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PaGouas nporpamma cocrasiesa na ociose ®I'OC BO no sanpanenmio MOArOTOBKH
(cnemmansroctn) 38.03.01 DKoHOMHKA, YTBEPIKIACHHOIO MPHKA30M MOwuH P® ot 12.11.2015
r. Ne 1327.

PaGoyas mporpaMMa paccMOTpeHa W 0n00pena Ha 3aceianHy Kadeapb IKOHOMHKH H

duuancos « 31 » asrycra 2016 ., nporokon Ne l. %
J ; B. /
3as. kadeapoit 2 Uenes

Pabouas mporpamMma ozoGpeHa METOMHHECKOH KOMHCCHEH HHCTHTYTA SKOHOMHKH H
ynpasnenns « 08 » cenrsops 2016 r., nporokon Ne 1. /__‘.?

[Npeacenarent — -P. Bansinckas /

PaGouas MPOrpaMMa cocTasIeHa; npodeccop Kadeapsl IKOHOMHKH 1 (hHBancos,
JAOKTOP IKOHOMHYECKHX Ha ;

// /. /B.H.Hemes/

PettenaenT: raasubi sxonoMueT MAY3 «loposckas Gonpruua Ne 2n,
KaHIH/IaT IKOHOMHHECKHX HayK

F=ZZ77?7 | AB. Jlepabun /




JIHCT perseTpannm niMeHeH il i 100 THeH Wil

Hara,
No Paszen Kpatkoe conepaadme Ne npoTOKOTa nof;:‘c"
I | MPOTpanMMLl H3MEHEHHA/ 100 THeHHS 3acelaHus xadp i
Kadenps! o
VYueGHO-METOTHIECK hopManHoHHOS
1 w8 5 T 31.08.2017, Nel >
obecTieyeHne JIMCLHIUTHHb! e
VuedHo-MeToAIEC hopMar ‘ 7
2 8 S5 - OHHOS | 31082018 N1 | /S
obecTieeHne THCIITTTITHb Y
3 o VuebHO-MeTOmHUECKOe H HHPOPMAITHOHHOS 04.00.2019, Nel / /: -v/‘
ofecTicyeHNe THCIHIUTHHE ol
VuebHo-METOHIECK HHpOPMAITH: /D
4 ns ok iR OHHO% | 01.09.2020, N1 | 1/ /
odecTieyeHHe HCIHTITHHE! "/

1 llesiu ocBOEHUS M CIUTIIHHBI

Henssmu ocBoenuss gucuumnHbel b1.B./IB.10.01 Puckonorus sBisioTcs: ycBOEHHE
TEOPETHUYECKUX M METOAWYECKUX TMOJIOKEHUH YIpaBieHUs pucCKaMH, (popMHUpOBaHUE U
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pa3BuTHE OOLIEKYIBTYPHBIX, 00IIETPO(ECCHOHANBHBIX U TPO(ECCHOHATBHBIX KOMIIETECHIIHHA
Mo BUAaM MPOPECCHOHATBHON JESATEeIbHOCTH B O0JACTH SKOHOMHUKH, OXBATHIBAIOIICH
IIPOLECCChI I/II[CHTI/I(i)I/IKaL[I/H/I, OLICHKU U YIIPABJICHUA q)HHaHCOBBIMI/I, MMPONU3BOACTBCHHBIMH,
JIOTUCTUYCCKUMH, MAPKCTUHIOBBIMH, TCXHUYCCKUMU PHUCKAaMU B IIPOMBIIIIJICHHOCTH, 6aHKaX,
KOMMEpILIUH, CTPAXOBbIX U MHBCCTUIIMOHHBIX KOMITAHHUAX, B q)ellepaJH)HI)IX, MYHUIUIIAJIBHBIX
U 00pa3oBaTENbHBIX YUPEKACHUSAX, B HWHPOPMALMOHHOHN, NPOEKTHO-3KOHOMHUYECKON U
Hay4YHO-HCCIeIoBaTeIbckol chepe mns obecneuenus 5(PQEeKTHBHOTO W yCTONYMBOTO
(YHKIIMOHUPOBAHUS ~ OpPraHW3aluid, TIOBBINICHUS WX  KOHKYPEHTOCHOCOOHOCTH U
KPEAUTOCTIOCOOHOCTH.

2 Mecto aucUMIUIMHBI (MOAYJIA) B CTPYKType 00pa3oBaTeibHOW NPOrpaMmbl
NMOAr0TOBKM 0aKajaBpa (MarucTpa, Ceumajaucra)

Huctunnuna b1.B./IB.10.01 Puckonorust BXOOUT B BapHaTUBHYIO dYacTh Oyioka 1
00pa30BaTeIbHOM MpOrpaMMbl U SBJISIETCA JAWCHUIUIMHOM 1o BbIOOpY. Ilo HayuHoMmy
COJIEP’)KaHUI0O U METOJIOJIOTMYECKUM IENsIM JMCHUIUIMHA TECHO CBSi3aHa C JUCLMITIMHAMU
0a3oBoil wactm Omoka 1 oOpasoBarenbHOW mporpammbl: b1.5.02 ®umocodwus; B1.5.11
Oxonomuueckas teopus, b1.5.12 Craructuka, 51.5.13 MeTtoap! npuHATUS YIpaBIeHYECKUX
pemenuii, b1.5.17 Kopnopatususie gunancel, b1.5.21 DxoHoMHuueckuit aHanus, a Takxke C
JTUCIMIUIMHAMU BapuaTuBHOW dacth Onoka 1: B1.B.02 TlpoekrtHas nesrensHOCTh, B1.B.07
[IpenmpuHuMarenbckass cpea W INpennpuHuMarenbckue pucku, b1.B.09 dunancoBoe
laHupoBaHue u mporHo3upoBanue); b1.B.10 Dxonomuyeckas Oe3omacHOCTh OH3Heca;
b1.B.JIB.03.01 NuBecTuImu (IUCHMUILIAHA TIO BBIOODY).

Baxnoe 3nauenue usydenue aucumiuimael b1.B.JIB.10.01 Puckosoruss mmeer st
y4eOHOM, TPOM3BOJACTBEHHOW U TIEAArOrMYecKON TMpaKTHKWA, a TakkKe JUisi HaydHO-
UCCIIEeIOBaTeNIbCKOW  paboThl. TeopeTwueckue, METOAOJOTMYECKHE U MPAKTUYECKUE
noJjioxkeHus, uydaembie no aucuuimivae b1.B./IB.10.01 Puckonorus, BXOIAT B COCTaB
[IporpaMMBbl TOCYIapCTBEHHOW HMTOTOBOW arrecTaniuy (rOCyJapCTBEHHBIN JK3aMeEH, 3aluTa
BBIITYCKHOW KBaTU(UKAITMOHHOW paboThl) oOydaromuxcss 1o HampaiaeHuio 38.03.01
DOxoHoMHKA (TPOPHIIE « IKOHOMHKA TPEINPUATHNA U OpraHU3AIUN).

3 Komnerenuuu oOyyamwmerocsi, (opvmupyembie B pe3yjbTaTe OCBOEHHS
AUCUUILIMHBI (MOYJIs1) M IUVIAHMPYeMble Pe3yJbTAaThl 00yUYeHUst

B pesynbrare ocBoenus aucuuiuimabl b1.B.JIB.10.01 Puckonorust oOyuarouruiics
JOJDKEH 00J1a/1aTh CIEAYIOIIUMU KOMIIETCHIIUSMHU:

CTpyKTypHBII
JJIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIETEHIUH

IIK-1 — cnocodHoCTH COOpATH M MPOAHAJU3UPOBATH UCXOAHBbIE JaHHBIE, HEO0X0AUMbIE
JJISl pacyeTa IKOHOMUYECKHX H COLHAIBHO-IKOHOMHYECKUX MOKA3aTesIeH,
XapaKTePU3YIIHX IesITeJbHOCTh X03AHCTBYIOINX CYOBEKTOB

— HCTOYHUKH TIOJTYUCHUA HH(bOpMaHHH, HeO6XOJII/IMOI7I UL pacucTa
OKOHOMHNYCCKHNX n COIUAJIbHO-3KOHOMHYCCKUX HOKaSaTeHeﬁ,
XapaKTCPU3yromux ACATCIIbHOCTD XO3HﬁCTByIOIJ.IPIX Cy@bCKTOB;

3HaTh — HOPpHUHOUIIBI, METOAbI MU MCTOAHUKHU c6opa, CUCTEMATU3allM W aHalii3a
HCXOOHBIX JAaHHBIX, HCO6XOI[I/IMBIX e pacd€ta JSKOHOMHUYCCKHUX U
COIIMAJIbHO-39KOHOMUYCCKUX HOKEBE[TCJ'ICI‘/’I, XapaKTCpU3yromux ACATCIbHOCTD
XO35H7ICTBYIOIJ_[I/IX CY6’LCKTOB;

YMmeTh — OCYHICCTBJIATH ITOUCK I/IH(I)OpMaI_II/II/I, H606XO,Z[I/IMOI‘/’I UL pacydeTa




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

3KOHOMHUYECKUX u COLMAIBHO-3KOHOMHUYECKUX IIOKa3aTeeu,
XapaKTEePU3YIOIIHNX JACITCIbHOCTD XO3SHUCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBIIATH COOp, CHUCTEMATH3AIMIO W aHAJIW3 HCXOIHBIX IaHHBIX,
HEOOXOAUMBIX I pacueTra SKOHOMHYECKHX M COIMATbHO-3KOHOMHUYECKHX
IIOKa3aTeew, XapaKTEPU3YIOLIUX JIEATEIIbHOCTh XO3IMCTBYIOIINX
CyOBEKTOB, B TOM YHCJIE C HCIOJIb30BAHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJICTB;

Bnazets

— HaBbIKAMM TOHCKAa HH(popManuu, HEOOXOAUMOW JuIs  pacuera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHUYECKUX noKaszaresnei,
XapaKTEePU3YIOIIMX AEATEIbHOCTD XO3SHCTBYIOIUX CYOBEKTOB;

— HaBbIKaMHM cOOpa, cUCTEeMaTH3alUM M aHajlu3a MCXOJIHBIX JAaHHBIX,
HEO0OXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX U COLMAIbHO-3KOHOMHYECKHUX
nokaszaTenei, XapakTEepU3YIOIUX  JACSITEIBbHOCTh  XO3AWCTBYIOIIMX
CyOBEKTOB, B TOM YHCJI€ C HMCIOJb30BAaHHEM COBPEMEHHBIX MPOrpaMMHBIX
CPEACTB;

IIK-4 — cioco0HOCTHI0 HA OCHOBE ONMCAHUSI IKOHOMUYECKUX MPOLECCOB U SABJIEHUI
CTPOMTDH CTAHAAPTHBIC TCOPETHYECCKUE U IKOHOMETPUICCKUE MOJIC/IN, AHAJITUZUPOBATD U
COAEPKATEIHLHO HHTEPNPETHPOBATH MOJIYYEHHBIE PE3YJIbTAThI

— OCHOBHBIC OIPCACICHHUA MW IOHATHA, CBA3aHHBIC CO CTaHIAPTHBIMUA
TECOPETUYCCKUMH U DKOHOMETPUICCKUMHA MOJCISIMHU,

— OCHOBHBIC OIPCACICHHUA W IIOHATHA, CBA3aHHBIC C OIIMCAHUEM
OKOHOMHUYCCKUX ITPOIECCOB U ﬂBHCHHﬁ;

SHate — OCHOBHBIE METOJbl HUCCIIEJOBAaHMUM, HCIHOJB3YEMbIX MNPHU MOCTPOCHHUH
CTaH/IaPTHBIX TEOPETUYECKUX U IKOHOMETPHUUECKUX MOJIEIIEH;

—  OCHOBHbIE NpPaBWJIA, MO3BOJSIOLUIUME AHAIU3UPOBATh M COJCPIKATEIIHHO
UHTEPIPETUPOBATH MOJTYUYECHHBIE PE3YIIbTATHI,

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— 00cyxmarh cmocoObl 3(PQPEKTUBHOTO pEIICHUsS MPoOJeM Ha OCHOBE
aHaJIM3a U CoJIeP)KaTeIbHON MHTEPIIPETALUY OTyYEeHHBIX PE3YJIbTaTOB;

— pacno3HaBath 3(¢eKkTUBHOE pemieHne OT HedP(EKTUBHOIO B XOJE
aHaJlM3a pe3ylbTaTOB TOCTPOCHUS CTAaHAAPTHBIX TEOPETHUYECKUX U
SKOHOMETPUYECKHUX MO/JICTIeiH;

YmMmers — TIIPUMCHATH IIOJYYCHHBIE B XO0JC MOCTPOCHUA MOJZieJIed 3HaHUI B
npodeccuoHanbHOI JeSITeNIbHOCTH; UCIOJIb30BATh ux Ha
MEXIUCIUIUTHHAPHOM YPOBHE;

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

- KOPPEKTHO BBIpaKaTh U apTYMEHTUPOBAHO 0OOCHOBBIBATH MOJIOKEHUS
peIMETHOM 006IacTH 3HAHMUS;

— TMpPaKTUYECKUMHU HaBBIKAMHU  HCIIOJNB30BAHMSI DIEMEHTOB  aHallM3a
SKOHOMHYECKHUX TPOLIECCOB U SBICHUNW Ha JAPYyrUX AUCHUIIIMHAX, Ha
3aHIATHUSIX B ayJUTOPUU U HA TIPAKTHKE;

Briaxets — MeToJgamMu MOCTPOCHUS CTaH/IAPTHBIX TEOPETUIECKIX u

OKOHOMCTPHUYCCKUX MOZ[CHCﬁ;

— HaBBIKaMHM H MCTOJHKaAMH 0606I_I_ICHI/I$I PE3YJIbTATOB IMOCTPOCHUS
CTaHJAapPTHBIX TCOPCTUICCKUX n 9KOHOMCTPHYCCKUX MOJCIIN,
BKCHepI/IMeHTaHBHOﬁ ACATCIIBHOCTH,




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

— cmocobaMu OLIEHUBAHMS 3HAYMMOCTH M TPAKTUYECKONH HPUTOIHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

— BO3MOJKHOCTBbIO  MEXIUCLMIUIMHAPHOTO IMPUMEHEHUS  PE3yIbTaTOB
IIOCTPOEHHUS CTAHJAPTHBIX TEOPETUUECKUX U SKOHOMETPUUECKUX MOJIENEH;
— OCHOBHBIMM  METOJIaMU  HUCCJIEIOBaHMsI B  oOjacTu  aHaIM3a
SKOHOMMUYECKUX IIPOLIECCOB U SIBJIGHUM, MPAKTUUYECKUMU YMEHUSIMU H
HaBbIKaMU MX UCIOJIb30BaHUS;

—  Tpo¢EeCCHOHAIBHBIM S3BIKOM MPEIMETHOM 001acTH 3HAHUS;

— cnoco0aMy COBEpUICHCTBOBAHUS MPO(ECCUOHATIBHBIX 3HAHUM U yMEHUN
MyTE€M HCII0JIb30BaHUS BO3MOXKHOCTEN HH(POPMAIIMIOHHOM Cpeabl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

OO0mast TpyI0eMKOCTh JUCIUTUINHBI COCTaBIsAeT 5 3a4eTHRIX equauIbl 180 akaa. 4acoB, B TOM YHCIIE:

- KOHTaKTHas paboTa — 17,9 akan. yacos:

- aynutopHas — 14 (141) akan. 4acos;

- BHeayauTopHas — 3,9 akaj. Jacos

- camocTosiTeNbHas pabota — 149,5 akan. wacos;

- IOJITOTOBKA K 3aueTy — 3,9 4ac.;

- IOJITOTOBKA K dK3aMeHy — 8,7 ac.

