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1 Ileaiu ocBOEHMS AUCHUITIUHBI (MOYJIS)

Henssmu  ocBoenuss aucuuiuinebl  b1.B.02  Puckosiorusi sBISAIOTCA: yCBOEHHE
TEOPETUYECKHX W METOJWYECKUX TOJOKEHHH YIpaBlIeHUS pUCKaMHU, (HOpPMUPOBAHHE U
pa3BUTHE OOLIEKYIBTYPHBIX, 00MIENIPO(PECCHOHANBHBIX U MPO()ECCHOHAIBHBIX KOMITETCHIIUI
no BUAaM MPO(ECCHOHAIBFHONW NEATETbHOCTH B OONACTH HSKOHOMHKH, OXBATHIBAIOIIEH
Iporecchl WACHTU(UKAIMK, OIICHKH W YNpaBieHHUs (UHAHCOBBIMH, IPOU3BOICTBEHHBIMHU,
JOTUCTUYECKUMHU, MAPKETHHTOBBIMH, TEXHUYECKUMHU PUCKAaMHU B MPOMBIIUICHHOCTH, OaHKaX,
KOMMEPITIH, CTPAXOBBIX U MHBECTUIIMOHHBIX KOMIAHUAX, B (heAepabHbIX, MyHUITUTATBHBIX
U 00pa3oBaTeNbHBIX YUPEKACHUAX, B HWH(POPMAIMOHHOH, NPOEKTHO-3KOHOMHUYECKON U
Hay4YHO-HCCIIeIOBATEeIbCKOH cdepax it obecriedeHuss 3(PpPekTHBHOTO W yCTOHYMBOTO
(YHKIIMOHUPOBAHUSL ~ OpraHM3alMid, MOBBIIIEHHS HMX  KOHKYPEHTOCIOCOOHOCTH U
KDEIUTOCIOCOOHOCTH.

2 MecTo AMCUMIIUHBI (MOYJIs]) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

Huctunnuna Puckomoruss BXOIWT B BapHAaTHUBHYIO YacTh Y4YeOHOTo TIIaHa
00pa30BaTeNIbHOM MPOrpaMMBl.

Jnst  w3ydeHWsT IUCHMIUIMHBI  HEOOXOAWUMBI  3HAaHWUA  (YMEHHS, BIAJCHHS),
chopMupOBaHHBIC B PE3yAbTaTe U3YUCHUS JUCITUTUTHH/ IPAKTUK: MaTtemaTtrka, CTaTHCTHKA,
MOJTyYeHHbIE B paMKax MOATOTOBKM HAIpaBJIeHWH OakanaBpuaTa, CleHaInTeTa.

3Hanus (YMEHUS, BJIaJICHNS ), TIOJyYCHHbBIC TIPH U3yUYE€HUU JAaHHOUW JUCIIUIUIHHBI OYIyT
HEOOXOUMBI [Tl U3yUEHUS TUCITUTITNH/TIPAKTHK:

KoprnioparusHoe ynpasiieHne

KoHKypeHTOCIOCOOHOCTh OpraHu3aliu: PUCKH U CTpaXOBaHUE

Pucku npeanpruHuMaTenbCKON AeATeTbHOCTH

WNHHoBauu B cTpaxoBaHUU

PuckoBble acniekThl ri106aibHON SKOHOMHUKHI

CropBeil ¥ aHAEpPaUTHHT B CTPAXOBaHUU

Pucku 1 puHAHCOBBII KOHTPOJIb B OpraHU3auu

[IpoGnembl MPOTHO3UPOBAHUS PUCKA

Pucku kopnopaTHBHBIX LIEHHBIX Oymar

bankoBcKo-cTpaxoBoii Ou3HecC

3 Komnerenuu odyuauierocsi, opmMupyembie B pe3yJbTaTe 0CBOCHHSI

JUCUUIJIMHBI (MOIYJIsl) U IVIAHUPYEMbIE Pe3yJIbTAThl 00y4YeHu st

B pesynapTare ocBoeHuss AUCHMILIUHBL (Momyns) «Puckonorus» oOydaromuics
JOJIKEeH 0071a/1aTh CIIEAYIOIUMU KOMIIETEHIIUSMU:

CtpyKTypHBIit [Tnanupyemsble pe3ynbTaThl 00ydeHus
JJIEMEHT
KOMITIETEHIINH

OK-2 TOTOBHOCTBIO JICHICTBOBAThH B HECTAHAAPTHBIX CUTYyAllUAX, HCCTU CONUAJIBHYIO U
ITUYCCKYIO OTBETCTBCHHOCTDL 3d IPUHATBHIC PCIICHUSA

3HaTh [J OCHOBHBIE OMpPEAEICHU MOHITUH COLUAIBHON U 3TUYECKON
OTBETCTBEHHOCTH IIPU IMPUHATHUU PELLICHU;

0 paznuuue GopM U MOCIeN0BATEIbHOCTH NEHCTBUI B CTAHAAPTHBIX
HECTaHJAPTHBIX CUTYaLUX;




YMmeTn

[J BBIOMpPATh U3 HECKOJIBKUX aJIbTEPHATUBHBIX BAPUAHTOB PELICHUS
OPraHu3alMOHHO-YITPABICHYECKOW 3aa4l HAWJTy4IlIHii, B TOM YUCJIE B
YCIIOBHUSIX PUCKA U HEOIPEIEIEHHOCTH;

[J mpaBHJIBHO OLICHUBATbh MAKpPO- U MUKPOCPENY;

[J caMOCTOATENbHO MPUHUMATh YPPEKTUBHBIE OPraHU3AIMOHHO-
YIPABJIICHUYECKHUE PEIICHUS B paMKaX Mpo(hecCHuOHATbHON KOMIIETEHITUH,
paspemiars MpoOIEMHBIC CUTYallud B TPO()ECCHOHATLHOM IS TEIIBHOCTH;
[J aHaJIM3UPOBATh ANBTEPHATUBHBIC BAPUAHTHI ACHCTBUH B
HECTAHJAPTHBIX CUTYALUSIX, ONPEIETATh MEPY COLMAIBHON U 3TUYECKON
OTBETCTBEHHOCTH 3a MPUHATHIC PEILICHNUS,

[J pacro3HaBaThb 3¢ GeKTUBHOE peleHre OT HeA(pHEeKTUBHOIO;

[ KOPPEKTHO BbIPAXKATh U APTYMEHTHPOBAHO OOOCHOBBIBATH MOJIOKEHUS
MpeAMETHOM 00IacTH 3HAHUS,

Bnazets

(] mpakTU4YeCKMMHU HaBbIKaMU JEHCTBUI B HECTAHAAPTHBIX CUTYaLUsIX,
MIPOTHO3UPOBATH PE3YJIBTATHI COLUAIBHON U ATUYECKOMN
OTBETCTBEHHOCTH 3a NMPUHSATHIE PELLICHUS;

] cnocobaMy OLIEHMBaHUS MaKpO- U MHUKPOCPEIIBI M C Y4eTOM (akTopa
HEOTPEJEIEHHOCTH CaMOCTOSITENIbHO MPUHUMATh 3 (peKTUBHBIE
OpraHU3aI[MOHHO-YIIPaBIEHUYECKHE PEIICHUS B paMKax
npodeccuoHaIbHOM KOMIIETEHLIMH, pa3peliaTh MpoOieMHbIE CUTYyalluu B
npohecCHOHANTBHON JIEATETHLHOCTH;

] HaBBIKAMH U METOJUKAaMHU 0000IIEHHsI pe3yIbTaTOB PELICHHS,
JKCIEPUMEHTAJIbHOU NEATCIBHOCTH;

] cnocobaMu OLIEHUBAHUS 3HAYUMOCTH M MTPAKTUYECKOH PUTOAHOCTH
IIOJIyYEHHBIX PE3yIbTATOB;

] mpodecCHOHANBHBIM SI3bIKOM MTPEAMETHOM 00JIaCTH 3HAHNUS,

] cnocobaMu COBEPIIEHCTBOBAHUS MPOGMECCUOHATBHBIX 3HAHUH U
YMEHUH IyTeM UCNOJIb30BAHUSA BO3MOKHOCTEH HH(DOPMALIMOHHON
CDEJIBL;

[IK-1 cnocobHOCTHIO 00001IaTh U KPUTHUECKU OLICHUBATh PE3yJIbTaThl, OJy4YECHHBIE
OTEUECTBEHHBIMHU U 3apPYyOEKHBIMH HCCIIEI0BATENISIMHU, BBISBIISITH IEPCIICKTUBHBIC
HaIpPaBJICHHUS, COCTABJIAThH IPOTrpaMMy HCCIIEA0BaHUMA

3HaTb

— PE3YJIbTAThI, IOJTYUYECHHBIC OTCYCCTBECHHBIMU U Sap}I6e)KHBIMI/I
HCCJIICOOBATCIIIMU,

— BBIABJIATD IICPCIICKTUBHLIC HAITPABJICHUA UCCIICI0OBAHUA B obnactu
YIpaBJICHUA PUCKAMHU U CTPAXOBAHUA,

— COCTAaBJIATH IPOI'paMMy HUCCIICAOBAHN,

YmeTb

— 0000111aTh U KPUTUYESCKH OIICHUBATH PE3YJIbTATHI, OJYyYCHHBIC
OTEYECTBEHHBIMU U 3apYOCKHBIMHU HCCIICIOBATEIISIMHU;

— pa3bupaThbCsi B COOTBETCTBYIOIINX MOJIETSX U HHCTPYMEHTaX
yIpaBIEHUS PUCKAMH U CTPAXOBAHMUS;

—HUCIOJIb30BaTh aHATUTUYECKIE HHCTPYMEHTHI, IPUMEHSIEMBIE B
COBPEMEHHOM HCCIIeI0BATENbCKON AeSITENFHOCTH, B TOM YHCTIE, JUIS
MOJATOTOBKH MarucTepCKOM TUCCepTaIlii, B KOHKPETHBIX
SKOHOMMYECKUX paboTax (myOnukanusx), 6a30Bbie 3HAHUS B 00JIaCTH
yIpaBICHUS PUCKAMH U CTPAXOBaHMsI, YCBOCHHBIE B MIPOLIECCE U3YyUCHUS
JTAHHOTO Kypca;




Bnazets

— KYJIbTYPOU 3KOHOMHYECKOTO MBIIJICHUS;

— CIIOCOOHOCTBIO K aHATUTUYECKOMY BOCIPHUATHIO HAYUHBIX U
HY6HI/IL{I/ICTI/I‘-ICCKI/IX TCKCTOB, HABBIKAMH CaMOCTOSITEIbHOM
HCCIIEI0BATENILCKOM paboThI;

— HaBBIKaMH paboTHI ¢ MHPOPMAIMOHHBIMHA UCTOYHUKAMH, HAYYHOH
JUTEPATYPOI MO0 FKOHOMHUYECKOU poOIeMaTHKe;

[TK-2 ctocoOHOCTHI0 000CHOBBIBATH AKTYAIBHOCTh, TEOPETUYECKYIO U MMPAKTUICCKYIO
3HAYMMOCTh U30PAHHON TEMbI HAYYHOTO UCCIICIOBAHUS

3Hare

— aKTYyaJIbHOCTh U30paHHOM TEMBI HAYYHOTO MCCIICIOBAHMS,

— TEOPETUUYECKYIO U NMPAKTUYECKYIO 3HAUUMOCTh U30paHHOU TEMBI
Hay4yHOTO MCCIIeZIOBaHUS B 00JacTH yIIpaBiIeHUs] pUCKaMU U
CTPaxXOBaHMSI;

Ymets

— 000CHOBBIBATH aKTYAIbHOCTh, TEOPETHUECKYIO M TIPAKTUIECKYIO
3HAYMMOCTh U30PAHHON TEMbI HAYYHOTO UCCIICIOBAHNS,

— MPUMEHATH COBPEMEHHBIE METOIbI S)KOHOMUYECKOTO aHAaJIN3a,
COBPEMEHHBIE MPOTPAMMHBIE TTPOTYKTHI, TIO3BOJISIOIINE
MpoaHAMM3UPOBaTh YPPEKTUBHOCTH YIIPABICHUS PUCKAMHU U
CTpPaxOBaHMSI;

Bnazets

—HaBBIKAMU CaMOCTOSITEIILHON MCCIIeI0BATENbCKON PaOOTHI;
— METOJMKON ¥ METOJI0JIOTHEH HayIHBIX UCCIIeA0BaHM B chepe
YIpaBJICHHUS PUCKAMU U CTPAXOBAHMUS;

[TK-3 crmocoOHOCThIO MPOBOAUTE CAMOCTOSATEILHBIC HCCIICIOBAHUS B COOTBETCTBUU C
pa3paboTaHHOW MPOTPaMMOM

3HaTh

] OCHOBHBIE ONIPEACIICHUS U MMOHSATHUS, CBSI3aHHBIE C pa3pabOTKON
MIPOTrpaMMBbI UCCIIEI0OBAHHUS;

[] OCHOBHBIE METO/IbI UCCIIEIOBAHNM, HCIIOIb3YEMBIX B SKOHOMUKE;
[J OCHOBHBIE METO/IbI U TIPABUJIA MPOBEAEHHUS CAMOCTOSTEIbHBIX
UCCJIEJIOBaHUI B COOTBETCTBUU C pa3pabOTaHHON MPOrpaMMOii;

VYMeTh

] BBIAENATH OCHOBHBIE TAITbl UCCIICIOBAHMS,
[ pacnio3HaBath 3 dexTuBHOE pernenne ot HedPHEKTUBHOTO B
IpoIecce CAaMOCTOSTEILHOTO UCCIICIOBAHHUS;

[ OOBACHATD (BBISBJISITH  CTPOUTD) THITMYHBIC MOJETA SKOHOMHYECKUX

IMpoueCCoOB U HBHCHHﬁ;

[ mpUMEHSITh MOJYYSHHBIE 3HAHUS B TIPO(PECCHOHATBHON AESITEIbHOCTH,

HCIIOJIb30BAaTh UX HAa MCKJIUCHUIINIMHAPHOM YPOBHC,

U KOPPEKTHO BbIPAXKATb U Apr'yMCHTUPOBAHO 000CHOBBIBAThH ITOJIOKEHHS

HpeﬂMeTHOﬁ obnactu 3HaHUA,




Bnazets

[J NpakTU4YECKUMH HABBIKAMHU HCIIOJIB30BAHUS 3JIEMEHTOB
CaMOCTOSITEJIBHOIO HCCIIEN0OBAaHU HA JPYTUX AUCIUIUIMHAX, HA 3aHATUAX
B ayIUTOPUU U HA IIPAKTHUKE;

] cnocobaMu IEMOHCTpAIIK YMEHUS aHATM3UPOBATH CUTYALIUIO B
IIPOLECCE CAMOCTOATEIBHOTO UCCIIEI0BAHUS;

[J MeTolaMH POBEACHUST CAMOCTOSITEIBHOIO UCCIIENOBAHUS,

] HaBBIKAMH U METOUKAMHU 0000IIEHHsI Pe3yIbTATOB PHUHSITOTO B XOJ€E
CaMOCTOSITEJIBHOIO HCCIIEOBAHUS PEIICHHUS], SKCIIEPUMEHTAIBHO U
JEeATENbHOCTH;

] cnocobaMu OLIEHUBAHUS 3HAYUMOCTH M MTPAKTUYECKOH PUTOAHOCTH
IIOJIy4E€HHBIX PE3Yy/IbTATOB CAMOCTOSTENBHOTO UCCIEN0BAHNS;

[J BO3MOXHOCTBIO MEXAUCLUIIIMHAPHOIO IPUMEHEHHUsI PE3yJIbTaTOB
CaMOCTOSITENIBHOTO MCCIIENOBAHNS;

] mpodecCHOHANBHBIM SI3bIKOM IIPEAMETHON 00IacTH 3HAHUS;

] cnocobaMu COBEPIIEHCTBOBAHUS MPOGMECCUOHATBHBIX 3HAHUH U
YMEHMH MyTE€M HCII0JIb30BAHMSI BO3MOKHOCTEN HHPOPMAILIMOHHOM
Cpensl;

[1K-4 cniocoOHOCTHIO MPEACTABIATh PE3YIbTATH IPOBEIECHHOTO UCCIIEJOBAHUS HAYUHOMY
COOOIIECTBY B BUJIE CTAThH WM JOKJIA/a

3HaTh

[J OCHOBHBIE OTNPEAEIICHUs U OHSITHUs, CBA3aHHbIE C TPOBEAECHUEM
HAy4YHOTO MCCJIE0BaHUS;

[J OCHOBHBIE METO/Ibl UCCAEAOBAHUM, UCTIOJIb3YEMBIX B 3KOHOMUKE,

[J OCHOBHBIE METO/IbI U MPaBUja NPEACTABICHUS PE3YJIbTATOB
MIPOBEJIEHHOTO UCCJIeI0BaHUsI HAYYHOMY COOOIIECTBY B BUJIE CTATbU WIIH
JIOKJIaJa;

VYMeTh

[J BBIAESATb OCHOBHBIE 3JIEMEHTBI HAYYHOH CTaThbU WJIH OKJIAA,

[J IpUMEHSITh TIOJIyY€HHBIE B XO/I€ MMPOBEACHHOTO HAYYHOTO
UCCJIEJIOBAHUS PE3yAbTaThl B MPO(PECCHOHAIBHOM NeSTENIbHOCTH;
UCII0JIb30BaTh X HA MEXKIMCLUUILUIMHAPHOM YPOBHE;

[ mpuoOperath 3HaHUS B 0OJIACTH MPEACTABICHUS PE3yJIbTaTOB
IIPOBEJICHHOTO UCCIIEIOBAaHUS HAYYHOMY COOOIIECTBY B BUJIE CTaThU WU
JOKJIa/a;

- KOPPEKTHO BBIPAXKaTh U apTyMEHTUPOBAHO 0OOCHOBBIBATH MOJIOKEHUS
peIMETHOM 00IacTH 3HAHMUS;




Bnazets

[J NpaKTU4eCKUMH HaBBIKAMH UCIIOJIB30BAaHMsI 3JIEMEHTOB HAYYHOI'O
HCCIEA0BaHuUs Ha APYTrUX AUCLUIUIMHAX, HA 3aHATHUIX B AyAUTOPUU U Ha
IIPaKTHUKE;

] cnocobaMu TEMOHCTPALIUN YMEHUS aHATM3UPOBATh CUTYALHIO B XOJ€
HAy4YHOTO MCCIICIOBaHU;

[J MeToiaMH POBEAECHUSI HAYYHOIO UCCIEAOBAHUS,

] HaBbIKAMH U METOIUKAMHU 0000IIEHHsI Pe3yIbTATOB PEIICHHS,
IIPUHATOTO B PE3YJIbTATE HAYYHOTO MCCIIETOBAHNUS, YKCIIEPUMEHTAIILHON
JEeATENbHOCTH;

] cnocobaMu OLIEHUBAHUS 3HAYUMOCTH M MTPAKTUYECKOH PUTOAHOCTH
MIOJIY4EHHBIX B XOJI€ HAYYHOT'O MCCIIEOBAHUS PE3YJIbTATOB;

[J BO3MOXXHOCTBIO MEXAUCLUIUIMHAPHOIO MPUMEHEHUs PE3yNIbTaTOB
Hay4HOTO MCCIICOBAHNUS;

(] OCHOBHBIMH METOJIaMH MCCIICIOBAHUS B 00JACTH S5KOHOMHUKH,
MIPAaKTHYECKMMHU YMEHHUSIMU U HaBBIKAMM MX UCIIOJIb30BAHUS;

] mpodecCHOHANBHBIM SI3bIKOM MTPEAMETHOM 00JIaCTH 3HAHNUS,

] cnocobaMu COBEPIIEHCTBOBAHUS MPOGMECCUOHATBHBIX 3HAHUH U
YMEHMI MyTeM HCII0Ib30BaHUS BO3MOXKHOCTENH HHPOPMAITMOHHOMN
Cpensl;

[TK-6 criocoO6HOCTHIO OlIeHUBaTh YPPEKTUBHOCTH MPOEKTOB € y4eTOM (hakTopa

HEOTIPEIEIIEHHOCTH

3HaTh ) BUBI HEOMIPEIEICHHOCTH U PUCKA TP OLleHKe 3((HEKTUBHOCTU
MPOEKTA; METOIUKY y4eTa HEOTPEICICHHOCTH U PHCKA TIPH OIICHKE
3¢ (HEKTHUBHOCTH MPOEKTOB;

YmeThb [ oueHuBaTh 3P PeKTHBHOCTH MPOESKTOB ¢ y4eTOM (hakTopa
HEOTIPE/ICIICHHOCTH U PUCKA, BBIOMPATh U UCITIOJIb30BaTh KPUTEPUHU
3(PPEKTUBHOCTH MPOEKTOB B MPAKTHYECKON JICATEILHOCTH OpPraHU3aInii;

Brnanets (1 HaBbIKaMK UAeHTU(DUKAILMH (PAKTOPOB HEOIIPEICIICHHOCTH U PUCKOB

POEKTa; HaBbIKaMU pacyeTa rnokasaresiei 3h(pekTHBHOCTH TPOEKTOB C
y4eToM (aKkTOpPOB PUCKA U HEOIIPEIEICHHOCTH;

IIK-7 cnocoOHOCTRIO paBpa6aTbIBaTb CTPATCrun NMOBCACHNA SKOHOMHWYCCKHUX aIr€HTOB Ha

PAa3JIMIHBIX PbIHKAX

3HaTh

[J poJib B MECTO KOPIOPATUBHBIX ()MHAHCOB B CHCTEME COLUAJILHO -
SKOHOMHUYECKHX OTHOIICHUN U ((OPMUPOBAHHUH COITUATIBLHO
OPHEHTHPOBAHHON PHIHOYHON YKOHOMUKH,

[ COBpeMEeHHOE 3aKOHOAATEILCTBO, HOPMATUBHBIC aKThI 1
METOJIMYECKUE MaTepUaIIbl, peryaupyromue GuHAHCOBO-X035CTBEHHYIO
NesITeNIbHOCTh KOPIIOpaIuii (opraHu3amui);

[J OCHOBHBIE TIOHATHS O paboTe B Ka4eCTBE SKCIEPTA 1O BOMPOCAM
CTpaTeruu MOBEACHUSI SKOHOMHUECKHUX areHTOB Ha PhIHKAX;

[J MeToabl 1 METOAUKH SKCIIEPTHOTO UCCISAOBAHMS,




YMmeTn

] MpUMEHSTh MOJIyYeHHbIE 3HAHHS B TPO(PECCHOHATBHOM PEeIlEeHUH
(MHAHCOBBIX 3a/1a4 U MPOOIEeM KOPIIOpAIHH;

] oLleHHUBaTh PE3yJIBTATUBHOCTH ONIEPAIMOHHOH, (PMHAHCOBOH U
MHBECTULIMOHHOM JI€ATENbHOCTU KOpIIOpaluii (opraHu3anuil),
NEPCIIEKTUBBI Pa3BUTHUS U BOSMOXHbBIE MIOCIIEACTBHUS;

] OCYIIECTBIIATH aHAJU3 U Pa3padOTKy CTPATErny KOPIIOPALHU
(opranusanym) Ha OCHOBE COBPEMEHHBIX METOJIOB U NE€PEIOBBIX HAYUHBIX
JOCTH>KEHUH B 001aCTH (PMHAHCOB;

] onpenensiTb HanboIee ONTUMAIBHBIE [T PEHICHNUST KOHKPETHOU
3a/1la4yl COBPEMEHHBIE METObl M TEXHOJOTUU HAYYHOH KOMMYHUKALIUN
JUIS OLIEHKU PHIHKOB M NMPEANOYTEHUNH SIKOHOMUYECKUX areHTOB;

Bnazets

[J MeToIaMHu OIICHKHU U aHAJIN3a OCHOBHBIX (PMHAHCOBBIX HHCTPYMEHTOB,
HCIIOJIb3YEMBIX Ha POCCUICKOM U 3apyOEKHbIX (PMHAHCOBBIX PHIHKAX;
[ HaBbIKaMH Pa3pabOTKU WHBECTUIIMOHHBIX U CIIEKYISITHBHBIX
CTpaTeruii Ha (JOHIOBBIX U BAFOTHBIX PHIHKAX;

[J cocobaMu OIIEeHUBAHMS COCTOSTHUS PhIHKA, 11€1eCO00Pa3HOCTH U
MPAKTUIECKOW 3HAYMMOCTH BBISBIICHUS U OIICHKH CTPATET Uit
9KOHOMHYECKHX areHTOB;

[ mMpaKTUYECKUMU HaBBIKAMH OTICHKH PBIHKOB, POBEICHUS
KPUTHUYIECKOTO aHAIM3a COBPEMEHHOTO COCTOSTHUS SKOHOMUYIECKHIX
areHTOoB;

[J 000011IeH s pe3yIbTaTOB KPUTHYECKOTO aHAIN3a OLIEHKH PbIHKOB;
[ BO3MOXKHOCTBIO MEXIUCHUTITHHAPHOTO MPUMEHEHUS TIOJYYSHHBIX
PE3yJIbTATOB JJIsl UCCIICAOBAHMS CTPATETHH YIKOHOMUYECKHX arcHTOB;




4. CTpyKTypa, 00bEM M coiep:KaHNe TUCIUIITIUHBI (MOAYJIs1)
OOmast Tpy1I0€MKOCTh JUCHUIUIMHBI COCTABISET / 3a4€THBIX eIuHHI 252 akaj. 4acoB, B TOM

YHUCIIC:

— KOHTaKTHas pabota — 85,75 akaj. 4acos:
— aymuropHas — 81 akaj. 4acos;
— BHeayauTopHas — 4,75 akajl. yacoB

— camocTosTenbHas padora — 130,55 akan. wacos;
— MOJTOTOBKA K dK3aMeHy — 35,7 akaj. yaca

dopma aTTecTanum - 3a4eT, KypcoBas paboTa, SK3aMeH

AynuropHast g
o, | KOHTAKTHAs pabora E 5 dopma Tekyliero
S B
g B aKaj. Jacax 5] U KOHTPOJIS
Paznen/ Tema 3 (B akaz. 1acax) = . e Kon
g 3 © | camocTosITENBHO# | ycreBaeMoCTH U
JIACIUTUTAHBI 5 e = . | xoMmmereHIn
O 2 &5 paboThI MPOMEKYTOTHON
nab. | mpakT. | 33 aTTecTaLyH
Jlex. 5 e &
3aH. | 3aH. | O &
1. Paznen 1: Teopernueckue u
METOJONIOTHYECKAE  OCHOBBI
PHUCKOJIOTUU
11 Tema 1.1
CamocrosTenbHOe
Puckonoruss kak Hayka, o
U3y4YCHHE YYeOHOM
€c pomb B paABHTHH W Hay4YHOU CobecenoBanue
SKOHOMUYECKOH TEOpUH e )gi o TeCTHDOBAHHE > | OK-2, IIK-1,
Hu B3aHMOCBSI3b c PaTypeL. p > I1K-2, TIK-3,
3 2 10 Beimonnenue MpoBepKa
JPYTHMUA HayKaMH. [1K-4, TIK-6,
AQHATIMTHYECKUX | MHAWBUIYaIbHBIX
[Ipeamer u 00BEKT, LETH . . [K-7
3a/1aHuii (1o 3aJlaHuI
W 3aJaydl  PHUCKOJOTHUH. .
BBIOpaHHOM
AKCHOMBI M TIOCTYJIAThI
TEMaTHKE)
PHUCKOJIOTHH.
1.2 Tema 1.2.
Kateropuanpueiii ananus
prcka Kak siBneHus. Prck 1
Kak CIIyqaiiHOe u
CamocrosTenpHoe
3aKOHOMEpHOE SIBJICHUE, o
HU3ydeHHEe yueOHOMH
BEPOATHOCTD 1 W HAy4YHOH CobecenoBanue
BOIMOIKHOCTS. JITe }; bl TECTHPOBaHUE © | OK-2, TIK-1,
Heonpenenennocts  Kak PaTypEL. P ’ I1K-2, TIK-3,
4 6/21 110,15| BeimonueHue MpoBepKa
HCTOYHUK pucka. Teopust I1K-4, TIK-6,
AQHATIMTHYECKUX | MHAWBHIYaJIbHBIX
xaoca u TEOpHst . . [K-7
Sudpyprauuii s 3aiaHui (1o 3aJlaHuN
yp BBIOpaHHOM
WCCIIEIOBaHUH pHcKa.
TEMaTHKE)
Konnenmm pucka kak
TEOPETHUECKHIA u
METO/10JIOTMUECKUH
WCTOYHUK PHCKOJIOTHUH.
Hroro no pazaeny 7 821 120,15

2. Paszgen 2. Crpyktypa u

KIaccu(UKAUH
SKOHOMHYECKHX

pHUCKOB
CHCTEM.

Unentndukanms u onmcaHue

PHCKOB.
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CamocrosiTenbHOE
u3ydyeHue yueOHoi

. CobecenoBanue
2.1 Tema 2.1. Teopus U Hay4HOHU A ’
o TECTHPOBAHHUE,
BEpPOATHOCTEN u JIUTEPATYPBI. OK-2, TIK-1,
MpoBepKa
MaTeMaTHUeCcKas Brimonaenue IIK-2, T1K-3,
4 12/611 | 21 WH/IMBUTYaJIbHBIX
CTaTUCTHKA, CHHEKTHKA, pacdeTHo- % I1IK-4, TIK-6,
3aJaHHM, 3a0UTa
TEOpUsl WIP B OMKCAHUH aHAJIMTHYECKUX o IIK-7
HCKOB 3alaHuH KOHTPOTILHOH
p ‘ ’ pabotsr Ne 1
KOHTPOJIbHAS
pabota Ne 1
CaMOCTOsTEIIEHOE
M3y4dcHHE yUCOHOM
i e CobecenoBaHue,
2.2 Tema 2.2. Teopus U Hay4HOH
TECTHPOBAHUE,
xaoca u Teopus JIUTEPaTypBhl. OK-2, TIK-1,
N MpOBEpKa
oudypkanmii, HEYETKO- Brinonnenue IIK-2, TIK-3,
4 10/61 | 21 UHJUBUAYaTIbHBIX
MHO>KECTBEHHBIE pacdeTHo- " ITK-4, TIK-6,
3aJ[aHMM, 3a1UTa
Ol CaHUs B aHATTUTUYECKUX o [IK-7
HCCIIEOBAHUM PHCKA 3a7aHHAN KOHTPOIIbHON
p ’ ’ pabotbr Ne 2
KOHTPOJIbHAS
pabota No 2
HWroro no pazneny 8 22/121| 42
Hrtoro 3a cemectp 15 30/1411 (62,15 3a4ér
3. Pasmen 3. Merogsl u
METOJ0JIOTUsT OLIEHKH,
aHajmM3a u YIIpaBIICHHUS
PUCKOM B COBPEMEHHBIX
3.1 Tema 3.1
Hersurponuitnslit
MOJX0l B YIPaBJICHUH
pHUCKOM. Puck- CaMoCTOsATeIbHOE
MEHEPKMEHT. U3y4YCHHE YYeOHOM
N CobecenoBanue,
CoBpeMeHHas mapagurma U HaY4YHOH OK-2, TIK-1,
TECTHPOBAHHE,
PHUCK-MEHEPKMEHTA JIUTEPATYPBHI. [K-2, TIK-3,
N 3 621 | 14 MpoBepKa
opranmzanuii.  MeToabl Brinonaenue I1K-4, TTK-6,
WH/IMBU/TYaJIbHBIX
(¢buHAHCOBOrO aHanu3a B pacueTHo- sanaHmi IK-7
VIPaBJICHUA  PUCKAMHU. aHAJTUTHYCCKUX A
CucreMHbIi MOAXOd B 3aJlaHuiN
PHUCK-MEHEDKMEHTE.
PuckoBas curyauus B
OpraHu3aIKH, KapTa
3.2 Tema 3.2.
UccnenoBanme pucka Ha
OCHOBE METOJIOB TEOPUH
WTP, YYBCTBUTEILHOCTH 1 CaMOoCTOsATEIbHOE
aHajau3a CIICHAPHCB. H3y4deHre yaeOHOI
P ya YHE CobecenoBanue,
HUccnenoBanue pruckoB Ha Y HaY4YHOU OK-2, TIK-1,
TECTUPOBAHHE,
OCHOBE METOJIOB JiepeBa JIUTEPATYPHI. MK-2, TIK-3,
N o 3 6/41 | 20 MpOBEpKa
pelieHnii, aHalorTud | Brimonaenue I1K-4, TIK-6,
WH/IUBUTYaJIbHBIX
ONTUMU3ALUS BTOPUYHBIX pacdeTrHo- - IIK-7
PHCKOB. ITpumenenue aHATUTHYECKUX A
MaTeMaTH4YECKOro 3aJaHnAin
OXKHMIAHHUS u
CTaHJAPTHOTO
OTKIIOHCHMSI [JIS OLEHKHU
Hroro no paznemy 6 12/611 | 34

4. Paznen 4: KonnenryanbHble

poOJIeMbl OIIEHKH, aHajIH3a U

YIPaBIEHHs PUCKOM.
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CamocrosiTenbHOE
u3ydyeHue yueOHoi

4.1 Tema 4.1. TIpobaemsl N CobecenoBanue,
WCCIEZIOBAHUS pHCKa Ha 1 HaydHOH TECTHPOBAHUE
OCHOBE METOJIOB JATCPATYPEL. IpOBEpKa ’ OK-2, IIK-1,
JKCITEPTHBIX OHeHIf)K 3 6/41 18 Brmonnenne HH, I/I]I:I/I I;J'II:HI;IX 1IK-2, IK:3,
P ’ pacueTHo- FIHBHILY I1K-4, TIK-6,
HEYETKO- 3aJaHHM, 3a0UTa
aHAJTUTUYECKUX o [1K-7
MHOKECTBEHHBIX . KOHTPOJBHON
N 3aaHMIA,
OITUCaHUH. paboter Ne 3
KOHTPOJIbHAS
pabota Ne 3
4.2 Tema 4.2. Konnennus CaMOCTOATEIBHOE
OTPaHUYEHHOTO PHCKa H u3ydeHue yaeOHOI
meron VAR (Value-at- U HAYYHOU CTO6:IC/IeH(;B?{I;He’ OK-2, TIK-1,
Risk). VYnpasienue 3 6/411 | 16.4 JIUTEPATYpPHI. ecn (Efe al(a & I1IK-2, TIK-3,
PUCKOM  Ha  OCHOBE ' Beimonnenue POBEp ITK-4, TIK-6,
WHIUBUYATbHBIX
METOJIOB  CTPAaXOBaHW, pacdeTHo- . [K-7
3aaHHI
pe3epBUPOBAHUS, aHAJIMTHYECKUX
XEKUPOBAHHUSI. 3a7aHHAN
Wroro no pazgeny 6 12/81 | 34,4
Uroro 3a cemectp 12 24/1411| 68,4 9K3aMeH,Kp
OK-2,IIK-
130,5 3auer, kypcoas | 1,ITK-2,TTK-
Wrtoro no aucuuriinae 27 54/28U 5 pabora, oxsaven |3 TTK-4 TTK-
6,ITK-7
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5 O0pa3oBaTe/ibHbIE TEXHOJIOTUH

Jlnst peanu3anyy NpeayCMOTPEHHBIX BUIOB y4eOHOW paboThl B KauecTBe 0Opa3zoBa-
TEJNbHBIX TEXHOJIOTMH mnpenojaaBaeMoil aucuuminHbel b1.B.02 Puckonorus ucnosas3yrorcs
TPaJMLMOHHAS U MOTyJIbHO-KOMIIETEHTHOCTHAS! TEXHOJIOTUU.

[Ipu nepenaye HEOOXOAUMBIX TEOPETUUYECKUX 3HAHUM HCIOJIB3YIOTCS MYJIbTUMEINN-
HbIE CPEJICTBA U TEXHOJIOTHH.

Jli1 ycBO€HHUsI HABBIKOB 00pabOTKU aHATUTUYECKOM, TEOPETUUECKOM U METOINYECKON
nHbOpMAINY, MPOBEJACHUS AHATUTUYECKUX OIICHOK, MHTEPIPETAIlMH TOJTY4YEeHHBIX 3HAHHMA
MIPEyCMOTPEHO MPOBEACHUE 3aHATUI B KOMIBIOTEPHOM KJIACCE M MCIOJIb30BAaHME METOJIOB
IT: cmpaBouyno-mpaBoBeiXx cucteM «['apant», «KoHcymbTanT+», paboTa C 3JIEKTPOHHBIMH
tabmuamu MS Excel.

JUis  yCcBOEHHST TEOPETUYECKUX M METOJOJIOTMUECKUX HABBIKOB MCCIIEI0BAHUS
Pa3MMYHBIX IKOHOMHYECKHUX CHCTEM, OIICHKH CTPAaHOBBIX M PETHOHAIBHBIX TEHICHIUN
SKOHOMUYECKOTO  pPa3BUTUA  TNPEIyCMOTpeHa paboTa ¢  OnokamMu  oUIIMATBHOU
CTaTUCTUYECKOM nH(pOopMalLuy, cBoJaMU UH(OpMaluyu B UHPOPMAILTMOHHBIX OpTaJIax.

Jli1 ycBOGHMs HaBbIKa BJIAJICHUS] COBPEMEHHBIMH METOJAMH U METOI0JI0TEeH OLIEHKU
W aHaju3a TEeHJCHIIMH 3KOHOMHYECKOTO pa3BHUTHS, MPOLIECCOB U SABJIEHUII HA MaKpOYpOBHE,
ME€30YpOBHE U MUKPOYPOBHE HCIIOJIb3YETCS] IPUEM «MO3TOBOTO HITYPMay, HHIUBUAYAIBHOTO
u oOpatHoro. [lns  yaydmieHuss yCBOEHHsT  OOydamOIIMMUCSA  Haumbosiee  TPYIHO
BOCIIPUHIMAEMBIX pa3ZeliOB UCIHIUIMHBI TPETyCMOTPEHBI 3aHATHS, MPOBOIUMBIE B
WHTEPaKTHUBHBIX (hopMax.

Jlis  oBnajeHus HaBbIKAMU CaMOCTOSITENIBHOM paboThl, CaMOOpraHu3aluu U
OpraHu3allii  BBINOJIHEHMS TBOPYECKUX 3aJaHUil  MpPEeIyCMOTpeHa IOATOTOBKA K
MPAKTUYECKUM 3aHATHAM (OOCYKIEHUSM pPE3yJIbTaTOB HAydHOW MpOpabOTKH MaTepHaIOB
JUCUMIUIMHBL M MX TEOPETUYECKOM W MPAKTUYECKOM 3HAYMMOCTH), COOOIICHHUSM,
TECTHUPOBAHUIO, BBINOJIHEHUE IOMAIIHUX 33JaHUIl € HX TMOCIEOYIOIMM IpPeACTaBICHUEM
JOKJIaIoB,  HalMcaHUeM pedepaToB, MPEACTaBICHUEM KypcoBOM  paboTel Ha
00pa3zoBaTeIbHOM TOpTAJIE.

6 YueOHO-MeTOAMUYECKOE 0O0ecTIeYeHHe CAMOCTOSITe/IbHOI padoThl 00yYAKOIIHXCSI
[Ipencrasneno B npuioxeHuu 1.

7 OneHOYHbBIE CPeICTBA /1JIsl MPOBeIeHUsI POMEKYTOUYHON aTTecTaAlluN
[IpencraBneHsl B IPUIIOKEHUH 2.

8 VYueOHo-MeToAM4Yeckoe W uHGopManUOHHOe o0ecneyeHHe TUCHUILINHBI

a) OcHOBHAas JIMTEpaTypa:

Psrun, FO. U. Puckomorus B 2 4. Yacte 1: yueOHuk mns By3oB/ 1O. U. Psarum. -
Mockga : U3natensctBo FOpaiit, 2020. - 255 c. - (Bricmiee o6pazoBanue). - ISBN 978-5-534-
01680-2. - Teker : 3IEKTPOHHBIN /l ObC FOpaiir [caiiT]. -
URL: https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (mara oOpamieHus:
01.09.2020).

Psarun, 0. U. Puckonorus B 2 4. Yactp 2 : yuebHuk ans By3oB/ lO. U. Psarun. -
Mockga : UznatensctBo FOpaiit, 2020. - 275 c. - (Bricmee oo6pazoBanue). - ISBN 978-5-534-
01682-6. - Tekct : AIEKTPOHHBIN /l 9bC FOpaiit [caitT]. -
URL: https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/1 (mara oOpamieHus:
01.09.2020).

0) JlonoJiHuTE/IbHAS JIMTEpATypa:
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https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/1

BopoHnnosckuii, A.B. Onenka puckoB: y4eOHHMK ¥ TpPaKTHKyM sl BYy30B /
A. B. Boponnosckuii. - MockBa :  HM3ngarensctBo IOpaiit, 2020.- 179c.- (Beicuiee
oOpazoBanue). - ISBN 978-5-534-02411-1. - Tekcr : snextponssiii // ObC HOpaiir [caiit]. -
URL.: https://urait.ru/viewer/ocenka-riskov-452702#page/2 (nara obparienus: 01.09.2020).

