YTBEPXIEHO
HAa 3aC€aHUU DKCIEPTHOIO COBETA

JIaGoparopuu arOPUTMOB U TEXHOJIOTHI aHAJIN3a CETEBBIX CTPYKTYP
[Tporoxom ot 01.11.2011 Ne 2011/1

Conep:kanue NpoBOAUMBIX HAYYHBIX HccaenoBanuii jadoparopun JIATAC

B2011r.

TemaTuka ucciaenoBanuii B 2011 rony: Mogesn, ocHoBaHHbIe Ha Teopuu rpadoB s
aHaJM3a NoBeJdeHUus (POHAOBBIX PHIHKOB, MPEACTABJIEHHbIE 00JbIIMMHU IPpadamu

1. C60p M aHaJIu3 MOJCJIbHBIX JaHHBIX O Pa3JIMYHbIX (bOH,Z[OBBIX PBIHKaX C LEJIbIO
IMPOBEPKH, ITPEACTABIIACTCS JIU KIIMK PBIHOYHOI'O rpa(pa C IIOMOIIIBIO KJIaCCOB ICHHBIX
6yMar, B TOM 4HUCJIC:

a.

OneHka pa3sMepoB U INIOTHOCTEN COOTBETCTBYIOLIETO PHIHOYHOIO Ipada ¢ LebIo
IPOBEPKH, KaKU€ U3 U3BECTHBIX MO/ ONTUMHU3ALUU (MOAEIIH
MaTeMaTHYECKOTO MTPOrPaMMHUPOBAHUS HITH TEOPETHKO-TpadoBEIe) OyayT
HOJIE3HBI JJIS IOCTPOEHUS BCEX MJIM ITOYTH BCEX P MOJIHBIX HOArpadoB
(kJ1acTepoB) B ppIHOYHOM Tpade.

[TpoBepka, siBiseTCs 1M HAOOP P KIACTEPOB, HAHAECHHBIX IyTEM PELICHUs
COOTBETCTBYIOLIEH 3a7]a4M O P-MEAUAHE, IPUEMIIEMOM alllIPOKCUMALUEN IS
BCEX NPEAOIPENEICHHBIX P KIaCTEPOB.

HccenenoBanue nceBno-byneBckoro noaxona ¢ TOYKU 3peHust IPUMEHUMOCTH K
aHamu3y (POHIOBBIX PHIHKOB;

BrraucnurenbHbIe SKCIEPUMEHTHI ¢ MOACTFHBIMU HA0OPaMH JAHHBIX JIJISl OLICHKH
TOYHOCTH TIceB0-byneBckoro noaxoaa kak 3¢p(heKTUBHON BIYUCIUTETLHON
pOLEAYpHI AJIs aHAJIM3a TOBEACHMSI pa3IU4HbIX (DOHIOBBIX PHIHKOB.

2. AHanu3 He3aBUCHMBIX MHOXECTB, IPEICTABIISAIONINX AUBEpCU(PUIIIPOBaHHbIE TOPTdENHy,
B pbIHOYHOM rpade. B Tom uucne:

a.

[TocTpoeHne NOTMHOMHAIBHO PELIAEMBIX YAaCTHBIX CIIy4aeB 3a/1auM O
B3BEIIEHHOM MaKCUMaJIbHOM HE3aBUCUMOM MHOXKECTBE U JIBYX €€
HKBUBAJIEHTHBIX (DOPMYIUPOBOK (337a4 O BEPIIMHHOM MOKPBITUHU U O
MaKCHMaJbHOW B3BEIICHHOHN KJIMKE), ONPEEIEHHBIX HA OCTOBHOM JIEPEBE,
HOCTPOSHHOM JUISl HCXOAHOTO PHIHOYHOTO Tpada.

[Touck 3P PpeKTUBHBIX MyTel KOMIAKTU3ALUU U BU3yaJIU3alUN MOJIETbHBIX
JTAaHHBIX (POHJIOBBIX PHIHKOB

Boigenenue cyecTBeHHbIX XapaKTEPUCTHK, OMMCHIBAIOIIMX TOBEIEHUE
(OHIIOBBIX PHIHKOB.

[Tpeobpa3zoBanue HedopManbHON HHGOPMAIIMU O PHIHOYHBIX Tpadax B popme,
IPUMEHUMOMH JUIsl TEOPETUKO-TPa(OBBIX aITOPUTMOB.

WuTepnpeTanysi MHOXKECTBA BEPIIMH PHIHOYHOTO Tpada B BUAE MHOXKECTBA
COOTBETCTBYIOIIUX (DOHJIOBBIX PECYPCOB.

Onpenenenne Mepsl OJIM30CTH IS KQXI0U apbl BEPIIMH PHIHOYHOTO Tpada
(4TOOBI 3TO 3HAUEHUE OIPENEII0 KOJIMYECTBEHHO ""cX01cTBO" WK "paznnyne”
napbl BEPIIUH) MTyTEM BBIYUCICHUS KPOCC-KOPPEIALUU KoJeOaHuil 1ieH s
Ka)KIO0U mapbl [IEHHbIX OyMar 3a ornpeieeHHbIH IEPUO BpEMEHHU.
[TocTpoenue B3BeLIeHHOTO rpaga, BecaM KOTOpOro 0y yT MPUCBOEHBI 3HAYCHUS
KpPOCC-KOPPEISILIMOHHBIX KOOPHUIIUEHTOB MEX 1y Kax /10 Mapoil BeplInH,
COOTBETCTBYIOIIUX (DOHJIOBBIM PBIHKAM.

[TocTpoeHre MOTHOCThIO TUBEPCUPUITMPOBAHHOTO TOPTHEs IEHHBIX Oymar,
UCTIONB3YS TEKYIIHNE KJIMKU U HE3aBUCHMbIE MHOKECTBA.

[Tonck MakCUMaNbHBIX KUK U MAKCUMAJIbHBIX HE3aBUCUMBI MHOXECTB B
PBIHOYHOM rpade, KOTOpbIe MPEACTABISAIOT IPYIIIBI CTAKOB C OJIMHAKOBBIM



HIOBE/ICHHUEM, a TAKXKE MPEACTABIIAIOIINMHI MaKCHMAIIbHO-BO3MOKHYIO
TUBEPCUPHUKAINIO TOPTQEs IIeHHBIX Oymar.

HaxoxeHre TOYHOTO pemeH s 3a/1a41 O MAKCUMAaIbHOM KIIMKH C
UCTIOJI30BaHUEM METOJIOB MAaTEMaTHYECKOTO MTPOrpaMMHUPOBAHUSI.
HccnenoBanue anropuTMOB MTPEIBAPUTENbHON KOMIAKTH3AIMH, OCHOBAaHHBIX Ha
niceBJ0-byneBckoM noaxoze k 3agade o P-MeuaHe ¢ LElblo allPOKCUMaluU
COOTBETCTBYIOUIMX KIIMK B PHIHOYHOM Tpade.



