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1. Ienu m 3a7auM TUCIUILINHBI

[enn kypca: uzyueHue GOpMHPOBAHUS COBOKYITHOTO CIPOCAa B SKOHOMHUKE U
O3HAKOMJICHUE CTYJCHTOB C OCHOBHBIMH TEOPUAMH MOTPEOICHUS, UHBECTULIUNA U
PBIHKOB KamuTana. 3agad Kypca: 00CyIuTh CIIOCOOHOCTh KaXKJI0M TeOpEeTUUeCKOn
MOJIeNId OOBSICHUTh AIMIUPUUECKUE JaHHBIE U PACCMOTPETh BO3MOXHBIE CIIOCOOBI
MOIU(UKAIIMA COOTBETCTBYIOLIEH MOJETH C LENbI0 YIYUIIEHUS €€ CIOCOOHOCTH
OOBSCHATH AaHHbIE. TakuMm oOpa3oM, aKIEHT JejaeTcs CKopee Ha OOCYKICHUH
npo6JieM, HEKEITH Ha METO I0JIOTHH.

2. Ilnanupyemsblie pe3yabTaTbl 00y4eHHUs

Pe3ynpTaToM OCBOEHHS OCHOBHOW MpPOQECCHOHATBLHON 00pa30BaTeIbHOM
MpOTrpaMMbl  ABJISIETCS OBJIAJICHUE CTYJEHTAMH HAy4YHO-HUCCIIEIOBATEIIbCKUM,
MIPOEKTHO-?’KOHOMHYECKUM, aHATUTHYECKUM, OPTAHU3ALIMOHHO-YITPABICHYECKUM

BUJaMH TPOdECCHOHATBHONU JEATENIbHOCTH, B TOM YHCIE YHHBEpPCaJIbHBIMH,
oOmenpodeccuoHanbHBIMU U MPO(eCCHOHATBHBIMA KOMIIETEHIIUSMHU.

B pesynbpTaTe 0OCBOCHHUS MUCIUTIINHBI BBITYCKHHUK JOHKCH:
3HATh OCHOBHBIC MOJEIIA TCOPUH WHBECTUIIMA M TOTPEOJICHUS; 3aKOHOMEPHOCTH
GYyHKIMOHUPOBAHUSI PKOHOMUKHA Ha MAaKPOYPOBHE; OCHOBHBIE MIOHATHSI, KATETOPUHU
U WHCTPYMEHTHl MaKpOIKOHOMHUKH, OCHOBHBIE OCOOEHHOCTH BEAYIIUX IIIKOJ U
HaIpaBJICHU MaKpOAIKOHOMHUKH; METOJIbI TOCTPOEHUS MaKpPOIKOHOMUYECKHUX
MOJICJIEH, SIBJICHUW U TTPOLIECCOB.
yMeThb OOBSCHITh DSMIMPHUUYCCKHE JaHHBIE C TIOMOIIBIO MOJEICH; CTPOUTH
pa3TuYHBIC MaKPOAIKOHOMUYECKHE MOJCIN; BBISBISTH MPOOJIEMBI, CBSI3aHHBIC CO
CIIOCOOHOCTBHI0 MaKPOAIKOHOMHYECKHUX Mojieliel OOBSICHUTH JaHHBIC, TPEajiararh
CIOCOOBI WX PEIIEHUS C YY€TOM KPHUTEPUEB IKOHOMHUYECKOU 3(P(HEKTUBHOCTH,
UCITI0JIb30BATh UCTOYHUKH MaKPOIKOHOMHUYECKOWU HH(POpMAIINY; aHAIU3UPOBATH BO
B3aMMOCBSI3M YKOHOMHYECKHUE SIBICHHUS, TTPOIIECCH U MHCTUTYTHI HA MaKPOYPOBHE;
aHAM3UPOBaTh W WHTEPNPETUPOBATH JIAHHBIE OTEYECTBEHHOM U 3apyOekHOUN
CTAaTUCTUKA O MAaKpOIKOHOMHYECKHX TIPOIleccax W SBICHUSAX, BBISABISTH
TEHJICHITUY U3MCHEHUS MaKpPOIKOHOMUYECKUX TTOKa3aTelIel; OCYIIEeCTBIIATh BHIOOD
WHCTPYMCHTAJILHBIX CPENICTB JII 00OpaOOTKM MaKpPOIKOHOMHUYECKHUX JIaHHBIX B
COOTBETCTBHHM C ITOCTaBJICHHOW 3ajadycii, aHATM3UPOBAaTh PE3yIbTaThl PACUYCTOB U
00OCHOBBIBATh TIOJyUYECHHBIE BHIBOJIBI.
BJIa/IETh HABBIKAMU MOCTPOCHUS MAKPOIKOHOMHUUYECKUX MOJIEJICH; COBPEMEHHBIMU
MeTogaMu cbopa, 0OpaOOTKM M aHajgu3a MAaKpPOIKOHOMHYCCKHX JIaHHBIX;
COBPEMEHHBIMM METOJMKAMH pacyeTa W aHaJihu3a COIUATbHO-3KOHOMHUYECKHUX
noKaszaresyield, XapaKTepU3YIOIIUX SKOHOMHYECKHE TPOIIECChl W SBJICHHUS Ha
MaKpOypOBHE.