Bsrkun, B. H. Puck-menemxment :  yueOnuk / B. H. Barkwn, B. A.T'amza,
®. B. MaeBckuii. - 2-¢ m3a., mepepad. u jgom. - Mocka : M3marensctBo IOpaiit, 2020. -
365 c. - (Bricuiee oopazosanme). - ISBN 978-5-9916-3502-8. - Tekcr : anexrponnstii / 9BC
IOpaiit [caiit]. - URL: https://urait.ru/viewer/risk-menedzhment-450164#page/2 (mara
obpamenus: 01.09.2020).

Kacpsinenko, T. I'. AHanu3 u olieHKa PUCKOB B OM3HECE : YUEOHUK U MPAKTUKYM [Tt
By3oB/ T.TI.Kacesnenko, I'. A. MaxoBukoBa. - 2-¢ wu3n., mepepab. m pgom. - Mocksa :
WznatenberBo KOpaiit, 2020. - 381 c. - (Beiciiee oopazosanue). - ISBN 978-5-534-00375-8. -
Tekcr : anexrponnsiii / DBC FOpaiit [caiit]. - URL: https://urait.ru/viewer/analiz-i-ocenka-
riskov-v-biznese-450126#page/2 (mata oopamienus: 01.09.2020).

VYrpaBneHue pucKkaMu W CTpaxoBaHUE [DJIEKTPOHHBIN pecypc]: ydueOHoe mocodue /
B.H. Hemres, C.I'. KypaBun, A.B. UBnes u ap.; MI'TY. — Maraurtoropck: MI'TY, 2016. — 1
AIIEKTPOH. OTIT. TIACK (CD-ROM). - Pesxxnm JIOCTYTIA:
https://magtu.informsystema.ru/uploader/fileUpload?name=2570.pdf&show=dcatalogues/1/1
130376/2570.pdf&view=true (mata oopamenus: 01.09.2020).

B) MeToauyecKkue yKazaHus:

Botuens, JI. M. Pucku npennpuHUMATEIBLCKOM NesTebHOCTH : pakTukyM / JI. M. Boryens, B. B.
Bukymunaa ; MI'TY. - Marautoropck : MI'TVY, 2019. - 1 snekrpon. ont. auck (CD-ROM). - 3ari. ¢ Turyi.
JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.
pdf&view=true (mara obpamenus: 01.09.2020). - MakpooObekT. - TeKCT : 3IeKTPOHHBINA. - CBeneHUA
noctymnssl Takke Ha CD-ROM.

r) [IlporpammHuoe odecnneuenue u urepHer-pecypcehi:

IIporpammHoe obecnieyenue

HanmeHnoBaHue .
1o Ne noroBopa Cpoxk neiCTBUS JTUIEH3UH
MS Windows 7
Professional(nn |1-1227-18 ot 08.10.2018 11.10.2021
s1 KJIACCOB)
MS Office 2007 |, 135 o 17.09.2007 BecCpOTHO
Professional
7Zip cB000IHO pactpocTpansemoe [10 06eccpoyHO
FAR Manager |cBo6oaHO pacnpocTtpansemoe [10 0eCCPOYHO

IIpodeccuonanbHbie 02361 JAHHBIX M HH(POPMAIMOHHBIE CIPABOYHbIE CHCTEMBI

HazBaHue Kypca Cchlaka

OnexkTpoHHass 0a3a mnepuoaMYecKuX u3gaHui East

View Information Services, OO0 «UBUC» https://alib.eastview.com/

Harmmonanbuasa MH(OPMAIIMOHHO-aHATUTUYECKAS
cucTteMa — Poccuiickuit HHJIIEKC HAy4YHOTO
uutupoBanus (PYTHILL)

URL:
https://elibrary.ru/project_risc.asp
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https://urait.ru/viewer/ocenka-riskov-452702#page/2
https://urait.ru/viewer/risk-menedzhment-450164#page/2
https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2
https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2
https://magtu.informsystema.ru/uploader/fileUpload?name=2570.pdf&show=dcatalogues/1/1130376/2570.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2570.pdf&show=dcatalogues/1/1130376/2570.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true

ITouckoBass cuctema Axagemus Google (Google

Scholar) URL.: https://scholar.google.ru/

WNudopmanmonnas cucrema - Equnoe okHO 1octymna K

URL.: http://window.edu.ru/
nHGOPMAIMOHHBIM pecypcam

Poccuiickas 'ocynapctBennas oubnmnoreka. Karanoru https:/fwww.rsl.ru/rul4readers/catalog

ues/
DnekrponHsie pecypebl oubmuotekun MI'TY um. I'.H.|http://magtu.ru:8085/marcweb2/Defaul
Hocoga t.asp

denepanbHbIA 00pa3zoBaTeNIbHBIN opTaI

~ |http://ecsocman.hse.ru/
OxouomMuka. Conuosiorust. MeHEKMEHT P

YHuBepcurerckas nH(popMaoHHast cucreMa

POCCUS https://uisrussia.msu.ru

MexyHapoaHas HayKOMeTpuieckasi pedepaTuBHasi U
MOJIHOTEKCTOBas 0a3a MaHHBIX Hayunbix wusganuii|http://webofscience.com
«Web of science»

MexnyHapoaHas pedepaTuBHas U IOJHOTEKCTOBAs

. http://scopus.com
cupaBoYHas 0a3a JaHHBIX HAYUHBIX M3IaHHH «SCOPUS»

MexayHapoaHass 0a3a IOJTHOTEKCTOBBIX JKYpHAJIOB

Springer Journals http://link.springer.com/

MexnyHapoaHas 0a3za CIpaBOYHBIX M3/IaHUM MO BCEM

. http://www.springer.com/referen
oTpacisM 3Hanui SpringerReference ttp:// springer.com/references

9 MarepuajibHO-TEXHHYECKOE o0ecnedyeHue TUCIMILIHHBI (MOIyJIs1)

MarepuanbHO-TeXHUYECKOE 0OecrieueHrne AUCITUTUITMHBI BKJIFOYACT:

Tun u Ha3Banue aynutopuu OCHalIEHUE ayIUTOPUHI

VYyeOHbIC ayAUTOpPUU UISI TIPOBEACHHS 3aHITHH JICKIIMOHHOTO THUNa MynbTHMEIUiHbBIC
CpelCcTBa XpaHEeHHU S, TIEpeIadul U MPeCTaBICHUs HHGOPMAITIH.

Y4yeOHbIC ayauTOpUM JJIsi TPOBEIACHUS TMPAKTHUYECKUX 3aHATHHA, TPYIIOBBIX U
WHIUBHUAYAIbHBIX KOHCYJIbTAIlMH, TEKYIIEr0 KOHTPOJI U MPOMEKYTOYHOW aTTeCTAIluu
MynbTUMEIMITHBIC CPEACTBA XPaHEHUS, TIEPEeIauu U MPeCTaBICHUS HH(OPMAITUH.

Kommuiekc TecToBBIX 3alaHWi AJI1 TPOBEACHHUSI TMPOMEXKYTOUHBIX W PYOSIKHBIX
KOHTPOJICH.

YyeOHbIC ayaUTOPUM I BBINIOJHEHUS KypCOBOTO NpoeKTHpoBaHus IlepcoHasibHBIC
KoMmmbloTepsl ¢ maketoMm MS Office, Beixogom B MHTEpHET M ¢ JOCTYIIOM B 3JIEKTPOHHYIO
MH(POPMAITMOHHO-00Pa30BaATEILHYIO CPEly YHUBEPCUTETA

[Tomemienus ans caMOCTOATENbHOM paboThl oOyuaromuxcs [lepconanbHble KOMIIBIOTEPHI
¢ maketom MS Office, BeixooM B IHTEpHET U ¢ AOCTYIIOM B 3JEKTPOHHYIO MH()OPMAIMOHHO-
00pa3oBaTeNbHYIO CPEely YHUBEPCUTETA

[lomemienus ans  XpaHeHUs M NPOPUIAKTHYECKOTO  OOCIYy)XKHUBaHHS — y4eOHOTO
obopynoBanus Ilkader 11 XpaHeHus y4eOHO-METOIUYECKOM JOKYMEHTAIMH, Y4eOHOro
o0opynoBaHus ¥ yueOHO-HAT I THBIX TOCOOUH.
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IIpuioxenue 1

6 YueOHO-MeTOqMYECKOE O0ecnedeHHe CAMOCTOATEILHOM padoThI CTYAeHTOB

[To mucuurummne B1.B.02 Puckonorust npenycMoTpeHa ayJUTOpHAas U BHEAyAUTOPHAast
camocCTosITeNIbHAs paboTa 00y4aroIuXCsl.

CamocrosiTenpHas padoTa CTYICHTOB IPEAIOIAaraeT MOATOTOBKY K 3aHATHSAM, pEIIeHUE
TUTIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUAX, HANKMCaHHE pedepaToB IO MPEICTABICHHBIM B
paboueii mporpamMme AUCIUILUIMHBI TEMaM, BBIIIOJHEHHE KOHTPOIBHBIX padot Ne 1, 2 u 3 (1o
BapuaHTaM), MOJATOTOBKY M BBIIIOJIHEHHE KypcoBOW paboTe (10 BBIOpaHHON TeMaTHKe
Hay4YHBIX MCCIEAOBAHUMN).

Pazgea 1: Teopernueckue 1 MeTOA0J10THYECKHE OCHOBbI PHCKOJIOT U

Tema 1.1. Puckonorus kak Hayka, €€ poJib B Pa3BUTUHM DKOHOMHUYECKON TEOPUH H
B3aMMOCBSI3b C APYTUMH Haykamu. [IpenMer u 0ObeKT, 1eNH U 3aa9i PUCKOJIOTUH. AKCHOMBI
Y TOCTYJIaThl PUCKOJIOTHH

Bonpocut 0na 006cyscoenun (Ha npakmuueckux 3aHAMUAX).

1 Puckosiorus u ee B3aMMOCBSI3b C IPYTUMU HayKaMH.

2 MeToNONOTHYECKHEe OCHOBBI PHUCKOJIOTHH: TIOJXOJBI, TapaJurMbl, TEOPHUH,
KOHIICTIIIH, METOJII U METO UK.

3 Ponb pucka B IpUHATUU pELIEHUH B cepe IKOHOMUKH.

4 OCHOBHBIC HAYYHO-TEOPETHIECKUE TTPEANIOCHUTKH PHUCKOJIOTHH.

5 Puck u prckoBasi cUTyarus.

6 AKCMOMBI PUCKOJIOTHH. AKCOMa BCEOXBATHOCTH U CYOBEKT PUCKA.

7 AXCHOMBI PUCKOJIOTUH. AKCHOMAa MPUEMIIEMOCTH U KaTErOPHU3alHs PUCKOB.

8 AKCHOMBI PUCKOJIOTUH. AKCHOMa HEMOBTOPSEMOCTH U TMOJI€ PUCKOB.

9 Tloctynatel pucKoJOruU. PUCK 1 HaTM4Ke CyObEeKTa, TPUHATHE PEIICHUS.

10 Iloctynmarbl puUCKOJOTHHM. PUCK W pemieHusi, ¢ MOMONIIBI0 KOTOPBIX CBSI3BIBACTCS
BpeMs.

11 IToctynaTer puckosiorun. Puck u nopeaenue cyobekra. [lotepu u ymiep0.

12 TTocTynaTel pUCKOJOTHH. PUCK 1 MEpBI pUCKa.

13 OcHOBHBIE 3Tanbl HAKOIUICHUS 3HAHUM U pa3BUTUS HAYKU O PUCKE.

14 Kak B HCTOPHUYECKOM PETPOCIEKTUBE U3MEHSIIUCH MPEIMET U 1€JIb PUCKOJIOTHH ?

15 Yto noHuMaeTcs o1 NPUOPUTETAMU U OPUEHTUPAMU B PUCKOJIOTUH?

Tecmoegvie 3a0anus.

1 Ykaxute HanboJiee CTPOroe NpeACcTaBIeHUE O PUCKE KAK SIBJICHUU:

a) curyauus, OOBEKTHBHO COJIEpKallas BBICOKYID BEPOSTHOCTh HEBO3MOXKHOCTH
JOCTH>KEHHS LEJIH;

0) Hamumuue (aKTOpPOB, MPU KOTOPHIX peE3yabTaThl JCHCTBUII HE SBISIOTCS
JETEPMUHUPOBAHHBIMH, a CTEIEHb BO3MOXHOTO BJIHMSHHUS 3TUX (DAaKTOPOB Ha PE3yiIbTaTh
HEU3BECTHA;

B) cieincTBue aelictBus (0e3lelCTBUSA), B pe3ylbTaTe Yero CYIIECTBYET pealibHas
BO3MOKHOCTb MOJIYUE€HHS HEOTIPEIEICHHBIX PE3YIbTATOB;

I) KaTeropus, OTpaXKawmlas BO3MOXXHOCTb JOCTIDKEHUS WU  IPEBBIIICHUS
(HeIOCTIDKEHHUS, HETMOJIHOTO  JIOCTIDKEHUS)  TOCTAaBJICHHBIX  Iefeil B YCIOBHUSAX
HEONPEJECIIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto moHUMAETCs MO aHAIN30M pUCKa:

a) CHCTeMaTu3allus MHOXECTBAa PHUCKOB HAa OCHOBAHHHM KaKUX-IHOO TPU3HAKOB U
KPUTEPUEB, TTO3BOJISIFOIINX 00BbETUHUTH MOJMHOKECTBA PUCKOB B OoJiee 00IIIHe OHATHS,

0) cucTeMaTHYeCKOe UCCIIeIOBAHUE CTETIEHH PUCKA KOHKPETHBIX 0OBEKTOB, MIPOIECCOB,
SIBJICHUH, IPOEKTOB;
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B) HayaJbHBIA 3Tall CUCTEMbl MEPONPUATUI 10 YIPABJIECHUIO PUCKAMM, COCTOSIIUI B
CHUCTEMATUYECKOM  BBIABJICHUU PUCKOB, XapaKTePHBIX JUISl  ONPEAEIEHHOTO0  BHJA
NESITEIbHOCTH, U OTIPEAETICHUH UX XapaKTEPUCTHUK;

I') HET IPABUJILHOTO OTBETA.

3 Yto moHuMaeTcs 1noj uACHTUGUKAIINEH prcKa:

a) HAYaJbHBIM ATall CUCTEMHBIX MEPONPUATUHI 0 YNPABICHUIO PUCKOM, OCHOBAaHHBIN
Ha CHCTEMaTHYECKOM BBISBIEHUM PHUCKOB OIPEAEICHHOTO BUAA JAESITEIBHOCTH U HX
XapaKTEePUCTHUK;

0) cucreMaTuyeckoe HaydHOE MCCJIEI0BAaHUE CTENEHU PUCKA, KOTOPOMY IOABEPKEHBI
KOHKpETHbIE OOBEKTHI, BUJIbI JESITEILHOCTH U IIPOEKTHI;

B) BEpHBI 00a OTBETA.

4 Ykaxxute BO3MOKHBIE ITOCJIEJCTBUS peaIn3alui pucKa:

a) OTpULIATEIIbHBIE;

0) MOJIO)KUTEIbHBIE;

B) KaK MOJIOKHUTENbHBIE, TaK U OTPULIATEIbHBIE;

') HET IPABUJILHOTO OTBETA.

5 Kak Ha3bIBaroTCs PUCKH, TPAKTUYECKH BCET/Ia HECYILHE MTOTEPH:

a) KPUTUYECKHUE;

0) CHeKyJIsATUBHBIE;

B) YHCTBHIE;

r') aMOMBAJICHTHBIE;

1) TUTIOTETHYECKUE;

€) HEeT MPaBWJIBHOTO OTBETA.

6 Kak Ha3bIBalOTCS PUCKH, KOTOPbIE MOT'YT HECTH KaK MOTEpPH, TaK U JAONOJHUTEIIbHBIE
JOXObI:

a) YHCTHIC;

0) KPUTHYECKHE;

B) CIIEKYJISITUBHBIC;

I') OTpaHUYEHHBIE;

1) TOITyCTUMBIC;

€) HeT NIPaBUJILHOIO OTBETA.

7 Kak Ha3bpIBarOTCs PUCKH, 00YCIOBIICHHBIE IEATEIBHOCTHIO CAMOTO MPEAIPUATHUS U €T0
KOHTaKTHOM ayJTMTOPUEH:

a) YHUCTHIC;

0) BHEIIIHHE,

B) BHYTPECHHHE;

I') JOIIyCTUMBIE;

1) OTpaHUYEHHBIE.

8 Kak Ha3pIBaroTCs pUCKH, B pe3yibTaTe peaju3alMd KOTOPBIX MPEANPUSTHIO TPO3UT
1OTEpPsl BEIPYUKH (MOTEPH MPEBBIIAIOT OKUAAEMYIO TPUOBLIIb):

a) OMyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTacTpo(uIecKue;

I') BEpHBI BCE OTBETHI.

Ilpumepnuvie unoueuoyanvnovie domauinue (meopuecxkue) 3aoanus (H/[3) — memol
peepamos:

1 Puckomnorus u ee B3aMMOCBSI3b C JPYTUMH HayKaMH.

2 Merononoruueckue OCHOBBI PUCKOJIOTMM: IOAXONbI, IapajurMbl, TEOPHH,
KOHLEIIUHU, METOAbI U METOIUKH.

3 Pouib pucka B IPUHATHN PEIICHUH B chepe IKOHOMHKH.

4 OCHOBHBIE HAYyYHO-TEOPETUYECKUE MPEATIOCHUIKH PUCKOJIOTHH.

5 Puck u puckoBas cUTyarusi.
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6 AKCHOMBI PUCKOJIOTHH.

7 IlocTynarsl pUCKOJIOTUU.

8 OcHOBHBIE ATAIbl HAKOIJIEHUS 3HAHUIM U Pa3BUTUS HAYKU O PHUCKE.

9 Kax B ucToprueckoi peTpoCcneKTUBE U3MEHSIIUCh IPEAMET U LENNb PUCKOJIOTHUN?

10 Yto noHuMaeTcs noj KpUTEpUsIMHU, IPUOPUTETAMU U OPUEHTUPAMU B PUCKOJIOTUN?

Tema 1.2. KareropuanbHblii aHaiu3 pUCKa Kak siBIeHUs. Puck kak ciydyaiiHoe u
3aKOHOMEPHOE SBJIEHUE, BEPOATHOCTbh M BO3MOKHOCTb. HeompeneneHHOCTh Kak HCTOYHMK
pucka. Teopust xaoca u Teopusi Oudpypkanuii B ucciegoBaHuu prucka. KoHnenumu prcka Kak
TEOPETUYECKUI U METON0JIOTNYECKUI HCTOYHUK PUCKOJIOTHH

3aoaua 1.
ABToMmaT, paboTaromuii Co CTaHAAPTHBIM OTKJIIOHEHHEM o = | T, ¢dacyer 4ail B mauku
co cpeaHuM BecoM ¢ = 100 r. B ciyuaiinoil BeI6opke 00beMOM N = 25 mayek cpeaHuil Bec

omHo#t mayku coctaBusi X = 101,5 r. OueHUTh PUCK PETYIMPOBKH aBTOMATa MPU CPEIHEH
JOBEPHUTEIBHOM BeposTHOCTH P = 95%.

3aoaua 2.

CraHoK, paboTalmuii CO CTaHAAPTHBIM OTKJIOHEeHHeM o = 0,5 MM, TpPOU3BOIUT
u3enus cpeaHe mmmHel o = 20 mm. B ciydaitHo# BRIOOpKE 00beMOM N = 16 m3genuii

CpeHsIs [UTHHA OHOTO M3enus coctaBmia X = 19,8 mm. OLeHUTh PUCK HACTPOWKH CTaHKa,
€CJIM JIOBEPUTEIIbHAS BEPOSTHOCTH cocTarisier P = 99%.

3aoaua 3.

[IpousBoauTenb U3ENUs YTBEPKAAET, YTO CPEIHUN BEC IIIUTKU U3ACTUS HE MEHEe «
= 50 r. Puck-odunep otodpan 10 mimutok u3aenws, BeC KOTOPHIX COCTABHII, COOTBETCTBEHHO,
49, 50, 51, 52, 48, 47, 49, 52, 48, 51 r. OueHUTb PUCK H3TOTOBJICHUS HW3ACIHS IO
3asBJICHHOMY oOpa3ily, €clii BeC IUIMTKM U3JIeNHUsl COOTBETCTBYET HOPMaIbHOMY
pacrpeieNieHnIo, a TOBEPUTEIIbHAs BEPOSITHOCTh cocTaBisieT P = 95%.

3aoaua 4.

[IpousBonuTens wu3Aenus YIBEpXKAAeT, 4YTO J0Js OpakOBaHHBIX H3ACIUI He
npeBocxoauT 1%. B cayuaitHoil BeiOOpke o6bemoM h = 100 okazanoch 2 OpakOBaHHBIX
nznenusi. OUeHUTh PUCK MOSBICHUS Opaka W3JeNus, el JOBEpUTENIbHAsS BEPOIATHOCTh P =
99%.

3aoaua 5.

HuBectuunonnsiii npoekt Ne 1 paccuutan Ha t, = 4 roja, QUcHepcHsl €KeroaHon

2 o
npuosLIH cocrasisier . = 15%. MuBecturimonustii npoekt Ne 2 paccuntad Ha t, = 3 roga
1 2 >

o 2
AUCIICpCHUA  CIKCTOIHOU HpI/I6LIJ'II/I COCTaBJICT S, = 20%. Hpez[nonaraeTc;I, qTo

pacmpezeneHle eKeroAHoW NPHOBLIM MOAYMHSACTCS 3aKOHY HOPMAJIBHOTO paclpeieeHus
ciyyaiiHol BesnnuuHbl. CpaBHMTb PUCKM HHBECTULMOHHBIX MpoekroB Ne 1 um 2 mnpu
JOBEpHUTENbHOM BeposTHOcTH P = 99%.

3aoaua 6.
ITo mepBoil TexHoJIOTMM JUIi MPOM3BOACTBA Kaxjaoro um3 n, = 10 usgenuit 6buI0
R 2 ~
3arpayeHo B cpeaHeM X1 = 30 cekyHn (BeiOopouHas aucniepcust S; = 1 cekynna). [1o Bropoit
TEXHOJIOTMU IJIsl MPOU3BOJACTBA KaXKIOro U3 N, = 16 u3menuil ObUIO 3aTpadeHO B CPEAHEM

v 2

X2 = 28 cexyHn (BblOOpouHas aucrepcuss S, = 2 cekyHObl). OueHuTh pHCK Ooiiee
MEJUIEHHOTO0 IPOM3BOJACTBO IO MEPBOM TEXHOJOTUH IO CPAaBHEHUIO CO BTOPOW TEXHOJIOTHEH
IIPU JIOBEPUTENIBbHOM BeposaTHOCTH P = 95%.

Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAMUAX).
1 Puck xak skoHOMHYECKasi KaTeropus. KareropuanbHbIil aHaTU3 prcKa.
2 CyIrHoCTh PUCKA KakK sSIBICHUS M KBATMMETPUUIECKHE XapaKTePUCTUKH PUCKA.
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3 Puck kak ciayyaitHOE ¥ 3aKOHOMEPHOE SIBJICHUE, BEPOSATHOCTh U BO3MOKHOCTb.

4 HeornpeneneHHOCTh KaK HCTOYHUK PHUCKa.

5 Teopwus xaoca u Teopust OudypKaryii B UCCIEAOBAHUN PHUCKA.

6 Konnenuuu pucka Kak TEOPETUYECKUM U METOJOJIOTUYE€CKIUI UCTOUHUK PUCKOJIOTHH.

7 BapuaHThl 5KOHOMHUYECKUX PEIICHUH, 0OPEMEHEHHBIX PUCKOM. AJIbTEPHATHBBI.

8 [IpyHIMIIBI CHCTEMHOTO aHaJIM3a PUCKa B CIIEKTPE SIKOHOMUYECKUX ITPOOIIEM.

9 KayecTBeHHBIN U KOJIMUECTBEHHBIN aHATIN3 PUCKA.

10 Ucnonp3oBanue Habopa rmokaszareieu sl KOJUYECTBEHHOM OLIEHKH PUCKa.

Tecmoevie 3a0anus.

1 B geM CymnHOCTh COIMATbHO-3KOHOMHYSCKON (DYHKIIMH PUCKA!

a) B MpoIllecce PHIHOYHOM JEATETbHOCTH PUCK U KOHKYPEHIIUS TO3BOJISIOT BBIJICIUTH
COIMaIbHBIC TPYMIBI 3PPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJACCaX, a B YKOHOMHUKE -
OTpaciu ACSITEIBHOCTH, B KOTOPBIX PUCK TIPUEMIIEM;

0) peanuzaiys pUCKa MOXKET 00€CTIeUUTh JOTIOJIHUTEIBHYIO 110 CPABHEHHIO C IIAHOBOM
MpHUOBLIb B Cay4ae OIaronpusTHOTO UCX0/a;

B) BEpHBI 00a OTBETA;

2 B 4yeM cyniHOCTbh KOMIIEHCUPYIOIIeH PyHKIINU pUCKa!

a) B TPOIECCe PHIHOYHOU IEATETHPHOCTH PUCK W KOHKYPEHITUS TO3BOJISIOT BBIJCIUTH
CoIMabHBIC TPYNIBI dPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJACCaX, a B DKOHOMHUKE -
OTpAaCI ACSITEIBHOCTH, B KOTOPBIX PUCK TIPHEMIIEM;

0) peanmm3anus pUCKAa MOXKET OOECIEUNTh TOTOJHUTEIBHBIE JIOXOJbl B CIIydae
OJIaroPUATHOTO MCXO/a;

3 B yem cocTouT 3amuTHas (PyHKIIUS pUcKa:

a) B OOBEKTMBHOW HEOOXOJUMOCTH 3aKOHOJATEIHHOTO 3aKPETUICHHUSI TIOHSTHS
«IPaBOMEPHOCTH PUCKa», IPABOBOTO PETYIUPOBAHUS CTPAXOBOM JESITENLHOCTH;

0) B TOM, 4TO IOpUAMYECKHE W (PU3NUYECKHE JIUIa BBIHYKIEHBI HCKaTh CPEJCTBA H
(hopMBI 3aIIUTHI OT HEKETATEILHOM peain3aluy pucKa;

B) 00a OTBETA BEPHHI;

4 B yeM MposBIISETCS CTUMYIUpPYOMas QyHKIUS pUCKa:

a) peaqu3alus PelIeHUH C HEeUCCIeTOBAaHHBIM WM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MIPUBOJIUTH K peaTnu3aluu 00bEKTOB WU ONEpaluii, KOTOPbIE OTHOCSTCS K aBaHTIOPHBIM;

0) B HCCIIEJOBaHUHM HCTOYHUKOB pPUCKA MPHU MPOCKTHUPOBAHHM OMNEpalUil U CUCTEM,
KOHCTPYHPOBAHUU CIIEHUATbHBIX YCTPOUCTB, onepauuid, GopM CAENOK, UCKIIOYAIOIMINX WU
CHIDKAIOIIUX BO3MOYKHBIE MOCIIEACTBHS PUCKA KaK OTPHUILIATEIHLHOTO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Yem usmMepsieTcs BeIMYUHA (CTENEHb) PUCKa!

a) CPEIHUM OKHUJIAEMBIM 3HAUYCHUEM;

0) U3MEHUMBOCTHIO BO3MOYKHOTO PE3yJbTaTa;

B) BEpHBI 00a OTBETA;

6 Uro moHuMaeTcs MoJ cUcTeMaTH3allMeil MHOKECTBa PUCKOB Ha OCHOBAaHUM KaKUX-
00 MPU3HAKOB U KPUTEPHEB, MO3BOJSIONIUX OObETUHUTH MOAMHOXKECTBA PUCKOB B OoJjee
oO111e NOHATHS:

a) UIeHTU(UKAIUS PUCKOB;

0) ympaBJieHHe pUCKAMU;

B) aHAJIN3 PUCKOB;

I') Kllaccu(UKaIUs pUCKOB;

7 YkaxxuTe OO HCTOUHUK PUCKOB:

a) HEOIPEIEIIEHHOCTb;

0) prCKOBasi CUTYyallUs;

B) (hakTOPBI pUCKa;

') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YKaxxuTe OCHOBHBIE TPYIIIbI MOJX0J0B K ONPEEICHUIO PUCKA B PUCKOJIOTHH:
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a) PUCK KaK MHCTPYMEHT IPUHATHS PELLICHUM;

0) puck Kak coObITHE;

B) PUCK Kak JEHCTBUE;

I') PUCK KaK rapameTp (pe3yJibTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILECTBJICHHUS I€ATEIbHOCTH;

€) DKJICKTUYECKUN TTOIXO/T;

) BEpHBI BCE OTBETHI.

Konmponvnas paboma Ne 1.

OrneHka ypoBHSI KalMTaJIN3alMi KOMIIAHUU U BBISIBJICHUU (PAKTOPOB PUCKA.

Ha ocHOBe wucmonb30BaHusi COBPEMEHHBIX METOJIOB (DMHAHCOBOTO W (PaKTOPHOTO
aHaJIM3a BBIIBUTH KIIIOUEBbIE (DAKTOPHI CTPATETMUECKOIO M TAaKTUYECKOTO PUCKA U OLIEHUTh
YpOBEHb KalUTAIW3allM{ [POMBIIIJICHHON KOMIAHUM IO T[OKa3aTell0 TeMIla pocTa

cOOCTBEHHOTO KamnuTajga KOMIIaHUU ( :

cobcms *

qcoﬁcma = P06 ' Ozcan ’ ann ’ dpeumf (l)
. preune
cobcme
cobcme (2)
1]
P05 — plmcm
pean (3)
0 _ Opeaﬂ
Ko @
M _ Ko6m
cobcme (5)
N preuug
peune II
pqucm (6)

rne P, - pentabenbHOcTh oOopota; O, - obopauuBaeMocTb Kamurana; M, — -

o

MYJIBTHIIIMKATOP KaIlluTala, d

peuns

- J0JIA OTYHMCIICHUM YHCTOM HpI/I6BIJ'II/I Ha pa3BUTUC

npoussojctea; IIp,,,, - PEMHBECTUPOBAaHHAS (KAalUTAIM3UPOBAHHAS) NPUOBLIL KOMIIAHUH,

pyo.; K

o - BBIpyYKa OT peanus3anuu, pyo.;

pean

cobcme

(cOOCTBEHHOTO U 3a€MHOT0), PYO.

K

06wy

- coOCTBeHHbIN KanuTai, pyo.; Ilp, . - 4dcTas NpuObUIb OpraHu3aluu, pyo.;

061].[35[ CyMMa KaluTajla OpraHu3anuu

Ucxonnas undopmarus sl pacueToB HpeacTaBieHa B Tabnuie | U XapakTepusyroT
COCTOSIHME aKTHUBOB W ITaCCMBOB KOMIIAaHWUHU MO cocTosiHuIo Ha koHer 2015 u 2016 rr. (1o
JAHHBIM OYXTaJITePCKOM OTYETHOCTH KOMITAHUN).
Tabmuma 1 — VcxomHble NaHHBIE IS OLIGHKHM (DMHAHCOBOTO COCTOSHUS IPOMBIIIICHHOM
KOMITaHUU 10 cocTosiHUIO Ha kKoHel 2015 u 2016 rr., MiH. pyo.

HaumenoBanue
roKaszarenei 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTHUBbI
1. HemarepuanpHble aKTHBbI 282 704 171 263
2. OCHOBHBIE CPEJICTBA 32108 39430 38022 40537
3. HezaBepliieHHOE CTPOUTENHCTBO 221 176 103 83
4. JloxoaHbIe BIOXKEHUS B 398 542 102 146
MaTepHaJIbHbIE IICHHOCTH
5. lonrocpoynslie (prHAHCOBBIE 610 388 404 363
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BJIOXKCHHUA

6. [Ipoune BHEOOOPOTHBIE AKTHBBI 49 80 34 72
HWroro no pazneny I 33668 41320 38836 41464
B T.4. HEXOJOBBIEC MaTePUAITbHBIE
HEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBbI
1. 3amacer: 21773 23078 23078 26006
) giﬁ?ﬁiﬁiﬁ?ﬁeﬁw 19383 20046 19023 21516
HpOM3BOJICTBE 314 368 892 917
- TOTOBasl MPOTYKIIHSI K TOBAPHI 2029 2618 3100 3499
FUTL TIpOAEsAH 15 12 32 34
- TOBaphbl OTTPYKCHHBIE 26 28 o7 33
- pacxojpl OyIyImHUX MEPUOI0B 5 5 4 P
- TPOYHE 3aIaCHI
2. HAC mo nproOpeTeHHBIM IIEHHOCTSIM 3179 3259 3620 3872
3. JlebuTopckas 3a10DKEHHOCTh
(TutaTexxu OoJree yeM depes 12 mecsen 1055 843 522 501
110CJI€ OTYETHOM JaThl)
B T.4. IOKYIATEJIA U 3aKa3YHKH — — — —
4. JleObuTopckas 3a10JDKEHHOCTh
(rutatexxu B TeueHue 12 MecsieB nocie 16377 18400 12484 14501
OTYETHOMU JIaThI)
B T.4. MIOKYIATEIN ¥ 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BBIIaHHBIE 883 946 760 502
6. [Ipourie neGUTOPHI 1063 1256 1022 1053
7. KparkocpouHsie (prHAHCOBBIC 4082 3892 1855 1995
BIIOYKCHHS
8. JlenexHbIe cpeacTBa 166 150 364 387
9. Ilpourie 060POTHBIC AKTHBBI — — — —
Hroro mo pazaeny 11 48578 51824 43705 48747
Htoro akTrBoB 82246 03144 82541 90211
KAIIUTAJI U PE3EPBbI
1. YcraBHbIN KanuTal 21750 21750 25550 25550
2. JIo0aBOYHBIN KaIMTAal 983 1050 1222 1309
3. Pe3epBHBIN KanmuTas 5834 5834 6699 6753
4. HepacnpeneneHHass npuObLIb 2866 7025 6975 10336
Wroro no pazpeny I11 31433 35659 40446 43948
JOJITOCPOYHBIE
OBA3ATEJIBCTBA
1. 3aliMbl M KpEAUTHI 14255 16810 10093 11092
2. IIpouune goArOCPOUHBIE 303 450 352 288
00s3aTeNbCTBA
Wroro no pazpeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJBCTBA
1. 3aliMbl M KpEAUTHI 21734 25629 18840 21045
2. Kpeautopckast 3a0J1KE€HHOCTb! 12937 12740 11187 12528
- TOCTaBUIUKH U MOAPSATINKA 11711 11375 10286 11509
- 33J0JDKEHHOCTb Iepea 389 376 333 377
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HEPCOHATIOM
- 3aJI0JDKCHHOCTb IIepej

roCy/IapCTBEHHBIMU 109 102 93 105
BHEOIOJUKETHBIMH (DOHTAMH 728 887 475 537
- 3aJI0JDKCHHOCTB IO HAJIOraM M
cbopam
3. ABaHCHI OJIyYCHHBIE 772 990 780 593

4. Tlpoune KpeIuTOpsl

5. 3a10JDKEHHOCTh TIepe
YUPCAUTCIIAMU IO BBIIJIATC JOXOJ0B

6. Jloxopl Oyymux nepruoion 812 866 843 717

7. Pe3epBbl NpEeACTOSIIIMX PacX0a0B - - - -

8. [Ipoune KpaTKOCPOUHbIE

00s13aTeNIbCTBA

HWroro no pazpeny V 36255 40225 31650 34883
Wroro naccuBoB 82246 93144 82541 90211
Bripyuka ot peanuzanuy npoyKIuu 41178 45633 40989 44878
UYwmcrasi mprObLTE KOMITAHUH 6835 9822 9118 8327
BenmumHa pemHBECTHPYEMOW YHCTOM 3465 3922 3198 3477
pUObLIH

[Ipoananu3upoBaTh MOJYYEHHBIE PE3YNbTATHI, CHETaTh HEOOXOJIMMBIE BBIBOJBI 00
YpOBHE KamuTalu3alMd KOMIAHWH, TEeMIIaX pOocTa COOCTBEHHOIO KaluTala KOMITaHWH,
KIIOYEeBBIX  (akTopax pucka. BpiiBUTH u3MeHeHUS B  (UHAHCOBOM  COCTOSTHUU
MPOMBIIIJIEHHON KOMIIaHWH, TPOU30LIEIINE B TeUeHne KajienaapHoro 2015 rona.

Pa3paboTaTh peKOMEHIAllMM TIO COBEPIICHCTBOBAHUIO (DMHAHCOBO-XO3IUCTBEHHOM
JEeSITeNIbHOCTH MPOMBIIIJIEHHOW KOMIAHUH U CHU)KEHUIO YPOBHS yIpo3 ee OM3HeCy.

Ilpumepnwie unousudyanvuvie (meopueckue) oomauwinue 3aoanusn (M/[3):

1 lHHOBaLIMOHHAs AEATENbHOCTh KaK HCTOYHUK PUCKOB.

2 KnaccuukanroHnHas cUCTeMa PUCKOB U €€ METOI0JIOTUYECKOE 3HAUCHHUE.

3 MHoroneTHue CTaTUCTHYECKHE HAOMIOJEHHS Kak OCHOBA  pacIpeleeHUs
BEPOSATHOCTH CTPAXOBBIX CIIYy4aeB U aKTyapHBIX pacueTOB.

4 AHanu3 BaJIIOTHBIX PHCKOB IIPU IPOBEJACHHM BHEIIHETOPrOBBIX M BAIIOTHBIX
KPEIUTHBIX OIlepalui..

5 AHanu3 BaTIOTHBIX PUCKOB MPHU MPOBEICHHUH Olepaiuii Ha (JOHIOBBIX U BAIIOTHBIX
OuprKax.

6 HeOmarompusatHas SKOHOMHMYECKass KOHBIOHKTypa U JENOBOM pHUCK: aHamu3 U
MIPOTrHO3UPOBAHUE.

7 3oHBI pucKka U OE3PUCKOBBIC 30HBI KaK KayeCTBEHHBIC XapAKTEPUCTUKH CTETEHU
(YpoBHSI) prCKa M METO/I0JIOTHUECKOE 3HaUeHHe KpuBoit JlopeHa.

8 Wnentudukanus pucka: pa3zpaboTka MepedHs BO3MOXKHBIX PHUCKOBBIX CHUTYalUH,
MIPOTHO3UPOBAHUE MTPUYUH U MOCIEICTBUN (IPU3HAKOB) MX BO3HUKHOBEHUS, KilaccupUKaIiu
U KPUTEPUU PUCKA.

9 Kommepueckuil  pHUCK  NPOM3BOJACTBEHHO-XO3SIMCTBEHHOH W (PUHAHCOBOI
NESTeNbHOCTH KaK pe3ylbTaT TMpOsBIEHUS (PAKTOPOB  BATIOTHBIX, MOJUTHYECKHUX,
MpeNPUHUMATENbCKUX, (PUHAHCOBBIX U UHBIX PUCKOB.

10 dopmupoBaHUEe KPUTEPUEB pHCKA I HACHTU(UKAIUUA PUCKOBON CUTYyallud H
KITACCU(UKAIIUU PUCKOB.

Pazngen 2: Crpykrypa m kjiaaccupuKaMU PHCKOB JIKOHOMHUYECKHMX CHCTEM.
NpenTnduxanus u onucaHue pucKoB.
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Tema 2.1. Teopusi BeposiTHOCTE W MaTeMaTU4yecKas CTaTUCTHUKA, CUHEKTUKA, TEOPHS
WTP B OIMCAHUU PUCKOB.

3aoaua Ne 1.
[IpoBoxsTCs MCHBITaHUS HOBOTO JiekapcTBa. B skcnepumenrte ywactsytor n, = 3000

MyX4uH U N, = 3500 xeHmuH. Y 50 myxuuH u 110 xeHmuH HaOmoparorcss nmoOOYHbIE
s dexTsl. OueHnTh HATMYUE pHCKa MOOOYHBIX F(H(HEKTOB MPEUMYIIECTBEHHO Y KEHIIUH 10
CpaBHEHHIO C MY)XYWHAMH TIPH JOBEPHUTEIBHOM BeposiTHOCTH P = 95%.

3aoaua Ne 2.

