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1 I_[e.]m OCBOCHHUSA TUCHUIIJIMHBI

Henssmu ocBoenuss aucuumanHsl b1.B.JIB.10.01 Puckonorus sBisioTCSA: yCBOEHHE
TEOPETUYECKMX W METOJMYECKUX TOJOKEHHUH YIpaBiIeHUsS pUCKaMH, (popMHupoBaHUE U
pa3BUTHE OOIIEKYIBTYPHBIX, 00IIePO(ecCHOHANBHBIX U TPO(ECCHOHATBHBIX KOMIIETEHITHIA
mo BUAaM MPOPECCHOHATBPHON JESTeIBbHOCTH B O0JACTH SKOHOMHUKH, OXBATHIBAIOIICH
Mporecchl MACHTU(UKAIMK, OLEHKA M YIpaBJICHUS (UHAHCOBBIMH, MPOU3BOJICTBECHHBIMH,
JOTUCTUYECKUMHU, MAPKETHHTOBBIMH, TEXHUUYECKUMHU PUCKAMH B MPOMBIIUIEHHOCTH, OaHKaXx,
KOMMEPITIH, CTPAXOBBIX U MHBECTUIIMOHHBIX KOMIAHUAX, B (heepaTbHBIX, MYHUIHITAIHHBIX
U 00pa3oBaTeNbHBIX YUPEKACHUSAX, B HHPOPMALMOHHOHN, NPOEKTHO-3KOHOMHUYECKON U
Hay4yHO-MCCIeI0BaTeNbCcko cdepe g oOecneueHuss 3(PPEKTUBHOTO M YCTONYMBOIO
(GYHKIMOHMPOBAHUS  OpraHW3alMid, TMOBBIIIEHUS HMX  KOHKYPEHTOCIOCOOHOCTH |
KpeIUTOCIIOCOOHOCTH.

2 Mecto aMcUMIUIMHBI (MOAYJIA) B CTPYKType 00pa30oBaTeibHOW NPOrpaMmbl
NMOAr0TOBKM 0aKajaBpa (MarucTpa, Ceumajaucra)

Juctunmuaa B1.B./IB.10.01 Puckonorust BXOOuT B BapHaTUBHYIO dYacTh OJioka 1
o0pa3oBaTe/IbHOM MpOrpaMMbl U SBISIETCA JAUCUUIUIMHOM 1o BBIOOpY. Ilo HaydHOMy
COJICPKAHUIO U METOJOJOTHYECKUM IIEJIsIM JUCIUIUIMHA TECHO CBsI3aHA C JUCHUITHHAMHU
0a3oBoil wactm Omoka 1 oOpazoBarenbHOW mporpammbl: b1.5.02 ®umocodus; B1.5.11
Oxonomuueckas teopus, b1.5.12 Craructuka, 51.5.13 MeTtoab! npuHATUS yIpaBIeHYECKUX
pemenuii, b1.6.17 Kopnoparusnasie ¢unancer, b1.5.21 DxoHomMuYeckuii aHaim3, a Takke C
JTUCIUTIIMHAMU BapuaTuBHOM dactu Oyioka 1: B1.B.02 Ilpoektnas nestenpHOCTH, b1.B.07
[IpeanpuanmaTenbckas cpeaa W npeanpuHuMarenbckue pucku, b1.B.09 dwunancoBoe
MJaHupoBaHue W mporHosupoBanue); b1.B.10 Dxonomuueckas Oe3omacHOCTh Ou3Heca;
b1.B.JIB.03.01 NuBecTuImu (IUCIMUILIAHA TIO BBIOODY).

Baxnoe 3nauenue usydenue aucuumiuimabl b1.B.JIB.10.01 Puckosoruss mmeer s
y4eOHOM, MPOU3BOJCTBEHHOW M TMEJarormuyeckodl MpakTUKH, a TakkKe i1 Hay4dHO-
UCCIEeI0BATeNIbCKOW  paboThl. TeopeTHueckue, METOAOJOTHYECKHE U MPAKTUYECKUE
noJjioxkeHust, u3ydaembie no aucuuiminae b1.B.JIB.10.01 Puckosorus, BXOIAT B COCTaB
[IporpaMmbl rocyqapCcTBEHHON HTOrOBOM aTTecTaluu (TOCYAapCTBEHHBIM SK3aMeEH, 3alluTa
BBIITYCKHOW KBaTU(UKAITMOHHOW paboThl) oOydaromuxcss 1o HampaiaeHuio 38.03.01
DOxoHoMHKA (TPOPHITE « IKOHOMHKA TPEINPUATHNA U OpraHU3AIUN).

3 Komnerennum ob0y4yawomerocs, ¢opmupyembie B pe3yjbTaTe OCBOCHUS
AUCHMILIMHBI (MOYJIsI) U IVIAHMPYeEMble pe3ybTaThl 00y4eHu s

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

CrpyKkTypHBII
JJIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIIETEHIINH

IIK-1 — cnocodHoCTH COOpATH U MPOAHAJU3UPOBATH UCXOAHbIE JaHHbIE, HEO0X0AUMbIE
AJISl pacyeTa IKOHOMUYECKHX H COLHAIBHO-IKOHOMHYECKUX MOKAa3aTesIeH,
XapaKTePU3YIOIMX JeSITeJbHOCTH X03HCTBYIOIIUX CYObEKTOB

— HCTOYHUKH TIOJTYUCHUA I/IH(I)OpMaI_II/II/I, HCOGXOI[HMOﬁ UL pacucTa
OKOHOMHNYCCKHNX n COIIMAJIbHO-3KOHOMHYCCKUX HOKa3aTeJ'IeI71,
3HaTh XapaKTCPU3YIOIUX ACATCIIBHOCTD XOBHﬁCTByIOIJ.IHX Cy6’bCKTOB;

— HOPpHUHOUIIBI, METOAbI WU MCTOAHUKHN c60pa, CHUCTEMATU3allM W aHalii3a
HCXOAHBIX JAaHHBIX, HCO6XOI[I/IMBIX Il pacd€Ta OSKOHOMHUYCCKHUX U
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CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

COLMAIbHO-OKOHOMUYECKUX IT0Ka3aTelIeH, XapaKTEPU3YIOLUX AEATEIbHOCTh
XO3SICTBYIONTNX CYObEKTOB;

YmMmetrs

— OCYHISCTBJISITh TOUCK HWHGOpPMAIMK, HEOOXOAUMOUN I pacuera
SKOHOMUYECKHUX u COIMATTbHO-3KOHOMHUYECKUX 1oKa3areyeu,
XapaKTEePU3YIOIIKMX JCITCIbHOCTD XO3SHUCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBIISTH COOp, CHUCTEMATH3AIMIO W aHAJIM3 HWCXOIHBIX IaHHBIX,
HEOOXOAUMBIX I pacueTra SKOHOMHUYECKHX M COI[MATbHO-3KOHOMHYECKHX
roKasarerei, XapaKTepU3yIOIUX NesATeTbHOCTD X03SMCTBYIOIINX
CyOBEKTOB, B TOM YHCJIE C HCIIOJIb30BAHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJCTB;

Bnazets

— HaBbIKAMM TOHCKa HH(popManuu, HEOOXOAUMOW JuIs  pacuera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHYECKUX noKaszaresnei,
XapaKTEePU3YIOIIMX AEATEIbHOCTD X035 HCTBYIOIUX CYOBEKTOB;

— HaBbIKaMH cOoOpa, cUCTeMaTH3alMl M aHajlu3a MCXOJHBIX JaHHBIX,
HEOOXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX U COLMAbHO-3KOHOMHYECKHUX
nokaszaTenei, XapakTEepU3yIOIUX  JACSITENbHOCTh  XO3AWCTBYIOIIHUX
CyOBEKTOB, B TOM YHCJI€ C HCIOJIb30BAaHHEM COBPEMEHHBIX MPOrpaMMHBIX
CPEACTB;

IIK-4 — ciocoOHOCTHI0O HA OCHOBE OMUCAHNSI IKOHOMUYECKHUX MPOLECCOB U SIBJIEHUH
CTPOUTH CTAH/IAPTHbIE TeOpPeTHYECKHE U IKOHOMETPUUYeCKHe MO/IeJIN, AaHAJIM3UPOBATH U
cojiep kaTe/]ibHO HHTEPNPeTHPOBATH MOJIyYeHHbIe pPe3yJIbTaThl

— OCHOBHBIC OIPCACICHHUA MW IIOHATHsA, CBA3aHHBIC CO CTaHIAPTHBIMUA
TECOPETUIYCCKUMH U DKOHOMETPUYCCKUMHA MOJCISIMHU,

— OCHOBHBIC OIPCACICHHUA W IIOHATHA, CBA3aHHBIC C OIIMCAHHUEM
OKOHOMHUYCCKUX ITPOLECCOB U ﬂBHeHHfI;

3uars — OCHOBHBIE METOJbl HCCIICJOBaHHUM, HCHOJB3YEMbIX MHPHU MOCTPOCHUH
CTaHJIAPTHBIX TEOPETUYECKUX U IKOHOMETPHUUECKUX MOJIEIICH;

—  OCHOBHbIE NpPaBWJIA, MO3BOJSIOLUIME AHAIU3UPOBATh M COJCPIKATEIHHO
UHTEPIPETUPOBATH MOJTYYECHHBIE PE3YNIbTATHI,

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— o0cyxnaate cnocoObl 3((HEeKTUBHOTO pelIeHUs] MpoOIeM Ha OCHOBE
aHaJlM3a U Co/IeP)KaTeIbHON HHTEPIIPETAlUY OTyYEHHBIX PE3Y/IbTaTOB;

— pacno3HaBath 3(P¢eKTUBHOE pemeHne OT Hed(hHEKTUBHOIO B XOJE
aHaJl3a pe3ylbTaTOB TOCTPOCHUS CTAaHAAPTHBIX TEOPETHYECKUX U
SKOHOMETPUYECKHUX MOJICNICH;

YmMmers — TIIPUMCHATH IIOJY4CHHBIE B XO0JC MOCTPOCHHUA MOJZleJIed 3HaHUI B
npodeccroHanbHOM JeSITENLHOCTH; UCIIOJIb30BAaTh ux Ha
MEXIUCIUTUTHHAPHOM YPOBHE;

— nmnpuoOpeTarb 3HaHMS B OONAacTH  TIOCTPOEHHUS  CTaHAAPTHBIX

TEOPETUYECKUX U IKOHOMETPUUYECKUX MOJEIH;

- KOPPEKTHO BBIpaXKaTh U apTYMEHTUPOBAHO 0O0CHOBBIBATH MOJIOKEHUS

npeaIMeTHOM 00IacT 3HaHMUS,

— TMpPaKkTUYECKUMHU HAaBBIKAMHU  HCIIOJB30BAHMS  DIEMEHTOB  aHallM3a

SKOHOMHMYECKHUX TPOILIECCOB U SBICHUNW Ha JAPYyruX AUCHUIIIMHAX, Ha
Brnanets 3aHSTHUSIX B ayJUTOPUU U HA TIPAKTHKE;

— MCTOAaMH MMOCTPOCHUMA CTaHAAPTHBIX TCOPCTUICCKUX n
OKOHOMCTPHUYCCKUX MO,I[GJ'IGIX;




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

— HaBbIKAMM W METOJUKAMHU OO0OOLICHHS pPE3yIbTaTOB MOCTPOCHHUS
CTaH/IapPTHBIX TEOPETUUYECKUX u HKOHOMETPUYECKUX MOJIENH,
9KCIIEPUMEHTAJILHOM J1eATEIbHOCTH;

— crnocobaMy OLEHUBAHUS 3HAYMMOCTU U MPAKTHUYECKON MPUTrOJAHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

— BO3MOJKHOCTBbIO  MEXIUCLUMIUIMHAPHOTO IMPUMEHEHUS  PE3yIbTaTOB
IIOCTPOEHHUS CTAHJAPTHBIX TEOPETUUECKUX U SKOHOMETPUUECKUX MOJIENEN;
— OCHOBHBIMH  METOJAaMU  HCCJIEIOBaHMs B  oOJacTu  aHaIM3a
SKOHOMMUYECKHUX IPOLIECCOB U SIBIIEHUH, MPAKTUUYECKUMU YMEHUSIMU H
HaBbIKaMHU UX UCII0JIb30BaHMUS;

—  TpoQEeCCHOHAIBHBIM S3BIKOM MPEIMETHOM 001acTH 3HAHUS;

— cnoco0aMy COBEpPUIEHCTBOBAHUS MPO(ECCUOHATIBHBIX 3HAHUM U yMEHUN
MyTE€M HCIIOJIb30BaHUS BO3MOXKHOCTEN NH(POPMAILIMIOHHOM Cpebl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

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

- KOHTaKTHas paboTa — 13,0 akaz. yacos:

- aymutopHas — 10 (10M1) akan. 9acos;

- BHeayauTopHas — 3,0 akaj. Jyacos

- caMmocrosiTenbHas padota — 154,4 akan. 4acos;

- IOATOTOBKA K dK3aMeHy — 12,6 Jac.

