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1. Ilepeyenn nuIaHNpyeMbIX pe3yJIbTATOB 00y4eHHS M0 JUCIUIIHHE, COOTHECEHHBIX €

IJIAHMPYEMbIMH Pe3yJIbTATaAMM 0CBOEHUsI 00pa30BaTeIbHON MPOrpPaMMbI

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

Pe3ynbrarel 00yueHus

dopmupyemast KOMIIETSHIUS (C
YKa3aHHUEM KOJa)

[Tpume
YaHUe

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 chepe
npodeccnoHaTbHON PUHAHCOBOMA
JESTeIbHOCTH B 00JIaCTH (PMHAHCOB U
KpE/INTA, 1aBaTh OICHKY U
UHTEPIIPETUPOBATH MMOJTYYCHHBIE B XO/I€
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 UCCIeIOBAHUS
Ymenus (1. VYmers:  moaroroButh | IIK-20 criocoGHOCTBIO OCYIIIECTBIIATH
UCXOJHYI0 HMH(pOpMAIUIO [UIsl | pa3pabOTKy TEOPETHUECKUX U HOBBIX
MTOCTPOCHHUS 9KOHOMHUKO- | IKOHOMETPHUECKUX MOJIeIICH
MaTeMaTHYeCKON MOJIEJH, | HCCIEAYEMBIX MPOIIECCOB, IBICHUI U
dhopmann3oBaTh 00BEKTOB, OTHOCSIINXCS K cepe
paccmarpuBaeMyro  mpoOseMy | mpodeccnoHanbHON PHUHAHCOBOM
yepes KOHKPETHBIE | IeATeIbHOCTU B 00J1acTH (DMHAHCOB U
MaTeMaTHYeCKHe 3aBUCHUMOCTH, | KPEAMTa, 1aBaTh OIICHKY U
aHATM3UPOBATH YHCIICHHBIC | HHTEPIPETUPOBATH TIOJTyYECHHBIC B X0OJIe
pEe3yNnbTaThl, OILEHUBATh UX | UCCIECIOBAHMS PE3YJIbTATHI
aJICKBAaTHOCTh peaTbHBIM
JTAHHBIM
2. YMerTs: nonobpars | IIK-19  cnocoGHOCTE  OCYIIECTBIATH
COOTBETCTBYIOLIME METOABI s | cOOp, 00paboTKy, aHAIN3 u
PCHICHMS IIPAKTUYICCKUX 3a1a4 CUCTEeMaTH3alni0 HHPOPMAIUH IO TeMe
WCCNeAOBaHUs, BBHIOOP METOAOB |
CPEICTB pelIeHHs 3a1a4 UCCIEIOBAHUS
Brnane- 1. Brianers: ITK-20 crmocoOHOCTHIO OCYIIECTRIISATh
HUS METOJIONIOTUEH  MOCTPOCHHSI, | pa3pabOTKy TEOPETUUECKUX U HOBBIX
(HaBBIKM / | aHAJIM3a W TPHMEHEHUS | SKOHOMETPUYECCKHX MOJICIICH
OTIBIT MaTEeMAaTHYECKUX METOJOB H | HCCIEAYEMBIX MPOIECCOB, IBICHUHN U
NeSATeNIbH | MOJIEJICH B 9KOHOMHKE 00BEKTOB, OTHOCAIIUXCS K cepe
OCTH) npodeccuoHanbHON (PUHAHCOBOM

JeSITeIbHOCTH B 00JIaCTH (PMHAHCOB U
KpEaWTa, AaBaTh OLEHKY U




WHTEPIIPETUPOBATH MMOJTYYEHHBIE B X0OJI€
HCCIIEIOBAHMSI PE3YJIbTAThI

2. Bnanets: metomonorueii | [IK-19 cnocoOHOCTH — OCYIIECTBIIATH
cbopa, 00pabOTKH, aHATIHM3A coop, 00paboTKy, aHaIu3 u
U CHCTEMAaTU3aLUU CHUCTEMAaTH3aIMI0 HHPOPMALIUH TI0 TEME
uHbopmamu HcCheAoBaHusl, BBHIOOP METOAOB U

Cp€ACTB PCIICHUA 3aaa4 UCCIICAOBaHUA

2. Leap 1 MecTO AMCUMIIMHBI B CTPYKTYpe 00pa3oBaTe/IbHOM NPOrpaMMbl

HucuuiuinHa «MartemaTtuyeckoe oOecnieueHue (MHAHCOBBIX pPEIIEHUH» OTHOCUTCA K
BApUATUBHON YaCTH.

HucuuruinHa usydaercst Ha 1 kypee B 1 cemectpe.

Lenpro mM3ydeHHs] TUCHMIUIMHBI «MaremaTnyeckoe oOecriedeHrne (UHAHCOBBIX PEIICHHI
ABJIACTCS TEOPETUYECKMX 3HAHMM M NPAKTUYECKUX HABBIKOB JUId PEUICHHMs Hay4dHO-
HCCIIENOBATENIbCKUX W NPUKIAJHBIX 337a4, CBSI3aHHBIX C METOJAaMU KOJIMYECTBEHHOI'O AaHAIN3a
(MHAHCOBBIX PELICHUH.

JIisi OCBOGHHUSI JUCHUIUTUHBI HEOOXOTUMBI KOMIIETCHIUH, C(HOPMHUPOBAHHBIE B pPaMKax
u3ydeHus 0a30BBIX pa3/ieioB MaTeMaTHKH, (PUHAHCOBOM MaTeMAaTHUKU, 3KOHOMETPUKH.

HucumumHa «Marematuyeckoe —obOecriedeHne  (PUMHAHCOBBIX — pEIICHUI»  SBISAETCS
HE00XO0IMMOM MPH MPOXOXKAECHUU TPOU3BOICTBEHHOMN U IPEAUIUIOMHOM NPAKTHUK, JUI BBIIOJHEHUS
HAYYHO-HMCCIIEIOBATEIBCKONH pPa0OThI, TMOATOTOBKM W 3alIUTHl BBITYCKHOW KBaJIM(UKAITMOHHOU
paboTHI.

3. Conep:xanue padoyeil nporpamMmsl (00beM TUCHHUIIMHBI, TUNIBI M BUABI Y4eOHbIX
3aHATHI, Y4eOHO-MeToAMYecKoe odecnedyeHre CaMOCTOSATeIbHOI padoThl 00y4arOIINXCS)



MHWHOBPHAYKU POCCUN

®I'BOY BO «BAILIKMPCKUI TOCYJIAPCTBEHHBI YHUBEPCUTET»
NMHCTUTYT 9KOHOMUKU, PUHAHCOB U BU3HECA

COJEPXKAHUE PABOYEM ITPOI PAMMBI

JAUCHUITIIMHBI MaremaTrueckoe obecreucHre (bI/IHaHCOBI)IX peH_ICHI/Iﬁ

Ha 1 cemecTp
O4HOU (hOpPMBI 00yUEHUS

Bua pa6otsl

O0beM TUCHUNINHBI

O6mas Tpynoemkocts nucuuruinisl (3ET / gacoB) 3/108

Y4eOHBIX YaCOB HAa KOHTAKTHYIO PabOTy C MPEIoaBaTeicm: 23,2
JIEKIIUHT 6
NPAaKTUYCCKUX/ CEMUHAPCKUX 8
71a00paTOPHBIX 8

Apyrux (TpymnmoBasi, HHAUBUIyaIbHass KOHCYJIbTAINS U UHBIC BUIBI

y4eOHOM NesTeTbHOCTH, IPEAyCMaTPUBAIOIINE pa0OTy 00yJarOIIUXCsI

¢ npenogaBarenem) (OKP) 1,2

Y4eOHBIX 9YaCOB HA CAMOCTOSATEIbHYIO0 paboTy obyuaromuxcs (CP) 48,8

Y4eOHbBIX YaCOB Ha OJITOTOBKY K

sKk3aMeny/3auety/mudepennmuporannomy 3adery (KorTposs) 36

®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
cTyneHTam (Homepa CTYAECHTOB paboThI,
JIK [TP/CEM JIP CP U3 CITUCKA) KOMITBIOTEPHbBIE
TECTBI U T.II.)
1 2 3 4 5 6 7 8 9
Moayap 1. ®@uHaHCOBBIE ONEPAINH, IKBHBAJEHTHOCTH MPOLEHTHBIX CTABOK M 0053aTeJIbCTB, MOTOKH MUIaTexKeil
1. | IlpoueHTHBIE M OUCKOHTHBIC 2 2 2 10 U3 OCHOBHOTO CITHCKA! u3 ocHoBHOTO | IIpoBepka BBHINOJIHCHUS
CTaBKH.  ODKBHUBAJCHTHOCTB 1 CIIUCKA: NPaKTUYECKUX 3aJaHul
CTaBOK M 00S3aTeNbCTB. 1: ¢.6-69, c.90-99
®duHaHCOBBIE  PEHTHl U
METOIbl HUX HCCICIOBaHUS.
[IpakTHyeckoe MpUMEHEHHE
(MHAHCOBBIX PEHT.
OuHAHCOBBIE pacyeTbl IpU
Ppa3JINMIHbIX cXemMax
MOTAIICHUSI JoIITa.
PeTtpocnekTuBHBII u
NEePCIEKTUBHBII METOHBI
pacyera ocraTtka JoJira Io
KPEAUTY. Mertonsl
HCCIICIOBAHMUS
WHBECTULMOHHBIX IPOEKTOB.
dopmupoBanue noptens u3
MHBCCTUIIMOHHBIX MPOCKTOB.
Moayab 2. MojaeaupoBaHue U aHAJIU3 (PHHAHCOBBIX HHBECTHIIMIA
2 OOumpe  NpUHOWIBL  OpU 0,5 1 1 4 13 OCHOBHOTI'O CIIMCKA! u3 ocHoBHOTo | IIpoBepka BbINOIHEHUA
MOJEIUPOBAHUN LIEHBI 1,3 CIIHCKa! IPaKTUYECKUX 3aJaHUi
(MHAHCOBBIX aKTHBOB. 1: ¢.69-90,c.99-101
MopenupoBanue LIEHBI 3:¢.397-410
aKIMH. MoaenupoBanue

LIEHBI OOJINTaIHH.




