOHOCTHIO OCYIIECTBIATH
UCXOJHYI0 HMH(POpMAIUIO IS | pa3pabOTKy TEOPETHUECKUX U HOBBIX
MMOCTPOCHHUS 9KOHOMHUKO- | SKOHOMETPHUECKHUX MOJIeIIeH
MaTeMaTHYeCKON MOJIEJH, | HCCIEAYEMBIX MPOIIECCOB, IBICHUHN U
dhopman3oBaTh 00BEKTOB, OTHOCSIINXCS K cepe
paccmarpuBaeMyro  mpoOseMy | mpodeccnoHanbHON PHUHAHCOBOM
yepes KOHKPETHBIC | IeATeIbHOCTH B 00J1acTH (DMHAHCOB U
MaTeMaTHYeCKHe 3aBHUCHMOCTH, | KPEIUTa, 1aBaTh OICHKY U
aHATM3UPOBATH YHCIICHHBIC | HHTEPIPETUPOBATH MOJydECHHBIC B X0O/Ie
pEe3yNbTaThl, OIEHUBATh WX | UCCICTOBAHUS PE3YJIbTATHI
aJICKBAaTHOCTh peaTbHBIM
JTAHHBIM
2. YMmeTs: nonobpare | IIK-19  cmocoGHOCTH  OCYIIECTBIATH
COOTBETCTBYIOLIME METOABI JUIs | cOOp, 00paboTKy, aHaam3 "

CUCTEeMaTH3aluio HHPOpMAIUH 10 TeEME
UCCIIEIOBAaHMsI, BBIOOp METOJIOB U
CPEICTB PEUICHMS 3a4a4 UCCIEIOBAHNS




3. YwMmetb: pazpabareiBath | IIK-18 crmocoOHOCTE  OCYIIECTBIATH

UHCTPYMEHTBI MpOBEACHUS | pa3pabOTKy MHCTPYMEHTOB IIPOBEICHUS
UCClIeIOBaHUM B 00JacTu | UcciaeloBaHUi B oOiacTu (PUHAHCOB U
¢uHaHCOB u KpeAWTa, | KpeAuTa, aHalu3 UX pPe3yJbTaToB,

AHAJIM3UPOBATH PE3YIbTATHI, | IOATOTOBKY JAaHHBIX IJId COCTABJICHHUA
IoAroTaBJIMBATh JAaHHBIC I q)HHaHCOBBIX 0630pOB, OTYCTOB H

COCTaBIICHHSI (MHAHCOBBIX | HAYYHBIX MTyOIUKALIUN

0030pOB, OTYETOB M HAYYHBIX

myOIuKaIui
Bnane- 1. Brnanets: ITK-20 cniocoGHOCTBIO OCYIIECTBIIATh
HUS METOJOJIOTHEH  TIOCTPOCHUS, | pa3pabOTKy TEOPETUUYCCKHUX W HOBBIX
(HaBbIKM / | aHanM3a W TNPUMEHEHUS | SKOHOMETPUYECKHX MOETeH
OTIBIT MaTeMaTHYECKUX METOJOB U | HCCJICIyEeMbIX IPOIIECCOB, SIBJICHUHN U
JeSTeNbH | MOJENel B 9KOHOMHUKE 00BEKTOB, OTHOCSIINXCS K chepe
OCTH) npodeccuoHabHON (PMHAHCOBOM

JESTEIbHOCTH B 00J1aCTH (PMHAHCOB U
KpelIuTa, 1aBaTh OLEHKY U
UHTEPIPETUPOBATH IMOTYYEHHbIE B XO/1€
UCCIIeIOBaHMs PE3yJbTaThl

2. Brnaners: meromonorueii | IIK-19  cmocoOHOCTh  OCYIIECTBISATH
cbopa, 00pabOTKH, aHAITH3a coop, 00paboTKy, aHanu3 u
¥ CHCTeMaTH3aLuH CUCTEMAaTH3AIMI0 HHPOPMAIUH TI0 TEME
uH}OpMALIH UCCJICIOBAaHMS, BBIOOD METOJIOB H

CpCACTB PCIICHUWA 3aaa4 UCCIICAOBAHUA

3. Bnaners: IIK-18 cnocoOHOCTh  OCYIIECTBIATH
WHCTPYMEHTAMU NIPOBEIEHUS | pa3pabOTKy HHCTPYMEHTOB IIPOBEICHUS
UCCIIeIOBaHU B 00J1aCTH UCCIIeIoBaHUN B 00jacTu (PUHAHCOB U
(UHAHCOB M KpenuTa, KpenuTa, aHajhu3 UuX Pe3ylIbTaToB,
aHaJIM30M pe3yJbTaTOB, HOJTrOTOBKY JaHHBIX JUISl COCTaBJICHUS
MOJrOTOBKOM TaHHBIX IS (UHAHCOBBIX  0030pOB, OTYETOB U
COCTaBJIEHUS (PMHAHCOBBIX HaYYHBIX IyOJIUKaIIii
0030pOB, OTUETOB M HayYHBIX
nyOnuKanuit

2. Lesb 1 MecTO TMCHUIVIMHBI B CTPYKTYpe 00pa3oBaTeIbHOIi MPOrpaMMbl

HucuuruinHa «MaremaTtuyeckoe obecnieueHue (MHAHCOBBIX pacyeToB» OTHOCHTCA K
BApUATUBHON YacTH.

HucuuruinHa u3ydaercst Ha 1 kypee B 1 cemectpe.

Henbto m3ydenus nucuuminHel «MaTtemaruueckoe obecrieueHne (UHAHCOBBIX PacdeTOB»
ABJIIETCS TEOPETUYECKMX 3HAHMM M NPAKTUYECKUX HABBIKOB JUId PpEUIEHMs Hay4dHO-
HCCJIEIOBATENIbCKUX M TPUKIAJAHBIX 3a/lad, CBA3aHHBIX C METOJIaMU KOJMYECTBEHHOTO aHajIn3a
(MHAHCOBBIX PELICHUH.

Jlis OCBOEHHUS IUCHMIUIMHBI HEOOXOIMMBbI KOMIIETEHIUMH, Cc(OpMHpOBaHHBIE B paMKax
u3ydeHus 0a30BBIX pa3/eioB MaTeMaTHKH, (PUHAHCOBOM MaTeMaTHUKU, 3KOHOMETPHUKH.

Huctunmmaa «Marematudeckoe oOecrieueHre  (PUHAHCOBBIX  PAcCUYETOB»  SIBJISIETCS
HE00XO0IMMOM MPH MPOXO0XKACHUU TPOU3BOICTBEHHOMN U IPEIUTUIOMHOM MPAKTHUK, JUIS BBITOJTHEHUS
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HAYYHO-HMCCIIEJOBATEIbCKOM pPabOThl, MOATOTOBKM W 3alIUThl BBIMTYCKHOM KBaJM(UKAITMOHHON
paboTHI.

3. Conep:xanue padoyeil nporpamMmsl (00beM TUCHHUILINHBI, TUNBI M BUAbI Y4eOHbIX
3aHATHH, Y4UeOHO-MeTOoAuYecKoe o0ecneyeHrne CaMOCTOSITeIbHOM PadoThl 00y4aroIIUXCs)



MMHOBPHAYKHN POCCHHN
OI'bOY BO «bAIIKUPCKHNUN I'OCYJAPCTBEHHBIM YHUBEPCUTET»
NMHCTUTYT 9KOHOMUKU, PUHAHCOB U BU3HECA

COJEPXKAHUE PABOYEM ITPOI PAMMBI

JTUCIUTUTMHBL MaTteMaTrueckoe o0ecrieueHne (PUHAHCOBBIX PacueToOB
Ha 1 kypc 1,2 ceccun
3a04HOM (OpMBI OOYIECHHS

Bun paéorsl O0BbeM JUCHUIIINHBI
O6mas TpynoemkocTh auctuiuinabl (3ET / gacoB) 3/108
Y4eOHbIX YacOB HAa KOHTAKTHYIO pabOTy C MpenoiaBaresiem: 17,2
JIEKIIUHT 4
MPAKTHYCCKUX/ CEMIUHAPCKUX 8
71a00paTOPHBIX 4

Ipyrux (rpymnmnoBas, MHIAUBUIyaIbHAs! KOHCYJbTALMS U MHBIC BUJIbI
y4eOHO! JesTebHOCTH, IIpelycCMaTpUBAIoIue paboTy 00yJaronmxcs

C TIperoiaBaTesieM) 1,2

V4eOHBIX 4acOB Ha CAMOCTOSITENIbHYIO padoTy oby4atomruxcs (CP)

BKJIIOYAsl ITOJITOTOBKY K 9K3aMeHYy/3a4eTy (KOHTPOJIb) 81,8
9

®opma(bl) KOHTPOJIS:
Dx3ameH 1 cemectp




dopma U3ydyeHHUs] MaTEpUAIIOB: JICKIIHH, ®dopma TEKyIIEero
MPAKTUYCCKUC 3aHATUA, CCMUHAPCKUC OcHOBHas 1 KOHTPOJIA

3aHATHA, J'Ia60paTOpHBIe pa6OTBI, JOITIOJIHUTEIJIbHAs 3a,Z[aHI/IH 110 yCI€Ba€MOCTHU

Ne T x caMmocTosiTenbHas pabora u auTeparypa, CaMOCTOATEIBHON (KOJIIIOKBUYMBI,
n/m CMa I coneparanie TPYAOEMKOCTh (B yacax) pEeKOMeHTyemast pabote KOHTPOJIbHBIE

CTyJeHTaM (Homepa CTYJICHTOB paboThI,

JIK [TP/CEM JIP CP U3 CIIHMCKA) KOMITBIOTEPHbBIE
TECTBI U T.II.)

1 2 3 5 6 7 8 9

1 [IpornieHTHBIE W AWCKOHTHBIC 0,5 2 15 13 OCHOBHOTO CITHCKA! u3 ocHOBHOTO | IIpoBepka BBHIIOTHEHUS
CTaBKH.  ODKBHUBAJICHTHOCTB 1 CIIUCKA: NPaKTUYECKUX 3aJaHul
CTaBOK M 00S3aTeNbCTB. 1: ¢.6-69, c.90-99
®duHaHCOBBIE  PEHTHl U
METOJIbl HX HCCIEIOBaHHUS.