AynutopHas
KOHTaKTHas padboTa
(B akam. yacax)

dopMa TEeKyIero KOHTPOJISt
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1 Pa3nesn: OCHOBBI PUCKOJIOTHH U POJIb
PHCKA B IKOHOMHUYECKHX pacyerax
1 Tema: Puckonorus u ee B3aumocBsizb¢c | 5 | 0,5 10 |CamocrosarensHoe u3yuenue |TectupoBanue, nmpoBepka |I1K-13
npyrumu Haykamu. [Ipeamer u oObekT, 10,51 y4eOHOW U Hay4YHOH WHIUBUyaIbHBIX 3a0anuid, |[1K-4 3
ey U 3a1aun puckosoruu. Konnenmuu auTepaTypsl. BeimonHenue
pucka. Knaccuduxanuu puckon, ux AHAIUTUYECKUX 3aJaHuil (110
uJeHTU(UKAIUS U OTICHKA BBIOPAHHOM TEMAaTHKE)
2 Tema: BO3MOXXHOCTH U IEPCIIEKTUBBI 5 |05 /11 24 |CamocrositenbHoe uzydenne | TectupoBanue, mpoepka |IIK-1 3yB
MPUMEHEHUS METOJIOB U aJITOPUTMOB /0,51 yueOHOM U HAyIHOMH WHIUBHUyaNIbHBIX 3a0aHul, |[1K-4 3y
TEOPUH BEPOSITHOCTEH U MAaTEeMAaTUYECKOM auTepaTypsl. BeimonHeHue
CTaTUCTUKH, TEOPUU TP, IEpeBa pacueTHO-aHATUTHYECKUX
pelieHnii B uACHTU(DUKAIINH 1 OTICHKE 3a/laHui, KOHTPOJIbHAs paboTa
SKOHOMUYECKUX PUCKOB No 1
3 Tema: CtpyKTypa U Kiaccu(puKauu 5110 221 28 |CamocrostensHoe u3yuenue |TectupoBanue, nposepka |I1K-1 3yB
PHUCKOB DKOHOMHUYECKHUX CUCTEM. /1,01 y4eOHOH M Hay4HOH MHAMBUAYAIbHbIX 3a1aHuil, |11K-4 3y




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)

dopMa TEeKyLIEro KOHTPOJIS
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Wnentuduxaius u onucaHue puckos. auTepaTypsl. BeimonHeHue
Mertona ctoumoctu pucka (VaR). Ouenka pacyeTHO-aHATUTUYECKHUX
pHUCKa B CUCTEME SKOHOMHUYECKUX 3a/laHui
pacyeToB M NPUHSATHUS peHICHUH
2 Pazgen: Cucrema uaeHTHPUKALMH U
aHAJIN3a PUCKOB IKOHOMHYECKHX
cucTeM
4 Tema: YupaBieHue pucKOM B 5 105 1/11 25 |CamoctosrenbHoe uzydenne | TectupoBanue, mpoBepka |IIK-1 3yB
COBPEMEHHBIX OpraHu3aIusiX. 10,51 y4eOHOW U HAydYHOH WHIUBUyalbHBIX 3a0anuid, ([1K-4 3yB
Hersurponuiineiii noaxos B auTeparypsl. BeinoiHeHue
UICHTU(PUKAIIMY U aHAIH3E PUCKOB. pacueTHO-aHATUTUYECKUX
MeTo1b1 pUHAHCOBOTO aHATN3a B 3alaHui
uaeHTU(GUKAINHN pUCKOB. PuckoBas
CUTYaIisl B OpraHu3aliy, KapTa pUCKOB
5 Tema: MccnenoBanue pucka Ha ocioe | 5 | 1,0 /11 28 |CamocrositenbHoe u3ydenne | TectupoBanue, mpoepka |IIK-1 3yB
METO/IOB aHAJIN3a YYBCTBUTEIBHOCTH U 1,0 yueOHOM U HAyIHOMH WHIUBHUyalIbHBIX 3a1aHuid, |[IK-4 3yB
aHanu3a cueHnapueB. MccnenoBanue auTepaTypsl. BeimonHeHue
PHUCKOB Ha OCHOBE METOJIOB pacueTHO-aHATUTUYECKUX
MMHUTALMOHHOTO MOJIEIMPOBAHMsI, METO1A 3aJJaHUi, KOHTPOJIbHas paboTa
aHaJlornii. MaremMaTnyeckoe 0Xu1aHue u Ne 2
CTaHJIapTHOE OTKJIIOHEHHE KaK Mepa
PHUCKOB
6 Tema PuckoBbie aclIeKThI 5105 1/11 | 39,4 |CamocrosrensHoe u3yuenne |TectupoBanue, mpoBepka (I1IK-1 3yB
SKOHOMMUECKUX cucTeM. ONTUMU3aIus U 10,51 y4eOHOM ¥ Hay4HOH MHIMBUAYAIbHbIX 3ananuil, |I1K-4 3yB




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)

dopMa TEeKyLIEro KOHTPOJIS
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yCTpaHEHHE PUCKOB Ha OCHOBE JTUTEepaTypsl. BemomHeHwe
MIPUMEHCHHSI METOJ/IOB CTPAaXOBaHHUS, pacYeTHO-aHATUTHICCKUX
pEe3epPBUPOBAHMUS, XSDKHPOBAHUS 3alaHui
Hroro nmo qpucuuMnjinue 5 4/ 6/6A | 1544 JK3aMeH
4n




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

Jns  peanu3anil  NOPEJYCMOTPEHHBIX BHJOB y4eOHOM pabOThI B  KauecTBe
o0Opa3oBaTeNbHBIX TEXHONOTHH mpenogaBaemoit mucuuiuimasl b1.B.JIB.10.01 Puckonorus
HCIOJIb3YIOTCS TPAAUIUOHHAS U MOIYJIbHO-KOMIIETEHTHOCTHASL TEXHOJIOTHH.

[Tpu nepegaye HEOOXOAMMBIX TEOPETUICCKUX 3HAHUI HCIIONB3YIOTCS MYJIBTUMEAN ITHBIE
CPEICTBA U TEXHOJIOTHH.

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

JUis  yCBOEHMSI TEOPETMYECKMX UM METOJOJIOTUYECKUX HABBIKOB HCCIIEIOBaHUS
Pa3IMYHBIX AKOHOMHUYECKUX CHCTEM, OLEHKHM CTPAHOBBIX M PETHOHAIBHBIX TEHJECHIUN
SKOHOMUYECKOTO  pa3BUTUA  MPEIyCMOTpeHa pabora ¢  OmokamMu  OQUIIMATBEHON
CTaTUCTUYECKOM HH(popMalyu, cBojaMu HHGOPMaAIMU B UHPOPMAIIMOHHBIX OpTaJIax.

Jly1s ycBO€HMs HaBbIKa BJIAJICHUS] COBPEMEHHBIMU METOJAMU U METOJI0JIOTUEN OIICHKU U
aHaJlM3a TEHJACHUUH 3KOHOMHYECKOIO pPa3BUTHs, MPOIECCOB U SBJICHUH HAa MaKpOYpPOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCIOJIB3YETCS IPUEM «MO3TOBOTO IITYpMay, HHAWBHIYaJIbHOTO
u oOpatHoro. [lns  yaydmieHWs  yCBOEHHUS  OOydJalOmMUMHCS  Hawbojee  TPYTHO
BOCIIPUHUMAEMBbIX pa3feNioB AUCHMIUIMHBI MPEIyCMOTPEHbl 3aHATUS, IPOBOJAUMBIE B
WHTEPAKTUBHBIX (hopMax.

Jlis  oBiajgeHHsT HaBbIKAMU  CaMOCTOSATEIbHON paboOThl, CaMOOpraHM3allMk |
OpraHM3alliil  BBIIIOJHEHUS TBOPUECKUX 3aJaHUi  TMpPeJycCMOTpeHa MOArOTOBKa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM PE3yJbTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ WX TEOPETUYECKOW M TMPAKTUYECKOHW 3HAUYMMOCTH), COOOIIECHUSM,
TECTUPOBAHHUIO, BBINOJIHEHUE JOMAIIHUX 3aJlaHuil ¢ HMX MOCJIEeIYIOIIUM MpeICTaBICHUEM
JOKJIaJIOB, HalMcaHUueM pedepartos.

6 YueOHO-MeTOoAMUYECKOe OOecriedeHrue CaMOCTOSITeIbHOI padoThI CTY/IEeHTOB

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

CamocTtosarenbHas paboTa CTYACHTOB MpEAroaraeT MoAroTOBKY K 3aHITHIM, PelIeHue
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HAMUcaHue pedepaToB MO MPEJICTABICHHBIM B
pabodeii mporpaMme TUCIUILTMHBI TEMaM, BBIIIOJIHEHHUE KOHTPOJIbHON pabOTHI.

1 Tema Puckomnorus u ee B3auMOCBSI3b C ApYyrUMH Haykamu. [Ipeamer u o6bekT, 1enu u
3amaun puckonorud. Konuernmmm pucka. Krnaccubukanmuu puCKOB, WX HICHTH(DHKAIUS H
OILIEHKA

Bonpocel ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 Puckomorus W ee B3aUMOCBSI3b C JAPYrUMH Haykamu. KoHIenmmu, MeToIsl U
METOUKH PUCKOJIOTHH.

2 OCHOBHBIE HAyYHO-TEOPETUYECKUE MPEANOCHUIKA PUCKOJIOTHH.

3 Puck u puckoBasi cUTyarus.

4 AKCHOMBI PHUCKOJOTHH. AKCHOMa BCEOXBATHOCTH U CYOBEKT pHCKa. AKCHOMa
MIPUEMJIEMOCTH U KaTeropHU3aIisi pPUCKOB. AKCHOMAa HETIOBTOPSEMOCTH U TIOJIE PUCKOB.

5 Tlocrynatel puckosiorud. Puck u Hanmuume cyObekTa, IPUHSTHE pelieHus. Puck u
pEIlIeHHUs, ¢ TIOMOIIBI0 KOTOPBIX CBSI3bIBaeTCs BpeMs. Puck u noBenenue cyonekra. [lotepu u
yiep0. Puck u mepsl pucka.
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6 OcHOBHBIE STanbl HAKOIJICHUS 3HAHUW W Pa3BUTHS HAyKu O pucke. IIpuoputersl u
OPHUEHTHUPHI B PUCKOJIOTUH.

Tecmoevie 3a0anus.

1 Vxaxute HanboJee CTPOroe MpeICTaBICHUE O PUCKE KaK SIBIICHUU |

a) cHUTyanus, OOBEKTHBHO COJICpXKaIlas BBICOKYIO BEPOSTHOCTh HEBO3MOKHOCTH
JOCTHOKCHHS 1IEJIH;

0) Hamuume (GAKTOPOB, TPU KOTOPHIX pPE3yabTaThl JCHCTBUH HE SBISIOTCSA
JCTCPMUHUPOBAHHBIMH, & CTCIICHb BO3MOXKHOTO BIIHMSIHHS ITHX ()aKTOPOB Ha PE3YJIbTATHI
HEU3BECTHA;

B) cielncTBUE AeWcTBUs (0e34elcTBUSA), B pe3yibTaTe Yero CYIIECTBYET peaslbHas
BO3MO>KHOCTb TIOJIYYCHHS HEOTIPEICTICHHBIX PE3YJIHTATOB;

T) KaTeropusi, OTpaXaromas BO3MOXXHOCTb JIOCTHIKEHHS WM  TMPEBBIIICHUS
(HEAOCTIKEHHUSI, HEMOJHOTO  JOCTHMKEHHUS) TIOCTaBJICHHBIX I€JIEM B YCIOBHUAX
HEOIPEIeNIEHHOCTH,

1) BEpHBI BCE OTBETHI.

2 YT0 MOHMMAETCS MOJT AaHAJIM30M PUCKA!

a) cuUCTeMaTu3alus MHOXKEeCTBAa PHCKOB HAa OCHOBAaHWHM KaKWX-IMOO TPU3HAKOB H
KPUTEPHUEB, MO3BOJIIOMNX 00BEIMHUTD MTOAMHOXKECTBA PUCKOB B O0Jiee OOIIHE MTOHATHS;

0) cUCTeMaTHYECKOE UCCIIE0BAaHUE CTEMEHN PUCKa KOHKPETHBIX 00BEKTOB, TPOIIECCOB,
SIBJICHUH, IPOEKTOB;

B) HAyaJbHBIA 3TANl CUCTEMBbl MEPONPUATHUN MO YIPABICHHUIO PUCKAMHU, COCTOSIILIUN B
CUCTEMAaTUYECKOM  BBISBICHHMM PHUCKOB, XapakTEpPHBIX I  ONPEACIICHHOIO  BHUAA
JESATENBHOCTH, U ONIPEACIICHUN UX XapaKTEPUCTHK;

') HET IPaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs moj uACHTUUKAINEH prcKa:

a) HavaJbHBIM ATall CUCTEMHBIX MEPOIPHUSATHH MO YIMPaBICHUIO PUCKOM, OCHOBAHHBIN
Ha CHCTEMaTH4YECKOM BBISIBJICHUM PHUCKOB OINPEICICHHOIO BHUJA JEATEIBHOCTH U UX
XapaKTEPHUCTHK;

0) cucreMaTuyeckoe HaydHOE MCCJIeI0OBaHUE CTENEHU PHCKA, KOTOPOMY IMOABEPIKEHBI
KOHKpETHBIE O0OBEKTHI, BUJIBI JCSITEILHOCTH U IPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YxaxxuTe BO3MO>KHBIE MOCJIECTBUS PeaTn3allui pUCcKa:

a) OTpULIaTEIbHbIC,

0) MOJIOKHUTEIILHEIE,

B) KaK MOJIOKUTENbHBIC, TAK U OTPHUIIATEIbHbBIE;

T') HET IPaBUILHOTO OTBETA.

5 Kak Ha3bpIBaroTCSl pUCKH, TPAKTHUUECKU BCET/1a HECYIIHE MMOTEPHU

a) KPUTHYECKHUEC;

0) ClieKyNATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) THIIOTETUYECKHUE;

€) HEeT IPaBUJILHOTO OTBETA.

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

a) YUCTHIE,

0) KpUTHYECKHUE,

B) CIIEKYJISITUBHBIE;

I') OrPaHUYEHHBIE,

1) 1OMyCTUMBIE;

€) HEeT MPaBUJIBHOTO OTBETA.
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7 Kak Ha3bIBaOTCS PUCKH, 00YCIOBIIEHHBIE IESTEIBHOCTHIO CAMOTO MPEANIPHUITHS U €TO
KOHTAKTHOM ayJUTOPUEH:

a) YUCTHIE,

0) BHEIIHUE;

B) BHYTPEHHHUE;

I') IOIyCTUMBIE;

1) OrpaHUYCHHBIC.

8 Kak HazbpIBalOTCS PHUCKH, B PE3yJabTaTe peau3alliil KOTOPBIX MPEIIPUATHIO TPO3UT
MOTEPS BEIPYUKH (IIOTEPU MPEBBIIAIOT 0KUIAEMYIO PUObLIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTtacTpo(uyeckue;

I') BEpHBI BCE OTBETHI.

2 Tema B0o3MOXHOCTH M NEPCIEKTUBBI MPUMEHEHHUS] METOJOB M aJrOPUTMOB TEOPHH
BEPOSATHOCTE W MAaTeMaTM4EeCKOM CTAaTUCTHUKHM, TEOPUHM WIp, JepeBa pEIICHUM B
UJCHTUPUKAIIMN 1 OL[EHKE IKOHOMUYECKUX PUCKOB

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

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

JMCTIEpCUs  eKeroaHodl Tpubbimu  cocTaBnser S. = 20%. Ilpeamonaraercs, 4YTO
pacnpeziefieHue €KeroJHON NpUObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeicHus
ciydyaHOM Benu4uHbl. CpaBHUTh PHUCKA HWHBECTHIHUOHHBIX MpoeKkToB No 1 um 2 mpu
JOBEPUTENbHOU BeposTHOCTH P = 99%.

3aoaua 2.
ITo mepBoil TeXHOJIOTMM Ui MPOM3BOACTBA Kaxaoro m3 N, = 10 usgenuii ObLIO

3aTpaueHo B cpeaeM X1 = 30 cekynn (BbiGopounas maucnepeus . = 1 cekyna). ITo Bropoii
TEXHOJIOTMU IJIsl IPOU3BOJACTBA KaKIOTro M3 N, = 16 u3nenuil ObUIO 3aTpayeHO B CPEIHEM

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

MEIJICHHOTO TPOU3BOJICTBO TI0 TIEPBOM TEXHOJOTHH IO CPABHEHUIO CO BTOPOM TEXHOJIOTHEH
MIpHU JOBEPUTEILHOM BeposTHOCTH P = 95%.

