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1. ITepedenb miIaHMpyeMbIX pPe3yJIbTATOB 00y4eHHs N0 JMCHHUILIMHE (MOLYJIIO0),
COOTHECEHHBIX € IJIAHUPYEMbIMHU Pe3y/IbTATAMH OCBOCHHS MPOTrPaMMBbl

1.1 lucuumumaa b1.B.OJ1.25 «®unaHcoBas MaTeMaTHKa HEMPEPHIBHOTO BPEMEHU)
o0ecreurBaeT OBJIAJICHUE CJIECIYIOIMMUA KOMIIETCHITUSIMU:

Kon HaumenoBanune Konx stana | HamumMeHnoBanue »rama

KOMIICTECHIMH | KOMIICTCHIHH KOMIICTCHIHH OCBOCHHS
KOMIIETEHINH

JIIK-17 CnocoOHOCTh JIIK-17.2 CnocoOHOCTh

aHAJM3UPOBATh  CJIOXKHBIC UCTIOJIB30BATh METO/bI
MPOIECChl B MEHEKMEHTE OO KETUPOBAHUS
KaruTaaa M JIeHEKHBIX
MIOTOKOB B
npodeccCHoHATBLHOM
JeSITeTTbHOCTH
1.2.

OT®/T® (mpm  wHammuwmm | Kog  srama | PesynbraTsl o0yueHus

npodcrangapra)/ OCBOCHHMS

npodecCHOHATbHBIE IEHCTBUS | KOMIICTCHIIUU

JledaTenbHOCTh mo | AIIK -17.2 Ha YPOBHE 3HAHMIL: 3HAET O CIIy4YalHbIX

YIIPaBJICHUIO [ICHHBIMH npoIeccax u X CaMOPETyJIMPOBAHNH, O

Oymaramu/ AHamu3 COCTOSHUS 3 PEeKTUBHBIX PBIHKaX, 00

pBIHKA [EHHBIX Oymar, pbIHKa 3¢ PeKTUBHOM yIIpaBIICHUH

MPOU3BOJHBIX  (DMHAHCOBBIX CTOXAaCTUYECKUMHU  MPOIECCaMHU, O

HHCTPYMEHTOB (C/03.6) MaTeMaTHYECKUX MOJICIISIX ¥ METO/Iax C

BHyTpeHHHIT y4eT CcHeNnoK C HENPEPHIBHBIM BPEMEHEM

LEHHBIMH Oymaramu u Ha YypOBHE YMEHHI. MOJEINPOBAThH

MIPOU3BOIHBIMU CTOXACTUYECKUE TPOIIECChI, TPOBOIUTH

(uHaHCOBBIMU aHamn3 MIPOIIECCOB, NPUHUMATD

uncrpymenTamu (B/03.6) pemieHuss B CIOXKHBIX  CHCTEMax

aHAJIM3UPOBATh U YIPABIATH PUCKAMU
IPHUHSTHIX PEIICHUN

Ha  YpOBHE  HaBBIKOB:  BIaJIEET
HaBbIKaMH KOMIIBIOTEPHOTO
MOJIETUPOBAHUs, aHalu3a JAHHBIX U
pElIeHUs] MaTEMaTHYECKUX 3a1a4

2. O0beM U MecTO TMCHUIIMHBI (Moay.s) B cTpykType OIT BO
O0beM TMCHMILIUHBI
OO11ast TpPyI0EeMKOCTh TUCIUIUIMHBI 72 akajgeMuveckux / 54 acTpoHOMHUYECKHX 4aca (2
3E).

KommyecTBo akameMuueckux/ acTpOHOMHYECKHX YacOB, BBIACISEMBIX HAa KOHTAKTHYIO
paboty ¢ mpemnonaBateniem, coctapiser 24/18 vaca, u3 Hux 12 /9— Ha neximonHbIe 3auaTHs, 12/9
— Ha TPAaKTUYECKHE 3aHATHS, HA CaAMOCTOATEIbHYIO paboTy oOyuaromuxcs oTBogutcs 48/36
4acoB.

Mecro nucuumiaunbl B ctpykrype OII BO

Hucuunnuna «DuHaHCOBasS MaTeMaTHKa HEMPEPHIBHOTO BPEMEHUY» OTHOCUTCS K ITUKITY
b1.B.OJl. «O0s3arenpabie muctuiinabl»y. Kox mucmumamael B1.B.OJ1.25. JIucruminHa
u3ydaercs Ha 4 Kypce, B 8 cemecTpe.



Copepxanue Kypca sIBISETCS JOTMYECKUM MPOJIOJDKEHUEM U PA3BUTHEM AMCLMIIUHBL:
«DrHaHCOBAss MATEMATUKAY.
JlaHHast IUCIUIUTUHA SBISETCS OCHOBOM MPO(ECCHOHATBHON U HAYYHOH NS TeTbHOCTH
DopMOIl IPOMEKYTOUHOW aTTECTAllMM B COOTBETCTBUU C YYEOHBIM IUIAHOM SIBIISETCS
3a4eT C OLICHKOM.
3. Coaep:kaHue U CTPYKTYPa TUCHMILIMHBI (MOTYJIs1)

Tabnuua 2.
O0beM TCHUIIMHBL (MOAYJISA),
aKaJeMHYeCKHIi/acCTPOHOMMYECKMIA 1ac. ®opma
KonTakTHas padoTa TeKyLIero
Ne n/n HaunmeHoBaHHe TeM odyyaruuxces ¢ KOHTpOIs
(pasneios), Beero npenojgaBareaem CP 3;:;‘;;:‘;:;?:01’}
110 BUAaM Y4eOHbIX 3aHATHH aTTecTAmII*
J 3 KCP
Buneposckue
Tema l | mpomecchl W JieMMa 24/18 4/3 4/3 16/12 O, 113, KP
Hto
Tema2 | Moaeas — bmxa-| g 413 413 16/12 | 0,13, KP
Mloya3za-Meprona
IIpouenTHbIE
AEepUBATUBDI:
Tema 3 | mogenn 24/18 4/3 4/3 16/12 O, 113, KP
KPaTKOCPO4YHBIX
CTaBOK
ITpoMexyTouyHas aTTecTanus 3a0
Bcero: 72/54 12/9 12/9 48/36
Ipumeuanue:

* — ¢opmel mexyueeo koumpons ycnegaemocmu: onpoc (O), kommponavrnas paboma (KP), domawnee
saoanue (3)
** — dhopmul npomesicymounou ammecmayuu’. 3auem ¢ oyenxou (3a0)

Conepxanue TMCUMILUIAHBI (MOTYJIs1)

Tewma 1. BunepoBckue nmpoueccsl u iemma Mto

MapxkoBckoe cBoiicTBO, CTOXacTHUECKHE MPOLIECCHl ¢ HETPEPBHIBHBIM BpeMeHeM, BuHepoBckue
nporeccol, O606mennsiii Buneposckuit mponecc, Ilporecc Hto, Ilpormecc, omuckiBaromuii
M3MEHEHUE LIEHbI akiui, Mojens ¢ AUCKpeTHhIM BpemeHeM, Meroa Mounre-Kapio, Jlemma o,
[Tpumenenue k GopBapIHbIM KOHTpakTaM, CBONCTBO JTIOTHOPMaIbHOCTH, D()PEKTUBHBIE PHIHKU
1 MapKOBCKOE€ CBOMCTBO LIeH akiuii, CTOXacTUYeCKHe MPOLECCHI

Tema 2. Mogaens biaka-lloynsa-MepTtona

JlorHopManibHOE CBOMCTBO IIeH akuuii, Pacmpenenenue craBku moxomHoctw, Oskumaemas
JOXOIHOCTh, BomatunbHOCTh, OnEHKa BOJATHIBHOCTH 10 PETPOCIEKTUBHBIM JIaHHBIM,
OnepannoHHble U KaneHaapHble AHM, KoHuenuuu, jexainye B OCHOBE AU(QepeHInanbHOro
ypaBHeHus biaka-Iloyn3a-Meprona, BeiBoas! muddepennmansHoro ypasuenus biska-1loyn3a-
MeptoHa, LleHsl KOTHpYEMBIX I1€pUBAaTUBOB, Puck-HeWTpanbHas oueHka, [Ilpumenenune moxenn
bmka-1lloyn3a-MeproHna aiist oleHKH (OpBapAHBIX KOHTPAKTOB Ha MOCTaBKY akiuii, Gopmyna
bmaka-llloynsza, CaoiictBa dopmyn bmdka-llloynza, MuTerpanbHas (QyHKIUS HOPMaibHOTO
pacupeneneHus, BappaHTbl M yIpaBlIe€HYECKHE aKIUOHEpHbIE ONUUOHBI, IloapasymeBaeMas
BOJAHTWIBHOCTh,  JluBHaeHawl, EBponeiickue  ONUMOHBI, AMEPUKAHCKHE  OMIMOHBI,
Amnmnpoxcumanus bika



Tema 3. [IporieHTHBIE IEPUBATHBBL: MOJIETH KPATKOCPOUHBIX CTABOK

Monenu paBHOBecusa, Mognenbs Pennnemana-baprrepa, Mogens Bacuueka, Moaens Kokca,
Wurepcoina u Pocca, [IByxdakTopHbie Moaenu paBHoBecHs, besapourpaxxusie moaenu, Mosenb
Xo-JIn, OgnodakropHas Moaens Xamia-Yaita, Monens binoka-Kapacuncku, JIByxdakTopHas
Monens Xamta-Yaita, Ommuonsl Ha oOnwranuu, ONIHOHBI HAa OONHTaUu C KYIMOHHBIMH
BbitIaTamMu, CTPYKTypbl BOJIATWIBHOCTH, JlepeBbsi TPOIEHTHBIX CTaBOK, Minmoctpanus
UCIIOJIb30BAaHUS TPUHOMHAIBHBIX JepeBbeB, Hecranmapraoe BerBiienue, OOmias mpoueaypa
MOCTpOEHHUs JaepeBa, [IpuMeHeHne NIepeBbEB B COUCTAHUHM C AHATUTUYCCKUMH (HOPMYJIaMHu,
JlepeBo st OLIGHKM aMEPUKAHCKHUX OOJIMTAI[MOHHBIX OMIIMOHOB, XEKHUPOBAHUE C MOMOIIBIO
0HO(aKTOpHON MOAETH

4, Martepuajibl TeKylIero KOHTPOJsi yCleBaeMOCTH 00y4arouXcs 1
(oH1 OLIEHOUYHBIX CPEACTB MPOMEKYTOUHOI aTTEeCTALNHU
1o JUCUMILIMHE (MOXYJII0)

4.1. ®opmMbl M MeTOAbI TEKYIIEr0 KOHTPOJIA YCIEBAEMOCTH OO0YYaAIOIIUXCA U
NMPOMEKYTOYHOM aTTeCcTaIlUM.

