Cexuus 3: [IpuknagHbie 3aa90 MaTEMAaTHKU B 00JIACTH MHXKEHEPHBIX HAYK

Ny = g3 + 293 539 — 1550 4 201290 1201290 _ 5500 yen,
Vi A 4 75

Janee cyMMHpyeM KOJTMYECTBO 9BAKyHPYEMBIX aBTOMOOHIIBHBIM U KENE3HOTOPOXKHBIM TPAHCIIOPTOM:
Nyp= N, + N3 =602+5500 =6102 uen.
CunTaeM, YTO KOJMYECTBO HACETICHHS JUTA MEIIel 3BaKyalul PaBHO
Np= N»- N»- N5=12000 -602 -5500 =5898 gen.
Jnist JaHHOTO ciiyvasi KOJMYECTBO 3BAaKYHPOBAHHOTO HACEICHUS aBTOMOOMIBHBIM H JKEJIE3HOAOPOXK-
HBIM TPAHCIIOPTOM HE MPEBBILIACT OOLIET0 KOJNYESCTBA IBAKYHPYEMbIX. SHAUHT, LIEIeCO00pa3HO MPOBOAUTH
U TELIYIO0 9BaKyalHIO.
JIuteparypa.
1. ru.wikipedia.org
2. http://www.bibliofond.ru
3. http://studme.org
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Maremarndyeckoe MOJEITMPOBaHNE KOMOUHAIE (DMHAHCOBBIX MHCTPYMEHTOB C Pa3IMYHbIM YPOBHEM PHCKa
MPEIIOCTARIISIIOT HHBECTOPY BO3MOXHOCTE 3((EKTUBHOTO YIIPABICHHS KATIUTAIIOM C TIOTCHIMATEHON JTOXOJHOCTHIO
BBIIIE OAHKOBCKOTO JeN03uTa. Mcronp30BaHNe B TAKUX KOMOWHAIIMSIX OIIIMOHHBIX CTPATErHid — CAMBIX CIIOKHBIX
(PMHAHCOBBIX MHCTPYMEHTOB, JIAeT CEPhE3HOE MPEUMYIIIECTBO IOTyYeHHs HeOrpPaHUICHHOTO Toxona [1].

[pemraraemast paboTa OTpa)kaeT Pe3ynbTaThl UCCICIOBAHHUS KOHCTPYUPOBAHUSI CTPYKTYPUPOBAHHBIX
(hMHAHCOBBIX PENICHUH (CTPYKTYPHBIX MPOAYKTOB) C UCIIOIB30BAHUEM PA3IMIHBIX BUOB OMIIMOHHBIX CTpa-
teruil. PaccMoTpeHbl KOMOMHAIIMM €BPONEWCKUX OIIIMOHOB Ipofaxu («put») u mokynku («call») Ha paz-
JIUYHBIX 0a30BBIC AKTHUBEI, KOTOPEIC MTOIOMPATUCH HA OCHOBE IPOBEICHHOTO (PYHIaMEHTAIBHOTO aHAIN3A.

KomOuHupoBanue pa3inyHbIX (PUHAHCOBBIX MHCTPYMEHTOB B CTPYKTYPE TAKHX MPOIYKTOB JAacT HE-
OTpaHUYCHHBIC BO3MOXXHOCTH TSI CO3JIaHMsI CaMBIX pa3HooOpa3HbIXx TUOB CII 1r000# CTENeHN CII0KHOCTH,
MCXOJs U3 LeNiel U HAMEPEHUI MHBECTOpa W KOMITAaHWH U 0aHKa, pa3pabaThIBAIOIIETO W BBITYCKAOIIETO
Takou mpoaykr [2].