IIpakTuueckoe IpUMEHEHUE
(MHAHCOBBIX PEHT.
OuHAHCOBBIE pacyeTbl IpU
Pa3IHIHBIX cxemax
MOTAIICHUSI JoIITa.
PerpocnekTuBHbII u
NEePCICKTUBHBII METOHBI
pacyera ocraTka JoJira Io
KPEAUTY. Mertonsl
HCCIICIOBAHHUS
WHBECTHUIIHOHHBIX TPOCKTOB.
dopmupoBanue noprdens u3
HWHBECTHUIIHOHHBIX IPOCKTOB.

2 OOumpe  NpUHOWIBL  OpU 0,5 1 1 6 13 OCHOBHOTO CITHCKa: u3 ocHOBHOTO | IIpoBepka BBHIOTHEHUS
MOJICTTUPOBAHUH [ICHBI 13 CIIHCKA: MPaKTHYECKUX 3aJaHIN
(MHAHCOBBIX aKTHBOB. 1: ¢.69-90,c.99-101
MopenupoBanue LIEHBI 3:¢.397-410
aKIIUH. MopenupoBaHue
LIEHBI O0JIUTalHy.

3 | XapakTepucTHKH 0,5 12 M3 OCHOBHOTO CITHUCKA! U3 OCHOBHOTO [TpoBepka BBINOIHEHHS
(MHAHCOBBIX MHCTPYMEHTOB. 2,3, CIIUCKA: NPaKTUYECKUX 3aJaHul
JoxonHocTh U puck. Mepsl 2: ¢.5-62,




pucka. BonarunsHOCTB
aKTHBa, MOJIyOTKJIOHEHHE,
HemapaMeTpuuecKkoe u
rnapamMeTpu4ecKoe
OIICHUBAHHE VaR.
KoaddrmmenT Gera.

U3 JOIIOJTHUTCIIBHOI'O

CIIHCKa:
2

3:¢.378-397,
W3 JOMOJIHUTEILHOIO

CIIHCKA:
2: c.258-361

[optdensHoe 0,5 8 13 OCHOBHOTO CITHCKA! 13 OCHOBHOTO [IpoBepka BEHITTOITHEHHS
WHBECTUpPOBaHWE. BiusHue 2-5 CIIUCKA: MPaKTUYECKUX 3aJaHUH
TUBEPCUPHUKAIIN Ha 2:¢.45-62

BOJIATWJIHOCTB  MOpPTQels. 3: ¢.508-543

OnTrUMabHbIH 4: ¢.344-392

WHBECTHLMOHHBIA TOPTQEbH S:c. 8-87

npu Pa3InYHBIX

OrpaHHYCHUSIX.

VYrpasnenue noprdenem 0,5 8 U3 OCHOBHOTO CITHCKA! U3 OCHOBHOTO [TpoBepka BEIIOIHEHHS
akTuBoB.  [laccuBHas  u 2,3 CIIUCKA: MPaKTUYECKUX 3aJaHul
aKTUBHAs CTpaTeTuu 2:¢.116-123,

YIpaBJICHUS mopTdenem. 3: ¢.543-559

[Nokazarenn >pPEKTHBHOCTH

YIIpaBJICHUS noprdenem

(10XOAHOCTD, pHCK,

ko3(¢unmenter  TpeliHopa,

lTapna, ungexc JkeHceHa).

OreHka s pexTuBHOCTH

yTIpaBJICHUS noptdenem

(maem) MEHEIKEPOM

YIPaBISONEH KOMIIAHUH.

O030p  Mozemeir  phIHKA 0,5 10 W3 OCHOBHOTO CITHCKA! 13 OCHOBHOTO [IpoBepka BEHIOITHEHUS

LIEHHBIX Oymar.
Mopenu OLEHKH JT0XOHOCTH
aKTHBOB. Mojens OLEHKH

CTOUMOCTH OTJEJIBHOTO
aKTHBa (CAPM).
XapaKTepUCTUKI 6ota-
KkoadunreHTa aKTUBA,

noptdens. PolHOUHBIA W
HEPBHIHOYHBIN PUCKU aKTHBOB.

2-4

CIIMCKA:
2:¢.66-91,

3: ¢.327-349,
4:¢.392-410

MMPAKTUYCCKUX 3a}1aH1/1171




Anbdpa aktuBa, mnOpTdens.
Kpuruka mogenu CAPM u ee
MPaKTHYECKOE IPUMEHEHHE.

PoiHounass wmonens Ilapma
(MHIEKCHAS MOJIETIB).
CooTHOIIEHHE PHIHOYHOTO U
HEPBIHOYHOTO  pHCKa B
mozaenu Ilapna. Ilpuuunsbl
pasnmenenus pucka. CuHTE3
mozaenu Illapma u CAPM.
OCHOBHBIE OTJIMYMS MOJCIIN
CAPM u pbIHOYHOM MOJIeINH.

0,5

6,8

13 OCHOBHOTO CITHCKa!
2

W3 OCHOBHOI'O
CIIHCKA:
2:¢.91-102

[IpoBepka BBIIOTHEHUS
MIPaKTUYECKUX 3aJaHUI

DakTopHbIE MOJENH.
®akTopHBIH U HEQAaKTOPHBIH
pucku. OtpacneBble  WIH
CEKTOpHBIE (axTOpHBIE
MOJIENH. Monenb
apOUTPaKHOTO
LIEHOOOpa30BaHMsI.
OcHoBHBIE TIOJI0KEHHS
MOJETU apOUTpakHOTO
1IeHO00pa30BaHUsI.
Apbutpaxuslii  noptdens.
WHTepnperanus napaMeTpoB
A0 m Al, cuHTe3 MojmeneH
apOUTPaXKHOTO
neHooOpazoBanust 1 CAPM.
Wurepnperanust mapameTpos
A0 u Ak U1t MHOTOAaKTOPHOM
MOJIETH apOUTPaKHOTO
LIEHOOOPa30BaHUsL.

0,5

16

U3 OCHOBHOTO CITMCKa:
2,4

U3 OCHOBHOI'O
CITHCKa:
2:¢.102-116
4: c.452-458

[IpoBepka BbINOITHEHUS
MPaKTUYECKUX 3aJaHui

Bcero yacos:

81,8
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4, DoH/1 OLIEHOYHBIX CPEJCTB MO JUCHHUIIHHE

4.1 llepeyeHb KOMIIETEHIIHII ¢ yKa3aHMEM 3TANOB UX ()OPMHUPOBAHUSA B MpoLiecce 0CBOeHHsI 00pa3oBaTe/IbHOI NMporpamMmel. Onucanmne
nokasareJieil U KpUTepHeB OLEHUBAHNS KOMIIETEHIIHII HA PA3JIMYHBIX 3Tanax ux (OpMUPOBAHNSI, ONNUCAHUE KA OLleHUBAHUS

ITK-20 ciocoGHOCTH OCYIIECTBIATH Pa3pabOTKy TEOPETUYECKUX M HOBBIX SKOHOMETPHUUECKUX MOJIENIEH HCCIIeIyeMbIX MPOILIECCOB, IBICHUN U
00BEKTOB, OTHOCAIUXCS K chepe npodeccroHanbHON (MHAHCOBOU AESITENLHOCTH B 00JacTH (PUHAHCOB U KpeauTa, JaBaTh OLEHKY U

WHTEPIPETUPOBATH MTOJTYYEHHBIE B XOJ€ UCCIICTOBAHUS PE3YyJIbTaThI

Ilnanupyembie Kpurtepun oueHnBanus pe3yJibTaTOB 00y4eHUs
dran pe3yJbTarhbl 00yuenus| «HeynoBieTBOpUTEIHLHOY» «Y 1OBJIETBOPUTEIIHHOY «Xoporo» «OTIUYHO»
(YypoBeHb) (mokazarenu
OCBOEHHSI |IOCTHIKEHUS 33JIaHHOTO
KOMIIETEHIIUH |  YPOBHSI OCBOCHMS
KOMIETEHIINN)
[lepBbiii 5Tan | 3HaTh: ocHOBHbIE | DparmeHTapHbIC Henonuwsie mnpencraBnenus | ChopmupoBanusie, | ChopmupoBaHHBIE
(ypoBeHb) THIIBI MIPEACTABICHUSI 00 OCHOBHBIX | 00 OCHOBHBIX TUMNax | HO COoAEpKaIIUE | CHCTEMAaTHYECKUE
MaTeMaTUYeCKUX TUTIAX MaTEeMaTHYECKUX | MAaTeMAaTUYECKUX METO/IOB U | OTAENbHbIE IPOOeNbl | MpeAcTaBIeHusT 00
METOJIOB M MOjeNiel, | METO/I0B U MOJIeJIeH, | MOJIeIel, MPUMEHSEMBIX B | IPEACTAaBICHUs 00 | OCHOBHBIX  THIax
MIPUMEHSAEMbIX B | IPUMEHSIEMBIX B SKOHOMHUKE | SKOHOMHUKE OCHOBHBIX TUIAX | MAaTEMAaTUYECKUX
SKOHOMUKE MaTeMaTHUYeCKUX METO/IOB ¥ MOJIENIEH,
METO/IOB U MOJENEH, | IPUMEHSIEMBIX B
MIPUMEHSAEMBIX B | 2KOHOMHKE
SKOHOMUKE
Bropoii atan | YMmersb: noaroroButsh | @parMeHTapHbIE ymenus | B nenom ycnemnHoe, Ho He | B nenmom ycnemnoe, | ChopmupoBanHoe
(YpoBeHb) HCXOJIHYIO MOATrOTaBIMBATh  HMCXOAHYIO | CHCTEMAaTUYECKOE YMEHHUE HO cozeprKalee YMEHHE
uHpopMaIuo s WH(OPMAITHIO JIJISl TOCTPOCHMSI | TOATOTABIMBATE UCXOIHYIO | OTACNIbHBIC TPOOETBI | TOATOTaBINBATh
MOCTPOEHUS HYKOHOMHUKO-MATEeMAaTUUECKON | HH(OPMALIUIO TSt yMEHUE HCXOJIHYIO
SKOHOMHKO- MOJIENH, (hopmanM30BaTh | MOCTPOCHUS IKOHOMHKO- MOTOTaBIINBATh “H(POPMAITUIO TS
MaTeMaTU4YeCKOn paccMaTpuBaeMyr MpoOJeMy | MaTeMaTHYeCKOW MOJIENH, HCXO/IHYIO MOCTPOEHUS
MOJIENH, yepes KOHKpPETHBIE | JopMaTn30oBaTh nH(pOpMAITUIO 115 3KOHOMUKO-
dbopMann3oBath MaTeMaTUYeCKHe paccMaTpuBaEMylo MOCTPOEHUS MaTeMaTUYECKON
paccMaTpUBaEMyIo 3aBHCHMOCTH, aHaJIM3UpPOBaTh | MpoOsIeMy uepes 9KOHOMMKO- MOJIETH,
npobiieMy uepe3 YHCJICHHbIE pe3ynbTaThl, | KOHKPETHBIE MaTeMaTU4eCKOU dbopmann3oBarth
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KOHKpPETHBIE
MaTeMaTUYECKUe
3aBUCUMOCTH,
AHAIN3UPOBATh
YHCJICHHbIE
pe3yibTaThl,
OLIEHUBATh UX
aJIeKBaTHOCTh
peaIbHBIM JaHHBIM