XapakTepuCTHKH 0,5 6 13 OCHOBHOTO CITHCKa! 13 OCHOBHOTO [TpoBepka BBINOIHEHUS
(PMHAHCOBBIX WHCTPYMEHTOB. 2,3, CIIHCKa! MPaKTHYECKUX 3a1aHUN
JoxonHocTs U puck. Mepsl W3 JTOIMOJHUTEIBHOIO 2: ¢.5-62,
pHCKa. BomarunsHOCTE CIINCKA: 3:¢.378-397,
aKTHBa,  IIOJyOTKJIOHCHHE, 2 13 IOTIOJTHUTEIBHOTO
HETapaMeTPUIecKoe " CTIHCKa!
apaMeTpUIecKoe 2: ¢.258-361
OILICHUBaHHE VaR.
KoaddumumenT Gera.
[MoprdensHoe 0,5 1 1 4 13 OCHOBHOTO CITHCKa: U3 OCHOBHOTO IIpoBepka BBINOIHEHUS
HHBECTUpOBaHue. BiusgHue 2-4, CIIHCKa! IIPaKTUYECKUX 3aJaHU
JMBEpCUPUKALIIH Ha U3 JIOTIOJIHUTEIBHOTO 2: ¢.45-62,
BOJIATWJIHOCTB  MOpPTQels. CIIHCKa: 3: ¢.508-543,
OnruManbHbIH 1 4: ¢.344-392,
WHBECTHLMOHHBIA TOPTQEIH 13 IOTIOJTHUTEIBHOTO
pu Pa3IUIHBIX CIIHCKa!
OTpaHUICHUSIX. 1:c. 8-87
VYnpasienne opTdenemMm 0,5 1 1 4 W3 OCHOBHOTO CITHCKA! 13 OCHOBHOTO [IpoBepka BEIOITHEHUS
akTHBOB.  [laccuBHas 2,3 CIIHCKa! MPAaKTHYECKNX 3a1aHUH
aKTHBHAS CTpaTeruu 2:¢.116-123
yIpaBJIeHUsI noprdenem. 3:¢.543-559
Ioxa3zarenn 3¢ GHEeKTHBHOCTH
yIIpaBJICHUS noptdenem
(10XOAHOCTD, pHCK,
ko3(¢punmenter  TpeliHopa,
lTapna, ungexc JlkeHceHa).
OreHka 3¢ PEKTHBHOCTH
YIpaBIeHUS noptgenem
(maem) MEHEPKEpOM
YIpaBJISIONIed KOMIIaHUH.
Monyap 3. Mojein oneHKH TOXOAHOCTH AKTHBOB
OO6z0op  Mozmeneil  pbIHKa 0,5 1 1 6 U3 OCHOBHOTO CITUCKa: 13 OCHOBHOTO IIpoBepka BhINOIHEHHS

LIEHHBIX Oymar.

Mopenu oLeHKH JOXOJHOCTH
aKTHBOB. MoJenb OICHKH
CTOMMOCTH OTIEIBLHOIO
aKTUBa (CAPM).

2-4

CIIHACKA:
2:¢.66-91

3: ¢.327-349
4:¢.392-410

MMPAaKTUYCCKUX 3a}1aH1/1171




XapakTepucTUKU 0ota-
ko3 punmenra aKTHBa,
noptgenst.  PolHOUHBIH U
HEPBIHOYHBIN PUCKU aKTHBOB.
Anpda aktmBa, mOpTdemns.
Kpuruka mogenmu CAPM u ee
MPaKTHYECKOE IPUMEHEHNE.

PoiHounas wmopens Ilapma
(MHIEKCHAS MOJIETIB).
CooTHOIIEHHE PBIHOYHOIO U
HEPBIHOYHOTO pucka B
mozaenu Ilapna. Ilpuuunsl
paznenenus pucka. CuHTE3
mozaenu Illapma u CAPM.
OCHOBHBIE OTJIHNYHAS MOJIEIN
CAPM u pbIHOYHOW MOJETH.

0,5

4,38

U3 OCHOBHOTI'O CITMCKa:

2

U3 OCHOBHOTI'O
CIIMCKa:

2:¢.91-102

[TpoBepka BBITIOTHEHHS
MPAaKTHYECKNX 3aaHUH

dakTopHBIE MOJICTIH.
®daktopHBI 1 He)aKTOPHBIN
pucku.  OtpacneBble  WIH

CEKTOPHEIC (haxTopHBIE
MO/JIEIH. Mogaens
apOUTPaXKHOTO
1IeHO00pa30BaHUsI.
OcCHOBHBIE MOJIOKEHU S
MOJIEH apOUTpaXHOTO
1IeHO00pa30BaHUsI.

ApOuTpaxXHBIi  TOPTQEIH.
Wurepnperanust mapamerpos
A0 m Al, cuHTe3 Mojenen
apOHUTpaKHOTO
neHooOpaszoBanust u CAPM.
WHTepnpeTanuss napaMeTpoB
A0 u Ak it MEOTOAKTOPHOM
MOJETH apOUTPaKHOTO
[IeHO00pa30BaHUsI.

10

U3 OCHOBHOTI'O CITMCKa:

2,4

M3 OCHOBHOT'O
CITHCKA:
2:¢.102-116
4: ¢.452-458

[TpoBepka BBITIOTHEHHS
MPAaKTHYECKNX 3a1aHUH




IlogroToBka K 9K3aMCHY

36

Jpyrue (rpymnmosas,
WHMBUTyaTbHask KOHCYIbTaIUs

Y MHBIE BUIBI yIeOHOM
JeSATEIILHOCTH,
MpeaycMaTpUBaloIue padoTy
oOyyaronxcs ¢
TIpero1aBaTesneM)

1,2

Bcero yacoB:

86

10



MHWHOBPHAYKU POCCUN

®I'BOY BO «BAILIKMPCKUI TOCYJIAPCTBEHHBI YHUBEPCUTET»
NMHCTUTYT 9KOHOMUKU, PUHAHCOB U BU3HECA

COJEPXKAHUE PABOYEM ITPOI PAMMBI

JAUCHUITIIMHBI MaremaTruueckoe ooecreucHue (bl/IHaHCOBBIX peH_ICHI/Iﬁ

Ha 1 cemecTp
3a04HOM (OpMBI OOYIECHHS

Bua pa6otsl

O0beM TUCHUTLINHBI

O6mas Tpynoemkocts nucuuruinisl (3ET / gacoB) 3/108

YyeOHBIX YaCOB Ha KOHTAKTHYIO pa0OTy € MPENo aBaTesIeM: 17,2
JIEKIIUHT 4
MPAKTHYCCKUX/ CEMUHAPCKUX 8
71a00paTOPHBIX 4

IpyTUX (TPYyNIOBasi, MHAUBUIYyaTbHAs KOHCYJIBTAIS U MHBIC BUIBI

y4eOHOU JesTeNbHOCTH, IPEelyCMaTPUBAIOLINE padOTy 00yJaroIMnXCcs

C TIPero/IaBaTesieM) 1,2

VY4eOHbBIX YaCOB Ha CAMOCTOATENIbHYIO paboTy oOyuarommxcs (CP)