Conepxanue u CTPYKTYpa y4eOHOM M CIUTIIHHBI

Tpy TpynoeMKocTh
zoe (akazem. 9achl) Ca
MKO KonTakTtHas pabora | Mmoc
CTh MpernoaBaTelis ¢ TOSI
(3au 00yJaronuMuCs TeN
Hazpanue pazzgena AUCHUIIIMHBI oTH 06 Tk b Ce | Ja6. | sma
ma
bIC a IUA | MU paod. A
enu Ha | W/ | pab
HUI| pHI ap. oTa
bl) BUIBI
1 ;I/IHOTGSEI MOCTOSTHHOTO JIOXO/1a. 12 6 2 4
oTpeOJIeHNE B YCIOBHSIX
HeonpeAeNEHHOCTU: TEOPUS CIIydalHbIX
OJTyKTaHUH.
2 [Totpebnenue: sMnupuvecKme 12 6 2 4
MIPHIIOKCHUS U PACIITUPEHUS
MPOUJAEHHBIX TEOPHI.
3. Monenb neHooOpa3oBaHusl 1O 12 4 4 4

kanutanbHbiM akTuBaM (CAPM).
Moguens Jlykaca.

bupxeBoii Kypc U 3arajika IpeMUU 1o
4, | mp P P 11 | 4 | 4 3
akuusaM. BpemenHas cTpykTypa
MPOLEHTHBIX CTABOK.

5 Mopenp UHBECTUPOBAHUS C U3JIEPKKAMU 9 4 2 3
peryinupoBanus. MHBecTHpOBaHUE B
YCJIOBUSX HEOIPEAETIEHHOCTH,
HEOOpaTUMbIE UHBECTUIIMH U PEATTbHBIC
ONIMOHBI.

Teopema Moaunesau-Muuiepa. 9 4 2 3
Henocratku (pMHAHCOBBIX PHIHKOB, POJIb
aCUMMETpPUHU MHPOpMAIIH.

®opma NPOMEKYTOUHON aTTECTALUU - 9
9K3aMeH

UTOT'O 2 | 72 | 28 | 14 21

4, YueOHO-MeTOoAN4YeCKOe 0oOecriedyeHue CaMOCTOSITeIbHOM padoThI

Ha mepBoif nexkuum oOydaronmuMmcs OOBSBIAIOTCS YCIOBUS M TpPEOOBaHUS K
OCBOCHHIO JTUCIIUTIIIMHBI B COOTBETCTBUM C M30keHHBIMH B PIIJI. OGyuaromummcs
PEKOMEHAYETCS B pPaMKax KaXKIOW TEMbl O3HAKOMHUTHCS C MPEIJIOKECHHOMN
OCHOBHOHM JIUTEpPaTypOW, BBIMOJHUTh THUCHbMEHHO JOMAlIHUE 3aJaHusl ISl
MIPOBEPKHM YCBOCHUS MaTepuaia.

CyliecTBEHHYI0 YacTh CaMOCTOSATEIBHOM pabOThl O00YYaIOIIUXCS COCTAaBJISET
CaMOCTOATENFHOE W3Y4YCHHE YYEOHBIX ¥ HAyYHBIX W3JIaHUN, JIEKIIMOHHBIX



KOHCIEKTOB, PEKOMEHJOBAHHOM OCHOBHOW W JIONOJIHUTEIBHOM JIUTEPaTypHl,
MHTEPHET-PECYPCOB U IIP.

Jnsa  oOecniedeHHs CaMOCTOSITENIBHOM paboThl  00ydYaroIIMXCsl  pa3paboTaHbl
«MeTronnyeckue pEeKOMEHJALMKU IO OpraHMu3alMi CaMOCTOSTENbHOM padOThI
o0yJarommxcs», B KOTOPBIX OIMUCAaH MOPSAOK pabOThl C HAYYHOH JIMTEpaTypoil,
JaHbl PEKOMEHAAIMK 10 HaMHMCaHWI0 pedepaToB, 3cce, KOHCIEKTOB, PELEH3UH,
AHHOTALlUW, PELICHUIO KEUCOB U T.II.

5. (I)Ole:.I KOHTPOJIA U (l)OHIl OIICHOYHBIX CPEACTB AJA MPOBECACHUA TCKYIIECTO
KOHTPOJIA YCIICBACMOCTH A HpOMe)l(yTO‘IHOﬁ aTreCTalum 10 AMCOMIIVIMHE

5.1 lIpome:kyTOUHAS ATTECTAUSA
[IpoMexyTouHas arrecTalus Mo JUCHUILIMHE PEeIyCMOTpEeHa B (popMe IK3aMeHa.

