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Heab ocBOeHUsT TUCHMILINHBI:

CdopmupoBars KOMIIETEHIIUU

IIK-4. Cioco0HOCTH MCNOJIB30BATH KOJIUYECTBEHHbIE H Ka4eCTBEHHbIE METO/bI IS
NpoBe/leHUs] NMPUKJIAAHBIX HCCIeI0BAHUII M ynpaBjieHHsi OM3Hec-TpoLeccamMH, FOTOBUTH
aHAJTUTHYeCKHEe MaTePHAJIbI M0 pPe3yJbTAaTaM UX IPUMEHEeHU s

Ilinan kypca:

Tema 1. MoaeaupoBaHue ABHKEHHH IeH Pa3IHYHBIX AKTHBOB H MHAEKCOB C NOMOIIbIO
reoMeTpruYecKoro 6POyHOBCKOTO IBHIKEHUSI.

OO0mure yepThl B IOBEACHUH JIBM)KCHHS IICH Pa3IMYHBIX aKTUBOB UM MHACKCOB. OIICHKA CPEeIHHUX
JIOXOJIHOCTEH, CHOCA WM BOJATHJIHHOCTCH AaKTHBOB WM WHJIEKCOB JJI IOCTPOCHHS MOJICIICH.
MonenupoBanue ciy4aitHoro Onyxnanuss B EXCEL. BunepoBckuii mpouecc. Mopens
TEOMETPHYECKOTO OPOYHOBCKOTO JIBHKCHUS

[TpakTudyeckas 3amaya.

Tema 2. CtoxacTuueckoe ucuucienne. JJemma Uto.

CrnyuaitHoe OnmyknaHUe: MapKOBCKOE CBOMCTBO M CBOMCTBO MAapTHHTaIbHOCTU. bpoyHOBCKOE
nBrkeHne. Wnes croxactmueckoro wHTerpupoBanus. Crtoxactmueckue audQepeHnraIbHbe
ypaBHeHusa. Croxactuueckoe auddepennmporanue. Jlemma Wro. Ilpumepsl omnucanus
Pa3TUYHBIX CTOXACTHYCCKHUX MPOIECCOB U IpUMeHeHus JeMMbI Mto. [IpakTrueckas 3amava.

Tema 3. YpaBuenne binka-Illoyi3a 1y onucanusi AMHAMMKHA HEHHOCTH ONMIIMOHOB
VYcerpanenue pucka ¢ MOMOIIBIO JeIbTa XEHKUPOBAHUS. Y CIIOBHE HEBO3MOXKHOCTH apOUTpaka.
IIpennonoxenus bidka- Illoyn3a. YpaBHenue bidka-llloyn3a mig onucaHus JTHUHAMUKH
LIEHHOCTH OMNUMOHOB. PUHANIbHBIE YCIOBUs. YpaBHeHHe biska-llloyn3a s ONUMOHOB Ha
AKTHUBBI, BBIIIJIAYMBAIOLIME JUBUACH], BAIKOTHBIC OMIMOHBI, TOBAPHBIE OINIMOHBI U ONIIMOHBI HA
¢bprouepcsl.

Tema 4. Pemienue 3agaun bunka-Iloyasa.

[Tony4yenue pemenus obmeit 3anaun biaska-1lloyn3a ¢ mpou3BosibHON (QyHKIMEN BBIILIATHL.
®opmynsl brmoka-llloym3a ams OOBIYHBIX OIMIIMOHOB KOJUT M IMYT, a TakXKe I OWHAPHBIX
onuuoHoB. [logpazymeBaemas BomaTuinbHOCTh. [IpakThdueckas 3anayva.