AynutopHas
KOHTaKTHas padboTa
(B akan. gacax)

dopMa TEKyIIEro KOHTPOJIS
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1 Pa3nesn: OCHOBBI PUCKOJIOTHH U POJIb
PHCKA B IKOHOMHUYECKHX pacyerax
1 Tema: Puckonorus u ee B3aumocBsizb ¢ | 5 | 1/1U 6 CamocrosrensHoe nzyuenue |CobecenoBanue, [IK-13
npyrumu Haykamu. [Ipeamer u oObekT, y4eOHOW U HAy4YHOH TectupoBaHue, nposepka  |I1K-4 3
LeH U 3a/1a4u puckosnoruu. Konnenmuu auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJJaHUI
pucka. Knaccuduxamuu puckon, ux AHAIUTUYECKUX 3aJaHuil (110
uaeHTU(UKAIUS U OIICHKA BBIOPAHHOW TEMAaTHKE)
2 Tema: BO3MOXHOCTH U IEPCIIEKTUBBI 5 | 2121 15 |CamoctosTenbHoe uzydenue |CobecenoBaHue, IIK-1 3yB
MPUMEHEHHSI METOJIOB U allTOPUTMOB yueOHOM U HAyIHOM TecTupoBaHue, npoBepka  |[1K-4 3y
TEOPUH BEPOSITHOCTEH U auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJJaHUI
MaTeMaTH4eCKON CTAaTUCTUKH, TEOPUU pacueTHO-aHATUTHYECKUX
UTp, AepeBa pelIeHU B HISHTU(DUKALIUN 3a/laHui
1 OIICHKE SKOHOMHUYECKHX PHUCKOB
3 Tema: CtpyKTypa U Kiaccu(puKaIiu 5| 111 10,4 |CamoctositenbHoe uzydenue |CobecenoBaHue, I1IK-1 3yB




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)

@®opMa TEeKyLIEro KOHTPOJIS
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PHUCKOB SKOHOMHUYECKUX CUCTEM. y4eOHOW U HAydYHOU TectupoBanue, npoepka  |[1K-4 3y
Nnentuduxanus u onucaHue prucKoB. nuTeparypsl. BeimoaHenune WHIUBHUIYIBHBIX 3aJaHUN
Merton croumoctu pucka (VaR). Ouenka pacyeTHO-aHATUTUYECKHUX
pHCKa B CUCTEME SKOHOMHYECKUX 3aJaHnN
pacyeTOB M MPUHSITHS PeIIeHUN
Hroro 1 paznen 5 | 4/41 31,4 3auer
2 Paznen: Cucrema uaeHTUGUKANUMA U
aHaJIM3a PUCKOB IKOHOMHYECKHX
CHCTEM
4 Tema: YrpaBieHHE pUCKOM B 5 | 2121 /11 36 |CamocrosarensHoe nzyuenue |CoOecenoBaHue, ITK-1 3yB
COBPEMEHHBIX OpraHu3aIusiX. y4eOHOW U Hay4YHOH tectupoBanue, nposepka  |[1K-4 3yB
Hersurponumiineiii noaxos B auTeparypsl. BeinoiHeHue WHJIUBUTyaJIbHBIX 3aJaHUI
UJEeHTU(DUKAITIN U aHATM3€E PUCKOB. pPacyYeTHO-aHATUTUYECKUX
MeTtonp! prHAHCOBOTO aHAIM3a B 3aIaHU I
uaeHTU(UKAIUU PUCKOB. PuckoBas
CUTYaIisl B OpraHu3alliu, KapTa pUCKOB
5 Tema: HccnenoBanue prucka Ha ocHoBe | 5 | 2/21 221 43 |CamocrositenbHoe u3ydenne |CobecenoBanue, [IK-1 3yB
METO/IOB aHaJIN3a YYBCTBUTEIBHOCTH U yueOHOM U HAyIHOMH TectupoBaHue, mpopepka  |IIK-4 3yB
aHanu3a cueHapuen. MccnenoBanue auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJJaHUI
PUCKOB Ha OCHOBE METOJIOB pacyeTHO-aHAIUTUYECKUX
MMHTALIMOHHOTO MOJICIIMPOBAHUSA, 3aIaHU I
METO/Ia aHaJIorui. MaTteMaTu4ecKoe
0’KMJIaHHE€ U CTAaHJAPTHOE OTKJIOHEHUE




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)
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KaK Mepa pHUCKOB
6 Tema PuckoBble acrieKThI 5| 221 /11 | 39,1 |CamoctositenbHoe uzydenne |CobecemoBaHue, [TK-1 3yB
SKOHOMHYECKHX cucTeM. OnTuMu3anus u yueOHOM U HaydHOU TecTupoBaHue, npopepka  |[IK-4 3yB
yCTpaHEHHE PUCKOB Ha OCHOBE auTepaTypsl. BeimonHeHue WHAUBUAYaAJIbHBIX 3aJJaHUI
MIPUMEHEHHSI METO/I0B CTPAXOBAHMUS, pacyeTHO-aHATUTHYECKUX
pe3epBUPOBAHUS, XEDKUPOBAHUS 3aJJaHu’
Hroro 2 paznen 5 | 6/6H 4/A1 | 118,1 JK3aMeH
HToro nmo iucuuiinHe 5 110/104 4/41 | 149,5 3ayer
IK3aMeH




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

Jns  peanu3anil  OPEJYyCMOTPEHHBIX BHJOB y4eOHOW paboOThl B  KauyecTBe
o0Opa3oBaTeNbHBIX TEXHONOTHH mpenomaBaemoit mucuuiuimasl b1.B.JIB.10.01 Puckonorus
HCIOJIb3YIOTCS TPAAULUOHHAS U MOIYJIbHO-KOMIIETEHTHOCTHASL TEXHOJIOTHH.

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

Jlnst ycBOeHUsI HaBBIKOB 0OpaOOTKU aHATUTUYECKOM, TEOPETUUECKON U METOINYECKON
nHpOpMAINY, MPOBEACHUS AHATUTUYECKUX OILICHOK, WHTEPIPETAIMU IOJyYEeHHBIX 3HAHHUN
MIPEYyCMOTPEHO MPOBEACHUE 3aHATHI B KOMIIBIOTEPHOM KJIacCe€ U MCIOJIb30BaHUE METOJIOB
IT: cnpaBouno-npaBoBbIx cucteM «['apant», «KoHcynabTant+», paboTa C 31€KTPOHHBIMHU
tabmuiamu MS Excel.

JUis  yCBOEHMSI TEOPETMYECKMX U METOJIOJIOTMYECKHX HAaBBIKOB MCCIIEI0BAaHUS
Pa3IMYHBIX AKOHOMHUYECKUX CHCTEM, OLEHKHM CTPAHOBBIX M PETHOHAIBHBIX TEHJECHIUN
SKOHOMUYECKOTO  pa3BUTUA  MpPEIycMOTpeHa pabota ¢  OmokamMu  OoQUIIHATBEHON
CTaTUCTUYECKOM HH(popMalyu, cBojaMu HHGOPMaAIMU B UHPOPMAIIMOHHBIX OpTaJIax.

Jly1s ycBOeHMs HaBbIKa BJIaJIEHUS] COBPEMEHHBIMU METOJAAMH U METOJI0JIOTHEN OIIEHKU U
aHaJIM3a TEHJACHLUUH 3KOHOMHYECKOTO pPa3BUTHS, MPOIECCOB U SBJIIEHUN Ha MaKpOypOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCIOJIB3YETCS IPUEM «MO3TOBOTO IITYpMay, HHAWBHIYaJIbHOTO
u oOpatHoro. [lms  yaydmieHWs  yCBOGHHUS  OOydYalOIIMMHUCS  Hambojee  TPYyTHO
BOCIIPUHUMAEMBbIX pa3feNioB AUCHMIUIMHBI MPEIyCMOTPEHbl 3aHATUS, IPOBOJAUMBIE B
WHTEPAKTUBHBIX (hopMax.

Jlis  oBiajgeHHsT HaBbIKAMU  CaMOCTOSATEIbHON paboOThl, CaMOOpraHM3allMk |
OpraHM3alliil  BBIIIOJHEHUS TBOPUECKUX 3aJaHUi  TMpPeJycCMOTpeHa MOArOTOBKa K
MPAKTUYECKUM 3aHATHAM (OOCYKICHUSM Pe3yJbTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHHUIO, BBINOJIHEHUE JOMAIIHUX 3aJlaHuil ¢ HMX MOCJIEeIYIOIIUM MpeICTaBICHUEM
JOKJIaJIOB, HalMcaHUueM pedepartos.

6 YueOHO-MeTOoAMUYECKOe OOecredeHne CaMOCTOSITeIbHOI padoThI CTY/IEHTOB

I[To pmucuunnuue Bb1.B.JIB.10.01 Puckonorus mnpeaycMOTpeHa ayauTOpHas U
BHEay/IMTOPHAs CaMOCTOsTENIbHAsI paboTa 00y4aroIXCsl.

CamocTtosarenbHas paboTa CTYACHTOB MperoaraeT MoAroTOBKY K 3aHATUAM, pelICHHe
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HamucaHue pedeparoB MO MPEACTaBICHHBIM B
pabodeil mporpaMMe AMCHUILIMHBI T€MaM, BBIOJHEHHWE KOHTPOJBHBIX paboT Ne 1 u 2 (mo
BapHUaHTaM).

1 Tema Puckoiiorus u ee B3aUMOCBS3b C APYriMH HayKaMH. Hpe,[[MeT u O6’beKT, Ocjan u
3a/ladd PUCKOJIOI'HH. KOHHGHL{I/II/I PpHUCKa. Knaccmbnxaunn PHUCKOB, HX I/IIICHTI/I(i)I/IKaI_II/IH n
OIICHKa

Bonpocwl ona oocysicoenun (na npakmuyeckux 3aHAMUAX).

1 Puckonoruss u ee B3aUMOCBSI3b C JAPYrUMU Haykamu. KOHIENIMH, METOAbI U
METOUKH PUCKOJIOTHH.

2 OCHOBHBIE HAYYHO-TEOPETUYECKUE MPENOCHUIKH PUCKOJIOTHH.

3 Puck 1 puckoBasi CUTyaIusl.

4 AKCHOMBI PHUCKOJOTHH. AKCHOMa BCEOXBATHOCTH U CYOBEKT pHCKa. AKCHOMa
MIPUEMIIEMOCTH U KaTerOpHU3aIisl pUCKOB. AKCHOMAa HETIOBTOPSIEMOCTH U TIOJIE PUCKOB.

5 Tloctynatel puckonorud. Puck u Hanuuue cyOBbeKTa, MPUHATHE pemieHus. Puck u
pEIlIeHHUs, ¢ TIOMOIIBI0 KOTOPBIX CBSI3bIBaeTCs BpeMs. Puck u noBenenue cyonekra. [lotepu u
yiiep0. Puck u mepsl pucka.
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6 OcHOBHBIE 3Talbl HAKOIUICHUS 3HAHWM M pa3BUTUS HAyKu O pucke. IIpuopuretsl u
OPHUEHTHUPHI B PUCKOJIOTHH.

Tecmoevie 3a0anus.

1 Yxaxwure HanOoJee CTPOTOE MPEICTABICHHE O PUCKE KaK SBJICHUU:

a) curyauus, OOBEKTHBHO COJIEpKallasi BBICOKYIO BEPOSTHOCTh HEBO3MOKHOCTH
JOCTHKEHUS 1IeIH;

0) Hammuue (HAKTOPOB, TMPH KOTOPBIX pE3yAbTATHl JEHCTBUHA HE  SIBISIOTCS
JEeTEPMUHUPOBAHHBIMHU, A CTENEHb BO3MOXXHOTO BIMSHHUS 3THX (DAaKTOpPOB Ha pe3yIbTaThl
HEU3BECTHA;

B) cielICcTBUE aAeWcTBUs (0e31elCTBUSA), B pe3ylbTaTe Yero CYIIECTBYET peasibHas
BO3MOXHOCTb TIOJTy4EHHS] HEOIIPEIETICHHBIX PE3YJIbTATOB;

I) KaTeropusi, OTpaKkawoollas BO3MOXHOCTb JOCTH)KEHUS WM  IPEBBILICHUS
(HEIOCTIKEHHUS, HEMOJIHOTO  JIOCTMIKEHHS) TIOCTaBJICHHBIX IeJIed B YCIOBHSX
HEOTPEEIIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 YT0 MOHUMAETCS MOJT aHAJIU30M PHCKa:

a) cHCTeMaTu3allis MHOXECTBa PHUCKOB HAa OCHOBAaHMM KaKUX-JIMOO MPU3HAKOB U
KpUTEPUEB, MO3BOJISIOMINX 00BEIMHUTH TIOIMHOXKECTBA PUCKOB B OoJiee 001I1e OHATHS;

0) cucTeMaTHYeCKOEe UCCIIEIOBAaHUE CTETIEHH PUCKAa KOHKPETHBIX 0OBEKTOB, IPOIIECCOB,
SIBJICHUH, IPOEKTOB;

B) HAyaJbHBIA 3Tall CUCTEMbl MEPONPUATUI MO YIPABIECHUIO PUCKAMH, COCTOSIINI B
CUCTEMAaTUYECKOM  BBISBICHHMM PHUCKOB, XapakTEpPHBIX I  ONPEACIICHHOIO  BHUAA
NESATENbHOCTH, U ONIPEACIIEHUH UX XapaKTEPUCTHUK;

') HET IPAaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs 1Mo HACHTHUUKAIINEH prcKa:

a) HaYaJbHBIM ATall CHCTEMHBIX MEPOTPHUATHI IO YIPaBICHUIO PUCKOM, OCHOBAHHBIN
Ha CHCTEMaTH4YECKOM BBISIBJICHUM PHUCKOB OINPEICICHHOIO BHUJA JEATEIBHOCTH U UX
XapaKTEPHUCTHK;

0) cucreMaTuyeckoe HaydHOE MCCJIeI0OBaHUE CTENEHU PHCKA, KOTOPOMY IMOABEPIKEHBI
KOHKpETHBIE O0OBEKThI, BUJIBI JCSITEILHOCTH U TPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YxaxuTe BO3MOKHBIE IOCIEACTBUS PEAIN3ALUN PUCKA!

a) OTpULIATEIIbHbIE;

0) MOJIOKUTEIIBHBIC;

B) KaK MOJIOKHUTENbHBIC, TAK U OTPHUIIATEIbHBIE;

') HET IPaBUIBLHOTO OTBETA.

5 Kaxk Ha3bIBartoTCs PUCKH, TPAKTUYECKU BCET1a HECYILUE TOTEPU:

a) KPUTUYECKHUE;

0) CHIeKyNSATUBHEIE;

B) YHCTEHIE;

r') aMOMBAJICHTHEIE;

1) TUTIOTETUYECKUE;

€) HeT NMPaBUJIBHOTO OTBETA.

6 Kak Ha3bIBalOTCA PUCKH, KOTOPBIE MOTYT HECTH KaK IOTEPH, TAK U JONOJHUTEIBHbIE
JOXOJIbI:

a) YHUCTHIE;

0) KpUTHYECKHE;

B) CIIEKYJISITUBHBIE;

I') OTPaHUYEHHBIE;

1) 1OITyCTUMBIE;

€) HET IPaBWJIBHOTO OTBETA.
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7 Kak Ha3bIBarOTCS PUCKH, 00YCIOBIICHHBIE IEITEIBHOCTHIO CAMOTO MPEANIPUATHS U €T0
KOHTAKTHOM ayJUTOPUEH:

a) YHUCTHIC;

0) BHEIITHUE;

B) BHYTPEHHUE;

I') IOIYyCTUMBIE;

1) OTpaHUYEHHBIE.

8 Kak Ha3bpIBalOTCS PUCKHU, B PE3YyIbTATE€ PEATU3ALUU KOTOPBIX MPEANPUATUIO TPO3UT
MOTEPS BBIPYUKU (ITOTEPU IMPEBBIIAIOT 0KUIAEMYIO PUObLIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHE;

B) KaTacTpo(UUYECKHE;

I') BEpHBI BCE OTBETHI.

2 Tema B0o3MOXHOCTH M NEPCIEKTUBBI MPUMEHEHHUS] METOJ0B M aJrOPUTMOB TEOPUHU
BEPOSATHOCTEM W MAaTeMaTU4EeCKOM CTaTUCTUKH, TEOPUM WUIp, JEpeBa pEIICHUH B
UJCHTUPUKAIIMN 1 OL[EHKE IKOHOMUYECKUX PUCKOB

3aoaua 1.
HNusectnnmonnelii mpoekt Ne 1 paccumran Ha t; = 4 roga, aucnepcus €XKeroaHoin

npu6bLH cocTapiserT S; = 15%. MHBecTUIMOHHBIH poekT Ne 2 paccumTaH Ha t, = 3 roza,

JMCTIEpCUs  eKeroaHodl Tpubbimu  cocTaBnser S. = 20%. Ilpeamonaraercs, 4YTO
pacnpeseNieHue €XeroJHoN NpuObUIM MOAYMHSETCS 3aKOHY HOPMAlbHOIO pachpeaeieHus
cinydyaHOW BenuuuHbl. CpaBHUTh PUCKM HMHBECTHUIMOHHBIX TpoekToB Ne 1 um 2 mpum
JOBEPUTENbHOU BeposTHOCTH P = 99%.