BKJIFOYasl [MOJITOTOBKY K 9K3aMeHY/3a4eTy (KOHTPOJIb) 81,8

9

®opma(bl) KOHTPOJIS:
Dx3ameH 1 cemectp

11



dopma U3ydyeHHUs] MaTEpUAIIOB: JICKIIHH, ®dopma TEKyIIEero
MPAKTUYCCKUC 3aHATUA, CCMUHAPCKUC OcHOBHas 1 KOHTPOJIA
3aHATHA, J'Ia60paTOpHBIe pa6OTBI, JOITIOJIHUTCJIbHAaA 3a,Z[aHI/IH 110 yCI€Ba€MOCTHU
Ne T x caMmocTosiTenbHas paboTa u auTeparypa, CaMOCTOATEIBHON (KOJIIIOKBUYMBI,
n/m CMa I coneparanie TPYAOEMKOCTh (B yacax) pEeKOMeHTyemast pabote KOHTPOJIbHBIE
cTyneHTam (Homepa CTYAECHTOB paboThI,
JIK [TP/CEM JIP CPC U3 CIIHMCKA) KOMITBIOTEPHbBIE
TECTBI U T.II.)
1 2 4 5 6 7 8 9 10
Moayap 1. ®PuHaHCOBBIE ONEPAIMH, IKBHBAJEHTHOCTH MPOLEHTHBIX CTABOK M 0053aTeJIbCTB, NOTOKH MJIaTexKeil
1 | IlpoueHTHBICE W AHMCKOHTHBIC 0,5 2 15 U3 OCHOBHOTO CITUCKA! u3 ocHoBHOTO | IIpoBepka BBHINOJIHEHUS
CTaBKH.  ODKBHUBAJICHTHOCTB 1 CIIUCKA: NPaKTUYECKUX 3aJaHul
CTaBOK M 00S3aTeNbCTB. 1: ¢.6-69, c.90-99
®duHaHCOBBIE  PEHTHl U
METOAblI HX HCCICOOBAHUA.
IIpakTuueckoe IpUMEHEHUE
(MHAHCOBBIX PEHT.
OuHAHCOBBIE pacyeTbl IpU
Ppa3JINMIHbIX cXemMax
MOTAIICHUSI JoIITa.
PerpocnekTruBHbII u
NEePCIICKTUBHBII METOHBI
pacyera ocraTka JoJira Io
KPEAUTY. Mertonsl
HCCIICIOBAHHUS
WHBCCTUIIUOHHBIX ITPOCKTOB.
dopmupoBanue oprhens u3
MHBCCTUIIMOHHBIX MIPOCKTOB.
Moayab 2. MojaeaupoBaHue U aHAJIU3 (PHHAHCOBBIX HHBECTHIIMIA
2 OOumupe  NpUHOUIBL  OpU 0,5 1 1 6 13 OCHOBHOTO CITHCKa: u3 ocHOBHOTO | IIpoBepka BBHIIOTHEHUS
MOJEIUPOBAHUN LIEHBI 1,3 CIIHCKa! IPaKTUYECKUX 3aJaHUi
(bMHAHCOBBIX aKTHBOB. 1: ¢.69-90,c.99-101
MopenupoBanue LIEHBI 3:¢.397-410
aKIIUH. MopenupoBanue

LIEHBI OOJIMTaluH.
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XapakTepuCTHKH 0,5 12 13 OCHOBHOTO CITHCKa! 13 OCHOBHOTO [TpoBepka BBINOIHEHUS
(PMHAHCOBBIX WHCTPYMEHTOB. 2,3, CIIHCKa! MPaKTHYECKUX 3a1aHUN
JoxonHocTs U puck. Mepsl W3 JTOIMOJHUTEIBHOIO 2: ¢.5-62,
pHCKa. BomarunsHOCTE CIIMCKA: 3:¢.378-397,
aKTHBa,  IIOJyOTKJIOHCHHE, 2 13 IOTIOJTHUTEIBHOTO
HETapaMeTPUIecKoe " CTIHCKa!
apaMeTpUIecKoe 2: ¢.258-361
OILICHUBaHHE VaR.
KoaddumumenT Gera.
[MoprdensHoe 0,5 1 1 8 13 OCHOBHOTO CITHCKA! U3 OCHOBHOTO [TpoBepka BbINOIHEHHS
HHBECTUpOBaHue. BiusgHue 2-5 CIIHCKa! IIPaKTUYECKUX 3aJaHU
JTUBEpCUPHUKAIIAN Ha 2:¢.45-62
BOJIATWJIHOCTB  MOpPTQels. 3: ¢.508-543
OnTrUMasbHbIH 4: ¢.344-392
WHBECTHUITUOHHBIN TOPTQENb 5:c. 8-87
pu Pa3IUIHBIX
OTpaHUICHUSIX.
VYnpasienne opTdenem 0,5 1 1 8 W3 OCHOBHOTO CITHCKA! 13 OCHOBHOTO [IpoBepka BEIOITHEHUS
akTHBOB.  [laccuBHas 2,3 CIIHCKa! MPAaKTHYECKNX 3a1aHUH
aKTUBHAas CTpaTeruu 2:¢.116-123,
yIpaBJIeHUsI noprgenem. 3:¢.543-559
Ioxa3zarenn 3¢ GHEeKTHBHOCTH
yIIpaBJICHUS noptdenem
(10XOAHOCTD, pHCK,
ko3(¢punmenter  TpeliHopa,
lTapna, ungexc JlkeHceHa).
OreHka 3¢ PEKTHBHOCTH
YIpaBIeHUS noptgenem
(maem) MEHEPKEpOM
yIpaBJISIONIed KOMIIAHHUH.
Monyap 3. Mojein oneHKH TOXOAHOCTH AKTHBOB
OO6z0op  Mozmeneil  pbIHKa 0,5 1 10 U3 OCHOBHOTO CITUCKa: 13 OCHOBHOTO IIpoBepka BhINOIHEHHS

LIEHHBIX Oymar.

Mopenu oLeHKH JOXOJHOCTH
aKTHBOB. MoJenb OICHKH
CTOMMOCTH OTIEIBLHOIO
aKTUBa (CAPM).

2-4

CIIHACKA:
2:¢.66-91,

3: ¢.327-349,
4:¢.392-410

MMPAaKTUYCCKUX 3a}1aH1/1171




XapakTepucTUKU 0ota-
ko3 punmenra aKTHBa,
noptgenst.  PolHOUHBIH U
HEPBIHOYHBIN PUCKU aKTHBOB.
Anpda aktmBa, mOpTdemns.
Kpuruka mogenmu CAPM u ee
MPaKTHYECKOE IPUMEHEHNE.

PoiHounas wmopens Ilapma
(MHIEKCHAS MOJIETIB).
CooTHOIIEHHE PBIHOYHOIO U
HEPBIHOYHOTO pucka B
mozaenu Ilapna. Ilpuuunsl
paznenenus pucka. CuHTE3
mozaenu Illapma u CAPM.
OCHOBHBIE OTJIHNYHAS MOJIEIN
CAPM u pbIHOYHOW MOJETH.

0,5

6,8

U3 OCHOBHOTI'O CITMCKa:

2

U3 OCHOBHOTI'O
CIIMCKa:

2:¢.91-102

[TpoBepka BBITIOTHEHHS
MPAaKTHYECKNX 3aaHUH

dakTopHBIE MOJICTIH.
®daktopHBI 1 He)aKTOPHBIN
pucku.  OtpacneBble  WIH

CEKTOPHEIC (haxTopHBIE
MO/JIEIH. Mogaens
apOUTPaXKHOTO
1IeHO00pa30BaHUsI.
OcCHOBHBIE MOJIOKEHU S
MOJIEH apOUTpaXHOTO
1IeHO00pa30BaHUsI.

ApOuTpaxXHBIi  TOPTQEIH.
Wurepnperanust mapamerpos
A0 m Al, cuHTe3 Mojenen
apOHUTpaKHOTO
neHooOpaszoBanust u CAPM.
WHTepnpeTanuss napaMeTpoB
A0 u Ak it MEOTOAKTOPHOM
MOJETH apOUTPaKHOTO
[IeHO00pa30BaHUsI.

0,5

16

U3 OCHOBHOTI'O CITMCKa:

2,4

M3 OCHOBHOT'O
CITHCKA:
2:¢.102-116
4: ¢.452-458

[TpoBepka BBITIOTHEHHS
MPAaKTHYECKNX 3a1aHUH
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DK3aMeH

Jpyrue (rpymnmosas,
WHMBUTyaTbHask KOHCYIbTaIUs

Y MHBIE BUIBI yIeOHOM
JeSATEIILHOCTH,
MpeaycMaTpUBaloIue padoTy
oOyyaronxcs ¢
TIpero1aBaTesneM)

1,2

Bcero yacoB:

92

15



4.1 llepeyeHb KOMIIETEHIIHII ¢ yKa3aHMEM 3TANOB UX ()OPMHUPOBAHUSA B MpoLiecce 0CBOeHHsI 00pa3oBaTe/IbHOI NMporpamMmel. Onucanmne

4, DoH/1 OLIEHOYHBIX CPEJCTB MO JUCHHUIIHHE

noxKasarejied u KpUTEPUEB OLNCHUBAHUSA KOMIIeTEHIINi Ha PA3JTHYHBIX Tanax ux (l)OpMI/IPOBaHI/Iﬂ, OIIMCAHHuC IIKAJ OHCHUBAHUA

ITK-20 ciocoGHOCTH OCYIIECTBIATH Pa3pabOTKy TEOPETUUECKUX M HOBBIX SKOHOMETPHUECKUX MOJIENIEH HCCIEeTyEMBIX MPOLIECCOB, IBICHUHN U

00BEKTOB, OTHOCAIIUXCS K cpepe mpodeccruoHanbHON (PUHAHCOBOW AESTEILHOCTU B 00J1aCTH (PUHAHCOB M KPEIUTAa, 1aBaTh OLIEHKY U
MHTEPIPETUPOBATH MOJTYUEHHbIE B XO/I€ UCCIIEIOBAHUS PE3YIbTAThI

Jrtan (YypoBeHb)

