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PaGouas nporpaMma cOCTaB/ICHA Ha OCHOBE ®rOC BO no HanpasieHHio TOATOTOBKH (cne-
mansrocTH) 38.03.01 DKOHOMHKA, YTBEPKICHHOIO NPHKAIOM MOuH P® or 12.11.2015 1.
Ne 1327.
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Pabouas nporpaMma ono0pesa METOIHYECKOH KOMMCCHEH HHCTHTYTA IKOHOMHKH H
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1 I_[e.]m OCBOCHHUSA TUCHUIIJIMHBI

Henstmu ocBoenus nucuuiuiabl 51.B.J1B.10.02 Onenka u aHanu3 pUCKOB SBJISIOTCS:
YCBOCHHE TEOPETHUECKMX M  METOAMYECKHX TOJOKCHUH  YNpaBJICHHUS  PHCKAMH,
dbopmupoBaHrne W pa3BUTHE  OOMICKYJIBTYpHBIX,  OOWIENPOPECCHOHATBHBIX U
npo(ecCHOHATBHBIX KOMIIETEHIMN 10 BUJaM MPO(ECCHOHANBHOMN AEATEIBHOCTH B O0JIACTH
OSKOHOMHUKH, OXBATBHIBAIOUICH MPOIECCHl WACHTH(PHKAINU, OICHKH W  YIpPaBJICHUS
(MHAHCOBBIMH, MPOU3BOJICTBEHHBIMH, JIOTUCTHYECKHIMH, MAPKETHHIOBBIMH, TEXHUYECKHUMU
pUCKaMH B TPOMBIIIJICHHOCTH, OaHKaX, KOMMEpIUH, CTPAaxXxOBBIX M WHBECTUIIMOHHBIX
KOMIAHUAX, B (enepalbHbIX, MYHUIUIAIBHBIX M 00pa30BaTEIbHBIX YUPESKACHUAX, B
WH(POPMAIMOHHOM, TMPOEKTHO-IKOHOMHYECKOW M HAayYHO-HCCIIEOBATEILCKON cdepax s
obecrieyeHns YQHEKTUBHOTO U YCTOHYMBOTO (DYHKIIMOHHUPOBAHUS OPTaHU3ALNH, TIOBBIIICHUS
UX KOHKYPEHTOCIIOCOOHOCTH U KPEIUTOCIOCOOHOCTH.

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

Jucnunnuaa b1.B.JIB.10.02 Ouenka m aHanu3 pucKOB BXOJWUT B BapUATUBHYIO 4acTh
6moka 1 oOpa3oBaTeabHON MPOTPAMMBI U SIBISIETCS AUCUUIUIMHON 1o BbIOOpPY. [lo HayuHOMY
COJICPKAHUIO U METOJOJOTHYECKUM IIEJIsIM JUCIUIUIMHA TECHO CBsI3aHA C JUCHUITHHAMHU
0azoBoii wactm Omoka 1 oOpasoBarenbHOW mporpammbel: b1.5.02 ®umocodwus; B1.5.11
OxoHomuueckas teopus, b1.b.12 Cratuctuka, 51.5.13 MeTopl NIpUHATHS yIpPaBIEHUYECKUX
pemenuit, b1.6.17 Kopnoparususie ¢unancel, b1.5.21 DxoHOMUYeCcKuii aHaIN3, a TaKXKe C
JTUCITUTIIMHAMU BapuaTtuBHOW vactm Omoka 1: B1.B.02 Ilpoektnas nestenpHOCTH, b1.B.07
[IpeanpuanmaTensckas cpeaa W npeanpuHuMarenbckue pucku, b1.B.09 dwunancoBoe
MJIaHupoBaHue W mporHo3upoBanue); b1.B.10 Dxonomuyeckas Oe30macHOCTh, OW3HEca,
b1.B./IB.03.01 NuBecTuimu (IUCHUILIMHA TTO BEIOODY).

Baxnoe 3nHauenue nzydenue aucumiuinabl b1.B.JIB.10.02 OueHka u aHain3 pUCKOB
uMeeT s y4eOHO, MPOU3BOJICTBEHHOW MpakTUK. TeopeTHueckue, METOJOJOTMYECKHE U
MPAaKTUYECKHUE MOJokKeHUs], uzydaemble no gucuumuinHe b1.B.J[B.10.02 Onenka u anamus
PUCKOB, BXOJIAT B cocraB [Iporpammbl TroCyAapCTBEHHOM HMTOrOBOM aTTecTaluu
(rocynapcTBEHHBIM  9K3aMeH, 3allluTa  BBIMYCKHON  KBaJlM(pUKAIUOHHOW  pPabOTHI)
oOyvarormuxcs 1mo HampasyieHuto 38.03.01 DxoHoMuka (Mpodmib « IKOHOMHUKA TIPEATNPUITHHA
Y OpraHu3aluin).

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

B pesynbrate ocBoenuss nucuumumHbl B1.B.JIB.10.02 Ouenka M aHaiu3 pHUCKOB
oOyuaronuiics 10KeH 001a1aTh CIEIYIOIMUMUA KOMIETEHIIUSIMHU:

CrpyKkTypHBII
JJIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIIETEHIINH

IIK-1 — cnocodHoCTH COOpATH U MPOAHAJU3UPOBATH UCXOAHbIE JaHHbIE, HEO0X0AUMbIE
AJISl pacyeTa IKOHOMUYECKHX H COIHAIBHO-IKOHOMHYECKHUX 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 U MCTOAWUKHU c60pa, CHUCTEMATHU3allMi MW aHalln3a
HCXOAHBIX JAaHHBIX, HCO6XOI[I/IMBIX IJIL pacd€Ta OSKOHOMHUYCCKHUX U
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CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Tnanupyemblie pe3ynbTaThl 00yICHHS

COLMAIbHO-DKOHOMUYECKHX IT0KA3aTeNeH, XapaKTEPU3YIOLIUX ACATEIbHOCTh
XO3SMCTBYIONTNX CYObEKTOB;

YmMmetrs

— OCYHICCTBJISITh TOUCK HWHGOpPMAIMU, HEOOXOAUMOUN I pacyera
SKOHOMUYECKHUX u COIMATTbHO-3KOHOMHUYECKUX 1oKa3areyeu,
XapaKTEePU3YIOIIKMX JCITCIbHOCTD XO3SHUCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBIISITH COOp, CHUCTEMATH3AIMIO W aHAIW3 HCXOIHBIX ITaHHBIX,
HEOOXOAUMBIX I pacueTra SKOHOMHUYECKHX M COIMATbHO-3KOHOMHYECKHX
roKasarerei, XapaKTepU3yIIuX  JCSITEIbHOCTh X03SMCTBYIOIIUX
CyOBEKTOB, B TOM YHCJIE C MCIOJIb30BAHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJCTB;

Bnazets

— HaBbIKaMHM TOHCKAa HH(OpManuM, HeoOXOOuMOW JuUIsi  pacyera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHYECKUX noKaszaresnei,
XapaKTEePU3YIOIIMX AEATEIbHOCTD XO3SICTBYIOIUX CYOBEKTOB;

— HaBbIKaMH cOoOpa, CUCTeMaTH3alMl M aHajlu3a MCXOJIHBIX JaHHBIX,
HEOOXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX U COLMAbHO-3KOHOMHYECKHUX
nokaszaTenei, XapakTepU3yIOIUX  JAEATEIbHOCTh  XO3AWCTBYIOIIHUX
CyOBEKTOB, B TOM YHCJI€ C HMCIOJb30BAaHHEM COBPEMEHHBIX MPOrpaMMHbBIX
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 IOHATHA, CBA3aHHBIC CO CTaHIAPTHBIMUA
TECOPETUIYCCKUMH U DKOHOMETPUYCCKUMHA MOJCISIMHU,

— OCHOBHBIC OIpPCACIICHUA W IIOHATHA, CBA3AaHHBIC C OIIMCAHHUEM
OKOHOMHUYCCKUX ITPOLECCOB U ﬂBHeHHfI;

3uars — OCHOBHBIE METOJbl HCCIICJOBaHHUM, HUCHOJb3YEMbIX MNPHU MOCTPOCHUU
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 CoJIep KaTeIbHON MHTEePIIPETAlUU OTyYEeHHBIX PE3Y/IbTaTOB;

— pacno3HaBath 3(P¢eKTUBHOE pemeHne OT HedhOEKTUBHOIO B XOJe
aHaJlu3a pe3ylbTaTOB TOCTPOEHUS CTAaHAAPTHBIX TEOPETHUECKUX U
SKOHOMETPUYECKHUX MOJICNICH;

YmMmers — TIIPUMCHATH IIOJYyYCHHBIE B XO0JC MOCTPOCHUA Mojaenell 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

peIMETHOM 00IacTH 3HAHMS;

— TMpPaKTUYECKUMHU HAaBBIKAMHU  HCIIOJNB30BAHMS  DIEMEHTOB  aHallKM3a

SKOHOMHMYECKHUX TPOILIECCOB U SBJICHUUW Ha APYrUX AUCHUIIIMHAX, Ha
Brnanets 3aHSTHUSIX B ayJUTOPUU U HA TIPAKTHKE;

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




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Tnanupyemblie pe3ynbTaThl 00yICHHS

— HaBbIKAMM M METOJMKAMM O00O0OIIEHHS pE3yJbTaTOB IOCTPOEHUS
CTaH/IapPTHBIX TEOPETUUYECKUX u HKOHOMETPUYECKUX MOJIENH,
9KCIIEPUMEHTAJILHOM J1eATEIbHOCTH;

— crnocobaMy OLEHUBAHUS 3HAYMMOCTU U HPAKTHUYECKON MPUTOJAHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

— BO3MOJKHOCTBHIO  MEXIUCLMIUIMHAPHOTO IMPUMEHEHUS  PE3Yy/IbTaTOB
IIOCTPOEHHUS CTAHJAPTHBIX TEOPETUUECKUX U SKOHOMETPUUECKUX MOJIENEN;
— OCHOBHBIMH  METOJAaMU  HCCJIEIOBaHMs B  oOJacTu  aHaIM3a
SKOHOMMYECKHUX IMPOLIECCOB U SIBJIGHUH, NPAKTUUECKUMU YMEHUSIMU H
HaBbIKaMHU UX UCII0JIb30BaHMUS;

— Tpo(eCCHOHAIBHBIM S3BIKOM MPEIMETHOM 00IaCTH 3HAHNS,

— cnoco0aMy COBEpIIEHCTBOBAHUS MPO(ECCUOHATBHBIX 3HAHUM U yMEHUU
MyTE€M HCIIOJIb30BaHUS BO3MOXKHOCTEN NH(POPMAILIMIOHHOM Cpebl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

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

- KOHTaKTHas paboTa — 93,75 aka. 4acos:
- aynutopHas — 90 (241) akan. 4acos;

- BHeayquTopHas — 3,75 akaj. 4acoB

- camocrosiTesbHas pabota — 50,55 akan. wacos;