4.1.1. B xome peanuzanuu aucuumiuabl b1.B.O/1.25 «®unancoBasi MareMaTHKa
HEeNpPepbIBHOI0 BpPeMEHW»  HCHOJb3YKTCH CJeIyHIIHe MeTOAbl TEeKYylero KOHTPOJIS
ycIeBaeMOCTH 00y4YaroIMuXcs:

— TP MIPOBEJICHUHU 3aHATHH JIEKIIMOHHOTO THMa: orpoc (O)

— IpU MIPOBEICHUH 3aHATHI CEMUHAPCKOT0 TUIA: KOHTposibHast pabota (KP),

- IPU KOHTPOJIC PE3YIbTATOB CAMOCTOSATEIHLHONW PabOThI CTYICHTOB: AHATTN3 BBITIOJTHEHHBIX
noManrHux 3aaanui (/13)

4.1.2 3a4er ¢ OlleHKOW MPOBOAUTCS € IPUMEHEHHEM CJIeIYIOIIUX MeTOA0B (CPeaCTB):

—IIPOBCACHUC YCTHOI'O OIIPpOCa
- pCUICHUC 3aaa4

4.2. MatepuaJibl TEKyIIero KOHTPOJISA YCIIeBAeMOCTH.

TunosBble 3a1a4M 1)1 KOHTPOJIbHBIX PadoT, JOMAIIHUX 3aIaHU

TunoBkle 3ajaun Mo Teme 1

1. JlomycTtuM, 4YTO OXHUAaeMas JOXOJHOCTh IIEHBI aKIMU paBHAa 16% TOMOBBIX, a €ro
BONATHIIBHOCTE — 30% ro0BbIX. BeIuncanTe creayroniye BeIMUMHbI, CYUTas, YTO IIEHa aKI[UU B
KOHIIE OIpe/IeJICHHOTo AHsI paBeH 50 mou.

OxwuaeMast 1ieHa aKIMK B KOHIIE CIICTYIOIIETO JTHS.

CraHgapTHOE OTKJIOHEHHUE IIEHBI aKI[UU B KOHIIE CIIEIYIOIIETO JTHS.

95%-HbIe JOBEPUTEILHBIC TPAHUIIBI JIJIS IICHBI aKITUU B KOHIIE CJICIYIOIIETO JTHS.

2. Jlonst akKTMBOB KOMIIAHWH, BJIOKEHHBIX B KPaTKOCPOYHBIE SKBHBAJIECHTHl HATHYHOCTH
(MJIH. 10JU1.), OTIUCBIBAaETCSt 0000IEeHHBIM BUHEPOBCKUM IMTPOIIECCOM, CKOPOCTH Apeiida KOTOporo
paBHa 0,1 muH. qoiut. B Mecsn, a nucnepcust — 0,16 MiH nosut. B mecsi. [lepBonavanbHas qoist
paBHa 2,0 MJIH. 0JL1.

Kakoe pacnpenenenne BeposiITHOCTE OyAeT UMETh 3Ta 0l aKTUBHOCTU KOMITAHUU Yepe3
OJIMH, IIECTh WIN JBEHAALATh MECLEB?

KakoBa BepoATHOCTb TOT0, YTO Uepe3 IIECTh MECALIEB U Uepe3 roJ1 3Ta JA0JS AKTUBOB CTAHET
OTPULIATENIBHOMN?

B kaxoif MOMEHT BEpOSITHOCTh OTPHUIATEILHON JJOJU aKkTHUBa OyaeT HaubobIen?



3. Tlpenmonoxkum, 4To X — JIOXOJHOCTh OECCPOYHOM MPABUTEIBCTBEHHOW OOJIUTAIINH,
BBHITUIATHI TI0 KOTOPOH paBHBI OJHOMY MOJUTApY B TOJA. JIOMyCTHM, YTO TPOIEHTHBIA JOXOJ
HAYUCISIETCS W BBIIJIAYMBACTCS HEMPEPHIBHO, a JAOXOJHOCTb OIUCHIBACTCSA CIICIYIOUTUM
CTOXAaCTUYECKHUM MPOIECCOM:

dx = a(xo — x)dt + sxdz,

I7Ie a, Xo U S — MOJIOKHUTETIbHBIC KOHCTAHTHI, a dz — BUHEepoBckHii mporecc. Kakoii mpoiecc
ONHUCHIBAeT IleHy obnuranmuu? Yemy paBeH O0XHJAaeMbli MIHOBEHHBIM JIOXOJl BIIaJIEJIbIla
obsuranuu (BKJItOYast MPOIIEHTHBIN JI0XO/] U KallUTaJIbHYIO TPUObLIH)?

4. TTpeanooKuM, 4To BETHUMHA S TIOTYMHIETCS 3aKOHAM T'eOMETPUIECKOT0 OPOYHOBCKOTO
nBrxkeHus. Kakoii mpoiiecc onuchIBaeT MOBEACHHUE CIEIYIONINX CIIyYaliHbIX BETUYHH:

y =25,
y=8%,
y =€’
y=eT-9/s

Bripasute koapdunmentsr npu wieHax dt u dz yepes BenuuuHy y, a He S.

5. Texymas nena akuuu pasHa 50 noswt. Ee oxxumgaemast JOXOAHOCTD M BOJIATUIILHOCTh PaBHA
12% u 30% cootBercTBeHHO. KakoBa BepoATHOCTh TOTO, YTO Yepe3 ABa roja IieHa akuuu Oyner
OoJbie 80 1o,

Tunosble 3a7auu 00 TeMe 2
[Tpeanonoxum, 4To TeKyILas LieHa akuK paBHa 50 1011, ee okuaaeMas JOXOJHOCTh paBHa 18%,
a BoJIaTHIILHOCTH toxonHocTh — 30%. Kaxkoe pacnpenenenue OyeT UMeTh IIeHa aKIUK Yepe3 /1Ba
roga? Beraucnure Maremarinueckoe OXKUAaHUE H CTaHIapPTHOE OTKIOHEHHUE 3TOTO PACTIPEIeIICHHUSI.
[Toctpoiite 95%-HbIe TOBEpUTETHHBIC HHTEPBAJIBI ISl 3TUX MAPAMETPOB.

Hwxe mnpencraBneHsl 3HAYCHUs I1I€HBI akmuu (B JO0JUL.), 3aUKCHpOBaHHBIE B KOHIE 15
MOCJIEA0BATENbHBIX HEAECIID.

OueHuTe BOJNATWIIBHOCTh LEHBI aKIMU. YeMy paBHO CTaHAAPTHOE OTKJIOHEHHE Balleil
OLICHKU?

dunHaHCOBas OPraHU3alys IIAHUPYET BBITYCTUTH IIEHHYIO Oymary, kotopas 3a Bpemst T 10/kHa
NPUHECTH UHBECTOPY SZ JOMII.

Wcnonb3ys pUCK-HEHTpaIbHBIN MOAXO0, BEIYMCINTE CTOMMOCTD [IEHHOH GyMaru B MOMEHT
t gepe3 IeHy aKII| S B 3TOT K& MOMEHT BPEMEHH.

PaCCMOTpI/IM quBIpeXMCCﬂqHBIﬁ OIIOWOH Ha 663I[I/IBI/IILCHI[HYIO AKIIHUIo, npezmonaras{, YqTO LICHA
akuuu paBHa 30 AOMII., [IEHa UCTIONHEHUS OMIIUOHA — 29 1oI1., 6e3pHCKOBasi MPOIIEHTHAs CTaBKa
— 5%, a BOaTuabHOCTEL- 25%.
Uemy paBHa 11eHa 3TOTO OMIIMOHA, €CIIH OH SIBISIETCS €BPOMEUCKUM OMITHOHOM «KOJLI»?
Uemy paBHA IIeHA 3TOTO OMIUOHA, €CIIH OH SIBIIICTCS aMEPUKAHCKHM OIITHOHOM «KOJLI»?
UYemy paBHa I1eHa 3TOTO OMIIUOHA, €CIIA OH SIBIIIETCS €BPOMEHCKUM OTITHOHOM «ITyT»?
[TpoBepsTe BEITIOTHEHHE MTAPUTETA OMIIHOHOB «KOJUT» U «ITYTH.

Hpe}IHOJ'IO)KI/IM, YTO OIIIIHMOH, OIHCAaHHBIA B 3agadue 4 npeayCMaTrpruBacT BBIIIJIATY JUBHICHIOB
yepe3 1 /2 mecsina B pazmepe 50 LEHTOB.
YeMy paBHa IIeHA ATOTO OMIIMOHA, €CIIA OH SIBJISIETCS] €BPOIIEHCKUM OMIIHOHOM «KOJLT»?



quy paBHa IICHA 3TOr0 ONIHuOHa, €CJIN OH ABJIACTCSA eBpOHeﬁCKHM OIIIMOHOM «HyT»?
quy paBHa II€HA 3TOI0 OIIHOHA, €CJIW OH ABJISACTCA aMCPHUKAHCKUM OIIIIHUOHOM CKOILII»?
yKa)KI/ITe, IIPpU KaKHUX YCIIOBUAX ueﬂecoo6pa3H0 €To0 JO0CPOYHOC UCITIOJIHCHHUC.

6. PaccMOTpUM HIeCTUMECSUHBIA aMEPUKAHCKUI OMIIMOH «KOJUT», IPEAIoaras, 4o neHa
aKkuuy paBHa 18 1oi1., eHa ucnoaHeHus onuuona — 20 g0i1., 6e3prucKoBas MPOLIEHTHAs CTaBKa
— 10%, a BomatunbHOCTH — 30%. Yepe3 ABa M MATh MECALICB OXUAAIOTCA JBE BBIILIATHI
JUBHIEHI0B B pazMmepe 40 ieHToB. Brruncaute cTouMocTh 3TOro onuuoHa. Hackoyibko BEICOKUMU
Mo Obl OBITH TUBUACHIHBIC BBHIIIATHI, €CJIM Obl aMEPUKAHCKUN OMIIMOH HE CTOMJI JIOPOKE
€BpOIIECUCKOro?