OLCHUBAaTh HX aACKBATHOCTb
PCaJIbHBIM JaHHBIM

MaTeMaTUYeCKHe
3aBUCUMOCTH,
AQHAJIM3UPOBATH YUCIICHHbBIE
pe3yJIbTaThl, OLEHUBATH UX
aJICKBaTHOCTbh peabHbIM
JTaHHBIM

MOJIEJIH,
(hopmann3oBaTh
paccMaTpuBaeMyro
npoGyieMy uepe3
KOHKPETHBIC
MaTeMaTHYCCKUE
3aBUCHMOCTH,
aHAJTM3UPOBATh
YHUCIICHHbIC
PE3YJIbTATHI,
OLICHUBATH UX
aJIeKBaTHOCTD
peabHBIM JTAHHBIM

paccMaTpuBaeMyIo
npo0iieMy uepe3
KOHKPETHBIE
MaTeMaTHYCCKUE
3aBUCHMOCTH,
aHAJTM3UPOBATh
YHCIICHHBIC
pE3yJbTaTHI,
OLICHUBATh UX
aJICKBaTHOCTD
peabHBIM JTaHHBIM

Tperuii atan
(YpoBeHb)

Bmangers: MeTom0I0THEH
MOCTPOEHUS, aHAIN3a U
HpI/IMeHeHI/IFI
MaTeMaTHYEeCKUX
METOJ0B U MOJIeJIeii B
DKOHOMHKE

®parMeHTapHOE BiIaJICHUE
METOJI0JIOTHEN TTOCTPOCHUS,
aHa/In3a U MIPUMCHCHUA
MaTEMaTUYECKUX METOOB U
MOJIeJIel B 9KOHOMUKE

B nenom ycrnemnoe, HO He
CUCTEMATUUYECKOE BJIAJICHUE
METO/0JIOTUEN ITOCTPOCHHUS,
aHaJIM3a U IPUMEHEHHUS
MaTEMATUYCCKUX METOI0B
U MOJZIEIIEN B DKOHOMHUKE

B nenom ycnennoe,
HO cojieprKaiiee
OTJIeNIbHbIE MPOOEBI
BJIaJICHUE
METOIOJIOTHEN
MOCTPOEHUS,
aHaJu3a u
MPUMEHEHUS
MaTeMaTHYCCKUX
METO/IOB U MOJENEH
B 9 KOHOMHUKE

Ycneninoe u
CHCTEMaTHYECKOE
BIIAJICHUC
METOA0JOTHEH
MOCTPOEHUS,
aHaau3a u
pUMEHEHUS
MaTeMaTHYeCKUX
METOJIOB U MOJienei
B 9KOHOMUKE
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ITK-19 criocoGHOCTE OCyIECTBIATE COOpP, 00pabOTKY, aHAIN3 M CHCTEMATH3AINI0 HH(GOPMAIMH 110 TEME UCCIIEI0BAHMUS, BEIOOP METOIOB M CPEJICTB
pelIeHus 3a/1a4 ucciae10BaHus

dran Ili1anupyemble pe3yJabTaThbl Kpurepun oueHuBaHusi pe3yJbTATOB 00y4YeHUsI
(ypoBeHb) 00yueHust «HeynoBneTBOPUTEIBLHON» «Y IOBJIETBOPUTEIBHO» | «XOpOIIO» «OTINYHO»
0CBOEHMSI (Tmoxazarenu JTOCTHIKCHUS
KOMIIeTEeHIIMH | 33JaHHOTO YPOBHSI OCBOEHHUS
KOMITICTCHITHH )
[lepesrit aTanm | 3HaTh: Meroabl  cObopa U | DparMeHTapHBIC Henomuasie npencrasnenus | ChopmupoBanusie, Ho | ChopMupoBaHHEIE
(ypoBeHb) aHaIU3a PEAIBHBIX JAHHBIX, | IPEACTABICHHS O METOIAX 0 MeToAax cbopa u cozepIKallue CHCTEMAaTHYECKHE

HEOOXOUMBIX IS pacuera

cOopa W aHanM3a peanbHbIX
JaHHBIX, HEOOXOAMMBIX IS
pacuera

aHaJn3a peabHbIX
IaHHBIX, HEOOXOIUMBIX
IUIsL pacyeTa

OTJeNbHBIE TPOOEITHI
MPEJCTABICHUS O
MeTosiaXx cOopa u
aHan3a peaabHbIX
JIAaHHBIX,
HEOOXOOUMBIX I
pacuera

MPEJICTaBICHUS O
MeTofax cbopa u
aHaJIN3a PeabHBIX
JAHHBIX,
HEOOXOIUMBIX I
pacuera

Bropoii aran
(ypoBeHb)

YMerTs: noj00parthb
COOTBETCTBYIOLIIME  METOJIbI
oJid peIIC€HUSA MNPAKTUYCCKUX
3a1a4y

@parMeHTapHbIe YMEHUS IIPH
BbIOOpPE COOTBETCTBYIOLINX
METOJOB JUISl peIIEHUs
NPaKTHUYECKUX 3a]a4

B nenom ycneuinoe, HO HE
CHUCTEMaTUYECKOe
HCIIOJIb30BaHNUE U3YUCHHBIX
METOJ0B JJIA pCUICHUA
MPAKTHYECKUX 3a/1a4

B nenom ycnemuixoe,
HO cojieprkariee
OTJeNbHBIE TPOOEITHI
WCIIOJIb30BaHME
M3YYEHHBIX METO/IOB
JUTS pEIIeHUs
MPaKTUYECKUX 33734

CdopmupoBanHOe
yMeHHE
UCIIOJIb30BaTh
HU3YUYCHHBIC METO/IbI
JUTSL PEIICHUS
MPaKTHYECKUX 3a/1a4

Tpetuii atan
(ypoBeHb)

Buragers: Merononoruei
cbopa, 00pabOTKH, aHATH3A
U CUCTeMaTU3al1N
nH(pOpMaIuu

@dparMeHTapHOE BIIAJICHUE
HaBBIKAMU PUMEHEHHUS
METOAOJIOTUI

cbopa, o6paboTku, aHaIHM3a
U CHCTeMAaTU3al1N
nHpOpMaLUH

B nenom ycnemsoe, HO He
CHCTEMaTHYECKOe
NPUMEHEHUE METOA0JIOTHH
cbopa, 00paboTkH, aHATH3A
U CHCTeMaTHU3alun
MHPOPMaIUH

B nenom ycnemuixoe,
HO coJiepKaIiee
OTJeNbHBIC TPOOEIBI
NpUMEHCHHUE
METOJI0JIOTUH
cbopa, 00paboTKH,
aHanmm3a

W CHCTeMAaTHU3aIiN
UHpOPMaLUH

Ycnemnoe u
CUCTEMATHIECKOE
MpUMEHEHNE
METO/I0JIOTHH
cbopa, 00paboTKH,
aHamM3a

Y CHCTEMAaTH3aIUH
HHpOpMAITUH
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ITK-18 criocoGHOCTE OCYyIIECTBISATH pa3paboTKy HHCTPYMEHTOB MTPOBEACHHS HCCIICIOBAHHUI B 00J1aCTH (DUHAHCOB U KPEIUTA, AaHAIN3 MX PE3yJIbTaTOB,
MOJIFOTOBKY JIAHHBIX JJI COCTaBJICHHs (PMHAHCOBBIX 0030pOB, OTUYETOB M HAYYHBIX MyOIHUKAIIil

dran IlnanupyemMblie pe3yabTaThl Kpurepun oueHuBaHusi pe3yJbTaTOB 00y4YeHUsI
(ypoBeHb) 00yueHus «HeynoBieTBOPUTEIHLHON» «Y IOBJIETBOPUTEIBLHO» | «XOPOIIO» «OTINYHO»
0CBOEHMSI (ToxazaTenu JOCTHUKESHUS
KOMIIEeTEHIIMH | 33JJaHHOT0 YPOBHSI OCBOCHUS
KOMITETCHIIH )
IlepBeiii 5Tan | 3uare: METOIBI pa3padOTKu | PparMeHTapHbIE Henonneie npeacrasnenus | ChopmupoBannsie, Ho | ChopmupoBaHHbIE
(ypoBeHb) MPEACTABIECHHS O METOIAX 0 MeTojIax pa3pabdOTKH coJiepxKallue CHCTEMAaTHYECKHE

