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1 llesiu ocBOEHUS M CIUTIIHHBI

Henssmu ocBoenust aucuurumasl B1.B.J[B.10.01 Puckonorus sBistoTcs: YCBOEHHE
TEOPETUYECKUX M METOJAMYECKUX TOJIOKCHHUM YIIpaBJICHUS pPHUCKaMH, (OPMUPOBAHUE H
pa3BHUTHE OOLIEKYIBTYPHBIX, OOMIETPOPECCUOHANBHBIX U MPO(HECCHOHATBHBIX KOMIETSHIINN
Mo BHJaM TMpodeccHoHaNIbHOW JesITeNbHOCTH B 00JacTH JKOHOMHUKH, OXBaThIBAIOIIEH




IIPOLECCChI I/II[CHTI/I(i)I/IKaL[I/H/I, OLICHKU U YIIPABJICHUA q)HHaHCOBBIMI/I, MMPONU3BOACTBCHHBIMH,
JIOTUCTUYCCKUMH, MAPKCTUHIOBBIMH, TCXHUYCCKUMU PHUCKAaMU B IIPOMBIIIJICHHOCTH, 6aHKaX,
KOMMCEpLIUH, CTPAXOBbIX U MHBCCTUIIMOHHLIX KOMIIAHHUAX, B Q)enepaanblx, MYHUIMITIAJIBHBIX
U 00pa3oBaTeNbHBIX YUPEKACHUAX, B HH(POPMALMOHHOHN, NPOEKTHO-3KOHOMHUYECKON U
Hay4YHO-HCCIIeIoBaTeIbckol chepe mns obecneuenus 3(PQEeKTHBHOTO W yCTONYMBOTO
(YHKIIMOHUPOBAHUS ~ OpPraHW3aluid, TIOBBINICHUS WX  KOHKYPEHTOCHOCOOHOCTH U
KpPEAUTOCTIOCOOHOCTH.

2 Mecto aMcUMILIMHBI (MOAYJIA) B CTPYKType 00pa30oBaTeibHOW NPOrpaMmbl
NMOAr0TOBKM 0aKajaBpa (MarucTpa, Cieunajaucra)

Huctunnuna b1.B./IB.10.01 Puckonorusi BXOOUT B BapHaTUBHYIO dYacTh OJioka 1
00pa30BaTeIbHOM MpOrpaMMbl U SBJISIETCA JAWCUUIUIMHOM 1o BbIOOpY. Ilo HayuHoMy
COJIEP’)KaHUI0O U METOJIOJIOTMUECKUM LENsIM JMCLUUIUIMHA TECHO CBSi3aHa C JUCLMITIMHAMU
06azoBoil wactm Omoka | oOpasoBarenbHOW mporpammbl: b1.5.02 ®umocodus; b1.b.11
Oxonomuueckas teopus, b1.5.12 Craructuka, 51.5.13 Mertoap! npuHATUS yIpaBIeHYECKUX
pemenuid, 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
[IpennmpuHMMarenbckas cpeaa W IpennpuHuMarenbckue pucku, b1.B.09 dunancoBoe
IlaHupoBaHue u mporHosupoBanue); b1.B.10 Dxonomuyeckas Oe3zomacHoCcTh OH3Heca;
b1.B.Z1B.03.01 MuBecTrwu (qUCIHUILINHA ITO BBIOOPY).

Baxnoe 3nauenue usydenue aucuuiuimael b1.B.JIB.10.01 Puckosoruss mmeer st
y4eOHOM, TPOM3BOJACTBEHHOW U TIEAArOrMYeCKON TMpaKTHKWA, a TakkKe JUisi Hay4dHO-
UCCIIEeIOBaTeNIbCKOW  paboThl. TeopeTnueckue, METOAOJOTHYECKHE U MPAKTUYECKUE
noJjioxkeHus, uydaembie no aucuuimivae b1.B./IB.10.01 Puckonorus, BXOIAT B COCTaB
[IporpaMMBbl TOCYIapCTBEHHOW HWTOTOBOW arrecTaniuy (rOCyJapCTBEHHBIN JK3aMeH, 3alluTa
BBIITYCKHOW KBaTU(UKAITMOHHOW paboThl) oOydaromuxcss 1o HampaiaeHuio 38.03.01
DOxoHOMHKA (TTPOPHITE « IKOHOMHKA TPEINPUATHNA U OpraHU3AIUI).

3 Komnerenuuu oOydamwmerocsi, (opvmupyemMbie B pe3yJbTaTe OCBOEHHS
AUCUUILIMHBI (MOYJIs1) M IUVIAHMPYeMble Pe3yJbTAaThl 00yUYeHust

B pesynprate ocBoenms mucturiuabl b1.B.JIB.10.01 Puckosorus oOydvaroniuiics
JOJDKEH 00J1a/1aTh CIEAYIOIUMU KOMITETCHIIASMHU:

CTpyKTypHBII
JIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIETEHIUH

IIK-1 — cnioco6HOCTH cOOpPaTh U MPOAHAJIU3UPOBATH HCXOAHbIE JaHHbIE, HEOOX0IUMbIe
JJIS1 pacyeTa IKOHOMHUYECKHX H COIHAIBLHO-IKOHOMHYECKHUX MOKAa3aTeJiei,
XapaKTePU3YIIHX IeSITeJIbHOCTh X03AHCTBYIOINX CYOBEKTOB

— HCTOYHUKH TIOJTYUCHUA HH(bOpMaHHH, HeO6XOJII/IMOI7I UL pacucTa
OKOHOMMHNYCCKHNX n COMUAJIbHO-3KOHOMHNYCCKUX HOKaSaTeHeﬁ,
XapaKTCPU3yIOIuX ACATCIIbHOCTD XO3HﬁCTByIOIJ.IPIX Cy@bCKTOB;

3HaTh — HOPpHUHOUIIBI, METOAbI WU MCTOAUKHU 060pa, CUCTEMATHU3allM MW a”Halii3a
HCXOOHBIX OAaHHBIX, HCO6X0,I[I/IMBIX g pacd€Ta JSKOHOMHUYCCKHUX U
COIIMAJIbHO-39KOHOMUYCCKUX HOKEBE[TCJ'ICI‘/’I, XapaKTCPpU3yromux ACATCIbHOCTD
XO35H7ICTBYIOIJ_[I/IX CY6’LCKTOB;

— OCYHICCTBJIATH ITOUCK I/IH(I)OpMaI_II/II/I, HGOGXOﬂHMOﬁ UL pacydeTa
YMmeTh OKOHOMHNYCCKHX n COIUAJIBbHO-3KOHOMHNYCCKUX HOKa3aTeJ'ICI71,
XAPAKTCPUIYIOIUX NCATCIIBHOCTD XO35H7ICTBYIOH_[I/IX Cy6’LCKTOB;




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

— OCYIIECTBIISITH COOp, CHUCTEMATHU3AIMIO W aHAJIW3 HWCXOIHBIX ITAHHBIX,
HEOOXOAUMBIX I pacdyeTra SKOHOMHUYECKHX M COIMATbHO-3KOHOMHYECKHX
IIOKa3aTeew, XapaKTEPU3YIOLIUX JEeATEIIbHOCTh XO3IMCTBYIOIINX
CyOBEKTOB, B TOM YHCJIE C HCIIOJIb30BAHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPENCTB;

Bnazets

— HaBbIKaMM TOHCKa HH(popMauuu, HEOOXOAUMOW Juis  pacuera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHYECKUX HoKa3aTeseH,
XapaKTEePU3YIOIIMX AEATEIbHOCTD XO3SHCTBYIOIUX CYOBEKTOB;

— HaBbIKaMHM cOOpa, cUCTeMaTH3alUM M aHajlu3a MCXOJIHBIX JAaHHBIX,
HEO0OXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX U COLMAIbHO-3KOHOMHYECKHUX
nokaszaTenei, XapakTEepU3yIOIUX  JACSITEIbHOCTh  XO3AWCTBYIOIIMX
CyOBEKTOB, B TOM 4YHCJI€ C HMCIOJb30BAaHHUEM COBPEMEHHBIX MPOrpaMMHBIX
CPEACTB;

IIK-4 — cioco0HOCTBHI0 HA OCHOBE ONMCAHUSI IKOHOMUYECKUX MPOLECCOB U SABJIEHUIT
CTPOMTDH CTAHAAPTHBIC TCOPETHYECCKUE U IKOHOMETPUICCKUE MOJIC/IN, AHAJITUZUPOBATD U
COAEPKATEIHLHO HHTEPNPETHPOBATH NOJIYYEHHBIE PE3YJIbTAThI

— OCHOBHBIC OIPCACICHUA W TOHATHA, CBA3aHHBIC CO CTaHIAPTHBIMUA
TCOPETUIYCCKUMH U DKOHOMETPUICCKUMH MOJCIISIMU,

— OCHOBHBIC OIPCACICHHUA W IIOHATHA, CBA3aHHBIC C OIIMCAHHUEM
OKOHOMHUYCCKUX ITPOIECCOB U SIBJIGHI/Iﬁ;

SHate — OCHOBHBIE METOJbl HCCIIEJOBaHMUM, HCIHOJB3YEMbIX MHPHU MOCTPOCHHUH
CTaH/IAPTHBIX TEOPETUYECKUX U IKOHOMETPUUECKUX MOJIEIIEH;

—  OCHOBHBIE NpPaBWJIA, MO3BOJSIOLUIME AHAIU3UPOBATh U COJECPIKATEIHHO
WHTEPIPETUPOBATH NOJYUCHHBIE PE3YIbTATHI;

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— 00cyxmarh crmocoObl 3(PQPEKTUBHOTO pEIICHHUsS MPoOJeM Ha OCHOBE
aHaJIM3a U CoJIeP)KaTeIbHON MHTEPIIPETALUU OTyYEeHHBIX PE3YJIbTaTOB;

— pacno3HaBath 3(P¢eKTUBHOE pemieHne OT HedP(EKTUBHOIO B XOJE
aHaJu3a pe3ylbTaTOB IOCTPOEHUS CTAaHAAPTHBIX TEOPETHUYECKUX U
SKOHOMETPUYECKHUX MOJIENIeH;

YmMmers — TIIPUMCHATH IIOJYYCHHBIE B XO0JC MOCTPOCHUA MOJZieJIed 3HaHUI B
npodeccuoHanbHO JeSITeNIbHOCTH; UCIOJIb30BATh ux Ha
MEXIUCIUIUTMHAPHOM YPOBHE;
— nmnpuoOpeTrarb 3HaHMS B OOJAacTH  TOCTPOEHHUS  CTaHAAPTHBIX
TEOPETUYECKUX U IKOHOMETPUUYECKUX MOJEIH;
- KOPPEKTHO BBIpaXKaTh U apTYMEHTUPOBAHO 0OOCHOBBIBATH MOJIOKEHUS
npeIMETHOM 006IacTH 3HAHMS;
— TMpPaKkTUYECKUMHU HaBBIKAMHU  HCIIOJB30BAHMSI  DIEMEHTOB  aHallM3a
SKOHOMHYECKHUX TPOLIECCOB U SBICHUNW Ha JAPYyruX AUCHUIIIMHAX, Ha
3aHSATHUSIX B ayJUTOPUU U HA TIPAKTHKE;
— MeToJgamu MOCTPOCHUS CTaHAPTHBIX TEOPETUIECKIX u
HKOHOMETPUYECKHX MOJIETeH;

Bnaners

— HaBBIKaMHM H MCTOJHMKaAMH 0606H_I6HI/I$I PE3YJIbTATOB IMOCTPOCHUS
CTaHAAapTHBIX TCOPCTUYCCKUX n 9KOHOMCTPHUYCCKUX MOJCIIN,
BKCHepI/IMCHTaHBHOﬁ ACATCIIBHOCTH,

— cmocobaMu OLICHUBAHUS 3HAYHMMOCTH H HpaKTquCKOﬁ MMPpUTOAHOCTHU
TIOJIYYCHHBIX PC3YJIbTATOB,




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

— BO3MOXHOCTBIO MCKIUCHUIITIMHAPHOT'O IMPUMCHCHU A PE3yIbTAaTOB
IMOCTPOCHUA CTAHAAPTHBIX TCOPCTUUCCKUX U SKOHOMETPHUICCKUX MOHCHCﬁ;
— OCHOBHBIMH  METOJAaMH  HCCIEAOBaHMS B  o0lacTH  aHaiu3a
OKOHOMHUYCCKUX IIPOLCCCOB H ﬂBJICHPIfI, MNPAKTUYCCKNUMHU YMCHUAMU U
HaBbIKaMH UX HCIIOJIB30BaHUA,

— npodeCCHOHATBHBIM S3BIKOM MPEAMETHOHN 00JIACTH 3HAHUS;

— cnoco0aMy COBEPUICHCTBOBAHUS MPO(ECCUOHATIBHBIX 3HAHUM U yMEHUN
MyTE€M HCIIOJIb30BaHUS BO3MOXKHOCTEN HHPOPMAIIMIOHHOM Cpeabl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

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

- KOHTaKTHas padoTa — 31,6 akaj. yacos:

- aymurtopHas — 28 (61) akan. gacos
- BHeayquTopHas — 3,6 akaj. Jacos

- camocrosTenbHas padboTta — 135,8 akan. gacos

- IOJATOTOBKA K 3aueTy — 3,9 yac.
- IOJITOTOBKA K dK3aMeHy — 8,7 ac.

