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Mporpammy avcumnnuHbl paspabotan(a)(1) AoueHT, K.H. (aoueHT) Typunosa E.A. kadenpa
MaremMaTtnyeckom CTaTUCTUKN oTaeneHne npuknagHom MaTeMaTukm 1 MHpopMaTuku |
Ekaterina.Turilova@kpfu.ru

1. Uenn ocBOEHNS AUCLUMINHBI

OucumnnuHa B3. [1B3 "®unHaHcoBas ctoxacTuka: MHBECTULMOHHbBIE NMpouecchl” npu3saHa
MO-3HAaKOMUTb CTYAEHTOB C OCHOBHbIMM NPUHUMNaMM paboTbl ¢ LEeHHbIMKU Bymaramm u
MareMaTu4yecknMm OCHOBaMM MHBECTULIMOHHBIX MOOENEN C TOYKM 3PEHUS CTOXACTUYECKUX
KOHCTPYKLWA, HAY4NTb CTYOEHTOB pelaTb NpakTuieckne 3anadn, UCnonb3ys NOHATUS TEOpUn
BEPOSATHOCTEN, OaTb NpeacTaBieHne 0 MaTeMaTnyecknx (CToXacTU4YeCcknx) MoOensx, nexalymx B
OCHOBE npoLecca UHBECTULMIA 1 paboTe pbiHKa LIeHHbIX ByMar (C TOY4KM 3peHnst MaTeMaTnYecKux
COCTaBNSAOWMX paccMaTpBaEMbIX KOHCTPYKLMIA) N NoKa3aTb CTYAEHTAM YHMBEPCASIbHbIA XapakTep
OCHOBHbIX CTOXaCTUYECKUX KOHCTPYKLMIA N BO3MOXHOCTb MX NCMONb30BAHUS B Pa3fINYHbIX
npakTuieckux obnactsx

2. MecTO AMCUMNNNHBI B CTPYKTYype OCHOBHOM 06pa3oBaTtefibHOM NPOrpammbl BbICLLETO
npocpeccuoHanbLHOro o6pasoBaHus

HaHHas yyebHas aucumnnvHa sknoyveHa B pasgen " 51.B.0B.9 OucumnavHel (Mogynm)" OCHOBHOW
obpasosaTtenbHoi nporpammbl 01.03.02 MNpuknagHas matematuka 1 MHGOpPMaTKa U OTHOCUTCS K
avcumnnnHam no Beibopy. OcBamBaeTcs Ha 4 Kypce, 7 CEMECTP.

Kypc "®dunHaHcoBas ctoxacTuka: MHBECTULMOHHbBIE METObI" BXOAMT B YACNO KYPCOB MO BbiOOpY
NPOgIECCMOHANbHOMO LMKNa NoaroToBkM 6bakanaepa no HanpaeneHuto "lMpuknagHas matemMaTmka u
MHgoopmatmka" (Mpodomnb "Teopns BEPOATHOCTEN U MaTeMatTnyeckas ctatuctmuka") u BXoauT B
pasnen 63.0B.3 OOI. OH npeacTtasnsieT coboi N3y4eHne OCHOBOMONArarwWmx NoHATUIA Teopumn
WHBECTULINIA C TOYKN 3PEHUSA CTOXACTMYECKMX KOHCTPYKLIMA B KOHTEKCTE aHanm3a ouHaHCOBbIX
PbIHKOB. 3y4eHuio Kypca npeawecTByeT naydeHne 6a3oBblix aucumnivH "finHeliHas anrebpa”,
"Matematnyeckuin aHanms", "MiHdpopmaTtuka" n "Teopns BEPOSATHOCTEN U MaTeMatmnyeckas
cratucTtuka".

MapannenbHo NPoxoamnT n3ydyeHune kypca "Ctoxactuyeckmini aHanms", npeacTaBnstowero cobon
CTPOroe TeopeTU4eCcKoe N3NoXeHNe KOHCTPYKLUNA, UCCNedyeMbIX B HACTOSLEM Kypce Ha
NpakTU4eCKOM YPOBHE.

OvcumnnuHa yntaetcs Ha 4 kypce 0byyeHus.