CTpyKTYypHUpPOBAaHHBIA (CTPYKTYPHBI) (PHHAHCOBBIA MPOIYKT — 3TO TOTOBAas WHAWBUAYAIEHO IS
KJIMCHTA WHBECTUIIMOHHASI CTPATErUs, OCHOBAaHHAS HA COYCTAHWU OE3PUCKOBBIX aKTUBOB C IPOHM3BOTHBIMHU
(huHAHCOBBIMU HHCTpyMeHTamMH. CTPYKTYPHBIA TPOIYKT 3aHUMAET MPOMEXKYTOYHOE IOJOXKCHHUE MEXITY
KOHCEPBAaTHBHEIM Pa3MEIICHHEM CPEICTB M PUCKOBAHHBIM WHBECTUPOBAHHEM. JTO JIOCTUTAETCS 3a CUCT
TOT0, YTO OOJIBIIAs YaCTh HHBECTHPOBAHHBIX CPEIICTB BKJIABIBACTCS B JCMO3UTHI MM OOIUTAIUN 1 paboTa-
€T Ha BO3Bpar Kamuraia. Ha ocTaTok mpruoOpeTaroTcs OMIUOHBI, KOTOPBIC MPH YIaYHOM CTEYEHUH 00CTOS-
TEJBCTB MOTYT MPUHECTH MPHUOBLIH, HAMHOTO MPEBHIIIAIONIYI0 CTABKY OaHKOBCKOTO Aemo3uTa [1-2].

I'uOKOCTh OIMMOHA 3aKJIFOYACTCS B TOM, YTO €r0 CBOMCTBA ITO3BOJIIIOT CMOJCIHPOBATH (PYHKITUIO
JIOX0J1a, T.€. CTOUMOCTh, KOTOPYIO ITOJIE30BaTEIb MPOIYKTA MOIYYHT IIPH €r0 MOTAIICHHH B 3aBHCUMOCTH OT
MOBE/ICHHUS 0a30BOTO aKTHBA, JICKAIIETO B OCHOBE omimoHa [3-4]. omnst puckoBbix neHHbIX Oymar B CII B
OoJpIIMHCTBE ciydaeB cocTaBisieT OT 2% 10 20%. YacTo BRI3BIBACT yIUBICHUE TOT (AKT, YTO OMIIHOHHAS
4acTh, 3aHMMasi HE OYCHb 3HAYUTEIBHYIO JONI0 B Ipoaykre (Hampumep, 10%), crmocoOHa reHepupoBaTh
3HAYHUTENBHYIO IOXOHOCTh. JTO CBsA3aHO ¢ 3(PPeKTOM prryara, KOTOPHIH 00ECIICUNBACT OIIIHOH.

B nanHO# paboTre Takke OBUT HCIIOIB30BAH MOJYJIb ONIIMOHHOW aHAIHTUKU TOPTOBOH ILIAT(HOPMBI
Quik. Tlporpamma npenHa3HaueHa JUIl aHAM3a CTPATETHi, MPEIyCMaTPHUBAIONINX OJHOBPEMEHHOE OTKPHI-
THE TIO3HIUH 10 ONIIMOHAM OJIHOW cepuu U 6a30BOMY akTUBY (puc. 1). MoIynbh pacCUMTHIBAET BCE HEOOXO-
JIUMBIE TIOKA3aTeNIM TI0 COBOKYITHOH IMO3UIIMH U BBIMOJHACT QYHKIIUH CTAaHAAPTHOTO ONIIMOHHOTO KAITbKYJIs-
topa. Kpome 3T0ro, Bo3MOkeH rpaduyeckuii aHamM3 CIOXHON ONIIMOHHOM MO3WIMU C TOYKU 3PEHUS ee
MPUOBUTBHOCTH B 3aBHCHMOCTH OT IIEHBI 0a30BOI0 aKTHBA, KOJUYECTBA AHEW O WCIOJIHECHUS WM BOJIA-
TWIBHOCTU. V3MEHsIsT mapamMeTpsl MOAETH (BOJATHIBHOCTB, JaTy PAacyeTOB), MOXXHO PAaCCMATPHUBAThH pa3-
JUYHBIC CIICHAPUU PAa3BUTHS CHTyallMd. B Moayie BO3MOXKHA 3arpy3ka BRIOpAHHOH CTpaTeruu u3 mabiaoHa
U ee mapaMeTpu3alys BEIOPAaHHBIMA HHCTPYMEHTAMH M UX TEKYIIMMHU PHIHOYHBIMHU TTapamMeTpamu [5].
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1I Bcepoccnﬁcxas{ HAaYy4YHO-TIpAKTHYCCKas KOH(I)CPGHHI/IH MOJIOAbIX YUCHBIX, aCIMPAHTOB U CTYJACHTOB
«COBpeMeHHOC COCTOSAHHUE 1 HpO6J’IeMI)I C€CTCCTBCHHBIX HAYK»