HHCTPYMCHTOB IPOBCACHUA

OTJCNbHBIE TPOOEIbI

vccienoBaHuii B oGmacTu | Pa3pabOTKH HHCTPYMCHTOB | HHCTPYMEHTOB HPEACTABICHIA O
duHAHCOB W  KpemuTa, | IPOBEICHHS HCCICAOBAHUH | IPOBEICHHUS HPEICTABICHHS O MeTozax pa3paboTKu
aHaIn3a TOJTy4eHHBIX | B 00JacTH GUHAHCOB 1 HCCIIeI0BaHuil B 06yacTy | METOZAX PaspabOTKH | HHCTPYMEHTOB
pe3yIbTaToOB, MOArOTOBKH | KPEIHUTa, aHAIU3a (rHAHCOB U KpeauTa, MHCTPYMCHTOB MPOBC/ICHHA
JAHHBIX I COCTaBjcHHs | ITOJYYCHHBIX PE3YNbTATOB, | aHAIM3a IMOTYYCHHBIX IIPOBEACHHIA UCCIIEI0BAHNM B
(bHHAHCOBBIX 0630poB, | IOATOTOBKH JJAHHBIX I pe3y/IbTaToB, HCCIICJIOBAHUN B obnactu (UHAHCOB
OTUYETOB u Hay4HbIX | COCTABICHUS QMHAHCOBBIX | MOATOTOBKH JAHHBIX IS obnacti YMHAHCOB U | U KPEAHTA, aHATH3A
Ty6 KA 0030pOB, OTUETOB U COCTaBIICHUS KpeauTa, anaausa ITOJTy4YCHHBIX
HAyYHBIX MyOIHUKAIIHiA (UHAHCOBBIX 0030POB, OJTYYCHHBIX pe3ynbTaToB,
OTYETOB U HAYYHBIX pE3yJIbTATOB, HOATOTOBKH
yGIHKALHi MOJITOTOBKU JAHHBIX | JaHHBIX JUTS
JJ1s1 COCTAaBJICHU S COCTaBJICHUA
(I)I/IHaHCOBLIX (I)I/IHaHCOBBIX
0030pOB, OTUETOB U 0030pOB, OTYETOB U
HAyYHBIX HAyYHBIX
myosmKanuin nyOsmKanui
Bropo#i atann | YmMers: pa3pabateiBath | PparMenTapHbie ymenus npu | B nenom ycnemnoe, Ho He | B menom ycnemnoe, CdhopmupoBanHOe
(ypoBeHb) MHCTPYMEHTBI TPOBEJIeHHUs | Pa3paboTKe HHCTPYMEHTOB | CHCTEMAaTHYECKOS HO cojiepiKaliee yMeHHe
UCCIEOBAHMN B 001acTH | IPOBEIEHUS UCCIIEOBAHMI | UCIOIb30BAHUC U3YYCHHBIX | OTICIBHbIC IPOOEITBI HCTOJIb30BaTh
(duHaHCOB " Kpeaura, | B obnactu (UHAHCOB H METOJIOB IpH Pa3pabOTKe | MCIOJIL30BAHHE HW3YYCHHBIC METOJIbI
aHaJIM3UPOBATH KpeauTa, aHaianu3a WHCTPYMCHTOB HU3YYCHHBIX METO/I0B npu pa3paboTke
Pe3yIBTATE Pe3yIbTaTOB, OJATOTOBKH | IIPOBEICHHUS npH paspadoTke HUHCTPYMCHTOB
NOATOTABINBATh  JaHHbIE | AAHHBIX JUTA COCTaBieHus | MCCNeNI0BaHMii B oOnacty | MHCTPYMCHTOB NpOBENeHUs
IIPOBCACHUSA HCCJIEIOBAHNUU B
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TUTS coCTaByIeHUS | PUHAHCOBBIX 0030pPOB, (DMHAHCOB M KpEIIUTA, WCCJICIOBAaHHH B obnactu (PMHAHCOB
(hUHAHCOBBIX 0030pOB, | OTYETOB U HAYYHBIX aHaJIu3a pe3yybTaToB, obnactu (PMHAHCOB M | U KPEIUTA, aHATTN3a
OTYETOB u HAy4YHBIX | TyOJUKaIui MOATOTOBKU JJAHHBIX JIJIS | KpPEIWTa, aHAIN3a pe3ybTaTOB,
myOrKanui COCTaBJICHUS pe3yJIbTaToB, MOATOTOBKU
(hMHAHCOBBIX 0030POB, MOJATOTOBKU JAHHBIX | JAHHBIX IS
OTYETOB U HAYYHBIX JUTSL COCTaBIICHUSI COCTAaBJICHUS
myOIuKaui (hMHAHCOBBIX (hMHAHCOBBIX
0030pOB, OTYETOB U | 0030pOB, OTYETOB U
HAyYHBIX HAyYHBIX
nyOuKaImit nmyonuKamui
Tperuii 5Tan | Bnagets: HHCTpyMEHTaMU @parMeHTapHOE BIaJICHUE B nenom ycnemnoe, Ho HEe | B uenom ycnemHoe, VYcneumHoe u
(YypoBeHB) IIPOBEJICHHS HCCIICIOBAHMI | HABBIKAMH IIPHMEHEHHS CHCTEMATHYECKOE HO coJiepiKaliiee CHCTEMATHYECKOE
B 00J1aCTH (PUHAHCOB U WHCTPYMEHTOB MPOBEJCHUS | IPUMEHEHUE OTJICNIBHBIE IPOOENBI | TIPUMEHEHHUE
KPEIHTa, aHATM30M UCClleIoBaHU B 00J1aCTH HHCTPYMCHTOB IIPUMEHCHUC HHCTPYMCHTOB
Pe3yJIbTATOB, MOArOTOBKOM | PMHAHCOB M KpeauTa, IIPOBCACHNA MHCTPYMCHTOB IIPOBEACHNA
aHaJIM3a pe3yJabTaToB, HCCIIENOBaHUIl B o0ytacTy | IPOBEIEHUS HUCCJIENOBaHU B

JaHHBIX ISl COCTABJICHHSI
(buHaHCOBBIX 0030DOB,
OTYETOB M HAYYHBIX
myOauKanui

IIOATOTOBKH NJAHHBIX IJIA
cocTaBlIeHHs] (UHAHCOBBIX
0030pOB, OTUETOB U
HAyYHBIX MyOIHUKAIHiA

(hMHAHCOB U KpEIIUTA,
aHaJIM3a pe3yJIbTaToOB,
MOJTOTOBKU JAHHBIX JUIS
COCTaBJICHUS
(uHaHCOBBIX 0030pOB,
OTYETOB M HAyYHBIX
nyOonuKanui

UCCIIEIOBAHUH B
obnactu (UHAHCOB U
KpeAuTa, aHalnu3a
pe3yIbTaTOB,
MOJITOTOBKU JaHHBIX
JUTSL COCTaBIICHUS
(UHAHCOBBIX
0030pOB, OTUETOB U
HAyYHBIX
myOIMKaIui

obnactu (PUHAHCOB
U KpeluTa, aHalu3a
pe3yIbTaTOB,
MOATOTOBKH
JTAHHBIX TS
COCTaBJICHUS
(UHaHCOBBIX
0030pOB, OTYETOB U
HAy4YHBIX
myOauKanui
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4.2. TunoBbie KOHTPOJIbHbIE 32JaHUS] MU HHbIE MAaTEPUAJIbI, HEOOXOAMMBbIE [IJIf1 OLIEHKH
3HAHUIi, YMeHU i, HABBIKOB M OIbITA /1eAITEIbHOCTH, XaPAKTEPU3YIOIIHX ITATNbI
(¢opMupoOBaHUA KOMIIETEHMI B MpoLiecce 0CBOEHHUs 00Pa30BaTeIbHONH IPOrPaMMBbI.
MeTtoauyeckue MaTepuaJbl, oNpeaessiiole npoue1ypbl OeHNBAHUS 3HAHUIA,
YMEHUIi, HABBIKOB U ONbITA JeSITeJIbHOCTH, XaPaAKTePU3YyOIIMX 3TANbI
(popMupoBanus KoMneTeHIH A

Ortanel Pe3ynbrarhl 00ydeHus Kommerenius OneHouHOE
OCBOCHHUS CPEACTBO
1-i1 atan 1. 3nars: OCHOBHBIE tunsl | [TK-20 BOIIPOCHI K dK3aMEHY

MaTeMaTHYeCKUX METOJOB U MOJenei,
3HaHusA MPUMEHSIEMbIX B SKOHOMHKE
2. 3uath: MeToabl coopa u aHanuza | ITK-19 BOIIPOCHI K 3K3aMEHY
peaybHBIX JaHHBIX, HEOOXOAUMBIX JUIS
pacueta
3. 3mare: wmeronmel  paspabortkm | ITK-18 BOIIPOCHI K 9K3aMEHY
UHCTPYMEHTOB POBEJCHUS
UCCIIEIOBaHUM B 00slacTU (PUHAHCOB U
KpeauTa, aHaJM3a MOJTy4YEHHBIX
pe3yabTaTOB, MOATOTOBKH JAHHBIX JIJIS
coctaBieHUs (UHAHCOBBIX 0030pOB,
OTYETOB M HAYYHBIX MyOIHMKaIUi
2-1i aTan 1. Vmers: nmoaroroButs ucxoanymwo | IK-20 IPAKTUYECKOe U
UHPOPMALINIO TUIst MIOCTPOCHHUS nabopaTtopHoe
YMmenus SKOHOMHKO-MaTEMaTHUECKONH  MOJIEeNH, 3a/laHue
(dopManu3oBarhb paccMaTpUBaeMyIo
npobaemy yepes KOHKpPETHBIE
MaTeMaTHYeCKHe 3aBHCUMOCTH,
aHaAJTM3UPOBATh YHMCIICHHBIE PE3YJIbTaThl,
OLICHUBATh WX AaJIEKBaTHOCTh PEaJbHBIM
JTAaHHBIM
2. YwMers: nonodpats | IMK-19 MIPaKTUYECKOE U
COOTBETCTBYIOLIME METO/IbI JJISl PEIICHUS nabopaTopHoe
NPAaKTUYECKHX 3a/1a4 3aJJaHNe
3. YMmerts: paspabarbiBarh | [TK-18 MPAaKTUYECKOE U
UHCTPYMEHTHI IPOBEICHUS nabopaTtopHoe
UCCIIeIoBaHUH B 00sacTH (UHAHCOB M 3aJjaHue
KpenuTa, aHAIW3HPOBATh PE3YJbTaTHI,
HOJrOTaBIUBATh JTaHHbIE TUTST
cocTaBieHUs (PUHAHCOBBIX  0030pOB,
OTYETOB M HAYYHBIX MyOIMKaUH
3-ii sTan 1. Bmazerts: meronosorueii | ITK-20 MPaKTUYECKOe U
IOCTPOCHMS, aHAIW3a M TNPUMEHEHUS nabopaTopHoe
Brnanenwust MaTeMaTHYECKUX METOJOB M MOJeNel B 3aJjaHne
(HaBbIKH / HKOHOMHKE
OTIBIT 2. Bnanmers: meromonoruei cbopa, | ITK-19 MPaKTUYECKOe 1
JEATENBHOCT |00paboTKHU, aHaIM3a U CHUCTEMaTH3aIUH nabopaTopHoe
n) nH(popMaluu 3aJlaHue
3. Bnanets: uHctpymentamu | ITK-18 MPAaKTUYECKOE U
MIPOBEICHUS KCCIICIOBAaHUNA B 0O0JacTH nmabopaTopHOe
(GUHAHCOB M KpeauTa, aHaJIU30M 3aJJaHue




pE3yJIbTaToOB, NOATOTOBKON NAHHBIX YIS
cocTaBlieHUSI  (PUHAHCOBBIX  0030pOB,
OTYETOB M HAYYHBIX ITyONUKaIi

DK3aMeHAIIHOHHEIE OMJIEeThI

CrtpyKTypa SK3aMEHAIIMOHHOTO Oniera:
DK3aMEeHAIMOHHBIN OWJIET COAEPKUT 2 Bompoca U 1 3aady.