CTyneHTBl cIaBalil 5K3aMEHBI MO (U3MKE W MaTeMaTHKe, Pe3ylIbTaThl KOTOPBIX

npesicTaBiIeHbl B Tabauie 1.
Tabmuma 1 — Pe3ynbrarel 5x3aMeHOB N0 (U3HUKE U MaTEMAaTHKE

Pesynbratht PesynbTath 3x3aMeHa 1o pusuke
3K3aMeHa 1o
MaTeMaTuKe OTIMHHO Xopomuro YZIOBIL HEY]I.
OTJINYHO 20 17 12 6
XOpouIo 22 15 17 5
YAOBII. 21 19 20 13
HEYI. 9 8 7 18

WNnentuduumpoBaTh pUCK B3aUMOCBSI3U MEX]y pe3ylbTaTaMU IK3aMEHOB MO (U3UKE U
MaTeMaTuKe (JI0BepUTEIbHAsS BEPOATHOCTh P = 99%).

3aoaua Ne 3.

®upmMa MPOBOIUT aHAJIU3 OTKPHITHS HOBOI'O Mara3uHa Ui paciuupeHusi ouszHeca. B
cllydae OTKpBITUS KPYIMHOTO Mara3uHa IpH ONaronpusTHOM KOHBIOHKTYpE pBbIHKA
nporuo3upyercss npudbuth 600 MiH. pyO. / roa, mMpu HEOJArompHUsITHOW KOHBIOHKTYpE —
yobITok 400 MaH. py0. / Toa. B ciaydae OTKPBITHS CpeIHETO MarasuHa MpH OJarompusTHOU
KOHBIOHKTYpe ero mnpuObulb Hporuozupyercs Ha ypoBHe 300 muH. py0. / rox, mpu
HEOIaronpusTHON KOHBIOHKTYype pbhiHKAa — yObIToK 100 MiH. py0. / roa. Bo3mokHOCTh
ONaronpusATHON M HEOIAroNMPUATHON KOHBIOHKTYPHI phIHKA (PUpMa OIIEHUBAET OJMHAKOBO.

HccnenoBanus peiHKa dSKcrepToM oboiaercs ¢upme B 1 muH. pyo. Crnenuamuct
CUMUTAET, YTO C BEpOSATHOCTHIO 0,6 KOHBIOHKTYpa pbIHKA OKaxkeTcs OnaronpustHou. [Ipu sTom
MIPH TOJIOKUTEIBHOM 3aKJIFOUEHUU IKCIIEPTa KOHBIOHKTYPA PhIHKA OKaXeTcs OJaronpusTHON
muiib ¢ BepostHocThio 0,9. Ilpu ero orpuuarenbHOM 3aKIIOYEHHH KOHBIOHKTYpa pPhIHKA
MOXET OKa3aThCsl OJIaronpusTHOMN ¢ BeposATHOCTHIO 0,12.

Hcnonb30BaTh METOJ IepeBa pelieHui s MPOBEPKH ATHX BapuaHTOB. OLIEHUTh PUCK
bupMbl B ciyyae 3aka3a JIKCHEPTHOTO HCCleNoBaHMs pbIHKA. OICHUT PUCKHA BapUAHTOB
OTKPBITHS KPYITHOTO M CPEJHEro Mara3uHa. BBISIBUTH CTOMMOCTHYIO OLIEHKY HaWIYy4YIlero
BapUaHTa PEIICHUS.

3aoaua Ne 4.

Kommanust paccMaTpuBaeT BapuaHThl CTPOUTENHCTBA HOBOTO 3aBOJIA.

Bapuant A. Kanutanosnoxenuss K; = 700 mun. py0. B ycnoBusix cpennero crpoca Ha
IPOAYKLUIO IPOrHO3UpYeTcs rofgoBoit foxoq D, = 280 miH. py0. B TeueHHE NOCIEAYIOMIHX 5
ner (C BEPOSATHOCTBIO P, 0,8). B ycioBHSIX HHU3KOTO CHOpoca Ha MPOAYKLHUIO
HPOTHO3UPYETCS eXeroaHblid yosirok D, = 60 MiH. pyo0. (¢ BeposTHOCTEIO P, = 0,2).

Bapuant b. Kanuranosnoxenus K, = 300 mun. pyd. B ycnosusx cpeaero crpoca Ha
IPOAYKIUIO IPOrHO3UpyeTcs rofgosoit foxoq D, = 180 miH. py0. B TeueHHE NOCIEAYIOMUX 5
aer (¢ BeposaTHOCTBIO P, = 0,8). B ycmoBuAX HHU3KOrO cIpoca Ha IPOLYKIHUIO

HPOTHO3MPYETCS €KEroIHbIi yosITok D, = 55 MuH. py0. (¢ BeposTHOCTBIO P, = 0,2).
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Bapuant B. OTi0XHUTH CTPOUTENBCTBO HOBOTO 3aBOJa Ha OIUH IO JUIs
¢dbopmupoBaHus M 00paOOTKU JOTOJHUTENLHON HMH(MOPMAIMH, KOTOpask MOXET UMETh Kak
MIO3UTUBHBIN XapakTep (¢ BeposATHOCTHIO 0,7), TaKk U HEraTUBHBIN XapakTep (C BEPOATHOCTHIO
0,3). B cimydae mo3uTHBHOM MH(OpPMAIMKA MOKHO pealn30BaTh BapuaHThl A u b, mpu sTom
BEPOSITHOCTh CPEHETO M HU3KOI'O CIIPOCa Ha MPOAYKLHIO COCTaBUT, COOTBETCTBEHHO, 0,9 u
0,1. Jloxonapl Ha MOCIEAYIOIIME ToJa MPOrHO3MPYIOTCS Ha IpeKHEM YpoBHe. B ciyudae
HETraTUBHOW MH(OPMAIIUU KOMIIAHHSI OTKaKETCSI CTPOUTD 3aBO/I.

OueHUTh pUCKU CTPOUTENBCTBA 3aB0OJIa. Bee pacyeTsl Npou3BeCTH B TEKYILUX LIEHAX, HE
MIPUMEHSISI METOJIOB TUCKOHTUPOBAHHUS.

3aoaua Ne 5.

l'omoBoit crpoc Ha MPOAYKIHIO TpeAnpustus cocraBiaser D = 1500 wuzpenuid,
croumocTh nojauu 3akaza C, = 2000 pyO./3aka3, U3NEpKKM XpPAaHEHUS OIHON EAMHUIIBI

mygemus C, = 4500 py6./ron, Bpems npocraBku 6 cyrok (1 rox = 300 paGouux naHein).

Onpenenuts ONTHUMaJbHBIM pa3Mep 3akasza, W3JAEP’KKHU, YpOBEHb IOBTOPHOIO 3aKa3a Ha
OCHOBE MO/IEJIH YIPABJICHUS 3aracaMu.

Bonpocwt ona oocyyncoenun (na npakmuueckux 3aHAMUAX).

1 Kymynsimus puCKOB M WX BIWSHHE Ha TOATOTOBKY W TPHUHITHE YIPABICHUECCKHX
penieHui.

2 IIpousBoacTBEHHO-(MHAHCOBBIM  JEeBepUDK  Kak  (akTop,  OKas3bIBAIOUIUI
MYJIbTHIUTMKATUBHBIN A((DEKT Ha AESITEIBHOCTD MIPEANPUSTHM.

3 Mepa pucka kak HeoOXomumasi Uit (GOPMHUPOBAHUS AIBTEPHATHB OIICHKA PHCKA,
XapaKTepU3ylollas BO3MOXKHBIE TIOTEPU WJIM NPUOOpPETEeHHs] B  IPOU3BOJCTBEHHO-
X03sMCTBEHHOW MM (PMHAHCOBOH JCSITEIHHOCTH.

Tecmoesvie 3a0anus.

1 Kak Ha3bIBalOTCS PUCKH, B pe3yabTaTe peaju3alydd KOTOPHIX MPEINPUSTHIO TPO3UT
moTepst IpUOBLITH:

a) KaTacTpopUIECKue;

0) KPUTHYECKHE;

B) JIOTIYCTUMBIE;

T') BEpHBI BCE OTBETHI.

2 K kakoMmy BHAYy pHCKa OTHOCUTCS pa3pblB KOHTPaKTa H3-3a JIEHCTBUM BiacTeit
CTpaHbl, B KOTOPOIl HAXOIUTCS KOMITAHUSI-KOHTPAareHT:

a) S5KOHOMHYECKHIA;

0) mpeanpUHUMATEIbCKHIA;

B) MOJUTHYECKHUIA;

) opc-Maxop.

3 K kakoMy moJBHUIY SKOJOTHYECKOTO PUCKA MOXKHO OTHECTH BEPOSITHOCTh MOTEPb,
BBI3BAHHBIX CHEHU(PUKON KIMMATUYECKUX YCJIOBHM, a TaKkKe HAIMYHEeM IPUPOTHBIX
pecypcoB:

a) MPUPOJHO-KITUMATHUECKHUE PUCKH;

0) aHTPOIIOTE€HHBIE;

B) COIIMATILHBIE;

T') BEpHBI BCE OTBETHI.

4 K xakoMy MOJBUAY 3KOJOTMUECKOTO PUCKAa MOXHO OTHECTH BEPOSITHOCTH MOTEPH,
BBI3BAHHBIX TEXHOT€HHBIMH KaTacTpodamu:

a) aHTPOTIOT€HHBIE;

0) MPUPOTHO-KINMATUYECKUE;

B) COLIMAJIbHO-OBITOBBIE.

5 Kakoii u3 BUAOB NPOU3BOJCTBEHHOTO pHUCKA MPHUBOJUT K YBEIUYCHHIO YHUCIA
HEMpPEeIBUICHHBIX aBApUHHBIX CUTYaIIHiA:

a) UCIOJIb30BAHUE YCTAPEBILEro 000pyA0BaHUS;

0) HecTaObUILHOCTh KaueCTBA TOBAPOB U yCIYT;
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B) HEHAJEKHOCTh COCTABIISIOMINX TEXHOJIOTUIECKOTO MPOIECCa;;

') OTCYTCTBHUE PE3EPBOB.

6 Kakoii u3 BHJIOB HPOU3BOJCTBEHHOTO PUCKA MPUBOIUT K HU3KOH 3¢ddexkrnBHOCTH
MIPOU3BO/ICTBA 110 CPABHEHUIO C KOHKYPEHTAMU

a) HEHAJIS)KHOCTh COCTABJIAIONINX TEXHOJIOTHYECKOTO TPOIIecca;

0) HecTaOMILHOCTH KaueCTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

I') IOSIBJIEHHE HOBBIX TEXHOJIOTUN B OTPACIIH.

7 Kaxoif W3 BHIOB NMPOM3BOJCTBEHHOI'O PUCKA MPHUBOAMUT K YBEIMYCHHIO 3aTpaT Ha
PEMOHT M MOJICPHU3AINIO 000PYIOBAHHS:

a) UCMOJIb30BaHUE YCTAPEBIIEr0 000PY/I0BAHMS;

0) MmosiBJIEHHE HOBBIX TEXHOJIOTUI B OTPAciu;

B) OTCYTCTBHE PE3EPBOB;

') HECTAOUITLHOCTh KaueCTBa TOBAPOB U YCIIYT.

8 Kakoii 3 BUJIOB IPOM3BOJICTBEHHOTO PHCKA MPUBOJUT K HEBO3MOXXHOCTH MOKPBITHS
MTUKOBOTO CIIpOca:

a) UCTIOJIb30BaHUE YCTAPEBIIEr0 000PY/I0BAHMS;

0) BBISIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIu;

B) OTCYTCTBHE PE3EPBOB;

') HECTaOUITFHOCTH KaueCTBa TOBAPOB M YCIIYT.

9 Kakoii W3 BHIOB MNPOW3BOACTBEHHOTO pPHCKAa MPHUBOAUT K OTTOKY KIHUEHTOB W
po0ieMaM Co CIIPOCOM:

a) HEHaJEKHOCTh COCTABIISIIOIINX MPOU3BOICTBEHHOTO TpoIlecca;

0) MOSIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) HECTaOMJILHOCTh Ka4eCTBA TOBAPOB M YCIIYT;

T') HCTIOJIb30BAHKE YCTAPEBIIETO 000PYI0BAHUS.

10 Kakue u3 nepeyncieHHbIX PUCKOB OTHOCATCS K KOMMEPUYECKHUM !

a) PUCK, CBSI3aHHBII HEHCIIOJIHEHUEM CMEThl HHBECTULIMOHHOTO ITPOEKTA;

0) pHCK, CBSI3aHHBIN ¢ HEBO3MOKHOCTBIO MOKPBITHS MUKOBOTO CIpOCa Ha TOBAp;

B) PHCK, CBSI3aHHBIN C KOJIEOAHUSIMH MPOLIEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBIH C TPaHCIIOPTUPOBKON TOBapa.

Ilpumepnuie unousudyanvuvie (meopueckue) oomauwinue 3aoanusn (U/[3):

1 KoHuentyanbHble IPUHILIUIIBI PUCKOJIOTHH B SKOHOMHUKE U MPEIPUHUMATEIHCTBE.

2 Amnanu3 cHCTEMbI IOCTYJIaTOB M aKCHOM PHUCKOJIOTMH, HCCIEIOBAaHUE PHUCKA Kak
HKOHOMMYECKOI KaTeropuu.

3 HopwmanwsHoe pacmpenenenue (pacmpenenenue ['aycca) ciydailHON BENIWYMHBI Kak
MHCTPYMEHT OILIEHKU U aHallu3a PUCKOB.

4 OneHka pHucka Kak CHCTeMa KOJUYECTBEHHOTO M KayeCTBEHHOTO aHalli3a PHCKOB,
MaTeMaTH4ecKas OIEHKa MEpPhI M CTENIEHH PUCKa.

5 TloprdenbHble PUCKHA B YCIOBHUSAX CTPAaTErHUYECKOr0 M TAaKTUYECKOTO pa3MEIleHUS
aKTUBOB.

6 HccnenoBanue BOIPOCOB (OPMHUPOBAHUS MPEMUU 34 PUCK B  YCIOBHSX
MHBECTULIMOHHOM JIeITeIbHOCTH.

Tema 2.2. Teopus xaoca u Teopusi Onudypkanuii, MaTeMaTHY€CKHE METOJbI, HEYETKO-
MHO>KECTBEHHBIE OMTUCAHUS B UCCIIEIOBAHUHN PHUCKA.
Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAmMUAX).

1 Meron aHanoruM B OLEHKE M YIOPaBICHUUM PUCKOM U €ro MNPUMEHEHUE IS
pa3paboTKu ClieHapueB JEHCTBHIA.
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2 Meton aepeBa pelICHUH: olleHKa HanboJiee BEPOSITHBIX PE3YNbTATOB, MOCTPOCHUE
MIPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

3 Meron Monte-Kapino kak BapuaHT CTaTUCTUYECKUX HCIBITAHUW B OLIEHKE U
YIPaBJICHUM PUCKOM B Hau0oJIee CI0XKHBIX Ul IPOTHO3UPOBAHUS PACUETAX.

4 MeTtop! TOPTQOIHO B UCCIEIOBAHUHN PUCKOB: METO 16 IOPT(HETBHOIN TEOPUH, TEOPUHU
CIIydaiiHbIX OJIy’KJaHUM, TEOPUU KAlUTAJIbHBIX AKTHBOB.

5 MonennpoBaHue pUCKOB B IIPOTHO3HBIX U MPOEKTHBIX pacyeTax.

6 Oco0eHHOCTH MACHTU(DHUKAIIMY U aHATN3a HAYYHO-TEXHHUECKUX PHCKOB.

7 deHOMEH HEOIpeNeNeHHOCTH KaK MCTOYHMKA PUCKA, HEMOJHOTHI WJIM HETOYHOCTH
nH(pOpMAINK, HEBO3MOYKHOCTH TOJIHOTO U HCYEPIIBIBAIOIIETO aHAIIN3a BCeX (PaKTOPOB PHCKA.

Konmponvnas paboma Ne 2.

dopmMmHpoBaHUE U BHIOOP BAPUAHTOB CTpATEruu (PUHAHCHPOBAHUS COBITA KOMITAHUH TIO
KpUTEPUSIM pHUCKA.

KoMmnanusi ucnosib3yer HECKOJbKO KaHajloB cObITa MPOIYKIHMH IMPOMBIIUIEHHON
KOMITaHUU OIPEEIEHHOr0 acCOpTMMEHTa Ha BHYTpEeHHEeM pblHKe. Ha ocHoBe aHanmsa
MapKETHUHTOBBIX UCCIIEOBAaHUM PhIHKA OBIIIM 000OIIEHBI CIEAYIOIINE CBEICHUS:

- MPOTHO3HBIN TOJJOBOM 00beM COBITA MPOAYKIIUMU C TaPAHTUPOBAHHBIM, YCTONUYUBBIM

ypoBHEM cObITa Ha psA JeT (C HU3KOW 3aBUCUMOCTBIO OT PE3KHX HU3MEHEHHH
PBIHOYHOM KOHBIOHKTYpBI) W, ;

- MPOTHO3HBIN TOJJOBOK 00bEM CObITA MPOAYKIUHU C YCTOMYMBBIM YPOBHEM COBITA Ha
OnmuKalui rod, He Ha JJIUTENbHBIM CPOK (CpedHsisi 3aBUCUMOCTb OT M3MEHEHHH
KOHBIOHKTYpBI pbIHKa) W, ;

- TPOTHO3HBIK TOJOBOM 00BEM CcOBITA TPOAYKIIHH, OOECIEYMBACMBINH TOJBHKO
pa30BbIMHM TOCTaBKaMU (BBICOKAsl 3aBUCUMOCTb OT HM3MEHEHHH KOHBIOHKTYpBI
pbiaka) W, ;

- MPOTHO3HBIN TOJ0BOM 00BEM cOBITa MPOAYKIMH, MOKYNATeNlb HA KOTOPYIO CTPOTrO
He ompeneieH (a0CONIOTHAs 3aBUCUMOCTh OT M3MEHEHHH KOHBIOHKTYPBHI PBHIHKA)
W,.

Takum 00pa3om, oOmUKA TPOTHO3HBIM TOJOBOM 00BEM cObITa OmpeaeIeHHOMN
MPOJYKIIMM PACcCCMATPUBAEMOI0 NPEINpPUATHS, OCHOBAHHBIM Ha MApKETMHITOBOM aHAJIM3€
KOHBIOHKTYPBI pblHKa, coctapiger XW, =W, +W, +W, +W,.

B pamkax MapKeTHHIOBBIX HCCJIEIOBAaHUN TakKKe OIPEICIICHbl YEThIpE CTPAaTEeruu
MIPOM3BOJICTBA M PEAM3aIMH TOH K€ MPOAYKIIUU B YCIOBUSIX MPEAIPUATHS:

- cTparerus cOblTa S, IpeAnojaracT MPOMU3BOACTBO U Ppealu3alMI0 HPOIyKIUH

rOA0BBIM 00BEMOM MJIH. pyOIeit;

- cTparerus cObITa S, MpPEANoJaraeT MPOM3BOACTBO M PEAIU3ALMIO MPOIYKIUH
rOJ0BBIM 00BEMOM MJIH. pyOIeit;

- crparerusi cObITa S, MpearonaraeT MPOU3BOJACTBO U PEATH3AMI0 IPOIYKIHU
r'0JIOBBIM 00BEMOM MJIH. pyOneii;

- cTparerus cObITa S, MpEANoJaraeT MPOM3BOACTBO M PEAIU3ALMI0 MPOIYKIUH
r'OJIOBBIM 00BEMOM MJIH. pyOuieit.

Bce HeoOxomumble nanubie o Becem W, u S, npejcraBieHbl HIKe, B TabJHUIaX, 110

BapuanTam NeNe 1 — 5. Mcnonp3ys METO/Ibl TEOPHU UTP, PE3YIBTAThl PACUETOB 10 KPUTEPUIM

Banbna, CoBumxa u ['ypBuma, oOocHOBaTh BBIOOp cTpareruu (UHAHCHpPOBAaHUS cObITaA
KOMIIaHWU B 33/1aBAEMbIX YCIOBHAX KOHBIOHKTYPbI PbIHKA.

BAPUAHT -1
O6beM [Tporuo3Has BanoBas NpHObLIL
IIPOU3BOJCTBA IPOAYKLIUU B 3aBUCHMOCTH OT KOHBIOHKTYpPBI pbiKa XW; , MiH. py0.

26




S, , MIH. py0. 4000 6000 10000 13000
S, 5000 1620 2252 2252 2252
S, 8000 — 2498 1767 2967 2967
S, 11000 — 4025 -1083 3115 3844
S, 13000 — 7383 -3430 1683 5107
BAPUAHT -2
O6beMm [Iporuo3Has BasoBas mpuObLIb
IIPOM3BOJICTBA IPOAYKIUU B 3aBUCHMOCTH OT KOHBIOHKTYpPBI pbika XW; , MiH. py0.
Si, MIH. pyo. 4000 6000 10000 13000
S, 4000 1785 1854 1854 1854
S, 7000 — 1444 2270 2940 2940
S, 10000 — 3265 -883 3652 3652
S, 13000 — 7383 -3430 1683 5107
BAPUAHT -3
O6bem [Iporro3Has BanoBasi mpuOBLIL
MIPOM3BOICTBA TTPOTYKITUN B 3aBMCHUMOCTH OT KOHBIOHKTYPHI pbiika W, , MitH. pyo.
Si, M. pyb. 4000 6000 10000 13000
S, 3000 1280 1280 1280 1280
S, 6000 —1041 2775 2775 2775
S, 11000 — 4025 -1083 3115 3844
S, 13000 — 7383 -3430 1683 5107
BAPUAHT -4
O6Bem [IporHo3Has BajoBast MpUObLIb
MIPOM3BOICTBA TIPOIYKITUN B 3aBUCHMOCTH OT KOHBIOHKTYpPBI pbiHKa XW; , MiH. py0.
S;, MIH. pyO. 4000 6000 10000 13000
S, 3000 1280 1280 1280 1280
S, 7000 — 1444 2270 2940 2940
S, 10000 — 3265 -883 3652 3652
S, 13000 — 7383 -3430 1683 5107
BAPUAHT -5
O6Bem [Iporuo3nas BanoBasi IpUOBLIb
MIPOU3BOJICTBA MPOTYKIIUU B 3aBUCHMOCTH OT KOHBIOHKTYPBI pbiHKa XW; , MiH. py0.
Si, MIH. pyb. 4000 6000 10000 13000
S, 5000 1620 2252 2252 2252
S, 8000 — 2498 1767 2967 2967
S, 10000 — 3265 -883 3652 3652
S, 13000 — 7383 -3430 1683 5107
Tecmoegvle 3a0anus.

1 Kak Ha3bpIBalOTCs PUCKH, B PE3YJbTATE peaU3alluu
noTepsi NpUOBLIH:

KOTOPBIX MPCANIPUATUIO TPO3UT
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a) KaTacTpouuecKue;

0) KpUTUYECKHE;

B) JIOITYCTUMBIE;

I') BEpHBI BCE OTBETHI.

2 K kakoMmy BHJYy pHCKa OTHOCHUTCS Da3pblB KOHTpAaKTa W3-3a JEHCTBHI BIacTei
CTpaHbl, B KOTOPOI HAXOUTCS KOMIIAHUSI-KOHTPAreHT:

a) SKOHOMHYECKHI;

0) npeanpUHUMATEIbCKUIM;

B) MOJUTHUYECKHUIA;

r) Gopc-mMaxop.

3 K xaxoMmy moaBuay SKOJIOTHYECKOTO PHCKAa MOKHO OTHECTH BEPOSITHOCTH IMOTEPb,
BBI3BAaHHBIX CIEIU(PHUKON KIUMATUYECKUX YCIOBHH, a TakkKe HAIMYAEM MPUPOIHBIX
pecypcoB:

a) IPUPOJHO-KIMMATHUECKHUE PUCKH;

0) aHTPOIOT€HHBIE;

B) COLIMAJIbHBIE;

T') BEpHBI BCE OTBETHI.

4 K kakoMy MHOJBH]lY KOJIOTMYECKOTO PHUCKA MOYKHO OTHECTH BEpPOSITHOCTH MOTEPH,
BBI3BaHHBIX TEXHOTEHHBIMH KaTacTpo(aMu:

a) aHTPOTIOT€HHBIE;

0) MpUPOAHO-KIUMATUYECKHE;

B) COLIMAJIbHO-OBITOBBIE.

5 Kakoii u3 BUAOB NPOM3BOJCTBEHHOIO pHUCKAa MPUBOIAUT K YBEIUYECHUIO YHCIIA
HENPEIBUICHHBIX aBAPUMHBIX CUTYaIIHIA:

a) UCTOJIb30BaHUE YCTAPEBIIEro 000PY/I0BAHMS;

0) HeCTaOMIILHOCTH KaueCTBa TOBAPOB M YCIIYT;

B) HEHA/IEKHOCTh COCTABIISAIOLINX TEXHOJIOTMUECKOT0 MpoIlecca;;

T') OTCYTCTBHE PE3EPBOB.

6 Kakoil u3 BHJOB NMPOU3BOJCTBEHHOIO0 PHUCKAa MPUBOAUT K HU3KOU 3((EeKTHBHOCTU
IIPOM3BOJICTBA 10 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHaJIS)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MPOLIecca;

0) HeCTaOMILHOCThH KaueCTBa TOBAPOB M YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

I') IOSIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH.

7 Kakoif U3 BHJIOB MPOM3BOJCTBEHHOTO PHCKAa MPUBOAUT K YBEJIMUYEHHUIO 3aTpaT Ha
PEMOHT U MOJICPHHU3AINIO 000PYI0BaHUS:

a) MCIIOJIb30BAHHUE YCTAPEBIIET0 000PYAOBAHNUS,

0) MosIBJICHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

I') HeCTaOUIIFHOCTh KauecTBa TOBAPOB U YCIYT.

8 Kakoil 13 BUJIOB POU3BOJICTBEHHOIO pUCKa MPUBOAUT K HEBO3MOXKHOCTU TMOKPBITUS
IIMKOBOTO CIpoca:

a) UCIOJIb30BAHNE YCTAPEBILEro 000PYyA0BaHUS;

0) BBISIBIICHHE HOBBIX TEXHOJIOTH B OTpaciH;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMIIBHOCTh KauecTBa TOBAPOB U YCIIYT.

9 Kakoif u3 BHMJOB MNPOU3BOACTBEHHOTO pPHCKAa MPHUBOJAUT K OTTOKY KIHEHTOB U
npobiemMam co CIpocoM:

a) HEHaJE)KHOCTh COCTABJISIFOIINX POU3BOICTBEHHOTO TPOIIECCa;

0) NosIBIICHHE HOBBIX TEXHOJIOTHIA B OTpACIIH;

B) HECTAOMIILHOCTh KauyeCTBA TOBAPOB U YCIYT;

I') UCTIOJIb30BAHUE YCTAPEBIIETO 000PYIOBAHMUS.
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10 Kakue u3 nepevnciaeHHbIX PUCKOB OTHOCSTCS K KOMMEPYECKUM:

a) PUCK, CBSI3aHHBII HENCIIOJIHEHUEM CMEThl MHBECTULIMOHHOTO IIPOEKTA;

0) puCK, CBSI3aHHBII C HEBO3MOYKHOCTBIO MOKPBITHSI ITMKOBOTO CIIPOCa HA TOBAp;

B) PHCK, CBSI3aHHBIN C KOJIEOAaHUSIMU IPOLIEHTHBIX CTaBOK;

I') PUCK, CBSI3aHHBIN C TPaHCIIOPTUPOBKON TOBapa.

Ilpumepnuie unoueudyanvuuvle (meopueckue) oomauinue 3aoanusn (M/13):

1 HccnemoBaHwe peruoHaIbHBIX PHUCKOB B YCIOBHSX (HOPMHUPOBaHHS HAydHO-
IIPOU3BOJICTBEHHBIX KJIACTEPOB.

2 PelTuHr kak cnoco0 KauyeCTBEHHON OIIEHKM PHUCKOB Ha OCHOBE (opManu3aluu
SKCHEPTHBIX METO/I0B: PAaHKUPOBAHUE PUCKOB.

3 PuckoBas cuTyauuss Kak codeTaHue (PAKTOpPOB, OINPEAETSAIOUINX COCTOSIHUE
HCCIIETyeMOro 00beKTa U BIOOp KPUTEPUEB PHUCKA.

4 CreneHb pHcKa Kak I0Ka3aTelb, KOJMUYECTBEHHAs XapaKTEepUCTUKA HEOIaronpusaTHOM
JUHAMMKY YIIPABJIIEMOI0 IIpollecca U HEraTUBHBIX PE3YJIbTATOB ACSTEIbHOCTH.

Pa3znen 3: Meroabl 1 METOA0JIOTHSI OLEHKH, aHAJIU3a U YNPABJEHUS PUCKOM B
COBPEMCHHBIX OPraHu3alusax

Tema 3.1. HersHTponwuiiHbIi NOAXOJX B YIPABIECHUHW PHUCKOM. PHCK-MEHEIKMEHT.
CoBpemeHHas mapaJurmMa puck-MeHePKMEeHTa opranu3anuil. MeTo sl GMHAHCOBOTO aHaIN3a
B yInpaBiieHHH puckaMu. CHCTEMHBIN MOJIXOJ B PUCK-MEHEKMEHTe. PuckoBas cuTyanus B
OpraHM3aly, KapTa pUCKOB.

3aoaua Ne 1.

[IpousBoauTens W NOTpPeOMTENb JOTOBOPUIMCH O  CIEIYIOUIMX CTaHJapTax
nocrasiasiemoro magenus: AQL = 0,05; LTPD = 0,25; « =0,15; f =0,03. Eciu B BeIOOpKE

n = 15 uzgenuii okaxxercs OoJiee ABYX W3JEIHM, HE COOTBETCTBYIOIINX CTaHIApTaM, TO BCA
naptust Opakyercsi. OIEHHTh PHUCK HECOOTBETCTBHSI TNPUBEACHHON CXEMBbl 3asBICHHBIM
napameTpam.

3aoaua Ne 2.

@yHKIUA crpoca HEKOTOPOro ToBapa D(P): 60+4P, —3P, +0,5Y . Ompenenurs

3JIACTUYHOCTh  CIIpoca OT COOCTBEHHOM LieHbl IpousBojauTens E,, mNepexkpecTHbIH
K03()(UIMEHT IaCTUYHOCTU cipoca E,, amacTMYHOCTB crpoca OT JoXoja MoTpeduTenci
E, mpu ornmyckHoii nene toBapa P, = 600 py0., ueHe anprepHatuBHoro tosapa P, = 500

py0. u moxoze motpedutenein Y = 70000 py6. YcTaHOBUTH, Kak BEIET CeOsl CIIPOC C POCTOM
J0X0JI0B NOTPEeOUTEEH.

3aoaua Ne 3.

IIo cocrosHHI0O Ha KOHElL (PMHAHCOBOrO TIoAa BHEOOOPOTHBIE AKTHBBI KOMIIAHUH
coctapuu 875 220 800 py6., obopoTtHbie akTuBbl — 177 604 800 py0., KpaTKOCpOUYHBIE
oOs3arenbeTBa — 103 679 800 py6. OO6beM mpojax 3a OTYUETHBIM mepuoj coctaBun 1 437
740 500 py6. Omnpenenuts Kod3pduumeHT o060payMBa€MOCTH AaKTMBOB M OLCHUTh
(UHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 4.

ITo cocrosiHMIO Ha KOHEI (PMHAHCOBOTO T'0Ja MPOU3BOJICTBEHHBIE 3arachl KOMIAHUU
cocraBmm 115478 900 py6., odbem paeburopckoit 3amomkeHHocTH — 46 383 400 pyo.,
nenexHas HanuyHocTh — 1 003 600 py6., kpaTkocpounble obs3arenscTBa — 48 055 100 py6.
O1eHUTh YpOBEHb TEKYILEH TUKBUIHOCTH U (PMHAHCOBOTO PUCKA KOMITAHHH.

3aoaua Ne 5.

[TocTostHHBIE 3aTpaThl KOMIAHUU cocTaBisAloT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. Lena peammzanuu npoxaykiuu (6e3 HIAC) — 2500 py6./en. Onpenenuthb
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KPUTHYECKYIO TOYKY IPOM3BOJCTBA M peainu3auuu NpoayKuuu. OLEHUTh YpOBEHb pHCKa
KOMIIaHWU TIPU YCIOBUH peanu3aiuu npoaykiuu B ooseme 85 000 ex. /rox.

Bonpocwl ona oocyycoenun (na npakmuyeckux 3aHAMUAX).

1 YnpaBneHue puckaMu Kak HOBasi 3KOHOMHYECKasl TUCIIUILINHA.

2 Pucku npeanpuHUMATENbCKON JIEATENIbHOCTH COBPEMEHHBIX OpraHu3aluil U Hux
BJIMSIHUE HA NIPUHSITHE PEILICHUN.

3 HeraHTponusi Kak XapakTepUCTHKAa M Mepa YIOPSJA0YEHHOCTH SKOHOMMUYECKUX
CHCTEM.

4 Poub ynpaBieHYECKOW JEATENIBHOCTU B peaM3allud HETIHTPONMMHOIO MOJAXoJa K
YIPaBIEHUIO PUCKaMH COBPEMEHHON OpraHU3aliH.

5 DHTpomnus Kak Mepa XaOTUYHOCTH, HEYNOPSA0YEHHOCTH SKOHOMHYECKON CUCTEMBI U
HE0OXO0IMMOCTD YIPABJICHUS PUCKAMH.

6 Puck-mMeHeKMEHT Kak (yHKIIMOHAIbHAsI 00J1aCTh COBPEMEHHON OpraHU3aliH.

7 Puck-MeHeKMEHTa KaK IOJCHCTEMa CTPAaTEerMYecKOro YIpPaBJICHUS B YCIOBUSAX
uuppooit skoHoMuku XXI Beka.

8 Metopl (prHAHCOBOTO aHaJIM3a B YIPABJIECHUU PUCKOM: MOKa3aTeId JIMKBUIHOCTH U
J1aTeKeCnOoCOOHOCTH.

9 Metoapl (MHAHCOBOrO aHajln3a B YNPABJIEHUU PUCKOM: IMOKa3aTenu (UHAHCOBOM
YCTOWYMBOCTH OpraHU3aIUu.

10. CoBpemeHHas mapaaurMa pUCK-MEHEPKMEHTa OpPraHM3alliy: HWHTETPUPOBAHHBIN
PUCK-MEHEIKMEHT.

11 CuctemHbIi TOAXO/T B pUCK-MEHEeKkMeHTe. KapTa prcKoB.

12 PuckoBas cutyarysi B opranuzaiuu: ee (akTopbl, apaMeTphl U XapaKTePUCTHUKH.

Tecmoesvie 3a0anus.

1 Yo sBsieTcss 0OBbEKTOM YIPABICHUS B PUCK-MEHEIPKMEHTE:

a) chenuaigpHas Tpylmna JOJeld, KOTopas IMOCPEACTBOM Ppa3IUYHBIX INPUEMOB U
Coco0OB YIPaBJIEHYECKOTO BO3/ICHCTBHS OCYILECTBIISIET YIPABICHUE PUCKAMU;

0) pHCK, PHCKOBBIC BIIOKEHMsI KalMTala W HKOHOMHMUYECKHE OTHOLICHUS MEXIY
XO3AHCTBYIOIIMMHU CyObEKTaMU;

B) BCE OTBETHI BEPHBI.

2 K xakoil rpynme METOJOB YIpaBJIEHUS PUCKaMU OTHOCHUTCS IPOrHO3UPOBAHME
BHEIIHENH 00CTaHOBKH:

a) METO/Ibl KOMIIEHCAIlUN PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/Ibl JIOKAJIM3AL[M1 PUCKOB;

I') METObI IUBEPCU(PUKALIUU PUCKOB.

3 K kakoii rpyrnme MeToI0B yIpaBjieHHsI pUCKaMH OTHOCHUTCSI CTpaXOBaHUE:

METO/Ibl KOMIIEHCAIIUU PUCKOB;

a) METO/Ibl KOMIIEHCAIIUH PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB;

B) METO/Ibl JIOKAJIN3AI[MH1 PUCKOB;

I') METObI IUBEPCU(PUKALIUU PUCKOB.

4 K kakoi rpyIme MeTo0B yIpaBJIeHUs] PUCKaMU OTHOCHUTCS pacIpeesieHHe prcKa 1o
JTanam paboThl:

a) METO/Ibl KOMITEHCAIIUX PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIN3AllMHA PUCKOB,;

I') METObI IUBEPCU(PUKALINU PUCKOB.

5 K kaxoii rpyrme MeToJ10B yrpaBJIeHUs] pUCKaMU OTHOCUTCS 3aKJIIOUEHHE JOTOBOPOB O
COBMECTHOM AEATEIbHOCTH JJISl PeaIN3alii PUCKOBAHHBIX IPOEKTOB!

a) METO/bl KOMIIEHCALIUN PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;
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B) METO/IbI JIOKAJM3AIMH PHCKOB;

I') METObI IUBEPCU(PUKALINU PUCKOB.

6 K Kkakoii Tpynme METOJOB YIpaBJICHUS PUCKAMH OTHOCUTCS OOydeHHe U
MHCTPYKTUPOBAHUE MIEPCOHATIA!

a) METO/Ibl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJTM3AI[H PHCKOB;

') METO/Ibl IMBEPCUPUKALIUN PUCKOB.

7 K xakoll rpynme METOJOB YIPAaBJIEHUS PUCKAMU OTHOCUTCS pacIpeleleHHe
OTBETCTBEHHOCTH MEKY YIaCTHUKAMH MPOEKTA!

a) METO/Ibl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJTM3AI[H PHCKOB;

') METO/IbI IMBEPCUUKALINN PUCKOB.

8 K kakoil Tpymnme MeTOIOB YHpPAaBICHHUS pPUCKAMH OTHOCHTCS YBOJbHEHHE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METOJIbl KOMITCHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/IbI IMBEPCUUKALINN PUCKOB.

9 K kakoil rpymme METOJIOB YIpPaBICHHS PUCKAMH OTHOCHTCS CO3/JaHUE CHCTEMBI
pe3epBoB

a) METO/Ibl KOMIIEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/Ibl JIOKAJIN3AI[U1 PUCKOB;

') METO/IbI TUBEPCUPUKAIIUHA PUCKOB.

10 K kakoii rpymnmne MeToJ0B YIPaBI€HUs PUCKAMH OTHOCUTCS CO3/aHUE CIELUATbHbIX
MHHOBAILMOHHBIX MO/Ipa3/IeeHUN!

a) METO/Ibl KOMIIEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/Ibl JIOKAJIN3AL[M1 PUCKOB;

I') METObI IUBEPCU(PUKALIUU PUCKOB.

11 K kakoil rpymme METOJOB YIpPaBJIEHUs PUCKAMU OTHOCUTCS paclpeseieHue
MHBECTULIMH B pa3HbIX OTPACIAX U cdepax AeATeIbHOCTH

a) METO/Ibl KOMIIEHCAIIUH PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB;

B) METO/Ibl JIOKAJIN3AI[M1 PUCKOB;

I') METObl IUBEPCU(PUKALIUU PUCKOB.

12 K rpynne (uMHAHCOBBIX PHUCKOB, CBSI3aHHBIX C IOKYHAaTeIbHOH CIIOCOOHOCTHIO,
OTHOCSTCS:

a) aBaHCOBBIN PHCK;

0) pUCK CHIKEHHS (PUHAHCOBOM yCTOMYMBOCTH;

B) PUCK JINKBHJTHOCTH;

I') UHQIIALIMOHHBINA PUCK.

13 K rpynne (uMHAHCOBBIX PHUCKOB, CBSI3aHHBIX C MOKYHAaTeIbHOH CIIOCOOHOCTHIO,
OTHOCSTCS:

a) 000POTHBIN PHCK;

0) PUCK CHIDKEHUS IOXOTHOCTH;

B) Ae(IISLIMOHHBIN PHCK;

I') BAJIFOTHBIN PUCK.

14 K rpynne ¢puHaHCOBBIX PUCKOB, CBS3aHHBIX C BIOKEHHUEM KalMTana, OTHOCATCS:

a) PUCK CHIDKEHUS! (PMHAHCOBOM YCTOHYHMBOCTH;
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0) puCKU IPAMBIX (PUHAHCOBBIX OTEPB;

B) MH(ISAMOHHBIN PUCK;

') aBAaHCOBBII PUCK.

15 TloxBua BamIOTHOTO PHUCKA, CBA3AHHBIM C U3MEHEHHEM Kypca BajlOT, HCTOUYHHUKOM
KOTOPOTO SIBJISIFOTCS Oyyllle ONepaluy B MHOCTPAHHOM BaJlOTE, HA3bIBACTCSL:

a) ONEepaluOHHBIM;

0) TpaHCISAIIMOHHBIM;

B) SKOHOMUYECKUM.

16 [loaBUA BaTIOTHOTO PUCKA, CBA3AHHBIN C U3MEHEHUSIMHU BAJIIOTHBIX KYPCOB B IIEPUO/]L
MEXAY 3aKJII0YEHUEM CIEJIKM U OCYIIECTBIIEHUEM IUIaTeXa M0 Hell, Ha3bIBaeTCs:

a) OTMEepaluOHHBIM;

0) TpaHCISAIIMOHHBIM;

B) SKOHOMUYECKHUM.