- IOArOTOBKA K 3a4€Ty,

- IOITOTOBKA K dK3aMeHy — 35,7 Jac.
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1 Paznesn: MeToabl HaeHTU(PUKALTMHA U
OlleHKH IKOHOMHYECKHX PUCKOB
1 Tema: Puck xak BceoOliee sIBJIEHHUE, 7 6 6/21 4 CamocrosrensHoe uzyuenue |CobecemoBaHue, [IK-13
KOMILJIEKC HayK IO UCCIIEIOBAHUIO PUCKA. y4eOHOW U Hay4YHOH TectupoBaHue, nposepka  |[1K-4 3
[IpenMeT u 0OBEKT, LIETH U 3a/1a4H auTepaTypsl. BeimonHenue WHAUBUAYAIbHBIX 3a/JaHUI
mucuumnHel. ConepxaHue AHAIUTUYECKUX 3aJaHuil (110
UICHTU(PUKAIINH U OIICHKU PUCKOB B BBIOpAHHOM TEMaTHKE)
HKOHOMHKE
2 Tema: Omnpenenenue u kiaaccupukauu | 7 | 6 18/61 7 CamocrosrensHoe usydenne |CobecenoBanue, I1IK-1 3yB
HKOHOMHYECKUX pUCKOB. Cucrema yueOHOM U HAyIHOH TecTupoBaHue, npoBepka  ([1K-4 3y
METO/IOB UX HUCCIIEIOBAHUS U aHAIH3a. auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 33JJaHU,
ANTOPUTMBI OLIEHKU PUCKOB pacueTHO-aHATUTHYECKUX 3aluTa KOHTPOJIBHOM
3a/laHui, KOHTpoJIbHas paboTa |paboTsl Ne 1
No 1
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3 Tema: OnieHKa 1 aHATTN3 PUCKa B 7] 6 12/61 6 CamocrostensHoe m3ydenue |CobecemoBanue, [TK-1 3yB
COBPEMEHHBIX OPTraHU3AIHSX. y4eOHOW U HaydHOU TecTupoBaHue, npoepka  ([1K-4 3y
MoenmupoBaHue prcKa, YKCIIEPTHEIE auTeparypsl. BeimonHenune WH/IMBUYJTbHBIX 3a/IaHUH
METO/TbI OLIEHKH pUCKa. MeTo bl Teoprun pacueTHO-aHATTUTUIECKUX
BEPOSITHOCTEN U MaTeMaTUyecKas 3aJjaHu
CTaTHCTHKA
Hroro 3a 7 cemectp 7 | 18 36/14M4| 17 3auver
2 Pa3znen: Ouenka, aHAJIN3 U
ONTUMM3ALMSA PUCKOB IKOHOMUYECKUX
cucTeM
4 Tema: PuckoBas cutyanus B 8 | 3 1021 11  |CamoctosarenbHoe uzydenne |CobecenoBaHue, ITK-1 3yB
OpraHu3aiuu, kapra puckoB. OLieHKa U y4eOHOW U Hay4YHOH TectupoBaHue, nposepka  [1K-4 3yB
aHaJIM3 PUCKOB Ha OCHOBE METO0B auTepaTypsl. BeimonHenue WHAUBUAYAJIbHBIX 3aJJaHUI
CpaBHEHHSI, KIIACTEPHOTO aHaln3a pacueTHO-aHATUTUYECKUX
3aJaHUuN
5 Tema: O1ieHKa ¥ aHAJIU3 PUCKaA HA 8 3 8/41 11 CamocrosrensHoe uzyuenue |CobecenoBanue, [1IK-1 3yB
OCHOBE METOJIOB TEOPUHU UTP, yueOHOM U HAyIHOM TecTUpoBaHue, nposepka  ([1K-4 3yB
YYBCTBUTEIBHOCTH, aHAJIN3a CLICHAPHEB, auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 33JaHUH,
JiepeBa pelieHui, aHaJloTui pacyeTHO-aHATUTUYECKUX 3al1UTa KOHTPOJIbHOM
3aJJaHUi, KOHTPOJIbHAs paboTta |paboTsr Ne 2
Ne 2
6 Tema Cucrema OLIEHKH, aHAJIN3A U 8 | 3 9/411 | 11,55 |CamocrosrensHoe usyduenue |CobecenoBanue, I1IK-1 3yB
ONTUMU3AIMH PUCKOB HA OCHOBE METOJIOB y4eOHOH M Hay4HOU tecTupoBanue, npoepka  |I1K-4 3yB
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CTpaxOBaHHs, PE3CPBUPOBAHHUS, aUTEepaTypsl. BemomHeHwe WHANBUIYATBHBIX 3aJJaHUI
XEJDKUPOBAHUS pacueTHO-aHATTUTHIECKUX
3aJaHuN
Hroro 3a 8 cemecTp 8 9 27/10M| 33,55 JK3aMeH
HToro nmo iucuumnjinue 78| 27 63 50,55 3ayer
IK3aMeH




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

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

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

Jlig ycBOEHHsI HaBBIKOB OOpaOOTKU aHAIUTUYECKOM, TEOPETUUECKOH U METOAUYECKO U
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  MpPEIycMOTpeHa pabota ¢  OmokamMu  OoQUIIHATBEHON
CTaTUCTUYECKOM HH(popMalyu, cBojaMu HHGOpMauu B HH(OPMALIMOHHBIX MTOpTaax.

Jly1s ycBO€HMs HaBbIKa BJIAJICHUS] COBPEMEHHBIMU METOJAMU U METOJI0JIOTUEN OIICHKU U
aHaJIM3a TEHJACHLUUH 3KOHOMHYECKOTO pPa3BUTHS, MPOIECCOB U SBJIIEHUN Ha MaKpOypOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCHOJIB3YETCSI IPUEM «MO3TOBOTO IITYpMay, HHAWBHIYaJIbHOTO
u oOpatHoro. [lns  yaydmieHWs  yCBOEHHUS  OOydJalOmMUMHCS  Hawbojee  TPYTHO
BOCIIPUHUMAEMBbIX pa3feNioB AUCHMIUIMHBI MPEIyCMOTPEHbl 3aHATUS, IPOBOJAUMBIE B
MHTEPAKTUBHBIX (pOpMax.

Jlis  oBiajgeHHsT HaBbIKAMU  CaMOCTOSATEIbHON paboOThl, CaMOOpraHM3allMk |
OpraHM3allMi  BBIIOJHEHUS TBOPUECKUX 3aJaHUN  TMPEJyCMOTpeHa MOATrOTOBKa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM PE3yJbTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHHUIO, BBINOJHEHUE [IOMAIIHUX 3alaHuil C¢ UX MOCIEeAYIOIIUM IpPEICTaBICHHEM
JIOKJIaJIOB, HalKcaHueM pedepaToB, MpeACTaBICHHEM KOHTPOJBHBIX M KypCOBOM paboT Ha
00pa3oBaTeIbHOM MOpPTAJIE.

6 YueOHO-MeTOAMUYECKOe OOecriedeHrne CaMOCTOSITeIbHOI padoThI CTY/IEeHTOB

[To quciummuue b1.B.JIB.10.02 Onenka u aHainu3 puckoB NMPEayCMOTPEHA ayAUTOPHAs
Y BHEayJUTOpHAsi caMOCTOsITelIbHAsl paboTa 00ydaromuxcsl.

CamocTtosarenbHas paboTa CTYACHTOB MpeArnoaraeT MOAroTOBKY K 3aHITHIM, PelIeHUe
TUIOBBIX 33/1a4 HA MPAKTUYECKUX 3aHATHUSAX, HANMUCcaHHe pedepaToB MO MPEICTABICHHBIM B
pabodeil mporpaMMe AMCHUILIMHBI TE€MaM, BBITIOJTHEHHE KOHTPOJbHBIX paboT Ne 1 u 2 (mo
BapHUaHTaM).

1 Tema Puck kak BCGO6H_[CC SABJICHHUEC, KOMIIJICKC HAYK IIO HCCIICAOBAHUIO PpHUCKA.
Hpez[MeT n O6’LCKT, OciIn 1 3aJa4r JUCHUITIIMHBI. CO,I[Cp)KaHI/Ie I/I,Z[eHTI/I(I)I/IKaI_H/II/I 1 OIICHKHU
PUCKOB B 5dKOHOMHUKE

Bonpocwl ona oocyyicoenun (na npaKkmuyeckux 3aHAmusax).

1 OcHOBHBIE HAYYHO-TEOPETHUECKUE MPEIMOCHITIKN UCCIEIOBAHUS PHCKOB.

3 Puck u puckoBasi CUTyalus Kak aTpuOyT COBPEMEHHOM SKOHOMUKH.

4 Kateropuzaius puckoB. HemoBTOpsieMOCTh U MOJIe PUCKOB.

5 Puck u Hamuume cyObeKTa, MPUHATHE pelIeHUs. PUCK U pelieHHs, ¢ MOMOIIBI0
KOTOPBIX CBsI3bIBaeTCS BpeMs. Puck u moBeneHnue cyobekra. [lotepu u ymep6. Puck u mepbl
pucCKa.

6 OcHOBHBIE dTaNbl HAKOTUICHUS 3HAHUW U Pa3BUTHS HayKu O pucke. nentudukanus u
OIICHKA PUCKa KaK AJIEMEHT MPUHSATHSI PEIICHUN B 3KOHOMUKE..
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Tecmoevie 3a0anus.

1 Yxaxxute Haubosee CTpOroe MpeICTaBICHUE O PUCKE KaK SIBICHUH !

a) cuUTyanus, OOBEKTHBHO COJIEp)KaIllas BBICOKYIO BEPOSTHOCTb HEBO3MOKHOCTH
JTOCTHOKCHHS 1IEJTH;

0) Hamuume (PAKTOPOB, TPU KOTOPHIX PE3yabTaThl JCHCTBUH HE SBISIOTCS
JICTePMUHUPOBAHHBIMH, & CTCIICHb BO3MOXKHOTO BIIMSIHHSI ITHX ()aKTOPOB Ha PE3yIbTaThI
HEU3BECTHA;

B) cielICTBUE AeWcTBUs (0e34elCTBUSA), B pE3y/lbTaTe Yero CYIIECTBYET peallbHas
BO3MO>KHOCTb TIOJIYUCHHS HEOTPEICIICHHBIX PE3YJIbTATOB;

T) KaTeropusi, OTpaXarolas BO3MOXXHOCTb JIOCTHIKEHHS WM  TMPEBBIIICHUS
(HEAOCTIKEHHUSI, HEMOJHOTO  JIOCTMKEHHWs) TIOCTaBJICHHBIX I B YCJIOBHUAX
HEONPEIEIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto mOHMMAETCsI TIOJT aHAJTU30M PHCKa!

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

0) cuCTeMaTHYECKO€E MCCIIEJOBAHNE CTEIIEHH PUCKAa KOHKPETHBIX 00BEKTOB, IPOIIECCOB,
SIBJICHUH, IPOEKTOB;

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

') HET IPaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs moj uACHTUUKAIMEH prcKa:

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

0) cucreMaTnyeckoe HaydHOE MCCIIeI0BaHUE CTENEHU PHCKAa, KOTOPOMY IMOABEPIKEHBI
KOHKpETHBIE O0OBEKThI, BUJIBI JCSITEILHOCTH U IPOEKTHI;

B) BepHBI 00a OTBETA.

4 Yxaxxute BO3MO>KHBIE MOCJIECTBUS PeaTn3allui pUCKa:

a) OTpULIaTEIbHbIC,

0) MOJIOKUTEIILHEIE,

B) KaK MOJIOKUTENIbHBIC, TAaK U OTPUIATEIIbHBIE;

T') HET IPaBUILHOTO OTBETA.

5 Kak Ha3bpIBatoTCSl pUCKH, TPAKTHUUECKU BCET/1a HECYIIHE MMOTEPHU

a) KPUTHYECKHUEC;

0) CIieKyIATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) THIIOTETHYECKHUE;

€) HEeT IPaBUIILHOTO OTBETA.

6 Kak Ha3pIBalOTCS PUCKH, KOTOPHIE MOTYT HECTH KaK MOTEPU, TaK U JOMOIHUTEIbHbIE
JOXOMbI:

a) YHCTEHIE,

0) KpUTHYECKUE,;

B) CIIEKYJISITUBHBIE;

T') OrPaHUYEHHBIE,

1) 1OMyCTUMBIE;

€) HEeT MPaBUJIBHOTO OTBETA.

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

0) BHEIIHUE,;

B) BHYTPEHHHUE;

I') IOIyCTUMBIE;

1) OrpaHUYCHHBIEC.

8 Kak HazbpIBalOTCS PUCKH, B PE3yJbTaTe peau3alliil KOTOPBIX MPEIIPUATHIO TPO3UT
MOTEPS BBIPYUKU (ITOTEPU IMPEBBIIAIOT 0KUIAEMYIO PUObLIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTacTpo(uIecKue;

I') BEpHBI BCE OTBETHI.