DK3aMeHaIMOHHbIE 3a/1aHus (OPMHUPYIOTCS Ha OCHOBE MAaTEPHAIOB JAUCIUILIMHBI
W/WJIY TI0 TUITY JOMAIIIHUX 3aJaHuH.

5.2 Tekymmii KOHTPOJIb YCIE€BAEMOCTH 00YYAIOIIUXCS
Texymuii KOHTpOJb YCIEBAEMOCTH oOOydarommxcs (GopMHpyeTcss Ha OCHOBE
BBIIIOJIHEHHUS 3aJaHUI IPOMEXKYTOYHOIO 3K3aMEHa.

5.3 Ilpoumenypa ouneHWBaHUsI 3HAHWI, YMEHMii, HABHIKOB W (WJIM) ONMbITA
NAeSITeJIbHOCTH, XapaKTepu3yoIuX (popMupoBaHue KOMIIETECHIIM.

dopMUpOBaHUE OLIEHKH IIPOMEXKYTOUYHOM aTTeCTAlUN

Maxposxkonomuka - 4
[IpoMexyTOUHBIN dK3aMEH @uHANBHBIN JK3aMEH
(Midterm)
Bec (%) 30 70
KonnuecTtso 1 1

JlomaiHue 3aJaHus: HECKOJbKO (He Oosee 4) mOMAIIHUX 3aJaHuid, KOTOpPbIC
OyAyT BBIAAHBI CTYICHTAM MCKJIIOUUTENBHO VISl CAMOCTOSITEIBHOM MPAKTUKU U HE
OyAyT OLICHWBATHCS U BIMATH Ha OILICHKY 3a KypC.

Midterm u ¢uHaIBHBINA dK3aMEH MPOXOIAT B MUCHMEHHOW (Gopme B (hopmare
closed-book u cocrouT M3 HECKONBKMX TEOPETHUECKUX BOMPOCOB U HECKOJIBKUX
3aJa4, Ha KOTOpbIE CTYJACHTaM HYXHO J1aTh MUChbMEHHBIA pa3BEPHYTHIN OTBET CO
BCEMHU HEOOXOAMMBIMU JIJISl pEIICHUS 3a/1a4 BBIYMCICHUSIMU U MTOCTPOCHUSIMHU. Bo
BpeMsl HaNHMCaHUA CTYJEHTaM HE pa3pelaeTcs BBIXOAUTh W3 ayIUTOPHH, HO
MO>XHO 3aJlaBaTh BOIPOCHI IMpernojaBarento. JIMTeNTbHOCTh MPOMEKYTOYHOTO

OK3aM€Ha COCTaBJIACT 1,5 qaca, AJIUTCIIBbHOCTDH (I)I/IHaJIBHOFO JK3aMeHa: 3 yaca.
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Tak>ke cTylleHTaM pa3peniaeTcsi IPUHECTH ¢ cOO0M Ha (PUHANBHBIN 3K3aMEH JIUCT
A4, ucriiCaHHBIN C IBYX CTOPOH OT PYKHU.

Kpamkue MemooudecKue pekomeHdauuu no n002omosKe K IK3AMEHY !

[lonrotroBka K »JK3aMEHY W €ro pe3ylbTaTUBHOCTh TpeOyeT yMEHHs
ONTHUMAJIbHO  OpraHU30BbIBaTh CBO€ BpeMdA. MaeanbHO, €cClAM  CTYIEHT
NO3HAKOMUJICS C OCHOBHBIMH TMPEACTABICHUSMU U TOHATHSMU Kypca B
ayJUTOPHOM IIpOLeCCe M3Yy4YEHUs AMCLUUIUIMHBIL. Torna moJAroTroBka K 3ayeTy 0
KOHTPOJIBHBIM BOIIPOCaM I03BOJIMT CUCTEMAaTU3MpPOBAaTh MaTepuajl U IIyOKe ero
YCBOUTb.

Paboty nyuine HauyumHaATH C pacHpEleNICHUs IMPENTIOKEHHBIX KOHTPOJIbHBIX
BOIIPOCOB 10 pa3jesiaM U TeMaM Kypca.

3areM HEOOXOAMMO U3YyYUTh PEKOMEH/I0BAaHHBIE TEOPETUUECKUE UCTOYHUKH
(KOHCHEKT JEeKUUH, yUeOHUKH, MOHOTpa(Uu, CIANIBI K JEKLIUAM).