17 IlonBu BaJIFOTHOTO PUCKA, CBSI3AHHBIN C pa3jIMyUsMU B yueTe aKTMBOB U IIACCHBOB
(¢bupMbl B THOCTPaHHON M HAlIMOHAJIBHOM BaJIIOTE, HA3bIBACTCS:

a) OTMepaluOHHBIM;

0) TpaHCISAIIUOHHBIM;

B) SKOHOMUYECKHUM.

18 Puck, KOTOpbIi HE 3aBUCUT OT COCTOSIHUSI pBIHKA M SBIISETCS CHEHHPHUKON
KOHKPETHOW opraHU3aIiy, Ha3bIBAETCH:

a) YUCTHIM;

0) CHeKyJIsATUBHBIM;

B) CUCTEMHBIM;

T') HECHCTEMHBIM.

19 Puck, cBsi3aHHBINA ¢ U3MEHEHHUSIMH, BRI3BAHHBIMH OOIIEPBIHOYHBIMH KOJICOAHUSIMU, U
HE 3aBUCALIMN OT KOHKPETHOIO MPEANPUATHS, HA3bIBACTCSA:

a) YUCTHIM;

0) CIIEKyISATHBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

Ilpumepnuie unousudyanvhuvie oomauinue 3aoanusn (U/13) — memul pehepamos:

| TlpunsTHE penieHui B COBPEMEHHOM OPraHU3aluy U KOPPEKTUPOBKA HA PUCK..

2 HersHTpOonuiiHbIN MOJIX01 B YIIPABJICHUU PUCKOM.

3 HccnepnoBaHue XapakTEpPUCTHK pUCKA € MO3UIUN SHTPONMH W HETIHTPONHUUA U
OCOOCHHOCTH YIPABICHUSI PUCKOM.

4 Cucrema pHUCK-MEHEI)KMEHTAa COBPEMEHHOW OpraHu3aluy: TAaKTUYECKUE U
CTPATETUYECKUE ACTICKTHI.

5 PUcCK-MEHEKMEHT KaK M0JICUCTEMAa MHHOBALMOHHOTO MEHEKMEHTA B OpraHU3aliy.

6 OCcOOEHHOCTH OLIEHKH DPHCKOB C HCIOJIb30BaHUEM METOJIOJIOTUN (PMHAHCOBOTO
aHanu3a.

7 UVHTerpupoBaHHBI PHUCK-MEHEIKMEHT U KpUTHKa (ParMEHTapHOIO PHUCK-
MEHEKMEHTA..

8 Kapra puckoB. OCOOEHHOCTH KOTHUTHBHOTO TOJAXOJa B HJACHTUDHUKAIMU U
YIIPaBJICHUH PUCKAMHU.

12 PuckoBasg cuTyanus KaKk HHCTPYMEHT aHajau3a IIOJII PHUCKOB COBPEMEHHOMU
OpraHu3aIiHy.

Tema 3.2. HccnegoBanue pUucCKa Ha OCHOBC METOJOB TCOPUU UT'P, THYBCTBUTCIILHOCTU U
aHaJIn3a CLCHAPUCB. HccnenoBanue PUCKOB Ha OCHOBC MCTONOB ACpCBa peIlIeHHfI, aHaJOT Uil
U ONTUMH3AlIHA BTOPUYHBIX PUCKOB. HpI/IMeHeHI/Ie MAaTeMaTUu4dYCCKOro OXWJaHuA U
CTAaHAAPTHOTO OTKJIOHCHUS MJIS1 OCHKH PUCKOB
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3aoaua Ne 1.

Maras3uH B Hayaje ONEpalMOHHOTO JIHS 3aKylaeT JJIs peau3aluy CKOPONOPTAIIMMICS
npoaykt no nene (6e3 HJC) 150 py6. / en. Llena peanu3zaiuu 3toro npoaykra (6e3 HIAC) —
180 py06. / en. MapKeTHHTOBBIE UCCIICOBAHUS ITOKA3BIBAIOT, YTO €KETHEBHBINA CIIPOC HA ITOT
MPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enunuubl. Eciv npoaykT HE MpoJaH B TEUEHHUE
OTIEPAIIMOHHOTO JIHS, €r0 peaju3yloT B KoHme aHA mo nene 100 py6. / ex. Hcmonw3ys
MaKCHUMMHHBIN Kputepuil Banbaa (MakCUMUH) UM KPUTEPU MakCUMaKca YyTOYHHUTb, CKOJIBKO
€IMHHULl 3TOTO MPOAYKTa LIEJIECOO0pa3HO 3aKylaTh MarasuHy C MUHUMAaJbHBbIM PHUCKOM H
CKOJIBKO €JIMHUI[ MPOJYKTa LIEJIECO00pa3HO MOKYIaTh, OPUEHTUPYICh HAa MAaKCHUMAaJIbHYIO
npuObUIb. Bo3MokHbIE MpHObUIM Mara3uHa 3a JEHb 11eJ1ecCO00pa3HO NpPEACTaBUTh B BUJE
TaOnuIe 1.

Tabnuna 1 — Bo3MoskHas mpuObUIb Mara3uHa Ipy peaau3alny CKOPOMOPTAIIErocs MpoayKTa,

pyo.
YpoBeHb KonudecTBo eMHUI] IPOTYKTA, 3aKYIUICHHBIX JIJIST peaJIA3aIiu
€XKETHEBHOTO 1 5 3 4
crpoca

1 30 -20 -70 -120

2 30 60 10 -40

3 30 60 90 40

4 30 60 90 120
Makcumaxc 30 60 90 120
MaxkcuMuH 30 -20 -70 -120

3aoaua Ne 2.

MarasuH B Haudaje ONepalioHHOTO JIHS 3aKylaeT JJIs peaju3alud CKOPOMOPTAIIHICS
npoaykT no nene (6e3 HIC) 150 py6. / en. llena peanuzanuu storo npoaykra (6e3 HJC) —
180 py0. / en. MapKkeTHHTOBBIEC HCCIICIOBAHUS TIOKA3bIBAIOT, YTO €KETHEBHBIN CIIPOC HAa ATOT
MPOJIYKT MOET COCTaBATh 1, 2, 3 wnm 4 enuuuibl. Eciu OpoayKT HE MpoJiaH B TEUCHHE
OTEPAllMOHHOTO [HS, €ro peaju3yloT B KoHie aHs mo meHe 100 py6. / en. Mcmomb3ys
MUHUMAaKCHBII KpUTEpPHUH YTOYHUTH, CKOJIbKO €IUHUI[ 3TOTO MPOJAYKTa LEeIeco00pa3Ho
3aKynaTh MarasuHy ¢ MUHHMajbHbIM PUCKOM. BO3MOXKHBIE NMpUObUIM Mara3uHa 3a JIeHb
1enecooOpa3Ho MpeACTaBUTh B BUJE TAOIHIIBI 2.

Tabnuna 2 — Bo3MoskHas npuObUIb Mara3uHa Ipy peau3aliy CKOPOIOPTALIETrocs IPOAyKTa,

pyo.
YpoBeHb KosinuecTBo eauHuI] MPOAYKTA, 3aKYIUICHHBIX JIJIs1 pealn3alun
€XKEIHEBHOIO 1 2 3 4
cripoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
MunuMakc

3aoaua Ne 3.

Mara3uH B Hayajie ONepanvoHHOTO JHS 3aKylaeT Uil pealn3alii CKOPOMOPTAIIUNACS
npoaykt 1o nene (6e3 HJC) 150 py6. / en. Llena peanusaruu storo mpoaykra (6e3 HIC) —
180 py0. / en. MapKeTHHTOBBIE HCCIIEAOBAHUS IOKA3bIBAIOT, YTO €XKEIHEBHBIN CIIPOC HA ATOT
NPOJIYKT MOKET COCTaBIATH 1, 2, 3 mnm 4 eauuunbl. Ecium mpoaykT He TpoJaH B TeUCHHE
OTIEPALlMOHHOTO JIHS, €r0 pealu3yloT B KoHue aHsi nmo ueHe 100 py6. / en. Mcmonbsys
KOMIIPOMHCCHBI KpuTepuid ['ypBHIIa yTOYHHTB, CKOJIBKO €JHHHUI] O3TOTO MPOJIYKTa
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1enecoodpa3Ho 3akymnare Marasuny npu ycinosuu a = 0,4, b = 0,6. Bo3MoxxHbIe npuObLIH
Mara3uHa 3a JICHb 11e1ec000pa3Ho MPEICTaBUTh B BUJIE TAOJHIIHI 3.
Tabmuna 3 — Cxema BO3MOXHBIX MPUOBLICH MarasuHa Ipu pealn3aluyd CKOPOTIOPTSIIErocs

MPOJIyKTa, PyO.

ax* b *
Bapuant HauGonwmas | Haumensimnas
Haumensimas | HanGosbmias Cymma
pelieHus pUOBLITH pUOBLITH
npuObLIb puObLIb

1

2

3

4

3aoaua Ne 4.

Komnanus A noMuHUpPYET Ha pbIHKE HEKOTOporo toBapa. Kommanus B uzydaer pucku
BBIXOJIa Ha PBIHOK 3TOro ToBapa. IIpm aTom paccMmarpuBaroTCs JBE CTpaTeTHH KomMnaHuu B:
cTparerus Bi — BBIXOIUTH Ha PBIHOK, CTpareruss B2 — He BBIXOAWTH Ha pPBIHOK. B cBOMO
ouepelb, KOMIaHUs A pellaeT, CTOUT JIM €l CHIKaTh 00BbeMbl IPOU3BOJICTBA 3TOTO TOBApa,
paccMmarpuBas IIpU 3TOM J[B€ CTpaTEeTUu: cTpaTerus A1 — COXpaHUTh 00BbEMBbI IPOU3BOJICTBA,
cTpaterust A2 — CHU3UTh 00BEMBbI IPOU3BOJCTBA. Vcnonbs3yst MeTon nepeBa perieHui Aath
Ui KaXJI0M albTepHATHBBI OXKHUJAEMYI0O CTOMMOCTHYIO oleHKy EMV. Cxema npunsaTus
CTpaTEruyecKoro peueHusi MOXKeT ObITh MPE/ICTaBICHA B BUJIE pUCYHKa 1.

Aq A=8

/// S~ A
- ~<
- <
~ AZ
- A
\\ ///
~ -
~ _-
~ —
Bz ®: Al
~
\\
\\
~<_ A
A;

Pucynok 1 — Cxema MaTpU4HOM UTPHI C

X
=10 3
o
Q
=20 -
)
[aa)]
=12
BbIXOJ0OM

KOMIIaHUU B Ha ppIHOK (METOJ iepeBa pelIeHH i)

3aoaua Ne 5.
Hcnonb3ys nmokazaTenu MareMaTH4eCKOro OXKUAAHUS U CTAHIAPTHOTO OTKIOHEHUS IS
OIIEHKH PHCKOM CpPaBHUTH BapHaHThl MHBECTUIIMOHHOTO mpoekTa Ne 1 u 2, Mg KOTOPBIX

MN3BCCTHBI, COOTBCTCTBCHHO, BO3MOXHBIC 3HAUCHUA BaJIOBOM HpI/I6BIJ'II/I Xy yens

BEPOSATHOCTH IOJTyYeHUs BaJIOBOM MpUOBLIH P, ,..., P, (Tabmuna 1).

' Xp, @ TaKKe

Tabnuna 1 — O6bema 1 BeposATHOCTh MOJIy4eHHs BaJOBOM NMPHUOBIIN [0 BapHaHTaM MPOEKTa

Ilepuon, roasl

IToxa3aTens 1 5 3 1 5 6
O6bem npudbLIH, MIPI. PYO. -2 -1 0 1 2 3
BepostHocTs (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BepostHOoCcTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2
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n
JIns KaXXJOro BapHaHTa BBIYUCIIACTCS MaTeMaTHdecKoe oxkugaHue M (X)z z P; - X
i=1

(XapakTepusyeT CpeaHHi ypOBEHb BaJlOBOM MNpHOBUIM) W CTaHAAPTHOE OTKIOHEHHE

o(X)= Zn: p,x2 —=[M(X)? (ouenxa pucka npoekta).
i=1

[lonyueHHbIe pacueTOM JaHHbIE CBOJATCS B TaOIULy 2.

Tabmuna 2 — Pe3ynpTaThl OIEHKH pUCKAa HHBECTHIIMOHHOTO MPOEKTa

Banosas Bapuanrt 1 Bapuant 2
pUOBLITH ) 2
X p p-X pX-X=p-X p p-X pPX-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 3,4

B BapuanTe 1 nmpoekra npuObLIb BBIIIE, HO M OLIEHKA PUCKA TAK)KE BBIILIE.

Bonpocut 0na oocyscoenun (na npakmuueckux 3aHAMUAX).

1 MGTO)IBI TEOPHUH UI'P X BO3BMOKHOCTHU UX HUCIIOJIB30BAaHHA B aHAJIN3C PUCKOB.

2 Metonanl

MCHCIKMCHTA.

JIEpeBa  PEIICHUI:

BO3MOXXHOCTH Pa3BUTHUS HMHCTPYMEHTApHsl PHUCK-

3 Meroasl aHanu3a YYBCTBUTEIBHOCTU: BO3MOXHOCTH Ppa3BUTUS HHCTPYMEHTapus

PUCK-MCHC/PKMCHTA.

4 B03MOKHOCTH METO/Ia aHAJIOTUH B UJCHTU(UKAITNH, OIICHKE U aHAJIN3€ PUCKOB.
5 Pa3BuTHe UWHCTPYMEHTAapWs OIEHKM PHUCKOB Ha OCHOBE METOJIOB TEOPHH
BEPOSTHOCTEH U MAaTEMaTHYECKON CTATHCTHKHU
6 BTopuuHble puCKH Kak (paKTOp HEONPEACICHHOCTH B YIIPABICHUH PUCKOM.

Tecmoeuwie 3a0anus.

1 Kakoii U3 nepedncieHHbIX METOJ0B OIICHKM PHCKAa OCHOBAH HA pacueTax U aHaiHu3e
CTaTHUCTUYECKUX MTOKa3aTesei:

a) BEpOSITHOCTHBIN METO/I;

0) MeToJ1 MOCTPOCHHUS JIepeBa PeIleHUH;

B) METOJI CIICHAPHCB,

r) AHAJIN3 YYBCTBUTCIIBHOCTU;

,Z[) Y4E€T PUCKOB IIPpHU pacCyuCTC YHUCTON HpHBeﬂeHHOﬁ CTOUMOCTH ACHCKHBIX IIOTOKOB,

e) HUMHUTAIIMOHHOC MOJCIIMPOBAHUC.
2 Kakoii u3 NMEPCUUCIICHHBIX MCTOAOB OLICHKU pUCKAa HACT IMPEACTABICHUEC O HanbOoJIee

KPUTHYCCKUX (l)aKToan WHBECTUIIMOHHOTO IIPOCKTA.

a) BEPOSITHOCTHBIH METO/I;
0) MEeTO/ MOCTPOEHUS JIepeBa pelIeHuil;

B) METOJ CLICHAPUCB,

r) AHAJIN3 YYBCTBUTCIIBHOCTU;

,Z[) Y4E€T PUCKOB IIPpHU paCuCTC YHUCTOU HpHBCI[CHHOfI CTOMMOCTH ACHCKHBIX IIOTOKOB;

C) HUMUTAINUOHHOC MOACITIUPOBAHUC.
3 Kakoit u3 NEPCUUCIICHHBIX MCTOJOB OLICHKU PUCKA PCAJIU3YCTCA IIYTCM BBCIACHUS

IOMPAaBKHU Ha PUCK WJIM TYTEM Y4C€Ta BEPOATHOCTU BO3HUKHOBCHUS (I)I/IHaHCOBBIX IIOTOKOB.

a) BEpPOSITHOCTHBIM METOT;
0) MEeTo/ MOCTPOEHUS JIepeBa pelIeHN;
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B) METOJ] CLICHApUEB,

') aHaJIU3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIPH pacyeTe YUCTOM MPUBEICHHON CTOMMOCTH JICHEKHBIX TTOTOKOB;

€) UMUTAIlMOHHOE MOJICIMPOBAHUE.

4 Kaxoil U3 nepeynciIeHHbIX METOJIOB OLICHKH PUCKA UCIIOJB3YETCSl B CUTYaIHsIX, KOT1a

MPUHUMAEMbIE PEIIECHUSI CUJIBHO 3aBUCAT OT MNPHUHATBHIX paHee U ONPENENSIOT CLEHAPUU
JaJIbHENIIETr0 pa3BUTHS COOBITHUIA:

a) BEpOSITHOCTHBIM METOT;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CLICHAPUEB,

I') aHaJU3 YyBCTBUTEJILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON NPUBEIEHHOW CTOMMOCTH JIEHEKHBIX [TOTOKOB;

€) UMUTAllMOHHOE MOJICJINPOBAaHHUE.

5 Kakoil W3 mepedrclieHHBIX METOJO0B OIIEHKH pHUCKa TPEACTABISIET COOOM CEepUro

YUCJICHHBIX OJOKCICPUMCHTOB, NPHU3BAHHBIX IIOJYYHUTh OMIIHPUYCCKHUEC OLICHKU CTCIICHU
BJIMSHUWA pa3JIMIHBIX q)aKTOI)OB Ha HECKOTOPHIC 3aBUCAIINE OT HUX PE3YyIbTaThI:

PUCK:

a) BEPOSATHOCTHBIN METOJI;

0) METOJT TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPHEB,

T') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y9eT PUCKOB TIPH pacyeTe YHUCTOM MPUBEICHHON CTOMMOCTH JICHEKHBIX TIOTOKOB;

€) IMUTAIIMOHHOE MO/ICITMPOBAHNE.

6 Kakum o0Opazom mpu pacyere YHUCTON MPUBEICHHONW CTOMMOCTH MOKHO YYHTHIBATh

a) TIOCPEJICTBOM KOPPEKTHUPOBKH CTAaBKHM CPAaBHECHHUSI (CTaBKU JTMCKOHTA);
0) MOCPEeCTBOM KOPPEKTHPOBKH YUCTHIX (PMTHAHCOBBIX TTOTOKOB;

B) 00a BapMaHTa BEPHBI.

7 JITTP pacrosoeHo K PUCKY, €CIu:

a) 0oJiee MPUBIICKATEIILHBIM SBJISICTCS TIOJTYYSHHE CPEHETO BBIMTPHIINIA,;
6) umeer QyHKIHIO 10Je3H0CTU U (X )=3VX ;

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

r) umeet Gyukuuio noaesnoctu U(X) =2 + 3X.

8 O ueMm cBunerenbcTBYeT criocooHocTh JIITP puckoBaTh cymmoii 6osee 100 Thic. pyo.:
a) MCUXOJIOTHYECKHEe 0COOEHHOCTH MHINBHUIA;

0) ero UMyIIECTBEHHOE COCTOSIHUE 3HAUUTEIBHO 0OJIbILIE ATON CYMMBI,

B) €ro UMYIIECTBEHHOE COCTOSTHUE MPUOIUZUTEIBHO PABHO 3TON CyMMe.

9 Ilpu kakom ycioBuu, umest pynkiuio noseznoctu U = U(X) u npuHrMas yyactue B

notepen L = L(X; p; y), pacrloyioKeHO K PUCKY:

a) U((1 —p)X + py) > (1 —P)UX)+ pU(Y);

6) U((1 —p)X + py) = (1 — PYUX)+ pU(Y);

B) U(1 —p)X + py) > (1 — P)UX)+ pU(Y).

10 Ecnu mpemus 3a puck P(X) < 0, o JITTP:

a) CKIIOHHO K PHUCKY;

0) He CKIIOHHO K PHCKY;

B) HEUTPAJIBHO K PHUCKY.

11 Omnpenenure otHomeHus k pucky JIIIP, kotopble uMeOT cieayronpe (QyHKIHNH

ITOJIC3HOCTH:

a) U(X) = a + Bx, B>0;

0) U(X) = a — Be-Cx, B>0, ¢>0;

B) U(X) = Ig(X + B), x>B;

r) UX) =x2, x>0.

Ilpumepnuie unousudyanvnwvie oomawinue 3aoanus (U/13) — memwt pechpepamos:
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1 MHcTpymMeHTapuii TEOPUM UTP U BO3MOKHOCTH €0 NIPUMEHEHMSI B OLIEHKE U aHaJIu3e
PHUCKOB.

2 MHcTpyMeHTapuil METOAMKM JiepeBa PELIEHUH U BO3MOKHOCTH €r0 NPUMEHEHUsS B
OLICHKE U aHAJIM3€ PUCKOB.

3 MHcTpyMeHTapuil aHaiau3a 4YyBCTBUTEIBHOCTU M BO3MOXKHOCTH €r0 IPHUMEHEHUS B
OLICHKE M aHAJIM3€ PUCKOB.

4 NHcTpyMeHTapuil MeTO/la aHAJOTUH U BO3MOXHOCTU €0 NMPUMEHEHMsI B OLICHKE U
aHAJIN3€ PUCKOB.

5 HoBble BO3MOYKHOCTH OLICHKM PHUCKOB Ha OCHOBE METOJIOB TEOPUU BEPOSATHOCTEH M
MAaTE€MaTHYE€CKOU CTaTUCTUKHU

6 OcobeHHOCTH (hOPMHPOBAHMSI BTOPUUHBIX PHUCKOB B CHUCTEME PUCK-MEHEIKMEHTa
MHCTPYMEHTApHUN YIIPABJICHUS BTOPUYHBIMUA PUCKAMH OPraHU3aLUN.

Pa3nen 4: KonuenryajbHble Npod/eMbl OLIEHKH, AHAJIN3a U YIIPABJEHUS PUCKOM.

Tema 4.1. [IpoGnembl uccienoOBaHUs PUCKa HA OCHOBE METOJIOB AKCIEPTHBIX OIICHOK,
HEYETKO-MHOKECTBEHHBIX OITMCAHUM.

3aoaua Ne 1.

Hcnonb3ys kputepun mnpoBecTd OTOOP M CHOPMHUPOBATH SKCIEPTHYIO TPYIIY s
npoBelieHUsT  ucciaenoBaHui  Jlenbuiickum  MeTogoM ¢ ydyeToM  TpeOoBaHMH K
YIpaBJIEHYECKUM KajjpaM, KBIM(UKAUKM M KOMIIETEHIMM MEepCOHaaa, 4YTO IO3BOJISET
IIPEIOTBPATUTL INIPOSIBICHUS BTOPUYHBIX PHUCKOB. ['apaHTHEll ONTHMMM3alMM BTOPHUYHBIX
PUCKOB HpPEANPUATHSA, HAJSKHOCTHU U OOOCHOBAHHOCTH BBIBOJOB HCCIEIOBaHMHA C
UCIOJb30BAHUEM HBPUCTUYECKUX METOJOB SBIAETCS HPAaBUIbHBIA MOAOOP HKCHEPTOB.
I'pynma 3kcneproB, B 3aBUCUMOCTH OT Li€NEeH M 3aJa4 KOHKPETHOT'O HCCIIEIOBAaHUS, MOKET
BKJIIOYaTh IPEACTAaBUTENECH Ppa3IMYHbIX TPYNI B3aHUMOCBA3AHHBIX  CIIELHAIBHOCTEH,
BBIPAKAIOIIUX OIPEICIICHHbIC KOHLENLUN, MHEHUS MU CYKICHMs. [l CHWKEHUs ypOBHS
BTOPUYHOTO pucKa (opMupyercss pabouas rpymia 3KCHEpTOB, KOTOpas HPOBOJUT OLEHKY
KaKoro-JInbo pucka u [yl KOTOPBIX ONpeeIeTCs eUHas IpoLeypa IKCIEPTHOTO ONpoca.

IIpu dpopmMHupOBaHNYU SKCHEPTHBIX I'PYII KaXAbIi 3KCIEPT, HA OCHOBE MEPCOHAIBHBIX
JAHHBIX, IOJydaeT KBaIM(UKAMOHHYIO Kareropuro o. OOmee 4uciao KaTeropui
11€J1eCO00pa3HO OTPAHUYUTH YETHIPHMSI KATETOPHSIMUL:

sefl,n, 1,0}, A3)

IIpu sTOM nepcoHagbHBbIE JAHHBIE MO0 KAXKJIOMY 3KCIEPTYy OyAyT XapaKTepHU30BaTHCS
TPEMsI OCHOBHBIMHU ITapaMeTpaMHu:

(e,S,t)e ExSxT, 4)

rne E, S, T — MHOXecTBa 4YaCTHBIX KBAIM(HUKAIMOHHBIX IIOKa3aTelieid u
O0OBEKTUBHBIX CBEJICHHH, IO CMBICITY COOTBETCTBYIOIIUX aTbTEPHATUBHBIM BbICKAa3bIBAaHUSM;

E - xapakrepucTiKa BBICIIETO M OCICBY30BCKOr0 00pa3oBaHUsI dKCIEpTa,;

S - XapakTepHCTHKa YPOBHS Hay4yHOU MOATOTOBKH JKCIIEPTA;

T - XapakTepHUCTHKa OMbITa pabOTHI FKCIIEPTA IO MPOPHITIO IKCIEPTU3BL.

XapakTepHUCTHKa BBICIIETO U MOCIEBY30BCKOTO 00pa30BaHMsl SKCIepTa:

E={e.e, 6} (5)
riae e, — 6a3oBoe 0Opa3oBaHMUE COBMAMACT C MPOGUIEM IPHOPUTETHOTO HAINIPABICHHUS;
e, — 6a30Boe 00pa30BaHME MO0 CMEXKHOI CIICIHATBHOCTH; €, — 6a30Boe 00pa3oBaHKe MO HHON

CIICIHUAJIbHOCTH.
XapaKTepI/ICTI/IKa YPOBHA Hay‘IHOﬁ MOATOTOBKH 3KCIICPTA:

S=1{5,5,5,/, (6)
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rae S, — axagemuk PAH, unen-xoppecnongent PAH, akagemuk oTpacieBoi
aKaJieMHH, 4IEH-KOPPECIIOHIEHT OTPaclIeBOil akajeMuu; S, — rnpodeccop, T0KTOp HAyK; S, —
KaHJMUJAT HayK, JOLCHT, CTApIINI HAyYHbIA COTPYIHHUK.
XapaKkTepUCTHKA OIBITAa padOTHI IO TPOQHITIO IKCIIEPTU3HIL:
T:{tl’tz’ts}’ (7
rae t, — ombIT paboTHI HE MEHEe AECSTH JIET; t, — OIBIT PabOThl HE MEHEE IIATH JIET;
t, — ombIT pabOTHI HE MEHEE OHOTO To/1a.
[IpaBuno s omnpeneneHuss KBaJu(UKALMOHHOM KaTeropuu ¢ TOTO HIM HHOIO
9KCIIEPTa 3aJ1a€TCs B BUJE
ExSxT —{I,11,11,Q}; (8)
5=05(e,s,t). 9)
PaccunthiBass uacTHble KBaIM(PHUKAMOHHBIE TMOKa3zarenu e, S, t, MOXHO
copMHUpOBaTh CIAEAYIOMYIO (PYHKIUIO KBATU(PUKAITMOHHON KaTerOpUHU IKCIepTa:
| ecnu est, vest, vest;

5 Il,ecnu :es,t; ves,t, ves;t ve,st, ves,t vest; (10)

NI, ecnu: e sty v es,t, ve,st, ve,st, vest, vest:;

Q,ecnu : égts Y észf V6,5t v €,S,t,,

rae é, g, t — orpunanue e, S, t, COOTBETCTBEHHO; V — JIOTHYECKAS AWU3BIOHKIIUSA
COOTBECTCTBYIOIIHUX TPEXMECTHBIX KOH’I)IOHKHI/Iﬁ.

K mnpoBeneHHIO SKCHEepPTU3bl IKEIATeNbHO MPUBJIEKATh AKCIIEPTOB, MOMABIIUX B
kateropun | u Il . Dxcnepros, momammx B kateroputo I, oueBuano, 1emecoobpasHo
MPUBJIEKATh K SKCIIEPTU3E JIMIIb B HEKOTOPBIX CIydasX. DKCIEPTOB, MOMABIINX B KATETOPHUIO
(), K 3KCIIepTH3E KeTaTeIbHO HE IPUBJICKATb.

3aoaua Ne 2.

JI71s1 BBISIBJICHUS U CUCTEMATH3aIliH PUCKOBBIX (PaKTOPOB UCIOJIb30BaTh MeToa [enbdu,
QITOPUTM KOTOPOTO TIPEAINOojaraeT IOCIeI0BaTeIbHbIN, WHAMBUAYATbHBIM aHOHHUMHBINA
OTIPOC PKCHEPTOB, MCKIIIOYAIOIINK HEIOCPEICTBEHHBIM KOHTAKT JKCIIEPTOB MEXKAY CO00H M
BIIMSIHUE TPYIIbl, HEW30€KHOE TIPH HUX COBMECTHOM paboTe H BBIpaXaloleecs B
MPUCIIOCOOJICHUU  OTHCNBHBIX OSKCIEPTOB K MHEHHUIO OonbmuHCcTBAa. llenp Merona
3aKJIIOYaeTCs B BBISBICHUHM (DAKTOPOB, CYIIECTBEHHO BIMSIONIUX HA PE3YJIbTaTUBHbBIC
MOKa3aTeiad, OMNHPAasCh HA KOMIIETEHIMIO, 3HAHUS M ONBIT YYEHBIX U MPAKTHUKOB-
npodeccuonanoB. [Ipu 3ToM, MCXoas M3 3a7a4 MCCIICAOBAHUS, OTOMPAETCS OIpPEACIICHHOS
MHOECTBO ()aKTOPOB M BRIOMPAETCS TPOU3BOJIBHOE KOJUYECTBO HE3aBUCHUMBIX IKCIIEPTOB.

B cooTBeTcTBHM ¢ aJITOPUTMOM METOJA aHAJIU3 MPOBOJUTCS MO0 HECKOJBKUM 3Taram, a
pe3ynpTaThl  aHanuM3a oOpabaThIBalOTCS  CTaTUCTHYECKUMH  MeTomamu. Ilpu  stom
BBIYMCIIUTENbHBIE MPOLEAYPHl BBHIMOJIHIIOTCA B OINPEICICHHOW MocienoBareabHocTu. Ha
MPAaKTUKE MPUMEHSAETCS Cleayrouas IOCIeA0BaTeIbHOCTh OCHOBHBIX 3TaloOB aHalIu3a
METOJIOM 3KCHEPTHBIX OLICHOK:

1. Or6upatorcs hakTopsl, MO KOTOPHIM MPEIOIAraeTcs MPOBOJUTH OIICHKY.

2. Ompepensiercss KOJIMYECTBO IKCIEPTOB, KOTOPHIM MPEICTOUT MPOBOJUTH OIIECHKY.

3. YcranaBnuBaeTca OajaiabHas IIKajga OIEHOK B 3aBHCHMOCTH OT KOJHUYECTBA
0TOOpaHHBIX (PAKTOPOB; MPHU ITOM MEHBIINA TO 3HAYECHUIO PAHT MPHCBAHBACTCS
(bakropy, uMeroleMy HanboJiee CUILHOE BIHMSHUE HAa U3MEHEHHE Pe3y/IbTaTUBHOTO
ToKazaTelsl.

4. OreHKu KaXJI0TO KCIepTa BHOCATCS B CIICNHUATIBHYIO TAOIUILy, TPEICTABISIFOIIYIO
co00i1 MaTpuIly paHT'OB OIpOCa.
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5. Ha ocHOBaHWU MOJTyYEHHBIX OIICHOK PACCYUTHIBAIOTCS CYMMBI 3HAYCHHI PAHTOB TIO
KaKI0OMY (hakTopy (in) U cpenHee apu(MeTHYecCKOe 3HAYCHHE CYMMBI PAHTOB

orpoca (x); IpH 3TOM cpejiHee apu(pMETHUECKOE 3HAUCHHE CYMMbI PAHIOB OTIPOCa
OTIpENeNAETCSl JIeJIEHUeM CYMMBbl 3HAYeHHW pPAaHTOB IO BceM (QakTopaMm Ha
KOJIMYECTBO B3ATHIX ISl OLIEHKH (PaKTOPOB:

_ X.
XX (1)
n
IJIe N - KOJHYECTBO (PAaKTOPOB, OTOOPAHHBIX ISl OIICHKH.

6. OmpenensieTcs pa3HOCTb MEXAY CYMMOW 3HAYEHHWH PAHTOB OIMpPOCa MO KaXIOMY
(baxTopy U CpeaHUM apuPMETHUYECKUM 3HAUYEHHEM CYMMBI PAHTOB ONpOCa, U Jajee

v —\2
PACCUUTBIBAIOTCA 3HAUYCHUA KBAAPATOB 3TUX PA3HOCTCU ‘ E X; — X) .

7. Tlo pe3ynbTaraM BBIYHUCICHHUM ONpPENENAIOT CTENEHb COIVIACOBAHHOCTU MHEHUM
SKCIepToB S 110 hopmyre
n —\2
123 (%% -x)
_ i=1

" m?(n®-n)

S : 2

TJ€ M - YUCJIO IKCIEPTOB.
Jlanee olleHMBAETCSI YpPOBEHb COIVIACOBAHHOCTM MHEHUN SKCIIEPTOB Ha OCHOBE
CHEAYIOIIUX TO3UIIUHN:
- HEYJOBIETBOPUTEIbHAs] CTENEHb COTJACOBAHHOCTH MHEHUU JKCIepToB (Ipu
3HaueHnsX S, <0,3);

- CpemHsisl CTENeHb COIVIACOBAHHOCTM MHEHHH JKCIepToB (TpW  3HAYEHUAX
03<S,, <07);

- BBICOKas CTEINEHb COTJIACOBAHHOCTH MHEHUH AKCIIEPTOB (MPU 3HAYCHHSIX Sep > 07 ).

BrisiBUTH U cucTeMaTu3npoBaTh (PaKTOPbI, OKa3bIBAIOLIUX BIMSHUE HA 3(PPEKTUBHOCTH
pa3MenieHus CHOPTUBHOM pekiiambl. [Ipu 3TOM paccmarpuBarotces cieayrouue GakTopsl: X1
- MECTO pa3MeEILECHUs PEKIIAMHOIO CPENCTBa; X 2 - JUIMTEIBHOCTH Pa3MELIEHUA PEKIaMHOIO
cpenctBa; X3 -  YpOBEHb IPECTHXKHOCTH  CIIOPTUBHBIX ~ COPEBHOBaHMM; X4 -
PE3yIbTaTUBHOCTh (YCHEIIHOCTh) BBICTYIUIGHUH CHOPTUBHOM KOMaHIbl; X5 - YpOBEHb
PBIHOYHOM KOHBIOHKTYPBI peKiiaMbl. B 3KcCriepuMeHTe NPUHUMAIOT ydacTHe 7 HE3aBHUCHMBIX
9KCIEPTOB, B WX 3a/ady BXOJIUT OINpeEAeTCHHE paHra Kaxiaoro ¢axropa Mo MATHOAIBLHON
cucreme. HaumMeHbIIMII MO 3HAYEHUIO paHr TpUCBaUBaeTci (PAKTOPY, OKa3bIBAIOLIEMY
HauOoJbIlIee BIUSHUE Ha YPOBEHb dPPEKTUBHOCTH PEKIAMBI.

OLEHKHM 3KCIEepTOB MPEJCTABISAIOTCS B BUJIE MATPULIBI PAHIOB OINpPOCa, B CTPOKAX
KOTOpOil yKka3bIBatoTCs (haKTOPBI, a B CTOJIOAX — OLIEHKU 3KcrepToB. KpoMe aToro, maTtpuiia
paHroB ompoca, NpuUBeACHHAsA B Tabuuie 1, COAepKUT pe3yabTaThl HEKOTOPHIX BHIUUCICHHUM —
CyMMbl 3HAY€HUU PAHIOB IO KaXJAOMY IOKa3aTelro (in ), cpeanue apupMeTHUYECKHe

3HAYCHUA CYMM PAHTOB OIIpOCa (X ), pa3HHulbl CYMM 3HAYCHUH paHTOB OIIPOCa U UX CPECAHUX
apI/I(I)MeTI/ILICCKI/IX 3HA4YCHHUH X;—X), a TakKXC 3HAQYCHUA KBaIApaTOB 3THUX DPa3HHUI

v _
(in — x) . 3HaYeHue X orpenensercs no Gopmyse:

x=195_,,
5
Tabnuna 1 — Matpuia paHroB ornpoca 3KCIepToB
dakrop OKcnepTsl 3 -\
BI in in X (in_x)
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3 21 0 0
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X2 4 5 5 5 4 5 5 33 12 144
X3 3 2 3 1 2 2 1 14 -7 49
X4 2 1 1 2 1 1 2 10 -11 121
X5 5 4 4 3 3 4 4 27 6 36
Cymma | 15 15 15 15 15 15 15 105 X 350

[Io pe3ynbraTam BBIYMCIICHMM, NPOU3BEACHHBIX B MATpPULIE PAHIOB, ONpPEACIACTCS
CTENEHb COTTIACOBAHHOCTH MHEHUI CIIEIMAINCTOB-9KCIIEPTOB 110 hopmyre:

> —\2
. 12-;(in —X) 12.350
- 72.(5°-5) 49120
Taxknum 06pa30M, CTENeHb COTJIAaCOBAHHOCTH MHEHHH OKCIIEPTOB AOCTATOYHO BBICOKAS:
Sep =0,714>0,7.

Bonpocwt ona oocysyncoenun (na npakmuueckux 3aHAMUAX).

1 Yrnybnenue uccnenoBaHus pUCKOB HA OCHOBE HEMapKOBCKHUX ITPOIIECCOB.

2 HenmocraTkum BepOSTHOCTHOTO TIOAXOJa K OICHKE PHUCKOB U TpeOoBaHME
JETEPMUHUPOBAHHOCTH BXO/IHBIX TAPaMETPOB.

3 BBeaeHue TOHATHUS  CYOBEKTHBHBIX  HEKJIACCHYECKHX  (AKCHOJIOTMYECKHUX)
BEPOSITHOCTEH, HE HMEIONIMX YaCTOTHOIO CMBICIAa M BBIPAXKAIOMIUX I103HABATEIbHYIO
aKTUBHOCTb MCCIIEI0BATEINSI CIIyYalHbIX MTPOLIECCOB.

4 MoaupupoBaHHBI HHTEPBATBHO-BEPOSTHOCTHRIM MeTox [ypBuma u  yder
MH(OPMALIHIO O COOTHOIIIEHUH BEPOSITHOCTEH ClIEHApUEB.

5 Hpunnun 'n66ca-JxeiHca: cpenr BceX BEpOATHOCTHBIX pacipeeeHUi moKa3aTes
peKOMeHAyeTCsl BBIOUPATh TO, KOTOPOMY OTBEYAET HAUOOJIbIIAs SHTPOIHSL.

6 HmuranmoHHOe MoOJeIUpOBaHWEe MO MeToay MoHnrte-Kapno kak manbHelniee
pa3BUTHE METO/1a CLICHAPUEB B OLIEHKE PUCKOB.

7 llepcrieKTUBBI HCIOJIB30BAHUS HEUYETKOW JIOTUKM M anmapara TEOPUU HEYETKUX
MHOYECTB B UCCIIEJOBAHUU PUCKOB.

8 CnaboCTpyKTYpHUpOBaHHbIE CUCTEMBI U KiIaccu(PUKaIUs HEYETKUX OOBEKTOB MO BULY
(GYHKIMY TPUHATICKHOCTH.

9 ArTpakTOop Kak XapaKTepUCTHKa (YHKIMHU MPUHAAICKHOCTH: TOYEYHAs,
MHTEpBallbHAs, TPaeUEBUIHAS, TPEYTOJbHAs, B BUJIC TAYCCUAHBI, B BUAE S —(DYHKIIHUH.

10 «Cwmbica» u «rubpua» Kak colep’kaHue MOHSATHS JIMHIBUCTUUYECKON MEepeMEHHOU B
HEUYETKOM JIOTHKE.

11 WrepaunoHHBIN adropuTM OLIEHKHM pHUCKA HAa OCHOBE allapara TEOPUH HEUYETKUX
MHOYECTB.

Tecmoevie 3a0anus.

1 Kak Ha3bIBaeTCsi KOHTPAKT, AAIOIIMI IpaBO NPOJATh OIPEICICHHOE KOJIUYECTBO
6a30BOro aKTHBA M0 OTOBOPEHHOM IIEHE U B ONPEAETICHHBIN CPOK:

a) (bproYepCHBIN KOHTPAKT;

0) OIIMOH MyT;

B) OIIIIMOH KOJIIT;

r) opBapHBI KOHTPAKT.

