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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

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
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 ISl | pa3pabOTKy TEOPETHUECKUX U HOBBIX
MTOCTPOCHHUS 9KOHOMHUKO- | IKOHOMETPHUECKUX MOJIeIICH
MaTeMaTHYeCKON MOJIEJH, | UCCTEAYEMBIX MPOIECCOB, 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 «MogenupoBaHue U aHalM3 (PUHAHCOBBIX PpELIEHUH» OTHOCHTCA K
BApUATUBHON YaCTH.

HucuuruinHa usydaercst Ha 1 kypee B 1 cemectpe.

Lenbto u3yueHus AuCHUIUIMHBL «MojaenupoBaHWEe M aHaau3 (UHAHCOBBIX PEILICHUN»
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.

Jucuuninuza «MojenupoBaHue U aHAINW3 (PUHAHCOBBIX PELICHMI» SBISETCS HEOOXO0AUMOM
IIPY IPOXOXACHUU IPOU3BOACTBEHHOM M NPEIIUIUIOMHON NPAKTHUK, U1 BBINOJIHEHHUS HAy4dHO-
UCCIIEIOBATEIBCKON Pa0OTHI, TIOJATOTOBKY U 3aIIUTHI BHITYCKHOHN KBAJIM(UKAITMOHHONW PaOOTHI.

3. Copepxanue padoueil nporpaMmsl (00beM JTUCHHUIVINHBL, TUIIBI M BUABI Y4€0HBIX
3aHATHH, Y4eOHO-MeTOAN4YeCcKoe o0ecrneyeHne CaMOCTOATeIbHOM padoThl 00y4AKOIIMXCS)



MHWHOBPHAYKU POCCUN

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

COJEPXKAHUE PABOYEM ITPOI PAMMBI

JUCHUITIINHBI MOI[CJ'H/IpOBaHI/Ie 1 aHaJIn3 (bHHaHCOBBIX pemeHHﬁ

Ha 1 cemecTp
O4HOU (hOpMBI 0OyUEHUS

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, HHAUBUIyaJbHast KOHCYJIbTAIIUS U HHBIC BUBI

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
WHBCCTUIIMOHHBIX IIPOCKTOB.
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 opTdenem 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 KOMIIAHHUH.
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.
WHTepnperanus 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

JUCHUITIINHBI MOI[CJ'H/IpOBaHI/Ie 1 aHaJIn3 (bHHaHCOBBIX pemeHHﬁ

Ha 1 cemecTp
3a04HOM (OpMBI OOYIECHHS

Bua pa6otsl

O0beM TUCHUTLINHBI

O6mas Tpynoemkocts aucuuruinisl (3ET / gacos) 3/108

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

IpyTUX (TPYyNIOBasi, MHAUBUIYyaTbHAs KOHCYJIBTAIS U MHBIC BUIBI

y4eOHOMU AesITeNbHOCTH, IPEeIyCMaTpUBAIOINe paboTy 00yJarommxcs

C TIPero/IaBaTesieM) 1,2

VY4eOHbBIX YaCOB Ha CAMOCTOATENIbHYIO paboTy oOyuarommxcs (CP)

BKJIFOYasl MOJITOTOBKY K 9K3aMeHYy/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'Ia60paT0pHBIe 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 CIIHMCKA) KOMITBIOTEPHbBIE
TECTBI U T.II.)
1 2 3 4 5 6 7 8 9
Mopayab 1. ®DuHaHCOBBIE ONIEPALMH, IKBUBAJTECHTHOCTh IIPOLEHTHBIX CTABOK M 00513aTeJIbCTB, IOTOKH IJIATEKeH
1 | IlpoueHTHBICE W AHMCKOHTHBIC 0,5 2 15 U3 OCHOBHOTO CITUCKA! u3 ocHoBHOTO | IIpoBepka BBHINOJIHCHUS
CTaBKH.  ODKBHUBAJICHTHOCTB 1 CIIUCKA: NPaKTUYECKUX 3aJaHul
CTaBOK M 00S3aTeNbCTB. 1: ¢.6-69, c.90-99
®duHaHCOBBIE  PEHTHl U
METOAblI HX HCCICIOBAHUA.
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 noprdens 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.

12



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
OLICHUBaHME VaR.
KoaddumumenT Gera.
[MoprdensHoe 0,5 1 1 8 13 OCHOBHOTO CITHCKA! U3 OCHOBHOTO [TpoBepka BbINOIHEHHS
HHBECTUpOBaHuE. BnusHue 2-5 CIIHCKa! IIPaKTUYECKUX 3aaHUi
JTUBEpCUPHUKAIIAN Ha 2:¢.45-62
BOJIATWJIHOCTB  MOpPTQels. 3: ¢.508-543
OnTrUMasbHbIH 4: ¢.344-392
WHBECTHUITUOHHBIN TOPTQENb 5:c. 8-87
pu Pas3INIHBIX
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 noprdenem. 3:¢.543-559
Ioxa3zarenn 3¢ GHEeKTHBHOCTH
yIIpaBJICHUS noptdenem
(10XOAHOCTD, pHCK,
ko3(¢punmenter  TpeliHopa,
lTapna, ungexc JlkeHceHa).
OreHka 3¢ PEKTHBHOCTH
YIpaBIeHUS noptgenem
(maem) MEHeKEPOM
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.
WHTepnperanus 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
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4.1 llepeyeHb KOMIIETEHIIHII ¢ yKa3aHMEM 3TANOB UX ()OPMHUPOBAHUSA B MpoLiecce 0CBOeHHsI 00pa3oBaTe/IbHOI NMporpamMmel. Onucanmne

4, DoH/1 OLIEHOYHBIX CPEJCTB MO JUCHHUIIHHE

noxKasarejied u KpPpUTEPUEB OLICHUBAHUA KOMIIeTEHIIMI Ha PA3JHYHBIX 3Talax ux (l)OpMHpOBaHI/Iﬂ, OINMCAaHMEC IIKAJ OHCHUBAHUA

