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PABOYAS MPOrPAMMA YYEEHOW ONCLMMIUHBI

B51.B.04 CtaTtuctuyeckue metoabl B 3KOHOMUKE

1. Kog u HaumeHoBaHuMe HanpaBneHusa nogarotoeku: 02.04.01 MatemaTuka u
KOMMNbIOTEPHbIE HAaYKun

2. Mpodunb noarotoBku: MatemMaTmyeckme MeToabl U KOMMNbLIOTEPHLIE TEXHONOIMU B
eCTeCTBO3HaHUU, IKOHOMUKE U ynpaBneHum

3. KBanudukaumsa BbinyckHuka: Maructp

4. dopma oby4yeHus: OyHas

5. Kacdbeapa, oTBevalowas 3a peanusaumio gucumnnuisl: Kacdegpa maremaTuyeckoro
aHanusa

6. CoctaButenu nporpammbl: flonoBaHeBa ®anHa BaneHTMHOBHA, KaHAMAAT DU3UKO-
MaTeMaTUYECKUX HayK, OOLEHT

7. PekomeHooBaHa: HayyHo-MeToAMYECKUM COBETOM MaTemMaTuyeckoro dakynbTeTa.
Mpotokon N2 0500 — 06 ot 25.05.2023

8. YuebGHbIM roa: 2023 / 2024 CemecTtp(bl): 1



9.llenu v 3apaum y4e6HON ANCUUNIIUHDI

Llenamun ocBoeHus y4ebHOM ANCUMNIINHBI ABASKOTCS:

- hopmmpoBaHme y oby4vatoLmnXca TEOPETUYECKMUX 3HAHUIN, METOLAOMNOMWN U NPaKTUYECKUX
HaBbIKOB MO 9KOHOMMKO-CTATUCTUYECKOMY aHanu3y COCTOSIHMS M MepcrnekTuBam pasButus
KOHKPETHbIX COLMAaNbHO-9KOHOMUYECKMX SBMEHUN M MNPOLECCOB Ha OCHOBE MOCTPOEHUS
afeKBaTHbIX M, B AOCTAaTOYHOW CTENEHN, annpPOKCUMUPYIOLLMX peanbHble SBMIEHUSA 1 NpOoLecChl
NPOrHOCTUYECKNX MOLENEN, BIUSHNE HA X0, 3TUX ABNEHUN, KOHTPOSb UX, OrpaHnYeHne cepsbl
AENCTBUS CIy4anHoCTy;

- BblpaboTka YMEHUIN BbIABUraTb KOHKPETHbIE NPEAnoXeHus, aBaTb peKoMeHgaumm no
AanbHenwen crtpaTternm MNPUHATUS PEeLUEHUA U BUOEHWE MEPCNEKTUB N BO3MOXHOCTEM WX
AanbHenwero Ncnonb3oBaHNS NpU peLLEHNN NPaKTUYECKUX 3adau.

3agaum yyebHon gMCUMNANHBI:

- NpuobpeTeHne OCHOBHbLIX 3HAHWN, YMEHWA U HaBLIKOB MPUMEHEHUS CTaTUCTUYECKUX
METOLOB NPU PELLEHNN IKOHOMUYECKNX U YNpaBNEeHYEeCKNX 3aaay;

- oBrnageHue o6WMMM nNpeacTaBfeHMsSMU O CTaTUCTUYECKMX MeTodax aHanusa
SMMUPUYECKNX SKOHOMUYECKUX OAHHbIX;

- NpMobpeTeHne UCXOOHbIX YMEHUIA U HaBbIKOB MOCTPOEHUSI CTAaTUCTUYECKMX MOAENEN,
NPUMEHEHNA METOAO0B ONMCaHMS AAHHbIX, OLLEHUBaHUS N MPOBEPKM TMMOTES.

10. Mecto y4yebHOM AucuunnuHbl B  cTpyktype OIlOIMN: [OucuunnuHa
«CtaTuctnyeckne mMetoabl B 3KOHOMWUKE» OTHOCUTCSA K BapuaTUBHOW 4acTu, hopmMumpyemon
yyacTHMKamu  obpasoBaTeribHbIX ~ OTHOWweHun, 6noka B1  OucuunnuHel  (mogynu)
npodeccrmoHansHoro umkna defepanbHOro rocygapcrseHHoro obpasoBarternibHOro craHgapTa
Bbicwwero obpasoBaHus (PrOC BO) no HanpasneHuto 02.04.01 «MatemaTtnka 1 KOMMbIOTEPHbIE
Hayku» (MarncTpatypa).

AvcumnnuHa «CTtaTuctuyeckne MeTodbl B 3KOHOMMKE» TECHO CBsi3aHa C TakMMu
ancumnnuHamun, kak «Teopusi BepossTHocTen», «MaTtematmyeckasa ctatuctukay. lNMpuctynasa k
N3y4YeHUI0 JaHHOW AMCUMMNIUHBI, oby4arolmecs OOMKHbI 3HaTb 3aKOHOMEPHOCTU, npucylime
MacCOBbIM Cfy4YanHbIM SBMEHUAM, yMeTb: CTPOUTb MaremMaTudeckue Moaenu CryyvyanHbix
ABNEHUN, uccnegosaTtb UX, yCTaHaBnMBaTb CBOMCTBA MaTeMaTUYeCKon MOAeNn, OCyLLEeCTBNATb
nporHo3 B obrnactu cnydarHbiX siBneHun. Kpome Toro, obyvarowmecs [AOMKHbI BrageTb
npuemamu paspaboTkM MeTodoB, MNO3BOMAKLWMX MO pesynbTatam obcnegoBaHMs 4YacTu
nccriegyeMor COBOKYMHOCTM OOBbEeKToB AenaTb 0BOCHOBaHHble BbIBOAbI O pacnpegeneHum
HEKOTOPOro Npu3Haka ndyyaembiX 0O HLEKTOB NO BCEN COBOKYMHOCTW.

Avcumnnuua «CTtaTtuctmyeckme MeToAbl B SKOHOMUKE» SIBNAETCH NpefLllecTByowen Ans
Takux  AuvcumnnuH, Kak «MopenupoBaHue — OMHaMUYeckux — npoueccoB»,  «Teopus
NMPOrHO3MPOBaHNA», «OKOHOMETpPUYecKkMe mogenu», «Teopus MaccoBOro OBCNYXUBAHUSY,
«Teopusa puckoy», «MaTtemaTnyeckue Moaenn NPoLLECcoB N CUCTEM» N OPYTUX.

11. MnaHupyemble pe3ynbTaTbl 0Gy4YeHUA MO AUCUUNNUHE /| MOAYNIO (3HAHUSA, YMEeHuUs,
HaBbIKU), COOTHECEHHbIE C NNaHUpPyeMbIMU pe3yfibTaTaMU OCBOEHUSA o6pa3oBaTesibHOM
nporpamMmmbl (KOMNETEHLUMSIMU) U UHAUKATOPAMM UX AOCTUKEHUS:

Kog HasBaHwne Koa(bl) UHankaTop(bl) MnaHnpyemble pe3ynbTaTtbl 00y4YeHus
KOMMNeTeHUUn
CnocobeH MK-1.2 | YmeTb HaxoauThb, 3HaTthb:
npoBOANTL paboTbl dhopmynupoBaTb U - MeToAbl peLleHns ONTUMMN3aLUOHHbIX
no cGopy, pewartb 3agav;
06paboTke U CTaHéJ,apTHble 3a4a4n | - NOCTAHOBKM HEKOTOPbIX KNACCUHECKIX
B COOCTBEHHON 3aay MaTeMaTUKu.
MK-1 aHanuay Hay4Ho- HayuHO- YmeTh:
TEXHUHECKON nccrnegoBaTenbCkoOn | - MPUMEHSATb MeToAbl MCCneaoBaHns K
WHbopmaLmmn 1 [esTenbHOCTU B 3agayam Ha rpadax;
pesynbTaTtoB obnactu - MPUMEHSATL TEOPUIO ONTUMU3ALLIUN K
uccnenoBaHun B nporpamMmMupoBaHus MccneaoBaHMio paspeLlrMMocTy 3aday




obnactu
MaTtemMaTn4eckoro
MogenmpoBaHus
bm3nvecknx n
3KOHOMMYECKUX
npoueccoB
mMeTodamu
MatemMaTn4eckoro
aHanusa, a Takke
peanun3oBbiBaTb

N MHOPMALIMOHHBIX
TexXHonorum

MPUKNaaHON 3KOHOMUKM 1 yNpaBrieHunst.
Bnapetsb:

- HaBblkaMu MOJENNPOBaHUSA NPOLLECCOB;
- 6a3oBbIMU METOOAMM TeOpUn
onTUMMU3auun Npy NPoBeAEHNN Hay4YHO-
ncecnenoBartenbckux paboT.

COOTBETCTBYIOLLNE
mMaTemaTunyeckmne
anropuTmbl
nporpaMMHoO
CnocobeH MK-2.2 | YmeeT pelwatb 3HaTb:
aHanuampoBaTb, Hay4Hble 3aa4v B - 06MacTb NPUMEHEHNS TEX UMW UHBIX
CMCTEeMaTN3MpoBaTh CBSI3N C ) METOZOB MOCTPOEHMS MATEMATUHECKMX
1 0606LaTh nocTaBrneHHoN mopaenen.
nepenoBoil Lenbio n B YmeTb:
. COOTBETCTBUN C - a[1eKBaTHO MHTEPNpPEeTUPOBaThL
OTEHECTBEHHbIV 1 BbIGpaHHO napameTpbl NPUKMNaaHbIX 3aaad
MK-2 MeXAyHapoAHbIV METONKOW mMaTeMaTU4ecKoro aHanmsa.

onbIT B 0bnacTtu
MaTeMaTU4ecKoro 1
KOMMbIOTEPHOro
MOAENUPOBAHNS
pasnnyHbIX
npoLeccoB

Bnapetb:

- HaBblkaMy 00pPabOTKM NOMy4YEHHON
MHopMaLMM ANs NOCTPOEHUS adeKBaTHbIX
MaTeMaTU4EeCKMUX Mogenen.

12. O6beM AMcuUNuHbI B 3a4eTHbIX eanHuuax / Yacax — 4 3. e. / 144 ak. yaca

CDopma npome)KyTquoﬁ aTTecTauumn 3K3amMeH

13. TpyRoeMmkocTb No Buaam yuyebHom paboTbl

TpygoemkocTb
Bua yuyebHown paboTbl Mo cemecTpam
Ay P Bcero P
1 cemecTp
AyaouTOpHbIE 3aHATUSA 48 48
nekuum 16 16
B TOM yncrne: | npakTuyeckme - -
nabopaTopHble 32 32
CamocrodarensHas paboTta 60 60
dopmMa NPoMEXYTOUYHOW aTTecTaLmm 36 36
aK3ameH — 36 aK. yacoB
WToro: 144 144
13.1. CopgepxaHue gUCLUUNIIUHbI
n/n Peanusauus
pasgena
HanmeHoBaHue pasgena ANCunninHbl C
CopepxaHue pasgena gUCUUnIvHbI
ONCUUNMUHBI MOMOLLIbIO
OHIamnH-kypca,
AYMK
1. Jlekuum
YucneHHbIn aHanns dypbe https://edu.vsu
1.1 | AHanus dypbe ' .ru/courselvie
AMNNUTYQHO-4aCTOTHAs XxapakTepucTuka. w.php?id=113




84

MpumeHeHne MHK
(MeTooa HaMMeHbLUNX

Mopenb AMHaMUKM LieH aKTUBOB.
OnpepeneHue TpeHaa.
CraTtucTtnyeckme BbiIBOAbl O BeJI4MHE napamMmeTpoB

https://fedu.vsu

perpeccum. .ru/courselvie
1.2 KBaApaTos) npu lMonoca HeonpeaeneHHOCTU paccesaHnsa amnupuyeckmux | w.php?id=113
N3yHEeHNN IMHAMUHECKNX OaHHbIX OTHOCUTESTbHO NNHUU pPerpeccun. 84
pAnos MpoBepka  OOMyWEHWA  MeToda  HauMEHbLUMX
kBagpatoB (MHK).
Tunbl CKONb3ALWNX CPEOHUX.
lMpocTasi ckonb3dwasa cpegHss.
B3BelueHHas ckonb3silasi cpegHsis.
OKCMOoHeHLManbHasa CKonb3sLas CpeaHss. https://edu.vsu
CrnaxuBaHne TOYKM nepeceyeHus IKCMOHEHUMANBHO CriaXeHHbIX ru/courselvie
1.3 KPUBbIX. w.oho?id=113
AVHaMWUHECKNX P08 Bbibop BenuuMHbI MOKa3aTesibHOro MnpoueHTa Aans P pé4
3KCMOHEHLMarnbHOM CKONb3ALLEeN cpeaHen.
JKcnoHeHLumanbHas CKOMb34LLas cpeaHss c
nepemMeHHbIM NokasaTenbHbIM NPOLIEHTOM.
[uncnepcus cKoNb3sLWnNX cpegHuX.
AJanTMBHOE MOAENUPOBaHWE INUHEWHOro TpeHaa C
MOMOLLbIO 9KCMOHEHLMNANbHbBIX CKOMNb3SALLMX CPEAHUX.
AdanTMBHOS AganTnBHoe  MogenvpoBaHue  napabonuyeckoro https://edu.vsu
TPeHAA C MOMOLUBIO SKCMOHEHLMATBHBIX CKOMB3ALMX |~ o oo
14 MogenupoBaHue cpefHuX. w.php?id=113
AVHaMUYeCKNX PSAoB Bbibop BenuuMHbI MOKasaTenbHOrO MNpoOLEeHTa Mpu ' é4
aganTUBHOM MOENMPOBAHUMN.
AJanTMBHOE  MOAENupoBaHMe C  MNepeMeEHHbIM
nokasaTesibHbIM MPOLEHTOM.
MexaHn4eckunii 1 UHTYUTMBHBIN NOAXOAbI K TOProBne.
CsowctBa MexaHudeckon Toprosomn Cuctemsl (MTC).
MwHManeHoe Yncno caoenok.
TectupoBaHue MTC.
OT4eT 0 BENNYMHE TOProBOro cyeTa.
CrpynnupoBaHHbIA  OTYET O BENWYUHE TOProBOroO https://edu.vsu
MexaHuyeckue Toprosble | S oTa- ru/courselvie
15 MTC OT1yeT 0 coenkax. w.oho?id=113
cncTemsl ( ) CBOHbIN OTYeET. P pé4
MaTemaTtnyeckoe oXvaaHue 0oxoaa CAENKu.
KymynaTtuBHas KpyuBas 4oxo4a COEeNoK.
BeposTHOCTb  nmony4veHus  yObITKa B  cepun
nocrefoBaTenbHbIX CAENMOK.
BeposTHOCTb pasopeHus B cepum nocrnenoBaTesibHbIX
COENOK.
OrpaHunyeHune cymmbl YObITKa B CAENKE.
OrpaHu4eHue npoueHTa yobiTka B cOerKe.
Makcummnsauusa cpegHen BenuunHel goxoga MTC. https://edu.vsu
16 YNpaBneHue KanuTanom OnTMunsaumsa cooTHoLeHns goxoaa u pucka MTC. .ru/cou_rse/vie
AHanuM3 COOTHOLUEHUS CKONb3AWMX cpegHux oT | w.php?id=113
KYMYTNATUBHOW KPMBOW [OXOAA CAEIOK. 84
KpuTtepui cepui.
YBenuyeHve obbema BbIMIPbIBAOLLEN MO3ULMN.
Koppensaunst akTmBoB 1 puck noptdens.
MoHmxkeHne pucka noptdens. Ansepcndukaums.
YnpasneHue pyckom MpaHuLa 3dPEKTUBHOCTH. https://edu.vsu
17 nopTdens Ha OCHoBe MocTaHoBKa 3agayn No onTUMM3aummn nopTdens. .ru/course/vie
' aHanmsa KoBapuauun BeBegeHne nMMMTOB: OrpaHuYeHns Ha coctas M Beca | w.php?id=113
aKTVBOB aKTMBOB B nopTtdene. 84
YuncneHHoe pelueHne 3agayun ontMMu3aunm noptdens
C y4eToMm nuMmuToB MeTogom MoHTte-Kapno.
YnpaeneHue puckom MoHaTne Value-at-risk n Shortfall-at-risk. _ https://edu.v_su
18 nopTchens Ha ocHoBe Bbluucnenue Value-at-risk u Shortfall-at-risk. _ .ru/cou_rse/we
Ontummusauua noptdens ¢ ydetom Value-at-risk n | w.php?id=113
aHanusa KBaHTUIbHbIX Shortfall-at-risk. 84




| Mmep pucka

3. llabopaTopHble 3aHATUSA

3.1

AHanua dypbe

YucneHHbln aHanuns dypebe.
AMMNMTYQHO-4aCTOTHAs XapakTepucTumka.
JlabopaTtopHas pabora 1.

https://fedu.vsu

.ru/courselvie

w.php?id=113
84

3.2

MNpumeHeHne MHK
(mMeToga HaMMeHbLUMX
KBagpaToB) npu
N3y4YeHUN JUHAMUNYECKMX
psaoB

Mopgenb ANHaMUKKN LLEH aKTMBOB.

OnpepgeneHune TpeHaa.

Cratuctnyeckne BbIBOAbI O BENUYMHE MNapaMeTpoB
perpeccuu.