Tunosele 3a1auu 1o Teme 3

[TocTpoiite TpuHOMUHANILHOE AepeBO 10 Moaenu Xo-JIu, B kotopoit 6=0,02. [Ipeanonoxum, 4yTo
HayaJibHas HYJIb-KYIIOHHAsI TPOIICHTHAs CTaBKa JyIsl CpoKoB noramenus yepes 0,5, 1,0 u 1,5 roga
paBHa 7,5, 8 u 8,5%. Mcnons3yiiTe aBa 11ara 1no BpeMEeHH, JJIMHOU MO IIECTh MECSIIEB KaXIbIH.
Bbruncnnte cTouMOCTh OOIUTaIiy ¢ HYJIEBBIM KYTIOHOM U HOMUHAJIBLHON cTOMMOCTBIO 100 o1t
IPH yCJIOBHH, YTO IMOCJE JOCTM)KCHUS (UHAIBHOTO y3j1a JepeBa JO IOTAlICHUs OOJUTAINN
oCTaeTcs EeCTh MecsleB. Vcmonb3ys nepeBo, OIEHUTE CTOMMOCTh OJHOJIETHEr0 €BPOIEHCKOro
OIIIMOHA Ha MOKYIKY OOJHTauy C IEHOW UCTIONHEHHS 95.

Hexwuit Tpeitnep kenaeT BBIYUCIUTH LIEHY OJHOJETHErO0 aMEPUKAHCKOTO OIIMOHA HAa TOKYIKY
NATUWIETHEH oOIuranuu ¢ HOMUHANIbHOW croumocTbio 100mosut. KymoHHBIE BBITUIATHL IO
obmuranuu paBHbl 6% W OCYIIECTBISAIOTCS pa3 B moiroaa. KoTupoBouHas 1eHa HCTIOJHEHUS
onuuona paBHa 100. HenpeppiBHO HaunciisseMble HYIb-KYIIOHHBIE CTABKH JIJIs1 CPOKOB MOTallICHUS
yepes MIeCTh MECSAILIEB, OJUMH TOl, JBa TO/la, TPU Tofa, YEThIPE rojia U MsTh JeT paBHHI 4,5, 5, 5,5,
5,8, 6,1 u 6,3%. OnTumasibHast CKOPOCTh BO3BPALLEHUS K CPEITHEMY B paMKaX KaKk HOPMaJIbHOM,
TaK U JOTHOPMaJIbHOM Mozenu paBHa 5%.

OpHoneTHU eBPOINENCKU OMIMOH Ha MOKYIKY OOJHrauu ¢ KOTUPOBOYHOHM IIeHOU
ucnosHenusi, papHot 100, sBiseTCsl IpeIMETOM aKTUBHOW KYILTU-TIPoJaxHu. Ero peiHOYHAs 11eHa
pasHa 0,50 momn. Tpeligep pemnia UCTONIb30BaTh 3TOT OMIIMOH IS KaTHOPOBKU MOJEIH.

1) Hcnonb3ys HOPMalbHYI0 MOJEINb, YKAXKUTE MOAPA3yMEBAEMOE 3HAYCHHE G IS
LIEHBI EBPOIIEHCKOrO OMIIMOHA.

2) Hcnonp3ysa napameTp G, BBIYUCIUTE CTOUMOCTb aMEPUKAHCKOI'O OILIMOHA.

3) [ToBropure nm. 1 1 2 A TOrHOPMaNIBHOM Mozenu. Jlokaxxure, 4To UCIOIb3yeMas

MOJCJIb HC3HAYUTCIBbHO BJIUACT HaA BBIYUCIUTCIIBHYIO I[CHY IIpH YCIOBHH, YTO MOACIIb
KaJ'II/I6pyeTC$I C IIOMOIIIBIO eBponeﬁcxoro OIIITMOHA.

4) [Toctpolite nepeBO M JOTHOPMAJIbHOW MOJEIM W BBIYHUCIHUTE BEPOSTHOCTH
MOSIBJIEHUS] OTPULIATENbHBIN TPOLICHTHBIX CTaBOK.
5) [Toctporite nepeBo AJisl IOTHOPMAIBHON MOJIETN U IOKAKUTE, YTO 1IEHA ONIIHOHA B

y3ie i=0 u j=-1 BpIUMCIIEeHa TPABUIIBHO.

Boeruncnure cToMMOCTh €BpONEeicKUX CBONIMOHOB 1x4, 2x3, 3x2 u 4x 1, naronux npaBo nojay4arb
MJIABAIONIYI0 CTaBKY M BBIILJIAYMBaTh (UKCUpOBaHHYIO. [Ipeamonokum, 4YTO OXHOJETHSA,
JIBYXJIETHSIS, TPEXJIETHS, YETBIPEXJICTHSIS U MATUIETHSS MPOIIEHTHBIE CTaBKU paBHHI 3, 3,5, 3.8,
4,0 m 4,1% cooTBeTCTBEHHO. BBIMIaThl TO CBOMY OCYIIECTBISIOTCS pa3 B TOJATONA, a
¢dbukcupoBaHHass cTaBka paBHa 4% B TOI TpH MOJTYrOJOBOM HauucIeHHH. VCronb3yiiTe
JIOTHOPMAJIBHYIO MOJENb ¢ mapamerpamMu a=5% u o6=1%, a Taxke 50 maroB mo BpEeMEHH.
BrruncnanTe BonaTUIBHOCTD KaX/A0T0 OMIIMOHA, MTOApa3yMeBaeMyto B Mojienu bidka.

4.3. OneHo4HbIe CPeACTBA VI MPOMEKYTOYHON aTTECTAIIUH.



4.3.1

OCBOeHHsI 00pa30BaTeJbHOH NPOrpPaMMbl.

KOMIIETeHIIHH ¢ y4eTOM 3Tana ux ()opMHUpPOBaAHUS

IlepeyeHb KOMIIETEHIMH ¢ YKa3aHHEM 3TANOB UX GOPMHPOBaHHA B Ipolecce
IToxa3atein ¥ KpPHUTEPHUH OLECHHBAHUSA

Kon HaumenoBanue Kon stana | HaumMeHoBanue »tama
KOMITETCHIIUHT KOMITETCHIIUHT KOMITETCHIIH OCBOCHUS
KOMIIETCHIINH
ATIK-17 CriocoGHOCTh AIIK-17.2 CriocoGHOCTh
aHAJIM3UPOBATh  CJIOKHbBIE MCIIOJIb30BAaTh METO/IBI
MPOIIECCHl B MEHEKMEHTE OO DKETUPOBAHUS
Kanuranga U JIeHEKHbBIX
MMOTOKOB B
npodeccuoHanbHOM
JIeATETbHOCTH
Oran [Tokazaresnb olleHuBaHUS Kpurepuii onieHuBanus
OCBOCHHS
KOMIIETEHIINH
ATIK-17.2 [IpoBoaut ananu3 u o6ocHoBbIBaeT | IIpoananusupoBaHsbl METO/BbI
HE00XO0IMMOCTh IPUMEHEHUS OIO/DKETUPOBAaHUSl ~ KamuTaia U
KOHKPETHBIX METOJIOB JIEHEXKHBIX TOTOKOB
OrOPKETUPOBAHUSA KaluTana u O06ocHOBaHO  MpPUMEHEHHUE
JIEHEKHBIX TTOTOKOB KOHKPETHOT'O METOJIa U MPOBECHBI
pacueTsl

4.3.2. TunoBble OLIEHOYHBbIE CPEICTBA
Bomnpocsl 1 3amaun
1. Kakoli cMBICI UMe€eT YTBEpKIAEHUE, UYTO B OINPEAEIECHHOM MECTE H3MEHEHHE
TEeMIIepaTyphbl OMUCHIBAETCS MAapKOBCKUM Iporieccom? He cumrtaere im BbI, UTO Temmeparypa,
JEMCTBUTENbHO, NOJYUHSIIETCS MAPKOBCKOMY Mpoueccy?

2. Moxer M ToproBasi CTparervsi, OCHOBaHHAas Ha AaHAJINW3€ PETPOCIEKTHBHBIX
JAHHBIX, IPUHECTHU MPOLICHTHBIN TOXO/, IPEBBIIAONINN CpeIHUN? ApTyMEHTUPYITE CBOM OTBET.
3. [Tpenmnonoxxum, 4YTO 1O AKTUBOB KOMIIAHUH, BIIO)KEHHBIX B KPaTKOCPOUYHBIE

HKBHUBAJICHTHI HATMYHOCTH (cash position), mogunHseTcss 06001IeHHOMY BHHEPOBCKOMY MPOIIECCY
CO CKOPOCThIO Apetida, paBHoi 0,5 MITH JI0JUL. 3a KBapTal, U AUCHEpcHel, paBHOU 4,0 MIIH IO
3a kBapTan. Kakoil goneil akTUBOB, BIOKEHHBIX B KPAaTKOCPOUHBIE DKBUBAJICHTHI HAJTHYHOCTH,
J0JI’KHA BJIaACTh KOMIIAHHUSA B HepBOHaLIaJ'II)HIJﬁ MOMCHT BPEMCHU, 4TOOBI BEPOATHOCTDH IIOJTYUHUTH
OTPHUIATENbHYIO JIOJII0 aKTUBOB uepe3 To, He mpeBbImmas 5%?

4, Ilepemennbie X; u X, NOAIUHSIOTCS 0OOOIEHHOMY BHHEPOBCKOMY IIPOLIECCY CO

CKOpOCTBIO Jipeiida u , ¥ {4, 1 TUCTICPCUAMH 0’1 1 0°2. KakoMmy npolieccy HoguuHseTcs clydaiHas

BennynHa X + X, [PH CIEAYIOUIMX YCIOBHUSX

1) M3MCHCHUS TEPEMEHHBIX X; u X, 3a KOPOTKMH NPOMEKYTOK BPEMEHH HE
KOPPEIUPYIOT APYT C APYToM;
2) MEXKIy HEPEeMECHHBIMH X; u X, 32 KOPOTKHI MPOMEXYTOK BPEMCHH CYIICCTBYET
KOpPEJALH.
5. PaccmoTpuM nepeMeHHy10 S, IOTYMHSAIONIYIOCS CIEAYIOLIEMY IIPOLECCY:
d
S

udt+adz.



Jlig mepBbIX Tpex JIET 4 = 2 U ¢ = 3, a Ul CIEAyIOIUX TpexX u =3 U o = 4. Kakoe
pacrpeziefieHue BEpOsTHOCTEH OyIeT MMeTh MepeMeHHas yepe3 LIECTh JIET, €Cl €€ HayalbHoe
3HaYeHue paBHO 57

6. [Ipenmnomnoxum, uro ¢yHKIMs G 3aBUCUT OT LICHBI aKIUK S ¥ BpeMeHH. JlomycTum,
4TO 05 U 0G — BOJIATWIIBHOCTB 3Ha4eHUH S u G. [Tokaxkure, 4TO KOTra 0KUAAEMbIi TPOLIEHTHBIN
JIOXOJ/1 OT U3MEPEHHUS LIEHbI aKIIUKU S yBEINYUBACTCS Ha BEIMYUHY A0S, CKOPOCTh pOCcTa PyHKLIUU
G yBeNnMUYMBAETCS HA BEIUUUHY A0G, TI€ A — KOHCTaHTA.