[Ipy wu3ydeHun Marepuana CIEQyeT BBIACISITh OCHOBHBIE IOHATHS H
ONpENENCHHS, MOXHO KX 3aKOHCIEKTHUPOBATH. BbIJENeHHEe OMOPHBIX MOHATHI
JaeT BO3MOXHOCTh CHCTEMATH3UPOBAaTh MPEJACTABICHUS MO IUCLUUIUIMHE W,
COOTBETCTBEHHO, PE3YJIbTATUBHEE MOJATOTOBUTHCS K IK3AMEHY.

DK3aMeH MpOBOAMTCS B NUCBMEHHOM (opMme, B pe3ysbTaTe KOTOPOro
CTYJEHT JIOJDKEH peIIWTh TMOCTaBJICHHYIO 3aJadyy M apryMEHTHpPOBaTh
IIPaBUIBHOCTh PEIICHMS. YCIEIIHBIM OTBET Ha 3K3aMEHALMOHHBIA BOIIPOC
IIPEAIoaraeT Mpouecc MpoayMbIBaHUS JJOTUKH M3JI0KEHUS MaTepraa.

5.4. MeToanyeckne MaTepHAJIbI 1O MPOIeAyPe OLeHNBAHMUS

Onenka paboOThl OOYYaIOIIMXCS TPOU3ZBOAUTCS, UCXOJs W3 O0OIIeld CyMMbI
OannoB, HaOpaHHBIX B TeueHUe Kypca. s OleHUWBaHUS YPOBHS OCBOCHMS
MaTepuaa 1Mo AUCHUTUIMHE UCIOIb3YETCs CIIEAYIONIas IIKaia OICHOK:

1)  TIpomexyrounsiii 3x3ameH 30%
2)  ®unanbHbBIN 3k3aMeH 70%.
OuHaNBHBIA W TPOMEXKYTOUHBIM HSK3aMEHBI TpoxoasT B ¢opmare «closed-

book». Takke B TeueHHe Kypca OyJeT HECKOIBKO JOMAITHUX padoT, KOTOPhIC HE
OyAyT OLIEHUBATHCA.

Ope3 = 0.3 * Ony + 0.7 * Osxs
HpI/I OLICHKE 3HAHUH HA MMCbMEHHOM JK3aMeHe YUYUTBLIBACTCH:

1. YpoBeHb BiaicHUS TEOPETUIECKOM 0a30i TUCITUTIIIMHBI, TPaBUILHOCTD
(bOpMYITMPOBKH OCHOBHBIX MOHATHIA U TIOHUMAHUS 3aKOHOMEPHOCTEH mpu
pELICHUY 3a1a4.

2. YMeHUe pelnTh MOCTaBJICHHBIC 3a7a91 32 OTPAHNYCHHBIN TIPOMEKYTOK
BPEMEHH.

3. Jloruka, CTpyKTypa ¥ TPaMOTHOCTh MUCbMEHHOTO M3JI0KEHUS PEIICHUS 3aJa4H.



4. Ymenue o00OOCHOBaTh NPAKTHUECKHUE PE3YNbTAaThl C TOMOMIBIO TEOPUU U
MOATBEPJIUTh TEOPUIO C MOMOIIBIO MPOBEJECHUS MPAKTUUYECKUX HMCCIEIOBAaHUN U
HEO0OXOIUMBIX BBIUMCIICHUH.

5. Ymenue penatb 000OILIEHUS U BBIBOJABI OTHOCUTEIHHO TMPAKTUYECKUX
pe3ynbTaTOB U HAYYHOU JIUTEPATYpPhl, IPEAI0KEHHON K MPOYTECHHUIO.

I[JDI MOJIYUYCHHNA OLUCHKU «OTJIHUYHO» CTYIACHT JOJIZKCH!

- IPOJIEMOHCTPUPOBATH CBOOOIHOE BJIaJCHHE MPOTPAMMHBIM MaTEPHAIOM;

- YMEThb T'PAMOTHO IMOJIb30BATHCS TECOPETHUYECKUM MaTEpPUAIOM NIPU PEIICHUU
3a/1ay;

- MPaBUJIBLHO (POPMYIHMPOBATH OMPEEICHUS MPU UCIIOIb30BAHUU UX B PEIICHUU
3a/1a4 U OTBETE HA TEOPETUUYECKUE BOIIPOCHI;

- TMPOJIEMOHCTPUPOBATH YMEHHUS CaMOCTOATENbHONW paboThl C HAYYHOU
JUTEPATypOr U HEOOXOIUMBIM MPOTrPAMMHBIM 00ECIICUEHUEM;

- YMETh PEIIUTh OCTABJICHHBIE 3a/1a4U U ClieJIaTh 000OCHOBAHHbBIC U YOSAUTEIbHBIC
BBIBO/IbI HA OCHOBE MOJIYYEHHBIX PE3yJIbTaTOB.