AynutopHas
KOHTaKTHas paboTa
(B akam. yacax)
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1 Paznesn: OCHOBBI PUCKOJIOTHH U POJIb
PHCKA B IKOHOMHUYECKHX pacyerax
1 Tema: Puckosorus u ee B3auMocBsI3bC | 5 1 4 CamocrosrensHoe uzyuenue |CobecemoBaHue, [IK-13
npyrumu Haykamu. [Ipeamer u oObekT, y4eOHOW U Hay4YHOH TectupoBaHue, nposepka  |[1K-4 3
LeH U 3a/1auu puckosnoruu. Konnenmuu auTepaTypsl. BeimonHenue WHAUBUAYAIbHBIX 3a/JaHUI
pucka. Knaccuduxamnuu puckon, ux AHAIUTUYECKUX 3aJaHuil (110
uaeHTU(UKAIUS U OTICHKA BBIOPAHHOM TEMAaTHKE)
2 Tema: BO3MOXHOCTH U IEPCIIEKTUBBI 5 | 2 4/21 11  |CamocrostensHoe usydenue |CobecenoBaHue, IIK-1 3yB
MIPUMEHEHHS] METO/IOB U allTOPUTMOB yueOHOM U HAyIHOM TecTupoBaHue, npoBepka  ([1K-4 3y
TEOPUH BEPOSITHOCTEH U MAaTEeMaTUYECKOI auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJaHUI
CTaTUCTUKH, TEOPUU TP, IEpeBa pacueTHO-aHATUTHYECKUX
pelieHnii B uACHTU(DUKAIINH 1 OTICHKE 3a/laHui
HKOHOMHYECKUX PUCKOB
3 Tema: CtpyKTypa U Kiaccu(puKaIiu 5 |1 4/21 8,4 |CamocrosrensHoe usyuenue |CobecenoBanue, I1IK-1 3yB




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)
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PHUCKOB SKOHOMHUYECKUX CUCTEM. y4eOHOW U HAydYHOU TecTupoBaHue, npoeepka  ([1K-4 3y
Wnertudukarus 1 onmicaHue pucKoB. JTUTEepaTypsl. BemomHeHwe WHNBUAYATBHBIX 3aJJaHUI
Mertox ctoumoctu pucka (VaR). Ouenka pacyeTHO-aHATUTUYECKHUX
pHCKa B CUCTEME SKOHOMHYECKUX 3aJaHnN
pacyeToB W MPUHATHUS PEIICHUM
Hroro 3a 7 cemectp 51| 4 8/4N 23,4 3auer
2 Paznen: CucremMa naeHTUGUKANUMN H
aHaJIM3a PUCKOB YKOHOMHUYECKHX
CHCTEM
4 Tema: YrpaBieHHE pUCKOM B 5 1 4/11 36 |CamocrostenpHOe u3ydeHue |CoOecenoBaHue, ITK-1 3yB
COBPEMEHHBIX OpraHu3aIusiX. y4eOHOW U Hay4YHOH TectupoBaHue, nposepka  [1K-4 3yB
Hersurponumiineiii noaxos B JauTeparypsbl. BeinoniHeHue WHJIUBUTyJIbHBIX 3aJJaHUI
UJeHTU(DUKAITIN U aHATM3€E PUCKOB. pPac4YeTHO-aHATUTUYECKUX
Mertonp! prHAHCOBOTO aHAIM3a B 3aJaHuH
uaeHTU(UKAITMN PUCKOB. PruckoBas
CUTYaIisl B OpraHu3aIiy, KapTa pUCKOB
5 Tema: MccnenoBanue prcka Ha OCHOBE | 5 2 4/11 39 CamocrosrensHoe uzyuenue |CobecenoBanue, [IK-1 3yB
METO/IOB aHaJlM3a YyBCTBUTEIHLHOCTU U yueOHOM U HAyIHOM TecTupoBaHue, npoBepka  ([1K-4 3yB
aHanu3a cueHapueB. MccnenoBanue auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJaHUI
PUCKOB Ha OCHOBE METOJIOB pacueTHO-aHATUTHYECKUX
MMUTAIMOHHOTO MOJISTMPOBAHMsI, METO1a 3aJaHul
aHajoruid. MaTeMaTH4eCKOe 0KHJIaHUE U
CTaHJIaPTHOE OTKJIIOHEHHE KaK Mepa




AynuTtopHas

KOHTaKTHasi paboTa
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PHUCKOB
6 Tema PuckoBble aclieKThI 5 |1 4 37,4 |CamocrosrenpHoe nzyuenne | CobecenoBanue, I1K-1 3yB
SKOHOMHYECKHX cucTeM. OnTuMu3anus u yueOHOM U HaydHOU tectupoBanue, npopepka  |I1K-4 3yB
yCTpaHEHHE PUCKOB HAa OCHOBE auTepaTyphl. BeimonHeHue WHAUBUAYAJIbHBIX 3aJJaHUI
MIPUMEHEHHS] METO/I0B CTPAXOBAHMUS, pacyeTHO-aHATUTHYECKUX
pe3epBUPOBAHUS, XEDKUPOBAHUS 3aJaHu’
Hroro 3a 8 cemectp 5 4 122 | 1124 IK3aMeH
HToro nmo iucuumnjinue 5 8 20/61 | 135,8 3ayer
IK3aMeH




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

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

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

Jlnst ycBOeHUsI HaBBIKOB 0OpaOOTKU aHATUTUYECKOM, TEOPETUUECKON U METOINYECKON
nHbOpMAINY, MPOBEACHUS AHATUTUYECKUX OIICHOK, MHTEPIPETALHNH TOJTY4YCHHBIX 3HAHHMA
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 METOJIOJIOTUYECKUX HABBIKOB HCCIIEI0BaHUS
Pa3IMYHBIX AKOHOMHUYECKUX CHCTEM, OLEHKHM CTPAHOBBIX M PETHOHAIBHBIX TEHJECHIUN
SKOHOMUYECKOTO  pa3BUTUA  MpPEIycMOTpeHa pabota ¢  OmokamMu  OoQUIIHATBEHON
CTaTUCTUYECKOM HH(popMalyu, cBojaMu HHGOPMaAIMU B UHPOPMAIIMOHHBIX OpTaJIax.

Jly1s ycBOeHMsI HaBbIKa BJIAJICHUS] COBPEMEHHBIMU METOJAAMH U METOJI0JIOTHEN OIICHKU U
aHaJIM3a TEHJACHLUUH 3KOHOMHYECKOTO pPa3BUTHS, MPOIECCOB U SBJIIEHUN Ha MaKpOypOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCIOJIB3YETCS IPUEM «MO3TOBOTO IITYpMay, HHAWBHIYaJIbHOTO
u oOpatHoro. [lns yaydmieHWs  yCBOEHHUS  oOydaromuMmucs  Hambojee  TPYIHO
BOCIIPUHUMAEMBbIX pa3feNioB AUCHMIUIMHBI MPEIyCMOTPEHbl 3aHATUS, IPOBOJAUMBIE B
WHTEPAKTUBHBIX (hopMax.

Jlis  oBiajgeHHsT HaBbIKAMU  CaMOCTOSATEIbHON paboOThl, CaMOOpraHM3allMk |
OpraHM3alliil  BBIIIOJHEHUS TBOPUECKUX 3aJaHUi  TMpPeJycCMOTpeHa MOArOTOBKa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM pPE3yJabTaTOB HAyYHOH MPOpabOTKH MaTepuaoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHHUIO, BBINOJIHEHUE JOMAIIHUX 3aJlaHuil ¢ HMX MOCJIEeIYIOIIUM MpeICTaBICHUEM
JOKJIaJIOB, HalMcaHUueM pedepartos.

6 YueOHO-MeTOAMUYECKOe 0OOecriedeHHe CaMOCTOAATEeIbHOI padoThl CTY/IeHTOB

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

CamocTtosarenbHas paboTa CTYACHTOB MpEAroaraeT MoAroTOBKY K 3aHITHIM, PelIeHue
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HAMUCaHHE pedepaToB MO MPEICTABICHHBIM B
paboyeil mporpamMme TUCHUILINHBI TEMaM.

1 Tema Puckonorus u ee B3auMOCBSI3b C ApYyrUMH Haykamu. [Ipeamer u o6bekT, 1enu u
3amaun puckosornu. Konunenimu pucka. Knaccuduxanuu puckoB, uxX UACHTUDUKAIMS U
OIICHKA

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 Puckomorus u ee B3aUMOCBS3b C JIPYrUMH Haykamu. KoHIenmmu, METOIsl U
METOUKH PUCKOJIOTHH.

2 OCHOBHBIE HAyYHO-TEOPETUYECKUE MPEANOCHUIKA PUCKOJIOTHH.

3 Puck u puckoBasi cUTyarus.

4 AKCHOMBI PHUCKOJOTMH. AKCHOMa BCEOXBAaTHOCTH M CYOBEKT puCKa. AKcHOMa
MIPUEMIIEMOCTH U KaTerOpHU3aIusl pUCKOB. AKCHOMAa HETIOBTOPSIEMOCTH U TIOJIE PUCKOB.

5 Tlocrynatel puckosiorud. Puck u Hanmuume cyObekTa, IPUHSTHE pelieHus. Puck u
pElIeHHUs, ¢ TIOMOIIBI0 KOTOPBIX CBSI3bIBAETCs BpeMs. Puck u moBeaeHue cyonekra. [lotepu u
yiep0. Puck u mepsl pucka.

6 OcHOBHBIE dTanbl HAKOIUICHUS 3HAHWA M Pa3BUTHUS HAyKH O pucke. [Ipuopurersl u
OPUEHTHUPHI B PUCKOJIOTHH.



Tecmoevie 3a0anus.

1 Yxaxxute HauboJiee CTpOroe MpeCTaBICHUE O PIUCKE KaK SBICHHUH

a) cuTyanus, OOBEKTHBHO COJEp)Kallas BBICOKYIO BEPOSTHOCTh HEBO3MOXHOCTHU
JTOCTYOKCHHS 1IEIIH;

0) Hamuume (PAKTOPOB, TPU KOTOPHIX PE3yabTaThl JCHCTBUH HE SBISIOTCS
JCTEPMUHUPOBAHHBIMH, & CTCIICHb BO3MOXKHOTO BIIHMSIHHS ITHX (DaKTOPOB Ha PE3YJIbTATHI
HEU3BECTHA;

B) cielacTBUEe aAeWcTBUs (0e3aelcTBUsI), B pe3yibTaTe YEero CYIIECTBYET peajbHas
BO3MO>KHOCTb TIOJIYUCHHS HEOTPEICIICHHBIX PE3YJIbTATOB;

T) KaTeropusi, OTpaXarolas BO3MOXXHOCTb JIOCTHIKEHHS WM  TMPEBBIIICHUS
(HEAOCTIKEHHUSI, HEMOJHOTO  JIOCTMKEHHUs) TIOCTaBJICHHBIX I€JIEM B YCIOBHUAX
HEONPEIEIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto moHMMAETCs TI0JT aHAJTU30M PHCKa!

a) cucTeMaTu3alus MHOXKEeCTBAa PHCKOB HAa OCHOBAHMHM KaKUX-IHUOO TPU3HAKOB H
KPUTEPHUEB, MO3BOJIIOMNX 00BEIMHUTD MOAMHOXKECTBA PUCKOB B O0Jiee OOIIHE TOHATHS;

0) cucTeMaTHYeCKOe UCCIIEIOBAaHUE CTETIEHU pUCKAa KOHKPETHBIX 00BEKTOB, IPOIIECCOB,
SIBJICHUH, IPOEKTOB;

B) HAyaJbHBIA 3Tall CUCTEMbl MEPONPUATUI MO YIPABIECHUIO PUCKaMH, COCTOSIINI B
CHUCTEMAaTUYECKOM  BBISBJICHHH PHCKOB, XapakTEPHBIX JJIA  OMNPEACIICHHOTO  BHAA
NESITETFHOCTH, M OTIPEICIICHUN UX XapaKTePUCTHK;

') HET IPaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs moj uACHTUUKAIMEH prcKa:

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

0) cucreMaTuyeckoe Hay4HOE HMCCIIEJI0BAHUE CTENEHU PUCKA, KOTOPOMY IOJBEPKEHBI
KOHKpETHBIE O0OBEKThI, BUJIBI JCSITEILHOCTH U IPOEKTHI;

B) BepHBI 00a OTBETA.