Monoca HeonpeneneHHOCTU paccessHNSA AMMUPUYECKUX
AaHHbLIX OTHOCUTEIBHO NIMHUM PErPECCUMN.
MpoBepka JonyLieHumn MeTona
ksagpatos (MHK).

HanMeHbLUnX

https://edu.vsu

.ru/courselvie

w.php?id=113
84

3.3

CrnaxuvBaHue
ANHAMUYECKMX PSiO0B

Tunbl CKONb3SALWMX CPEAHUX.

MpocTtas ckonb3sLasn cpegHsas.

BaBelueHHasi ckonb3silas cpeaHss.
OKCnoHeHUManbHas ckonb3slias cpeaHss.

Toukn nepeceveHnst IKCMOHEHLMANbHO CriaXeHHbIX
KPUBbIX.

Bbibop BenMuMHbI MoKasaTenbHOro MpoueHTa Aans
3KCMNOHEHLManbHOM CKONb34LLEN CpeaHEN.
3KcnoHeHumanbHas cKkonb3suas cpeaHsis c
nepemMeHHbIM NokasaTeNbHbIM NPOLIEHTOM.

Ouncnepcust cKonb3sLWNX CpeqHUX.

JlabopatopHasg paborta 2.

https://fedu.vsu

.ru/courselvie

w.php?id=113
84

3.4

ApanTtmBHoOe
MOAEenupoBaHne
AVHaMUYEeCKUX psaoB

AJanTMBHOE MOAENUPOBaHME INUHEWHOro TpeHaa C
MOMOLLbHO 3KCMOHEHLMNArbHbIX CKOMNb3SLLMX CPeaHUX.
JlabopatopHasg paborta 3.

AganTvBHoe — MofenvpoBaHMe — napabonuyeckoro
TpeH4a C MOMOLLbI 3KCMOHEHLMANBbHBIX CKOMb3SLNX
cpenHux.

JlabopatopHasg paborta 4.

BbiGop BenuuMHbI NOKasaTeNbHOrO MpoLeHTa npu
afanTMBHOM MOAENMPOBaHUN.
AganTvMBHOe  MOOENUpPOBaHME  C
nokasaTtesibHbIM MPOLEHTOM.

nepemMeHHbIM

https://fedu.vsu

.ru/courselvie

w.php?id=113
84

3.5

MexaHun4eckune ToproBble
cuctembl (MTC)

MexaHn4eckuii U1 UHTYUTUBHbIN NOAXOAbI K TOProBre.
CeoiuictBa MexaHn4yeckon Toproson Cuctemol (MTC).
MuHUManbHOEe YMCIo COENOK.

Tectnposanme MTC.

OT4eT 0 BENNYMHE TOProBOro cyeTa.
CrpynnupoBaHHbIi  OTYET O BeNWYNHE TOProBOro
cyeta.

OTtyeT 0 caenkax.

CBOAHbIN OTYET.

JlabopatopHasg paborta 5.

MaTemaTtnyeckoe oXXvaaHue 4oXo4a CAENKW.
KymynsaTuBHasi kpyBas [OXO4a CLAENOK.

JTabopatopHas paboTta 6.
BeposaTHOCTb  MonyyeHus
nocnefoBaTenbHbIX CAEMOK.
BeposaTHOCTb pa3opeHns B cepymn nocrnenoBaTenbHbIX
cOEenok.

yObITkKa B cepum

https://edu.vsu

.ru/coursel/vie

w.php?id=113
84

3.6

YnpaerneHue kanutanom

OrpaHu4eHne cyMmMbl yObITKa B CAETKE.
OrpaHu4eHue npoLeHTa yobiTka B coerke.
Makcumnsaums cpegHern BenuumHbl goxoga MTC.
JlabopatopHas paborta 7.

OnTumm3auus cooTHoLWeEHNs goxoaa u pucka MTC.
JlabopatopHas paboTta 8.

AHanM3 COOTHOLUEHUSI  CKONb3ALLNX
KYMYTNATUBHOW KPMBOW AOX0OAa CAENOK.
KpuTtepuin cepui.

YBenuyeHne obbema BbIMIpbIiBaOLLEN MO3ULMK.

cpegHux ot

https://fedu.vsu

.ru/courselvie

w.php?id=113
84




JlabopatopHas pabota 9.

YnpaBsneHne pnuckom

Koppensunst akTmBoB 1 puck nopTdens.
MoHmxkeHne pucka noptdens. Ausepcudukauus.
MpaHuua acbdekTnBHOCTHU.

JlabopaTopHas pabota 10.

https://fedu.vsu

37 noptdensa Ha ocHoBe lMocTaHoBKa 3agayun NO oNTMMM3aumW nopTdens. .ru/courselvie
' aHanusa koBapuaumm BeBegeHve nMMMTOB: OrpaHMYeHns Ha coctas M Beca | w.php?id=113
aKTUBOB aKTMBOB B nopTdene. 84
YucneHHoe pelueHne 3agavn ontummsaumm noptdens
C yyeToMm numutoB metogom MoHTe-Kapno.
JlabopaTopHas pabota 11.
YnpasneHne puckom MonaTtue Value-at-risk n Shortfall-at-risk. httos://edu.vsu
Bbluncnenmne Value-at-risk n Shortfall-at-risk. PS- e
nopTdgensa Ha ocHoBe . .ru/course/vie
3.8 Ontummusauuss noptdens ¢ ydetom Value-at-risk u i
aHanmsa KBaHTUIbHbIX w.php?id=113

Shortfall-at-risk.

Mep puUcka KoHTponbHas pa6oTa. 84

13.2. Tembl (pasaenbl) AUCLUNIIUHBbI U BUAbI 3aHATUNA

Buabl 3aHATWIA (KONTMYECTBO YacoB)

Ne HanmeHoBaHue TeMbI

CamocTosiTenbHas

n/n (pasgena) gucumnnuHel | Nekuun MpakTuyeckme | JlabopaTopHble pa6oTa Bcero
01 | AHanus ®dypbe 1 - 2 5 8
02 | NpumeHeHne MHK

(MeTo4a HaMMeHbLLUMX

KBagpaToB) npu 2 - 4 5 11

n3yyeHun

AMHaAMNYECKNX paaoB
03 | CrnaxuBaHue > ) 4 10 16

AVHaMUYECKUX psaoB

04 | ApanTnBHOE
MoennpoBaHue 1 - 2 5 8
ANHaMUNYECKNX PSAOB

05 | MexaHu4eckune

TOProBble CUCTEMbI 4 - 8 15 27
(MTC)

06 | YnpasneHue 5 ) 4 75 13.5
KanuTanom

07 | YnpaBneHue puckom
noptdensa Ha ocHoBe

N 2 - 4 7,5 13,5
aHanusa koBapvaummn
aKTMBOB
08 | YnpaBneHue puckom
nopTtdgoens Ha oCHoBe 5 ) 4 5 11
aHanuaa KBaHTUMbHbIX
Mep pucka
Wtoro: 16 - 32 60 112

14. MeTogu4yeckue yKkasaHMAa Ans ooy4arowmxcsa no 0CBOEHUIO AUCLUNIIUHDI

B npouecce npenogaBaHusa gucuunnmHbl «CTaTUCTMYEecKne MeTodbl B 3KOHOMMUKEY
NCNonb3ylTCs TakMe Buabl y4ebHoM paboTbl, Kak nekuumn, nabopaTopHble 3aHATUSA, a Takke
pasnu4yHbie BUObl CAaMOCTOSTENBbHON paboTbl 06y4atoLmMxcs.

MeToanyeckune ykasaHus ansa obyyarowmxcs npu pabote Hag KOHCNEKTOM JIEKLMNA.

Jlekumsa — cucrtemartmyeckoe, nocrnegoBaTeribHOe, Yalle MOHOJIOMMYECKOEe W3FOoXeHue
npenogasarteniem y4ebHoro marepmana, kak npaBuo, TEOpeTUYECKOro Xxapakrepa.

B npouecce nekuum oby4yarwmmcsa peKoMeHAYeTCA BEeCTM KOHCMEKT, YTO MNO3BONUT
BMOCNEACTBMM  BCMOMHUTb  M3YYEHHbIA  MaTepuarn, OOMOMHUTbL  CoAepXaHwe  npu
CaMOCTOATENbHOM paboTe ¢ NUTepaTypomn, MOArOTOBUTHCH K 9K3aMEHY.




Cnepyet Takke obpaliaTtb BHMMaHME Ha kateropum, dOpMyrmMpoOBKX, pacKpbiBatoLime
coaepXaHne Tex WM WHbIX SIBIEHWW W MPOLLECCOB, Hay4Hble BbIBOAbI W MpaKTUYecKune
pekoMeHAauumn, NONOXUTENbHbLIA OMbIT B OpaTOPCKOM UcKyccTBe. KenaTenbHO OCTaBUTb B
paboymx KOHCMeKTax Mond, Ha KOTOpbIX AenaTb NOMETKM U3 peKoMeHAOBaHHOW nuTepaTypbl,
AONosHAKLWMe MaTepuan npocnylwaHHOM fekuun, a Takke nogyepkusatowme ocobyro
Ba)KHOCTb TE€X UITN UHbIX TEOPETUYECKNX MONOXKEHUN.

Jllobaa nekuma [ormkHa UMETb NOorMyeckoe 3aBeplueHue, poSfib KOTOPOro BbIMOSHSAET
3aknoyeHne. BbiBogbl B KOHUE nekumm OpMynupyloTca  KpaTko W NaKOHWUYHO, WX
uenecoobpasHo 3anucbiBaTb. B KOHUe nekumn obyvarowmecs UMEKT Tak XKe BO3MOXHOCTb
3agaTb BOMPOCHI NpenogaBaTernto Nno TeMe nekuumn.

MeToanyeckne ykasanus ansg odyyarmxcsa npu pabote Ha n1abopaToOpHOM 3aHATUMN.

JTabopaTtopHble 3aHATMA peanuayoTca B COOTBETCTBUM C paboynm y4eBHbIM NriaHoM npu
nocrnegoBaTenlbHOM U3yYeHUU TEM OUCLUMNIIHDI.

B xoge noarotoBku K nabopaTtopHbiM 3aHATUSIM 00y4aroLMMCHA peKOMEHAYETCHA U3y4nTb
OCHOBHYIO NnnTepaTypy, O3HAaKOMUTLCA C AOMOMHUTENbHOM nNuTepaTtypon. Npu aTtom cnegyet
y4yecTb pekomeHgauun npenogasatens u TpeboBaHus yyebHom nporpammbl. PekomeHayeTtcs
Takke gopabaTbiBaTb CBOW KOHCMEKT NeKkuuu, genas B HEM COOTBETCTBYHOLME 3anucu u3s
nuTepaTypbl, peKOMeHA0BaHHOW NpenogaBaTenemM 1 npegycMoTpeHHoN pabo4der nporpaMmMon.

B cBA3n C¢ TeM, YTO aKTMBHOCTb OOy4aloLlerocsi Ha nabopaTopHbIX 3aHATUAX ABNAETCS
npeaMeToM KOHTPONS ero NpoABMXKEHMS B OCBOEHMM Kypca, TO NOAroTOBKA K TaKMM 3aHATUAM
TpebyeT OTBETCTBEHHOIO OTHOLLEHUS.

PelieHne TeopeTrMyecKknx 1 npakTU4eCcKMx 3agay — BblinonHeHme obyyarowmmmca Habopa
TEOPETUYECKNX U MPAKTUYECKNX 3adaHUN npeamMeTHOM obnacTtu ¢ uenbio BbipaboTKM HaBbIKOB
NX peLLEHNs], 3aKpenseHnsa TeopeTMYeckoro maTepuana.

Mpexge 4Yem npUCTYyNUTbL K  peleHuto  3agad, obydawuwemycs Heobxoammo
O3HAKOMUTBCA C COOTBETCTBYHLMMM pasgenamm nporpaMmmbl  OUCUMNAWHBL N0 y4eBHon
nutepaTtype, pPEKOMEeHAOBAHHOW MNPOrpaMMon  Kypca; nonyuYnTb OT  npenogaBaTens
WHpopMauunio O Nopsigke NPOBEAEHUSI 3aHATUSA, KPUTEPUSAX OLIEHKM pesynbTaToB paboThbl;
Nnony4ynMTb OT MpenogaBaTeNns KOHKPETHOE 3adaHne U MHAOPMAaUUI O CPOKaxX BbIMOMHEHUS!, O
TpeboBaHUAX K ohopMneHnto n opme nNpeactaBneHns pesynbTaTos.

Mpwn BbINONHEHUM 3agaHna HeobGXoOUMO MNPUBECTM pPa3BEPHYTblE MNOSICHEHUS Xo4a
peLleHnsa 1 NpoaHanManpoBaTtb NonydeHHble pesynbTaTthl. [1pn HeobxoanmocTn obyyaroLmecs
MMEKT BO3MOXHOCTb 3adaTb BOMNPOCHI NpenogaBaTento Npu BO3HUKHOBEHWUU 3aTPyOHEHUA B
Xo[4e pelueHns 3agau.

MeToandeckune ykasaHus ans odyyarLmxcsl Npu camocTosaTenbHon paboTe.

CamocToaTenbHaa paboTa CTygeHToB no yyebHon aucumnnunHe «CtaTuctuyeckue
MeTOoAbl B 9KOHOMWKE» npegnoniaraet M3y4YeHMe M KOHCMEKTMPOBAHME BCEX HEOOXOAMMbIX
MaTepuanoB no nporpamMmme Kypca (CMOTPU BbillE) C WUCNONb30BaHMEM pPEKOMEHAYEMOM
npenogasaTtenieM nutepaTypbl (MPpYBEAEHA HUXKE), a TakKe CaMOCTOATENIbHOE OCBOEHME U
3anoMuMHaHMe MNOHATUMHOrO annapaTta W3y4YaemMom OUCUMNAWHBI,  BbINOMIHEHWE  psaa
TEOPETUYECKNX UM TMPaKTUYECKMX 3a[aHui, BbldaBaeMblX CTyAeHTaM npenogaBaTeniemM Ha
NEKLUMOHHbIX MU NabopaTopHbIX 3aHATUAX, MOArOTOBKY K TEeKylWMM aTTectaumsm (npumepsbl
CMOTPU HUXeE).

Bce 3agaHus, BbINONHAEMble CTYAEHTaMW CaMOCTOATENbHO, MoanexaT nocrneayroLlen
NpoBepKe npenogaBaTenem.

CamocTosaTenbHas paboTta oby4valomxcs HanpaBfeHa Ha CaMOCTOSATENbHOE OCBOEHME
BCEX TEeM W BOMPOCOB Yy4yebHOM  AONCUMMMWHBI, NPEeaYyCMOTPEHHbIX  MPOrpamMmMon.
CamocTosiTenbHass pabota sBnseTcs o00si3aTenbHbIM BUOOM OEATENbHOCTU AONSt  KaXKAoro
obyvatowlerocs, ee obbem no y4yebHOMYy Kypcy onpegensietcs ydebHbiMm nnaHom. [lpu
camocTosTenbHoOM paboTe obOyvalowmncs  B3aMMoOencTByeT C  peKOMeHOOBaHHbIMU
Marepuanamm npu MMHUManbHOM y4YacTum nNpenogaBaTens.

CamocTosTenbHas paboTta ¢ yuebHnkamm, y4ebHbIMU NOCOOMSAMU, HAyYHOW, CNPaBOYHOM
U NOMynapHOM nuTepaTypou, mMartepuanamm nepuoanudeckux Us3gaHun n pecypcamm ceTu




Internet, cTaTMCTU4ECKMMN AaHHLIMU ABNSETCA Hanbornee aPPEeKTUBHLIM METOLOM NOSTyYeHUs
3HaHWN, NO3BONHAET 3HA4MTeNbHO aKTMBM3MPOBAaTb MPOLECC OBflafeHna WHgopMaumen,
cnocobcTByeT ©Oonee rnybokoMy YCBOEHMIO M3yvyaemoro MmaTepuana, dopmMmupyeT Yy
oby4yaroLmnxcs 3anHTepecoBaHHOe OTHOLLEHWE K KOHKpeTHOW npobneme.

Bonpocesl, KoTopble BbI3blBalOT Y 0by4alowmxca 3aTpygHEHUS Npu NoaroToBKe, OOSDKHbI
OblTb 3apaHee cOpMynupoBaHbl M O3BYYEHbl BO BpPEeMs 3aHATUA B ayguTopun Ons
AOMNOMNHUTENBHOIO pa3bsACHEHUs NpenogaBaTenem.