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
MHTEPIPETUPOBATH MOJTYUEHHbBIE B XO/I€ UCCIIEIOBAHUS PE3YIIbTAThI

IInanupyemsie Kpurepun oneHuBaHus pe3y1bTaTOB 00y4eHust
Jran pe3yJIbTaThl 00y4eHHus
(yposens,) - (TIOKasaTeilH IOCTHACHIA 2 3(ynoB1eTBOPUTEIBHO) 4(xopo1o) 5(oTiM4HO)
OCBOCHUSA 3a/1aHHOTO YPOBHS (Hey10BJIETBOPHUTEIHLHO)
KOMIETEHIIHH | OCBOSHUS] KOMIETEHLIUH)
[lepBebrii aTan | 3HaTh: OCHOBHBIC TUTIHI | DparMeHTapHBIC Henomnubie Cdopmuposannsie, | ChopMupoBaHHBIE
(YpoBeHb) | MaTEMaTHYECKHUX IIPEICTaBICHUS 00 | mpeacTaBiIeHUs 00 | HO  cojepXalue | CHCTeMaTH4YeCKue
METOAOB M MOJEJEH, | OCHOBHBIX TUIAX | OCHOBHBIX TUIAX | OT/AEJIbHbIE MpeJCTaBICHUS 00
MIPUMEHSIEMBIX B | MAaTEMAaTHYECKUX MaTEMaTHYECKHUX pooes OCHOBHBIX  THIIax
SKOHOMHUKE METOJIOB M  MOJEJNel, | MeTOJJOB U MOJeJIeH, | IpeACTaBlIeHus 00 | MaTeMaTHYeCKUX
MIPUMEHIEMBIX B | IPUMEHSAEMBIX B | OCHOBHBIX  THIIaXx | METOJOB U
SKOHOMHUKE SKOHOMUKE MaTEeMaTHYeCKUX MOJIEIIEH,
METOJ/IOB U | IPUMEHSEMBIX B
MOJICIIEH, SKOHOMHUKE
IPUMEHSEMBIX B
YKOHOMUKE
Bropoii otart | YMeTh: HOATOTOBUTH ®parMeHTapHble yMeHHs | B nemom ycnemnoe, Ho | B nenom CcdopmupoBaHHoOe
(YpoBeHb) HCXOJIHYIO ITOATOTaBINBATh HE CUCTEMAaTUYECKOe YCHENIHOE, HO yMEHUE
UHPOPMALIUIO IS UCXO/HYI0O HH(pOpMAIHMIO | YMEHHE cojepxkaliee IIOATOTaBINBATh
MTOCTPOEHUS JUTSt ITIOCTPOEHHUS | HOATOTABINBATH OT/ICJIbHBIE HCXOJIHYIO
HKOHOMUKO- 9KOHOMUKO- UCXOJIHYIO npoOesbl yMeHHe | MHPOPMAIUIO IS
MaTeMaTU4YeCKON MaTeMaTHYeCKON Mojienu, | HHGOPMAIUIO IS ITOATOTABINBATH ITOCTPOEHUS
MOJIEIIN, (dopmanuzoBaTh [IOCTPOEHUs UCXOJIHYIO 9KOHOMUKO-
dbopMmanu3oBarhb paccMaTpuBaeMyro SKOHOMUKO- nH(pOpMaLIMIO UISI | MAaTEMaTUYEeCKOM
paccMaTpUBaEMYyIO npobiemy 4yepes3 | MaTeMaTH4eCKOU IIOCTPOEHUS MOJIEIIH,
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npo0emMy uepes
KOHKPETHBIE
MaTeMaTHYECKUE
3aBUCHMOCTH,
aHAJTM3UPOBATH
YHCIICHHBIC
pe3yJbTaThl, OLICHUBATh
WX aJIeKBaTHOCTh
peaIbHBIM JIaHHBIM

KOHKPETHBIE
MaTeMaTH4ECKHe
3aBHCHUMOCTH,
aHAJIN3UPOBATh
YUCJIEHHbIE PEe3yJIbTaThl,
OLICHUBATh 1754
aJIeKBaTHOCTh PEaJIbHBIM
JTAaHHBIM

MO/IEIH,
dbopManu3oBaTh
paccMaTpuBaeMyto
npoOiemMy uepes
KOHKPETHBIC
MaTeMaTHYECKUE
3aBUCUMOCTH,
AHATM3UPOBATH
YHCJICHHBIC PE3YJIbTATHI,
OLCHUBATh UX
aJICKBaTHOCTb
PCaJIbHBIM JaHHBIM

YKOHOMHKO-
MaTeMaTU4YECKOMN
MO/IEIIH,
dbopManu3oBaTh
paccMaTpuBaeMyro
npolbiieMy uepe3
KOHKPETHBIC
MaTeMaTHYECKHE
3aBUCUMOCTH,
aHAITM3UPOBATH
YHCIICHHBIC
pe3yIbTaTHI,
OILICHUBATh UX
aJICKBaTHOCTh
peabHBIM JIAHHBIM

dhopman3oBaTh
paccMaTpuBaeMyo
npoOieMy uepes
KOHKPETHBIC
MaTeMaTHYECKUE
3aBHCHMOCTH,
aHAJTM3UPOBATh
YHCIICHHBIC
pe3yJIbTaThI,
OIICHUBATH UX
aJICKBaTHOCTh
peaTbHBIM
JTAHHBIM

Tperuii atan
(YpoBeHb)

Braners: MeTomonoruei
NOCTPOEHUS, aHAIN3a U
HpI/IMeHeHI/HI
MaTeMaTHYECKUX
METOJIOB M MOJICJICH B
BKOHOMUKE

®parMeHTapHOE
BJIaJICHUE METOI0JIOTUEN
IIOCTPOEHHSI, AaHATIN3A U
IIPUMEHEHUS
MaTEMATHYCCKHUX
METOZO0B U MOJENEH B
3KOHOMHKE

B nenom ycnemnoe, HO
HE CUCTEMAaTHYCCKOE
BJIaJICHUE
METOI0JIOTHEN
MOCTPOEHUS, aHATN3a U
MIPUMEHEHUS
MaTeMaTHYECKUX
METOHOB U MOJCICH B
SKOHOMHMKE

