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1 llesiu ocBOEHUS M CIUTIIHHBI

Henssmu ocBoenns aucuuiuivebl b1.B.JIB.10.02 Onenka u aHanu3 puCKOB SBJISIOTCS:
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npoecCHOHATBHBIX KOMIIETEHIMN 10 BUJaM MPO(ECCHOHANBHOMN AEATENBHOCTH B O0JIACTH
HSKOHOMHKH, OXBATBIBAIOUICH MpPOLECChl WACHTH(GHUKAIWK, OICHKH W  YIPaBJICHUSA
(MHAHCOBBIMH, MPOU3BOJCTBECHHBIMH, JIOTUCTHUYECKHMMH, MAPKETHHIOBBIMH, TEXHUYECKUMU
pUCKaMH B TPOMBIIIJICHHOCTH, OaHKaX, KOMMEpIUH, CTPAaXxOBBIX M WHBECTUIMOHHBIX
KOMIAHUAX, B (enepalbHbIX, MYHUIUIAIBHBIX M O0O0pa30BaTEIbHBIX YUPESKACHUAX, B
MH(POPMAIMOHHOM, MPOEKTHO-IKOHOMHUYECKOW M HAayYHO-HCCIIEOBATEILCKON cdepax s
obecrieyeHns 3PHEKTUBHOTO U YCTOHYMBOTO (DYHKIIMOHHUPOBAHUS OPTaHU3aLNH, TIOBBIIICHUS
UX KOHKYPEHTOCIIOCOOHOCTH U KPEAUTOCIIOCOOHOCTH.

2 MecTo aMCUMILIMHBI (MOAYJIA) B CTPYKType 00pa30BaTeibHOW NPOrpaMmbl
NMOAr0TOBKM 0akajaBpa (MarucTpa, Cneuuajaucra)

Jucuumnuna b1.B.J[B.10.02 Ouenka u aHanu3 pUCKOB BXOJIUT B BAPUATHUBHYIO 4acTb
6soka 1 oOpa3oBarenbHON MPOTPAMMBI U SIBIISIETCS AUCLUUIUIMHON 1o BbIOOpPY. [lo HayuHOMY
COJIEP’)KaHUI0O U METOJIOJIOTMYECKUM LENsIM JMCHUUIUIMHA TECHO CBSi3aHa C JUCLMITIMHAMU
06a3oBoii wacti Omoka 1 oOpasoBarenmbHOi mporpammbl: b1.5.02 ®umocodus; b1.b.11
OxoHomuueckas teopus, b1.b.12 Cratuctuka, 51.5.13 MeTopl NIpUHATHS yIPaBIEHUYECKUX
pewmenuii, b1.5.17 KopnopaTtususie gunancel, b1.5.21 DxoHoMHuueckuil aHanus, a Takxke C
TUCIHMIUTMHAMU BapuatuBHOW 4actu Onoka 1: B1.B.02 TlpoektHas nesrenmsHOCTh, B1.B.07
[IpennmpuHNMartenbckas cpeaa W IpeanpuHuMarenbckue puckd, b1.B.09 dunancosoe
IlaHupoBaHue u mporHo3upoBanue); b1.B.10 Dxonomuueckas Oe3omacHOCTh Ou3HECa;
b1.B.Z1B.03.01 MuBecTrmu (AMCIHUILINHA ITO BEIOOPY).

Baxnoe 3nHauenue nzydenue aucuuiuinHbl b1.B.JIB.10.02 OueHka u aHain3 pUCKOB
uMeeT Ui y4eOHOM, MPOU3BOICTBEHHOM M MEAArorn4eckoil MpakTHKH, a TaKkKe /Ul Hay4HO-
UCCIIEeIOBaTeNIbCKOM  paboTel. TeopeTnueckue, METOAOJOTMYECKHE U MPAKTUYECKUE
noJio>keHust, uzydaemoie no aucuuiumae b1.B.J[B.10.02 Ouenka u aHanu3 puckoB, BXOJST B
coctaB [IporpamMmbl TOCYyIapCTBEHHOW WTOTOBOM aTTecTanuu (TOCYJapCTBEHHBIN 3K3aMeEH,
3aIMTa BBHITYCKHON KBaAIM(PUKAIIMOHHON pabO0Thl) oOydarommxcs 1o HampasiaeHuto 38.03.01
DxoHoMHKa (TTPoPHIIb « IKOHOMHKA MPEINPUATHN U OpraHU3AIUN).

3 Komnerenuuu oOydamwmerocsi, (opvmupyemMbie B pe3yjbTaTe OCBOEHHS
AMCUUILIMHBI (MOYJIs1) M IVIAHMPYEMble pPe3yJbTaThl 00y4YeHusI

B pesynbraTte ocBoenus aucuumuiiabl b1.B.JIB.10.02 Onenka u aHaau3 pUCKOB
oOyuaronuiics 10KeH 001a1aTh CIEIYIOIMUMUA KOMIETEHIIUSIMHU:

CTpyKTypHBII
JIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHUs
KOMIETEHINH

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAJIU3UPOBATH UCXOAHbIE JaHHbIE, HEO0OX0TUMbIEe
AJISl pacyeTa JKOHOMUYECKHX H COLHAIBHO-IKOHOMHYECKUX MOKAa3aTesIeH,
XapaKTePU3yIMX JesITeJbHOCTh X03iCTBYIOIIUX CY0ObEeKTOB

— HWCTOYHUKH TIOJTYUCHUA HH(bOpMaHHH, H606XOJII/IMOI7I UL pacucTa
OKOHOMHNYCCKHNX n COIMMAJIbHO-3KOHOMHUYCCKHUX HOKaSaTeHeﬁ,
XapaKTCPU3YIOIUX ACATCIIbHOCTD XO3HﬁCTByIOIJ.IPIX Cy@bCKTOB;

3HaTh — HOPpHUHOUIIBI, METOABI WU MCTOIUKU c60pa, CUCTCMATHU3allM M aHaJIn3a
HCXOOHBIX JaHHBIX, HCO6XOIII/IMBIX I pacd€ta JSKOHOMUYCCKHX U
COIIMAJIbHO-39KOHOMHUYCCKUX HOKEBE[TCJ'ICI‘/’I, XapaKTCPpU3yromux ACATCIbHOCTD
XO35H7ICTBYIOIJ_[I/IX CY6’LCKTOB;

— OCYHICCTBJIATH ITOUCK I/IH(I)OpMaI_II/II/I, HGOGXOZ[HMOﬁ UL pacducTa

YMmeTn F
3KOHOMUYECKUX u COLIMATILHO-)KOHOMHUYECKUX rokasareJiei,




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Tnanupyemblie pe3ynbTaThl 00yICHHS

XapaKTEePU3YIOIIHNX JACITeIbHOCTD XO3SHCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBJIATH COOp, CHCTEMATH3AIMIO W aHAIM3 WCXOIHBIX IaHHBIX,
HEOOXOJAUMBIX /I pacueTa SKOHOMHUYECKHX U COIMAIBHO-IKOHOMUYECKUX
IIOKa3aTeew, XapaKTEPU3YIOIINX JIEATEIIbHOCTD XO3SIMCTBYIOIINX
CyOBEKTOB, B TOM YHCJIE C MCIOJIb30BAHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJNICTB;

Bnazets

— HaBbIKaMM TOHCKAa HH(opManuM, HeoOXOOuMOW JuIsl  pacyera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHYECKUX noKaszaresnei,
XapaKTEePU3YIOIIMX JAEATEIbHOCTh X03SIMCTBYIOIINX CyObEKTOB;

— HaBbIKaMHM cOOpa, CUCTEeMaTH3alMM M aHajlu3a MCXOJHBIX JAaHHBIX,
HEOOXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX M COLMAIbHO-3KOHOMHUYECKUX
nokaszaTenei, XapakTEepU3yIOIUX  JACATEIbHOCTh  XO3SAMCTBYIOLIUX
CyOBEKTOB, B TOM YHCJI€ C HCIOJb30BAaHUEM COBPEMEHHBIX MPOrPaMMHBIX
CPEACTB;

IIK-4 — cioco0HOCTBHI0 HA OCHOBE ONMCAHUSI IKOHOMUYECKUX MPOLECCOB U SABJIEHUIT
CTPOMTH CTAHAAPTHBIC TCOPETHYECCKUE U IKOHOMETPUICCKUE MOJIC/IN, AHAJITUZUPOBATD U
COAEPKATEIHLHO HHTEPIPETHPOBATDH MOJYYE€HHbIE PEe3YyJILTAThI

— OCHOBHBIC OIPCACICHUA W IOHATUSA, CBA3aHHBLIC CO CTaHAAPTHBIMU
TECOPETUIYCCKUMH U DKOHOMETPUYCCKUMHA MOJCISIMHU,

— OCHOBHBIC OIpCACIICHUA W IOHATHsA, CBA3aHHBIC C OIIMCAHHUEM
OKOHOMHUYCCKUX ITPOIECCOB U ﬂBHCHHﬁ;

SHate — OCHOBHBIE METOJbl HCCIIEJIOBAaHUM, HCHOJIb3YEMBIX MPH IMOCTPOCHUH
CTaHJIaPTHBIX TEOPETUUECKHX U IKOHOMETPUUYECKUX MOJEIEH;

—  OCHOBHbIE TpPaBWJIA, MMO3BOJSIOLUIME AHAIU3UPOBATh U COACPKATEIBHO
UHTEPIPETUPOBATH MOJTYYECHHBIE PE3YNIbTATHI,

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— 00cyxmarh crmocoObl 3(PQPEKTUBHOTO pelieHrus MpoOJeM Ha OCHOBE
aHaJIM3a U CoJIePKaTeIbHON MHTEePIIPETAlUY OTyYEHHBIX PE3YJIbTaTOB;

— pacmno3HaBath 3(dekTuBHOE penieHne OT HedPPEKTHBHOTO B XOJE
aHaJv3a pe3ylbTaTOB IOCTPOEHUS CTAaHAAPTHBIX TEOPETHUECKUX U
SKOHOMETPUYECKHUX MOJIeTIeH;

YmMmers — TIIPUMCHATH IIOJy4CHHBIC B XOJI€ IOCTPOCHUA Mojaenell 3HaHUI B
npodeccuoHanbHOI JeSITeNIbHOCTH; UCIOJIb30BATh ux Ha
MEXIUCIUIUTMHAPHOM YPOBHE;

— nmnpuoOpeTrarb 3HaHMS B OOJNACTH  TOCTPOGHHUS  CTaHAAPTHBIX
TEOPETUYECKUX U IKOHOMETPUUYECKUX MOJEIH;

- KOPPEKTHO BBIpaXKaTh U apTYMEHTUPOBAHO 0OOCHOBBIBATH MOJIOKEHUS
peIMETHOM 00IacTH 3HAHMS;

— TMpPaKkTUYECKUMHU HaBBIKAMHU  HCIIOJNB30BAHMS  DIEMEHTOB  aHallM3a
SKOHOMHYECKHUX TPOLIECCOB U SBJICHUNW HA JAPYrUX AUCHUIIIMHAX, Ha
3aHSATHUSIX B ayJUTOPUU U HA TIPAKTHKE;

— MeToJgamu MOCTPOCHUS CTaHAPTHBIX TEOPETUIECKHUX u

Brnanets SKOHOMETPUYECKHUX MOJICTIECH;

— HaBbIKaAMHM MW MCTOJHKaMH 0606II_ICHI/ISI PE3YJIbTATOB IMOCTPOCHUA
CTaHAAapTHBIX TCOPCTUYCCKUX n 9KOHOMCTPHYCCKUX MOJCIIN,
BKCHepI/IMeHTaHBHOﬁ ACATCIIBHOCTH,

— cmocobaMu OLICHUBAHWA 3HAYUMMOCTH U HpaKTquCKOﬁ IMPUTOJHOCTU




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Tnanupyemblie pe3ynbTaThl 00yICHHS

MOJYYCHHBIX PC3YJIbTATOB;

— BO3MOXHOCTBIO MCKIUCHHUILTIMHAPHOT'O IMPUMCHCHUA PE3YIbTATOB
IMOCTPOCHUA CTAHAAPTHBIX TCOPCTUUCCKUX U SKOHOMETPHUICCKUX MOHCHCﬁ;
— OCHOBHBIMH  METOJAaMH  HCCIEAOBaHMs B  o0lacTH  aHaiu3a
OKOHOMHUYCCKHUX IIPOLECCOB H ﬂBHCHHfI, MMPAaKTUICCKUMU YMCHUAMHU U
HaBbIKaMH UX HCIIOJIb30BaHUA,

— Tpo¢eCCHOHATBHBIM S3BIKOM TPEIMETHON 00JIaCTH 3HAHUS;

— cnoco0aMu COBEpIIEHCTBOBAHUS MPO(ECCHOHATIbHBIX 3HAHUM U YyMEHUHN
MyTE€M HCII0JIb30BaHUS BO3MOXKHOCTEN NH(POPMAILIMIOHHOM Cpebl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

OO0mast TpyI0eMKOCTh JUCIUTIINHBI COCTaBIsIeT 5 3a4eTHRIX equauIbl 180 akan. 4acoB, B TOM YHCIIE:

- KOHTaKTHas paboTa — 17,9 akan. yacos:

- aynutopHas — 14 (141) akan. 4acos;

- BHeayauTopHas — 3,9 akaj. JacoB

- camocTosiTeNbHas pabota — 149,5 akan. wacos;

- IOJITOTOBKA K 3aueTy — 3,9 4ac.;

- IOJITOTOBKA K dK3aMeHy — 8,7 ac.

AynutopHas
KOHTaKTHas padboTa
(B akam. yacax)

dopMa TEeKyIero KOHTPOJISt
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1 Paznesn: MeToabl HaeHTU(PUKALTMHA U
OIleHKH YKOHOMUYECKHX PHCKOB
1 Tema: Puck xak BceoOliee sIBJIEHHUE, 51 1/11 6 CamocrosrensHoe nzyuenue |CobecenoBaHue, [IK-1
KOMIUIEKC HayK 110 UCCIICJIOBAaHHIO PHCKA. y4eOHOH ¥ HAyIHOH TECTHUPOBAHUE, TPOBEPKA  (3YB.
[Ipenmer u 0OBEKT, 1ENH U 331a49K auTeparypsl. BeimonHenue WHIMBUIYaIbHBIX 3a1anuii |[1K-4
mucuutuinHbl. CoiepikaHue AHAJTMTHYECKUX 3a/1aHuil (110 3YB.
UJACHTU(HUKAIIMHA U OIICHKH PHCKOB B BBIOPAHHOW TEMAaTHKE)
YKOHOMUKE
2 Tema: Omnpenenenue u knaccudukamuu | 5 | 2/2U 15 |CamocrosarensHoe uzyuenue |CobecenoBaHue, [K-1
HKOHOMHYECKUX pUCKOB. Cucrema yueOHOM U HAyIHOH TECTUPOBaHUE, MPOBEPKa  |3YB.
METO/IOB UX MCCIIEIOBAHUS U aHATH3a. auTepaTypsl. BeimonHeHue WHANBUAYyaIbHbBIX 3ananuil |[1K-4
ANTOPUTMBI OLIEHKU PUCKOB pacueTHO-aHATUTHYECKUX 3YB.
3aJJaHuN
3 Tema: OnieHKa U aHAJIU3 PUCKA B 5 | 1/11 10,4 |CamoctosarensHoe uzyuenue |CobecenoBaHue, [IK-1 3yB




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)

@dopMa TEeKyLIEro KOHTPOJIS
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COBPEMEHHBIX OPTraHU3AIHSX. y4aeOHOW U HAydYHOU tectupoBaHue, npoeepka  |[1K-4 3yB
MopenupoBaHue pucka, SKCIIepTHBIC nuTeparypsl. BeimoaHeHne WHAMBUIYATBHBIX 3aJJaHUI
METO/IBI OIIEHKH prcKa. METO bl TEOPHUH pacyeTHO-aHATUTUYECKHUX
BEPOSITHOCTEN U MaTeMaTUyecKas 3aJjaHu
CTaTHCTUKA
Hroro 3a 7 cemectp 5| 441 31,4 3ayer
2 Pa3znen: Ouenka, aHAJIN3 U
ONTHUMHU3ALMS PUCKOB IKOHOMUYECKHX
CHCTEM
4 Tema: PuckoBas cutyanus B 5 | 221 /11 36 |CamocrosrensHoe uzydenne |CobecemoBaHue, ITK-1 3yB
OpraHu3aiuu, kapra puckoB. OLieHKa 1 y4eOHOW U Hay4YHOH tectupoBanue, npoepka  |[1K-4 3yB
aHaJIM3 PUCKOB Ha OCHOBE METOJIOB auTeparypsl. BeimoaHeHne WHIUBHUIYIbHBIX 33JJaHUI
CpaBHEHHS, KJIACTEPHOTO aHaIu3a pacyYeTHO-aHATMTUYECKUX
3alaHUuN
5 Tema: O1ieHKa ¥ aHAJIU3 PUCKA HA 51 221 221 43 |CamocrositenbHoe u3ydenne |CobecenoBanue, [1IK-1 3yB
OCHOBE METOJIOB TEOPUHU UTD, yueOHOM 1 HayYHOH TecTupoBaHue, nposepka  |[1K-4 3yB
YyBCTBUTEIHLHOCTH, aHAIIN3a CLIEHAPHEB, auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJJaHUI
JiepeBa pelleHui, aHamoTui pacueTHO-aHATUTHYECKUX
3aJJaHuN
6 Tema CucreMa OLICHKH, aHAIN3a U 5| 22U /11 | 39,1 |CamoctosarensHoe uzyuenue |CobecenoBaHue, [1IK-1 3yB
ONTHUMU3ALMHI PUCKOB HAa OCHOBE yueOHOM 1 HAyIHOU TectupoBaHue, mpopepka  |I1K-4 3yB

MCTOJOB CTpaxOBaHUA, pE3CPBUPOBAHN,
XCIPKUPOBAHUA

auTeparypsl. Beinmonnenue
pacueTHO-aHATUTHYECKUX

WHANBUAYAIbHBIX 3aJJaHUI




Pasnern/ tema
TUCHUIIINHBI

Kypc

AynuTtopHas
KOHTaKTHasi paboTa
(B akaz. yacax)

JICKITUHN
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MPAKTHY.
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CamMocTosiTenpHast
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Bun camocrositennnHON
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5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

Jns  peanu3anil  OPEJYyCMOTPEHHBIX BHJOB y4eOHOW paboOThl B  KauyecTBe
o0Opa3oBaTeNbHBIX TEXHOJOTUH mpenogaBaemoi mucruiumabl b1.B.J[B.10.02 Ouenka u
aHaJIN3 PUCKOB UCIOJIB3YIOTCS TPAAULIMOHHAS U MOYJIbHO-KOMIIETEHTHOCTHAS! TEXHOJIOTUH.