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 CymHocTb pHUcKa Kak SIBJICHHUS U KBAJIMMETPUUECKUE XapAKTEPUCTUKH PUCKA.

2 Puck kak ciyyaiiHoe M 3aKOHOMepHoe siBjieHue. HeomnpeneneHHOCTh Kak UCTOYHMK
puCKa.

3 KoHuenuuu pucka Kak MCTOUHUK PUCKOJIOTHH.

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

5 KauecTBeHHbII M KOJIMYECTBEHHBIH aHanu3 pucka. HabGop mnokaszateneil mis
KOJINYECTBEHHOM OLICHKU PHUCKA.

Tecmoevie 3a0anus.

1 B 4eM CyImHOCTb COLMAIbHO-3KOHOMHUYECKOH (DyHKIIMU pUCKa!

a) B IPOLIECCE PHIHOYHOW AEATEIBHOCTU PUCK M KOHKYPEHILIMS IO3BOJISIOT BBIAECINUTH
COLIMANIbHBIE TPYNIbl APPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B 9KOHOMHUKE -
OTPAC/IH JESITENBHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanu3anus pucka MOXeT 00eCeUUTh JOTIOJHUTENbHYIO [0 CPAaBHEHHIO C IJIAHOBOU
NpUOBLIb B CiTydae OJ1aronpusSTHOTO UCXOAA;

B) BepHBI 00a OTBETA;
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2 B yeM CyImHOCTh KOMIIEHCUPYIOIIEH (DYHKIIUU PUCKA!

a) B MPOIIECCE PHIHOYHOW AESATETbHOCTH PUCK U KOHKYPCHIIHS MO3BOJSIOT BBIICIUTH
COIMANILHBIC TPYMIBl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIACCaX, & B SKOHOMHKE -
OTPACIH JESITEILHOCTH, B KOTOPBIX PUCK MIPUEMIIEM

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

3 B yem coctouT 3amuTHas (PyHKIUS pUcKa:

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

0) B TOM, 4TO IOpUIMYECKHE M (PU3NYECKHE JHIA BBIHYKICHBl MCKATh CPEJCTBA U
(OpMBI 3aIIUTHI OT HEXKETATEIBHON peai3aliy PUckKa,

B) 00a OTBETA BEPHBI;

4 B yeM nposBIsSeTCS CTUMYJIHpYoMas QyHKIUS pUCKa:

a) peanu3alus peuieHud ¢ HEUCCIIEIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MIPUBOJIUTH K PEATU3aIMU OOHEKTOB MU ONEPAIHid, KOTOPBIE OTHOCATCS K aBAHTIOPHBIM;

0) B WCCIICJOBaHNHM WCTOYHUKOB PHCKA TIPH MPOCKTHPOBAHWH OTECPAIUH W CHUCTEM,
KOHCTPYMPOBAaHUM CIIEIMANBHBIX YCTPOUCTB, Omneparii, GopM CHENOK, NCKIFOYAONINX WIIH
CHIDKAIOIIMX BO3MOKHBIC TIOCIIE/ICTBHSI PHCKA KaK OTPUIATEIIHLHOTO OTKIOHEHHS,

B) BEpHBI 00a OTBETA.

5 Uem u3MmepsieTcs BeMurHa (CTENEHb) pUCKa:

a) CpEeTHUM 0>KHIa€MbIM 3HAUCHHUEM;

0) U3MEHYHUBOCTHIO BO3MOXKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 Uto moHMMaeTcs IMOJ CUCTEMATU3ALMEN MHOMXECTBA PUCKOB Ha OCHOBAaHUM KaKHMX-
00 MPU3HAKOB U KPUTEPHEB, MO3BOJSIOMINX O0bEIUHUTH MOJAMHOXKECTBA PUCKOB B Ooiee
oO1ue MOHATHS:

a) NACHTU(UKAIIHIS PUCKOB;

0) ynpaBieHHE PUCKAMU;

B) aHAJIU3 PUCKOB;

I') KJacCU(pUKAIUSI PUCKOB;

7 YxaxuTe 00U UCTOYHUK PHUCKOB:

a) HEOIPEICIICHHOCTD;

0) pHUCKOBasi CUTYaIsI,;

B) (hakTOpBI pHCKa;

r') aMOMBAJICHTHBII XapaKTep PUCKOB;

8 YkaxxuTe OCHOBHBIE TPYIIIIBI MOX0A0B K OIPEIEIIEHUIO0 PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHATHUS PEIICHU;

0) pUCK KaK COOBITHEC;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapametp (pe3ylbTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBICHHS ACITEIbHOCTH;

€) SKIIEKTUYECKUI MOIXO0];

) BEpHBI BCE OTBETHI.
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7 O1ieHOYHbIE cpeacrea AJisi IPOBEACHUA l'lpOMe)RyTO'lHOﬁ arreCcranmmu

a) HﬂaHpreMble Pe3yJdbTaThbl Oﬁy‘leﬂlflﬂ H OICHOYHBIC CPEeACTBA IJIA IPOBECACHUSA l'[pOMC)KyTO‘-IHOﬁ aTreCcranum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

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

3Hath — HMCTOYHHKH TIOJTYICHHUS Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
urdopMaKK, HEOOXOIUMOM 1. CymHOCTb pHCKa Kak SBJICHHUS ¥ KBATUMETPHUCCKHC XapaKTEPUCTUKH PUCKA.
IS pacueTa SKOHOMUYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHuenuy prucka kak MICTOYHUK PUCKOJIOTHH.
COIMAJIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJWYECTBCHHBIN aHamu3 prucka. Habop mokaszaTeiell i KOJTHYECTBEHHOW
MoKasarTenei, OLIEHKH pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5)KOHOMUYECKHUX PELIeHUI, 00peMEHEHHBIX PUCKOM. AJTbTEPHATHUBBI.
JEATENLHOCTD X03aiCcTBYomMX | 5. CHCTEMHBIN aHAIN3 PUCKA B CHEKTPE SKOHOMUYECKHUX MPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas g (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOJbI U XapaKTepHU3yoliasi BO3SMOKHBIE MOTEPU WIIH IPUOOPETEHHS B IPOU3BOACTBEHHO -X035IICTBEHHON
METOAMKHU cOopa, Wik (UHAHCOBOM JIESTEIBHOCTH.
CHCTEMAaTH3aIli1 U aHAIN3a 7. Meroa aHanoruu B OI[eHKE PUCKa U €ro NpUMEHEHUE B IKOHOMUYECKUX pacyeTax.
MCXO/HBIX TaHHBIX, 8. Merox nepeBa pelIeHuii: MOCTPOSHUE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HeoOXOAMMBIX JUIS pacuera 9. Meroapl (UHAHCOBOTO aHalM3a B YIPABICHUH PUCKOM: TOKa3aTelud JIMKBUAHOCTH U
HSKOHOMMYECKUX M COLHATBHO- IUIaTEeKECTTIOCOOHOCTH, MOKa3aTean (PUHAHCOBOM YCTOMYMBOCTH OpraHU3aIIH.
IKOHOMHUECKHUX MOKa3aTeei, 10. PuckoBas cutTyalus B OpraHu3aiuu: ee GakTopsl, HapaMeTpbl U XapaKTEPUCTHKU.
XapaKTePU3YIOIIUX 11. Pa3BuTHE HMHCTpYMEHTapus OIEHKM DPHCKOB Ha OCHOBE METOJIOB TEOPHUH BEPOSTHOCTEH U
IEATEIIPHOCTh XOSHﬁCTBYMMHX MATEMATHNYCCKOU CTATUCTUKHU
CyOBEKTOB;

Ymetp Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

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

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

2 o~
coctaBisier S; = 15%. MuBectunuonsslif npoekt Ne 2 paccunmtan Ha t, = 3 roxa, aucnepcus

14




CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMIETEHIUH
XapaKTCpU3YIOMNX eKeroHoi TpubbLM cocTaBaser S, = 20%. Ilpeanonaraercs, 4To pacHpeseseHne eKeroaHOM
ACATCIIBHOCTD XOSMNUCTBYIOMNX | yyGrimy MOqUMHSAETCS 3aKOHY HOPMAIIbHOTO pACIpeeNieHHsl ClydaiiHOH BenrnuuHbl. CpaBHHTEH
CYOBeKTOB; PUCKH MHBECTHIIMOHHBIX MPOEKTOB Ne 1 U 2 mpy 10BepUTENILHOM BeposiTHOCTH P = 99%.
—  OCYILUECTBJATH cOO
ym P, 3aoaua 2.
CHCTEMATH3AIHIO U aHAJIN3 N N
ITo mepBoii TeXHONOTHHK Ul MIPOU3BOJACTBA KaxJ0ro u3 N, = 10 n3genuil 6610 3aTpaueHo B

WCXO/IHBIX TAaHHBIX, -
HEeOOXOAUMBIX I pacueTa cpemnemM X1 = 30 cexynn (BeiGopounas aucrepcus S = 1 cexyHza). ITo BTOpoii TeXHOTOTHH st
SKOHOMHMHIECKIX M COMMATBHO" | phopspocTBa Kaxkaoro u3 N, = 16 m3genwit Obuto 3arpadeHo B cpeaHeM Xz = 28 CeKyHJ
HKOHOMHUYECKUX MTOKa3aTelNeH, )

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

Brnanets — HaBBIKaMM IIOHCKA Ilpumepnuvle npakmuyeckue 3a0anus 01 IK3AMEHA:

nHpopManuu, He0OOX0AMMOM
JUTS pacueTa SKOHOMUYECKUX U
COIIMAIIBHO-3KOHOMHUYCCKHX
noKa3aTeneu,
XapaKTepPHU3YIOIINX
JEeSITeNIbHOCTD XO3SHCTBYIOIIUX
CyOBEKTOB;

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

3aoaua 1.
ABTOMAT, paboTarouMii CO CTaHIApTHBIM OTKJIOHEHHWEeM ¢ = 1 r, dacyer 4ail B mayku cO
cpenauM BecoM o = 100 r. B crnyuaiinoil BeiOOpke 060beMOM N = 25 mauek cpeAHUN Bec OJHOM

nauku coctaBuia X = 101,5 r. ONEHUTH PUCK PETYITMPOBKU aBTOMATa IPH CPEIHEH JTOBEPUTEIHLHON
BeposiTHOCTH P = 95%.
3aoaua 2.

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

3aoaua 3.

[IpousBouTens U3nenust yTBEPKAaeT, YTO CPEIHUN BEC MIIMTKU U31enust He MeHee @ = 50 T.

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

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

JEATENBHOCTD XO3SIMCTBYIOIINX
CyOBEKTOB, B TOM YHUCJIE C
HCIIOJIb30BAHUEM COBPEMEHHBIX
MIPOrPaMMHBIX CPEJICTB;

48, 47, 49, 52, 48, 51 r. OueHuTh pUCK U3TOTOBJICHUS U3JIETHUS 110 3asBJICHHOMY 00pasily, €CiIi BeC
IIJINTKW WU3ACIUS COOTBCTCTByCT HOpMaIII)HOMy pacnpeﬂeneHI/I}o, a I[OBepI/ITeHI)HaSI BGpOfITHOCTB
cocraBisieT p = 95%.

IIK-4 — ¢cnoco0HOCTL HAa 0OCHOBE ONMUCAHUA YKOHOMHYECKHUX nmpoueccoB 1 SIBJIEHUH CTPOMTD CTAHAAPTHLIC TCOPETUYECCKUEC U
IKOHOMECTPUICCKUEC MOIAETIH, AHAJTIUIHUPOBATH U COACPKATCIILHO HHTEPINPETUPOBATH NMOJYYCHHLIC PE3YJIbTATLI

3HaTh - aKTyaJbHOCTh H30paHHOM Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameny:
TEMBI HAYYHOTI'O UCCJICIOBAHUA, 1. YHpaBHeHI/Ie PUCKaMU U UX BJIUAHUEC HA IIPUHATUC peIHeHPII)’I.
- TEOPETUYECKYIO U 2. Bo3MoxHOCTH MeTOJ1a aHAJIOTUH B WACHTH(DHUKAIINH, OIICHKE W aHAJIM3E PUCKOB.
MPaKTUYECKYIO0 3HAYUMOCTD 3. Pa3Butue WHCTpyMEHTapHs OLIEHKH PHUCKOB Ha OCHOBE METOJOB TEOPUU BEPOSTHOCTEH U
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHuenius orpaHu4eHHOT0 PUCKa.
TCOPUH U METOJI0JIOTHH 5. Meroxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS pPUCKAMHU U 6. Ilpuemsbl ynpaBieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTa: M30eKaHue pUCKa, ylep:KaHue
CTpaxOBaHUS; puCKa, epeiaua pucka, CHUKEHHE CTEIIEHH pUCKa.
7. YmpaBieHue pUCKaMU Ha OCHOBE METOJIOB AUBEPCUDUKALINU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHUSI JOTIOIHUTEILHONU HHOPMAITUH.
9. VmpapieHue puckaMu Ha OCHOBE METO/IOB CTPAaXOBaHHS.
10. YopaBieHue puckaMu Ha OCHOBE METOOB JIMMUTHPOBAHUS. YTpaBlIeHUE PUCKAMH Ha OCHOBE
METOJIOB CAaMOCTPAaXOBaHHUSL.
11. UnenTudukanus u olleHKa pruCcKa IPOU3BOJICTBA U peaU3alluy MPOIYKIIUHA Ha OCHOBE METOIa
KPUTHYECKOTO MYTH.
Ymetp - 000CHOBBIBATh AKTYabHOCTD, | IIpumepnsie npakmuyeckue 3a0anus ons 3auema:

TEOPETUYECKYIO U
IIPaKTUYECKYIO 3HAUUMOCTD
n30paHHON TEMbI HAyYHOTO
HCCIIEI0OBAHUS;

- IPUMEHATH COBPEMEHHBIE

3aoaua Ne 1.
ITpoBoasTCs UCTIBITaHKS HOBOTO JeKkapcTBa. B skcnepumente yuactByror N, = 3000 MmyxunH

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

HaJIM4Me pUcKa MOOOYHBIX F((PEKTOB MPEUMYIIECTBEHHO Yy JKEHIIMH 0 CPAaBHEHUIO C MY>XYMHAMHU
IpU JOBEPUTEIBHON BeposTHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

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

3¢ (GEeKTUBHOCTD YIIPaBJICHUS
PUCKaMU U CTPaxOBaHUS;

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

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

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

3aoaua Ne 3.

