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AHHOTAIIAA PABOYEN ITPOT'PAMMBI JUCHIUILINHBI
Bb1.B./IB.13.02 CTATUCTUYECKHUHU AHAJIN3 ®OHOBOI'O PBIHKA

ABTOP: K.3.H., noueHT, E.C. lapna

Kon u HaumeHnoBaHue HanpaBJjieHus moaroToBku: 38.03.02 MenemxMeHT
Hpoduan: OrHAHCOBBIA MEHEIKMEHT

Kamndukanus (creneHb) BHIMYCKHUKA: 0aKaiaBp

®opma 00y4eHHs: OUHAS

Ieab ocBOeHMST AMCHUTIIHHBI:

CdopmupoBarh KOMIIETEHITUN

- IIK-10 Bnanmenus HaBbIKAMH KOJMYSCTBEHHOIO U KaueCTBEHHOIO aHalM3a
uHGOPMAIIMU TIPH MPUHITHH YHIPABICHUECKUX PEHICHHUH, MOCTPOCHUH SKOHOMHUYECKHUX,
(GUHAHCOBBIX W OPraHU3alMOHHO-YIPABJICHYSCKUX MOJECIEH IyTeM WX aJanTalud K
KOHKPETHBIM 3aj[auaM yIpaBICHUS.

Iliian kypca:

Tema 1. [IpeameT, MeTO M 33124 CTATHCTHYECKOT0 aHAIH3a (DOHTOBOI0 PbIHKA.

@®onnoBbI pbhIHOK. Kparkas xapakTepuCTHMKa OCHOBHBIX BHUJOB LIEHHBIX OyMar.
Cy6bexTsl (oHaoBOro phiHka. OMmuTeHThl. MuHBectopsl. Ilocpennuku. Ilpodeccnonanbabie
YYaCTHUKM pbIHKA LEHHbIX Oymar. McrouHuku craructuyeckol uHdpopmanu. Cucrema
NoKaszarenell CTaTHUCTUKU pBhIHKAa ILIEHHBIX OyMar. OKCHEpPTHbIM MHOAXOX B HCCIIEAOBAaHUU
TEH/ICHIIMI Ha pBIHKE IEeHHBIX Oymar. CymHOCTh (PyHIAMEHTaJIbHOTO aHajh3a M OCHOBHBIC
€ro HanpasJieHUs. TeXHUYECKHUI aHAJIN3 U ero npuHIuUnsIL. 11

Tema 2. I'padmuecknii anaau3 TeHJeHUNH (POHAOBOIO PHIHKA.

Craructuueckue Trpa@uKd B aHalW3e TEHAEHIMH M pacnpenesneHuil (oHI0BOro
pBIHKA: JIMHEHHBIM TpaduK, CcHOupajgbHas M pajuaibHas JAuarpaMma. I[papuk MUKOB,
MMOMUHYTHBINA, TIOYAaCOBOM, JTHEBHOW, TOHENEIbHBIN, IMOMECSAYHBIN, IOTOJ0BOM Tpaduky.
JluneliHple 4YapThl C apu@MeTHdYecKo M Jorapupmuueckod Imkagamu. TodeuHble
auarpaMmbl  (KpeCTUKHU-HOIMKHM), MX OCOOCHHOCTH W OCHOBHBIC HAIlPaBICHUs aHAJIN3A.
I'ucTorpamMmel (6upxKeBbIE TPAPUKN).

SInoHcKkue cBeYM: MPUHLMIIBI IOCTPOCHMS U HHTEpIpeTanun. Buasl ceeyeil.

Tema 3. CtarucTH4YecKHii aHAIU3 CTPYKTYPHI (POHA0BOI0 PHIHKA.

ITonsitue ctpykrypsl. Buael ctpykryp. [lokasaTenum CTpPYKTypHBIX H3MEHEHMI.
AOCONIOTHBIM MPUPOCT yIeIbHOro Beca. Temm pocTta yhaenbHoro Beca. CpenHuit
aOCOJIOTHBIN MPUPOCT yaenbHOro Beca. CpemHmii Temn pocrta yaenbHoro Beca. CpemHee
3HA4YEHHE YIEJIBHOIO BECa.

JIuneilnbil K03 PULKHeHT abCOMIOTHBIX CTPYKTYPHBIX cIBUTOB. KBaapaTuueckuit
k03 puMeHT  aOCOMIOTHBIX  CTPYKTYPHBIX  CIBHUIOB.  JIuHEHHBIH  KO3PPUIMEHT
OTHOCHUTENIbHBIX CTPYKTYPHBIX cABHroB. KBaaparnueckuil Ko3((UIMEHT OTHOCHTEIbHBIX
CTPYKTYpHBIX cIBUTOB. OO6oOmaronme KodpPUIUEHTH CTPYKTYpHBIX HW3MEHEHHUH 3a
HECKOJIBKO IOCJIEZI0BATEIbHBIX TIEPUOJIOB.