3. KomneteHuuu obyyarowierocs, hopMmpyemblie B pe3ynbTate 0CBOEHUS OUCLUM/INHDI
/mopyns

B pesynbTate 0CBOEHUS AMCLMNANHBI (DOPMUPYIOTCS CNeayoWwmne KOMNETEHUNN:

PacwucpoBka
npuobpeTaeMon KOMNeTeHL MU

CnocobHOCTb NCNONb30BaTbh OCHOBHbLIE MONOXEHMS U METOAbI

Lncpp komneteHLUN

OK-9 couManbHbIX, FYMaHUTAPHbIX N 9KOHOMUYECKMX HayK Npw

(06WeKyNbTypHbIE peLeHnn coumanbHbIX U NPOGECCUOHANbHBIX 3a4ay,

KOMNeTeHLMK) CNOCOBHOCTb aHaNU3npPoOBaTh COLMANbHO-3HA4YMMblE NMPOLLECChI
W SIBNEHUS

CnocobHOCTb rOTOBUTbL NPEe3eHTaunmn, Hay4HO-TEXHUYECKME

NnK-14 7

TYeThbl N bTaTaM BbIMNOIHEHHOM Tbl MNSTb
(MpocpeccuoHanbHbie Oeseanagb??/l?:)gLe;osaaHmm ; gmeue CSI’&'P:V? a uéfn({a)ggsla
KOMreTeHuunn) pe3y

Hay4YHO-TEXHUYECKNX KOHQEPEHLIMSX.

B pe3ynbtaTe 0CBOEHUS OUCUMUMANHBI CTYOEHT:
1. DONXEH 3HaThb:
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OCHOBHbl€ NPUHLUMbI MOCTPOEHNA OCHOBHbIX MoAenein, YHKLMOHNPYIOWMX Ha PUHAHCOBbIX
pbIHKaX;
2. DONIXEH yMeTb:

- NPUMEHATb MaTeMaTndeckmne MeTobl Npn peweHnn I'IpOdf)eCCVIOHaJ'IbeIX 3aa4 NnoBbllEeHHOMN
CNOXHOCTH, y4HnTbiBad rpaHunubl NpUUMEHNMOCTN mMaTeMaTtn4yeckom mooenu;

- pewartb TUNOBbIE 3a4a4/ B paMKax HEKOTOPbIX PUHAHCOBbIX mMonenen;

- NPUMEHATb TEOPETNYECKNE 3HAHNA N3 obnactu Teopun BepOﬂTHOCTeVI Ons onncaHma n BbiBOOA
WHBECTULMOHHbIX MOLENewn;

3. OONXEeH BnageTb:

- METOLAaMUN NOCTPOEHMS MaTEMATUYECKON MOAENN NPOGECCMOHANBHBIX 3a4a4 U coaepXaTtenb-Hoi
MHTEpPNPEeTaLMN NONyYEHHbIX Pe3yNbTaToB.

4. nONXeH OJEMOHCTpUMpoOBaThb CNOCOBHOCTb 1 FOTOBHOCTb:

CTPOWTb MaTeMaTM4ecKne MoAENN NPodPecCoHanbHbIX 3a4a4 U AaBatb COAEPXaTeNbHYO
NHTEpNpPEeTaLmio NOyYEHHbIX Pe3ynbTaTos.

4. CTpyKkTypa 1 cogepxaHve OUCLUNMUHBI MOAyns
Obwas Tpya0EMKOCTb AUCLMIMIMHBI COCTaBNSET 2 3a4eTHbIX(ble) eanHuL(bl) 72 yaca(os).
dopMma NPOMEXYTOYHOr0 KOHTPONS AUCUUNANHBI 3a4€eT B 7 CEMECTpeE.

CyMMapHo no aMcumnanHe MoxHo nony4ntb 100 6annos, U3 HUX Tekylwas paboTta oueHmBaeTcs B 50
6anno., nTorosas popma KoHTpons - B 50 6annos. MuHMManbHoe KONMYeCcTBO Ast AOMNycKa K 3a4eTy
28 b6annos.

86 6annos n bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopowo" (xop.);

55-70 6annos - "ynoBneTBOpuUTENBHO" (YA0B.);

54 6anna n MeHee - "HeyOBNETBOPUTENbHO" (Heyn.).