[Tpu nepegaye HEOOXOAMMBIX TEOPETUICCKUX 3HAHUI MCIIONB3YIOTCS MYJIbTUMEAN ITHBIE
CPEICTBA U TEXHOJIOTHH.

Jlnst ycBOeHUsI HaBBIKOB 0OpaOOTKU aHATUTUYECKOM, TEOPETUUECKON U METOINYECKON
nHpOpMaNNY, MPOBEACHUS AHATUTUYECKUX OIICHOK, WHTEPIPETAMU IOJyYCHHBIX 3HAHUN
MIPEYyCMOTPEHO MPOBEACHUE 3aHATHI B KOMIIBIOTEPHOM KJIacCe€ U MCIOJIb30BaHUE METOJIOB
IT: cnpaBouno-npaBoBbIx cucteM «['apant», «KoHcynabTant+», paboTa C 31€KTPOHHBIMHU
tabmuamu MS Excel.

JUis  yCBOEHMSI TEOPETMYECKMX U METOJIOJIOTMYECKUX HAaBBIKOB HCCIIEIOBaHUS
Pa3IMYHBIX AKOHOMHUYECKUX CHCTEM, OLEHKHM CTPAHOBBIX M PETHOHAIBHBIX TEHJECHIUN
SKOHOMMYECKOTO  DPa3BUTHS  NpeaycMoTpeHa pabora ¢  OmokaMu  opuIMANbHON
CTaTUCTUYECKOM HH(popMalK, cBojaMU HH(GOPMalUU B UHPOPMAITMOHHBIX OPTaNaXx.

Jly1s ycBO€HMs HaBbIKa BJIAJICHUS] COBPEMEHHBIMU METOJAMU U METOJI0JIOTUEN OIICHKU U
aHaJIM3a TEHJACHLUUH 3KOHOMHYECKOTO pPa3BUTHS, MPOIECCOB U SBJIIEHUN Ha MaKpOypOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCIOJIB3YETCS IPUEM «MO3TOBOTO IITYpMay, HHAWBHIYaJIbHOTO
u oOparHoro. Jlnms  ymywineHus ycBOeHUs oOydaromuMmucs HauOoliee  TPYAHO
BOCIIPUHUMAEMBbIX pa3feNioB AUCHMIUIMHBI MPEIyCMOTPEHbl 3aHATUS, IPOBOJAUMBIE B
MHTEPAKTUBHBIX (pOpMax.

Jlis  oBiajgeHHsT HaBbIKAMU  CaMOCTOSATEIbHON paboOThl, CaMOOpraHM3allMk |
OpraHM3allMil  BBINIOJHEHUS TBOPUECKHUX 3aJaHUN  MPEJyCMOTpEHa TOJArOTOBKAa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM PE3yJbTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHHUIO, BBINOJIHEHUE JOMAIIHUX 3aJaHUM C HMX MOCJIEIYIOIUM MpPEeICTaBICHUEM
JIOKJIaJIOB, HarMcaHueM pedepaToB Ha 00Opa3oBaTEILHOM MOPTAJeE.

6 YueOHO-MeTOoAMUYECKOe OOecriedeHrue CaMOCTOSITeIbHOI padoThI CTY/IEeHTOB

[To quciummmue b1.B.JIB.10.02 Onenka u aHanu3 puckoB MPEayCMOTPEHA ayAUTOPHAs
Y BHEayJUTOpHAsl caMOCTOosITelIbHasl paboTa 00ydaromuxcsl.

CamocTtosarenbHas paboTa CTYIEHTOB MperoaraeT MnoAroTOBKY K 3aHITHIM, PelIeHue
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HAMUcaHue pedepaToB MO MPEJICTABICHHBIM B
paboyeil mporpamMme TUCIUILTAHBI.

1 Tema Puck kak BceoOlee sIBI€HHE, KOMILUIEKC HayK IO MCCIEIOBAHUIO PUCKA.
[IpenMer u 00BEKT, LEAH U 3a1auu AUCUUILTUHBL. CoaepKaHue WACHTHU(PHUKAIMU U OICHKU
PUCKOB B 9KOHOMUKE

Bonpocwvi ona obcyrcoenun (na npakmuueckux 3aHAMUAX).

1 OcHOBHBIE HAYYHO-TEOPETUYECKHE MPENOCHIIKI UCCIEI0BAHUS PUCKOB.

3 Puck u puckoBas cuTyanus Kak aTpuOyT COBpPEMEHHON SKOHOMHUKH.

4 Kareropusauus puckoB. HermoBTopseMoCTh U 10JI€ pUCKOB.

5 Puck m Hanmmume cyObekTa, NMpHUHATUE pelieHus. PUCK U pelleHus, ¢ MOMOILbIO
KOTOPBIX CBsi3bIBaeTcs BpeMs. Puck u nosenenue cyonekra. Ilorepu u ymep6. Puck u mepsl
pHCKa.

6 OCHOBHBIE 3Talbl HAKOTUICHHS 3HAHUHN U Pa3BUTHS HAyKU O pucke. MaeHtudukanus u
OIIEHKA PUCKA KaK 3JIEMEHT NPUHATHS PELICHUH B SKOHOMHUKE.

Tecmoesvie 3a0anus.
1 Vkaxure HanOoJIee CTPOTro€ NMPEACTABIICHUEC O PUCKE KaK SBJICHUH .
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a) cuTyauus, OOBEKTHBHO COJEp’Kallas BBICOKYIO BEPOSTHOCTh HEBO3MOXHOCTH
JOCTUXKEHUS 11NN,

06) Hamuuue (HAKTOPOB, TMPH KOTOPBIX pE3yabTAaThl JEHCTBUHA HE  SIBIAIOTCS
JI€TePMUHUPOBAHHBIMHU, A CTENEHb BO3MOXXHOTO BIIMSHHUS 3THX (DAKTOPOB Ha PE3yNbTATHI
HEU3BECTHA;

B) cieICTBUE AeWcTBUs (0e34elCTBUSA), B pe3y/lbTaTe Yero CYIIECTBYET peaylbHas
BO3MOYHOCTb TIOJIy4E€HHsI HEOIIPEIETICHHBIX PE3YIbTATOB;

I) Kareropus, OTpaXkawollas BO3MOXXHOCTb JIOCTH)KEHUS WM  IPEBBILICHUS
(HEIOCTWIKEHHUS,  HEMOJIHOTO  JIOCTMIKEHHUS) IIOCTaBJIEHHBIX IeJIed B YCIOBHAX
HEOIIPEAEIICHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto moHMMAETCsI TIO]T aHAJTU30M PHCKa!

a) CHCTEMaTu3allis MHOXECTBAa PHUCKOB Ha OCHOBAaHMM KaKHUX-JIMOO NPU3HAKOB U
KpUTEPUEB, MO3BOJISIIOMINX 00BEIMHUTE TIOJIMHOYKECTBA PUCKOB B O0Jiee 001I1e OHATHS,

0) cucTeMaTHYECKOEe UCCIIEIOBAHUE CTETNIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IPOLIECCOB,
SIBJICHUM, IPOEKTOB;

B) HAyaJbHBIA 3TAll CUCTEMbl MEPONPUSITUN MO YIPABJICHUIO PUCKAMU, COCTOSIIUMN B
CHUCTEMAaTUYECKOM  BBISBJIEHUM PHUCKOB, XapaKTE€PHBIX JUIsI  OIpPENEJICHHOTO  BHUIA
NEeSITEeNIbHOCTH, U OTIPEACTICHUHN UX XapaKTePUCTHUK;

') HET IPAaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs moj uACHTHUUKAINEH prucKa:

a) HAYaJbHBIM ATall CUCTEMHBIX MEPONPUSITUN MO YHPaBIEHUIO PUCKOM, OCHOBAHHBIN
Ha CHCTEMAaTH4YECKOM BBISBICHUM PHUCKOB OIPENEICHHOIO BHJA JEATENIBHOCTH M HX
XapaKTEPUCTHK;

0) cucTeMaTu4yeckoe HaydHOE HCCIEIOBAaHHE CTEINEHHM PUCKA, KOTOPOMY IO/BEP)KEHBI
KOHKPETHBIE 0OBEKTHI, BUJIbI I€ITEILHOCTH U IPOEKTHI;

B) BepHbI 00a OTBETA.

4 YkaxuTe BO3MOXKHBIE ITOCIEACTBUS PEeAIN3aLUU PUCKa!

a) OTpHULIATENbHBIE;

0) MOJIOKUTEIILHEIE,

B) KaK HOJIOXKHUTEJbHbIE, TAK U OTPULIATEIIbHBIE;

I') HET IPaBUIILHOTO OTBETA.

5 Kak Ha3bpIBaroTCs pUCKH, IPAKTUYECKU BCETa HECYILUe IIOTEPH

a) KpUTHYECKHUEC;

0) CIieKyIATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) TUIIOTETUYECKHUE,;

€) HeT NPaBUJIBHOIO OTBETA.

6 Kak Ha3bIBalOTCS PUCKH, KOTOPbIE MOT'YT HECTH KaK IOTEpH, TaK U JONOJIHUTEIIbHbIE
JOXOJIBI:

a) YHCTEHIE,

0) KpUTHYECKUE,;

B) CIIEKYJISITUBHBIE,

I') OTpaHUYEHHBIE,

1) TOTYCTUMBIE,

€) HET IPABHJIBHOTO OTBETA.

7 Kak Ha3bpIBaOTCs PUCKH, 00YCIOBIIEHHBIE IESTENFHOCTHIO CAMOTO MPEANIPHUSITUS U €T0
KOHTAKTHOM ayJUTOPUEH:

a) YUCTHIE,

0) BHEIIIHHC;

B) BHYTPEHHHUE;
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I') IOIyCTUMBIE;

1) OrpaHUYCHHBIE.

8 Kak HazbIBalOTCS PUCKHU, B pe3yJbTaTe peaju3alli KOTOPBIX MPEANPUATHIO IPO3UT
IOTEPS BBIPYUKH (ITOTEPU IPEBBILIAIOT 0KUIAEMYIO IPUObLIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTacTpo(uIecKue;

I') BEpHBI BCE OTBETHI.

2 Tema Ompenenenue U Kiaccu(puKamu dKOHOMUYECKUX pUCKOB. CHcTEeMa METOI0B
WX HCCIICIOBAHUS U aHATN3a. AJITOPUTMBI OTICHKU PHUCKOB

3aoaua 1.
HuBectunronnsiii npoekt Ne 1 paccuumran Ha t, = 4 roja, AUCIEpCHs €KErOJHON

npubLLIH cocTaBisteT S, = 15%. UuBecTummonHbIii mpoekt Ne 2 paccuntan Ha t, = 3 roa,

JMCTIEpCUs  eKeroaHod TpubbliM  cocTaBmser S. = 20%. Ilpeamosaraercs, 4YTO
pacnpesiefieHue €KeroJHON NpuObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeieHus
ciny4aiiHOM BennuyuHbl. CpaBHUTh PUCKM HWHBECTULHMOHHBIX IpoekToB Ne 1 wm 2 mpwm
JOBEPHUTEIBHOM BeposTHOCTH P = 99%.

3adaua 2.
ITo mepBoil TEXHOJIOTMM Ui MPOM3BOACTBA Kaxaoro m3 N, = 10 usgennii ObLIO

3aTpaueHo B cpeaeM X1 = 30 cekynn (BbiGopouHas maucnepeus 8¢ = 1 cekynsa). ITo Bropoii
TEXHOJIOTMU IJIsl MPOMU3BOACTBA KaXIOro U3 N, = 16 u3menuil ObUIO 3aTpayeHO B CPEIHEM

X, = 28 cekyHa (BbIOOpOuHast aucHepcuss S. = 2 ceKyHmbl). OLeHHTh puck Oonee

MEJICHHOTO MPOM3BOACTBO MO MEPBOM TEXHOJOTHM MO CPAaBHEHUIO CO BTOPOM TEXHOJIOTHEU
MIpHU JOBEPUTENbHOM BeposiTHOCTH P = 95%.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAMUAX).

1 CymHOCTh pHCKa Kak SIBJICHHUS U KBAIUMETPHUUECKUE XapaKTEePUCTUKU PUCKA.

2 Puck kak ciy4ailHOe M 3aKOHOMeEpHOe sBiieHue. HeompeneneHHOCTh KaK MCTOYHUK
pHCKa.

3 Konuenuuu pucka Kak UCTOYHUK (POPMHUPOBAHMS METOAOB €r0 HUICHTH(PHUKAIUN U
OIICHKH.

4 BapuaHTbhl 5KOHOMHYECKUX PEIICHHUH, 0OPEMEHEHHBIX PUCKOM, U X aJIbTePHATHUBBIL.

5 KauecTBeHHBII W KOJMYECTBEHHBIM aHanu3 pucka. Habop mokazatened as
KOJIMYECTBEHHOU OIIEHKU PUCKA.

Tecmosvie 3a0anus.

1 B 4eM CyImIHOCTb COLMAIEHO-3KOHOMHUYECKOH (DyHKIIMU pUCKa!

a) B Mpolecce PHIHOYHON JEATENBHOCTH PUCK U KOHKYPEHIMS MO3BOJISIOT BBLIEIUTH
coLlMaNbHbIe TPYyNIbl d3PPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B 3KOHOMMKE -
OTPAC/IH JESTEIBHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanu3anus pucka MOXKeT 00eCIeUUTh JOTOJHUTENbHYIO [0 CPAaBHEHMIO C MJIAHOBOM
npUOBLIb B CiTydae OJ1aronpusATHOTO UCXOAA;

B) BepHBI 00a OTBETA;

2 B yeM cymHOCTh KOMIEHCHUpYIOIIEH (YHKIIUN PUCKA!

a) B MPOLIECCE PHIHOYHOW AESITEIBHOCTH PUCK U KOHKYPEHILMS IO3BOJISIOT BBIIEIHUTH
COLMANbHBIE TPYNIbl APPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTPAC/IH JESTEIBHOCTH, B KOTOPBIX PUCK IPUEMIIEM ;
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0) peanuzanus pHUCKAa MOXET OOECIEYHTh JOTOJHHUTEIbHBIC JOXOJbl B CiIydae
OIaroNMpUsSTHOTO UCXO/A;

3 B uem cocrouT 3amuTHas QYHKIHS PUCKA!

a) B OOBEKTUBHOM HEOOXOJUMOCTH 3aKOHOAATEIBHOTO 3aKpeIUICHUS IOHSITUS
«IIPAaBOMEPHOCTH PUCKa», IPABOBOTO PETYIUPOBAHUS CTPAXOBOM JIEATEILHOCTH;

0) B TOM, 4TO IOpUIMYECKHE M (PU3NYECKHE JHIA BBIHYKICHBl HCKaThb CPEACTBA U
(OpMBI 3aIIIUTHI OT HEXKENATEIBHON peai3aliy PUckKa,

B) 00a OTBETa BEPHHI;

4 B 4eM MposBIISETCS CTUMYJIMPYOMast (QYHKIUS PUCKa:

a) peaym3anys PEIIeHUH C HEeUCCIeIOBAaHHBIM WM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MIPUBOJIUTH K PEATU3alUU OOHEKTOB UJIH OTNEPAIHid, KOTOPBIE OTHOCSTCS K aBAHTIOPHBIM;

0) B HCCIIEIOBAaHUM WCTOYHHKOB PHCKA NPH TMPOSKTUPOBAHUU OMEPAIU U CHCTEM,
KOHCTPYMPOBAaHUH CIIEIUANBHBIX YCTPOUCTB, Omneparuii, GopM CIENOK, NCKIIOYAIOMINX WIIN
CHIDKAIOIIMX BO3MOKHBIE TIOCIIE/ICTBHSI PHCKA KaK OTPUIATEIHLHOTO OTKIOHEHHS,

B) BEpHBI 00a OTBETA.