4 Yxaxxute BO3MO>KHBIE MOCJIECTBUS PeaTn3allui pUCKa:

a) OTpULIaTEIbHbIC,

0) MOJIOKUTEIILHEIE,

B) KaK MOJIOXKUTENIbHBIC, TaK U OTPUIIATEIbHbBIE;

T') HET IPaBUILHOTO OTBETA.

5 Kak Ha3bpIBatoTCsl pUCKH, TPAKTHYECKU BCETAA HECYIIUE MTOTEPH:

a) KPUTHYECKHUEC;

0) CIieKyIATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) THIIOTETHYECKHUE;

€) HEeT IPaBUIILHOTO OTBETA.

6 Kak Ha3pIBalOTCSA PUCKH, KOTOPhIE MOTYT HECTU KaK MOTEPH, TaK U JOTOJHUTEIbHbIC
JOXOMbI:

a) YHCTEHIE,

0) KpUTHYECKUE,;

B) CIIEKYJISITUBHBIE;

T') OrPaHUYEHHBIE,

1) 1OMyCTUMBIE;

€) HEeT MPaBUJIBHOTO OTBETA.

7 Kak Ha3bIBaIOTCS PUCKH, 00YCIOBIEHHBIC JESITEILHOCTHIO CAMOTO MPEANIPHUAITHS U €T0
KOHTAKTHOM ayJUTOPUEH:



a) YUCTHIE,

0) BHEIIHUE,;

B) BHYTPEHHHUE;

I') IOIyCTUMBIE;

1) OrpaHUYCHHBIEC.

8 Kak Ha3bpIBalOTCSI PUCKH, B PE3yJabTaTe peau3alliil KOTOPBIX MPEIIPUATHIO TPO3UT
MOTEPS BBIPYUKU (ITOTEPU IMPEBBIIAIOT 0KUIAEMYIO PUObLIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTacTpo(uIecKue;

I') BEpHBI BCE OTBETHI.

2 Tema B0o3MOXHOCTH M NEPCIEKTUBBI MPUMEHEHHUS] METOJ0B M aJrOPUTMOB TEOPHH
BEPOSATHOCTE W MAaTeMaTH4eCKOM CTAaTUCTHUKHM, TEOPUHM WIp, JepeBa pEIICHWA B
UJCHTU(PUKAIIIN U OLIEHKE IKOHOMUYECKUX PUCKOB

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

npu6bLUH cocTapiserT S; = 15%. NHBecTUIMOHHBIH TpoekT Ne 2 paccumTaH Ha t, = 3 roza,

JMCTIEpCUs  eKeroaHod Tpubblmu  cocTaBnser S. = 20%. Ilpeamonaraercs, 4YTO

pacnpesiefieHue €KeroJHON NpuObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeieHus
ciny4aiiHOM BennuyuHbl. CpaBHUTh PUCKM HWHBECTULIHMOHHBIX IpoekToB Ne 1 wm 2 mpwm
JOBEPUTENbHOU BeposTHOCTH P = 99%.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMuAX).

1 CymHoCTh pHcKa Kak SBICHUS U KBAIUMETPHUUECKUE XapaKTePUCTUKU PUCKA.

2 Puck kak ciydaifHOe M 3aKOHOMEpHOE siBiecHHe. HeompenaeneHHOCTh Kak MCTOYHHUK
pHCKa.

3 Konuernuuu prucka Kak ICTOYHUK PUCKOJIOTHH.

4 BapuaHTbhl 5)KOHOMHYECKUX PELICHHH, 00pPEMEHEHHBIX PUCKOM, U HX aJIbTePHATHUBBIL.

5 KavecTBeHHBII W KOJWYECTBEHHBIH aHanmu3 pucka. Habop mokazarenmeid s
KOJIMYECTBEHHOM OLIEHKU PUCKA.

Tecmoewie 3a0anus.

1 B 4eM CyIIHOCTh COLMAIbHO-IKOHOMHYECKOHW (DYHKIIMU pUCKa!

a) B TPOIIECCE PHIHOYHOW JEATEILHOCTH PUCK U KOHKYPEHIIMS TO3BOJISIOT BBLICIHTH
COLIMAJIBHBIC TPYIIBI dPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX Kiaccax, a B 3KOHOMHUKE -
OTPACIIH JCSITEIbHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;

0) peanu3aiys pucKa MOXET 00ECIICUUTh JIOTIOJTHUTEIBHYIO [0 CPABHEHHIO C IIJIAHOBOU
MpHUOBLIb B Cy4ae OJarompusaTHOTO UCXO/a,

B) BepHBI 00a OTBETA;

2 B ueM cymiHOCTh KOMIIEHCUPYIOIIEH (DyHKIIMY pHUCKa!

a) B MpoIllecCe PHIHOYHOW AESITENTbHOCTH PUCK U KOHKYPEHIIMS MO3BOJSIOT BBIIEIUTH
COLMaNbHBIE TPYMIbl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIacCaxX, a B SKOHOMHKE -
OTPaCIH JESITeIbHOCTH, B KOTOPBIX PUCK MPUEMIIEM;

0) peanmuzanus pHUCKa MOXKET OOECHeYHTh OMOJIHHUTEIbHBIE JJO0XOJbl B Ciydae
ONaronpusSTHOTO UCXOa;

3 B ueMm coctouT 3amuTHas QYHKIHS PUCKA!

a) B OOBEKTMBHOW HEOOXOAMMOCTH 3aKOHOJATENBLHOTO 3aKPEIUICHUsS MOHSITUS
«IPaABOMEPHOCTH PUCKa», IPABOBOTO PETYIUPOBAHUS CTPAXOBOU NESTENLHOCTH;



0) B TOM, 4TO IOpHIMYECKHE W (U3UYECKUE JIMIA BBIHYKICHBI MCKaTh CPEACTBA U
(OpMBI 3aIIUTHI OT HEXKENATEIBHON peaTn3aliy PUckKa,

B) 00a OTBETa BEPHBI;

4 B yeM mposBISETCSA CTUMYIUPYIOMAs GyHKIUS PUCKa:

a) peaym3anys PEIIeHUH C HEeUCCIeIOBAaHHBIM WM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MPUBOANTH K PEeATM3alUU 0OBbEKTOB WIIH OTEepaIii, KOTOPhIE OTHOCITCS K aBAaHTIOPHBIM,;

0) B MCCIIEJOBAHUM HCTOYHHKOB PHCKA NPH MPOSKTUPOBAHUU OMNEPALUl U CHCTEM,
KOHCTPYMPOBAaHUM CIIEHUANBHBIX YCTPOUCTB, Oneparuii, (opM CIENOK, NCKIIOYAIOMINX WIN
CHIDKAIOIIMX BO3MOKHBIE TIOCIIE/ICTBHSI PHCKA KaK OTPUIATEIBHOTO OTKIOHEHHS,

B) BepHBI 00a OTBETA.

5 Uem usMmepsieTcs BeiMurHa (CTENEHb) pUcCKa:

a) CPETHUM 0>KHIA€MbIM 3HAUCHHUEM;

0) U3MEHYHBOCTHIO BO3MOXKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 Uto moHMMaeTcs 1MOJ| CHCTeMaTH3alieid MHOKECTBA PUCKOB HAa OCHOBAaHUHM KaKHX-
1100 TPU3HAKOB M KPUTEPHUEB, MO3BOJISIOMNX OOBEMHNUTH MOJIMHOXKECTBA PHCKOB B Ooiee
001I1e TTOHSATHUS:

a) UJIeHTU(UKAIUS PUCKOB;

0) ynpaBieHHE PUCKaAMU;

B) aHAJIU3 PUCKOB;

I) KJ1accu(uKalys pucKoB;

7 YkaxxuTte oOIIHi HCTOUHUK PUCKOB:

a) HEOTIPEICIICHHOCTb;

0) pHUCKOBasi CUTYaITHsI;

B) (hakTOpHI pHCKa;

I') aMOMBaAJICHTHBIN XapaKTep PUCKOB;

8 YkaxuTe OCHOBHBIE TPYIIIBI MOJX0JA0B K OIPEECIIEHUIO PUCKA B PUCKOJIOTHH:

a) PUCK KaK MHCTPYMEHT MPUHATHUS PELCHUH;

0) pUCK KakK COOBITHE;

B) PHCK KakK JeWCTBUE;

') PUCK Kak rmapameTp (pe3yibTaT) AeITeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBJICHHUS IEATEIbHOCTH;

€) SKJIEKTUYECKUI MOIX0/;

) BEpHBI BCE OTBETHI.

Ilpumepnuie 3a0anusn 0na ayoumopHoil KOHMPOILHOU padombol

Ne 1.

OneHka ypoBHS KauTaIM3allud KOMIIAHUH U BBISIBJICHUH (DAKTOPOB PHUCKA.

Ha ocHoBe uCHOiIBb30BaHUS COBPEMEHHBIX METOJOB (UHAHCOBOTO MU (PAKTOPHOIO
aHallM3a BBISIBUTH KIIOUEBBIE (DAKTOPHI CTPATErHUYECKOr0 M TAKTUYECKOTO PHUCKA U OLIEHUTh
YPOBEHb KaNUTAIM3alUMM MPOMBIIUIEHHON KOMIIAHMM IO [OKa3aTeNl0 TEMIla pocTa
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(coOCTBEHHOTO U 3a€MHOTO), pYyO.

Ucxonnas nHdopmarus Juisi pacueToB MpeAcTaBieHa B Tabiuie 1 U XapakTepu3yroT
COCTOSIHWE aKTHBOB M TIACCHBOB KOMIAHHMH 1O COCTOsHUIO Ha koner 2015 u 2016 rr. (mo
JAHHBIM OYXTaJITepCKO OTYETHOCTH KOMITAHUH).

Tab6nuna 1 — McxoHble JaHHbBIC IS OIEHKH (PMHAHCOBOI'O COCTOSHUS IPOMBIIIJICHHON KOMITAaHUH 110
cocrostHuio Ha KoHer 2015 u 2016 rr., muH. pyo0.