®dupma NpoBOJUT aHAIMU3 OTKPBITHS HOBOTO MarasuHa JUlsl paciiMpeHus OusHeca. B cimydae
OTKpBITUSL KPYIIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pPBIHKA IPOTHO3UPYETCS
npuoObLTE 600 MITH. pyO. / TOA, TpY HEOJIATONIPUATHON KOHBIOHKTYpE — YOBITOK 400 MiTH. pyo0. / TOI.
B cnydae OTKphITHS CpeAHEro Mara3uHa Ipu OJaronpusTHOM KOHBIOHKTYpE €ro mpuoObLIb
nporuosupyercst Ha ypoBHe 300 muiH. pyO. / TOJ, NpU HEOIAroNpUATHON KOHBIOHKTYpPE PbIHKA —
yobiTok 100 miH. pyO. / ron. Bo3mMoXKHOCTH OMaronpusaTHON M HEONAronpHsATHON KOHBIOHKTYPHI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus pbiHKa 3KkcriepToM oboiiaercs gupme B 1 mutH. py0. Crieranict cYUTaeT, 4To
¢ BeposATHOCThIO 0,6 KOHBIOHKTYpa pbIHKAa OKaxercs OmaronpustHo. [lpu sTtom npu
HOJIOKUTEIBHOM 3aKJIIOUCHUH 3KCIIEPTa KOHBIOHKTYpA PBIHKA OKa)KeTCsl OJIaronpHUATHOW JIMIIb C
BeposATHOCTHIO 0,9. Ilpu ero oTpuiatenbHOM 3aK/IIOYEHUN KOHBIOHKTYpa phIHKAa MOXKET OKa3aTbCs
OnaronpusTHOM ¢ BeposTHOCTHIO 0,12.

Hcnonbs3oBath MeToA JAepeBa pELIEHUH JUIsi MPOBEPKH STUX BapuaHTOB. OLEHUTH PHUCK
(GupMBI B cilyyae 3aKa3a 3KCIIEPTHOTO HMcCleoBaHus pblHKA. OIEHUT PUCKU BApUAHTOB OTKPBITHUS
KPYITHOTO U CPEIHEro MarazuHa. BeIsIBUTh CTOMMOCTHYIO OLIEHKY HAMJIY4IlIEro BapuaHTa PEIIeHusI.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

Bnazers

- HaBBIKAMH CaMOCTOSTEILHON
Hay4HO-HCCIIEA0BATEIBCKOMN
paboThl;

- METOJIMKOUW ¥ METOA0JIOTUEN
HAyYHBIX UCCIIEIOBaHUI B
ctepe yrpaBieHUs pUCKaMH U
CTpaxOBaHHS;

-METOJIaMH TEOPETHYECKOTO
000CHOBaHHUS PE3yIbTATOB
HCCIEIOBAaHNH;

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

[IpousBomuTens U MOTPEOUTENh TOTOBOPIJIMUCH O CIEAYIONIMX CTaHIApPTaX MOCTaBISEMOTO

w3nemms: AQL = 0,05; LTPD = 0,25; a« = 0,15; # = 0,03. Ecnu B BeIOOpKe N = 15 m3menwii

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

O1eHUTh PUCK HECOOTBETCTBUSI TIPUBEICHHON CXEMBI 3asIBJICHHBIM TTapaMeTpaM.

3aoaua Ne 2.

Topapa  D(P)=60+4P, 3P, +05Y .

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

OyHKIMA ~ cmpoca  HEKOTOPOTO Onpenenutsb

3NIaCTUYHOCTH crpoca E,, smacTuuHOCTH cmpoca OT noxona norpedutenedl E, mpu oTmyckHOMN
nene Toapa P, = 600 py6., nene ansrepHatuBHoro ToBapa P, = 500 py6. u noxozae norpedurenei

Y =70000 py6. YcTraHOBHTH, KaK BEJIET Ce0s CIIPOC C pOCTOM J0XO0J0B IMOTPeOUTENEH.
3aoaua Ne 3.
[To cocTtosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIIAHHM COCTaBUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOYHBIE O00s3aTEILCTBA —
103 679 800 py6. O6beM mpojax 3a oTdeTHBIN neproa coctapun 1 437 740 500 py6. Onpenenuts
K03 GUIEHT 000pauNBaEMOCTH AKTUBOB U OLICHUTH (DMHAHCOBBINA PUCK KOMIIAHHUH.
3aoaua Ne 4.
Hcnonp3ys mokazaTend MaTeMaTHYeCKOrO OXUAAHUA M CTaHAAPTHOTO OTKIOHEHHS st
OIICHKU PHCKOM CPaBHHUTH BapUaHThl MHBECTUIIMOHHOTO IpoekTa Ne 1 u 2, A KOTOPBIX U3BECTHBI,

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

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

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

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

[Tnanupyembie pe3yabTaThl
oOyueHus

OneHouHbIE CpeICTBA

n
JUida  KaXZoro BapUaHTAa BBIYHUCIAETCS MAaTEMaTHYECKOE OXXKUAAHUE M(X):Z Pi - X
i=1

(xapakTepuzyeT CpeIHUN ypOBEHb BajloOBOM NOpuUOBIM) M  CTAaHJAPTHOE OTKJIOHEHHE
n
o(X)= \/ > pix* = [M(X) (ouenxa pucka mpoekra).
i-1
[TonyuenHble pacueToM JaHHbIE CBOASTCS B TaONIHUILy 2.
Tabymia 2 — Pe3ynbTaThl OIIEHKH pUCKa HHBECTHIIMOHHOTO MPOEKTa
BanoBas Bapuasr 1 Bapuanr 2
npUOBLIB X; p p-X PX-X=p-x° P 2o px-x=p-x*
-2 0,1 -0,2 0,4 0,1 -0,2 0,4
-2 0,1 -0,1 0,1 0,2 -0,2 0,2
0 0,3 0 0 0,1 0 0
1 0,2 0,2 0,2 0,2 0,2 0,2
2 0,3 1,2 1,2 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,8 34

B BApHUaAHTC 1 IIPOCKTa HpI/I6I)IJ'II) BBIIIC, HO K OIICHKA PHCKA TAaKXKC BBIIIC.
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6) HOpﬂ)IOK NMpPpOBECACHUSA HpOMe)KyTO‘lHOﬁ aTTeCTalui, II0Ka3aTe/in 1 KPUTEPUH
OICHUBaAHUA:

[Ipomexxyrounas arrectanus no aucuuruiiae b1.B.JIB.10.01 Puckosiorus Bkirodaer
TEOPETUYECKHE BOIPOCHI, IO3BOJISIOLUIME OLEHUTh YPOBEHb YCBOEHHS OOy4YarOUIUMUCS
3HaHWH, TPAKTUYECKUE 3a/JaHUsl, KOHTPOJbHBIE pabOThl, BBIABISIONIME  CTEICHb
c(OPMHUPOBAHHOCTH YMEHHH U BIIAJICHUH, IIPOBOAUTCS B OPME IK3aMEHa.

DK3aMeH M0 JaHHOW JAMCLHUILIMHE NPOBOJIUTCS B YCTHOU (hopme o Ouieram, KaxKIbli
13 KOTOPBIX BKIIIOUAET OJJUH TEOPETUUYECKUI BOMPOC U J1BA MPAKTUYECKUX 3a/1aHU.

Jns  mpoeneHust 3k3amena 1o guctumiuHe  B1.B.JIB.10.01  Puckomorus

MPEAYCMOTPEH CIICTYIONTUH TTePEYeHb BOTIPOCOB:

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

3a/1a4u JUCIUTUTMHBL. AKCHOMBI PUCKOJIOTHH.

[TonsaTue pucka, ero CymHoCTh U coaepkanue. OnpenesaeHue pucka Kak 5JKOHOMUYIECKOM

kareropuu. [locTynarel puCKOIOTUH.

Knaccudukarnuu puckoB. ®UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

Knaccudukanum puckoB. MapkeTHHTOBBIE PUCKH I METOJIBI MIX OI[EHKH.

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

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum pruckoB. THHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

Knaccudukanuu puckos. MHpopmamoHHbIe PUCKH U METOJIbI UX OLEHKH.

Knaccudukanuu puckos. TexHuYecKkrue pUCKA U METOJIbI UX OLIEHKH.

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

1. Knaccudukaruu puckoB. BaroTHbIe 1 METOABI UX OLICHKH.

12. Knaccudukamnuu puckoB. OpraHu3aliiOHHBIC PUCKUA U METOBI UX OLICHKH.

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

14. Puck u HeompeaeneHHOCTh. HeompeneneHHOCTh Kak HWCTOYHMK pHCKAa. PHCK Kak
cilydaifHOE ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSITHOCTh U BOBMOYKHOCTb.

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

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

17. Teoperuyeckre HCTOYHUKU  yOpaBiieHHUs puckoM. Teopuss  BeposTHOCTEH U
MaTeMaTH4ecKas CTaTUCTHKA. HeueTko-MHOKECTBEHHBIE OMMCAHUS PUCKOB.

18. YopaBienue puUCKOM B COBPEMEHHOM TEOpUH MEHEIKMEHTa. PUCK-MEHEIKMEHT Kak
nojacucreMa (MHAHCOBOTO MEHEIKMeHTa opranuzanuu. CoBpeMeHHas Mapajurma puck-
MEHEPKMEHTa opranuzanuii. MHTerpupoBaHHBINA, HENPEPBIBHBIN, pACIIUPEHHBIA PUCK-
MEHEPKMEHT.

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

20. M nentudukanus pucKoBOW CUTYallUU B OPraHU3aIMH U KapThl PUCKOB.

21. Viconb30BaHUE METOJOB TEOPUM WUTp IS HCCIENOBaHUS YpPOBHS pHUCKa U BbIOOpa
CTpaTeruu (UHAHCUPOBAHUS COBITOBOM JESITENHHOCTH.

22. Vicionb30BaHUE METOJIOB aHallM3a YyBCTBUTENBHOCTH JUIsl OLIEHKH YPOBHS PHUCKOB H
BBISIBIICHHS 3HAUUMBIX (DAKTOPOB YIIPaBJICHHS PUCKOM.

23. Vcnionp30BaHUE METOJAa aHAIN3a CIIEHAPUEB JUTsl OIEHKM U aHajin3a PUCKOB MPOEKTHO-
BHE/IPEHYECKOMN JEeATEIBHOCTH.

24. Vicionb30BaHUE METOJA JepeBa pEHIeHUS Uil OICHKH PHCKOB HWHBECTHIIMOHHBIX
MPOEKTOB MO KaXJAOMY CIIEHAPHUIO UX PA3BUTHUAL.

25. Vcnionb30BaHUE METOJIOB AKCIEPTHBIX OIEHOK sl UASHTH(HUKAIIUU, OIICHKH U aHaJn3a
puckoB. [lopsiaok SKcrepTHBIX HccaenoBaHui Ha ocHOBe Jlenbduiickoro Metoa.

N
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26. CTaTUCTUYECKHE METOJbI B OIICHKE YPOBHS pHCKA. BO3MOXHOCTH HCHOJIB30BAHUS
CTaTUCTHUYECKMX METOJOB B paMKax MPEJCTPaxOBOH KCIIEPTU3HI.

27. Vicnonp30BaHWE METOJA AHAJOTHHM JUId WACHTH(QHUKAIMA U OLEHKHM YPOBHS DPHUCKOB.
B03MOXXHOCTH OIIEHKH BEpPOSITHOCTU IMOTEPh B Pe3ylbTaTe HMPUHATHS YIMPABICHUECKUX
peuIeHu.

28. Ucnonp30BaHWE METOJA CTaBKM IMPOILEHTAa C TIONMPAaBKOM Ha PHUCK: JOCTOMHCTBA M
HEIOCTATKHU, IIPAKTHKA MCIIOJIb30BaHHS B MHBECTUIIHOHHOM IPOEKTUPOBAHUH.

29. Ucnonp30BaHne METOAAa KPUTHUYECKUX 3HAYCHUH /ISl OLIEHKH YPOBHSI PHCKA B YCIOBHSIX
(hopMUpPOBaHHS IPOTPAMMBI ITPOU3BOJICTBA M PEATH3AIMH TPOTYKIIHH.

30. CrpaxoBaHuE KaK METOJ yIPABICHHS PUCKAMH OPTaHU3aIUH.

31. XemKkupoBaHue Kak METO/]I YIIPABJICHUSI PUCKaMU OpraHU3allHH.

32. PezepBupoBaHue Kak METO]] YIIPABJICHUS! pUCKaMU OpraHU3aIlHH.

33. MeTtoquka W ajlropuTM OLEHKH pPHUCKAa HAa OCHOBE TPEXKOMIIOHEHTHOTO ITOKa3aTels
(MHAHCOBOW CUTYallMW B OPTraHU3AIHH.

34. AHTHKPU3HCHOE YIIPaBIIEHHE B OPraHU3AIUH C yI€TOM (PaKTOPOB pUCKA.

IMoka3aTeu U KPUTEPUH IK3AMEHA:

— Ha OLEHKY «OTJMYHO» (5 06amioB) — oOy4aromiuiicss IeMOHCTPUPYET BBICOKHMA
YPOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMH, BCECTOPOHHEE, CHCTEMATHUECKOE W TIIyOOKOe
3HaHWE Y4YeOHOr0 MaTepuaia, CBOOOTHO BBHIMONHSET TNPAKTHUYECKUE 3aJaHUs, CBOOOTHO
OTICPUPYET 3HAHUSAMU, YMCHHSIMH, IPUMEHSIET UX B CUTYaIlUSIX TOBBINICHHON CIIOKHOCTH.

— Ha OILIEHKY «X0pomo» (4 6amra) — o0yJaromuiicss TEMOHCTPUPYET CPETHUN YPOBEHD
c(OpMUPOBAHHOCTH KOMIIETEHIMI: OCHOBHbIE 3HAHUS, YMEHHUS OCBOEHBI, HO JIOMYCKAIOTCS
HE3HAYUTENIbHbIE OMIMOKH, HETOYHOCTH, 3aTPYIJHEHMs] MpPU AHAIUTUYECKUX OMNEpaLUsiX,
NepeHoce 3HaHUM U YMEHHI Ha HOBbIE, HECTAHJAPTHBIE CUTYALIUU.

— Ha OIICHKY «YHAOBJETBOPUTEILHO» (3 Oama) — oOydaromiuiicss JTeMOHCTPUPYET
MOPOTOBBIN YpOBEHb C(HOPMUPOBAHHOCTH KOMIETEHLUN: B X016 KOHTPOJIbHBIX MEPOTIPUSATUI
JIOTYCKAIOTCSl OIIMOKH, MPOSBIAETCS OTCYTCTBHE OTIENIbHBIX 3HAHWM, YMEHMI, HaBBIKOB,
00y4aroUIUIiCs UCIBITHIBAET 3HAYUTENIbHBIC 3aTPYAHEHUS MPU ONEPUPOBAHUHU 3HAHUAMU U
YMEHUSIMH TIPU UX IEPEHOCE HAa HOBBIE CUTYAIIHH.