Inanupyemsble pe3yJibTaThl
00yueHust

Kpurtepun oueHnBaHus pe3yJibTaTOB 00y4eHUs

OCBOCHUSA (mokazaTenu JOCTHKEHUS 5 3 4 5
KOMIIeTeHIIUH 3a/1aHHOTO YPOBHSI OCBOCHUSI
KOMITCTCHITH )
[TepBrorit aTan | 3HaATH: OCHOBHBIE Tunel | parMeHTapHbIE Henousnbie Cdopmuposannsie, | ChopMupOBaHHEBIE
(ypoBeHb) MaTeMaTHUYeCKUX METOAOB U | IPEACTaBleHUs 00 | mpeacTaBieHUs 00 | HO  cojepiKallue | CUCTeMaTHYecKue
MOJieJIe,  NPUMEHSEMBIX B | OCHOBHBIX  THUIIAX | OCHOBHBIX  THIIAX | OTJEJIbHbBIE IpeJCTaBlIeHUs 00
HYKOHOMHUKE MaTeMaTHYECKHX MaTEMAaTHYECKUX npoOebt OCHOBHBIX  THIIaX
METOJI0B U | METOJIOB U | Ipe/cTaBiIeHus] 00 | MaTeMaTHYeCKUX
MOJIENEH, MOJIENEH, OCHOBHBIX  THUIIaX | METO/OB U
MPUMEHSEMBbIX B | IPUMEHSEMBIX B | MaTEMaTUYECKUX MojieneH,
9KOHOMHUKE 9KOHOMHMKE METO/I0B U | IPUMEHSIEMBIX B
MOJEIIEH, 3KOHOMHUKE
IPUMEHSEMBIX B
9KOHOMHKE
Bropoii oTann | YMeTb: IOArOTOBUTH UCXOAHYIO | PparMeHTapHbIE B nenom B nenom CdopmupoBanHoe
(ypoBeHb) WH(pOPMAITUIO 711 TOCTPOEHUS | YMEHUS YCIIEIIHOE, HO HE YCIIELIHOE, HO YMEHHE
9KOHOMMKO-MATEMATHUUECKOM IIOArOTaBIIMBATh CHUCTEMATUYECKOE | COAEprKallee MOIrOTaBINBATh
MozenH, (popmanu3oBarh HCXOHYIO yMEHHE OTJIeJIbHbIE HCXOHYIO
paccMaTpuBaemMylo nmpobiaemy uHbOpMaLMIO IS | TOATOTAaBIMBATh po6esbl yMeHHe UH(POPMALIUIO IS
yepe3 KOHKPETHBIE MTOCTPOCHUS HCXOJHYIO MO/ArOTaBIUBATh MIOCTPOCHHUS
MaTEMaTHYECKHUE 3aBUCUMOCTH, | YKOHOMMKO- UHGPOPMALIMIO U1 | UCXOJHYIO 9KOHOMMKO-
aHAJIM3UPOBATh YUCIICHHBIE MaTeMaTH4eCKOn MIOCTPOCHHUS nH(pOpMaLIMIO TSI | MAaTeMaTUYEeCKOM
pE3yJIbTaThl, OLIEHUBATh UX MOJIETH, 9KOHOMMKO- IIOCTPOEHHUS MOJIENH,
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aJICKBaTHOCTh PEAJIbHBIM
JTaHHBIM

hopmanmn3oBaTh
paccMaTpuBaeMyIo
npobieMy  uepes
KOHKpETHBIC
MaTeMaTHYECKUE
3aBUCHMOCTH,
aHaJM3UPOBATh
YHCIICHHBIC
pe3yIIbTaThI,
OIICHUBATH ux
aJICKBaTHOCTh
pEeATbHBIM JTaHHBIM

MaTEeMaTU4YECKON
MOJIETIH,
(hopmanmn3oBaTh
paccMaTpuBaeMyro
npo0jemMy uepes
KOHKpETHBIC
MaTeMaTU4ecKue
3aBUCHMOCTH,
aHAIM3UPOBATh
YHUCIICHHBIC
pe3yNIbTaThl,
OIICHUBAThH WX
a/IeKBaTHOCTh
pEATbHBIM JTaHHBIM

9KOHOMMKO-
MAaTeMaTU4ECKON
MOJIEIH,
(hopmann3oBaTh
paccMaTpuBaeMyro
npoGyeMy uepe3
KOHKPETHbIE
MaTEeMaTUYECKUE
3aBUCHMOCTH,
aHAJIM3UPOBATH
YHCIICHHBIC
pe3ybTaThI,
OLICHUBATb UX
aJICKBaTHOCTD
pealbHbIM JIaHHBIM

dbopmanrzoBaTh
paccMaTpuBaeMyo
npo0jemMy uepes
KOHKPETHBIE
MaTeMaTHYECKUe
3aBUCHMOCTH,
aHAJTM3UPOBATh
YHUCIICHHBIC
pe3yJIbTaThI,
OIICHUBAThH WX
aJICKBaTHOCTh
pPEATbHBIM JIaHHBIM

Tperuit 3Tan
(YpoBeHb)

BnaneTs: MeTooIoTHei
MOCTPOEHUS, aHAIN3a U
HpI/IMeHeHI/ISI MATEMATUYCCKUX
METOJ0B U MOJEIEH B SKOHOMUKE

®parMeHTapHOE
BJIaJIcHUE
METOJIOJIOTHEH
IIOCTPOEHUS,
aHaiau3a u
NIPUMEHEHHUS
MaTEMATHUYCCKUX
METOJIOB U
MOJICIIEU B
9KOHOMHKE

B nenmom
YCIIEIIHOE, HO HE
CHCTEMaTHYECKOE
BJIaJICHUE
METOOJIOTHEN
IIOCTPOEHUS,
aHaau3a u
IIPUMEHEHUS
MAaTEMATHUYCCKUX
METOJ0B U
MOJIEIIEN B
9KOHOMUKE

B neiaom
YCHEMIHOE, HO
coziepxkariee
OTJEIbHBIC
npoOenbl BiIaJIeHNE
METOH0JOTHEH
TTOCTPOCHUSI,
aHaau3a u
MIPUMEHEHUS
MaTEeMaTHYECKHUX
METOJ0B U
MozejeH B
YKOHOMMKE

Ycneninoe u
CUCTEMaTHYECKOE
BIIAJICHUC
METOA0JOTHEH
MOCTPOEHUS,
aHaau3a u
MpUMEHEHUS
MaTeMaTHYECKUX
METOI0B U
MoJieNel B
SKOHOMHUKE
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ITK-19 criocoGHOCTE OCYyIIECTBIATH CO0p, 00pabOTKY, aHAIN3 M CHCTEMATU3AINI0 HH(OPMAIMH 110 TEME UCCIIEI0BaHMUS, BEIOOP METOIOB M CPEJICTB
pelIeHus 3a/1a4 ucciae10BaHus

cOopa, 00paboTKH,
aHanm3a

Y CHCTeMAaTHU3aliN
nHpOpMaLUH

cbopa, 00paboTKH,
aHanmm3sa

U CHCTEeMaTHU3aliN
HHpOpMaIH

cOopa, 00paboTKH,
aHanm3a

Y CHCTEeMAaTHU3aIH
nHpOpMaLUH

dran Ilnanupyemblie pe3yJabTaThl Kpurepun oueHuBaHus pe3yJIbTaTOB 00y4eHMsI
(YypoBeHb) o0yueHust
0CBOEHMSI (TmoxazaTenu JOCTUKESHUS ) 3 4 5
KOMIIETEHIMM | 3aJaHHOT'O YPOBHSI OCBOCHUS
KOMITETECHIIH )
[lepssrit aTant | 3HaTh: MeToAsl cOopa U aHanmm3a | DparmMeHTapHBIC Henonnsle Cdopmuposannsie, Ho | ChopmupoBaHHEIE
(ypoBeHb) pCAIbHBIX JTaHHBIX, HEOOXOIUMBIX | TPEIACTABICHUS O IPEACTABIICHUS O coJepxxalnue CUCTEMATUYECKHUE
UL pacueTa MeToAax cbopa H MeTonax cbopa u OTJCNbHEBIE TPOOETBl | MPEACTABICHHS O
aHajM3a peajbHbIX | aHAJIN3a PeaIbHBIX MIPECTABIICHUS O MeToAax coopa u
JAHHBIX, JAHHBIX, MeTonax cbopa u aHaJn3a peajbHbIX
H€O6XOI[I/IMI)IX JIIsL HCO6XO}II/IMBIX JJIsL aHaJIM3a pCajibHbIX JaHHBIX,
pacuera pacuera JaHHBIX, HEOOXOIUMBIX IS
HEOOXOIUMBIX IS pacuera
pacuera
Bropoii atann | YMmeTh: nonobpars | dparmeHTapHBIE B nenom ycnemnoe, | B uenom ycnemHoe, CdopmupoBanHoe
(ypoBenb) COOTBETCTBYIOIIME METOABl JUIS | yMEHHs IIPU BBIOOpE | HO HE HO coJepKariee yMEHHE
peleHHs MPaKTHYECKUX 3144 COOTBETCTBYIOIIUX | CHCTEMaTHYECKOE OTJeNbHBIE TPOOEBl | HCIIONB30BATh
METOIOB JIJIsI UCTIOJIb30BaHKe UCIIOJIb30BaHHE U3y4YEHHBIE METO/IbI
peeHus M3y4YCHHBIX METOJIOB | M3YYCHHBIX METOJIOB | JJISl pEILICHUS
MPAKTUIECKUX JUTSL PELICHUs IUISL peLICHUS NPaKTUYECKUX 337134
3aja4 NPaKTUYECKUX 3a7a4 | MPAKTUYECKUX 3aj1ad
Tperuii atan | Bianers: MmeTononoruei ®parmeHTapHoe B nenom ycnemnoe, | B uenom ycneuHoe, YcneniHoe u
(ypoBenb) cbopa, 00paboTKH, aHaIN3a BJIaJICHHE HO He HO coJepKariee CHCTEMaTH4eCcKOe
Y CHCTeMaTH3alun HaBBIKAMHU CHCTEMaTHYECKOe OTAeNbHbIE TPoOeIbl | MPUMEHEHHE
uHQOpMaIH IIPUMEHEHUS IIpUMEHEHUE IIpUMEHEHUE METOHOJIOTHH
METOAOJIOTUT METO/I0JIOTHUH METOAOJIOTUI cbopa, 00paboTKHy,

aHanu3a
U CHCTEMaTH3aIUN
uHQOpMAITUH
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4.2. TunoBbie KOHTPOJIbHbIE 32JaHUSI WJIN HHBbIE MATEPUAJIbI, HEO0XOIUMBbIE IJI51 OLEHKHU
3HAHUIi, YMEHUIi, HABLIKOB M OIBITA 1eATEJIbHOCTH, XaPAKTEPU3YIOIIHUX ITANBI
(¢opMupoOBaHUA KOMIIETEHMI B MpoLiecce 0CBOEHHUs 00Pa30BaTeIbHONH IPOrPaMMBbI.
MeTtoauyeckue MaTepuaJbl, onpeaesiouye NpoueIypbl OeHMBAHUS 3HAHUIA,
YMEHUIi, HABBIKOB U ONbITA JeSITeJIbHOCTH, XaPAKTEPU3YIOIINX 3TANbI
(popMupoBanus KoMneTeHIH A