2 Tema Omnpenenenrie U KiaacCU(UKAIIUU SKOHOMHUYECKHX pUCKOB. CHucTeMa METOJIOB
WX UCCIICIOBAHUS U aHAJIM3a. AJITOPUTMBI OIICHKH PUCKOB

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

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

JMCTIEpCUs  eKeroaHod Tpubblmu  cocTaBnser S. = 20%. Ilpeamonaraercs, 49TO
pacnpe/iefieHue €KeroJHON NpuObUIM MOAYMHSAETCS 3aKOHY HOPMAIbHOIO pacHpeesieHus
ciny4aiiHOM BennuuHbl. CpaBHUTh PUCKH HWHBECTULHMOHHBIX IpoekToB Ne 1 wm 2 mpwm
JOBEPUTENBHOU BeposTHOCTH P = 99%.

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

3aTpaueHo B cpeaneM X1 = 30 cekynn (BbiGopouHas mucrepeus ¢ = 1 cekynsa). ITo Bropoii
TEXHOJIOTMU IJIsl MPOU3BOJACTBA KaKIOTo M3 N, = 16 u3menuil ObUIO 3aTpayeHO B CPEIHEM

X, = 28 cekynn (BbIOOpouHas aucmepcus S. = 2 ceKyHmbl). OLeHHTh puck Oonee

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

Bonpocwl ona oocysymcoenun (ha npakmuueckux 3aHamusax).

1 CymHOCTh pHCKa Kak SIBJICHUS U KBAIUMETPHUUECKUE XapaKTEePUCTUKU PUCKA.

2 Puck kak ciy4aiiHOe M 3aKOHOMEpHOE sBlieHue. HeompeneneHHOCTh KaKk MCTOYHHUK
pHCKa.

3 Konuenuuu pucka Kak UCTOYHUK (POPMHUPOBAHHS METOAOB €r0 HUACHTH(PHUKAIUN U
OIICHKH.

4 BapuaHTbhl 5KOHOMHYECKHX PEIICHHH, 0OpPEMEHEHHBIX PUCKOM, U X alIbTEPHATHUBBL

5 KauecTBeHHBII W KOJMYECTBEHHBIM aHanu3 pucka. Habop mokazatened ais
KOJINYECTBEHHOM OLICHKU PHUCKA.

Tecmoevie 3a0anus.

1 B 4eM CymHOCTb COLMAIBHO-3KOHOMHUYECKOH (DyHKIIMU pUCKa!

a) B Ipoliecce PHIHOYHON JAEATENIbHOCTH PUCK U KOHKYPEHIIMS MO3BOJISIOT BBIIEIUTH
coLlMaNbHbIe TPYyNIbl 3PPEKTUBHBIX aKTOPOB B OOILIECTBEHHBIX KJaccax, a B 3KOHOMHKE -
OTPAC/IH JESITENBHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanu3anus pucka MOXKeT 00eCeUUTh JIOTIOJHUTENbHYIO [0 CPAaBHEHHIO C IJIAHOBOM
npUOBLIb B ciIydae 0J1aronpusSTHOTO UCXOAA;

B) BepHBI 00a OTBETA;

2 B yeM cymHOCTh KOMIIEHCUPYIOIIEH (YHKIIUN PUCKA!
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a) B MPOIIECCe PHIHOYHOW AEATEIHPHOCTH PUCK U KOHKYPEHIIHS IMO3BOJISIOT BBIICIUTH
CONMANILHBIC TPYMIBl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIACCaX, 2 B SKOHOMHKE -
OTPACIH JIESITEILHOCTH, B KOTOPBIX PUCK MIPUEMIIEM

0) peanuzanus pHUCKAa MOXET OOECIEYHUTh JOTOJIHHUTEIbHBIC JOXOJbl B CiIydae
OJIArONMPUSATHOTO UCXO/A;

3 B yem coctouT 3amuTHas PyHKIUS pUcKa:

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

0) B TOM, 4TO IOpUIMYECKHE M (PU3NYECKUE JULA BBIHYKJEHbl UCKaTh CpEeICTBa U
(OpMBI 3aIIUTHI OT HEXKENATEIBHON peai3aliy PUckKa,

B) 00a OTBETA BEPHBI;

4 B yeM nposBIIsSETCS CTUMYJIHpYoMas QyHKIUsS pUCKa:

a) peanu3alus peuieHud ¢ HEUCCIICIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MIPUBOJIUTH K PEATU3aIMU OOBEKTOB MU ONEPAIHid, KOTOPBIE OTHOCSTCS K aBaHTIOPHBIM;

0) B WCCIICJJOBAaHNH HCTOYHUKOB PHCKA TPH MPOCKTHPOBAHWH OTECPAIU M CHUCTEM,
KOHCTPYHUPOBAaHUH CIIEIUAIBHBIX YCTPOMCTB, omnepanuii, GopM CHEIOK, UCKIFOYAONINX WIIH
CHIDKAIOIIMX BO3MOKHBIC TIOCIIE/ICTBHSI PHCKA KaK OTPUIATEIIHLHOTO OTKIOHEHHS,

B) BEpHBI 00a OTBETA.

5 Uem u3MepsieTcs BeMurHa (CTENEHb) pUCKa:

a) CpEeTHUM 0>KHIa€MbIM 3HAUCHHUEM;

0) U3MEHYHUBOCTHIO BO3MOYKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 UTto moHMMaeTcs IMOJ CUCTEMATU3ALMEN MHOMXECTBA PUCKOB Ha OCHOBAaHUM KaKHX-
00 MPU3HAKOB U KPUTEPHUEB, MO3BOJSIOUIUX O0ObEIUHUTH MOJIMHOXKECTBA PUCKOB B OoJiee
oO1ue MOHATHS:

a) NACHTHU(UKAIIIS PUCKOB;

0) ynpaBieHHE PUCKAMU;

B) aHAJIN3 PUCKOB;

I') KJaccupUKaIus puCKoB;

7 Yxaxkute 00U UCTOYHUK PHUCKOB:

a) HEOIPEICIICHHOCTD;

0) pHUCKOBasi CUTYaIsI,;

B) (hakTOpBI pHCKa;

I') aMOMBAJICHTHBINA XapaKTep PHUCKOB;

8 YkaxxuTe OCHOBHBIE TPYIIIIBI MOJX0A0B K OIPEEIICHUIO0 PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHATUS PELICHU;

0) pHCK KakK COOBITHC;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapametp (pe3ylbTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBJICHHUS I€ATEIbHOCTH;

€) SKIIEKTUYECKUI MOIXO0];

) BEpHBI BCE OTBETHI.

Konmponvnas paboma Ne 1.

OrneHka ypoBHS KauTaIM3allud KOMIIAHUH U BBISBJICHUH (DAKTOPOB pHCKA.

Ha ocHoBe wuCHOIB30BaHUS COBPEMEHHBIX METOJOB (UHAHCOBOTO M (PAKTOPHOTO
aHallu3a BBISBUTH KIIIOUEBBIE (DAKTOPHI CTPATETHYECKOTO M TAaKTUYECKOTO PHUCKA U OLIEHUTHh
YpOBEHb KAMHUTATU3AIUU MPOMBINIJICHHOH KOMIAHUM TIO TOKa3aTello TeMIla pocTa
cOOCTBEHHOTO KamuTala KOMIaHUH ( :

cobcme "

qcoﬁcme = P06 ’ Omn ’ ann : dpeune (1)
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qcoﬁcms -

Kan =
K

K

cobcmes

_ Hp uucm

S

pean

pean

obwy

06wy

cobcme

_ preun@

peuns

prucm

Hp peune

)

(3)

(4)

(5)

(6)

rie P, - peHrabenbHOCTH OOOpoTta; O, - oOopauMBaeMocCTh Kanurtama; M, -

MYJIBTHILIMKATOp KamuTana; d

peune

- JIOJi1 OTYUCJIEHMH YHCTOM NpUOBLIM Ha pa3BUTHE

npoussoxctsa; IIp,,,, - PEMHBECTHPOBAHHAS (KalMTAJIM3UPOBAHHAS) NPUOBLIL KOMIIAHWH,

pyo.; K

cobcme

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

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

pean

(coOCTBEHHOTO U 3a€MHOTO), pYO.

Hcxonnas uapoOpManus i pacdyeToB MpeACTaBiIeHa B Tabiauie 1 m xapakTepu3yroT
COCTOSIHME aKTHBOB W TTACCHBOB KOMITAHHMH IO COCTOsHHMIO Ha koHer 2015 u 2016 rr. (mo
JTAHHBIM OYXTaJITEPCKON OTUETHOCTH KOMIIAHUN).

Tabnuna 1 — McxomHbie JaHHBIE VTS OLIEHKH (PMHAHCOBOT'O COCTOSTHYSI TPOMBIIIIICHHOW KOMITAHUHU TIO
cocrostHuio Ha KoHer 2015 u 2016 rr., MuH. pyo0.

HaunmenoBanue
ToKasaTeNei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBBI
1. HemarepuasabpHble aKTHUBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. HeszaBepieHHOE CTPOUTETHCTBO 221 176 103 83
4. JloxonHBIE BIOXKEHHUS B MaTepUaIbHbIE 398 542 102 146
LIECHHOCTH
5. Jlonarocpounbie (PHHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIEC AKTHBHI 49 80 34 72
Wroro no pazpeny | 33668 41320 38836 41464
B T.4. HEXOZOBBIE MAaTEPUAIIbHBIEC IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. amacsr: 21773 23078 23078 26006
- CBIPbE, MaTEPHAIIBI U JIp.
- 3aTpaThl B HE3aBEPILICHHOM 19383 20046 19023 21516
TPOM3BOJICTBE 314 368 892 917
- TOTOBas NPOAYKIHS ¥ TOBAPHI LIS 2009 2618 3100 3499
Tpoaaxu 15 12 32 34
- TOBaphl OTTPYKCHHBIC 26 28 27 33
- pacxonsl OyayIIuX MeproIoB 6 6 4 7
- TpOYHe 3amacel
2. HJIC no npnobpeTeHHBIM [IEHHOCTSM 3179 3259 3620 3872
3. Jlebutopckast 3aJOIKEHHOCTD (TUIATEXH
Gomnee yeM uepe3 12 mecsIeB mocie OTYETHON 1055 843 522 501

JIATHI)
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B T.4. IOKYNATEIN U 3aKa34UKH - - - -
4. lebuTopckas 3a/I0JDKEHHOCTh (rmflTech/I B 16377 18400 12484 14501
TeueHne 12 mecsIeB nociie OTYETHOMN JIaThl)
B T.Y. IOKYNATEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BbIJIaHHBIE 883 946 760 502
6. [Ipoune nedGuTOpsHI 1063 1256 1022 1053
7. KpaTkocpouyHbIe (PHHAHCOBBIC BIIOKCHUS 4082 3892 1855 1925
8. JleHexHbIE CpeICTBA 166 150 364 387
9. Ilpoune 0OOPOTHBIE aKTHBEI - - - -
Wroro no pazneny Il 48578 51824 43705 48747
Wroro akTuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbBI
1. YcraBHbIl KarmuTan 21750 21750 25550 25550
2. 106aBOYHBIN KaIUTa 983 1050 1222 1309
3. Pe3epBHbIl KanuTan 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIL 2866 7025 6975 10336
HWroro no pazaeny Il 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBA3ATEJIBCTBA
1. 3aiiMbI U KpEIUTHI 14255 16810 10093 11092
2. IIpoune noarocpoyHebie 00s3aTEIHCTBA 303 450 352 288
WUroro no pazzpeny 1V 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJIBCTBA
1. 3aiiMbI U KpEIUTHI 21734 25629 18840 21045
2. KpenuTtopckast 3a1010KEHHOCTb: 12937 12740 11187 12528
- TIOCTaBIIMKH 1 IIOAPAXIUKH 11711 11375 10286 11509
- 3aJOJDKEHHOCTBH IIepes NEPCOHAIIOM 389 376 333 377
- 3aJOJKEHHOCTBH IIepes
rocyJapCcTBEHHBIMH BHEOIOPKETHBIMU
dongamu 109 102 93 105
- 3aJOJDKEHHOCTB I10 HAJIoraMm U coopam 728 887 475 537
3. ABaHCHI IOTy4YCHHBIE 772 990 780 593
4. TIpoune KpeauTopsl
5. 3a10I>KEHHOCTD MEpe]l yIpEeJUTEIIIMH 10
BBITUIATE OXOIOB B B B B
6. Jloxonpl Oyayiux nepruoaoB 812 866 843 717
7. Pe3epBbl NPEACTOSIINX PACX0J0B - - - -
8. IIpoune kpaTKOCpOUHbIe 0053aTENbCTBA - - - -
HWroro no pazgeny V 36255 40225 31650 34883
Hroro naccusos 82246 93144 82541 90211
Beipyuka oT peanuzanyy npogyKIuu 41178 45633 40989 44878
Uwcrast nprOBLIH> KOMIAHUT 6835 9822 9118 8327
Benmnmuunaa penHBECTHPYEMON YHCTON IPHUOBLTH 3465 3922 3198 3477