4.1 CTpyKTypa 1 comepXxaHue ayauTopHomn paboTbl No AucUMnIMHe/ MOAYNIO
TemaTnyeckum nnaH oUCUUMNAUHbI/MOAYNA

Buabl v yachl
Pasgen ayauTopHOM paborThbl,
Henens nX TpyA0EeMKOCTb Tekyuwiue doopmbi
N 'DMKIIL:)I:J,I-;;LI;HH/ CeMecmcemecrpa (B yacax) KOHTpONsi
Nek ImI1pal(wwecmeJ1a60paTop|-||:|e
u 3aHATUSA paboTtbl
MaLlH

Tema 1. . [leHexHble ggﬂ:Hmeee
1,|oTOKM 7 15 | 0 10 0 KOHTPONbHAs

WHBECTULIMOHHBIX aboTa

NpoeKTOoB P

KOHTPO/bHasA

Tema 2. doHOOBbIN pabota
2.|pbIHOK. AKUMK 1 7 6-9 0 8 0 JomauHee

obnuraumm 3afaHve

Tema 3. NopThenbHbIN nomauiHee
3.|aHanna: pasnuyHble 7 10-13 0 8 0 3anaHve

Monenu

o SAEKTPOHHBH
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Bugbl n yachbl
Pasgmen ayauTopHOM paborThbl,
Hepens UX TPYAOEMKOCTb Tekywime coopmbl
N 'D'"Kn""')""ﬂ;”b'/ C"’w'ec“ocemecrpa (B yacax) ‘l’(ompg?mp
ay Nek M"I'IpaK'rw-lecmeHaﬁoparoprle
L 3aHATUSA paboTbi
JomMmallHee

Tema 4. 3apaHve
4.|LleHoobpa3oBaHue 7 14-18 0 10 KOHTpOnbHas

OMUMOHOB paboTta
_ Tema . Itorosas v 0 0 0 3ayer

doopma KOHTponsA

Ntoro 0 36 0

4.2 CopepxaHue OUCLUMNIMUHbI
Tema 1. .[leHeXHble NOTOKN UHBECTULIMOHHbIX NPOEKTOB
npaktnyeckoe 3aHsitne (10 yaca(os)):

OcHoBHble nokasateny apekTUBHOCTM UHBECTULINIA, UX 9KOHOMUYECKUIA CMbICN B CTaHOAPTHOM
CUTyaunmn 1 C y4eTOM pucka. BblumcneHme oCHOBHbIX nokasaTenelt MHBECTULINIA.

Tema 2. ®oHAO0BbLIN PbIHOK. AKLMWU U obnurauumn
npakTudeckoe 3aHsitne (8 yaca(os)):

06n|/|rauv|v|, X oMHaAHCOBbIE XapakTepuUCTUKN, METOAbl pacyeTa. Akumn, nx prHaHcoBblE
XapakTepucTtnkn, MeTodbl pacyeTta.

Tema 3. NMopThenbHbIN aHaNU3: pa3sinyHble MoOenun
npakTnyeckoe 3aHsitne (8 yaca(os)):

Obuwwme nonoxeHus nopTtdensHoro aHannsa. Mogenn Mapkosuua n TobuHa. Mooens CAMP.
PblHOYHaa mopens.

Tema 4. LLeHooO6pa3oBaHue OMNUMOHOB
npaktnyeckoe 3aHsitne (10 4aca(os)):

Mpon3BoaHbIE PUHAHCOBbBIE MHCTPYMEHTLI. HenpepbiBHas Moaens LeHoobpa3oBaHNS OMLMOHOB.
BrvHoMmnanbHasa momenb LeHoobpasoBaHus onuuoHos. Popmyna bnaka-LLoyn3a. Beluncnexve
CTOUMOCTM OMUUNOHOB.

4.3 CTpyKTypa 1 copgepXxaHume caMOCTOSITENIbHOM paboTbl AUCLMMNINHBI (MOLYNSA)

Buabl
N Paspen Cemect Henens | camocTtositenbHoM [TpynoOemMKOCTb) g‘:ﬂ%’:::;?:;gzga
AuncumnnuHbl pcemeCTpa pab6oTbl (B yacax) 260ThI
CTYLEHTOB P
noaroToBka
oMallHee
Tema 1. .JleHexHble [OMaLIHEro 10 A
3agjaHue
1 [noTokK - 1.5 3agjaHung
"(MHBECTULIMOHHbIX NOAroTOBKA K
MPOeKToB KOHTPONbHOW 2 K(;g;p;ganaq
paboTe P
noaroToBk
OAroTOBKA JomaliHee
o JomallHero 4
Tema 2. DoHOOBbLIN 3apjaHue
3agjaHus
2.|pblHOK. Akunn un 7 6-9 OLIrOTOBKA K
obnurauum A N KOHTPONbHas
KOHTPO/TbHOW 2 26073
paboTe P
PervncrpaumnoHHblii Homep 9153014 DAEKTPOHHEH
CtpaHnua 5 ns 10. il V_H}:EEEPCHTET

