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[lpMeHeHne BO3MOXKHOCTEN
Microsoft Excel B MogenuposaHum puckos
WHBECTULIMOHHbIX MPOEKTOB

Ha apdeKTMBHOCTb MHBECTUPOBaHWA BNUAIOT GaAKTOPLI, KOTOPble MEHATCA CyYanHbIM 06-
pasoM nnbo He noaBepHKeHbl BO3AENCTBUIO CO CTOPOHBI MHBECTopa. [poaHanv3npoBaThb pUcku
WHBECTULIMOHHON OeATEeNbHOCTM MOXHO C NOMOLLbI0 MPUMEHEHNA UMUTALMOHHOMO Modesn-
poBaHusa no Metoay MoHTe-Kapno. Coenatb 370 a¢deKTMBHO MorkHO B cpefe MS Office Excel.

KnioueBbie cnoBa: MHBECTOP, AoxoAd, MoOennpoBaHne, 3KOHOMUYECKan 3¢¢eHTVIBHOCTb, PUCK, aHann3 AaHHbIX

B cpene MS Office Excel, Metog MoHTe-Kapno.

BeBepeHue

NJIaHUPOBAHUHM MHBECTULIMOHHOM nie-
ATENbHOCTH MHAMBHUAY WJIM KOMIIAHUU
NPUXOAUTCS UMETh JIeNI0 C PUCKAMHU.

Puck B MHBEeCTHpOBaHHH O3HAYaeT BO3MOXK-
HOCTb HEAOIOIY4YEHUS 3aIUIAHUPOBAHHOTO J10-
X0Jla B CUJIy BJIMSIHUS HA IapaMeTphl, y4acTBY-
omye B GOpMUPOBAHUH JOXOIOB, HEMPEIBU-
JNEHHBIX, CIy4YailHBIX WJIM HEONpeAeTeHHBIX
(dhakTopoB. HeomnpeneneHHOCTh AaHHBIX (aK-
TOPOB UCXOAWUT U3 TOTO, YTO MHOTHE U3 HHUX
OTHOCSTCS K OyIylleMy U MEHSIOTCS Cllydai-
HbIM 00pa3oM. OHHU 3aBHCAT OT SKOHOMUYECKOH
1 TOJIMTUYECKON CUTYalMid WK JPyTUX BHEII-
HUX ycioBuii [2]. IHBecTOp HE MOXKET MOBIIH-
ATh Ha HUX U JIOJDKEH OLIEHUTh UHBECTHIIMOH-
HBIM JOXOJ C YY€TOM NPOTHO3HBIX MIIHU Npen-
nojlaraeMbIx OyAyIIMX 3HAUEHUH JaHHBIX Ia-
pameTpos [6].

anIMEHEHMe MMUTALIMOHHOIO
MoaenunpoBaHUA B aHainle
MHBECTULUMOHHOIO NMPOeKTa

B MupoBo#i npakTHKe pa3In4YHbIX METOJO0B
aHalu3a PUCKOB MHBECTUIIMOHHBIX MPOEKTOB

LIUPOKO pacrpocTpaned Metod Monte-Kapio,
WM UMUTAIMOHHOE MonenupoBanue. OH yao-
OeH, Tak Kak B Tpolecce ero NPUMEHEHUs U3-
ydaeMasi CHCTeMa 3aMEeHSAeTCsl HMUTAIlMOHHOM,
C KOTOPOI1 M MPOU3BOIATCA SKCIIEPUMEHTAEHBIE
rccrenoBannd. B mponecce peanmzanuyn vMuTa-
[IMOHHOM MOJIENTN ONPEAEISIONIYIO POJIb HTPAET
rcrnonb3oBanue DBM.

PaccMoTpuMm mpuMeHEHHE NaHHOTO Me-
TOo/a Ha MpUMepe 3a7aud Mo pa3BUTHIO OU3-
Heca Ha OCHOBE Pe3yJbTaTOB aHaJN3a U3BECT-
HBIX DIIEMEHTOB ¥ B3aHMOCBSI3eH MKy HAMH.
B MopenmpoBanny nesitenbHOCTH (PUPMBI HEOO-
XOIIMMO YYECTh BIIMSHUE Ha PE3YNBTATHI ee Jie-
SITEIBHOCTHU CITyYalHBIX BEJIMYUH WU MPOIIEC-
coB. B aTom cimyuae noruunee 6yaeT NpUMEHNUTh
Pa3HOBUAHOCTh HMHUTALMOHHOTO MOJEINPOBa-
HUS — CTaTUCTHUYECKOE MOEINpOBaHue (MK
metox MonTe-Kapio) [1].

[To pe3ynbraTaM CTaTUCTUYECKOTO MOJAEIHU-
POBaHMSI MOXHO OYZIET ONpeeIUTh OLIEHKU Be-
POSITHOCTHBIX KPUTEPUEB KauyecTBa, XapakTe-
PHU3YIONINX 0COOCHHOCTH (PYHKIIMOHUPOBAHUS
u 3¢ HeKTHBHOCTH OM3HECA.

[IponemMoHCTpUPYEM MOJACIHPOBAHUE PHU-
cKkoB Ha ipuMepe. COCTaBUM YCIIOBHBIH 1a01I0H
C NaHHBIMU (puc. 1).
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