3aoaua 2.
ITo mepBoil TeXHOJIOTMM Ui MPOM3BOACTBA Kaxaoro u3 N, = 10 usgenuii 6bLIO

3aTpaueHo B cpeaeM X1 = 30 cekynn (BbiGopounas maucnepeus . = 1 cekyna). ITo Bropoii
TEXHOJIOTMU IJIsl IPOU3BOJACTBA KaKIOTo U3 N, = 16 u3nenuil ObUIO 3aTpayeHO B CPEIHEM

X2 = 28 cekynn (BbIOOpouHast mucHepcus S, = 2 ceKyHmbl). OLeHHTh puck Oonee

MEIJICHHOTO TPOU3BOJICTBO TI0 TIEPBOM TEXHOJOTHH [0 CPABHEHUIO CO BTOPOW TEXHOJOTHEU
MIpHU JOBEPUTEILHOM BeposTHOCTH P = 95%.

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 CymHocTb pHUcKa Kak SIBJICHHUS U KBAJIMMETPUUECKUE XapAKTEPUCTUKH PUCKA.

2 Puck kak ciay4ailHOe€ M 3aKOHOMEpHOE siBiIeHHe. HeomnpeneneHHOCTh KaK HCTOYHHUK
puCKa.

3 KoHuenuuu prucka Kak ICTOYHUK PUCKOJIOTUH.

4 BapuaHTbhl 5KOHOMUYECKUX PELICHUH, 0OpEMEHEHHBIX PUCKOM, M UX AlIbTEPHATUBBI.

5 KauecTBeHHbII M KOJIMYECTBEHHBIH aHanu3 pucka. HaOop mnokaszareneit mns
KOJINYECTBEHHOM OLICHKU PHUCKA.

Tecmoevie 3a0anus.

1 B 4eM CyImHOCTb COLMATbHO-3KOHOMUYECKOHN (QYHKIIMM PHCKA:

a) B IPOLIECCE PHIHOYHOW AEATEIBHOCTU PUCK M KOHKYPEHILIMS IO3BOJISIOT BBIAECINUTH
COLIMANbHBIE TPYNIbl A3PPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTPAC/IH JESITENBHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanu3anus pucka MOXKeT 00eCIIeUUTh JOTOTHUTENBHYIO 110 CPAaBHEHUIO C TIaHOBOM
npUOBLIb B CiTydae OJ1aronpusSTHOTO UCXOAA;

B) BepHBI 00a OTBETA;
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2 B yem cyniHOCTh KOMIIEHCHPYIOIIEH (DYHKIIMH PHCKA:

a) B MPOILIECCE PHIHOYHOW AEATEIHPHOCTH PUCK U KOHKYPEHIIHUS IMO3BOJISIOT BBIICIUTH
COIMANIbHBIC TPYMIBl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIacCaX, a B YKOHOMHUKE -
OTPACIIH JESITEILHOCTH, B KOTOPBIX PUCK MIPUEMIIEM;

0) peanu3anus pUCKA MOXKET OOECIEeUUTb TOTOJHUTEIbHBIE JIOXOJbl B Cllydae
OJIArONMPUSATHOTO UCXO/A;

3 B yem coctouT 3amuTHas (PyHKIUS pUcKa:

a) B OOBEKTHBHOW HEOOXOIMMOCTH 3aKOHOJATCIHLHOTO 3aKPEIUICHUS IOHSATHS
«MPAaBOMEPHOCTH PUCKa», MPABOBOTO PErYITUPOBAHUS CTPAXOBOU NEATEIBHOCTH;

0) B TOM, YTO FOpUIMYECKHE M (PU3NYCCKUE JHUIA BBIHYKICHBI UCKAaTh CPEICTBA U
(hOpMBI 3aIIUTHI OT HEXKETATEIHPHOM peain3aluy pUCcKa;

B) 00a OTBETA BEPHBI;

4 B yeM mposBIsSeTCS CTUMYJIUpYIomas GyHKIUs prcKa:

a) peanu3alus peuieHud ¢ HEUCCIIEIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MIPUBOJIUTH K PEATU3alU OOHEKTOB HITU OTIEPAIHid, KOTOPBIE OTHOCSTCS K aBaHTIOPHBIM;

0) B WCCIIEJOBaHNHM HCTOYHUKOB PHUCKA TPH MPOCKTHPOBAHHWH OIEPAIUH M CHUCTEM,
KOHCTPYMPOBAHHUH CIIEIIUAIIBHBIX YCTPOMCTB, omneparuii, GopM CIeT0K, UCKITIOYAIOITUX HITH
CHMKAIOIIIUX BO3MOYKHBIE ITOCIIEACTBHUS PUCKA KaK OTPUIIATEILHOTO OTKIOHEHHS;

B) BEpHBI 00a OTBETA.

5 Uem u3MmepsieTcs BeMurHa (CTENEHb) pUCKa:

a) CpEeTHUM O>KHTaeMbIM 3HAYCHHEM;

0) U3MEHYHBOCTHIO BO3MOKHOTO PE3YJIhTATa;

B) BEpHBI 00a OTBETA;

6 UTto moHMMaeTcs IMOJ CUCTEMATU3ALMEe MHOXECTBA PUCKOB HA OCHOBAHUM KaKHX-
00 MPHU3HAKOB U KPUTEPHEB, MO3BOJSIOUIUX O0ObEIUHUTH MOJIMHOXKECTBA PUCKOB B OoJiee
oO1ue MOHATHS:

a) NACHTU(UKAIIHIS PUCKOB;

0) ynpaBieHHE PUCKAMU;

B) aHAJIU3 PUCKOB;

I') KJacCU(pUKAIUSI PUCKOB;

7 YxaxuTe 00U UCTOYHUK PHUCKOB:

a) HEOIPEICIICHHOCTD;

0) pHUCKOBasi CUTYaIsI,;

B) (hakTOpBI pHCKa;

') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YkaxxuTe OCHOBHBIE TPYIIIIBI MOX0A0B K OIPEIEIIEHUIO0 PUCKA B PUCKOJIOTHH:

a) PUCK KaK MHCTPYMEHT MPUHATUS PEIICHU;

0) pUCK KaK COOBITHEC;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapametp (pe3ylbTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBJICHHUS IeATEIbHOCTH;

€) SKIIEKTUYECKUI MOIXO0];

) BEpHBI BCE OTBETHI.

Ilpumepnuie 3a0anun ona KonmponvHou pavomor Ne 1.

OrneHka ypoBHS KalUTaIM3allMi KOMIIAHUH U BBISIBJICHUH (DAKTOPOB PHUCKA.

Ha ocHoBe wuCHOIB30BaHUS COBPEMEHHBIX METOJOB (UHAHCOBOTO M (PAKTOPHOTO
aHallM3a BBISBUTH KIIIOUEBBIE (DAKTOPHI CTPATETMYECKOTO M TAKTUYECKOTO PHUCKA U OIECHUTH
YPOBEHb KAMHUTATU3AIMU TPOMBIIUICHHON KOMIAHUM TI0 T[OKa3aTeN0 TeMIa pocTa

COOCTBEHHOTO KanmuTana KOMOAHUU 0,z -

qcoﬁcm@ = Poﬁ ’ Omn ’ Mkan : dpemm (1)
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qcoﬁcms -

Kan =
K

K

cobcmes

_ Hp uucm

S

pean

pean

obwy

06wy

cobcme

_ preun@

peuns

prucm

Hp peune

)

(3)

(4)

(5)

(6)

rne P, - peHrabenpHOCTh OOopora; O, - oOopauMBaeMocTh Kanurtama; M, -

MYJIBTHILIMKATOp KamuTana; d

peune

Kan

- JIOJi1 OTYUCJIEHMH YHCTOM NpUOBLIM Ha pa3BUTHE

npoussoxcrtea; IIp,,,, - PEMHBECTHPOBAHHAS (KalUTaJM3UPOBAHHAs) MPUOBLIL KOMIIAHHH,

pyo.; K

cobcme

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

(0] - BBIpy4YKa OT peanusauuu, pyo., K, - oOmas cymMma KanmuTana OpraHu3aluu

pean

(coOCTBEHHOTO U 3a€MHOTO), pYO.

Hcxonnas nHGopManus ajs pacueToB MPEACTaBICHAa B Ta0nuie 1 W XapakTepus3yroT
COCTOSIHME aKTHBOB W TACCHBOB KOMITAHHMH IO COCTOsHHMIO Ha koHer 2015 u 2016 rr. (1o
JTAHHBIM OYXTaJITEPCKON OTUETHOCTH KOMIIAHUN).

Tabnuna 1 — cxomHpie JaHHBIC VTS OIICHKH (PMHAHCOBOTO COCTOSHISI TPOMBIIIICHHONW KOMITAHUHU TIO
cocrostHuio Ha KoHer 2015 u 2016 rr., MuH. pyo0.

HaunmenoBanue
ToKasaTeNei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBBI
1. HemarepuasabpHble aKTHUBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. HesaBepieHHOE CTPOUTETHCTBO 221 176 103 83
4. JloxonHBIE BIOXKEHHUS B MaTepUaIbHbIE 398 542 102 146
LIECHHOCTH
5. Jlonarocpounbie (PHHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIEC AKTHBHI 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, MaTEPHAIIBI U JIp.
- 3aTpaThl B HE3aBEPILICHHOM 19383 20046 19023 21516
TPOM3BOJICTBE 314 368 892 917
- TOTOBas NPOAYKIHS ¥ TOBAPHI LIS 2009 2618 3100 3499
Tpoaaxu 15 12 32 34
- TOBaphl OTTPYKCHHBIC 26 28 27 33
- pacxonsl OyayIIuX MeproIoB 6 6 4 7
- TpOYHe 3amacel
2. HJIC no npnobpeTeHHBIM [IEHHOCTSM 3179 3259 3620 3872
3. Jlebutopckast 3aJOIKEHHOCTD (TUIATEXH
Gornee yem uepe3 12 mecsIeB moce OTYETHOM 1055 843 522 501

JIATHI)
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B T.4. IOKYNATEIN U 3aKa34UKH - - - -
4. lebuTopckas 3a/I0JDKEHHOCTh (rmflTech/I B 16377 18400 12484 14501
TedeHne 12 MecsIeB nociie OTYETHOM JIaThl)
B T.Y. IOKYNATEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BbIJJaHHbBIE 883 946 760 502
6. [Ipoune nedGuTOpsHI 1063 1256 1022 1053
7. KpaTkocpouyHbIe (PHHAHCOBBIC BIIOKCHUS 4082 3892 1855 1925
8. JleHexHbIE CpeICTBA 166 150 364 387
9. Ilpoune 0OOPOTHBIE aKTHBEI - - - -
Wroro no pazneny Il 48578 51824 43705 48747
Hroro akTuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbBI
1. YcraBHbIM KanuTan 21750 21750 25550 25550
2. 106aBOYHBIN KaIUTa 983 1050 1222 1309
3. Pe3epBHbIl KanuTan 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIL 2866 7025 6975 10336
HWroro no pazaeny Il 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBA3ATEJIBCTBA
1. 3aiiMbI U KpEIUTHI 14255 16810 10093 11092
2. TIpoune moaroCpoUHbIC 00s3aTEILCTBA 303 450 352 288
WUroro no pazzpeny 1V 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJIBCTBA
1. 3aiiMbI U KpEIUTHI 21734 25629 18840 21045
2. KpenuTtopckast 3a1010KEHHOCTb: 12937 12740 11187 12528
- TIOCTaBIIMKH 1 IIOAPAXIUKH 11711 11375 10286 11509
- 3aJOJDKEHHOCTBH IIepes NEPCOHAIIOM 389 376 333 377
- 3aJOJKEHHOCTBH IIepes
rocyJapCcTBEHHBIMH BHEOIOPKETHBIMU
dongamu 109 102 93 105
- 3aJOJDKEHHOCTB I10 HAJIoraMm U coopam 728 887 475 537
3. ABaHCHI IOJTyYECHHBIC 772 990 780 593
4. TIpoune KpeauTopsl
5. 3a10I>KEHHOCTD MEpe]l yIpEeJUTEIIIMH 10
BBITUIATE JOXOIOB B B B B
6. Jloxonpl Oyayiux nepruoaoB 812 866 843 717
7. Pe3epBbl NPEACTOSIINX PACX0J0B - - - -
8. IIpoune KpaTKOCpOUHBIe 0043aTENbCTBA - - - -
Wroro no pazpeny V 36255 40225 31650 34883
Hroro naccusos 82246 93144 82541 90211
Beipyuka oT peanuzanyy npogyKIuu 41178 45633 40989 44878
Uwcrast nprOBLIH> KOMIAHUT 6835 9822 9118 8327
Benmnmuunaa pernHBECTHPYEMON YHCTON IPHOBLTH 3465 3922 3198 3477

HpoaHaJ'II/ISI/IpOBaTB MOJIYYCHHBIC PE3YJIbTAaThl, CICJIATH HeO6XOI[I/IMI>IC BBIBO/BI 00
YPOBHC KallUTAJIMU3allU KOMIIAHHWH, TEMIIaX POCTa COOCTBEHHOr0 KamuTaja KOMITIaHHH,
KIIIOYCBBIX (I)aKTOan pHUcCKa. BrisiButh N3MCHCHUA B (I)I/IHaHCOBOM COCTOSAHHUH
HpOMLII.HJ'ICHHOﬁ KOMIIAaHUH, ITPONU3OMICAITNE B TCUCHUC KAJICHAAPHOT'O 2015 roaa.

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

3 Tema Crpykrypa u KIacCU(UKAMU PHCKOB SKOHOMHUYECKHUX  CHUCTEM.
Wnentudukanus u onmcanue puckoB. Merox crommoctu pucka (VaR). Omenka pucka B
CHUCTEME SKOHOMHUYECKUX PAaCu€TOB U IPUHATHUS PELLIEHUI

3aoaua Ne 1.
dupmMa MPOBOIUT aHATU3 OTKPHITUS HOBOTO Mara3uwHa IJis paciiupeHusi O6uszHeca. B
cllydae OTKpPBITHUS KPYMHOTO Mara3WHa TMpH OJarompusTHON KOHBIOHKTYPE pBIHKA

15




nporuosupyercss npuobute 600 MuH. py0. / roxA, MpPU HEOIArOMPHUSATHONH KOHBIOHKTYpE —
yobiTok 400 MiH. py0. / ron. B cimydae OTKpBITHS CPEIHEr0 Mara3uHa MpH ONaronpusTHOU
KOHBIOHKTYpe ero mnpuObUIb mMporaozupyercs Ha ypoBHe 300 muH. pybd. / roxa, mpu
HeOIaronpusTHON KOHBIOHKTYpe pbhIHKa — yObIToK 100 mutH. pyO. / roxa. Bo3moskHOCTB
ONaronpuATHON U HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (DMpMa OLIEHHBAET OTMHAKOBO.

HccnemoBanusi pelHKa SKCmepToM oboiinercs ¢upme B 1 mumH. pyd. Crenuanuct
CUMTAET, YTO C BEPOSATHOCTHIO 0,6 KOHBIOHKTYpa pbIHKA OKaxeTcst OnaronpusatHoit. [Ipu atom
MIPH TTOJIOKUTEIIFHOM 3aKIIFOYCHUHN HKCTIEPTa KOHBIOHKTYPA PhIHKA OKAXETCs OJIaronpusaTHON
mumb ¢ BeposTHOCThIO 0,9. Ilpu ero oTpunaTeIbHOM 3aKIIOUYEHHH KOHBIOHKTYpa PBIHKA
MOJKET 0Ka3aThCs OIaronpusTHOMN ¢ BeposiTHOCTHIO 0,12.