7. Ilena akuuum 4 uw b NOAYMHSETCS 3aKOHAM TE€OMETPHUYECKOr0 OpOyHOBCKOTO
JnBrKeHUs. VI3MeHeHus LieHbl Ha JIIOObIX JBYX HE IIE€PECEKAIOLIMXCS MHTEpBajlaxXx BPEMEHU HE
KOPPETUPYIOT APYT C APYroM. MOKHO JIM yTBEP:KAaTh, YTO LI€HA MHBECTUIMOHHOTO MopTderns,
COCTOSIILIETO W3 OJHOW aKIMM A M OJHOW aKUuM b, MOAYMHSETCS 3aKOHOM I'€OMETPUYECKOTO
OPOYHOBCKOTO JABMXEHUSA? APryMEHTUPYHUTE CBOM OTBET.

8. [Tpennonokum, 4TO LI€HA AKUMKU B YPaBHEHHMU (8) OMNMCHIBAETCS CIIEAYIOIIUM
MPOLIECCOM:

AS = uSAt + oSeNAt,

rae 4 U ¢ — KOHCTaHThl. [1onpoOHO OOBSICHUTE pa3HUILY MEXKAY 3TOU U CIEAYIOIHUMU
MOJIEIISIMU:

AS = udt + oeNAt
AS = uSAt + oeNAt
AS = udt + oSeNAt.

[Touemy mozens (8) 6oee TOUHO ONMUCHIBACT MOBEICHHE IISHBI aKIUU, YeM JTI00ast U3 Tpex
aJbTePHATUBHBIX MOJIeNei?

9. [Tpennonoxum, KpaTKOCpOUHas MPOLEHTHAsI CTaBKa I' OJUYUHSAETCS CIEAYIOLIEMY
CTOXaCTUYECKOMY MPOILIECCY:

dr =a(b—r)dt + rcdz,

rae a, b u ¢ — MONOXKUTEeNbHbIE KOHCTAHTHI, a dz — BUHEPOBCKHI mpoiecc. Onummure
IPUPOY ATOTO IpoIecca.

10.  Ilpeamonoxum, YTO IieHA aKUMKU S TMOAYMHSETCS 3aKOHAM T€OMETPUYECKOTO
OpOYHOBCKOTI'O IBUJKEHHUS C MAaTEMATUYECKUM OXKUJAAHUEM U U BOJIAHTUIIBHOCTBIO O.

ds = uSdt+ oSdz.

Kaxum mporieccom onuceiBaeTcs nepemennas S"? Jlokaxute, yTo ciydyaiiHas BeaudynHa S
TaKXe MMOJUUHACTCS 3aKOHAM T'€OMETPUYECKOTO OPOYHOBCKOTO IBUKEHHUS.

11.  Tlpeanonoxum, 4To X — JOXOJHOCTH OOIUTalluy C HYJIEBBIM KYIIOHOM, BBIIIJIATHI 110
KOTOPBIM IIPH HENIPEPHIBHOM HAYMCIEHUU B MOMEHT I paBHBI OAHOMY Aosuiapy. [Jomyctum, 4to
MEPEMEHHAas X OMUCHIBACTCS CIEIYIOIIUM CTOXaCTUYECKUM MTPOLIECCOM.

dx = a(xo — x)dt + sxdz,

TJIE 4, X9 U § — MOJOXKUTEIbHbIE KOHCTAHTHI, a dz — BUHEPOBCKHUI miporiecc. Kakoii mporecc
OIUCHIBAET LIeHYy oOnuranun’?

12.  Kakue npennoiokeHHs O paclpenesieHHH BO3MOKHBIX 3HAYCHHWH IIEHBI aKIUH
Yyepe3 OJIMH 'Ol IPUHATHI B MOZIEH OLeHKH onuMoHoB bika-Iloyn3a? Kakue npennonoxenus o
pacnpe/iesieHny HENpepbIBHO HAYUCIIAEMOM TOXOAHOCTH aKIIMU Ha MPOTSKEHUH rojia’?

13.  BonarunbHoCTh lieHBl akuuu paBHa 30% romoBbiXx. UeMmy paBHO cTaHAApTHOE
OTKJIOHEHHE N3MEHEHHS IICHBI aKIIMH B TEYCHHUE OTHOTO OTIEPAIMOHHOTO JHSI?

14.  OObsicHUTE PUHLIUI PUCK-HEUTPATLHON OLIEHKH.

15. Beluncnure 1eHy TpPEXMECSYHOTO €BpPOINEWCKOro OIIMOHAa Ha MPOAAXY

0e31MBHICHTHOW aKIINH C IIEHOW UCTIONHEHUS, paBHOU 50 O, €CIH TeKyIas [eHa aKIIuK1 paBHA
50 ngomn., 6e3puckoBasi mporieHTHast craBka — 10% rofoBeIX, a BOJATHIBHOCTD — 30% B TO/I.

16. Kak u3MeHSTCS BBIUMCICHMS MPU PEIICHUU 3amadu 4, eciau Yepe3 JBa Mecsla
0’KMJIAETCS BBIIUIATA TUBUAEHIOB B pazmepe 1,50 moi.?

17. Uro Takoe moapazymeBaeMas BOJIATHIIBLHOCTH? Kak oHa BeIYHCIsETCS?



18.  Texymas uena akuuu paBHa 40 mosut. Ipeanonoxum, 4to oxunaemMas J0X0JHOCT
akuuu paBHa 15%, a BosmatunbHOCTH LeHBI akuuu — 25%. Kakoe pacnpenenenne BEpOSATHOCTH
MMEET HEMPEPHIBHO HAUYKCIIsIeMast JIOXOIHOCTh 3a JIBa roja?

19.  IleHa akuuu NMOAYUHSETCS 3aKOHAM F€OMETPUYECKOT0 OPOYHOBCKOTO JBUKEHHUS C
O’KHJIAEMOM JI0XOJIHOCTBI0, paBHOM 16%, 1 BoNMaTMIILHOCTHIO, paBHOU 35%. Tekyiias 1ieHa akiuu
paBHa 38 noJu.

1) KaxoBa BEpOATHOCTB TOT0, YTO LIECTUMECSIYHBIN €BPOIIEHCKUH ONIMOH Ha IIOKYIIKY
aKIMi C IIEHOW UCIIOIHEeHMS, paBHOU 40 10i11., Oy/ieT ucnosiHeH?

2) KakoBa BeposITHOCTB TOTO, UTO Oy/IEeT NCIIOIHEH eBPONEHCKU ONIIMOH Ha MOKYIIKY
aKIM{ C TAKOW K€ LIEHOW UCTIOJIHEHUS U TAKUM K€ CPOKOM JICUCTBUS?

20. jil|
0 21. Menemkep, yIpapisSionni THBECTUIIMOHHBIM TIOPTQenieM, 00bSIBUII, YTO CPEIHSS

KOXOJIHOCTb, ITOJIy4€HHAasl B TEYCHHE KaXKIO0ro T0/1a, Ha MPOTSHKEHUU MOCTIeIHUX JIECATH JIeT ObLia
paBHa 20% rofoBbIX. B uem 3axmoyaercs ommoKa B 3TOM yTBEPKACHUU?
K 22.  JlomycTuM, YTO OXHUJaemasi JAOXOJHOCTb O€3IMBHIEHIHOW aKIUH paBHA W, a
HOJIATWIIBHOCTh — ©. Hekas ¢uHaHcOBas opraHuzaiusi oObsBHJIA O BBITYCKE LIEHHBIX Oymar,
KoTOphle 3a BpeMsa T mpunocar In St momn., rge St — CTOMMOCTh LIEHBI aKIIMM B MOMEHT T.
blcnionb3ys pUCK-HEUTPATBHBIN MOAXOJ, BBEIPA3UTE CTOUMMOCTH TOW IICHHOH OyMarw B MOMEHT t
gepe3 LEHY aKIUU S B 3TOT K€ MOMEHT.

23.  JlomycThM, 4TO OKHM1aeMas JJOXOJAHOCTh JepuBariBa B MOMeHT T paBeH S}, rie St
4 [IEHa aKUMU B 3TOT MOMEHT. EciM neHa akiuu NOTUYUHSETCS 3aKOHAM TIe€OMETPUYECKOTO
©pOyHOBCKOTO ABMKEHHUS, MOXKHO MOKa3aTh, YTO B MOMEHT t < T lieHa JepuBaTHBa UMEET BH]
0

1) [ToncraBnsst 310 BeipakeHue B auddepennnanbioe ypaBHenue bmaka-Illoynsa,
BpIBeIMTe OOBIKHOBEHHOE nu(depeHInanbHoe ypaBHEHNE, KOTOPOMY YAOBIETBOPSET (QYHKIUS
e

H 2) VikakuTe KpaeBble yCinoBus i AuddepeHInanbHOr0 YpaBHEHHUs OTHOCUTEIBHO
¢ynkuuu h(t,T).
3) JIoKaxuTe, 4TO

h(t,T) = e(0’50271("—1)+r(n—1))(r—t)

e r — 0e3pHCKOoBasi MPOIIEHTHAs CTaBKa, a G — BOJIATHIIBHOCTH II€HBI aKIUH.

24, Uemy paBHa II€Ha TPEXMECSUYHOTO EBPOMEHCKOro OIIKMOHA Ha TMOKYIKY
gCSI[I/IBI/II[eHI[HOI/I aKI1H, €CIIY €€ [IeHa paBHa 52 JOJUL., lleHa ucnoiaHeHus — 50 go., 6e3puckoBast
QPOLEHTHAs CTaBKa — 12% ronoBbIX, a BOMaTuiabHOCTh — 30% B roxa?

25. Uemy paBHa I€Ha MIECTUMECAYHOIO €BPOIEICKOro ONIMOHA Ha MOKYIKY
Ge3MBHIEHTHOIM aKIIMM, €CIIU €€ IIeHa paBHa 69 1ou1., ieHa ucnoiaHenus — 70 gosu1., 0e3puckoBas
MIPOLIEHTHAs cTaBKa — 5% TO/I0BBIX, a BOJIATUIBLHOCTH — 35% B roa?