2 Kakue crmocoObl ympaBieHHs MPOLEHTHBIM PUCKOM MOXHO HCIONb30BaTh MpU
0>KMJIaHUHM CHUKEHUSI IOCTATOUYHO BBICOKMX MPOLIEHTHBIX CTABOK:

a) COKpaTHUTh JIOJIF0 KPEAUTOB ¢ (PMKCUPOBAHHOMN CTaBKOW;

0) cokpalleHle CpoKOB KPeJUTOB;

B) YBENUYECHUE JIOJU KPEIUTOB C PUKCUPOBAHHON CTAaBKOM;

I') YBEJIMUEHUE CPOKOB KPEIUTOB..

S 0,714
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3 Kakue crocoObl ynpaBieHHs IPOIEHTHBIM PUCKOM MOYKHO HCIIOJIB30BATh MPH POCTE
MIPOLIEHTHBIX CTABOK U OKUJAHHH JOCTIKEHUS MU MaKCUMyMa!

a) Ha4aTh COKPAICHHE CPOKOB KPE/INTOB;

0) HA4YaTh YUTMHCHUE CPOKOB MHBECTHUIIUH;

B) POCT NOTPEOUTETHCKOTO U MIPOU3BOUTEIHHOTO CIPOCa;

') Ha4aTh YJIUHEHUE CPOKOB KPEIUTOB;

1) Ha4aTh COKPAIICHHE CPOKOB WHBECTULIUH.

4 Kakwe crnocoObl YNpaBlIEHUS MPOICHTHBIM PHCKOM MOXKHO HCIOJB30BaTh IPH
CHIDKCHHH TTPOIICHTHBIX CTABOK M OYKUJIAHUU JOCTYKCHHUSI UMUA MUHUMYMa .

a) Ha4aTh COKPAIEHHE CPOKOB KPE/INUTOB;

0) HauaTh yUTMHEHNUE CPOKOB MHBECTHUIINIA;

B) POCT NOTPEOUTENBCKOTO U TPOU3BOIUTENHLHOTO CIIPOCA;

') Ha4YaTh YJTMHEHUE CPOKOB KPEIUTOB;

1) Ha4aTh COKPAIEHHE CPOKOB WHBECTUIIUH.

5 Kakue crioco0sl ynpaBieHHs TPOIEHTHBIM PUCKOM MOYKHO HCIIOJIB30BATh MPH POCTE
MPOIIEHTHBIX CTABOK U OKUJAHUH JTOCTIKEHUS HMH MaKCHMyMa.

a) HA4aTh TIOJrOTOBKY K YBEIHMUEHHIO JTOJIM KPEIUTOB C PUKCUPOBAHHOW CTaBKOW;

0) paccMOTpeTh BO3MOXHOCTh TOJYYSHHS IOJTOCPOYHBIX 3aiMOB C (PUKCHPOBAHHOU
CTaBKOM;

B) HAYaTh MOJATOTOBKY K CHIDKEHHUIO JIOJU KPETUTOB ¢ (PUKCHPOBAHHOW CTaBKOMH;

T') PacCMOTPETh BO3MOXKHOCTH JOCPOYHOTO TOTANICHHS 3aliMOB C (PUKCHPOBAHHOU
CTaBKOI.

6 Kakue crnocoObl ymnpaBieHHs MPOLEHTHBIM PHUCKOM MOXHO HCIONb30BaTh MpU
0’KHUJAHUH POCTa JOCTATOYHO HU3KUX MPOLIEHTHBIX CTABOK:

a) YBEITUYUTH JOJII0 KPEIUTOB ¢ (PUKCUPOBAHHOM CTAaBKOM;

0) COKpaTUTh JIOJIIO KPEAUTOB ¢ (PUKCHPOBAHHOM CTaBKOM;

B) YBEJIMYUTH CPOKH 3a€MHBIX CPE/ICTB;

') COKPaTUTh CPOKH 3a€MHBIX CPEJICTB.

7 BenuunHa KpeJUTHOTO PUCKA COOTBETCTBYET:

a) cyMMe KpeJuTa 1o J0roBOpYy;

0) cymMMe MPOIICHTOB 10 KPEIUTY;

B) CyMMe€ KpeJUTa C y4ETOM IMPOLIEHTOB.

8 Uto Ha3bIBaeTCS MEPHOJOM IOIBEPKEHHOCTH KPEJUTHOMY PUCKY:

a) mepuojJ C MOMEHTA BBIJA4M KpEAWTa 0 MOTAIIEHHs CYMMbl OCHOBHOTO J0Jra U
MIPOLIEHTOB MO KPEAUTY;

0) mepuol JeATeNbHOCTH KPEIUTHOW OpraHu3aluy [0 TMOIMHCAHUS KPETUTHOTO
JIOTOBOPA,;

B) MIEPHUOJ C MOMEHTA BbIIaYU KPeIuTa JI0 TOoTalieHusi CyMMbl OCHOBHOI'O JIOJTA.

8 VYkaxuTe METOJbl YIpPaBICHUS KPEIUTHBIM PHUCKOM HA YPOBHE KPEIUTHOTO
nopTdens:

a) CTPYKTYpHU3AIIHSI CCY/bI;

0) TMMUTHPOBAHUE;

B) AuBepcUdUKaIms;

') KOHTPOJIb HaJl COCTOSTHHEM 3aJI0Ta;

1) aHaJIN3 KPEAUTOCTIOCOOHOCTH 3aEMIIUKA;

€) CO3/1aHUE CUCTEMBI PE3EPBOB.

9 YkaxuTe METOIbI YIIPABJICHUS KPEIUTHBIM PHCKOM Ha YPOBHE OTACITBHOUN CCY/IBI:

a) CTPYKTYpHU3AIHSI CCY/bI;

0) TMMUTUPOBAHHUE;

B) nuBepcudUKarms;

T') KOHTPOJIb HaJl COCTOSTHHEM 3aJI0Ta;

1) aHaJIN3 KPEAUTOCTIOCOOHOCTH 3aeMIIUKA;
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€) CO3/1aHUE CUCTEMbI PE3EPBOB.

Ilpumepnvie unousudyanvuwvie domauwinue 3adanus (U/]3) — memwt pechpepamos:

1 CpaBHUTENbHBI aHAIN3 WCCICIOBAaHUS PUCKOB HAa OCHOBE MAapKOBCKUX H
HEMapKOBCKHUX MPOIIECCOB.

2 MareMarndeckas CTaTHCTUKA W BEPOATHOCTHBIM TIOJMXOJ K OIICHKE PHCKOB:
TpeOoBaHUE IETEPMHUHHPOBAHHOCTH CXOHON HH(OPMAIIHH.

3 Pa3BuTHe BEpOSTHOCTHOIO IOAXO0Ja HAa OCHOBE AKCHOJIOTMYECKUX BEPOSTHOCTEH,
BBIPKAIOIIUX MMO3HABATEIIBHYIO aKTHBHOCTH HCCIICIOBATEISI PUCKOB.

4 MetoaMka MMHUTAMOHHOTO MOJEIHUpPOBaHUA 1Mo Merony Moute-Kapio B oneHke
PHUCKOB M pa3BUTHE METOJIa CIICHAPHUEB.

5 Heuerkas JIOTMKa W TEOPUS HEYCTKUX MHOXECTB: TEPCICKTUBHI NMPHUMCHEHUS B
WCCJICIOBAHUH PUCKOB.

6 CnaboCTpyKTypUpPOBAaHHBIE CHCTEMBI M YIIPaBJIEHHWE PUCKAMHU C HCIOJb30BaHHEM
HEUYETKOM JIOTHKHU.

7 OYHKIUA TPUHAUIOKHOCTH B HEYETKO-MHOXXECTBEHHBIX OTHMCAHMSIX: TOYCYHAs,

MHTEpBallbHAs, TPANEeUEBUIHAS, TPEYTOJbHAs, B BUJIE TAYCCUAHBI, B BUAE S —(DYHKIIHH.

8 ConepkaHue NOHATHS JIMHTBUCTUYECKOW ITEPEMEHHON B HEYETKOM JIOTHKE.

9 Anropur™M OIIEHKM pHUCKa Ha OCHOBE ammnaparta TEOPHUH HEYETKUX MHOXKECTB:
UJEHTUPUKAIIS PUCKOB, OTPOC SKCIIEPTOB, aJ/IMTUBHAS CBEPTKA.

Koumponvnasa paboma Ne 3.

WNnentuduxaims u oueHka (pakTopoB pUCKOB C UCHOJIb30BAaHUEM SKCIIEPTHBIX METOOB.

[IpoBectu sKcnepTHOE HCCeA0BaHNE C UIEHTU(UKAIMEN U OLIEHKON (paKTOpOB pUCKa B
ycnoBusix WT-nmpoekrta. [ns cucrteMatn3aliii M OLEHKU PE3YJIbTAaTOB AKCIEPTHOTO
uccaenoBaHuss NpuMeHUTh Jlenbuiickuii MeTo, MpeaBapuTeabHO CPOPMHUPOBAB COCTAB
AKCIIEPTHOM TPYNIBI B COOTBETCTBHH C KBATU(UKAITMOHHOW KaTETOPUEH KaXKIOTo dKCIEepTa.
NnentuduunpoBaTh U CUCTEMATU3UPOBATh (AKTOPHI, OKA3BIBAIOIINE BIUSHUE HA YPOBEHb
pucka MWT-mpoekra, ¢ TPUMEHEHHMEM METOJIa OKCHEPTHBIX oOmeHoK. Ilpu 3TOM
paccMaTpuBaroTcs caeayomue GakTopbl: X1 - Ka4ecTBO MporpaMMHOro odecrneueHus; X 2
- CPOKH BBINOJIHEHHS TpoekTa; X3 - 00beM HMHBECTHIMOHHBIX 3arpar; X4 - KadecTBO
ayTcopcuHra; X5 - ypoBeHb PhIHOYHON KOHBIOHKTYPBI.

B skcniepumenTe NpUHUMAIOT ydacTue 7 HE3aBUCHMBIX 3KCIIEPTOB, B UX 3a7a4y BXOJIUT
ompejieNieHue paHra Kaxjaoro (akropa mno naTubauibHOW cucteme. Haumenbmuii 1o
3HAYEHUIO paHT MpUCBanMBaeTcs (PakTopy, OKas3blBaroleMy HauOoJIblee BIUSHUE HA YPOBEHb
sddekTuBHOCTH pekiambl. OLIEHKH SKCHEPTOB MPEACTaBISAIOTCS B BUAEC MaTPULBI PAHTOB
OTpoca, B CTPOKaX KOTOPOH yKa3bIBAIOTCS (PAKTOPHI, a B CTOJIOLAX — OI[EHKU IKCIIEPTOB.

Hcxonnble qaHHbIE IO BapHaHTaM IpecTaBieHbl B Tabnumax 1 — 5.

Tabnuma 1 — MaTpuiia panroB onpoca 3KcrnepToB (BapuaHT 1)

Paxrop OKcnepTsl - -2
Bl P DX | DX —x (in—x)
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3
X2 4 5 5 5 4 5 5
X3 3 2 3 1 2 2 1
X4 2 1 1 2 1 1 2
X5 5 4 4 3 3 4 4
Cymma
Tabnuua 2 — Matpuia paHroB ornpoca 3KCrepToB (BapHaHT 2)
dDaxrop _
- OKCnepThl Z X Z X, =X X, — )—()2




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 paHroB orpoca 3KCIepToB (BapuaHT 3)

®dakTop

. DKcnepThl Z X Z X, =X X, — )—()2
1 2 3 4 5 6 7

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

Tabnuia 4 — MaTpuliia paHroB onpoca 3KCepToB (BapuaHT 4)

Paxrop DKCIepTHI - —\2
Bl DX | DX —x X, — x)
1 2 3 4 5) 6 7
X1 3 4 2 1 5 4 3
X2 2 3 3 4 3 3 5
X3 4 2 4 2 2 2 1
X4 1 1 1 3 1 1 2
X5 5 S) S) 5) 4 5) 4
Cymma
Tabnuma 5 — Marpuiia paHroB onpoca SKCIepToB (BapuaHT 5)
SPETIO DKCIepThl - —\2
Bl DX | D% —x X, — x)
1 2 3 4 5 6 7
X1 1 2 3 1 2 1 3
X2 3 1 2 4 4 2 1
X3 4 5 4 3 3 3 4
X4 5 4 5 5 5 4 2
X5 2 3 1 2 1 5 5
Cymma

Tema 4.2. Konmenimss orpanuueHHoro pucka u wmerog VAR (Value-at-Risk).
VYrpaBineHue pucKoM Ha OCHOBE METOJIOB CTPAaxOBaHUsl, PE3€PBUPOBAHUS, XEHKUPOBAHUS

3aoaua Ne 1.

C uneHTH(UKAMEH BATIOTHOTO PHCKAa MEXIYHAPOJHOTO TOPTQENs LEeHHBIX Oymar
CBSI3aHBI CJICIYIONNE CUTYaIHH:

1) wHBecTop nepxuT TmOpTdens akuuii KOMIAHUKA HEKOTOpPOM CTpaHbl H3-3a
MEPCIEeKTHBBl WX pOCTAa, HO OMacaeTcs MaJeHUs Kypca BalllOThl HMHBECTHIMA H3-3a
HECTaOUIILHOCTU CHUTYAllUH B CTpaHe (HO €CJIM CUTYAIlUs CTaOWIH3UPYETCs, TO KypC BaIIOTHI
CTpaHbl MOXKET BO3PACTH);

43




2) B moptdene MHBECTOPA €CTh IOJTOCPOUHbIE OONUTrallii HEKOTOPOH CTpaHbI, U HE
WCKITIOYCHA BO3MOYKHOCTh CHUKEHHS TPOIEHTHONW CTaBKH, YTO MOXET MPUBECTU K POCTY
Kypca o0Juranuii 1 majIeHNI0 Kypca BallOThl HHBECTUITUH .

Jis xemxupoBaHus (CHIDKEHHUS IMOTEPh) BATIOTHOTO PHCKAa MOTYT HCIIOIB30BATHCS
(drrouepcHbIe, GopBapAHBIC U ONMIIHOHHBIC KOHTPAKTEHI.

Tak, uaBectop u3 crpanbl B Bioxkun 500 000 neHeXHBIX €IWHUII CTPaHbl A B
rOCyJapCTBEHHBIE JOJITOCPOYHBbIE OOiuramuu crpanbl A. Omnacasick BO3MOXHOTO TaJICHUS
Kypca BaJIOTHI CTpaHbl A, OH mpoaan B ceHTsa0pe mpu kypce A/B = 1,28 ¢wrouepcsl Ha
500 000 nmeHeXHBIX eIMHUI] CTPaHBI A C MOCTaBKOW B Jekalbpe mo ¢prouepcHo neHe 1,23.
Onpenenuth pe3ybTaThl XCHDKUPOBAHUS TOPTQENs oOnuranuii, ecinm B JeKadpe IeHa
obmurauuit cocraBut 510 000 neHeXHBIX €MHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa OyayT, cooTBeTcTBeHHO: a) 1,22 u 1,17;6) 1,34 u 1,29.

Pemenue:

1) B MOMEHT mpojaaxu (bpHOYEPCOB CTOMMOCTH MOPTQeNs oOaUrauuil cocrapisiia
500 000 * 1,28 = 640 000 meHeXHBIX STUHUI] CTPaHbI B;

2) mo BapuaHTy a) B AekaOpe cTomMocTh noptdenst obmmranuii cocrasmia 510 000 *
1,22 = 622 200 meHeXHBIX SIWHHUIl CTpaHBI B, TO €cThb CTOMMOCTH MOpTdens oOmuranui
yMeHbImmiIack Ha cymmy 640 000 — 622 200 = 17 800 meHe)HBIX eIUHUIL CTPaHbI B;

3) moxox MO MPOJaHHBIM (proYepcaM OT TaAeHUs (BIOYEPCHOW IIEHBI COCTaBHUII
500 000 * (1,23 — 1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, TO3TOMY YHCTOE HU3MEHEHUN
xepkupoBanHoTO opTdens pasHo 30 000 — 17 800 = 12 200 jpeHe)HBIX €TUHUI] CTPaHBI B;

4) mo BapuaHTy 0) B JekaOpe cTomMOCTh mopTdens obmurammii cocrtaBmma 510 000 *
1,34 = 683 400 neHeXHBIX €IUHUII CTpaHbl B, TO ecTh cTOMMOCTh mMOpTdens oOIUranui
yBennumiachk Ha 683 400 — 640 000 = 43 400 neHEKHBIX €TUHUIl CTPaHBI B;

5) yOBITOK OT MpOAAHHBIX (PBHIOYEPCOB H3-3a pOCTa (HIOUYEPCHOM IICHBI COCTABHUII
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €IUHMII CTPAHBI B, MOTOMY YHCTOC U3MEHCHHE
xepkupoBanHoro noptdens pasao 43 300 — 30 000 = 13 400 neHe)XHBIX €IUHMIL CTPAHBI B.

3aoaua Ne 2.

HNuBectrop w3 crpanbl B Bioxkuin 600 000 neHexHbIX €IMHUIl CTpaHbl A B
rocy/lapCTBEHHbIE JIOJITOCPOUHbIe oOnuranuu crpanbl A. Onacasch BO3MOXKHOTO TaJeHUS
Kypca BaJllOTBl CTpaHbl A, OH Mpojal B ceHTsA0pe mpu kypce A/B = 1,28 ¢dbprouepchl Ha
600 000 neHeXHBIX €IMHUII CTPaHbl A ¢ TIOCTaBKOHM B jekaOpe mo ¢wrouepcHoi 1ene 1,14.
Onpenenuth pe3ynbTaThl XeIKUPOBaHUA MOpTQens obmuranuii, ecinu B Jekabpe IeHa
obmuraruii coctaBuT 610 000 neHEKHBIX SAMHUI] CTPaHbI A, a Kypc A/B cnoT u ¢provepcHas
1eHa o6ynyt, coorserctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocysicoenun (na npakmuyueckux 3aHAMUAX).

1 Konrenius orpaHu4eHHOTO PUCKA.

2 Metona croumoctu pucka VAR (Value-at-Risk).

3 Ilpuemsbl ympaBjieHHs PUCKOB B CHUCTEME PHUCK-MEHEIKMEHTAa: M30eKaHHUE pPHCKa,
ylep:KaHHue PHUCKa, epeiaya pucka, CHIKEHHE CTETICHH PUCKA.

4 YrpasieHne puckaMu Ha OCHOBE METOJIOB AUBEPCUDUKALINH.

5 YnpaBreHue puckaMu Ha OCHOBE MPUOOPETEHHSI JOTIOHUTEILHON HHBOpMAIUH.

6 YmpaBieHue pucKaMH Ha OCHOBE METOJIOB IMMUTHPOBAHUSI.

7 YrpaBieHue pucKkaMi Ha OCHOBE METOJIOB CTPaXOBaHUSI.

8 YmpaBreHue puckaMu Ha OCHOBE METOJIOB CAaMOCTPaXOBaHUSI.

9 DkcnepTHOe WHCCIeOBaHHE PHUCKOB: Jlenbpuilckuii MeToq W MeToA MapHBIX
KOppEJSALU.

10 KroueBsie ycroBuUst IPOBEICHHS SKCIIEPTHOTO UCCIIEIOBAHUS PUCKOB.

11 OT60p 2KCTIEPTOB A7 UCCIEAOBAHUS PHCKOB  BOSMOXKHOCTH CHUKEHHSI BTOPHYHBIX
PHUCKOB.

12 AJTrOpuTM DJKCHEPTHOTO OIICHUBAHHUS PUCKOB M KOIPPHUIMEHT KOHKOPIAINH
Kennmanna-Cmura.
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Tecmoevie 3a0anus.

1 Ykaxute OCHOBHbIE MPU3HAKH WHBECTHLIMOHHOW AEATEIbHOCTH:

a) IPAKTUYECKOE OCBOCHHUE HOBIIIECTB;

0) HEeONpPEeIEICHHOCTh PE3YNIbTATOB;

B) HEOOPATHUMOCThH MPOIIECCOB;

T') OKUJaHUE YBEIMYCHHUSI UCXOTHOTO YPOBHS OJIATOCOCTOSIHUSI.

2 Kakue puCKH IPUCYIIH SKCIUTYaTallMOHHOMY JTaIly HHBECTUIIHOHHOH /e TEIbHOCTH:

a) (UHAHCOBBIC PUCKHY;

0) PKOJIOrMYECKUE PUCKU;

B) PUCKHU HEBEPHOTO IPOTHO34;

T') IPOU3BOJICTBEHHBIE PHCKH.

3 Kakue prucku mpucyIy 3aBepiiaronieMy dTay HHBECTUIIHOHHOHN e TeIIbHOCTH:

a) pucku (PMHAHCUPOBAHUS JTUKBHUIAIMOHHBIX PadoT;

0) pUCKH HEBEPHOTO MPOTHO34;

B) PUCKU BO3HHKHOBEHHSI I'PaXKIaHCKOW OTBETCTBEHHOCTH;

T') IPOU3BO/ICTBEHHBIE PHCKH.

4 Kakpe pHUCKM TPHUCYIIHM MPEIBIHBECTUIIMOHHOMY dTally HWHBECTHIIMOHHOMN
TESTEIbHOCTH. |

a) 9KOJIOTUYECKHUE PUCKU;

0) pucku OMO0YHOM OLIeHKH 3((HEKTHBHOCTH MHBECTUIINIA;

B) PMCKH HEBEPHOTO MPOTHO3a OYyIYIINX U3MEHEHUI;

') (UHAHCOBBIE PUCKH.

5 Kakue pucku mpucymu COOCTBEHHO HMHBECTULIMOHHOMY 3Tally WHBECTUI[MOHHOMN
NeSITEeNIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKHU;

0) PUCKH MPEBBINIIEHUSI CMETHON CTOMMOCTH MTPOEKTA;

B) PMCKH HEBEPHOT'O NMPOTHO3a OYIYIINX U3MEHEHUI;

T') PUCK 3aJIep>KEK c1auyu 0ObEeKTa.

6 Kak Ha3bIBaeTCsl CTpaTernyeckoe MoBeIeHNEe KPYIMHBIX KOMITAHUN, OCYILIECTBIISIONINX
MaccoBO€ MPOU3BOJICTBO, BBIXOJSALIMX HAa MAacCOBBIA PBHIHOK CO CBOEH WM MPUOOPETEHHOM
HOBOM MPOAYKIMEH, OMNepexarolnX KOHKYPEHTOB 3a CYET CEpUHHOCTH MPOM3BOJACTBA U
s dexra macmrTada:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMATHEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3bIBaeTCsi CTpaTerMyeckoe TIOBEICHUE KOMIIaHUHM, 3aKitoyaronieecss B
MPUCTIOCOONICHNH K Y3KHMM CETMEHTaM IIUPOKOTO pPBIHKA MYTEM CIEHUATU3UPOBAHHOTO
BBINTYCKA HOBOM UJIM MOJEPHU3UPOBAHHON MPOAYKIIUU C YHUKATHHBIMU XapaKTEPUCTUKAM

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak HaspIBaeTcs cTpaTernyeckoe MOBEJCHHE KOMIIAHWHW, O3HAYarollee BBIXOJA Ha
PBIHOK C HOBBIM (paJlKaTbHO MHHOBAIIMOHHBIM) MPOJIYKTOM U 3aXBATOM YACTH PHIHKA!

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATUEHTHOE;

T') KCIUIEPEHTHOE.

9 Kak Ha3bIBaeTCsl CTpaTerMueckoe IOBEJCHHE KOMIIAHWH, COCTOsIIee B
MPUCTIOCOOJICHUHN K YCIOBUSAM CIPOCA MECTHOTO PhIHKA, OCBOSHHH HOBBIX BUJIOB YCIYT IOCIIE
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MOSIBJICHHSI HOBBIX MPOJIYKTOB M HOBBIX TEXHOJIOTHI, IMUTAIIMA HOBUHOK U TIPOJBMKCHUU UX
K CaMbIM IIUPOKUM CJOSIM MIOTPEOUTEIICH:

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IATHEHTHOE;

I') 9KCILJIEPEHTHOE.

10 Kak Ha3bIBaeTCsl PUCK, CBSA3aHHBIM C U3MEHEHUS MU, BBI3BAHHBIMU OOIIEPHIHOUYHBIMU
KOJICOaHUSIMHU, ¥ HE 3aBUCSIIUN OT KOHKPETHOTO TPEIPUSITHUS:

a) YUCTBIN;

0) CUCTEMHBI;

B) HECUCTEMHBIN;

T') CIIEKYJIATUBHBIH.

Ilpumepnuie unousudyanvusvie domauinue 3aoanus (M/13) — memwt pechpepamos:

1 BO3MOXHOCTH ¥ OTpaHUYEHUS] KOHIIEMIIUN OTPAHUYCHHOTO PUCKa.

2 Unentudukaius u olieHKka puckoB Ha ocHoBe MeToia VAR (Value-at-Risk).

3 UccnenoBanue BO3MOKHOCTEW W TMPAKTHKKA TPUMEHEHUS TPUEMOB YIPaBICHUS
PHUCKOB: n30eKaHHe PUCKa, YAepKaHUE PUCKa.

4 HccnenoBaHue BO3MOKHOCTEH W TPAKTUKA TPHUMEHEHUS TPHUEMOB YIPABICHHS
PHUCKOB: IIepeiauya prcka, CHIKEHUE CTETIEHU PUCKa.

5 Teopus ¥ IpakTUKa ypaBiIeHUs pUCKAMH Ha OCHOBE METOJIOB TUBEPCUPHUKAIIH.

6 YmpaBieHHEe pPUCKaMH IIEHHBIX OyMar Ha OCHOBE MPUOOPETEHHUS JIOTOTHUTEIBHON
uH(popMaLnH.

7 IlepcrieKTUBBI yIpaBI€HUs PUCKaMH Ha OCHOBE METOJIOB JUMHUTHUPOBAHUS B CUCTEME
MHHOBAI[MOHHOM JIeSTEIbHOCTH.

8 Cucrema yrpaBiieHHUs PUCKaMU HAa OCHOBE METOJIOB CTPAXOBAHMSL.

9 VmpaBneHue pUCKaMH Ha OCHOBE METOJIOB CaMOCTPaxOBaHUSA: (POPMHpPOBAHUE
pe3epBoB, oOecTieueHre PUHAHCOBOM YCTOMYMBOCTH M KPEIUTOCIIOCOOHOCTH.

10 MeTtononorust 5KCIEPTHOTO UCCAeA0BaHUS PUCKOB: Jlenbpuiickuii MeTO .

11 MeTtonomorust 5KCepTHOTO UCCIeI0BAHUS PUCKOB: METO/1 APHBIX KOPPEISAIIHIA.

12 Ilpouenypa oTO0Opa SKCHEPTOB ISl UCCIEIOBAHUSI PUCKOB U CHIKEHHUE BTOPUYHBIX
PHUCKOB.
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IIpunoxenne 2

7 O1ieHOYHbIE cpeacrea AJisi IPOBEICHUA l'lpOME)KyTO'lHOi;I aTreCcTanuu
a) HﬂaHpreMble Pe3yJdbTaThbl oﬁyqe}mﬂ H OICHOYHBIC CPEeACTBA IJIA IPOBECACHUSA l'[pOMC)KyTO‘-IHOﬁ aTreCcranum:

CrpyKTypHBIil
JJIEMEHT

KOMIICTCHIITUHU

[Tnaaupyembie pe3ynbTaThl
00y4eHUs

OneHouHbIE Cpe/ICcTBA

OK-2 —roToBHOCTD JeliCTBOBAThH B HECTAHAAPTHLIX CUTYallUAX, HCCTH CONMAJTBHYI0 M 3TUIECCKYIO OTBETCTBCEHHOCTD 34 NIPUHATLIC PEIICHUS

3Hath — OCHOBHBIE OIIPEIEICHUS Ilepeuens meopemuueckux 60npocog K 3auemy u IK3AMeHy:
MOHSATUH COLMAIBHON U 1. Puckomnorus u ee B3aMOCBSI3b C IPYTUMH HayKaMHu.
ATUYECKON OTBETCTBEHHOCTH 2. MeTtoaoiorndeckne OCHOBBI PUCKOJIOTHH: TIOJXOIBI, TIAPAIUT MBI, TEOPUH, KOHIICTIIINU, METOIBI
MIPU IPUHATHU PEIICHUH 1 METOJUKH.
—  pasnuuue GopM 3. Poub prcka B IPUHATHH PEIICHUN B cepe IKOHOMHUKH.
nocsenoBaTebHOCTH aeiicTeuii 4. PHCK M pHCKOBas CHTyalHs.
B CTaHJAPTHBIX U 5. AKCHOMBI U MOCTY/IAThl PUCKOJIOTHH.
HECTAHJAPTHHIX CUTYaIUAX; 6. Puck xak skoHOMHUecKas kateropusi. KateropuanabHbli aHAIN3 PUCKA.
7. CyniHOCTb pUCKa KakK SBJICHUS U KBAJIUMETPUUECKHE XapaKTEPUCTUKH PUCKA.
8. Puck kak ciny4aifHOe U 3aKOHOMEPHOE SIBJIEHUE, BEPOSITHOCTH U BO3MOXKHOCTb.
9. HeormnpeneneHHOCTh KaK HCTOYHUK PUCKA.
10. Teopus xaoca u Teopust Oudypkaiuii B HCCISJOBAaHUN PUCKA.
YMeTh — BBIOMPATh U3 HECKOJIBKUX Ilpumepnvle npakmuyeckue 3a0anusn 014 3a4ema u IK3AMEHA:

aJIbTEPHATUBHBIX BAPHAHTOB
pelIeHns] OpraHu3aoOHHO-
YIIPaBJICHYECKOH 3a1a4n
HaWJIy4lIU{, B TOM YHCIIC B
YCJIOBHSX pUCKa U
HEOTIpeIeIEHHOCTH;

—  IPaBUIIBHO OLIEHUBATH
MakKpo- ¥ MUKPOCPELY;

—  CaMOCTOSATENIbHO
pUHUMATH P PEKTHBHBIE

3aoaua 1.
[IpousBoauTenb U3ENUs YTBEPKIAACT, YTO 0 OpaKOBAaHHBIX M3ENUi He mpeBocxoauT 1%.
B cnyuaitnoit BeiOopke oobemoM N = 100 okazanoch 2 OpakoBaHHBIX u3aenusa. OUEHUTh PUCK
MOSIBJICHUS OpaKa W3JIeus, €CIIM TIOBEPUTEIIbHA BEpOATHOCTE P = 99%.

3aoaua 2.
WuBectunnonnsiil npoekT Ne 1 paccuutan Ha t; = 4 roza, qucnepcus €XKeroaHoNW MpUObLIH

coctaBnsger s; = 15%. WHBecTHIHOHHBIH mpoekT Ne 2 paccuuTad Ha t, = 3 roja, JucriepcHs

eKeroHoit TpubsLH cocTaBaseT S, = 20%. Ilpeamonaraercs, 4To pachpejeNeHHe eKeroaHoi
npuOBUIM TIOUUHSETCS 3aKOHY HOPMAJIBHOTO paclpeliesieHus] ciy4ailHoW BenuuuHbl. CpaBHHUTH
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMITCTEHITHH
OpraHu3aIMoOHHO- PHUCKH WHBECTUITMOHHBIX TIPOeKTOB Ne 1 u 2 mpu oBeputensHOi BeposiTHOCTH P = 99%.
yIIPaBIIEHYECKUE PEIICHUS B Zadaua 3.
paMKax npogheccHoHaTLHOM ITo nepBoii TEXHOJIOIMHU Ul IPOU3BOJCTBA Kakaoro n3 N, = 10 m3genuii ObLIO 3aTpayeHo B
KOMTIETECHITUH, Pa3perIaTh X1 =30 (BEI 2 — 1 ) I .
cpenHeM =30 cex BbIOOpOUHas mucriepcus S; = 1 cexkynna). Ilo BTOpo# TexHONIOTHUU IS
NpOOIEMHBIE CUTYAIUH B pel ! yHA p jcnep L yaAa pou A
po(ecCHOHATEHOM IPOMU3BOJACTBA KAXIOro M3 N, = 16 um3menuil ObLIO 3aTpadeHo B cpeHeM Xz = 28 CeKyHA
ACATCIBHOCTH, (BBIGOpOUHAs AucHepcHs S5 = 2 cekyH/bl). OUEHHTh PUCK Goliee MEITEHHOTO MPOM3BOJACTBO TI0
— aHaIM3HpoBaTh MEPBOM TEXHOJIOTUH 10 CPABHEHHIO CO BTOPOM TEXHOJIOTHEH TIPU JOBEPUTENBLHOM BEPOATHOCTH P =
aIbTePHATHBHBIC BAPHAHTHI 95%
eHCTBHI B HECTAaHIAPTHBIX '
A s1ap 3aoaua 4.
CUTYaIUsX, ONIPEIENIATh MEPY .
. . [TpousBoauTeNb U3AETHS YTBEPHKAAET, UYTO CPETHUI BeC IUIUTKU U3enus He MeHee o = S0 T.
COLIMANIHOM U ATUYECKOM
Puck-odurniep otodpan 10 mimToK uU3aeusi, BEC KOTOPHIX COCTaBUJI, COOTBETCTBEHHO, 49, 50, 51, 52,
OTBETCTBEHHOCTH 3a MPUHSATHIE
CLICHIS: 48, 47, 49, 52, 48, 51 r. O1ieHuTh PUCK U3TOTOBJICHUSI U3JICTHUS TI0 3asABJICHHOMY 00pas3Ily, €clid BecC
p ’ IUIMTKU W3JEHUsI COOTBETCTBYET HOPMAJILHOMY PpacHpelesIeHHI0, a JTOBEPUTEIbHAs BEPOSITHOCTH
— pacno3HaBath 3)PeKTUBHOE — oo
cocrapisier P = 95%.
penienue ot HeI(HPEKTUBHOTO;
— KOPPEKTHO BBIPAXKATh U
apryMeHTHPOBAHO
000CHOBBIBATh MOJIOKEHUS
MIpeIMETHOM 00JIaCTH 3HAHUS;
Bragets — TIIPaKTHUYCCKUMH HaBBIKAMU Hanpaenenusa uccnedosanuii 011 3auema u IK3AMEeHA:

JICCTBUHM B HECTAHIAPTHBIX
CUTYyalLUsIX, IPOTHO3UPOBATH
pe3ynbTaThl COLIMATBHON U
THYECKON OTBETCTBEHHOCTH 3a
MIPUHATHIE PELLICHHUS;

— crmoco0aMu OLICHUBaHUS
MAaKpO- U MUKPOCPEJIbI U C
y4ueToM ¢akTopa

Ponb pucka B mpuHATHU pellieHui B cepe IKOHOMUKH.

OcHOBHbBIE HAYYHO-TEOPETUUECKHE MPEANOCHIIKA PUCKOJIOTHH.

Puck u puckoBas cutyanus.

OcHOBHBIE ATalbl HAKOTIJICHUS 3HAHUH U Pa3BUTHUS HAYKU O PUCKE.

Kaxk B ncropuueckoil peTpoCneKTUBE U3MEHSIIUCH IPEAMET U 11€JIb PUCKOJIOTHU?
YTo noHMMaeTCs MOJ KPUTEPUSIMU, IPUOPUTETAMU U OPUEHTHPAMHU B PUCKOJIOTHU?
MNuHOBalMOHHAS 1€ATENBHOCTh KAK UCTOUYHUK PUCKOB.

KnaccudukanmonHnas cucreMa pucKoB U €€ METO0JI0THUeCKOe 3HAUCHHUE.

NN E
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AJIEMEHT OneHouHbIE CpeICTBA

KOMIIETCHITUU 00yueHmA
HEONPEEIEHHOCTH 9. MHoOroneTHue CTaTUCTHYECKHE HAOMIOACHUS KaK OCHOBAa pacIpelesieHUs] BEpOSITHOCTH
CaMOCTOSITENIbHO PUHUMATh CTPaxXOBBIX CITy4aeB M aKTyapHBIX PACUETOB.
a¢dekTrBHBIC OpraHu3aonHo- | 10. KyMysimust puckoB 1 X BIUSHUE HA TIOJITOTOBKY M MPUHATHE YIIPABICHYCCKUX PEIICHUH.
yIpaBJIEHYECKHUE PELIECHUS B 11. TIpowusBoACTBEHHO-(PUHAHCOBBIN JIEBEPUK KaK (haKTOP, OKA3bIBAIOIIMM MYIbTHUIUITMKATUBHBIN
pamKax npogeccuoHanbHON 3¢ deKT Ha AeSITETbHOCTD MPEANPUATHIA.
KOMIIETSHIINH, pa3peniaTh 12. Mepa pucka Kkak HeoOxomumas it (OPMHpPOBAHUS AIBTCPHATHB OIEHKA PHUCKA,
MpoOJIeMHbIE CUTYallUU B XapaKTEPHU3YIOIIas BO3MOXKHBIE TTOTEPH UK TTPHOOPETEHHS B TIPOU3BOICTBEHHO -X035HCTBEHHON
npohecCuOHATBHON iy (PUHAHCOBOM JESTETHHOCTH.
NeSITeNIbHOCTH; 13. Merox aHamoruM B OICHKE W YNPABICHWH PHCKOM M €ro MpHMEHEHHe s pa3paboTKH
— HaBBIKAMH U METOJIUKAMHU CLICHApHEB JICHCTBUM.
0000IIEHUS PE3YIILTATOB 14. Meton nepeBa pelIeHM: oOLEHKa HauOojiee BEPOATHBIX PE3yJAbTaTOB, MOCTPOEHUE
peuieHus, SKCIIepUMEHTaIbHON IPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
NEATEIILHOCTH; 15. Meron Monte-Kapino kak BapuaHT CTaTUCTHYECKHUX HCIBITAHUNA B OIICHKE W YIPaBICHUU
—  crmoco6aMu OLIEHUBAHUS pUCKOM B HanOoJiee CII0KHBIX Ul MPOTHO3UPOBAHUS pacyeTax.
3HAUMMOCTH U PAKTUYECKOH 16. Metonsl moptdonMo B HCCIENOBAHWU PHUCKOB: METOJBI MOPT(HEIbHOW TEOopuHu, TEOpUu
IPUTOTHOCTH MOJIyYEHHBIX CHy‘l&ﬁHHX 6J'Iy>KI[aHPII>i, TEOPHHU KAIIUTAJIbHBIX aKTHBOB.
PE3ybTATOB; 17. MopenupoBaHue pUCKOB B TPOrHO3HBIX U MPOEKTHBIX pacyeTax.
— mpodeccroHanbHbIM s3bKoM | 18. OCOOCHHOCTH NICHTUUKALNN 1 AHATN3a HayIHO-TCXHHYECKUX PHCKOB.
IIPEAMETHOM 06JIaCTH 3HAHNS, 19. ®eHomMeH HEONPENEIEHHOCTH KaK HWCTOYHUKA pPHUCKA, HEMOJHOThl WM HETOYHOCTH
—  cnocoBaMu uH(pOpPMaIIMY, HEBO3MOXXHOCTHU TIOJTHOTO U MCUYEPIBIBAIOIIETO aHAIN3a BceX (PaKTOPOB PHUCKA.
COBEPILEHCTBOBAHUS

npoheCcCHOHAIBHBIX 3HAHUN U
YMEHUH ITyTeM HCIOJIb30BaHUS
BO3MOYKHOCTEH
MH()OPMAIIMOHHON CPEJIBI.

IIK-1 — cnoco0HOCTH 000011ATh 1 KPUTHYECKHU OLIEHUBATH Pe3yJbTaThl, N0Jy4YeHHbIe 0Te4eCTBEHHBIMH U 3apy0e:KHBIMH MCCJIe0BATeISIMH,
BBISIBJISITh NePCIIEKTHBHbIE HATIPABJIEHHUS], COCTABJSITH MIPOrPaMMYy HCC/IeI0BAHMI

3HaTh

— PE3YJIbTAaThl, [IOJTYUCHHBIC
OTCUYCCTBCHHBIMHU 1

Hepeuenb meopemu4ecKux 60onpocoe K 3auemy u IK3ameny:

1.