HaunmenoBanue
noKazarernei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbI
1. HemarepuanbpHble aKTHUBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. HesaBepiieHHOE CTPOUTETBCTBO 221 176 103 83
4. JloxonHbI€ BIIOXKEHHS B MaTepUalIbHbIE 398 542 102 146
LIECHHOCTH
5. Jlonrocpounblie (hPMHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIE aKTHBHI 49 80 34 72
Hroro no pazneny | 33668 41320 38836 41464
B T.4. HEXOZOBBIE MAaTEPUAJIbHBIE IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3anacsl: 21773 23078 23078 26006
- CBIpbE, MaTEpUaJIbl U JIp.
- 3aTpaThI B HE3aBEPIICHHOM 19383 20046 19023 21516
IIPOU3BOJICTBE 314 368 892 17
- TOTOBas NPOAYKIHS U TOBAPHI JUIS 2009 2618 3100 3499
NIPOJAXKH 15 12 32 34
- TOBapsl OTTPYKCHHBIC 26 28 27 33
- pacxons! OyayIIuX MEepHOIOB 6 6 4 7
- TpOYHeE 3amackl
2. HAC mo nproOpeTeHHBIM IIEHHOCTSIM 3179 3259 3620 3872
3. leburopckas 3aJ0IDKEHHOCTD (TIIATEeX M
Ooree uem uepe3 12 mecsieB mociie 0T4eTHOU 1055 843 522 501
JIATHI)
B T.4. HOKYIIATEIN ¥ 3aKa3UNKH - - -
4. lebutopckas 3aJ0DKEHHOCTh (HJI\E}TC)KI/I B 16377 18400 12484 14501
TeueHue 12 MecsIeB MMociie OTIYSTHON JaThl)
B T.4. IOKYIIATEIN U 3aKa3YUKU 4410 4687 3322 2607
5. ABaHCHI BEIJJaHHBIC 883 946 760 502
6. [Ipoune medbuTopsl 1063 1256 1022 1053
7. KpaTkocpouHble ()MHAHCOBBIE BIOXKEHUS 4082 3892 1855 1925
8. JleHe)KHBIE CpencTBa 166 150 364 387
9. Ilpoune 0OOPOTHBIE aKTHBEI - - — —
HWroro no paznemny Il 48578 51824 43705 48747




Hroro aktnBoB 82246 93144 82541 90211

KAIIUTAJI U PE3EPBbBI
1. YcraBHbIM KanuTan 21750 21750 25550 25550
2. 106aBOYHBIN KarmUTal 983 1050 1222 1309
3. Pe3zepBHbIil KanuTan 5834 5834 6699 6753
4. HepacnpeneneHHas MpUObLIH 2866 7025 6975 10336
Wroro no pazneny Il 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBSA3ATEJIbCTBA
1. 3aiiMbI U KpEeIUTHI 14255 16810 10093 11092
2. TIpoure ToITOCPOYHBIC 00S3aTEIHLCTBA 303 450 352 288
Wroro no pazneny 1V 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJIbLCTBA
1. 3aiiMbI U KPEeIUTHI 21734 25629 18840 21045
2. KpenuTopckast 3a100KEHHOCTb: 12937 12740 11187 12528
- TIOCTAaBLUMKH H NOAPAATHKA 11711 11375 10286 11509
- 3aJ0JDKEHHOCThH Iepe]l IepCOHAIoM 389 376 333 377

- 3aJ10JDKEHHOCTD NEPE
rocyaapCTBE€HHbIMHU BHC6}021)K CTHBIMH

dboHmamMu 109 102 93 105
- 3aJI0JDKEHHOCTB 110 HAJIoraM 1 cbopam 728 887 475 537
3. ABaHCHI IOJTy4YECHHBIE 772 990 780 593

4. TIpoune KpeauTopsl

5. 3a10/>KEHHOCTD MEpe]] yIpEeJUTEIIIMH MO
BBIIIATE JOXOJ OB

6. Jloxonpl Oyayiux nepruoaoB 812 866 843 717

7. Pe3epBbl NPEACTOAIINX PACXOJ0B - - - -

8. IIpoune kpaTKOCpOUHbIe 0053aTENbCTBA - - - -

Hroro no pazueny V 36255 40225 31650 34883
Htoro naccuBoB 82246 93144 82541 90211
BeIpyuka oT peanuzanuy npogyKLuu 41178 45633 40989 44878
Yucras npuObLIL KOMITAHUH 6835 9822 9118 8327
Benmnuuna penHBecTHpyeMON YHCTON TPUOBLTH 3465 3922 3198 3477

HpoaHaJ'II/ISI/IpOBaTI) INOJIYYCHHBIC PE3YJIbTaThbl, CACIAaTh HeO6XOI[I/IMI>IC BBIBO/JIBI 00
YPOBHE KallWTalu3alukd KOMIIAHMH, TEMIIaX PocCTa COOCTBEHHOI'O KamuTajia KOMIIaHHH,
KIIIOYEBBIX (baKTOan PHUCKa. BrisButh HU3MCECHCHUA B (bHHaHCOBOM COCTOSIHNHU
HpOMBIHIJ'ICHHOfI KOMITaHUH, ITPOU30ICAIINEC B TCUCHUEC KaJICHAAPHOT'O 2015 roja.

P33pa6OTaTI> pPEeKOMCHAAIMKU 110 COBCPHICHCTBOBAHUIO (pHHaHCOBO'XO3HﬁCTBeHHOﬁ
ACATCIIBbHOCTH HpOMBII.HJIGHHOIZ KOMIIAaHUH U CHUKCHHUIO YPOBHA YI'pO3 €€ 6H3Hecy.

3 Tema CrpykTypa U KiIacCU(PHUKAIMM PUCKOB SKOHOMHYECKHUX  CHUCTEM.
Wnentudukanus u onucanue puckoB. Meroa croumoctu pucka (VaR). Orenka pucka B
CUCTEME SKOHOMHUYECKUX PACUE€TOB U MPUHSATHUS PELICHUN

3aoaua Ne 1.

®dupma NPOBOAUT aHAIU3 OTKPBHITUS HOBOTO MarasvHa Ui pacuiupeHus OusHeca. B
cllyya€ OTKpPBITHSI KpPYIMHOTO Mara3uHa TIIpu OJaronpusiTHOW KOHBIOHKTYpPE pbIHKA
nporuosupyercss npuosuib 600 MiH. py6. / rox, mMpu HEOIAroNMpPUSATHONH KOHBIOHKTYpE —
yobiToK 400 MiH. py6. / roa. B ciydae OTKpBITUS CpeIHEro MarasuHa Mpu ONaronpusTHON
KOHBIOHKTYpe ero MpHObUIb NporHozupyercs Ha ypoBHe 300 muH. py0. / ron, mpu
HEeOIaronpusTHON KOHBIOHKTYpe pbhlHKa — yObITok 100 mutH. pyO. / roa. Bo3moskHOCTB
O67aronpusATHON U HEOIAroNPUATHON KOHBIOHKTYPHI phIHKA (PUpMa OLIEHUBAET OIMHAKOBO.

HccnenoBanus pelHKAa SKcrmepToM oboiaercs ¢upme B 1 muH. py6. Cnenumanuct
CUMTAET, YTO C BEPOATHOCTHIO 0,6 KOHBIOHKTYpa phIHKa OKaxeTcs: 6maronpusTHoil. [Ipu sTom
IIPU MTOJIOKUTEIIFHOM 3aKJIFOYEHUHU HKCIepTa KOHBIOHKTYpA PhIHKA OKaXeTcs OaronpusaTHON




muiib ¢ BepostHocThio 0,9. Ilpu ero oTrpuuaTenbHOM 3aK/IIOYEHHH KOHBIOHKTYpa pbIHKA
MOJKET 0Ka3aThCsl OIaronpusaTHON ¢ BeposTHOCThIO 0,12,

Hcnonb30BaTh METOJ iepeBa peLIEHUH 1Sl IPOBEPKU ITUX BapUaHTOB. OLIEHUTh PUCK
GbupMBI B ciy4yae 3aka3a 3KCIEPTHOTO HCCIEeNOBaHUS pbIHKA. OLEHUT PUCKH BAapHUaHTOB
OTKPBITHSI KPYITHOTO U CpPEAHEro MarasuHa. BBISIBUTH CTOMMOCTHYIO OLIEHKY HAaWJIy4IIEro
BapUaHTa PEIICHUS.

Bonpocwt ona oocysyncoenun (na npakmuueckux 3aHAMUAX).

1 BriusiHue pucka Ha MOATOTOBKY M MIPUHSATHE YIIPABICHYECKUX PEIICHUH.

2 Mepa pucka kKak HeoOXomumasi Uit (OPMHUpPOBAHUS AIBTEPHATHB OICHKA PHCKA,
XapaKTepU3ylollasi BO3MOXHBIE TOTEPH WIM HPUOOPETEHUS B  IPOU3BOJCTBEHHO-
XO035IIICTBEHHON WM (PHAHCOBOM JESITETLHOCTH.

3 Meto aHaIOTHH B OIICHKE PHCKA U €0 MPUMEHEHHE B S)KOHOMHYECKHX pacueTax.

4 MeTon nepeBa pelIeHri: MOCTPOSHHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meton Monre-Kapno kak BapuaHT CTaTUCTUYECKMX HCHBITAaHUH B OLIEHKE H
yIpaBJIeHUU PUCKOM B HauboJIee CIO0KHBIX JUIsl IPOTHO3UPOBAHUS pacyeTax.

6 MoennpoBaHie PHCKOB B IIPOTHO3HBIX M MMPOEKTHBIX pacyeTax.

7 OcoO6eHHOCTH UJIeHTU(HUKALIMU 1 aHAJIN3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoegvie 3a0anus.

1 Kak Ha3BIBarOTCS PUCKH, B PE3yJIbTAaTe peaM3AMKH KOTOPBIX MPEANPHUATHIO TPO3HUT
nmoTepsi IpUOBLIH:

a) KaTacTpopuIeCKue,

0) KPUTHYECKHE,

B) JIOTIYCTUMEIE,

') BEPHBI BCE OTBETHI.

2 K xakoMmy BHJy pHCKa OTHOCHUTCS pPa3pblB KOHTpaKTa H3-3a JCHCTBUHA BlacTei
CTpaHbl, B KOTOPOI HAXOJUTCS KOMIIAHUSI-KOHTPAreHT:

a) SKOHOMHYECKU;

0) nmpeanpUHUMATEIbCKUM;

B) MOJIMTHYECKUH,

r) dopc-Maxop.

3 Kakoifi u3 BUAOB NPOU3BOJCTBEHHOIO pHUCKAa MPUBOJAUT K YBEIHMYCHUIO YHCIA
HEMpPeIBUICHHBIX aBAPUUHBIX CUTYaIIH:

a) MCIIOJIb30BAHKE YCTAPEBIIET0 000PYAOBAHHUS,

0) HecTaObUIILHOCTh KauecTBa TOBAPOB U yCIYT;

B) HEHA/IKHOCTh COCTABIISAIONINX TEXHOJIOTMYECKOTO MpoIiecca;;

') OTCYTCTBHUE PE3E€PBOB.

4 Kakoil 13 BUIOB HPOU3BOACTBEHHOTO PHCKA MPHUBOIUT K HU3KOU 3(PPEKTUBHOCTH
MIPOM3BOJICTBA TI0 CPABHEHHIO C KOHKYPEHTaMHU:

a) HEHAJIS)KHOCTh COCTAaBJISIONINX TEXHOJIOTUYECKOTO Mpoliecca,;

0) HecTaOMILHOCTh KauecTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3EPBOB,;

T') MOSIBJICHHE HOBBIX TEXHOJOTUI B OTpaCIy.

5 Kakoif U3 BHJIOB MPOM3BOJCTBEHHOTO PHCKAa MPHUBOJUT K YBEIWYCHHIO 3aTpaT Ha
PEMOHT U MOJIEPHHU3AINIO 000PYI0BaHUS:

a) UCTOJIb30BAHUE YCTAPEBILEro 000PYI0BaHUS;

0) MosIBJICHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3€PBOB,;

T') HeCTaOUITFHOCTh KaueCTBa TOBAPOB U YCIYT.



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

a) UCIOJIb30BAHNE YCTAPEBILEro 000PYyIOBaHUS,

0) BBIsIBIICHHE HOBBIX TEXHOJIOTHI B OTPACIH;

B) OTCYTCTBHE PE3EPBOB,;

I') HECTaOUIILHOCTh KaueCTBa TOBAPOB U YCIIYT.

7 Kakoll u3 BHAOB IPOU3BOJICTBEHHOIO PHUCKA IMPUBOAUT K OTTOKY KJIMEHTOB H
npobiemMam co CIpoCcoM:

a) HEHaJE&KHOCTh COCTABIISIFOIIMX IPOU3BOJACTBEHHOIO IPOIIECCa;

0) MosIBJIEHHE HOBBIX TEXHOJIOTUI B OTPAcCIIu;

B) HECTaOUJILHOCTh KayecTBa TOBAPOB U YCIIYT;

T') UCII0JIb30BAHKE YCTapEBILIEr0 000PYA0BAHNUS.

8 Kakue u3 nepevnciIeHHbIX PUCKOB OTHOCSTCS K KOMMEPUECKUM:

a) PUCK, CBSI3aHHBII HEHUCIIOJIHEHUEM CMEThl MHBECTUIIMOHHOTO MPOEKTA;

0) pHCK, CBSI3aHHBIN ¢ HEBO3MOKHOCTbBIO MOKPBITHSI TUKOBOT'O CIIPOCa Ha TOBap;

B) PHCK, CBSI3aHHBIN C KOJIEOAaHUSIMU MPOLIEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBIN C TPaHCIIOPTHPOBKOM TOBapa.

4 Tema VYmpaBieHHe pPHCKOM B COBPEMEHHBIX oOpraHuzauusax. HersHTponuitHbIi
MOAX0J B HJIEGHTU(GUKAUMKW M aHaiu3e pUCKOB. Meroasl (UHAHCOBOTO aHaIu3a B
UAeHTU(PUKAIIMN PUCKOB. PUCKOBas cUTyalysi B OpraHu3aluy, Kapra puckoB

3aoaua Ne 1.