5 Uem u3MmepsieTcs BeiMurHa (CTENEHb) pUCKa:

a) CpEeTHUM 0>KHIa€MbIM 3HAUCHHUEM;

0) U3MEHYHUBOCTHIO BO3MOXKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 Uto moHMMaeTcs 1MOJ| CHCTeMaTH3alieid MHOXKECTBA PUCKOB HAa OCHOBAaHMH KaKHX-
100 TPU3HAKOB M KPUTEPHEB, MO3BOJISIOMINX OOBEAMHHUTH IMOJMHOXECTBA PUCKOB B OoJiee
001II1e TTOHATHUS:

a) NICHTH(UKALIHS PUCKOB;

0) ynpaBieHHE PUCKAMU;

B) aHAJIU3 PUCKOB;

T) KJacCU(UKAIUS PUCKOB;

7 Yxaxute 00Ut MICTOYHUK PHUCKOB:

a) HEOTIPEICIICHHOCTb;

0) pyUCKOBasi CUTYaITUsI;

B) (hakTOpBI pHCKa;

I') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YkaxuTe OCHOBHBIE TPYIIIBI IOX0A0B K OIPECIICHUIO0 PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHATHUS PELICHU;

0) pUCK KakK COOBITHE;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapameTp (pe3ysibTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBICHHUS IEATEIbHOCTH;

€) 9KIJIEKTUYECKUI MOIXO0/;

) BEpHBI BCE OTBETHI.

AKP 1.

OueHka ypoBHs KallMTaJIN3al[Mi KOMIAHUU U BBISBIEHHH (HaKTOPOB PHUCKA.

Ha ocHOBe wHCHOJB30BaHMSA COBPEMEHHBIX METOJOB (PMHAHCOBOTO U (DaKTOPHOrO
aHaM3a BBIABUTH KIIOYEBBbIE (DAKTOPBI CTPATErMYECKOr0 U TAKTMYECKOTO PUCKA U OLIEHHUTh
YPOBEHb KallUTAIN3alM{ IPOMBIIIJICHHOW KOMIIAHMM II0 IIOKAas3aTell TeMIa pPOCTa
COOCTBEHHOTO KaluTana KOMOAHUU 0,z -

qcoﬁcm@ = Poﬁ ’ Omn ’ M : d

xan peune (1)
q _ prem—m
cobeme —  y.
Rcch‘ms (2)

13



Poﬁ 0
pean (3)
OKan - Opea:l
Ko6u¢ (4)
M;(un = KO6“”
Kcoﬁcm(f (5)
_ preune
e, (6)

rne P, - peHrabenpHOCTh OOopota; O, - oOopauMBaeMocCTh Kanurtama; M, -

Kan

MYJIbTHUIINIMKATOP KaIlluTaja, d - J0JIA OTYHUCICHUN YHUCTOM HpI/I6BIJ'II/I Ha pa3BUTUC

peuns
npoussoxctsa; IIp,,,, - PEMHBECTHPOBAaHHAS (KalMTaIM3UPOBaHHAs) NPUOBLIL KOMIIAHWH,
pyo.; K

(0] - BbIpy4YKa OT peanusauuu, pyo., K, - oOmas cymMma Kamurana OpraHu3aluu

pean

- coOcTBeHHbIN Kanurain, py0.; [lp, . - 4ucTas NpuUObLIb OpraHu3aluy, pyo.;

cobcme

(coOCTBEHHOTO U 3a€MHOTO), pYO.

Ucxonnas uHdopmarus Juisi pacueToB MpeAcTaBieHa B Tabiuie 1 U XapakTepu3yroT
COCTOSIHWE aKTHBOB M TIACCHBOB KOMIAHHH 10 COCTOsHUIO Ha KoHer 2015 u 2016 rr. (1o
JAHHBIM OYXTaJITePCKOI OTYETHOCTH KOMITAHUH).

Tabnuna 1 — McxomHpie JaHHBIE VTS OLIEHKH (PMHAHCOBOT'O COCTOSTHUSI TPOMBIIIICHHONH KOMITAaHUHU TIO
cocrostHuio Ha koHer 2015 u 2016 rr., MuH. pyo0.

HaunmenoBanue
nokasarenei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbBI
1. HemarepuanbpHbIe aKTHUBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. HesaBepieHHOE CTPOUTETHCTBO 221 176 103 83
4. JloxonHbI€ BIOXKEHHS B MaTepUalIbHbIE 398 542 102 146
LIECHHOCTH
5. Jlonrocpounbie (pMHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIE AaKTHBHI 49 80 34 72
Wroro no pazpeny | 33668 41320 38836 41464
B T.4. HEXOZOBBIE MATEPUAIIBHBIC IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3anacsr: 21773 23078 23078 26006
- CBIPbE, MaTEPUAJIBI U JIp.
- 3aTpaThl B HE3aBEPIICHHOM 19383 20046 19023 21516
TIPON3BOJICTBE 314 368 892 917
- TOTOBas NPOAYKIHS U TOBAPHI JUIS 2009 2618 3100 3499
Tpoaaxu 15 12 32 34
- TOBapPBI OTTPYKECHHBIC 26 28 27 33
- pacxons! OyayIIuX MepHoI0B 6 6 4 7
- T[pOYHeE 3amacel
2. HJIC no npnobpeTeHHBIM [IEHHOCTSM 3179 3259 3620 3872
3. Jlebutopckast 3aJOIKEHHOCTD (TTaTeKH
Ooree yeM uepe3 12 MecsieB mociie 0OT4eTHOU 1055 843 522 501
JIATHI)
B T.4. HOKYIIATEIN ¥ 3aKa3UNKH - - - -
4. lebuTopcKast 3a/I0JKEHHOCTh (HJ‘IEITC)KI/I B 16377 18400 12484 14501
TedeHne 12 mecsIeB nociie OTYETHOMN JIaThl)
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B T.Y. IOKyNAaTEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BBIJJAHHBIE 883 946 760 502
6. I[poune medbuTops 1063 1256 1022 1053
7. KpaTkocpouHble MHAHCOBEIE BIOXKEHUS 4082 3892 1855 1925
8. JleHexHBIE CpesicTBa 166 150 364 387
9. Ilpoune 0OOPOTHBIE aKTHBEI - - - -
Wroro no pazneny Il 48578 51824 43705 48747
Wtoro akTuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbBI
1. YcraBHbIM KanuTan 21750 21750 25550 25550
2. 106aBOYHBIN KaIrUTal 983 1050 1222 1309
3. Pe3epBHbIl KanuTain 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIb 2866 7025 6975 10336
Wroro no pazneny Il 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBA3ATEJIBCTBA
1. 3aiiMbI U KPEeIUTHI 14255 16810 10093 11092
2. [Ipoune noarocpoyHsble 00s3aTEIHCTBA 303 450 352 288
Hroro no pazzpeny 1V 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJIBCTBA
1. 3aiiMbI U KPEIUTHI 21734 25629 18840 21045
2. Kpenutopckas 3a101KE€HHOCTb: 12937 12740 11187 12528
- TIOCTABIHKH U IIOIPANTHKH 11711 11375 10286 11509
- 3aJ0JDKEHHOCTH Iepe]l IePCOHAIOM 389 376 333 377
- 3aJOJKEHHOCTBH Iepes
rocyJapCcTBEHHBIMH BHEOIOPKETHBIMU
dongamu 109 102 93 105
- 3aJOJDKEHHOCTB I10 HaJIoraMm U coopam 728 887 475 537
3. ABaHCHI OJTyYCHHBIE 772 990 780 593
4. TIpoune KpeauTopsl
5. 3a10/>KEHHOCTD MEpe]l yIpEeIUTENIIMH O
BBITUIATE JOXOIOB B B B B
6. Jloxonpl Oyayiux nepruoaoB 812 866 843 717
7. Pe3epBbl NPEACTOSAIINX PACXOJ0B - - - -
8. IIpoune kpaTKOCpOUHbIE 0053aTENbCTBA - - - -
Hroro no pazueny V 36255 40225 31650 34883
Htoro naccuBoB 82246 93144 82541 90211
BeIpyuka oT peannzauyy NpogyKIun 41178 45633 40989 44878
Uwcrast nprOBLIH> KOMIIAHUT 6835 9822 9118 8327
Benmnmuunaa penHBECTHPYEMON YHCTON IPHUOBLTH 3465 3922 3198 3477

HpoaHaJ'II/ISI/IpOBaTB MOJIYYCHHBIC PE3YJIbTAaThl, CICJIATH HeO6XOI[I/IMI>IC BBIBO/BI 00
YPOBHC KallUTAJIMU3allU KOMIIAHHWH, TEMIIaX POCTa COOCTBEHHOI'O KamuTajia KOMIIaHHH,
KIIFOYCBBIX (baKTOan PHUCKa. BrisButh HU3MCHCHUA B (I)I/IHaHCOBOM COCTOSIHNU
HpOMLII.HJ'ICHHOﬁ KOMIIaHHH, ITPOU3OMICAININEC B TCUCHUEC KAJICHAAPHOI'O 2015 rojga.

Paspa60TaTL pPeKOMEHAaIuu 110 COBCPHICHCTBOBAHUIO (I)I/IHaHCOBO'XO?»HI\/’ICTBCHHOI\/’I
ACATCIbHOCTH HpOMbIIJ.IJICHHOfI KOMIIAaHUH U CHUXKCHHUIO YPOBHA YI'pO3 €€ 6H3Hecy.

3 Tema OI_ICHKa U aHaliu3 pUCKa B COBPCMCHHBIX OpPraHU3alusXx. MOI[CJ'II/IPOBaHI/Ie
pUCKa, OSKCIICPTHBIC MCETOAbI OLCHKHW PUCKA. Metoast TCOpHUHN BePOHTHOCTeﬁ 151
MaTreéMaTudcCKasa CTaTUCTHUKA

3aoaua Ne 1.

dupmMa MPOBOIUT aHATU3 OTKPHITUS HOBOTO Mara3uHa IJis paciiupeHusi O6usHeca. B
cllydae OTKPBITHUS KPYIMHOTO MarasuHa TMpu OJarompusTHON KOHBIOHKTYPE pBIHKA
nporHosupyercs mnpuobbutb 600 muH. py0. / roa, mpu HEONATONMPHUATHON KOHBIOHKTYpE —
yoeiTok 400 MutH. py0. / ToA. B ciydae OTKpBITHS CpelHEro MarasuHa MpH OIarompusTHON

15




KOHBIOHKTYpe ero mpuOblUIb Mporao3upyercs Ha ypoBHe 300 muH. pyd. / rox, mpu
HeOIaronpusTHON KOHBIOHKTYpe pbhlHKa — yObITOK 100 mutH. pyO. / roa. Bo3mokHOCTB
OnaronpusATHON U HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (PMpMa OLIEHHBAET OJIMHAKOBO.

HccnemoBanusi pelHKa SKcmepToM oboiinercs ¢upme B 1 muH. pyd. Crenuanuct
CUMTAET, YTO C BEPOATHOCTHIO 0,6 KOHBIOHKTYpA PhIHKA OKaxeTcs: omaronpusTHoil. [Ipu sTom
MIPH TTOJIOKUTEIIFHOM 3aKIIFOYCHUHN HKCTIEPTa KOHBIOHKTYPA PhIHKA OKAXETCs OJIaronpusaTHON
mumb ¢ BeposTHOCThIO 0,9. Ilpu ero oTpunaTeIbHOM 3aKIIOUYEHHH KOHBIOHKTYpa PBHIHKA
MOJKET 0Ka3aThCsl OIaronpusITHON ¢ BeposiTHOCTHIO 0,12.

Hcnonps30BaTh METOM IepeBa pEIICHUH I MPOBEPKU 3TUX BapuaHTOB. OIEHUTH PHCK
GupMBI B ciy4yae 3aKa3a SKCIEPTHOTO HCCIENOBaHUS pbIHKA. OLEHUT PHCKH BapHUaHTOB
OTKPBITUSI KPYITHOTO M CPEIHET0 Mara3wHa. BBISBHTH CTOMMOCTHYIO OLIEHKY HaWIYdIIero
BapHaHTa PEIICHHUS.

3aoaua Noe 2.
lomoBo#t cmpoc Ha mpoaykiuio mnpeanpusTus coctaBiasier D = 1500 wuzmenwii,

crouMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XpAaHEHUS OJHOW EIUHUIIBI
mgemus C, = 4500 py0./rox, Bpems mocraBku 6 cytok (1 rog = 300 paboumx mueil).

Onpenenuth ONTHUMAJIBHBIM pa3Mep 3akasza, W3JIEP’KKH, YpPOBEHb MOBTOPHOIO 3aKa3a Ha
OCHOBE MOJIENIH YIIPABIICHUS 3aacaMH.

Bonpocut ona 0ocyscoenun (Ha npakmuueckux 3aHAMUAX).

1 BnaustHue pucKka Ha TIOJrOTOBKY U MIPHHSITHE YITPABICHUYCCKUX PEIICHUH.

2 Mepa pucka kak HeoOxomuMmas Uit (OPMHUPOBAHMS AIbTEPHATHUB OIICHKA PHCKAa,
XapaKTepU3ylollasi BO3MOXKHBIE TOTEPU WJIM NPUOOpPETeHHs] B  IPOU3BOJCTBEHHO-
X035MCTBEHHOW MM (PMHAHCOBOM JCATEIHHOCTH.

3 Meton aHanoruu B OLICHKE PUCKA U €r0 MPUMEHEHUE B SKOHOMHUYECKHUX pacyeTax.

4 Metoa nepeBa pelieHnit: TOCTPOEeHNE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meron MonTte-Kapino kak BapuaHT CTaTUCTUYECKHX WCIBITAHUWA B OILIGHKE |
yIpaBJIeHUU PUCKOM B HauboJIee CIO0KHBIX JUIsl IPOTHO3UPOBAHUS pacueTax.

6 MoaenupoBaHue pUCKOB B TPOrHO3HBIX SKOHOMUYECKUX pacueTax.

7 OcoOGeHHOCTH UJIeHTU(HUKALMU 1 aHAJI3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoevie 3a0anus.

1 Kak Ha3bIBalOTCS PHUCKH, B PE3YJIbTATEe PeaU3allMd KOTOPBIX MPEINPHUATHIO TPO3HT
moTepsi IPUOBLIH:

a) KaTacTpopHUIECKue,

0) KPUTHYECKHUE,

B) JIOMTyCTUMEBIE;

') BEPHBI BCE OTBETHI.

2 K kakomy BHAYy pHCKa OTHOCUTCS pa3pblB KOHTPaKTa W3-3a JIEHCTBUU BiacTeit
CTpaHbl, B KOTOPOI HAXOJIUTCS KOMITAHUSI-KOHTPAreHT:

a) dKOHOMHYECKHH,

0) mpeanpUHUMATENbCKUN;

B) MOJIMTHYECKUH;

r) hopc-maxop.

3 Kakoii u3 BUAOB MNPOU3BOJCTBEHHOTO pPHUCKA TPUBOTUT K YBETUYCHHUIO 4YHCIIA
HEeMpPeIBUICHHBIX aBApUHHBIX CUTYAIIHA:

a) MCIIOJIb30BAHKE YCTAPEBIIETO 000PYAOBAHHUS,

0) HecTaObUIBLHOCTh KaueCTBA TOBAPOB U yCIYT;,

B) HEHA/ICKHOCTh COCTABIISIONINX TEXHOJIOTHYECKOTO MPOoIlecca;;

') OTCYTCTBHUE PE3EPBOB.
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4 Kaxoii U3 BHJOB IMPOHM3BOJCTBEHHOTO PUCKA MPUBOAUT K HU3KOH 3¢ddexkrnBHOCTH
IIPOM3BOJICTBA 110 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHAJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MPOLIEcca,;

0) HeCTaOMIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3EPBOB,;

I') OSIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH.