B paspaboram crparersi HE E3

Puc. 1. OxHo «Pa3paboTuuk crpaTeruii»

OxHo «Pa3paboTuuk cTpareruii» COCTOUT U3 TPeX CEKLUii: 1) maHenb mapaMeTpoB — IpeJHa3HaueHa
JUIsl 3arpy3KH I1a0JIOHa W BBOJA CLIEHAPHEB Pa3sBUTHs COOBITHIM; 2) IMaHenb BBOJA CTPATEruy — MpeaHa3Ha-
YeHa U1 BBOJA MO3HIHUH, TI0 KOTOPBIM OYAeT MPOU3BOIUTHCS pacdeT; 3) OKHO rpadKoB — MpeaHa3HAYCHO
IUTSE TpaUIecKoro 0TOOpakeHHsI pe3yiIbTaTa BBOJA CTpaTeruu [S].
KoHcTpyHpoBaHHe CTPYKTYPHPOBAaHHOTO (PMHAHCOBOT'O MPOIYKTa MOYKHO NPOBOAUTB C UCIIOIB30BA-
HHMEM CaMbIX Pa3HOOOpa3HBIX cTpaTeruil. B nanHoit paboTe MBI paccMOTpHM HauboJIee 4acTo BCTpedacMble
(tabu. 1) [3-4].
Tabmuma 1
Hawubosee yacto BcTpedaeMble ONLMOHHbIE CTPATErUH

Crparerus Haznauenue I'paduk crparerun

Jlonr xonn | CrpaTerus UCIOIb3YyeTCs, €CIIU 0XKUAAETCA, UTO
1ieHa 6a30BOro aKTHBA U €T0 BOJATUILHOCTD I10-
BBICSITCS.

[TpuObTH HEOTpaHNYEHHA, YOBITOK OIpaHUYEH
npeMuell ymiaueHHO! 3a OMIHOH.

npHGsLL

LeHa aKumi

npeMna
——

ueHa
MENONHERNMA

IHopt xomn | Crparerus UCHONb3YEeTCs, ECIIU 0XKUIAETCS, YTO
1ieHa 0a30BOT0 aKTHBA M €r0 BOJATHIIBHOCTD T0-
HU3STCS.

[TpuGrLIH OTpaHNYeHA TpEeMUEH TTOTyIeHHON

3a OIIIHMOH, YOBITOK HEOTPaHNYEH.

npHLING

npemua

| |

ueHa akumMu

ueHa
MCNONHEH WA

npemMmA
=
T
:
)
)
=
£
3

Jlonr myt | CTpaTerus UCIOIB3yeTCs, €CIIN OKHUIACTCS, UTO
IeHa 60a30BOT0 aKTHBA OHU3UTCS, a €TO BOJA-
THJIBHOCTD TIOBBICHTCSI.

[TpuGrLTs HEOTpaHNYEHHA, YOBITOK OTPAaHUICH
[IpEMHUEN YIUTAUEHHON 32 OILMOH.

np#BbINe

ueHa
HMCNONHEHWA
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Cexuus 3: [IpuknagHbie 3aa90 MaTEMAaTHKU B 00JIACTH MHXKEHEPHBIX HAYK

Crparerus

Hasunauenwne

I'paduk crparerun

Iopt myt

Crpaterus ucnonab3yeTcs, €ClIi 0KUIACTCS, YTO
11eHa 0a30BOr0 aKTHBA MOBBICUTCS, @ €r0 BOJIa-
TUJILHOCTb ITIOHU3UTCSL.