9 26. PaccmoTpuMm aMepukaHCKUM OMITMOH Ha MOKYIKY akiuu. [lena akmuu paBHa 70
HOJUL., CPOK /10 3aBEPLUEHUS — BOCEMb MECALIEB, Oe3pucKoBas mpoieHTHas craBka — 10% rogoBbIx,
Ha UCIOJIHEHUs — 65 A0J1., a BONAaTHIIbHOCTE — 32%. Uepes Tpu U I€BATH MECALIEB 0)KHUIAETCs
BRITUIATA AMBUJICHIOB B Pa3Mepe OXHOTO JOJIapa 3a aKImio. JOKaKHTe, YTO HCIIOMHATD OMIHOH
J;Jiocpquo Heleaecoo0pa3Ho HU /ISl OTHOM JIaThl BRITUIATHI IUBUACHIOB. BBIYHCINTE CTOUMOCTD
OMIIMOHA.
N 27.  PpiHOYHas IeHa OMIMOHA HA TIOKYNKY OC3MUBUACHAHON aKIMW paBHA 2 %2 JTOJLL.
E[eHa aKIMM paBHA 15 10I11., IeHa UCTIONHEHUS — 13 0I1., CPOK A0 3aBEpILICHUS — TPU MECsIa, a
663pI/ICKOBaSI MPOIIEHTHAsI cTaBKa — 5% TooBbIX. UeMy paBHa Mmoapa3syMeBaeMasi BOJATHIBHOCTh?

=2 R e

=

. 28.  Jloxaxwure, uto ¢popmynsl bika-1lloyn3a st BEIYUCIEHHS] CTOUMOCTH ONLIMOHOB
KOJIJI» U «IT1yT» YAOBJIETBOPSIOT YCIOBHIO UX MAapUTETA.
p 29.  IlpeamonokuMm, 4YTO TeKylas IleHa akuuu paBHa 50 1o, a Oe3puckoBas

npoueHTHasI ctaBka — 5%. IIpeoOpasyiiTe crienyromiyro TaOIHIly, COAEPKAIIYI0 CTOUMOCTH
eBpOHeI/ICKI/IX OMIIMOHOB HAa TMOKYNKY AaKIU{, HE MNPUHOCIIIUX IUBUACHIBI, B TaOIUILY,
COEPIKAIIYIO SHATCHHS MOJpa3yMeBaeMOl BOJIATHIIHHOCTH.

T3 0 O



Ilena ucroaHeHuUs, CpOoK AEHCTBUS, MECSIIbBI
TIOJII.
30. [TonpoOHO 0OBSCHUTE, MOYEMY MOIXOM, MPEIIOKEHHBIM bidkoM sl OIeHKH

aMEPUKAHCKOTO OIIIMOHA HA MOKYIKY aKUHUW, MPUHOCSIICH AUBUICHIBI, MO3BOJISET MOTYyYUTh
MPaBWIBHBIN PE3YJbTAT, JaXe €CIU aKIUs MPEeayCMaTPUBAET TOJIBKO OJHY BBIILIATY AUBUJICH/IOB.
Kak cooTHOCHUTCS OTBET, NOJYYEHHBIA C IOMOIIBIO ANMNPOKCUMAUUHM bidka, ¢ UCTUHHOU
CTOMMOCTBIO: HEJIOOLIEHUBAET WJIM MEPEOLICHUBACT €€? APryMEHTUPYHTE CBOUM OTBET.

31. PaccmoTpuM amepuKaHCKUI ONLMOH Ha IOKYIKY akuuH. Ero 1eHa akiuu paBHa
50 momt., cpok 10 3aBepiieHus — 15 mecsieB, 6e3puckoBasi MPOIeHTHas cTaBka — 8% TO/IOBBIX,
LIEHa MCIOJIHEHUs — 55 nomn., a BojaruiabHOCTh — 25%. Uepes deTblpe U JeCATh MECSALEB
OKHMJAEeTCs BBIILIATa ITUBUACHIOB B pasmepe 1,5 mgomn. 3a aknuio. JlokaxuTe, 4TO HCIOIHATH
OMIIMOH JIOCPOYHO HEleNecooOpa3HO HU ISl OJHOW JaThl BBIIUIATHI JWBUJICHIIOB. Berauciure
CTOMMOCTH OITIIIMOHA.

32. JlokakuTe, 4TO BEPOSTHOCTh MCIOJHEHHUS €BPOIMEHCKOTO OIIMOHA HA TMOKYIKY
aKIUd B PUCK-HEHUTpaNbHBIX ycioBuUax paBHa N(d2). Uemy paBHa CTOMMOCTH JE€pHUBATHBA,
npuHocsero npuodsuib B pazmepe 100 mosn., eciu 1meHa akiud B MOMEHT T OoJbIle IEHBI

ucnoiHenus K?
-2T

33. [Mokaxkure, uYTO (GYHKIMA S o2 MOKET OBITH CTOMMOCTBIO IIEHHBIX OyMar,
IpoJIaBacMbIX Ha OMpKeE.
34. Hekass kommaHus BBITYCTHJIa HEOIUIAYCHHBIC YIPABICHUECKUE aKIUOHEPHBIC

onuuoHel. Cieayer Ju y4UThIBaTh «Pa3MbIBaHUE» AKIIMOHEPHOIO KalMTajla MpPU OLIEHKE ITHX
ONIMOHOB? ApPryMEHTHUPYUTE CBOU OTBET.

35. llena akumu Hekod kommnanmu paBHa S50 momur. Kommanust Beimmyctmma 10 MiH
HEOIUTAYEHHBIX aKLUMH M B HACTOsSIEE BpeMs pa3fAyMbIBaeT, CIEAyeT JIM MOAApUTh CBOUM
COTPYAHHMKAaM TPH MWJIIHOHA MSATHJIETHUX OCCIIPOMTPHINIHEIX (al-the-money) ONIMOHOB «KOLD».
BonaruiabHOCTB 1eHbI aku paBHa 25%, NATHIIETHsIST Oe3pHCcKoBasl MPOLEHTHas cTaBka — 5%,
BbIIJIaTa JMBHJIEHIOB HE MpeaycMoTpeHa. OLEHUTE CTOMMOCTb BBIITYCKa YIPaBIEHYECKHUX
AKLIIMOHEPHBIX ONIIMOHOB JUISl 3TOM KOMITAHUU.

36. B dyem 3akiouaeTcst pa3HUIA MEXTy MOJICTISIMU paBHOBECHs U 0€3apOnTpaKHBIMH
MOJENIAMA?
37. IIpennonoxuM, 4To TEKYIIMM YPOBEHb KPATKOCPOYHOM MPOLEHTHON CTaBKH PAaBEH

€CJIM KpaTKOCpOYHasi cTaBka yBenuuurcs Ha 8% 1) B Mmozpenu Bacuueka; 2) B Mmozenu Peniiemana-
baprrepa; 3) B mogenu Kokca-UnTtepconna-Pocca?

38.  Ecnu 1meHa akiuy MMeeT TEHACHIIUIO BO3BPAIEHUS K CPETHEMY WU 3aBUCUT OT
MPEIBICTOPUN, TO, BO3MOXKHO, OHA SIBIIICTCS HecocTosTenbHOW. [lodeMy 3TOT 3ddekT He
BO3HUKAET, €CIIM KPaTKOCPOYHAsI MPOIEHTHAs CTaBKa MOAYMHSETCS TOMY K€ CTOXaCTHYECKOMY
npoiieccy?

39.  OOwscHUTE pa3HHUIY MEXIY OIHO(AKTOpHOW U JBYX(AKTOPHOW MOIEIAMHU
MPOIICHTHBIX CTaBOK.
40.  MoOXHO 1M TOJIXOJ, ONMCAaHHBIN B pazzene 28.4 Ui JEKOMIIO3UIMH OMIIMOHA Ha

o0NMUranuioo ¢ KYyINOHHBIMHM BBIIUIATAMU Ha MOPTQENb OMNIMOHOB Ha HYJIEBbIE KYIOHBI,
UCIIOJIb30BaTh B COYETAHHUHU C ABYX(PAKTOPHON MOJIENbI0? APryMEHTUPYHTE CBOM OTBET.

41. [Ipenmonoxum, uro B momensix Bacumueka m Kocka-Murepcomna-Pocca a=0,1,
b=0,1. B oGenx Monensx HadanbHasi NPOIEHTHAas cTaBka paBHa 10%, a HaualnbHOE CTaHJAPTHOE
OTKJIOHEHHE N3MEHEHUSI KPaTKOCPOUHOM MPOLIEHTHOM CTaBKU 32 KOPOTKHI TPOMEXKYTOK BpEMEHU



At pasao 0,02VAt. CpaBHHTE IEHBI ACCATHICTHEH OOIMIALMH C HYICBBIM KyIIOHOM,
BBIYUCIICHHBIE 110 00EUM MOJICIISIM.

42, [Ipenmnonoxum, uyto B Momenu Bacuueka a=0,1, b=0,08 u 6=0,015, a HaganbHas
IIPOLIEHTHasl cTaBKa paBHa 5%. BblunciauTe LEHY OAHOJETHErO €BPONEWCKOro OINIMOHA Ha
MOKYIIKY OOJHUraluu ¢ HyJ€BbIM KYIIOHOM IPU YCJIOBUH, YTO €€ HOMHHAJIbHAs CTOMMOCTh paBHA
100 momt., cpok oOpallieHus paBeH TPEM rojam, a 1ieHa UCIIOJIHEHUs ONIIMOHA paBHa 87 10JLI.

43.  TloBroputre pemnieHue 3afadyd 7/ U OLIEHUTE CTOMMOCTH €BPOIEICKOro OMIMOHA
«I1yT» € LIEHOM HCHOJHEHHs, paBHOW 87 noimn. B dem 3akitodaercs CMBICH MapUTETa LEH
OTILIMOHOB «KOJUI» U «I1yT»? JIOKa)KuTe, 4TO LIEHbI OMIIMOHOB Ha MOKYIKY U MPOJIaxy 0OIUranuu
C HYJIEBBIM KYIIOHOM, YIIOMSIHYTOU B 3a/lau€, HE HapyLIatoT MapUTET.

44, [Ipenmnonoxum, aro B moaenu Bacuueka a=0,05, b=0,08 u 6=0,015, a HaganbHas
IIPOLIEHTHAsI CTaBKa paBHa 6%. Beruncaure 1ieny 2,1-1eTHero eBponeicKkoro oniyuoHa Ha HOKYIKY
TpexjeTHel oOnuramuu. [Ipeanonoxkum, 4To KyloHHbIE BBIILIATHI 110 00auranuu B pasmepe 5%
BBIIIAUMBAOTCA pa3 B nosiroga. HomunansHast croumocts obnuranuu pasHa 100 qosut., a neHa
MCIIOJTHEHUSI OIMOHa paBHa 99 nosi. Llena ucnonHeHus, BhIIUIaYMBaeMasi 3a OOJUTalnio, paBHa
ee HAJIMYHOH 1IeHe (a He KOTUPOBOYHOW). Brluncnure 1ieHy ONuuOHa «IIyT», YCIOBUS KOTOPOTO
COBMAJIAIOT C YCIOBUSIMH OMIIHOHA «KOJLII».