AR 1 OFMALMOHHC AHATVTAHECHAR CHTTEMA Ky



Mporpamma gucumnnunHel "drHaHCOBas CTOXacTMKa-nHBECTUUMOHHbIE npouecchl”; 01.03.02 NpuknaaHaa matematumka u nHpopmaTtmka;
IOLEHT, K.H. (BoueHT) Typunosa E.A.

Buabi
N Pasnen Cemect Hepens | camocTtositenbHon [TpyAoeMKoCTb :;‘:g::y;?:;gzga
JOuCLMNANHDI Pcemectpa pa6oTb (B yacax) a6oTbl
CTYLEHTOB P
Tema 3. lNopThenbHbIN noarotoBska
MaLH
3.|aHanns: pasnuyHble 7 10-13 |pomawHero 8 ggﬂ:Hmeee
moLenu 3afaHus
noaroToeka fomalHee
JomatHero 8
Tema 4. 3a0aHNs 3apaHve
4.|LleHoobpa3oBaHue 7 14-18 HOArOTOBKA K
OMNuMOHOB N KOHTPOMNbHas
H KOHTPONbHON 2 2160%)1 a
paboTe P
NToro 36

5. O6pazoBarenbHble TEXHONOrMU, BK/IOYAA MHTEPaKTUBHbIE hOpMbl 06yUYeHUs

JlaHHbI KypC OTHOCUTCS K BapuMaTMBHOW YacTu nNnaHa, 4To obecneymsaeT oopMy Npo-BeaeHns
3aHATUIA U CTPYKTYPY Kypca.

HecMoTps Ha NpakTUyeckyto HanpaBneHHOCTb Kypca, B KaXA0M pasaene npea-nonaratrcs
3aHATUS, HOCALWME CKOpee NEKLUMOHHbIN XxapakTep. [pyn aToM npegnonaraeTcs NCNONb30BaHNe
LNanoroBoi oopMbl BEAEHUS 3aHATWIA C NMOCTAHOBKOW M pelleHneM NpobnemMHbIx 3aaad,
06CyXAeHNEM ONCKYCCMOHHBIX MOMEHTOB U T.4.

[Mpv npoBeneHUN NPakTUYECKOro 3aHATUA NpenoaaBaTtesio pekoMeHayeTcs:

1. [poBecTn akcnpecc-onpoc (YCTHO UM B TECTOBON (POPME) NO TEOPETUYECKOMY MaTepuany,
HeobxoAMMOMyY [/151 BbINONHEHMS PaboThbl (C OLLEHKON).
2. NpoBepnTb NPaBUIbLHOCTb BbINOMHEHNS 3a4aHWUA, NOATOTOBMIEHHbIX CTYAEHTOM AoMa (C OLEHKOM).

Nio6oli NpakTUYeckoe 3aHSATUE BKNOHAET CAMOCTOATENbHYIO NPOpPaboTKy TEOPETUHECKOrO
Matepuana v usy4eHvie MeToauKM peleHmnst TUNYHbIX 3aaad. HekoTopble 3anayn conepxar
3M1IeMEeHTbI HayYHbIX UCCNeA0BaHWi, KoTopble MOryT noTpebosatb yrnybneHHoW caMoCToATENbHOM
npopaboTkn TeopeTnYeckoro Matepumana.

|_|pl/l opraHM3aunu BHeayoUTOpPHOWN CaMOCTOATENbHON pa6OTbI no OaHHOM ONUCUUNINHE
npenopasaTesno peKkoMeHayeTCcs UCNnonb3oBaTh cneayroune ee oopmbl:

- peweHne CTyaeHTOM CaMOCTOSITENbHbIX 3a4a4 0ObIYHON CNOXHOCTW, HAanpaBeHHbIX Ha
3akpenfieHne 3HaHNN N YMEHWUIA;

- BbIMONHEHWEe NHOVBMAYANbHbIX 3a0aHUW NOBbIWEHHOW CNOXHOCTH, Harnpae/ieHHbIX HA pa3BUTnE 'y
CTyOAEHTOB Hay4YHOro MbllWneHnAa n NHNMUMaTuBbl.