5 Kakoii U3 BHUJIOB NPOU3BOJICTBEHHOIO0 PHCKAa MPHUBOJUT K YBEJIMYEHMIO 3aTpaT Ha
PEMOHT U MOJIEPHU3ALMIO 000PYI0BaHUS:

a) UCIOJIb30BaHUE yCTApPEBIIEr0 000PY/I0BAHMS,

0) MosIBJIEHHE HOBBIX TEXHOJIOTUI B OTPAcCIIu;

B) OTCYTCTBHE PE3EPBOB,;

') HECTaOUITLHOCTh KaueCTBa TOBAPOB U YCIYT.

6 Kakoii 13 BUJIOB IPOM3BOJICTBEHHOTO PHCKA MPUBOJUT K HEBO3MOXXHOCTH MOKPBITHS
MMKOBOTO CcHpoca:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PY/I0BAHMS,

0) BBISIBJICHHE HOBBIX TEXHOJIOTUH B OTPAciy;

B) OTCYTCTBHE PE3EPBOB,;

') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCIYT.

7 Kakoii W3 BHIOB TNPOW3BOJACTBEHHOTO pPHCKAa MPHUBOAUT K OTTOKY KIHUEHTOB W
mpo0ieMaM co CIIpoCcoM:

a) HEHaJEXKHOCTh COCTABIISIFOIINX IPOU3BOJACTBEHHOTO IPOIlecca;

0) MmosiBJIeHHE HOBBIX TEXHOJIOTHUI B OTpAciy;

B) HECTAOMJILHOCTh Ka4eCTBA TOBAPOB M YCIIYT,

T') HCTIOJIb30BaHKUE YCTAPEBIIETO 000PYIOBAHUSA.

8 Kakue u3 nepednciaeHHbIX pUCKOB OTHOCATCS K KOMMEPUYECKUM:

a) PUCK, CBA3aHHBI HEUCIIOJHEHUEM CMEThl MHBECTUI[MOHHOIO MPOEKTA;

0) pUCK, CBS3aHHBII C HEBO3MOKHOCTBIO MOKPBITHS TUKOBOT'O CIIPOCa Ha TOBApP;

B) PUCK, CBSI3aHHBIN € KOJIEOAHUSAMU MPOLIEHTHBIX CTABOK;

I') PUCK, CBSI3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema PuckoBasi cuTyalusi B opraHusaiuu, kapra puckoB. OlLieHKa U aHallU3 PUCKOB
Ha OCHOBE METOJIOB CPaBHEHHS, KIIACTEPHOTO aHAIN3a

3aoaua Ne 1.

[lo cocrosiHMI0O HAa KOHell (PMHAHCOBOTO TOJa BHEOOOPOTHBIC AKTHUBBI KOMITAHUU
coctapuu 875 220 800 py6., oboportHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOUYHBIE
obszarenscTtBa — 103 679 800 py6. OObeM mpoaak 3a OTYETHBIM mepuojn coctaBun 1 437
740 500 py6. Omnpegenuts kod3(pPUIMEHT 000paUMBAEMOCTH AKTHBOB U  OLEHUTH
(UHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 2.

ITo cocrosiHMIO Ha KOHeEI (PMHAHCOBOTO T'0Ja MPOU3BOJICTBEHHBIE 3arachl KOMIAHUU
coctaBmm 115478 900 py6., odbem aebutropckoit 3amomkeHHocTH — 46 383 400 pyo.,
nenexHas HanuuHocTh — 1 003 600 py6., kpaTkocpouHble obs3arenscTBa — 48 055 100 py6.
O1eHUTh YpOBEHb TEKYIeH TUKBUIHOCTH U (PMHAHCOBOT'O PUCKA KOMITAaHUHU.

3aoaua Noe 3.

ITocTostHHBIE 3aTpaThl KOMIAHUU cOCTaBIAIOT 2 587 120 py0., mepeMeHHble 3aTpaThl —
1500 py6./en. llena peanmzanuu npoxaykiuu (6e3 HIAC) — 2500 py6./en. Omnpenenuth
KPUTHUYECKYIO TOUKY IPOM3BOJCTBA M pealu3aiuu NpoayKuuu. OLEHHTbh YpOBEHb pPHUCKa
KOMIIaHUU TP YCIOBUH peau3aliy npoaykiuu B oobeme 85 000 ex. /roz.

Bonpocel ona oocyyncoenun (na npakmuyeckux 3aHAMUAX).
1 DxoHOMUYECKHE PUCKHU M UX BIHUSHUE HA TPUHATUE PEIICHUH.
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2 PuckoBas cutryanus B SKOHOMHKE. HersHTpomusi Kak XapaKTepUCTHKa U Mepa
YIOPSA0YEHHOCTH SKOHOMHYECKUX CHCTEM.

3 Pousib ympaBiieHUECKOH JAEATEIBHOCTH B PEAM3AllMU HETIHTPOIMHHOTO MOJIX0Ja K
YIIPABJICHUIO SKOHOMHYECKUMHU PHUCKAMHU.

4 DHTpONUS KaK Mepa XaOTUYHOCTH, HEYMOPSJIOUYCHHOCTH SKOHOMHYECKOH CHCTEMbI U
HEOO0XOIMMOCTh YIPABICHHUS PHCKAMHU.

5 Metopl pUHAHCOBOTO aHAJIM3a B YIPABJICHUH PHCKOM: MOKA3aTENIU JTMKBUIHOCTU H
IUIATE)XECIIOCOOHOCTH, TIOKa3aTell (PMHAHCOBOH YCTOHYMBOCTH OpraHNU3alUH.

6 PuckoBas cuTyanusi B opranu3aiuu: ee GakTopsbl, apaMeTpbl U XapaKTEPUCTUKU.

Tecmoevie 3a0anus.

1 Yro sByisieTcss 00BEKTOM YIIPABIICHUS B PHCK-MCHEKMCHTE:

a) CHenuWalibHas TpPYyNIa JIoJeH, KOTopas TIOCPEJACTBOM pA3JIMYHBIX TPUEMOB U
CIOCOOOB YIPABICHYECKOTO BO3JICHCTBUS OCYIIECTBIISET YIPaBICHUE PUCKAMH,

0) pHUCK, PHUCKOBBIC BIIO)KCHHS KamUTala W DSKOHOMHYECKHE OTHOIICHHUS MEXIy
XO3SIUCTBYIONTUMU CYObEKTaMH;

B) BCE OTBETHI BEPHBI.

2 K kako#l TpyIie MeTOJIOB YIPaBJICHUS PUCKAMH OTHOCHTCS TPOTHO3WPOBAHHE
BHEIITHEW 0OCTaHOBKU:

a) METOIbl KOMIICHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTH3AIMH PUCKOB,;

T') METOJIbI TUBEPCU(PUKAIINH PUCKOB.

3 K kakoii rpynmne MeTo0B yrpaBJieHHs] pUCKaMU OTHOCUTCSI CTPaXOBaHUE:

METO/Ibl KOMIIEHCALlIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/Ibl TMBEepCUPUKALINN PUCKOB.

4 K kakoil rpyIie MeToJI0B YIIPaBJIEHUsI pUCKaMU OTHOCUTCS paclpeziesieHue pucka mno
sTanam paboThI.

a) METO/bl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/IbI TMBEPCUPUKAIIUN PUCKOB.

5 K kakoii rpyrime MeToJ0B YIpaBJIeHUs PUCKaMU OTHOCUTCS 3aKIIF0UEHHUE JTOTOBOPOB O
COBMECTHOM JEATEIbHOCTH JJISl peanu3alii pUCKOBAHHBIX MPOEKTOB!

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

6 K xakoif rpymme MeTOJOB YIpPaBIEHUS pPHCKAMH OTHOCHTCS OOy4YeHHe U
WHCTPYKTHPOBAHHE MTEPCOHAA:

a) METO/bl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

7 K xakoit rpymnme METOIOB YIpPaBIEHUS pPUCKAMH OTHOCUTCS pacrpeselieHue
OTBETCTBEHHOCTH MEXy YYaCTHHKAMU MPOEKTA!

a) METO/Ibl KOMIICHCAIIUU PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AINHA PUCKOB,
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') METOJIbI TUBEPCUPUKAIIUN PUCKOB.
8 K kakoif rpymme METONOB YIPABICHUS pPHCKAMH OTHOCUTCS YBOJIBHCHHE
HEKOMIIETEHTHBIX COTPYAHUKOB:
a) METO/Ibl KOMIIEHCALIUU PUCKOB;
0) METO/IbI YKJIOHEHUS OT PUCKOB,
B) METO/IbI JIOKAITU3AIIUUA PUCKOB;
') METOJIbI TUBEPCUPUKAIINN PUCKOB.
9 K kako#l rpymnme METOJOB YIPABICHUS PUCKAMU OTHOCHTCS CO3JIaHUE CHUCTEMBI

pe3epBoOB

a) METO/Ibl KOMITEHCAIINH PUCKOB,;
0) METO/IbI YKJIOHEHUS OT PUCKOB,
B) METO/IbI JIOKAJTU3AI[H PHCKOB;
') METO/Ibl TMBEPCUPUKAILINN PUCKOB.
10 K rpynme (GUHAHCOBBIX PHCKOB, CBSI3aHHBIX C ITOKYIIATEIBHOH CIMOCOOHOCTHIO,

OTHOCSITCH.

a) aBaHCOBBIN PHUCK;
0) pHUCK CHI>KEHUS (PMHAHCOBON YCTOMUYMBOCTH;

B) PHUCK JIMKBUIHOCTH;
I') UHQISIUOHHBIN PUCK.
11 Puck, cBSI3aHHBIN C U3MEHEHUSMH, BHI3BAHHBIMU OOIIEPHIHOYHBIMU KOJICOaHUSAMU, U

HE 3aBI/IC${HII/II\/’I OT KOHKPETHOI'O IMPCANPHUATHA, HA3BIBACTCS:

a) YUCTHIM;

0) CIIEKyISATHBHBIM;
B) CUCTEMHBIM;
T') HECHCTEMHBIM.

5 Tema O1nieHKa U aHAJIU3 PUCKAa HA OCHOBE METOJOB TEOPUH WIDP, YYBCTBUTEIHHOCTH,

aHalM3a CLEHapHEB, J€PEBA PEUICHUM, aHATIOTHIA

3aoaua Ne 1.

Marasun B Haudaje ONepallioHHOTO JIHS 3aKylaeT JJIs peaju3alud CKOPOMOPTAIIHICS
npoaykT no nene (6e3 HIC) 150 py6. / en. Llena peanuzaruu 3toro mpoaykra (6e3 HIAC) —
180 py0. / en. MapKeTHHTOBBIE UCCIIEIOBAHUS TIOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA ATOT
MPOJIYKT MOET COCTaBATh 1, 2, 3 winm 4 enuuunbl. Eciu npoayKT HE MpoJiaH B TEUCHHE
OTIEPAllMOHHOTO MHS, €ro pealu3yloT B KoHue AHs mo ueHe 100 py6. / ex. Wcmonb3ys
MUHUMAKCHBII KpUTEPHUH YTOYHUTH, CKOJBKO EIWHHUI[ 3TOTO MPOAYKTa ILEJIeco00pa3Ho
3aKynaTh MarasuHy ¢ MUHHMAajbHBIM PUCKOM. BO3MOXKHBIE MpUObUIM Mara3uHa 3a JIeHb
1enecooOpa3Ho MpeACTaBUTh B BUJE TaOIHIIBI 2.

Tabnuma 2 — Bo3moykHast IpuOBLIh Mara3uHa MpH pean3aliii CKOPOIOPTSIIIErocsl IpOayKTa, pyo.

YpoBeHb KonmgectBo eguHUTT POAYKTa, 3aKYIUICHHBIX TSI PeaTi3aIin
€KEIHEBHOIO 1 2 3 4

crpoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120

Munanmakc
3aoaua Ne 2.

MarasuH B HauaJie ONEPAIMOHHOTO JTHS 3aKylaeT JUIs peau3allii CKOPOTIOPTSIIHIACS
npoaykt mo nene (6e3 HJC) 150 py6. / en. Llena peanuszaruu storo mpoaykra (6e3 HIC) —
180 py0. / en. MapkeTHHTOBBIC UCCIICAOBAHUS TIOKA3bIBAIOT, YTO €XKEIHEBHBIN CIPOC HA ATOT
MPOJYKT MOXKET COCTaBisATh 1, 2, 3 wnu 4 enmuHuibl. Eciau mpoayKT HE MpoJaH B TCUCHHE
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OTIEPALIMOHHOTO JIHS, €r0 peaju3yloT B KoHue aHA mo neHe 100 py6. / en. Mcmonbsys

KOMIIDOMUCCHBI KpuTepuid ['ypBunla yTOYHWTS,

CKOJIBKO CIWHHIL JOTOTO0 HPOAYKTa

1enecoodpa3Ho 3akymarbk marasuny npu ycnosuu a = 0,4, b = 0,6. Bo3moxHbie mpuObLH
MarasuHa 3a JeHb 11eJIeCO00pa3HO MPEACTABUTH B BUJIE TAOIHIIBI 3.

Tabmuua 3 — Cxema BO3MOKHBIX IPUOBLICH MarasuHa Mpy peasin3alii CKOPOIOPTSAIIErocs MPOAYKTa,

pYyo.
a* b *
Bapuant Hawubompmmas Haumenbiast H o S
peluenus HpUOBLTH HpUOBLTH AL CHELA anborpiuas yM
MPUOBLTH MPHUOBLTH
1
2
3
4

Bonpocwt ona oocysyncoenun (na npakmuueckux 3aHAMUAX).

1 Metonpl paepeBa peEHICHUN: BO3MOXKHOCTU Pa3BUTHS HMHCTPYMEHTApUsl PHUCK-
MEHE[KMEHTA.

2 Mertonpl aHajdW3a YyBCTBHTEIHHOCTH: BO3MOXKHOCTH Pa3BUTHS HWHCTPYMEHTAPHS
PUCK-MEHEDKMEHTA.

3 Bo3MOKHOCTH METO/1a aHAJIOTUI B MICHTU(DHUKAIINH, OIICHKE W aHAIM3E PUCKOB.

4 Pa3BuTHE€ WHCTPpYMEHTApusi OIICHKM pHUCKOB Ha OCHOBE METOJOB TEOPUU
BEPOSITHOCTEN U MATEMATUYECKON CTaTUCTHKU

Tecmoevie 3a0anus.

1 Kako#i U3 mepeuncaeHHbIX METOJ0B OIICHKH PHCKAa OCHOBAH Ha pacyeTax M aHajau3e
CTaTUCTHYECKHUX MOKa3aTeIICH .

a) BEPOSITHOCTHBIN METOT;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJI CIICHAPHEB,

') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YUCTOM MPUBEACHHOW CTOMMOCTHU JCHEKHBIX TTOTOKOB;

€) IMUTAIIMOHHOE MO/ICITMPOBAHNE.

2 Kakoli 13 mepeyrciIeHHbIX METOIOB OIICHKHM PUCKa JacT MpeJCTaBlIeHne O HanboJjee
KPUTHYECKHX (PaKTOpax MHBECTUIIMOHHOTO MPOCKTA!

a) BEPOSITHOCTHBIN METOT;

0) METOJ1 TOCTPOEHUS JepeBa PEIICHU;

B) METOJI CIICHAPHCB,

I') aHaJI13 YyBCTBUTEIILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH JI€HEKHBIX TOTOKOB;

€) IMUTAIIMOHHOE MO/ICITMPOBAHNE.

3 Kakoif M3 mepeuncieHHbIX METOJOB OLIEHKH PUCKA pealn3yercsi MyTeM BBEICHUs
MOTPaBKHU Ha PUCK WM MTyTEM y4eTa BEpOSITHOCTH BO3HUKHOBEHHS (DUHAHCOBBIX MOTOKOB!

a) BEpOSITHOCTHBIN METO/T;

0) MeTo/ MOCTPOEHUS JIepeBa pelIeHuil;

B) METO/I CIICHApHUEB;

T') aHaJI13 YyBCTBUTEILHOCTH;

1) Y4eT PUCKOB IPHU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH J€HEKHBIX TOTOKOB;

€) UIMUTAIMOHHOE MOJISITUPOBAHHUE.

