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KOMIIETEHIIUUA 11O JUMCIHUIIVIMHE «MaTtemaTn4yeckasi TEOPUsSI PUCKA»

(jonepika}nde1<0nmneTeH1u1n

Kon ) B COOTBeTCTBIN ¢ DIOC HNHAuKATOPHI 10CTHKEHUS }
KOMII€TCHIIMU BO/OIIBO (XbOpNHHpOIHH{HOCTT[KOD&HCTCHIHJH
YK-1 Crocoben VYK-1.1. 3raet npuHIUNIEI cOOpa, 0TOOpa U
OCYILECTBIIATH NOKCK, 0006u1eHust nHGOopManuH
KPUTHYECKHI aHAITN3 U VYK-1.2. YMeeT COOTHOCHTB pa3HOPOAHBIC SIBICHHS
CHHTE3 HH(pOpMaLHH, U CHCTEMATU3HPOBATh UX B PaMKax U30paHHBIX
HPUMEHSATH CHCTEMHbIH BUJIOB ITPO(ECCHOHAIBHON ESATENEHOCTH
TIOJIXOT JJISl peIICHUS VK-1.3. Brageet HaBBIKaMu pabOTHI C
MOCTaBJICHHBIX 33124 UH(OPMALMOHHBIME OOBEKTaMHU H CETHIO
WHTepHeT, ONbITOM HAYYHOTO IOMCKA, OITBITOM
O6ubIrorpadUuEcKOro rMoucKa
[K-2 CriocobeH TOHNMATh, I1K-2.1. 3HaeT NpUHIUIEI TOCTPOSHUS 1 METOIBI

COBEPIICHCTBOBATH M IPUMEHATH
COBPEMEHHBIN MaTeMaTUYECKUN
ammapar

HCCIIeIOBAHHS MATEMATHYECKIX MOJIENEH OOBEKTOB
Ppa3IM4HON NPUPOBI

[IK-2.2. YMeeT ucnob30BaTh U MOIU(DUITUPOBATH
CYIIECTBYIOILIME MAaTEMaTH4YECKHE METO/IbI JIsl PELICHUS

MPUKJIAHBIX 32124
TIK-2.3. Binageer HaBbIKAMU UCIOJIB30BaAHUS

3a7a4.

MaTeMaTHUYECKOro annapara IIpy pelIeHUU IPUKIIaIHbIX

TECTOBBINH MATEPHAJI VIS JUATHOCTUKHA WHINKATOPOB OLIEHUBAHUA
CO®OPMUPOBAHHOCTH KOMITIETEHIIAM

3aJa
HUSA

IIpaBuiabHbIH

OTBET

Conep:kaHue Bonpoca

Komme
TEeHIUA

3AJIAH

s OTKPBITOT'O TUIIA HA JOITIOJIHEHHUE

IIpouuTaiiTe TEKCT U 3aNMIINTE NPABUJIbHBIA OTBET.

CrpaxoBble KOMIIAHUH, KOTOPbIE BXOJISAT B TPYIITY HECTPAXOBBIX
OpraHU3alMH U CTPAXyHOT PUCKU BCEH I'PYMIIbI, HA3bIBAIOTCA ...

(omeem 3anuwume cmpoyHbLMU OYKEamu)

VK-1

IIpounTaiiTe TEKCT M 3aNMIINTE NPABUJILHBINA OTBET.

Mepa pucka, KOTOpas MpeAcTaBIsIeT COOON OIIEHUBAEMYIO C
omnpeeNIeHHbIMU (CTaHAAPTHBIMU ) JOMYIIEHUSMHU BEIHUNHY
MOTEPH 10 PACCMATPUBAEMON MO3ULIUU, — TO PUCKOBAA ...

(omeem 3anuwume cmpouHbIMU OYKEaAMU)

IK-2

IIpouuTaiiTe TEKCT M 3aANIMIINTE NPABUJILHBINA OTBET.

OCHOBHBIM CYIIHOCTHBIM 3JIEMEHTOM (PYHKLIHOHUPOBAHUS
(bMHAHCOBBIX PHIHKOB SIBIIIETCS COOTHOLIEHUE «PUCK/... »

(omeem 3anuwume cmpouHbIMU OYKEaAMU)

YK-1




IIpounTaiiTe TEKCT M 3aNMIINTE NPABAJILHBINA OTBET.