45, [Ipeamnonoxum, uro B Moaenu Xamia-Yaiita a=0,05 u 6=0,01. Beruuciaure nieny
OJTHOJIETHETO €BPOIEHCKOTrO OMIIMOHA Ha TIOKYIIKY OOJUTallii C HYJIEBBIM KyTIOHOM TP YCIIOBUH,
YTO €€ HOMHHaJbHasg CcTOUMOCTh paBHa 100 fomn., BpeMeHHas CTPYKTypa sBIsSETCS
TOPU30HTANILHOM, CPOK OOpallleHHs] paBeH ISATH ToJaM, a lIeHa UCIOJHEHHs OIMIMOHA paBHA 68
JIOJLIL.

46. [Ipennonoxum, uro B monenu Xamwia-Yairta a=0,05, ¢=0,015, a HauanpHas
BpPEMEHHAsI CTPYKTYypa sBJSETCS TOPU30HTAIIBHON U MPOXOAUT HAa ypoBHE 6% IPH MOIYTrO0BOM
HAuuCIeHUU. Beruncnute 1neny 2,1-1eTHero eBpoIencKoro OMIMOHA Ha MOKYIKY TpeXJeTHen
oOnmuranuu. Ilpeamonoxum, dYTO KyNOHHBIE BbIILIATBI 1O oOnuranmuu pasHa 5% U
OCYUIIECTBIIAIOTCS pa3 B monrofa. HomuHanbHas ctouMocTh oOnuranuu paBHa 100, a 1eHa
UCIIOJHEHMs onuuoHa paBHa 99. lleHa ucnonHeHus, BelIJIauuBaeMas 3a oONIMranuu, paBHa ee
HaJUYHOM IIeHE (2 HE KOTUPOBOYHOM).

47.  IIpennonoxum, uyto a=0,05 um 0=0,015, a BpeMeHHas CTpyKTypa SBISIETCS
TOPU30OHTAIBHOW M MpoxoauT Ha ypoBHe 10%. IlocTpoiite TpuHOMHUaIbHOE AEPEBO MO MOAEIU
Xanna-Yaiita, B KOTOpO! UCIIOJIB3YETCS JBA Il1ara 110 BPEMEHH, 110 OTHOMY IOy KaKJIbI.

48. C KakUMH BBIYUCIICHUSMHU CBs3aHA KaJIMOPOBKA OMHO(PAKTOPHOW MOJIEITH

BPEMEHHOMN CTPYKTYphI?
Brruucnaure cTouMoCTh €BpoIieckux cBONIUOHOB 1x4, 2x3, 3x2 u 4x 1, qaromux mpaBo moyryvarb
(UKCHPOBAaHHYIO CTaBKY M MOIy4YaTh IUIaBarolyto. [IpeanonoxuM, 4To OTHONETHSS, IBYXIIETHSS,
TPEXJICTHSISI, YETHIPEXJICTHSSA M TATWIETHSAS MPOLEHTHBIE CTaBKU paBHBI 6, 5,5, 6, 6,5 u 7%
COOTBETCTBEHHO. BBITUIaThI MO CBOITY OCYIIECTBISIOTCS pa3 B MOJIroAa, a pUKCHpPOBaHHAs CTaBKa
paBHa 6% B roxg mpu NOAYroAoBoM HauucieHuu. Mcnonw3ylite mozmens Xamna-Yaita c
napamerpamu a=3% 1 6=1%. Bbruncnure BOIaTUILHOCTD KaXX/J0T0O OMIHOHA, OApa3yMeBaeMyI0
B Mozean biska.

Ixana oueHNBaHNA.

Kpurepuii ouennBanus Ouenka (0a/1bI)
[Tpoananu3upoOBaHbl METOIBI OFOPKETUPOBAHUS KalUTajla | OTiimaHO
JIEHEKHBIX TOTOKOB (85-100 6amoB)

O60cHOBaHO MpUMEHEHNE KOHKPETHOT'O METO/1a M TPOBEICHBI
pacueTsbl




He Bcerma mnpoaHaim3upoBaHbl METOABI OFOKETHPOBAHUS Xoporo

KamnuTalia U JICHS)KHBIX TTOTOKOB (70-84 6amnoB)
O00CHOBaHO MPUMEHEHHE KOHKPETHOI'O METO/Ia M IIPOBEICHBI
pacueTsl
He Bcerma mnpoaHaIM3UpOBaHBI METOJBI OFOJKETHPOBAHUS Y 10BIETBOPUTEIIHEHO
KarnuTaia U JICHESKHbIX TIOTOKOB (50-69 6amnoB)

He o00ocHOBaHO mpUMEHEHHE KOHKPETHOIO MeToja |
IIPOBEJICHBI PacueThl
He o6Hapyxui nony4eHHbIe 3HAaHUS HeynoBneTBopurenbHO
(49 u HUXKe)

4.4, MetoaunyecKkue MaTepHuaIbl

CTYZ[GHT AOIMYCKACTCA K 3a4CTy MO0 AUCHUIIJIMHC B CJIy4aC BBIITOJHCHUA UM y‘le6HOF0
IUIaHA 110 TUCIHILIMHE B TIOJTHOM 00beME: BBITIOJIHEHHUS BCEX MEPONIPHUITHM, TIPEAYCMOTPEHHBIX
IIPOrpaMMOM TUCLMILIAHBI.

3aueT MpoBOJUTCS MUCHbMEHHO B (hOpME YCTHOTO OTBETA U PEIICHHUS.

[Tpouieaypa npoBeneHus 3a4eTa:

1. B ayauropuu 0JHOBPEMEHHO MOTYT HaXOJUThCS HE 0oJiece 6 YeIOBEK 00YYarOIUXCsl
TPYIIIIBL,

2. O6yyaromuiics s clayu 3a4eTa MPeIbsBIsSIeT SK3aMEHATOPY CBOIO 3a4E€THYIO
KHUKKY, ITOJIYYaCT YUCTHIC MAPKUPOBAHHBIC JIMCThI 6YMaFI/I JJIA 3aImceil oTBeTa 1 BapHuaHT
3aJlaHUMs, 3aTeM IIPUCTYIACT K MOJroTOBKe oTBeTa. [Ipu pemeHnn 3aqaun He0OX0IMMO J1aTh
OTBET B IIMCBMCHHOM BUJIC, HOI[pO6H0 H3JI0KHUB X0/ pCIICHUA, ITPpU H€O6XOIII/IMOCTI/I 3aKOHYUTH
pCIICHHE BBIBOJAMU;

3. It paboThI C 3a1aHeM CTYACHTY OTBOAMTCS He Oosee 30 MUHYT;

4. ITo ucTeueHnH OTBEJICHHOTO BPEMECHH CTY/ICHT CIIACT 3aJJaHKE Ha MIPOBEPKY;

5. IomyueHHbIe PabOTHI IPEIIOAABATEIH IPOBEPSICT U OTJIAMIACT CTYACHTAM PE3yIbTaThl
110 OKOHYAaHUU TIPOBEPKHU.

Bo Bpemst paboTHI C MPaKTHYECKUMHE 3aJaHASIMUA CTYACHTBI UMEET IPaBO
BOCTIOJIb30BAThCS KATbKYISATOPOM.

PesynbTar mo crave 3adera mocie oObSBICHUS BHOCITCS B 9K3aMEHAIIMOHHYTO
BEJIOMOCTH U 3aUETHYIO KHUXKKY.

5. Metoan4yeckue yKa3aHus 1Jis1 00y4alOMIMXCS 110 OCBOCHHUIO IV CHUIIIHHBI (MOXYJIA)

Bonpoce! a1 caMOCTOATENBbHOM MOATOTOBKU K 3aHATHAM JIEKIMOHHOIO, MPAKTUYECKOTO
(ceMHHapCcKOro) TUIOB MO TeMaM (pa3zenaM) TUCHUIUIUHBI (MOAYIIf):
MapKkoBCKO€ CBOWCTBO
CroxacTuyeckue Mpolecchl ¢ HEMPEPhIBHBIM BPEMEHEM
BunepoBckue mpouecchl
O0600111eHHBIN BUHEPOBCKHI MPOIIECC
IIpouecc Uto
[Tpouecc, onuchIBaOMNN U3MEHEHHUE IIEHbI aKIIUU
Mopnenb ¢ TUCKPETHBIM BPEMEHEM
Meron Monte-Kapio
Jlemma Hto
. [lpumenenue k popBapAHBIM KOHTPAKTaM
. CBOICTBO JIOTHOPMAaJIbHOCTH
. D deKTUBHBIE PHIHKA U MAPKOBCKOE CBOMCTBO II€H aKITHi
. CroxacTudeckue Mnpoueccol

CoNoOARWNE
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14.
15.
16.
17.
18.
19.
20.

21.
22.
23.
24.

25.
26.
217.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.