[Io coctosHMi0O Ha KOHel (UHAHCOBOTO T0Ja BHEOOOPOTHBIE AKTHUBBI KOMIIAHUU
coctaum 875 220 800 py0O., obopotHeie aktuBbl — 177 604 800 py0., KpaTKOCpPOUHBIE
obs3aTrenscTBa — 103 679 800 pyd. OOBeM mpogak 3a OTYETHBIM mepuona coctaBui 1 437
740 500 py6. Omnpegenuts KodPuIMeHT 000pPAYNBAEMOCTH AKTUBOB W OIICHHTH
(bMHAHCOBBIN PUCK KOMITAHHU.

3aoaua No 2

[TocTostHHBIE 3aTpaThl KOMIAHUKM COCTABIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py0./en. llena peamuzamuu npoaykiuu (6e3 HIC) — 2500 py6./en. Onpenenuth
KPUTHYECKYI0 TOYKY IMPOM3BOJCTBA W peaau3auuu npoAyKuuu. OUEHUTbh YpPOBEHb pPHCKa
KOMIIaHUH TIPH YCIIOBHH pealu3aiuy nmpoaykiuuu B oobeme 85 000 exn. /rog.

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 VnpaBnenue puckaMu U X BIUSHUE HA IPUHITHE PEILICHUH.

2 HeraHTpomusi Kak XapaKTepUCTHKAa M Mepa YHOPAIOYEHHOCTH HKOHOMUYECKUX
CHCTEM.

3 Ponp ympaBieHUECKON NESATENbHOCTH B pealv3allid HErSHTPOIHMIHOIO MOAX0Ja K
YIPaBJICHUIO PUCKAMH COBPEMEHHOI OpraHu3aluy.

4 DHTpoNHS KaK Mepa XaOTHUYHOCTH, HEYMOPATOUEHHOCTH SKOHOMUYECKOU CHUCTEMBI U
HEO0OXO0IMMOCTh YIPABICHUS PUCKAMH.

5 MeTonbl (UHAHCOBOTO aHANK3a B YIPABICHUHM PUCKOM: MOKA3aTeNd JTUKBUAHOCTH U
MJIaTeKECOCOOHOCTH, MMOKa3aTenu (PMHAHCOBOM YCTOMYMBOCTH OpraHU3alliu.

6 PuckoBas cutyanus B opraHuzanuu: ee GakTopbl, TapaMeTpbl U XapaKTePUCTHKU.

Tecmosvie 3a0anus.

1 Yto sBisieTcss 0ObEKTOM YIPaBIICHUS B PUCK-MEHEPKMEHTE:

a) cHenMainpHas Tpylnna JIOAEH, KOTopas IOCPEICTBOM pa3jIMYHBIX IPUEMOB U
croco0OB YIPaBJIEHYECKOTO BO3/ICHCTBHS OCYILIECTBIISET YIPABICHUE PUCKAMH,;

0) pHCK, PHUCKOBBIC BIIOKEHHs KalHuTalda W HKOHOMHUYECKHE OTHOLICHUS MEX]Y
XO3AUCTBYIOIIMMHU CyObEKTaMU,



B) BCE OTBETHI BEPHBI.

2 K xakoil rpynme METOAOB YIPaBICHUS PUCKAMU OTHOCHTCSA IPOTHO3HPOBAHHE
BHEIITHEH 00CTaHOBKH:

a) METO/bl KOMIIEHCALIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/Ibl JIOKAJIU3AllMHA PUCKOB,;

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

3 K kakoii rpymnie MeToI0B yIpaBieHHsI pUCKAMH OTHOCHTCSI CTPaXOBaHHE:

METO/Ibl KOMIIEHCAIINH PHUCKOB,;

a) METO/Ibl KOMIIEHCALIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AllMH PUCKOB,;

') METO/Ibl TMBEPCUPUKAILINN PUCKOB.

4 K kakoil rpymnie MEeToJ0B YIPaBJIEHUsI pUCKaMU OTHOCUTCS paclpeziesieHue pucka mo
sTanam paboThI:

a) METO/Ibl KOMIIEHCALIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMH PUCKOB,;

') METO/IbI TMBEPCUPUKALINN PUCKOB.

5 K kakoii rpyrnrme MeToJJ0B YIpaBJIeHUsI pPUCKaMU OTHOCHUTCS 3aKJIIOYEHHE JI0TOBOPOB O
COBMECTHOM JEATEIbHOCTH JJISl peau3alii PUCKOBAHHBIX MPOEKTOB!

a) METO/Ibl KOMIIEHCALIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,;

T') METOJIbI TUBEPCU(PUKAIINHI PUCKOB.

6 K xakoif rpymnme MeTOAOB YIHpaBIEHUS pPHUCKAMH OTHOCHUTCS OOy4YeHHEe U
MHCTPYKTUPOBAHHE MEpPCOHAA:

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/Ibl TMBEepCUUKALINN PUCKOB.

7 K xakoil rpynme METOJIOB YIPaBIEHUS PUCKAMU OTHOCUTCS pacIipeleieHHe
OTBETCTBEHHOCTH MEXy YYaCTHHUKAMU IPOEKTA!

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/IbI TUBEPCUPUKAIIUN PUCKOB.

8 K kakoil rpymnme MeTONOB YIpPaBIEHUS pPHUCKAMH OTHOCUTCS YBOJIbHEHHE
HEKOMITETEHTHBIX COTPYIHUKOB!

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

9 K kakoif rpymme MeTOJIOB YNpPaBJICHHUsS PUCKAMH OTHOCHUTCS CO3/1aHUE CHCTEMBI
pe3epBoB

a) METO/Ibl KOMITEHCAIIUH PUCKOB,;

0) METObI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI IOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

10 K rpynme (UHAHCOBBIX PHUCKOB, CBSI3aHHBIX C IOKYNATEJIbHON CIIOCOOHOCTHIO,
OTHOCSTCS:

a) aBaHCOBBIN PHUCK;



0) pucCK CHIDKEHHS (PUHAHCOBOM yCTOMYMBOCTH;

B) PUCK JTUKBUJHOCTH;

T') UHOISITUOHHBIN PUCK.

11 Puck, cBA3aHHBINA ¢ N3MEHEHUSMH, BEI3BAHHBIMH OOIIEPHIHOYHBIMU KOJIEOaHUSAMU, U
HE 3aBUCSIIUI OT KOHKPETHOTO MPEIIPUSATHS, HA3bIBACTCS:

a) YUCTHIM;

0) CHEKyJIATUBHBIM;

B) CUCTEMHBIM;

I') HECUCTEMHBIM.

5 Tema NccnenoBaHue pucka Ha OCHOBE METOJIOB aHAINW3a YYBCTBUTEIBHOCTU U
aHanu3a cueHapueB. lccinenoBaHue pHUCKOB Ha OCHOBE METOJOB MMUTALMOHHOTO
MOJENUPOBaHUS, METO/1a aHAJIOTHH. MaTemMaTH4ecKkoe OKUJaHUe U CTaHIapTHOE OTKIIOHEHHE
KaK Mepa PHUCKOB

3aoaua Ne 1.

Mara3uH B Havajie ONEeparMOHHOTO JIHS 3aKylaeT JUIsl peanu3aiii CKOPOMOPTSIIHIACS
npoaykT mo nene (6e3 HIC) 150 py6. / en. Llena peanuzaruu 3toro mpoaykra (6e3 HIC) —
180 py0. / en. MapkeTHHTOBBIEC HCCIIEIOBAHUS TIOKA3bIBAIOT, YTO €KETHEBHBIN CIIPOC Ha ATOT
MPOJIYKT MOXET COCTaBIATh 1, 2, 3 wnu 4 equuuinbl. Eciu OpoayKT HE MpOJIaH B TEUECHHE
OTEPAllMOHHOTO MHS, €ro peaJn3yloT B KoHue AHs mo ueHe 100 pyO. / ex. Wcnonb3ys
MHUHUMAaKCHBI KPUTEPHH YTOUYHUTH, CKOJHKO EIMHHI] JTOTO TPOIYKTa IeJIecoo0pa3Ho
3aKymaTh Mara3uHy ¢ MHUHHMaJIbHBIM PUCKOM. Bo3MoOxHBIE TpUOBUIM Mara3uHa 3a JICHb
1esecoo0pa3Ho MPEACTaBUTh B BUJIE TAOJIHUIIBI 2.

Tabnuia 2 — Bo3moskHas IpruObLIb Mara3uHa Ipy peain3allii CKOPOIOPTIErocs IpoayKTa, pyo.

YpoBeHb KonugecTBo eguHUI IPOIYKTa, 3aKYIUICHHBIX JUIS peaii3alyin
€XKETHEBHOTO 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
Munumakc

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 Meroapl nepeBa pEIICHUN: BO3MOXXHOCTU Pa3BUTHS WHCTPYMEHTapus pPHCK-
MEHEKMEHTA.

2 Meroapl aHanu3a YYBCTBUTEIBHOCTH: BO3MOXHOCTH pPa3BUTUS HMHCTPYMEHTapus
PUCK-MEHEIKMEHTA.

3 Bo3moskHOCTH MeTO1a aHANOTUi B MACHTU(UKALINY, OLIEHKE U aHAIHU3E PUCKOB.

4 Pa3BuTHE UWHCTPYMEHTApUS OIICHKH pPHUCKOB Ha OCHOBE METOJOB TEOPUU
BEPOSATHOCTEN U MATEMATUYECKON CTATUCTUKU

Tecmoevie 3a0anus.

1 Kakoil U3 nepeyucieHHbIX METOJIOB OLIEHKHM PHCKa OCHOBAH Ha pacyerax M aHaju3e
CTaTUCTUYECKUX [TOKA3aTEIEH!

a) BEpPOSITHOCTHBIM METOT;

0) MEeTO/ MOCTPOEHUS JIepeBa pelIeHuil;

B) METO/I CLICHAPUEB;

I') aHAJIU3 YyBCTBUTEIHHOCTH;

1) Y4€T PUCKOB IIpH pacyeTe YUCTON NPUBEJEHHON CTOUMOCTH JEHEKHBIX TIOTOKOB;

€) UIMHUTallMOHHOE MOJIEJIUPOBAaHHUE.




2 Kakoll U3 nmepevyrcIeHHbIX METOIOB OIICHKH PHCKa JaeT Mpe/ICTaBIeHue 0 Hanboee
KPUTUYECKHUX (PaKTOPaX HHBECTHIIHOHHOTO MPOEKTA:

a) BEPOSITHOCTHBIN METOI;

0) MEeTO/ MOCTPOEHUS IepeBa PeIICHU;

B) METOJ] CIICHAPUEB,

I') aHaJIU3 YyBCTBUTEJILHOCTH;

1) y4ET PUCKOB IIPH pacyeTe YUCTOM MPUBEICHHON CTOMMOCTH JICHEKHBIX TIOTOKOB;

€) UMUTAllMOHHOE MOJICJINPOBAHHUE.

3 Kaxkoii W3 mepednciIeHHBIX METOJOB OICHKH PHUCKA PEANN3yeTcs ITyTEM BBEICHUS
MOTIPAaBKH HA PUCK WM ITyTEM y4eTa BEPOSTHOCTA BO3HUKHOBEHUS ()MHAHCOBBIX MTOTOKOB!

a) BEpOSITHOCTHBIA METO/T;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPUEB,

I') aHaJU3 YyBCTBUTEJILHOCTH;

1) y4€T PUCKOB IIPH pacyeTe YUCTON MPUBEACHHON CTOMMOCTH JCHEKHBIX TOTOKOB;

€) UMUTAllMOHHOE MOJICJINPOBAaHHUE.

4 Kako# u3 nepeuyncieHHbIX METOJOB OLEHKH PUCKA UCIOJB3YEeTCS B CUTYaIUsAX, KOraa
MPUHUMAEMbIE PEIICHUS CHJIBHO 3aBUCAT OT MPHUHATHIX PAaHEE W OMPEACTSIOT CICHAPUH
TATBHEHIIIETO Pa3BUTHSI COOBITHIA:

a) BEPOSATHOCTHBIN METOJI;

0) MeTOo/1 MOCTPOEHHUSI JIepeBa PeIleHUH;

B) METOJI CLIEHAPHEB;

T') aHaJIN3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIECHHON CTOUMOCTH J€HEXKHBIX TOTOKOB;

€) UIMUTallMOHHOE MOJICTTUPOBAHHE.