Puck npenonpeaenstomuii yrpo3y NoJHOW WM YaCTUYHOMU
MOTEepHU OKUAAEMOMN MPUOBLIN HA3bIBACTCH ....

(omeem 3anuwume cmpouHbIMU OYKEAMU)

VK-1

IIpouuTaiiTe TEKCT M 3aNIMIINTE NPABUJILHBINA OTBET.

Koaddumment, Kotopeiii oTpaxkaer OTHOCUTEBHYIO
PUCKOBAaHHOCTb  JAHHOTO  TPOEKTa IO  CPaBHEHHMIO C
MHBECTHUPOBAHUEM B CPETHEPHIHOYHBIH MaKkeT aKLUi, Ha3bIBaeTCA

YK-1

IIpouuTaiiTe TEKCT M 3aNMIINTE NPABUJILHBINA OTBET.

PykoBOACTBYSICH ...... MpY OPUHITUHU PELICHUS, OPUCHTUPYOTCS
Ha Ty aJbTEPHATHUBY, KOTOPAs IIPU HACTYIUICHUH CAMOU
HEOJIArONPUATHOW CUTYAIIUH MPUBOIUT K HAMOOIBIIEMY
pe3ynbTaTy. Heo0X0oauMo HaATH MUHUMYM JJTS KasKJ0H
aJbTCPHATHUBEI ¥ BEIOPATh U3 HUX MaKCUMAJIbHYIO.

VK-1

IIpouuTaiiTe TEKCT M 3aIMINNTE NPABUJILHBINA OTBET.

- CTaBKa, OTpaXalolias CTOMMOCTh (DUHAHCHPOBaHHS
(mpuBNICUEHHSI CPEACTB) KOMIIAHMH C YYE€TOM CTPYKTYpBI €€
KaIuTana.

YK-1

3AJAHUSA OTKPBITOI'O TUITA CBOBOJHOI'O U3JIOKEHUSA

C PABBEPHYTBIM OTBETOM

HpoanaiflTe TEKCT U 3alIMIIUTE paSBepHyTblﬁ OTBCT.

UYro Takoe pUCK B IPUHATHH PEILICHUI?

[1K-2

l'[poanaiiTe TEKCT U 3alTMIIHUTE paBBep]—[yTLIﬁ OTBE€T.

Uro sBiseTcd TJIaBHBIM KPUTEPHUEM ONTHUMAJIBLHOCTH B TEOPHUHU
TIPUHSTHS PEeIIeHUs?

YK-1

10

IIpoumTaiiTe TeKCT ¥ 3aNUIIUTE Pa3BePHYTHIIl OTBET.

ﬂaﬁTe OIPEACIICHUC TINIOTHOCTHU paCHIPCACIICHU.

[K-2

11

IIpounTaiiTe TEKCT ¥ 3aNUIIUTE PA3BEPHYTHIN OTBET.

I[aﬁTe Ha3BAHUC XAPAKTCPUCTUKE PACCCAHUA 3HA4YCHUI
CJ'Iy‘-I&fIHOfI BCIIMYHUHBI OTHOCHUTCIIbHO
CpCAHCTO 3HAUCHMU.

[1K-2

12

HpoanaﬁTe TEKCT U 3alTMIIIHUTE pa3Bep]—[yTBIﬁ OTBE€T.

Uto TaKkoe MOJIENh NHINBUIYATHEHOTO pUCKa?

YK-1

13

IIpounTaiiTe TEKCT M 3aNIMIINATE PA3BEPHYTHIH OTBET.

Uro npucyTcTByeT B Mojienu Dppoy-edpe?

YK-1

14

IIpounTaiiTe TEKCT M 3aNIMIINATE PA3BEPHYTHIH OTBET.

Kak Ha3bIBaeTCsl CpeHUN CPOK IJIaTE€XKEW, B3BEIICHHBIM MO X
NPUBEICHHON cTOUMOCTU?