4 Kako¥t u3 nmepeurcIeHHbIX METOJIOB OIIEHKH PUCKA UCTIONB3YEeTCS B CUTYAIUsIX, KOTaa
MPUHUMAEMbIE PEIICHUSI CHJIBHO 3aBUCAT OT MPHHATHIX paHee W OMPENENSIOT CICHApUU
JabHENIIIETO pa3BUTHI COOBITHIA:

a) BEpOSITHOCTHBIN METO/T;

0) MeTOoJ1 TOCTPOCHHUS JIepeBa PEIlIeHUH;
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B) METOJI CLIEHAPHEB;

T') QaHAJIN3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU PACYETE YUCTON IPUBEIEHHOW CTOUMOCTH JE€HEKHBIX [IOTOKOB;

€) UIMUTaLlMOHHOE MOJICIIUPOBAHHUE.

5 Kakoil W3 mepedrcieHHBIX METOJIOB OILICHKHM PHUCKAa TMPENCTaBIsE€T COOO0UM Cepuro
YHUCJIEHHBIX JKCIEPUMEHTOB, IPU3BAHHBIX IOJYYUTh OHMIMPUYECKUE OLEHKU CTEIEHU
BIIMSIHUS PA3JINYHBIX (DPAKTOPOB Ha HEKOTOPBIE 3aBUCAIIUE OT HUX PE3YIbTATHI:

a) BEpOSITHOCTHBIM METOT;

0) MeTOo/1 IOCTPOEHHUSI JIEpEBA PEILICHUH;

B) METOJ] CLICHAPUEB,

I') aHaJU3 YyBCTBUTEJILHOCTH;

1) Y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIEHHOW CTOUMOCTH JIEHEKHBIX ITOTOKOB;

€) UIMUTallMOHHOE MOJIETUPOBAHHE.

6 Kak mpu pacdere 4ncTol NpUBEACHHOW CTOMMOCTH MOKHO YUYUTBIBATh PHCK:

a) MOCPEJICTBOM KOPPEKTHUPOBKU CTaBKU CPaBHEHMS (CTaBKU JUCKOHTA);

0) mocpeaCcTBOM KOPPEKTUPOBKHU YHUCTHIX (PMHAHCOBBIX IOTOKOB;

B) 00a BapHaHTa BEPHBI.

7 JITTP pacrosioskeHo K PUCKY, €CITu:

a) GoJiee MIPUBJIEKATEILHBIM SBIISETCS MMOJYYCHUE CPEITHETO BHIUTPHIINA;

6) nmeer Gynkimio noseznoctu U (X )=3vx ;

B) nmeet ¢pyukiwio nojesnoctu U(X) =5X2;

r) umeet ¢yuakuo moaesnoctr U(X) = 2 + 3X.
8 Eciu mpemust 3a puck P(X) < 0, To JITIP:

a) CKJIOHHO K PHUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEUTPAIBHO K PUCKY.

AKP2.

WNnentuduxaims u oueHka (pakTropoB PUCKOB C UCHOJIB30BaHUEM IKCIIEPTHBIX METOIOB.

[IpoBectu sKcnepTHOE HCCIEA0BAHNE C UIEHTU(UKAIIMEH U OLIEHKON (paKTOpOB pPUCKA B
ycnoBusax MT-mpoekrta. [l cucreMatuzalid W OLCHKH PE3YJIbTaTOB SKCIEPTHOTO
UCCIIeIOBaHUSl MpUMEHUTh Jlenbuiickuii mMeron, mpeaBapuTeabHO C(HOPMUPOBAB COCTaB
9KCIEPTHOM TPYIIBI B COOTBETCTBUH C KBAIM(DUKAIIMOHHON KaTeropuei Ka)aoro 3KCIepra.
NnentuduuupoBaTh U CUCTEMATU3UPOBATh (AKTOPHI, OKA3bIBAIOIIME BIHUSHUE HAa YPOBEHBb
pucka WT-mpoekra, ¢ TOpUMEHEHHEM METOJA SKCIEPTHBIX OleHOK. [Ipu sTOoM
paccMmarpuBaroTcs cienyromue Gakropsl: X1 - kadecTBO mporpaMMHOro obecrieueHus; X 2
- CPOKH BBINOJIHEHHS TpoekTa; X3 - 00beM HMHBECTHIIMOHHBIX 3aTpaT; X4 - KadecTBO
ayrcopcuHra; X5 - ypoBeHb PBHIHOYHOW KOHBIOHKTYPHL. B sKcrmepumMeHTe NpPUHUMAIOT
ydacTHe 7 HE3aBHUCHMBIX SKCIIEPTOB, B UX 3a/ayy BXOJUT OMpEIelIeHHE pPaHra KaxJoro
dakropa mo mnATUOANTBHOW cucTeMe. HanMeHbIINII MO 3HAYEHHWIO PaHT MPUCBAUBACTCS
(dakTopy, OKa3bIBaIOIIEMy HauWOOIblIee BIUSHHE HA YpOBEHb 3()(HEKTUBHOCTH PpPEKIaMBbI.
OLEHKHM 3KCIEPTOB MPEACTABISIIOTCS B BUIE MATPUIBI PAHTOB OMPOCAa, B CTPOKAX KOTOPOM
yKa3bIBalOTCs (HaKTOpbl, a B CTOJOIAX — OILEHKU OHKCHepToB. VcXonaHble MaHHBIE IO
BapuaHTaM IpeAcTaBlIeHbl B Tabmumax 1 — 5.

Tabmuna 1 — Matpwuiia paHToB orpoca 3KCIepToB (BapuaHT 1)

DaKTophI OkcnepTsl - (z —)2
4 Z & Z X; =X X; —X

X1

X2

X3

NlWi~|FL|F
RIN[OT|WN
RlWlOo|N|W
RIN|(B~jOIO1
RINOT|W| o
NP lOT|W(

N O >

X4
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X5

Cymma

Tabnuna 2 — MaTpuma paHroB onpoca KCIepToB (Bapuant 2)

DaKTOpHI

OKCIepThl

4

X1

X2

X3

X4

X5

GBI WIN|FP|-

AlOoaNWFLN

OB |PRP|IWIN W

Al [(IDND|W

RINO™lwlOT

RO |NOD

AlOW(FL|NN

Cymma

Tabnuna 3 — Matpuiia paHTroB OIrpoca 3KCIepToB (BapuaHT 3)

DaxTOpHI

OKCIepThl

4

X1

X2

X3

X4

X5

G| RPIWINF-

Al INOIWIN

QRPN WA~ W

QR INW

Rl lOwW|N|OT

AlO|WIN|FP|O®

ARl

Cymma

Tabnuna 4 — MaTtpuna paHroB orpoca dKCrepToB (Bapuant 4)

®DakTopsl

OKCIepTh

4

X1

X2

X3

X4

X5

Gl

RN WA~IN

QR B_lWINW

QW|IN |-

AN OTO1

ORI WA~OD

AINPRP|OW|N

Cymma

Tabmuma 5 — MaTtpwura paHroB ompoca KCIIepTOB (BapHaHT 5)

®DakTopsl

OKCIepTh

4

X1

X2

X3

X4

X5

N IWFR(F

WO, |IN[N

Rl BN WlW

NOW|(~|F-

RlOw|b|N[O

gl {wWw(N|—|O

GNPl

Cymma

6 Tema Cucrema OLCHKH, aHAJIM3a W OINTUMH3ANHU PUCKOB Ha OCHOBEC MCTOJIOB
CTpaxoBaHUs, PE3CPBUPOBAHUA, XCIKUPOBAHUA

3aoaua Ne 1.

C upenTHdHKanMel BaIIOTHOTO pHCKa MEXIYHApPOIHOTO MOpPT(ens LEeHHbIX Oymar
CBSI3aHbI CJIIEIYIOLNE CUTYaLUH:

1) wuHBecTOp JHepKHUT MOPTQenb aKIUil KOMIAHHH HEKOTOPOl CTpaHsI

NEpCICKTUBBI HUX pPOCTA, HO ONNACACTCA MAaACHUA KypCa BaJIOTHL WHBECTULIUM H3-3a

n3-3a
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HECTaOMJIBHOCTH CUTYAIlMH B CTpaHe (HO €CIU CUTYalHs CTaOMIM3UPYETCs, TO KYpC BAJIOTHI
CTpaHbl MOXKET BO3PACTH);

2) B moptdene MHBECTOPA €CTh JIOJTOCPOUHbIE OONUTralii HEKOTOPOH CTpaHbI, U HE
WCKITIOYCHA BO3MOYKHOCTh CHUKCHHS IMPOIEHTHONW CTAaBKH, YTO MOXET MPHUBECTH K POCTY
Kypca oOJMranuii ¥ naJeHuIo Kypca BaJlOThl HHBECTHIIHH.

Jis XemxkupoBaHus (CHIDKEHHUS IMOTEPh) BATIOTHOTO PHCKA MOTYT HCIIOIB30BATHCS
¢brrouepcHbie, (hopBapaAHBIC U OTIIIMOHHBIE KOHTPAKTHI.

Tak, uaBectop u3 crpanbl B Bioxun 500 000 neHEXHBIX €IUHUII CTpaHbl A B
rOCyJapCTBeHHbIE JONTOCPOYHbIE oOmuramuu crpanbl A. Omacasich BO3MOXKHOTO IaJICHHUS
Kypca BaJIOTHI CTpaHbl A, OH mpoaan B ceHTsaOpe mpu kypce A/B = 1,28 ¢wrouepcsl Ha
500 000 nmeHEeXHBIX eIWHUI] CTPaHBI A C MOCTaBKOW B JekalOpe mo ¢prouepcHO neHe 1,23.
OnpenenuTh pe3yabTaThl XEHKUPOBaHUS mOpTdens obnuranuii, eciu B JeKadOpe IieHa
obmurauuit cocraBut 510 000 neHeXHBIX €UHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa OyayT, cooTBeTcTBeHHo: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pewrenne:

1) B MOMEHT mnpojaaxu (bpIOYEPCOB CTOMMOCTbH MOPTQEnss oOnuranuii cocrabisiia
500 000 * 1,28 = 640 000 meHeXHBIX STUHUI] CTPaHbI B;

2) mo BapuaHTy a) B Aekabpe cTouMocTh noptdenst obmmranuii cocrasmia 510 000 *
1,22 = 622 200 meHeXHBIX SIWHUIl CTpaHbl B, TO ecTh cTroMMOCTh MmopTdens oomurammii
yMeHbImmiIack Ha cymmy 640 000 — 622 200 = 17 800 meHe)HBIX eIUHUIL CTPaHbI B;

3) moxoa MO MPOJaHHBIM (proYepcaM OT TaAeHUs (BIOYEPCHOW IIEHBI COCTaBHUII
500 000 * (1,23 — 1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, MO3TOMY YHCTOE U3MEHEHHH
xepxkupoBanHoro nmoptdens papao 30 000 — 17 800 = 12 200 aeHEKHBIX €AMHMI] CTPaHbI B;

4) mo BapuaHTy 0) B nekaOpe cTouMOCTh mopTdens obmuramuii coctaBuia 510 000 *
1,34 = 683 400 neHEeXHBIX €IUHHUII CTpaHbl B, TO ecTh CTOMMOCTh MOpTdens oOIUranui
yBenuumitachk Ha 683 400 — 640 000 = 43 400 neHEKHBIX €IMHUIL CTPaHBI B;

5) yOBITOK OT MpOAAHHBIX (PBIOYEPCOB H3-3a pOCTa (HIOUYEPCHOM IICHBI COCTABHUII
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €IUHKII CTPAHBI B, MO3TOMY YHCTOE H3MEHEHHUE
xepkupoBanHoro noptdens pasao 43 300 — 30 000 = 13 400 neHeXHBIX €AMHUI] CTPaHbI B.

3aoaua Ne 2.

HNuBectrop u3 crtpanbl B Bioxkuwin 600 000 neHexHbIX €IWMHUIl CTpaHbl A B
rOCyJAapCTBEHHBIC JOJITOCPOYHBbIC oOiuramuu crpaHbl A. Omnacasich BO3MOYXHOTO ITaJICHUS
Kypca BaJllOTBl CTpaHbl A, OH mpojal B ceHTsa0pe mpu kypce A/B = 1,28 ¢dprouepcsl Ha
600 000 neHeXHBIX €IMHUII CTPaHbl A ¢ TOCTaBKOH B jekaOpe mo ¢prouepcHol 1ene 1,14.
Onpenenutb pe3ynbTaThl XeIKUPOBaHUS MOpTdens olnuranuii, ecium B JeKkadpe IeHa
obmuranuit cocraBut 610 000 neHeXHBIX €UHUI] CTPaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocyyncoenun (na npakmuyeckux 3aHAmMuAX).

1 Konremniwst orpaHrndeHHoro pucka. Metoa croumoctu pucka VAR (Value-at-Risk).

2 Tlpuembl ympaBicHHS PUCKOB B CHCTEME PHCK-MCHEKMEHTA: M30eKaHHWE PHCKA,
yIepKaHHE PHCKa, Tepeaada pUCKa, CHHKCHHE CTEMEeHH pUCKA. YTpaBlieHHE PHCKaMHU Ha
OCHOBE METO/IOB JAUBEPCUPHUKAIIIH.

3 VmpaBineHue pUCKaMH Ha OCHOBE MPHOOpETEHHs IOMOJHUTEIbHOW HH(OpPMAIUH.
VYrpaBieHre pucKaMi Ha OCHOBE METOJIOB CTPaXOBaHMS.

4 YrpapiieHHe pUCKaMH Ha OCHOBE METOJIOB JIMMUTHPOBAHUs. YIIPaBJIeHHE PUCKAMHU Ha
OCHOBE METOJIOB CaMOCTPAaXOBaHUSI.

Tecmoesvie 3a0anus.

1 Kakue puCKHM NPUCYIN SKCITyaTallMOHHOMY 3TaIly HHBECTHIIMOHHOM NI TeIbHOCTH!
a) (uHAHCOBBIE PUCKH;
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0) PKOJIOTHUECKUE PUCKH;

B) PUCKH HEBEPHOT'O IPOTHO3a;

T') IPOU3BO/ICTBEHHBIE PHCKH.

2 Kakue puCKy IPUCYIIH 3aBEPIIAIOLIEMY Tally MHBECTULIMOHHON JIESITeIbHOCTH:

a) pucKky (PMHAHCUPOBAHUS JIMKBUIANMOHHBIX padoT;

0) pUCKH HEBEPHOT'O MPOTHO3a;

B) PUCKU BOSHHKHOBEHHSI I'PaXKIaHCKOW OTBETCTBEHHOCTH;

T') IPOU3BO/ICTBEHHBIE PHCKH.

3 Kakme puckH TpUCYIIM TPEABIHBECTULIHMOHHOMY O3Talmy HHBECTHUIIHOHHON
NEeSITEIbHOCTH

a) 9KOJIOTUYECKHUE PUCKU;

0) prcKH OIIMO0YHOM OLIeHKH 3((HPEKTUBHOCTH MHBECTULINIA;

B) PMCKH HEBEPHOTO MPOTHO3a OYIYIINX U3MEHEHUI;

') (UHAHCOBBIE PUCKHU.

4 Kakue pHCKH TPUCYIIH COOCTBEHHO WHBECTUIIMOHHOMY JTaly HWHBECTHUIIMOHHOU
NeSITEIbHOCTH .

a) TIPOM3BOJICTBEHHBIC PUCKH,

0) PUCKU IPEBBIIICHNUS CMETHOW CTOMMOCTH MPOEKTA;

B) PMCKH HEBEPHOTO MPOTHO3a OYyIYIINX U3MEHEHU;

T') PUCK 3aJIepXkeK cAayu 0OBEKTa.

5 Kak Ha3bIBaeTcsl cTpaTernyeckoe MoBeeHNe KPYIMHBIX KOMITAaHUHN, OCYIECTBISIOIIUX
MacCcOBO€ MPOU3BOJICTBO, BBIXOSAIINX HA MACCOBBIN PBIHOK CO CBOCH WM MPHOOPETCHHOU
HOBOW MPOAYKIMEH, ONEPEKAIONIMX KOHKYPEHTOB 3a CUET CEPUHHOCTH MPOU3BOJICTBA U
s dexra macmTabda:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) MMAaTUEHTHOE;

T') KCIUICPEHTHOE.

6 Kak Ha3bIBaeTcsi cTpaTerMyeckoe TIOBEICHUE KOMIIaHUHM, 3aKitoyaronieecss B
MPUCIIOCOOIEHNH K Y3KHMM CErMEHTaM IIHUPOKOTO pPBhIHKA MyTEM CIEHUaTHU3UPOBAHHOTO
BBINTYCKA HOBOI MJTU MOJICPHU3UPOBAHHON MPOAYKIIMU C YHUKAJIbHBIMU XapaKTEPUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMAaTUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3pIBaeTcs CTpaTerMuyecKkoe IMOBEJCHHE KOMIIAHWH, O3HAYarolllee BBIXOJ Ha
PBIHOK C HOBBIM (paJuKalbHO HMHHOBAIIMOHHBIM) MPOAYKTOM M 3aXBaTOM YaCTH PhIHKA!