Oransl Pe3ynbrarel 00yueHus Komnerennus OneHouHoe
OCBOEHUS CPEICTBO
1-it sTan 1. 3uars: OCHOBHBIE tunsl | [IK-20 BOIIPOCHI K 3K3aMEHY
MaTeMaTHYeCKUX METOJ0B M MOJeIeH,
3HaHusg MIPUMEHSAEMBIX B 9KOHOMHKE
2. 3Hath: MeToabl cOoopa u aHanmza | ITK-19 BOIIPOCHI K 3K3aMEHY
peabHBIX JaHHBIX, HEOOXOIUMBIX [
pacuera
2-1i aTan 1. Vwmers: nmoaroroButh ucxoanyto | IK-20 MIPAKTHYECKOe u
uHpopmaruio JUISL MIOCTPOCHUS nabopaTtopHoe
YMmenus SKOHOMMKO-MaTEMaTHUECKONH  MOJIEeNH, 3a/laHue
dbopmanuzoBaTh paccMaTpUBaEeMylo
npobiieMy qyepes KOHKPETHBIE
MaTeMaTUYeCKue 3aBUCHUMOCTH,
AQHAIM3UPOBATh YUCIICHHBIE PE3YJbTaThl,
OIICHUBATh WX aJIEKBAaTHOCTh pPeajbHbIM
JTAHHBIM
2. YMeTh: nonobpats | ITK-19 MIPAKTUIECKOE U
COOTBETCTBYIOIINE METO/IbI IJIsl PEIICHUS nabopaTopHoe
MPaKTUYECKHUX 3a/1a4 3aJlaHue
3-ii aTan 1. Bnanerts: Meronosoruent | IK-20 MPAKTUYECKOE U
MOCTPOEHHUS, aHadu3a M NPUMEHEHUs nabopaTtopHoe
Brnage-nus  |MaTeMaTHyecKMX METOJOB M MOeNed B 3a/1aHne
(HaBbIKH / YKOHOMUKE
OITBIT 2. Bnanmers: meromonorueit cbopa, | ITK-19 MPaKTUYECKOE U
JEATENLHOCT |00pa0OTKH, aHaJlM3a M CHCTEMaTU3aluu nabopaTtopHoe
n) uH(pOpMaIuu 3a/1aHne

3K3aMeHaIII/IOHHbIe OMJIeThI

DK3aMEH SIBIISICTCS OIICHOYHBIM CPCACTBOM JId BCEX 3TAIIOB OCBOCHUA KOMHeTeHHI/II\/'I.

CrpykTypa 5K3aMeHaIIOHHOT0 Ouera:
DK3aMEHAIIMOHHBINA OUJIET COEPKUT 2 Bompoca U 1 3axauy.

IlepeyeHb BONPOCOB K IK3aMEHY:

1. O6H_[I/IC MPUHIUIIBI TPHU MOACIIMPOBAHUN LICHBI (1)I/IHaHCOBBIX AKTHUBOB.




wn

19.

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

39.
40.

IIpouicHTHBIE U JUCKOHTHBIE CTABKH.

OKBHUBAJICHTHOCTh CTABOK U 0053aTEIIbCTB.

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

DUHAHCOBBIE pacyeThl IPU PaA3JIMYHBIX CXEMaxX IOralleHus A0ira. PeTpocrnekTuBHBIA U
IIEPCIIEKTUBHBINA METO/bI PacUeTa OCTATKa JOJIra 110 KPEAUTY.

Metoapl WcclelOBaHUS HMHBECTHIIMOHHBIX MpOeKToB.  DopmupoBanue mnopTdens u3
MHBECTULMOHHBIX IIPOEKTOB.

MopenupoBaHue LEHBI aKIIUH.

MozenupoBaHue HEHbI OOJUT AU,

XapakTepucTUKU (PMHAHCOBBIX HHCTPYMEHTOB. J[0X0AHOCTh U pUCK. Mephl pHrcKa.

. BonatuiapHOCTh JOXOTHOCTH aKTUBA.

. [omyoTknonenue, KO3PPUIMEHT OeTa.

. HemapameTrpuueckoe u napamerpuyeckoe oiieHuBanue VaR.

. IloprenpHOE MHBECTHPOBAHUE.

. Bnusinue nuBepcudukanuy Ha BOJATHIBHOCTD MOPThers.

. ONTUMAIIEHBIN HHBECTUIIMOHHBIN TTOPTQEIIb IPH PA3TMYHBIX OTPAHHUCHUSX.

. YrpapneHue noptdeieM akTUBOB.

. [laccuBHas ¥ aKTHBHASI CTPATETUU YIIPABJICHUS MTOPTHETCM.

. Ilokazarenu s dekTuBHOCTH yrpaBieHus noprdeneM (Z0X0THOCTb, PUCK, KO DUIIHEHTHI

Tpeitnopa, lapna, unaexc J>xencena).

Ouenka s¢ddexTuBHOCTH yrpaBieHus noprdenem (maemM) MEHEIKEPOM YIPABISIOUICH
KOMIIaHUH.

O0630p Mojienei ppIHKA LIEHHBIX OyMar.

Mopnenu OLeHKH JOXOJHOCTU aKTHUBOB.

Moenb o1eHKH CTOMMOCTH oTaeiabHoro aktuBa (CAPM).

XapakTepucTUKU 03Ta-KOd(PPUIMEHTA aKTHBA, MOPTQEIS.

PBIHOYHBIN U HEPBIHOYHBIN PUCKHA AKTUBOB.

Anbda akTuBa, moptdens.

Kputnka monenu CAPM u ee npakTHuueckoe NpUMEHEHHE.

Poinounas monens [lapna (MHAEKCHAS MOJIEIND ).

CooTHOIIEHHE PHIHOYHOTO U HEPBIHOYHOTO pucka B Mozenu [lapma.

IIpnuuHbI pazeneHus pucka.

Cunre3 moaenu Hlapna u CAPM.

OcHoBuble otnuuus moaenu CAPM u peIHOYHON MOJIEIIH.

DakTOpPHBIE MOJEIIH.

®akTOpHBIN U HEPAKTOPHBIN PUCKU.

OTpacineBble WK CEKTOPHBIE (PAKTOPHBIE MOJIEIH.

Mogenb apOUTpaKHOTO 1IeHO00pa30BaHMUS.

OCHOBHBIE TOJOKEHUS MOJIENTM apOUTPAKHOTO IIEHOOOPa30BaHMS.

ApOutpaxublii HopTderns.

Wutepripetanst ~ mapamMeTpoB A OAHOGAKTOPHONM  Mojenun  apOUTPakHOTO
11eH000pa3oBaHMs.

CunTe3 Mozenei apouTpaxxuoro neHooodpasosanusi 1 CAPM.

WUntepniperanust ~ mapamMeTpoB Uil  MHOTO(MAKTOPHOM  MoJenu  apOUTPa’KHOTO
[IEHOOOpa30BaHU.

O06paszell HK3aMEeHAIIMOHHOTO 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

MEHEKMEHT)
Kadenpa maremaTinieckix METOI0B B Hucuunnuna «MaTemaTuieckoe
SKOHOMMKE obecrieueHre GUHAHCOBBIX PEIICHHI

DK3aMeHanoHHbIA orter Ne 1

1. OOume mpUHIUIBI TPU MOACIHUPOBAHNY IIEHbI (PUHAHCOBBIX AKTHBOB.

Meps! pucka.