IlepeyeHb BONPOCOB K IK3aMEHY:

NS

19.

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

OO01e MpUHLIUIBI IPU MOAEIUPOBAHNH 1IEHbI (PUHAHCOBBIX aKTHBOB.

IIpouicHTHBIE U JUCKOHTHBIE CTABKH.

OKBHUBAJICHTHOCTb CTaBOK U 0053aTEbCTB.

@DuHAHCOBBIE PEHTHI U METO/IbI UX HccienoBanus. [IpakTuyeckoe npuMeHeHne (PUHaHCOBBIX
PEHT.

@UHAHCOBBIE pacyeThl NP Pa3JIMYHBIX CXEMAaxX MOralleHus A0ira. PeTpocrnekTuBHBIA U
NIEPCIIEKTUBHBINA METO/bI PacUeTa OCTATKa JI0JIra 110 KPEAUTY.

Metoapl WCClenoBaHWS HMHBECTHIIMOHHBIX MpOoeKkToB.  DopmupoBanue moprdens wus3
MHBECTULIMOHHBIX IIPOEKTOB.

MopenupoBaHue LEHBI aKIIUH.

MozenupoBaHue LIEHbI OOJUT AU,

XapakTepuCcTUKU (PMHAHCOBBIX HHCTPYMEHTOB. J[0X0MHOCTH U pUCK. Mephl pHcKa.

. BomaTtuisHOCTh JOXOTHOCTH aKTHBA.

. [lonyoTknonenue, kod3ppunueHt oera.

. Hemapamerpudeckoe 1 nmapamerpudeckoe oueHuBanue VaR.

. IlopTdenbHOE NHBECTUPOBAHUE.

. Biimsinue nuBepcudukaniy Ha BOJATUIBHOCTD MOPTdEs.

. OnTUMaNbHBI HHBECTUITMOHHBINA TTOPT(ENTh MPH Pa3INIHBIX OTPAaHUICHUSIX.

. YripaByieHue noprgeneM akTHBOB.

. IlaccuBHas ¥ aKTUBHAS CTPATETUN YIPABICHHUS MOPTQETEM.

. ITokazarenu 3pGeKTUBHOCTH yINpaBiieHUs MOpTdesneM (JOXOTHOCTb, PUCK, KO3(PPHUIIHEHTHI

Tpeitnopa, lapna, unaexc Jl>xeHcena).

Onenka 3¢ddexTuBHOCTH YyrpaBieHUs mopTdenaeM (maeM) MEHEIKEepOM YIpaBisAroIIel
KOMIIaHUH.

O0630p Mozenel pbIHKa LIEHHBIX OyMmar.

Mogenu o1eHKN JOXOJHOCTH AKTHBOB.

Monenb oLleHKH CTOMMOCTH oTAenbHOro aktiusa (CAPM).
XapaKkTepuCcTUKU 03Ta-Kod(pGUIMEHTa aKTHBA, MOPTQEs.
PBIHOYHBIN 1 HEPBIHOYHBIA PUCKH AKTUBOB.

Anbda akTuBa, noprdens.

Kputnka monenu CAPM u ee npakTrueckoe npuMeHeHHe.
Prinounas mozaens Ilapna (MHIeKCHas MOJEND).

CooTHoOIIeHHE PHIHOYHOTO U HEPHIHOUHOTO pucka B Mojenu [llapma.
[TpuunHbI pa3aeneHus pucka.

Cunres moaenu [Hlaprna u CAPM.

Ocnosnble oTanung Moaenu CAPM u pbIHOYHON MOJIENH.
@DakTOpHBIE MOJEIH.

@DaKTOpHBIN U HEPAKTOPHBINA PUCKH.

OtpacneBbie WIH CEKTOPHbIE (AKTOPHbIE MOJEIH.

Mopenb apOUTPaskHOTO 1IEHOOOpa30BaHusl.

OcHOBHBIE TIOJIOKEHUS MOJIENH apOUTPaKHOTO 1IEHOOOpa30BaHUSI.
ApOuTpaxHslil moprdens.




38. UnTepnperanst  mapamMeTpoB Ui OJHO(AKTOpHOW  Mojenu  apOUTpa)KHOTO
1IeH000pa3oBaHMS.

39. CunTte3 Mmonenei apoutpaxkuoro rneaoodpazosanus u CAPM.

40. UnaTepriperanisi  mapamMeTpoB  JiIi  MHOTO(AKTOpPHOW  Mojenu  apOUTpPakKHOTO
1eH000pa3oBaHMUsl.

O0paserr PK3aMEHAIIMOHHOTO OMIIeTa!

Hanpasnenue noarorosku 38.04.08
«DUHAHCBI U KPEIUT»
[Tpodunu «duHAHCOBAS aHATUTHKA U
yIpaBieHUE pUCKaMn», «byxranrepckuit
y4eT, aHaJIu3 U KOHTPOJIb)», «DUHAHCOBBIN

bamkupckuii rocyaapCTBEHHbIM YHUBEPCUTET

HNHCTUTYT S5KOHOMUKH, (PMHAHCOB U OM3HEca

MEHEDKMEHT»
Kadenpa maremaTnyeckix METOI0B B Hucnunmmna «MaTtematudeckoe
DKOHOMHUKE obecrieueHre (pUHAHCOBBIX PaCYETOB)

Dk3aMeHanoOHHbINA Ouier Ne 1

=

OO01mre NPUHIIUIIBI IPU MOJCIIMPOBAHUHN 1IEHBI (PUHAHCOBBIX AKTHBOB.

Mepsl pucka.

3. H3BecTHBI 10XOAHOCTH prickoBoro akTuBa (A) u peraka (M) 3a 6 nmepuonoB. Onpenenure f-
KO3 PHUITMEHT PUCKOBOTO aKTHBA.

no

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

Kpurepun onenkn:

- OTJIMYHO BBICTABIISICTCS] MAarUCTPAHTY, €CIIM MAaruCTPAHT JaJl MOJHBIE, PA3BEPHYTHIE OTBETHI
HAa BCE BOMNPOCHl OWeTa, MNPOAEMOHCTPUPOBAN 3HAHUE (DYHKIMOHAIBHBIX BO3MOKHOCTEH,
TEPMHUHOJIOTHH, OCHOBHBIX AJIEMEHTOB, YMEHHE TPUMEHSTh TCOPETUIECCKUE 3HAHUS TTPH BBHITTOJTHCHUH
MPAKTUYECKHX 3a7aHuii. Maructpant 0e3 3aTpyJHEHHUH OTBETHII HA BCE IOMOTHUTENIbHBIE BOMTPOCHL.
[IpakTrueckast 9acTh paOOTHI BHITIOJHEHA MOJTHOCTHIO 0€3 HETOYHOCTEH M OLTHOOK;

- XOPOUIO BBICTABIISIETCSI MATUCTPAHTY, €CJIU MATUCTPAHT PACKPBLI B OCHOBHOM TEOPETUUYECKHE
BOIIPOCHI, OJTHAKO JOIYIICHbI HETOYHOCTH B OIpPEACIICHUH OCHOBHBIX MOHATHH. [Ipm oTBeTe Ha
JIOTIOTHUTEIFHBIE BOMIPOCHI TOMYIIEHBI HEOOIbIINE HETOYHOCTH. [IpH BBHIMOTHEHUH MPAKTUIECKON
4acTH paOOThI TOMYIIEHBI HECYIIECTBEHHBIC OIIHOKY;

- YIOBJICTBOPHTEJIbHO BBHICTABIISIETCS MAruCTPaHTy, €CJIM IPU OTBET€ HAa TEOPETUUYECKUE
BOIPOCHl MarkCTPaHTOM JOIMYIIEHO HECKOJIbKO CYIIECTBEHHBIX OIIMOOK B TOJIKOBAaHUMH OCHOBHBIX
noHsTHiA. JIOTHKa ¥ MOTHOTa OTBETa CTPAJAIOT 3aMETHBIMU U3bIHAMU. 3aMETHBI IPOOEIBI B 3HAHUU
OCHOBHBIX METOJI0B. TeopeTHnueckre BOIPOCHl B LEIOM H3JI0KEHBI JOCTATOYHO, HO C MPOITyCKaMu




Mmarepuana. VIMeTcs NPUHIUNHAIbHBIE OUIMOKM B JIOTMKE MOCTPOCHHS OTBETa Ha BOIPOC.
MaructpaHT He pemni 3aJady Wil Py PeLIeHUN JOMYIIEeHbl IpyOble OIOKH;

- HEV/IOBJICTBOPHUTEJAbHO BBICTABISCTCA MAaruCTPaHTy, €CIIM OTBET Ha TEOPETUYECKHE
BOIIPOCHI CBHUJETEIBCTBYET O HEIIOHMMAHUU U KpaliHE HEMOJIHOM 3HAaHUM OCHOBHBIX TOHATUH U
mMeTonoB. OOHapy)XHMBaeTCsi OTCYTCTBHE HABBIKOB IPHMEHEHHsS TEOPETHUYECKUX 3HAHUM TIpU
BBITNIOJTHEHUH MPAKTUYECKUX 3a0aHU. MarucTpaHT He CMOT OTBETUTH Ha IOTIOJIHUTEIbHBIE BOIIPOCHI.