Hcnonp30BaTh METO IepeBa pelICHUH I TPOBEPKU 3TUX BapuaHTOB. OIEHUTH PHCK
GUpMBI B ciy4ae 3aKa3a SKCIEPTHOTO HCCIEeNOBaHUS pbIHKA. OLEHUT PHCKH BapHUAHTOB
OTKPBITUSI KPYITHOTO M CPEIHET0 Mara3wHa. BBIABHTH CTOMMOCTHYIO OLEHKY HaWIYy4IIero
BapHaHTa PEIICHHUS.

3aoaua Ne 2.
lomoBo#t cmpoc Ha mpoaykuio mnpeanpusTus coctaBmsier D = 1500 wuzmenwmid,
cronMocTth mojaun 3akaza C, = 2000 py0./3aka3, W3IEpKKH XpAaHEHUS OJHOW EIUHUIIBI

mgemus C, = 4500 py0./rox, Bpems moctaBku 6 cyrok (1 rog = 300 pabGoumx mueil).

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

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMUAX).

1 BnausiHue pucka Ha MOJArOTOBKY U MPUHSTHE YIPABICHUYECKUX PEUICHH.

2 Mepa pucka kak HeoOxomuMmas Uil (OPMHUPOBAHMS AIbTEPHATHUB OIICHKA PHCKAa,
XapaKTepU3ylollasi BO3MOXKHBIE IOTEPU WJIM NPUOOpPETEeHHs] B  MPOU3BOJCTBEHHO-
X035UCTBEHHOW MM (DMHAHCOBOM JCATEIHHOCTH.

3 Meton aHanoruu B OIICHKE PUCKA U €ro MPUMEHEHHE B 9KOHOMUYECKHX pacyeTax.

4 Meroa nepeBa pelieHnit: TOCTPOEeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meton Monre-Kapno kak BapuaHT CTaTUCTUYECKMX HCHBITAHUNW B OIIGHKE H
yIpaBJIeHUU PUCKOM B HauboJIee CIO0KHBIX JUIsl IPOTHO3UPOBAHUS pacueTax.

6 MopaenupoBaHue PUCKOB B TPOTHO3HBIX U MPOEKTHBIX pacyeTax.

7 OcoO6eHHOCTH UJIeHTU(HUKAIMY 1 aHATI3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoewie 3a0anus.

1 Kak Ha3bIBalOTCS PUCKH, B PE3YJIbTATEe PEATHU3ANUU KOTOPBIX MPEANPHUITUIO TPO3UT
OTePst IPUOBLIH:

a) KaTacTpopUIECKue,

0) KPUTHYECKHE,

B) JIOMYCTHUMEBIE;

T') BEpHBI BCE OTBETHI.

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

a) dKOHOMHYECKHH,

0) mpeanpUHUMATENbCKUN;

B) MOJIMTHYECKUH;

r) hopc-mMaxop.

3 Kakoii u3 BUAOB NPOU3BOJCTBEHHOTO pHCKA MPHUBOIUT K YBEIWYCHHUIO YHUCIA
HEeMpPeIBUICHHBIX aBApUHHBIX CUTYAIIHA:

a) MCIIOJIb30BAHKE YCTAPEBIIETO 000PYAOBAHHUS,

0) HecTaOUIBLHOCTh KaueCTBa TOBAPOB U yCIYT;

B) HEHA/ICKHOCTh COCTABIISIONINX TEXHOJIOTMYECKOTO MPOoIlecca;;
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I') OTCYTCTBHUE PE3E€pPBOB.

4 Kaxoif U3 BHIOB MPOU3BOJCTBEHHOTO PUCKA MPUBOAUT K HU3KOH 3(PPEKTHUBHOCTH
MIPOU3BOJICTBA 110 CPABHEHUIO C KOHKYPEHTAMH

a) HEHaJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MPOLIECcca,;

0) HecTaOUIILHOCTh KaueCTBa TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB,;

I') OSIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIIH.

5 Kakoii u3 BHUIOB MPOM3BOJCTBEHHOIO PUCKA MPHUBOAMUT K YBEIMYCHHIO 3aTpaT Ha
PEMOHT M MOJICPHU3AINIO 000PYIOBAHHUS:

a) UCIOJIb30BaHUE YCTApPEBIIEr0 000PY/I0BAHMS,

0) MosiBJIEHHE HOBBIX TEXHOJIOTUI B OTPAciy;

B) OTCYTCTBHE PE3EPBOB,;

') HECTaOUITLHOCTh KaueCcTBa TOBAPOB U YCIYT.

6 Kakoii 13 BUJIOB IPOM3BOJICTBEHHOTO PHCKA MPUBOJUT K HEBO3MOXXHOCTH MOKPBITHS
MTUKOBOTO CIIpoca:

a) UCTOJIb30BaHUE yCTAPEBIIEr0o 000PY/I0BAHMS,

0) BBISIBJICHHE HOBBIX TEXHOJIOTUN B OTpAcCiy;

B) OTCYTCTBHE PE3EPBOB,;

') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCIIYT.

7 Kakoli W3 BHIOB TNPOW3BOJACTBEHHOTO pPHCKa MPHUBOAUT K OTTOKY KIHUEHTOB W
mpo0ieMaM co CIIpoCcoM:

a) HEHaJEKHOCTh COCTABIISIFOIINX IPOU3BOJACTBEHHOTO IPOIlecca;

0) MOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH,

B) HECTAOMJILHOCTh Ka4eCTBA TOBAPOB M YCIIYT,

T') HCTIOJIb30BAHKUE YCTAPEBIIIETO 000PYI0BAHUS.

8 Kakue u3 nepedncieHHbIX pUCKOB OTHOCATCA K KOMMEPUYECKUM:

a) PUCK, CBA3aHHBI HEUCIIOJHEHUEM CMEThl MHBECTUIIMOHHOIO MIPOEKTA;

0) pUCK, CBS3aHHBII C HEBO3MOKHOCTBIO MOKPBITHS TUKOBOT'O CIIPOCa HA TOBAp;

B) PUCK, CBSI3aHHBIH € KOJIEOAHUSAMU MPOLIEHTHBIX CTABOK;

I') PUCK, CBSI3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema VYmpaBleHHE PHUCKOM B COBPEMEHHBIX OpraHusanusax. HersHTponuiHbII
MOAX0A B HJAGHTU(GUKAUMKW M aHaiu3e pUCKOB. Meroasl (UHAHCOBOTO aHalu3a B
uaeHTU(GUKAIMN PUCKOB. PucKoBas cuTyalusi B OpraHu3aluy, Kapra puckoB

3aoaua Ne 1.

[To cocrosiHMIO Ha KOHEl (PUHAHCOBOTO TOJa BHEOOOPOTHBIC AKTHUBBI KOMITAHHH
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. Omnpegenuth kod(pPUIMEHT 000paUMBAEMOCTH AaKTHBOB U  OLEHUTH
(bUHAHCOBBIN PUCK KOMITAHHU.

3aoaua Ne 2.

ITo cocrosiHMIO Ha KOHEI (PMHAHCOBOTO T'0Ja MPOU3BOJICTBEHHBIE 3arachl KOMIAHUU
coctaBmm 115478 900 py6., odbem aebutropckoir 3amomkeHHocTH — 46 383 400 pyo.,
nenexHas HanuuHocTh — 1 003 600 py6., kpaTkocpouHble oOs3arenscTBa — 48 055 100 py6.
O1eHUTh YpOBEHb TEKYIEeH JTMKBUIHOCTH U (PMHAHCOBOT'O PUCKA KOMITAaHUHU.

3aoaua Ne 3.

ITocTostHHBIE 3aTpaThl KOMIAHUU cOCTaBIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. lena peammzanuu mupoxykuuu (6e3 HIAC) — 2500 py6./en. Onpenenuthb
KPUTHUYECKYIO TOUYKY IPOM3BOJACTBA M pealu3alu NpoayKuuu. OLEHHTbh YpOBEHb pPHUCKa
KOMIIaHWU TP YCIOBUH pean3aliy npoaykiuu B oobeme 85 000 ex. /roz.
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Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAMUAX).

1 VnpaBnenue puckaMu U UX BIUSHUE HA IPUHATUE PELLICHU.

2 HersHTpomus Kak XapaKTEpUCTHKAa W Mepa YIOPSIIOYEHHOCTH HSKOHOMHYECKHX
CHCTEM.

3 Ponp ymnpaBieHUECKON JESITEIbHOCTH B pealM3alliid HEr3HTPONUHHOrO MOAX0oAa K
YIPaBIEHUIO PUCKaMH COBPEMEHHON OpraHU3aliH.

4 DHTpoONMS KaKk Mepa XaOTUUYHOCTH, HEYNOPAJOUYEHHOCTH S3KOHOMUYECKOW CUCTEMBI U
HEO0XOIMMOCTh YIPABICHHUS PHCKAMHU.

5 Mertoapl pUHAHCOBOTO aHANIM3a B YIMPABICHUH PUCKOM: TOKA3aTENN JIUKBUIHOCTH U
IJ1aTEKECIOCOOHOCTH, MOKa3aTeau (PMHAHCOBOM YCTOMYMBOCTH OpPraHU3aluu.

6 PuckoBas cutyarysi B opranu3anuu: ee (pakTopsl, TapaMeTphl 1 XapaKTePUCTUKH.

Tecmoevie 3a0anus.

1 Yro sByisieTcss 00BEKTOM YIIPABIICHUS B PHCK-MCHEKMCHTE:

a) CHenuWalibHas TpPYyNNa JIoJAeH, KOTopas IOCPEACTBOM pA3JIMYHBIX TPUEMOB U
CIIOCOOOB YIIPABICHYESCKOTO BO3JICHCTBUS OCYIIECTBIISET YIIPABJICHNE PHCKAMH,

0) pHCK, PHUCKOBBIC BIJIOKCHHS KamUTalla W DSKOHOMHYECKHE OTHONICHHUS MEXITy
XO3SHUCTBYIONTUMU CYObEKTaMH;

B) BCE OTBETHI BEPHBI.

2 K kakoil TpyIie MeTOJIOB YIPaBJICHUS PUCKAMH OTHOCHTCS IPOTHO3WPOBAHHE
BHEIITHEW 0OCTaHOBKU:

a) METOIbl KOMIICHCAIIUH PHCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,;

T') METOJIbI TUBEPCU(PUKAIINHI PUCKOB.

3 K kakoii rpynmne MeTo0B yrpaBJieHHs] pUCKaMU OTHOCUTCS] CTPaXOBaHUE:

METO/1bl KOMIIEHCALlIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMH PUCKOB,;

') METO/Ibl TMBEepCUUKALINN PUCKOB.

4 K kakoil rpyIie MeTOJ0B YIIPaBJIEHUsI PUCKAMU OTHOCUTCS paclpeziesieHue pucka mno
sTanam paboThI.

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,

') METO/IbI TMBEPCUPUKALINN PUCKOB.

5 K kakoii rpyrime MeToJ0B YIpaBlIeHUsI PUCKAMU OTHOCHUTCSI 3aKIIIOYCHHE I0TOBOPOB O
COBMECTHOH JEATEIbHOCTH JJISl Peau3alii pUCKOBAHHBIX MPOEKTOB!

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

6 K xakoif rpymnme MeTOAOB YHpaBIEHUS PHCKAMH OTHOCHTCS OOy4YeHHe U
WHCTPYKTHPOBAHHE MTEPCOHAA:

a) METO/bl KOMIIEHCAIIUU PUCKOB;

0) MeTO/Ibl YKIIOHEHHUSI OT PUCKOB,

B) METO/IbI IOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

7 K xakoil rpynme MeETOJOB YIpPaBIEHUS PUCKAMH OTHOCUTCS paclpejelieHue
OTBETCTBEHHOCTH MEXy YYaCTHHKAMU MPOEKTA!

a) METO/Ibl KOMIICHCAIIUU PUCKOB;
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0) METObI YKIIOHEHHSI OT PHCKOB;

B) METO/Ibl JIOKAJIU3ALIMA PUCKOB,;

') METObI IMBEPCU(DUKAITUN PHCKOB.

8 K kakoil Tpynme METOAOB YHpPAaBICHHUS PUCKAMU OTHOCUTCS YBOJIbHEHHE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METO/Ibl KOMIIEHCALIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/Ibl JIOKAJIU3ALlMH PUCKOB,;

') METOBI TMBEPCU(DUKAITUN PHCKOB.

9 K kakoil rpymme MEeTOJIOB YNpPaBJICHHS PUCKAMH OTHOCHUTCS CO3/JaHUE CHCTEMBI
pe3epBoB

a) METOJIbI KOMITCHCAI[MH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AllMH PUCKOB,;

') METO/Ibl TMBEPCUPUKALIUN PUCKOB.

10 K rpynme ¢GUHAHCOBBIX PHCKOB, CBSI3aHHBIX C ITOKYIIATEIBHOH CIMOCOOHOCTHIO,
OTHOCSTCS:

a) aBaHCOBBIN PHUCK;

0) pUCK CHI>KEHUSI (PMHAHCOBON YCTOWYMBOCTH;

B) PHUCK JIMKBUIHOCTH;

I') UHQISTUOHHBIN PUCK.

11 Puck, cBSI3aHHBIN C U3MEHEHUSMH, BRI3BAHHBIMU OOIIEPHIHOYHBIMU KOJICOaHUSAMU, U
HE 3aBUCSIIUN OT KOHKPETHOTO MPEINPUSITHS, HA3bIBACTCS:

a) YUCTHIM;

0) CIIEKYyISATHBHBIM;

B) CUCTEMHBIM;

T') HECHCTEMHBIM.

5 Tema I/ICCJ'Ie,Z[OBaHI/Ie pUCKa Ha OCHOBE€ MCTOJOB aHalin3a YYBCTBUTCIBHOCTU H
aHalin3a CHCHApHCB. HCCJ’ICI{OB&HI/IC PUCKOB Ha OCHOB€ MCETOJAO0OB HMHUTAIWOHHOI'O
MOJCINPOBaHUA, METOA aHajormii. MareMmaTudeckoe OXKHNJAaHUE U CTaHAAPTHOC OTKIIOHCHHE
KaK MCpa pUCKOB

3aoaua Ne 1.

MarasuH B HayaJie ONEpaIlMOHHOTO JIHS 3aKyMaeT JJIsl pealli3allii CKOPOMOPTSIIIUICS
npoaykt no uene (6e3 HJC) 150 py6. / en. Llena peanuzamuu storo npoaykra (6e3 HIC) —
180 py06. / en. MapKeTHHIOBBIC UCCIICIOBAHHS ITOKA3bIBAIOT, YTO €XKETHEBHBIN CIIPOC HA 3TOT
MPOIYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enuHunbl. ECou npoayKT HE MPOJaH B TCUCHHE
OTIEPAIMOHHOTO JIHS, €r0 peajlu3yloT B KoHie jaHs mo meHe 100 py6. / en. Mcmounbsys
MUHUMAKCHBI KPUTEPHH YTOYHHTH, CKOJBKO EIUHMI[ 3TOTO MPOAYKTa IEIeCO00pa3HO
3aKynaTh MarasuHy ¢ MUHUMAaJbHBIM PUCKOM. BO3MOXKHBIE MpHOBUTM MaraswHa 3a JEHb
1enecooOpa3Ho MpeACTaBUTh B BUJE TaOIHIIBI 2.

Tabnuua 2 — Bo3MokHast nprObLIb Mara3uHa Ipy peasM3aliii CKOPOIOPTSIIErocsi MPOAYKTa, Pyo.

YpoBeHb KonmgecTBo earHUT] POAYKTa, 3aKYIUICHHBIX TSI Peali3aIin
€XKEIHEBHOIO 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

Munanmaxkc
3aoaua Ne 2.
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Mara3uH B Hayajie OTEPalMOHHOTO JTHS 3aKyMaeT JUIl peau3allii CKOPOTOPTALIHIACS
npoaykt no nene (6e3 HJIC) 150 py6. / en. Llena peanu3zarnuu storo mpoaykra (6e3 HIC) —
180 py06. / en. MapKeTHHTOBBIE UCCIICIOBAHMSI TIOKA3bIBAIOT, YTO €XKETHEBHBIN CIIPOC HA 3TOT
MIPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enunuubl. Eciv npoayKT HE NpoJaH B TEUEHUE
OTIEPAIIMOHHOTO JIHS, €r0 pealu3yloT B KoHue aHs mo neHe 100 py6. / en. Mcmonbsys
KOMIIDOMUCCHBIM KpuTepuil ['ypBuUIla YTOYHUTB, CKOJIBKO €OUHHUI[ O3TOr0 IPOIYyKTa
1enecoodpa3Ho 3akymarbk Marasuny npu ycinoBuu a = 0,4, b = 0,6. Bo3moxHbie npuObUTH
MarasuHa 3a JCHb 11eJIeCO00pa3HO MPEACTABUTh B BUJIC TAOIHIIHI 3.