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

no

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

Kpurepun onenkn:

- OTJIMYHO BBICTABJISIETCSI MAarCTPAHTY, €CJIM MaruCTPaHT JaJl MOJIHbIE, pa3BEPHYTHIE OTBETHI
Ha BCE BOMNPOCH Owuiera, MPOAEMOHCTPUPOBAT 3HaHUE (YHKIHMOHAJIBHBIX BO3MOXKHOCTEH,
TEPMHHOJIOTHH, OCHOBHBIX JIEMEHTOB, YMEHUE IPUMEHATH TEOPETUUECKUE 3HAHNUS TP BHINOJIHEHUN
NPaKTUYECKUX 3a/laHuil. MaructpaHT 6e3 3aTpyJHEHUI OTBETHJI Ha BCE JIOTOJIHUTENbHBIE BOIIPOCHI.
[IpakTuueckas 4acTh pabOTHI BBITIOJHEHA MOJTHOCTHIO 0€3 HETOUHOCTEH U OLITHNOOK;

- XOPOWIO BBICTABIISETCSI MATUCTPAHTY, €CJIM MAaruCTPAHT PACKPBLI B OCHOBHOM TEOPETUUYECKUE
BOIPOCHI, OJIHAKO JOIYIIEHbl HETOYHOCTU B OMNpPEIEICHUH OCHOBHBIX MOHATUH. [Ipu oTBere Ha
JIOTIOJTHUTEIIBHBIE BOIPOCHI JOMYIIEHBl HEOObIINE HETOUYHOCTH. IIpy BHINOIHEHNN MPaKTHYECKON
4acTH paOOThI TOMYIIEHBI HECYIIECTBEHHBIC OIIMOKY;

- YIOBJCTBOPHUTEJIbHO BBICTABISETCS MArUCTPAHTy, €CJIIM IPU OTBETE HA TEOPETUUYECKUE
BOIPOCHI MaruCTPaHTOM JIOMYIIEHO HECKOJIbKO CYIECTBEHHBIX OIIMOOK B TOJIKOBAaHUM OCHOBHBIX
noHsTHiA. JIOTHKa ¥ MOTHOTa OTBETa CTPAJAIOT 3aMETHBIMU U3bsIHAMU. 3aMETHBI IPOOEIBI B 3HAHUU
OCHOBHBIX METOJI0B. TeopeTrnueckue BOMPOCH B IEJIOM M3JI0KEHBI I0CTATOYHO, HO C MPOIyCKaMu
Mmarepuaia. VIMelTcs NpUHIUNHAIbHBIE OIIMOKM B JIOTUKE MOCTPOCHHMS OTBETa Ha BOIMIPOC.
MarucTtpaHT He pelu 3a/1a4y WIK [IPH PelIeHUH JOMYIIEHbl IpyOble OIINOKH;

- HEYJIOBJETBOPUTENbHO BBICTABISAETCS MAarucTpaHTy, €CIM OTBET HAa TEOPETUYECKUE
BOIPOCHI CBUJETENLCTBYET O HEMOHMMAHUU U KpailHe HEMOJHOM 3HAaHUU OCHOBHBIX MOHSATHH U
MeTo10B. OOHapy)XHMBaeTCsi OTCYTCTBME HABBIKOB IPHUMEHEHHs] TEOPETHMUYECKUX 3HaHUM TNpHU
BBIMIOJTHEHUH MPAKTUYECKUX 3aJaHUi. MarucTpaHT HE CMOT OTBETUTD Ha JIOTIOJTHUTEIbHBIE BOIIPOCHI.

IIpuMepsI NPAKTHYECKHUX 3aJaHUH

3aoaua 1.



Oskupmaemas JOXOAHOCTh DPBIHOYHOrO NHOPT(eNs paBHA L)y, a CTaHAAPTHOE OTKJIOHEHUE €Ero

noxonHocTH o). Omnpenenure S-k03GGULUEHT PUCKOBOTO AKTUBA, €CIM KOBApHALUS MEXIY

JOXOJHOCTBIO 3TOTO aKTUBA U PHIHOYHOTO MOPT(es paBHa:

a) X

b) Y

€) Z (cwm. Tabmmmsl 1, 2, 3).
Caenaiite BBIBOJ,.

d) Eciu noxomHOCTh peIHOUHOrO moprdens yBenuuutcs/ynaner Ha 10%, kakoe M3MEHEHHE B
cootBercTBUH ¢ Teopueil (Mmoaens CAPM) npon3oiaer ¢ 10X0IHOCThIO PUCKOBOTO aKTHBA
1S Beex 3-x cirydaes a,b,c?

e) B xaxmom cityuae onpeenuTh paBHOBECHYIO OXKHIIAEMYIO JOXOJHOCTh PUCKOBOTO aKTHBA,
eciu Oe3pUCKOBasi CTaBKa paBHa .

Taomuua 1. Ucxonusle naHHBIE

BapuanTbl
1 2 3 4 5 6 7 8 9 10
My | 0,35 10,34 10,33 |0,30|0,31|0,30 |02 | 036 | 0,27 | 0,33
om | 0,22 | 0,21 | 0,22 | 0,20 | 0,29 | 0,28 | 0,18 | 0,17 | 0,17 | 0,22
i 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 01011009 0,11 | 0,12 | 0,23 | 0,09 | 0,22 | 0,01 | 0,02
Z |-0,03]|-0,05]-001-0,02]-0,01|-0,01]-0,04|-003]-0,01/|-0,03

Taodmuua 2. Ucxonuble TaHHBIE

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

uv | 0,32 |1 0,32 {0,39045|0,49|0,44 042 | 043 | 0,38 | 0,41
om | 0,21 | 0,20 {0,212 | 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 | 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]-01 0,05 | 0,06 | 0,04

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

N| < [X|—

Tabauna 3. cxoauble TaHHBIE
BapuanTsl
21 22 23 24 | 25

0,37 | 0,5 10,34 | 0,41 0,40
0,23 10,35| 0,20 | 0,28 | 0,27
0,06 | 0,07 | 0,06 | 0,06 | 0,05
0,05 /0,04 | 0,03 | 0,010,001
-0,03|-0,1-0,02|-0,1|-0,1
0,02 | 0,03 | 0,02 | 0,02 | 0,03

N|<|x|—|2 |5

3aoaua 2.



Oskupmaemas JOXOAHOCTh DPBIHOYHOrO NHOPT(eNs paBHA L)y, a CTaHAAPTHOE OTKJIOHEHUE €Ero

AOXOOHOCTH O\ - BCBPI/ICKOBaﬂ CTaBKa paBHa i OHpeI[eJ'II/ITe KOBapualnuwo MCEXKAY AOXOJHOCTAMH

PUCKOBOTO aKTHBA W PBIHOYHOTO TOPTQEINs, €ClIid OXKUAaeMas PaBHOBECHAs JOXOMHOCTH JTOTO
aKTHBA:
a) X
b) Y
€) Z (cm. Tabauisl 4, 5,6).
CremaiiTe BEIBOJI.

Taomuua 4. Ucxonusle TaHHBIE

BapuanTbl
1 2 3 4 5 6 7 8 9 10

v 1052] 05 (051042043 |0,45|0,48 0,42 |0,47|0,51
om 1030 03 (0,32(0,27(0,32 0,22 0,23 0,28| 0,3 | 0,31
i |[0,08]0,07]0,08]0,06 008|007 0,08 0,06 |0,08|0,07
X 10410302 ]021/015/0,14|0,31/0,24| 0,4 |0,12
Y [ 0706 /012|017 /011)017] 0,7 |0,15] 0,3 | 0,17
Z |022]02]015/0,13(0,23/0,19]0,21]0,18 | 0,21 |0,23

Taomuua 5. Ucxonublie naHHBIE

BapuanTtsl
11 | 12 | 13 | 14 | 15 | 16 | 17 | 18 | 19 | 20
Hav 10,33(043(0,41 0,28 |0,32|0,41|0,36 |0,35|0,33|0,29
om | 0,18 10,26 | 0,21 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
X 1034)04]017/0,25]/0,34/0,41|0,35|0,34|{0,35| 0,3
Yy 10,13/0,37/0,19/0,29|0,17|0,11]0,16 | 0,15| 0,12 | 0,19
YA 0,2 (0,21|042)0,10|0,21|0,22|0,25| 0,29 | 0,27 | 0,28

Tabnuna 6. cxoaHble JaHHBIE

BapuanTsl
21 | 22 | 23 | 24 | 25

uv 10,340,277 10,31 0,37 | 0,37
om | 0,160,141 0,2 | 0,21 | 0,20
i |[0,06]0,05]0,07|0,08 | 0,07

i

X 10,33]0,28|0,32]0,38|0,41
Y 101302 [0,16|0,17 0,11
Z 1021]012]0,11|0,15]0,15

3aodaua 3.
Onpenenure [-k0d)PUIMEHT PHCKOBOTO aKTHUBA, €CIH OXHJIaeMash JOXOJHOCTh PBIHOYHOTO
noprdens paBHa L), OE3pHCKOBas CTaBKa paBHa I, OXHJaeMas DPaBHOBECHAs JTOXOIHOCTb
PUCKOBOTO aKTHBA:

a) X

b) Y

C) Z (cm. Tabmnumsl 7, 8, 9). Caenaiite BBIBOJL.
Tabnuna 7. UcxonHble JaHHbBIE
‘ ‘ BapuaHTbI




1 2 3 4 5 6 7 8 9
uv | 0,42 (1041 043 | 0,44 | 035 | 0,37 | 0,34 | 0,38 | 0,29
0,075 (0,070,072 | 0,074 | 0,07 | 0,076 | 0,075 | 0,074 | 0,06
03 /-01},-013|0,13 | 031 ] 0,33 | 0,36 | 0,39 | 0,31
06 |012| 0,16 | -0,06 | -0,02 | -0,05 | -0,01 | -0,04 | -0,07
0,12 |042| 043 | 0,44 | 0,14 | 0,43 | 0,19 | 0,15 | 0,17