IIpuMepsI NPAKTHYECKHUX 3aJaHUH

3aoaua 1.
Oskupaemas JOXOJHOCTh PBIHOYHOIO NOpPT(ENs paBHA [i), a CTAHIAPTHOE OTKIOHEHHUE €ro
noxoqHoctH o). Ompenenute [-K0IQPUIHEHT PUCKOBOIO AKTUBA, €CIM KOBapUaLUs MEXIY
JOXOJTHOCTBIO 3TOTO aKTHUBA M PHIHOYHOTO MOPT(heEIs paBHa:
a) X
b) Y
C) Z(cm. Tabmuusl 1, 2, 3).
CremnaiiTe BBIBO/I.
d) Ecnu moxomHOCTh phIHOYHOTO moptdens yBeauuutcs/ynaaer Ha 10%, Kakoe U3MEHEHHE B
cooTBeTcTBUU C Teopuei (Moaens CAPM) npou3oiaeT ¢ 10X0qHOCThIO PUCKOBOTO aKTHBA
JUTs BCeX 3-X ciaydaes a,b,c?
e) B kaxmom citydae onpeaesuTh paBHOBECHYIO OXKHIACMYIO JOXOJHOCTh PUCKOBOTO aKTHBA,
ecii Oe3pUCKOBasi CTaBKa paBHa |.

Taomuua 1. Ucxondble TaHHBIE

BapuanTtsl
1 2 3 4 5 6 7 8 9 10
v | 0,35 034|033 (030031030 0,29 | 0,36 | 0,27 | 0,33
om | 0,22 | 0,21 | 0,22 | 0,20 | 0,19 | 0,18 | 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
X 10,05 |008]|0,02]|005]|0,03| 002|004 | 006 | 0,007 | 0,006
Y 01|01 009011 | 0,12 0,13 | 0,09 | 0,12 | 0,01 | 0,02
Z |-0,03]-005|-001|-0,02|-0,01|-0,01]-0,04]-003]-0,01] -0,03

Taomuua 2. Ucxonusle TaHHBIE

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

uv | 0,32 | 0,32 10,39 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 | 0,07 |0,07]0,07|0,07]|0,07)0,07| 0,07 | 0,07 | 007
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|-0,1 0,05 | 006 | 0,04

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

N| < [X]|-

Tab6muna 3. UcxoaHble JaHHBIE

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




X 1005004003 ]0,01]0,01
Yy ,-003|-01]-002|-0,1]-01
Z 1002]003] 0,02 |0,02]|0,03

3aoaua 2.
Osxupaemas JOXOJHOCTh DPBIHOYHOIO IOPT(ENs paBHA [fI), a CTAaHIAPTHOE OTKJIOHEHHUE €ro

AOXOOHOCTH O\ - BCBPI/ICKOBaﬂ CTaBKa paBHa i OHpeI[eJ'II/ITe KOBapuanuro MCKAYy AOXOJHOCTIAMH

PUCKOBOTO aKTHBAa W PBIHOYHOTO TOPTQENs, €Cld OXUJaeMas PaBHOBECHAs JOXOJHOCTb 3TOTO
aKTHBA:
a) X
b) Y
€) Z (cm. Tabauisl 4, 5,6).
Cremaiite BBIBO/I.

Taomuua 4. Ucxonusle TaHHBIE

BapuanTel
1 2 3 4 5 6 7 8 9 10

uv (052 05 |051(042|043|045|0,48|0,42|0,47|0,51
om [030] 03 |0320,27|0,32|0,22|0,23|0,28 | 0,3 | 0,31
i 1008|007 |0,08]|0,06)0,08]007|0,08]0,06]|0,08 0,07

|

X 104]03|02]021]0,15/0,14/0,31/0,24| 0,4 |0,12
Yy /0706012017 |0,11/0,17] 0,7 |0,15| 0,3 | 0,17
Z 1022|102 015/|0,13/0,23|0,19]0,21|0,18 | 0,21 | 0,23

Tabmuia 5. Ucxonuele JaHHbBIE

BapuanTsl
11 | 12 | 13 | 14 | 15 | 16 | 17 | 18 | 19 | 20
av 10331043041 0,28|0,32|0,41|0,36 |0,35|0,33|0,29
om |0,1810,26 | 0,21 0,18 0,18 | 0,2 | 0,18 | 0,17 | 0,16 | 0,15
i |0,06]0,08]0,07]0,06 0,07 |0,08|0,08|0,07]|0,07|0,05
X 1034|104 /017]0,25/0,34/0,41|0,35/0,34]0,35| 0,3
Y 1013(037/0,19/029/0,17]0,11]0,16|0,15|0,12 | 0,19
YA 0,2 1021|042|0,10|0,21 0,22 |0,25|0,29 | 0,27 | 0,28

Tab6muna 6. cxoaHble JaHHBIE
BapuanTel

21 | 22 | 23 | 24 | 25
Hav | 0,340,271 0,31 | 0,37 | 0,37
om | 016 (0,14 | 0,2 | 0,21 | 0,20
i 0,06 | 0,05 | 0,07 | 0,08 | 0,07
X 1033(0,28(0,32|0,38|0,41
Y 1013 0,2 |0,16 |0,17 | 0,11
Z 021,012 0,11 0,15 0,15

3adaua 3.



Onpenenure [-k0d)PUIMEHT PHCKOBOIO aKTHBA, €CIH OXHJaeMash JIOXOJHOCTh PBIHOYHOTO
noprdenst paBHa i), OE3pUCKOBas CTaBKa paBHA |, OXXHJaeMas PABHOBECHAs JOXOJHOCTb
PUCKOBOT'O aKTHBA:

a) X

b) Y

C) Z (cm. Tabmuis 7, 8, 9). Cuenaiite BBIBOI.
Taomuua 7. Ucxonusle TaHHBIE

BapuaHnTsl
1 2 3 4 3) 6 7 8 9
042 {041 043 | 0,44 | 035 | 0,37 | 0,34 | 0,38 | 0,29
0,075 0,070,072 0,074 | 0,07 | 0,0/6 | 0,075 | 0,074 | 0,06
03 |-01|-013]| 0,13 | 0,31 | 0,33 | 0,36 | 0,39 | 0,31
0,6 1012 0,16 | -0,06 | -0,02 | -0,05 | -0,01 | -0,04 | -0,07
0,12 {042 | 0,43 | 0,44 | 0,14 | 0,13 | 0,19 | 0,15 | 0,17

N|<|x|—|S]

Taomnuua 8. Ucxonuble TaHHBIE

BapuanTtet
10 11 12 13 14 15 16 17 | 18
av | 0,33 | 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 | 0,31 |-0,14| 0,31 | -0,02 | 0,21 | 0,16 | 0,23
-0,09 | -0,06 | -0,08 | 0,17 | -0,06 | 0,11 | -0,11 | -0,1 | 0,09
0,16 | 0,18 | 0,11 | 0,41 | 0,22 | 0,27 | 0,43 | 0,21 | 0,43

N|<|X|—

Taomuua 9. Ucxonusle naHHBIE
BapuanTbl
19 20 21 22 23 24 25

v 103710421036 | 0,49 |033| 0,4 |0,39
0,06 | 0,07 | 0,06 | 0,075 | 0,06 | 0,06 | 0,08

|

X 1022]029| 04 | 0,11 |0,34|0,410,13

Yy [-01/011|03 |-0,07]-01]0,15]0,40

Z 1025/018|0,11| 049 |0,11|-0,1 | -0,1
3aodaua 4.
[TocTpoiiTe JIHMHUIO pbIHKA PUCKOBBIX akTUBOB (SML): och abcuucc — pBIHOYHBIM PHUCK [, OCb
OpAMHAT - PaBHOBECHAs OXHAaeMas JOXOMHOCTb. OIpenenuTe O0XHIaeMyK pPaBHOBECHYIO

JIOXOZHOCTh PHCKOBOTO aKTHBA, CCIIM OJKUIAeMasi JOXOJHOCTb PHIHOYHOTO moptderns paBHa [y,

Oe3pucKoBasl CTaBKa paBHa I, [-k03(pHUIMEHT PUCKOBOTO aKTHBA PABEH:
a) X
b) Y
¢) Z (cm. tabmumer 10,11,12). Crenaiite BBIBOI.

Ta6muna 10. UcxoaHble JaHHBIE

BapuanTsl
1 2 3 4 5 6 7 8
Uy | 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 | -01 | 0,7 0,3 0,6 0,1 | 0,13
1 o4 |04 | -01 | -0,3 | -0,07|-0,09| -04

<[> |-




|z |]05]-02]013] 03] 12 [113] 03 | 05 |

Taomuua 11. Mcxonaple naHHbIE

BapuanTbl
9 10 | 11 | 12 13 14 15 16

v | 0,39 1029028032 | 0,42 | 043 | 0,47 | 0,46
I [0,074|0,07|0,06|0,07]0,072|0,073| 0,08 | 0,075
01 040403 -05] 01 0,08 0,35

X
Y -07 |-09|-06]-08]| 02 |[-0,09]0,22|-0,11
YA 03 109 ] 1 |09 ] 11 1,2 | 117 | 1,13

Tabmuua 12. McxonHple naHHbIE

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

uv 104410411039(041(035| 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

i

X 1116(113/025(005|,0,2| 01 | 03] 04| 0,8

Y -0,2|1-01|-02]|-041|-03|-005|-0,1|1,05]|1,02

Z 04|08 |065(108(101| 1,03 |1,02]|-05]|-0,1
3adaua 5.

Onenka 3¢ (eKTUBHOCTH YIPABJICHUS HasIMU.

Cobepure MHPOPMALUIO TO YIPABJICHUIO KAaKUM-IMOO MaeM Ha pBIHKE: CPenHss JTOXOIHOCTD,
CTaHJApTHOE OTKJIOHEHHE JIOXOJIHOCTH, Ko3(dduuueHt Oera nas, CTaHIAPTHOE OTKJIOHEHHE
PBIHOYHOTO HWHJEKCA, CPeaHssl JOXOAHOCTb PBIHOYHOTO HWHAEKCAa, Oe3pHucKoBas CTaBKa,
koaduuuents! Tpeiinopa, [llapna, nuanexc JxeHceHa.

[Tpoananusupyiite 3 PeKTUBHOCTD yrpaBiIeHUs MaeM (aHATUTUYECKH U rpapuuecKkn).

Cchuika Ha nHpoOpMaInHo 00s3aTeNbHa.