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

I') 9KCIUIEPEHTHOE.

8 Kak Ha3bIBaeTCs CTpaTerMueckoe IOBEJCHME KOMIIAHMH, COCTOsIIee B
MPUCTIOCOOJICHUHN K YCIOBUSAM CIPOCa MECTHOTO PhIHKA, OCBOEHUH HOBBIX BUJIOB YCIYT 1OCIIE
MOSIBJICHHSI HOBBIX MPOJIYKTOB M HOBBIX TEXHOJOTHI, IMUTAIIMA HOBUHOK U TPOJABHKEHUU UX
K CaMbIM IIUPOKHUM CIIOSIM MOTpeOUTENeH:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATUEHTHOE;

T') KCIUIEPEHTHOE.

9 Kak Ha3bIBaeTCs PUCK, CBS3aHHBIA C U3MEHEHUSMHU, BHI3BAHHBIMH OOIIEPHIHOYHBIMU
KoJieOaHUSIMU, ¥ HE 3aBUCSIIUNA OT KOHKPETHOTO MPEIIPUSTHS:

a) YUCTHIN;
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0) CUCTEMHBII;
B) HECUCTEMHBIN;

I') CIIEKYJIATUBHBIN.
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7 O1ieHOYHbIE cpeacrea AJisi IPOBEACHUA l'lpOMe)RyTO'lHOﬁ arreCcranmmu

a) HﬂaHpreMble Pe3yJdbTaThbl Oﬁy‘lel{]/lﬂ H OICHOYHBIC CPEACTBA AJIAA IPOBECACHUSA l'lpOMe)KyTO'lHOﬁ arrecranum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 - cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE TaHHbIE, HEOOX0AUMbIE VI PacYeTa IKOHOMHYECKHX U COLMAJIbLHO-
IKOHOMHUYECKHUX NMOKA3aTeell, XapaKTePU3YIOIIHX 1esITeJIbHOCTh X03AHCTBYIOINX CYObEKTOB

3Harb — HMCTOYHHKH TIOJTYICHUS Ilepeuenvy meopemuueckux 60npocos K 3auemy
urdopMaKK, HEOOXOIUMOM 1. CymHOoCTbh pUCKa KakK SBJICHUS W KBATUMETPHUECKHE XapaKTEPUCTUKH PUCKA.
IS pacueTa SKOHOMUYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHIenuy prucka kak MICTOYHUK PUCKOJIOTHH.
COIMAJIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJWYECTBCHHBIN aHamu3 prucka. Habop mokaszaTeiell i KOJTHYECTBEHHOW
MoKasarTenei, OLIEHKH pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5)KOHOMUYECKHUX PELICHUMN, 00peMEHEHHBIX pUCKOM. AJTbTEPHATHUBBI.
JEATENLHOCTh X03aiUCcTBYomMX | 5. CHCTEMHBIN aHAIN3 PUCKA B CHEKTPE SKOHOMUYECKHX ITPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas g (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOJbI U XapaKTepHU3yIollasi BO3SMOKHBIE MOTEPU WA IPUOOPETEHHS B IPOU3BOACTBEHHO-X035IICTBEHHON
METOAMKHU cOopa, Wik (UHAHCOBOM JIESTEIBHOCTH.
CHCTEMAaTH3aIli1 U aHAIN3a 7. Meron aHanoruu B OI[EHKE PUCKA U €ro MPUMEHEHHE B SKOHOMHUYECKUX pacueTax.
MCXO/HBIX TaHHBIX, 8. Merox nepeBa pelIeHuii: MOCTPOSHUE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HeoOXOAMMBIX JUIS pacyera 9. Meroapl (UHAHCOBOTO aHalM3a B YIPABICHUH PUCKOM: TOKa3aTelud JIMKBUAHOCTH U
HSKOHOMMYECKUX M COLHATBHO- IIATEeKECTTIOCOOHOCTH, MOKa3aTean (PUHAHCOBOM YCTOMYMBOCTH OpraHU3aIiH.
IKOHOMHUECKHUX MOKa3aTeei, 10. PuckoBas cutyalus B opraHuzaiuu: ee pakTopsl, mapaMeTphbl U XapaKTEPUCTHKH.
XapaKTePU3YIOIIUX 11. Pa3BuTHE HMHCTpYMEHTapus OIEHKM DPHCKOB Ha OCHOBE METOJIOB TEOPHUH BEPOSTHOCTEH U
IEATEIIPHOCTh XOSHﬁCTBYMMHX MATEMATHNYCCKOU CTATUCTUKHU
CyOBEKTOB;

Ymetp Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

—  OCYIIECTBIISITh MIOUCK
nHdopmanuu, He0OXOAUMON
JUIA pacueTa 5KOHOMUYECKUX U
COIMANIbHO-9KOHOMHYECKUX
MoKazaTeneH,

3aoaua 1.
WuBectunnonHsiil npoekT Ne 1 paccuutan Ha t, = 4 roza, qucnepcHs €KeroaHoi NpuobLIN

2 -~
cocraBisger S; = 15%. MuBectunmonsbiil npoekt Ne 2 paccuumran Ha t, = 3 roma, aucmnepcus
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMIICTCHIIUH
XapaKTCpU3YIOMNX eKeroHol TpuobLIM cocTaBiseT S, = 20%. Ilpeanonaraercs, 4To pacnpejiesieHue eKeroaHoi
ACATEIIBHOCTD XO3ANUCTBYIONX | Gy MOJUMHSAETCS 3aKOHY HOPMAIBHOTO pAchpeeleHns CIydailHoN Benwuunbl. CpaBHUTH
CYOBeKTOB; PUCKH MHBECTHIIMOHHBIX MPOEKTOB Ne 1 U 2 mpy 10BepUTENILHOM BeposiTHOCTH P = 99%.
—  OCYIHIECTBJISTH COOp, 3adaua Ne 2
HMCTEMATU3AIUIO ¥ aHAIIU -
CHCTEMATH3ATIHIO H AHATIN3 CTyneHThl caBaliv 9K3aMeHbI 110 (PHU3UKE M MaTeMaTHKe, Pe3yJIbTaThl KOTOPBIX MPEACTaBICHBI
HCXOJHBIX TAHHBIX,
5 B TaOnuie 1.
HEOOXOUMBIX JUTSI pacyeT
CODXOA JULd pacacTa Tabmuna 1 — Pe3ynbTarhl 5k3aMeHOB MO (U3HKE U MaTEMATHKE
OKOHOMHHCCKUX 1 COHI/IEUIBH?- Pe3ynbrate Pe3ynbrarhl 5K3aMeHa 1o (hU3MKe
HKOHOMHUYECKUX MTOKa3aTelNeH, 3K3aMEHa 110
XapaKTECPU3YIOIINUX MaTeMaTHKE OTIHHHO xopotto YHOBIL Heya.
JEATENBHOCTH XO3AMCTBYIOMINX OTJIMYHO 20 17 12 6
CyOBEKTOB, B TOM YHCJIEC C XOpOoto gi 13 % 153
OBIJI.
HICTIONTb30BAHUEM COBPEMEHHBIX L
HEY/I. 9 8 7 18

MPOTPaMMHBIX CPEJICTB;

WeHTHGHUIMPOBATh PUCK B3aMMOCBSI3U MEXIY pe3yJbTaTaMu JK3aMEHOB M0 (usmke u

MaTeMaTHKe (J0BEpPHUTEIbHAS BEPOATHOCTE P = 99%).
Brnanets — HaBBIKaMHM IIOHCKa Ilpumepnuvie npakmuyeckue 3a0anus 01 IK3AMEHA:

nHpopManuu, He0OOXOAMMOM
JUTS pacyeTa SJKOHOMUYCCKUX H
COIIMAJIBHO-3KOHOMHUYCCKHX
NoKazaTeeH,
XapaKTePU3YIOIINX
JEeSITEeNbHOCTD XO3SHCTBYIOIINX
CyOBEKTOB;

— HaBbIKamMH cOopa,
CHCTEeMaTH3alliH M aHaJIN3a
HUCXOIHBIX JIAHHBIX,

3aoaua Ne 1.
ITpoBoasiTcs UCHIBITaHKUS HOBOIO JeKapcTBa. B skcnepumente yuactByror N, = 4000 MmyxunH

u n, = 4500 xenmuH. Y 60 myxuuH u 130 xeHmuH Habmoga0Tcst 10004HbIE d3PdekThl. OLEHUTH

HaJIM4Me pucKka MoO0YHBIX 3(P(PEKTOB MPEUMYIIECTBEHHO Yy JKEHIIHMH 10 CPAaBHEHUIO C MY>XYMHAMHU
IpY JOBEPUTEIBHON BEpOATHOCTH P = 95%.

3aoaua 2.
CraHok, paOoTarouuii co CTaHAAPTHBIM OTKJIOHeHHeM o = 0,5 MM, MPOM3BOJUT H3JAEIH
cpeaneit umHel @ = 20 mM. B ciyuaiiHoi BbIOOpKEe 0ObeMOoM N = 16 uznenuil cpefHss AIHHA
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

HEOOXOAUMBIX JUTS pacyera
SKOHOMMUYECKUX U COIHAJIbHO-
SKOHOMMYECKHNX ITOKAa3aTeIICH,
XapaKTepU3YIOIIHNX
JEATENBHOCTh XO3SIUCTBYIOIINX
CyOBEKTOB, B TOM YHUCJIE C
HCII0JIb30BAHUEM COBPEMEHHBIX
MPOrPAMMHBIX CPEJICTB;

onHoro m3enus coctapuina X = 19,8 Mm. OLeHUTh PUCK HACTPOWKM CTAaHKA, €CITU JOBEPUTEIIbHAS
BEPOSITHOCTH cocTaBisier P = 99%.

3aoaua 3.

[IpousBoauTenb U3AETUS YTBEPKAAET, UTO CPEIHUIM BEC MIIUTKHU U3aenus He MeHee o = S50 T.
Puck-oduriep orobpan 10 mimTok u3aenus, BeC KOTOPhIX COCTABUJI, COOTBETCTBEHHO, 49, 50, 51, 52,
48, 47, 49, 52, 48, 51 1. OrieHuTh PUCK U3TOTOBJICHUS U3/ 110 3asBJICHHOMY 00pasily, €CIi BecC
IININTKN WU3ACIIUS COOTBeTCTByeT HOpMaJILHOMy pacnpeneneHn}o, a )IOBepI/ITeJ'[BHaﬂ BepOﬂTHOCTL
cocraBisieT p = 95%.

IIK-4 — ciocoOHOCTH HA OCHOBE OMMCAHUS IKOHOMHYECKHX MPOLECCOB U SIBJIEHUI CTPOUTH CTAHIAPTHLIE TeOpPeTHYECKUE U
IKOHOMeTpHYeCKHe MO/IeJIU, AHAJIN3MPOBATH U COJIeP:KATEJIbHO MHTEPIPETHPOBATH MOJTy4YeHHbIE Pe3yabTAThI

3HaTh

- aKTyaJIbHOCTh U30paHHOU
TEMBI HAYYHOTO HUCCIICIOBAHUS;
- TEOPETHUYECKYIO U
MPAKTUYECKYIO 3HAYUMOCTh
M30paHHOW TEMBI HAYYHOTO
WCCIIeIOBaHUS B 00aCcTH
TEOPUH U METOJIOJIOTUH
yIIPaBJICHUS] PUCKAMH U
CTpaxOBaHHSI,

Iepeuenv meopemuueckux 60npocos K IK3aAMeHy:

1. VYmpaBieHue puCKaMH U WX BIIMSHAC HA IPUHSATHE PEIICHUI.

2. BO3MOKHOCTH METO/Ia aHAJIOTHl B HICHTH(MHUKALINH, OIIEHKE U aHAIM3€ PUCKOB.

3. PasBuTHe HMHCTpyMECHTAapHs OICHKA PHCKOB Ha OCHOBE METOJOB TEOPHH BEPOSTHOCTEH U
MaTeMaTHYEeCKON CTATHCTHKH.

KoHTIIemnIums orpaHiYeHHOTO PUCKA.

Merton croumoctu pucka VAR (Value-at-Risk).

IlpueMsl yrpaBjeHHs PUCKOB B CHCTEME PHCK-MEHEDKMEHTA: M30€KaHHWE PHCKA, Yep)KaHHe
pHCKa, Tiepeiaua PICKa, CHIYKEHHE CTEIIEHH PUCKa.

VipasjieHre pucKaMu Ha OCHOBE METOJIOB TMBEPCU(PUKAIINH.

VipaBiieHre pucKaMu Ha OCHOBE MPUOOPETEHHUS IOTIOJHUTEIBHOW HH(POPMAIIUH.

VYrpasieHre puckaMu Ha OCHOBE METOJIOB CTPaXOBaHHSI.

VYrpaBieHre pUCKaMH Ha OCHOBE METOJIOB JUMUTHPOBAHMS. YTIPaBICHUE PUCKAMU HA OCHOBE
METOJIOB CAMOCTPaxOBaHHUSL.

11. Nnentudukanms 1 OlleHKa prCKa IMPOU3BOJICTBA U peai3alliy MPOIyKIIMK Ha OCHOBE METO Ia
KPUTHYECKOTO MYTH.

ook

© N

10.
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

JJIEMEHT OneHoYHBIE CpEACTBA
00y4eHus
KOMIIETEHIINA
YmMmern - 000CHOBBIBaTh aKTYaJIbHOCTb, Ilpumepnuvle npakmuyeckue 3a0aHUA 0N IKIAMEHA:

TEOPETHUYECKYIO U
MPAaKTUIECKYIO 3HAYUMOCTh
n30paHHON TEMbl HAYYHOTO
WCCIIeIOBAaHUS;

- IPUMEHSATH COBPEMEHHBIE
METOJIOJIOTHIO U METOIbI
HKOHOMHUYECKOTO aHaIIN3a,
COBpPEMEHHBIEC TPOTPAMMHEIE
MPOIYKTHI, TIO3BOJISTFOIIINE
MPOAHATIU3UPOBATH

3¢ (HEKTUBHOCTH yIIpaBIICHUS
PUCKaMU U CTPaxOBaHUS;

3aoaua 1.
ABTOMaT, paboTaroOUMii CO CTaHIApTHBIM OTKJIOHEHHWEM ¢ = 1 r, ¢acyer yail B mayku CO
cpengauM BecoM « = 100 r. B cimyuaiiHoil BeIOOpke 06beMOM N = 25 mauek cpeHUN Bec OJHOU

nauku coctaBua X = 101,5 r. ONeHNUTs PUCK PETYIHPOBKU aBTOMATAa MPH CPEIHEH JTOBEPUTEIEHON
BeposiTHOCTH P = 95%.

3aoaua 2.
ITo nmepBoii TEXHOIOIMHU Ul MPOU3BOJCTBA Kakaoro n3 N, = 10 m3genuii ObLIO 3aTpayeHo B

cpeaHeM X1=30 cekyH]1 (BbIGOpouHas aucnepcust 8¢ = 1 cexyHna). Io BTOpoit TeXHOTOTHH st
IPOMU3BOACTBA KaXAOro u3 N, = 16 m3genuii ObUIO 3aTpayeHO B CpEIHEM Yz = 28 CeKyH[

(BbIOGOpOYHAs aucHepcus S, = 2 ceKyHjbl). OLEHHTh PUCK GoJiee MEITEHHOTO MPOM3BOACTBO 0
MEPBOM TEXHOJIOTUH MO CPABHEHUIO CO BTOPOM TEXHOJIOTHUEN MPHU TOBEPUTEIBHONU BEPOSTHOCTH P =
95%.

3aoaua Ne 3.