5 Kakoi#l W3 mepedrclIeHHBIX METOJIOB OIICHKHM PHCKAa MPEICTaBIsACT COOOW CEpHIo
YHUCIIEHHBIX JKCIEPUMEHTOB, MPHU3BAHHBIX MOJYYUTh HMIHUPUYECKUE OIICHKH CTENEHU
BIIUSIHUS PA3JIMYHBIX (PAKTOPOB Ha HEKOTOPBIE 3aBUCAIIME OT HUX PE3YIbTAThI:

a) BEpOSITHOCTHBIN METO/T;

0) MeToJ1 MOCTPOCHHUS JIepeBa PeIleHUH;

B) METO/I CIICHApHUEB;

I') aHaJI13 YyBCTBUTEIILHOCTH;

1) Y4eT PUCKOB IPU pacyeTe YUCTON MPUBEIEHHOW CTOUMOCTH JICHEXKHBIX TOTOKOB;

€) UIMUTallMOHHOE MOJICIMPOBAHHE.

6 Kak npu pacueTre yucToi MpUBEAEHHON CTOMMOCTH MOXHO YYUTHIBATh PUCK:

a) MOCPECTBOM KOPPEKTHPOBKU CTABKU CPaBHEHHS (CTABKU JUCKOHTA);

0) mocpeACcTBOM KOPPEKTUPOBKU YUCTHIX (PMHAHCOBBIX MOTOKOB;

B) 00a BapHaHTa BEPHBI.

7 JITIP pacmoyiosXeHo K PUCKy, eclu:

a) GoJiee MPHBJIEKATEILHBIM ABJIAETCS MOJYYEHUE CPEIHETO BHIUIPHIIIA;

6) umeeT dyHKImMio nonesHoctd U (X )=3vx ;

B) umeeT ¢yukimio nmonesnoctu U(X) =5X2;

r) umeeT Qynkiuo monesnoctr U(X) = 2 + 3X.
8 Ecnu npemus 3a puck P(X) < 0, o JITTP:

a) CKIIOHHO K PHUCKY;

0) He CKIIOHHO K PHCKY;

B) HEWTPAJILHO K PUCKY.

6 Tema PuckoBbic acIeKThl YKOHOMHUUYECKHX CHCTEM. OHTI/IMI/BaHI/I}I U YCTPAHCHHUC
PUCKOB Ha OCHOBC IIPUMCHCHHA MCTOIOB CTPAaXOBaHU, PE3CPBUPOBAHUSA, XCIKUPOBAHUA



3aoaua Ne 1.

C uwpenTHdHKanMEl BAIIOTHOTO PHCKA MEXIYHAPOIHOTO MOpPT(eNns LEHHBIX Oymar
CBSI3aHBI CIIEYIOIINE CUTYAlHU:

1) wuHBecTOp JHepKHUT TOPTQPENnb aKIUi KOMIAHWA HEKOTOPOH CTpaHbl H3-3a
MEPCIeKTHBBl HMX POCTa, HO OIAcaeTcs TNaJCHUS Kypca BAIIOTHI WHBECTUIIMH W3-3a
HECTaOMJIFHOCTH CUTYAIlMH B CTpaHe (HO €CIU CUTYalHs CTaOMIM3UPYETCS, TO KypC BaJIOTHI
CTpaHbl MOXKET BO3PACTH);

2) B moptdene MHBECTOpA €CTh IOJTOCPOYHBIE OONUTalii HEKOTOPOH CTpaHbI, U HE
WCKITIOYCHA BO3MOYKHOCTh CHUKCHHS TPOIEHTHONW CTAaBKH, YTO MOXET MPHUBECTH K POCTY
Kypca o0Juranuii ¥ aICHUI0 Kypca BallOThl HHBECTUITUH.

Jis XemxkupoBaHus (CHIDKEHHUS IMOTEPh) BATIOTHOTO PHCKA MOTYT HCIIOIB30BATHCS
(drrouepcHbIe, POpBaAPAHBIC U ONMIHOHHBIC KOHTPAKTEHI.

Tak, waBectop u3 crpanbl B Bioxun 500 000 neHexXHBIX €IWHUII CTpaHbl A B
rOCyJapCTBEHHBIE JONTOCPOYHBIE oOmuramuy crpaHbl A. Omacasich BO3MOXKHOTO TTaJICHHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojdal B ceHTs0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
500 000 nmeHEeXHBIX eIWHUI] CTPaHBI A C MOCTaBKOW B JexalOpe mo ¢prouepcHO neHe 1,23.
OnpenenuTh pe3yabTaThl XEHKUPOBAHUS MOPTQEnss oOnuranuii, ecim B JAeKaOpe IieHa
obmuranuit cocraBut 510 000 neHeXHBIX €UHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa 0ynyT, cooTBeTcTBeHHo: a) 1,22 u 1,17; 0) 1,34 u 1,29.

Pewrenne:

1) B MOMeHT mnpojaaxu (GpIOYEPCOB CTOMMOCTH MOpTQens oOnuranuii cocTtabisia
500 000 * 1,28 = 640 000 meHeXHBIX STUHUI] CTPaHbI B;

2) o BapWaHTy a) B JieKaOpe CTOMMOCTh moptdens obmuramuii coctaBuiaa 510 000 *
1,22 = 622 200 neHeXHBIX €IUHUIl CTpaHbl B, TO ecTh CTOMMOCTh mMOpTdens oOIuranui
ymenbmunaack Ha cymmy 640 000 — 622 200 = 17 800 meHexHBIX eUHUIL CTpaHbl B;

3) moxonx Mo MPOJaHHBIM (proyepcaM OT TaAeHUs (BIOYEPCHOW IIEHBI COCTaBHUII
500 000 * (1,23 —1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, MO3TOMY YHCTOE H3MEHEHHUH
xepxkupoBanHoro nmoptdens papao 30 000 — 17 800 = 12 200 neHEeXHBIX €AMHMI] CTPaHbI B;

4) mo BapuaHTy 0) B nekaOpe cTouMOCTh mopTdens obmuramuii coctaBuia 510 000 *
1,34 = 683 400 neHEeXHBIX €IUHUII CTpaHbl B, TO ecTh cTOMMOCTh mMOpTdens oOIUranui
yBenunumitachk Ha 683 400 — 640 000 = 43 400 neHE)KHBIX €IMHUII CTPaHbI B;

5) yOBITOK OT HpOJaHHBIX (BIOYEPCOB H3-3a pocTa (BIOYEPCHON IIEHbI COCTaBHII
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.

Tecmogvie 3a0anus.

1 Kakue pucKH MPUCYIIN 3KCIUTYaTallHOHHOMY 3TaIly MHBECTHIIMOHHOH JIESITEIbHOCTH!

a) (MHAHCOBBIE PUCKH;

0) SKOJIOTHYECKHE PUCKH;

B) PUCKH HEBEPHOI'O MPOTHO33;

I') IPOU3BO/ICTBEHHbIE PHCKH.

2 Kakue pucKy IpUCYIIM 3aBepIIAOLIEMY 3Tally MUHBECTUIIMOHHOMN JeATEIbHOCTH:

a) pUCKH (pUHAHCUPOBAHUS JIMKBUJAIIMOHHBIX padoT;

0) pUCKH HEBEPHOTO IPOTHO34;

B) PUCKU BO3HMKHOBEHHSI I'PaX/IaHCKOW OTBETCTBEHHOCTH;

I') IPOU3BO/ICTBEHHbIE PHCKH.

3 Kakme pHuCcKM TPUCYIIM TPEABIHBECTULIMOHHOMY 3Talmy HHBECTUI[MOHHON
JeATEbHOCTH. !

a) PKOJIOTUYECKUE PUCKH;

0) pucku omO0YHON OLIeHKU 3(P(PEKTUBHOCTH MHBECTHUIIHI;

B) PUCKU HEBEPHOT'O MPOTHO3a OYAYIINX U3MEHEHHIA;



r) (MHAHCOBBIEC PUCKHU.

4 Kakue pHUCKM TNPUCYHIIM COOCTBEHHO HWHBECTULIMOHHOMY 3Tally MHBECTHULIMOHHOU
JESITEIbHOCTH .

a) MIPOU3BOJICTBEHHBIE PUCKU;

0) PUCKH IPEBBIIICHUS CMETHONH CTOUMOCTH MPOEKTA;

B) PUCKH HEBEPHOIO MPOTHO3a OyyIUX U3MEHEHUII;

I') PUCK 3aJIepXkKeK cAa4u OOBEKTa.

5 Kak Ha3bIBaeTcsl CTpaTeru4eckoe MoBeACHUE KPYIHbIX KOMIIAHUMN, OCYILECTBIISIOLIUX
MaccoBO€ IPOU3BOJCTBO, BBIXOJSALIMX HAa MAacCOBBIM PBHIHOK CO CBOEH WMJIM NMPUOOPETEHHOM
HOBOM MPOAYKIMEHN, ONEPEKAIIMUX KOHKYPEHTOB 3a CUET CEPUHHOCTH IIPOM3BOJCTBA M
s dexra macmtada:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) IaTHEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak Ha3pIBaeTcs CTpaTermyeckoe IIOBEIEHNE KOMITAHWH, 3aKIIoyarolieecs B
MPUCTIOCOONEHNH K Y3KHMM CErMEHTaM IIMPOKOIO pbIHKA IyTEeM CHENHATU3UPOBAHHOTO
BBIITYCKA HOBOM MJIM MOJEPHU3UPOBAHHON MPOAYKIIMU C YHUKAJIbHBIMU XapaKTEPUCTUKAM:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) aTHEHTHOE;

T') 9KCIIJIEPEHTHOE.

7 Kak Ha3bIBaeTCs CTpaTerMyeckoe IOBEJICHHE KOMIIAHWH, O3HAa4aollee BBIXOJA Ha
PBIHOK C HOBBIM (paJuKaJIbHO HHHOBALIMOHHBIM) IIPOYKTOM M 3aXBaTOM YacTH PhIHKA!

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) MMAaTUEHTHOE;

T') KCIUICPEHTHOE.

8 Kak Ha3biBaeTCs CTpaTerMueckoe IOBEJCHME KOMIIAHMH, COCTOslLIee B
MPUCIIOCOOJICHUN K YCIOBUSAM CIPOCAa MECTHOTO PhIHKA, OCBOEHHH HOBBIX BHJIOB YCIIYT IOCTE
MOSIBJICHUS] HOBBIX IPOJYKTOB U HOBBIX TEXHOJOTHM, UMUTALIUM HOBUHOK M MPOJBM)KEHUH MX
K CaMbIM IIUPOKUM CIIOSIM ITOTpeOuTeneit:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMATHEHTHOE;

I') 9KCIUIEPEHTHOE.

9 Kak Ha3bIBaeTcs pPHUCK, CBSI3aHHBIM ¢ U3MEHEHUSMH, BbI3BAHHBIMU OOIIEPHIHOUYHBIMU
KOJIe0aHUSAMH, U HE 3aBUCSILIUI OT KOHKPETHOTO MPEANPUATHSL:

a) YUCTHIN;

0) CHCTEMHBIN;

B) HECUCTEMHBIIA;

I') CHEKYISATUBHBIMH.



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

a) HﬂaHpreMble Pe3yJdbTaThbl Oﬁy‘leﬂlflﬂ H OICHOYHBIC CPEeACTBA AJIA IIPOBECACHUS HpOMe)l(yTO‘IHOﬁ aTrrecranum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE IaHHbIE, HEOOX0AUMbIE VI PACYeTa IKOHOMHYECKHX M COIHAIbHO-
IKOHOMHUYECKHX MOKAa3aTeeil, XapaKTePU3YIOIIHX 1eITeJIbHOCTh X03AHCTBYIOIINX CYOBEKTOB

3HaTh

— HMCTOYHHKH TIOJTYICHUS
nHpopmannuu, HeoOX0AUMON
JUTS pacueTa SJKOHOMHUICSCKUX U
COIMAITEHO-IKOHOMHYECKUX
ToKazaTeneH,
XapaKTepU3YIOIINX
JEeSITENIbHOCTD XO3HCTBYIOIINX
CyOBEKTOB;

— MPUHIUIIBL, METOBI U
METOIUKH cOopa,
CUCTEMAaTH3alllK U aHaJIu3a
UCXOJHBIX TAaHHBIX,
HEO0OXOIMMBIX JJIsl pacueTa
SKOHOMMYECKUX U COIHAIILHO-
SKOHOMMUYECKHUX MOKa3aTeneH,
XapaKTepPHU3YIOIINX
JEeSITENIbHOCTD XO3HCTBYIOIINX
CyOBEKTOB;

Ilepeuensy meopemuueckux 60npocos K 3auemy

1. CymHocTb pHcKa Kak sSIBJI€HHUS U KBAIUMETPHUECKHE XapaKTEPUCTUKH PUCKA.

2. HeompeneneHHOCTh KaK UCTOYHUK prcka. KOoHIENMH pricka KaK HCTOYHUK PUCKOJIOTHH.

3. KauecTBeHHBIII W KOJMYECTBEHHBIH aHaNW3 pucka. Habop mokazareneil Ui KOJIWYECTBEHHOMN
OIICHKH pHUCKa.

BapuaHTBl 5KOHOMUYECKUX pelIeHN, 0OPEMEHEHHBIX PUCKOM. AJTbTEPHATHBEI.