YK-1




3AJJAHUA 3AKPBITOI'O TUIIA HA YCTAHOBJIEHUE COOTBETCTBUSA

15

IIpouuTaiiTe TEKCT U YCTAHOBUTE COOTBETCTBHE MEXIY
METOJaMHU IIPOTHO3UPOBAHMUS PUCKOB U HUX CMBICIOBBIM
CoJIep>KaHueM, IyTeM To100pa K KaxI0H MO3UIUNH TaHHOW B
JIEBOM CTOJIOLIE, COOTBETCTBYIOILIEH MMO3ULUU W3 IPaBOrO
cronoua.

MeTto1 nporHo3upoBaHus Conepxanue

OTBETCTBEHHOCTH
PYKOBOJIUTEIIEH 3a
A IIpopoueckuii 1| upesppruaiino
BBICOKHE KEPTBBIL.

Uccaenosanue
a3apTHBIX UTD,
0000111eH1E
MH(POPMAaLMOHHBIX
MIPOLIECCOB.

b OMITUPUYECKUI 2

Hcnonb3oBanue
MIPOrHO3a
B dunocodckmii 3 | SKOHOMHYECKHX

IMponeCCOB.

IIpornosupoBanue

COOBITHH Ha
r TexHoI0ornuecKui 4| ocHOBe CITy4aiHBIX

SIBJIEHU.

C6op n
000011IeHHE
| Hayunbii S | crarucTHUecKuX

JaHHBIX.

3anummuTe BHIOPAHHBIC HH(PBI 10J COOTBETCTBYIOIIUMH
OykBamu:

A B B T i}

YK-1




16 IMpounraiiTe TekcT W ycTraHoBHTe cooTBercTBHe MeEXay | YK-1
npodeccuoHaIbHBIMM TEPMUHAMH U UX OIpeIeIeHHUsIMH,
nyreM Tmojdopa K KakIOW MO3WIMU JaHHOM B JIEBOM
CTOJI011€, COOTBETCTBYIOIIEH MO3UIIMH U3 MPABOTO CTOJIONA.

JlenexHas cymMma, KOTOPYIO
Al Basosbiii axTus IJIATUT NOKYIIATENb 110
ONIMOHHOMY JIOTOBOPY
MPOJABILLY.
OTKpBITHE CIETOK HA OTHOM
Onunon PBIHKE JUIsl KOMIIEHCAUN
b | mokynarens BO3JEHCTBUS LIECHOBBIX PUCKOB
aKIMn PaBHOI1, HO MPOTUBOIIOJI0XKHOM
MIO3ULMH Ha IPYTOM PBIHKE.
KoHTpakr, KoTOphI 1aer
MOKYTIATEN0 MPaBO KYNUTh WIN
npoaaTh 6a30BbIN aKTHUB IO
[Ipemus o _
B ONpEJIETICHHOM 1IEHE B
OIHHOHY OyayiieM, Ipu 3TOM y
[IpO/1aBlia BOZHUKAET BCTPEUHAs
00513aHHOCTb.
Mogpenb, koTOpas onpeaenser
I'| XemxupoBanue TEOPETUYECKYIO IIEHY HA
€BpOIEHUCKHE OMIMOHBI.
Enununa, Ha koTopoit
Mopnens bika- OCHOBBIBAETCSI IPOU3BOHBIN
A [Hoyn3a (MHAHCOBBI MHCTPYMEHT
(KOHTpAKT) HA PbIHKE.
3anumuTte BblﬁpaHHl)Ie l[lrl(l)pbl moa COOTBETCTBYHOIIUMHU
OykBamu:
A b B r Jil|
17 IpounTaiiTe TEKCT M YCTAHOBHTe cooTBercTBHe MEKy | [1K-2

MOHATHSIMH U UX OTPEeTICHISIMHE, TyTeM MoA00pa K KaXJI0i
MO3UIMU JAaHHOM B JIEBOM CTOJOIE, COOTBETCTBYIOLIEH
MO3UIIMHU U3 TIPABOTO CTOIOIIA.