®dupma NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MarasuHa Juls paciuupeHus 6usHeca. B ciyuae
OTKpBITUSL KPYIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pPBIHKA IPOTHO3UPYETCS
npuObLs 600 MIH. py0. / TO, IPU HEOIATONPUATHON KOHBIOHKTYpE — YObITOK 400 MiIH. pyo0. / TO.
B ciydae OTKphITHS CpeAHEro Mara3uHa Npd OJIaronpHsITHOW KOHBIOHKTYpE €ro NpHuObLIb
nporuo3upyercss Ha ypoBHe 300 muiH. pyO. / TOA, NpU HEOIAroNpUSATHON KOHBIOHKTYpE PbIHKA —
yobiTok 100 miiH. pyO. / roa. Bo3MoXHOCTH OiaronpusiTHOW U HEOJIAronpusSTHOW KOHBIOHKTYPBI
pBIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KkcriepToM oboiiaercs gupme B 1 mutH. py0. Crieranict cyUTaeT, 4To
c BeposATHOCThIO 0,6 KOHBIOHKTYpa pBbIHKAa OKaxercs OmarompustHo. [lpu sTomM mpum
HOJIOKUTEIHBHOM 3aKIIOUCHUH KCIEPTa KOHBIOHKTYpA PBIHKA OKa)KETCsl OJNIaronpHsTHOW JIMIIb C
BeposTHOCTHIO 0,9. Ilpu ero oTpunatenbHOM 3aKIIOYEHUN KOHBIOHKTYpa PhIHKA MOXKET OKa3aThCs
OaronpusTHON ¢ BeposTHOCTHIO 0,12.
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMITCTEHITHH
Hcnonp30BaTh METOJ JepeBa pEIICHWA IS MPOBEPKH ATUX BapwaHTOB. OICHUTH PUCK
GUpMBI B Ciydae 3aKa3a dKCIEPTHOTO HCCIEAOBaHUS pPhIHKA. OIEHUT PUCKA BAPUAHTOB OTKPBITHS
KPYITHOTO W CPEHETO Mara3uHa. BeISIBUTH CTOMMOCTHYIO OIEHKY HAMJTYYIIIeT0 BapHAHTA PEIICHUSI.
Brnaners - HaBBIKAMH CaMOCTOSTEITbHON Ilpumepnsvie npakmuueckue 3a0anus:

HAay4YHO-UCCIIEIOBATEIBCKOM
paboThI;

- METOJIUKOU I METOOJIOTHEN
HAyYHBIX MCCIICJOBAHHH B
cdepe yrpaBieHUs pUCKaMHU U
CTpaxOBaHMSI;

-METOJIaMH T€OPETHUIECKOTO
000CHOBaHMUSI PE3YJIHTATOB
HCCIEIOBAaHNH;

3aoaua Ne 1.
[Ipou3BouTENh U MOTPEOUTENH JTOTOBOPHIIMCH O CIEAYIONIMX CTaHIAPTaX ITOCTaBISEMOTO
mpemus: AQL = 0,05; LTPD = 0,25; ¢ = 0,15; g = 0,03. Eciiz B BeIOOpKE N = 15 m3genuit
OKaXkeTcs Oojiee JMBYX H3JCIHi, HE COOTBETCTBYIOIIMX CTAaHJIApTaM, TO BCS MMApPTHS OpakyeTcs.
O1eHUTh PUCK HECOOTBETCTBUS NPUBEICHHONW CXEMBI 3asBJICHHBIM TTapaMeTpaM.
3aoaua Ne 2.
topapa  D(P)=60+4P, —3P, +05Y .

3JIACTUYHOCTh CIpOCa OT COOCTBEHHOH IeHBI mpousBogutens E,, nmepekpecTHsiii ko3 UIHEHT

@DyHKIMSA ~ CIpoca  HEKOTOPOro Onpenenuthb

3IIACTHYHOCTH crnpoca E,, amacTudHOCTH crpoca OT foxona notpebureneil E, mpu oTmyckHoM
nene Toapa P, = 600 py0., nene ansrepHatuBHoro Toapa P, = 500 py6. u noxozae norpedurenei

Y =70000 py06. YcTraHOBHTH, KaK BEJIET C€0s CIIPOC C pOCTOM J0XOJI0B MTOTpeOUTENEH.
3aoaua Ne 3.

[To coctosiHui0 Ha KOHEl (PMHAHCOBOTO TOJa BHEOOOPOTHBIC aKTHUBHI KOMIAHUH COCTABHIIN
875220 800 py6., obopoTtHble akTuBbl — 177 604 800 pyd., KpaTKOCPOUHBIE O0s3aTENbCTBA —
103 679 800 py6. O6Bem mpoaax 3a oT4eTHBIN nepuos coctapui 1 437 740 500 py6. Onpenenuthb
K03 GUIMEHT 000pauNBaEMOCTH AKTUBOB U OLICHUTh (DMHAHCOBBINA PUCK KOMIIAHHUH.

3aoaua Ne 4.

Hcnonp3ys mokazaTenu MaTeMaTHYeCKOTO OXKUAAHUA M CTaHJAPTHOTO OTKIOHEHUS Ui

OIICHKU PHCKOM CPaBHHUTH BapUaHThl MHBECTHUIIMOHHOTO TIpoekTa Ne 1 u 2, [ KOTOPBIX U3BECTHBI,

COOTBCTCTBCHHO, BO3MOXKHBIC 3HAUYCHU BaJIOBOH HpI/I6LIJ'II/I Xiys X, @ TAKXKE BEPOATHOCTHU

NOJTy4eHUs BAIOBOM NpUOBLIH P ,..., P, (Tabmuma 1).

Tabnuua 1 — O0bemMa 1 BepOSITHOCTH MOJYUEHHUs BAJIOBOM MPHUOBUIN 110 BAPHAHTAM ITPOCKTA
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

OneHouHbIE CpeICTBA

DBJICMCHT
00y4eHus
KOMIICTCHIIUN
[Tepuon, ronst

Iloxa3arenn 1 > 3 7 5 6
O0beM npudbLTH, MIIP. PYO. -2 -1 0 1 2 3
BeposiTHOCTB (BapuaHT 1) 0,1 0,1 0,3 0,2 0,3 0
BeposiTHOCTD (BapHaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

n
JIns KaXJoro BapHaHTa BBIUMCISETCS MareMartnieckoe oxumanne M (X): Z Pi - X
i=1

(xapakTepuszyeT CpeIHUN ypOBEHb BajoOBOM NpuUOBLIM) M  CTaHJIAPTHOE OTKIOHEHHE
n
o(X)= \/Z p.x2 —=[M(X) (omenxa pucka npoekta).
i=1
[Tomy4eHHBIE pacyeTOM JaHHBIC CBOISATCS B TAOIHITY 2.
TabOmnuia 2 — Pe3yapTaThl OLEHKH PUCKAa HHBECTUIIMOHHOTO MTPOEKTa
Banosas Bapuanr 1 Bapwuanr 2
npHOBLIH X; p p-X PX-X=p-x° P o px-X=p-X*
-2 0,1 -0,2 0,4 0,1 -0,2 0,4
-2 0,1 -0,1 0,1 0,2 -0,2 0,2
0 0,3 0 0 0,1 0 0
1 0,2 0,2 0,2 0,2 0,2 0,2
2 0,3 1,2 1,2 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,3 3.4

B BApUAHTC 1 IIPOCKTAa HpI/I6bIJ'Ib BBIIIC, HO U OIICHKA PHCKA TAK)KC BbBIIIC.
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6) HOpﬂ)IOK NMpOBEACHUSA HpOMe)IcyTO‘lHOﬁ aTTeCTaluu, IIOKAa3aTe/IM 1 KPUTEPUH
OICHUBaAHUA:

[Ipomexyrounas arrectanus no aucuuuinee b1.B./IB.10.02 Ouenka u aHanu3 puckoB
BKIIIOYAE€T TEOPETUYECKHE BOMPOCHI, IO3BOJSIONIME OICHUTh YPOBEHb  YCBOCHUS
o0OyJaromuMuUCs 3HAHWUH, MPAKTHYECKHE 3aJaHMsi, KOHTPOJbHbIE pPAaOOTHI, BBISBIIAIONINE
cTerneHb CPOPMHUPOBAHHOCTH YMEHHUH M BIIAICHUH, TPOBOAUTCS B (hopMe 3a4era U SIK3aMeHa.

3auer mo JAaHHOW JMCUUIUIMHE MPOBOAUTCS B YCTHOU (opMme 1Mo Omieram Juisi 3a4era,
KaXIbI M3 KOTOPBIX BKJIIOYAET OJWH TEOPETUYECKUH BOMpPOCAa M OJHO MPAKTHYECKOE
3aj1aHue.

st mpoBenenust 3adera no auctmmuinae b1.B.JIB.10.02 Ouenka v aHaiu3 pUCKOB

MPEAYCMOTPEH CIICYIONIUH TTePEYeHb BOIPOCOB:

1. Puck kak sBieHHe, IpOOJIEMbI pUCKa B pa3IMYHBIX Haykax. [IpeameTr u 0OBEKT, e u

3aJ]a4d TUCIIATUINHEL

[Tonsatue pucka, ero CymHOCTh U coaepkanue. OnpeneneHne pucka Kak dJKOHOMUYECKON

KaTeroOpuH.

Knaccudukarnuu pruckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

Knaccudukanum puckoB. MapkeTHHTOBBIE PUCKH M METOJIBI MX OI[EHKH.

Knaccudukanum puckos. [Ipon3BoicTBEHHBIE PUCKH U METOJIBI UX OLICHKHU.

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

Knaccudukanum pruckoB. MHGOpMAIIMOHHBIE PUCKH U METOJIBI KX OI[EHKH.

Knaccudukanuu puckop. TeXHUYECKHE PUCKH U METOBI UX OIICHKH.

0. Knmaccudukanum puckoB. TeXHOJIOTHYECKHE PUCKU U METOJIBI MX OIEHKH.

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

12. Knaccudukanuu puckoB. OpraHu3aliiOHHbBIC PUCKUA U METOBI UX OLICHKH.

13. Knaccudukanuu puckoB. YTpaBIeHUSCKHE PUCKH U METOIbI UX OIICHKH.

14. Puck u HeompeaeneHHOCTh. HeompeneaeHHOCTh KaK HMCTOYHUK pHUCKA. PHCK kak
CITy4JaitHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh U BO3MOKHOCTb.

15. Konnenuu pricka B uccienopanusx H. Jlymana, O. I'unnenca, Y beka.

16. Konnenuss mpuemsieMoro pucka B uccienoBanusx 1. baprona, P.M. Kauanoga, II.
VYokepa.

17. TeopeTndeckue HWCTOYHMKH  YyIpaBJICHUS  PUCKOM. Teopwsi BEpOATHOCTEH U
MaTeMaTHYeCKasl CTAaTUCTHKA.

18. YnpaBieHue pUCKOM B COBPEMEHHOW TEOPUH MEHEIKMEHTA. PHCK-MEHEIKMEHT Kak
nojcucTteMa (PMHAaHCOBOTO MEHEDKMEHTa opranu3zanuu. CoBpeMeHHas Mapajgurma pUcK-
MEHEDKMEHTa OpraHm3anui. MHTerpupoBaHHBIN, HENMPEPBIBHBIM, PACHIMPEHHBIA PHCK-
MEHEKMEHT.

19. CucteMHBIN TIOAXO0J B PUCK-MEHEIKMEHTE W KOMIUIEKC MEp MO ero peanu3anuu. Poib
(YHKIIMOHATFHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. nenTudukanus pucKoBOW CUTYallMU B OPraHU3aIMH U KapThl PUCKOB.

N

RBOON O~

IToxasaTenu M KpUTEPUM 3a4eTa:

— Ha OIEHKY «3a4YTeHo» — oOydaroluiics NOJDKeH IoKaszaTh, MO KpailHel Mmepe,
MOPOTOBBII ypOBEHb C(HOPMUPOBAHHOCTH KOMIETEHIM, T.e. TOKa3aTh 3HAHUS HA YpPOBHE
BOCIIPOM3BEEHUSI U OOBACHEHHS HWH(POPMALMM, HWHTEJUIEKTyalbHble HAaBBIKM pEIICHUS
MIPOCTBIX 3a/Jad4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET TMOKa3aTh 3HaHWS Ha YpOBHE
BOCIIPOU3BEICHUSI U OOBSCHEHHs HMH(OpManUM, HE MOXKET MO0Ka3aTh HMHTEIJIEKTyaJbHbIE
HAaBBIKHU PELIEHUs MTPOCTHIX 3a1a4.
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DK3aMeH O JaHHOW JMCUUIUIMHE MPOBOAMTCS B YCTHOHM (popme mo OuieTtam, Kaxabli

M3 KOTOPBIX BKIIFOYACT OJJUH TeOpeTI/I‘-IeCKI/If/'I BOIIPOC U ABA IMMPAKTUYCCKUX 3aJIaHUA.

s mpoBenenus 3xk3amena no aucuuriuae b1.B.JIB.10.02 Onenka u aHaau3 pucKoB

HPEeyCMOTPEH CIEIYIONIHI IIepedeHb BOIIPOCOB:

1.

N

ROOo~NoOA~®

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.

0.
. Kimaccudukanum prucko. BanroTHbie 1 METOIBI UX OIICHKH.
12.
13.
14.

Puck kak siBneHue, npo0OsieMbl pucka B pa3iu4HbIX Haykax. [IpenMer m oObekT, nenu u
3a/1a4M JUCIUIUINHBI.

IlonsiTue pucka, ero CymHocTs U coaepkanue. OnpeneneHue pucka Kak 5KOHOMUYECKON
KaTeropuu.

Knaccugukanum puckoB. @HHAHCOBBIE PUCKH U METOJIBI UX OIICHKH.

Knaccugukanum puckoB. MapKeTHHIOBBIE PUCKH U METO/IbI UX OLIEHKH.

Knaccugukanuu puckos. [Ipon3BoICTBEHHbIE PUCKH U METOJIbI UX OLIEHKH.
Knaccudukanuu puckos. Jloructuueckrne pucku U METOJIbI UX OLIEHKH.

Knaccudukanuu puckoB. IHHOBaIIMOHHBIE PUCKU U METO/IbI UX OLIEHKH.

Knaccudukanuu puckos. MHpopManoHHbIe PUCKH U METOJIbI UX OLIEHKH.
Knaccugukanuu puckos. TeXHUYECKHE PUCKU U METOJIbI UX OLIEHKH.

Knaccudukanuu puckos. TeXHOIOTHYECKHUE PUCKH U METOJIbI UX OLIEHKH.

Knaccudukarnuu puckoB. OpraHu3aliiOHHBIE PUCKU U METOJIBI MX OI[EHKH.
Knaccudukanum puckoB. YpaBieHU€CKHE PUCKH U METOJIbI UX OIICHKH.

Puck u wnHeompeneneHHOCTh. HeompeneneHHOCTh Kak HMCTOYHMK pHCKA. Puck  Kak
CITyJaitHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh M BO3MOKHOCTb.

Konuenuuu prucka B uccinenoBanusx H. Jlymana, 3. ['manenca, ¥ beka.

Konuenmus npuemnemoro pucka B uccienoBanusix T. baprona, P.M. Kauanosa, II.
VYokepa.

TeopeTnueckue HMCTOYHUKK  YOPaBICHHS  PUCKOM. Teopus  BEpPOSTHOCTEH W
MaTreMaThdeckasl CTaTUCTUKA. HeueTko-MHOKECTBEHHBIE ONMUCAHNS PUCKOB.

VYrnpaBieHue PUCKOM B COBPEMEHHOW TEOPUU MEHEKMEHTA. PUCK-MEHEIKMEHT Kak
nojacucreMa (UHAHCOBOTO MEHEIKMeHTa opranu3auuu. CoBpeMeHHas Mapajurma puck-
MEHEDKMEHTa opraHuzanuii. MHTerpupoBaHHBIN, HENPEPBIBHBIA, PACIIUPEHHBIA PUCK-
MEHEIKMEHT.

CucteMHbI MOAXOJ B PUCK-MEHEIKMEHTE M KOMIUIEKC MEp IO ero peanusauuu. Poib
(YHKIIMOHATBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3allMu U KapThl pUCKOB.

Hcnonb3oBaHue METONOB TEOPUH WP JUIsl HMCCIEAOBAaHUS YPOBHS pHCKa M BbIOOpa
cTpaTeruu (UHAHCUPOBAHUS COBITOBOM JESTENLHOCTH.

Hcnonp30BaHne METONOB aHaIM3a YYBCTBUTEIBHOCTH JUISI OLICHKA YPOBHSI PUCKOB M
BBISIBIICHHS 3HAUUMBIX (DAKTOPOB YIIPABICHHS PUCKOM.

Hcnonp3oBanne MeToja aHaiau3a CLUEHApUEB JJIA OLEHKU M aHAJIU3a PUCKOB MPOEKTHO-
BHE/IPEHYECKOMN JEeSATEIBHOCTH.

Hcnonp3oBaHnne MeTona JepeBa peuieHuss s OLEHKH PHUCKOB HWHBECTHIIMOHHBIX
MIPOEKTOB MO KaXJAOMY CLIEHAPHUIO UX PA3BUTHUAL.