Puck xak s3xoHOMHUYECKas KaTCropusl. KaTel“OpI/IaJ'IBHHﬁ AHaJIN3 pUCKaA.
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

JJIEMEHT OneHo4HbIe CpeCTBA

KOMITIETEHIINH 00yuenus
3apyOeKHBIMU 2. CymHOCTbh PHCKa KakK SBJICHUS U KBUIUMETPUIECKUE XapaKTEPUCTHKH PUCKA.
UCCIIEI0BATEISIMY; 3. Puck kak ciydaitHoe 1 3aKOHOMEPHOE SIBIICHUE, BEPOSTHOCTh M BO3MOKHOCTD.
— BBISIBJISITH [1€PCIIEKTUBHBIE 4. HeonpeaeneHHOCTh KaK HICTOYHHUK PUCKA.
HampaBiieHus uccienoBanus B | 5. Teopust xaoca u Teopust Oudypkanuii B uccie10BaHUHN pUCKa.
oOmactu ympasieHus: puckamu u | 6. KoHrenmuu pucka Kak TeOpETHIECKUH U METOA0IOTUIECKHI NCTOYHHUK PHCKOJIOTHH.
CTpaxOBaHUS; 7. BapuaHThl 5KOHOMHUYECKUX PEIICHUH, 0OPEMEHEHHBIX PUCKOM. AJIbTEPHATHUBBHI.
— COCTaBJISTh IPOTPaMMy 8. TIpHHIHUIIBI CHCTEMHOTO aHaJM3a PUCKA B CIIEKTPE IKOHOMHUYECKUX MPOOIIEM.
UCCIIEIOBAHUS; 9. KauecTBeHHBII U KOJMUYECTBCHHBI aHAIN3 PUCKA.

10. Mcnonp3oBanmne HAOOpa MOKa3zaTeaen sl KOJIMYECTBEHHON OIIEHKN PHUCKA.
Ymerts — 00001aTh U KPUTUYECKH Ilpumepnvle npakmuyueckue 3a0anus 01 3a4ema u IK3AMeHa:

OIICHUBATh PE3yJbTATHhI,
MOJIy4YE€HHBIE OTEYECTBEHHBIMU U
3apyOCIKHBIMH
HCCIIeIOBATEIIAMU;

— pa3buparbcs B
COOTBETCTBYIOIIUX MOJIENIAX U
MHCTPYMEHTAX yIpaBiICHUS
PUCKaMU U CTPaxOBaHUS;
—HUCIOJIb30BaTh aHATUTUYECKHE
WHCTPYMEHTHI, IPUMEHSIEMbIC B
COBPEMEHHOM
HCCIIEeIOBATENIbCKON
NEeSITeNbHOCTH, B TOM YHUCIIE, TS
MOATOTOBKH MarucTepcKoi
JFICCePTAIINH, B KOHKPETHBIX
HKOHOMHUYECKUX paboTax
(myOnukanusx), 6a30BbIe
3HAHUS B OOJIACTH yIIPaBJICHHUS

3aoaua 1.
ABTOMaT, pabOTAOIIMA CO CTAaHAAPTHBIM OTKJIOHEHHEM o = | T, dacyer yail B Maykd cO
cpenauMm BecoM a = 100 r. B cnyuaiiHoii BeIOOpke 06beMOM N = 25 madek cpeHHM BeC OJHOM

nauku coctaBua X = 101,5 r. OueHuTh pUCK PETYIMPOBKH aBTOMATa MPH CPEIHEH T0BEPUTEIBHOM
BeposiTHOCTH P = 95%.

3aoaua 2.
CraHok, paboTaroumuii co CTaHJAPTHBIM OTKIOHEHHEM o = 0,5 MM, NMPOM3BOIUT U3JCTUS
cpenneil bl o = 20 MMm. B cnyuaiiHoil BeiOOpke oObeMOM N = 16 u3menuii cpenHsis AIuMHA

oxHoro m3zaenus cocrapuwiaa X = 19,8 Mm. OLeHHTh PUCK HACTPONKH CTAHKA, €CIHM JTOBEPHUTEIIbHAS
BEpOSATHOCTH cocTaBisieT P = 99%.

3aoaua 3.

[IpousBoauTens U3enUsl YTBEPKAAET, UTO CPEIHUN BEC IJIMTKH U3JIeius He MeHee ¢ = 50 T.
Puck-odunep otodpan 10 mIuTOK U3AETUS, BEC KOTOPBIX COCTaBUII, COOTBETCTBEHHO, 49, 50, 51, 52,
48, 47, 49, 52, 48, 51 r. O11eHUTh PUCK MU3TOTOBJICHUS U3/ETHS 10 3asBIEHHOMY 00pasIly, ecii Bec
IUTUTKA W3JIE€TUsl COOTBETCTBYET HOPMAJIbHOMY pACIPEICICHHUIO, a JIOBEpUTEIbHAs BEPOSITHOCTD
coctaBisier P = 95%.
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMITCTEHITHH
PUCKaMU U CTPaXOBaHUS,
YCBOEHHBIE B IpOIECcce
W3YYCHHS TAHHOTO Kypca;
Brnanets — KyJBTYpPO# 3KOHOMHYECKOTO Hanpaenenus uccnedosanuii 011 3a4ema u IK3ameHa:

MBIIILICHHS;
— CITOCOOHOCTHIO K
AHATATHICCKOMY BOCTIPUSTHIO
HAYYHBIX M ITYOJUITUCTHUCCKAX
TEKCTOB, HABBIKAMH
CaMOCTOSTEIbHON
HCCIEA0BATEICKON padOTHI;

— HaBBIKAMH palbOTHI C
WH(POPMAITMOHHBIMHU
HWCTOYHUKAMH, HAYYHOU
JIUTEPATYpPOil IO
SKOHOMMYECKOI MpobiIeMaTHKe;

Noohk~owhE

© ©

10.

11.

12.

13.

Teopus xaoca u Teopust OuypKaruii B uccae 0BaHUU pHUCKa.

Konnenmuu prcka Kkak TEOpETUYECKUA U METOA0JOTUYECKUM HCTOYHUK PUCKOJIOTHH.

BapuaHTbl 5JKOHOMHUYECKUX pelIeHni, 00peMEeHEHHBIX pUCKOM. AJIbTEPHATHBBI.

[IpyHIMIBI CUCTEMHOTO aHAM3a PUCKA B CIEKTPE IKOHOMUYECKUX MTPOOIIEM.

KavecTBeHHBIN 1 KOJMYECTBEHHBIN aHAJIN3 PUCKA.

Hcnonb3oBanue Habopa nokaszareseil 11 KOJIMYeCTBEHHON OLIEHKH PHUCKa.

AHanu3 BaIIOTHBIX PHUCKOB IIPU IIPOBEJCHUHM BHEUIHETOPIOBBIX M BAIIOTHBIX KPEIUTHBIX
OTeparLuii..

AHanu3 BalIOTHBIX PUCKOB IPU NMPOBEJCHUU Ollepaliii Ha (POHJOBBIX M BAIIOTHBIX OUpIKax.
HeOnaronpusitHas 3KOHOMHYECKasi KOHBIOHKTYpA M JICJIOBOM PUCK: aHAJIN3 U MPOTHO3UPOBAHUE.
30HBI pUCKa U OE3PUCKOBBIE 30Hbl KaK KaUE€CTBEHHbIE XapaKTEPUCTUKH CTENIEHH (YPOBHSI) pHCKa
Y METOJOJIOTUYECKOE 3HaueHue KpruBou JlopeHna.

WUnentndukanus pucka: pazpaboTka IEepeyHs  BO3MOMKHBIX  PHCKOBBIX  CHUTYyaluil,
IIPOTHO3UPOBAHME NMPUYMH U TOCIEICTBUM (IIPU3HAKOB) UX BOZHUKHOBEHHUS, KJIACCU(PUKALUU U
KPUTEPUU PHUCKA.

Kommepueckuii puCcK NpPOU3BOACTBEHHO-XO3AUCTBEHHONM M (PUHAHCOBOM JEATEIBHOCTH Kak
pe3ynbTaT MposiBIeHUs (PAKTOpOB  BAJTIOTHBIX, MOJUTHYECKUX, MPEeIINPUHUMATEIbCKUX,
(MHAHCOBBIX U UHBIX PUCKOB.

dopMHpOBaHUE KPUTEPUEB PUCKA JUISI MACHTU(HUKALUN PUCKOBOM CUTyallUd M KilacCU(UKALIMU
PHUCKOB.

ITIK-2 — cnnocoGHOCTH 000CHOBBIBATH AKTYAJbHOCTh, TEOPETHYECKYI0 U MPAKTHYECKYI0 3HAYMMOCTh H30PAHHOH TeMbl HAYYHOI'0

HCCJICTOBAHUA

3HaTh

- dKTyaJIbHOCTb H36paHHOf/'I
TCMbI HAYYHOTI'O UCCJICIOBAHUS

Hepeuenb meopemu4ecKux 60onpocoe K sauemy u IK3ameny:

1.

Puck xak s3xoHOMHUYECKas KaTCropusl. KaTel“OpI/IaJ'IBHHﬁ aHaJIn3 pUCKaA.
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3JIEMEHT OneHoYHBIE CpEACTBA
KOMITETEHIUU 00yHcHus
- TEOPETUYECKYIO U 2. CymniHOCTh PUCKa KakK SIBJIICHUS U KBAJTMMETPUICCKHE XapaKTEPUCTHKH PUCKA.
MPAKTUYECKYIO0 3HAYUMOCTh 3. Puck xak cinyJaifHOe U 3aKOHOMEPHOE SIBIICHUE, BEPOSITHOCTH M BO3MOYKHOCTb.
M30paHHOM TEMBI HAYYHOTO 4. HeormnpeneneHHOCTh KaK UCTOYHHUK PUCKA.
uccaeoBaHus B 00J1acTh 5. Teopus xaoca u Teopusi OupypKaruii B MCCICTOBAHUH PUCKA.
TEOPHUHU U METOIOJIOTHH 6. Konmenmuu prcka Kak TEOPETHICCKHIA U METOIOJIOTHICCKII HCTOYHHK PUCKOJIOTHH.
YIpaBJICHUS PUCKAMH H 7. BapuaHTbhl 5)KOHOMHYECKHUX PEIICHUI, 00pEeMEHEHHBIX PUCKOM. AJIbTE€pPHATHBEI.
CTpaxOBaHMSI; 8. TIpWHIUITEI CHCTEMHOTO aHAJIM3a PUCKA B CIIEKTPE SKOHOMHUYECKHX POOIIEeM.
9. KadvecTBEeHHBII M KOJMYCCTBEHHBIN aHAHM3 PUCKA.
10. Ucnionp3oBanne Habopa mokazaTesiel jIsl KOJMUYEeCTBEHHOU OIEHKH pHCKa
VmeTs - 000CHOBBIBaTh aKTYaJIbHOCTb, Ilpumepnule npakmuyeckue 3a0aHUA 014 3a4ema u IK3AMeHa:

TEOPETHUYECKYIO U
MPAaKTUIECKYIO 3HAYUMOCTh
M30paHHON TEMBI HAYYHOTO
UCCIIeIOBaHUS;

- IPUMEHSATH COBPEMEHHBIE
METOJIOJIOTHIO U METOIbI
HSKOHOMHYECKOTO aHAJIN3a,
COBPEMEHHBIC TPOTPAMMHBIC
MPOIYKTHI, TIO3BOJISFOIINE
MIPOAHATU3UPOBATh

3¢ dEeKTUBHOCTD YIIPaBICHUS
PUCKaMH U CTPaXOBaHUS;

3aoaua Ne 1.
[TpoBoaATCA UCHIBITAHUS HOBOTO JIeKapcTBa. B skcriepuMente ydactyror N, = 3000 My>x4yuH
u n, = 3500 sxenmuH. Y 50 myxunH U 110 xxeHmuH HabmoaaroTcsa nodouHsle 3¢ dexTsl. OLeHUTH
HaJIMYUe pUCKa MOOOUYHBIX 3(PPEKTOB MPEUMYIIECTBEHHO Y JKEHIIUH [0 CPAaBHEHUIO C MY>KUYMHAMU
P JI0BEpUTEILHOM BeposiTHOCTH P = 95%.
3aoaua Ne 2.
CTyzneHTsI claBaiy 9K3aMeHbI 10 (PU3UKE U MaTEeMaTHUKe, Pe3yabTaThl KOTOPHIX MPEICTABICHbI

B TaOnuie 1.
Tabmuna 1 — Pe3ynbpTaThl 5K3aMEHOB TI0 (PH3UKE M MATEMATHKE

PesynbraThl PesynbTaThl 3K3aMeHa 0 (PU3HKE
9K3aMEHa 110
MaTeMAaTHKe OTJIHEHO XOporIo YZOBIL. HEYL.
OTJIMYHO 20 17 12 6
XOpouIio 22 15 17 5
YJOBIL. 21 19 20 13
Heyn. o) 8 7 18

I/IILGHTI/I(I)I/ILII/IPOBaTL PUCK B3aMMOCBIA3HU MCKAY PC3YyJIbTaTaMHU 3SK3daMCHOB II0 (I)I/I3I/IKC u
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MaTeMaTHKe (J0BepHUTEIbHAsS BEPOSTHOCTE P = 99%).

3aoaua Ne 3.

®upma NpoBOIUT aHAIM3 OTKPHITHS HOBOI'O Mara3uHa Juisd pacuivpeHus OuszHeca. B cimyuae
OTKpPBITHSI KPYMHOTO Mara3uHa Npu OJaronpusTHOM KOHBIOHKTYpPE pBIHKa IMPOTHO3UPYETCS
npuObIb 600 MIH. py0. / TOJ, IpK HEOJIArONPUATHON KOHBIOHKTYpE — YObITOK 400 MiH. pyo0. / ro.
B cnyyae OTKpBITHS CpeqHEro MarasuHa INpu ONaronpusSTHOW KOHBIOHKTYpE €ro MnpuObLIb
nporuo3upyercsi Ha ypoBHe 300 mutH. py0. / TOI, MpU HEOJATOMPUITHOW KOHBIOHKTYpPE PHIHKA —
yobiTOoK 100 MiiH. pyO. / ron. Bo3mMoKHOCTH OIaronpusTHON M HEOIAronpUsITHON KOHBIOHKTYPbI
pBIHKA (HpMa OIIEHUBAET OJIMHAKOBO.

WccnenoBanus peiHKa skcriepToM odoiinercs pupme B 1 MiH. py6. Crenuanuct CYUTaeT, YTo
¢ BeposaTHOCThIO 0,6 KOHBIOHKTYpa pBIHKA OKaxeTcs OnarompusTHo. I[lpum stoM mipm
HOJIOKUTEIBHOM 3aKJIIOUEHUH 3KCIIEpPTa KOHBIOHKTYpA PBIHKA OKa)KeTCsl OJaronpHUATHOW JIMIIb C
BeposATHOCTBIO 0,9. Ilpu ero oTpunatenbHOM 3aKIOYEHUN KOHBIOHKTYpa PhIHKA MOYKET OKa3aThCs
OJlaronpusATHOM ¢ BeposiTHOCTHIO 0,12,

Hcnonb30BaTh METOJ JiepeBa peIIeHU [UId MPOBEPKH 3TUX BapHaHTOB. OIEHUTh PUCK
(GupMBI B cilyyae 3aKa3a 3KCIIEPTHOTO MCCIEeNOBaHUS pblHKA. OLEHUT PUCKU BapUAHTOB OTKPBITHSA
KPYIIHOTO U CpEe/IHero MarasuHa. BeISIBUTE CTOUMOCTHYIO OLIEHKY HAaMJIy4IlIero BapuaHTa peLeHMsL.

Bnaners

- HaBBIKAMH CaMOCTOSITEILHOM
Hay4HO-UCCIEI0BATEIbCKOMN
paboTHI;

- METOJIMKOHN 1 METOHO0JIOTHEH
Hay4HbIX MCCIIEIOBAHMI B
cdepe yrnpaBiIeHHS pUCKaMU U
CTpPaxOBaHMUS;

-METOJJaMH TEOPETUYECKOTO
000CHOBaHHUS PE3yIbTATOB
HCCIEIOBAHUN;

Hanpaenenusa uccnedosanuil 01 3auema u IK3amena:

1. KoHuenTyanbHbI€ TPUHIUIIBI PUCKOJIOTHH B SKOHOMUKE U IPEIITPUHUMATEIHCTBE.

2. AHanu3 CUCTeMbI IOCTYJIATOB U AKCHOM PHUCKOJIOTHH, UCCIIEI0BAHNE PUCKA KaK SKOHOMUYECKOM
KaTeropuu.

3. HopmanbHoe pacmpenenenue (pacnpeaenenue ['aycca) cnyyailHOM BeIMYHHBI KaK MHCTPYMEHT
OIICHKH M aHaJIN3a PUCKOB.

4. Onenka pHucka KaK CHCTeMa KOJMYECTBEHHOTO M KAa4eCTBEHHOTO aHaih3a pPHCKOB,
MaTeMaTU4YeCKas OLIEHKa MEPbI U CTENIEHU PHUCKA.

5. TloptdenbHble pUCKU B YCIOBHUSAX CTPATETHYECKOTO U TAKTUYECKOTO Pa3MEIIEeHUs aKTUBOB.

6. HccnemoBanue BOMpOCOB (OPMHUPOBAHHSI TPEMUU 32 PHUCK B YCIOBHUSX WHBECTUIIMOHHOMN
JIESITETbHOCTH.
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9.

10.

HccnenoBanue pernoHANBHBIX PHCKOB B YCIOBHX (DOPMHUPOBAHUS HAYYHO-TTPOU3BOICTBEHHBIX
KJIaCTEPOB.

PeliTuHr xak cnoco® KauecTBEHHOM OLIEHKM PHUCKOB Ha OCHOBE (hopManu3alvy SKCIEPTHBIX
METOJOB: PAaHKUPOBAHUE PUCKOB.

PuckoBas curyanus kak codeTaHue (PaKTOPOB, ONPEICISAIONIMX COCTOSHUE HCCIENLyeMOTO
00BbeKTa U BHIOOp KPUTEPUEB PHUCKA.

CreneHnp prcka Kak Mokas3aTellb, KOJIMYECTBEHHAs XapaKTepUCTUKA HEOIaronpusTHON

JUHAMHWKH YIIPABJIACMOT'0O MPOICCCa M HCTATUBHBIX PE3YJIILTATOB ACATCIbHOCTH.

IIK-3 — cn1oco6HOCTHI0 MPOBOIUTH CAMOCTOSITE/IbHBIE HCCIETOBAHUS B COOTBETCTBHH ¢ pa3padoTaHHON MPOrpaMmoii

3Harb — OCHOBHBIE OIIPENIETCHUS U Ilepeuens meopemuueckux 60npocog K 3auemy u IK3ameny:
[TOHATHS, CBA3aHHEIE C 1. HersHTpomnus Kak XapakTepUCTHKa U Mepa YIOPSIA0YEHHOCTH S3KOHOMHUYECKUX CHCTEM.
pa3paboTKO# MPOrpaMmbl 2. Ponp ynpaBieHUecKO eSTEIbHOCTH B pean3alii HEr3HTPONUHHOTO MOAX0/1a K YIPABICHUIO
HCCIIEA0BaHUS; pUCKaMu COBPEMEHHOM OpraHU3aluy.
—  OCHOBHBIE METO/IbI 3. OHTpomusi Kak Mepa XaOTUYHOCTH, HEYNOPSAOYEHHOCTH SKOHOMHMYECKON CHUCTEMBI H
HCCHGHOB&HHﬁ, HUCIOJIb3YEMBIX B HGO6XO,Z[I/IMOCTB YHIpaBJICHUSA PUCKAMMU.
KOHOMUKE; 4. Puck-MeHeIKMEHT Kak (pyHKImoHalIbHas 00JaCTh COBPEMEHHON OpraHu3allHu.
—  OCHOBHBIE METO/IbI H 5. Puck-meHemkMeHTa Kak IOJICUCTEMa CTPATErMUYECKOTO YIPaBJICHUS B YCIOBUAX LUGPOBOU
IIpaBHIIa IPOBEICHHUS skoHOMUKHM XXI Beka.
CaMOCTOSTEIIBHBIX 6. Meroapl (UHAHCOBOTO aHalW3a B YIPABICHUM PHUCKOM: T[OKa3aTeNu JUKBUAHOCTH U
HCCIIEIOBAaHUN B COOTBETCTBUM C IIATEKECIIOCOOHOCTH.
pa3paGoTaHHO} IPOrPaMMOI; 7. Meronapl GMHAHCOBOTO aHANIM3a B YIIPABICHUH PUCKOM: MOKa3aTeNlu (PMHAHCOBOW YCTOMYHUBOCTH
OpraHu3aluu.
8. CoBpemeHHas mapagurMa pHUCK-MEHEKMEHTAa OpraHu3alllid: WHTETPUPOBAHHBIA PHUCK-
MEHEKMEHT.
9. CuctemHbIl IOJIXO] B pUCK-MEHEKMeHTe. KapTa prcKoB.
10. PuckoBas cuTyalius B OpraHuzanuu: ee pakTopsl, mapaMeTphbl U XapaKTePUCTHKH.
YMeThb —  BBIJCNIATh OCHOBHBIE 3TAIlbI Ilpumepnvle npaxmuyeckue 3a0anuaA 014 3a4ema u IK3IAMEHA:
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AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMIETEHIUH
HCCIICOBAHHS; 3aoaua Ne 1.
— pacno3HaBath dPPEKTUBHOE [IponsBoauTENb W TMOTPEOUTENb JTOTOBOPHIINCH O CIEIYIOUIMX CTaHIApTax IOCTaBISIEMOTO
peurenue ot Hedpdexktunroro B | m3memus: AQL = 0,05; LTPD = 0,25; « = 0,15; B = 0,03. Ecnu B BeIOOpKe N = 15 m3penuit
nponecce CaMmoCTOATCIIPHOIO OKaxkeTcsl 0ojiee OBYX H3/EIHil, HE COOTBETCTBYIOIIMX CTAaHJIApTaM, TO BCS MapTHsl OpakyeTcs.
HUCCIICIOBAHMA, OueHUTh pUCK HECOOTBETCTBUS IPUBEICHHON CXEMBbI 3asIBJICHHBIM ITapaMeTpaM.
—  OOBACHSATH (BBIABIATH U 3aoaua Ne 2.
CTPOUTBH) TUITMYHBIE MOJIENH @DyHKIMA ~ CIpoca  HEKOTOPOro  TOoBapa D(P) =60+4P, —-3P, +0,5Y . Omnpenenuts
OKOHOMUHECKIX MPOUECCOB M | ypacTignocTh cpoca OT COOCTBEHHOM LieHBI TpomsBojutens E,, mepekpecTHsIH KodpQuuuenHT
ABJICHI, 3IIACTUYHOCTH cmpoca E,, 25acTHYHOCTB crpoca OT goxoja morpebureneid E, mpu oTImycKHON
— TPUMEHSATH TOTy4eHHBIE N
3HaHHs B TPOGhECCHOHATBHOT nene Toapa P, = 600 py0., neHe anprepHaTHBHOTO ToBapa P, = 500 py6. u noxoxae norpedutenei
JEeSATeNbHOCTH; Herolb3osaTh ux | Y = 70000 py6. YcTaHOBHUTE, Kak BEIET c€0sl CIIPOC C POCTOM JIOXO/I0B MOTPEOHTENEN.
Ha MEK/IMCINTLTHHAPHOM 3adaua Ne 3.
YPOBHE; [To cocTosiHMIO Ha KOHEL (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIAHUM COCTABUIIU
—  KOPPEKTHO BbIPAXkaTh U 875220 800 py6., obopoTtHble akTuBbl — 177 604 800 py0., KpaTKOCPOUHBIE O00S3aTEIbCTBA —
apryMEeHTHPOBAHO 103 679 800 py6. O6beM mpojax 3a OTYeTHBIN neproa coctaBui 1 437 740 500 py6. Onpenenuts
06OCHOBEIBATE HOIOKEHI K03 GuIeHT 000paurBaeMOCTH AKTUBOB U OLICHUTh (DUHAHCOBBIA PUCK KOMITAHUU.
MIpeIMETHOM 00JIacTH 3HAHUS;
Bragets — TIIPaKTHUYCCKUMH HaBBIKAMU Hanpaenenusa uccnedosanuii 014 3auema u IK3AMEeHA:

HCIIOJIB30BaHMA 3JICMCHTOB
CaMOCTOATCIBHOI'O
HCCIICAOBAHUA HA APYIUX
AUCHUINIIMHAX, Ha 3aHATHUAX B
AYJAUTOPHU U HA ITPAKTUKE,

— cmocobaMu ACMOHCTpaluu
YMCHHS aHAJIU3UPOBATH
CUTYallMIO B IIPOLECCCEC
CaMOCTOATCIBHOI'O
HNCCICIOBAaHMA,

1. HersHTpomnus Kak XapakTepUCTUKA U Mepa YIOPSA0YECHHOCTH SKOHOMHUYECKUX CHCTEM.

2. Ponp ympaBieHUeCKOH ESTEIBHOCTH B pean3allii HErdHTPOMUHHOTO MOAX0/1a K YIPABICHUIO
pPUCKaMU COBPEMEHHOW OpraHu3aIiy.

3. DHTpomusi Kak Mepa XaoTUYHOCTH,
HE00X0IMMOCTh YIPaBJICHUS PUCKAMHU.

HEYNIOPAAOYCHHOCTHU SKOHOMUYECKON CHUCTEMbI U

4. Puck-MeHeIKMEHT Kak (pyHKIIMOHalIbHAas 00J1aCTh COBPEMEHHON OpraHU3allHu.

5. Puck-meHemKMeHTa Kak TOJICUCTEMa CTPATErMYECKOTO YIPaBJICHUS B YCIOBUAX IUGPOBOU
sxoHomMuku XXI Beka.

6. Meroapl (UHAHCOBOTO aHalW3a B YIPABICHHH PHUCKOM: T[OKa3aTeNu JUKBUIHOCTH H

[LUIATEXKECIIOCOOHOCTH.

55




CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

— METOJaMU MPOBEICHUS
CaMOCTOSTEILHOTO
HCCIICOBAHHUS;

— HaBBIKAMHU U METOIUKAMU
0000111eHUS Pe3yJIbTaTOB
MIPUHSTOTO B XOJIe
CaMOCTOSTEILHOTO
WCCIICIOBAHUS PEIICHHUS,
AKCIIEPUMEHTAIBHON
JIEATEIILHOCTH;

— cmoco0aMu OIeHHUBaHUS
3HAYMMOCTH U MPAKTUUECKON
MIPUTOTHOCTH TIOJTYYE€HHBIX
pe3ynbTaTOB CAMOCTOSITEIILHOTO
HCCIEI0BAHHUS;

—  BO3MOJKHOCTEIO
MEXTUCITUTTHHAPHOTO
MIPUMEHEHHSI PE3YJIbTaTOB
CaMOCTOSTEILHOIO
HCCIEI0BaHHUS;

—  TpodEeCCHOHAIBHBIM S3BIKOM
MPeAMETHOM 00IacTH 3HAHUS;
— cmocobamu
COBEPIIIEHCTBOBAHUS
npodeccuOHANbHBIX 3HAHUN U
YMEHHMI MyTeM HCIOJIb30BAHUS
BO3MOKHOCTEH
WH(OPMAIIMOHHON CPEIbI;

10.
11.

12.
13.
14.
15.

16.
17.

Mertozp! GUHAHCOBOTO aHAJIHM3a B YIIPABICHUH PUCKOM: TIOKa3aTenn (PMHAHCOBOW yCTOMYMBOCTH

OpraHu3aluH.
CoBpemeHHast mapaaurma pHUCK-MEHEKMEHTa OpraHu3allii: WHTEIPUPOBAHHBIN  PHCK-
MEHE/PKMEHT.

Kapra puckoB. OcCOOGEHHOCTM KOTHUTHMBHOTO IO/XOJa B MJIEHTU(QUKALUU M YIPaBICHUU
pHUCKaMHU.

PuckoBas cuTyanys kKak MHCTpPYMEHT aHaJIu3a MOJIsl pPUCKOB COBPEMEHHOW OpraHH3aluu.

Meton aHaJOrMM B OLIEHKE W YIPaBICHUM PUCKOM M €ro MNpUMEHEHHe s pa3paboTKu
CLICHApHEB JICHCTBUM.

Meton nepeBa pemieHMi: oOLeHKa HauOolee
IPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
Meton Monte-Kapino kak BapuaHT CTaTUCTUYECKUX HCIBITAHUN B OLICHKE W YIPABJICHUU
puCKOM B HanOoJiee CII0KHBIX Ul MPOTHO3UPOBAHUS pacyeTax.

Metonsl moptdonvo B HCCIAENOBAHUU PHUCKOB: METOJBI MOPTQENbHON TEopuu, TEOopuu
CIIydallHbIX OJTy’KJIaHUH, TEOPUH KAUTAJIbHBIX AKTHBOB.

MopenupoBaHu€e PUCKOB B IIPOTHO3HBIX M MPOEKTHBIX pacyeTax.

Oco0enHocTH UACHTU(DUKAIIMKI U aHATN3a HAYYHO-TEXHUYECKHX PUCKOB.

@eHOMEH HEOIPEAENCHHOCTH KaK HCTOYHUKA PHUCKA, HEMOJHOThl WJIA HETOYHOCTHU
uH(bOpPMaIMY, HEBO3MOXKHOCTHU TOJHOTO U MCUYEPIBIBAIOIIETO aHAIN3a BCeX (PaKTOPOB pPUCKA.

BEPOSITHBIX  PE3YJIbTATOB, MOCTPOCHUE

56




CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

IIK-4 — cioco0HOCTH NPEACTABJATh Pe3yJibTaT

bl IIPOBECICHHOI0 UCCJICA0OBAHUS HAYYHOMY COOﬁHIeCTBy B BHUJ€ CTATBbHU WJIH JOKJaJda

3Hartb — OCHOBHBIE OTIPENICTICHUS U Ilepeuenv meopemuueckux 60npocos K 3auemy u IK3amMeny:
MIOHATHUS, CBSI3aHHBIE C 1. HncTpymeHTapuii TEOpUU UTP U BOSMOXKHOCTH €r0 TPUMEHEHHS B OIIEHKE U aHAJIN3€ PUCKOB.
MPOBEJCHUEM HAYYHOTO 2. WHCcTpyMeHTapwii METOJHMKH JIepeBa PEIICHUN W BO3MOXKHOCTH €r0 NMPUMCHCHHS B OICHKE U
HCCIICOBAHHUS; aHaJIN3€ PUCKOB.
—  OCHOBHBIE METOIbI U 3. HHCTpyMeHTapwii aHaln3a YyBCTBHTEIHLHOCTH M BO3MOXKHOCTH €TI0 NMPUMEHEHHS B OIICHKE W
METOJI0JIOTHIO UCCIIEIOBAHUM, AHAJIN3€ PUCKOB.
UCIIOJIB3YEMBIX B DKOHOMHUKE; 4. WHCcTpyMeHTapuii METOJa aHaJOTHM W BO3MOXXHOCTH €r0 MPHMEHEHHUS B OIEHKE W aHaJIU3e
— OCHOBHBIE METOEI U PHCKOB.
NpaBKIIa TIPeICTABICHNUS 5. HoBble BO3MOXHOCTH OIIGHKH PHUCKOB Ha OCHOBE METOJOB TEOPUU BEPOSTHOCTEH W
PE3yIbTAaTOB IPOBEAECHHOTO MaT€MaTH4YCCKOM CTaTUCTUKHU
HCCIIeIOBAHMS HAYYHOMY 6. Ocobennoctu popmMuUpOBaHUS BTOPUYHBIX PUCKOB B CHCTEME PUCK-MEHEHKMEHTA
COOOIIECTBY B BUJIE CTATHH MU MHCTPYMEHTApHIl yIIPaBJICHUS BTOPUYHBIMU PUCKAMU OpTraHU3aIIH.
JIOKJIaa,

Ymerp —  BBIJCIATH OCHOBHBEIE Ilpumepnuvle npakmuyeckue 3a0aHuA 014 3a4ema u IK3AMeHa:

3JIEMEHTHI HAyYHOU CTaThU WU
JOKJIa/1a;

— IPUMEHSATH MOJIyYCHHBIE B
X07ie IPOBEAECHHOI0 HAyYHOT'O
HCCIIEIOBAaHUS PE3YyNbTaThl B
npodeccuoHalIbHON
NeSTeIbHOCTH; CII0Ib30BATh X
Ha MEXIMCUUILIMHAPHOM
YPOBHE;

— I[pHOOpeTaTh 3HAHUS B
00J1aCTH MpeICTaBICHUS
pe3yJIbTaTOB MPOBEACHHOTO
VCCIIEIOBAaHUS] HAYYHOMY

3aoaua Ne 1.

Kommanuss A 1OMHUHHpYET Ha PBIHKE HEKOTOporo ToBapa. Kommanuss B wu3ywaer puckm
BBIXOJIa Ha PBIHOK ATOTO ToBapa. [lpm 3TOM paccmaTpuBaroTCs JBE CTpaTerdd KOMIaHWU B:
cTpareruss B1 — BBIXOAWTH Ha PBIHOK, CTpaTerus B2 — HE BBIXOIUTH HA PBHIHOK. B cBOIO ouepep,
KOMITaHHS A periaeT, CTOUT JU el CHIKATh 0O0BEeMBbI MPOM3BOJICTBA 3TOTO TOBAapa, paccMaTpUBas
IPU 3TOM JIBE CTpATEruM: cTpareruss A1 — COXpaHHTh OOBEMBbI NPOM3BOJACTBA, cTpaTerus A —
CHU3UTh 00bEeMbl Mpou3BOACTBA. Mcmonb3ys MeToJ JepeBa pelIeHUud JaTh Uid  Kaxaon
aNbTEPHATHBBl OXKUAAEMYI0 CTOMMOCTHYIO olleHKy EMV. Cxema mNpuHATHS CTpPaTerHYecKOro
pelleHrs MOKeT ObITh MpeCTaBlieHa B BUAE PUCYHKa 1.
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COOOIIIECTBY B BUJIE CTaThU WK
JIOKIaaa;

- KOPPEKTHO BBIpaXaTh U
apryMEHTHPOBAHO
00OCHOBBIBAThH ITOJIOKCHHS
MpeAMETHOM 00IacT 3HAHUS;

/A
\
>
N
>
I
N
o
Bbivrobiwmn

_
\\\ ///
~ //
~o —
B, @: Aq
~
~
\\\
~~_. A=12
A;

Pucynok 1 — Cxema MaTpu4HOU UTPHI C BBIXOJIOM
KOMIIaHUU B Ha peIHOK (METOJ iepeBa perieHHi)

3aoaua Ne 2.

I/ICHOHBSYH ImoKa3arCJii MaTeMaTH4YCCKOIO OXHIAAHUA W CTAaHAAPTHOI'O OTKIIOHCHUA IJId
OLCHKH PUCKOM CpaBHUTBH BAPpHAHTBI HHBECTUITMOHHOI'O IIPOCKTA Nelm 2, JJIs1 KOTOPBIX M3BECTHHI,

COOTBCTCTBCHHO, BO3MOJXHBIC 3HAUYCHHA BaJIOBOM HpI/I6LIJ'II/I Xpyerny X

HOJIy4€HUs BAJIOBOW NpuObUIU Py ,..., P, (Tabnuua 1).

n>

a TaKiKC BCPOATHOCTHU

Tabnuna 1 — O0bema u BEpOSITHOCTH MOTY4YEHHUs BaJIOBOW MPUOBLIN 10 BApUAHTAM MTPOEKTa

TToxa3aTens VGO, IO
1 2 3 4 5 6
O6bem npubbLIN, MIPI. PYO. -2 -1 0 1 2 3
BepostHocTh (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BepostHOoCcTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2
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CrpyKTypHBII
JJIEMEHT

[Inanupyemsle pe3ysbTaThl

OneHouHbIE CpeICTBA

KOMIIETEHIIUU 00yuenus
JIns KaXIOro BapHaHTa BBIYMCISAETCS MaTeMaThdeckoe oxuganne M (X)z z P; - X
i=1
(xapakTepuzyeT CpeIHUN ypOBEHb BajoBOM NpuUOBIM) ¥  CTaHJAPTHOE  OTKJIOHEHHE
o(X)= > pixE - [M(X) (omenxka pucka npoekta).
i=1
[TomyuenHble pacueToM JaHHbIE CBOASTCS B TaOIHUILy 2.
Tabmmia 2 — Pe3ynbTaThl OIIEHKH PUCKA MHBECTHUITMOHHOTO MPOEKTA
Banosas Bapwuant 1 Bapuant 2
MpUObLIH
px_ P p-X pX-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 1,8
CymmMma 1 0,5 1,9 1 0,8 3,4
B BapuanTe 1 nmpoekta npuObLIL BBIIIE, HO M OIEHKA PUCKA TAK)Ke BHIIIIE.
Bragets — mpakTHYecKMMHM HaBbikamu | Hanpaenenus uccnedoséanuii 0na 3auema u IK3amena:

HCIIOJIb30BaHUA 3JIEMEHTOB
Hay4HOTO MCCIIEJOBAaHUS Ha
JIPYTUX AUCHUIUTHHAX, HA
3aHATHUSIX B ayAUTOPUH U Ha
MIPaKTHKE;

— crmocobaMu JEeMOHCTpaIuu
YMEHHsI aHAJTN3UPOBATh

1. MeTo b1 TCOPHUHU UI'P U BO3BMOIKHOCTHU UX HCIIOJIb30BAHUA B aHAJIM3C PUCKOB.

2. Metoast ACpeBa peH.IeHHfIZ BO3MOXHOCTH Pa3BUTHA UHCTPYMCHTAPUA pPUCK-MCHCI’KMCHTA.

3. Mertoasl aHanIu3a YYBCTBUTCIIbHOCTU: BO3MOXHOCTHU PpPaA3BUTHUA HWHCTPYMCHTApHUA PUCK-

MCHCIPKMCHTA.
Bo3MmoxxHOCTH MeTOAa aHAJIOTHH B I/II[eHTI/I(I)I/IKaI_II/II/I, OLICHKC U aHAJIN3C PUCKOB.

o s

MaTeMaTUYEeCKOH CTaTUCTUKHU

PazBurue HHCTPYMCHTApUA OLCHKU PHUCKOB Ha OCHOBE MCTOJ0OB TCOpPUU BCPOHTHOCTCﬁ )51
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

CUTYAITUIO B XOJI¢ HAYYHOTO
HCCIIEI0BAHUS;

— METOJaMU MPOBEICHUS
HayYHOTO MCCIICOBAHUS;

— HaBBIKAMHU U METOIUKAMU
0000111eHUS Pe3yIbTaTOB
pENICHHUS, TPHHSITOTO B
pe3ysbTaTe HayIHOTO
HCCIIEIOBAHU,
AKCIIEPUMEHTAIBHON
JIEeITEILHOCTH;

— cmoco0aMu OIleHHUBaHUS
3HAYMMOCTH U MPAKTUUECKON
MIPUTOTHOCTH TIOJTy4YCHHBIX B
X0/JIe HAYYHOT'O MCCIICIOBAHUS
pe3ynbTaToOB;

—  BO3MOJKHOCTEIO
MEXTUCITUTITAHAPHOTO
MIPUMEHEHUSI PE3yIbTATOB
Hay4YHOTO HCCIIEOBaHUS;

— OCHOBHBLIMH METOJAMH
HCCIEeI0BaHNs B 00JaCTH
9KOHOMUKH, MPAKTHIECCKUMHU
YMEHUSIMH U HaBBIKaMU UX
HCIIOJIb30BAHHS;

— npodecCHOHATBHBIM S3BIKOM
MpeIMeTHOM 001acTH 3HAHUS;
— cmocobaMu
COBEPIIICHCTBOBAHUS

~

10.
11.
12.
13.
14.
15.

16.

Bropuynblie pucku Kak (pakTop HEOMPEACICHHOCTH B YIIPABICHHH PHCKOM.

HNHcTpymeHTapuii TEOPUU UTP U BOZMOXKHOCTH €0 IPUMEHEHHS B OLICHKE U aHAJIN3€ PUCKOB.
HNHCcTpyMEeHTapuii METOAMKH JEpEBa PEUICHUA M BO3MOYKHOCTH €r0 NMPUMEHEHHS B OLICHKE U
aHaJIM3€ PUCKOB.

HNHcTpymeHTapuii aHanu3a 4yBCTBUTEIBHOCTH M BO3MOYKHOCTH €r0 IIPUMEHEHUsS B OLICHKE H
aHaJIN3€ PUCKOB.

HNHcTpymeHTapuii MeToJla aHaJOTH M BO3MOKHOCTH €r0 NPHMEHEHHUS B OLIEHKE M AHAIIN3E
PHCKOB.

HoBble BO3MOYKHOCTM OLIEHKM pPHCKOB Ha OCHOBE METOJIOB TEOPHH BEPOSATHOCTEH U
MAaTeMaTH4eCKOM CTATUCTUKHU

OcobenHoct  GOpPMHPOBAaHUS  BTOPUYHBIX PUCKOB B  CHCTEME
WHCTPYMEHTAPUN YIPABICHHUS] BTOPUYHBIMU PUCKAaMU OPraHu3aliu.
Oco0eHHOCTH OIIEHKH PUCKOB C UCMOJIb30BaHHEM METOA0JIOTHH (PMHAHCOBOTO aHAIN3a.
HuTerpupoBaHHbIi PUCK-MEHEIKMEHT U KpUTUKA (ParMEHTapHOTO PUCK-MEHEKMEHTA..