CucTeMHBIN aHaIu3 PUCKA B CIIEKTPE SKOHOMHUYECKUX MPOOIIEM.

o ks

YmeTn

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

Ilpumepnvle npaxmuyeckue 3a0anus 0s 3auema:
3aoaua 1.
ITo nepBoii TexHOIOrUU Ul MPOU3BOJCTBA Kakaoro u3 N, = 10 u3genuii ObLIO 3aTpayeHo B

CpeIHEM X1 =30 cekyHj (BbIGOpouHas aucrepcuss S; = 1 cexyHnaa). Io BTOpoii TeXHOIOTHH st




CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

XapaKTEPHU3YIOLIUX
JEATENBHOCTD XO3SIMCTBYIOIINX
CyOBEKTOB;

—  OCYLUECTBJIATH cOOp,
CHUCTEMAaTH3AIMIO U aHAJU3
WCXOHBIX JTAHHBIX,
HEOOXOUMBIX TSI pacueTa
SKOHOMUYECKHUX U COIHATBHO-
9KOHOMHYECKHUX ITOKa3aTele,
XapaKTEPHU3YIOITUX
JEeSITeNIbHOCTD XO3HCTBYIOIINX
CyOBEKTOB, B TOM YHUCJIE C
HCIOJIb30BAaHUEM COBPEMEHHBIX
MIPOrPAMMHBIX CPEJICTB;

IPOMU3BOJACTBA KAXAOro M3 N, = 16 m3genuii ObUIO 3aTpayeHO B cpeaHeM Xz = 28 CeKyH[

(BBIGOpOYHAs aucHepcus S5 = 2 ceKyHjbl). OUEHHTh PUCK GoJiee MEIIEHHOTO MPOM3BOACTBO 0
MIEPBOM TEXHOJIOTHU MO CPABHEHUIO CO BTOPON TEXHOJOTHUEN MPH TOBEPUTEIBHON BEPOSTHOCTH P =

95%.

Bnanets

— HaBBIKaMU ITOMCKa
nHpopManuu, He0OOX0AMMOM
JUTs pacueTa IKOHOMUYCCKUX H
COIIMAIIBHO-3KOHOMHUYCCKHX
noKa3aTeneu,
XapaKTepPHU3YIOIINX
JEeSITeNbHOCTD XO3UCTBYIOIIUX
CyOBEKTOB;

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

Ilpumepnuvle npakmuyeckue 3a0anus 01 IK3AMEHA:
3aoaua 1.

[Tpoun3BoauTENH U3IEHS YTBEPKIAET, YTO CPEIHUN BEC TUIMTKHU M3AeNus He MeHee o = S0 T.
Puck-odurnep orodpan 10 mmmTok u3aenus, BEC KOTOPhIX COCTaBUII, COOTBETCTBEHHO, 49, 50, 51, 52,
48, 47, 49, 52, 48, 51 r. O1leHUTh PUCK MU3TOTOBJICHUS U3/ETHS 0 3asBICHHOMY 00pasily, ecii Bec
IUIMTKU W3JEIHS COOTBETCTBYET HOPMAJIbHOMY PACHpEIeNICHUI0, a JTOBEPUTEIbHAs BEPOSTHOCTH
cocrapisier P = 95%.




CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

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

IIK-4 — cnoco0HOCTh HA OCHOBE ONUCAHMS IKOHOMHYECKHX MPOLECCOB U SIBJIEHUH CTPOUTH CTAHAAPTHbIE TEOPeTHYECKUE U
IKOHOMeTpHYeCcKHe MO/IeJI|, AHAJIN3HPOBATH U CO/IeP:KATeIbHO HHTEPNPETHPOBATH MOJy4Y€eHHbIE Pe3yJbTaThl

3HaTh - aKTyaJIbHOCTh U30paHHOU Ilepeuensy meopemuueckux 60npocos K IK3ameny:
TEMBI HAYYHOTI'O UCCJICIOBAHUA, 1. YHpaBHeHI/Ie PUCKaMU U UX BJIUAHUEC HA IIPUHATUC peIHeHPII)’I.
- TEOPETUYECKYIO U 2. Bo3MoXHOCTH MeTOJ1a aHAJIOTUH B UICHTH(HUKAITUH, OTICHKE ¥ aHATTN3E PUCKOB.
MIPAKTUYECKYIO 3HAYUMOCTD 3. Pa3BuTHe WHCTpyMEHTapusi OIIGHKA DPHUCKOB Ha OCHOBE METOJIOB TEOPHH BEPOSTHOCTEH U
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHuenius orpaHu4eHHOT0 pUCKa.
TCOPUH U METOJI0JIOTHH 5. Mertoxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS PUCKAMHU U
CTpaxOBaHUS;
Ymeth - 000CHOBBIBATh AKTYaJIbHOCTb, | IIpumepHsle npakmuueckue 3a0anus 0s 3a4ema:

TEOPETUUYECKYIO U
IIPAKTUYECKYIO 3HAUUMOCTh
n30paHHON TEMbl HAYYHOTO
HCCIIeIOBaHUS;

- IPUMEHATh COBPEMEHHbIE
METOJI0JIOTHIO U METO/IbI
HSKOHOMHYECKOT0 aHaJIN3a,
COBPEMEHHBIE TPOTrPAMMHBIE
IIPOJIYKTHI, TIO3BOJIIOIINE
MIPOAHATU3UPOBATh
3pPEKTUBHOCTH YIIpaBICHUS
pUCKaMU U CTPaxOBaHUS;

3aoaua Ne 1.

®dupma NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MarasuHa Julsd paciuupeHus 6usHeca. B ciayuae
OTKpBITUSL KPYIIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pbIHKA IPOTHO3UPYETCS
npubbL1s 600 MIH. py0. / TOI, IPU HEOIATONPUATHON KOHBIOHKTYpE — YObITOK 400 MiIH. pyo0. / TO.
B ciydae OTKphITHS CpeAHEro Mara3uHa Npd OJIaronpusITHOM KOHBIOHKTYpe €ro NpHuObLIb
nporuo3upyercst Ha ypoBHe 300 muiH. pyO. / TOA, NpU HEOIAronpUSATHON KOHBIOHKTYpE PbIHKA —
yobiTok 100 miiH. pyO. / ron. Bo3moKHOCTH OnaronpusiTHOW U HEOIAronpusTHOW KOHBIOHKTYPHI
pBIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KcriepToM oboiiaercs gupme B 1 mutH. py0. Crieranict cYuTaeT, 4to
¢ BeposATHOCThIO 0,6 KOHBIOHKTYpa pBbIHKAa OKaxercs OmaromnpustHo. [lpu sTomM mpum
HOJIOKUTEIHLHOM 3aKJIIOUYCHUH 3KCIEepPTa KOHBIOHKTYpa PBIHKA OKa)KeTCsl ONarompUsTHON JIUIIb C
BeposTHOCTHIO 0,9. Ilpu ero oTpunatenbHOM 3aKIIOYEHUN KOHBIOHKTYpa PhIHKA MOXKET OKa3aThCs
OraronpusTHOM ¢ BeposTHOCTHIO 0,12.




CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMITCTEHITHH
Hcnonp30BaTh METON JepeBa pEIICHWA IS MPOBEPKH ATUX BapwaHToB. OICHUTH PHUCK
GUpMBI B Ciydae 3aKa3a dKCIEPTHOTO HCCIEAOBaHUS pPhIHKA. OIEHUT PUCKA BAPUAHTOB OTKPBITHS
KPYITHOTO W CPEHETO Mara3uHa. BeISIBUTH CTOMMOCTHYIO OIEHKY HAMJTYYIIIeT0 BapHAHTA PEIICHUSI.
Brnaners - HaBbIKAMM CaMOCTOATENbHOW | IIpumepHbie npakmuueckue 3a0anus 0 IK3AMenda.

HAay4YHO-UCCIIEIOBATEIBCKOM
paboThI;

- METOJINKOM M METOJOJOTHEH
HAyYHBIX MCCIICJOBAHHH B
cdepe yrpaBieHUs pUCKaMHU U
CTpaxOBaHMSI;

-METOJIaMH T€OPETHUIECKOTO
000CHOBaHMUSI PE3YJIHTATOB
HCCIEIOBAaHNH;

3aoaua Ne 1.

[Ipou3BouTENh U MOTPEOUTENH TOTOBOPHIIMCH O CIEAYIONIMX CTAHIAPTaX IMOCTaBISEMOTO
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 MPUBEICHHONW CXEMBI 3asBJICHHBIM TTapaMeTpaM.

3aoaua Ne 3.

[To cocTosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIAHUM COCTAaBUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOUYHBIE 00s3aTEILCTBA —
103 679 800 py6. O6Bem mpojax 3a oTYeTHBIN nieproa coctaBuin 1 437 740 500 py6. Onpenenuts
K03 GUIMEeHT 000pauNBaEMOCTH AKTHUBOB U OILICHUTH (DMHAHCOBBIA PUCK KOMIAHHUH.

p p-X pPX-X=p-X° p p-X 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 18
Cymma 1 0,5 1,9 1 0,8 3.4

B BApHUAHTC 1 IIPOCKTA HpI/I6BIJ'H> BbIIIC, HO M OLICHKA pHUCKA TAKKC BBIILIC.




6) HOpﬂ)IOK NMpPpOBECACHUSA HpOMe)KyTO‘lHOﬁ aTTeCTalui, II0Ka3aTe/in 1 KPUTEPUH
OICHUBaAHUA:

[Ipomexyrounas arrectauust no aucuuiuimHe b1.B.JIB.10.01 Puckosorus Bkitouaet
TEOPETHYECKHE BOIPOCHI, MO3BOJISIONINE OIEHUTh YPOBEHb YCBOCHHUS OOYYaIOUIMMUCS
3HaHWH, TPAKTUYECKUE 3a/JaHUsl, KOHTPOJbHBIE pabOThl, BBIABISIONIME  CTEICHb
c(OpPMHUPOBAHHOCTH YMEHHI U BIIAJICHUN, IPOBOAUTCS B (popMe 3aueTa u SK3aMeHa.

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

Jlia nposenenus 3avera no aucuumiauHe b1.B.JIB.10.01 Puckonorus npeaycmotpeH

CJIEIYIOLIUH TTepeYeHb BOIIPOCOB:

1. Puckonorus kak Hayka, €€ B3aUMOCBS3b C IpYyruUMu HaykamH. [IpenMer u oObeKT, e u

3a/1a4u JUCIUTUTUHBL. AKCHOMBI PUCKOJIOTHH.

[TonsaTue pucka, ero CymHoCTh U coaepkanue. OnpeneraecHue pucka Kak 5JKOHOMUIECKOM

kareropuu. [locTynarel puCKOIOTHH.

Knaccudukarnuu pruckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

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

Knaccudukarnum puckos. [Ipon3BoICTBEHHBIE PUCKU U METOJIBI UX OI[EHKH.

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

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

Knaccudukanum puckop. TeXHUUECKHE PUCKH U METOBI X OIICHKH.

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

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

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

13. Knaccudukamnuu puckoB. YTIpaBICHYECKUE PUCKH U METOJIBI KX OI[CHKH.

14. Puck u HeompeaeneHHOCTh. HeomnpeneneHHOCTh KakK HCTOYHMK pHCKAa. PHCK Kak
CITy4JaitHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh U BO3MOKHOCTb.

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

16. Konnenuss mpuemsieMoro puicka B uccienoBanusx 1. baprona, P.M. Kauamora, II.
VYokepa.

17. TeopeTndeckue HWCTOYHMKH  YyIpaBJICHUS  PUCKOM. Teopwsi BEpOATHOCTEH U
MaTreMaThdeckas CTaTUCTHKA. HeueTko-MHOKECTBEHHBIE OIMMCAHKS PUCKOB.