N|<|X|—

Tabmuua 8. Ucxonusle naHHBIE

BapuanTsl
10 11 12 13 14 15 16 17 | 18
uyv | 0033 | 04 | 032 | 04 | 0,44 | 0,48 | 045 | 0,43 | 0,42
0,073 | 0,076 | 0,072 | 0,071 | 0,072 | 0,074 | 0,071 | 0,07 | 0,07
0,32 | 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 | 0,17 | 0,43 | 0,21 | 0,43

N|<|X|—

Taomuua 9. Ucxonuble TaHHBIE

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

uv 10371042036 | 049 [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 0,41 |0,13

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

Z |1025|0,18|0,11| 0,49 (0,11|-0,1 | -0,1
3aoaua 4.
[ToctpoiiTe NHWHUIO pBIHKA PUCKOBBIX akTUBOB (SML): och abcuucc — pBHIHOYHBIMA PHUCK [, OCb
OpJIMHAT - PABHOBECHAsl OXHUJaeMas JOXOMHOCTh. Ormpenenure OXUIaeMyH PaBHOBECHYIO

AOXOOHOCTb PUCKOBOI'O aKTHBA, €CIIN OKHUAAaCMast JOXOAHOCTb PBIHOYHOI'O HOpT(I)eJIH paBHa ﬁM y

0e3pHcKoBasl CTaBKa paBHa I, [S-KOA(QQUIIMEHT PUCKOBOIO aKTHBA PaBEH:
a) X
b) Y
€) Z (cm. tabmuiet 10,11,12). Chenaiite BHIBO/L.

Tabmuna 10. UcxoaHbie qaHHBIC

BapuanTsl
1 2 3 4 5 6 7 8
uv | 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 o4 /046 | 01 | -03 |-0,07|-0,09]| -04
-05 | -02 | 013 | 0,3 12 | 1,13 | 0,3 0,5

N|<|X|—

Tab6muna 11. UcxoaHuble JaHHEBIE

BapuanTel
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 | 0,070,072 | 0,073 | 0,08 | 0,075




01 04 04|03|-05)| 01 0,08 0,35

Y -0,/ |-09|-06,-08| 0,2 |-009]0,22|-0,11
Z 03 109 1 |09 11 1,2 | 1,17 | 1,13

Tadnuua 12. VicxonHble 1aHHbBIE

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

v 0441041039041 |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(1,13|/0,25|0,05| 0,2 | 0,1 | 0,3 | 0,4 | 0,8

Y -02|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 YIPABICHUS TasIMH.

Cobepute uHGOpPMAIUIO MO YIPABICHUIO KAaKUM-THOO TMaeM Ha PBIHKE: CPeHss JAOXOIHOCTb,
CTaHJAPTHOE OTKJIOHEHHWE JIOXOTHOCTH, Kod(dduuumeHnt Oera mas, CTaHIAPTHOE OTKJIOHEHHE
PBIHOYHOTO HHJEKCA, CpPEOHss JIOXOAHOCTh PBIHOYHOTO HHJEKCa, Oe3pHcKoBas CTaBKa,
ko duuumentsr Tpeiinopa, Lllapma, nanexc JxenceHa.

[Tpoananuszupyiite 3PeKTUBHOCTD yrpaBiIeHUs MaeM (aHATUTUYECKH U rpadpuueckn).

Cchuika Ha nHGOpMANHIO 00s3aTeNbHA.

3aoaua 6.
W3BecTHBI T0XOAHOCTH prckoBoro moptderns (A) u poiaka (M) 3a 6 nmepuogoB (cM. tabsuiy 13).

bespuckoBas ctaBka=7%.

Onenure 3¢ ¢eKkTUBHOCT pabOThl MEHE[Kepa IO YIPABICHUIO MOpTdeneM ¢ MOMOLIbIO

koa¢p¢unumentos llapna, TpeitHopa u nmokazarens anbda. Pe3ynbrarsel n300pasure rpadguyuecku.

Tab6muna 13. UcxoaHble JaHHBIE

Bapuant 1 | Bapuanr 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
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
Bapuant 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
BapuanTt 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

Kpurepum ounenku:

- OTJIMYHO

MaructpaHT Aan MOJHbIE, pa3BEepHYThIe OTBETHI. lIpakTHueckas 4acTh pabOTHI BBINOIHEHA
MOJTHOCThIO 0€3 HETOYHOCTeH W OmuOoK. Maructpant 0e3 3aTpyIHEHUH OTBETHJ Ha BCe
JOTIOTHUTETIbHBIE BOIPOCHI.

- XOPO11I0

[Ipu BHIMOTHEHUH MPAKTUYECKON YacTU paboThl NOMYIIEHBI HeCyIecTBeHHbIe omunoku. [Ipu
OTBETE Ha JIOTIOJTHUTEIIbHBIE BOMTPOCHI JIOYIICHBI HEOOJIBIIINE HETOYHOCTH.

- YAOBJIETBOPUTEIbHO

Jlorvka ¥ TIOJIHOTA OTBETA CTPANAIOT 3aMETHBIMH HU3bsTHAMU. 3aMETHBI TIPOOEbl B 3HAHUU
OCHOBHBIX MeTOJI0B. [Ipu perennn 3a1a4u TOMYIICHBI TPYObIe OMIMOKH.

- HEY/10BJIETBOPUTEJIbHO

OOHapykuBaeTcsi OTCYTCTBHE HAaBBIKOB MPUMEHEHHMs] TEOPETHYECKHX 3HAHUN MpHU
BBITIOJIHEHUH TTPAKTUYECKUX 3aIaHU. MarucTpaHT He CMOT OTBETUTH Ha JIONMOJIHUTEIBHBIE BOITPOCHI.

IIpumepsl 1a0opaTOpHBIX 3aJaHUN

3aoaua 1. Pewuume 6 cpeoe Excel.
CocraBbTe ypaBHeHUE pblHOUHOM Mozenu [llapna, eciu oxugaeMble JOXOJHOCTA aKTUBA U PbIHKA
COCTAaBISIOT [Lj U [ (%) COOTBETCTBEHHO, KOBAapUALMs NOXOMHOCTCH aKTHBA W PHIHKA PaBHA

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

Tabnuna 14. Ucxonnbie JaHHbBIE

BapuanTsl
1 (2345|6789 (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

Hj 25 11821181012 |14 (11| 21 (14|13 | 22 | 24




| coviu [100 90|90 |90 |80 86|84 |82]100]86]74] 106108 |

Tabmuua 15. McxonHple naHHbIe

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

My |35(137| 38 | 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
coviju | 78 |92 | 100 | 110 | 120 | 110 | 80 | 75 | 112 | 65 | 82 | 77

3adaua 2.

W3BecTHBI JaHHBIC MO JTOXOJHOCTH akTHBa A u pbiHKa M 3a 15 mepuomoB (cMm. Tabuuiy 16).
CocrtaBbTe ypaBHeHHE pbiHOYHOW Mojenu [Hlapna. Chaenalite mporHo3 Ha CIEAYIOUUMNA EPUO IIPU
JOTYIIEHNWH, YTO OXKHMJaeMas JTOXOIHOCTh pbIHKAa MpuMmeT 3HaueHue X. 3Hauenue X BbiOepuTe
pOU3BOJIBHO MeXY 25 u 70%.

Taomuua 16. McxonHble 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 (1532 |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
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
33 118 | 33 |17 | 33 ] 21 | 33 | 21 33 21




Bapuant 6 | Bapuant 7 | Bapuant 8 | Bapuant 9 | Bapuant 10
M A M A M 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
Bapuant 11 | Bapuanr 12 | Bapuant 13 | Bapuant 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
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 | Bapuant 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




Bapuant 21 | Bapuant 22 | Bapuant 23 | Bapuant 24 | Bapuanr 25
M A M A M A M A M A
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). Oxugaembie T0OXOTHOCTH (1) U IyBCTBUTEIBHOCTD (D) kK 3HAUMMOMY (akTopy (iieHa Ha He(Th)
npejicTaBieHsl B Tabumie 17 (N — HoMmep BapuaHTa).

Tabnuna 17. OxugaeMbie 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+0,01n
Tab6muna 18. UcxonHusie naHHEBIE
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 2 4
yA 1 2 2 1 3 3 1 2 3 1 1 1
Tab6muna 19. Ucxonusie JaHHEBIE
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 5
z 2 3 1 4 1 1 4 2 3 1 1 2

Cdopmupyiite apouTpaskHblii TOPTQEb, BEIYUCIUTE JOXOAHOCTh U YyBCTBUTEIBHOCTh K (PaKTOPY
MEePBOHAYAILHOTO U HOBOT'O MOPTQEisl, JOXOJHOCTh apOUTPaKHOTO MOPThEs.

3adaua 4.



WNuBectop obnagaer puckoBbiMU akTuBamMu X, Y, Z u Oe3puckoBeiM akTHBOM D. Osxumaemsie
JIOXOTHOCTH U YyBCTBUTEIBLHOCTH K ABYM (pakTOpam JJis KaKI0TO akTHBA 3a7aHbl B Tabmuie 20.

Taonuua 20. VcxonHble 1aHHbBIE

NuBecrunun | O:xngaemas O:xngaemoe YyBCTBUTEILHOCTH
npuobLIb, %o | CTaHAAPTHOE bj1 bj2
OTKJIOHeHHue,%
X 9,3+0,01'n 10,5+0,01n 1,6+0,01-n 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
YA 20,1+0,01-n 25+0,01-n 1,8+0,01-n 1,1+0,01-n
D 7,3+0,01-n 0 0,8+0,01'n 1,8+0,01-n

ChopmupyiiTe apOUTpaskHBINA MOPTQENH, BBIYUCITUTE T0XOTHOCTh apOUTPAKHOTO MOPTGhETIs.