I[JUI IMNOJIY4YCHHS OLICHKH «XO0pPOoII0» CTYACHT NOJIKCH:

- TPOJEMOHCTPHPOBATH JIOCTATOYHO CBOOOJHOE BJIAJCHHE IPOTPAMMHBIM
MaTepHaIOM;

- YMETh JOCTATOYHO T'PAMOTHO IOJBh30BATHCA TEOPETUUYCCKUM MATEPUATIOM TIPH
pEIICHUH 3a/1a4;

- MPOJAEMOHCTPUPOBATH 3HAHWE OCHOBHBIX TCOPETHUYCCKUX TIOHITHH W
OTIPEICIICHUI TUCIUTIINHBI IPU PEIICHUH 3a/1a9;

- TPOJEMOHCTPHUPOBATH YMCHHE OPHUCHTHPOBATHCA B HAYYHOM JHTEpaType H
HEO0OXOIMMOM MPOrPAMMHOM 00CCIICUCHUH;

- yMeThb pCIIUTh 3HAYUTEIBHYIO 4YacTh 3aJad M CACNaTh JOCTaTOYHO
000CHOBaHHBIC M YOS IUTEIbHBIC BEIBOJIBI HA OCHOBE TOJTYYSHHBIX PE3yJIbTaTOB.

I[JISI MOJIYYCHH S OLICHKU «YAOBJCTBOPUTECJIABHO0» CTYACHT JOJIKCH:

- IPOJIEMOHCTPHUPOBATH 00IIIee 3HaHNE MPOTPAMMHOTO MaTepHara;

- YMEThb BOCIHOJIb30BaThCSl TEOPETHUYECKMMH OCHOBaMH IPOMJIEHHOIO Marepuaia
IIPU pELIEHUU 3a/1a4;

- IPOAEMOHCTPUPOBATh OOIIee BIAJCHUE MOHATUWHBIM aIapaToM JTHCUUILINHbBI
JUTsl IOHUMAHMSI POLECCOB, MPOUCXOJANINX B 3a1a4ax;

- 3HaTh OCHOBHYIO PEKOMEHAYEMYIO POTPaMMOM HAay4HYIO JINTEPATYpy U BIAJETh
azaMM pabOThI C HEOOXOJUMBIM MPOrPAMMHBIM 00€CTICUEHUEM;

- YMETh pelllaTh 3HAUUTEJIbHYIO YacTh 3a]1a4.

OHCHKa «HEYAOBJICTBOPUTEC/IbHO» CTABUTCA B CJIydac:

- HE3HAHMS 3HAUYUTEIbHOM YacTu MMpOorpaMMHOI'0 MaTcpuralia,



- HEYMEHUS MOJb30BaThCAd TEOPETUUYECKUMU OCHOBAMM MPOWUJIEHHOTO MaTrepuasna
[P pelICHUU 3a]1a4;

- HETIOHUMaHUS MPOUCXOIAIINX B 3a/1a4ax MPOIECCOB;

- He3HaHMs TpeOyeMOoWl Hay4yHOW JHUTEepaTypbl U HEYMEHHs paboTarh C
HEO0OXOMMBIM MTPOTPAMMHBIM 00ECIIEYeHUEM;

- HEYMEHUS peliaTh 3HAYUTENIbHYIO YaCTh MTOCTABICHHBIX 3a]1a4.

5.5 ®oHA OLIEHOYHBIX CPEACTB
@DOHJT OILICHOYHBIX CPEJACTB IPOMEKYTOYHOW aTTECTAIlMd M TEKYIIETO
KOHTPOJISL YCIIEBAEMOCTH 00YyJaroImuxcsi (GOPMHUPYETCS M3 THIIOBBIX KOHTPOJIBHBIX

3aJlaHui K 9K3aMeny, midterm u qomamHux 3a1aHui.

IIpumepsl 3a1aHUIi, KOTOPbIe MOTYT BCTPETHThLCSI Ha IK3aMeHe, Midterm wiun
B JIOMAIIIHEM 3aJaHNH:

3amaua 1. ToBapbl LINTEJILHOT0 M0JL30BaHuda PIH.
[Ipennonokum, 4YTO MPEANOYTEHUS NOTPEOUTENIsI B OTHOIIEHWU TOBApPOB

JUTUTEILHOTO TOJb30BaHUsI MMEIOT BHJ (MHBIE TOBaphl HE paccMaTPUBAIOTCS B
nanHoit Mmogenn) Eg X iz, ,{?tu(St], rne S, = (1 —6)S,_; + ¢, u S;— 3anac TOBapOB
JUIUTEIBHOTO MOJb30BaHUs, €y — KOJMYECTBO KYIUIEHHBIX TOBAPOB JJIUTEIBLHOIO
nonb3oBanus. IloTpeOutenu wuMEOT AOCTYNN K (UHAHCOBOMY pBIHKY 0€3

OrpaHUYCHUM 10 3aiiMaM. 3apaboTHas IJiaTa paBHA ¥: U SIBISETCS €IUHCTBEHHBIM

1) Tlokaxwure, U3 OIOPKETHOIO OrPAHUYCHUS M YpPAaBHECHUEC HAKOIUICHHS
CIIEYET:

& ~ -
Ay = 1) (&3-S, (1-52)),

1+r

rae A; = Ay + 51 (1 — &). Bol MoxkeTe MHTEpIPETUPOBATL 1 — (:) KaK
'

TEHEBYIO CTOMMOCTH apeHIbl €IUHHMIBI JAOITOBPEMEHHOro Omara m A; —

HOBOE 0o0I1ee 0J1arocoCTOSTHUE.