Bonpocbl NeKUMOHHbIX 1 NTabopaTopHbIX 3aHATUN OBCYXXAAalTCA Ha 3aHATUAX B hopme
YCTHOrO onpoca — WHAMBMAYanbHOro M (poHTanbHoro. Npu noaroToBke K NEKUMOHHBIM W
nabopaTtopHbIM 3aHATUSAM, OOy4YaloWMMCA BaXXHO MOMHUTb, YTO WX 3agada, OTBevas Ha
OCHOBHble BOMPOCHI MNflaHa 3aHATUS U OONOSMIHUTENbHbBIE BOMPOCHI NpenofaBaTens, nokasaTb
CBOW 3HaHUSA M KPYrosop, yMeHue fornMyeckn nocTpouTb OTBET, BNageHWe MateMaTuyeckum
annapaTtoM U MHble KOMMYHUKaTUBHbIE HaBblkW, yMEHUEe OTCTamBaTb CBOK NPOdECCUOHANbHYIO
nosvumto. B xoge yCTHOro onpoca BbISIBMSAKOTCA AeTann, KOTopble MO KakUM-TO NpUYMHaM
oKasanucb HeoCTaTOYHO OCMbICIIEHHBIMU CTyAeHTaMu B Xxo4e y4ebHbIX 3aHATUN. TeM cambiM
OMNpOC BbINOMHSET BaxHenwmne oby4alollyto, pa3BMBalOLLY0 U KOPPEKTUPYIOLLYIO OYHKLUW,
Nno3BONseT CTyAeHTaM y4eCTb HeaopaboTkn 1 n3bexaTtb UX Npy NOArOTOBKE K MPOMEXYTOYHbIM
aTTectaumam. PesynbTaTbl TekywmMx aTTecTauuMi yuuTbiBalOTCA MpenogaBaTeneMm npu
npoBeaeHMM NPOMEXYTOUHON aTTecTaunn (1 cemecTp — 9K3aMeH).

Ans ycnewHoro v nnogoTBOpHOro obecneyeHus UTOroB CaMOCTOSTENbHOW paboThbl
paspaboTaHbl y4ebHO-MEeTOANYECKME YKa3aHUs K caMoCTosiTenbHOM paboTe CTyQeHTOB Hag
pasnUYHbIMK pasgenamu UCUUNNHGI.

Buabl camocTosTenbHoM paboTbl: KOHCNEKTUPOBAHNE YY4EOHOM U Hay4YHOW nuTepaTypbl;
npopaboTtka y4ebHoro matepuana (Mo KOHCNeKTamMm fiekumn, y4ebHOM 1 Hay4yHOW nuTtepaTtype);
paboTa B aNeKTPOHHON BMbnunoTedyHon cucteme; pabota ¢ MHPOOPMALMOHHBIMU CNPaBOYHbLIMMN
CUCTEMAMMU, BbINOSMIHEHNE AOMALUHUX 3afaHuKn (MPaKTUYECKUX U TEOPETUYECKMX); BbINOSIHEHNE
nabopaTopHbIX M KOHTPOSbHbIX paboT; NoAroToBka K nabopaTopHbIM 3aHATUAM; paboTa C
BONpocamu Ans camonpOBEPKMU.

B cnyyae HeobxogumocTn nepexoga Ha AUCTAHUMOHHBIA  peXuM  0ByyeHus
ncnonb3yeTca SNeKkTpoHHbIN Kypc «B1.B.04 Cratuctnyeckme metoabl B dkoHoMuke» (URL:
https://edu.vsu.ru/course/view.php?id=11384) Ha nopTane «ONeKTPOHHbIN yHuBepcuTeT BIY».

OcobeHHOCTH Yy4ebHO-MeToaNYeCKOro o6ecneyeHmMa CaMmoCTOATENbHOW paboTbl Ans nuuy
c OB3:

CTyOeHTbl C OrpaHNYeHHbIMU BO3MOXHOCTSIMM 340POBbSA MMEKT CBOM crneundunyeckue
0cobeHHOCTN BoCcnpuaTust, nepepaboTkn matepmana. lNogbop n paspadoTtka
y4yebHbIX MaTepuanoB Ans Takux CTyOeHTOB MpPOM3BOAMTCS C  Y4eTOM TOro, u4ToObl
npegoctaBuTb 3TOT MaTepuan B pasnuuHbix dopMax Tak, u4Tobbl obyvarowmincs c
HapyleHnsiM1 cryxa nonyyun WHdopmauuio Bu3yanbHO, C HapPYLIEHUSIMU 3PEeHns —
ayamanbsHo.

MpeaycmoTpeHo B crnyyae HeobxoOuMMOCTW co3gaHMe TEKCTOBOM Bepcum nboro
HETEeKCTOBOro KOHTEHTa ANl ero BO3MOXHOro npeobpasoBaHus B anbTepHaTUBHblE (DOPMbI,
yOooOHble ONs  pasfMyHbIX MNONb30BaTenen, anbTePHATUBHYKD BEPCUKD MEOWAKOHTEHTOB,
npegycMoTpeHa BO3MOXHOCTb MacwTabupoBaHMst TekcTa W n3obpaxeHun 6e3 noTepu
KayecTBa, NpeayCcMOTpeHa OOCTYMHOCTb yrNpaBfeHMs KOHTEHTOM C KnaBuaTypbl.

15. MMepeyeHb OCHOBHOM W AONONHUTENBLHOW nNUTepaTypbl, PECypPCOB WHTEpPHET,
Heob6XoAUMbIX ANsi OCBOEHUSI AUCLUMNIINHDI

a) OCHOBHas nuTepartypa:

Ne
n/n

NcTouHnk

KonokonbuoB, Bacunum Hukutny. Matematuyeckoe MOAeNMpoBaHME MHOroareHTHbIX CUCTEM
1 KOHKypeHuuun n koonepauun / B. H. Konokonsuos, O. A. Manadees. — Mocksa : JlaHb, 2012. —
622 c. : un. ; 21 cm. — . — Bubnwuorp.: c. 603-616. — lNMpegm. ykas. : c. 617-618. — ISBN 978-5-



https://lib.vsu.ru/zgate?ACTION=follow&SESSION_ID=4296&TERM=%D0%9A%D0%BE%D0%BB%D0%BE%D0%BA%D0%BE%D0%BB%D1%8C%D1%86%D0%BE%D0%B2,%20%D0%92%D0%B0%D1%81%D0%B8%D0%BB%D0%B8%D0%B9%20%D0%9D%D0%B8%D0%BA%D0%B8%D1%82%D0%B8%D1%87%5B1,1004,4,101%5D&LANG=rus

8114-1276-1 (B nep.). — URL:http://e.lanbook.com/books/element.php?pll_cid=25&pl1_id=3551>.

Xpywesa W. B. OcHOBbI MaTemMaTuU4ecKoW CTaTUCTUKM W Teopun CryyvarHbIX MpoLeccoB
[OnekTtpoHHbIn pecypc] / N. B. Xpywiesa, B. W. Wepbakos, . C. JleaHoBa. — 1-e nsg. — CaHkT-
MeTepbypr : Jlaub, 2009. — 336 ¢. — KHura n3 konnekyuu JlaHb - MatemaTtuka. — ISBN 978-5-
8114-0914-3. — <URL:http://e.lanbook.com/books/element.php?pll_cid=25&pll_id=426>.

6) gononHuTenbHaa nuTepartypa:

Ne
n/n

NcTouHnk

TuHgakoBa, Buktopusi ViBaHoBHa. MaTemaTuyeckoe MOAENVPOBaHME B 9KOHOMUKE Tpyaa
[OnekTpoHHbI pecypc] : yyebHoe nocobue / B. W. TunsikoBa, A. A. ®egueHko, N. H. WenuHa;
BopoHex. roc. yH-T. — OneKTpoH. TekcToBble AaH. — BopoHex, 2020. — 3arn. ¢ TuTyna akpaHa.
— CB0bOaHbIN poctyn n3 MHTpaceTn BIy. — TekcToBbIN dann. —
<URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m20-03.pdf>.

KomnbloTEpHBIE aHanUTUYeckMe CUcTeMbl B (PMHAHCOBOM MEHEMKMEHTE U MHBECTULMOHHOM
npoekTnpoBaHuu : NMocobue no cneumansHocTn 060400 "durHaHChl 1 kpegut" Wwndp no ydebHomy
nnady CL.®. 05 / BopoHex. roc. yH-T; cocT. : A. H. lNaBpunoBa, E. ®. Cricoea, M. B. Opnosa. —
BopoHex, 2003. — 102 C. : un., Tabn. —
<URL:http://www.lib.vsu.ru/elib/texts/method/vsu/jun03022.pdf>.

MpakTMKym no cTaTUCTUYECKOMY MOLENMPOBaHMIO [ONEKTPOHHbIV pecypc] : y4ebHo-MeToau4eckoe
nocobue : [cTygeHTam Gakanaspuata ak. Mpuknag. Mar., MHGOpPMaTUKM U MEeXaHWKn Ans
MpaKkTUYEeCKUX U CaMOCTOATENbHBLIX paboT, nayyarowmum Kypc "Ctatuctuieckoe mogenvposaHue”, a
TakKe MaructpaHTam pasfnuyHblX HampaBfeHUWn MNpuM UCCNedoBaHMM MoZenewm co CrnyvanHbIMu
napameTtpamu, onsi HanpasneHunsa 01.03.03 - MexaHuka 1 matemaTnyeckoe mogenuposanue]. Y. 1
/ BopoHex. roc. yH-T; cocT. : O. V. MBannwesa, 0. H. MNMpubbITKOB. — 3NEKTPOH. TEKCTOBbIE AaH.
— BopoHex : MsgaTtenbckuit gom BIY, 2018. — 3arn. ¢ Tutyna akpaHa. — CBoboAHbIN OCTyn U3
cetn WNHTepHeT. — TekcTtoBbii dhann. — <URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m18-
207.pdf>.

O6paboTka akcnepumeHTanbHbIX AaHHbIX. 3adaHuwa And npakTudeckux paboT ¢ npumepamu
[OnekTpoHHBI pecypc] : yvebHO-meTOoAMyeckoe nocobue : [cTyaeHTam OakanaBpuaTta dak.
npuknag. mar., MHPOPMATMKM U MEXaHUKM ANd MpakTuyeckux n nabopaTopHbix paboT npwu
n3yyeHumn kypca "lNakeTbl NpMKNagHbIX NporpaMmm”, a Takke Marmctpam pasHblX HanpaefeHnn npu
obpaboTke pesynbTaToB 3KCcnepuMeHTa, pAna  HanpaeneHna 01.03.03 - MexaHuka w
mMaTtemaTtudeckoe mopenuposaHue] / BopoHex. roc. yH-T; cocTt. : O. W. VeaHnwesa, 10. H.
MpunbbITKOB. — SNEKTPOH. TeKCcToBble AaH. — BopoHex : sgaTensckun gom BIY, 2019. — 3arn. ¢
TMTYyn. 9kpaHa. — CobogHbin poctyn w3 cetn WHTepHer. — TekctoBbin hann. —
<URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m19-47.pdf>.

B) MH(OPMAaLMOHHbIE 3NEKTPOHHO-00pa3oBaTesnbHble pecypchl (ounumanbHble pecypcbl

WHTEPHET):
Ne
n/n Pecypc
1 http://www.lib.vSu.ru - 3aNeKTPOHHbIV KaTanor 1 anekTpoHHasa 6ubnuoteka 3HB BI'Y
2 https://e.lanbook.com/ - anekTpoHHO-6ubNMoTeyHasa cuctema "lNaHp"
3 http://www.studmedlib.ru - anekTpoHHo-6MBMoTeyHas cuctema "KoHcynbTaHT cTygeHTa"
http://www.machinelearning.ru/ - npodeccuMoHanbHbIn  MHAPOPMAaLNOHHO-aHANUTNYECKNI
4 pecypc,  MOCBSILLEHHbIA  MalMHHOMY  OOy4yeHMo,  pacrno3HaBaHuw  obpasoB U
MHTeNnNeKTyasribHOMY aHann3y AaHHbIX
5 http://www.edu.ru - doegepanbHbii noptan «Poccunckoe obpasoBaHne»
6 http:// school.msu.ru — MmaTemaTn4eCcKMin KOHCYNbTAUMOHHBIN LIEHTP
7 http://mschool.kubsu.ru — 6ubnMoTeka 3NEKTPOHHBIX Y4eOHbBIX MOCOOui
16. NMepe4vyeHb y4eOHO-MeTOANYECKOro obecnevyeHnsa ANs CaMOCTOATENIbHOW PaboThbl

Ne n/n NcTOYHUK

XanadsiH, AnekcaH AnbbeptoBudy. Teopus BepoOATHOCTEW, MaTteMaTuyeckasl CTaTtucTvMka W
aHanun3 gaHHbiX. OCHOBbI Teopun M NpakTMka Ha KomnbtoTepe Statistika Excel. Bonee 150
NPpMMEpPOB pelleHuss 3agad : [y4ebHoe nocobue pns GakanaBpoB creuuanbHOCTEN Hemar.

1 HanpaBneHusi, N3y4atoLmX BbICLL. MAaTEMATUKY - SKOHOM., opug., MHPOPM. TEXHOMOTUIA, TEXH.,
ecTecCTB.-Hayu., rymaHuTap.] / A. A. XanadsH, B. . boposukos, I". B. KanaanHa. — Mocksa :
URSS : NEHAHA, 2017. — 317 c. : un., Tabn. — bubnuorp. : c. 299-300. — ISBN 978-5-9710-
3040-9.

2 Hangiok, dununn Onerosud. lNpumMeHeHWe MeTOO0B MaTeMaTM4YecKoro MOAENUPOBAHUS B



http://e.lanbook.com/books/element.php?pl1_cid=25&pl1_id=3551
https://lib.vsu.ru/zgate?ACTION=follow&SESSION_ID=3565&TERM=%D0%A5%D1%80%D1%83%D1%89%D0%B5%D0%B2%D0%B0,%20%D0%98.%20%D0%92.%5B1,1004,4,101%5D&LANG=rus
http://e.lanbook.com/books/element.php?pl1_cid=25&pl1_id=426
https://lib.vsu.ru/zgate?ACTION=follow&SESSION_ID=4771&TERM=%D0%A2%D0%B8%D0%BD%D1%8F%D0%BA%D0%BE%D0%B2%D0%B0,%20%D0%92%D0%B8%D0%BA%D1%82%D0%BE%D1%80%D0%B8%D1%8F%20%D0%98%D0%B2%D0%B0%D0%BD%D0%BE%D0%B2%D0%BD%D0%B0%5B1,1004,4,101%5D&LANG=rus
http://www.lib.vsu.ru/elib/texts/method/vsu/m20-03.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/jun03022.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/m18-207.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/m18-207.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/m19-47.pdf
http://www.lib.vsu.ru/
https://e.lanbook.com/
https://lib.vsu.ru/url.php?url=http://www.studmedlib.ru
http://www.machinelearning.ru/
http://www.edu.ru/
https://lib.vsu.ru/zgate?ACTION=follow&SESSION_ID=7181&TERM=%D0%A5%D0%B0%D0%BB%D0%B0%D1%84%D1%8F%D0%BD,%20%D0%90%D0%BB%D0%B5%D0%BA%D1%81%D0%B0%D0%BD%20%D0%90%D0%BB%D1%8C%D0%B1%D0%B5%D1%80%D1%82%D0%BE%D0%B2%D0%B8%D1%87%5B1,1004,4,101%5D&LANG=rus
https://lib.vsu.ru/zgate?ACTION=follow&SESSION_ID=7181&TERM=%D0%9D%D0%B0%D0%B9%D0%B4%D1%8E%D0%BA,%20%D0%A4%D0%B8%D0%BB%D0%B8%D0%BF%D0%BF%20%D0%9E%D0%BB%D0%B5%D0%B3%D0%BE%D0%B2%D0%B8%D1%87%5B1,1004,4,101%5D&LANG=rus

peLueHnn PUHAHCOBO-3KOHOMMYECKNX 3aaay [ONeKTpPOoHHbINA pecypc] : y4ebHoe nocobue / ¢. O.
Hanalok; BopoHex. roc. yH-T. — OneKTpoH. TekcToBble AaH. — BopoHex : MspaTtenbckun gom
BIY, 2021. — 3arn. ¢ Tutyn. akpaHa. — CBoboaHbIM JocTyn n3 nHtpacetn BI'Y. — TekcToBbIf
davin. — <URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m21-135.pdf>.

MaTtemaTtnyeckoe mopenvpoBaHue pucka 6aHKpOTCTBa NPeanpusaTUn [ONeKTPOHHbIN pecypc] :
y4yebHoe nocobue : [ons BakanaBpoB 3-ro u 4-ro KypcoB, a Takke MarucTpos 1-ro 1 2-ro Kypcos
OYH. popmbl 0OyyeHusa wmat. dak.; ang cneumanbHoctn 02.03.01 - Martematuka w
3 KOMMbloTepHble Hayku] / BopoHex. roc. yH-T ; cocT. : XK. WN. baxtuHa, M. b. 3BepeBa. —
OneKTpoH. TekcToBble OaH. — BopoHex : N3pgaTtenbckui gom BIY, 2018. — 3arn. ¢ tutyn.
9kpaHa. — CpobogHbii pgoctyn M3 WuHTpacetm BIY. — TekctoBbin hann. —
<URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m18-67.pdf>.

lMpakTMKym N0 CTATUCTUYECKOMY MOAENMPOBaHMIO [ONEKTPOHHbIM  pecypc] :  ydyebHo-
mMeToanyeckoe nocobue : [cTyaeHTam OakanaBpuarta cpak. npuknag. maTt., MHOPMaTUKN K
MEXaHWKN ONS MPaKTU4EeCKUX U CaMoCTOATENbHbIX paboT, udydawowmm Kypc "CraTncrmyeckoe
MOAEeNnVpoBaHMe", a TakkKe MarucTpaHTam pasnu4yHbIX HanpaBneHWn npu uccnegoBaHum
4 Moaenen co crnyvyamHoiMy napameTpamu, ana HanpasneHus 01.03.03 - MexaHuka wn
mMaTemaTtudeckoe mogenuvposaHue]. Y. 1 / BopoHex. roc. yH-T; cocT. : O. . NBaHnwesa, 0. H.
MpnBbITKOB. — ONEKTpOH. TeKCToBble AaH. — BopoHex : Wsgatenbckuin gom BIY, 2018. —
3arn. ¢ Tutyna akpaHa. — CBobogHbin goctyn n3 cetn UHTepHeT. — TekctoBbin hann. —
<URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m18-207.pdf>.