A| Puck

CocTostHIE OJIHOTO
WJIA YaCTUYHOTO
OTCYTCTBUS

1 uHpOpMaIuy,
HEOOXOINMOM IS
MMOHMMAaHUS COOBITHS,
€ro IOCIeICTBUH U UX
BEPOATHOCTEM.

Bb| HeonpeneneHuoctr

[Tepenaua puckoB
OpraHu3aluu Apyrou
KOMITaHUH, KOTOpast

2 | popmupyer
CreUaTU3UPOBAHHBIN
cTpaxoBoi (oHx 3a
CUET B3HOCOB.




B

Hedont

[TpeanpuHUMaTEIBCKAS
JESATENIbHOCTD, KOTOpast
MOJKET ITPUBECTH KaK K
pUOBbLIN, TaK U K
yOBITKY.

JuBepcudukanus

CHIKeHHe pucka 3a
CYET BJIa/ICHUS
HECKOJIbKNMHN
Pa3jIMYHbIMU AKTHUBAMMU.

A

CrpaxoBanue

Hapymenue
IJIATSKHBIX
00s13aTEIILCTB
3aeMIIHMKA ITepe;]
KPEIUTOPOM.

3anummTe BbIOpaHHBbIe HUGPHI MOA COOTBETCTBYIOIMMH
OykBamu:

A b

B

r A

18

HpO‘lHTaﬁTe TEKCT U YCTAaHOBHUTE COOTBETCTBUE MCKIY
MOHATHSIMH U UX OIPEACTICHHUSIMHU, yTeM MOoA00pa K KaxJ10i
MO3UIIMM JAHHOW B JIEBOM CTOJOLE, COOTBETCTBYIOIICH
MO3UIUHU U3 TIPABOTo CTOIONA.

CGKBIOpI/ITI/ISaLII/IH

Cpennuii cpox
TIATCKEH,
B3BELIEHHBIN 110 UX
MIPUBEACHHON
CTOMMOCTH

MunuMu3anus pHUCKa

Crenenn

TIPaBI0N0 100U
COOBITHS,
HOPMHUPOBaHHAs Mepa
Ha BEPOSITHOCTHOM
MIPOCTPAHCTBE

IJIABHBIA KpUTEPHUIA
ONTUMAaJIbHOCTH B

B | BeposiTHOCTB COOBITHS
TEOPHUH MPUHSATHUS
pereHust
Mexanuszm
00beIMHEHNS

I' | Hropanus Pa3JINYHBIX BUOB

JIOJITOBBIX
UHCTPYMEHTOB.

3anummTe BhIOpaHHBbIe HUGPHI MOA COOTBETCTBYIOIMMH
OykBamu:

A b

B r

[1K-2




19

l'[poanal?iTe TEKCT W YCTAaHOBHUTE COOTBETCTBHE MCIKIAY
MOHATHSIMH U UX OIPEETICHUSIMHU, IyTeM MoA00pa K KaxJ10i
MO3UIIMK JAHHOM B JIEBOM CTOJNOLIE, COOTBETCTBYIOLICH
MO3UIMH U3 TIPABOro CTOIONA.

O6nactp, KOTOpast
XapaKkTepu3yercs

A Komymna 1 | BO3MOXXHOCTBIO IIOTEPD,
MIPEBBIIAOIINX BEINYUHY
OJKHJaeMOU TpUObLIN
Merto, KOTOpbI I03BOJISAET
HarJIsiIHO
IIPOTUBOIIOCTABIIATh

o | CUIbHBIC H cinalble CTOPOHBI
IIPOEKTa, €r0 BO3MOXKHOCTHU
U yTpO3bl HA OCHOBaHUH
KaueCTBEHHOU OLEHKU
pHcCKa.