— Ha OIICHKY «HeYyJA0BJEeTBOPUTEJbHO» (2 Oamma) — oOy4arouuics JIeMOHCTPUPYET
3HaHus He 6osee 20% TeopeTHyecKoro maTepuana, JOIMYCKaeT CYIIECTBEHHBIC OLIMOKHU, HE
MO>KET MOKa3aTh UHTEIUICKTyalbHbIe HABBIKU PELICHUS IPOCTHIX 3a1ad.

— Ha OIEHKY «HeYy/0BJIeTBOPUTEJbHO» (1 0amr) — oOyJaroniuiicss He MOYKET TOKa3aTh
3HaHMUS HA YpPOBHE BOCHPOU3BEACHUS M OOBSICHEHHS WH(OpMAlMU, HE MOXKET MOoKa3aTh
MHTEJUIEKTYaIbHbIE HABBIKU PEIICHUS IPOCTHIX 3a/1a4.

8 YueOHOo-MeTOAMYecKOe M MH(POPMALIMOHHOE 00ecTieYeHne TUCHHILINHBI (MOIYJIs1)

a) OcHoBHas JIUTEpaTypa:

1. Psarun FO.U. Puckosorus B 2 4. Yacts 1: VueOuuk a71st By30B / FO.W. Psirun. - Mocksa:

WznarensctBo "FOpaiit", 2020. - 255 c. [OnektponHsiii pecypc]. Kox moctyma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2. (mata oOpareHus
01.09.2020)

2. Psarun FO.W. Puckosorust B 2 u. Yactp 2: Yuebuuk mis By30B / FO.U. Psrun. - MockBa:
WznarensctBo "FOpaiit", 2020. - 275 c. [OnektponHsiii pecypc]. Kox moctyma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2. (mata oOpareHus
01.09.2020)

0) JlonoJIHUTeIbHAA JIUTEpaTypa:
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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/2

1. benos ILI". YnpaBnenue puckamu, CUCTEMHBI aHAIW3 U MoJenupoBaHue. B 2 T.:
VYueOHHMK ¥ pakTHKYM s OakanaBpuata u maructpatypsl / [LT. Benos. M.: M3natenscTBo
Opaiir, 2015. - 758 C. [D11eKTpOHHBII pecypc]. Kon JIOCTYyTIa:
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-
383403#page/2. (nata oopamierus 01.09.2020)

2. IlumenoB H.A. VYmpaBnenue (pUHAHCOBBIMH PHCKAMH B CHUCTEME SKOHOMHYECKOM
nom. - MockBa: M3marensctBo "HOpaiit", 2020. - 326 c¢. [Dnekrponnsiii pecype]. Kon
noctyna: https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2. (nara obpamienus 01.09.2020)

B) Meroanueckne yKa3aHus:
Metonueckue yKazaHus NMpeAcTaBIeHbl B IPUIOKEHUH 1.

r) [Iporpammuoe obecnieuenne u UHTepHer-pecypcebi:
IIporpamMHoe odecrieyenune

Haumenosanue 110 No noroBopa CpOK JNeiCTBUS JTULICH3UU
MS Windows 7 I-1227 ot 08.10.2018 11.10.2021
J-757-17 o1 27.06.2017 27.07.2018
MS Office 2007 Ne 135 o1 17.09.2007 OeccpouHo
FAR Manager CBOOOJTHO PacpOCTPaHIEMOE 06eccpovHO
7Zip CBOOOJTHO PacpOCTPaHIEMOE 06ecCpovHO

IIpodeccuonanbHblie 6a3bl JAHHBIX 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

1. ®epepanbHOoEe TOCYZapCTBEHHOE OrOmKeTHOE yupekaeHue «DenepanbHbIN
HHCTHTYT MPOMBIIIJICHHOW COOCTBeHHOCTHY. — Pexum moctyma: http://wwwl.fips.ru/.,
CBOOOIHBII JIOCTYII.

2. HanwmonanpHast WHGOPMAIIMOHHO-aHAUTHYECKast cucTeMa — POCCHHCKHMI MHIEKC
HayuHoro mutupoBanus (PUHLI). — Pexum noctyma: https://elibrary.ru/project_risc.asp,
perucTparys 1o JOTUHY U NapoJIro.

3. IlouckoBas cucrema Axkamemuss Google (Google Scholar). - URL:
https://scholar.google.ru/.

4. Wudopmanmonnas cucrema - EnuHOe OKHO JocTyna K HH(OPMAIMOHHBIM
pecypcam. — URL: http://window.edu.ru/, cBo60aHBIN TOCTYII.

5. OnextpoHHas 6a3za nepuoauueckux m3ganuil East View Information Services,
000 «MBHUC». Pexum nocryma: https://dlib.eastview.com/ Bxon mo IP-agpecam By3a, ¢
BHEIIHEN CETH I10 JIOTUHY U MapOJIIo.

6. Poccuiickas T'ocynapctBeHHas Oubmuoteka. Kartamorn. Pexum oOpamieHus:

https://www.rsl.ru/ru/4readers/catalogues/ , cBOGOIHBII IOCTYIL.

7. DnextpoHHble pecypebl oubnmoreku MI'TY um. I'.1. HocoBa. Pexxum obpaiieHust:
http://magtu.ru:8085/marcweb2/Default.asp (Bxox ¢ BHEIIHEH ceTH 1O JIOTHHY U ITapOJIIO)

8. ®@epepanbHblii  oOpasoBarenbHbI mopTam —  OkoHoMHKA.  ColMosIOTHS.
MeunemxmenT. Pexxum nocrtyna: http://ecsocman.hse.ru/ , cBoOoTHBIN TOCTYII.

9. VuuBepcuterckas wuHpopMmanuonHas cuctema POCCHUS. Pexum noctyna:
https://uisrussia.msu.ru cBOOOAHBIN TOCTYII.
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https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
http://www1.fips.ru/
https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/
https://dlib.eastview.com/
https://www.rsl.ru/ru/4readers/catalogues/
http://magtu.ru:8085/marcweb2/Default.asp
http://ecsocman.hse.ru/
https://uisrussia.msu.ru/

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

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

12. Mexnaynapoanas 0a3a MOJHOTEKCTOBBIX JKypHaioB Springer Journals — Pexum
nocryna: http://link.springer.com/ Bxox o IP-aapecam By3a.

13. MexayHaponHas KOJUICKIMS HAyYHBIX HPOTOKOJIOB MO Ppa3jIMYHBIM OTPACIsM
3HaHmii Springer Protocols. - Pexxum noctyma: http://www.springerprotocols.com/ Bxox 1o
IP-anpecam By3a.

14. Mexnynapoanass 0a3a Hay4yHbIX MaTepUaloB B 00JacTH (PU3NYECKHMX HAyK H
uwkuHuprHTa SpringerMaterials — Pesxxum nmocrtyna: http://materials.springer.com/ Bxon mo
IP-anpecam By3a.

15. MexaynapoHas 6a3a CIpaBOYHBIX W3JJAHUI 1O BCEM OTpACIsiM 3HAHHUN Springer-
Reference. — Pexxum nocryna: http://www.springer.com/references sxox o IP-aapecam By3a.

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

17. Mexnynapoanas pedeparuBHass M TOJHOTEKCTOBas CIpaBoyHas 0a3a JaHHBIX
HayJHBIX u3ganuit «Springer Nature». — Pexxum mocryma: https://www.nature.com/siteindex

18. ApxuB HaydHBIX JXYpHAIOB «HalmoHaTBHBIN 3JIEKTPOHHO-MH(POPMAITUMOHHBIN
koHcopimym» (HIT HOUMKOH). — Pexxum noctyma: https://archive.neicon.ru/xmlui/ , Bxon mo
IP-anpecam By3a.

9 MarepuajibHO-TeXHUYECKOe o0ecnevyeHne JUCHMIINHBI

MaTepI/IaJ'IBHO-TCXHI/I‘IeCKOC obecneyeHue JUCHUIINIMHBI BKIIIOYACT:

Tun u Ha3BaHUE ayAUTOPUH OcHalieHue ayauTopuu
VY4eOHbIe ayIUTOPUH IJIS MynbTUMEINUITHBIE CPEACTBA XPAHEHUSI, IEPEAAUN U
MIPOBEJICHUS 3aHATUI IpeJCTaBIeHUs HH(DOPMALIHK.
JIEKIIMOHHOTO TUNA
VY4eOHble ayAUTOPUH IS MynbTUMeIuiHbIE CPEICTBA XpaHEHUS, Iepeaadu U
MIPOBEJICHUS TPAKTHUUECKUX IpeJCTaBIeHUs HHDOPMALIHK.
3aHSITUA, TPYIIOBBIX U KoMrIuiekc TecToBbIX 3aJaHUi U1 TPOBEICHUS

WHIUBUAYAIbHBIX KOHCYJIbTAIMM, | IPOMEKYTOUHBIX U pyOEKHBIX KOHTPOJICH.
TEKYILEr0 KOHTPOJIS U
MIPOMEXKYTOUYHOMN aTTecTalluu

[Momemenus st IMepconansHbie KoMIbIoTephI ¢ akeToM MSOffice,

CaMOCTOSITEIILHOW PaOOTHI: BBIXOJIOM B VIHTEpHET U C JOCTYIIOM B 3JICKTPOHHYIO

oOyyJaromuxcs WH(POPMAIMOHHO-00Pa30BaTEIBHYIO CPEILy
YHHUBEPCHTETA

[Tomemienus Ui XpaHeHUs U [Mkadsr ans xpaHeHus: y4eOHO-METOTUIECKON

MPOQHUIAKTUIECKOTO JTOKYMEHTAIuH, Y4eOHOTO 000pyI0BaHUS U y4eOHO-

oOcykuBaHuUsl y4eOHOTO HaTJISTHBIX TOCOOUH.

000pyI0BaHUS
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IIpuioxenue 1

METOANYECKUE YKA3AHUSA K IPAKTUYECKUM 3AHATUAM
Me 1.
OrneHka ypoBHSI KaluTaJIM3allui KOMIIAHUU U BBISIBICHUU (PAKTOPOB PUCKA.
Ha ocHOBe wucronb30BaHusi COBPEMEHHBIX METOJIOB (DMHAHCOBOTO M (paKTOpHOTO
aHaJIM3a BBIIBUTH KIIIOUEBbIE (DAKTOPBI CTPATETMUYECKOIO M TAKTUYECKOTO pPHUCKAa U OLIEHUTh
YpPOBEHb KalUTAJW3allM{d IPOMBIIUIEHHOW KOMIIAHMM [0 TIOKAa3aTeNl0 TEeMIa pocTa

COOCTBEHHOTO KaluTana KOMOAHUU 0,z -
qcoﬁcme = Poﬁ ’ Omn ’ an : d

peuns (l)
_ prew-m
cobcme
cobcmes (2)
_ prucm
P06 -
o
pean (3)
Opea.'l
OKan - K
06w (4)
M = Ko
Kkan
Kco6cm3 (5)
_ preune
peuns
1Ip.,,ey, (6)
rne P, - penrabenbHOcTh oOoporta; O, - oOopauMBaeMoCTh Kanurtama; M, -
MyJIbTHIUIMKATOP Kanurtana; d .. - OIS OTYMCICHWH 4YMCTOM NpUOBLUIM Ha pasBUTHE

npousBoicTsa; IIp,,,, - PEMHBECTUPOBAHHAS (KalMTATM3UPOBAHHASA) NPUOBLIL KOMIIAHWH,
pyo.; K
(0] - BBIpyYKa OT peanuzanuu, pyo.; K

pean

- coOcTBeHHbIH Kanuran, py0.; I[lp, . - 4dcras NpuObLIb OpraHusalui, pyo.;

cobcme

oy -~ OOIIAs CyMMa Kamurajga OpraHu3aluu

(COOCTBEHHOTO U 3a€MHOTO), PYO.

Ucxonnas undopmarus sl pacueToB MpeicTaBieHa B Tabnuie 1 u XapakTepu3yroT
COCTOSIHME aKTHBOB W IIACCHBOB KOMITAaHWHU MO cocTosiHuio Ha koHer 2015 m 2016 rr. (mo
JAHHBIM OYXTaJITePCKOM OTYETHOCTH KOMITAHUN ).

Tabnuna 1 — McxoaHbie JaHHbBIC TS OLEHKH (PMHAHCOBOTO COCTOSIHHS MPOMBIIIICHHON KOMITAHUH 110
cocrostarro Ha KoHerl 2015 u 2016 rr., MuH. pyo.