O6paboTka aKcnepuMMeHTanbHbIX AaHHbIX. 3ajaHns ONng npakTuyeckux paboT ¢ npumepamu
[OnekTpoHHbIN pecypc] : yd4ebHo-meTogmveckoe nocobue : [cTygeHTam OakanaBpuaTa doak.
npvknag. Mat., MHOPMaTUKM U MEXaHUKM AN NpakTU4ecknx uM nabopaTopHbix paboT npwu
n3yyeHummn kypca "MNakeTbl NpUKNagHbIX NporpaMmm”, a Takke mMarmctpam pasHblX HaanpaBneHUn

5 npu obpaboTke pe3ynbTaToB 3KcrnepumeHTa, ans HanpaeneHust 01.03.03 - MexaHuka wu
MaTemaTudeckoe mopgenupoBaHue] / BopoHex. roc. yH-T; cocT. : O. U. MBaHuwesa, 0. H.
MpubbITKOB. — JNEKTPOH. TekcToBble AaH. — BopoHex : W3pgatenbckuii gom BIY, 2019. —
3arn. ¢ TuTyn. akpaHa. — CsobogHbin goctyn m3 cetn WHTepHeT. — TekcToBbii dhann. —

<URL:http://www.lib.vsu.ru/elib/texts/method/vsu/m19-47.pdf>.

17. OO6pasoBaTtenibHble TEXHONOrMKU, UCNONb3yeMble MpU peanusauum y4ebHOM
OUCUMNNUHBbI, BKIMOYaA [OUCTaHUMOHHbIe obpa3oBaTesnibHble TexHonorum (OOT),
aneKkTpoHHoe oby4yeHue (J0), cmewaHHoOe 0Gy4eHue):

Mpn peanu3aumm OUCUMNNUHBLI  UCMONb3YIOTCA  cneaywwme obpasoBaTenbHble

TEXHOMOIrM1: NOorn4yeckoe NOCTPOEeHMEe AUCUUNINHDBI, YCTaHOBNEHNE MeXNpPeaMETHbIX CBSA3EW,
ob003HayeHne TEOpPEeTUYECKON W MNPaKTUYECKOM COCTaBnsaAwWMX B yd4ebHOM MmaTtepuane,
aKkTyanusaumsi NIMYHOro M y4eBHO-NpodecCnoHanbHOro onbiTa 00y4YarLMXCH, BKIHOYEHUE
3MIEMEHTOB OMUCTAHUMOHHbLIX 06pa3oBaTeNibHbIX TEXHOOIMNA.
B uyactn ocBoeHusi maTepmana NekKUMOHHbIX WU NabopaTOpPHbIX 3aHATUW, CaMOCTOSTENbHOM
paboTbl NO OTAENbHbIM pas3genamMm AUCUMMNIUHBI, NPOXOXOEHUS TeKyLen U MPOMEXYTOYHOWN
aTTecTaumm MoryT NPUMEHATLCS 3NEKTPOHHOE 00yYeHne 1 UCTaHUMOHHbIE obpa3oBaTeribHbIe
TEXHOMOrMM, B YaCTHOCTWU, 3NEKTPOHHbIM Kypc «b1.B.04 Cratuctnyeckne wmetoabl B
akoHomuke»  (https://edu.vsu.ru/course/view.php?id=11384) Ha nopTane «3ONEKTPOHHbIN
yHuBepcuteT BlIY».

18. MaTepnanbHO-TeEXHUYECKOE obecneyeHme QUCLUNIINHDI:

1. YyebHasa ayguTopus Ons NPOBEAEHUS 3aHATUM NEKUMOHHOTO W CeMMHapCKoro Tuna,
TEKyLLero KOHTPOSMS W NPOMEXYTOYHOW aTTecTtaumn; chneumManusanpoBaHHas Mebens.
Wcnonb3yetca TunoBoe o0OOpyaoBaHME, COOTBETCTBYHOLLEE AEWCTBYIOLWMM CaHUTApPHO-
TEXHMYECKMM HOpMaMm W MNPOTUBOMOXapHbIM NpaBwunamM 3Kcnnyataumum y4yebHOM ayamtopun,
pacnonoxeHHoun no agpecy: 394018, r. BopoHex, nnowanb YHuBepcutetckas, 4. 1, nom. I.
KomnbloTepHbIM Knacc: crneuvanusavpoBaHHas Mebernb, MapkepHash [ocka, MnepCoHarnbHble
KOMMbIOTEPBI.

394018, r. BopoHex, nnowanbs YHuBepcuteTckas, a. 1.

394018, r. BopoHex, nnowagb YHuBepcutetckad, g. 1, nom. |.

lMepeyeHb NnMUEH3MOHHOIO MporpaMMHoOro obecneyeHusi. PekBu3uTbl MNOATBEpXKOaKLEero
AOKYMeEHTAa.

Ubuntu (6ecnnaTtHoe u/unu ceobogHoe N0, nuueHsus: https://ubuntu.com/download/desktop )



http://www.lib.vsu.ru/elib/texts/method/vsu/m21-135.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/m18-67.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/m18-207.pdf
http://www.lib.vsu.ru/elib/texts/method/vsu/m19-47.pdf
https://ubuntu.com/download/desktop

Visual Studio Community (6ecnnatHoe n/mnm cBobogHoe Mno, nuueH3nsa
https://visualstudio.microsoft.com/ru/vs/community/ )

LibreOffice (GNU Lesser General Public License (LGPL), 6ecnnatHoe n/unu csoboaHoe 10,
nuueHsus: https://ru.libreoffice.org/about- us/license/ )

2. [Ins camocTosTenbHOM paboTbl BO3MOXHO MCMNOMb30BaHME NomMeLeHnin 30HanbHOM Hay4yHom
6ubnmnotekn BIY u ee anektpoHHoro katanora. Kpome TOro, ucnonb3yetca knacc c
KOMMbIOTEPHON TEXHWUKOW, OCHALLEHHbIn HeOobXOoOUMbIM  JIMLEH3MOHHBLIM  NPOrPaMMHbIM
obGecneyeHnem, INEKTPOHHbIMM y4ebHbIMM NOCOOMAMM U 3aKOHOAATENbHO-MPaBOBON U
HOPMaTUBHOW MONCKOBOW CUCTEMOW, UMEIOLLIMIA BbIXO, B rrobanbHyto ceTb.

3. [lNpu peanusaumm OUCUMNAMHBI C  UCMOMb30OBAHWEM  3MNEKTPOHHOrO obyveHus u
ANCTAHUMOHHBIX ObpasoBaTersibHbIX TEXHOMOMMn  BO3MOXHbI  [JOMOSIHEHUS  MaTepuaribHO-
TEXHUYECKOro obecneveHums.

19. OueHo4HbIe cpeacTBa ANs NPoBeAeHUA TeKYLen U NPOMEXYTOYHOM aTTecTauum
lMopsiaok oOueHKn ocBOeHnsa oby4varowmmmnca ydyebHOro matepuana onpegensieTcs
COLEPXXaHNEM crieayroLMX pasaenoB AUCLUNINHDILL

HaunmeHoBaHve WHpmnkaTtop(bl)
rll\}gn pasfena aAucuunvHbl K?m;((a;;eH AOCTVXEHNA OueHovrble cpencTsa
(mopyns) KoMneTeHuun
AHanus dypbe YCTHbIN onpoc
1 MK-1 MnK-1.2 Na6opatopHas paboTa 1
MK-2 MK-2.2 MUcbMeHHBIN oTBeT 1 cobeceoBaHue No
BOMpocaMm 1 3afaHusIM K 9K3aMeHY
MpumeHeHne MHK
(MeToaa HaMMeHbLINX k1 AK-1.2 YCTHBIN 0npoc
2 KBaZpaToB) rnpu MK-2 I'IK-2.2 [NncbMeHHbIN oTBET 1 cobecenoBaHue No
N3yvyeHumn ’ BOMpocaM U 3aJaHnUAM K dK3aMeHy
OVHaMNYEeCKNX paaoB
CrnaxuaHue YCTHbIN onpoc
3 AMHaAMNYeCKNX paaoB MK-1 MK-1.2 J'Ia6opaTopHa;| pa60Ta 2
MK-2 MNnK-2.2 [NncbMeHHbI 0TBET U cobecenoBaHme Mo
BOMPOCaM 1 3aaHUsIM K 3K3aMeHy
ApantmuBHoe YCTHbIA onpoc
MoaenupoBaHue MK-1 MK-1.2 JlabopaTopHas paboTa 3
4 | puHaMuyeckux psgoB | k-2 MK-2.2 NaBopatopHas pa6ota 4
MUcbMeHHbI OTBET U cobeceoBaHUe No
BOMPOCaM 1 3a4aHUAM K 3K3aMeHy
MexaHun4yeckune YCTHbIA onpoc
TOpProBble CUCTEMBI MK-1 MK-1.2 Na6opatopHasa paboTa 5
5 (MTC) MK-2 MK-2.2 JlabopaTopHas paboTa 6
' MUcbMeHHbI OTBET U cobeceoBaHUe No
BOMpocaMm 1 3afaHusIM K 9K3aMeHY
YnpaBsneHue YCTHbIN onpoc
KanuTtanom JlabopatopHas pabota 7
6 MK-1 MK-1.2 JlabopaTtopHas paboTa 8
MNK-2 MnK-2.2 Na6opatopHas paboTa 9
[NncbMeHHbIN OTBET 1 cobeceaoBaHme No
BOMpocaMm 1 3afaHusiM K 9K3aMeHY
YnpaBrneHue puckom YCTHbIN onpoc
noptdensa Ha ocHoBe 3 Na6opaTtopHas paboTa 10
© | nK-1 MK-1.2
7 | aHanusa koBapuauun | nk.o nK-2.2 NabopatopHasi pabota 11
aKTUBOB ' [ncbmMeHHbI O0TBET U cobecenoBaHme no
BOMPOCaM 1 3aaHUsIM K 9K3aMeHy
YnpaBsneHvue puckom
nopTtdgens Ha oCHoBe K-1 K-1.2 KoHTponbHas paboTta
8 | aHanusa AK-2 K 2'2 MucbMeHHbI OTBET U cobeceoBaHUe No
KBaQHTUITbHBIX Mep e BOMpocaMm 1 3afaHusIM K 3k3aMeHyY
pucka



https://visualstudio.microsoft.com/ru/vs/community/
https://ru.libreoffice.org/about-%20us/license/

HanmeHoBaHue WHankaTop(bl)
(o]
I"I\}I_'I pasgena gucuunivHbl K(I)_:\I/IAI;((%;)GH AOCTUXKEHNS OueHouyHble cpeacTBa
(moayns) KOMMEeTEHLMM

[MepeyeHb BONPOCOB M NPaKTUYECKUX
3a0aHui K 3K3aMeHy

Komnnekt KUM

ﬂpomemyTquaﬂ arrecrtauuna
dDopma KOHTPOJA - 9K3aMeEH

20 TunoBble OLEHOYHbLIE CpeAcTBa M MeToAMYECKMe MaTepuanbl, onpegensiowme npouenypbl
OLEeHMBaHUA

20.1 TeKyw M1 KOHTPOISb YCNEeBaeMoCTH

KoHTpornb ycneBaeMocTu No ANCLUMMNMHE OCYLLECTBMSETCSA C MOMOLLbIO CrieayoLLmnx
OLEHOYHbIX CPEeACTB:

YCTHbIN onpoc, nabopaTtopHble paboTbl, KOHTPONbHasA paborTa.

MNMepe4yeHb NnabopaTopHbIX padboT

1. MNpumep ncnonb3oBaHna aHanusa Oypbe ONA NOUCKA pPeLLUeHUs MaTeMaTUYeCKuxX Moaenemn
nepuoanyeckmx NpoLeccos.

2. BbiBog doopmyn, npuMeHseMbIX NMpU BbIYUCNEHUN KOOPAUHATBI TOYKM Ha BPEMEHHOW OCU AN
3HayeHun EMA.

3. ApanTmBHOe MOAENVPOBaHUE JIMHEMHOrO TpeHOa C MOMOLbI0  3KCMOHEHLMANbHbIX
CKONb3SALMX CPeaHUX.

4. AganTuMBHOE MoAenupoBaHWe napabonuMyeckoro TpeHaa C MOMOLLBK 3KCMOHEHUMarbHbIX
CKONb3SLLMX CPeaHUX.

5. BbluucneHve nokasaTtenen cUcTeMbl C UCNONb3oBaHMEM AaHHbiXx OTyeTa O caenkax npu
TectmpoBaHum MTC.

6. BepoAaTHOCTb nony4yeHuns yobiTka B cepun nocrnenoBaTesnbHbIX CAENOK.

7. OnTMMK3auusa cpegHen BennynHbl goxogHoctn MTC.

8. OnTnmMmsauma cooTHowweHusa goxoga u pucka MTC.

9. YBenuyeHne obbema BbIUIPbIBAIOLLEN NO3NLMMN.

10. MNMoHwmxkeHne pucka noptdens. Ausepcudmkaums. ['paHnua aoeKTUBHOCTH.

11. YucneHHoe pelueHne 3agayun ontTuMmnsauum noptdens ¢ y4eToMm NMMMUTOB MeTtogom MoHTe-
Kapno.

OnucaHue TexHonornm npoeeneHus

JTabopaTopHas paboTa BbINONHAETCS B NMCbMeHHOW dopme. B nabopatopHon paboTte
BbINOSTHAKOTCA 3afaHuMa NPaKTUY4EeCKOM HanpaBfieHHOCTM MO TeMaTUKe 3aHATUSA, a Takke
BbIBOASITCS BCMoOMOrarterbHble hOpMyIibl, KOTOPbIE UCMOMb3YOTCA MPU BblYUCIIEHUAX B Bonee
CMNOXHbIX 3aga4ax.

TPGGOBaHMH K BbINOJIHEHUIO 3a4aHUN (I/IHI/I wKanbl U KputTepun OLI,eHMBaHVISI)

3a nabopaTopHylo paboTy BbLICTABMSETCA OLEHKA «3a4TeHO» B TOM Crlydae, €ecnu
obyvaroLmncs:

- obyvarowmica akkypaTtHo odopmun nabopaTopHyto paboTy uM npeacTaBun ee
npenogaeatento (MMbo B anemeHTe «3adaHWe» 9MNEKTPOHHOro Kypca Mo AUCUMNAVHE) B
pykonucHom Buae nmbo B nevyaTHOM BuAe C UCNOMb30BaHMEM OQMUCHbLIX pPenakTopos,
3MEKTPOHHLIX Tabnumu, pasnmMyHbIX QOPMYIbHbIX PEOAKTOPOB;

- BbINOMHUI MNpPaBUNbHO M B MONHOM 0ObeMe Bce 3agaHus nabopaTtopHon paboTbl,
nokasan OT/NIMYHOE BradeHWe HaBblkaMW MPUMEHEHUSI MOSyYEHHbIX 3HAHUA U YMEHUN Mpu
peLueHnm NpodeccmoHanbHbIX 3agad B paMkax n3y4aemMoro n 0CBOEHHOIro Matepuana;



- oby4arowmnncsa BbIMOMHUN BCE 3adaHus C HEOOMbLUMMM HETOYHOCTAMU UMW OOonycKas
HenpuHUMnuanbHble OWNOKM, He BNUAKOLLME Ha OOLMIN XO4 peLleHnss N Ha BbIBOAbI, NOKa3arn
Xopollee BnageHne 3HaHns M1, YMEHMSIMU N HaBblkaMu NPY PELLEHUN NOCTaBIEHHbIX 3a4ay;

- obyyatommnca BbIMNOMHWA OOHY 3adadvy abCcomTHO MpPaBUIlbHO, a OCTasnbHble — C
CYLLECTBEHHBIMW HETOYHOCTAMM UMK C OoLMbKamu, KOTOpble NPUBENM K HEBEPHBLIM BbiBOAAM B
3ajaye, NPOAEMOHCTpPUpOBan  yOAOBNETBOPUTENbHOE  BradeHWe  TeopeTUdeckum  u
nNpakTU4eckKum MaTepuanoMm Mo AWCUMNIIMHE, HeyBepeHHOoe BnajeHne MaTeMaTU4eCKUMm
annapaToMm npuv peleHnn NnpodeccnoHanbHbIX 3a4ay B pamkax n3ydaemoro matepuana.

Bo Bcex ocTanbHbIX criydasix 3a nabopatopHyto paboTty oby4vatoweMycsi BoiCTaBNAeTCs
OLEHKa «He 3a4TEeHOY.