JlorHopMaJIbHOE CBOMCTBO LIEH aKIIUI

Pacnipenenenue cTaBku JOXOIHOCTH

Oxunaemasi JOXOAHOCTb

BonatuibHOCTH

OlieHKa BOJIATUIIBHOCTH IO PETPOCIIEKTUBHBIM JTAHHBIM
OrnepauMoHHbIE U KAJICHIapHbIE THU

Konnenmuu, nexammue B OcHOBe auddepeHnuarpbHoro ypaBHeHus biaka-Illoymnsa-
Meprona

BriBoas! nuddepennnansuoro ypasuenus bika-Illoynza-Meprona
L{eHbI KOTUPYEMBIX IEPUBATUBOB

Puck-HenTpanbHas oLeHKa

[Tpumenenue monenu biska-1lloynza-MepToHna 1 oueHkH (GpopBapIHBIX KOHTPAKTOB Ha
MOCTaBKYy aKIUi

®opmyna biaska-1lloynza

CgoiictBa hopmyn bika-Iloynza

WuTerpanbHas QyHKIMS HOPMAIBHOTO pacrpeaeecHus
BappanTs! 1 ynpaBieHYeCKHE aKITMOHEPHBIE OMIIMOHBI
[loagpa3ymeBaemMasi BOJATUILHOCTh

JuBUACHIBI

EBponeiickue onuuoHsl

AMepUKaHCKHUE OMIIUOHBI

Annpokcumanus biaska

Mojenu paBHOBECUS

Mogaens Pengnemana-baprrepa

Mopaens Bacuueka

Mopens Kokca, Marepcosia u Pocca

JIByx(hakTOpHBIEC MOJICIIH PABHOBECHS

bezapbutpaxHsie MoenH

Mogenps Xo-JIn

OnnodakTopHas Mojelb Xajuia-Yaita

Mopens biaka-Kapacuncku

JByxdaxTopHas moaens Xama-Yaiira

OnuuoHs! Ha OOJHUTraluu

OniuoHbI Ha OOIUTAIMK C KYTIOHHBIMH BBITIIATAMU
CTpyKTypBI BOJIATHILHOCTH

JlepeBbs IPOLIEHTHBIX CTaBOK

NnnrocTparus UCnosib30BaHUSI TPHHOMHAJIBHBIX JIEPEBHEB
HecrangaptHoe BeTBIeHNE

OO6mas nporieaypa moCTpOEHUs epeBa

[IpumeHeHue AepeBbeB B COUETAHUU C aHATUTHUYECKUMHU (HOpMyIaMu
JlepeBo 11st OIICHKHU aMEePUKAHCKUX OOJUTAIIMOHHBIX OIMIIMOHOB
XemKUpoBaHHe ¢ TOMOIIBIO OTHO(PAKTOPHOM MOAETH

TpeGoBaHus K OPraHu3ali CAMOCTOATEILHON Pa0dOTHI CTY/IEeHTOB NPH MOJAT0TOBKE
K ayIll/ITOPHI)IM S3AHATUAM

1. Iloozomoeka Kk nekyuam

FHaBHoe B nepnon IIOATOTOBKMN K JICKOMOHHBIM 3aHATUAM — HaYIII/ITBCSI METOAaM

CaMOCTOSITENIbHOTO YMCTBEHHOI'O TPY/1a, CO3HATENFHO Pa3BUBATh CBOM TBOPUYECKHE CIIOCOOHOCTH
U OBJaJIeBaTh HaBBIKAMU TBOpUYECKON paloThl. JlJii 3TOro HEOOXOAMMO CTPOro CcOOII0/IaTh
JUCLUIUIMHY y4eObl U moBeAeHus. UeTkoe MIaHupOBaHUE CBOETO PabO4yero BPEMEHU M OTIbIXa
ABJIIETCS. HEOOXOJUMBIM YCIIOBHEM JJIsl YCIELIHOM caMocToATeabHOW paboThl. B ocHOBY ero
HYXXHO TIOJIOKUTh pabouue MporpamMMbl H3y4aeMbIX B CEMECTpe IUCHMIUIMH. ExenHeBHOM



yueOHOU paboTe CTyAeHTY cheayeT yaeniarh 9—10 yacoB cBoero BpeMeHH, T.€. MPH IIECTH Jacax
ayIUTOPHBIX 3aHATUA CaAMOCTOATEILHON paboTre HeoOxoaumo OoTBOAUTH 3—4 daca. Kaxkmomy
CTYACHTY CJIEIyeT COCTaBIIATh €KEHECIbHBIN U CEMECTPOBBIN MJIaHbI pabOTHI, @ TAKXKE TUIaH Ha
Kbl pabounii ners. C Beuepa Bcera HaJo0 pacipeieliaTh padoTy Ha 3aBTpalIHUN JeHb. B
KOHIIE Ka)KJOT0 JIHS LeIeco00pa3Ho MOABOAUTH UTOT pabOTHI: TIIATEIHFHO MPOBEPUTH, BCE JIU
BBIMIOJTHEHO M0 HAMEYEHHOMY IUIaHy, He ObLIO JIM KaKUX-THO0 OTCTYIUJICHHI, a eciu ObLIH, MO
KAKOM IPUYMHE 3TO IIpou30uuI0. HyXHO OCYHIECTBIATH CaMOKOHTPOJIb, KOTOPBIA SIBISETCA
HEOOXOJUMBIM yCJIOBHEM YyCHemHOW ydeObl. Ecim 4Yro-To 0CTanoch HEBBITOJIHEHHBIM,
HEOO0XOMMO M3bICKATh BpeMS U 3aBEPIIEHHS 3TOW 4YacTH pabOThl, HE yMEHbIIas oObema
HEIENBHOTO IJIaHa.

2. Camocmoamensnas paboma Ha ieKyuu.

Crnymranue W 3amuch JIGKIUA — CJIOXKHBIM BHJ BY30BCKOW ayJIMTOPHOW paOOTHI.
BuumarenbHOE ciymaHuMe M KOHCHEKTUPOBAHUE JIEKIMM IPEANoNaracT HMHTEHCUBHYIO
YMCTBEHHYIO I€ATEIbHOCTh CTyieHTa. KpaTkue 3anucH JeKIHii, UX KOHCIIEKTUPOBaHUE ITOMOTaeT
YCBOUTH yueOHbIM MaTepuas. KOHCHEKT sBISeTCs MOJNE3HBIM TOT/AA, KOT/Ia 3alHCaHO CaMoe
CYILIIECTBEHHOE, OCHOBHOE M CJI€JaHO 3TO caMUM cTyneHToM. He Hajmo cTpeMHUThbCs 3amucarhb
JIOCJIOBHO BCIO JIEKIMIO. Takoe «KOHCIEKTHUPOBAHUE» IMPUHOCUT OOJIbLIE Bpea, YEM IOJIb3BI.
3anuch NEKIHUA PEKOMEHAYETCS BECTH MO BO3MOXKHOCTH COOCTBEHHBIMHU (DOPMYIHPOBKAMHU.
KenarenpHo 3amMch OCYIIECTBIATh Ha OAHOW CTpPaHUIE, a CIEAYIONIYI0 OCTaBIATh IS
npopaboTKK y4eOHOro Marepualia caMOCTOSITeNIbHO B JOMAITHUX yClIOBUSAX. KOHCIeKT nexkuuu
JydIle MoApasAesaTh Ha MYHKTHI, aparpadsl, coOIoaas KpaCHyl0 CTPOKY. DTOMY B OOJIBIION
cTeneHn OyayT CHOCOOCTBOBATh IMYHKTHI IUIAHA JIEKIMH, MPENOKEHHbIE MPEernoaaBaTemsM.
[IpuHuunuanbHble MecTa, ONpeleleHUs, (GOopMyJabl U JpYyroe cieayeT COIpPOBOXKIATh
3aMEUYaHHUSIMH «BaXKHOY», «0CO00 BaXKHOY, «XOPOIIO 3aIOMHUTH» U T.I. MOXKHO JeNnaTh 3TO U C
MIOMOIIBIO Pa3HOIBETHBIX MAapKepOB WM pydek. Jlydmie ecian oHN Oy1yT cOOCTBEHHBIMH, YTOOBI
HE MPUXOUIIOCH IPOCUTH UX Y OJJHOKYPCHUKOB U TEM CaMbIM HE OTBJIEKATh UX BO BPEMS JICKIIHH.
LlenecooOpa3Ho pa3paboTaTh COOCTBEHHYIO «MapKorpaguio» (3Ha4KH, CHMBOJIBI), COKpPAIIEHUS
cnoB. He numnuM Oynet u u3ydeHue ocHOB creHorpaduu. PaboTtas HaJ KOHCIIEKTOM JIEKIUH,
BCErJa HEOOXOIMMO HCIOJb30BaTh HE TOJNBKO Y4YEOHHK, HO M Ty JIUTEPATypy, KOTOPYIO
JOTIOTHUTEIFHO PEKOMEHJoBall JieKTop. MMeHHO Takasi cepbe3Has, KpomoTiuBas paboTa ¢
JIEKIIMOHHBIM MaTEpUaIOM MO3BOJIUT IIIyOOKO OBJIAJETh 3HAHUSIMHU.

3. Iloozomoeka Kk ceMUuHapCKum 3aHAMUAM.

[ToAroToBKYy K KakJOMY CEMUHApCKOMY 3aHSATHIO KaKIbId CTYIEHT JOJDKEH Hadarh C
O3HAKOMJIEHHSI C IUIAHOM CEMHHApCKOTO 3aHATHS, KOTOPBIM OTpa)kaeT CoJAepKaHue
npeyIoKeHHON TeMbl. TiiaTenbHOe NPOAYMBIBAaHHE U U3yUYE€HUE BOMPOCOB MJIaHA OCHOBBIBAETCS
Ha TMpopabOTKe TEKYIIEro Marepuana JEKIMH, a 3aTeM Uu3y4eHHs oOs3aTenbHOl U
JIOTIOTHUTEIbHOU JIUTEpaTyphl, PEKOMEH/I0BaHHYIO K 1aHHOM TeMe. Ha ocHOBe MHAMBUTyaIbHBIX
OPEINOYTEHU CTYACHTY HEOOXOJMMO CaMOCTOSITEIbHO BBIOpaTh TEMY JOKJIAAa MO mpodiemMe
ceMHHapa ¥ IO BO3MOKHOCTH IOATOTOBUTh IO HeMy mpe3eHTauuio. Ecim mporpammoit
JTUCIUIUIMHBL TIPETyCMOTPEHO BBIMIOJIHEHUE TPAKTUYECKOTO 3aJaHus, TO €ro HeoOXOIUMO
BBIMIOJHUTh C YYETOM IMpeaoKeHHOM MHCTpyKuuu (yctHo uiau 10 mucbmeHHo). Bce HOBbIE
MOHSTHS TIO U3y4aeMOoil TeMe HEOOXOAMMO BBIYUUTh HAM3YCTh M BHECTH B TJIOCCApUi, KOTOPBII
1eecoo0pa3Ho BECTH C CaMOro Havaja M3ydeHHs Kypca. PesynbraT Takoil pa®oThl AOIKEH
IPOSIBUTHCS B CHOCOOHOCTH CTYZIEHTa CBOOOIHO OTBETUTH Ha TEOPETUUECKUE BOIPOCHI CEMHHAPA,
€ro BBICTYIUIGHHH W Y4YacTHMM B KOJUIEKTUBHOM OOCYKJIE€HHUU BOIPOCOB H3Y4aeMOH TEMBI,
MPABUJILHOM BBITIOJTHEHUN MTPAKTHYECKHUX 33JaHUI M KOHTPOIBHBIX paboT. CTpyKTypa ceMuHapa
B 3aBucHMOCTH OT cozep kaHMsI U KOJIMYECTBAa OTBEICHHOTO BPEMEHHU Ha N3YUYEHUE KaX 0N TEMbI
CEMHHAPCKOE 3aHATUE MOXKET COCTOATH U3 YETHIPEX-IISATH YacTeH:

1. O6cyxaeHne TeOpeTHIECKUX BOIPOCOB, OMPEEIEHHBIX IPOrPaMMON JTUCITUIIINHBL.

2. Jlokna ¥/ UM BBICTYIUIEHHE C MPE3EHTAIUAMU 110 poliieMe ceMuHapa.

3. OOcyx/1eHHEe BBICTYIUICHUH 10 TeME — JUCKYCCHSI.



4. BbInoJHEHHWE NPAKTUYECKOTO 3aJaHMs C IOCIEAYIOIUM pa3d0poM TMOIy4EeHHBIX
pe3yabTaTOB MM OOCYKAECHHE INPAKTHUYECKOro 3aJaHMsl, BBIIOJHEHHOTO [OMa, €CIH 3TO
IIPEAYCMOTPEHO MIPOTrpaMMON.