3aodaua 6.
W3BecTHBI ToX0HOCTH prckoBoro moptdens (A) u peiaka (M) 3a 6 nmepuogoB (cM. tadmimiy 13).
bespuckosas craBka=7%.
Ouenute 3¢(deKTUBHOCT, paboThl MEHEKepa IO YIPaBICHHIO MOpTdeneM ¢ IOMOIIbIO
ko duuuenton lapna, TpeliHopa u nokaszarens anbda. Pe3ynbTarsl n300paszute rpaduyecky.
Tabmuna 13. VicxonHble naHHbIC
Bapuanr 1 | Bapuant 2 | Bapuant 3 | Bapuantr 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
Bapnant 6 | Bapuant 7 | Bapuant 8 | Bapmant 9 | Bapuanr 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 | Bapuanr 12 | Bapuant 13 | Bapuant 14 | Bapuanr 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
Bapuanr 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 | Bapuant 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

Kpurepun onenkn:

- OTJINYHO

MarucTpaHT j1ai HOJHbIe, pa3BepHYTbIe OTBETHI. [IpakTHueckas 4acTb pabOTHI BBINOJIHEHA
MOJIHOCThIO 0€3 HeTOyHocTed U omubok. Maructpant 0e3 3aTpyJHEHUH OTBETHJ Ha BCe
JIOTIOJTHUTEIIbHBIE BOIIPOCHI.

- Xopo1o

[Ipu BBINOIHEHNUHU MPAKTUYECKON 4acTH pabOThl JOMYIIEHB! HECyIlecTBeHHbIe omunOKu. [1pu
OTBETE Ha JIONOJHUTENIBHBIE BOIIPOCHI TOMYIIEHbI HEOOIbIIINE HETOYHOCTH.

- YAOBJICTBOPHUTEJIBHO

Jlormka ¥ MOJHOTa OTBETA CTPa/al0T 3aMETHBIMU H3bSHAMHU. 3aMETHbI NMPoOesbl B 3HAHUU
OCHOBHBIX MeTOZIOB. [Ipu periennu 3a1aun JONYIIEHbI IPpyOble OIIMOKH.

- HEY/10BJIETBOPHUTEIbHO

OOHapyXuBaeTCsl OTCYTCTBHE HAaBBIKOB IPUMEHEHHUS TEOPETUYECKUX 3HaHUM Tpu
BBIMIOJTHEHUH MPAKTUYECKUX 3aJaHUi. MarucTpaHT HE CMOT OTBETUTD Ha JIOTIOJTHUTEIbHBIE BOIIPOCHI.

IIpumepsl 1a00paTOPHBIX 3aJaHUI

3adaua 1. Pewume 6 cpeoe Excel.
CocraBbTe ypaBHeHUE pblHOYHOM Mozaenu [llapna, ecin oxugaeMble JOXOTHOCTA aKTUBA U PbIHKA

COCTAaBIIOT [Lj U [ (%) COOTBETCTBEHHO, KOBAapUALMs NOXOMHOCTCH aKTHBA W PHIHKA paBHA

COVj\ , CTaHIAPTHOE OTKIOHEHUE JOXOAHOCTU PhIHKA COCTABILICT O (cm. Tabmuier 14, 15).



Taomnuua 14. VicxonHble 1aHHBIE

BapuaHnTbl

1 12|34 |5]|6]7|8] 9 |10]11] 12 | 13
av | 30 [ 28313226 |35(36(37| 39 |34|38| 42 | 44

om | 20 |16|19(16(12/20|19|18| 17 |18 (16| 24 | 16
M 25 11821181012 |14 (11| 21 (14|13 | 22 | 24
covjm | 100 {90 |90 |90 | 80 | 86 | 84 | 82 | 100 | 86 | 74 | 106 | 108

Tabmuua 15. Mcxonaple naHHbIe

BapuaHnTbl
14 115| 16 | 17 | 18 | 19 |20 |21 | 22 | 23|24 |25

My 3513738 | 38 | 47 | 35 |34 (39| 36 (323937
o |16117] 18 | 16 | 28 | 15 |14 (19| 18 |14 |22 | 16
Mj |15|15| 20 | 14 | 25| 14 |16 |13 | 21 | 15|16 13
covijm | 78 | 92 | 100 | 110 | 120 | 110 | 80 | 75 | 112 | 65 | 82 | 77

3aoaua 2.

M3BecTHBI JaHHBIC MO JOXOAHOCTH akTWBa A W phiHka M 3a 15 mepuonos (cM. Tabmuiyy 16).
CocraBbTe ypaBHeHUE priHOUHON Mozenu [llapna. Caenaiite mporHo3 Ha CIEAYIOIUN IEpUoJT IpU
JOMYIIEHUH, YTO OXHJaeMmas TOXOAHOCTh pbIHKA MpuMeT 3HaueHue X. 3HaueHue X BbIOepHUTE
pOU3BOJIbHO Mexay 25 u 70%.

Tabmmua 16. VicxonHble naHHbIe

Bapuant 1 | Bapuant 2 | Bapuant 3 | Bapuant 4 | Bapuanr 5
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 | 10 | 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

BapuanT 6 | Bapuant 7 | Bapuant 8 | Bapuant 9 | Bapuant 10
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 | 33 | 15 | 33 | 14 | 33 | 14 33 15




Bapuant 6 | Bapuant 7 | Bapuant 8 | Bapuant 9 | Bapuant 10
M A M A M A M A M A
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 | 35 | 20 | 35 | 20 | 35 | 20 36 21
33 | 18 | 33 | 17 | 33 | 21 | 33 | 21 33 21
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
Bapuant
Bapuant 11 | Bapuant 12 | Bapuant 13 | Bapuanr 14 15
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
Bapuant
Bapuant 16 | Bapuant 17 | Bapuant 18 | Bapuant 19 20
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




Bapuant
Bapuant 16 | Bapuanr 17 | Bapuant 18 | Bapuant 19 20
M A M A M A M A M A
31 12 33 17 30 17 31 20 32 | 15
29 15 31 20 32 15 35 19 34 | 17

Bapuant 21 | Bapuant 22 | Bapuant 23 | Bapuant 24 | Bapuanr 25
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
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 obmagaer TpeMsi pUCKOBBIMU akTUBaMu X, Y, Z B mponopusx X:Yy:z (cMm. tadbmuist 17, 18,
19). OxugaemMbie TOXOTHOCTH (1) U IyBCTBUTEIBHOCTD (D) Kk 3HAUMMOMY (akTopy (iieHa Ha HeDTh)
npeJicTaBieHbl B Tabuuie 17 (N — HoMep BapuaHTa).

Tabnuma 17. OsxugaeMbie JOXOAHOCTH (1) ¥ 9yBCTBUTEILHOCTH (D) K 3HaUMMOMY (akTOpy

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+0,01:n
Tabmmma 18. UcxonHele JaHHBIE
Bapuant
1 2 3 4 5 6 7 8 9 10 11 12 13
X 4 3 4 3 4 3 2 2 2 2
y 5 5 5 5 5 5 5 5 5 4 4 2 4
Z 1 2 2 1 3 3 1 2 3 1 3 1 1
Tabmmma 19. UcxonHele 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

3

1 4

1 1

4

2 3 1

Cdopmupyiite apOUTpaskHbIi MOPTQENns, BHIYUCIUTE TOXOAHOCTh U YYBCTBUTEIHHOCTh K (haKTOpy

MEPBOHAYAILHOTO ¥ HOBOTO MOPTQEis, JOXOTHOCTh apOUTPaKHOTO MOpThes.

3adaua 4.

HNuBectop o6namaer puckoBbiMu akThBaMu X, Y, Z u 0e3pucKOBbIM akTuBOoM D. Oxumgaemsbie
JOXOJJHOCTH Y YyBCTBUTEJIBHOCTU K JIBYM (haKTOpam JUIsl KaKAO0Tro akThBa 3aanbl B Tadbnuie 20.

Taomuua 20. McxonHple naHHbIE

MuBectnunn | Oxugaemas O:xunaemoe YyBCTBHTEJILHOCTH
npuodbLIb, %o | CTaHAAPTHOE bj1 bj2
OTKJIOHeHHue,%
X 9,3+0,01-n 10,5+0,01-n 1,6+0,01n 1,2+0,01-n
Y 12,1+0,01-n 15,2+0,01-n 0,6+0,01-n 1,6+0,01'n
Z 20,1+0,01'n 25+0,01'n 1,8+0,01n 1,1+0,01n
D 7,3+0,01-n 0 0,8+0,01-n 1,8+0,01-n

Cdopmupyiite apouTpaskHbIii mOPTQEIb, BEBIYUCIUTE JOXOTHOCTh apOUTPAKHOTO MOPThEIIs.

Kpurepun ouenku:

- OTJIMYHO

MarucTpaHT jan HOJHbIe, pa3BEepHYThIE OTBETHI. [IpakTHueckas 4acTh pabOTHI BBIOJIHEHA
HOJHOCThIO 0€3 HeTOyHocTeW M omuboK. Marucrpant 0e3 3aTpyIHEHUH OTBETHJ Ha Bce
JIOTIOJIHUTEIIbHBIE BOIIPOCHI.

- XOpo1l0

[Ipu BBINOIHEHUH MPAKTUYECKON YacTU pabOThl JOMYIIEHbI HEeCyleCTBEHHbIe oHOKH. [1pu
OTBETE Ha JONOJIHUTEIbHbIE BOIPOCH! JOMYIEHbI HEOObIINE HETOYHOCTH.

- YAOBJIETBOPHUTEIbHO

Jloruka ¥ MOJHOTa OTBETA CTPAJAIOT 3aMETHBIMM M3bsIHAMU. 3aMETHBI MPOOeNbl B 3HAHUU
OCHOBHBIX MeTOJI0B. [Ipu perienun 3a1auu 10NyIIeHbI TPyOble OMUOKH.

- HEY/10BJICTBOPHUTEJIBHO

OOHapyXuBaeTcsi OTCYTCTBHE€ HaBBIKOB MPUMEHEHMS] TEOPETHYECKHX 3HAaHUN IpHU
BBIIIOJIHEHUH IIPAKTUYECKUX 3aJaHUI. MarucTpaHT He CMOT OTBETUTH Ha IOIIOJIHUTEIILHBIE BOIIPOCHI.