BeImuimmTe 3ajady MaKCHMM3aldd, C KOTOPOM CTaJKMBAaeTCs areHT B

yenousax A;. IMokaxkuTe, 9TO yCIOBUE IEPBOrO MOPSAKA JJs ONTUMYyMa

paBHO

u'(S;) = BREU (St44)

2) ITlokaxwute, uto eciu U kBaaparuuna u f(1 +71) = 1, 1o u3 naiinennoro B
myHKTe 1 ycloBus mepBoro mopsiaka cuenyet, uto Ac, = uy — (1 — &)u,_y,
TO €CTh HOBOBBeaeHHs B morpeOiiennun umeor MA(L). CpaBaute c



TUIIOTE30M  cllydaiiHOro  OnyXaaHus  JJis  MOJEIM C  TOBapaMu
HEJIUTEJILHOIO 10ab30BaHusl. OOBSICHUTE.
3agaua 2. Mogeas gepeBa Jlykaca.
PaccmMoTpuM 3KOHOMUKY € perpe3eHTaTHBHBIM ar¢HTOM, B KOTOPOM clydaitHOe

KOJIMYECTBO CKOPOIOPTSAIIETrocs ToBapa V: magaeT ¢ GpyKTOBOTO JAepeBa KaXKIbIi
nepuon . KomuuecTBO TOBapa BBIPAXKACTCS CTOXAaCTHUUECKUM IPOIIECCOM
log (y.) =log y._1 + €;, roe WOk €; HMeeT HOPMAJbHOE pACIpEEICHNE
N(0,c?).

ATEHT  MakCUMHU3HUPYET CBOIO  OXHAaeMyl0  (QYHKUHUIO  TOJE3HOCTU
Et{z_fite‘g‘:s‘ﬂu(csj}, rne 6 >0 ypoBeHb BpeMEHHBIX NPEANOYTECHHUIA.
[Ipeanonoxum, 4To CyIIECTBYET KOHKYPEHTHBIM (DOHAOBBIA PBIHOK, HA KOTOPOM
JIOM MOTYT TOProBaTh akIUsAMHU (PYKTOBOTO JE€pEBa, IIEHA KOTOPBIX B MEPUO]
L paBHa D:. IIpu 3TOM, €cinu BBl NOKyHaeTe akUWIO B mepuoae L, CBOM IEpBBIi
JUBMIEH]] BbI IIOJYy4YHTE B epuoze ¢ Homepom &+ 1,

1) TMokaxwure, 4TO MOTPEOUTENH OyIET BHIOMPATh ONTHMAIBHBIC ITAHBI CBOETO
YCIIOBHOTO MOTPEOJICHNS Ha KaXAYI0 AaTy CIEAYIOIUM 00pa3oMm:

p.u'(c,) = e? E{(Vis1 + Des 1)“1@7& )}

2) HOKa}KI/ITC, YTO paBHOBCCHAA IICHA ACPCBA PABHA!

L=al

o) W ()
p: = E; ZEE{S 2 ¥

I 5
w v
s=i+1 I:}t]

OOBsICHUTE TIOTYyYEHHBIE PE3YyIbTaTHI.

gt”¥
3) Ipeanonoxum, uro ulc)= -
IPEATOIOXKEHNS O HOPMAIBHOM OAMHAKOBOM HE3aBUCHMOM PacIIpeae/ICHHN

_ LRt A
MOKOB €; ciexyer mans S >t E, {}fjl Vg5 0

g y>0.  Ilokaxwure, dYrOo U3

}. (ITonckaska:

UCTIONIb3YHTE CBOMCTBO JOrapu(PMHUECKU-HOPMAIBLHOTO PaCIpeIeICHHS;
ecnu e~N(g,0%), T0 € umeer  norapupMUUECKH-HOPMAILHOE

iz
pacmpenenenue ¢ E(e®) = e#™z7 )

6. YueOHO-MeTOAMUYECKOE U pecypcHOe o0ecnedyeHue U CHUIINHbI
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5. CmpaBouHO-00pa3oBatesbHbIM caiT "Economicus™ http://www.economicus.ru/

6. DJIEKTPOHHBIN apXHB 3apyOeKHBIX )KYpHAIOB WWW.|StOr.org

PecypcHoe obOecIieyeHue:

OdunmanbHbeiii calT MunuctepcTa punancos PO http://www.minfin.ru/
Odunmanbhbiii cailt [lentpansaoro banka P® http://www.cbr.ru/
Odunmaneuelii caiit PoconsneckoncanTunra http://www.rbc.ru/
Odunmansuerii caiit Poccuiickoit Komuternu ayuropo Www.rkanp.ru
CrpaBo4HO-00pa3oBartesbHbIi callT "Economicus” http://www.economicus.ru/
HNuTtepHeT-pecypc s IpOBEPKH TEKCTOB Ha muiaruat https://plagiarism.org/
CIIC «Koncynbrant [Limrocy» http://www.consultant.ru

RUSLANA, 6a3a nansabix o kommnanusix Poccuu, Ykpaunsl, Kazaxcrana, ¢
JNETATM3UPOBAHHON OTYETHOCTHIO 3a 10 mocineHux et
https://ruslana.bvdep.com/version-20181030/home.serv?product=ruslana
"Bemomoctu "Vedomosti" www.vedomosti.ru

Thomson Reuters Eikon - nadopMaIimoHHO-aHAIMTHYUECKUH TEPMHUHAT ¢ Oa3aMu
naHHBIX https://www.thomsonreuters.com/en.html

DNEeKTPOHHBINA apXUB 3apyOEKHBIX KYpHATIOB  WWW.|Stor.org

ScienceDirect

Polpred.com

HTTP://www.uisrussia.msu.ru

/. MaTrepuajJbHO — TeXHH4YeCKOe U HH(PoOpPMaAIIMOHHOE 00ecTiedeHue
o0pa3oBaTeJIbHOI0 MpoLecca Mo AUCHUIIUHE

YyeOHble ayauTOPUM /ISl TPOBEACHUS 3aHATHI JIEKIHOHHOIO THNA —
YKOMILUICKTOBAHbI ~ CIECIUATM3UPOBAHHON (y4eOHOI) Mebenbio, 000pYyI0BaHbI
KOMIBIOTEPOM,  HMEIOIIUM  BBIXOJ B  HMHTEPHET, BHUIACOMPOCKIIMOHHBIM
o0opy/oBaHMEM 11 MpPe3eHTAlMid U y4yeOHbIX (UIBMOB, CpeACTBaMHU
3BYKOBOCIIPOM3BEJICHUS, OKPAaHOM, MAapKEpHOM JIOCKOM ¢  Mapkepamu,
TEMaTUYeCKUM Ha0OpOM CJaioB, COOTBETCTBYIOIIMM pabodeil mporpamme
JTUCHUIINHBI.

Y4eOHble ayTUTOPUM /IS IPOBEIEHUsI 3aHATHII CEMUHAPCKOT0 THIIA, a TAKKe
AJsl TPYNNOBBLIX W WHAMBUAYAJIbHBIX KOHCYJbTAUMM, JJs1 MPOBedeHHS
TEKyIIero KOHTPOJIA M TPOMEKYTOYHON AaTTecTalliM — YKOMIUIEKTOBAaHBI
CIeUAIM3UPOBAHHOMN (yueOHOIT) MeOebl0, MyJIbTUMEIUINHBIM 000pYI0BaHUEM, a
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TaK)K€ TEXHUYECKUMHU CPEICTBAMH OOYYEHUS, CIYKAIIMMH JJIs1 TPECTABICHUS
yaeOHOM nHpOpMAIIU, MAPKEPHOU JIOCKOM ¢ MapKepaMHu.

Ilomemenue s  €CaMOCTOSAITEIbHOW  paGoTBl —  YKOMIUIEKTOBAHO
CHeUaIn3upoBaHHON (yueOHOM) MeOesblo, OCHAIIIEHO KOMIBIOTEPHON TEXHHUKOM
C BO3MOKHOCTBIO TIOAKITIOYCHHS K ceTu «VHTepHeT» u 00ecreyeHo JOCTYIIOM B
AJIEKTPOHHYIO HH(OPMALIMOHHO-00Pa30BaTENbHYIO CPEAY OpraHU3aIIH.

IHomemenue 1Jis XpaHeHUsI U NPOPUIAKTHYECKOT0 00CTY:KMBAHUS Y4eOHOTO
000pYA0BAHMA — YKOMIUIEKTOBAHO CIIEHUATN3UPOBAHHON MEOEIbIO JIJIs1 XpaHEHMSI
000pyZI0BaHUS U TEXHUUECKUMU CPEJICTBAMH JIJISl €r0 00CTyKUBaHUSI.