Komnnekt KUM ons KOHTponbHOW paboThbl

YTBEPXOAKO
3aBeayolni kadeaport MaTeEMaTUYECKOro aHanmaa

C. A. lLiabpos
.20

HanpaeneHne nogrotoskn 02.04.01 MaTtemaTtmka 1 KOMMNbLIOTEPHbLIE HAYKK
Oucumnnuna 61.B.04 Ctatuctnyeckne MetTodbl B 9KOHOMUKE

Kypc 1

®opma 06yyeHnsa OyHas

Bug atTrectaumm Tekyuias

Bua koHTpons KoHTponbHas pabota

KoHTponbHO-u3mepuTtenbHbii MaTepuan Ne 1

3agaHue 1. /IHBecTOp MMeeT BO3MOXHOCTb COCTaBUTb MOPTGENb U3 Tpex BUAOB HEKOPPEenvpoBaHHbIX Oymar,
adekTBHOCTM E; 1 puckn o, KoTopbix AaHbl B Tabnuue.
PaccMmoTpeTb Bce BapuaHTbl COCTaBneHust noptdens u3 aTmx Gymar paeHbiMu gonsmu. [atb

i 1]2]|3| rpaduueckoe un3obpakeHne BCeX OTUX MopTdenen Toukamu (Mo ocaAM  KoopauHaT —

E. |2|4|6| apdektuBHOCTb U puck). OnpenennTb: eCTb N TOYKKM, ONTUManbHbIe no MNapeTto.

o |1]3]5

3apaHue 2. CchopmmnpoBaTtb onTumanbeHbl nopTdens 3agaHHon 3dEKTUBHOCTY M3 TPeX BUAOB LieHHbIX Bymar:

- 6e3puckoBbIX 3PDEKTUBHOCTY, paBHON 4;

- HEKOPPENNPOBAHHbIX PUCKOBBIX OxxnaaemMbix acpdekTnBHocTen 8 n 20 ¢ puckamm 4 n 10 COOTBETCTBEHHO.

Kak ycTpoeHa puckoBasi yacTb onTumarnbHoOro noptdena? lNpu kakon oxugaemon adEEeKTMBHOCTM nopTtdens
BO3HMKaeT HeobxoanMoCTb B onepauun «short sale» n ¢ Kakumu LeHHbIMy1 Bymaramun?

3apaHue 3. B Tabnuue ykasaHbl Kypc akumii E 1 adpdpekTBHOCTL pbiHka F Ha npoTskeHun paga kBapTarnos.

E [25]23[24[25[26[27[26]25[24[25| Haittn perpeccuo kypca akuuii Ha 3hheKTUBHOCTb

E 109 9 10l10 1111211019 10 PbIHKa, a Takxe OLEHKHN XapaKTepucTtuk aKumi:

- 2
«COBCTBEHHOM»  BapuaLum v, a, p. R
(3chdekTMBHOCTL BE3PUCKOBBLIX BIOXXEHUI MPUHSITL PaBHON 6).

MNMpenogasaTtens ®. B. l'onosaHeBa

YTBEPXOAKO
3aBeayolni kadeapot MaTeEMaTUYECKOro aHanmsa

C. A. LWLiabpos
.20

HanpasneHue noarotoekun 02.04.01 MaTemaTuka 1 KOMNbIOTEPHbIE HAYKK
Ovcuunnunna 561.B.04 Ctatuctuyeckme MeTodbl B SKOHOMMUKE

Kypc 1

dopma o6yyeHns OyHas

Bug atrectauumn Tekylias




Bug koHTponsa KoHTponbHaga paboTa

KoHTponbHO-n3ameputenbHbin maTtepuan Ne 2

3apgaHue 1. NHBecTOop MmeeT BO3MOXHOCTb COCTaBUTb MOPTdENb U3 Tpex BUAOB HEKOppenupoBaHHbIX Gymar,
acpektBHOCTM E; 1 puckn o KoTopbIX AaHbl B TabnuLe.

PaCCMOTpeTb BCE BapuaHTbl COCTaBJiIeHUA I'IOpTd)eJ'Iﬂ N3 3TNX 6ymar paBHbIMU OOJTAMMWN. HaTb

I 112 |3 rpaduyeckoe wu3obpaxeHne Bcex 3ITUX nopTdenein Todkamu (MO OcsIM KoopauHaT —

E |20 |30 |40 | addeKkTMBHOCTb 1 prck). ONpeaenuTb: ecTb N TOYKK, onTUMarsHele no Mapeto.

o |6 [8 |10

3apgaHue 2. ChopmmnpoBaTb onTUMarnbHbIA NopTdens 3agaHHOM 3pPEKTUBHOCTM U3 TPEX BUOOB LIEHHbIX OyMmar:

- 6e3puckoBbIX 3PEKTUBHOCTI, paBHON 1;

- HEKOPPENUPOBAHHbIX PUCKOBLIX OXnaaemblx acpdekTnBHocTen 3 n 5 ¢ puckamm 2 1 4 COOTBETCTBEHHO.

Kak ycTpoeHa puckoBasa 4acTb onTuMarnbHoro noptdens? lNpu kakon oxumgaemon 3GdEKTMBHOCTU nopTtdens
BO3HMKaeT He0BXoANMOCTb B onepaummn «short sale» 1 ¢ kakumm ueHHbIMn Gymaramm?

3apaHue 3. B Tabnuue ykasaHbl kypc akunn E v adpdpektmeHOCTb poiHka F Ha npoTsikeHun psiga ksapTanos.

E 1353334353637 36353435 Hantn perpeccmio Kypca akumm Ha 3SddEKTMBHOCTb

pblHKA, a TawkKe OLEHKN XapakTepUCTUK  aKLMWNA:
F|10(9 |9 1010|1112 |10|9 |10

y 2
«cobCTBEHHOM»  Bapwaum v, «a, f, R

(adpdhekTMBHOCTL BE3PUCKOBBIX BNOXEHUIN MPUHATL PaBHON 6).

MpenopaBatennb @. B. [onoBaHeBa

YTBEPXOAKO
3aBeayolnii kadheaport MaTeEMaTUYECKOro aHanmsa

C. A. LLiabpos
.20

HanpaeneHne nogrotoskn 02.04.01 MaTtemaTtmka 1 KOMNbLIOTEPHbLIE HAYKK
Ovcuunnuna 61.B.04 Ctatuctuyeckme MeTodbl B SKOHOMUKE

Kypc 1

®opma 0byyeHns OyHas

Bua atrectauuun Tekylias

Bua koHTpons KoHTponbHas pabota

KoHTponbHO-usmeputenbHbii Matepuan Ne 3

3agaHue 1. /HBecTop MMeeT BO3MOXHOCTb COCTaBWUTbL MopTdenb U3 Tpex BUAOB HEKOppenvpoBaHHbIX Gymar,
adbekTBHOCTM E; 1 puckn o; KoTopbix AaHbl B Tabnuue.

_ PaccmoTpeTb BCce BapuaHTbl COCTaBEHUst nopTdens U3 3Tux Gymar paBHbiMK gonsmu. [aTb
[ 1123 rpacpuyeckoe um3obpaxeHne Bcex aTUX nopTdenen Todykamu (MO OCAM  KoopauHaTt —

E | 4|6 |18 | addekTnBHOCTb 1 puck). Onpeaenutb: eCTb N TOYKK, oNTUManbHble no MapeTo.

o | 5812

3apaHue 2. CchopmmnpoBaTtb onTumarnbHbl NOpTdenb 3agaHHoN 3PdEKTUBHOCTM M3 TPEX BUAOB LieHHbIX Bymar:

- 6e3punckoBbIX 3 DEKTMBHOCTN, paBHo 40;

- HEKOppPENUPOBaHHbIX PUCKOBLIX oXxugaemblx adpdektnsHocTen 80 n 200 ¢ pnckamu 2 n 6 COOTBETCTBEHHO.

Kak ycTpoeHa puckoBasi yacTb onTumarnbHoro noptdena? lNpu kakon oxugaemon 3pdHeKTMBHOCTU nopTdens
BO3HMKAET He0BX0aMMOCTb B onepaummn «short sale» 1 ¢ kakumm ueHHbiMn Gymaramm?

3apanue 3. B Tabnuue ykasaHbl Kypc akumii E 1 adpdpektBHOCTL phiHka F Ha npoTskeHun paga ksapTarnos.

Hamtn perpeccuio kypca akuMm Ha 29 €KTUBHOCTb
E 2512324252627 |26|25|24 |25 Perp yP 4 b

pbiHKA, a TakKe OLEHKN XapaKTepUCTUK  aKLMIA:
F 120]19]19])20/20]21]22]20)19 |20 «COBCTBEHHOM»  BapuvaLuu v, o, p. R?

(3chdbekTMBHOCTL BE3PUCKOBBLIX BIOXXEHUI MPUHSITL PaBHON 8).

MpenogasaTtens ®. B. N'onosaHeBa




YTBEP>XJAKO
3aBeaywomnin kadeapor MaTeMaTU4eckoro aHanmaa

C. A. lLlabpos
_._.20__

HanpasneHne nogrotosku 02.04.01 MaTtemMaTtuka 1 KOMMNbIOTEPHbLIE HAYKK
Oucuunnunna 51.B.04 Ctatuctuyeckme MeTodbl B SKOHOMUKE

Kypc 1

dopma o0byyeHus OyHas

Bug atTectaumm Tekylias

Bug koHTponsa KoHTponbHag paboTa

KoHTponbHO-n3ameputenbHbin matepuan Ne 4

3apgaHue 1. NHBecTop MmeeT BO3MOXHOCTb COCTaBUTb MOPTdENb U3 Tpex BUAOB HEKOpPEenupoBaHHbIX Gymar,
adpektBHOCTM E; 1 puckn o; KoTopbIX AaHbl B Tabnuue.
PaccmoTpeTb Bce BapuaHTbl COCTaBreHusa noptdensa u3 atnux Oymar paBHbiMu gonamu. [atb

[ 112 |3 rpacdnyeckoe un3o0pakeHWe Bcex ITUX ropTdenert Toykamu (Mo OCsSM  koopauHat —

E | 2|6 |12 | addeKkTnBHOCTb 1 puck). OnpeaennTb: eCcTb N TOYKK, OnTMMaribHble no MNapeTo.

o | 81012

3apgaHue 2. ChopmmnpoBaTb OnTUMarnbHbIA NopTdenb 3agaHHON 3(EKTUBHOCTN N3 TPEX BUOOB LIEHHbLIX OyMmar:

- 6e3pnCKOBbIX 3PPEKTMBHOCTH, paBHON 8;

- HEKOpPpPENUPOBaHHbIX PUCKOBLIX OXnaaemblx acpdektnaHocTen 16 n 20 ¢ puckamm 4 n 16 COOTBETCTBEHHO.

Kak ycTpoeHa puckoBas 4acTb onTuMarnbHoro noptdensa? lMpu kakon oxugaemon 3ddeEKTUBHOCTM MOpTdeEns
BO3HMKaeT He0BXoAMMOCTb B onepaumm «short sale» 1 ¢ kakumu ueHHbIM1 Bymaramm?

3apanue 3. B Tabnuue ykasaHbl kypc akunin E 1 adbdpektmBHOCTL phiHka F Ha npoTsixeHun psiga keapTasnos.

Haiitn perpeccuio Kypca akumi Ha 3PFPEKTUBHOCTb
E |35]33]34|35]36|37]36]35]34|35 pblHKa, a TakKe OUEHKW XapakTepUCTUK  akuWi:

F [20]19]19]20]20]21]22]20|19 20 «COBCTBEHHOW» BapuaLum v, a, g, R?

(achdhekTMBHOCTL BE3PUCKOBBIX BNOXEHUIN MPUHATL paBHOM 9).

Mpenogasartenb ®. B. [onoBaHeBa

YTBEPXOAKO
3aBeaywLmin kadeapor MaTeMaTU4eckoro aHanmsa

C. A. WLlabpos
. .20

HanpaeneHne nogrotosku 02.04.01 MaTtemaTtmka 1 KOMNbLIOTEPHbLIE HAYKK
Ovcuynnuna 61.B.04 Ctatuctuyeckme MeTobl B SKOHOMUKE

Kypc 1

®opma obyyeHns OyHas

Bua atrectauuu Tekywiag

Bug koHTpons KoHTponbHaga paboTa

KoHTponbHO-uamepurtenbHbin matepuan Ne 5

3apaHue 1. MiHBecTop uMMeeT BO3MOXHOCTb COCTaBWUTb NopTdpenb M3 Tpex BUOOB HEKOPPenupoBaHHbIX Oymar,
agpektvBHoCcTM E; 1 puckn o; KoTopbiX AaHbl B Tabnvue.
PaccmoTpeTb Bce BapuaHTbl cocTaBneHus noptdens n3 atux 6ymar pasHbiMM gonsamu. [datb

i 1123 rpacdunyeckoe usobpaxeHue Bcex 9TUX nNopTdenein Touykamm (Mo OCAM  KoopauHAT —

13|58 appekTnBHOCTL U puck). OnpeaenuTb: eCcTb N TOYKKU, ONTMMarnbHble no MNapeTo.
1

o | 6812

3apaHue 2. CchopmupoBaTtb onTumMarbHbl NOpTdEnb 3afaHHON 3(EKTUBHOCTM M3 TPEX BUAOB LIEHHbIX Oymar:
- 6e3pnCcKoBbIX 3PPEKTUBHOCTU, PAaBHON 2;
- HEKOpPENUPOBAaHHbLIX PUCKOBLIX OXuaaemblx apdekTBHocTEN 6 1 12 C prckamu 2 1 8 COOTBETCTBEHHO.



Kak ycTpoeHa puckoBasd 4acTb onTuManbHoro noptdens? lpu kakon oxupaaemon 3deEKTUBHOCTU nopTtdens
BO3HMKaeT He0BXoaANMOCTb B onepauumn «short sale» un ¢ kakumu ueHHbiMn Bymaramm?

3apaHue 3. B Tabnuue ykasaHbl Kypc akumini E 1 adpdpekTBHOCTL phiHka F Ha npoTskeHun psga ksapTarnos.

E (2523 2425126 27|26 2524 | 25 Hanmtn perpeccuto kypca akumm Ha 3dPEeKTUBHOCTb

pblHKA, a TakKe OLEHKN XapakTepucTuK  aKLuii:
F |[30]29]29 30|30 |31|32|30|29]|30

- 2
«cobcTBEHHOM»  Bapwaumw v, «a, f, R
(adbchekTMBHOCTL BE3PUCKOBLIX BITOXEHUI NPUHATL PaBHOM 6).

MNMpenogasartenb ®. B. [onoBaHeBa

OnucaHue TexHonornm nposegeHuA

KoHTponbHasi paboTa BbIMNOMHAETCA B MUCbMEHHOW dopme. B KOHTponbHOM paboTe
AaHbl 3a0aHuMs NPaKkTUYEeCcKoW HanpasfeHHOCTU. Bpemsi, oTBoAMMOE Ha BbINOSIHEHME
KOHTPONbHOM paboThl, - 2 akageMUYeCcKknx Jyaca.

TpeboBaHus K BbINOSIHEHUIO 3aA4aHUN (UNU LWIKanNbl U KPUTEPUN OLLEHUBaAHUA)

3a KOHTpOnbHyl paboTy BbLICTABMNSETCH OLEHKa «3a4YTeHo» B TOM Cclny4yae, €ecnu
obyyaroLLMncs BbINONHWM:

- NPaBUNBLHO U B NOMHOM 06beMe Bce 3afaHnsi KOHTPObHOM paboTbl, Nokasan oTNNYHoe
BnafeHne HaBblkaMW MNPUMEHEHWUsI MOMYYEHHbIX 3HAHMW W YMEHUN MpU  peLleHun
npodeccroHarnbHbIX 3a4a4 B paMkax M3y4aemMoro 1 OCBOEHHOro MaTepuana;

- obyvatomincs BbINOMHU BCe 3aJaHusl ¢ HeGONbLUMMM HETOYHOCTSIMU MK Aonyckas
HenpuHUUNManbHble OWWOKN, He BRUSIIOLLME HA OBLMIA XoA4 peLleHMst U Ha BbiBOAbI, Nokasarl
Xopoluee BnageHne 3HaHUSIMWU, YMEHUSIMU U HaBblKaMy NPW peLLeHnM NoCTaBMeHHbIX 3a4av;

- obyyarolmica BbINOMHUN oAHY 3agadvy abCcomnoTHO NpPaBUNbHO, a ocTarnbHble — C
CYLLECTBEHHbIMW HETOYHOCTAMW MMM C OLIMBKaMK, KOTOpble NPUBENW K HEBEPHLIM BbIBOAAM B
3agaye, NPOOEMOHCTPUPOBAN  YAOBNETBOPUTENbHOE  BrafeHMe  TeOopeTUYeckUM U
NpakTU4YeCcKUM MaTepuanoMm Mo AUCUMNIMHE, HeyBEepeHHOoe BrafdeHne MaTemaTuyeckum
annapaTom npu peLleHnn npodeccuoHarnbHbIX 3a4a4y B paMkax u3y4aemMoro Mmatepuvana.

Bo Bcex ocTanbHbIX Criydasix 3a KOHTPOSbHYH paboTy obyvarowemycs BbiCTaBnsieTcs
oLieHKa «He 3a4TEeHO».

20.2 NpomexyToyHas aTTecTauus

[MpomexyToyHasa aTTecTaumsa no AUCUUNIIMHE OCYLLIECTBIISAETCH C MOMOLLbIO CrieyroLmx
OLIEHOYHbIX CPeACTB:

NMCbMEHHbIM OTBET Ha Bonpockl 1 3agaHnsa KMM k ak3ameHy n cobecegoBaHmne no
BOMpPOCaM K 3K3aMeHy.

lNMepeyeHb BONPOCOB K 3K3aMeHy

YncneHHbI aHanms dypoe.

AMNNUTYQHO-4ACTOTHasi XapakTepucTumKa.

Mogenb AUHaAMUKN LEeH akTUBOB.