HaumeHnoBanne
ToKasaTeneH 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTHUBbBI
1. HemarepuanbHbIe aKTUBBI 282 704 171 263
2. OCHOBHBIC CpE/ICTBA 32108 39430 38022 40537
3. He3aBepuieHHOE CTPOUTENBCTBO 221 176 103 83
4. JloxoaHbI€ BIOXKEHHUS B MaTepUaJIbHbIE 398 542 102 146
LIEHHOCTH
5. Jlonrocpoynble ()MHAHCOBBIE BIIOKEHHS 610 388 404 363
6. Ilpourie BHEOOOPOTHBIE AKTHBHI 49 80 34 72
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Wroro no pazneny | 33668 41320 38836 41464
B T.4. HEXOHOBBIE MaTEPHUAJIbHBIE IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3amacsl: 21773 23078 23078 26006
- ChIpbe, MaTepUalbl U Ap.
- 3arpaThl B HE3aBEPLICHHOM 19383 20046 19023 21516
IIPOM3BOICTBE 314 368 892 917
- ;(I))Tozlliilnnpoz[yxum U TOBaphI I 2029 2618 3100 3499
15 12 32 34
- TOBaphl OTTPYKEHHbIE 26 28 27 33
- pacxonsl OyayIIuX MEepHOIOB 6 6 4 7
- TIpodYHe 3amachl
2. HJIC mo nproOpeTeHHBIM IIEHHOCTSIM 3179 3259 3620 3872
3. Jlebutopckast 3aJ0IKEHHOCTD (TUIATEXH
Oonee yeM uepe3 12 MecsIeB Mociie OTYETHON 1055 843 522 501
JIaThI)
B T.U. IOKYNATEIH U 3aKa3UUKU - - - -
4. [leOutopckas 3a10/KEHHOCTh (rmflTemn B 16377 18400 12484 14501
TeueHue 12 MecsiieB nocie OTYETHON AaThl)
B T.Y. IOKYIIATEIU U 3aKa3YUKU 4410 4687 3322 2607
5. ABaHCHI BbIJIaHHBIC 883 946 760 502
6. [Tpoune neduTopsl 1063 1256 1022 1053
7. KpaTkocpouHble ()MHAHCOBBIE BIOYKEHUS 4082 3892 1855 1925
8. JleHexHbIE CpEICTBA 166 150 364 387
9. Ilpoune 0OOPOTHBIE AaKTHBEI - - - -
Hroro no pazgemny Il 48578 51824 43705 48747
HToro aktuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbBI
1. YcraBHbI KanuTan 21750 21750 25550 25550
2. JIobaBOYHBII KamuTAall 983 1050 1222 1309
3. Pe3epBHbIil KanuTan 5834 5834 6699 6753
4. Hepacnpenenennasi npuObLIb 2866 7025 6975 10336
HWtoro no paznemny Il 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBA3ATEJIbCTBA
1. 3aiiMbI U KPEIHUTHI 14255 16810 10093 11092
2. [Ipounie moarocpoyHbie 00s3aTEIHCTBA 303 450 352 288
HWroro no pazneny 1V 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJIbCTBA
1. 3aiiMbI U KPEIHUTHI 21734 25629 18840 21045
2. KpenuTopckast 3a1010KeHHOCTb: 12937 12740 11187 12528
- TIOCTAaBUIMKH U NOJPSTIHKH 11711 11375 10286 11509
- 3aJOJDKEHHOCTH NepEe MEPCOHATIOM 389 376 333 377
- 3aJOJDKEHHOCTH IIepen
rOCYapCTBEHHBIMH BHEOIOKETHBIMH
dormamn 109 102 93 105
- 3aJOJDKEHHOCTH 110 HAJIOTaM U cOopam 728 887 475 537
3. ABaHCHI MTOTyICHHBIC 772 990 780 593
4. TIpoune KpeauTOpHI
5. 3aI0IKEHHOCTD Mepe]l yIpEeTUTEIIMH 110
BBIIJIATE JJOXO0B B B B B
6. Jloxomsl OyIyImuX MepruoIoB 812 866 843 717
7. Pe3epBbl NPEACTOSIINX PACXO0B - - - -
8. IIpoune KpaTKOCpOUHBIE 00s3aTEIHCTBA - — - -
HWroro no pazueny V 36255 40225 31650 34883
Hroro naccusos 82246 93144 82541 90211
Brlpyuka 0T peanuzanuu npogyKIuu 41178 45633 40989 44878
UYncrast mprObUTE KOMIAHUH 6835 9822 9118 8327
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| BenmunHa penHBECTHPYEMO# YHCTOH NpUOBIIH | 3465 | 3922 | 3198 | 3477

[Ipoananu3upoBaTh MOJIyYEHHBIE pPE3YyJIbTAThl, CAETIaThb HEOOXOIMMBIC BBIBOIBI 00
YPOBHE KalHMTaJIM3allMd KOMIAHHMM, TEMIax pOCTa COOCTBEHHOTO KamuTajla KOMIIaHUH,
KIIO4eBbIX  (pakTopax pucka. BpIiBUTH u3MeHeHHs B (UHAHCOBOM  COCTOSIHHU
IIPOMBIIIJIEHHOW KOMIIAaHUH, TPOU30LIEAIINE B TeueHHe KaseHaapHoro 2015 roaa.

PazpaboTare pekoMEHAAIMM 10 COBEPIICHCTBOBAHUIO (MHAHCOBO-XO3SMCTBEHHOMN
JEeATETBbHOCTH MTPOMBIIIIEHHON KOMIIAHUH U CHIKCHHUIO YPOBHSI yIpo3 ee Ou3Hecy.

3 Tema Crpykrypa © KIacCH(PHUKAIIMM PUCKOB JKOHOMHYECKHX  CHCTEM.
Wnentudukanus u onucaHue puckoB. Mertox crommoctu prcka (VaR). OreHka pucka B
CUCTEME SKOHOMHYCCKHUX PACUYCTOB U MPHUHSTHS PEIICHUIN

3aoaua Ne 1.

®upmMa MPOBOJUT aHAIM3 OTKPHITUS HOBOTO MarasuHa Jjsl pacuiupeHus OusHeca. B
cllydae OTKpBITUS KpYIMHOTO Mara3uHa IpH OJaronpusTHOM KOHBIOHKTYpE pBIHKA
nporHosupyercs npuobuib 600 muH. pyO. / roxa, mpu HEOIArompUsITHON KOHBIOHKTYpE —
yobITok 400 MiH. py0. / roa. B ciayyae OTKpbBITHS CpeqHEro MarazuHa npu OnaronpusiTHOM
KOHBIOHKTYpE €ro NpHObUIHL MporHO3upyeTcss Ha ypoBHe 300 muH. pyO. / TOom, mpH
HEOMaronpusTHOW KOHBIOHKTYpe pbhlHKa — yObITOK 100 muH. py6. / roa. BosmoxkHOCTH
OnaronpusTHON M HEOIArONPUATHON KOHBIOHKTYPBI PbIHKA (PMpMa OLIEHUBAET OJUHAKOBO.

UccnenoBanus pblHKa sKcnepToM oboiinercss ¢upme B 1 muH. py0. Crenumanuct
CUMTAET, UTO C BEpOSTHOCTHIO 0,6 KOHBIOHKTYpa pbIHKA OKaxkeTcs OnaronpusatHou. [Tpu sTom
IIPU NOJIOKUTEIILHOM 3aKJIFOUEHUHN KCIIEpTa KOHBIOHKTYPA PhIHKA OKa)XeTcs OJ1aronpusTHON
quiib ¢ BeposiTHOCThIO 0,9. Ilpu ero oTpuIlaTeIbHOM 3aKJIIOYEHUH KOHBIOHKTYpa pPbIHKA
MOXET OKa3aThCsl OJIaronpusTHOM ¢ BeposaTHOCTHIO 0,12.

Hcnonb3oBaTh METOJ JiepeBa PELICHUH Jid MPOBEPKHU 3TUX BaprUaHTOB. OLIEHUTh PUCK
GupMBI B ciydae 3aKa3a 3KCIEPTHOTO MCCIENOBaHUsA pbIHKA. OLIEHUT PUCKH BapHaHTOB
OTKPBITHSI KPYITHOTO M CPEIOHEr0 MarasuHa. BBIABUTH CTOMMOCTHYIO OLIEHKY HAWJIy4IIEro
BAPUAHTA PEILICHUS.

3aoaua Ne 2.
l'omoBo#i cmpoc Ha mpoaykmuio mnpeanpuarus cocraBmier D = 1500 wuzpenuid,
crouMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XpAaHEHUS OJHOW EIUHUIIBI

mygemus C, = 4500 py0./rox, Bpems mocraBku 6 cytok (1 rog = 300 paboumx ameil).

OHpeI[eJ'II/ITL ONTUMAaJbHBIN pa3sMep 3akKasa, HU3ACPIKKHU, YPOBCHb IOBTOPHOI'O 3dKa3a Ha
OCHOBC MOJCIIN YIIPABJICHHUSA 3allaCaMU.

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 BnausiHue pucka Ha MOJArOTOBKY U MIPUHSTHE YIPABICHUYECKUX PELICHH.

2 Mepa pucka Kak HeoOxomuMmas s (popMUpOBaHUS albTEPHATHB OIEHKA PHCKa,
XapaKkTepU3ylollass BO3MOXHBIE TOTEPU WIM TNPUOOpPETEHHS B  MPOU3BOJCTBEHHO-
X035CTBEHHOU Wi (PUHAHCOBOM JESITETLHOCTH.

3 Meton aHanoruu B OIIEHKE PUCKA U €r0 MPUMEHEHHE B SKOHOMHUECKUX pacueTax.

4 Metoa nepeBa pelieHnit: TOCTpOeHHE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Metron Monrte-Kapno kak BapuaHT CTaTUCTHYECKMX HCIBITAHUH B OIICHKE H
yIpaBICHUH PUCKOM B HaOOJI€e CIOKHBIX JUIsl IPOTHO3UPOBAHUS pacueTax.

6 MoaenupoBaHue PUCKOB B TPOTHO3HBIX U IPOEKTHBIX pacyeTax.

7 OcoOeHHOCTH UICHTU(DUKAIIMN U aHATN3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoesvie 3a0anus.
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1 Kak Ha3bIBalOTCSI PUCKH, B pE3yJIbTaTe pean3allii KOTOPBIX MPEANPHUATHIO FPO3UT
noTepsi NPUObLIH:

a) KaTacTpopuIecKue;

0) KpUTHYECKHUE,

B) JIOITyCTUMBIE;

I') BEpHBI BCE OTBETHI.

2 K xakoMmy BHJYy pHCKa OTHOCHUTCS Da3pblB KOHTpAaKTa W3-3a JCHCTBHI BIIacTeH
CTpaHbl, B KOTOPOI HAXOIUTCSI KOMIIAHUA-KOHTPAreHT:

a) SKOHOMHYECKHH,

0) nmpeanpUHUMATEIbCKUM;

B) MOJIUTUYECKHUIA;

r) Gpopc-mMaxop.

3 Kakoil w3 BHIOB NpPOM3BOJCTBEHHOTO pPHCKAa IPHBOJUT K YBEIHYEHHUIO YHCIA
HETIPEBUICHHBIX aBAPUUHBIX CUTYallUI:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PY/I0BAHMS,

0) HecTaOUIILHOCTh KauecTBa TOBAPOB U YCIYT;

B) HEHA/IEKHOCTh COCTABIISAIOIINX TEXHOJIOIMYECKOT0 MPOoIIecca;;

') OTCYTCTBHUE PE3E€PBOB.

4 Kakoil W3 BUIOB NPOU3BOACTBEHHOTO PHCKA MPHUBOIUT K HU3KOM 3(PPeKTUBHOCTH
IIPOM3BO/ICTBA 10 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHaJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO Mpoliecca,;

0) HecTaOUIILHOCTh KauecTBa TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB,

I') HOSIBJIEHHE HOBBIX TEXHOJIOTMH B OTPACIH.

5 Kaxoif U3 BHIOB NPOM3BOJACTBEHHOIO PUCKA MPHUBOAUT K YBEIMUYEHHIO 3aTpaT Ha
PEMOHT U MOJIEPHHU3ALINIO 000PY10BaHMUS

a) UCTOJIb30BaHUE yCTapEBIIEro 000pyI0BaHMS,

0) MOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB,;

I') HECTaOMJIBHOCTh KauecTBa TOBAPOB U YCIIYT.

6 Kakoll U3 BUJIOB IPOM3BOJICTBEHHOIO PHCKA MPUBOJUT K HEBO3MOXHOCTH MOKPBITHS
IIMKOBOI'O CIpoca:

a) UCIOJIb30BAHNE YCTApEBILEro 000pyA0BaHNUS;

0) BBISIBIICHHE HOBBIX TEXHOJIOTMH B OTpaciH;

B) OTCYTCTBHE PE3EPBOB,;

I') HECTaOMJIbHOCTh KauecTBa TOBAPOB U YCIIYT.

7 Kakoif u3 BHMJOB NPOU3BOACTBEHHOIO pPHUCKA IMPHUBOJAUT K OTTOKY KIMEHTOB U
npobiemMam co CIpocoM:

a) HeHa/I&KHOCTh COCTAaBJIAIOLIUX IPOU3BOJICTBEHHOTI'O MPOLECCa;

0) NosIBJIeHHE HOBBIX TEXHOJIOTHA B OTpACH;

B) HECTAOMIILHOCTh KauecTBa TOBAPOB U YCIIYT;

I') UCTIOJIb30BaHUE YCTAPEBIIET0 000PYIOBaHMS.

8 Kakue u3 nepeuynciaeHHbIX pUCKOB OTHOCITCS K KOMMEPUECKUM:

a) PUCK, CBA3aHHBIH HEUCIIOJHEHUEM CMEThl MHBECTUIIMOHHOTO MPOEKTA;

0) pUCK, CBSI3aHHBII C HEBO3MOKHOCTbBIO MOKPBHITHS TUKOBOT'O CIIPOCa HA TOBAP;

B) PUCK, CBSI3aHHBIH € KOJIEOAHUSAMU MPOLIEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema VYrmpaBiieHHE DPHCKOM B COBPEMEHHBIX OpraHu3anusax. HersHTponuiHbIH

nmoaxoa B I/I,Z[eHTI/I(pI/IKaI_II/II/I U aHalnu3€ PUCKOB. Metoasl (I)I/IHaHCOBOTO aHajin3a B
I/I,Z[eHTI/I(bI/IKaI_II/II/I PHUCKOB. PuckoBas CUTyallusl B OpraHru3aluu, KapTa puCcKoB
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3aoaua Ne 1.

ITo cocrosiHMI0 Ha KOHel (MHAHCOBOTO TIOJa BHEOOOPOTHBIC AKTUBBI KOMITAHUH
cocraBmm 875 220 800 py0., obopoTtHbie aktuBel — 177 604 800 py0., KpaTKOCpOUHBIE
obs3arenscTBa — 103 679 800 pyd. OObeM mpojaax 3a OTUETHBIA mepwoj coctaBui 1 437
740 500 py6. Omnpegenuth Ko3pPHUIHEHT 000pAYMBACMOCTH AKTHBOB U  OICHUTH
(MHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 2.

ITo cocTosiHMiO Ha KOHEI| (PMHAHCOBOTO Troja MPOW3BOJCTBEHHBIC 3arachl KOMIIAHUU
cocrapmm 115478 900 py6., oObem nedburopckoit 3amomkeHHoctn — 46 383 400 pyo.,
nerexxHas HanumaHocth — 1 003 600 py6., kparkocpounsie oOsi3aTenberBa — 48 055 100 pyo.
O1eHUTh YPOBEHb TEKYIIECH JTUKBUIHOCTH U (PUHAHCOBOTO PHCKA KOMIIAHUH.

3aoaua Ne 3.

[TocrostHHBIE 3aTpaThl KOMIAHUU COCTABISIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py0./en. llena peanuzamuu mupoaykiuu (6e3 HIC) — 2500 py6./en. Omnpenenuth
KPUTHUYECKYI0 TOYKY MPOU3BOJCTBA M peaiu3anuu npoaykiuu. OIEHUTh YPOBEHb pPHCKa
KOMITaHUU MPHU YCIOBUH pean3aiuu npoaykuuu B oobeme 85 000 exn. /rox.

Bonpocut 0na 0o6cyscoenun (Ha npakmuueckux 3aHAMUAX).

1 VnpaBnenue puckaMu U X BIUSHUE HA IPUHITHE PEILICHUH.

2 HersHTpomus Kak XapaKTEpUCTHKAa W Mepa YIOPSIOYEHHOCTH ASKOHOMHYECKHX
CHUCTEM.

3 Ponp ynpaBieHYECKOW NIEATEIBHOCTH B PEeAM3allMy HETrIHTPOIMNWHOTO MOAXOoJa K
yIpaBJICHUIO PUCKAMH COBPEMEHHOI OpraHu3aluy.