Heo0xoaumoe nporpaMmMHoe o0ecneveHue:

Onepanmonnas cucrema: Windows 7, Windows 10

Oducuerie nporpammsl: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

Wutepuer-opaysepsi: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AnTuBupycHbie iporpammel. Kaspersky Endpoint Security

[Mporpammer nepeBoquuku: Google translate, Yandex translate

ApxuBaTopsl: 7-ZIp

8. MeToauyeckue peKOMeHAAIMHU 10 00Y4eHHIO JIUI] C OTPAHUYEHHBIMU
BO3MOKHOCTSIMH 3/10POBbSI

B cooTtBercTBUM ¢ MeToanueckumu pexkomeHaanusiMu MunoOpuayku P® (ytB. 8
anpens 2014 r. Ne AK-44/05BH) mpenmosiarae€Tcsi MCIOIb30BaTh COLUAIBHO-
aKTUBHbIE M pe(IECKCUBHBIE METO/bl O0yUYEHHUS, TEXHOJIOTUU COLUOKYJIbTYPHOU
peadwIMTallud C LEJIbI0 OKa3aHUs IOMOIIM B YCTAHOBJIEHUM MOJHOIEHHBIX
MEXJIMYHOCTHBIX OTHOIIEHWN C JPYTMMU CTYJIE€HTaMH, CO3JAaHHH KOM(OPTHOTrOo
MICUXOJIOTUYECKOr0 KJMMaTa B cryaeHudeckoi rpynme. [logbop u paspaborka
y4eOHBIX MaTepHaJIOB MPOU3BOIITCS C YUYETOM TMPEJOCTABJICHUS Marepuaia B
paznu4HbIX opMax: ayIualbHOMN, BU3YATbHOM, C UCIIOJIH30BAHUEM CIEIIUATBHBIX
TEXHUYECKUX CPEJICTB U MH(POPMAITMOHHBIX CHCTEM.

OcBoenue muctuiuiabl gunamu ¢ OB3 ocyiiectBisieTcss ¢ HMCMHOIb30BAHUEM
cpenctB oOydeHHs OOIIero M CHEUUaIbHOrO Ha3HauyeHHs (IMEPCOHAIBHOTO H
KOJUIGKTUBHOTO  MCHOJb30BaHMs). MaTepuallbHO-TEXHUYECKoe obecreueHue
npeaycMaTpuBaeT NpUCocoOIeHne ayAuToOpul K Hyx1am jun ¢ OB3.

dopma MPOBENICHUS aATTECTAllMU JISI CTYACHTOB-WHBAJIUIOB YCTAHABIMBAETCS C
YU4E€TOM HHJIUBUIYaJbHBIX NCUXO(PU3NYECKUX OcoOeHHOocTed. (s CTyIaeHTOB ¢
OB3 mnpenmycmarpuBaeTcs jgoctynHas ¢Gopma TMPEAOCTaBICHUS — 3aJaHHM

OLICHOYHBIX CPEJICTB, 3 UMCHHO:
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° B TICYATHOW WJIM DJIEKTPOHHON (opMe (sl JIUIl C HAPYIICHUSIMU OTMOPHO-
JIBUTATEIHLHOTO anmapara);

° B Me4YaTHOM (opMe WK 3JIEKTPOHHOU GopMe ¢ YBETUUYEHHBIM HIPUGTOM U
KOHTPACTHOCTBIO (7151 JIUI] C HAPYIICHUSIMH CITyXa, PEUH, 3pEHUs);

° METOJIOM UYTEHHUS aCCHCTEHTOM 3aJaHUs BCIyX (7S JIUIl C HapYHICHUSMH
3peHHS).

CryneHTaM ¢ WHBaJUJIHOCTHIO YBEIMYMBACTCS BPeMs Ha TOJTOTOBKY OTBETOB Ha
KOHTPOJIbHBIE BOMPOCHL. [[Is1 TakuX CTYIAEHTOB MpeayCMaTpHUBACTCS JOCTYITHAs
¢dbopMma npenocTaBieHUs] OTBETOB Ha 3a/1aHUsA, @ HMEHHO:

° NUCHPMEHHO Ha Oymare wid HabOpOM OTBETOB Ha KOMIIbIOTEpE (IS JIUILL C
HApYIICHUSAMH CIyXa, Peun);

o BBI60pOM OTBCTa M3 BO3MOJKHBIX BAapHAHTOB C HCIIOJIB30BAHHUEM YCIYyT
aCCUCTCHTA (,Z[JBI JII ¢ HAPYIICHUAMHA OIIOPHO-ABUI'aTCIIBHOI'O annapaTa);

° YCTHO (7 JIMIl C HApYUICHUSIMU 3pEHUsS, OMOPHO-IABUTATEIILHOTO
amnmapara).
[Ipu HeoOXoauUMOCTH JUIsi OOYYalOIIMXCS C HWHBAJIMWIHOCTBIO MpOIEaypa

OLCHUBAHUS PC3YJIbTATOB 06y‘-ICHI/I}I MOJKCT ITPOBOJAUTHCA B HCCKOJIBKO 3TAIIOB.
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