Hcnonb3oBaHne METOAOB KCIEPTHBIX OIEHOK JUIS MACHTU(UKALIUY, OIEHKHA U aHalIu3a
puckoB. [lopsigok SkcrepTHBIX HccienoBanuil Ha ocHoBe Jlenbduiickoro MeToa.
Craructuueckre MeETOJbl B OLEHKE YPOBHSI pHUCKA. BO3MOXHOCTHM HCMONB30BaHUS
CTaTUCTUYECKUX METOJ/IOB B paMKaXx MPEACTPaXOBOM SKCIEPTHU3HI.

Hcnonb3oBanne MeTona aHAIOTHHA ISl MISHTU(UKAIMA U OICHKH YPOBHS PHCKOB.
B03MOXXHOCTH OLIEHKHM BEPOSITHOCTH NOTEPh B pe3yibTaTe MPUHATUS YIPABICHUECKUX
peLIeHuN.

Hcnonp3oBaHnne MeToga CTaBKU IMPOLIEHTa C MOMPAaBKOM HA PUCK: JOCTOMHCTBA U
HEJIOCTaTKU, MPaKTUKa UCIOJIb30BaHUS B UHBECTULIMOHHOM IIPOEKTUPOBAHUH.
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29. Mcnonib30BaHUEe METOA KPUTUYCCKUX 3HAYCHUI JUIs OLIGHKU YPOBHS PHCKA B YCIOBHSX
(bopMHpOBaHHUs IPOTPAMMBI IPOU3BOICTBA U PEATTU3AIUHU TPOAYKIIHH.

30. CrpaxoBaHHE KaK METOJ yIPaBJICHHUs PUCKAMH OPraHU3aLUH.

31. XemkupoBaHUe KaK METOJI yIIPABJICHUS PUCKAMU OPraHU3allHH.

32. Pe3epBupoBaHue Kak METO/I YIIPABJICHHUS PUCKAMH OpraHH3aIlnH.

33. Meroauka W airOpuT™M OIICHKM PHUCKA HAa OCHOBE TPEXKOMIIOHEHTHOTO TOKa3aTells
(MHAHCOBOW CHTYaIlMU B OpPraHU3al|u.

34. AHTUKPU3HCHOE YIIPABICHUE B OPraHU3aIUH C YI€TOM (paKTOPOB PHCKA.

IToka3aTeu U KpUTEPUH IK3AMeEHA:

— Ha OLEHKY «OTJMYHO» (5 0amioB) — oOydaromuiicss IE€MOHCTPUPYET BBICOKUMN
YPOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMH, BCECTOPOHHEE, CHCTEMATHYECKOE W TIIyOOKOe
3HaHWE Y4YeOHOro Marepuana, CBOOOTHO BBHIMOJHSAET TMPAKTHUYECKUE 3aJaHus, CBOOOTHO
ONICPUPYET 3HAHUAMH, YMCHUAMHU, IPUMCHACT UX B CUTyallUAX MHOBBIIIIEHHON CIIOKHOCTHU.

— Ha OLIEHKY «X0pomo» (4 0amia) — o0yJaromuiicss TEMOHCTPUPYET CPETHUN YPOBEHD
C(l)OpMI/IpOBaHHOCTI/I KOMHCTGHHHﬁI OCHOBHEIC 3HaHHWsA, YMCHHA OCBOCHBI, HO IOITYCKArOTCsA
HE3HAYUTCIIBHBIC OHII/I6KI/I, HETOYHOCTHU, 3aTPYAHCHHA IIPpU AHAIUTHYCCKUX OIICpanuiax,
IEPEHOCE 3HAHUHU U YMCHI/Iﬁ Ha HOBBIC, HCCTAHJAPTHBIC CUTYallUH.

— Ha OIICHKY «YHAOBJETBOPUTEILHO» (3 Oamma) — oOydaromiuiicss TeMOHCTPUPYET
MTOPOTOBBIM YPOBEHb C(HOPMHUPOBAHHOCTH KOMIIETEHIIHI: B X0JI€ KOHTPOJIBHBIX MEPOTIPUSITHIA
JOIMYCKAarTCA OI_HI/I6KI/I, MMPOABIACTCA OTCYTCTBHUEC OTHCIbHBIX 3HaHI/II\/'I, YMCHHﬁ, HaBBIKOB,
00y4aroUIUICsl HCIBITHIBAET 3HAYUTENIbHbIE 3aTPYAHEHUS MPU ONEPUPOBAHUHU 3HAHUAMU H
YMEHUSIMH TIPU UX IEPEHOCE HA HOBBIE CUTYAIUH.

— Ha OIICHKY «HeYJA0BJEeTBOPUTEJbHO» (2 Oamra) — oOydarouuiics IeMOHCTPUPYET
3HaHus He 6osee 20% TeopeTHyeckoro maTepuana, JOIMyCKaeT CYIIECTBEHHBIE OLIMOKHU, HE
MO>KET MOKa3aTh UHTEIJIEKTyalbHbIE HABBIKU PELICHUS MPOCTHIX 3a/1ad.

— Ha OIEHKY «HeYyI0BJIETBOPUTEJbHO» (1 0amr) — oOyJaroniuiicss He MOYKET TIOKa3aTh
3HaHMSI Ha YpPOBHE BOCHPOM3BENEHUS U OOBSICHEHHS WHMOpMAalUU, HE MOXKET MOoKa3aTh
MHTEJUIEKTYaJIbHbIE HaBBIKU PEIICHUS IPOCTHIX 3a/1a4.

8 YueOHO-MeTOAMUYECKOEe M HH(POPMALIMOHHOE 00ecneyeHne TUCIUTLITHHBI (MOTYJIs1)

a) OcHoBHasI JIMTEpPaTypa:

1. Kacesaenko T.I'. AHaiM3 1 OIICHKa PUCKOB B OM3HECE: YICOHUK U TIPAKTUKYM IS
By3oB / T.I'. Kacesinenko, I'.A. MaxoBukoBa. - 2-¢ 3., nepepad. u gom. - Mocksa:

WznatensctBo  "HOpaitt", 2020. - 381 c. [Onexkrponusiii pecypc]. Koa mocryma:
https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2 _(mata _oOpauieHus:
01.09.2020).

2. Kykosckuit B.J1. OrieHka puCKOB M TrapaHTHH B KOHQUIMKTax: ydeOHOe mocobue /
B.1. XykoBckuit, M.E. CanykBamze. - 2-e usn., ucnp. u jom. - MockBa: M3gareiabcTBo
"FOpant", 2020. - 364 [OnexkTpoHHBI  pecypc]. Kon  nmocryna:
https://urait.ru/viewer/ocenka-riskov-i-garantii-v-konfliktah-454118#page/2 (mara
ooOparenud: 01.09.2020).

0) JlonmoJiHUTeIbHAS JIUTEpaTypa:

1. CeBepueB H.A. Beenenue B 6e30macHOCTh: ydeOHOE TOCOOME AT aKaJeMHUUECKOTO
OakanaBpuata / H.A. CeBepueB, A.B. beukoB. - 2-e wu3am., mepepad. m mgom. - M.:

WznarensctBo "FOpaiit", 2019. - 177 c. [Onekrponusii pecypc]. Kox nocryma:
https://urait.ru/viewer/vvedenie-v-bezopasnost-441352#page/2 (nara oOpallieHust:
N1 NA 2020\
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https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2
https://urait.ru/viewer/ocenka-riskov-i-garantii-v-konfliktah-454118#page/2
https://urait.ru/viewer/vvedenie-v-bezopasnost-441352#page/2

2. yrua A.Jl. Pa3paboTtku cucremsl ynpasieHus puckamu u kanutaiom (BIIO/IK):
yueOHoe mocobue it By30B / AJl. Jyrun [u ap.]; moa HaydHou pemakiuen A.J[. Jlyruna,
I'.1. Tlenukaca. - MockBa: U3natensctBo "lOpaiit", 2020. - 367 c. [DnekTpoHHBIN pecypc].
Kox nmocryma: https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-
vpodk-452243#page/l (nata obpaienus: 01.09.2020)..

B) Meroanueckne yKa3aHus:

1. BacuibeBa, A.I'. ®unancoBsie Beruncienus: npaktukym / A.I'. Bacunbesa, O.B.
N6parumosa; Marauroropckuii roc. rexuuueckuit yu-t um. I'. . HocoBa. - MaruuToropck:
MI'TY M. I'. 1. Hocosga, 2019. URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1
532641/4013.pdf&view=true, (mata obpamenus: 01.09.2020)

2. Botuens, JI.M. Pucku npeanpuHUMaTeIbCKO# AesTeabHOCTH: npakTHkyMm / JL.M.
Boruens, B.B. Bukymunaa; MI'TY. - Marautoropck: MI'TY, 2019. - 1 siekTpoH. ONT. TUCK
(CD-ROM). - 3ari. c TUTYJL. JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1
529979/3810.pdf&view=true, (mata obpamenus: 01.09.2020)

3. EropoBa, JI.I'. ba3bl mannbix. Onepartopsl BIOOpPKH MaHHBIX: mpaktukym / JLT.
EropoBa, I0.b. Kyxra; MITY. - Marauroropck: MITY, 2017. URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1
133003/2806.pdf&view=true, (mata odpamenus: 01.09.2020)

r) [Iporpammuoe obecnieuenne u UHTepHeT-pecypcebi:
IIporpammHoe o0ecniedeHue

Haumenosanue 110 No moroBopa Cpok neicTBUS JTULEH3UU
J-1227 ot 08.10.2018 11.10.2021

MS Windows 7 J-757-17 ot 27.06.2017 27.07.2018
J1-593-16 ot 20.05.2016 20.05.2017

MS Office 2007 Ne 135 ot 17.09.2007 OeccpouHo

FAR Manager CBOOOJTHO PacIpOCTpaHIEMOE 0eccpovHO

T7Zip CBOOOJTHO PacIpOCTpaHIEMOE 0eccpovHO

IIpodeccuonanbHblie 6a3bl JAHHBIX 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

1. ®enepanbHOE TrocynapcTBEHHOE OrDKeTHOE — yupexjaeHue «DenepaibHbIN
MHCTUTYT TMPOMBIIUICHHOW COOCTBEHHOCTH». — Pexkum gocryma: http://wwwl.fips.ru/.,
CBOOOTHBIN JTOCTYII.

2. HanwoHanbHass MHPOPMAIIMOHHO-aHATUTHYCCKAs CUCTeMa — POCCHICKUI HHIEKC
HayyHoro nurupoBanus (PMHII). — Pexum noctyma: https://elibrary.ru/project risc.asp,
PETUCTpAIHS 110 JIOTHHY U TapOJTIO.

3. TlouckoBas cucrema Axkanemuss Google (Google Scholar). — URL:
https://scholar.google.ru/.

4. WudopmainmonHas cuctema - EamHOoe OKHO jgocTynma K WHGOPMAIMOHHBIM
pecypcam. — URL: http://window.edu.ru/, cBo60aHBI TOCTYII.

5. DnektpoHHas 0a3za nepuoauueckux usganuii East View Information Services,
000 «MBHUC». Pexxum noctyna: https://dlib.eastview.com/ Bxonx mo IP-ampecam By3a, ¢
BHEIIIHEH CETH I10 JIOTUHY M MapOJTIO.

6. Poccuiickas T'ocymapctBenHass Oubmuoteka. Kartamorun. Pexum oOpamienus:

https://www.rsl.ru/ru/4readers/catalogues/ , c¢BOOOIHBIH JOCTVIIL.
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https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/
https://dlib.eastview.com/
https://www.rsl.ru/ru/4readers/catalogues/

7. DnextponHsle pecypebl oubmmorek MI'TY um. I'.1. HocoBa. Pexxum obOpamienus:
http://magtu.ru:8085/marcweb2/Default.asp (Bxo ¢ BHELIHEH CETH IO JIOTUHY U TTAPOJIIO)

8. ®enepanpHBIi  00pazoBaTeNbHBIN  mOpTam —  OkKoHOMHUKA.  CoIMoorus.
MenemxmenT. Pexxum nocryma: http://ecsocman.hse.ru/ , ceoOoHbBIH JOCTYII.

9. VuuBepcuterckas wuHpopmanuonHas cucrema POCCHUS. Pexum pocryma:
https://uisrussia.msu.ru cBOOOIHBIN TOCTYII.

10. MexnynaponHasi HayKoMeTpudeckas pedeparuBHas W TOJTHOTEKCTOBas 0Oasza
naHHbIX HayuHbIX u3manuii «Web of Science». Pexxum mocrtyma: http://webofscience.com
Bxoj 1o |IP-agpecam By3a.

11. MexnaynaponHas pedepaTHBHas M IOJHOTEKCTOBas CIpaBouYHas 0aza JaHHBIX
HayJYHBIX U3aHui «SCOPUSy. Pesxum moctyma: http://scopus.com Bxox o IP-aapecam By3a.

12. Mexaynapoanas 0a3a MOJHOTEKCTOBBIX JKypHanoB Springer Journals — Pexum
noctyma: http://link.springer.com/ Bxox o IP-aapecam By3a.

13. MexayHaponHas KOJUICKIMSI HAyYHBIX MPOTOKOJIOB MO Ppa3jIMYHBIM OTPACIsM
3HaHmii Springer Protocols. - Pexxum noctyma: http://www.springerprotocols.com/ Bxox mo
IP-anpecam By3a.

14. MexnynapoaHnass 0a3a Hay4yHbIX MaTepUalioB B 00JAacTH (PU3NYECKHMX HAyK H
umkuHuprHTa SpringerMaterials — Pesxxum nocrtyma: http://materials.springer.com/ Bxon 1o
IP-anpecam By3a.

15. MexaynapoaHas 6a3a CIpaBOYHBIX W3JAHUI MO BCEM OTpACsM 3HAHHUN Springer-
Reference. — Pexxum pocrtyna: http://www.springer.com/references sxox mo IP-anpecam By3a.

16. MexnynaponHas pedepaTuBHas 0Oa3a JaHHBIX TI0 YHCTOM U TNPHUKIATHON
matemaruke ZOMATH. — Pesxxum mocryma: http://zbmath.org/ Bxox o IP-agpecam By3a.

17. MexnynaponHas pedepaTuBHass M TOJTHOTEKCTOBAs CIpaBOYHas 0asza JTaHHBIX
Hay4YHbIX u3ganuii «Springer Nature». — Pexxum mocrtyma: https://www.nature.com/siteindex

18. ApxuB HayuHBIX XKypHalIoB «HaluoHambHBIN AJIEKTPOHHO-UH(POPMAITMOHHBII
koucopuuym» (HIT HOUMKOH). — Pexxum mocryma: https://archive.neicon.ru/xmlui/ , Bxo mo
IP-anpecam By3a.

9 MarepuajibHO-TeXHHYECKOe o0ecnevyeHne JUCUMIIINHBI

MaTepI/IaJ'IBHO-TeXHI/ILIeCKOC obecneyeHne JUCHUIIIMHBI BKIIIOYACT:

Tun u Ha3BaHMe ayIUTOPUU OcHalieHue ayiuTopun
VY4eOHble ayAUTOPUH IS MynbTUMeIuiHbBIE CPEACTBA XpaHEHUS, Iepeaadn U
MIPOBEJICHUS 3aHATUI npecTaBiIeHus HH(POPMALIHK.
JIEKIIMOHHOTO TUMA
Y4eOHbIe ayAUTOPUH IS MynbsTUMEAUITHBIE CPEACTBAa XPaHEHUs, Iepeauld U
MIPOBEJICHUS IPAKTHUECKUX npecTaBiIeHus HH(OpPMALIHK.
3aHSITUI, TPYIIOBBIX U Komrneke TecToBbIX 3aJaHui 1Sl TPOBEACHUS

HUHAUBUAYAJIBbHBIX KOHCYHBT&HHﬁ, IMPOMCIKYTOYHBIX U pY6e)KHLIX KOHTpOJIeﬁ.
TCKYLICT'O KOHTPOJISA U
HpOMe)Ky’TOLIHOI\/’I aTTeCTallnun

[Tomemenus s IMepconansubie KoMMbIoTepsI ¢ makeToM MSOffice,

CaMOCTOSITENILHOM pabOTHI: BbIX0JIOM B IHTEpHET U ¢ JOCTYIOM B DIIEKTPOHHYIO

oOyuaronuxcs UH(OPMAIMOHHO-00pa30BaTENBHYIO CPEAY
YHHUBEPCUTETA

[Tomemienus s XpaHeHUsS | [Mkadsr ans xpaHeHus: y4eOHO-METOTUIECKON

MPOQHUIAKTUIECKOTO JTOKYMEHTAIUH, Y4eOHOTO 000pyI0BaHUS B YUeOHO-

oOcnykuBaHUsl y4eOHOTO HATJISTHBIX TOCOOUH.

000pyIOBaHUS
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