OnpepeneHve TpeHaa.

CratncTnyeckme BbiIBOAbI O BENNYMHE NapaMeTpPOB PErPECCUM.

lMonoca HeonpeneneHHOCTU paccesiHusa AMNUPUYECKNX AaHHbIX OTHOCUTENbHO
NMHUN perpeccumn.

MpoBepka gonyLeHnn metoga HaumeHbLlmnx ksagpatos (MHK).

Tunbl CKONb3ALWLNX CPELHMX.

lMpocTas ckonb3swas cpeHss.

ogbhwbhE

© o N



10.B3BelweHHas ckonb3siLasa cpeaHss.

11. 3KkcnoHeHUnanbHasa cKonb3swas cpeaHss.

12. To4ykn nepeceveHns IKCNOHEHUMaNbHO CriiaXeHHbIX KPUBbIX.

13.Bbibop BenUuYMHbI MOKa3aTeflbHOro MpoueHTa Ans  SKCMNOHEeHUManbHOM
CKONb3SLEN CpeaHen.

14. 3kcnoHeHUnanbHaa CcKonb3siwasi cpedHss C nepemMeHHbIM MoKasaTesbHbIM
NPOLIEHTOM.

15. incnepcust CKONb3SALWMUX CPEOHMX.

16.AganTnBHoe MoJennpoBaHue NnMHenHoro TpeHaa c MOMOLLbIO
3KCMOHEHUMASbHbIX CKOMNb3ALWNX CPEHMX.

17.ApgantTmBHoe MogenupoBaHMe napabonmyeckoro TpeHda C  MOMOLLbBHO
9KCMOHEHLMASbHbIX CKOMNb3ALLNX CPEaHUX.

18.Bbibop BENUYNHbI nokasatenbHoro npoLeHTa npu aganTMBHOM
MOOENMPOBaHNN.

19. AganTnBHoe MoaenMpoBaHue C NepeMeHHbIM nokasaTenbHbIM MPOLEHTOM.

20. MexaHN4eCcku U MHTYUTUBHBIN NOAX0A4bl K TOProsrie.

21.CgonctBa MexaHuyeckon Toproson Cuctemsl (MTC).

22. MyuHUManbHoe Yncno CAenok.

23.TectnpoaHne MTC.

24.0T4eT 0 BENMYMHE TOProBOro cyeTa.

25.CrpynnnpoBaHHbI OTYET O BENNYMHE TOProBOro cyeTa.

26.0T14eT 0 coenkax.

27.CBOAHbIN OTYET.

28.MaTtemaTtnyeckoe oxxuagaHue Aoxoaa COerKu.

29.KymynatmBHasa KpuBasi 4oxo4a CLAESIOK.

30.BepoaTHOCTL nony4veHns yobiTka B cepun nocriegoBaTesibHbIX COENOK.

31.BepodaTHoCTb pasopeHnsa B cepum nocrenoBaTtesibHbIX COENOK.

32.OrpaHuyeHne cyMmbl yObITKa B caerke.

33.OrpaHuyeHune npoLeHTa yobiTka B CAENKe.

34. Makcnmmnsaums cpegHen BenuyunHbel goxoga MTC.

35.OnTnmMmsaumnsa cooTHowweHns goxoaa n pucka MTC.

36. AHann3 COOTHOLLEHUS CKOSb3SLNX CPeaHNX OT KYMYNATUBHOW KPUBOW AoXoAa
COENOoK.

37.Kputepumn cepun.

38.YBennyeHne obbema BbIMrpbIBaOLLEN MNO3NULINN.

39. Koppensums akTMBOB U puUCK nopTdens.

40.MNoHmxeHne pucka noptdens. Aunsepcudmkaums.

41.T paHnuya apdekTnBHOCTH.

42.lNocTtaHoBKa 3agayu no ontTuMmnsaumm nopTtdens.

43.BBegeHne nMMUTOB: OrpaHMYeHNs Ha COCTaB M Beca akTMBOB B nopTdene.

44.YvcneHHoe pelleHne 3agjadvm onTumMmsaumm noptdend ¢ yy4eTom JIMMUTOB
meTogom MoHTe-Kapro.

45.MoHaTtme Value-at-risk n Shortfall-at-risk.

46.Bbluncnenune Value-at-risk n Shortfall-at-risk.

47.0ntuMmnsauma noptdens ¢ yyetom Value-at-risk n Shortfall-at-risk.

MpumepHoe conepxaHme komnnekra KUM ana ak3ameHa

YTBEPXOAKO
3aBeayolnii kadeapot MaTeEMaTUYECKOro aHanmsa

C. A. LLiabpos
.20

Hanpaenexue nogrotoekn 02.04.01 MatemaTtuka 1 KOMNbIOTEPHbLIE HAYKK




OucumnnuHa 61.B.04 Ctatnctudeckne MeTodbl B SKOHOMUKE
Kypc 1

dopma o0byyeHus OyHas

Bug attectauunm NpomexytoyHas

Bua koHTpons 3k3ameH

KoHTponbHo-usmeputenbHbin matepuan Ne 1

1. OkcnoHeHumanbHasi CKONb3sALWasa CpeaHas.
2. PesynbTtatbl TecTupoBaHus MTC:
- MPOLLEHT BbIMIPbILLHbIX CAEMOK, NPWY YCNOBUK, YTO B cAernkKe y4acTByeT Becb kanuTtan: 45.5%;
- cpeaHast NpubbINb BbIUMPBILHBIX caenok (%): 15%;
- cpeaHui ybbITOK NpourpbiwHbIX caenok (%): -10%.
HaiiTn 3HauyeHre HeoNnTUMM3NPOBaHHOW NPUBLINK Ha cAenKy 1 rpaHnlbl obnacTn ontummsauuun. CaenaTb BbIBOAbI
0 noBefeHun (PyHKUMW, OnNUCbIBaOLLEN cpeaHui Aoxod caenok (%) v 3aBucsllen OT AOMM yyYacTus kanuTtana B
coenke ¢« . Cpenante obocHoBaHHble BbiBoAbl 06 MTC w© BO3MOXHOCTM ee onTuMmmsauun. B crnyyae

NONOXUTENbHOrO OTBETA Ha MOCNEAHNA BOMNPOC, HANTK Oyt W 3HAYEHVE dyHKUMKN CpeaHero aoxoaa caenok ot
Hero. CoenanTe BbiBOAbl O pe3yrbTaTax onTUMU3aumm CUCTEMBI.

MpenogaBartenb ®. B. [onoBaHeBa

YTBEPXIOAIO
3aBeaywmin kadeapor MaTeMaTU4eckoro aHanmsa

C. A. lLabpoe
. .20

HanpasneHne nogrotoesku 02.04.01 MaTtemMaTtuka 1 KOMMNbIOTEPHbLIE HAYKK
Oucuunnuna 51.B.04 Ctatuctuyeckme MeTodbl B SKOHOMMUKE

Kypc 1

dopma obyyeHus OyHas

Bug atrectaumm [NpomexyToyHas

Bua koHTpons Jk3ameH

KoHTponbHO-u3meputenbHbin matepuan Ne 2

1. Makcummnsauusa cpegHen sBenuunHel goxoga MTC.
2. PesynbTtathl TecTupoBaHua MTC:
- MPOLIEHT BbINIPbLILLHbLIX CAEMOK, MPU YCITOBUM, YTO B CAENKe yyacTByeT Becb kanuTan: 35%;
- cpeaHsAs NpubbINb BbIMIPbILWHBIX cAenok (%): 15%;
- cpeaHui yobITOK NpourpbiwHbIX caenok (%): -10%.
HanTn 3Ha4YeHne HeoNTMMU3MPOBAHHON NPUOLINK Ha cOenKy K rpaHuubl obnactu ontummsauun. CaenaTb BbiBOAbI
0 nosefeHun (PyHKUMW, ONUCbIBatoLLEen cpegHui goxod caenok (%) u 3aBucsllen OT JONW yyacTus kanutana B
coenke « . Cpenante obocHoBaHHble BbiBogbl 06 MTC w© BO3MOXHOCTM ee onTummsauun. B crnyyae

NONOXUTENBLHOrO OTBETa Ha MOCMeAHNA BONPOC, HANTH oy W 3HAYEHKE dyHKUMN cpegHero goxoda cOernok ot
Hero. CaoenanTe BbIBOAbI O pe3ynbTaTax onTUMU3aunm CUCTeMBbI.

Mpenogasartenb ®. B. [onoBaHeBa

YTBEPXIOAIO
3aBeaywLmnin kadeapor MaTeMaTU4eckoro aHanmsa

C. A. LWLiabpos
_._.20

HanpasneHue noarotoeku 02.04.01 MaTemaTuka 1 KOMNbIOTEPHbIE HAYKK
OucumnnunHa 61.B.04 Ctatnctudeckne MeToabl B SKOHOMUKE

Kypc 1

dopma 06yyeHns OyHas

Bupg atrectaymm [NpomexyToyHas

Bug koHTponsa Jk3ameH




KoHTponbHo-n3ameputenbHbi matepuan Ne 3

1. ToHwxeHwue pucka noptdens. Jusepcudukarms.
2. PesynbTtatbl TectupoaHua MTC:
- MPOLIEHT BbIUMPbILLHbLIX CAENMOK, MPU YCIOBWM, YTO B CAENKE y4acTBYeT Becb kanuTan: 44%;
- cpeaHss NpuobINb BbIUIPbIWHBIX cAernok (%): 15%;
- cpegHun ybbITOK NPOUrpbIWHbIX caenok (%): -10%.
HanTtu 3Ha4YeHne HeONTMMM3MPOBAHHON NPUOLINKN Ha cOEeNKy 1 rpaHuubl obrnactu ontummsauun. CaenaTe BbiBOAbI
0 noBefeHnn (PyHKUMW, ONUCbIBatOLLEN cpeaHun Aoxod caenok (%) v 3aBucsLLen OT JONW yyYacTust kanuTana B
coenke ¢« . Cpenante obocHoBaHHble BbiBOAbl 06 MTC wu BO3MOXHOCTM ee ontuMmusaumn. B cnyvae

NOSIOXXMUTENBHOrO OTBETA Ha MOCneaHun BOMNpOC, HanTK aopt N 3Ha4YeHune q:)yHKLI,VIVI cpegHero goxoga caersok oT
Hero. CaoenawnTte BbiBOAbI O pes3ynbTatax ontTumMn3aummn CUCTeEMbI.

MpenogaBartenb ®. B. NonoeaHeBa

YTBEPXOAKO
3aBeayolni kadeaport MaTeEMaTUYECKOro aHanmaa

C. A. lLiabpos
.20

HanpasneHne nogrotoskn 02.04.01 MaTtemaTtmka 1 KOMNbLIOTEPHbLIE HAYKK
Oucuunnuna 51.B.04 Ctatuctuyeckme MeTodbl B SKOHOMUKE

Kypc 1

®opma 06yyeHnsa OyHas

Bua attectauymm [NpomexytoyHas

Bua koHTpons Jk3ameH

KoHTponbHO-n3amepurtensHbii matepuan Ne 4

1. ApanTvMBHOE MOAENUPOBaHME C NepPeMEHHbIM Noka3aTenbHbIM NPOLEHTOM.
2. PesynbtaTel TectupoBaHua MTC:
- MPOLEHT BbIMIPbILLHbIX COENOK, NMPY YCIOBUK, YTO B cAeNKe ydyacTByeT Becb kanuTan: 50%;
- cpeaHsAs NpubbINb BbIMIPbIWHBIX caenok (%): 15%;
- cpeaHun yobITOK NPOUrpbILLHBIX caenok (%): -10%.
HalnTn 3Ha4YeHne HeONTMMM3MPOBAHHON NPUOLINKN Ha cOeNKy U rpaHuubl obnactu ontuMmmsauun. CaenaTb BbiBOAbI
0 noBefeHun YHKUUK, onuckiBaloLen cpedHuin goxon caenok (%) u 3aBucsLLen OT JONM ydacTus kanutana B
coenke ¢« . Cpenamte o0oCHOBaHHble BbiBOAbl 06 MTC u BO3MOXHOCTM ee onTumusauun. B cnyvae

NOSIOXMUTENBbHOrO OTBETA Ha MOCNEeAHUI BOMNpPOC, HanTK aopt N 3Ha4YeHune (byHKLI,I/II/I cpegHero goxoga caernok oT
Hero. CoenawnTte BbiBOAbI O pes3ynbTartax ontTumMn3aummn CUCTeEMbI.

Mpenogasartens @. B. lonoBaHeBa

OnucaHue TexHonornm npoeeneHus

MpomexyToyHass aTTecTaumMs npoBoAUTCS B COOTBEeTCTBMM C  [lonoxeHuem o
NMPOMEXYTOYHOM aTTecTaumMm oby4darlmxcs no nporpaMmam  Bbiclwlero obpas3oBaHust
BopoHexckoro rocyqapCTBEHHOIO YHUBEpCUTeTa.

MpomexyToyHasi aTtTecTaumsi NPOBOAMTCS B KOHLE CEMECTpa M 3aBepluaeT U3yyeHue
avcumnnuHbl. OHa HanpaBrieHa Ha onpederneHve YpPoBHS W KayecTBa YCBOEHWUs BCEro
mMaTepuana gucumnimHbl « CTaTUcTuyeckne Metoabl B 3KOHOMUKE Y.

KoHTpornbHO-U3MepuTenbHble MaTepuanbl MPOMEXYTOYHOW aTTecTaumy BKMOYaT B
cebs TeopeTuyeckme BOMPOCHI, MO3BOSISIOLME OLEHUTb YPOBEHb MONYYEHHbIX 3HAHWUA W
npakTU4eckne 3adaHusl, MNO3BOMSKOLIME OLEHUTb CTeneHb CHOPMUPOBAHHOCTU YMEHWUA WU
HaBbIKOB.

Kaxablil KOHTPONbHO-M3MEPUTENbHLIM MaTepuan ans npoBeaeHUst MPOMEXYTOYHOM
aTTectaumm BkntodaeT Ne 3agaHMin (BOMPOCOB W/MNN MPaKTUYECKUX 3afdaHui) Onis KOHTpons
3HaHUIN, YMEHUI 1 BNAAEHUA B paMKax OLIEHKM YPOBHS COOPMUPOBAHHOCTU KOMMNETEHLINN.



Tpe6GoBaHUA K BbINOMTHEHUIO 3a4aHUN, WKaNbl U KPUTEPUMU OLleHUBAHUA

Ana oueHuBaHWs pe3ynbTatoB OOy4eHWsT Ha 9SK3aMeHe WCMNOoNb3ylTca chnegylouime
nokasaTtesnu: BriafeHne HaBblkaMW NMPUMEHEHUS TeOpPeTUYECKUX MoAeNiern Npu nraHMpoBaHUU
paboT B npodeccnoHanbHon cepe AeAaTEeNbHOCTU U FTPAMOTHOM MHTEpNpeTaunmn nosyYeHHbIX
pes3ynbTaTtoB; YMeHuMe pelaTtb 3ajayn  pasfiMyHOro YpPOBHS  CIOXHOCTM M3  Kypca
«CTtatuctnyeckme MeTodbl B 9KOHOMUKE»; Hanuyve LenoCTHOro npeacTtaBneHnsa o crnocobax
MUCNonb3oBaHMs  MaTeMaTM4yeckoro annapata npu  peweHun 3agad B obnactu
npodeccrnoHarnbHbIX nccnegoBaHuii, 06 obLLMX 3aKOHOMEPHOCTAX CMEXHbBIX MaTeEMaTUYECKUX U
€CTECTBEHHOHAYYHbIX AucuMniMH M cnocobax WX  MCNOMb30BaHUA MpU  peLleHun
npodeccnoHanbHbIX 3ag4a4 B NpogeccnoHanbHO-NpodunbHON obnacTu.

[Ana oueHnBaHuMa pe3ynbTaToB O0Oy4YeHMss Ha 9SK3aMeHe WUCMOoNb3yeTca YeTblpex
OannbHag WKana: «OTIIMYHOY», «XOPOLUOY, KYAOBNETBOPUTESNBHOY», KHEYLOBNETBOPUTENBHOY.

