[Ipunoxenue 10 OIT BO

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
Hpoduas: NHBECTUIIMOHHBIA MEHEIKMEHT

KBamndukanus (cTenenb) BINMYCKHUKA: 0aKaiaBp

®opma 00y4eHHA: OYHO-3a04YHAas

Mean ocBOeHMSI AU CHMIIJIMHBI:

CdopmupoBaTh KOMIIETEHIIUH

- TIK-10 Biuamenuss HaBbIKAMH KOJWYECTBEHHOTO W KAYECTBEHHOTO aHaIM3a
nH(pOpMaIMU TPU TNPUHIATUHM YIPABICHUYECKUX PEIICHUN, MOCTPOCHUH dKOHOMHUYECKHX,
(GUHAHCOBBIX ¥ OPraHMU3AIMOHHO-YIIPABICHUYCCKUX MOJCIICH IyTeM WX aJanTalud K
KOHKPETHBIM 33/1a4aM yIIpaBJICHUS.

Ilinan kypca:

Tema 1. Ilpeamer, MeTOA M 321241 CTATHCTHYECKOI0 aHAJIN3a (DOHI0BOI0 PbIHKA.

@onnoBbI peIHOK. KpaTkas XapakTepuCTHKa OCHOBHBIX BHJOB LIEHHBIX OyMar.
CyObexTsl ¢oHmoBoro phiHKa. OMHTEHTH. WuHBectopsl. Ilocpennuku. Ilpodeccnonanbabie
YY4aCTHUKHM DPBIHKA IEHHBIX Oymar. Mcrounukum craructuyeckol mHpopmanuu. Cucrema
[IOKa3aTesiedl CTAaTUCTHUKU pbIHKA LIEHHbIX OyMar. OKCIEpPTHBIM MOAXOA B MCCIEA0BaHUU
TEH/IEHIMI Ha pbIHKE LeHHBIX Oymar. CyIIHOCTbh (PyHJIaMEHTaJIbHOIO aHaju3a U OCHOBHBIC
€ro HampasieHus. TeXHUYEeCKUI aHalIn3 U €ro NpuHIMILL. 1

Tema 2. I'paduyeckuii anaau3 TeHaeHINH POHI0BOr0 PHIHKA.

Craructuyeckue Tpadukd B aHAIM3E TEHICHIMNW M pacmpeneieHuid (POHI0BOTO
pBIHKA: JIMHEHHBIM Trpaduk, chnupaidbHas U pajuanbHas auarpaMMa. Ipaduk MHKOB,
MOMHUHYTHBIH, TOYAaCOBOW, /JHEBHOHW, TIOHENEIbHBINA, MMOMECSYHBIH, IOTOJOBON TpaduKu.
Jluneitnple wyapTel ¢ apudmMeruyeckod U Jorapu@muueckodl mkaiamu. TouyeyHble
auarpamMmbl  (KpECTUKHU-HOJMKH), UX OCOOEHHOCTHM M OCHOBHBIE HAalpaBlIECHUS AaHAU3a.
I'ucrorpammel (OupskeBble rpaduKn).

SnoHCcKHe CBEYM: MPUHIMIIBI IOCTPOCHMS U HHTEpIpeTaui. Buasl ceedeil.

Tema 3. CraTucTu4YecKHii aHAJIU3 CTPYKTYPHI (POHI0BOT0 PHIHKA.

[Tonstne crpykrypsl. Bunabl ctpykryp. Ilokasarenu CTpyKTYpHBIX HW3MEHEHHH.
AOCONIOTHBI TPUPOCT YHAENBHOTO Beca. TeMm pocTta yaenbHoro Beca. CpenHuii
aOCOMIOTHBIM mpupocT ynenbHOro Beca. CpemHuil TeMn pocta yaenbHoro Beca. CpenHee
3HaueHHE YIEJIbHOIO Beca.

JInnelnHplil k03P GUIKMEHT a0CONIOTHBIX CTPYKTYpPHBIX cIBHUToB. KBaaparuueckuit
KO3(GUIMEHT  aOCOJIOTHBIX  CTPYKTYpHBIX  CABUTOB.  JIMHEHHBIH  KOA(pPHUIHUEHT
OTHOCHUTENIbHBIX CTPYKTYPHBIX CABHUIoB. KBajparnueckuil Kod(QQHUIMEHT OTHOCHTEIbHBIX
CTPYKTYpHbIX caABUroB. OOoOmaronme Kod3QQUIMEHTb CTPYKTYpHBIX M3MEHEHMH 3a
HECKOJIBKO MOCIIeIOBATENIbHBIX IEPUOJIOB.