[TpuObLIL OrpaHUYeHa MpeMHeH, yrIa4eHHON
3a OMIMOH, YOBITOK HEOTPaHUYEH.

npemiA
e
T

|

|

|

|

|

|

|

|

|

W

|

npuGbink

ueHa
HMCAOAHEHUS

Berunmi
KOJUI CIIP3/T

Crpaterus UCIOIb3yeTCsl, €CITU 0KUIAETCS, YTO
1eHa 6a30BOro aKTHBA IMOBBICUTCS, HO ITOBBICUTCS
YMEpEHHO.

[Tpu6buIE paBHa:

s(B) —s(A) —p(A) + p(B);

yOBITOK paBeH:

P(A) - p(B),

rae s — CTpaik, p — LeHa onuoHa, A u B — Touku
HOKYIIKH/TIPOJaXKH OILHOHOB.

»
L4

W

npHGLITL

ueHa aKummn

K

1 [P |

Berumii nyT
crpaJ

CrpaTterus UCIoab3yeTcsi, €ClIU 0’KUIACTCS, YTO
1ieHa 0a30BOro aKTHBA ITOBBICUTCS, HO ITOBBICUTCS
YMEpEHHO.

[IpuOsIIs paBHa:

s(B) — s(A) ~ p(B) + p(A);

yYOBITOK paBeH:

p(B) —p(A),

T7e S — CTpaik, p — IieHa onmuoHa, A u B — Toukun
MOKYIKH/TIPOJaKH OMIIHOHOB.

5
L4

W

NpHGBITb

ueHa akumi

k

o [

Mensexuit
KOJIJT CTIIP3T

Crpaterus UCIOIb3yeTCs, €CITU 0KUIACTCS, YTO
1[eHa 0a30BOT0 aKTHBA MIOHU3UTCS, HO MOHU3UTCS
YMEpEHHO.

IIpuOsLIs paBHa:

p(A) —p(B);

yOBITOK paBeH:

5(B) - s(A) — p(A) + p(B),

r7e s — CTpaik, p — IleHa oniuoHa, A u B — Touku
MOKYITKH/TIPO/IaXKH OTIIHOHOB.

»

npubbine

. UeHa aKuMm

1) [y

Menpexuit
MyT CIP31

CrpaTerus UCIonab3yeTcs, €ClIU 0KUAACTCS, YTO
1[eHa 0a30BOT0 aKTHBA MIOHU3UTCA, HO TOHU3UTCS
YMEpEHHO.

[TpuObLIL paBHa:

s(B) —s(A) — p(B) + p(A),

YObITOK paBeH:

p(B) —p(A),

rae s — CTpaik, p — [eHa onuoHa, A u B — Touku
MOKYTIKH/TIPOJIa’KH OTIIMOHOB

>

npHGLINe

. LeHa aKunm

1 [y yp——
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IT Beepoccwniickast Hay9HO-TIpaKTHIECKast KOHPEPEHIHS MOJIOIBIX YUSHBIX, ACIUPAHTOB U CTYICHTOB
«CoBpEeMEHHOE COCTOSHHUE U ITPOOIEMBI €CTECTBCHHBIX HAYK)

Crparerus

Hasunauenwne

I'paduk crparerun

OOGpatHbIi
KOJUI CIIP3I

Crpaterus ucnonab3yeTcs, €ClIi 0KUIACTCS, YTO
1IeHa 0a30BOT0 aKTHBA U3MEHHTCS], BOJIATHIIb-
HOCTbB ITOBBICUTCH.

JanHnas cTpaTerus no3BoJseT:

MOJIYYHUTh IPUOBLI, CITH IIeHa 0a30BOTr0 aKTHBA
BBIPACTET;

MOJY4UTh HEOOJIBUIYIO TPUOBLIB, €CITH LIeHA yIia-
Jer;

OTPaHWYHTH TTOTEPH, €CIIN LIEHA OCTAHETCS HEM3-
MEHHOM.