Mpu oueHMBaHMM UCNOMb3YyeTCA creayoLllas YMcneHHas wkana:

5 BGannoeB crtaBaTcA, ecnu obyyarowminca OEMOHCTPUPYET rnybokoe M BCECTOPOHHEE
3HaHWe npegMeTa, MNpeKkpacHO OpPUEeHTUMPYeTCs Mo BCEeW AUCUMMINHE, [oKasaTenbHO W
NOrMyeckn BbIBEPEHO Ww3naraet Martepuan, Ha Bce Bonpocbl KMM pgaet npaBunbHble,
ncyepnbiBaroLwme, 060CHOBaHHbIE OTBETHI, MPaBUIIBHO U METOONYECKN BEPHO peluaeT 3ajaHnd
NPaKTUYECKOrO CoAepXKaHus, fierko oTBevyaeT Ha AOMOMHUTENbHbIE N YTOYHSAIOLWME BOMPOCHI,
cBobOAHO onepupyeT NPUOBPETEHHBIMW 3HAHUAMMK, YMEHUSAMU, U HaBblKaMW, MPUMEHSET WX
npu peLLeHnn NPakTUYeCcKnx 3agay;

4 Hanna crtaBATcd, ecnv obyvawwumnica TBepao 3HaeT maTtepuan no AUCuunivHe,
NpPeKpacHO OPUEHTMPYETCH MO OCHOBHbLIM €€ pa3fenam, NpakTUyYeckn Bcerga gokasatesnibHO U
NornM4yeckn BbIBEPEHO wu3naraet maTepuan, Ha Bce Bonpocbl KM pgaeT npasunbHble,
ncyepnbiBaloLine, 060CHOBaHHbIE OTBETbI, HO OOMNYyCKaeT HETOYHOCTU M HenpuHLUMNuarbHble
OWKNOKKN, NpaBUNbHO U METOAMYECKM BEpHO peluaeT 3afdaHusa npakTUYecKoro coaepXaHus,
UCNbITbIBAaeT He3HauyuTerbHble 3aTpyaHeHUs, OTBevass Ha AOMOSfHUTENbHbIE U YTOYHSOLWME
BOMpPOCHI, yMeNo onepupyeT NpnobpeTeHHbIMU 3HAHUSIMWU, YMEHUSIMU, U HaBblkaMu, NMPUMEHSIET
UX NPU peleHnn MNpakTUYecKMx 3afad, OOHaKO WCNbITbIBAeT 3aTpygHEHUS Npu peLleHum
npakTU4eCcKnx 3agay no otTaesibHbIM TeMaM;

3 6anna craBaTcs, ecnu obydvarowmncs 4eMOHCTPUPYET HEMNOSTHOe 3HaeT MmaTepumana no
ANCUMNNNWHE, MFOXO OPUEHTUPYETCA MO OCHOBHbIM ee pasfgernam, usnaraer marepwuan
b6e3pokasatenbHo, Ha HekoTopble Bonpockl KUM paeTt nnbo HenpaBunbHble, NMMOO HEMOSHbIE,
nmbo HeoboCHOBaHHbIE, [OrnyckaeT HETOYHOCTU B onpegeneHnax u  opMynmMpoBKax,
UCNbITbIBAeT 3aTpyAHEHUs, OTBeYas Ha [OOMOMHUTENbHbIE U YTOYHAKLWME BOMPOCH U MpU
peLleHnn NpakTuYecknx 3agay no oTaernbHbLIM TeMaMm;

2 6anna craBaTcd, ecnu obyyarLwmnnca 4EMOHCTPUPYET ABHOE HECOOTBETCTBUE 3HAHUN,
YMEHWN, HABbIKOB MPMUBEOEHHBbIM KPUTEPUSM , NpeabsaBnAeMbIM K oueHke 3 6anna.

[anee, KONNYECTBEHHYIO OLIEHKY NEPEBOANM B KQYECTBEHHYIO crieaytowmmM obpasom:

OLEHKa «OT/IMYHO» - COOTBETCTBYET 5 Bannam;

OLEeHKa «XOpoLLO» - cooTBeTCcTBYEeT 4 6annawm;

OLEeHKa «yOOBMeTBOPUTENBHOY» - COOTBETCTBYET 3 bannaw;

OLeHKa «HeygoBNeTBOPUTENBHO» - COOTBETCTBYET 2 Hannam.

YpoBeHb
Kputepuu oueHnBaHusa KoMmneTeHunm COOpPMUPOBAHHOCTH LLikana oueHokK
KoMneTeHunmn
O6yuvatowmncs: geMoHCTpupyeT rinybokoe u lNoBbILLEHHbIN OTnuyHo

BCECTOPOHHEE 3HAHUE NpeaMeTa; NPeKpPacHo
OPUEHTMPYETCS NO BCEWN ANCUUNINHE;
AokasaTernbHO M NOrnMyeckn BbIBEPEHO
nanaraet matepuan; Ha Bce Bonpocbl KM
AaeT npaBuiibHbIE, UCHEPNbIBAOLWLME,
0060CHOBaHHbIE OTBETbI; MPaBUbHO U




METOAMYECKN BEPHO peluaeT 3afaHus
NPaKTUYECKOro CoAepXKaHUsi; Nerko oTeevaeT
Ha JOMONHUTENbHbIE U YTOYHSAOLLME
BOMPOCbI; cBOGOAHO onepupyeT
NPUOBPETEHHBIMU 3HAHUAMMU, YMEHUAMU U
HaBblkaMW, YBEPEHHO

MPUMEHSIET UX NPU PELLEHNMN NPaKTUYECKMX
3agau.

OO6yuatowminca: TBepao 3HaeT maTepuan no
ANCUMNINHE; NPEKPacHO OPUEHTUPYETCS No
OCHOBHbIM ee pasfgeriaM; NpakTU4ecku
BCerga AokasaTerlbHO U JIOrMyecku BblIBEPEHO
nsnaraet matepuan; Ha Bce Bornpockl KM
AaeT npaBurbHble, UCYepnbiBatoLwme,
060CHOBaHHbIE OTBETbI, HO JONyCcKaeT
HETOYHOCTW 1 HeNpUHUMNUanbHbIe OLNOKN;
NpaBUNbHO M METOONYECKM BEPHO peluaeT
3aJaHuUA NPaKTUYECKOro CoaepX)XaHus,
NCNbITbIBAET HE3HAUYNTENbHbIE 3aTPYAHEHUS;
oTBeYas Ha AONOSNHUTENbHbIE U YTOYHSOLWNE
BOMPOChI, yMerio onepupyeT
NpMoOBpEeTEHHbIMU 3HAHUSIMW, YMEHUSIMU 1
HaBbIKaMu, MPUMEHSIET UX NPU PELLEHUN
nNpakTU4eckux 3agay, OgHako, UCnbiTbiBaeT
3aTpyaHEHUS MPU PELLEHNN MPaKTUYECKNX
3agay no oTAaenbHbIM TEMaM.

JlocTaTouHbIN

XopoLuo

O6yvatomincs: oeEMOHCTpUpyeT
dparmMeHTapHble 3HaHUA Matepuana no
ANCUMMANHE; MNI0X0 OPUEHTUPYETCH No
OCHOBHbLIM ee pa3aenam; uanaraeTt marepuan
0e3gokasaTenbHO; Ha HEKOTOpPbIE BOMPOCHI
KM gaet nnbo HenpaBunbHble, B0
HenosHble, NTM60 HEOOOCHOBAaHHbLIE OTBETHI;
AOMyCcKaeT HETOYHOCTU B ONpeaeneHnsix n
POpMYnMpPOBKax; UCMbITbIBAET 3aTPYAHEHMS,
oTBeYas Ha AOMNOMNHUTENbHbIE U YTOYHSAOLWNE
BOMPOCHI 1 NPU peLleHnn NPaKTUIECKnX
3aja4 no oTAenbHbIM TEMaM.

MoporoBbii

yD,OBJ'IeTBOpI/ITeJ'IbHO

Ob6yuatominca 4EMOHCTPUPYET SIBHOE
HEeCOOTBETCTBUE 3HAHUIN, YMEHUI, HABbIKOB
NnpuBeAEHHbIM KpUTEPUSAM, NPeabABISEMbIM
K OLleHKE «YOO0BMNETBOPUTENTBHOY.

HeynoBneTBopuTenbHO

20.3 ®PoHA OUEHOYHbIX cpeacTB COpPMUPOBAHHOCTU
pekoMeHAyeMbIU AnA NpoBeAeHUA AUMarHOCTUYeCKUxX padoTt

MK-1 CnocobeH nposoantb paboTbl Mo cbopy, obpaboTke M aHanuay Hay4YHO-TEXHUYECKOW

KOMMEeTEeHUUN CTYOEeHTOB,

MHGOPMaLMN 1 pe3yrbTaToB MCCrefoBaHUA B 00nacT mMatemMaTMyeckoro MoaenupoBaHUs

(bI/I3W-IeCKVIX M SKOHOMMYECKUX rpoueccoB MeTogamMm MatemMaTUyeCKoro aHalinia, a TaKxke

peann3oBbiBaTb COOTBETCTBYIOLLUNE MAaTEMATUYECKME anropnTMbl MPOrpamMmMHO
MK-2 CnocobeH aHanuanpoBaTtb, CUCTEMATU3NPOBATb U 0606LaTL NepegoBON OTEYECTBEHHbIN
N MeXOyHapoAHbI OonbIT B 0Bnactm MaTremMaTMyeckoro U KOMMbTEPHOro MOAENMpPOBaHUSA

pa3finvHbIX npoueccoB

3apanue 1.




Ecnu NpuHATL peleHne o TOM, YTO CBA3b nepemMeHHbIX X 1 Y HocuT neproamnyeckuin xapakrep,

To annpokcumuposaTb 3aBucumoctb Y oTf X Ha wuntepane (0;X,,4,) Heobxogumo
TPUTOHOMETPUYECKUM pALaoM, TO eCTb dyHKUMnen BUaa

flx) = % + YM_. la,, cos (m 2”) + b,, sin (m 2mx

Xmax
a,, v by, onpenenstoTca no opMynam (B oTBETE YKaXnTe COOTBETCTBYIOLLYIO GYKBY)

)] B KOTOPOW WCKOMblE NapameTpbi
Xmax

A) a,, =% N=3 yn cos (mz%) 0<m<M;
2 - )
b = 2Nzt ypsin(mZ2), 1<m < M
2 - . 2mn
B) am T N={%yn51n( T), 0<m<M,;
2 - 27N
by = =XV yp cos(mED), 1<m < M
2 - . 2mn
B) am -y N={%yn51n(mT), 1<m<M;
b = 2 ¥Nzd yucos(mE2), 1<m < M
) G = = XNZ3 v cos (m20), 1 < m < M;
by, = %Zﬁ:’&ynsin(mz%), 1<m<M
OtBeT: A
3apanue 2.

U - MaTemaTM4YecKkoe OXuaaHue Ooxoaa; onpedensieT TpeHa akTuea, TO eCTb Bo3OelcTBMe Ha

LeHy  aKkTuBa  MNOCTOSIHHO  OEUCTBYIOLIMX  cuUcTeMaTuyeckux  cpaktopoB; O -
cpedHekBagpaTU4Yeckoe OTKIOHEHWE; OonpedensieT BOMaTUMbHOCTbL  akTMBa, TO  €ecCTb
BO3[ENCTBME Ha LEHY aKTMBa MHOXECTBa Cly4YalHbiX ¢hakTopoB. OTHOLUEHME OXMOAeMOoro

n
Agoxoda K oxungaemomy pUCKY 3a eauHuly BpeMeHu ; Xapaktepusyert (B OTBETE YKaXute

COOTBETCTBYHOLLYIO OYKBY)

A) CKOpOCTb pOCTa LeHbl akTuBa

B) cTeneHb yCTOMYMBOCTM pOCTa LIEHbI aKTMBa

B) ckopoCTb CHWXEHUS LieHbl akTUBa

C) cteneHb pasbpoca LeH akTuBa OTHOCUTENBHO CPEAHErNO 3HAYEHUS LiEHbI
OtBeT: b

3apanue 3.

KauecTBO nMHMKM perpeccun xapaktepuayeT (B OTBETE YKaXXMTe COOTBETCTBYIOLLYIO0 OyKBY)
A) k03adhPULMEHT Koppensaunm

B) koadhdpuumeHT perpeccun

B) koadhdpuumeHT getepmmHaumm

OtBeT: B

3agaHne 4. CpenHeksapaTuyeckoe OTKMOHEHME 0y, OTKNMKa Y 1 cpegHeksagpaTuueckoe
OTKIOHEHNE O, OLIMBOK annpoKCUMaLmMm CBA3aHbl COOTHOWEHNeM 0, == g, V1 — R2, rpe R?

- KoabpuumeHT peTepmuHaumu. Bo ckonbko pas cpedHekBagpaTUYecKoe OTKIOHeHue O
OWMBOK annpoKCUMaLmMy MeHblle CPeaHEKBaApaTUYeCcKOro OTKIMOHEHUs O, OTKnuka Y, npw

y
ycnosun R? = 0,847 OTeeT 3anuwumnTe B BUAE AECATULHON Apo6u.
OTBeT: 2,5
PelueHne.
ﬂ = ! = ! = ! = i = E =25
o, +Y1-R2 +1-0,84 0,16 04 2 e
3apanue 5.

Myctb cBasb aktopa X u otknmvka Y B nepBOM MPUBMVXKEHWN BbIPaXKaeTcs JMHENHON



dyHkumen f(t) = at + b. Mapametp nuHeiHoi perpeccun a = 0,009. PacueTHoe 3HaueHue

OLIEHKM [Oucrnepcun napametpa d paBHO O, =45-10"°. Heobxoaumo y6eamTbesl, 4To
3HaYeHne napameTpa PerpeccuMn 3HauMmo OTnMYaeTcs OT Hynsa. Bbigsuraem creayouimve
OCHOBHYI0 1 anstepHatusHyto runotessl: Hy: a = 0; Hy: a # 0. Paccuntaitte kputepun t,
MPOBEPKM BbIABUHYTON runoTesbl Hj.

OTtBeT: 200
PeweHune.
a 0,009 9000
t,=—=— = = 200.
a o, 451075 45
3apaHue 6.

Myctb cBasb aktopa X u otknuka Y B nepBoM MPUBMVKEHUN BbIpaXKaeTcs NUHENHON
dyrkumenn f(t) = at + b. MapameTp nuHeiHoit perpeccun b = 4,4. PacyeTHoe 3HaueHue

OLEHKM aucnepcun napameTtpa b pasHo o) = 2,2 1072, Heobxoanmo ybeanTbcs, 4TO
3HayeHWe napameTpa perpeccuv 3HauyMmo OTNM4YaeTcs OT Hynsa. Bbigsuraem cnegytouime
OCHOBHYIO M anbTepHaTusHyio runotesbl: Hy: b = 0; H;: b # 0. Paccuntaiite kputepun t
NPOBEPKM BbIABUHYTON runoTesbl Hj.

OTtBeT: 200
PeweHue.
b 4.4 4400
ty =—= — = = 200.
op  2,21072 22
3apaHue 7.

Myctb cBasb aktopa X u otknvka Y B nepBOM MPUBMMKEHUN BbIPaXKaeTcs NUHENHON
dyHkumennt f(t) = at+b. KayecTBO nuMHUM perpeccun xapaktepuayeT KoaphULIMEHT
aeTepMmHauum R?. PacyeTHoe 3HaueHue koacppuumerTta getepmuHaumn: 0,84, Heobxogumo
ybeantbcs, 4TO KO3(PUUMEHT OeTepMUHAUUN 3HAYUMMO OTNMYaeTcs OT Hyns. Bbigsuraem
CreayioLLMe OCHOBHYIO W anbTepHaTuBHyto rnotessbl: Hy: R? = 0; Hy: R? > 0. PaccuuTaiite

kpuTepuin F nposepku BbiasuHyTON runotessl Hy, ecnn o6bem Boibopkn N = 818,
OTBeT: 4284

PeweHue.

F= RZ (N-2)= 084816 _ 84-816 _ 21816 _ 21204 =4284
1-R2 0,16 16 4

3apanue 8.

Mpu KakoMm 3HaYEHUM «MoKa3aTeNnbHOro MpoLeHTa» criaxusaHusa ueH aktmea 0 < a <1
aKcroHeHuuanbHas ckonbasawasn cpeaHas EMA; paBHa ueHe aktmBa Yy B MOMEHT BpeMeHu t?

B oTBeTe yKaxuTe TOMbKO YMCIIOBOE 3HaYeHne «.

OTBerT: 1

PeleHne.

EMA;=ay; + (1 —a)EMA;_;0<a<1.Mpua=1: EMA; = y;.

3aganue 9.

PaccmaTtpuBaloTca  MeTogbl  CrnaXuBaHUS  OMHAMUYECKUX  psgos,  Gasvpyowmecs  Ha
BbIYNCIIEHUM CKOMb3ALWNX CpeHUX. YKaXnTe B OTBETE HOMEP, MOA KOTOPbIM CTOUT CKOMb34LLas
cpegHsad, obnagatowlas crnegyrowmnumMm HegoctTaTkamu:

- paBeHCTBO BECOB, C KOTOPbIMW BXOAAT LEHbl akTMBa B rnpefenax BPeMeHHOro uHtepsana
pacyeta [t — T + 1;t];

- pearvpoBaHuWe OBaxbl Ha LEeHy aKTuBa: Korga LeHa BXOAWT B MHTepBan pacyerta M kKorga
LeHa BblbblBaeT U3 MHTEpBana pacyeTa.

1) EMA — 3kcnoHeHumnanbHaa CcKonb3sdLas cpegHss

2) SMA — npocTtas ckonb3siias cpegHss

3) WMA — B3BeLLUEHHas CKonb3sas cpeaHsas

OTBerT: 2



3apanue 10.
MatemaTuyeckass Modenb CYMTAeTCa afekBaTHOW SMMNUPUYECKUM OaHHbIM, €CNM  OLMOKM

er = Y — f; obnapatoT cneayowmMm CBONCTBaMM:

1) owmbkM [OOMKHbI SABNATLCA peanu3auuent HopMarnbHO pacnpeneneHHon  CrydanHon
nepemMeHHom €;

2) MaTeMaTnyeckoe oXuaaHne owmnbKM OOMKHO BbiTk paBHo Hymo: i, = 0;

3) owunbKkM [OOMKHbI SABMATLCS peanu3aumen pPaBHOMEPHO pacnpeneneHHon CcryvyamHom
nepemMeHHom €;

4) pucnepcumst oWnBKM AormKHa BbITb NOCTOAHHA: cre2 =o?;

5) owmnbkn fOMKHbI BbITb 3aBUCUMBI

6) MaTeMaTnyeckoe oxuaaHne oLmnbKM JOMKHO BbiTh paBHO eauHuue: [, = 1

7) OWNGBKN JOMKHbI BbITh He3aBUCUMbI COV (€ ; ej):{ot_)é kki_j}j.
, =
[Mepeuncnute HOMepa BeEpPHbIX CBOWCTB MNOAPSA, He pasgenss MX HUKaAKUMKU 3HaKkaMn U
npobenamu.
OTBerT: 1247
3apanuve 11.