HpoaHaJ'II/ISI/IpOBaTL MOJIYYCHHBIC PE3YyJIbTaThbl, CACIATb HeO6XOI[I/IMBIe BBIBOAbI 00
YPOBHC KallUTAJIMU3allU KOMIIAHHWH, TEMIIaX POCTa COOCTBEHHOr0 KamuTaja KOMITIaHHH,
KIIIOYCBBIX (I)aKTOan pHUcCKa. BrisiButh N3MCHCHUA B (I)I/IHaHCOBOM COCTOSAHHUH
HpOMLII.HJ'ICHHOﬁ KOMITaHUH, TPOU30MICAIITNEC B TCUCHUC KAJICHAApPHOTO 2015 roaa.

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

3 Tema OI_ICHKa U aHallu3 pUCKa B COBPCMCHHBLIX OpraHU3alusx. MOIICJ'II/IPOBaHI/IC
pUCKa, OSKCICPTHBIC MCETOAbI OLCHKN PpHCKA. Mertoasl TCOpHUHU Bepo}ITHOCTCﬁ )51

MaTreéMaTu4deCKasa CTaTuCTHUKA

3aoaua Ne 1.
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@dupma MPOBOAUT aHAIN3 OTKPBHITUS HOBOTO MaraswHa Ui pacliumpeHus OusHeca. B
cllyya€ OTKpPBITHSI KpPYIMHOTO Mara3uHa TIpH OJaronpusTHOW KOHBIOHKTYpPE pBIHKA
nporuosupyercss npuobute 600 MuH. py6. / TOA, HpU HEOIATONPUATHONH KOHBIOHKTYpE —
yobiTok 400 MiH. py0. / ron. B ciydae OTKpBITHS CPEIHET0 MarasuHa MpH ONaronpusTHOU
KOHBIOHKTYpe ero mnpuOblUIb IHporHo3upyercs Ha ypoHe 300 muH. py0. / Tom, mpu
HeOIaronpusSTHON KOHBIOHKTYype pbhiHKa — yObITOK 100 MuH. py0. / rox. Bo3moxHOCTBH
OnaronpuATHON 1 HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (DMpMa OLIEHHBAET OITMHAKOBO.

HccnemoBanusi pelHKa SKCnepToM oboiinercs ¢upme B 1 mumH. pyd. Crenuanuct
CUMTAET, YTO C BEPOATHOCTHIO 0,6 KOHBIOHKTYpa PhIHKA OKaxeTcs: omaronpusTHoil. [Ipu sTom
MIPH TTOJIOKUTEIIEHOM 3aKIIFOYCHHUN SKCTIIEPTa KOHBIOHKTYPA PhIHKA OKAXETCS OJIarONMpHSITHON
ok ¢ BeposTHOCThIO 0,9. Ilpu ero oTpuiaTeIbHOM 3aKIIOUYEHHH KOHBIOHKTYpa PHIHKA
MOKET 0Ka3aTbcs OJAaronpusaTHON ¢ BeposiTHOCTHIO 0,12.

Hcnonp30BaTh METON IepeBa pelIeHUH I TPOBEPKU 3TUX BapuaHTOB. OIEHUTH PUCK
GUpMBI B ciy4ae 3aKa3a JKCIEPTHOTO HCCIENOBaHUS pbIHKA. OLEHUT PUCKH BapHUAHTOB
OTKPBITUSI KPYITHOTO M CPEIHET0 Mara3uHa. BBISBHTH CTOMMOCTHYIO OLEHKY HaWIYydIIero
BapHaHTa PEIICHHUS.

3aoaua Ne 2.
l'omoBo#t cmpoc Ha mpoaykuio mnpeanpusTus coctaBmsier D = 1500 wuzmenwmid,
cronMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XpAaHEHUS OJHOW EIUHUIIBI

mgemus C, = 4500 py0./rox, Bpems moctaBku 6 cytok (1 rog = 300 paboumx mmeil).

Onpenenuth ONTHUMAJBHBIM pa3Mep 3akasza, W3JIEP’KKH, YpPOBEHb MOBTOPHOIO 3aKa3a Ha
OCHOBE MOJIEJIH YIIPABJICHUS 3aacaMH.

Bonpocwl ona oocysycoenua (na npakmuueckux 3aHAmMuUAX).

1 BnausiHue pucka Ha MOJArOTOBKY U MIPUHSTHE YIIPABICHUECKUX PELICHH.

2 Mepa pucka kak HeoOxomuMmas It (JOPMHUPOBAHHS aJIbTEPHATHB OIICHKA PHUCKA,
XapaKTepU3ylollasi BO3MOXHBIE TIOTEpPU WJIM MPUOOpPETeHHs] B  IPOU3BOJCTBEHHO-
X035UCTBEHHOW MM (PMHAHCOBOM JCATEIHHOCTH.

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

4 Meroa nepeBa pelieHnit: TOCTPOEeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

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

6 MoaenupoBaHue pUCKOB B TPOrHO3HBIX SKOHOMUYECKUX pacyeTax.

7 OcobGeHHOCTH UIIeHTU(UKAIIMY U aHATTN3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoegvle 3a0anus.

1 Kak Ha3bIBarOTCSl PUCKH, B PE3yJbTaTe peaU3alii KOTOPBIX MPEANPHUSATHIO IPO3UT
noTeps NpUObLIK:

a) KaTacTpopuIECKue,

0) KpUTHYECKUE,;

B) JIOMyCTUMEBIE;

T') BEpHBI BCE OTBETHI.

2 K kakoMmy BHAYy pHCKa OTHOCUTCS pa3pblB KOHTpaKkTa H3-3a JIEHCTBUM BiacTeit
CTpaHbl, B KOTOPOI HAXOIUTCS KOMITAHUSI-KOHTPAreHT:

a) SKOHOMHYECKHUI;

0) mpeanpUHUMATEIbCKUN;

B) MOJIUTUYECKUH;

r) hopc-maxop.

3 Kakoii u3 BUAOB NPOU3BOJCTBEHHOTO pPHUCKA TPUBOJAUT K YBEITHUYCHUIO YHCIA
HEeMpeIBUICHHBIX aBApUHHBIX CUTYaIIHii:

a) MCIIOJIb30BAHKE YCTAPEBIIETO 000PYAOBAHHUS,
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0) HeCTaOMILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHA/IEKHOCTh COCTABJIAIOLIUX TEXHOJIOIMUYECKOT0 IIPOLIECCa;;

I') OTCYTCTBHUE PE3E€pPBOB.

4 Kaxoif U3 BHJOB IMPOHM3BOJCTBEHHOTO PUCKA MPUBOJUT K HU3KOH 3¢ddexrnBHOCTH
MIPOU3BOJICTBA 110 CPABHEHHIO C KOHKYPEHTAMH

a) HEHaJIe)KHOCTh COCTABJISIFOIIMX TEXHOJOTUYECKOTO MPOLIecca,;

0) HecTaOUIILHOCTh KaUueCTBA TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB,;

I') OSIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIH.

5 Kaxoif u3 BHJOB MPOM3BOJCTBEHHOTO PHCKA MPHUBOIWT K YBEIMUEHHUIO 3aTpaT Ha
PEMOHT M MOJIEPHU3AINIO 000PYIOBAHHS:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PYI0BAHMS,

0) MmosiBJIEHHE HOBBIX TEXHOJIOTUI B OTPAciy;

B) OTCYTCTBHE PE3EPBOB,;

I') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCIIYT.

6 Kakoii 13 BUJJOB IPOM3BOJICTBEHHOTO PHCKA MPUBOJUT K HEBO3MOXKHOCTH TIOKPBITHS
MMKOBOTO CHpoca:

a) UCTOJIb30BaHUE yCTAPEBIIEr0o 000PY/I0BAHMS,

0) BBISIBJICHHE HOBBIX TEXHOJIOTUH B OTpAcCiy;

B) OTCYTCTBHE PE3EPBOB,;

') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCITYT.

7 Kakoli w3 BHIOB TNPOW3BOACTBEHHOTO pPHCKAa MPHUBOAMT K OTTOKY KIUEHTOB U
mpooIeMaM co CITPOCOM:

a) HeHaI&KHOCTh COCTaBJIAIOLIUX IPOU3BOJICTBEHHOIO MIPOLIECCa,;

0) MOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH,

B) HECTAOMJILHOCTh Ka4eCTBA TOBAPOB H YCIIYT,

T') HCTIOJIb30BaHKUE YCTAPEBIIETO 000PYIOBAHUSA.

8 Kakue u3 nepednciaeHHbIX pUCKOB OTHOCATCA K KOMMEPYECKUM:

a) PUCK, CBA3aHHBIH HEUCIIOJHEHUEM CMEThl MHBECTUI[MOHHOIO MIPOEKTA;

0) pUCK, CBS3aHHBII C HEBO3MOKHOCTbBIO IOKPBITHS TMKOBOT'O CIIPOCa HA TOBAP;

B) PUCK, CBSI3aHHBIH € KOJIEOAHUSAMU MIPOLIEHTHBIX CTABOK;

I') PUCK, CBSI3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema PuckoBas cuTyaiusi B opraHuszaiuu, kapta puckoB. OlLieHKa U aHalIU3 PUCKOB
Ha OCHOBE METOJIOB CPaBHEHHS, KIIACTEPHOTO aHAIN3a

3aoaua No 1.

ITo cocrostHMIO Ha KOHEI (PMHAHCOBOTO TIOJa BHEOOOPOTHBIC AKTUBBI KOMITAHUH
coctapuu 875 220 800 py6., oboportHbie akTuBbl — 177 604 800 py6., KpaTKOCpOUYHBIE
obszarenscTtBa — 103 679 800 py6. OObeM mpoaak 3a OTYETHBIM mepuon coctaBun 1 437
740 500 py6. Omnpenenuts Kod3(pduuueHT o0060payMBaeMOCTH AaKTMBOB M OLICHUTh
(MHAHCOBBIN PUCK KOMIIAHUH.

3aoaua Ne 2.

ITo cocTtosiHMIO Ha KOHeEI (PMHAHCOBOI'O TOJa MPOU3BOJCTBEHHBIE 3allachl KOMITAHUU
cocraBmm 115478 900 py6., odbem aebutropckoit 3amomwkeHHocTH — 46 383 400 pyo.,
nenexHas HanuuHocTh — 1 003 600 py6., kpaTkocpouHble obs3arenscTBa — 48 055 100 py6.
O1eHUTh YPOBEHB TEKYILEH JTMKBUIHOCTH U (PMHAHCOBOTO PUCKA KOMITAHUH.

3aoaua Ne 3.