[Tpn6ObLTE HEOrpaHWYEHA B CITy4ae 3HAYUTEIILHOTO
pocTa 1eHbI 6a30BOT0 aKTHBA. Y OBITOK OTPaHUYEH
LIEHOM yIUIaYEHHOM 32 KYIUICHHBIE OIILIMOHBI

-
*

NpUBLING

LeHa akumM

-
N

OO6partHbIif
IyT CIP31

Crparterus UCTIONb3yeTCs, €CITH 0)KUIACTCS, YTO
1[eHa 0a30BOTO aKTHBA U3MEHHTCS, BOIATHIIb-
HOCTB TIOBBICHUTCSL.

JanHas cTpaterus mo3BoJseT:

MOJTYYHUTh NPUOBLUTb, €CIIH LIeHa 6a30BOTO aKTHBA
ynoazuer,

MOJIYYUTh HEOOJIBIIYIO MPHOBLIb, €CIIU IICHA BbI-
pacrer

OTPAaHUYHTH TIOTEPH, ECIIU IICHA OCTAHETCS HEeU3-
MEHHOM.

[IpuObLTE HEOTPaHUYEHHA B CITy4ae 3HAUYUTEIHHO-
TO TaJICHUS [IEHBI 0a30BOr0 aKTUBA. Y OBITOK OT-
PaHUYEH LEHOW yIUIAYeHHOM 3a KYIUIEHHBIE OIl-
IIUOHBI

5
L

npubibing

Kynnennsrit
CTPAUI

Crparerus UCIONb3yeTCs, €CIIU 0)KUIACTCS, YTO
1eHa 0a30BOT0 aKTHBA U3MCHUTCS B Ty WJIH UHYIO
CTOpPOHY, @ BOJATHILHOCTb MOBBICUTCSL.

IIponanuslii
CTpAIT

CTpaTeI‘I/IH HCIOJIB3YETCA, €CIIN OKUIACTCA, UTO
ICHa 0a30BOr0 aKTHBA HE HU3MCHHUTCS, a BOJIa-
THJIBHOCTH ITIOHHU3HUTCH.

Kynunennsrit
CTP3HIII

CTpaTeFI/I}I HCTIOJIB3YETCA, €CIIN OKUAACTCS, UTO
ncHa 0a30BOr0 aKTHBA HE HU3MCHHUTCS, a BOJIa-
THJIBHOCTBH ITIOBBICHUTCA.

x
b
1 [ —

Takum o0pasoM, B JlaHHOW paboTe OBUIO MPOBENECHO MOJEIMPOBAHHE CTPYKTYPHUPOBAHHBIX (DUHAH-
COBBIX MPOJYKTOB C MCIIOJIB30BAHHEM OIHCAHHBIX BBIIIE OIMIIMOHHBIX CTpaTeruil. Pe3ynpTaThl MaTeMaTnye-
CKHX pacuyeToB ObLTH arpoOMPOBaHbI B TOProBoii miardopme Quik oMImoOHHOTO aHATUTHKA.
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Cexuus 3: [IpuknagHbie 3aa90 MaTEMAaTHKU B 00JIACTH MHXKEHEPHBIX HAYK

Jluteparypa.
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3HAUEHUE MATEMATHUKMU B CIIOPTE
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Hayuuslil pykosooumensv: bepezoscrkas O.b., cm. npenooasamens
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E-mail: Gakonya5190@mail.ru
Lenpro JaHHOW MCCIIETOBATEBECKON PaOOTHI SBISIETCS:
ompesecHre 3HAUYCHHUSI MATEMAaTHK! B Pa3IMYHBIX BUAAX CIIOPTA;
2. BBIABJICHHE 3aKOHOMEPHOCTH MEXITy STHMH JABYMS BHIAMH e TEIHHOCTH;
MeTomaMu JaHHOI MCCIIEIOBAHUN SIBIISIFOTCS
M3ydeHHe JTUTEPaTyphl U HHTEPHET PECYPCOB;
2. COIL.OTPOCHI;
3. COOCTBEHHBIC UCCIICOBAHUS U AaHATH3BIL.