Kpurepum ouenku:

- OTJINYHO

MarucTpaHT jiai HOJHbIe, pa3BepHYTble OTBETHI. [IpakTHueckas 4acTb pabOTHI BBINOJIHEHA
MOJTHOCThIO 0€3 HETOYHOCTeH M OmuOOK. Maructpant 0e3 3aTpyIHEHUH OTBETHJ Ha BCe
JIOTIOJIHUTEIIbHBIE BOIIPOCHI.

- Xopo1o

[Ipu BBINOIHEHUU MPAKTUYECKON 4acTH pabOThl JOMYIIEHb! HeCyllecTBeHHbIe omnoOku. [1pu
OTBCTC HA NOIOJIHUTCIBHBIC BOITPOCHI JOMMYIICHBI HeOONbIIINE HETOYHOCTH.

- YAOBJIETBOPHUTEIbHO

JIoruka ¥ IOJMHOTa OTBETA CTpaaaroT 3aMCTHBIMH U3bAHAMMU. 3aMeTHBI HpO6CJIBI B 3HaHUU
OCHOBHBIX MeTOZI0B. [Ipu pemiennu 3a1aun JONYIIEHbI IpyOble OIINOKH.

- HEY/10BJICTBOPHUTEJIbHO

OOHapyXuBaeTCsl OTCYTCTBUE HAaBBIKOB IPUMEHEHUS TEOPETUYECKUX 3HaHUM mpu
BBITIOJTHCHUHU ITPAKTHUYCCKUX 33.[{21HI/II>1. MaFI/ICTpaHT HE CMOTI" OTBETUTH HA NOIIOJIHHUTCIBHBIC BOIIPOCHI.

S. YuedHo-MeToAMYeCKOEe U HH(OPMALIMOHHOE 00ecTeyeHue JUCIUIIMHBI

5.1. IlepeyeHb OCHOBHOM M IONOJHUTEJIbHON y4eOHOM JIUTEPATYPbl, HEOOXOAMMOM A5
OCBOCHMS JMCIUIIIHHBI

OcHoBHas JiuTepaTypa:

1. Konscaukona, E.P., bponmreiin, E.M. Marematnyeckue MeTo 16l (GHHAHCOBOTO aHANTU3A:
VYuebHnoe nocodbue. — Yda, PULL baml'V, 2017. — 110c.; To ke [DneKkTpoHHBIN pecypc]. -
URL: https://elib.bashedu.ru/dl/local/Koljasnikova_Bronshtein_ Mat  metody  fin
analiza_2 izd_up_2017.pdf

2. KonscuukoBa, E.P. IlporHosupoBanue mokaszateneil ()MHAHCOBBIX PHIHKOB: ydeOHOE
nocoowue, 2-¢ u3., nom. u nepepad. / E.P. Komscaukosa. — Yda: PUL] baml'VY, 2018. —
168 c.; To xKe [DneKTpOHHBIN pecypc]. - URL:
https://elib.bashedu.ru/dl/local/Koljasnikova_Prognozirovanie pokazat finans rynkov 2
izd _up 2018.pdf

3. Kysnenos, b.T. UuBectuniuu: yuebHoe nocodbue / b.T. Ky3nenos. - 2-e uzf., nepepad. u
nom. - Mocksa: FOuutu-Zlana, 2015. - 623 c; To xe [DnexktponHslii pecype]. - URL:
http://biblioclub.ru/index.php?page=book&id=115019

4. IankwuH, A.C. DxOHOMHYECKHE U (PMHAHCOBBIC PUCKHU: OIICHKA, YIPABJICHHE, TOPTHETh
unBectuimii / A.C. lllankun, B.A. lllankun. - 9- uza. - Mocksa: M3naTenbcko-Toprosas



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
https://elib.bashedu.ru/dl/local/Koljasnikova_Prognozirovanie%20pokazat%20finans%20rynkov_2%20izd_up_2018.pdf
https://elib.bashedu.ru/dl/local/Koljasnikova_Prognozirovanie%20pokazat%20finans%20rynkov_2%20izd_up_2018.pdf
http://biblioclub.ru/index.php?page=book&id=115019

kopnopauus «/Jamxos u K°», 2014. - 544 c; To e [Onexrponnsiii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=426438

JlonoiHUTEILHAS JIUTEpPaTypa:

1. Ackunamsu, B.M. ITloprdenbHple HWHBECTHUIIMU: Y4EOHO-METOIUYECKUA KOMILIEKC /
B.M. Ackunanzu, B.®. MakcumoBa. - MockBa: EBpa3uiickuid OTKpBITbIM HHCTUTYT, 201 1.
- 120 C; To xe [D5eKTpOHHBII pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=90990

2. bep3on, H.M. unoBanmu Ha ¢unancoBbix peiHKax / H.M. beps3on, E.A. BysHosa,
B.J. I'a3man; pen. H.W. bep3on, T.B. Tennosoi. - Mocksa: M3narenbckuii 1oM Beiciiei
mKonbel dkoHomukm, 2013. - 422 c¢; To xe [Dnekrponnbii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=227273

5.2. [lepeuens pecypcoB HH(POPMALHOHHO-TEIeKOMMYHUKANMOHHOM ceTH «UHTepHET» H
NMPOrpPaMMHOI0 ofecnedeHns, He0OXOANMBIX /ISl OCBOEHHS AN CIUTIIHHBI
No HanmenoBanue MHTepHeT-pecypca Ccbuika (URL) Ha
MHTEepHET pecypc
1. ®enepaiibHas c1yx0a rocy1apcTBEHHONW CTaTUCTUKHU Www.gKs.ru
2. MunwucrepctBo punancoB PO www.minfin.ru
3. MesxyHapOIHBIA BaTIOTHBIN (OH www.imf.org
4. LlenTp MaKpOIKOHOMHUYECKOTO aHAJIM3a U KPATKOCPOUHOTO www.forecast.ru

MMPOTrHO3UPOBAHUA

5. Teppuropuansueiii opran degepanbHON CITyKOBI www.bashstat.ru
TrOCYIapCTBEHHOW CTAaTUCTUKU 110 Pb

6. Nudopmannonno-u3aarensekuii ieHTp «Cratucruka Poccum» | www.infostat.ru

7. EnuHbIi apXvB S)KOHOMHYECKHX M COIMOIOTHYECKUX JaHHbIX  |http://sophist.hse.ru/
BIIID

8. NudopmannoHHbIN TOpTa www.investfunds.ru

0. WNHdopmannoHHbIi mopTan www.finam.ru

1. baza nanHbIX nepuoauueckux u3ganuil Ha miargopme EastView: «BectHrkn MocKoBCKOTro

YHUBCPCUTCTA, <<I/I3IIaHI/I}I 110 O6H_ICCTBCHHBIM U T'YMaHHUTAapHBIM HayKam» -
https://dlib.eastview.com/

2.

WNudopmannonnas cucrema «E1nHOe OKHO 10CcTyna K 00pa3oBaTeIbHBIM pecypcam» -

http://window.edu.ru
Hay4nas snexrponnas Oubnaunoreka eLibrary.ru - http://elibrary.ru/defaultx.asp
CnpaBouHo-npaBoBas cucrema Koncynprant [Limtoc - http://www.consultant.ru/

3.
4.


http://biblioclub.ru/index.php?page=book&id=426438
http://biblioclub.ru/index.php?page=book&id=90990
http://biblioclub.ru/index.php?page=book&id=227273
http://www.gks.ru/
http://www.minfin.ru/
http://www.imf.org/
http://www.forecast.ru/
http://www.bashstat.ru/
http://www.infostat.ru/
http://sophist.hse.ru/

5 DnexkTpoHHas OMbIMOTEUHas cucTeMa «Y HUBEPCUTETCKast OMOIMOTEKa OHJIAHY —

https://biblioclub.ru/

6. OnektponHas oubianoreunas cucrema «29b bamlVy» — https://elib.bashedu.ru/
7. DrexkTpoHHas OMOIHOTEYHAs CHCcTeMa u3aaTeascTa «Jlanb» — https://e.lanbook.com/
8. OnekTpoHHbIN Katanor bubauoreku baml'V — http://www.bashlib.ru/catalogi.

9. ApxuBbl Hay4HBIX KypHaIoB Ha miardpopme HOMKOH (Cambridge University Press,
SAGE Publications, Oxford University Press) - https://archive.neicon.ru/xmlui/

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

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

12.  Windows 8 Russian. Windows Professional 8 Russian Upgrade /Toroop Nel04 ot
17.06.2013 r. JIutien3uu 6eccpoyHbIe.

13. Microsoft Office Standard 2013 Russian. Jlorosop Nel14 ot 12.11.2014 r. JIuneH3uu
OeccpoyHbIe.

14.  Windows 8 Russian. Windows Professional 8 Russian Upgrade. [Torosop Ne 104 ot
17.06.2013 r. Jlutien3uu 6eccpoyHbie



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

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.
HoroBop 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 NPOEKIMOHHBI  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 M | IPOMEKYTOYHASI aTTECTAIlMs | 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).

KOMIIBIOTEP B KOMILUIEKTE MOHOOJIOK

iRU.