ITocTostHHBIE 3aTpaThl KOMIAHUU COCTaBIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. lena peamuzanuu npoxaykiuu (6e3 HIAC) — 2500 py6./en. Onpenenutsb
KPUTHUYECKYIO TOUYKY IPOM3BOJACTBA M pealu3alu NpoayKuuu. OLEHHTbh YpOBEHb pPHUCKa
KOMIIAHWU TP YCIOBUY peatu3aliy npoayKiuu B ooseme 85 000 ex. /roz.
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Bonpocwl ona oocyycoenun (na npakmuyeckux 3aHAMUAX).

1 DxOHOMHMYECKUE PUCKHU U UX BIIMSIHUE HA MPUHATHUE PEIICHUI.

2 PuckoBas curyauuss B SKOHOMHUKE. HersHTpomusi Kak XapaKTepHCTHKa U Mepa
YIOPSAJOYEHHOCTH IKOHOMUYECKUX CUCTEM.

3 Ponp ymnpaBieHUECKOM IESITEIbHOCTH B pealM3alliid HEr>HTPONUNHHOrO MOJAX0Aa K
YIPaBIEHUIO SKOHOMUYECKUMU PUCKAMH.

4 DHTpoONMS KaKk Mepa XaOTUYHOCTH, HEYHOPAJOUEHHOCTH S3KOHOMUYECKONW CUCTEMBI U
HEOO0XOIMMOCTh YIPABICHHUS PHCKAMHU.

5 Metoapl pUHAHCOBOTO aHANIM3a B YIPABICHUH PUCKOM: MOKA3aTeIH JTUKBUIHOCTH H
IJ1aTeKECOCOOHOCTH, MOKa3aTeau (MHAHCOBOM YCTOMYHMBOCTH OpPraHU3alllu.

6 PuckoBas cutyalysi B opranu3anuu: ee (hakTopsl, MapaMeTphbl U XapaKTePUCTUKH.

Tecmoevie 3a0anus.

1 Yro sByisieTcst 00BEKTOM YIIPABIICHUS B PHCK-MCHEKMCHTE:

a) CHenuWalbHas TpYyNIa JIoJAeH, KOTopas IOCPEJACTBOM pA3JIMYHBIX TPUEMOB U
CIIOCOOOB YIPABICHUYESCKOTO BO3JICHCTBUS OCYIIECTBIISET YIPaBICHUE PUCKAMH,

0) pHUCK, PHUCKOBBIC BIJIOKCHHS KamUTalla W SKOHOMHYECKHE OTHONICHHUS MEXITy
XO3SHUCTBYIONTUMU CYObEKTaMH;

B) BCE OTBETHI BEPHBI.

2 K kakoil TpyIie MeTOJIOB YIPaBJICHUS PUCKAMH OTHOCHTCS TPOTHO3WPOBAHHE
BHEIITHEH 0OCTaHOBKU:

a) METO/bl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

T') METOJIbI TUBEPCU(PUKAIINHI PUCKOB.

3 K kakoii rpynmne MeTo10B yrpaBieHUs] pUCKaMH OTHOCHUTCSI CTPaXxOBaHUE:

METO/1bl KOMIIEHCALIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/Ibl TMBEPCUPUKALINN PUCKOB.

4 K kakoil rpyIie MeToJ0B YIPaBIIEHUsI pPUCKaMU OTHOCUTCS paclpeesieHue pucka mo
sTanam paboThI:

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,

') METO/IbI TUBEPCUPUKAIIUN PUCKOB.

5 K kakoii rpyrme MeToJ0B YIpaBlIeHUsI PUCKAMU OTHOCHUTCS 3aKIIIOYCHHE IOTOBOPOB O
COBMECTHOM JEATEIbHOCTH JJISl PeaJn3alii PUCKOBAHHBIX TPOEKTOB!

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

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

a) METO/Ibl KOMIICHCAIIUU PUCKOB;

0) MeTOJIbl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI IOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

7 K xakoil rpynme MeETOJIOB YIpPaBIEHUS PUCKAMHU OTHOCHUTCS pacIpeleicHHe
OTBETCTBEHHOCTH MEXJy YYaCTHHUKAMU MPOEKTA!
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a) METO/Ibl KOMITEHCAIIUH PUCKOB,

0) METObI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJTU3AI[H1 PHCKOB;

') METObI IMBEPCU(DUKAITUN PHCKOB.

8 K Kakoil Tpynme METOJOB YHpPAaBICHHS PUCKAMH OTHOCHTCS YBOJBHEHHE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METO/Ibl KOMITEHCAIIUH PUCKOB,

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/Ibl JIOKAJIU3AIIMHU PUCKOB,;

') METOBI TMBEPCU(DUKAITUN PHCKOB.

9 K kakoil rpymrme MEeTOJIOB YNpPaBJICHHS PUCKAMH OTHOCHUTCS CO3/aHUE CHCTEMBI
pe3epBoB

a) METO/Ibl KOMITEHCAIIUH PUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/IbI TMBEPCUPUKALIUN PUCKOB.

10 K rpynme ¢GUHAHCOBBIX PHCKOB, CBSI3aHHBIX C ITOKYIATEIBHOH CIMOCOOHOCTHIO,
OTHOCSITCS:

a) aBaHCOBBIN PHUCK;

0) pHUCK CHI>KEHUS (PMHAHCOBON YCTOMUYMBOCTH;

B) PHUCK JIMKBUIHOCTH;

I') UHQISIUOHHBIN PUCK.

11 Puck, cBS3aHHBIN C N3MEHEHUSMH, BHI3BAHHBIMHU OOIIEPHIHOYHBIMHU KOJICOAHUSAMU, U
HE 3aBUCSIIUN OT KOHKPETHOTO MPEINPUSITHS, HA3bIBACTCS:

a) YUCTHIM;

0) CIIEKyISATHBHBIM;

B) CUCTEMHBIM;

T') HECHCTEMHBIM.

5 Tema OrieHKa U aHAJIU3 PUCKAa HA OCHOBE METOJOB TEOPHUH UTP, UYBCTBUTEIBHOCTH,
aHaJlM3a CLIEHapHEB, JIepeBa pEICHU, aHAIOTUI

3aoaua Ne 1.

Mara3uH B Hayajie OIEPAIMOHHOTO JTHS 3aKyMaeT U Peau3allii CKOPOTIOPTSIIHIACS
nponaykt no uene (6e3 HJC) 150 py6. / en. Llena peanuzaruu storo npoaykra (6e3 HIC) —
180 py06. / en. MapKeTHHIOBBIC UCCIICIOBAHHS ITOKA3bIBAIOT, YTO €XKETHEBHBIN CIIPOC HAa 3TOT
MPOIYKT MOXKET COCTaBJATh 1, 2, 3 unu 4 enuHunbl. ECoy mpoayKT HE MPOJaH B TCUCHHE
OTIEPAIIMOHHOTO JIHS, €r0 peajiu3yloT B KoHie jaHs mo meHe 100 py6. / en. Mcmounbsys
MUHUMAKCHBI KPUTEPH YTOYHHTH, CKOJBKO CIUHMI[ 3TOTO MPOAYKTa IeIeCO00pa3HO
3aKylnaTh MarasuHy ¢ MUHUMAaJIbHBIM PHUCKOM. BO3MOXHBIE NMpHOBLTM Mara3uHa 3a JICHb
1enecooOpa3Ho MpeACTaBUTh B BUJE TaOIHIIBI 2.

Tabnuua 2 — Bo3MokHas nprObLIb Mara3uHa Ipy peasIM3alii CKOPOIIOPTSAIIErocsi MPOAYKTa, Pyo.

YpoBeHb KonmdecTBo eqrHUT IPOAYKTa, 3aKYIUICHHBIX TSI Pealii3aIin
€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

Munanmaxkc
3aoaua Ne 2.
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Mara3uH B Hayajie OTEPalMOHHOTO JTHS 3aKyMaeT JUIl peau3allii CKOPOTOPTALIHIACS
npoaykt no nene (6e3 HJIC) 150 py6. / en. Llena peanu3zarnuu storo mpoaykra (6e3 HIC) —
180 py0. / en. MapKkeTHHTOBBIC HCCIIEIOBAHUS MMOKA3BIBAIOT, YTO €KEAHEBHBIN CITPOC HA ATOT
MIPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enunuubl. Eciv npoayKT HE NpoJaH B TEUEHUE
OTIEPAIIMOHHOTO JIHS, €r0 pealu3yloT B KoHue aHs mo neHe 100 py6. / en. Mcmonbsys
KOMIIDOMHUCCHBIM KpuTepuii ['ypBuLla YTOYHUTB, CKOJIBKO €IMHMI] O3TOTO HPOIYKTA
1enecoodpa3Ho 3akymarbk Marasuny npu ycinoBuu a = 0,4, b = 0,6. Bo3moxHbie npuObUTH
MarasuHa 3a JCHb 11eJIeCO00pa3HO MPEACTABUTh B BUJIC TAOIHIIHI 3.

Tabmuua 3 — Cxema BO3MOXHBIX IPUOBLICH MarasuHa Mpy peain3alii CKOPOIOPTSAIIErocs MPOAYKTa,
pyo.

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

1

2

3

4

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

1 Metonpl paepeBa pEHICHWH: BO3MOXKHOCTH PAa3BUTHS WHCTPYMEHTApUsl PHCK-
MEHE[KMEHTA.

2 Mertoapl aHaiW3a YYBCTBUTEIBHOCTH: BO3MOXHOCTH PA3BHTHS HHCTPYMEHTApPHUS
PHUCK-MEHEDKMEHTA.

3 Bo3moskHOCTH MeTO1a aHANIOTUi B MACHTU(DUKAIINY, OIICHKE U aHaJIH3€ PHUCKOB.

4 Pa3BuTHE€ UWHCTPYMEHTApUs OIIEHKH pPHUCKOB Ha OCHOBE METOJIOB TEOPUHU
BEPOSATHOCTEN U MATEMATUYECKON CTAaTUCTUKH

Tecmoevie 3a0anus.

1 Kako# u3 mepeunciaeHHbIX METOJ0B OIEHKH PHCKAa OCHOBAH Ha pacueTax M aHaIu3e
CTaTUCTHYECKHUX IOKa3aTeIIeH .

a) BEPOSITHOCTHBIN METOT;

0) METOJI TOCTPOEHUS JIepeBa PEIICHU;

B) METOJI CIICHAPHEB,

') aHAJIU3 YyBCTBUTEIBHOCTH;

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

€) IMUTAIMOHHOE MO/ICITMPOBAHNE.

2 Kakoli 13 MmepeyncieHHbIX METOIOB OIIEHKH pHCKA JIAeT MPEJICTABIICHHE O HauboJiee
KPUTHYECKHX (PaKTOpax MHBECTUIIMOHHOTO MPOCKTA!

a) BEPOSITHOCTHBIN METOT;

0) METOJI IOCTPOEHUS JepeBa PEIICHU;

B) METOJI CIICHAPHCB,

T') aHaJ13 YyBCTBUTEILHOCTH;

1) Y4€T PUCKOB MPHU pacyeTe YUCTON MPUBEIEHHOW CTOUMOCTH JIEHEKHBIX TTOTOKOB;

€) UIMUTAIMOHHOE MOJISTUPOBAHHUE.

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

a) BEpOSITHOCTHBIN METO/T;

0) MeTOoJ1 MOCTPOCHHUS JIepeBa PEIICHUH;

B) METOJ] CLICHApHEB,

') aHaJIU3 YyBCTBUTEIbHOCTH;

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

€) UMUTAllMOHHOE MOJICIIMPOBAHNE.
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4 Kako#l u3 nepeunciaeHHbIX METOJ0B OLIEHKU PUCKa MCIOJb3YETCA B CUTyalUsIX, KOr/Aa
IIPUHUMAEMbIE PELIECHUS CUJIBHO 3aBUCAT OT MPHUHATBIX PAHEE U OIPENEISIIOT CLEHapuu
JAIbHEHIIET0 pa3BUTHSI COOBITHIA:

a) BEPOSITHOCTHBIN METOI;

0) MeTOo/1 IOCTPOEHHUSI JIEpEBA PEILICHUH;

B) METOJI CIIEHAPHEB;

T') aHAJIN3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU PACUYETE YUCTON MPUBEIEHHOW CTOUMOCTH J€HEXKHBIX [IOTOKOB;

€) UIMUTallMOHHOE MOJIEIIUPOBAHUE.