Yucna WrparoT BaXHYIO POJIb B XKH3HHM M CIIOPTE, M OTPHUIATh UX BIUSHHE HEBO3MOXKHO. CIOpT U
YKCiIa TECHO CBSI3aHBbI.

B crnopte, xak u B 11000 NeSITEIHPHOCTH MOXHO HAWTH 3HAYCHUE MaTeMaTHKH. byns To GackeTOom
K waxmatsl. Kaxaeiid u3 pa3nenoB 3TOH HaAyKU:
®  MPUKIAJHAS MAaTEMAaTHKa,
®  3aKOHOMEPHOCTH;

BEBIYUCIICHUS,
TeOMETPUYECKUE 3HAHNUS;
COCTaBJICHUE aJITOPUTMOB;
HyMEPOJIOTHS.

Tak wiu WHAYE 3aCHCTBOBAH B JIIOOOM BUJIE CIIOPT U KU3HHU CIIOPTCMEHOB.

OmuH U3 pa3feiioB, «IPUKIAJHAS MATEMATHKaY, H3Y4aeT «PealbHbIC» MAaTeMAaTHYECKUE CTPYKTYPHI,
CYIIECTBYIOIINE HE3aBHCUMO OT OTKPBIBIIMX UX MATEMAaTHKOB. B 3TOM pasjeinie ¢ MOMOIIBI0 MaTeMaTHue-
CKHX MOJIeJIel MOTYT OBITh PEIICHBI MPAKTUICCKUE 3a/1aUH.

Pasnen «wmccnenoBanue onepamuiiy 3aHUMACTCs MOJCISIMHE, IeJIb KOTOPBIX 000CHOBAThH MPUHSITHE B
JAHHOHM CUTYaIlMH TOTO WJIM MHOTO W3 BO3MOXKHBIX pemreHnd. «[IpukianHas MaTeMaTukay OOBICHSIET MHO-
THE MTOCTIeIOBATEIPHOCTH M 3aKOHOMEPHOCTH B CIIOpTE.

Taoxcenas amaemuxa.

B sToM BHae cnopra KpaiiHe BaKHBI apu(METHUECKHE PacdeThl JJIS ONpeAeieHHs Beca CHapsa,
pacnpeneneHns KaIOpUITHOCTH TTHILH.

Marematuka u [llaxmartel.

Beipatomuiicst MaTematuk ['. Xap/u, 3aMeTWI, pelICHUE IIIAXMATHBIX IPOOJIeM BO BPEMs UTPBI — Ma-
TEMaTHYECKOE YIPaKHEHHE, a cCaMa Mrpa — 3TO KaK Obl COBOKYITHOCTh MaTeMaTHYeCKuX pereHuit. He ciy-
YaiiHO MaTEeMATHUKH YacTO OBIBAIOT CIIOCOOHBIMU IIAXMATHCTAMH.

Mamemamuxa u 6backembon.

be3 reomeTpuuecKkuxX 3HAHHN CIIOKHO OyAeT OOOHTHCH B CIOpPTE. DTH BHIBOJBI JIETKO CICNIATh HA
npumepe 6ackeT0oi1a, PyTOOTA MITH XOKKESI.

[Ipu Gpocke ydacTByeT TpH (PaKToOpa: YrIIbl, TOTIOK U IMOJIOKeHHe pyK. CiemyeT IpuMeHATh 00Jb-
o yroi mpu oOBIIHOM Opocke BHYTpH mITpadHOH IuTomaaku. YeM yroil MeHbIE, TeM JIOKOTh JOJDKCH
OBITH OJIDKE K JIUITY, YTOOBI MSY IIEIT TI0 TIPSMON JIMHUH
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