Kapra puckoB. OcoOEHHOCTHM KOTHUTHBHOTO NOJXOJa B HUACHTU(UKAIMM U YIOPaBJICHUU
pUCKaMH.

PuckoBas cutyanus Kak MHCTpPYMEHT aHaIu3a MOJIsl pPUCKOB COBPEMEHHOW OpraHu3aluu.

PUCK-MCHEIXKMCHTA
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00y4eHus

OneHouHbIE CpeICTBA

podecCHOHABHBIX 3HAHUN U
YMEHHI ITyTEeM HCIOJIb30BAHHUS
BO3MOKHOCTEH
MH(OPMAITMOHHOM CPEJIbI;

ITK-6 — cnoco0HOCTHI0 O1IeHUBATH 3(PPEKTHUBHOCTH MPOEKTOB C YU4eTOM (paKTOpa HeoMpeaeTeHHOCTH

3Harb — Bubl HeonpeaenenHoctn U | Ilepeuens meopemuueckux 6onpocoeé K 3auemy u IK3ameny:
PHCKA [IPU OLIEHKE 1. VYrnyOnenue uccienoBaHusi pUCKOB HA OCHOBE HEMapKOBCKHUX MPOLIECCOB.
5} (EKTHBHOCTHU ITPOEKTA; 2. HenmoctaTtku BepOSTHOCTHOTO TIOJIX0/a K OIICHKE PHCKOB W TpeOOBAaHUE JIETEPMHUHHPOBAHHOCTH
METOJIMKY y4eTa BXOJIHBIX MTapaMeTPOB.
HEOIPEAETIEHHOCTH M pucKa ipH | 3. BBeleHne NOHATHS CyOBEKTHBHBIX HEKJIACCHYECKHUX (AKCHOJOIMYECKHMX) BEPOATHOCTEH, He
oeHKe 3QPEKTUBHOCTH UMEIOIIMX YaCTOTHOTO CMBICIIA U BBIPAXKAIOIIKUX MO3HABATEIbHYI0 aKTUBHOCTb HCCIIEI0BATENS
MIPOEKTOB; CIIy4allHbIX MTPOIIECCOB.
4. MoanbuiupoBaHHBI WHTEPBAIBHO-BEPOATHOCTHBIM MeTon ['ypBHIIa M ydeT WH(OpMALHIO O
COOTHOIIEHUH BEPOSITHOCTEH CLICHAPHUEB.
5. Ilpuanun ['mO0ca-/IkeitHca: cpemu BCeX BEPOSTHOCTHBIX paCHpeleICHUN IMOKa3aTels
peKOMeHAyeTCsl BRIOUPATh TO, KOTOPOMY OTBEYAET HAUOOJIbIIAs SHTPOIIHUS.
6. MmurannonHoe mMoaenupoBanue no meroay Monre-Kapno kak panbpHeiiliee pa3Butue MeTonaa
CIICHapUeEB B OI[CHKE PHUCKOB.
7. TlepcnekTHBBI MCHOJBH30BAaHUS HEUYETKOW JIOTUKM M amnmapaTa TEOPUU HEYETKHX MHOXKECTB B
UCCIIEIOBAaHUH PUCKOB.
YMeTh — oueHuBath 3PPeKTUBHOCTL | IIpumepnsvle npakmuueckue 3a0anus 015 3a4ema u IK3amMeHa:

IIPOEKTOB C y4eToM (pakTopa
HEOTIPeIeIEHHOCTH U PUCKA,
BBIOMPATH M UCIOJIB30BATh
KpuTepuu 3 (HEeKTUBHOCTU
MIPOEKTOB B MPAKTUYECKOMN
JeITeIbHOCTH OpraHu3aIuii;

3aoaua N 1.

Kommnanusi ucronib3yeT HECKOJIbKO KaHalOB CObITa MPOAYKIUU MPOMBIILIEHHOW KOMITAHUU
OTIPEJICIEHHOTO aCCOPTUMEHTa Ha BHYTpEeHHEM pbIHKe. Ha ocHOBe aHanm3a MapKEeTHHTOBBIX
UCCIIEIOBaHHUH phIHKA ObLTH 00OOIICHBI CIEAYIONINE CBEACHUS:

- TPOTHO3HBIM TOAOBOM 00BEM COBITA TPOAYKIUU C TapaHTHPOBAHHBIM, YCTOWYHBHIM

ypOBHEM cOBbITa Ha Psij JIeT (C HU3KOW 3aBHCHUMOCTBIO OT PE3KUX M3MEHEHUH PBHIHOYHOM
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KOHBIOHKTYpBI) W, ;

- TPOTHO3HBIM TOJOBOH 00BEM cOBITa NPOAYKUUU C YCTOMUMBBIM YpPOBHEM CObITa Ha
Onmumxailluii rojJ, HE Ha JUIMTEIbHBIH CpOK (CpeAHsisl 3aBUCUMOCTb OT H3MEHEHUMU
KOHBIOHKTYPHBI PbIHKA) W, ;

- TPOTHO3HBIM T0/J0BOM 00bEM cOBITa MPOAYKIMH, OOECIIEYMBAEMBI TOJIBKO pPa30BbIMHU
MOCTaBKaMU (BBICOKAsl 3aBUCUMOCTb OT U3MEHEHUH KOHBIOHKTYpHI pbiHKa) W, ;

- TIPOTHO3HBIN TOJOBOM 00BEM COBITA MPOIYKIIMH, MOKYHaTeh Ha KOTOPYIO CTPOTO HE
onpeneneH (abCOOTHAs 3aBUCUMOCTh OT U3MEHEHHI KOHBIOHKTYpPBI ppiHKa) W, .

Takum o00pa3zom, OOIIMII MPOTHO3HBIM T0A0BON 00BEM CcOBITA ONMpEAENEHHON MNPOAYKIIUU
paccMaTprUBaeMoOro MpeANpUsTHs, OCHOBaHHBIM Ha MapKETHUHIOBOM aHAJIN3€ KOHBIOHKTYPBI PBIHKA,
cocrapnger LW; =W, +W, +W, +W, .

B pamkax MapKETHHIOBBIX HCCIEIOBAaHMM TakXKe ONpENeNeHbl 4YeThlpe CTpaTeruu

IPOU3BOCTBA U peaT3aly TOW JK€ TMPOIYKIIMU B YCIOBHSAX MPEIANPHATH:
- cTparerus cObITa S, MpeanonaraeT MPOM3BOACTBO M PEAU3alMI0 MPOLYKIHH T'OJ0BBIM
00beMOM MJIH. pyOJei;
- cTparerus cOblTa S, HpeAnoJaracT MPOU3BOJACTBO M PEAU3aLMI0 MPOAYKLUU T'OIOBBIM
00beMOM MJIH. pyOIei;
- cTparerusi cOblTa S; MpPEAINoJiaraeT MPOU3BOJCTBO U PEANTU3ALHIO TPOIYKIHH T'0JI0BBIM
o0beMoM MJTH. pyOIeit;
- cTparerust cOblTa S, HpeAnoJaracT MPOU3BOJCTBO M PEalU3alMi0 MPOAYKLUU I'OJOBBIM
o0beMoM MJTH. pyOmeit.
Bce neoOxomumble mannble o Bcem W, u S, mpezcTapieHsl Huxke, B Tabnuue 1. Mcrmonbsys
METOJIbl TEOPUU WIp, Ppe3yiabTaThl pacyeToB Mo KputepusMm Banbna, CsBumka u ['ypsuna,
000CHOBaTh BBIOOp cTpaTeruu (UHAHCUPOBAHMS COBITA KOMIIAHMM B 33JaBa€MBIX YCIOBHSX

KOHBIOHKTYPBI PBIHKA.
Tabnuua 1 — JlanHble 17151 OLIEHKH BapuaHTOB (PMHAHCHPOBAHUS pPeaTH3alliy IPOTyKIUN
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O6bem [Iporno3nas BajgoBasi npuObLIL

MIPOU3BO/ICTBA MPOAYKIIUU B 3aBHCHMOCTH OT KOHBIOHKTYpPBI pbika XW; , MiH. pyo.
Si, MiH. pyb. 4000 6000 10000 13000

S, 5000 1620 2252 2252 2252

S, 8000 — 2498 1767 2967 2967

S, 11000 — 4025 -1083 3115 3844

S, 13000 — 7383 -3430 1683 5107

3aoaua Ne 2.

Ha ocHoBe ucnonb30BaHUSI COBPEMEHHBIX METO/I0B ()MHAHCOBOrO M (DaKTOPHOTO aHaIM3a
BBISIBUTh KJIIOUEBble (DAaKTOPBI CTPATETMYECKOT0 M TAKTUYECKOTO PHUCKA U OLEHUTh YpPOBEHb
KaIllMTaIu3aluy MPOMBIIUIEHHON KOMITAHUU MO MOKAa3aTeso TeMIa pocTa COOCTBEHHOTO KamuTala

Ilp
. _ _ peuns _ D oiem
KOMITaHNHA qcoﬁcmg ' qcoﬁcma - P06 ' Ozcan .Mkan ’ dpeumf . qco6cme - 06 0

! cobcme ’ pean

1
(0] K Ilp
] o
o, =2 M _ =—""" =" rne P,, - penrabenbHOCTH obopoTa; O _ -
Kan K Kan K peune 06 > Kan
obwy - cobcme ’ pqucm .

060pa‘II/IBaeMOCTL KalimTalia, an - MYJIbTUIIIUKATOP KalluTalia; d - J0JIA OTYHCJICHUH YHCTOM

peuns

npuObUIM Ha pPasBUTHE NPOM3BOACTBA; IIp,,,, - PEMHBECTUPOBAaHHAs (KalMTAIM3UPOBAHHAs)

npuObLIb KOMOaHuM, pyo.; K - coOcTBeHHbI Kanutan, pyo6.; Ilp,. - 4yucTas NpuObUIb

cobcme

opranuzaiuu, pyo.; O - BHIpyuKa OT peamusauuu, pyo.; K, - oOmas cymma Kamurana

pean
opranu3anuu (coOOCTBEHHOTO U 3a€MHOTO), PYO.

Ucxonnas wunHdopmarus A pacyeToB IMpejacTaBieHa B Tabmuie | U XapakTepusyroT
COCTOSIHUE aKTHBOB M ITACCHBOB KOMIIAHUU 10 cOCTOsIHUIO Ha KoHell 2015 u 2016 rr. (Mo JaHHBIM
OyXrajaTepcKoi OTYETHOCTH KOMITAHUN).
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Tabmuma 1 — VicxonHble JaHHBIE JUIS OICHKH (PJMHAHCOBOTO COCTOSIHHS IMTPOMBIIIJICHHONH KOMITAHUN
1o coctosinuio Ha koHer| 2015 u 2016 rr., MiH. pyo.

HaumenoBanue
ToKa3aTesen 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbBI
1. HemaTepuanbHble aKTUBBI 282 704 171 263
2. OCHOBHBIE CPEJICTBA 32108 39430 38022 40537
3. He3aBepiieHHOE CTPOUTEIHCTBO 221 176 103 83
4. JToXoHbBIC BJIOKEHHS B MaTEPUATBHBIC 398 542 102 146
IICHHOCTH
5. Honrocpoynsie (HYUHAHCOBBIC BIOKCHHS 610 388 404 363
6. [Ipoure BHECOOOPOTHBIC AKTUBHI 49 80 34 72
Hroro mo pazgeny | 33668 41320 38836 41464
B T.4. HEXOJOBbIE MaTepHaIbHbIC 31 33 28 o5
IICHHOCTH
OBOPOTHBIE
AKTHUBBI
1. 3anacsr: 21773 23078 23078 26006
" CbIPDC, MATCPHAIBL H JIp. 19383 20046 19023 21516
- 3aTpathl B HE3aBEPLUICHHOM 314 368 892 917
IPOU3BOJICTBE
- TOTOBas NPOJIYKIMS U TOBAPHI IS 2029 2618 3100 3499
HPOAAAH 15 12 32 34
- TOBapbl OTIPYKEHHBIE 26 28 o7 33
- pacxojpl OyIymuX MepruoI0B 5 5 4 7
- TIpOYMe 3amacel
2. HIC no nproOpeTeHHbIM IIEeHHOCTSAM 3179 3259 3620 3872
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3. JlebuTopckas 3a10J5KEHHOCTh

(TutaTesxxu GoJtee ueM depes 12 mecsiies 1055 843 522 501
1OCJIe OTYETHOM JAThI)
B T.4. TIOKYIIATEJIA U 3aKa3YHKU — — — —
4. JleObutopckas 3aJI0/DKEHHOCTh
(arexxu B TeueHue 12 MecsieB nocie 16377 18400 12484 14501
OTUYETHOM JaThl)
B T.4. IOKYIATeJIM U 3aKa34UKU 4410 4687 3322 2607
5. ABaHCHI BBIJIAaHHBIE 883 946 760 502
6. Ilpoune neOUTOpHI 1063 1256 1022 1053
7. Kpatkocpounsle (puHAHCOBBIC 4082 3892 1855 1995
BJIOKCHUS
8. JlenexHbIe cpeacTBa 166 150 364 387
9. Ilpourie 060POTHBIC AKTHBBI — — — —
Hroro 1o pazueny 11 48578 51824 43705 48747
HToro akTuBOB 82246 93144 82541 90211
KAIIUTAJI U PESEPBbI
1. YcTaBHBIN KanuTan 21750 21750 25550 25550
2. JloOaBOYHBIHM KaITUTAII 983 1050 1222 1309
3. Pe3epBHBIN KanuTai 5834 5834 6699 6753
4. HepacnpeneneHHast npruObLIb 2866 7025 6975 10336
Wroro no pazpeny 111 31433 35659 40446 43948
JOJTOCPOYHBIE
OBA3ATEJIBCTBA
1. 3aliMbl ¥ KpeTUTHI 14255 16810 10093 11092
2. I[Ipoumne monrocpouHbie 003aTENHCTBA 303 450 352 288
Hroro no pazpeny IV 14558 17260 10445 11380

KPATKOCPOYHBIE
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npUOBUIH

OBA3ATEJBCTBA
1. 3aliMbl U KpEIUTHI 21734 25629 18840 21045
2. Kpeauropckas 3a107KEHHOCTb: 12937 12740 11187 12528
- TOCTaBIIWKY ¥ MOAPSTINKH
- 3aJ0JDKEHHOCTH TIepes 11711 11375 10286 11509
MIePCOHATIOM 389 376 333 377
- 3QJIOJDKEHHOCTD Iepet
rOCy/IapCTBEHHBIMU
BHEOIODKETHBIMU (DOHTAMH 109 102 93 105
- 3aJ0JDKEHHOCTD IO HAJIOTaM U 728 887 475 537
cbopam
3. ABaHCHI MOJTyYEHHBIE 772 990 780 593
4. IIpoune KpeauTopbl
5. 3a10;DKEHHOCTD Mepe]l yYpeaIuTeIIMU
0 BBITUIATE JJOXOJIOB - - - -
6. Jloxoap! Oyaymux neproioB 812 866 843 717
7. Pe3epBbl MPECTOSIIMX PACXOI0B — — — —
8. [Ipoune kpaTkOCpOUYHBIE
00s13aTeIbCTBA B} B} B B}
Wroro no pazgeny V 36255 40225 31650 34883
Hroro maccuBoB 82246 93144 82541 90211
Bripyuka ot peanuzanuu npoayKuuu 41178 45633 40989 44878
Yucras npuObLIb KOMIIAHUH 6835 9822 9118 8327
Bennunna peMHBECTUPYEMON YMCTON 3465 3922 3198 3477

HpoaHaanpOBaTb MOJIYYCHHBIC PE3YJIbTAThl, CACIIATH HCO6XOI[I/IMLIG BBIBOIbI 00 YPOBHE
KaluTaJIn3allui KOMIIAHUH, TEMIIAX POCTaA COOCTBEHHOr0 KaruTaja KOMIIaHWH, KIIFOUYCBBIX
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIEMEHT OneHoYHBIE CpEACTBA
00y4eHus

KOMIIETCHITUU
dakTopax pucka. BBIIBUTE M3MEHEHHS B (DMHAHCOBOM COCTOSTHUM ITPOMBIIIUICHHOW KOMITaHUH,
npousonienuiMe B TeueHue KajneHaapHoro 2015 roma. Paspabotate pexkomMeHIanMM 1O
COBEPIIICHCTBOBAHUIO (DMHAHCOBO-XO3SMCTBEHHON JNEATEILHOCTA TPOMBIIICHHOW KOMIAHUU U
CHIIKEHHUIO YPOBHS yrpo3 ee Ou3HeECY.

Bragets — HaBblkamu uaeHtudukanuu | Hanpaenenus uccneooseanuii 0na 3auema u IK3zamena:

(hakTOpOB HEOTPEIETICHHOCTH H
PHUCKOB IIPOEKTa; HaBBIKAMHU
pacuera nokasarenein

3¢ (HEKTUBHOCTH MPOEKTOB C
ydeToM (pakTopoB pUCKa U
HEOTPEICIIEHHOCTH;

1. CnabocTpyKTypupOBaHHBIE CHCTEMBI U KIacCHU(PHUKAIHMSA HEUETKMX 0OBEKTOB MO BUIY (DYHKIIMH
MPUHAJICKHOCTH.

2. ATTpakTOp KakK XapaKTepUCTHKa (DYHKIMH TPUHAICKHOCTH: TOYCYHAS, WHTEPBAIbHAS,
TpanenyeBHIHAs, TPEYTONIbHAS, B BUJIE FAYCCHAHBI, B BUE S —(DYHKIIUH.

3. «CMBICIT» U «THOpUI» KaK COACpKAHWE TOHSATHUS JIMHTBUCTHYECKOW MEPEMEHHON B HEYETKOU

JIOTHUKE.

HTepalinoHHBIN alNTOPUTM OLIEHKH PUCKA Ha OCHOBE arnapara TEOPUH HEUETKUX MHOKECTB.

CpaBHUTENbHBIN aHANW3 MCCIEAOBAHUSA PUCKOB HAa OCHOBE MApKOBCKMX M HEMapKOBCKHX

MPOILIECCOB.

6. MaremaTnueckas CTaTUCTHKAa M BEPOSTHOCTHBIM MMOJXOJ K OIEHKE PHUCKOB: TpeOoBaHUE
JNETEPMUHUPOBAHHOCTH UCXOTHOM MH(OpMALIUY.

7. Pa3BuTHE BEPOSITHOCTHOTO MOJAX0/1a HA OCHOBE aKCHOJIOTMYECKUX BEPOSTHOCTEN, BHIPAYKAIOLIUX
MO3HABATENIbHYIO aKTUBHOCTH MCCIIEI0BATENS PUCKOB.

8. Meroauka MMHTAIMOHHOTO MOJEIUpPOBaHUs MO MeToay MouTe-Kapio B OlLieHKEe PHCKOB H
pa3BUTHE METO/Ia CIICHAPUEB.

9. Heuerkas J0OTMKa U TEOPUS HEUETKUX MHOMKECTB: MEPCHEKTUBHI IPUMEHEHHUSI B UCCIEI0BAaHUU

PHUCKOB.

o s

ITIK-7 — cnoco0HOCTHI0 pa3padaTbIBaTh CTPATErHU NMOBeeHUSI IKOHOMUYECKUX ATeHTOB Ha PA3JINYHBIX PbIHKAX

3HaTh

— PpOJIb U MECTO
KOPIOPAaTUBHBIX (PMHAHCOB B
CHUCTEME COLMAJIBHO -

Ilepeuens meopemuueckux 60npocoe K 3auemy u IK3ameny:
1. Konnenmwus orpannueHHoro pucka. Meron croumoctu pucka VAR (Value-at-Risk).
2. Ilpuemsbl yrpaBiieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTAa: M30eXaHHe PHUCKa, yAep KaHue
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AJIEMEHT OneHouHbIE CpeICTBA

KOMITIETEHIINH 00yuenus
SKOHOMMUYECKHUX OTHOLIEHUI U pHCKa, Iiepesjaya pucKa, CHUKEHHE CTENIEHU pUCKa.
(hopMHUpPOBaHHUH COITMATIBHO 3. VYmnpaBneHue puckaMu Ha OCHOBE METOJIOB JMBEPCHU(PHUKAIINH, IUMUTHPOBAHUS, CTPAXOBAHUSI.
OPHEHTHPOBAHHON PHIHOYHOM 4. VinpaBineHue pUCKaMH Ha OCHOBE NMPHOOPETEHUs NOMOJHUTENbHOW MH(POpPMAlMU U METOJOB
SKOHOMMKH; caMOoCTpaxoBaHUsl.
— COBpEMEHHOE 5. OKclepTHOE UcclieloBaHUE PUCKOB: Jlenb(UiicKuil METo] U METO/1 HAPHBIX KOPPEISALHMA.
3aKOHOJATEIbCTBO, 6. OTOOp APKCIEPTOB VIS KCCIICTOBAHHS PUCKOB ¥ BO3MOYKHOCTH CHM)KEHUSI BTOPHYHBIX PUCKOB.
HOPMAaTHBHBIE AKTHI H 7. AJTOpPHUTM 3KCIIEPTHOIO OLIEHUBAHUSI pUCKOB U K03 duumeHT koHkopaanuu Kennanna-Cmura.
METOAUYECKUE MaTeprabl, 8. Pa3BuTHE BEpOSTHOCTHOTO MOJIX0/1a HA OCHOBE aKCHOJOTHUECKIX BEPOSTHOCTEH, BEIPAKAFOIINX
peryaupyomue GpUHAHCOBO- M03HABATEIbHYIO0 aKTUBHOCTh MCCIIE0BATENS PUCKOB.
XO3AMCTBEHHYIO AeaTenbHocTh | 9. MeToauka MMHUTAIMOHHOTO MOJENUpPOBaHUs 1o Meroxy MoHTe-Kapino B olieHKe pHCKOB U
KOpropauuii (opraHuzaruii); pPa3BUTHE METO/IA CLICHAPHUEB.
— ocHoBHbIe MoHATHA 0 paboTe | 10. C1aboCTpyKTypUpOBAaHHBIE CHCTEMBI M YIPABJICHUE PHUCKAMH C HCIOJIB30BAHUEM HEYETKOM
B KauyeCTBE dKCIepTa 1o JIOTMKH.
Bonpocam crparteruu nosejeHns | 11. @YHKIMU IPUHAIIEKHOCTH B HEUETKO-MHOKECTBEHHBIX OTIMCAHUAX: TOYEUHAs, MHTEPBAJIbHAS,
YKOHOMMYECKUX areHTOB Ha TpanenueByIHas, TPEYTOJIbHAs, B BUIE TayCCHAHBI, B BUIE S —(DYHKIIHHY.
PBIHKAX; 12. ConeprxaHue NOHATHUS JIMHTBUCTUYECKON IEPEMEHHON B HEYETKOM JIOTHKE.
—  METOAbl U METOIUKHU
HKCHEPTHOIO UCCIICOBAHMS,;

Ymerp Ilpumepnvie npakmuueckue 3a0anusa 01 3a4ema u IKIAMEHA:

— TIPUMEHSATH NOJyYCHHbIE
3HaHUs B PO(eccHoHAIBHOM
pereHny (pUHAHCOBBIX 3a/1a4 U
po6JieM KOpropawuy;

— OLICHUBATh
pe3ynbTaTUBHOCTD
OTepalvoHHOM, (PMHAHCOBOU U
VHBECTULMOHHOU NEATEIBHOCTH
KOopropanuii (opranu3zaruii),
MIEPCIEKTUBBI PA3BUTHUSA U
BO3MO>KHBIE IIOCJIEJICTBHS,

3aoaua Ne 1.

Hcnonb3ys kpuTepuun mpoBecTH OTOOp U CPOPMUPOBATH IKCHEPTHYIO TPYIIY JUIS
npoBeaeHUs uccineaoBaHuil Jlenb(UiCKUM METOJIOM C y4eTOM TpeOOBaHMN K YIpPaBICHUYECKUM
KaJipaM, KBaJM(PHUKAIIMK W KOMIIETCHIIMM IePCOHANIa, YTO IMO3BOJISICT MPEAOTBPATUTH MPOSBICHUS
BTOPUYHBIX PUCKOB. ['apaHTHell ONTHUMU3ALMK BTOPUYHBIX PUCKOB MPEANPHUATHS, HAAE)KHOCTU U
000CHOBAaHHOCTH BBIBOJIOB HMCCJIEIOBAHUN C WCIHOJB30BAaHHUEM AIBPUCTUYECKUX METOJOB SBISETCS
NpaBWIbHBIN MOAOOP OdKcmepToB. ['pymnma »KCHmepToB, B 3aBUCHMMOCTH OT Ieled W 3amgad
KOHKPETHOTO  MCCIIEJOBaHUS, MOXXET  BKIIOYaTh  MPEACTABUTENECH  pPAa3MYHbIX  TPYIII
B3aMMOCBSI3aHHBIX CHEIHUAIbHOCTEH, BBIPAKAIOUIUX ONPENETICHHbIE KOHLEMLIHUK, MHEHUs H
cyxaeHus. J{ns CHIKEHHUS YPOBHSI BTOPHUYHOTO pucka (opmupyercs pabodasi Tpymmna KCIEPTOB,
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

—  OCYLUECTBJISITh AHAJIU3 U
pa3paboTKy cTpaTeruu
KOpHopamuu (opraHu3aiim) Ha
OCHOBE COBPEMEHHBIX METOJIOB
Y TIEpE/IOBBIX HAYYHBIX
JTOCTHKEHHH B 00J1aCTH
(uHaAHCOB;

— onpeaensaTs Hauboliee
ONTUMAJIbHBIE IS PEeIICHUS
KOHKPETHOMU 3a7a4u
COBPEMEHHBIE METO/IbI U
TEXHOJIOTHHU HAYYHOU
KOMMYHHKAIUH 7151 OLIEHKH
PBIHKOB U MPEANOYTEHUN
SKOHOMMYECKUX areHTOB;

KOTOpast MPOBOAMT OLIEHKY KaKOTO-TMOO pUCKa W JJIS KOTOPBIX ONpeAessieTcs eAuHas Mmpoueaypa
HKCTIEPTHOTO OIpOca.

[Ipn ¢dopMupoBaHHM SKCHEPTHBIX TPYNN KaXAbId HSKCHEPT, HA OCHOBE MMEPCOHAIbHBIX
JAHHBIX, MMOJy4YaeT KBaIU(PUKAIMOHHYIO KaTeropuio ¢ . OOliee 4uciio KaTeropui 1eaecoodpaszHo
OTPaHUYHUTD YCTBIPbMS KaTCrOpUsAMU:

sefl,n,n,qf. ®3)

[Ipu >TOM mepcoHaIbHBIE JAaHHBIE TI0 KAXKAOMY dKCIEPTy OyIyT XapaKTepu30BaThCS TPEMS
OCHOBHBIMHU ITapaMeTpaMu:

(e,s,t)e ExSxT, (4
rie E, S, T — MHOXeCTBa 4aCTHBIX KBATU(PHUKAIMOHHBIX MOKa3aTeleil U 00bEKTUBHBIX
CBEJICHU1, IT0 CMBICTTY COOTBETCTBYIOIINX aJIbTEPHATUBHBIM BBICKa3bIBAHUSIM;

E - xapaktepuctuka BBICIIETO U MOCICBY30BCKOTO 00pa30BaHUs IKCIEPTA;

S - XapaKTepHCTUKa YPOBHS HAYYHOH IMOATOTOBKH SKCIIEPTA;

T - XapaKTepHCTHKa OIbITa PabOTHI AKCIIEPTA MO MPODHUITIO SKCIICPTH3HL.

XapaKTepHUCTHKA BBICIIETO U IMOCIEBY30BCKOTO 00pa30BaHMsI dKCIIEpTa:

E:{el’ez’es}; (5)
rae el — 6a3OBOC 06pa30BaHHe COBIIAAAcT C HpO(bI/IJ'IeM HpI/IOpI/ITeTHOFO HaIIpaBJICHUA eZ —

0a3oBoe O6p330BaHI/Ie 00 CMEXHOU CIICOUAJIbHOCTH, 63 — 0a3oBoe 06paSOBaHI/Ie 10 WHOH
CIICHUAJIBHOCTH.
XapaKTepI/ICTI/IKa YPOBH: HaquOﬁ MMOATrOTOBKHU JKCIICpTa:
S=1{s,,5,,S,/, (6)

rae S, — akagemMuk PAH, unen-koppecnonzeHt PAH, akageMuk oTpacineBol akaIeMHH,
YJICH-KOPPECIIOHIEHT OTPacleBOi akaJeMHuu; S, — npodeccop, TOKTOp HayK; S, — KaHIUAAT Hayk,

JIOLIEHT, CTapIINii HAYyYHBIH COTPYAHUK.
XapakTepUCTHKA OIbITa pabOTHI O MPOQHITIO SKCIIEPTU3BIL:

T :{tl’tz’ts}’ (7)
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

rae t, — onbIT paboOTBHI HE MEHEE JECATH JIET; t, — ONmbIT pabOTEI HE MEHEe IIATH JeT; t, —
OTIBIT PabOTHI HE MEHEE OJJHOTO roJ1a.
[IpaBuno ans omnpeneneHus KBaIU(PUKAUOHHONW KaTErOpUM ¢ TOTO WM MHOTO 3KCIepTa
3a/1aeTcsl B BUE
ExSxT —{I,1I,11,Q}; (8)
5=05(e,st). 9)
PaccuuthiBasg yacTHbple KBadM(HUKalLWOHHBIE MOKazaTteiau €, S, t, MokHO chopMHUpOBATH
cenyronyo QyHKIN KBATH(UKAIIMOHHONW KaTETOPHUH YKCTIEpTa:
|, ecnu:est, vest, vest:;

5 Il,ecnu:est; ves,t, ves;t ve,st, ve,s,t vest; (10)
I, ecnu e st; ves,t, ve,st, ve,st, vest, ves,t;

Q,ecau esty v es,tvest, ve,s,t,,

roe e, s, t — orpumanme e, S, t, COOTBETCTBEHHO; V — JIOTHYECKAas IU3BIOHKIIUS
COOTBETCTBYIOIINX TPEXMECTHBIX KOHBIOHKITUH.

3aoaua Ne 2.

JI1s BBISIBJICHUSI M CHCTEMaTH3allud PUCKOBBIX (haKTOPOB MCIOJIb30BaTh MeTo 1 Jenvdu. [Tpu
9TOM BBIYMCIUTENIbHBIE MPOLEAYPHl BBIMOIHSIIOTCS B OINpPEAeTIeHHONW mocheaoBaTenbHOCTH. Ha
NPAaKTHKE MPUMEHSETCS CJeIyIoIas MOCIeI0BaTebHOCTh OCHOBHBIX STallOB aHAIM3a METOI0M
AKCIIEPTHBIX OIEHOK:

1. Orb6upatorcs HakTopsl, IO KOTOPHIM MPEAINOIAraeTcs MPOBOIUTH OIICHKY.

2. OmpexaensieTcsi KOJIMYECTBO IKCIEPTOB, KOTOPHIM MPEICTOUT IPOBOAUTD OIICHKY.

3. VYcranaBnuBaeTcs OalipHas IIKala OLEHOK B 3aBUCUMOCTH OT KOJIMYECTBA OTOOPAaHHBIX
¢dakTOpoB; MpU ITOM MEHBIIMKA TO 3HAYEHHUIO PAHT MpHUCBauWBaeTcs (GakTopy, UMEIOIIEMY
HauboJjee CUIbHOE BIMSHUE Ha M3MEHEHHE Pe3y/IbTATUBHOTO TTOKA3aTes.

4. OneHkKd KaXJOTO DJKCIepTa BHOCATCS B CICHUATBHYIO TaOIHIly, MPEACTaBISIONIYI0 COOOM
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CrpyKTypHBII
JJIEMEHT
KOMITIETEHIINH

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

MaTpHUIly paHToB ompoca.

5. Ha ocHoBaHUU MOJIyUYE€HHBIX OLIEHOK PAaCCUMUTHIBAIOTCS CYMMBI 3HAUEHHMH PAaHTOB MO KaXJIOMY

baktopy (Zxi ) u cpeaHee apu(pMETHUECKOE 3HAYEHHE CYMMBI PAHTOB ompoca (X ); IpH 3TOM

cpeaHee apu(METHYECKOE 3HAYEHUE CYMMBI PaHIOB OIPOCA ONPENENAETCS JIEIEHUEM CYMMBI
3HAUEHUH PAHTOB 10 BCEM (PaKTOpaM Ha KOJIMYECTBO B3ATHIX JJIs OLIEHKH (PaKTOPOB:

_ X.
XX (1)
n
T7€ N - KOJIM4eCTBO (PAKTOPOB, OTOOPAHHBIX JJISI OTICHKH.

6. Omnpeznensiercs pa3HOCTh MEXIy CYMMOH 3HA4€HWH PaHTOB OMpOca MO KaKIOMY (pakTopy H
cpeaHUM apu(METHYEeCKHMM 3HAUY€HHEM CYMMBI PaHrOB OIpoca, W Jajiee pPacCUUTHIBAIOTCS

o~ —\2
SHAYCHUS KBaApaTOB 3TUX PA3HOCTCHU ‘ E X; — X) .

/. Tlo pesynbrataM BBIYMCICHUH ONPEACIAIOT CTEICHb COIIACOBAHHOCTH MHEHHUH SKCIEPTOB S

_12-§(in—§)2

ep T mz(ns _n)

o dhopmyIe

S : (2)

€ M - YUCJIO SKCIEPTOB.
Jlanee oueHMUBaETCs ypOBEHb COTJIACOBAHHOCTM MHEHHUM SKCIIEPTOB HAa OCHOBE CIEAYIOIIMX
MO3ULINH:
- HEYIOBJIETBOPUTENIbHAS CTENEHb COTJACOBAHHOCTH MHEHHUH HKCHEPTOB (IpHU 3HAUCHUSX
S, <03);

exp

- CpeIHssl CTENeHb COTIaCOBAHHOCTU MHEHUH 3KCIEpTOB (IIPU 3HAYEHUAX 0,3 < Sep <07 );
- BBICOKAs CTEMNEHb COrTIACOBAHHOCTH MHEHUH OKCIIEPTOB (IpH 3HAYeHusx S, > 0,7 )-

BreusiButh 1 CUCTCMATHU3UPOBATH (I)aKTOpBI, OKa3bIBAlOIIWX BJIHAHHUEC HaA 3(b(beKTHBHOCTB
pa3MCIICHUA CHOpTHBHOfI PCKIIaMBbl. HpI/I 9TOM PACCMATPUBAKOTCA CJICAYIOMIUC (I)aKTOpLIZ X1 -
MCCTO PpasMCUICHUS PCKIAMHOI'0 CpCJCTBA, X2 - JJIATENbHOCTH pasMCIICHUS PCKIIAMHOTO
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

JJIEMEHT OneHouHbIE CpeICTBA
oOyueHus
KOMITIETEHIINH
CpeICTBa; X3 - ypOBEHb IPECTUKHOCTU CIIOPTUBHBIX COPEBHOBAHUI; X4 - pe3yJbTaTUBHOCTb
(ycnemmHocTh) BBICTYIUIGHHH CHOPTHBHOW KOMaHIbl; X5 - YpPOBEHb DPBIHOYHON KOHBIOHKTYPHI
pexiambl. OIEHKM 3KCHEPTOB MPEACTABIAIOTCS B BHUJE MATPHUIBl PAHTOB OIpPOCa, B CTPOKax
KOTOPOM yKa3bIBatoTCs (PaKTOPHI, a B CTOJIOAX — OL[EHKU IKCIEPTOB.
Tabmuia 1 — Marpuiia panros onpoca dKCIepToB
DakTopbI s Z X Z X —X (Z X, — >_()2
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3 21 0 0
X2 4 5 5 5 4 5 5 33 12 144
X3 3 2 3 1 2 2 1 14 -7 49
X4 2 1 1 2 1 1 2 10 -11 121
X5 5 4 4 3 3 4 4 27 6 36
Cymma 15 15 15 15 15 15 15 105 X 350
Bnaners — MeTOJaMH OIIeHKH U aHaiu3a | Hanpaenenus uccnedoséanuii 0na 3auema u IK3amena:

OCHOBHBIX (DMHAHCOBBIX
HHCTPYMEHTOB, HCIIOJIb3YEMbIX
Ha POCCHICKOM U 3apyOeKHBIX
(MHAHCOBBIX PHIHKAX;

— HaBBIKAMH Pa3pabOTKU
MHBECTUI[HOHHBIX U
CTEKYJIATUBHBIX CTPATETHid Ha
(OHIIOBBIX U BATFOTHBIX
pBIHKAX;

— cmoco0aMu OlleHUBaHUS
COCTOSIHUSI PbIHKA,

1.

2.

w

CnabocTpyKTypupOBaHHbBIE CUCTEMBI U YIPABIEHUE PUCKAMHU C UCTIOJIb30BAHUEM HEUETKOMN
JIOTUKHU.
OYHKIMY IPUHAATIC)KHOCTH B HEUYETKO-MHOKECTBEHHBIX OMUCAHUSIX: TOUCUYHAsI, UHTEPBaJIbHAS,

TpaleuueBuAHasA, TpCyrojibHas, B BUAC 'ayCCUaHbl, B BUIC S —(bYHKI_II/II/I.

CO,Z[ep)KaHI/IC TOHATHS JIMHTBUCTHYECKOM nepeMeHHoﬁ B HEUETKOM JIOTHKE.

AHFOpPITM OLICHKHN pHCKa HAa OCHOBC aIlrapara TCOPpUHU HCUCTKHUX MHOXKCCTB: I/II[eHTI/I(I)I/IKaI_II/IH
PHUCKOB. YFHY6J'I6HI/IG HUCCIICAOBAHUA pPUCKOB HA OCHOBC HEMAPKOBCKUX IMPOLECCOB.

Henocratku BEPOATHOCTHOT'O IMOAXO0Aa K OLICHKE PHUCKOB U Tpe6OBaHI/Ie ACTCPMUHUPOBAHHOCTH
BXOIHBIX MTapaMETPOB.

Bpenenue moHSTHS Cy6’LeKTI/IBHBIX HCKJIACCUYCCKUX (aKCI/IOHOFI/I‘{eCKI/IX) BepOHTHOCTeﬁ, HC
HMCIOMIUX YaCTOTHOTO CMBICJIIA U BbIpAKAIOIINUX IMMO3HABATCIIBHYHO dKTHUBHOCTH HMCCICOOBATCIIA
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[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

1enecooOpa3HoCTh U
MIPAKTHYECKOW 3HAUMMOCTH
BBISIBJIICHUS M OIICHKU CTPATETHii
HSKOHOMHUYECKUX areHTOB;

— TPaKTHYECKHMMH HABBIKAMHU
OIICHKH PBIHKOB, TIPOBEICHHSI
KPUTHYECKOTO aHaIM3a
COBPEMEHHOTO COCTOSIHUSA
HSKOHOMHUYECKUX areHTOB;

— 000011eHHs pe3yabTaToB
KPUTHUYECKOTO aHAJIN3a OL[CHKH
PBIHKOB;

—  BO3MOJKHOCTBIO
MEXIUCLIUITIIMHAPHOTO
IIPUMEHEHUSI IOJyYEHHBIX
pe3yabTaTOB JJIsl UCCIIEAOBAHUS
CTpaTeruii 5)KOHOMUYECKUX
areHToB;

10.

11.

12.

13.

14.

CIIy4alHBIX IIPOLECCOB.

MoauduuypoBaHHbI HHTEPBAIBLHO-BEPOSITHOCTHBIN MeTon ['ypBuIla M ydeT HMHPOpMAIUIO O
COOTHOUIEHUH BEPOSITHOCTEN CLICHAPUEB.

[Mpunuun T'm66ca-/[xeiiHca: cpeau BceX BEPOSTHOCTHBIX pachpeieNieHuid IoKa3aTess
peKoMeHAyeTCsl BBIOUPATh TO, KOTOPOMY OTBEYAeT HAUOOJIbIIIasi SHTPOIIHS.

NmuranmonHoe mojenupoBanne no Mmerony Monre-Kapiio kak najnbHeilliee pasBUTHE METOIa
CLIEHAPHUEB B OLIEHKE PUCKOB.

[IepcniekTHBBI MCIIONB30BAaHUS HEYETKOM JIOTMKHM M armapaTa TEOPHH HEYETKUX MHOXKECTB B
HCCIEA0BAaHUN PUCKOB.

CnaboCTpyKTypUpOBAaHHBIC CUCTEMBI U KJIACCU(DUKAIUS HEYETKUX OOBEKTOB IO BUAY (PYHKITUU
IIPUHAUIEKHOCTH.

ATTpakTOp KaK XapakTepucTHKa (DYHKUMM TNPUHAIIEKHOCTU: TOUYEUHAs,

TpanelueBHIHAs, TPEYTroJIbHAs, B BUE FAyCCHAHBI, B BUAE O —(yHKIHH.