6. OLeHOUHble cpeacTBa OJ15l TEeKYLLLEero KOHTPO/si yCrneBaeMOCTH, MPOMEXYTOUYHOM
aTTecTauMm No UToram OCBOEHUsl AUCLUMNIMHBI U yueOHO-MeToauyeckoe obecrneyeHue
camocTosiTeNlbHOM PaboTbl CTYAEHTOB

Tema 1. .[leHeXHbie NOTOKU UHBECTULLMOHHbIX NPOEKTOB
noMallHee 3afaHue , NpUMepHbIe BOMPOCHI:

nayyeHme comHaHcosbIx pyHkUMA EXCEL; BbluncneHne oCHOBHbIX nokasaTenen MHBECTULNOHHbIX
NPOLECCOB; peLleHne KOMMNIEKCHbIX 3a4ady No TeMe, NOCBALWEHHbIX BbIYUCNEHMIO Pa3INYHbIX
nokasarenewu

KOHTpOnbHas paboTa , NpUMepHble BOMNPOCHI:

KETPOHHBH
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Kakue aprymeHTbl ucnonbadyet pyHkums YINC? Kakyo nHgopmaumio "sosspawaet” goyHkuma BCO?
Kakas coopmyns ceasbiBaeT doyHkumm HINC n BCL? Mo kakon doopmyne Bobluncnsetcs MBCL? Kakos
doopmart pesynbtaTa, Bo3spauiaemoro dpyHkumein MBCL? O6bscHMTE pasnmyme B CUTyaLmsix,
npennonarawowmx ucrnonb3osaHue gpyHkunin Hrc n YACTHSI. Kakos dpopmaTt cpyHkumm HIC? MoryT
nv aprymeHTbl goyHKummn BC L, 6biTb 0aHOro 3Haka? Kakoi MeTon MCnonb3yeTcs ANs BblHUCNEHUS
BCLO?

Tema 2. ®oHO0BbLIN PbIHOK. AKLMWU U o6nurauumn

JoMallHee 3ajaHne , NPUMEPHbIE BONPOCHI:

n3yyeHme cpmHaHcoBbix pyHkumii EXCEL ons paboTbl ¢ LEHHbIMM ByMaramu; BblYMCNEHNE CTOMMOCTM
akuuin n obnuraunii; peweHre 3agay no Teme

KOHTpOnbHas paboTa , NpUMepHbIe BOMPOCHI:

Kakas cpyHKUMS BbIYMCNSIET [OXOAHOCTb LIEHHbIX ByMar ¢ nepuoamnyeckumm seinnatammn? Yro
BblYMCNSeT pyHKUMS "ckngka"? Kakas pyHKUNS BblYMCNSET NPOLEHTEYIO CTaBKy ANS MOMHOCTbIO
MHBECTUPOBAHHbIX LIeHHbIX Bymar? [arta Beinycka obnuraumm 15.01.2005, gata cornaweHums
20.03.2006, paTta nepson Bbinnatbl ? 15.03.2005, ctaska 8,5 %, nepmoanyHoCTb BbinnaT ? 4 pasa B
rof. Beluncnute HakonneHHbln goxon Ha 10000 py6. Obnuraumm BbinyweHsl 01.01.2005 co cpokom
noraweHus 31.12.2010. UeHa obnuraumm npu norawexmmn 200 py6. Obnuraumm kynneHol 16.04.20086,
Tekywas ueHa 95 py6. OueHuTe cTaBky AUCKOHTMPOBAHNS obnunraumm.