MpeanonoXum, YTO MCXOAHLIN AMHAMUYECKU PAAd LEH akTUBOB {V;} MOXHO aHanuTuyecku
annpoKcUMMpoBaTh NMHelHow dyHkuven f(t) = a® 4+ qM¢, [ns HaxoXaeHUst HeM3BeCTHbIX
napameTpoB JIMHENHOro TpeHAa (a(o); a(l)) ucnons3dytotr EMA - askcnoHeHumanbsHble
CKOmMb3dlme cpefHue, Npu BblMUCIEHUM KOTOPbIX BO3HUKAKT CyMMbl BMuAa f;{%(l —a:)i.
Kakon pecsatnyHon Opobu npubnmKeHHO paBHO 3HA4YyeHue 3TOM CyMMbl, ecnn L OOCTaToOYHO

- 2
Bonbluoe, a «rnokasatenbHbIn npoueHT™» EMA a = 3
OTtBeT: 1,5
PeleHne.
_ ;o 1(1-(1-a)t 1-(1-a)t .
Yol -a)t = (1 D ) = ——. Ecnmu t poctatouHo Gonbluoe, @ «nokasaTenbHbiih

npoueHT» EMA a ynoenetsopsier HepaseHctBam 0 < a <1, tom 0 <1 —a < 1, orkyna
(1 —a)t = 0. Torna Meem NPUBIKEHHOE PABEHCTBO:

_ 1 1
Yzl -a)t —. Vckomoe umcnieHHoe 3Hadenme: — | =2 = L,5.
3

3apaHue 12.
MycTb Yy — LUEHa akTMBa B MOMEHT BpemeHu t; f; — nporHos ueHbl akTwea; e = Vr — f; -
ownbka nporHosa; [ - «nokasaTenbHbIi NPOLEHT» CIMaXuWBaHWs psaga KBagpaToB OLUIMGOK
nporHosa, 0,1 < f < 0,2; Q, — EMA gnsa psipa keagpatos owmMBoK NporHosa:

Qc = Bef + (1= B)Qr_s.
OnTUMM3aLMA BENUYUHBI «MOKa3aTenbHOro NPOLEHTa» CrNaXxuBaHUA LEeH akTuea o - 3TO
nogbop Takoro ero 3HayeHus, 4Tobbl npu ukcuposaHHom B (B OTBETE YyKaxuTe
COOTBETCTBYHOLLYIO BYKBY)
A) Q; » min
B)Jr =0
B) Q; = max
OteT: A
3apaHue 13.

Pewaetcs 3agada ontumudaumm poxogHoctn MexaHnundeckon Toproson Cuctembl (MTC).
Pesynbratel TectuposaHms MTC:



- MPOLEHT BbIUMPbILLIHbIX CAENOK, NPY YCrNoBMKU, YTO B cAerke yyacTByeT Becb kanuTan: 50%:
p = win trades% = 50%;

- cpeaHsIs NPUBbLINb BLIMIPLILIHLIX caenok (%): 15%: avg%win = 15%;

- CpeaHUN YBLITOK NPOUMPbILLHBLIX caenok (%): -10%: avg%loss = —10%.
HeonTumunanposaHHas npubbinb Ha caenky: avg%profit = 1,74%.

MpaHuLbl 06racT oNTUMMU3ALINK:

win trades%min = 40%; win trades%max = 46%.

Mcnonb3yss ucxodHble M pacyeTHble AaHHble, BblGepuTe HOMEP C MpaBuIlbHbIM BbIBOAOM O
nosegeHnn yHkumn avg%profit(a), onucbiBaowen cpedHwii goxond caenok (%) u
3aBUCSLLEN OT JONM & y4acTus Kanutana B caenke. B oTBeTe ykaxute aToT HOMep.

1) BuiBoa: Tak kak win trades% < win trades%min, 1o dyHkuma avg%profit(a) we

MMEET IKCTPEMYMa M MOHOTOHHO YyObiBaeT npu yBenudeHun a. Mo Takon MTC ToproBaTb
Henb3s.

2) BuiBog: Tak kak win trades% > win trades%max, to dpyukums avg%profit(a) e
MMeeT 3KCTpeMyMa M MOHOTOHHO Bo3pacTtaeT npu yBenudeHun da. o Takom MTC HyxHO
TOproBaTb BCEM KanuTasniom B KaXKaoWn caerke.

3) BbiBoa: Tak kak win trades%min < win trades% < win trades%max, To Bo3aMoxHa
ontTummsauma cuctembl. PyHkuma avg%profit(a) nmeeTt akcTpeMym B Touke @ = Aope- B
pesynbTaTte onTMMM3auMm NOBbIWAETCSA AOXOOHOCTb NPUObLINBHON CUCTEMBI.

OtBerT: 2

3apanuve 14.

Pewaetcsa 3agava ontumudaumm poxogHoctn MexaHundeckon Toproson Cuctembl (MTC).
PesynbTatbl TecTupoBaHus MTC:

- MPOLEHT BbIMIPbILIHbBIX COENOK, NPU YCIOBUM, YTO B CAENKe yyYacTByeT Becb kanutan: 44%:
p = win trades% = 44%;

- cpeaHss NPUBLINb BLIMIPLILIHLIX caenok (%): 15%: avg%win = 15%;

- CpeHuii YBbLITOK NPOUTPbILLIHLIX caenok (%): -10%: avg%loss = —10%.
HeonTummanposaHHas npubbink Ha caenky: avg%profit = 0,25%.

"paHunubl 06nacTy onTuMmM3auuu:

win trades%min = 40%; win trades%max = 46%.

Mcnonb3yst uCxodHble M pacyeTHble OaHHble, Bblbepute HOMEp C NpaBWUfibHbIM BbIBOAOM O
nosegeHnn yrkumn avg%profit(a), onucbiBaowen cpegHwii goxoad caenok (%) u
3aBUCALLEN OT 4ONM & y4acTusl kKanuTana B caenke. B oTBeTe ykaxute aTOT HOMeEp.

1) BobiBoa: Tak kak win trades% < win trades%min, to dynkuma avg%profit(a) ne
MMEET SKCTPEMYMA M MOHOTOHHO YObiBaeT npu yBenuyeHun a. Mo Takon MTC ToproBaTb
Henb3s.

2) BuiBog: Tak kak win trades% > win trades%max, to dpyukums avg%profit(a) wne
UMEeeT IKCTpeMyma M MOHOTOHHO Bo3pacTaeT npu yBenunyeHun a. o Takon MTC HyxHO
TOproBaTb BCEM KanuTanom B KaX4oW CAenke.

3) BuiBog: Tak kak win trades%min < win trades% < win trades%max, To BoamoxHa
onTUMM3aLMA cucTeMbl. DyHkums avg%profit(a) nmeet akcTpeMyM B TOUKE & = yp;. B
pesynbTaTte onTMMM3aumm NOBbLIWAETCH AOXOOHOCTb NPUObLINBHON CUCTEMBI.

OteeT: 3

3apaHue 15.

Pewaetcs 3agada ontumusaumm poxogHoctn MexaHundeckon ToproBon Cuctembl (MTC).
PesynbTatbl TectupoaHua MTC:

- NPOLEHT BbIUIPLILHBLIX CAENOK, NPY YCNOoBMK, YTO B cAenke yvyacTByeT Becb kanuTtan: 35%:

p = win trades% = 35%;



- cpeaHsIs NPUBbLINb BLIMIPLILIHLIX caAenok (%): 15%: avg%win = 15%;

- CpeaHUi YBbLITOK MPOMPbILLHBLIX cAenok (%): -10%: avg%loss = —10%.
HeonTuMnanposaHHas npubbinb Ha caenky: avg%profit = —2,97%.

"paHMubl 06nacTn oNTMMMU3aunm:

win trades%min = 40%:; win trades%max = 46%.

Mcnonb3yst ucxogHble M pacyeTHble OaHHble, BblbepuTe HOMEep C MpaBuibHbIM BbIBOOOM O
nosegeHnn yHkumn avg%profit(a), onucbiBaowen cpedHwii goxond coenok (%) u
3aBUCSALLIEN OT AONKN & y4acTus KanuTana B caenke. B oTBeTe ykaxuTe aTOT HOMep.

1) BbiBoa: Tak kak win trades% < win trades%min, to dyHkumsa avg%profit(a) we
MMEET IJKCTPEMYMA M MOHOTOHHO YyObiBaeT npu yBenudeHun a. Mo Takon MTC ToproBaTb
Henb3s.

2) BuiBog: Tak kak win trades% > win trades%max, to dpyukumsa avg%profit(a) e
nMeeT 3KCTpeMyMa M MOHOTOHHO Bo3pactaeT npu yeBenudeHun a. [lo Takon MTC HyxHO
TOproBaTb BCEM KanuTasniom B KaXK4oWn caerke.

3) BuiBog: Tak kak win trades%min < win trades% < win trades%max, To BoamoxHa
ontTummsaumsa cuctembl. PyrHkums avg%profit(a) vmeeTt akcTpeMym B Touke @ = Aope- B
pes3ynbTaTe ONTUMU3aLMM NOBLILAETCA JOXOAHOCTb NPUOLINBHOM CUCTEMBI.

OtBeT: 1

3apaHuve 16.

PaccmaTpuBaeTtcss nopTdenb, COCTOSALWMA M3 ABYX aKTMBOB. MatemaTuyeckne oxuaaHust u
Aucnepcun akTMBOB OAMHAKOBbLI. YCTaAHOBUTE COOTBETCTBME 3HAYeHUN KOIPPULMEHTOB

KOppenauum mexay akTMBaMuM M KOPPEenMpPOBaHHOCTBbIO aKkTMBOB B nopTdene. B oTeeTe
yKaXuTe COOTBETCTBYIOLLYH NOcnefoBaTeNnbHOCTb Lndp 6e3 Kaknx-nmbo 3HakoB 1 Npobenos.

A | KoathpmumneHT  Koppensumm — mexay 1 | AKTMBbI HE KOpPpPEenMpOBaHHbI
aKTMBamu paseH 1

B | KoathpmumeHT  Koppensumm  mexay 2 | AKTMBbI MOMHOCTBLIO KOPPENMPOBaHHDI
aKTmsamu paseH -1

B | KoadbdpumumeHTt koppensuum  mexagy | 3 | AKTMBbLI aHTUKOPPENUPOBaHHBI
aktmamu paseH 0

OTBerT: 231
PeweHune.
A b B
2 3 1
3apaHuve 17.

PaccmaTtpuBaeTtcsa noptdenb, COCTOSALWMNA N3 ABYX aKTUBOB. KOAhULMEHT KOppenaumm mexay
aktveamu paseH p = 0,5,
MepBbii akTVB: OXMAaeMbIN 4OXOA Y, = 10%; c. k. 0. oxuaaemoro goxoaa (puck) o7 = 15%.

BTOpoit aKTUB: OXMAAeMbIil OX0A U, = 13%; c. k. 0. oxugaemoro goxoaa (puck) o, = 16%.
Oxnaaembin Joxoa v gucnepcus noptdens u3 AByx akTMBOB BbIYUCIIAIOTCA NO hopmynam:
Ly = Wil +wallp,
2 — 2.2 2 .2
gy = wy oy +wyo5 + 2pwiw,0,0,.
PacuyeTHOe 3HayeHue oxupgaemoro goxoga nopTdens npyM paBHbIX COOTHOLLUEHUSIX BECOB
aKTUBOB paBHO
OTtBeT: 11,5
3apaHue 18.
PaccmatpuBaeTca noptdens, COCTOAWMM N3 ABYX akTUBOB. KoadhdpuuneHT koppenauum mexay

aktmsamm paseH p = 0,5.
Mepabint akTve: oxupaemsin goxoa 4, = 10%; c. k. 0. oxngaemoro poxoaa (puck) oy = 15%.




BTOpoi aKT1B: OXMAAeMbIil OXOA U, = 13%; c. k. 0. oxuamaemoro goxona (puck) o, = 16%.

Oxungaembin goxon n gucnepcusa nopTderns U3 AByX akTMBOB BbIYUCIISAIOTCA N0 hopMynam:

Ly = Wiy Twally,

oy = WEof + wios + 2pww,040;.

Paccuutante 3Ha4eHns puckoB nopTdens npyn oTCyTCTBMM B HEM OOHOro U3 akTuBOB. B oTBeTe
YyKakute Moyrb UX pa3HOCTW.

OtBerT: 1

3apaHue 19.

PelwaeTtcsa 3agada onTuMm3saums COOTHOLWLEHUS goxoda u pucka MexaHudeckon Toprosomn
Cuctembl (MTC). BennumHa nokasatenen MTC no pesynbTatam TeCTUPOBaHUSA:

- NPOUEHT BbIUIPbILHBLIX CAEMNOK, MPU YCNOBUW, YTO B cAernke yvyacTByeT BeCb kanutan: 64%:

p = win trades% = 64%;

- cpeiHsas NpubbINb BbIMMPLILLHBLIX cAenok (%): 15%: avg%win = 15%;
- CPeAHUI YBLITOK NPOMUIPBILLIHBLIX caenok (%): -5%: avg%loss = —5%.
MpuHuMaemas BenuunHa pucka: %risk = 7%.

HeonTuMuamposaHHas npubbink Ha caenky: avg%profit = 7,36%.
NeBas rpanuua ontummsauun win trades%min pasHa (B %)

OTBeT: 60
PeweHue.
. . Yrisk+|avg¥%loss 7+|-5 12
win trades%min = —2Sk+1avg%Loss] 0% = 21250 . 100% = 2. 100% = 60%.
avg%win+|avg%loss| 15+|-5] 20

3apanue 20.

PelwaeTtcs 3agada onTuMmsaums COOTHOLLEHMS goxoda M pucka MexaHudeckonm Toprosomn
Cuctembl (MTC). BennumHa nokasatenen MTC no pesynbTatam TeCTUPOBAHUSA:

- NPOUEHT BbIUIPbILHBIX CAEMNOK, MPU YCNOBUW, YTO B CAESKe y4acTByeT BeCb Kanutan: 64%:

p = win trades% = 64%;
- cpeaHsIs NPUBLINb BLIMIPLILIHLIX cAenok (%): 15%: avg%win = 15%;
- CpefiHuii YBLITOK NPOUTPbILLHLIX caenok (%): -5%: avg%loss = —5%.
MpuHumaemas BenuuuHa pucka: %risk = 7%.
HeonTummnanposaHHas npubsinb Ha caenky: avg%profit = 7,36%.
MpaHuLpbl 06racT oNnTUMMU3aLun:
win trades%min = 60%; win trades%max = 70%.
B Hawen 3agaye BLINOMHEHO ycroBue
win trades%min < win trades% < win trades%max.

B AaHHOM cnyvae BO3MOXHa onTMmM3aums MTC: Aope = 0,41 7
avg%pmfit(aom) = 3,12%.

CooTHoLLeHWe 0X0Aa ¥ pucka nocne onTUMU3aLmMn CUCTEMbI PaBHO (faiTe OTBET C TOYHOCTbIO
[10 COTbIX)

OTtBeT: 1,09
PeweHue.

Yorisk(a,pe) = %risk - appe = 70,41 = 2,87%.

avg%profit(opr) _ 3,12
%TisK(Qopt) T 2,87

1,09.

Kputepum n wkanbl oueHMBaHuA 3agaHm ®0OC:

1) 3apaHug 3akpbiToro Tmna (BbI0Op 04HOro BapnaHTa OTBETa, BEPHO/HEBEPHO):




1 6ann — ykasaH BepHbIN OTBET;

0 6annoB — yka3aH HEBEPHbIN OTBET.

2) 3agaHus 3aKpbITOro Tmna (MHOXEeCTBEHHbIN BbIOOP):
2 Banna — ykasaHbl BCe BEpPHble OTBETHI;

0 6annoB — ykasaH XoTs 6bl OANH HEBEPHbIN OTBET.
3) 3agaHusa 3akpbITOro TMna (Ha COOTBETCTBME):

2 6anna — Bce COOTBETCTBUSA onpeaeneHbl BEPHO;

0 6annoB — xoTs 6bl 04HO conocTaBneHne onpeaeneHo HeBEPHO.
4) 3agaHuns OTKPbITOro Tuna (KOPOTKUM TEKCT):

2 Bbanna — ykasaH BepHbIl OTBET;

0 6annoB — ykasaH HEBEPHbIN OTBET.

5) 3agaHusa oTKpbITOro TUna (4ncno):

2 Bbanna — ykasaH BepHbIl OTBET;

0 6annoB — ykasaH HEBEPHbIN OTBET.

3apaHua pasgena 20.3 peKOMeHAYTCA K MUCNONMb30BaHMIO NpU NpoBeAeHUMU
ANarHoCTUYEeCKUX paboT C Lenbio OLEHKM OCTaTOYHbIX pe3yribTaToB OCBOEHUS OAaHHOW
ANCLUNINHBI (3HAHUW, YMEHUIN, HaBbIKOB).