5 Kakoil W3 mepedrcieHHBIX METOJIOB OILICHKHM PHUCKa TMPEICTaBIsAECT COOOW Cepuro
YHUCJIEHHBIX JKCIEPUMEHTOB, IPHU3BAHHBIX MOJYYUTh HMIMUPUYECKHUE OLIEHKH CTENEHU
BIIUSIHUS PA3JINYHBIX (PAKTOPOB Ha HEKOTOPBIE 3aBUCAIIME OT HUX PE3YIbTAThI:

a) BEpOSITHOCTHBIM METO/T;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPUEB,

I') aHaJU3 YyBCTBUTEJILHOCTH;

1) Y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIEHHOW CTOUMOCTH JIEHEXKHBIX MTOTOKOB;

€) UIMUTallMOHHOE MOJIETUPOBAHHE.

6 Kak npu pacdere 4ncTol NpUBEACHHOW CTOMMOCTH MOYKHO YUUTBIBATh PHCK:

a) MOCPEICTBOM KOPPEKTHPOBKU CTaBKU CPaBHEHMS (CTaBKU JUCKOHTA);

0) mocpeaCcTBOM KOPPEKTUPOBKHU YHUCTHIX (PMHAHCOBBIX OTOKOB;

B) 00a BapraHTa BEPHBI.

7 JITTP pacroso)eHo K PUCKY, €CIU:

a) GoJiee MPUBJIEKATEILHBIM SBIISIETCS MMOJYYCHUE CPEITHETO BHIUTPHIIIA;

6) umeet dyHKImio nonesHoctd U (X )=3x ;

B) umeet Gpykuuio moyuesnoctu U(X) =5X2;

r) umeer Gpyakuuio noiesnoctd U(X) =2 + 3X.
8 Eciu mpemust 3a puck P(X) < 0, To JITTP:

a) CKJIOHHO K PUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEUTPAILHO K PUCKY.

Konumponvnas paboma Ne 2.

Wnentudukanys u oueHka GakTOpoB PUCKOB C UCIOIb30BAHUEM SKCIEPTHBIX METO/IOB.

[IpoBecTH 3KCHIEpTHOE HCCIeI0OBaHUE C UICHTU(UKAIMEN U OLIEHKON ()aKTOPOB PUCKa B
ycaoBuax WT-npoekrta. Jns cucTeMaTH3alUud M OLEHKH pe3ylbTaTOB 3KCIEPTHOTO
UCCIIeIOBaHUSl MPUMEHUTh Jlenbpuilckuii MeTon, NperBapUTeNbHO C(HOPMHUPOBAB COCTAB
SKCIEPTHON TPYMIBI B COOTBETCTBUM C KBATM(DPUKALMOHHON KaTeropuei KakJoro sKCIepTa.
WaenTudunmupoBath U CUCTEMATU3UPOBaTh (DAKTOPHI, OKa3bIBAIOLIUE BIMSHUE HAa YPOBEHb
pucka HWT-npoekta, ¢ NpUMEHEHHEM METOJA OHKCHEPTHBIX oOLEeHOK. Ilpu 3TOM
paccMaTpuBaroTcs cieayromue dakrops: X1 - kayecTBo mporpaMMHOro obecriedeHus; X 2
- CPOKH BBITIOJHEHUS MpoekTa; X3 - 00beM HHBECTHIMOHHBIX 3arpar; X4 - KauecTBO
ayrcopcunra; X5 - ypoBeHb PBIHOYHON KOHBIOHKTYpBl. B sKcnepumMeHTe NpUHUMAIOT
ydacThe 7 HE3aBUCHUMBIX JKCIEPTOB, B MX 3a/ady BXOJMUT OIpPENEIIEHUE paHra KaxJoro
¢dakTopa mo nATHOATBHONW cucTemMe. HauMmeHbIIMI 1O 3HAYEHHUIO paHI MpPHUCBaUBaeTCs
¢bakTOpy, OKa3bIBarolleMy HauOoJiblliee BIMSHUE HAa YpPOBEHb 3(P(PEKTHBHOCTH pEKJIaMbl.
O1LIeHKH 2KCIIEPTOB MPEACTABIAIOTCS B BUJE MATPUIbI PAHTOB OMpPOCA, B CTPOKAX KOTOPOMH
yKa3bIBalOTCS (aKTOpbl, a B CTOJOINAX — OLEHKH OSKcrepToB. VcxoaHble TaHHBIE MO
BapHaHTaM IpeJICTaBlIeHbl B Tabnuuax 1 — 5.

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

‘ DaKTOpHI OKcnepTsl
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X1

X2

X3

X4

X5

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

WL |IN[SjOo1] O1

AR INDOIW| O

AINRPOTW|

Cymma

Tabnuua 2 — MaTpuiia paHroB OIpoca KCIepToB (BapuaHT 2)

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

Tabmuma 4 — MaTpwura paHToB oIpoca dKCIepToB (BapuaHT 4)

®DaxTopsl

OKCIepTH

4

X1

X2

X3

X4

X5

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

AR INfwW|lOI[O

OR[N Ww|A~[O

NPT W[(N

Cymma

Tabnuma 5 — Matpwuiia paHToOB OIpoca dKCIEepTOB (BapHaHT 5)

®DakTophl

OKcnepTsl

4

X1

X2

X3

X4

X5

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

RlOw| BN [OT

g|lh{wWw|IN| O

GNPl

Cymma

6 Tema Cucrema OLCHKHU, aHAJIM3a W OINTUMH3AIHWHU PUCKOB Ha OCHOBC MCTOJIOB
CTpaxoBaHUs, PE3CPBUPOBAHUSA, XCIKUPOBAHUA

3aoaua Ne 1.
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C uneHTHQUKAUEH BATIOTHOTO PHUCKAa MEXKIYHAPOJIHOTO TOPTQENs LEeHHBIX Oymar
CBSI3aHBI CIIEYIOIINE CUTYAlHU:

1) wuHBecTOp JHepKHUT TOPTQPENns aKIUi KOMIAHWA HEKOTOPOW CTpaHbl H3-3a
MEPCIeKTHBBl HMX POCTa, HO OMAcaeTcs NaJeHUs Kypca BalOTHI HWHBECTHIIMA H3-3a
HECTaOMJILHOCTH CUTYAIlMH B CTpaHEe (HO €CIU CUTYalHs CTaOMIIM3UPYETCs, TO KYpC BAJIOTHI
CTpaHbl MOXKET BO3PACTH);

2) B moptdene MHBECTOpA €CTh IOJTOCPOYHBIE OONUTrallii HEKOTOPOH CTpaHbI, U HE
WCKITIOYCHA BO3MOYKHOCTh CHUKCHHS IMPOIEHTHONW CTaBKH, YTO MOXET MPUBECTH K POCTY
Kypca oOJMranuii ¥ naJeHuIo Kypca BaJlOThl HHBECTUIUI.

Jis XemxkupoBaHus (CHIDKEHHUS IMOTEPh) BATIOTHOTO PHCKAa MOTYT HCIIOIB30BATHCS
(drrouepcHbIe, PopBapAHBIC U ONMIIHOHHBIC KOHTPAKTEHI.

Tak, waBectop u3 crpanbl B Bioxun 500 000 neHexXHBIX €IWHUII CTPaHBl A B
rOCyJapCTBEHHBIE JOITOCPOYHBIE oOmuramuu ctpaHbl A. Omacasich BO3MOXKHOTO TIaJICHHS
Kypca BaJIIOTHI CTpaHbl A, OH mpojdal B ceHTs0pe mnpu kypce A/B = 1,28 ¢brouepcel Ha
500 000 meHeXHBIX eIWHUI] CTPaHBI A C MOCTaBKOW B JekalOpe mo ¢prouepcHO neHe 1,23.
OnpenenuTh pe3yabTaThl XeHKUPOBAHHUS TMOPTQENs oOiuranuii, ecim B JAekaOpe IieHa
obmuranuit cocraBut 510 000 neHeXHBIX €UHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyT, cooTBeTcTBeHHo: a) 1,22 u 1,17; 0) 1,34 u 1,29.

Pewrenne:

1) B MOMEHT mnpojaaxu (GbpIOYEPCOB CTOUMOCTH MOPTQens oOaurauuii cocrapisiia
500 000 * 1,28 = 640 000 meHeKHBIX eMHUI] CTPaHbI B;

2) mo BapuaHTy a) B Aekabpe cTouMocTh noptdenst obmmranuii cocrasmia 510 000 *
1,22 = 622 200 neHEeXHBIX €IUHUIl CTpaHbl B, TO ecTh cTOMMOCTh MOpTdens oOIUranui
ymenbmunaack Ha cymmy 640 000 — 622 200 = 17 800 meHexHBIX eUHUIL CTpaHbl B;

3) moxox Mo MPOJaHHBIM (plouepcaM OT TaAeHHs (BIOYEPCHOW IIEHBI COCTaBHII
500 000 * (1,23 —1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, MO3TOMY YHCTOE HU3MEHEHHUH
xepxkupoBanHoro nmoptdens pasao 30 000 — 17 800 = 12 200 aeHEKHBIX €AMHMI] CTPaHbI B;

4) mo BapuaHTy 0) B nekaOpe cTouMocTh mopTdens oommranuii coctaBmia 510 000 *
1,34 = 683 400 neHEeXHBIX €IUHUII CTpaHbl B, TO ecTh cTOMMOCTh MOpTdens oOIUranui
yBenunumitachk Ha 683 400 — 640 000 = 43 400 neHE)KHBIX €IMHUIL CTPaHBI B;

5) yOBITOK OT MpOJaHHBIX (BIOYEPCOB H3-3a pocTa (BIOYEPCHON IIEHBI COCTaBHII
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €IUHKII CTPAHBI B, MO3TOMY YHCTOE H3MEHEHHUE
xepkupoBanHoro noptderns pasao 43 300 — 30 000 = 13 400 neHeXHBIX €AMHUI] CTPaHbI B.

3aoaua Ne 2.

HNuBectrop w3 crtpansl B Bioxkusn 600 000 neHexXHbIX €IWHUIL CTpaHbl A B
roCylapCTBEHHbIE JIOJITOCPOUHbIe oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO IaJCHHS
Kypca BaJIIOTHI CTpaHbl A, OH mpojanl B ceHTsa0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
600 000 neHeXHBIX €IUHUII CTpaHbl A ¢ MOCTaBKO# B jekabpe 1o ¢urouepcHoi mneHe 1,14.
Onpenenuth pe3ynbTaThl XEMKUPOBaHUA MOpTdens olnuranuif, ecium B JeKadpe IeHa
oOnurarmit coctaBuT 610 000 neHeXHBIX eMHUIL CTpaHbl A, a Kypc A/B cnoT u gbrouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocysicoenun (na npakmuyeckux 3aHAMUAX).

1 Konremniws orpaHrndeHHoro pucka. Meroa croumoctu pucka VAR (Value-at-Risk).

2 Tlpuembl ympaBicHHS PUCKOB B CHUCTEME PHCK-MCHEKMEHTA: M30eKaHHWE PHCKA,
yIepyKaHUe PHCKa, Tepeaada pUCKa, CHHXKCHHE CTENeHH pUCKA. YTpaBliCHHE PHCKaMHU Ha
OCHOBE METOJIOB JIUBEPCUPHUKAIIIH.

3 VmpaBieHue pUCKaMH Ha OCHOBE MPHOOPETEHHs IOMOJHUTEIBHOW HH(OpPMAIWH.
VrpaieHre pucKaMy Ha OCHOBE METOJIOB CTPAXOBAHMSL.