Tema S. buHomMuaIbHAsA MOeJb 1JI OLCHKHU ONIMOHOB U ee CXOAUMOCTH K peuieHuo binka-
Iloya3a. Moaeas binka-1lloyn3a, kak o0muii moaxox K MOAEJMPOBAHUIO NPOM3BOAHBIX
HHCTPYMEHTOB U CTPYKTYPHPOBAHHBIX NPOAYKTOB

bunommanbHOE AEpeBO AJIA 1IeHBI 0a30BOT0 aKTHBA W IS OMIMOHA. BeiOop mapameTpos
Mozenu. PHUCK-HEHTpallbHBIK MHUpP W PUCK-HEUTpaibHble BEpOATHOCTU. OrmpenelieHue ILEeHb
ONMIMOHA OOpaTHBIM XOJOM 10 OMHOMHUAIbHOMY JepeBy. buHOMuanbHas MoAeNnb IS
aMEpUKAaHCKUX ONUMOHOB. HenpepbIBHO BPEMEHHOM NIPEAEN U CXOAUMOCTh K YpaBHEHUIO biaka-



[lloym3a. Mogens bmka-llloyn3a, kak oOmmi mNOAX0A K MOACIUPOBAHUIO TPOU3BOTHBIX
HHCTPYMEHTOB U CTPYKTYPUPOBAHHBIX IPOIYKTOB.
[TpakTrueckas 3agayva.

B xone peasu3zanuu JMCUMILIHHBI HCTOJB3YIOTCS CJIeAYIONe METOAbI TEKYIIEro KOHTPOJIsI
H YCIIEeBAeMOCTH 00y4alOIINXCs:

— IIpY IPOBEEHUH 3aHATHH JekunoHHoro tuna: Komnoksuym (K);
— IIpY TIPOBEJICHUH 3aHATHH cemuHapckoro tumna: KorrponbHas padota (KP).

ATTecTanus MPOBOIUTCA ¢ MPUMEHEHHEM CJIeAYIOIINX MeTOI0B. TECTUPOBaHue

OcHoBHasi JuTEpaTypa:
1.I'apmami, A. H. DKOHOMHKO-MaTeMaTHUYECKHUE METObI M MPUKIIATHBIC MOJCIIH :

y4aeOHHMK 117151 OakanaBpuara u maructparypsl / A. H. I'apmam, 1. B. Oposa, B. B.
®denoceeB. — 4-e u3a., nepepad. u gon. — M. : U3parensctBo FOpaiit, 2016. —
328 ¢. — (Cepus : bakanaBp u maructp. Axkagemuueckuii kypc). — ISBN 978-5-
9916-3874-6.  https://www.biblio-online.ru/book/62CA472C-1C3E-48F7-B963-
6762D5A89A50

2.Kopones, A. B. DKOHOMHKO-MaTeMaTHYECKHE METOJbl M MOJEIHPOBAHUE :
y4eOHUK U IPAKTUKYM i OakaiaBpuaTa u Maructparypsl / A. B. Kopones. — M.
: UzmarensctBo HOpaiit, 2016. — 280 c. — (Cepus : bakamaBp ¥ Marucrp.
Axanemuueckuii  kypc). — ISBN 978-5-534-00883-8. https://www.biblio-
online.ru/book/6D79329C-ESED-4CEC-B10E-144AE1F65E43

3.I0upsiee A.H. OcHoBBI croxacTHueckol (puHAHCOBOW Marematuku, M.:
MOCKOBCKH TIGHTp HEMPEepPBIBHOTO MaTeMaTH4eckoro ooOpazoBanus, 2016.
https://e.lanbook.com/book/80133#book _name



https://www.biblio-online.ru/book/62CA472C-1C3E-48F7-B963-6762D5A89A50
https://www.biblio-online.ru/book/62CA472C-1C3E-48F7-B963-6762D5A89A50
https://www.biblio-online.ru/book/6D79329C-E5ED-4CEC-B10E-144AE1F65E43
https://www.biblio-online.ru/book/6D79329C-E5ED-4CEC-B10E-144AE1F65E43
https://e.lanbook.com/book/80133#book_name