Tema 3. NMopThenbHbIN aHaNU3: passinyHblie MOOeNun

JoMallHee 3agaHue , NpuUMepHbie BOMPOChHI:

peleHne 3a4ay B pamMkax kaxaon ns mogenei:Mapkosuua, TobuHa, CDMA n 1.4.
Tema 4. LLeHooOpa3oBaHue ONUMOHOB

JoMallHee 3agaHue , NpuMepHble BOMPOCHI:

apvdomeTnka onumnoHoB, pelleHne 3aaay Ha HenpepbiBHbiIE MOOENN, BblYUCNIEHNE CTOUMOCTH
onumoHa B pamkax 0HOMNEePUOLHOM, ABYXNEPUOLHOM N MHOrONepPUoaHON BUHOMMANbHBIX MOOENEN,
monenu bnaka-lloyn3sa

KOHTponbHas paboTta , NpUMepPHbIE BONPOCHI:

Monyunte oopMynbl LieHbl KONNOMUMOHA 1 NYT-0MNUMOHA B paMKax ABYXNepuoLHOM BUHOMUaNbHOM
momenu. MNonyynte oopMynbl LIeHbI KONMOMUUOHA 1 NYT-OMNLUMOHA B paMkKax n -nepuoaHom
6uHommanbHol mogenu. MprnobpeTeH onuMoH Ha Nokynky Yepes 90 oHel akumii no ueHe 630 pyb. 3a
akuumto. YnnadyeHHas npemusi pasHa 10 py6. 3a akumto. Onpenenute pesynbTtat CAeNkU ons
nokynaTens onuuoHa, ecnu Yyeped 90 oHel Kypc akumm coctasut 615 py6. Vrpok nponaet
0QHOBPEMEHHO Ha OAHW 1 T Xe akumMmn KONNOMNuUMoH no LeHe 460 py6. 3a akumio ¢ npemueli 8 pyob.
3a akLMio 1 NyT-0MnumMoH no ueHe 460 py6. 3a akumto ¢ npemuein 6 py6. 3a akumto. Cpok MCMNONHEHNS
? 60 gHelr. Onpenenute NpubbINb-ybbITOK NpoaasUa onuuoHa, ecnm Yepes 60 oHel Kypc akuui
coctaeut 470 py6. O6BbSICHMTE, Kak yNpoCTUTb MCNonb3oBaHMe oopmynbl bnaka-lloynsa ¢ nomouwbto
Excel. Tekywas ueHa akuum 400 py6., LeHa ncnonHeHns onumnoHa 403 pyb. 3a akuuto, nepuos
ncnonHenuns 0,25 roga. Craska npoueHTta 11%.Puck nameHeHus ueHbl akuum coctasnseT 14%.
Onpegnennte CTOMMOCTb OMUMOHA Ha MOKYNKY akuuii. LleHa akTnea B TEKYLNA MOMEHT BPEMEHU
paBHa 40, BonaTunbHOCTb 20%. B pamkax ogHonepnonHoi GHOMUanbHOM MoAEeNy BbIYUCNTE
TEKYLLYIO LieHy TPeXMecs4HOro KonnonumoHa ¢ LeHon ncnonHeHnsa 42 npu ctaeke cpaBHeHnsa 9%
rof0BbIX

Tema . UToroeasi popma KOHTpons

MpvMepHble BOMPOCHI K 3a4eTy:

Kakue aprymeHTbl ucnonbayet pyHkumns HIc?

Kakyto nHgpopmauuio "sosepataet” goyHkums BCO?

Kakas dpopmyns cessbiBaeT cpyHkumn YINC n BCO?

Mo kakon popmyne Bblumcnsetcs MBCL?

KakoB cpopmart pesynbrarta, Bo3spaliaemoro dyHkunen MBCL?

Ob6bacHUTE pasdnuune B CUTyauusx, npegnonarawowmx ncnonbdosanune goyHkumin YrC n YACTHSI.
Kakos cbopmat coyHkumm HIC?
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MoryT nn aprymeHTbl pyHkumMm BC L 6biTb 0gHOrO 3Haka?

Kakon meTtoq ncnonbadyetcs ans sbidmcneHmns BCLO?

Kakasi qoyHKUMS BbIMUCNSIET 0OXOOHOCTb LIEHHbIX BymMar ¢ nepuoanyecknumm soinnatammn?

Yro BbluncnseT pyHkums "cknaka"?

Kakas doyHKUMS BbIYMCNSET MPOLEHTEYI0 CTaBKy O MOMHOCTbI0 MHBECTUPOBAHHbIX LeHHbIX Bymar?

Data Bbinycka obnunrauum 15.01.2005, narta cornaweHns 20.03.2006, nata nepeoi Boinnatbl ?
15.03.2005, ctaska 8,5 %, NnepnoanyHOCTb BbiNnat ? 4 pasa B rof. Belancnnte HakonneHHbIn goxon
Ha 10000 py6.