PesynbTaT pacnpenenenus
pecypcoB
(MHBECTHIIMOHHOTO

3 KanuTalia) o HECKOJIbKUM
HAIPaBICHUSAM (MEXITY
HECKOJIbKUMU
WHBECTULIMOHHBIMH
MHCTPYMEHTaMH)
MHuoromepHas pyHKUUs
pacnpezeneHus Ha
runepky6e [0,1]*n ¢
paBHOMEPHBIMH
Map>KUHAJIbHBIMU

pacnpeneaeHus MU
3anuumure BbIOpaHHble HUQPHI 0 COOTBETCTBYIOIIMMH OyKBaAMU:

A b B I

b [Toptdenn

B| SWOT-aunanus

3oHa
I'| xputnueckoro |4
prcka

I1K-2

20

IIpounTaiiTe TEKCT M YCTAHOBHTE COOTBETCTBHE MEXIY
MOHSATUSAMH B UX ONPENCIICHUSIMH, ITyTeM MOAOO0pa K KaXKI0H
MO3UIMU JAHHOW B JIEBOM CTOJOIE, COOTBETCTBYIOIICH
TTO3MIINH W3 TTPABOTO CTOJIOIIA.

JloxymeHT, rue
IOCTABIIIUK
rapaHTUPYET NPOIAKY

HNuBecTUIMOHHBIN
A TOBapa 1o
nopTdens .
(buKCHUpOBaHHOM IIEHE
B TEUCHHEC

OIIPECACIICHHOI'O CpOKa

YK-1




Cobpanue IeHHBIX
Oymar pa3HOro BH/Ia,
pPa3HOro CpoKa

b | Omnunon JICUCTBUS U Pa3HOU
JINKBUIHOCTH,
yIpaBisieMoe KaKk
eJINHOE 11eJI0e

HexemarensHoe
COOBITHE WU
cTeyeHue
00CTOSITEILCTB, HA
CITyYail HaCTyIIJICHUS
KOTOPBIX U

B | CrpaxoBoii puck

CTpaxOBaHHUS

3aKJII04YacTCA JOrOBOP

3anummTe BbIOpaHHBbIe HUGPHI MOA COOTBETCTBYIOIMMH
OyxkBamMm:

A B C

3AJAHUSA KOMBUHUPOBAHHOI'O TUITA C BBIBOPOM OJJHOT'O NTIPABUJIBHOI'O

OTBETA
21 IIpounTaiiTe TeKCT ¥ BbIOEPUTE NPABUIILHBII OTBET. YK-1
Kakoit Bug pucka siBnsieTcs 0oliee mpeickazyeMbIM:
1. Dunancoswiii.
2. PemnyTtanuoHHBIH.
3. Tlomutuueckuid.
4. OnepallMuOHHBIN
22 IIpounTaiiTe TEKCT M BbIOEpUTE MPABUIbHBIN OTBET. [1K-2
Vkaxure ¢opmyny pacuera Mepbl «CTONMOCTh MO
puckom» VaR:
1. VaR = M(R) — AS
2. VaR = M(R) - AS
3. VaR = M(R) + AS
4. VaR = M(R)/AS
23 IIpouuTaiiTe TeKCT 1 BbIOEPUTE MPABUJIbHBII OTBeT. YK-1

Uro takoe koddduuuent [Hapna?

Mepa TOXOMAHOCTH aKTUBA

Mepa pucka axTHBa

Onenka 3¢h()EKTUBHOCTH HMHBECTULIUN
CoomHouwenue pucka u 00X0OHOCMU

PonpRE




24

IIpounTaiiTe TeKCT N BbIOEpHUTE NPABUIbHBIN OTBET.

Kakoii moka3zaresib UCIOIB3YyeTCs 114 OLIEHKU pUCKa
noptdens’?

1. Cmanoapmmuoe omknionernue

2. Cpennsisi JOXOIHOCTh

3. ®unancoas 3pPeKTUBHOCTD

4. Koodduuuent Hlapna

[K-2

25

IIpounTaiiTe TeKCT M BbIOEPUTE MPABUIbHBINA OTBET.

CremneHb mpaBaOMOA00Us COOBITHS, HOPMHPOBAHHAS Mepa
Ha BEPOSATHOCTHOM MPOCTPAHCTBE — ITO:

1. Maremaruueckast pyHKIIHS

2. MaremaTnueckas CTeleHb

3. Bepoamnocms cobbimus

4. CnydaiiHasi BeTUYMHA

I1K-2

26

IIpouuTaiiTe TEKCT U BbIOEpHUTE MPABUJIbHBIN OTBET.