[loHATHS «KOHLIEHTpaLUsA» W «IEHTpaau3auus» pblHKA. KpuBas KoOHIEHTpauuu
Jlopenna. Koaddunment xunu. Munekc I'epdennans-XupiimaHna.
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Tema 4. CroJib3silie cpeHne B aHAJIN3e TeHIeHUnii (OHI0BOro phIHKA.

OO0mas XapakTepuCTHKa METoJa CKOJb3AIuX cpeqHuX. OCOOEHHOCTH NPUMEHEHHS
METOAa CKOJB3AIIUX CpeagHuxX Ha (OHIOBOM pbIHKE. BpiOOop mnepuona ocpeaHeHUs:
IIPEUMYIIECTBA U HEAOCTAaTKU Pa3IMYHbIX HOPAAKOB ocpenHeHus. lIpocTeie ckosb3siue
cpeaHue. B3BelleHHBbIE CKONB3SIIME CPEIHHE. OKCIIOHEHIMAJIBHBIE CKOJB3SIIUE CpPEIHHUE.
WnTtepnperanus AUMHUNA CKOJB3AIUX cpenHux. OOIIMe MmpaBuiia TOPTOBIH IO CKOJNB3SIINM
CPEIHUM.

Tema 5. Onenka ko0/1e0,1eMOCTH PbIHKA.

[Tokazarenn KkoneOIEMOCTH JIWHAMHYECKUX psAnoB. lloHsATHE BOJATHIIBHOCTH.
Buzapl BOMAaTMIBHOCTM M OCHOBHBIE IPUHLMIBI pacuera. WHTeprperanus mokasarenen
BOJIATUIILHOCTH.

Tema 6. ®oH10BBIE HHIEKCHI.

[Tonsatue donmoBoro mHaekca. Buabl GoHIOBBIX MHAEKCOB. OCHOBHBIC MPUHIUITBI
pacueta (poHIOBBIX HHAEKCOB. OCHOBHBIE MHUPOBbIE (OHAOBBIE HHIEKCH. (OCHOBHBIE
daxTopbl BrnusomMe Ha (QoHIOBBIE HHAEKCH. (OCOOEHHOCTH BIMSHUS MOJUTHYECKHUX
(bakxTopoB Ha (OHIOBBII PHIHOK.

@opMblI TEKYLIET0 KOHTPOJISI U IPOMEKYTOUHON aTTeCTAIINNU:
B xome peanuzamum aucnumiuabl B1.B.JIB.13.02 «CraTucTHYeCKHil aHAJIN3

(oHI0BOr0 PpBIHKA» HCHOJBL3YIOTCH CJeAyI0IIHe MeToAbl TeKYyIero KOHTPOJs
ycneBaeMoCTH 00y4aromuxcs:

[Ipeamer, MeTOJ W 3aJadd CTATHCTUYECKOTO Omnpoc

aHaym3a GOHJOBOTO PhIHKA

I'paduueckuii ananus tenaeHwii Gormosoro | TectupoBaHue, pacueTHOE

pBIHKA 3aJJaHue

CraTHCTUYECKHUI aHATIN3 CTPYKTYPHI Omnpoc, pacueTHOE

(OHI0BOTO pBIHKA 3aJlaHie, KOHTPOJIbHAS
pabora

Ckosp3siiye cpeiHue B aHaIN3€e TeHIeHIHH Omnpoc, pacueTHoe

(OHJIOBOTO pBHIHKA 3aJlaHue

Onenka Ko1e6JIeMOCTH PBIHKA. Omnpoc, pacueTHOe
3aJJaHue

@DOHI0BbIE UH/IEKCHI PacueTHoe 3a1anue,
KOHTpOJIbHasI paboTa

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

OcHoBHas 1uTEpaTypa:
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Mupxkun .M., Jlo6ammna N.B., Canun B.H. Craructruka ¢uHaHCOBBIX PHIHKOB. — M.:
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