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TexHu4deexktt-aHarniu3 Ha pbiIHKe UeHHbIX bymaz, 8 cemecmp

Tepunana and AMarHoCTn4ecKoro TeCtmpoBaHusd

MarHOCTN4eCKoro TeCtTupoBaHusa no ANCUUMNIINHE.

Koo, HanpaeneHue
no02o0moskKu 38.03.01 SKOHOMUKA
HanpaeneHHocmb @uHaHchl U Kpedum
(npocbursib)
®opma o0byyeHusi OyHas
Kagpedpa- @uHaHco8, 0eHeXXH020 obpaweHus U kpeduma
paspabomyuk
Bhbinyckarouw,asi @uHaHco8, 0eHeXXH020 obpaweHus u kpeduma
Kkaghedpa

[lnarHocTtnyeckoe TectupoBaHue, 8 cemecTp

NMpoBepsieman 3apaHune BapuaHTbl oTBETOB Twun Kon-Bo
KOMMeTeHuus CNOXHoOCTK | OannosB 3a
BOMnpoca | NnpaBuUJIbHbIN
oTBeT
MK-5 K kakown rpynne a. mopgenwu nepenoma Hunakunin 2
Mogenen TEHAEHLUUMN;
rpadunyeckoro 6. mogenm
cnocoba noaTBEPXAEHUSA
TEXHUYECKOro TEHOEHUMMN.
aHanusa
NPUHaANEXUT
Mozenb «aBonHas
BEPLUNHAY:
MK-11 CTOoN-NnUMUTHbIN a. npukas HavaTb Hnakunn 2
npukas Ha NoKynky npogaBaTb, Kak TONbKO
LeHHon Gymarm no LeHa nogHnumeTcsa oo
ueHe X — 3T0: YPOBHSA X, HO He BbllUe
ueHbl Y, rge Y > X;
6. npukas HayaTb
NoKynaTb, Kak TONIbKO
LieHa onyctuTcs Ao
YPOBHSA X, HO He HUXe
ueHbl Y, rge Y < X;
B. NpuWKa3 HayaTb
NoKynaTb, Kak TONIbKO
LeHa nogHMMeTcs 4o
YPOBHSA X, HO He BbllLe
ueHbl Y, roe Y > X.
MK-5 BasncHbIM akTMBOM, |a. obnurayuu; Hwn3kunn 2
nexawwum B ocHoBe | 6. cBom;
doMHaHCOBOro B. AparoueHHble




dbHYEPCHOrO
KOHTpakTa, MoryT

MeTannbl;
aKkumu;

ObITb: 0. OHOOBbIN UHAEKC.

MK-11 B TexHunyeckom a. (pvHaHCOBbLIN aHanu3 Hwuskuin
aHanmse 9MUTEHTAa;
NCMONb3YyHTCA: 6. ocumnnAaTopbl;

B. MakKpO3KOHOMUYECKUI
aHanus,;

r. CKonb3siwume cpeaHue;

4. TpeHaoBble Mogenw.

MK-5 ®broYepCHbIn a. B OOHOCTOPOHHEM Hwuskuin
KOHTpaKT nopsgke nokynartenem;
NMKBUOMPYETCA: 6. B OAHOCTOPOHHEM

nopsigke NnpoaasLOM;
B. NyTeM 3aKkroyeHus
odceTHOM caenkn
(koHTpakTa);
r.  pac4yeTHOW nanaTomn.

MK-11 Onpepgenutb a. 0,44 CpegHun
KO3 mLMnEHT 6. 0,88
LWapna, ecnu B. 1,23
WU3BECTHO, 4TO r. 2,13
AOXOAHOCTb
oLEeHMBaeMoro
nopTdensi/aktmea —

6,88;
AOXOOHOCTb
©e3puncKoBoro
BrioxeHusa — 1,15%;
cTaHgapTHoe
OTKINOHEHue
AOXOOHOCTU
OL,eHMBaeMOoro
noptdens ot
AOXOOHOCTU
©e3pncKoBoro
BroXeHug — 13.

MK-5 CpegHsist npubbinb ¢ | a. 0,90 CpenHui
y4yeToM 6. 0,53
penHBeCTUPOBaHUS B. 0,22
coctaBuna 14 000a. | r. 0,1
€., YCpeaHEHHOe
CHUXeHne
CTOMMOCTU aKTUBOB
3a rog coctasuna
26 000 p.e.

Onpepgenutb
KoahpuUneHT
npuobLINN.

MK-11 NocnegHas ueHa a. 1,14 CpenHun
3aKpbITNA 6. 1,5
"[asnpom", akuus B. 1,8
0ObIKHOBEHHas r. 0,5

(GAZP) coctasnsert
243,9 pybnen. Llena
3aKpblTna 9 AHEBHas




coctaBnseTt 212,5
py6nen.
Onpenenutb TeMnN
M3MEHEeHUn 9-Tn
AHesHon ROC)

MK-5

PaccunTtatb rogosoe
OTHOLLEHME
NPUBLINB\YObLITKK,
€CNN U3BECTHO, YTO
cpeaHee
apudmeTundeckoe
ro4oBbIX NPUbLINEN
aKTUBa COCTaBnseT
30 000 a.e.,
cpeaHee 3HavYeHue
MaKCUMarbHbIX
rogoBbIX NageHun
npuobLINK
coctaBnsieT 38 000

A.e.