W3mepumoe 0TOOpaskeHUE MPOCTPAHCTBA AJIEMEHTAPHBIX
UCXOJIOB  JIAHHOTO  BEPOATHOCTHOTO 3KCIIEPHMEHTa B
MHO’KECTBO BEIIECTBEHHBIX YHCEI — ITO:

1. Cnyuaunas eeruyuna

2. llpemukar

3. CreneHpb pucka

4. TlpousBoaHas

[1K-2

OTBETOB

3AJAHUS KOMBUHUPOBAHHOI'O TUITA C BBIBOPOM HECKOJIBKUX ITPABUJIBHBIX

27

l'[poanaiiTe TEKCT H BblﬁepI/ITe NnpaBUJIbHBIC OTBETHI.

Kitaccnueckast Teopusi pucka CBs3aHa C TPyJaMH:

A.Cmuma

. More. Munsa

JI. Ditnepa
H.Y. Cenuopa

CESENES

YK-1

28

IIpounTaiiTe TeKCT M BbIOEpUTE NPABUIbHbIE OTBETHI.

K CIICHHUAJIBHBIM PUCKAM OTHOCATCA:

Du3zuonocuueckul
Dxonoeuueckuil
Mopanvusiii
CyOBbeKTUBHBIH

2w

YK-1

29

HpoanaﬁTe TEKCT " BblﬁepI/ITe NNpaBUWJIbHBbIC OTBETLI.

B 3aBUCHMOCTH OT BO3MOXKHOTO pe3ylbTara (pUCKOBOTO

YK-1




COOBITHS) PUCKH MOXKHO MOJpPA3JENUTh Ha:

1. Yucmuwie

2. CnekynsamugHbvie
3. llpouentHsle
4. Kommepueckue
30 IIpounTaiiTe TEKCT M BbIOEPHUTE NPABUIbHbIE OTBETHI. I1K-2
Puck — ypoBeHb (prHAHCOBOI MOTEpH, BhIpaXKaroIecs:
1. 6 6osmodxcnocmu He Oocmuyb NOCMABNEHHOU
yenu;
2. &8 HeonpeoeleHHOCmu NPOCHO3UPYEMO20
pesynomamas
3. 8 cyOvekmueHocmu  OYEeHKU HNPOSHO3UPYEMO20
pe3ynrbmama.
4. B BO3MOXXHOCTH HEIOIOJyYEHUs MPHObLIY;
31 IIpouuTaiiTe TeKCT U BbIOEPUTE MPABUJIbHbIE OTBETHI. YK-1
MeTonpl ynpaBlieHUSI TPOLIEHTHBIM PUCKOM M PUCKOM
M3MEHEHUS KYPCOBBIX aKIMi BKIIIOYAIOT:
1. 3akntouenue coenawenus (c 6anxkom) o Oyoyweri
NpOYEeHmHOU CMagKe;
2. npuobpemenue 6HeOIONCEMHBIX ONYUOHOB,
3. XxeodacuposaHue npu NOMOWU Peanru3yemvix uepes
@ovrouepcuyro  oupoicy  Qunancosvix  ¢hvrouepcos
UIU ONYUOHO8
4. ucnonvzosauue NPOYEHMHLIX CEONOG;
5. XeKHpoBaHHE (T.e. CTpaxoBaHHME) IPU MOMOUIM
OupxKeBBIX (HBIOYEPCOB U OMIIMOHOB;
6. XeKUpOBaHHE TP  TOMOIIM  BHEOHPIKEBBIX
OTIIOHOB,;
32 IIpouuTaiiTe TekcT U BbIOEPHTE NPABUJIbHbIE OTBETHI. [TK-2

OObeKkToM YIIpaBJICHUA B CUCTEMC YIIPABJICHUSA PUCKOM
SABJISAIOTCA .

1. puck;

2. puckosvle Gl0JNCEHUs KANUmand,

3. sKOHOMUYecKUue OMHOUEHUs MmednHcoy
Xozanucmeyowumy — cyovekmamu 8  npoyecce
peanuzayuu puckKa.

4. crenuanbHas rpymnma Jroaen (Hanpumep
CTPaxOBILUKH);

10
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