5. IlogBeneHue UTOTOB 3aHATUS.

IlepBass 4vacTp — OOCYXIEHHE TEOPETUUYECKUX BOIPOCOB - IIPOBOAUTCS B BUJE
(bpoHTaIBHOI Oecenbl co BCeW IpyNIoil U BKIOYAeT BEIOOPOUYHYIO IPOBEPKY IpEroaBaTesieM
TEOPETUYECKUX 3HAHUU CTyAeHTOB. [IpumepHas npoaomkurenbHocTs — A0 15 MunyTt. Bropas
4acTb — BBICTYIUIEHHWE CTYAEHTOB C JOKJIaJaMH, KOTOPbIE IOJDKHBI COIIPOBOXKAATHCS
IPE3CHTALUSAMM C LENbI0 YCWJIEHUS HaIJIAJHOCTH BOCIPUATHS, IO OJHOMY M3 BOIPOCOB
CeMHMHapcKoro 3aHATHs. OO0s3aTenbHBIA 3JIEMEHT JOKJaJa — IMpeICTaBlIeHHE W aHaIu3
CTaTUCTUYECKUX JaHHBIX, 0OOCHOBAHHE COLMAIBbHBIX IOCIEACTBUN JII000r0 3KOHOMHYECKOIO
¢axra, sBieHus win mpouecca. Ilpumepnas npopomkutensHocth — 20-25 munyt. Ilocne
JIOKJIAJIOB CIIEyeT UX OOCYKIeHHe — AUCKYyCCHs. B Xojie 3Toro srama ceMHHApCKOTO 3aHSATHS
MOTYT OBITh 3aJlaHbl YTOUHSIOIINE BONPOCH! K JTOKJIaauuKaM. [IpumepHast poJoKUTEIbHOCTD —
1o 15-20 munyt. Ecnu nmporpaMMoi mpeayCMOTPEHO BBINIOJIHEHHE MPAKTHUUYECKOro 3aJaHusl B
paMKax KOHKPETHOW TEMBI, TO IIPENOAABATEIISAMH OIIPENEISIETCS €ro COAEPKaHNE U JAeTCs BpeMs
Ha €ro BBHIMOJIHEHHE, a 3aMeT HJeT OOCYXJeHHe pe3yiabTaToB. Ecim mpakThdeckoe 3agaHue
JIOJDKHO OBUIO OBITH BBIMOJIHEHO JI0Ma, TO HA CEMHUHAPCKOM 3aHITHUU IMIPENOoiaBaTellb IPOBEpseT
€ro BBINOJHEHHE (YCTHO WJIM NUCbMEHHO). IlpumepHast nponoikuTesnbHOCTh — 15-20 MUHYT.
[TonBeneHueM UTOroB 3aKaHUMBAeTCAd ceMUHapckoe 3aHsATHe. CTyaeHTaM JOJKHBI OBITh
00BsIBJICHBI OLIEHKH 32 paboTy U AaHbI X YeTKue 000cHOBaHuU. [IpuMepHas Ipoa0IKUTEIbHOCTh
— 5 MUHYT.

4. Paboma c rnumepamypHvimu uCmo4YHUKAmMu

B mporecce moAroToBKM K CEMHUHAPCKUM 3aHATUSAM, CTYJIEHTaM HEO0O0XOAMMO 0OpaTUTh
0c000€ BHUMaHHUE Ha CaMOCTOSITENIbHOE M3YYEHHE PEKOMEHJOBAHHON Yy4eOHO-METOAMYECKOH (a
TaKXKe HayyHOH M MomyssipHOM) mureparypbl. CamocrosiTenbHas paboTa C ydyeOHMKaMH,
y4eOHBIMH TOCOOMSIMHM, HAy4YHOW, CIPaBOYHOM M MONYJISPHOW JHUTEpaTypoi, MarepuajlaMu
HNEpUOJIMYECKUX H3JaHui W VIHTepHeTa, CTATUCTUYECKMMHU JaHHBIMHU SIBIIE€TCSI Haubosee
3 PEKTUBHBIM METOAOM MOTYUYCHUS 3HAHUN, TO3BOJISIET 3HAYUTEIILHO aKTUBU3UPOBATH MIPOIIECC
OBJIaieHusl UH(popMaIHe, criocodcTByeT 0ojiee IiTyOOKOMY YCBOSHHIO U3y4aeMOIo MaTepuana,
dbopMHUpYET y CTYACHTOB CBO€ OTHOIIEHHE K KOHKpeTHOW mpobOieme. bonee rmybokomy
PACKpBITUIO  BOIPOCOB  CIIOCOOCTBYET 3HAKOMCTBO C  JIOTIOJIHUTENIBHOW — JIUTEpaTypoi,
PEKOMEH/I0BaHHOM TMpenojaBaTeneM M0 KaXJI0M TeMe CEMHUHApCKOro WM MPakTHYECKOIro
3aHSTHSL, YTO MO3BOJISIET CTYI€HTaM IIPOSBUTH CBOIO MHIUBUAYAIBHOCTh B PAMKaX BBICTYIICHHUS
HAa JIaHHBIX 3aHATHUAX, BBIIBUTH IIMPOKUI CIIEKTP MHEHUH 110 U3y4aeMoil npoolieme.

6. VYueOHasi iMTepaTypa u pecypchl HHGOPMANMOHHO-TEJIEKOMMYHHKAIMOHHOI ceTn
"HHTepHeT", BKJII0OYas NepeYeHb Y4eOHO-MeTOAMYECKOro odecrneyeHust As
CaMOCTOATEIbHOI PadoThl 00y4aOIUXCH 110 JUCHUILINHE (MOAYJII0)

6.1. OcHoBHas nUTEpaTYypA.

1. Onuuonsl, GprOYepCH U ApYyrue MPOU3BOJHBIE (MHAHCOBBIE HHCTPYMEHTHI. J[koH K.
Xamn. — M.: U3narensckuit tom Bunbsime, 2014

6.2. JlononHUTENbHAS IUTEPATYpA.

1. ®prouepcubie poiHKU. [lopTdenbHble cTpaTeruu, yrpaBleHHE PUCKaMU M apOUTpax.
Haitan Curen, [Ipauen Curen. — M.: U3natensctBo: AnbnuHa [labmumep, 2016

2. Onmonsl. Pa3paboTka, onTuMu3anus W TECTUPOBAHHUE TOPTOBBIX cTpaterwii. Ceprei
Wzpaitnesuu, Bagum Hyaukman. — M.: U3parensctBo: Anpnuna [TaGmumep, 2017

3. Maremaruka ympaBJICHHsS KalnTaIoM. MeETOAbl aHalM3a pHCKa I TPEHIACPOB H
noptdenbHbIX MeHekepoB. Panbsd Bunc. — M.: U3narensctBo: Anpnuna [laGnumep, 2016



4. KoprniopatuBHble oonuranuu. Ctpykrypa u aHanus. @pauk Jx. Daborm, Pudapa C.
VYuncon. — M.: U3narensctBo: AnbniuHa [Tabmmmep, 2016

5. Iuddepenumnanbupie ypaBaenus. JI1.O.9nbcromnbi. — M.: U3narensctBo: JIKH, 2013

6. KoHCIIeKT JeKnii o TEOpUH BEPOSITHOCTEH, MAaTEMaTHYECKON CTATUCTUKE M CITy4ailHbIM
npoueccam. Imutpuii [Tucemennsiii. — M.: U3narensctBo: Alipuc-IIpecc, 2015

7. MarepuajbHO-TeXHHYecKas 0a3a, HHGOPMAIMOHHbIE TEXHOJIOTHH, IPOrPaAMMHOe
o0ecrieyenue M1 UHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

3aHATUST TPOBOAATCA B Y4YEOHBIX ayJUTOPHUAX, OCHAIIEHHBIX padOYMM MECTOM
npenojaasarens (CToy, cTynd, Kadempa), pabOYMMH MECTaMHU CTYICHTOB (CTOJIBI, CTYJbsS) TIO
KOJIMYECTBY CTYACHTOB, JIOCKOW MEJOBOM MM Oenoil [ HamucaHUs MapKepamH WIN
baumyapTom s Oymaru 6osbioro gpopmara, Mapkepamu (KpacHbIN, YePHBIN, 3€JICHbIN, CHHHN ),
ryOKO# 17151 TOCOK, 000pyJOBaHUEM JJIs TIOKA3a MPE3EHTALUN U CIIaiiI0B (KOMITBIOTEP, IPOEKTOD,
JKpaH).

Hcnonw3yeTcs cnenyroiee mporpaMMHOE 00ecIieueHue:
Microsoft Windows 10 LTSB 1607

KomngectBo 2607

[IpaBooGmagarens Microsoft Corporation

Jara nokynku / npoanenus106.12.2016
Kontpakt59/07-16/0373100037616000052-0008121-03
[Iponaserr OOO «JIAHUT-NHuTerpanusi»

[Toxynarens PAHXul'C

Hara okonuanus 31.12.2017

Cpok noamucku 1 rox/ 3 roma

Microsoft Office Professional 2016

Komnuuectso 2607

[TpaBooGnagarens Microsoft Corporation

Jara nokymnku / nmpoanenus 06.12.2016
Kontpakt59/07-16/0373100037616000052-0008121-03
[Iponaserr OO0 «JIAHUT-UnuTerpanus»

[Toxynarens PAHXul'C

Jarta okonuanus 31.12.2017

Cpox noanucku 1 rox/ 3 roga

Acrobat Professional AcademicEdition License Russian
Multiple Platforms (Adobe, 65258631AE01AQ0)
Komnnuectso 50

[TpaBooGnagarens Adobe

Jara nokynku / npoanenus 03.04.2017

Kontpaxr #15/08-17

[Iponaser SoftLine

IToxynarens PAHXul'C

Hara okonuanus 03.04.2018