5. Y4eOHo-MeTOAMYECKOEe H HH(POPMALMOHHOE 00ecnedeHre JUCIUIIMHBI

5.1. IlepeyeHb OCHOBHOM M IONOJHUTEIbHON y4eOHOM JIUTEPATYPbl, HEOOXOAMMOM A5
O0CBOCHUSA NUCHUIIJIMHBbI

OcHoBHas1 iuTEparypa:

1. Konscaukona, E.P., bponmreiin, E.M. Matematuueckue MeTo 1l ((UHAHCOBOTO aHAIIN3A:
VYuebHoe nmocodue. — Yda, PULL baml'V, 2017. — 110c.; To ke [DneKTpoHHBIN pecypc]. -
URL:  https://elib.bashedu.ru/dl/local/Koljasnikova_Bronshtein Mat  metody  fin
analiza 2 izd_up_2017.pdf

2. KonscuukoBa, E.P. IlporHosupoBanue mokaszareneil ()MHAHCOBBIX PHIHKOB: ydeOHOE
nocoowue, 2-¢ u3., nom. u rnepepad. / E.P. Komscaukosa. — Yda: PUL] baml'VY, 2018. —
168 c.; To xKe [DneKTpOHHBIN pecypc]. - URL:



https://elib.bashedu.ru/dl/local/Koljasnikova_Bronshtein_Mat%20metody%20fin%20analiza_2%20izd_up_2017.pdf
https://elib.bashedu.ru/dl/local/Koljasnikova_Bronshtein_Mat%20metody%20fin%20analiza_2%20izd_up_2017.pdf

5.2.

https://elib.bashedu.ru/dl/local/Koljasnikova Prognozirovanie pokazat finans rynkov 2
izd up 2018.pdf

3. Kysnenos, b.T. UuBectunuu: yueoHoe nocodbue / b.T. Ky3nenos. - 2-¢ uzg., nepepad. u
nom. - Mocka: Onutu-Jlana, 2015. - 623 ¢; To xe [DnexkrponHsiii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=115019

4.

[TankuH, A.C. DKOHOMHYECKHE U (PMHAHCOBBIC PUCKHU: OIICHKA, YIPABJICHHE, TOPTHEIb
unBectuiwii / A.C. lllankun, B.A. [llankun. - 9-¢ uza. - Mocksa: M3naTenbcko-Toprosas
koprnopanust «JlamkoB u K°», 2014. - 544 c; To e [Dnexkrponusiii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=426438

JonosHUTeILHAS JJUTEpaTypa:

pecypc]. - URL:

1. Ackunamsu, B.M. IloprdenbHple MHBECTUIMH: Y4eOHO-METOAMYECKUH KOMILIEKC /
B.M. Ackunanzu, B.®. MakcumoBa. - MockBa: EBpasuiickuii OTKpbITIM HHCTUTYT, 2011.
- 120 C; To Ke [DneKTpOHHbIN
http://biblioclub.ru/index.php?page=book&id=90990

2.

bepzon, H.U. NunoBauuu Ha ¢unancossix peiHkax / H.W. bep3on, E.A. BysHosa,
B.Jl. I'asman; pen. H.W. bepzon, T.B. Tennosoii. - MockBa: M3narenbckuii 1oM Briciiei
mKonel dkoHoMmuKH, 2013. - 422 c¢; To xe [DOnexktponusii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=227273

Ilepeyenb pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHUKAIMOHHOM ceTH « UHTEepHET» N

nmporpaMmmHoOro oﬁecneqe}mﬂ, H606X0)]I/IMI)IX AJIs1 OCBOCHHUA JTUCHUIIJIHHBI

Ne HaumenoBanue MHTepHeT-pecypca Ccpuika (URL) HA
MuTepHET pecypce

1. denepanbHas ciyx0a rocy1apCTBEHHON CTaTHCTHKH Www.gks.ru

2. MunucrepctBo pruHaHCOB PO www.minfin.ru

3. MexnyHapoaHbIN BATIOTHBIN (HOH]T www.imf.org

4. LIeHTp MaKpOIKOHOMHUYECKOTO aHATH3a U KPAaTKOCPOYHOTO www.forecast.ru
HPOTHO3UPOBAHUS

o. TeppuropuaneHslit opran deaepanbHON CITyKObI www.bashstat.ru
rOCyIapCTBEHHOW CTaTUCTUKU 110 Pb

6. HNudopmanmonno-u3aarensckuii mentp «Crarucruka Poccum» | www.infostat.ru

7. Enuublii apXxuB SKOHOMHUYECKUX U COIMOJOTMUYSCKUX daHHbix  |http://sophist.hse.ru/
BIIS

8. WHpopMannoHHEIH TOPTa www.investfunds.ru

0. WHpopMannoHHEIH TOPTA www.finam.ru
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1. baza nanHbpIX nepuoauueckux u3aanuii Ha mwiargopme EastView: «BectHrkrn MocKOBCKOTO
yHUBepcuTeTay, «M3aanus no o0ecTBEHHBIM U T'YMaHUTapPHBIM HayKaM» -
https://dlib.eastview.com/

2. Nudopmanmonnas cucrema «EanHoe OKHO J0CTYyIMa K 00pa3oBaTeIbHBIM pecypcamy -
http://window.edu.ru

3. Hayunas snekrponnast 6ubanoreka eLibrary.ru - http://elibrary.ru/defaultx.asp

4. CnpaBouno-nipaBoBas cucrema Koncynprant [Limtoc - http://www.consultant.ru/

5. DneKkTpoHHass OMOJIMOTEYHAS CUCTeMa «Y HUBEPCUTETCKass OMOIMOTEeKa OHJIAH) —
https://biblioclub.ru/

6. DnexkrponHas oubaunoreunas cucrema «9b baml'Vy — https://elib.bashedu.ru/

7. DnekTpoHHas OMbIMoTeYHas cucteMa u3aaresbeTa «Jlanpy — https://e.lanbook.com/
8. DnexTpoHHbIii Katanor bubmuorexku baml'y — http://www.bashlib.ru/catalogi.

9. ApXUBBI Hay4YHBIX )KypHaJI0B Ha iatrGopme HIMKOH (Cambridge University Press,
SAGE Publications, Oxford University Press) - https://archive.neicon.ru/xmlui/

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

11. N3narensctBo «Taylor&Francisy - https://www.tandfonline.com/

12.  Windows 8 Russian. Windows Professional 8 Russian Upgrade /lorosop Nel104 ot
17.06.2013 r. JIutien3uu 6eccpodHbIe.

13. Microsoft Office Standard 2013 Russian. Jlorosop Nel14 ot 12.11.2014 r. JTunen3uu
OeccpoUHbIe.



6. MarepuajbHO-TeXHHMYeCKasi 0a3a, He00X0aUMAas JJIS1 OCYlIeCTBJICHUS
00pa3oBaTeILHOIO NMpolecca no TUCHHIINHE

HaumenoBanue
CIeIUATN3NPOBAHHBIX
ayIUTOpHUii, KAOMHETOB,

Bua 3ansaruii

HaumenoBanmne o0opynoBanus,
MPOrpaMMHOT0 obecredeHust

JabopaTopuii
Yueonas  aymuropusa s | Jleknuu VYuebnas Mebeb, JIOCKa,
NPOBeEACHUS 3aHATUHI NPOCKUUOHHBIA  3KpaH, IPOEKTOP,
JexuuonHoro tuma: NelNe 107, MIepCOHANIbHBIE KOMITBIOTEPHI.
108, 110, 111, 114, 122, 204, 207, 1.Windows 8 Russian. Windows

208, 209, 210, 212, Ne 213, 218,
220, 221, 222, 301, 305, 307, 308,
309, 311a, 3118, 312.

Professional 8 Russian Upgrade.
JoroBop Ne 104 ot 17.06.2013 .
Jlunensun — GeccpoyHbIe.

2.Microsoft Office Standard 2013

Russian. JloroBop Ne 114 or
12.11.2014 T. JInuensun —
OeccpoyHbIe.
Yueonas  ayauropusi s | [Ipaktuueckue/cemunapckue | YueOHast Me0ers, JTOCKa,
NMpoBeIeHus 3aHATHI | 3aHATHS NPOEKIMOHHBIA  9KpaH, IIPOEKTOP,

cemuHapckoro tuma: NeNe 107,
108, 110, 111, 114, 122, 204, 207,
208, 209, 210, 212, 213, 218, 220,
221, 222, 301, 305, 307, 308, 309,
311a, 311s.

IEPCOHAJIBHBIC KOMITBIOTEPHI.
1.Windows 8 Russian. Windows
Professional 8 Russian Upgrade.
Horosop Ne 104 ot 17.06.2013 .
Jlunensuu — GeccpoyHbIE.
2.Microsoft Office Standard 2013

Russian. JloroBop Ne 114 ot
12.11.2014 T. JInuensun —
OeccpouHbIe.
YuedHas ayaAuTOpHUs nas | I'pynmnoseie n | YueOHasg Me0enb, JIOCKa,
NMpoOBeeHUs] TPYNNOBBLIX W | MHAWBHIyaJbHbIC MPOCKIIMOHHBIA  JKpaH, IMPOEKTOp,
HHIMBUIYAJIbHBIX KOHCYJIbTAITHIA MIEPCOHATILHBIC KOMITHIOTEPHI.
KoHcyabTamuii: 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, HoroBop Ne 104 ot 17.06.2013 .
220, 221, 222, 301, 305, 307, 308, Jlunensun — GeccpodHsbIe.
309, 311a, 311s. 2.Microsoft Office Standard 2013
Russian. JToroeop Ne 114 or
12.11.2014 T. JInuensnn —
OeccpoyHbIe.
Yueonas  ayauropusi  jus | Tekymuii — KoHTponb U | YueOHas Mebeb, JIOCKa,
TeKyIero KOHTPOJIsI H | TIPOMEXKYTOYHAS aTTECTAIMs | MPOCKIIMOHHBIA  JKpaH, IMPOEKTOp,
NMPOME:KYTOYHOH aTTecTallMu: MepPCOHAITBHBIE KOMITBIOTEPHI.
NeNe 107, 108, 110, 111, 114, , 1.Windows 8 Russian. Windows
122,204, 207, 208, 209, 210, 212, Professional 8 Russian Upgrade.

No 213, 218, 220, 221, 222, 301,
305, 307, 308, 309, 311a, 311s.

Horosop Ne 104 or 17.06.2013 .
Jlunen3un — OECCpOYHEIE.
2. Microsoft Office Standard 2013

Russian. JToroeop Ne 114 or
12.11.2014 I. JInnensuu —
OeccpoyHbIe.
IHomenenus mast | CamocrosiTenbHas paborta YyeOnast MeOenb, TEpPCOHANbHBIE
caMocCTosITeJIbHO# padoTbr: 302 KOMIBIOTEpEl B KoMmruiekte HP,
YUTANBHBIA 3a7 (TyMaHUTapHBIN MOHOOJIOK, TIePCOHABHBIH

KOPITYC).

KOMITBIOTED B KOMIUIEKTE MOHOOJIOK

iRU.