Tabmuua 3 — Cxema BO3MOXKHBIX PUOBLICH MarasuHa Mpy pean3allii CKOPOIOPTALIErocs MPOAYKTa,
pyo.

*
Bapuast HawnGonpnras Haumensmias o C b > C
PpeLIeHHsT npHUOBLTH IPUOBLTH A G L LR Hanbonpmras yMMa
MPUOBLTH MPUOBLTH

1

2

3

4

Bonpocut 0na oo6cyscoenun (na npakmuuecKux 3aHAMUAX).

1 Meroael JnepeBa pELICHHH: BO3MOXKHOCTH pa3BUTHS HWHCTPYMEHTapUs PHUCK-
MEHE[KMEHTA.

2 Meroasl aHaiM3a YyBCTBUTEIBLHOCTH: BO3MOXKHOCTH PAa3BUTHS HWHCTPYMEHTApHS
PHUCK-MEHEDKMEHTA.

3 Bo3MOXHOCTH METO/Ia aHAIOTUH B UACHTU(UKAIINH, OTICHKE U aHAJIN3€ PHUCKOB.

4 Pa3BuTHEe MHCTpYMEHTapus OILIEHKM pHUCKOB Ha OCHOBE METOJOB TEOpUU
BEPOSATHOCTEN U MATEMATUYECKON CTAaTUCTUKH

Tecmoevie 3a0anus.

1 Kako# u3 mepeunciaeHHbIX METOJ0B OIEHKH PHCKAa OCHOBAH Ha pacueTax M aHaIu3e
CTaTUCTHYECKHUX IOKa3aTeICH

a) BEPOSITHOCTHBIN METOT;

0) METOJI TOCTPOEHUS JIepeBa PEIICHU;

B) METOJI CIICHAPHEB,

') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YUCTOM MPUBEICHHON CTOMMOCTH JICHE)KHBIX TIOTOKOB;

€) IMUTAIIMOHHOE MO/ICITMPOBAHNE.

2 Kakoli 13 MmepeyncieHHbIX METOJIOB OIICHKH PUCKA JIaeT MPEICTaBJICHUE O Hanbosee
KPUTHYECKHX (PaKTOpaxX MHBECTUIIMOHHOTO MPOCKTA!

a) BEPOSITHOCTHBIN METOT;

0) METOJ1 TOCTPOEHUS JepeBa PEIICHU;

B) METOJI CIICHAPHCB,

T') aHaJ13 YyBCTBUTEILHOCTH;

1) Y4eT PUCKOB MPHU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH JIEHEKHBIX MOTOKOB;

€) UIMUTAIMOHHOE MOJICITUPOBAHHUE.

3 Kakoif M3 mepeunciIeHHbIX METOJOB OILIEHKH pPUCKA pean3yercs MyTeM BBEICHUs
MOTPaBKHU Ha PUCK WM MTyTEM y4eTa BEPOSTHOCTH BO3HUKHOBEHUS (PMHAHCOBBIX MOTOKOB!

a) BEpOSITHOCTHBIN METO/T;

0) MeTOJ1 MOCTPOCHHUS JIepeBa PEIICHUH;

B) METOJ] CLIECHAPHEB,;

') aHaJIU3 YyBCTBUTEIbHOCTH;

1) Y4ET PUCKOB IIPH pacyeTe YUCTOM MPUBEIECHHON CTOMMOCTH JCHEKHBIX IOTOKOB;

€) UMUTAIlMOHHOE MOJICIIMPOBAHNE.
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4 Kakoli u3 nepeuynciaeHHbIX METOJ0B OLIEHKU PUCKa MCIOJb3YETCA B CUTyalUsIX, KOr/Aa
IIPUHUMAEMbIE PELIECHUSI CUIBHO 3aBUCAT OT NPUHATBIX PaHEE M OINPENCISIOT CUEHapuu
JAJIbHENIIET0 Pa3BUTHS COOBITUI!

a) BEPOSITHOCTHBIN METOI;

0) MeTOo/1 IOCTPOEHHUSI JIEpEBA PEILICHUH;

B) METOJ] CIICHAPUEB,

I') aHaJIU3 YyBCTBUTEJILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON NPUBEJCHHON CTOUMOCTH J€HEKHBIX IOTOKOB;

€) UMUTaLlMOHHOE MOJIEIIUPOBAHHE.

5 Kakoil W3 mepedrclieHHBIX METOJOB OIICHKH pHUCKa MPEACTABISIET COOOWM CEepHro
YHUCJIEHHBIX JKCIEPUMEHTOB, MPHU3BAHHBIX MOJYYUTh HMIMPUYECKUE OIEHKU CTENEeHH
BIIUSIHUS PA3JIMYHBIX (PAKTOPOB Ha HEKOTOPBIE 3aBUCSIINE OT HUX PE3YIbTATHI:

a) BEpOSITHOCTHBIA METO/I;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJI CIICHApHEB,

I') aHaJU3 YyBCTBUTEJILHOCTH;

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

€) UMUTAIIMOHHOE MO/ISITMPOBAHNE.

6 Kak mpu pacuere 4ucTON NPUBEACHHONW CTOMMOCTH MOXKHO YUUTBIBATH PHCK:

a) MOCPEICTBOM KOPPEKTHPOBKU CTaBKU CPaBHEHMS (CTaBKU JUCKOHTA);

0) mocpeACTBOM KOPPEKTUPOBKHU YHUCTHIX (MHAHCOBBIX OTOKOB;

B) 00a BapraHTa BEPHBI.

7 JITTP pacrosioeHo K PUCKY, €CITu:

a) OoJiee MPUBIIEKATEIbHBIM SBJISETCS MOTYYEHHUE CPETHETO BBIMTPHIIIIA;

6) umeet QyHKIMIO Hose3HocTH U (X )=3x ;

B) umeeT ¢yHkiuio moiesnoctr U(X) =5X2;

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

a) CKJIOHHO K PHUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEHTPAJIbHO K PHCKY.

Ilpumepnuie 3a0anusn 011 KOHMPOJILHOU padomvl Ne 2.

WNnentuduxaims u oueHka (pakTopoB PUCKOB C UCHOJIB30BaHUEM IKCIEPTHBIX METOIOB.

[IpoBectu sKCHIEpTHOE HCCIEA0BaHNE C UACHTU(UKAIIMEH U OLIEHKOH (haKTOPOB PUCKA B
ycnoBusix WT-mpoekra. [lns cucreMaTu3alid W OLIGHKH PE3YJIbTaTOB  SKCIEPTHOTO
UCCIIeIOBAaHUSl TpUMEHUTHh Jlenbuiickuii Meron, mpeaBapuTeabHO C(HOPMUPOBAB COCTaB
AKCIEPTHOM TPYIIBI B COOTBETCTBUH C KBAIM(DUKAIIMOHHON KaTeropuei Ka)aoro dKCIepTa.
NnentuduuupoBaTh U CUCTEMATU3UPOBATh (AKTOPHI, OKA3bIBAIOIINE BIHSHUE HA YPOBEHBb
pucka WT-mpoekra, ¢ TOpUMEHEHHEM METOAAa OJKCHEpTHhIX oueHokK. [lpu sToM
paccMaTpuBaroTcs cieayromine dakrops: X1 - kadyecTBo mporpaMMHOro obecriedeHus; X 2
- CPOKH BBINOJIHEHUS TpoekTa; X3 - 00beM HMHBECTHIIMOHHBIX 3aTpaT; X4 - KadecTBO
ayrcopcuHra; X5 - ypoBeHb PBHIHOYHOW KOHBIOHKTYPHL. B sKcrepuMeHTe NpPUHUMAIOT
ydacTHe 7 HE3aBHUCHMBIX JKCIIEPTOB, B UX 3a/ayy BXOJUT OTMpENeNIeHHE paHra KaxJ0ro
¢dakropa mo mnATHUOANTBHOW cucTeMe. HanMeHbIIUI MO 3HAYEHHWIO PaHT TMPUCBAWBACTCS
(dakTopy, OKa3bIBaIOIIEMy HauWOOIbIIee BIUSHUE Ha YPOBEHb A((HEKTUBHOCTH PpPEKIaMBbI.
O1eHKH 9KCIEePTOB MPEACTABISIOTCS B BHJIE MATPHIIBI PAHTOB ONMPOCA, B CTPOKaX KOTOPOI
yKa3bIBalOTCs (HakTOphl, a B CTOJNOIAX — OLEHKH OJKCIepToB. McXonaHble MaHHBIE IO
BapuaHTaM IpeACTaBIeHbI B Tabmumax 1 — 5.

Tabmuua 1 — MaTpuia panroB onpoca 3KcrepToB (Bapuast 1)

‘ DaKTOpHI OKcnepTsl
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X1

X2

X3

X4

X5

GAIN|W[(A™|FL| -~
ARO[ N
AlRlWOIN| W
WIN|FR,(OA] &

WL |IN[SjOo1] O1

AR INDOIW| O

AINRPOTW|

Cymma

Tabnuua 2 — MaTpuiia paHroB OIpoca KCIepToB (BapuaHT 2)

®daxTopsl KCITEPTHI —\2
N T T 5 T 5 T 7] 2N | XXX xi—x)
X1 1 1 2 3 3 2 2
X2 2 3 3 2 4 4 1
X3 3 2 1 1 5 3 3
X4 4 5 4 5 2 4 5
X5 5 4 5 4 1 1 4
Cymma
Tabnuia 3 — Matpuiia paHIoB oIrpoca 3KCIepToB (BapuaHT 3)
DakTopsI DKCIepTHI —\
T T T T3 T a5 T5 T 7] 25 | XX Xi_x)
X1 2 3 4 3 2 1 3
X2 3 5 3 2 3 2 2
X3 1 2 2 4 5 3 5
X4 4 1 1 1 4 5 1
X5 5 4 5 5 1 4 4
Cymma

Tabmuma 4 — MaTpwura paHToB oIpoca dKCIepToB (BapuaHT 4)

®DaxTopsl

OKCIepTH

4

X1

X2

X3

X4

X5

Gl | B IN W
R INW[AN
QR lw|INW
QWIN|[B|F-

AR INfwW|lOI[O

OR[N Ww|A~[O

NPT W[(N

Cymma

Tabnuma 5 — Matpwuiia paHToB OIpoca dKCIepToB (BapHaHT 5)

®DakTophl

OKcnepTsl

4

X1

X2

X3

X4

X5

N W
W AL [(NN
Rl N WlW
NOW| |-

RlOw| BN [OT

g|lh{wWw|IN| O

GNPl

Cymma

6 Tema PrckoBbie aclieKThl SKOHOMHYECKHUX CHCTEM. OHTI/IMI/I3aL[I/I$I 1 YyCTPpAaHCHUC PHUCKOB Ha
OCHOBC IIPUMCHCHUA MCTO0OB CTpAaXOBaHUA, PE3CPBUPOBAHUA, XCPKUPOBAHUS

3aoaua Ne 1.
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C uneHTu(UKaIMel BATIOTHOrO PHCKA MEKAYHAPOIHOTO MOPTdENs IEHHBIX OyMar CBS3aHBI
CIICYIOIINE CUTYAINH:

1) uuBecTOp ACPKUT MOPTHENb aKIUi KOMITAHHUH HEKOTOPOW CTPaHbI M3-3a MEPCIEKTHBBI MX
pOCTa, HO OmacaeTcs MaJCHUSA Kypca BaIOThl MHBECTHUIINI H3-32 HECTAOMIIBHOCTH CUTYAI[H B CTPaHE
(HO ecli CUTYaIns CTAOUIIU3UPYETCS, TO KYPC BAIOTEI CTPAHbI MOYKET BO3PACTH);

2) B mopT(hesie HHBECTOPA €CTh JONTOCPOYHBIE OOTUTaIlHH HEKOTOPOI CTPaHBI, M HE UCKITIOUYEHA
BO3MOYKHOCTh CHIDKCHHS TPOIEHTHOM CTaBKH, YTO MOYKET IPUBECTH K POCTY Kypca OOJHMraiuii u
MaJCHUIO Kypca BaJIOThl MHBECTUIIUH.

s XeKupoBaHHWsS (CHHIKEHHS TIOTEPh) BATIOTHOIO pHUCKA MOTYT  HCIIOIB30BATHCS
(bwrouepcHbIe, GOpBaApAHBIC M OMIHOHHBIC KOHTPAKTHI.

Tak, wunHBectop u3 crpansel B Buoxkun 500 000 neHeXHBIX €OUHUI CTpaHbl A B
TOCYIapCTBEHHBIE JOJNTOCPOUYHBIE OOMUranuu crpansl A. Omacasich BO3MOXHOTO IMaaeHHsA Kypca
BaJIIOTHI CTpaHbl A, OH Tpojai B ceHTsA0pe npu kypce A/B = 1,28 dorouepchl Ha 500 000 meHSKHBIX
eIMHUI] CTpaHbl A C MOCTaBKOW B Jiekabpe 1o ¢blodepcHoi neHe 1,23. Onpenenuts pe3yibTaThl
XeIDKUPOBaHUs TopTdens odnuraiuii, eciu B Aekadpe 1ena oomuramnuii cocraBut 510 000 meHeKHBIX
eIMHUII CTpaHbl A, a Kypc A/B cnot u ¢wrodepcHas neHa OyayT, COOTBETCTBeHHO: a) 1,22 u 1,17; 6)
1,34 u 1,29.

Pewenue:

1) B MOMEHT mpojaxu (pbrouepcoB CTOMMOCTh Toprdens obmurammii cocrasisuia 500 000 *
1,28 = 640 000 neHEeXHBIX SIUHKI] CTPaHbI B;

2) 1o BapuaHTy a) B Jiekadpe CTOMMOCTh mopTdens obmuramuii cocrapmia 510 000 * 1,22 =
622 200 neHeXHBIX eIWHUIL CTPaHbl B, To ecTh cTroMMoCTh HOpTdens oOauranuii yMeHbIINIACh Ha
cymmy 640 000 — 622 200 = 17 800 neHexHBIX €AMHHUIL CTpaHbI B;

3) moxoJ 1o MpoAaHHBIM (BIOUEpcaM OT maaeHus GbrouepcHoi 1ensl coctasmi 500 000 * (1,23
— 1,17) = 30000 meHeXHBIX E€OWHHI[ CTPAHBI B, MOITOMY YHCTOE HM3MEHEHHWH XEMKHPOBAHHOIO
noptdens paeHo 30 000 — 17 800 = 12 200 neHeXHBIX SIUHHUI] CTPaHbI B;

4) no BapuaHTy 0) B aekaOpe cTouMocTh moptdens obnuraimii coctasmna 510 000 * 1,34 =
683 400 meHEeKHBIX STUHHUI] CTPaHbI B, TO €CTh CTOMMOCTH HOPTQeEis OONHUraliili yBeIUYMIach Ha
683 400 — 640 000 = 43 400 meHEeXKHBIX SAUHKI] CTPaHbI B;

5) yOBITOK OT IPOAAHHBIX (DBIOUEPCOB M3-3a pocTa (PbrouepcHOM meHbl coctaBun 500 000 *
(1,29 — 1,23) = 30 000 meHEXHBIX €OMHHUI] CTPAHBI B, OTOMY YMCTOE M3MEHEHHE X EHKUPOBAHHOTO
noptdens paeHo 43 300 — 30 000 = 13 400 meHeXHBIX €IUHHUI] CTPaHbI B.

3aoaua Ne 2.