B nenom
YCHENIHOE, HO
cojiepxariee
OTJCIIbHBIC
po0OeIbl BlIaJICHHUE
METOJ0JIOTHEH
MOCTPOCHUS,
aHaau3a u
MIPUMEHEHUS
MaTeMaTHYSCKHUX
METOOB U
MoJieJied B
SKOHOMHMKE

VYcnemHoe u
CHUCTEMaTHUYECKOE
BJIaJICHUE
METOJ0JIOTHEH
MOCTPOEHUA,
aHaIu3a u
MIPUMEHEHUS
MaTeMaTHYECKUX
METOJI0OB 1
MoJiejiel B
SKOHOMHKE
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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

IMMPAKTHUYCCKHUX 3aaa4

JUTSL peTeHUs
MPAKTHYECKUX 3a/1a4

HN3YYCHHBLIX METOAO0B JJIA
peHICHUA MPAKTUICCKUX

HCIIOJIb30BaHUEC
HU3YUCHHBIX METOJ0B

dran Iliianupyembie Kpurepun oueHuBaHusi pe3yJbTATOB 00y4YeHUs
(YpoBeHb) | pe3yJbTaThbl 00yueHHs | 2 3(ynoBjeTBOpPHUTEIBLHO) | 4(X0pOLIO) S(oTm4HO)
ocBoeHHs1 |(TIOKa3aTeIu JOCTHKEHUS (HEy10BJIETBOPHUTEILHO)
KOMIIETEHLMH 3aJJaHHOTO YPOBHS
OCBOEHUSI KOMIIETEHIIN )
Ilepssrit oTant | 3Hath: MeTombl cOopa u | dparmMeHTapHbIE Henomnasre npencrasnenus | ChopmupoBannsie, | ChopMupoBaHHBIE
(ypoBenb) aHanmm3a peaNbHBIX | MPEACTABICHUS O METOAaX | 0 MeToaax cbopa u HO CcoJieprKariye CHUCTEMaTHYECKHE
JaHHBIX, HCO6XO}Z[I/IMBIX c6opa " aHajin3a pC€ajlbHbIX aHajIn3a pCeaibHbIX OTACJIBbHBIC HpO6CJIbI MMpEaACTaBJICHUA O
Ul pacueTa JaHHBIX, HEOOXOIUMBIX JaHHBIX, HEOOXOIUMBIX MIPECTaBIICHUS O MeToAax cbopa u
U pacueTa U pacueTa MeTonax cbopa u aHamm3a peajbHbBIX
aHaJIM3a pCajibHbIX JaHHBIX,
JaHHBIX, HEOOXOIUMBIX JUIS
HEOOXOIUMBIX Ul | pacueTa
pacueTta
Bropoii atan | YmeTs: nojo0path | GparmMeHTapHbIE YMEHUS B nenom ycnemrHoe, HOo He | B nienom yenemnoe, | ChopmupoBanHOe
(ypoBenb) COOTBETCTBYIOIINE pu BeIOOpE CHCTEMaTHYECKOe HO cojepKariee yMEHHE
METOABI JUIi  pElIeHHs | COOTBETCTBYIOIIUX METOIOB | MCIOIB30BaHKE OTJeNbHBIE TPOOEIBI | MCIOJIH30BAThH

HU3YYCHHBIC METO/IbI
AJId pCIICHUA

nHpOpMaLUH

3a71a4 JUISL peLICHUST HPaKTHIECKUX
NPaKTUYECKUX 33134 | 3a/1a4
Tpetuii atann | Biagers: MeTononoruei ®parMeHTapHOe BiajieHue | B nenom ycnemHoe, Ho He | B nenom ycnenHoe, | YcnemHoe u
(ypoBeHb) cbopa, 00paboTKH, HaBBIKAMU ITPUMEHEHHUS CHCTEMaTHYEeCKOe HO coziepKariee CHCTEMaTHYEeCKOe
aHanm3a METO/I0JIOTUH NpUMEHEHHUE OT/IeNIbHBIE TTPOOEIBI | IPUMEHEHHE
Y CUCTEMaTU3aINN cbopa, 00paboTKH, aHATH3a | METOOJIOTHH MIpUMEHEHNE METO0JIOTUN
UHpOpMaIH U CUCTEMAaTHU3alu1 cbopa, 0O6paboTKHy, METOJIOJIOTUHU cbopa, o6paboTKHy,
uHpOpMaITUU aHaJM3a cOopa, 00paboTKH, aHaJan3a
U CHCTeMaTHU3aliN aHanm3a W CHCTeMAaTHU3aIiN
HHpOpMaIUH Y CUCTeMaTH3alluu HHpOpMAITUH
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4.2. TunoBbie KOHTPOJIbHbIE 32JaHUSI WJIN HHBbIE MATEPUAJIbI, HEO0XOIUMBbIE IJI51 OLEHKHU
3HAHUIi, YMEHUIi, HABBIKOB M ONBITA 1eATEJbHOCTH, XaPAKTEePHU3YIOIIHNX ITANbI
(¢opMupoOBaHUA KOMIIETEHMI B MpoLiecce 0CBOEHHUs 00Pa30BaTeIbHONH IPOrPaMMBbI.
MeTtoauyeckue MaTepuaJbl, onpeaesiouye NpoueIypbl OeHMBAHUS 3HAHUIA,
YMEHUIi, HABBIKOB U ONbITA JeSITeJIbHOCTH, XaPaAKTePU3YyOIIMX 3TANbI
(popMupoBanus KoMneTeHUM i

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
peaNbHBIX JaHHBIX, HEOOXOAMMBIX IS
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 3aBHCHMOCTH,
AQHAIM3UPOBATh YMCJICHHBIE PE3YNIbTAThI,
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  |MaTeMaTH4yecKMX METOJOB M MOJeNeH 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

CrpykTypa 5K3aMeHaIIOHHOTO Ouera:
DK3aMEHAIMOHHBIN OUJIET COEPKUT 2 Bompoca U 1 3axauy.

IlepeyeHb BONPOCOB K IK3aMEHY:

1. O6H_[I/IC MPUHIHUIIBI TPHU MOACIIMPOBAHUN LCHBI (1)I/IHaHCOBBIX AaKTHUBOB.

2. HpOHeHTHBIe U JMCKOHTHBIC CTaBKH.
3. DKBHUBAJIEHTHOCTbH CTABOK U 0053aTCILCTB.




19.