18. YnpaBieHue pHCKOM B COBPEMEHHOW TEOPUM MEHEIKMEHTA. PUCK-MEHEDKMEHT Kak
nojcucTteMa (PMHAaHCOBOTO MEHEDKMEHTa opranu3zanuu. CoBpeMeHHas Mapajgurma pUcK-
MEHEDKMEHTa OpraHu3aiuii. MHTerpupoBaHHBIN, HENPEPBIBHBIM, PACIHIMPECHHBIA PHUCK-
MEHEKMEHT.

19. CucteMHBIN TIOAXO0J B PUCK-MEHEIKMEHTE W KOMIUIEKC MEp MO ero peanu3anuu. Poib
(YHKIIMOHATBHOTO 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(HOPMHUPOBAHHOCTH KOMIETEHIMH, T.€. MOKa3aTh 3HAHWA Ha YpOBHE
BOCIIPOM3BEEHUSI U OOBACHEHHS HWH(POPMALMM, HWHTEJUIEKTyalbHble HAaBBIKM pEIICHUS
MIPOCTBIX 3a/ad4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET TMOKa3aTh 3HaHWS Ha YpOBHE
BOCIIPOU3BEICHUSI U OOBSCHEHHs HMH(OpManUM, HE MOXKET MO0Ka3aTh HMHTEIJIEKTyaJbHbIE
HAaBBIKHU PELIEHUs MTPOCTHIX 3a1a4.



DK3aMeH 10 JaHHOW JUCUMUIUIMHE MPOBOJMUTCSA B YCTHOH (opme mo Ouieram, KakIblid

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

Jns  mpoenenuss 3k3amena 1o jucuumiuHe  Bb1.B.JIB.10.01  Puckomnorus

HPEeyCMOTPEH CIEAYIONIHI IIepedeHb BOIIPOCOB:

1.

N

ROOo~NoOA~®

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.

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

Puckonorus kak Hayka, ee B3auMOCBS3b C IpyruMu HaykaMmu. [Ipeamer u oObexT, uenu u
3aJ1a4M JUCLUIUINHBI. AKCHOMBI PUCKOJIOTUU.

IlonsiTue pucka, ero CymHocTs U coaepkanue. OnpeneneHue pucka Kak 5KOHOMUYECKON
kareropuu. [loctynarsl puckosoruu.

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.
Knaccudukarnum puckoB. YnpaBieHYECKUE PUCKHA U METOBI UX OIEHKH.

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

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

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

TeopeTnueckue HMCTOYHUKK  YOPaBICHHS  PUCKOM. Teopus  BEpPOSTHOCTEH W
MareMaTrndeckas CTaTUCTUKA. HeueTko-MHOKECTBEHHBIE ONIMCAHNS PUCKOB.

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

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

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3allMu U KapThl pUCKOB.

Hcnonb3oBaHne METONOB TEOPHUH WIP JAJS UCCIEIOBAHHS YPOBHS pHUCKa U BbIOOpa
cTpaTeruu (UHAHCUPOBAHUS COBITOBOM JESTENLHOCTH.

Hcnonp30BaHne METOJOB aHaIM3a YYyBCTBUTEIBHOCTH U OLICHKA YPOBHSI PUCKOB M
BBISIBIICHHS 3HAUUMBIX (DAKTOPOB YIIPABICHHS PUCKOM.

Hcnonp3oBanne MeToja aHaiau3a CLUEHApUEB JJI1 OLEHKM U aHaJIM3a 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. [lopsaok skcrepTHBIX HcciaenoBaHuil Ha ocHoBe Jlenbduiickoro MeToa.
Craructuueckne METOJbl B OLEHKE YPOBHS puUCKa. BO3MOXHOCTM HCHONIB30BAHUS
CTaTUCTUYECKUX METOJ/IOB B paMKaXx MPEACTPaXOBOM SKCIEPTHU3HI.

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

Hcnonp3oBaHne MeToJa CTaBKU MPOILEHTa C MONPABKOM HA PHUCK: JIOCTOMHCTBA M
HEJIOCTaTKU, MPaKTUKa UCIOJIb30BaHUS B UHBECTULIMOHHOM IIPOEKTUPOBAHUH.



29. Mcnosib30BaHUE METO/A KPUTHYCCKMX 3HAYCHUH VIS OLIGHKU YPOBHS PHCKA B YCIOBHSX
(bopMHpOBaHHUs IPOTPAMMBI IPOU3BOICTBA U PEATTU3AIUHU TPOAYKIIHH.

30. CrpaxoBaHHE KaK METOJ yIPaBICHHS PUCKAMH OPTraHU3aIUH.

31. XemkupoBaHUe KaK METOJI yIIPABJICHUS PUCKAMU OPraHU3allHH.

32. Pe3epBupoBaHue Kak METOJI YIIPABICHHUS 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 OICHKY «OTJH4YHO» (5 Oa/uioB) — OOy4arolUiics JEMOHCTPHPYET BBICOKHIA
YPOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMH, BCECTOPOHHEE, CHCTEMATHYECKOE W TIIyOOKOe
3HaHWE Y4YeOHOro MaTrepuana, CBOOOTHO BBHIMOJHSAET TNPAKTHUECKUE 3aJaHUs, CBOOOTHO
ONICPUPYET 3HAHUAMH, YMCHUAMHU, IPUMCHACT UX B CUTyallUAX MHOBBIIIIEHHOMN CIIOKHOCTH.

— Ha OLIEHKY «X0pomo» (4 0amia) — o0yJaromuiicss TEMOHCTPUPYET CPETHUN YPOBEHD
C(l)OpMI/IpOBaHHOCTI/I KOMHCTGHHHﬁI OCHOBHBIC 3HAaHHUA, YMCHHUSA OCBOCHBI, HO OOITYCKAIOTCA
HE3HAYUTCIIBHBIC OHII/I6KI/I, HETOYHOCTHU, 3aTPYAHCHHA IIPpU AHAIUTHYCCKUX OIICpanuiax,
IEPEHOCE 3HAHUHU U YMGHI/II\/’I Ha HOBEBIC, HCCTAHAAPTHBIC CUTYaI[UH.

— Ha OIICHKY «YHAOBJETBOPUTEILHO» (3 Oamma) — oOydaromiuiicss TeMOHCTPUPYET
MTOPOTOBBIM YPOBEHb CHOPMHUPOBAHHOCTH KOMIIETCHIIHI: B X0JI€ KOHTPOJIBHBIX MEPOTIPUSTHIA
JOIMYCKAarTCA OI_HI/I6KI/I, MMPOABIACTCA OTCYTCTBHUEC OTHCIbHBIX 3HaHI/II\/'I, YMCHHP'I, HaBBIKOB,
00y4aroUIUICsl HCIBITHIBAET 3HAYUTENIbHbIE 3aTPYAHEHUS MPU ONEPUPOBAHUHU 3HAHUAMU H
YMEHUSIMH TPU UX IEPEHOCE HAa HOBBIE CUTYAIIHH.

— Ha OIICHKY «HeYJA0BJEeTBOPUTEJbHO» (2 Oamra) — oOydarouuiics IeMOHCTPUPYET
3HaHus He 6osee 20% TeopeTuyeckoro maTepuana, J0MYCKAaeT CYIIECTBEHHbIE OIIMOKU, 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) OcHoBHas JuTeEpaTypa:

1. Parun FO.U. Puckosnorus B 2 4. Yacte 1. YVuebuuk mas Bysos / FO.U. Psrun. -
Mocksa: M3znarensctBo "HOpaiit", 2020. - 255 c. [Onekrponssiii pecypc]. Koa moctyma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (mara o0OpalieHus:
01.09.2020)

2. Parun FO.W. Puckosorust B 2 4. Yacte 2: YueOuuk mis By3os / FO.W. Parun. -
Mocksa: MznarensctBo "HOpaiit", 2020. - 275 c. [Onekrponssiii pecypc]. Kox mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 (mara o0OpalieHus:

01.09.2020)

0) JlonmoJiHUTEIbHAS JIUTEpaTypa:

1. benos ILI". YnpaBnenue puckamu, CUCTEMHBIH aHalIW3 U MojenupoBaHue. B 2 T.:
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 (nara obpamenus: 01.09.2020)
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2. TlumenoB 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
noctyna: https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2 (nara oopamenus: 01.09.2020)

3. CunnseB, H. . Teopus BeposiTHOCTEH M MareMaTuyecKas CTATUCTHKA : 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) Meroanueckune yKazaHus:

1.KoBaneB, E.A. Teopuss BeposTHOCTEM M MaTeMaTH4ecKas CTAaTUCTHKA s
SKOHOMHUCTOB : Y4eOHUK W TipakTukyM mis By30oB/ E. A. Kosames, I'. A. MenBenes ; mon
obmeit pemakiueit I'. A. MenseneBa. - 2-¢ w3i., ucnp. u Jom. - Mocksa : M3maTenbcTBo
Opaiit, 2020.- 284 c. - (Bricmee oOpaszoBanmue). - ISBN 978-5-534-01082-4. - Tekcr :
anextpounsiii // DBC Opaiit [caitr]. - URL: https://urait.ru/viewer/teoriya-veroyatnostey-i-
matematicheskaya-statistika-dlya-ekonomistov-450466 (marta oopamenus: 01.09.2020).

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

Haumenosanue 110 No nmoroBopa CpOK NeiCTBUS JTULICH3UU
MS Windows 7 J-1227 ot 08.10.2018 11.10.2021
J-757-17 ot 27.06.2017 27.07.2018
MS Office 2007 Ne 135 o1 17.09.2007 OeccpouHo
FAR Manager CBOOOJTHO PacpoOCTpaHIEMOE 0eccpovHO
7Zip CBOOOJTHO PacpOCTPaHIEMOE 0ecCpovHO

IIpodeccuonanbHblie 6a3bl JAHHBIX 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

1. ®epepanbHOE TOCYJapCTBEHHOE OODKETHOEe — yupexkaeHue «DenepanbHbIi
MHCTUTYT TMPOMBIIUICHHOW COOCTBEHHOCTH». — Pexkum gocryma: http://wwwl.fips.ru/.,
CBOOOIHBIN JIOCTYII.

2. HauwmonaneHasi WHPOPMAIIMOHHO-aHAUTHYECKasi cucTeMa — POCCHHCKMI MHIEKC
HayuHoro murupoBanus (PUHLI). — Pexum noctyma: https://elibrary.ru/project_risc.asp,
perucTpanus 1o JOTuHY U NapoJro.

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/, cBo60aHBI TOCTYII.

5. OnextpoHHas 6a3za nepuoanueckux m3ganuil 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'ocynapctBenHass Oubmuoteka. Kartamoru. Pexum oOpamienus:

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

7. DnextpoHHble pecypebl oubnmorekn MI'TY um. I'.1. HocoBa. Pexxum oOpamieHus:
http://magtu.ru:8085/marcweb2/Default.asp (Bxox ¢ BHEIIHEH CETH 10 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. MexayHapoanas 0a3a MOJHOTEKCTOBBIX KypHainoB 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 1o
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 mocrtyna: 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 ayiuTopun
VY4eOHble ayAUTOPUH IS MynbTUMeIuiiHbIE CPEICTBA XpAaHEHUS, Iepeadn U
MIPOBEJICHUS 3aHATUI IpeJCTaBlIeHNUs HH(DOPMALIHK.
JIEKIIMOHHOTO TUMA
Y4eOHble ayAUTOPUH IS MynbsTUMEAUITHBIE CPEACTBA XPaHEHUs, Iepeaud U
MIPOBEJICHUS TPAKTHUECKUX npecTaBiIeHus HH(pOpMALIHK.
3aHSITUI, TPYIIOBBIX U Komrneke TecToBbIX 3aJaHui 1Sl TPOBEACHUS

HHAUBUAYAJIBbHBIX KOHCYHBTaHHﬁ, MMPOMCIKYTOYHBIX U pY6e)KHLIX KOHTpOJIeﬁ.
TCKYLICTI'O KOHTPOJIS U
HpOMe)KYTOqHOﬁ aTTeCTaluu

[Tomemenus s IMepconansHbie KoMMbIoTEpPHI ¢ TakeTomM MSOffice,

CaMOCTOSITENILHOM pabOTHI: BBIXOJIOM B IHTEpHET U ¢ JOCTYIOM B AIIEKTPOHHYIO

oOyuaronuxcs uH(OPMAIMOHHO-00Pa30BaTENBHYIO CPEAY
YHHUBEPCUTETA

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

MPOQHUIAKTUIECKOTO JTOKYMEHTAIuH, Y4e0HOTO 000pyI0OBaHUS U Y4eOHO-

oOcykuBaHUsl y4eOHOTO HATJISTHBIX TOCOOUH.

000pyIOBaHUS
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