«CMBICIT» U «THOpUII» KaK COJACpKAHWE TOHSTHS JIMHTBUCTHYECKOW MEPEMEHHON B HEYETKOM
JIOTHUKE.

AJNTOpPUTM OLIGHKH pHCKa Ha OCHOBE ammnapara TeOpUH HEYETKMX MHOYKECTB: HICHTU(PHUKAIUSL
PHUCKOB, ONIPOC IKCHEPTOB, aJATUTHUBHAS CBEPTKA

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

[Ipomexyrounas arrecrauus 1o jgucuumiauHe b1.B.02 Puckonorus Bxirodaer
TEOPETHYECKHE BOIPOCHI, IMO3BOJIAIONINE OIICHUTh YPOBEHb YCBOCHHS OOYUJArOIIMMUCS 3HAHHIA,
MPAaKTUYECKHE W TBOPYECKUE 3a/aHMs, HANpaBJICHUS HAYYHBIX HMCCIIECIOBAaHHN, KOHTPOJBHBIC
paboTHI M KypCOBYIO palOTy, BBISBISIOIINE CTENEHb C(HOPMUPOBAHHOCTA YMEHHUH W BIIAJICHHIA,
pOBOIUTCS B (hOpME 3aUeTa U IK3aMeHa.

3auer Mo AAHHOW NUCHMIDIMHE MPOBOIUTCS B YCTHOH (opMme mo OujeraMm Jyisi 3ayera,
KaX/IbIl U3 KOTOPBIX BKIIOYAET OJMH TEOPETHUYECKHI BOMPOCA, OJHO MPAKTUUECKOE 3aJlaHhe U
JOKJIa/1 110 BEHIOPAaHHOMY HAMPaBJICHUIO TBOPUECKON pa3padOTKH.

Jlst mpoBeieHus 3a4eTa MPeAyCMOTPEH CIIEITYIONINI TEpeUeHb TEOPETHUECKIX BOTPOCOB:

1. Puckonorus kak Hayka, €€ B3aHMMOCBS3b C IPYrUMH Haykamu. [IpenMer u oOBEKT, IeNd U

3aJIa4M JTUCITUTUIMHBL. AKCHOMBI PHCKOJIOTHH.

[Tonarue pucka, ero CymHOCTh U cojepkaHue. OmnpeneneHue prcka Kak dKOHOMHUYECKOU

kareropuu. [locTynaTel pHCKOJIOTHH.

Krnaccudukarnuu puckoB. DUHAHCOBBIE PUCKH U METOIBI UX OTICHKH.

Krnaccudukarnuu puckoB. MapKEeTHHTOBBIC PHCKH H METOJIBI HX OICHKH.

Knaccudukaruu puckos. [Ipon3BoICTBEHHBIC PUCKH ¥ METOJIBI MX OIICHKH.

Krnaccudukarnuu puckos. JIOrUCTHUECKHAE PUCKH H METOJIBI UX OICHKH.

Krnaccudukarnuu pruckoB. THHOBAIIMOHHBIC PUCKU H METOJIBI X OICHKH.

Knaccudukanuu puckos. MHpopmamoHHbIe PUCKH U METOJIbI UX OLEHKH.

Knaccudukanuu puckos. TexHUYeCKHE PUCKH U METObI UX OLICHKH.

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

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

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

13. Knaccudukamnuu puckoB. YTIpaBICHUSCKHE PUCKU U METOIBI MX OIIEHKH.

14. Puck u HeonpeaeneHHOCTh. HeonpeneneHHOCTh Kak HCTOUYHUK PUCKA.

15. Puck kak ciydaifHOe ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSITHOCTb U BOBMOYKHOCTb.

16. Konnenuu prcka B uccienopanusx H. Jlymana, O. 'unnenca, Y beka.

17. Konnenuus npuemiaeMoro pucka B uccienaoanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.

18. TeopeTuyeckre UCTOYHUKU YIPABIEHUS pUCKOM. TeopHs BepOSTHOCTEH U MaTeMaTHyecKas
CTaTHCTHUKA.

19. Teopernyeckre HMCTOYHHKHU YIPaBICHUS PUCKOM. HeueTKko-MHOXKECTBEHHbIC OIMUCAHUS
PHUCKOB.

20. OCHOBBI HErPHTPONMUUHOTO TMOAXO0Ja B YIpaBlIeHUU puckoM. HeobxoaumocTs BBOIA
HEr>HTPOIUHU B YCIOBUSIX peau3allii UHHOBAIIMOHHOW CTPAaTErHH.

21. BO3MOXXHOCTH TEOpUHU Xaoca U TeopuH Oudypkaluuil B UCCIEIOBAHUU, OLICHKE U aHAllU3e
pHUCKa COBPEMEHHBIX OpraHU3aIIHi.

N

RBOON O~

IMoka3aTesu U KPUTEPUH 3a4eTa:

— Ha OUEHKY «3a4TeH0» — OOydJaromuiics MODKeH NOoKa3aTh, MO KpaiHeW wmepe,
MIOPOTOBBIN YPOBEHb C(HOPMHPOBAHHOCTH KOMIETEHIMH, T.€. TOKa3aTh 3HAHHMS Ha YPOBHE
BOCTIPOM3BEICHHUS M OOBSCHEHUSI HHPOPMAIINH, HHTEIUICKTYa bHbIE HABBIKH PEIICHHS MPOCTHIX
3ajad.

— Ha OLEHKY «He 3a4TeHO0» — OO0ydaroluiics He MOXXET MOKa3aTh 3HAaHHS Ha YPOBHE
BOCIIPOM3BEICHHS U 00BSCHEHUS HH(POPMAIIUH, HE MOXKET NOKa3aTh HHTEIUICKTYaIbHbIC HABBIKH
peLIeHus IPOCTHIX 3a/1au.

DK3aMeH 10 JaHHOW JAMCHUIUIMHE MPOBOJUTCS B YCTHOU (opme Mo Ouieram, KaxIblid U3
KOTOPBIX BKJIIOUAET /IBA TEOPETUYECKUX BOIPOCA, OJHO IPAKTHYECKOE 3aJaHHE U JOKJIAJ IO
BBIOpaHHOMY HAIPABJICHUIO TBOPUYECKON pa3pabOTKH.
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0.

JUia mpoBeneHHs 3K3aMeHa IIPEAYCMOTPEH CIEAYIOUIMH IEpeYeHb TEOPETHUECKUX
BOIIPOCOB:
Puckosorusi kak Hayka, €€ B3aUMOCBS3b C JIpYTrMMHU Haykamu. Ilpeamer m oOBEKT, Henu U
3aJ1a4M JUCLUIUIMHBI. AKCHOMBI PUCKOJIOTHU.

[lonsiTe pucka, ero CymsocTb U cojepxkanue. OnpeneneHue pucka Kak 3KOHOMUYECKOM
kareropuu. [loctynarsl puckosoruu.

Knaccugukamumm puckos.
Knaccugukamum puckos.
Knaccugukamumm puckos.
Knaccudukanuu puckos.
Knaccudukanuu puckos.
Knaccugukanuum puckos.
Knaccugukanuum puckos.
Knaccugukanuu puckos.
. Knnaccudukanuu puckos.
Knaccudukanuu puckos.
Knaccudukarnum puckos.

@UHAHCOBBIE PUCKU U METO/IbI UX OLICHKHU.
MapKeTHHIOBBIE PUCKH U METOJbI UX OLICHKH.
IIpou3BOACTBEHHBIE PUCKU U METO/IbI UX OLICHKH.
Jlorucrrueckne pucku U METOBI UX OLICHKHU.
VHHOBallMOHHBIE PUCKHU M METO/IbI UX OLICHKHU.
WHpopMalilmoHHbIE pUCKU U METObI UX OLEHKH.
TexHru4ecKue pucCKy U METOBI UX OLICHKH.
TexHOoIOTHYECKHEe PUCKU U METO/IbI UX OLICHKH.
BamroTHbIE M METO/IBI UX OLIEHKH.
OpraHu3anroOHHbIE PUCKH U METOJIbI UX OLICHKH.
VYrpaBiaeH4YeCKHUE PUCKU U METOJIBI X OLIEHKH.

Puck u neonpenenenHocts. HeonpeaeneHHOCTh KaKk MICTOYHUK PUCKA.

Puck kak ciryqaifHOe 1 3aKOHOMEPHOE SIBJIEHHE, BEPOSITHOCTh M BO3MOKHOCT.

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

Konuenmms npuemiiemoro pucka B uccnenoBanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.
TeopeTnueckue UCTOYHUKH YIPABICHHUS PUCKOM. Te€opus BEPOSTHOCTEH M MaTeMaTHYECKast
CTaTHCTHKA.

Teopernueckrie HWCTOYHHMKH YIPABJICHUS PUCKOM. HeEYeTKO-MHOKECTBEHHBIE OIHCAHUS
PHCKOB.

OCHOBBI HETHTPONMHMIHOTO TMOJX0Ja B YOpaBieHUW puckoM. HeoOxomuMocTs BBOIA
HETPHTPOIIUH B YCIIOBUSX peaTM3allid MHHOBAIIMOHHOMN CTPAaTETHH.

Bo3MoxxHOCTH TeopuH Xaoca W TeopuH Oudypkamuii B MCCICIOBAHUHU, OIICHKE W aHAJIM3e
pHCKa COBPEMEHHBIX OpraHU3allu.

VYmpaBiaeHne pPUCKOM B COBPEMEHHOW TEOpPUHM MEHEHKMEHTA. PHCK-MEHEIKMEHT Kak
nojcucTeMa ((MHaHCOBOTO MEHEKMEHTA OpraHU3alluH.
CoBpeMeHHas  TapaaurMa  pUCK-MEHEPKMEHTa  OpraHU3aIlHi.
HEeTIPEPBIBHBIN, PACIIMPEHHBINA PUCK-MEHEKMEHT.

CHCTEeMHBIH MMOIXO0/] B PUCK-MEHEHKMEHTE U KOMIUIEKC MEp TI0 €ro peaau3alyH.

Ponp QpyHKIIMOHATIEHOTO KOHTPOJUIMHTA B PUCK-MEHEHKMEHTE.

Opranuzanus pUCK-MEHEIPKMEHTa Ha NPEANpUSITHH, B3aUMOCBSI3b CO CTpaTerued u
KOHTPOJIb MpoIiecca yIpaBIeHUs PUCKAMHU.

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3alliu U KapThl PUCKOB.

HccnenoBanne BO3MOXKHOCTEH HMCIOJIB30BaHUS THOpUIHON WHEGOpPMAIMM B CHUCTEME
MIJITAHUPOBAHUS U YIIPABJICHUSI PUCKOM.

Hcnonb3oBaHne METOIOB TEOPUH UTP ISl HCCIIEAOBAHUS YPOBHS pUCKA U BBIOOpA CTpaTETun
(uHAHCUPOBaHUS COBITOBOM /I€ATEIHHOCTH.

Hcnonp3oBaHne METOJIOB aHajiu3a YYBCTBUTEIBHOCTU I OLIEHKHM YPOBHS PHUCKOB H
BBISIBIICHHS 3HAUUMBIX (DAKTOPOB YIIPABICHHS PUCKOM.

Hcnonp3oBaHnne MeTO/Aa aHamu3a CIEHApUeB U OLICHKM M aHalii3a PUCKOB IPOEKTHO-
BHE/IPEHYECKOMN JEeATEIBHOCTH.

Hcnonp3oBanne MeTona epeBa peuieHus s OUEHKH PUCKOB MHBECTHUIMOHHBIX MPOEKTOB
M0 Ka)KJIOMY CLEHAPHIO UX Pa3BUTHUS.

Hcnonb3oBaHre METOJIOB JKCHEPTHBIX OLICHOK sl WACHTU(UKAIMH, OIEHKM W aHalu3a
puckoB. [lopsiaok SKCIepTHRIX UccaenoBaHuil Ha ocHoBe Jlenbduiickoro MeToa.
Craructuueckue MeETOAbl B OIIEHKE YPOBHS pHCKAa. BO3MOXHOCTH HCNOJIB30BaHUSA
CTATUCTUYECKUX METOJIOB B paMKaXx MPEACTPAXOBOM SKCIEPTHU3HI.

HNHTerpupoBaHHbIi,
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35. Ucnonp30oBaHue MeETOJNA AHAIOTUH JUIA WACHTHU()UKAUMU M OLEHKH YPOBHS PHCKOB.
B03MOXHOCTH OLIEHKM BEpPOSITHOCTU IIOTEPh B PpE3Yy/lbTaTe IPUHATUS YIPABICHUYECKUX
peLIeHui.

36. Ucnonp3oBaHWe MeETO/Aa CTaBKM TPOLIEHTa C TMONPAaBKOW HA PHUCK: JOCTOMHCTBA U
HEJ0CTaTKHU, IPAaKTHKa UCIIOJIb30BaHMSI B NHBECTUILIMOHHOM MPOEKTUPOBAHUH.

37. Ucnonp30BaHWe METOJa KPUTUYECKHX 3HAYCHUN JUIS OLIEHKM YPOBHS PHCKAa B YCIOBHSX
(hopMUpPOBaHHS IPOTPAMMBI ITPOU3BOJICTBA M PEATH3AIMH TIPOTYKIIHH.

38. BO3MOXXHOCTH TPUMEHEHHS METOAOB MOPT(ENbHON TEeopuH Ui aHajdu3a W yIpaBJICHUS
pHUCKaMHU.

39. Ucnonp30BaHue ammapara TEOPUN HEYSTKIX MHOYKECTB JIJISl OLIEHKH YPOBHSI PUCKOB.

40. Nnentudukarus, O1eHKa 1 BO3SMOXHOCTH ONITUMH3AIINN BTOPHYHBIX PHCKOB.

41. CrpaxoBaHHe KaK METO]l YIPABJICHUS PUCKaMH OpraHu3aliu.

42. XemxupoBaHUe KaK METO]T YIPABJICHUS PUCKaMU OpraHU3allHH.

43. Pe3epBupoBaHUe KaK METO/| YIIPABJICHUSI PUCKaMU OpraHU3aIHH.

44. Metonka W alrOpuTM OLEHKM pHCKa HAa OCHOBE TPEXKOMIIOHEHTHOTO IOKa3aTess
(uHAHCOBOM CUTYaIlMU B OpraHU3alllH.

45. AHTUKpPU3HUCHOE yIIpaBJIeHHE B OPraHU3allu ¢ yieToM (aKkTOpOB pUCKA.

IMoka3aTeiu M KPUTEPHUH IK3aAMEHA:

— Ha OLEHKY «OTJHYHO» (5 6ayioB) — 00y4aromuiics JEMOHCTPUPYET BBICOKHI YpOBEHb
c(OPMHUPOBAHHOCTH KOMIICTCHIIMA, BCECTOPOHHEE, CUCTEMATHYECKOE W TJIyOOKOe 3HAHHE
y4e0HOTO MaTepuayia, CBOOOJHO BBITIOJNHSET MPAKTHYCCKHE 3aJaHus, CBOOOJHO OIEpHUpYeT
3HAHUSIMH, YMEHUSAMHU, TPUMEHSET UX B CUTYallUsX MOBBIIIEHHON CII0)KHOCTH.

— Ha OIIEHKY «X0opomo» (4 Oamia) — oOydJaromIuiicss JEMOHCTPUPYET CPEIHUN YPOBECHB
c(OpPMHUPOBAHHOCTH KOMIIETEHIMI: OCHOBHBbIE 3HAHUS, YMEHHsS OCBOEHBI, HO JOITYCKAIOTCS
HE3HAYUTENIbHbIE OIIMOKH, HETOYHOCTH, 3aTPyJAHEHHUS TIpU aHAIUTUYECKUX OIepalusix,
MepeHoce 3HaHUM ¥ YMEHUI Ha HOBbIE, HECTaHJAPTHBIE CUTYaLlHH.

— Ha OIICHKY «YAOBJETBOPUTEILHO» (3 Oamia) — oOydyaromuiics IEMOHCTPUPYET
MIOPOTOBBIM YPOBEHb CHOPMUPOBAHHOCTU KOMIIETEHUHUN: B XOJ€ KOHTPOJBHBIX MEPONPUITUN
JOTYCKAIOTCSl OIIMOKU, MPOSBISETCS OTCYTCTBUE OTHAEIbHBIX 3HAHUM, YMEHHH, HABBIKOB,
0Oy4aroUIMiiCs UCHBITHIBACT 3HAYUTENbHBIC 3aTPYIHEHUS IPU OMNEPUPOBAHUU 3HAHUSIMH U
YMEHUSIMH TIPU X IEPEHOCE HAa HOBBIE CUTYAIIHH.

— Ha OIICHKY «HEY/J0BJIETBOPUTEJbHO» (2 Oamna) — oOydaroniuiics IEMOHCTPHUPYET
3HaHus He Oosnee 20% TeopeTHUYecKoro maTepuana, JOMYCKAaeT CYIIEeCTBEHHbIE OMIMOKU, HE
MO>KET MOKa3aTh UHTEIUICKTYyalbHbIE HABBIKU PEIICHUS MMPOCTHIX 3a/1au.

— Ha OLEHKY «HEeYI0BJIeTBOPUTEJbHO» (1 Oamn) — oOyyaronuiicss He MOXET MOKa3aThb
3HaHMS Ha YPOBHE BOCIPOU3BEACHUA U OOBSCHEHHS HH(POpPMAIMK, HE MOXET IMOKa3aTh
MHTEJUIEKTYaJbHbIE HABBIKU PEIICHUs IPOCTHIX 3a/1a4.

[IpumepHas TemaTnka KypcoBbIX pador no aucuuiuinie b1.B.02 Puckonorus:

1. Konuemnuus pucka B paborax Y. beka: Teoperndyeckue, METOI0JIOTHYECKUE U TTPAKTHUECKHE
ACTIEKTBHI.

2. Konnmenuumss pucka B paborax H. Jlymana: Teopermueckue, METOAOJIOTHYECKUE U
IIPAKTUYECKHUE ACIIEKTHI.

3. Konmermumss pucka B paborax H. Jlymana: Teopermueckue, METOAOJIOTHYECKUE U
MIPaKTUYECKHUE ACIIEKTHI.

4. Konuemnmmsa pucka B pabotax 3. I'maneHca: TeopeTHUYecKHe, METOI0JIOTHYECKHE U
MIPaKTUYECKHUE ACIIEKTHI.

5. Konnenuusi pucka B paborax T. baprona, P.M. Kauanosa, Il. Yokepa: Teopernueckue,
METO/I0JIOTHUECKUE U IIPAKTUYECKUE aCTIEKTHI.

6. Teopernueckue U METOJMUYECKHE MCTOYHMKM YIMPABIEHHUS PHCKOM B CHUCTEME MapKOBCKHUX
IIPOLIECCOB.
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217.
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30.
31.

32.

TeopeTnueckne HCTOUHUKHU YIIPABJIEHUS PUCKOM B CUCTEME HEMApPKOBCKHX IIPOLIECCOB.
[IpumeHeHre METOI0B TEOPUM Xaoca B UCCIIEIOBAaHUM, OLIEHKE M aHAJIU3€ MHHOBAIIMOHHBIX
PUCKOB COBPEMEHHBIX OpraHU3alni.

[Ipumenenne MeToAOB Teopuu Oudypkanuii B UCCICIOBAHHHM, OLEHKE M aHAIU3e
WHHOBAIMOHHBIX PUCKOB COBPEMEHHBIX OpPraHU3aIHH.

CoBpemeHHasi  mapagurmMa  pUCK-MEHEPKMEHTAa  OpraHu3alui:  HMHTErpPUPOBAHHBIM,
HEIPEPBIBHBIN, PACIIMPEHHBIN PUCK-MEHEKMEHT.

CoBepuIeHCTBOBAaHHE HMHCTPYMEHTOB  BHYTPM(MUPMEHHOTO IUIAHUPOBAHHS B PHCK-
MEHEPKMEHTE OpraHU3aliH.

CoBepl1IeHCTBOBaHUE UHCTPYMEHTOB CTPATErNYECKOTO MJIAHUPOBAHUS B PUCK-MEHEIKMEHTE
OpraHu3alyy.

CoBepluIeHCTBOBAaHHE METOJWKH OLEHKA HWHHOBAIMOHHBIX PUCKOB MPOMBIIIJICHHOTO
TP ATIPUATHS.

CoBepIlIEHCTBOBAaHUE CHCTEMbl OLEHKM U CTPAaxOBaHMUSI PHUCKOB IPOMBIIIJIEHHOTO
MPEIIPUSATHS, KOMMEPYECKOTO OaHKa, CTPaxOBOW KOMIIAHUN, HHBECTHIIHOHHON KOMITaHHH.
CoBepIlIeHCTBOBAaHME METOJUKU YIPAaBICHUS] PUCKAMHU COBPEMEHHOW OpraHu3aluu B
MPOMBIIIIIEHHOCTH (0aHKOBCKOH, CTpaxoBou cdepe, chepe oOCcayKUBaHUS).
CoBepllIeHCTBOBAaHUE UHCTPYMEHTApUs YIIPaBICHUSI pUCKAMH COBPEMEHHOM OpraHu3alvd B
MPOMBIIIIIEHHOCTH (0aHKOBCKOH, CTpaxoBou cdepe, chepe oOCTyKUBaHMS).
CoBepIlIeHCTBOBaHHE MEXaHW3Ma YIPABIEHUS PUCKaMU COBPEMEHHOM OpraHuzaluu B
MPOMBIIIIIEHHOCTH (0aHKOBCKOH, CTpaxoBou cdepe, chepe oOCcayKUBaHMS).

Pa3paboTka MeTOJOB W HWHCTPYMEHTOB TOBBIIIEHHS] 0O€30MaCHOCTH M 3KOHOMHYECKU
YCTOWYMBOTO PA3BUTHS MPENNPHUITHI TOIUIMBHO-3HEPreTH4Yeckoro Komruiekca Poccuw,
MeTaJTypruueckoro kommuiekca Poccun mimm apyrux.

HccnenoBanue puCKOBBIX aClEKTOB WHHOBAIIMOHHOM MOJIMTUKU B YCJIOBHSIX MPEANPUSATHIH
TOTUIMBHO-3HEPT €TUYECKOTO KOMILJIEKCA, MalIMHOCTPOUTENILHOTO KOMILJIEKCa,
METaJUTypruueckoro KOMIUIEKCa.

OnTumu3anusi pUCKOB CTPYKTYPHBIX MIpeoOpa3oBaHHMii B MPOMBIIUIEHHOCTH, cdepe
o0cmy>)kxuBaHus1, OAaHKOBCKOM cepe, CTpaxoBOH OTpaciH.

OnTumu3anusi pPUCKOB MPOMBINIJICHHONW KOMIAHMM Ha OCHOBE (OPMHPOBAHUS CHCTEM
KOHTPOJUIMHTA.

CoBepllIeHCTBOBAaHUE METOAO0B (MHCTPYMEHTOB, MEXaHM3MOB) ONTHUMH3AIMH PHUCKOB
BEHUYPHBIX OpPTaHU3ALINMN.

CoBepiuieHcTBOBaHUE (POPMHUPOBAHMS MHHOBAIMOHHOM CTpAaTErHMH OpPraHU3all HA OCHOBE
ONTUMM3AINH PUCKA.

Pa3paboTka MeTo10B (MHCTPYMEHTOB) OLIEHKH MHHOBAIIMOHHOTO MOTEHIIMAIa OPraHU3alliy B
CUCTEME PUCK-MEHEIKMEHTA.

CoBepIlIeHCTBOBAHUE METOJIOB OIICHKM HMHHOBAIlMOHHOW aKTUBHOCTH OpraHu3anuil Kak
3JIEMEHT 00eCleYeHUs UX YCTOWYMBOCTH.

CoBepIlIeHCTBOBAaHUE MEXaHHM3Ma OIEHKM MHHOBAIIMOHHON aKTUBHOCTU OPTaHU3AlMNA Kak
WHCTPYMEHTA UX KaUTaIU3alHH.

CoBeplIeHCTBOBaHHE  METOJIOB  (MHCTPYMEHTOB, MEXaHM3MOB)  pPHCK-MEHEKMEHTa
OpraHu3aliii Ha OCHOBE COATaHCUPOBAHHOM CHCTEMBI ITOKa3aTeNei.

CoBeplIeHCTBOBAHUE PHUCK-MEHEKMEHTAa WHBECTUPOBAHMUS MPOCTOro (paclIMpeHHOro)
OCHOBHOTO KanuTalla B UHHOBAIIMOHHO aKTUBHBIX YKOHOMHUYECKUX CUCTEMAX.

Pa3paboTka METOAMKHN OLEHKU PHCKa MPOEKTHOTO YIPaBICHHUS] B MHHOBAIIMOHHO aKTUBHBIX
9KOHOMMUYECKUX CUCTEMAX.

PuckoBbie acrieKThl pa3BUTHS HOBOTO TEXHOJIOTUYECKOTO YKJIaJla SKOHOMUYECKUX CUCTEM.
HccnenoBanue pHUCKOBBIX — ACMEKTOB  HMHTEIUIEKTYaJlbHOTO — KalWTajlla COBPEMEHHBIX
Opra"u3arui.

OreHka pucKa U COBEPILIEHCTBOBAHUE YIIPABIICHUS YETOBEUECKUM KallUTAIOM OpTaHU3aIlH
B LIEJIIX UHHOBALIMOHHOTO Pa3BUTHA.
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34.

35.
36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49,

50.

o1.

52.

53.

54,

55.

56.

S57.

58.

59.

Pa3BuTne MeETOAMKM W HMHCTpYMEHTapus YIpaBICHUS PUCKaMU MPEIIPUHUMATEIbCKON
JESITEIbHOCTH.

PazpaboTka cucremsl ympaBieHHs HH(PACTPYKTYpHBIMH PHCKAMHU MPEIIPUHUMATEIbCKON
JESITEIbHOCTH.

CoBepIlIEHCTBOBAHUE CUCTEM PUCK-MEHEDKMEHTA B IIPEAIIPUHUMATEIBCKON 1€ TEIIbHOCTH.
®opMHUpOBaHUE MHOTOKPHTEPUATBHBIX OLEHOK 3(()EKTUBHOCTH NPEANPHHUMATEIHCKON
JESITEIbHOCTH B YCIIOBUSX BBICOKOTO MHHOBAIIMOHHOTO PUCKA.

dopMupoBaHUE MHOTOKPUTEPHAIBHBIX OLEHOK YCTOWYMBOCTH MPEANPUHUMATEILCKON
JESITEIbHOCTH B YCIIOBUSAX BBICOKOTO MHHOBAIIMOHHOTO PUCKA.

@dopMupoBaHUE  MHOTOKPUTEPUAIBHBIX  OLEHOK  YpPOBHS  JEJIOBOM  aKTUBHOCTHU
MpeANPUHUMATENbCKOM 1eATEeIbHOCTH B YCIIOBUAX BHICOKOTO MHHOBAIIMOHHOTO PHUCKA.
®opMupoBaHUE MHOTOKPUTEPUAIBHBIX OIEHOK YPOBHSI HMHBECTHIIMOHHOW aKTHBHOCTHU
MPEANPUATHS B YCIIOBUAX BBICOKOTO MHHOBAIIMOHHOTO PHUCKA.

CoBepIlIeHCTBOBAaHUE METOJMKKA (MHCTPYMEHTApHs, MEXaHHM3Ma) YIPaBICHUS pHCKaMH It-
MIPOEKTOB.

CoBepIIeHCTBOBAaHUE METOJWKHM (MHCTpYMEHTapHs, MEXaHHW3Ma) YIpaBJICHUS pPHUCKaMU
AMIEKTPOHHOTO OM3HEca.

CoBepIlIeHCTBOBAaHUE METOJ0B MPUMEHEHUS WH(POPMALMOHHBIX TEXHOJOTUH B CHCTEME
PUCK-MEHEIKMEHTA.

Pa3BuTHe METONOB YIpaBi€HHUS PUCKOM B YCIOBUSAX KOPIOPAaTHMBHONW HWHHOBAIIMOHHOM
CUCTEMBI.

CoBepIlIeHCTBOBAaHUE METOJIOB (MHCTPYMEHTApHs) YIPaBJICHUS PHCKOM B COBPEMEHHBIX
IIPOU3BO/ICTBEHHBIX CHCTEMaX.

HccnenoBanue co3gaHus M yAep:KaHUs PUCKOB KIIFOYEBBIX KOMIETEHLMI [l oOecreueHus
KOHKYPEHTOCITOCOOHOCTH OHM3Heca.

Pa3BuTre cucreMm ynpaBieHUsS PUCKOM CIUSHUN U TOTJIONIEHUM B POCCHUMCKONW IKOHOMHUKE
(o oTpacisiM, perioHam, KOMILIEKCaMm).

CoBeplLIeHCTBOBAaHUE METOJIOB YNPABJIEHUS PUCKOM TPYIOBBIX PECYPCOB B COBPEMEHHBIX
opraHuzanusax (Ha npumepe oTpaciu, KOMILIEKca, Cepbl WIH CEKTOpa S3KOHOMHUKH).
CoBeplIeHCTBOBAaHUE METOJIOB (MHCTPYMEHTOB, MEXaHU3MOB) pPHUCK-MEHEIKMEHTa B
CHCTEME aHTUKPHU3UCHOTO YIPaBJICHUS.

CoBeplIeHCTBOBAaHUE METOJUKHM (MEXaHU3MOB, MHCTPYMEHTOB) YIpaBjieHUs (PUHAHCOBBIMU
pUCKaMM OpraHu3aluil B COBPEMEHHBIX YCIOBUSX.

PazButne metoauku (MHCTpyMeHTapusi) GMHAHCOBOIO IJIAHUPOBAHUS B YCIOBHSIX BBICOKOTO
MHHOBALMOHHOTO PHUCKA.

Pa3zputne meroauku (MHCTpyMEHTapus) yHpaBieHHs (PUHAHCOBBIMM PHCKAMU B YCIOBUSX
010JDKETHOTO Ipolecca.

CoBeplieHCTBOBaHUE METOA0B (MHCTPYMEHTOB, MEXaHU3MOB) (PMHAHCOBOTO MOHHUTOPHUHIA
Ha OCHOBE IPUMEHEHUs NH(POPMATMOHHBIX TEXHOJIOTHH.

Pa3zButne MeToauKH (MHCTpYMEHTapHs) YIPABJICHUS HAJOTOBBIMHM PUCKAMHU (B pa3IMUHBIX
HKOHOMHUYECKUX CUCTEMAX).

PazButne MeToaUKH (MHCTPYMEHTapus) YIpaBlIeHUS KPEAUTHBIMU PHUCKaMHU (B Pa3IMUHBIX
HKOHOMHUYECKUX CUCTEMAX).

OntuMuzanusi CTPYKTYpbl (PMHAHCOBBIX PECYPCOB OpraHM3allMil B YCIOBHSIX BBICOKOTO
MHHOBAI[MOHHOTO PUCKA.

CoBeplIeHCTBOBaHUE METOJIOB (MHCTPYMEHTOB, MEXaHM3MOB) YIpaBJICHUS MOPT(HETbHBIMU
pHUCKaMH (B OpraHU3alMsIX pa3IuuHbIX cep AeITeIbHOCTH).

OnTtuMuzanusi pHucKka HaJloroBoro rmnoptdens (B OpraHu3alMsax pasIudHbIX — cep
JESATEITBHOCTH ).

CoBeplIeHCTBOBAHUE METOJIOB (MHCTPYMEHTOB, MEXaHU3MOB) OLIEHKHU PUCKOB IPOEKTHOTO
(buHaHCUPOBAHMUS.

CoBeplIeHCTBOBAHUE METOJIOB (MHCTPYMEHTOB, MEXaHU3MOB) YIPABICHHUS PHCKAMHU
MPOEKTHOTO (PMHAHCHUPOBAHMS.
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[oBbllIeHNE PO PUCK-MEHEIKMEHTA B CUCTEME YIpaBJICHUS! (PUHAHCOBOM JIESTETHHOCTHIO
COBPEMEHHOM KOPIOpaLUK.

Pa3BuTHe METOI0B OLIEHKH pPUCKA U UX BIUSHUS Ha PHIHOYHYIO CTOUMOCTD IIPEAIIPUATHSL.
CoBepluIeHCTBOBAHUE METOJIOB (MHCTPYMEHTOB) OLIEHKM PHCKOB (DMHAHCOBBIX AaKTHBOB
MPEANPUATHS.

CoBepIIIeHCTBOBAHNE METOJIOB (MHCTPYMEHTOB) OIICHKM PHCKOB HMHTEIJICKTYaJIbHOTO
Kanurasa npearnpusTus.

CoBepIIeHCTBOBAaHUE METOJOB (MHCTPYMEHTOB) OLIEHKH PUCKOB MH(MOPMAIIMOHHBIX CUCTEM
U PECYPCOB MPENIPUITHS.

CoBepuIeHCTBOBaHHE METOJIOB (MHCTPYMEHTOB, MEXaHU3Ma) YIPABJICHUSI PUCKOM TOPThes
LIEHHBIX Oymar mpeanpusITHs.

CoBepIICHCTBOBAaHUE METOJOB (MHCTPYMEHTOB, MEXaHHU3Ma) YIPaBJICHUS BaIIOTHBIM
PUCKOM NPEIIPUATHS.

CoBepIlIeHCTBOBAaHUE METO/I0B COCTABJICHMSI PEUTUHIOB U PACKPBHITHS MH(OPMALIUK TAeBBIX
MHBECTUILIMOHHBIX (DOH/IOB.

CoBepIIEHCTBOBAaHUE METOJOB COCTABJIICHHUS PEUTUHIOB M PAcCKpbITUS HH(pOpMaLuu
TTEHCUOHHBIX (POHIIOB.

HccnenoBanne pUCKOB pa3BUTHS COBPEMEHHOTO OaHKOBCKOTO CEKTOpa POCCHUHCKON
SKOHOMHMKH.

CoBepIlIeHCTBOBAaHUE MEXAaHU3MOB (MHCTPYMEHTOB) YIIPaBJIEHUS PUCKaMH MEXOaHKOBCKOMN
KOHKYPEHLUH.

CoBepIlleHCTBOBAaHNE METOJO0B (MHCTPYMEHTOB, MEXaHHU3MOB) OIICHKA M OOeCTeueHUs
HaJeKHOCTH KOMMEPYECKOro OaHka.

CoBepIlIeHCTBOBAaHUE METOJOB OLIEHKH MOPTQeNs akTUBOB POCCUHCKUX OaHKOB M €ro
ONTUMHU3ALIHH.

CoBepIlIeHCTBOBAaHUE METOAOB (MHCTPYMEHTOB, MEXaHU3MOB) YIPABICHHUSI pPUCKAMU
(hopMUPOBaHUS M UCTIOJIB30BaHMS OAHKOBCKHUX PE3ECPBOB.

HccnenoBanue pucKOBBIX aCEKTOB CO3JaHUS M BHEPEHUS HOBBIX OAHKOBCKUX MPOIYKTOB.
CoBepllIeHCTBOBAaHUE METOAOB (MHCTPYMEHTOB, MEXAaHU3MOB) YIPABIECHUS PHUCKaAMU
HEOAHKOBCKUX KPEIUTHBIX OpPraHUu3alui.

CoBepllIeHCTBOBaHUE METOAOB (MHCTPYMEHTOB, MEXaHU3MOB) YIPABICHUS PHUCKaAMU
0aHKOBCKOM JIeTEIbHOCTH Ha (DMHAHCOBOM U JICHE)KHOM PbIHKAX.

CoBepllieHCTBOBaHUE yIpaBieHHUs (aKTOpaMH YYBCTBUTEIBHOCTM K WHBECTULHOHHBIM
pHUCKaM.

Hcnonb3oBaHne METOIOB TEOPHU UTP B OLICHKE, aHAIM3E U YIPABICHUU PUCKOM.
Hcnonb3oBanue MeTo10B (aKTOPHOTO aHAIN3a B OLIEHKE, aHAIM3E U YIIPABICHUH PUCKOM.
Hcnonb3oBaHne METOIOB aHalIM3a YyBCTBUTEIHLHOCTH B OLIGHKE, aHAM3€ M YIPaBICHUU
PHUCKOM.

Hcnonb3oBaHne METOIOB KCIIEPTHBIX OLIEHOK B aHAIIU3€ U YIPABICHUU PUCKOM.
Hcnonb3oBanue nenbpuiickoro MeTo/1a B OLIEHKE, aHAIIU3€ U YIIPABICHUHU PUCKOM.
Hcnonb30BaHne METO1a IepeBa PELICHUH B OLICHKE, AaHAJIU3€ U YIIPABICHUU PUCKOM.
Hcnonp30BaHne CTATUCTUYECKUX METO/IOB B OLIEHKE, aHAJIU3€E U YIIPaBICHUHU PUCKOM.
MMuTanmoHHOE MOJEIMPOBAHME U HCNOJIb30BaHHE MeTonoB MoHTe-Kapio B oIeHKe,
aHAJIN3€ U YIIPABICHUH PUCKOM.

Hcnonp3oBaHue anmapaTa TEOPUM HEUETKHX MHOXKECTB B OLICHKE, aHAIM3€ U YIIPABJICHUU
PHUCKOM.

Hcnonbs3oBaHne MeETONOB MOPTQHENBbHOW TEOpUH B YIPABIEHUH PUCKOM B YCIOBHSX
KPU3HUCHOTO Pa3BUTHSI OPraHU3alNH.

IIo KprOBOfI pa60Te 06y‘IaIOIJ_II/IMC}I NOATOTABIMBAIOTCA IIOACHHUTCIIbHAA 3aIlluCKa H

npe3ceHTauus, IpOBOJUTCA €€ KOMUCCUOHHAA HY6J'II/I‘-IHaH 3amuTra C ,E[CMOHCTpaI_IHeﬁ CIIaiizioB.

Iloxka3aTenu M KpUTEPUH 3ALIUTHI KYPCOBOil padoThI:
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— Ha OLIEHKY «OTJIMYHO» (5 6amnoB) — oOy4aromuics 1eMOHCTPUPYET BHICOKUN YPOBEHb
c(OPMHUPOBAHHOCTH KOMIICTECHIMH, BCECTOPOHHEE, CHUCTEMAaTH4YeCKoe U TIIyOOKoe 3HaHue
y4eOHOTO MaTepuana, CBOOOJHO BBHIMOJHSACT MPAKTUYECKUE 3a/laHMs, CBOOOJHO OINepupyeT
3HAaHUSIMH, YMEHUSMH, IPUMEHSET UX B CUTYaLUSX IMOBBIIICHHON CIOXKHOCTH.

— Ha OLIEHKY «Xxopomo» (4 Oamia) — oOydaromuiics IEMOHCTPUPYET CPEIHUN YpOBEHb
c(OPMHUPOBAHHOCTH KOMITCTCHIIMI: OCHOBHBIC 3HAHWS, YMEHHS OCBOCHBI, HO JOIYCKAIOTCS
HE3HAYUTENIbHBIE OIIMOKH, HETOYHOCTH, 3aTPyIHEHHS TIPH aHAIUTUYECKUX OIEparusx,
NepeHoce 3HAaHWM U YMEHU Ha HOBbIC, HECTAH/IAPTHBIC CUTYALlUH.

— Ha OIICHKY «YAOBJETBOPUTEILHO» (3 Oamia) — oOydyaromuiicss IEMOHCTPUPYET
MOPOTOBEIN YpOBEHb CPOPMHPOBAHHOCTH KOMIIETCHIIMN: B XOJ€ KOHTPOJIBHBIX MEPOTPHUSITUN
JIOITyCKAIOTCSl OIIMOKH, TIPOSIBIISIETCS OTCYTCTBHE OTHEIBHBIX 3HAHWH, YMEHUWI, HAaBBIKOB,
00yJaroIuiicsl HMCIBITHIBACT 3HAYUTEIbHBIC 3aTPYJHEHUS MpPH ONEPUPOBAHUH 3HAHUSAMHU U
YMEHHUSIMU TIPU UX TIEPEHOCE Ha HOBBIE CUTYAIlUH.

— Ha OIICHKY «HEYJI0BJIETBOPUTEJbHO» (2 Oamna) — oOydaromiuiics IEMOHCTPUPYET
3HaHUs He Oonee 20% TeopeTHdyecKoro MmaTepuana, JOMYCKAaeT CYIECTBEHHbIE OILIMOKH, HE
MOJKET MMOKa3aTh HHTEIICKTYaJIbHbIC HABBIKHA PEIICHHUS IPOCTHIX 3a/1a4.

— Ha OIICHKY «HEYI0BJIETBOPUTEJbHO» (1 Oamn) — oOy4aronuiics HE MOJXKET TMOKa3aTh
3HaHUSI HAa YypPOBHE BOCIIPOM3BEICHUS M OOBSCHEHUS HWHPOPMAIMU, HE MOXKET II0Ka3aTh
WHTEIJUICKTYaJIbHbIE HABBIKW PEIICHHUS TPOCTHIX 3a/1a4.
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