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

39.
40.

bamkupckuii rocyaapCTBEHHbIM YHUBEPCUTET

@DuHaHCOBbBIE PEHTHI U METO/IbI UX HccienoBanus. [IpakTuyeckoe NpuMeHeHne (PUHAHCOBBIX
PEHT.

DUHAHCOBBIE pacyeTsl IPU Pa3JIMYHBIX CXEMAaxX IOralleHus A0ira. PeTpocrnekTUBHBIA U
IIEPCIIEKTUBHBINA METO/bI PacUeTa OCTATKa JI0JIra 110 KPEAUTY.

Metoapl WCCIeIOBaHUS HMHBECTHIIMOHHBIX MpOeKToB.  DopmupoBanue mnopTdens u3
MHBECTULMOHHBIX IIPOEKTOB.

MopenupoBaHue LEHbI aKIIUH.

MozenupoBaHue EHbI OOJUTALUH.

XapakTepucTUKU (PMHAHCOBBIX HHCTPYMEHTOB. J[0X0AHOCTh U pUCK. Mepbl pHcKa.

. BonatuiapHOCTh JOXOTHOCTH aKTUBA.

. [TomyoTknonenue, KO3PPUIMESHT OeTa.

. HemapameTrpuueckoe u napamerpuyeckoe oiieHuBanue VaR.

. IloprenpHOE MHBECTHPOBAHUE.

. Bnusinue nuBepcudukanuy Ha BOJATUIBHOCTD MOPThErs.

. OnNTUMAaNIbHBI HHBECTUIIMOHHBIN TOPTQEIb P PA3TMYHBIX OTPAHHYCHUSX.

. YrpapneHue noptdeieM akTUBOB.

. [laccuBHas ¥ aKTHBHASI CTPATETUU YIIPABJICHUS MTOPTHETCM.

. [lokazarenu > dekTUBHOCTH yrpaBieHus noprdenem (JOXOIHOCTb, PUCK, KOADPHUIIMEHTHI

Tpeitnopa, lapna, ungexc J[>xencena).

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

O0630p Mojenei ppIHKA IEHHBIX OyMar.

Mopnenu OLeHKH JOXOTHOCTU aKTHUBOB.

Moenb O1leHKH CTOMMOCTH oTaeabHoro aktuBa (CAPM).

XapakTepuCcTUKU 03Ta-KOd(PPUIMEHTA aKTHBA, MOPTQEIS.

PbIHOYHBIN 1 HEPHIHOYHBIN PUCKU aKTHUBOB.

Annda akTuBa, TOPTQEIIS.

Kputnka monenu CAPM u ee npakTuueckoe NpUMEHEHHE.

Poinounas mopaens [lapna (MHAEKCHAS MOJEIND).

CooTHOIIEHHE PHIHOYHOTO U HEPBIHOYHOTO pucka B Mozenu [lapma.

IIpuuuHBbI pazeneHus pucka.

Cunre3 monenu Hlapna u CAPM.

OcHoBuble otinuuust Mmoaenu CAPM u peIHOYHON MOJIEIIH.

DakTOpPHBIE MOJEIIH.

®akTOpHBIN U HEPAKTOPHBIN PUCKH.

OrTpacineBble WK CEKTOPHBIE (PAKTOPHBIE MOJIEIH.

Mogenb apOUTpaKHOTO 1IeHO00pa30BaHMS.

OCHOBHBIE TOJ0KEHUS MOJIENTH ApOUTPAKHOTO IIEHOOOPa30BaHMUS.

ApOuTpaxHbIil HOPTQEb.

Wutepnperanus  mapamMeTpoB A OAHO(QAKTOPHOHM  Mojaenu  apOUTPaskKHOTO
11eH000pa3oBaHMs.

CunTe3 Mozenei apouTpaxxnoro neHooodpasosanusi 1 CAPM.

WUntepniperanust ~ mapamMeTpoB Uil  MHOTO(AKTOPHOM  MoJenu  apOUTPa’KHOTO
[IEHO0Opa30BaHUI.

O06pa3ell HK3aMEHAIIMOHHOTO OMIIeTa!

Hanpasnenue noarorosku 38.04.08
«DUHAHCHI U KPSTAT»



[Tpodpunu «PuHAHCOBAS AHAIUTUKA U
yIpaBJieHHE prUcCKaMmny, «byxrantepckuit

HNHCTUTYT S5KOHOMUKH, (PMHAHCOB U OM3HEca .
y4eT, aHaJIu3 U KOHTPOJIbY, «DUHAHCOBBIN

MEHEKMEHT»
Kadenpa maremaTi4eckix METOIOB B Hucuunnmua «MozenupoBaHue U aHaIu3
SKOHOMUKE (PMHAHCOBBIX PELICHUII»

DK3aMeHanoHHbINA Orter Ne 1

=

OO01re TPUHIIUIIBI IPU MOJCIIMPOBAHUHN 11EHBI (PUHAHCOBBIX AKTHBOB.

Meps! pucka.

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

N

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

Kpurepum ouenkmu:

- OTJIMYHO BBICTABIISICTCS] MAarUCTPAHTY, €CIIM MAaruCTPAHT JaJl MOJHBIE, PA3BEPHYTHIE OTBETHI
Ha BCE BOMNPOCHl OwuieTa, NPOAEMOHCTPUPOBAN 3HAHUE (DYHKIMOHAIBHBIX BO3MOKHOCTEH,
TEPMUHOJIOTHH, OCHOBHBIX IJIEMEHTOB, YMEHHE TPUMEHSITh TEOPETUUECCKUE 3HAHUS ITPH BBHITTOJTHCHUH
MPAKTUYECKUX 3a7aHuii. Maructpant 0e3 3aTpyJHEHHI OTBETHII HA BCE IOMOTHUTENbHBIE BOMTPOCHL.
[IpakTuueckas 4acTh pabOTHI BBITIOJIHEHA MOJTHOCTHIO 0€3 HETOUHOCTEH U OLITHNOOK;