nw oD

0,90
0,80
0,78
0,2

CpeaHun

MK-11

Onpegenutb
cpegHerogoByto
NpubbINb akTmBa C
y4yeToM
pPenHBECTUPOBAHUS,
€CInN U3BECTHO, YTO
cTapToBas
CTOMMOCTb aKTMBa
pasHa 3000 g.e.,
AOXOAHOCTb B
NnpoLEeHTax C y4eToMm
penHBECTUPOBAHNSA
npoueHToB 10%,
KONMYeCTBO feT,
Nnosib30BaHUs
aKTUBOM COCTaBnsaeT
2 roga.

nw o

3500
3900
3630
4000

CpeaHun

MK-5

Camas nocneaHsas
LileHa 3aKpbITUs
"MarHuT", akuusa
0bbIKHOBEHHas
(MGNT) 5 629
pybnen. LleHa
3akpblTna 10 gHen
Hasag pasHa 5
601,5 pybnen.
Onpepgenutb
ocunnnAaTop
CKOPOCTM pbIHKa.

nw o

27,5
30
40
50

CpenHui

MK-11

NocnegHasa ueHa
3aKpbITUSA
"HedTaHas
KOMnaHus
"PocHedTb", akums
0b6bIKHOBEHHas
(ROSN) paBHa

nw o

1,4
1,02
1,6
1,8

CpenHuni




372,05 pybnen.
LleHa 3akpbiTna 15-
TW gHewn Ha3ag
paBHa 362,5
py6nen.
Onpegenutb
ocuMnnATop Temna
nameHeHun (ROC).

MK-5

CpeaHee 3HaveHune
NONOXUTENbHbIX
M3MeHeHnn LueH 14-
TN OHEBHOIO
nepmoaa 3akpbITus
"CbepbaHk Poccun",
akums
0b6bIKHOBEHHas
(SBER) paBeH 1,26.
OnpenenuTtb NHOEKC
OTHOCUTENbHOWN
cunbl (RSI).

nw o

25
30
55,76
80

CpeaHun

MK-11

Onpegenutb
3KCMOHEeHUNarbHyo
CpeaHIo
ckonb3swyo (EMA),
€CINN U3BECTHO, YTO
crnaknearoLmm
dakTtop paseH 0,33,
TekyLlada ueHa
cocTtasnset 290
pybnen,
npegbigywee
3Ha4yeHne EMA
coctasnsiet 300.

nw o

300
400
277
500

CpeaHun

MK-5

Onpepgenutb
nokasaTenb
MOMEHTYM (B
npoueHTax), ecnum
M3BECTHO, 4YTO
TekyLlada ueHa
3aKpbITUSA
coctasnset 300
pybnen, ueHa
3aKpbITNA 9-n
nepuoaoB Hasag
coctaBnset 250
pybnen.

Sw o

120
200
300
80

CpepgHui

MK-11

Makcnmym 3a N
nepmoaoB paBHa
205 pybnen,
MUHMMYM 3a N
nepuoaoB paBeH
180 pybnen, ueHa
3aKpbITUS TEKyLLEero
nepuwoga pasHa 190
pybnen.
Onpepenutb

nwop

200
300
400
40

Bbicokui




CTOXaCTU4YECKUmn
ocuunnarop (B
npoueHTax).

MK-5 Onpegenutb a. 25000 Bbicokumn
dyHKUMIO 6. 30 000
HaKoMNeHus, ecnu B. 13333
M3BECTHO, YTo ueHa | r. 40 000
3akpbITUSA pasHa 400
pybnen,

MUHUMarnbHas LeHa
coctasnsieT 300
pybnen,
MakcMmarnbHas LeHa
nepuoaa
coctaBnsieT 420
pybnen, o6bEm
TOpProB coctaBnsieT
20 000.

MK-11 MoaTesepxaeHnem a. YMeHbLlUeHne obbema Bbicoknin
durypbl «ronosa u TOProBNK NP NOBbLILLEHUN
nneyn» ABnsaeTca: LEeHblI;

6. pocTt o6bema Toproenu
NPWY CHUXXEHUWN LEHbI;

B. YMeHbLUeHne obbema
TOProBNN NPU CHUXEHUN
LEeHbI;

r. poct obbema Toproenm
NPV NOBbILLEHNN LIEHBbI.

MK-5 Cton-npukas Ha a. npukas nokynaTb, Kak Bbicoknn
NOKYMKY LIeHHON TONbKO LieHa
Oymaru no ueHe X — NOOHMMETCS 40 YPOBHS
3TO: X,

6. npMkas nokynaTb, Kak
TONbKO LieHa onycTuTcs
00 YpOBHSA X;

B. NpuKa3 npoaasaTb, Kak
TONbKO LieHa onycTuTcs
00 ypoBHS X;

MNK-11 Mpu a. «MepgBexbem Bbicokumn
nepsomn noet NOTrMOLLEHNN .
KopoTKasd oenas | 6. «BbblMbeM nornoweHnn»
cBe4va, a BTopon — | B. «MefBexbem
ANVHHasa 4epHas, U nageHnem»
ecnnm  NocMOTpPEeThb, | I. «bblubem nageHnem»
TO Teno JieBoun
CBeYM BHyTpU Tena
npaBon CBEYM.

‘B Tabnuuy HeoGXxoOuMMO BHECTM BOMPOCHI B COOTBETCTBMM CO CTPYKTYPOM ANArHOCTUYECKOro
TecTa (25% - BONPOChl HU3KOrO YPOBHSA CNOXHOCTU (HEe MeHee 5 wTykK); 50% - BOnpoCbl CpeaHero
YPOBHS CNOXHOCTU (He meHee 10 wTyk); 25% - BONPOCHI BLICOKOrO YPOBHS CITOXXHOCTU (HE MEHee
5 wryk).