WuBectop u3 crpansl B Biaoxmn 600 000 meHeXHBIX €OWHHII CTPAaHBI A B TOCYIapCTBEHHBIE
JONTOCPOYHBIE o0muTanuu cTpaHsl A. Onacasch BO3SMOXKHOTO ITaJIeHHs Kypca BaFOTHI CTpaHbl A, OH
mpodan B ceHTs0pe mpu kypce A/B = 1,28 dwrouepcsr Ha 600 000 neHEXHBIX eIUHUI] CTpaHBI A
MOCTaBKOH B Jiekabpe 1o (prouepcHoit iene 1,14. Onpenenuts pe3yabTaThl XeIKAPOBAHUS MTOPThEs
obnuranmii, eciv B fekadpe 1era oomuramuii coctaBuT 610 000 AeHeKHBIX SIUHUI] CTPaHbI A, a Kypc
A/B cnot u ¢rrouepcHas neHa oynyrt, coorBeTctBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAMUAX).

 Konnenuust orpannyennoro prucka. Meron croumocts prcka VAR (Value-at-Risk).

2 Ilpuembl ympaBiCHHS PUCKOB B CHCTEME PHCK-MCHEIKMEHTA: M30EeKaHHUE PHCKA,
yIep)KaHHE PHCKa, Tepeaada pUCKa, CHIKCHHE CTEMEeHH pUCKa. YTpaBlieHHE PHCKaMHU Ha
OCHOBE METO/IOB JIUBEPCUPHUKAIIIH.

3 VmpaBieHue pUCKaMH Ha OCHOBE MPHOOpETEHHs IOMOJHUTEIbHOW HH(OpPMAIUH.
VrpaBieHre pucKkaMyi Ha OCHOBE METOJIOB CTPAXOBaHMSI.

4 YrpaBiieHHe pUCKaMH Ha OCHOBE METOJIOB JIMMUTHPOBaHUs. YIIPaBJICHHE PUCKAMHU Ha
OCHOBE METOJIOB CAMOCTPAaXOBaHUSI.

Tecmosvie 3a0anus.

1 Kakue puCKHM NPUCYIN SKCITyaTallMOHHOMY 3TaIly HHBECTHUIIMOHHOM NI TeTbHOCTH!
a) (uHAHCOBBIE PUCKH;

0) PKOJIOTMUECKUE PUCKH;

B) PUCKH HEBEPHOTO IPOTHO3a;

I') IPOU3BOJICTBEHHBIE PUCKH.

23



2 Kakue pucKy IPUCYIIH 3aBEPIIAIOLIEMY Tally MHBECTUIIMOHHOHN JeATEIIbHOCTH:

a) puckH (pruHAHCHPOBAHUS TMKBUJALIMOHHBIX padoT;

0) pUCKH HEBEPHOTO IPOTHO34;

B) PUCKU BO3HMKHOBEHHS I'PAXKIaHCKOW OTBETCTBEHHOCTH;

I') IPOU3BOJICTBEHHBIE PUCKH.

3 Kakme puckH TpUCYIIM TPEABIHBECTULIHOHHOMY J3Talmy HHBECTHUIIHOHHON
JEeSITEIbHOCTH

a) 9KOJIOTUYECKUE PUCKU;

0) pucku omrO0YHON OLeHKU 3(p(HEeKTUBHOCTH MHBECTHUIIHIA;

B) PUCKH HEBEPHOIO MPOTHO3a OyAyIUX U3MEHEHUII;

') (UHAHCOBBIE PUCKHU.

4 Kakue pHCKH TPUCYIIH COOCTBEHHO WHBECTUIIMOHHOMY JTaly HWHBECTHUIIMOHHOU
NeSITENIbHOCTH .

a) TIPOM3BOJICTBEHHBIC PUCKH,

0) PUCKH IPEBBIIICHUS CMETHOW CTOMMOCTH MPOEKTA;

B) PMCKH HEBEPHOTO MPOTHO3a OYIYIINX U3MEHEHU;

T') PUCK 3aJIepXkeK cAaYu 0OBEKTa.

5 Kax Ha3bpIBaeTCs CTpaTeruueckoe MoBeACHNE KPYIMHBIX KOMIIAHUHN, OCYIIECTBIISIOIINX
MacCcOBO€ MPOM3BOJACTBO, BBIXOJSIINX HAa MACCOBBIM PBIHOK CO CBOEH HIJIM MPHUOOPETEHHOM
HOBOM MPOAYKIMEHN, ONEPEKAMIMNX KOHKYPEHTOB 3a CUET CEpUHMHOCTH IPOU3BOJACTBA M
s dexra macmtabda:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) MMATUEHTHOE;

T') KCIUICPEHTHOE.

6 Kak Ha3pIBaeTcs CTpaTErM4yecKOe IOBEICHUE KOMIIAHWUW, 3aKIIOYalomIeecs B
MPUCTIOCOONEHNH K Y3KHMM CErMEHTaM IIHUPOKOr0 pbhIHKA IMyTEM CIENHaIU3UPOBAHHOTO
BBINTYCKA HOBOM MJIM MOJEPHU3UPOBAHHON MPOAYKIIMU C YHUKAJIbHBIMU XapaKTEPUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3bIBaeTcsi CTpaTeruuyeckoe IMOBEICHHE KOMIIAaHWH, O3HAualollee BBIXOJ Ha
PBIHOK C HOBBIM (paJiKalbHO HMHHOBAIIMOHHBIM) MPOAYKTOM M 3aXBaTOM YaCTH PbIHKA!

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3piBaeTcs CTpaTernyeckoe IOBEJCHHE KOMIIAHMH, COCTOsIee B
MPHUCTIOCOOIEHUH K YCIOBHSIM CIIPOCA MECTHOTO PHIHKA, OCBOGHUHU HOBBIX BHJIOB YCIYT TOCIE
MOSIBJIEHUS] HOBBIX MPOJYKTOB U HOBBIX TEXHOJIOTHH, UMUTALIUM HOBUHOK M NMPOJBMXKEHUH MX
K CaMbIM IIHPOKUM CIIOSIM MOTpeOuTeneil:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

I') 9KCIIEPEHTHOE.

9 Kak Ha3bIBaeTcs PHUCK, CBSI3aHHBIA ¢ U3MEHEHUSIMU, BBI3BAHHBIMU OOIIEPHIHOYHBIMH
KOJIEOaHHUSAMH, U HE 3aBUCSIIUI OT KOHKPETHOTO MPEANPUATHSL:

a) YUCTHIN;

0) CUCTEMHBII;

B) HECUCTEMHBIN;

I') CHEKYISATUBHBIM.

24



25



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

a) HﬂaHpreMble Pe3yJdbTaThbl Oﬁy‘leﬂlflﬂ H OICHOYHBIC CPEACTBA IJIA IIPOBECACHUSN HpOMe)KyTO‘lHOﬁ aTreCranum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE IaHHbIE, HEOOX0AUMbIE VI PACYeTa IKOHOMHYECKHX M COIHAIbHO-
IKOHOMHUYECKHUX NMOKA3aTeell, XapaKTePU3YIOIIHX 1esITeJIbHOCTh X03AHCTBYIOINX CYObEKTOB

3Harb — HMCTOYHHKH TIOJTYICHUS Ilepeuensy meopemuueckux 60npocos K zauemy:
urdopMaKK, HEOOXOIUMOM 1. CymHOCTb pHCKa Kak SBJICHUS ¥ KBATMMETPHICCKHE 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 5KOHOMUYECKHUX PELIeHUH, 00peMEHEHHBIX pUCKOM. AJIbTEPHATHUBBI.
JEATENLHOCTh X03aiUCcTBYomMX | 5. CHCTEMHBIN aHAIN3 PUCKA B CHEKTPE SKOHOMUYECKHX ITPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas g (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOJbI U XapaKTepHU3yoliasi BO3SMOKHBIE MOTEPU WIIH IPUOOPETEHHS B IPOU3BOACTBEHHO -X035IICTBEHHON
METOAMKHU cOopa, Wik (UHAHCOBOM IS TEIBHOCTH.
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- IUIAaTEeKECTTIOCOOHOCTH, TOKa3aTeau (PMHAHCOBOM YCTOMYMBOCTH OpraHU3aIiy.
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
KOMIETEHIUH
XapaKTCpU3YIOMNX eKeroHoi TpuobLM cocTaBaseT S, = 20%. Ilpeanonaraercs, 4To pachpeseeHHe eKeroaHo
ACATEIIBHOCTD XO3ANUCTBYIONX | Gy MOJUMHSAETCS 3aKOHY HOPMAIBHOTO pAchpeeleHns CIydailHoN Benwuunbl. CpaBHUTH
CYOBeKTOB; PUCKH MHBECTHIIMOHHBIX MPOEKTOB Ne 1 U 2 mpy 10BepUTENILHOM BeposiTHOCTH P = 99%.
—  OCYILUECTBJATH cOO
ym P, 3aoaua 2.
CHCTEMATH3AIHIO U aHAJIN3 N N
ITo mepBoii TeXHONOTHHK Ul MIPOU3BOJACTBA KaxJ0ro u3 N, = 10 n3genuil 6610 3aTpaueHo B

WCXO/IHBIX TAaHHBIX, -
HEeOOXOAUMBIX I pacueTa cpemnemM X1 = 30 cexynn (BeiGopounas aucrepcus S = 1 cexyHza). ITo BTOpoii TeXHOTOTHH st
SKOHOMHMHIECKIX M COMMATBHO- | phopsposcTBa Kaxkaoro u3 N, = 16 m3genmit 6buto 3arpadeHo B cpegHeM Xz = 28 CeKyH.
HKOHOMHUYECKUX MTOKa3aTelneH, )

(BBIOOpOYHAsA mucnepcus S, = 2 ceKyHnpl). OUEHUTh pUCK Oosiee MEAJICHHOTO MPOU3BOJCTBO I10
XapaKTePU3YIOIINX g 5 3 y
JIESTENBHOCTh X03aiicTBytomux | IEPBOH TEXHOIOTHH 10 CPABHEHHIO CO BTOPO# TEXHOJIOTHEH MPH 10BEPUTEIBHOM BEPOATHOCTH P =
CyOBEKTOB, B TOM YHCIIE C 95%.
HCTIOJIb30BAHUEM COBPEMEHHBIX
IPOTrPaMMHBIX CPEJICTB;

Brnanets — HaBBIKaMM IIOHCKA Ilpumepnuvle npakmuyeckue 3a0anus 01 IK3AMEHA:

nHpopManuu, He0OOX0AMMOM
JUTs pacueTa IKOHOMUYCCKUX H
COIIMAIIBHO-3KOHOMHUYCCKHX
noKa3aTeneu,
XapaKTepPHU3YIOIINX
JEeSITeNIbHOCTD XO3SHCTBYIOIIUX
CyOBEKTOB;

— HaBBIKaMH cOopa,
CHUCTEeMaTH3alluH M aHaJIN3a
HWCXOIHBIX JIAHHBIX,
HEO0OXOIMMBIX JJISl pacueTa
SKOHOMUYECKHUX U COIIMAILHO-
SKOHOMHUYECKHUX IMOKa3aTeeH,
XapaKTePU3YIOMINX

3aoaua 1.
ABTOMAT, paboTarouMii CO CTaHIApTHBIM OTKJIOHEHHWeM ¢ = 1 r, dacyer yail B mayku cO
cpenauM BecoM « = 100 r. B cnyuaiiHoil BeiOOpke 06beMOM N = 25 mauek cpeHUN Bec OJHOM

nauku coctaBuia X = 101,5 r. OEHUTh PUCK PETYIHMPOBKUA aBTOMATA MPH CPEIHEH JTOBEPUTEILHON
BeposiTHOCTH P = 95%.
3aoaua 2.

Cranok, paboTaromuii cO CTaHIAPTHBIM OTKIOHeHHeM o = (0,5 MM, MPOU3BOIUT H3AENUS
cpeaneit umHel @ = 20 MM. B ciydaiiHoi BeIOOpKE 0ObeMoM N = 16 uznenuil cpefHss AIHHA
onHoro M3enus coctapuiaa X = 19,8 Mm. OLeHUTh PUCK HACTPOWKU CTAaHKA, €CITU JOBEPUTEIIbHAS
BEPOSITHOCTH cocTaBisieT P = 99%.

3aoaua 3.

[IpousBouTens U3nenust yTBEpKAA€T, UTO CPEIHUN BEC MJIMTKU U3Jenust He MeHee @ = 50 T.

Puck-oduniep otoopan 10 mIuTOK U3AENUs, BEC KOTOPBIX COCTaBWII, COOTBETCTBEHHO, 49, 50, 51, 52,
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

JEATENBHOCTD XO3SIMCTBYIOIIMX
CyOBEKTOB, B TOM YHUCJIE C
HCIIOJIb30BAHUEM COBPEMEHHBIX
MIPOrPaMMHBIX CPEJICTB;

48, 47, 49, 52, 48, 51 r. OuieHuTh pUCK U3TOTOBJICHUSI U3/ICTHUS 110 3asIBICHHOMY 00pa3Ily, €cliid Bec
IIJINTKW WU3ACIUS COOTBCTCTByCT HOpMaIII)HOMy pacnpeneneHH}o, a I[OBepI/ITCJ'IBHaﬂ BCpO?ITHOCTI)
cocraBisieT p = 95%.

IIK-4 — cnoco0HOCTh HA OCHOBE ONUCAHMS IKOHOMHUYECKHX NMPOLECCOB U SIBJICHUH CTPONTH CTAHAAPTHbIE TeOpeTHYeCKue U
IKOHOMeTpHYecKHe Mo/IeJIU, AHAJIN3HPOBAThH M CO/IeP:KATeIbHO HHTEPIPETHPOBATH MOJy4Y€eHHbIE Pe3yJbTAThl

3HaTh - aKTyaJbHOCTh H30paHHOM Ilepeuens meopemuueckux 60npPocoeé K IK3AMeEHy:
TEMBI HAYYHOTI'O UCCJICIOBAHUA, 1. YHpaBHeHI/Ie PUCKaMU U UX BJIUAHUEC HA IIPUHATUC peIHeHPII)’I.
- TEOPETUYECKYIO U 2. Bo3MoxHOCTH MeTOJ1a aHAJIOTUH B WACHTH(DHUKAIINH, OIICHKE W aHAJIM3E PUCKOB.
MPaKTUYECKYIO0 3HAYUMOCTD 3. Pa3Butue WHCTpyMEHTapHs OLIEHKHM PHUCKOB Ha OCHOBE METOJIOB TEOPHHM BEPOSTHOCTEH H
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHueniws orpaHu4eHHOT0 PUCKa.
TCOPUH U METOJI0JIOTHH 5. Meroxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS pPUCKAMHU U 6. Ilpuemsbl ynpaBieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTa: M30eKaHue pUCKa, ylep:KaHue
CTpaxOBaHUS; puCKa, nepejaua pucka, CHUKEHHE CTEIIEHU PUCKa.
7. YmpaBieHue pUCKaMU Ha OCHOBE METOJIOB AUBEPCUDUKALINU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHUSI JOTIOIHUTEILHONU HHOpMAIUH.
9. VmpapieHue puckaMu Ha OCHOBE METO/IOB CTPAaXOBaHHS.
10. YopaBieHue puckaMu Ha OCHOBE METOOB JIMMUTHPOBAHUS. YTpaBlIeHUE PUCKAMH Ha OCHOBE
METOJIOB CAaMOCTPAaXOBaHHUSL.
11. UnenTudukanus 1 olleHKa pucKa IPOU3BOCTBA U peallu3allui MPOAYKIIUYA Ha OCHOBE METOIa
KPUTHYECKOTO MYTH.
Ymetp - 000CHOBBIBATh AKTYabHOCTD, | IIpumepnsie npakmuyeckue 3a0anus ons 3auema:

TEOPETUYECKYIO U
IIPaKTUYECKYIO 3HAUUMOCTD
n30paHHON TEMbI HAyYHOTO
HCCIIEI0OBAHUS;

- IPUMEHATH COBPEMEHHBIE

3aoaua Ne 1.
IIpoBoadATcs ucIbITaHUA HOBOTO JIEKapcTBa. B skcnepumente ydactByror N, = 3000 Myx4yuH

u n, = 3500 sxenmuH. ¥ 50 myxxuuH u 110 sxeHIuH Habmoaar0Tca n1060uHbIe 3P deKThl. OLEHUTH

HaJIM4Me pUcKa MOOOYHBIX 3((PEKTOB MPEUMYIIECTBEHHO Yy JKEHIIMH 10 CPABHEHUIO C MY)KUYMHAMHU
IpU JOBEPUTEIBHON BeposTHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

METO/I0JIOTUIO U METO/IbI
SKOHOMHYECKOI0 aHaJIN3a,
COBPEMEHHbBIE TPOTrPAMMHBIE
MIPOJIYKTHI, O3BOJIAIONINE
MPOAHAJIU3UPOBATH

3¢ (GEeKTUBHOCTD YIIPaBJICHUS
PUCKaMU U CTPaxOBaHUS;

3aoaua Ne 2.
CTyleHTHI claBaiy dK3aMeHBI 10 (PU3UKE U MaTEeMaTHKE, PE3yIbTaThl KOTOPHIX TPEJICTABICHBI
B Tabimie 1.
Tabmuma 1 — Pe3ynbratsl 5K3aMeHOB 110 (PU3HUKE U MAaTEMaTHKE

Pesymbrater Pe3ysbTathl 3K3aMeHa 110 (hH3KKe
5K3aMeHa 1o
MaTeMaTHKe ORI X0pomuIo YIOBIL. HEYL.
OTJIMYHO 20 17 12 6
XOpOIIO 22 15 17 5
YIOBIIL. 21 19 20 13
HCY. 9 8 7 18

WpeHTHGHUIMPOBAT PHUCK B3aMMOCBSI3U MEXAY pe3yJabTaTaMu JK3aMEHOB Mo (usmke u
MaTeMaTHKe (J0BEpHUTEIbHAS BEPOSTHOCTh P = 99%).