O6nurauum eeinyweHbl 01.01.2005 co cpokoM noraweHus 31.12.2010. LieHa obnurauum npm
noraweHun 200 py6. Obnuraumm kynneHol 16.04.2006, Tekywas ueHa 95 py6. OueHuTe cTaBky
IOVCKOHTUPOBaHUS obnurauuu.

Nexunt nm 6e3pnCKoBbI akTUB Ha NpsMoin SML?
MoryT nu kpuBble 6e3pas3nnuns MHBecTopa nepecekaTbca?

[MopTdhenb COCTOUT N3 TPEX aKTUBOB B PaBHbIX OOMSX C 0XuaaembiMm goxogHoctamm 20%, 10% n
30%. Hangute oxumnpaemyo 4OXO4HOCTb NopTdoens.

N306pa3nTte Ha KOOPOMHATHON MNOCKOCTU PUCK-0XMOAaeMas OXOAHOCTb MHOXECTBO AOMNYCTUMbIX
noptdpenen, COCTOSAWMX U3 ABYX HEKOPPENMPOBAHHbBIX aKTUBOB C OXMAaeMbiMu goxogHoctamm 0,1 n
0,4, puckom 0,2 n 0,3.

Cdpopmynmpyiite npeanonoxenuns mogenn CAMP

Luncnepcus pbiHOYHOrO nopTdpens pasHa 490, koBapuauns bymar A n B paBHa 470, "6eta" bymaru
A paBHa 1,2. Haiinute "6ety" 6ymaru B.

Mpnaoymainte KOHTPNPUMEP K NPEeanoNOXEHNSM O HEHACHIWAEMOCTN N HEPACTONOXEHHOCTN K
PUCKY.

Monyuynte oopMynbl LieHbl KOMNOMUMOHA 1 NYT-0MNUMOHA B paMKax ABYXNepuoLHOM BHOMUanbHOM
Monenu.

MonyunTte oopMynbl LieHbl KONNOMUMOHA M NYT-0MNUMOHA B paMKax N -nepuoaHo 6MHOMManbHoM
MoLenw.

MpuobpeTeH onuMoH Ha Nokynky Yepes3 90 aHew akumii no ueHe 630 pyb. 3a akumio. YnnayeHHas
npemusi pasHa 10 py6. 3a akuuto. Onpenenute pesynbtat CAENKM 415 NOKynaTens onumnoHa, ecnm
yepes 90 oHel Kypc akumm coctasut 615 pyb.

Nrpok npoaaet 04HOBPEMEHHO HA OLHU U Te Xe akumn KONIonumoH no ueHe 460 pyb. 3a akumio ¢
npemuein 8 pyb. 3a akLmio 1 NyT-oMNuUMOH No ueHe 460 pyb. 3a akuuto ¢ npemnein 6 pyb. 3a akuuio.
Cpok ucnonHexus ? 60 gHeii. Onpenennte NprbbiNb-ybbITOK NpoAaBLa onumnoHa, ecnun Yyepes 60
LHel Kypc akumin coctasut 470 pyb.

ObbscHUTE, Kak yNpoCTUTb 1crnonb3oBaHne gopmysbl bnaka-LLoynsa ¢ nomouwbio Excel.

Tekywas ueHa akuum 400 py6., ueHa ncnonHeHns onumnoHa 403 pyb. 3a akuuto, Nepuos
ncnonHenuns 0,25 roga. Craska npoueHTta 11%.Puck nsmeHeHms ueHbl akuum coctasnsiet 14%.
Onpepnennte CTOMMOCTb OMLMOHA Ha NOKYNKY akuuiA.

LleHa akTvBa B TeKkywmin MOMEHT BpemeHu pasHa 40, sonatunbHoCTb 20%. B pamkax
04HOMNEPNOAHON BUHOMMANBHOW MOLENN BbIYUCIMTE TEKYLLYIO LIeHY TPEXMECSYHOMO KOMNOMUMOHa C
LeHoM ncnonHeHusa 42 npu ctaeke cpaBHEeHNS 9% ronoBbIxX