- XOPOWIO BBICTABIISIETCSI MArUCTPAHTY, €CJIM MATUCTPAHT PACKPBLI B OCHOBHOM TEOPETUUYECKHE
BOIIPOCHI, OJIHAKO JOIYIIEHb HETOYHOCTH B OINpPEACIICHUH OCHOBHBIX MOHsATHH. [Ipm oTBeTre Ha
JIOTIOTHUTEIIbHBIE BOMIPOCH! TOMYIIEHBI HEOONbIINE HETOYHOCTH. [IpH BBHIMOTHEHUH MPaKTUYECKON
4acTH paOOThI TOMYIIEHBI HECYIIIECTBEHHBIC OIIMOKY;

- YIOBJICTBOPHUTEJIbHO BBICTABIISIETCS MAaruCTPaHTy, €CJIM IPU OTBETE HAa TEOPETUUYECKUE
BOIIPOCHI MaruCTPaHTOM JIOMYIIIEHO HECKOJBKO CYIIECTBEHHBIX OIIMOOK B TOJIKOBAHUM OCHOBHBIX
noHsTHiA. JIOTHKa ¥ MOTHOTa OTBETa CTPAJAOT 3aMETHBIMU U3bIHAMU. 3aMETHBI IPOOEINbI B 3HAHUU
OCHOBHBIX METOJ/IOB. TeopeTnyecKkre BOMPOCHl B 1IETIOM HM3JI0KEHBI JIOCTATOYHO, HO C MPOITYCKaMH
MaTepuana. VIMErTcs TpUHIHWIHUAIbHBIE OMIMOKM B JIOTUKE IOCTPOSHHS OTBETa Ha BOIPOC.
MarucTpaHnTt He penI 3a/1a4y WIN MPU PEIICHUH JOMYIIEHbBI TPyObIe OMUOKH;

- HEY/OBJICTBOPUTEJbHO BBICTABISICTCA MAarucTpaHTy, €CIIM OTBET Ha TEOPETUUYECKHE
BOIIPOCHI CBUJIETEIHCTBYET O HETIOHMMAHWUU W KpaiHE HEMOJIHOM 3HAHWW OCHOBHBIX MOHITHH U
MeTo0B. OOHapy>KUBaeTCsi OTCYTCTBHE HABBIKOB MPUMEHEHUS TEOPETHYECKUX 3HAHUU TPHU
BBITIOJTHCHUH TTPAKTUYCCKUX 3aIaHUi. MarucTpaHT He CMOT OTBETUTH Ha JIOMOJHUTEIBHBIE BOITPOCHI.

IIpuMepbI NPAKTHYECKHUX 3aJaHUH

3adaua 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

v | 0,35 034|033 (030]|0,31]|030 0,29 | 0,36 | 027 | 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

i

X 1005|008 |002]|005) 003 0,020,044 0,06 |0007]|0,006
Y 01011009011 012 0,13 | 0,09 | 0,12 | 0,01 | 0,02
Z |-0,03)-0,05-0,01|-0,02]|-0,01]|-0,01]|-0,04]-0,03]-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

3adaua 2.
Oskupaemas JOXOTHOCTh DPBIHOYHOTO MOPT(ENs paBHA [I), a4 CTAaHIAPTHOE OTKIOHEHHE €ro

TOXOIHOCTH o). be3puckoBas craBka paBHa i. OnpenesnuTe KOBapHAIIHIO MEKTY JTOXOTIHOCTSIMU



PUCKOBOTO aKTHBAa W PHIHOYHOTO TOPTQENs, €Clid OXKUAaeMmas PaBHOBECHAs JOXOMHOCTH STOTO
aKTHBA:
a) X
b) Y
€) Z (cm. Tabauisr 4, 5,6).
Cremaiite BEIBOJI.

Taomuua 4. Ucxonusle TaHHBIE

BapuanTsl
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 /0301 0,3 |032(0,27|0,32(0,22|0,23|0,28| 0,3 | 0,31
i |0,08]0,07]|0,08|0,06|0,08|0,07|0,08]|0,06 |0,08|0,07
X (04]03)021021]015/0,14]0,31|0,24| 0,4 |0,12
Y 07|06 |012|017]011|0,17| 0,7 |0,15| 0,3 | 0,17
Z 1022|02 (015/|0,13/0,23|0,19]0,21|0,18|0,21 | 0,23

Taomuua 5. Ucxonublie naHHBIE

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

uv 1033(0,43|041/0,28|0,32|0,41|0,36|0,35(0,33|0,29
om |018(0,26 0,21 0,18|0,18| 0,2 | 0,18 0,17 | 0,16 | 0,15
i |[0,06]0,08]0,07]0,06 007|008 0,08 |0,07]|0,07|0,05
X 103404 1(017]0,25/0,34]0,41]0,35/0,34|0,35| 0,3
Yy /013/037]0,19/0,29|0,17/0,11]0,160,15|0,12 | 0,19
Z 102021/042/0,10/0,21]0,22]0,25|0,29|0,27 | 0,28

Tab6muna 6. cxoaHble JaHHBIE
BapuanTsl

21 | 22 | 23 | 24 | 25
av 10,340,277 10,31 0,37 | 0,37
om | 0,16 0,14 | 0,2 | 0,21 | 0,20
i 0,06 | 0,05 | 0,07 | 0,08 | 0,07
X 10,33(0,28|0,32 0,38 |0,41
Y |013| 0,2 0,16 | 0,17 | 0,11
Z 1021012 |0,11 (0,15 0,15

3aoaua 3.
Onpenenure [-k0d)PUIMEHT PHCKOBOTO aKTHUBA, €CIH OXHJaeMash JOXOJHOCTh PBIHOYHOTO
noprdens paBHa L), OE3pHCKOBas CTaBKa paBHa I, OXHJaeMas DPaBHOBECHAs JTOXOJHOCTb
PUCKOBOTO aKTHBA!

a) X

b) Y

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

BapuaHnTsl
1 2 3 4 5 6 7 8 9

uv | 042 (1041 043 | 0,44 | 0,35 | 0,37 | 0,34 | 0,38 | 0,29
i |10,075]0,07|0,072 0,074 | 0,07 | 0,076 | 0,075 | 0,074 | 0,06




X 3 -01,-013|0,13 | 031|033 | 0,36 | 0,39 | 0,31
Y 06 /012 0,16 | -0,06 | -0,02 | -0,05 | -0,01 | -0,04 | -0,07
Z 1012 042|043 | 044 | 0,24 0,23 | 0,19 | 0,15 | 0,17

Taomuua 8. Ucxonusle naHHBIE

BapuaHnTbl
10 11 12 13 14 15 16 17 | 18
033| 04 |032| 04 | 0,44 | 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
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 | 0,27 | 0,43 | 0,21 | 0,43

N|<|x|—|S!