3aoaua Ne 3.

®dupma NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MaraswHa Juls paciuupeHus 6usHeca. B ciayuae
OTKpBITUSL KPYIIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pPBIHKA IPOTHO3UPYETCS
npuObLIE 600 MITH. pyO. / TOA, pY HEOJIATONIPUATHONH KOHBIOHKTYpE — YOBITOK 400 MiTH. pyo0. / TOI.
B cnydae OTKpeITHS CpeAHEro Mara3uHa INpd OJaronpHusITHOM KOHBIOHKTYpE €ro NpHuObLIb
nporuosupyercst Ha ypoBHe 300 muiH. pyO. / TOJ, NpU HEOIAroNpUATHON KOHBIOHKTYpPE PbIHKA —
yobiTok 100 miiH. pyO. / ron. Bo3mMoKHOCTH OnaronpusaTHOW M HEOMAronpusTHOW KOHBIOHKTYPHI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KkcriepToM oboiiaercs gupme B 1 muH. py0. Crieruanict cCYUTaeT, 4To
¢ BeposATHOCThIO 0,6 KOHBIOHKTYpa pbIHKAa OKaxercs OmaronpustHo. [lpu sTtom npu
HOJIOKUTEIBHOM 3aKJIIOUYEHUH 3KCIIEPTa KOHBIOHKTYpA PBIHKA OKa)KeTCsl OJIarOnpUATHOW JIMIIb C
BeposATHOCTHIO 0,9. Ilpu ero oTpuiaTenbHOM 3aKIIOYEHUH KOHBIOHKTYpa PhIHKAa MOXKET OKa3aTbCs
OnaronpusTHOM ¢ BeposTHOCTHIO 0,12.

Hcnonbs3oBath MeToA JAepeBa pELIEHUH JUIsi MPOBEPKH STUX BapuaHTOB. OLEHUTH PHUCK
(GupMBI B cilydae 3aKa3a 3KCIIEPTHOTO HMcCe0BaHUs pblHKA. OLEHUT PUCKU BapUAHTOB OTKPBITUS
KPYITHOTO U CPEIHEro MarazuHa. BeIsIBUTh CTOMMOCTHYIO OLIEHKY HAMJIY4IlIEro BapuaHTa PEIIeHusI.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

Bnazers

- HaBBIKAMH CaMOCTOSTEILHON
Hay4HO-HCCIIEA0BATEIBCKOMN
paboThl;

- METOJMKOM U METOI0JIOTHEN
HAyYHBIX UCCIIEIOBaHUI B
ctepe yrpaBieHUs pUCKaMH U
CTpaxOBaHHS;

-METOJIaMH TEOPETHIECKOTO
000CHOBaHHUS PE3yIbTATOB
HCCIEIOBAaHNH;

Ilpumepnuvle npakmuyeckue 3a0aHUA 0N IKIAMEHA:
3aoaua Ne 1.

[IpousBomuTens U MOTPEeOUTENH TOTOBOPHIIUCH O CIEAYIOUIMX CTaHIApTaX MOCTAaBIIIEMOTO

w3nemms: AQL = 0,05; LTPD = 0,25; a« = 0,15; # = 0,03. Ecnu B BeIOOpKe N = 15 m3nmenwii

OKaXkeTcs OoJiee JABYX M3JCNIMM, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTuUs Opakyercs.

O1eHUTh PUCK HECOOTBETCTBHS MIPUBEACHHON CXEMBI 3asBJICHHBIM TTapaMeTPaM.

3aoaua Ne 2.

topapa  D(P)=60+4P, —3P, +05Y .

3JIACTUYHOCTh CIpOca OT COOCTBEHHOH IeHBI mpousBourTens E,, mepexpecTHsii ko3 UIMEHT

OyHKIMA ~ crpoca  HEKOTOPOTo Onpenenutsb

3JIaCTUYHOCTH crpoca E,, smacTHuHOCTH cmpoca OT noxoda morpedbuteneid E, mpu oTmyckHON
nene Toapa P, = 600 py6., nene ansrepHatuBHoro ToBapa P, = 500 py6. u noxozae norpedurenei

Y =70000 py6. YcTraHOBHTH, KaK BEJIET C€0s CIIPOC C POCTOM J0XOJI0B MOTpeOUTENEH.
3aoaua Ne 3.
[To cocTtosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIIAHHM COCTaBUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOUYHBIE 00s3aTEIbCTBA —
103 679 800 py6. O6BbeM mpojax 3a oTYeTHBIN nieproa coctaBuin 1 437 740 500 py6. Onpenenuts
K03 GUIEHT 000pauNBaEMOCTH AKTUBOB U OLICHUTH (DMHAHCOBBINA PUCK KOMIIAHHUH.
3aoaua Ne 4.
Hcnonp3ys mokazaTend MaTeMaTHYeCKOrO OXUAAHUA M CTaHAAPTHOTO OTKIOHEHHS st
OIICHKU PHCKOM CPaBHHUTH BapUaHThl MHBECTUIIMOHHOTO TIpoekTa Ne 1 u 2, 1 KOTOPBIX U3BECTHBI,

COOTBCTCTBCHHO, BO3MOJXHBIC 3HA4YCHUA BaJIOBOI HpI/I6LIJ'II/I Xiys X, @ TAKXKE BEPOATHOCTHU

HOJIy4eHUs BaJIOBOM NpuObLIH Py ,..., P, (Tabmuua 1).

Tabmuua 1 — O0bema 1 BepOSATHOCTH [TOJYUIEHHUS BAJIOBOM MPUOBLIM 110 BAPHAHTAM ITPOCKTA

Ilepuon, romaet
IToxa3aTens 1 > 3 1 5 6
O0beM npuObLTH, MIP/, PYO. -2 -1 0 1 2 3
BepositHOCTE (BapmaHT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHOCTE (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2
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CrpyKTypHBII
JJIEMEHT
KOMITIETEHIINH

[Tnanupyembie pe3yabTaThl
oOyueHus

OneHouHbIE CpeICTBA

n
JUid  KaXZoro BapUaHTa BBIYMCIAETCS MATEMaTHYECKOE OXKUAAHHE M(X):Z Pi - X
i=1

(xapakTepuzyeT CpeIHUN ypOBEHb BajloOBOM NOpuUOBIM) M  CTAaHJAPTHOE OTKJIOHEHHE
n
o(X)= \/ > pix* = [M(X) (ouenxa pucka mpoekra).
i-1
[TonyuenHble pacueToM JaHHbIE CBOASTCS B TaONIHUILy 2.
Tabymia 2 — Pe3ynbTaThl OIIEHKH pUCKA HHBECTHIIMOHHOTO MPOEKTa
BanoBas Bapuasr 1 Bapuanr 2
npUOBLIB X; p p-X PX-X=p-x° P 2o 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 0,8 34

B BApHUaAHTC 1 IIPOCKTa HpI/I6I)IJ'II) BBIIIC, HO K OIICHKA PHCKA TAaKXKC BBIIIC.
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6) HOpﬂ)IOK MpOBE€ACHUSA l'[pOMC)KyTO‘lHOﬁ aTTeCTalui, NIOKa3aTe/Im 1 KPpUTEPUU
OICHUBaAHUA:

[Ipomexyrounas arrectanus no gucuumuimHe b1.B./IB.10.01 Puckosorus Bxitouaet
TEOPETUYECKHE BOIPOCH], MO3BOJISIONINE OICHUTh YPOBEHb YCBOCHHUS OOYYaIOUIMMHCS
3HaHWH, TPAKTUYECKUE 3a/JaHusl, KOHTPOJIBHBIE padOThI, BBIABISIONIME CTEICHb
c(OpPMHUPOBAHHOCTH YMEHHH U BIIAJICHUN, IPOBOAUTCS B (popMe 3aueTa u SK3aMeHa.

3aueT Mo JaHHOW NUCIUIUIMHE MPOBOAMTCS B YCTHOM (popme mo Omiietam Jyis 3a4era,
KaXIbI M3 KOTOPBIX BKIIOYAET OJWH TEOPETUYECKUH BOMpPOCAa M OJHO MPAKTHYECKOE
3aJjaHue.

Jlna nposenenus 3adera no aucuuiuinde b1.B.J[B.10.01 Puckonorus npeaycmorpeH

CJIEIYIOIIUH TTepeYeHb BOIIPOCOB:

1. Puckonorus kak Hayka, €€ B3aUMOCBS3b C IpyruMu Haykamu. [Ipenmer u oObeKT, e u

3a/1a4u JUCIUTUTMHBL. AKCHOMBI PUCKOJIOTHH.

[TonsaTue pucka, ero CymHoOCTh U cojiepkanne. OnpenenecHue pucka Kak 5JKOHOMUYECKOM

kareropuu. [locTynarel puCKOIOTUN.

Knaccudukarnuu puckoB. ®UHAHCOBBIE PUCKU U METOJIBI MIX OIEHKH.

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

Knaccudukanun puckos. [Ipon3BoICTBEHHBIE PUCKH U METObI UX OIICHKH.

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

Knaccudukanuu puckos. MHpopmamoHHbIe PUCKH U METOJIbI UX OLEHKH.

Knaccudukanuu puckos. TexHUYECKHE PUCKU U METOJIbI UX OIICHKH.

0. Knaccudukanuu puckoB. TeXHOIOTUYECKUE PUCKH U METOJIbI UX OLIEHKH.

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

12. Knaccudukanuu puckoB. OpraHu3aliliOHHBIC PUCKUA U METObI UX OLICHKH.

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

14. Puck m HeompeaeneHHOCTh. HeompeneneHHOCTh Kak HWCTOYHMK pHCKAa. PHCK Kak
cilydaifHOe ¥ 3aKOHOMEpHOE SIBJICHHE, BEPOSTHOCTh U BOBMOYKHOCTb.

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

16. Konnenuss mpuemiieMoro pucka B uccienoBanusx 1. baprona, P.M. Kauanosa, II.
VYokepa.

17. Teopetnyeckre HCTOYHUKUA  yOpaBlieHHWs puckoM. Teopuss BeposTHOCTEH U
MaTeMaTH4ecKas CTaTUCTHKA. HeueTko-MHOKECTBEHHbIE ONMCAHUS PUCKOB.

18. YopaBienue puUCKOM B COBPEMEHHOM TEOpUH MEHEIKMEHTa. PUCK-MEHEIKMEHT Kak
noacucreMa (UHAHCOBOTO MEHEIKMeHTa opranuzauuu. CoBpeMeHHas mapajurma puck-
MEHEPKMEHTa opranuzanuii. MHTerpupoBaHHBINA, HENPEPBIBHBIN, paCHIUPEHHBIA PUCK-
MEHEKMEHT.

19. CucreMHBIil MOAXOA B PUCK-MEHEPKMEHTE M KOMILJIEKC Mep MO ero peanuszanuu. Ponb
(YHKIIMOHATBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. nenTudukanus pucKoBOM CUTyallMU B OpraHU3aIMK U KapThl PUCKOB.

N

RRO©oO~N AW

IToxasaTeu M KPUTEPUM 3a4eTa:

— Ha OIEHKY «3auYTeHo» — oOydaroluiics NOJDKeH IoKaszaTh, MO KpailHel Mepe,
MOPOTOBBII ypOBEHb C(HOPMUPOBAHHOCTH KOMIETEHIMH, T.e. TOKa3aTh 3HAHUS HA YpPOBHE
BOCIIPOM3BE/ICHUS] U OOBACHEHHs HH(POPMALMM, WHTEJUIEKTyalbHble HAaBBIKM pEILICHUs
MIPOCTBIX 3a/Ja4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET IMOKa3aTh 3HaHWA Ha YpOBHE
BOCIIPOU3BE/ICHUS] U OOBSICHEHHs HMH(OpMaIM, HE MOXKET MOKa3aTh HMHTEIJIEKTyaJbHbIE
HAaBBIKU PELIEHUs MTPOCTHIX 3a1a4.

DK3aMeH 1O JaHHOM JUCLUHUIUIMHE MPOBOJUTCSA B YCTHOM (opme mo Ouneram, KakJIbli
13 KOTOPBIX BKJIIOUAET OJJUH TEOPETUUECKUI BOIPOC U BA MPAKTUUYECKUX 3a1aHU.
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Jns  mpoBenenuss 3k3amena 1o jucuumiuHe  b1.B.JIB.10.01  Puckomnorus

IIPELYCMOTPEH CIEAYIOUINI IEpeYeHb BOIIPOCOB:

1. Puckonorus kak Hayka, €€ B3aUMOCBSI3b C JIpyruMu Haykamu. [Ipenmer u oObeKT, 1enu u
3a/1a4u JUCIUIUIMHBL. AKCHOMBI PUCKOJIOTHH.

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

N

RN O ~Ww

0.
1.
12.
13.

kareropuu. lloctynarel puckonoruu.

Knaccugukamum puckos.
Knaccugukamumm puckos.
Knaccugukamum puckos.
Knaccugukamumm puckos.
Knaccudukanuu puckos.
Knaccudukanuu puckos.
Knaccugukanuum puckos.
Knaccugukanuum puckos.
Knaccugukanuu puckos.
Knaccugukanuum puckos.
Knaccudukanuu puckos.

@UHAHCOBBIE PUCKU U METOJIBI UX OLIEHKH.
MapKeTHHIOBBIE PUCKH U METO/IbI UX OLICHKHU.
IIpou3BOACTBEHHBIE PUCKU U METO/IbI UX OLICHKH.
Jlorucrrueckne pucku U METOBI UX OLICHKHU.

VM HHOBallMOHHBIE PUCKU M METOJIBI X OLIEHKH.
WH(popMallmoHHbIE PUCKU U METOIbI UX OLICHKH.
TexHn4ecKue puCKy U METOBI UX OLICHKH.
TexHOJIOTHYECKHE PUCKU U METO/IbI UX OLICHKH.
BamroTHbIE M METO/IBI UX OLIEHKH.
Opranu3alOHHbIE PUCKHU U METO]IbI UX OLEHKH.
VYrpaBieHYeCKHEe PUCKHA U METOBI UX OLIEHKH.

14. Puck u HeomnpeaeneHHOCTb. HeomnpeneneHHOCT, Kak HCTOYHUK pucka. Puck kak
CITyJaifHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh U BO3MOKHOCTb.

Konuenmmu prucka B uccnenoBanusx H. Jlymana, 3. ['manenca, ¥ beka.

Konuenmums npuemnemoro pucka B uccinenoBanusix T. baprona, P.M. Kauanona, II.
VYokepa.

TeopeTnueckue HMCTOYHUKM  YOPaBICHHS  PUCKOM. Teopus  BEpPOSTHOCTEH W
MareMaTrndeckasl CTaTUCTUKA. HeueTko-MHOKECTBEHHBIE OIMCAHUS PUCKOB.

VYrpaBieHue PUCKOM B COBPEMEHHOW TEOPUU MEHEKMEHTA. PUCK-MEHEIKMEHT Kak
nojacucreMa (UHAHCOBOTO MEHEIKMeHTa opranu3aunu. CoBpeMeHHas Mapajurma puck-
MEHEDKMEHTAa opraHuzanuii. MIHTErpupoBaHHbIN, HENPEPBIBHBIA, PACIIUPEHHBIA PUCK-
MEHEKMEHT.