[ToHsATHS «KOHIIEHTpALUs» U «IEHTpajau3auus» pblHKAa. KpuBas KoHUEHTpauuu
Jlopenna. Koadpdurment Jxunu. Uanexc ['epdenmans-Xupmmana.

Tema 4. Ckoap3siluue cpeHMe B aHAJU3€ TeHIeHINH (POHI0BOI0 PHIHKA.
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3.

OOmias XxapakTepucTHKa METoJa CKOJb3AIuX cpeqHuX. OCOOEHHOCTH NPUMEHEHUS
METOAa CKOJB3AIIUX CpeaHux Ha (OHIOBOM pbIHKE. BpiOOp mnepuona ocpeaHeHHus:
MPEUMYIIECTBA M HEAOCTAaTKU Pa3IMYHbIX MOPSAIKOB ocpenHeHus. lIpocTeie ckonb3smiue
cpenHue. B3BelieHHBIC CKONB3SIIME CPEeIHUE. DKCIOHEHIMAIBHBIC CKOJB3SIIUE CPEIHHUE.
WNuTtepniperanuss THHUNA CKOJB3AMUX cpenHuX. OOIme MmpaBuiia TOPTOBIH IO CKOJNB3SIIIAM
CPEIHHM.

Tema 5. Ouenka K0J1€6,1eMOCTH PbIHKA.

[Tokazarenu KoneOIEMOCTH JOUHAMHYECKHX psaoB. [loHATHE BONATUIHHOCTH.
Bunsl BOMaTMIBHOCTH W OCHOBHBIC NPHHIMIIBI pacdera. MHTeprperamusi moKas3arenei
BOJIATHJIBHOCTH.

Tema 6. PoHIOBBIE HHIECKCHI.

[Tonstue donmoBoro mHAeKca. Buabpl GoHIOBBIX HHIEKCOB. OCHOBHBIC MPUHITUIIBI
pacuera (poHIOBBIX HHACKCOB. OCHOBHBIE MHUPOBBIE (OHAOBBIE HHICKCH. (OCHOBHBIC
¢dbaxTopbl BiusAomMe Ha (QoHIOBbIE HHAEKCH. (OCOOEHHOCTH BIMSHUS MOJUTHYECKHUX
(hakTopoB Ha (HOHIOBBIN PHIHOK.

@opMbI TEKYLIEr0 KOHTPOJISI U IPOMEKYTOUHON aTTeCTAINNU:
B xome peanuzamuum aucuumiuabl B1.B.JIB.13.02 «CraTucTHYeCKHil aHAJIN3

(oHIOBOr0 PpBIHKA» HCHOJbL3YHOTCH CJAeAyIIIHe MeTOAbl TeKylero KOHTPOJS
yCIeBaeMOCTH 00y4aroIIuXCs:

[Ipeamer, METOJ W 3aJa4d CTATHCTUYECKOTO Omnpoc

aHaym3a OHJJOBOTO PHIHKA

['paduueckuii ananus tenaeHmii ponmoBoro | TecTtupoBaHue, pacueTHOE

pBIHKA 3aJJaHNe

CraTucTH4eCcKUi aHaJIu3 CTPYKTYpPBI Omnpoc, pacueTHoe

($hOHIOBOTO PHIHKA 3aJlaHue, KOHTPOJIbHAs
pabota

Cxounp3sIiue CpeIHIE B aHATIN3E TCHICHIIHI Ompoc, pacueTHoe

(OHJIOBOTO pBHIHKA 3aJJaHue

OneHka K01e01eMOCTH PhIHKA. Omnpoc, pacueTHoe
3aJlaHue

DoHgoBBIE MHACKCHI Pacuernoe 3amanne,
KOHTpOJIbHasI paboTa

IIpome:xkyTouyHas aTTecTalus NPOBOAUTCH B (hopMe 3a4eTa ¢ OLEHKOM.

OcHoBHas 1uTEpaTypa:

banaun K.B. Teopust BepoITHOCTEN U MaTeMaTHUECKask CTATUCTUKA [ DJIEKTPOHHBIN
pecypc]: yueonux/ K.B. banaun, B.H. bamisikos, A.B. PykocyeB— DJeKTpOH. TEKCTOBbIE
nanable.— M.: JlamkoB u K, 2016.— 473 ¢.— Pexwum nocryna:
http://www.iprbookshop.ru/62453.html

Mupxkun .M., Jlo6ammna U.B., Canun B.H. Craructuka ¢uHaHCOBBIX PHIHKOB. —
M. : KHOPVYC, 2016. https://e.lanbook.com/book/5537#authors

[Tpo6un I1.C. ®unaHcoBBIE PRIHKU [ DNEKTPOHHBIN pecypc]: yueOHoe mocodue st
CTY/IEHTOB BY30B 00YYaIOILMXCS 10 HAIIPABJICHHUIO MOATOTOBKH « DKOHOMHUKA
(xBanmudukanus (crernens) «oakanaspy»)/ [1.C. [Ipobun, H.A. IIpoganoBa— DneKTpoH.
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