Tab6muna 9. McxonHusle JaHHbBIE
BapuanTsl
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 1022029| 04 | 0,11 |0,34|0,41 (0,13

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

Z 1025018011 0,49 |0,11|-0,1 | -0,1
3aoaua 4.
[TocTpoiiTe JMHHUIO PBIHKA PUCKOBBIX akTHBOB (SML): och aOciucc — pPBIHOYHBIM PUCK [, OCh
OpIVHAT - PaBHOBECHAs OXHJaaeMas IOXOMHOCTb. OIpenenuTe OXHIaeMyH pPaBHOBECHYIO

AOXOOHOCTb PUCKOBOI'O aKTHBA, €CIIN OKHUAACMast JOXOAHOCTb PBIHOYHOI'O HOpT(I)eJIH paBHa ﬁl\/l y

Oe3pucKoBast cTaBKa paBHa I, [-K03(pPHUIIMEHT PHCKOBOTO aKTHBA PABEH:
a) X
b) Y
€) Z (cm. tabmuiet 10,11,12). Chenaiite BHIBO/L.

Tabmuna 10. Ucxonabie qaHHBIC

BapuaHnTsl
1 2 3 4 5 6 / 8
uv | 050 | 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 /046 | 01 | -03 |-0,07|-009]| -04
-05 | -02 | 013 | 0,3 12 | 1,13 | 0,3 0,5

N|<|>|—

Tab6muna 11. UcxoaHble JaHHBIE
BapuanTel

9 10 | 11 | 12 13 14 15 16

v | 0,39 1029028032 | 0,42 | 043 | 0,47 | 0,46
i |10,074|0,07|0,06 0,070,072 |0,073| 0,08 | 0,075

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

X
Y -07 |-09|-06]-08]| 02 |[-009]0,22|-0,11
YA 03 109 1 |09 11 1,2 | 1,17 | 1,13




Tabmuma 12. McxonHele naHHbBIE

BapuanTsl

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

uv 104410411039 (041(035| 0,48 |0,32|0,39| 0,41
i |0,070,07]|0,07|0,07|0,06 | 008 | 0,06 |0,06| 0,06

X (116|113/0,25|005| 02| 0,1 | 03|04 | 0,8
Yy [-02|-01|-0,2|-04]-03]|-005|-01]105]| 1,02

YA 04|08 |{065/108|101|103 |102]|-0,5| -0,1

3aoaua 5.

Onenka 3¢ (eKTUBHOCTH YIPABJICHUS TasIMU.

Cobepute uHGOpPMAIUIO IO YIPABJICHHIO KaKUM-THOO TMaeM Ha pBIHKE: CPeHss JAOXOTHOCTb,
CTaH/JAPTHOE OTKIOHCHHE JOXOJHOCTH, Kod(hduiueHT Oera mas, CTaHIAPTHOE OTKJIOHEHHUE
PBIHOYHOTO HWHJEKCA, CPeaHssl JOXOAHOCTb pPBIHOYHOTO HWHIAEKCA, Oe3pHuCKoBas CTaBKa,
koaddurmenter Tpetinopa, [llapna, uaaexc [xeHcena.

[Tpoananu3upyiite 3 PEeKTHBHOCTH YIIPaBICHUS MTaeM (aHATUTHIECKU U rpauIecKn).

Ccpuika Ha nH(popMaLKio 00s3aTeNbHA.

3aodaua 6.
W3BecTHBI 10X0HOCTH prckoBoro moptdens (A) u peiaka (M) 3a 6 nepuonoB (cM. tadimiy 13).
bespuckosas craBka=7%.
Onennre 3¢p¢eKTUBHOCTH pabOTHI MEHE[Kepa IO YIPABICHUIO TOpTHEneM ¢ TOMOIIBI0
koad¢unmentos lllapna, TpeitHopa u nmokazarens ansda. Pe3ynbrarsel n3o06pasute rpaduyuecku.
Tabmuua 13. VicxonHble naHHbIC
Bapuant 1 | Bapuant 2 | Bapuant 3 | Bapuant4 | 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 | Bapuantr 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 | 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
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
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

Kpurepum ouenku:

- OTJINYHO

MarucTpaHT jiaji HOJHbIe, pa3BepHYTble OTBETHI. [IpakTHueckas 4acTb pabOTHI BBINOJIHEHA
MOJTHOCThIO 0€3 HETOYHOCTeH W OmuOoK. Maructpant 0e3 3aTpyIHEHUH OTBETHJ Ha BCe
JIOTIOJIHUTEIIBHBIE BOIIPOCHI.

- Xopo1o

[Ipu BBINOIHEHUU MPAKTUYECKON 4acTH pabOThl JOMYIIEHbl HeCyIecTBeHHbIe omnoKu. [1pu
OTBCTC HA NOIOJIHUTCIBHBIC BOIIPOCHI JOIMYIICHBI HeOONbIIINE HETOYHOCTH.

- YAOBJIETBOPHUTEIBLHO

JIoruka ¥ IOJMHOTa OTBETA CTpagaroT 3aMCTHBIMH U3bAHAMU. 3aMeTHBI HpO6CJIBI B 3HaHUU
OCHOBHBIX MeTOZI0B. [Ipu pereHnu 3a1aun JONYIIEHbI IpyOble OIINOKH.

- HEY/10BJICTBOPHUTEJILHO

OOHapy)XuBaeTCsl OTCYTCTBUE HAaBBIKOB TPHUMEHEHUS TEOPETUYECKUX 3HaHUM mpu
BBITIOJTHCHHHU MMPAKTUYCCKUX ?,aI[aHI/II\/JI. MaFI/ICTpaHT HEC CMOT OTBC€TUTH Ha JOIMOJIHUTCIIbHBIC BOIIPOCHI.