7.1. OcHOoBHas nuTeparypa:

1. MiBaHoB A.lN. ®nHaHCOBbIE NMHBECTMLIMN Ha PbiHKE LieHHbIX Bymar. - M.: "Hawkos n K", 2012. - 480
c

9BC "3HaHuyM": http://znanium.com/bookread.php?book=430524
2. WapnY., Anekcangep I"., Bannn Ox. HBectuumun. - M.: IHdppa-M, 2014. - 1028 c.
9bC "3HaHnyM": http://znanium.com/bookread.php?book=445581
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3. bpycos IN. H. duHaHcoBas maTemaTmka: Y4yebHoe nocobve onst marmctpos / IN.H. bpycos, T.B.
®dwunartosa. - M.: HNL MHDPA-M, 2014. - 480 c.:

9BbC "3HaHuyM": http://znanium.com/bookread.php?book=363567

4. .boyapos IN.11., Kacnmos 0. ®. drnHaHcoBas matematuka. - M.: duamatnut, 2007. - 576 C.
3BC "NaHb": http://e.lanbook.com/books/element.php?pl1_id=2116

5. bpycos lN.H., ®unatosa T.B., llaxmetkmHa H.N. IHBECTULMOHHbI MEHEOXMEHT: Y4ebHuK. - M.:
NHDPA-M, 2014. - 333 c.

9BC "3HaHuyM": http://znanium.com/bookread.php?book=363435

7.2. JlononHuTenbHasa nuteparypa:

1. ®dununnosa N.A. Metoanyeckas paspaboTtka no gucumnnmHe "MaTtemaTnyeckme Metoabl
ynpasneHus noptdenbHbiMn nHpectnumamn”. - Kasanb: K'Y, 2009. - 62 c.

http://lioweb.kpfu.ru/ebooks/2_17_913_ds154.pdf

2. lOcynoga J1.M., WakupbsHoea A.W. C6opHuK 3aaad no gucumnimHe "MiHsectmumn”. - KasaHb,
2009. - 110 c.

http://lioweb.kpfu.ru/ebooks/1_8_1136.pdf

3. XycHytaomHos P.UI., Xuxapes B.A. Matematnka ons aKOHOMUCTOB B Npumepax u 3agadax. - Cl16.:
INanb, 2012. - 656 c.

9BbC "IlaHb": http://e.lanbook.com/books/element.php?pl1_id=4233

4.CeewHunkos A.A. MNpuknagHble MeToabl Teopun BeposTHocTel.- Cl6.: JlaHb, 2012. - 480 c.
ObC "TaHb": http://e.lanbook.com/books/element.php?pl1_id=3184

5.CeewHukos A.A. MNpuknagHble METOABI TEOPUU MAPKOBCKMX npoueccos.- Cl16.: JlaHb, 2007. - 192
c

9b6C "TaHb": http://e.lanbook.com/books/element.php?pl1_id=590
6.CeewHunkoB A.A. lNprknaiHble METOObI TEOPUN CNyYaliHbIX OyHKUMIA.- CI16.: NlaHb, 2011. - 464c¢
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7.3. UHTEepHeT-pecypcChl:

The Capitals - http://www.csie.ntu.edu.tw/~lyuu/Capitals/capitals.htm
Kpatkuin cnpaBoyHuK rno maremaTtuke - http://matembook.chat.ru
Ob6pasoBatenbHblili MaTeMatnyeckunii noptan - http://www. exponenta.ru
CanT comHaHCOBbIX AaHHbIX - http://www.finam.ru

Cait donposoii 6upxu PTC - http://www.rts.ru/s192

8. MarepuanbHo-TexHU4eckoe obecrneyeHme oUCLUNAUHBI(MOAYNS)

OcBoeHve oncunnavHbl "@rHaHCoBas CTOXacTUKa-UHBECTULMOHHBIE NpoLuecchl" npegnonaraet
MCMONb30BaHNE CNenyOWeEro MaTepuanbHO-TEXHNYECKOro obecneyeHns:

XenatenbHo npoBefeHve 3aHATUI B ayOUTOPUN, OCHALWEHHON MyNbTUMEANAHbIM MPOEKTOPOM U
WHTEePakTMBHOW OOCKOW.

Mporpamma cocTtasneHa B cootBeTcTBumn ¢ TpeboBaHnsmmn ®rOC BINO 1 y4ebHbIM nnaHoM no
cneumanbHocTn: 01.03.02 "MpuknagHas matemaTuka n nHgopmatumka" n cneunanmsaumm Teopus
BEPOATHOCTEN N Matematmnyeckas ctatucTmka .
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