CuctemMHbI OAXOJ B PUCK-MEHEIKMEHTE M KOMIUIEKC MEp IO ero peanusauuu. Poib
(YHKIIMOHATIBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

Wnentuduxaiys puckoBoOi CUTyallMd B OPraHU3allMu U KapThl pUCKOB.

Hcnonb3oBaHne METONOB TEOPUH WP JUIsl HMCCIEAOBAHUSA YPOBHS pHCKa M BbIOOpa
cTpaTeruu (UHAHCUPOBAHUS COBITOBOM JESTENLHOCTH.

Hcnonp30BaHne METONOB aHaIM3a YYyBCTBUTEIBHOCTH U OLICHKA YPOBHSI PUCKOB M
BBISIBJICHHS 3HAUUMBIX (DAKTOPOB YIIPaBICHHS PUCKOM.

Hcnonp3oBanne MeToja aHaiau3a CLUEHApUEB JJI1 OLEHKU M aHAJIU3a PUCKOB MPOEKTHO-
BHE/IPEHYECKOMN NEATEIBHOCTH.

Hcnonp3oBanne MeTona JepeBa peuieHus s OLEHKU PHUCKOB HWHBECTHLIMOHHBIX
MIPOEKTOB IO KaXJAOMY CLIEHAPHUIO UX Pa3BUTHUA.

Hcnonb3oBaHne METOAOB KCIEPTHBIX OLEHOK JUIS MACHTU(UKALUY, OLEHKUA U aHaIu3a
puckoB. [lopsaok SKCIIEpTHHIX UCCIeI0BaHUI Ha ocHOBe Jlenbduiickoro Meroa.
Cratuctuueckue METOJbl B OLEHKE YPOBHS pHCKa. BO3MOXHOCTHM HCHOIB30BAHUS
CTaTUCTUYECKUX METOJ/IOB B paMKaXx MPEACTPAXOBOM SKCIIEPTHU3HI.

Hcnonb3oBaHnne Merona aHAIOTHHA ISl MISHTU(GUKAIMA U OIEHKH YPOBHS PHCKOB.
B03MO0XXHOCTH OLIEHKHM BEPOSITHOCTH NOTEPh B PE3YJbTAaTE MPUHATHS YIPABICHUYECKUX
peLIeHuN.

Hcnonp3oBanne MeToga CTaBKM MPOILEHTa C MONPABKOM Ha PHUCK: JIOCTOMHCTBA M
HEJIOCTaTKU, TPaKTUKa UCTIOJIb30BaHUS B UHBECTULIHOHHOM IIPOEKTHPOBAHUH.
Hcnonp3oBanne MeToa KPUTHUECKUX 3HAUEHHUH Ui OLIEHKH YPOBHSI PUCKAa B YCIOBHSIX
(hopMHpOBaHHSI IPOTPAMMBI TIPOU3BOACTBA U PEATU3ALUU TPOAYKIIUH.

CrpaxoBaHue Kak METO/]I YIIPABJIECHUS PUCKAaMU OpraHU3aliH.

XeKUpOBaHUE KaK METO/]I YIIPABJICHUS pPUCKAMU OpraHU3alliH.

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

217.

28.

29.

30.
31.
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32. Pe3epBupoBaHue Kak METOJ YIIPABJICHUS pUCKAMH OpraHU3alllH.

33. MeTtoauka M ajdropuTM OLIEHKM pPHUCKAa HAa OCHOBE TPEXKOMIIOHEHTHOTO IIOKa3aTelis
(MHAHCOBOW CUTYallUU B OPraHU3AIHH.

34. AHTHKpPU3HUCHOE YIIPaBIICHHE B OPraHU3AIUH C yI€TOM (PaKTOPOB pUCKA.

IMoka3aTeu U KPUTEPUH IK3AMEHA:

— Ha OLEHKY «OTJMYHO» (5 0amioB) — oOyd4aromuiicss IE€MOHCTPUPYET BBICOKUMN
yYpOBEeHb C(POPMUPOBAHHOCTH KOMIIETEHIIUH, BCECTOPOHHEE, CHCTEMAaTHYECKOE U TIIyOOKOe
3HaHWE Y4YeOHOro Marepuana, CBOOOJHO BBHINMOJHSET TNPAKTHUYECKUE 3aJaHUs, CBOOOTHO
OIICPUPYET 3HAHUAMH, YMCHUAMHU, IPUMCHACT UX B CUTyallUAX MOBBINIICHHOM CJIOKHOCTH.

— Ha OILIEHKY «Xopomo» (4 6aiia) — o0ydaromuics 1eMOHCTPUPYET CPEAHUN YPOBEHD
C(bOpMI/IpOBaHHOCTI/I KOMHCTCHHHﬁI OCHOBHBLIC 3HAaHHUA, YMCHHUSA OCBOCHBI, HO OOITYCKAIOTCA
HE3HAYUTCIIbHBIC OIHI/I6KI/I, HETOYHOCTHU, 3aTPYAHCHHA IIPU AHAIUTHYCCKUX OIICpaluiax,
IIEPEHOCE 3HAaHUW ¥ YMEHMI Ha HOBBIE, HECTAaHJAPTHBIC CUTYyaLUH.

— Ha OIIEHKY «YAOBJETBOPUTEILHO» (3 Oamna) — oOydaromiuiicss JTeMOHCTPUPYET
MOPOTOBBIM YPOBEHb CHOPMHUPOBAHHOCTH KOMIIETEHIIHI: B XOJI€¢ KOHTPOJIbHBIX MEPOTIPUSTHIA
JOTTYCKAIOTCSl OIIMOKHU, TMPOSIBISIETCA OTCYTCTBHE OTACIBbHBIX 3HAHWM, YMEHUM, HABBIKOB,
O6yanOIHI/II>’ICSI HCIBITBIBACT 3HAYUTCIIBHBIC 3aTPYAHCHUA IIPU OICPUPOBAHHWH 3HAHUAMU U
YMCHUAMHU ITPH UX ICPCHOCEC HA HOBBIC CUTYalluH.

— Ha OIICHKY «HeYyJA0BJEeTBOPUTEJbHO» (2 Oamra) — oOy4arouuiics AeMOHCTPUPYET
3HaHUs He Oosee 20% TeopeTHyeckoro maTepuana, JOIMyCKaeT CYIIECTBEHHBIE OLIMOKHU, HE
MOKET ITOKa3aTb MHTCIIJICKTYAJIbHBIC HABBIKH PCHICHUA IIPOCTHIX 3aaa4.

— Ha OIEHKY «HeYy/0BJIeTBOPUTEJbHO» (1 6amr) — oOyJaroniuiicss He MOYKET TIOKa3aTh
3HaHMSI HA YpPOBHE BOCHPOU3BENEHUS U OOBSICHEHHsS WHMOpMAalUMU, HE MOXKET MOoKa3aTh
MHTEJJIEKTyaJIbHbIe HaBBIKU PEIIEHUS IPOCTHIX 3a/1a4.

8 YueOHO-MeTOAMYECKOEe M HH(POPMALIMOHHOE 00ecneyeHue TUCIUTITUHBI (MOTYJIs)

a) OcHOBHas JuTEpaTypa:

1. Parun FO.U. Puckonorus B 2 4. Yacte 1. YVuebuuk mas By3os / FO.U. Psrun. -
Mocksa: M3natensctBo "HOpait", 2020. - 255 c. [Dnekrponnsiii pecypc]. Koa mocryna:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (mata oOpaiienus:
01.09.2020)

2. Parun 10.M. Puckomorus B 2 4. Yacte 2: YueOnuk mis By3oB / FO.W. Parun. -
Mocksa: MznarensctBo "HOpaiit", 2020. - 275 c. [Dnekrponssiii pecypc]. Kox mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 (mara o0OpalieHus:

01.09.2020)

0) JlonosiHuTe/IbHAS JIMTEPATYpA:

1. BenoB ILI'. YnpaBnenue puckamu, CUCTEMHBIA aHaIu3 U MojeiaupoBaHue. B 2 T1.:
VueOHUK U pakTUKyM st OakanaBpuata u Maructpatypsl / [LT. Benos. M.: M3narensctBo
IOpaiir, 2015. - 758 C. [DneKTpOHHBIN pecypc]. Kon JOCTyTa:
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-
383403#page/2 (nata obpamenwus: 01.09.2020)
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https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2

2. IlumenoB H.A. VYmpaBnenue (pMHAHCOBBIMH PHUCKAMH B CHUCTEME SKOHOMHYECKOM
Oe3zomacHoCTH: Y4eOHHMK M mpakTukyM Juisi By3oB /| H.A. [lumenoB. - 2-e u3j., nepepad. u
nomn. - MockBa: M3garensctBo "IOpaiit", 2020. - 326 c. [Dnexrponnsiii pecypc]. Kox
nocrtyna: https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2 (nara obpamenus: 01.09.2020)

3. CunnseB, H. . Teopus BeposiTHOCTEH M MareMaTruyecKas CTaTUCTUKA : YYCOHHK
s By30B/ H. U. Cunnses. - Mocksa : M3marensctBo HOpaiit, 2020. - 219 c. - (Bricmiee
obpazoBanue). - ISBN 978-5-534-03544-5. - Tekcr : anekrponnsiii / DbC IOpaiit [caift]. -
URL: https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-449708
(mata oopamenus: 01.09.2020).

B) Meroanueckne yKazaHus:

1.KoBane, E.A. Teopuss BeposSTHOCTEM M MareMaTH4ecKas CTaTUCTUKA IS
9KOHOMHUCTOB : Y4eOHUK W TipakTukyM s By30B/ E. A. Kosames, I'. A. MenBenes ; mon
obmeit pemakiueit I'. A. MenseneBa. - 2-¢ w3i., ucnp. u Jom. - Mocksa : M3maTenbcTBO
Opaiit, 2020.- 284 c. - (Breicmee oOpa3zopanwme). - ISBN 978-5-534-01082-4. - Tekcr :
anextpounsii // DBC Opaiit [caitr]. - URL: https://urait.ru/viewer/teoriya-veroyatnostey-i-
matematicheskaya-statistika-dlya-ekonomistov-450466 (mata oopamenus: 01.09.2020).

r) [Iporpammuoe odecnieuenne u UHTepHeT-pecypcebl:
IIporpammMHoe o0ecnieyeHue

Haumenosanue 110 No moroBopa Cpok neicTBUS JTULIEH3UU
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 PacpOCTPaHIEMOE 0eccpovHO

T7Zip CBOOOJTHO pacIpOCTpaHIEMOE 0eccpovHO

IIpodeccuonanbHblie 6a3bl JAHHBIX 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

1. ®epepanpHOoEe TOCYZapCTBEHHOE OOpKeTHOE — yupexkaeHue «DenepanbHbIid
MHCTUTYT TNPOMBIIUICHHOW COOCTBEHHOCTH». — Pexkum gocryma: http://wwwl.fips.ru/.,
CBOOOIHBIN JIOCTYII.

2. HauwmonaneHasi WHPOPMAIIMOHHO-aHAUTHYECKasi cucTeMa — POCCHICKHMI MHIEKC
HayuHoro nurupoBanus (PUHLI). — Pexum noctyma: https://elibrary.ru/project_risc.asp,
perucTpanys 1o JOTUHY U NapoJIro.

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

4. WudopmanmonHas cucremMa - EnuHOe OKHO JocTyna K HH(OPMAIMOHHBIM
pecypcam. — URL: http://window.edu.ru/, cBo60aHBIN TOCTYI.

5. OnextpoHHas 6a3za nepuoanueckux u3ganuil East View Information Services,
000 «MBHUC». Pexum mocryma: https://dlib.eastview.com/ Bxon mo IP-agpecam By3a, ¢
BHEIITHEH CETH IO JIOTHHY M MapOJTIO.

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

https://www.rsl.ru/ru/4readers/catalogues/ , cBoOOIHBIH JOCTYIIL.

7. DnextpoHHble pecypebl oubnmorekn MI'TY um. I'.1. HocoBa. Pexxum oOpatieHus:
http://magtu.ru:8085/marcweb2/Default.asp (Bxox ¢ BHEIIHEH CETH 1O JIOTHHY M MAPOJTIO)
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8. ®expepanbHbli  OOpasoBaTenbHBI  mOpTanm —  OKoHOMHKA.  CoIMoNIOTHS.
MenemxmenT. Pexxum nocrtyna: http://ecsocman.hse.ru/ , cBoOoIHBIN TOCTYII.

9. VuuBepcuterckas wuHpopmauuonnas cucrema POCCHUS. Pexum poctyna:
https://uisrussia.msu.ru cBOOOIHBII TOCTYII.

10. MexnynaponHasi HayKoMeTpudeckas pedeparuBHas W TOJTHOTEKCTOBas 0Oas3a
naHHbIX HayuHbIX usganuii «Web of Science». Pexxum mocrtyma: http://webofscience.com
Bxoj 1o |IP-agpecam By3a.

11. MexnaynaponHas pedepaTHBHAas M IOJHOTEKCTOBas CIpaBouYHas 0aza JaHHBIX
HayJYHBIX U37aHui «SCOPUSy. Pexxum mocrtyma: http://scopus.com Bxox o IP-aapecam By3a.

12. Mexnaynapoanas 0a3a MOJHOTEKCTOBBIX KypHaioB Springer Journals — Pexum
noctymna: 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. Mexnynapoanass 0a3a Hay4yHbIX MaTepualoB B 00JAacTH (PU3NYECKHMX HAyK H
umwkuHupuHTa SpringerMaterials — Pesxxum nmocrtyma: http://materials.springer.com/ Bxon mo
IP-anpecam By3a.

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

16. MexnynaponHas pedepaTuBHas 0Oa3a JaHHBIX 10 YHCTOM U TNPHUKIATHON
matemaruke ZOMATH. — Pesxxum mocryma: http://zbmath.org/ Bxox o IP-agpecam By3a.

17. Mexnynapoanas pedeparuBHas M TMOJHOTEKCTOBas CIpaBoyHas 0Oa3a JaHHBIX
Hay4YHbIX u3ganuii «Springer Nature». — Pexxum moctyma: https://www.nature.com/siteindex

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

9 MarepuajibHO-TeXHHYECKOe o0ecnevyeHne JUCHMIIINHBI

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

Tun u Ha3BaHMe ayUTOPUN OcHaleHue ayJiuTopun

YyeOHbie ayTUTOpUU JUTST .

. | MyapTUMeIUIHbIE CpelICTBAa XpaHEHUs, NepelJadyd U
MIPOBEICHUS 3aHIATHI

IpeJCTaBIeHUs UH(DOPMALIHK.

JIEKIIMOHHOTO TUMA
VYyeOHsbie ayTUTOpUU JUTST
MIPOBEICHUS MpaKTU4eCKUX | MyabTUMEIUUHbBIE CPElICTBA XpaHEHUs, Nepeqadyud U
3aHSATHH, TPYIIOBBIX U | TIpeCTaBICHUS HHPOPMAIIUH.
WHIUBUAYAIbHBIX KOHCyNbTalui, | KoMriekc TecToBbIX 3aJaHMii Ui MPOBEICHUS
TEKYILEro KOHTPOJIS U | IPOMEXKYTOUHBIX U pyOeKHBIX KOHTPOJICH.

HpOMe)KYTOqHOﬁ aTTeCTaluu

IMepconansubie KoMmbiOTephl ¢ maketom MSOffice,

[Tomewmenus JUISL
. BBIXOJIOM B WHTEpHET M ¢ JOCTYHNOM B 3JIEKTPOHHYIO
CaMOCTOSATENIBbHOM paboTHI:
UH(POPMALMOHHO-00pa30BaTEIbHYIO cpeny
oOyuaronuxcs
YHHUBEpCHUTETA

[lomemenuss s XpaHEHUS W .
Hl a p Hlkappr 11 XpaHeHHUs  y4eOHO-METOIUYECKOM

PO(UITAKTUIECKOTO

JOKYMEHTalul, y4eOHOro o0opynoBaHHS U Y4eOHO-
00CITy>)KUBaHUS y4eOHOTO N

HarJIsITHBIX TTIOCOOHI.
000pyIOBaHUS
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