IIpumepsl 1adopaTOpHBIX 3aJaHUN

3aoaua 1. Pewuume 6 cpede Excel.
CocraBbTe ypaBHeHUE pbiHOUHON Mojenu [llapma, eciiu oxkumaeMple TOXOIHOCTH aKTHUBA M PhIHKA
coCTaBsOT [1j U L) (%) COOTBETCTBEHHO, KOBAapUALMs TOXOMHOCTCH aKTHBA W PBIHKA paBHA

COVj\j , CTaHIAPTHOE OTKIOHEHUE JOXOAHOCTU PhIHKA COCTABIICT O (cm. Tabnuer 14, 15).

Taomuua 14. VicxonHble 1aHHbBIE

BapuanTsl
1 (2345|6789 10|11 12 | 13

Hay |30 128 (31132(26(35(36|37| 39 | 34|38 42 | 44
om | 20 116(19116(12120(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

Tab6muna 15. UcxoaHble JaHHbBIE



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

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

3aoaua 2.

M3BecTHBI JaHHBIE 1O JOXOJHOCTH akTHBa A M pbiHKa M 3a 15 mepwomoB (cm. Tabmuiyy 16).
CocraBbTe ypaBHeHUE ppiHOUHON Mozenu [llapna. Caenaiite porHo3 Ha CIEAYIOIUN IEpUoJl IpU
JOMYIICHUH, YTO OXKHJAeMas JOXOJHOCTh PhIHKA NMpHUMET 3HadeHue X. 3HaueHue X BBHIOCpPHUTE
IPOU3BOJILHO Mexay 25 u 70%.

Tabmuna 16. Ucxonabie qanHbIC

Bapuanr 1 | Bapuant 2 | Bapuant 3 | BapuanT 4 | Bapuant 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

Bapwuant 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 | 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




Bapuant 6 | Bapuant 7 | Bapuant 8 | Bapuant 9 | Bapuant 10
M A M A M A M A M A
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 | Bapuanr 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
Bapwuant 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




Bapuant 21 | Bapuant 22 | Bapuant 23 | Bapuant 24 | Bapuanr 25
M A M A M A M A M A
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 obmagaet TpeMs: pUCKOBBIMU akTUBaMu X, Y, Z B mponopusx X:Yy:z (cMm. tadbmuist 17, 18,
19). Oxugaembie T0OXOTHOCTH (1) U 9yBCTBUTEIBHOCTD (D) Kk 3HAUMMOMY (akTopy (iieHa Ha He(Th)
npejcTaBieHsl B Tabumie 17 (N — HoMep BapuaHTa).

Tabnuna 17. OxugaeMblie 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+0,02n 1,2+0,01-n
Tabmuua 18. McxonHple naHHbBIE
Bapuant
1 2 3 4 5 6 7 8 9 10 11 12 13
X 4 3 4 3 4 3 2 2 2 4 4 2 3
y 5 5 5 5 5 5 5 5 5 4 2 4
1 2 2 1 3 3 1 2 3 1 1
Tab6muna 19. UcxonHuble JaHHbBIE
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
2 3 1 4 1 1 4 2 3 1 1 2

Cdopmupyiite apOuTpakHbIi MOPTHENs, BHIYUCIUTE TOXOAHOCTh U YYBCTBUTEIBHOCT K (haKTOpy
NEPBOHAYAILHOTO U HOBOT'O MOPTQEis, T0X0IHOCTh apOUTPaKHOTO OPThEIs.

3aoaua 4.

WuBectop obmamaer puckoBbiMH akTuBamMu X, Y, Z u Oe3puckoBbiM akTHBOM D. Oxupaembie
JIOXOJJHOCTH M UyBCTBUTEJIBHOCTU K JIBYM (hakTOpam JUlsl KaKA0ro akThBa 3ajaHbl B Tadbnuie 20.

Tabmmma 20. UcxonHele 1aHHBIE



HNuBecTnnun O:xunaemas O:xugaemoe YyBCTBUTEJbHOCTH
npudbLIb, % | cTaHIApTHOE bj1 bj2
OTKJIOHeHHue,%
X 9,3+0,01'n 10,5+0,01'n 1,6+0,01'n 1,2+0,01'n
Y 12,1+0,01n 15,2+0,01n 0,6+0,01'n 1,6+0,01'n
Z 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

Cdopmupyiite apoutpaskHbiii mOPTQeb, BEBIYUCIUTE JOXOTHOCTh apOUTPAKHOTO MOPThEIs.

Kpurepun onenkn:

- OTJINYHO

MarucTpaHT jian HOJHbIe, pa3BepHYThIE OTBETHI. [IpakTHueckas 4acTh pabOTHI BBINOJIHEHA
IOJHOCThIO 0€3 HeTOYHOCTeW M omuoOoK. Marucrpant 0e3 3aTpyIHEHUM OTBETHJ Ha Bce
JIOTIOJIHUTEIIbHBIE BOIIPOCHI.

- Xopo1io

[Ipu BBINOIHEHUH MPAKTUYECKON YacTU pabOThl JOMYIIEHbI HECYLIeCTBEHHbIE OoHOKU. [1pu
OTBETE Ha JONOJIHUTENIbHbIE BOIPOCH] JOMYIEHb! HEOObIINE HETOUHOCTH.

- YAOBJIETBOPHUTEIbHO

Jloruka ¥ MOJHOTa OTBETA CTPAZAIOT 3aMETHBIMM M3bsIHAMU. 3aMETHBI MpoOeIbl B 3HAHUU
OCHOBHBIX MeTOJ10B. [Ipu perienun 3a1aum 10NynieHbl TpyOble OMIUOKHU.

- HEY/10BJICTBOPUTEJIBHO

OOHapyXuBaeTcsi OTCYTCTBUE HaBBIKOB IPUMEHEHMSI TEOPETHUECKMX 3HAHUM IpHU
BBITNIOJTHEHUH NPAKTUYECKUX 3a4aHUi. MarucTpaHT HE CMOT OTBETUTH Ha IOTNIOJIHUTEIbHBIE BOIIPOCHI.