4 DHTpoNMs KaK Mepa XaOTHYHOCTH, HEYHOPAJOUYEHHOCTH S3KOHOMUYECKONW CUCTEMBI U
HE0OXO0IMMOCTb YIPABICHUS PUCKAMH.

5 MeTonbl pUHAHCOBOTO aHaM3a B YIMPAaBJICHUU PUCKOM: MOKA3aTENU JTUKBUIHOCTH U
IJ1aTEeKECOCOOHOCTH, MMOKa3aTenu (PMHAHCOBOM YCTOMYMBOCTH OpraHU3alliu.

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

Tecmoevie 3a0anus.

1 Yro sBrsieTcst 00BEKTOM YIpaBJICHUS B PUCK-MEHEIKMEHTE!

a) CIenuajibHas Tpynma JroJeHd, KOTopas TMOCPEACTBOM pa3lIMYHBIX IPUEMOB U
croco0o0B yIpaBIIEHYECKOTO BO3CHCTBUS OCYIIECTBIISICT YIIPABJICHHE PUCKAMU

0) pHCK, PHUCKOBBIC BJIOKCHHUS KamuTaja ¥ SKOHOMHYECKHE OTHOIICHUS MEXIY
XO3SIICTBYIOUTUMU CYObEKTaMH;

B) BCE OTBETHI BEPHBI.

2 K kakoil rpymme MeTOJOB YIPaBICHUS PUCKAMH OTHOCHTCS MPOTHO3MPOBAHHE
BHEIIHEH 00OCTaHOBKH.

a) METOJIbI KOMIICHCAIIUH PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

3 K kakoii rpynmne MeTo10B yrpaBieHHs] pUCKaMU OTHOCUTCS CTPaXxOBaHHE:

METO/Ibl KOMITIEHCAIIUU PUCKOB;

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI IOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

4 K kaxoii rpyrie MeToJi0B YIIpaBlIeHUs PUCKAMU OTHOCUTCS paclpeiefieHue prcka mo
JTanam paboThI:

a) METO/Ibl KOMIICHCAIIUU PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB,
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B) METO/IbI JIOKAJTU3AI[H1 PHCKOB;

I') METObI IMBEPCU(DUKAITUN PHCKOB.

5 K kaxoii rpyrie MeTo10B yIpaBIeHHs] pUCKAMH OTHOCUTCS 3aKIIOUEHHE JOTOBOPOB O
COBMECTHOH JICATEIILHOCTH JUIS Peai3allii PUCKOBAaHHBIX IPOEKTOB!

a) METO/Ibl KOMITEHCAIIUH PUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METObI TMBEPCU(DUKAITUN PHCKOB.

6 K kakoii Tpynme METOJIOB YIpaBJICHUS PUCKAMH OTHOCUTCS OOydeHHE U
MHCTPYKTHPOBAHHUE MEpPCOHANIA!

a) METOJIbl KOMITEHCAIIUH PUCKOB,;

0) METO/Ibl YKIIOHEHHUS OT PUCKOB;

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/Ibl TMBEPCUPUKALIUN PUCKOB.

7 K xakoll rpynme METOJOB YIpaBICHHs PUCKAMU OTHOCUTCS pacHpeesieHne
OTBETCTBEHHOCTH MEX]y YJaCTHUKAMH MPOCKTA!

a) METO/Ibl KOMITCHCAIIMH PUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/IbI TMBEPCUPUKALINN PUCKOB.

8 K kakoil Tpymnme METOJOB YIpaBICHHS pPUCKAaMH OTHOCHTCS YBOJbHEHHE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METO/bl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

T') METOJIbI TUBEPCU(PUKAIINHI PUCKOB.

9 K kako#l rpymnme METOJOB YIPaBICHUS PUCKAMU OTHOCHUTCS CO3/IaHUE CHUCTEMBI
pe3epBoB

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/Ibl TMBEPCUPUKALINN PUCKOB.

10 K rpynme (uHaHCOBBIX PUCKOB, CBS3aHHBIX C MMOKYMATEIbHOM CIIOCOOHOCTHIO,
OTHOCSTCS:

a) aBaHCOBBIN PHUCK;

0) pHUCK CHIKEHUS (PMHAHCOBOW YCTOMYMBOCTH;

B) PHUCK JIMKBUIHOCTH;

') HHQISAIMOHHBIA PUCK.

11 Puck, cBS3aHHBIN C U3MEHEHUSMH, BHI3BAHHBIMH OOLIEPHIHOYHBIMU KOJIEOAHUSMU, U
HE 3aBHUCSIIUN OT KOHKPETHOTO MPEINPUITHS, HA3bIBACTCS:

a) YUCTBIM;

0) CIEKYJIATUBHBIM;

B) CUCTEMHBIM;

T') HECUCTEMHBIM.

5 Tema Hccnenopanue pUCKa Ha OCHOBC MCTOJOB aHaJIM3a YYBCTBUTCIBHOCTU U
aHaJIn3a CHCHApPUCB. HccnegoBanue PUCKOB Ha OCHOBEC MCTONOB HMUTAITUOHHOI'O

MOJCIUPOBAHUA, METOA a"ajgoruii. MaTeMaTuuecKoe OXXHUJIaHHE U CTaAaHAAPTHOC OTKIIOHCHUC
KakK ME€pa pUCKOB

3aoaua Ne 1.
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Mara3uH B Hayajie ONEPalMOHHOTO JTHS 3aKyMaeT JUIs peau3allii CKOPOTOPTALIHIACS
nponaykt no nene (6e3 HJIC) 150 py6. / en. Llena peanu3zanuu storo mpoaykra (6e3 HIC) —
180 pyO0. / en. MapkeTHHTOBBIC UCCIICIOBAaHUS TTOKA3bIBAIOT, YTO €XKEIHEBHBIN CIPOC HA 3TOT
MPOJIYKT MOET COCTaBiATh 1, 2, 3 unu 4 enununbsl. Eciv npoaykT HE NpoJaH B TEUEHUE
OTIEPAIIMOHHOTO JIHS, €r0 peaau3yloT B KoHme aHs mo ueHe 100 py6. / en. Mcmonbsys
MUHUMAKCHBI KPUTEPHA YTOYHHTH, CKOJBKO EIUHHII 3TOTO MPOAYKTa IeIeco00pa3Ho
3aKynaTh Mara3uHy ¢ MUHUMAaJIbHBIM PHUCKOM. BO3MOXXHBIE MpUOBUIM MarasWHa 3a JIEHb
1enecoo0pa3Ho MPeACTaBUTh B BUJC TAOIHIIBI 2.

Tabnuia 2 — Bo3amoxHasi mpuObUTs Mara3uHa Mpy peajr3aliii CKOPOIOPTSIIErocs MPoyKTa, pyo.

YpoBeHb KonmdecTBo euHUIT POIYKTa, 3aKYIUICHHBIX TS PEaTU3aIlin
€KEIHEBHOIO 1 2 3 4

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

Munumaxkc
3aoaua Ne 2.

Mara3usH B HavaJie ONEpaIMOHHOTO JIHS 3aKyMaeT JUIsl Peai3aIlii CKOPOTIOPTIIANCS
npoaykT mo nene (6e3 HIC) 150 py6. / en. Llena peanmzaruu 3toro mpoaykra (6e3 HIC) —
180 py0. / en. MapkeTHHTOBBIE€ HCCIIEIOBAHUS TIOKA3bIBAIOT, YTO €KETHEBHBIN CIIPOC HA ATOT
MPOJIYKT MOXET COCTaBIATh 1, 2, 3 wnu 4 enuuunbl. Eciy OpoayKT HE MpOJIaH B TEUECHHUE
OTIEPAIIMOHHOTO JIHS, €ro peanu3yloT B KoHie mHs mo nene 100 py6. / en. Mcmonbsys
KOMIIPOMHUCCHBIM KpuTepud ['ypBUIIa yTOYHUTH, CKOJIBKO €IMHHUI[ 3TOr0 MPOJYyKTa
nesecooOpa3Ho 3aKynarbh Marauny npu yciosuu a = 0,4, b = 0,6. Bo3moxHbIe nprObLTH
MarasuHa 3a JIeHb 11e1ec000pa3Ho MPeICTaBUTh B BUE TaOIHUIIbI 3.

Tabnuia 3 — CxeMa BO3MOKHBIX TIPUOBLICH Mara3uHa Ipy Pean3aIiii CKOPOIIOPTAIIErocs IPOAYKTa,
pyo.

*
Bapuant HawnGomnpmras Haumensbiias H C b > C
pelueHust TPHOBLTH UGB AMMCHBILAs Haunbonpmas yMMa
pUObLIL pUOBLIH

1

2

3

4

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 Meronusl
MEHEKMEHTA.

JiepeBa  peLIeHH:

BO3MOXHOCTH pPa3BUTUA HWHCTPYMCHTApuss pUCK-

2 Metoapl aHamu3a YYBCTBUTCIBHOCTHU: BO3MOXHOCTH Pa3BUTUSA HHCTPYMCHTApPUA
PUCK-MCHCIPKMCHTA.
3 Bo3moxkHOCTH METO/1a aHAJIOTHM B I/II[GHTPI(l)I/IKaI_II/II/I, OLCHKC U aHaJIN3€ PUCKOB.

4 Pa3Butue HHCTPYMCHTApusd OLCHKU PUCKOB HA OCHOBE MCTOAOB TCOPUU
BepOHTHOCTCﬁ 1 MaTEMaTUYECKOM CTaTUCTUKU

Tecmosvie 3a0anus.
1 Kakoil U3 nepeyucieHHbIX METOJIOB OLIEHKHM PHCKa OCHOBAH Ha pacyerax M aHaju3e
CTaTUCTUYECKUX MTOKA3aTEIEH:
a) BEpOSITHOCTHBIM METOT;
0) MEeTO/ MOCTPOEHUS JIepeBa pelIeHuil;
B) METO/I CLIECHAPUEB;
I') aHAJIU3 YyBCTBUTEIBHOCTH;
1) Y4€T PUCKOB IIpU pacyeTe YUCTON IPUBEIAEHHON CTOMMOCTH JIEHEKHBIX IIOTOKOB;

30




€) UMUTAIMOHHOE MOJICIIMPOBAHUE.

2 Kakoll U3 nmepevyrcIeHHbIX METOI0B OIICHKH PHCKa JaeT Mpe/CTaBlIeHUue 0 Haubojee
KPUTUYECKHX (haKTOPaX HHBECTHIIHOHHOTO MPOEKTA:

a) BEPOSITHOCTHBIN METOI;

0) MeTOo/1 IOCTPOEHHUSI JIEpEBA PEILICHUH;

B) METOJI CIICHAPHEB,

') aHAJIU3 YyBCTBUTEIIBHOCTH;

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

€) UMUTALlMOHHOE MOJICJINPOBAHHUE.

3 Kaxkoif W3 mepevnciIeHHBIX METOAOB OIICHKH PHCKA PEaNM3yeTcs ITyTeM BBEACHUS
MOTIPaBKH HAa PUCK WJIM MTYTEM y4eTa BEPOSITHOCTH BO3SHUKHOBEHHS ()MHAHCOBBIX MOTOKOB!

a) BEpOSITHOCTHBIA METO/T;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPUEB,

') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIPH pacyeTe YMUCTOM MPUBEICHHON CTOMMOCTH JICHEKHBIX TIOTOKOB;

€) IMUTAIIMOHHOE MO/ISITMPOBAHNE.

4 Kakoil U3 nmepeunciIeHHbIX METOJI0OB OIIEHKH PUCKA UCIIONB3YETCSl B CUTYaIHMsIX, KOT/a
MPUHUMAEMbIE€ PEIIECHUS CHJIBHO 3aBUCAT OT MPHUHATHIX PAaHEE W OMPEACISIOT CIEHAPUHU
JaJIbHENIIIET0 pa3BUTHSI COOBITHIA:

a) BEPOSATHOCTHBIN METOJI;

0) METOJI TOCTPOEHUS JIePeBa PEIICHUN;

B) METOJI CLIEHAPHEB;

T') aHaJIN3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIECHHOW CTOUMOCTH J€HEXKHBIX MTOTOKOB;

€) UIMUTallMOHHOE MOJICTTUPOBAHHE.

5 Kakoi#l W3 mepeurclIeHHBIX METOJIOB OIICHKHM PHUCKA TPEICTaBIsCT COOOW CEpHro
YHUCIIEHHBIX AKCIEPUMEHTOB, MPHU3BAHHBIX MOJYYUTh SMIUPHUUYECKHE OIEHKU CTElEeHU
BIIUSIHUS PA3JIMYHBIX (PAKTOPOB HA HEKOTOPHIE 3aBUCAIIUE OT HUX PE3YyIbTAThI:

a) BEpOSITHOCTHBIN METO/T;

0) MeToJ1 MOCTPOCHHUS JIepeBa PeIlIeHUH;

B) METO/I CIICHApUEB;

I') aHaJI13 YyBCTBUTEIILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIEHHOW CTOUMOCTH JICHEXKHBIX ITOTOKOB;

€) UIMHUTallMOHHOE MOJICTTUPOBAHHE.

6 Kak npu pacueTre yucToi MpUBEAEHHON CTOMMOCTH MOXHO YYUTHIBATh PUCK:

a) MOCPEICTBOM KOPPEKTHPOBKU CTABKU CPAaBHEHHS (CTABKU JUCKOHTA);

0) mocpeACcTBOM KOPPEKTUPOBKHU YHUCTHIX (PMHAHCOBBIX TOTOKOB;

B) 00a BapHaHTa BEPHBI.

7 JITTP pacroyioXeHo K PUCKY, eCITu:

a) 6oJiee IIPUBJIEKATELHBIM ABJISAETCS MMOJIYYEHUE CPEIHETO BHIMIPHIIIA;

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

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

r) umeeT dynkiuo nonesnoctu U(X) = 2 + 3X.
8 Ecnu npemus 3a puck P(X) < 0, to JITTP:

a) CKIIOHHO K PUCKY;

0) He CKIIOHHO K PHCKY;

B) HEWTPAJILHO K PUCKY.