4 YrpaBiieHHe pUCKaMH Ha OCHOBE METOJIOB JIMMUTHPOBAHUsL. YIIPaBJICHHE PUCKAMHU Ha
OCHOBE METOJIOB CAMOCTPAaXOBAHUSI.
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Tecmoevie 3a0anus.

1 Kakue puCKH NMPUCYIIN SKCILTYyaTAIIHOHHOMY 3TaIly HHBECTHUIIMOHHOM e TeTbHOCTH!

a) (MHAHCOBBIE PUCKH;

0) PKOJIOrMYECKUE PUCKHU;

B) PUCKHU HEBEPHOTO IPOTHO34;

T') IPOU3BO/ICTBEHHBIE PHCKH.

2 Kakue puCKY IPUCYIIH 3aBEPIIAIOLIEMY Tally HHBECTUIIMOHHOHN JEATEIbHOCTH:

a) pucku (PMHAHCUPOBAHUS JIMKBUIAIIMOHHBIX PadoT;

0) pUCKH HEBEPHOTO MPOTHO34;

B) PUCKU BO3HUKHOBEHHSI I'PaXKIaHCKOW OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PHCKH.

3 Kakme puckM TpUCYIIM TPEABIHBECTUIMOHHOMY OJTalmy HHBECTHUIIHOHHOU
JEATEIbHOCTH. |

a) 9KOJIOTUYECKHUE PUCKU;

0) prcku OIIMO0YHOM OLIEeHKH 3()(HEKTUBHOCTU WHBECTHUIIUI;

B) PMCKH HEBEPHOTO MPOTHO3a OYIYIINX U3MEHEHU;

') (UHAHCOBBIE PUCKH.

4 Kakue pHUCKH TPUCYIIH COOCTBEHHO WHBECTUIIMOHHOMY JTaly HWHBECTHUIIMOHHOW
JeSTEITbHOCTH

a) TIPOM3BOJICTBEHHBIC PUCKH,

0) PUCKH IPEBBIIICHNS CMETHOW CTOMMOCTH MPOEKTA;

B) PMCKH HEBEPHOT'O MPOTHO3a OYyAYIINX U3MEHEHU;

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

5 Kaxk Ha3bIBaeTcsl cTpaTeruyeckoe MoBeeHNe KPYIMHBIX KOMITAaHUHN, OCYIECTBISIOIUX
MacCcOBO€ MPOM3BOJACTBO, BBIXOSIIUX HAa MACCOBBIM PBIHOK CO CBOEH WJIM MPHOOPETEHHOM
HOBOM MPOAYKIIMEH, ONEPEKAIOIMMNX KOHKYPEHTOB 3a CUET CEpUMHOCTH IPOU3BOACTBA U
s dexra macmTabda:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak Ha3biBaeTcsi cTpaTernyeckoe TIOBEICHUE KOMIIAaHUM, 3aKitoyaronieecss B
MPUCTIOCOOIEHNH K Y3KHMM CErMEHTaM IIUPOKOTO pPhIHKA MyTEM CIEHUATU3UPOBAHHOIO
BBINTYCKA HOBOI MITM MOJICPHU3UPOBAHHON MPOAYKIIMH C YHUKAJIHHBIMU XapaKTEPHUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3pIBaeTcsi CTpaTeruuyeckoe IMOBEJACHHE KOMIIAHWHM, O3HA4Yalollee BHIXOJ Ha
PBIHOK C HOBBIM (paJlKaTbHO MHHOBAIIMOHHBIM) MPOAYKTOM M 3aXBaTOM YaCTH PhIHKA!

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

I') 9KCIUIEPEHTHOE.

8 Kak Ha3bIBaeTCs CTpaTerMueckoe IOBEJCHME KOMIIAHMH, COCTOslIee B
MPUCTIOCOOJICHUHN K YCIOBUSAM CIPOCa MECTHOTO PhIHKA, OCBOEHHH HOBBIX BUJIOB YCIYT IOCIIE
MOSIBJICHHS] HOBBIX MPOJIYKTOB M HOBBIX TEXHOJOTUH, UMUTAIIMA HOBUHOK U TIPOJABMKEHUU UX
K CaMbIM IIHPOKUM CIIOSIM MOTpeOuTeneii:

a) KOMMYTAaHTHOE;

0) BUOJICHTHOE;

B) MATUEHTHOE;
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T') KCIUIEPEHTHOE.

9 Kak Ha3bIBaeTCs PHCK, CBSI3aHHBIA ¢ U3MEHEHUSIMH, BHI3BAHHBIMU OOIEPHIHOYHBIMH
KOJIEOaHUSAMH, U HE 3aBUCSIIUI OT KOHKPETHOTO MPEAPUATHS:

a) YUCTHIN;

0) CUCTEMHBI;

B) HECUCTEMHBI;

T') CIIEKYJIATUBHBIH.
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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 aTreCcTalum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE IaHHbIE, HEOOX0AUMbIE VI PACYeTa IKOHOMHYECKHX M COIHAIbHO-
IKOHOMHUYECKHUX NMOKA3aTeIell, XapaKTePU3YIIIHX 1esITeJIbHOCTh X03HCTBYOIUX CYObEKTOB

3Hath — HMCTOYHHKH TIOJTYICHUS Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
urdopMaKK, HEOOXOIUMOM 1. CymHocTh puCKa Kak SBJICHUS  KBATUMETPHUUECKUE XapaKTEPUCTUKH PHUCKA.
IS pacueTa SKOHOMUYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHIenuy prucka kak MICTOYHUK PUCKOJIOTHH.
COIMAJIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJWYECTBCHHBIN aHamu3 prucka. Habop mokaszaTeiell i KOJTHYECTBEHHOW
MoKasarTenei, OLIEHKH pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5KOHOMUYECKHX PELIeHUI, 00peMEHEHHBIX PUCKOM. AJTbTEPHATHUBBI.
JEATENLHOCTh X03aiUCcTBYomMX | 5. CHCTEMHBIN aHAIN3 PUCKA B CHEKTPE SKOHOMUYECKHX ITPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas g (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOJbI U XapaKTepHU3yIollasi BO3MOKHBIE MOTEPU WIIA IPHUOOPETEHHS B IPOU3BOACTBEHHO-X035IICTBEHHON
METOAMKHU cOopa, W1 (UHAHCOBOM JIEATEIBHOCTH.
CHCTEMAaTH3aIiN 1 aHAIH3a 7. Meron aHanoruu B OIIEHKE PUCKa U €ro IpUMEHEHHE B SKOHOMHYECKUX pacueTax.
MCXO/HBIX TaHHBIX, 8. Merox nepeBa pelIeHuii: MOCTPOSHUE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HeoOXOAMMBIX JUIS pacyera 9. Meroapl (UHAHCOBOTO aHalM3a B YIPABICHUH PUCKOM: TOKa3aTelud JIMKBUAHOCTH U
HSKOHOMMYECKUX M COLHATBHO- IUIaTEeKECTTIOCOOHOCTH, MOKa3aTean (PUHAHCOBOM YCTOMYMBOCTH OpraHU3aIiu.
IKOHOMHUECKHUX MOKa3aTeei, 10. PuckoBas cutyalus B opraHuzaiuu: ee pakTopsl, mapaMeTphbl U XapaKTEPUCTHKH.
XapaKTePU3YIOIIUX 11. Pa3BuTHE HMHCTpYMEHTapus OIEHKM DPHCKOB Ha OCHOBE METOJIOB TEOPHUH BEPOSTHOCTEH U
IEATEIIPHOCTh XOSHﬁCTBYMMHX MATEMATHNYCCKOU CTATUCTUKHU
CyOBEKTOB;

Ymetp Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

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

3aoaua 1.
WuBectunnonHsiil mpoekT Ne 1 paccuutan Ha t, = 4 roza, qucnepcHs €XKeroaHoN MpUOBLIHN

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

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMIETEHIUH
XapaKTCpU3YIOMNX eKeroHoi TpubbLM cocTaBaser S, = 20%. Ilpeanonaraercs, 4To pacHpeseseHne eKeroaHOM
ACATEIIBHOCTD XO3ANUCTBYIONX | Gy MOJUMHSAETCS 3aKOHY HOPMAIIBHOTO PACIpEeNeHHsl CIy4ailHON BenuduHbl. CpaBHUTH
CYOBeKTOB; PUCKH MHBECTHIIMOHHBIX MPOEKTOB Ne 1 U 2 mpy 10BepUTENILHOM BeposiTHOCTH P = 99%.
—  OCYILUECTBJATH cOO
ym P, 3aoaua 2.
CHCTEMATH3AIHIO U aHAJIN3 N N
ITo mepBoii TeXHONOTHHK Ul MIPOU3BOJCTBA Kaxa0ro u3 N, = 10 u3genuil 6bUI0 3aTpaueHo B

MCXOJTHBIX JIAHHBIX, -
HEeOOXOAUMBIX I pacueTa cpemnemM X1 = 30 cexynn (BeiGopounas aucrepcus S = 1 cexyHza). ITo BTOpoii TeXHOTOTHH st
SKOHOMHMHIECKIX M COMMATBHO- | phop3poscTBa Kaxkaoro u3 N, = 16 m3genmit Obuto 3aTpadeHo B cpeaHeM Xz = 28 CekyH.
HKOHOMHUYECKUX MTOKa3aTelNeH, )

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

Brnanets — HaBBIKaMH IIOMCKa Ilpumepnuvie npakmuyeckue 3a0anus 01 IK3AMEHA:

nHpopManuu, He0OOXOAMMOM
JUTs pacueTa IKOHOMUYCCKUX H
COIIMAIIBHO-3KOHOMHUYCCKHX
noKa3aTeneu,
XapaKTepPHU3YIOIINX
JEeSITeNIbHOCTD XO3SHCTBYIOIIUX
CyOBEKTOB;

— HaBBIKaMH cOopa,
CHUCTEeMaTH3alluH M aHaJIN3a
HWCXOIHBIX JIAHHBIX,
HEOOXOIMMBIX JJISl pacueTa
SKOHOMUYECKHUX U COIIMAILHO-
SKOHOMUYECKHUX MOKa3aTeeH,
XapaKTePU3YIOMINX

3aoaua 1.
ABTOMAT, paboTarouMii CO CTaHIApTHBIM OTKJIOHEHHWEeM ¢ = 1 r, dacyer 4ail B mayku cO
cpenauM BecoM « = 100 r. B cnyuaiiHoil BeiOOpke 06beMOM N = 25 mauek cpeHUN Bec OJHOM

nauku coctaBuia X = 101,5 r. OLleHUTh PUCK PETYJIMPOBKU aBTOMATA MPH CPEIHEH JOBEPUTEIBHOM
BeposiTHOCTH P = 95%.

3aoaua 2.
CraHok, pa0OoTarouiuii co craHAapTHBIM OTKJIOHeHHeM o = 0,5 MM, IPOM3BOJUT H3JAEIHS
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 CPEIHUM BeC IUTMTKU U3Jenus He MeHee @ = 50 T.
Puck-oduniep otoopan 10 mIuTOK U3AENUs, BEC KOTOPBIX COCTaBWII, COOTBETCTBEHHO, 49, 50, 51, 52,
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

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

48, 47, 49, 52, 48, 51 r. OueHuTh pUCK U3TOTOBJICHUS U3JIETHUS 110 3asBJICHHOMY 00pasily, €CiIi BeC
IIJINTKW W3OS COOTBGTCTByGT HOpMaJ'II)HOMy pacnpez[eneHmo, a I[OBepI/ITGJ'II)HaSI BGPOﬂTHOCTB
cocraBisieT p = 95%.