5. Y4uebHo-MeToANMYeCKOEe H HH(POPMALIMOHHOE 00ecedeHre JUCIIHIIMHBI

5.1. IlepeyeHb OCHOBHOI1 U IOTIOJIHUTEIbHOI y4eOHOH JUTEepaTypbl, HEOOX0AMMOM A5
OCBOCHMS JMCIUIIIHHBI

OcHoBHasi iuTEpaTypa:

1. Komscaukosa, E.P., bponmreiin, E.M. Marematudeckue MeTo 16l GHHAHCOBOTO aHAIM3A!
VYyebnoe nocodue. — Yda, PUL| baml'VY, 2017. — 110c.; To ke [DnekTpoHHsIi pecypc]. -
URL:  https://elib.bashedu.ru/dl/local/Koljasnikova_Bronshtein_Mat metody  fin
analiza 2 izd_up_2017.pdf

2. Komscuukosa, E.P. IlporHosupoBanme mokaszareneii ()MHAHCOBBIX PBHIHKOB: y4eOHOE
nocobwue, 2-¢ uza., nom. u nepepad. / E.P. Konscuukosa. — Yda: PUL[ baml'V, 2018. —
168 C.; To xKe [DnmexTpoHHBII pecypc]. - URL:
https://elib.bashedu.ru/dl/local/Koljasnikova_Prognozirovanie pokazat finans rynkov_2
izd_up_2018.pdf

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

4. HlankuH, A.C. DxoHOMUYeCcKHE U (DUHAHCOBBIC PUCKU: OLICHKA, YIpaBleHue, TOPTQeb
uaBectuiwii / A.C. lllankun, B.A. [llankun. - 9-¢ uza. - Mocksa: M3naTenbcko-Toprosast
kopropanus «JlamkoB u K°», 2014. - 544 ¢; To xe [DnexkrponHsiii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=426438

JlonoJHUTeIbHAA JINTEpaTypa:


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
http://biblioclub.ru/index.php?page=book&id=426438

1. Ackunamsu, B.M. IloprdenbHple MHBECTUIMH: Y4eOHO-METOAMYECKUH KOMILIEKC /
B.M. Ackunanzu, B.®. MakcumoBa. - MockBa: EBpa3uiickuii OTKpBIThIM HHCTUTYT, 201 1.
- 120 c; To Ke [DnexTpoHHBIT pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=90990

2. bepzon, H.W. NuHoBaniun Ha ¢uHaHcoBbix peiHKax / H.U. bep3on, E.A. BbysHoBa,
B.J. I'a3man; pen. H.W. bep3on, T.B. Tennosoi. - Mocksa: M3narenbckuii 1oM Beiciiei
mKosbl dkoHoMmMKH, 2013. - 422 c¢; To xe [OnexktponHslii pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=227273

5.2. Ilepeuennb pecypcoB HH(POPMALMOHHO-TEIEKOMMYHUKAIIMOHHOH ceTH « AHTEepHET» N

nmporpaMmmHoOro oﬁecneqe}mﬂ, H606XOHHMBIX AJIs1 OCBOCHHUA JUCHUIIJINHBI

No HanmenoBanue MHTepHeT-pecypca Ccbuika (URL) Ha
MHTEepHET pecypc

1. DdenepanbHas Ciry)x0a rocy1apcTBEHHON CTaTUCTUKH wWww.gks.ru

2. MunucrepcTBo punancos PO www.minfin.ru

3. MeKayHapoIHbIN BAIIOTHBINA (DOHT www.imf.org

4. LleHTp MaKpOIKOHOMHUYECKOTO aHAIN3a U KPATKOCPOYHOTO www.forecast.ru
IPOTHO3UPOBAHHUS

5. TepputopuanbHblii opran denepanbHOR CITyKObI www.bashstat.ru
rOCyIapCTBEHHOU CTAaTUCTUKU 110 Pb

6. HNudopmanronno-u3aarensekuii neHtp «Crarucruka Poccum» | www.infostat.ru

7. Enuublii apxuB SKOHOMHUYECKUX U COIMOJIOTMUYSCKUX daHHbIx  |http://sophist.hse.ru/
BIID

8. NudopmannoHHbIi TOpTa www.investfunds.ru

0. WNHdopmannoHHbIH mopTan www.finam.ru

1. baza nannbIx nepuoanyeckux u3aanui Ha matdopme EastView: «BectHuku MockoBcKoro

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

2.

WNudopmannonnas cucrema «E1nHOe OKHO 10CTyna K 00pa3oBaTesIbHBIM pecypcam» -

http://window.edu.ru

3. Hayunas snexrponnas Oubnaunoreka eLibrary.ru - http://elibrary.ru/defaultx.asp
4. CnpaBouHo-nipaBoBas cuctema Koncynprant [Litoc - http://www.consultant.ru/
5. DnexTpoHHas OMOIMOTEYHAs CUCTEMa «Y HUBEPCUTETCKass OMOIMOTeKa OHIaiH» —

https://biblioclub.ru/

6. OnektponHas oubanoreunas cucrema «9b bamlVy» — https://elib.bashedu.ru/
7. DnekTpoHHas OMOIMOTEUHas cCUCcTeMa u3aTenbcTa «Jlanby — https://e.lanbook.com/
8. DnekTpoHHbIN Kataior bubdiauoreku bamlV — http://www.bashlib.ru/catalogi.


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/

9. ApXUBBI Hay4YHBIX KypHaiI0B Ha atrgopme HOIMKOH (Cambridge University Press,
SAGE Publications, Oxford University Press) - https://archive.neicon.ru/xmlui/

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

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

12.  Windows 8 Russian. Windows Professional 8 Russian Upgrade [lorosop Nel104 ot
17.06.2013 r. JIunien3uu 6GeccpovHbIC.

13.  Microsoft Office Standard 2013 Russian. loroBop Nel14 ot 12.11.2014 r. JInuen3un
OeccpoUHbIe.

14.  Windows 8 Russian. Windows Professional 8 Russian Upgrade. [Torosop Ne 104 ot
17.06.2013 r. JIunenzuu 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 (TyMaHUTapHBIA MOHOOJIOK, TIePCOHABHBIH

KOPITYC).

KOMIIBIOTEP B KOMILUIEKTE MOHOOJIOK

iRU.