MNe 2.
I/II[eHTI/I(bI/IKaLII/IH " OIICHKAa (I)aI(TopOB PHUCKOB C UCITIOJIb30BAHUEM SKCIICPTHBIX METOI0B.
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[IpoBecTH SKCIIEPTHOE HCCIEIOBAaHNUE C UACHTU(UKAIIMEN U OLIEHKON (haKTOPOB PHUCKA B
ycanoBusx HMT-mpoekra. [ling cucremMatHsauud M OLCGHKM PE3YJBTATOB  IKCIEPTHOIO
WCCIIeIOBaHUS MPUMEHUTH Jlenbpuiickuii MeTon, MpenBapuTeNIbHO C(HOPMHUPOBAB COCTAB
HKCIEPTHON TPYIIBI B COOTBETCTBUH C KBATM(PUKALMOHHON KaTeropuei KakJoro IKCIepTa.
WnentudunmupoBats U CUCTEMaTH3UPOBATh (DAaKTOPHI, OKA3bIBAIOIINE BIMSHUE HA YPOBEHBb
pucka HWT-mpoekra, ¢ INPUMEHEHHEM METOAA OKCIEPTHBIX OLEHOK. [Ipm »3TOM
paccMaTpuBaroTcs cieayromnue dpaktopsl: X1 - kauecTBO mporpaMMHOro odecrneucHus; X 2
- CpPOKH BBITIOJIHEHHS MpoekTa; X3 - 00beM HMHBECTHIIMOHHBIX 3aTpaT; X4 - KadecTBO
ayrcopcuHra; X5 - ypoBeHb pPBIHOUHOM KOHBIOHKTYpbL. B 3KcriepuMeHTe NpUHUMArOT
ydacThe 7 HE3aBHCHMBIX JKCIEPTOB, B MX 3a/Jady BXOJIUT OIIPEAEICHUE paHra KaxKJIoro
¢akropa mo mnsATHOaNIBPHOM cuctemMe. HavMeHbIIMI 1O 3HAYEHHIO PaHT IMPUCBAUBAETCS
(akTopy, OKa3bIBallleMy HauOoJblliee BIIMSHHWE HAa YpOBEHb A(P(HEKTUBHOCTU pEKIIaMBbl.
OueHKr 3KCIEepTOB MPEACTABISIOTCS B BHJIE MATPHUIIBl PAHIOB ONpOCa, B CTPOKAaX KOTOPOM
yKa3bIBaloTCAd (DakTopel, a B CTOJNOLAX — OLIEHKH OJKcrepToB. VcXonHble OaHHBIE IO
BapuaHTaM IpeacTaBiIeHbl B Tabmuuax 1 — 5.

Tabnuna 1 — MaTpuiia paHroB onpoca dKcrepTos (Bapuasrt 1)

DakTOphI OKCIepTHI ° (Z —)2
4 Z X Z X; =X X; —X

1 2 3 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

Tabnuia 2 — MaTpwuita paHTOB OIpoca KCIEPTOB (BapHaHT 2)

DaxTopbl OKcnepTsl - (Z —)2
4 Z & Z X; =X X; —X

1 2 3 5 6 7

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 — Matpuia paaroB onpoca SKCIepToB (BapuaHT 3)

— —\2
DaKTopEI OKCIEPTHI Z X; Z X; —X X — X)

4
X1

X2

X3

X4

OB WINF
AN IN
OR[N W A~w
OB INW
RlhlOTjwW|IN[O
AW N[O
ARO[

X5

Cymma

Tabmuia 4 — Matpuiia paHroB onpoca dKCIepToB (BapuaHT 4)

- -\

DaKTophI - . . 3KC1'ZCPTLI - - - Z X Z X. —X X, — X)
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
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X5 5 5 5 5 4 5 4

Cymma

Tabnuua 5 — Matpuia paHroB onpoca 9KCIepToB (BapuaHT 5)

DaxTopbl OKcnepTsl - —)2
4 2% | 2% X X; — X

X1

X2

X3

X4

NO| D Wl
WAL INDN
Rl N lw
NOlW|(™|F-
RlOw|h|N|[OT
QB |W|NF O
AN D |PWN

X5

Cymma

6 Tema PuckoBble acnekTbl 3KOHOMHUYECKHX cucTeM. ONTUMHU3alusg U yCTpaHEHHE
PHCKOB Ha OCHOBE NIPUMEHEHHUsI METOJIOB CTPAXOBAHUs, PE3EPBUPOBAHUS, XEHKUPOBAHUS

3aoaua Ne 1.

C upentudukanyeil BaJIOTHOTO PHUCKA MEXIYHApOJHOTO MOpTdens IeHHbIX Oymar
CBSI3aHBI CJICTYIONINE CUTYaIHH:

1) wuHBecTop nepkUT TmoOpTdenb akuuid KOMIAHUN HEKOTOpPOM CTpaHbl H3-3a
MEePCIIEKTHBBl HMX pOCTa, HO OIAcaeTcs NaJeHUsS Kypca BaIOTHl HWHBECTHIIMHA H3-3a
HECTAaOMIILHOCTH CUTYAIlMH B CTpaHe (HO €CJIM CHUTYaIlus CTa0MIM3UPYETCS, TO KypC BaJTFOTHI
CTpaHbI MOKET BO3PACTH);

2) B moptdene MHBECTOpPA €CTh JOJITOCPOYHBIE OOJIUTallid HEKOTOPOW CTpaHbl, U HE
UCKJIIOYEHAa BO3MOYKHOCTh CHUXEHMSI IPOLEHTHON CTaBKH, YTO MOXKET MPUBECTH K POCTY
Kypca oOJuraIuii ¥ maJicHUI0 Kypca BaJIFOThl MHBECTUIIHH.

Jlnsa xemxupoBaHUs (CHIDKEHHUS TMOTEPb) BAJIOTHOTO PHCKA MOTYT HCIIOIb30BAThCS
(dprouepcHble, GopBapIHBIE U ONMIIUOHHBIC KOHTPAKTHI.

Tak, mHBecrop u3 crpanbl B Buoxwn 500 000 neHexHbIX €IUHMI] CTpaHbl A B
rocyapCTBEHHbIE JIOJITOCPOUHble oOnuranuu crpanbl A. Omnacasch BO3MOXKHOTO IaJeHUS
Kypca BaJllOTBl CTpaHbl A, OH Mpojal B ceHTs0pe mpu kypce A/B = 1,28 ¢dbrodyepchl Ha
500 000 neHeXHBIX €IUHUII CTPaHbl A ¢ MOCTaBKOH B jJekabpe mo ¢prouepcHol nene 1,23.
Onpenenutb pe3ynbTaThl XeIKUPOBAHUS NOpPTQens olnuranuii, eciu B JeKkadpe ILeHa
obnuraruii coctaBuT 510 000 neHEKHBIX €AMHUI] CTPaHbI A, a Kypc A/B cnoT u ¢provepcHas
1eHa OynyT, cooTBeTcTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pemenue:

1) B MOMEHT mpoJaxu (PbOYEPCOB CTOMMOCTb MOpTdens obmuranuii cocrtamisiia
500 000 * 1,28 = 640 000 meHEXHBIX €IUHHUII CTPaHbI B;

2) mo BapuaHTy a) B Aekabpe crommocTh noprdens obmuranmii cocraBuna 510 000 *
1,22 = 622 200 neHEeXHBIX €AUHUIL CTpaHbl B, TO ecTh cromMocTh mopTdens oOmurammii
yMmeHbImiaachk Ha cymmy 640 000 — 622 200 = 17 800 neHexHbIX eIMHUL] CTpaHbl B;

3) moxoa MmO TPOAAHHBIM (broyepcaM OT TaaeHUs (bIOUEPCHON IEHBI COCTABHII
500 000 * (1,23 — 1,17) = 30 000 mgeHEeKHBIX €AUHUIL CTPaHbI B, TO3TOMY YHCTOE U3MEHEHHN
xe/pkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 neHeXHBIX eJMHUILL CTpaHbl B;

4) mo BapuaHTy 0) B Jekabpe cTouMocTh nopTdens odnuramuit cocrauna 510 000 *
1,34 = 683 400 neHeXHBIX €IUHUI] CTpaHbl B, TO ecTh croMMocTh mopTdens odmurammii
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eIUHUI] CTPaHbI B;

5) yOBITOK OT TpPOJAHHBIX (BIOYEPCOB HU3-3a pocTa (BIOYEPCHON IIEHBI COCTaBHII
500 000 * (1,29 — 1,23) = 30 000 neHEKHBIX STUHMII CTPAHBI B, TOATOMY YHCTOE U3MECHEHHE
xemxupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 neHekHBIX €TUHUI] CTPaHbI B.

3aoaua Ne 2,
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WNuBectop u3 crpansl B Bioxun 600 000 neHexHBIX €AMHUI] CTpaHbl A B
roCyIapCTBEHHbIE JIOJITOCPOUYHbIE oOnuranuu crpanbl A. Omnacasch BO3MOXKHOTO IaJCHUS
Kypca BaNIOTHI CTpaHbl A, OH mpojaand B ceHTsa0pe npu kKypce A/B = 1,28 ¢prouepcs Ha
600 000 neHeXXHBIX eIMHUI] CTPaHbl A ¢ MMOCTaBKOW B Jekalpe mo ¢prouepcHoit mene 1,14.
Omnpenenuth pe3yabTaThl XEDKUPOBAHUS MOpPTQens oOnuramuii, ecam B AekaOpe IeHa
obmurammii coctaBut 610 000 geHEXHBIX eNUHUIL CTpaHbl A, a Kypc A/B crioT u gprouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwt ona oocysyncoenun (na npakmuueckux 3aHAMUAX).

1 Konuemnms orpannyeHHoro pucka. Meron croumoctu pucka VAR (Value-at-Risk).

2 Tlpuemsbl ynpaBieHHS PUCKOB B CHCTEME PUCK-MEHEDKMEHTa: H30exaHHe PHUCKa,
yaepKaHHe pHUCKa, Meperadya pUcKa, CHUKEHUE CTENEHHM pUCKA. YIpaBlIEHWE pUCKaMU Ha
OCHOBE METO/JIOB IMBEPCUUKALINH.

3 VYmpaBieHue puCKaMU Ha OCHOBE MPHOOpETEHUs JOIMOJHUTENbHONM HH(pOpMaIUH.
VYnpaiieHue puckaMu Ha OCHOBE METOJIOB CTPaXOBaHUS.

4 YnpaBieHue puckaMu Ha OCHOBE METO/IOB JIMMUTHUPOBaHUs. YTIpaBJIeHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPAaXOBaHMUSI.

Tecmoesvie 3a0anus.

1 Kakue pyuCKH IPHUCYIIH KCIUTYaTallHOHHOMY 3TaIy HHBECTHIIMOHHOW JICATEIIbHOCTH:

a) (MHAHCOBBIE PUCKH;

0) PKOJIOrMYECKHUE PUCKHU;

B) PUCKH HEBEPHOTO MPOTHO34;

T') IPOU3BOJICTBEHHBIE PUCKHU.

2 Kakue pucky MpUCYIIH 3aBEPIIAIOLIEMY 3Tally MHBECTHUIIMOHHON NESTEIbHOCTH

a) pucku (PMHAHCUPOBAHUS JTUKBHUIAIMOHHBIX PadoT;

0) pUCKH HEBEPHOTO MPOTHO3A,

B) PUCKH BO3HHUKHOBEHHMSI IPAXKIAHCKON OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PUCKH.

3 Kakme pucku mnOpucyld MOpPeIbIHBECTHUIMOHHOMY JTaly HHBECTHIMOHHOMN
JeSITEeNIbHOCTH

a) 9KOJIOTUYECKHUE PUCKU;

0) pyCKH OITMOOYHOM OLIEHKH Y(PHEKTUBHOCTH MHBECTHUIINA;

B) PUCKH HEBEPHOTO MPOTHO3a OyIyIIUX U3MEHEHUII;

') GUHAHCOBBIC PUCKH.

4 Kakue pHUCKU TMPUCYIIH COOCTBEHHO HHBECTULIMOHHOMY ATally HMHBECTUIIMOHHOMN
JeSITeNIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKHU;

0) PUCKU MPEBBIIICHUS CMETHOW CTOMMOCTH MPOEKTA;

B) PUCKH HEBEPHOT'O MPOTHO3a OyIyIIUX U3MEHEHUII;

T') PUCK 3aJIepKeK cAauu 0OBEKTa.

5 Kak Ha3pIBaeTCsl CTpaTeruiyecKoe MOBeCHNE KPYITHBIX KOMITAaHUH, OCYIECTBISIOLIUX
MaccoBO€ MPOU3BOJCTBO, BBIXOMSAIINX HAa MAacCCOBBIM PBHIHOK CO CBOEH WM MPUOOPETEHHON
HOBOM MPOAYKIMEH, OMepexarolnX KOHKYPEHTOB 3a CYET CEpUUHOCTH MPOU3BOJACTBA U
s dexTa MacmiTada:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATUEHTHOE;

T') KCIUIEPEHTHOE.

6 Kak Ha3pBaeTcs CTpaTeruyeckoe IOBEJeHHEe KOMIAHUM, 3aKioyarolieecs B
MPUCTIOCOONEHNH K Y3KHM CETMEHTaM IIHPOKOTO PBIHKA MyTEM CIEUATH3UPOBAHHOTO
BBITTYCKA HOBOM MITM MOJIEPHU3UPOBAHHON MPOAYKIIMH C YHUKATBHBIMU XapaKTEPUCTUKAM:
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a) KOMMYTAHTHOE;

0) BUOJICHTHOC;

B) NMATUEHTHOE;

T') KCIUIEPEHTHOE.

7 Kak Ha3pIBaeTCs CTpaTermyeckoe MOBEJICHHE KOMIIAHWHW, O3HAYarollee BBIXOJA Ha
PBIHOK C HOBBIM (paJuKaIbHO HHHOBAIMOHHBIM) TIPOTYKTOM M 3aXBaTOM YacCTH PHIHKA!

a) KOMMYTAHTHOE;

0) BUOJICHTHOE;

B) IATHEHTHOE;

I') 9KCILJIEPEHTHOE.

8 Kak Ha3bpIBaeTCS CTpaTerMuecKkoe TMOBEJACHHWE KOMIIAHHWH, COCTOSIIEEe B
MIPHUCTIOCOOJICHUHN K YCIOBHSAM CIPOCa MECTHOTO PHIHKA, OCBOSHHH HOBBIX BUJIOB YCIYT ITOCIIE
MOSIBJICHUS] HOBBIX TPOJYKTOB W HOBBIX TEXHOJIOTHH, IMUTAIIMM HOBUHOK ¥ TPOJIBMYKCHUH MX
K CaMBIM IIIUPOKHUM CIIOSIM TTOTpeOuTENeit:

a) KOMMYTAHTHOE;

0) BUOJICHTHOE;

B) IaTHEHTHOE;

T') 9KCIIJIEPEHTHOE.

9 Kak Ha3pIBaeTCs PHCK, CBS3aHHBIA C U3MEHEHUSIMU, BHI3BAHHBIMU OOIIEPHIHOYHBIMH
KOJICOaHHUSIMH, W HE 3aBUCSIIUI OT KOHKPETHOTO MPEIPUSITHS:

a) YUCTHIN;

0) CUCTEeMHBIH;

B) HECUCTEMHBIN;

T') CIIEKYJISATUBHBIH.
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