IIK-4 — ¢cnoco0HOCTL HAa 0OCHOBE ONMUCAHUA YKOHOMHYECKHUX nmpoueccoB 1 SIBJIEHUH CTPOMTD CTAHAAPTHLIC TCOPETUYECCKUEC U
IKOHOMETPUICCKUEC MOAETIH, AHAJTHUIHUPOBATH U COACPKATCILHO HHTEPINPETUPOBATDL MOJYYCHHBIC PE3YJIbTAThI

3HaTh - aKTyaJIbHOCTh U30paHHOMU Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
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 OLIEHKM PHUCKOB Ha OCHOBE METOJOB TEOPUU BEPOSTHOCTEH H
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHueniws orpaHu4eHHOT0 PUCKa.
TCOPUH U METOJI0JIOTHH 5. Meroxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS PUCKAMU U 6. Ilpuemsbl ynpaBieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTa: M30eKaHue pUCKa, ylep:KaHue
CTpaxOBaHUS; puCKa, epeiaua pucka, CHUKEHHE CTEIIEHH pUCKa.
7. YmpaBieHHue pUCKaMU Ha OCHOBE METOJIOB AUBEPCUDUKALIUU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHUSI JOTIOIHUTEILHONU HHOpMAIUH.
9. VmpapieHue puckaMu Ha OCHOBE METO/IOB CTPAaXOBaHHS.
10. YopaBieHue puckaMu Ha OCHOBE METOOB JIMMUTHPOBAHUS. YTpaBlIeHUE PUCKAMH Ha OCHOBE
METOJIOB CAaMOCTPAaXOBaHHUSI.
11. UnenTudukanus 1 olleHKa pucKa IPOU3BOCTBA U peallu3allui MPOAYKIIUYA Ha OCHOBE METOIa
KPUTHYECKOTO MYTH.
Ymetp - 000CHOBBIBATh AKTYaJIbHOCTD, Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

TEOPETUYECKYIO U
IIPaKTUYECKYIO 3HAUUMOCTD
n30paHHON TEMbI HAyYHOTO
HCCIIEI0OBAHUS;

- IPUMEHATH COBPEMEHHBIE

3aoaua Ne 1.
IIpoBoadATcs ucnbITaHUA HOBOTO JIeKapcTBa. B skcnepumente ydactByror N, = 3000 Myx4uH

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 BeposATHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

METO/I0JIOTHIO 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 (hU3HKe
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 NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MaraswHa Juls paciuupeHus 6usHeca. B ciayuae
OTKpBITUSL KPYIIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pPBIHKA IPOTHO3UPYETCS
npuObLTE 600 MITH. pyO. / TO, MPU HEOIATONPUATHON KOHBIOHKTYpE — YOBITOK 400 MiIH. py0. / TOI.
B cnydae OTKpeITHS CpeAHEro Mara3uHa INpd OJaronpHusITHOM KOHBIOHKTYpE €ro NpHuObLIb
nporuosupyercst Ha ypoBHe 300 muiH. pyO. / TOJ, NpU HEOIAroNpUATHON KOHBIOHKTYpPE PbIHKA —
yobiTok 100 miiH. pyO. / roa. Bo3amMoKHOCTH OnaronpusiTHOW M HEOIAronpusiTHOW KOHBIOHKTYPHI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

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

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

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

Bnazers

- HaBBIKAMH CaMOCTOSTEILHON
Hay4HO-HCCIIEA0BATEIBCKOMN
paboThl;

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

-METOJIaMH TEOPETHIECKOTO
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. Ecu B BeIOOpKe N = 15 m3menwii
OKaXkeTcs OoJiee JABYX M3JCNIMM, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTuUs Opakyercs.
O1eHNUTh PUCK HECOOTBETCTBUS MPUBEICHHON CXEMBI 3asBJICHHBIM TTapaMeTpPaM.
3aoaua Ne 2.
topapa  D(P)=60+4P, —3P, +05Y .

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

OyHKIMA ~ crpoca  HEKOTOPOTo Onpenenutsb

3NIaCTUYHOCTH cmpoca E,, smacTHuHOCTH cmpoca OT noxona morpeduteneid E, mpu oTmyckHON
nene Toapa P, = 600 py6., nene ansrepHatuBHoro ToBapa P, = 500 py6. u noxozae norpedurenei

Y =70000 py6. YcTaHOBHUTH, KaK BeJIET ce0s1 CIIPOC C POCTOM J0XOJI0B MOTpeOUTENeH.
3aoaua Ne 3.
[To cocTtosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIIAHHM COCTaBUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOYHBIE O00s3aTEILCTBA —
103 679 800 py6. O6BemM mpojax 3a oT4eTHBIN neproa coctaBuia 1 437 740 500 py6. Onpenenuts
K03 GUIEHT 000pauNBaEMOCTH AKTUBOB U OLICHUTH (DMHAHCOBBINA PUCK KOMIIAHHUH.
3aoaua Ne 4.
Hcnonp3ys mokazaTend MaTeMaTHYeCKOrO OXUAAHUA M CTaHAAPTHOTO OTKIOHEHHS st
OIICHKU PHCKOM CPaBHHUTH BapUaHThl MHBECTUIIMOHHOTO TIpoekTa Ne 1 u 2, 11 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 MOJYyYEHHUS BJIOBOM NPHOBLIM 110 BAPUAHTAM IIPOEKTa

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
JUig  KaXZoro BapuaHTa BBIYHUCIAETCS MAaTEMaTHYECKOE OKHIAHHE 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 HHBECTHITMOHHOTO TIPOEKTa
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 aTTeCTAalluUM, IOKA3aTEC/JIN U KPUTEPUH
OICHUBaAHUA:

[Ipomexyrounas arrectanus no aucuuuinee b1.B./IB.10.02 Ouenka u aHanu3 puckoB
BKIIIOYAE€T TEOPETUYECKHE BOMPOCHI, IO3BOJSIONIME OICHUTh YPOBEHb  YCBOCHUS
o0OyJaromuMuCs 3HAHWH, NPAKTHYECKHE 3aJaHusi, KOHTPOJbHBIE paOOTHI, BBISBISIONINE
cTerneHb CPOPMHUPOBAHHOCTH YMEHHUH M BIIAICHUH, TPOBOAUTCS B (hopMe 3a4era U SIK3aMeHa.

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

s mpoBenenust 3adera no auctmiuinae b1.B.JIB.10.02 Ouenka v aHaiu3 pUCKOB

MPEAYCMOTPEH CIICYIONIUH TTePEYeHb BOIPOCOB:

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

3aJ]a4d TUCIIATUINHEL

[TonsaTue pucka, ero CymHoOCTh U cofepkanue. OnpeneneHrne pucka Kak SdKOHOMUYECKON

KaTeroOpuH.

Knaccudukarnuu pruckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

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

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

Knaccudukanum puckoB. Jloructuaeckue prucKyd U METOJIBI MX OI[EHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

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

Knaccudukanuu puckop. TeXHUYECKHE PUCKH U METOBI UX OIICHKH.

0. Knmaccudukanum puckoB. TeXHOJIOTHYECKUE PUCKUA U METOBI UX OIICHKH.

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

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

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

14. Puck u HeompeaeneHHOCTs. HeompeneneHHOCTh Kak HCTOYHHUK pHCKa. Puck kak
CITy4JaitHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh U BO3MOKHOCTb.

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

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

17. TeopeTnyeckne HWCTOYHMKH  YyIpaBJIE€HUS PUCKOM. Teopusi  BEpOSTHOCTEH U
MaTeMaTHYeCKasl CTAaTUCTHKA.

18. YnpaBieHue pUCKOM B COBPEMEHHOW TEOPUH MEHEIKMEHTA. PHCK-MEHEIKMEHT Kak
nojcucTteMa (PMHAaHCOBOTO MEHEDKMEHTa opranu3zanuu. CoBpeMeHHas Mapajgurma pUcK-
MEHEDKMEHTa OpraHu3aiuii. MHTerpupoBaHHBIN, HENPEPBIBHBIM, PACIHIMPECHHBIA PHUCK-
MEHEKMEHT.

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

20. nenTudukanus pucKoBOW CUTYallMU B OPraHU3aIMH U KapThl PUCKOB.

N

RBOON O~

IToxasaTenu M KpUTEPUM 3a4eTa:

— Ha OLEHKY «3a4YTeHo» — oOydaroluiics NOJDKeH IoKaszaTh, MO KpailHel Mmepe,
MOPOTOBBII ypOBEHb C(HOPMUPOBAHHOCTH KOMIETEHIM, T.e. TOKa3aTh 3HAHUS HA YpPOBHE
BOCIIPOM3BEEHUSI U OOBACHEHHS HWH(POPMALMM, HWHTEJUIEKTyalbHble HAaBBIKM pEIICHUS
MIPOCTBIX 3a/ad4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET TMOKa3aTh 3HaHWA Ha YpOBHE
BOCIIPOU3BEICHUSI U OOBSCHEHHs HMH(OpManUM, HE MOXKET MO0Ka3aTh HMHTEIJIEKTyaJbHbIE
HAaBBIKU PELIEHUs ITPOCTHIX 3a1a4.
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DK3aMeH 10 JaHHOW JUCUMUIUIMHE MPOBOJMUTCSA B YCTHOH (opme mo Ouieram, KakIblid

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

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

HPEeyCMOTPEH CIEIYIONIHI IIepedeHb BOIIPOCOB:

1.

N

ROOo~NoOA~®

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.

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

Puck kak siBneHue, npo0OsieMbl prucka B pa3n4HbIX Haykax. [Ipeamer u oObeKT, 1enu u
3a/1a4M JUCLUIUINHBI.

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

Knaccugukanum puckoB. @HHAHCOBBIE PUCKH U METOJIBI UX OIICHKH.

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

Knaccugukanuu puckos. [Ipon3BoICTBEHHBIE PUCKU U METOIbI UX OLIEHKH.
Knaccudukanuu puckos. Jloructuueckrne pucku U METOJIbI UX OLIEHKH.

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

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

Knaccudukanuu puckos. TeXHOIOTHYECKHUE PUCKH U METOJIbI UX OLIEHKH.

Knaccudukarnuu puckoB. OpraHu3aliiOHHBIE PUCKU U METOJIBI MX OI[EHKH.
Knaccudukanum puckoB. YnpaBlieHUYECKHE PUCKH U METOJIbI UX OIIEHKH.

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

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

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

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

VYrnpaBieHue PUCKOM B COBPEMEHHOW TEOPUU MEHEKMEHTAa. PUCK-MEHEIKMEHT Kak
nojacucreMa (UHAHCOBOTO MEHEKMEHTa opranuzanuu. CoBpeMeHHasl mapajurma puck-
MEHEDKMEHTa opraHuzanuii. MHTerpupoBaHHBIN, HENPEPBIBHBIA, PACIIUPEHHBIA PUCK-
MEHEIKMEHT.

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

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3allMu U KapThl pUCKOB.

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

Hcnonp3oBaHne METONOB aHaIW3a YYBCTBUTEIBHOCTH JI OLICHKHM YPOBHS PUCKOB U
BBISIBIICHHS 3HAUUMBIX (DAKTOPOB YIIPABICHHS PUCKOM.

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

Hcnonp3oBaHnne MeTona JepeBa peuieHuss s OLEHKH PHUCKOB HWHBECTHIIMOHHBIX
MIPOEKTOB MO KaXXJOMY CIIEHAPHUIO UX PA3BUTHUAL.

Hcnonb3oBaHne METOAOB KCIEPTHBIX OIEHOK JUIS MACHTU(UKALIUY, OIEHKHA U aHalIu3a
puckoB. [lopsigok SkcrepTHBIX HccienoBanuil Ha ocHoBe Jlenbduiickoro MeToa.
Craructuueckne METOJbl B OLEHKE YPOBHS puUCKa. BO3MOXHOCTM HCHONIB30BAHUS
CTaTUCTUYECKUX METOJIOB B paMKax MPEACTPaXOBOM SKCIEPTU3HI.

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

Hcnonp3oBaHne MeToJa CTaBKU MPOILEHTa C MONPABKOM HA PHUCK: JIOCTOMHCTBA M
HEJIOCTaTKH, TPaKTUKa UCIOJIb30BaHUS B UHBECTULIMOHHOM IIPOEKTUPOBAHUH.
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29. Mcnonib30BaHUEe METOA KPUTUYCCKUX 3HAYCHUI JUIs OLIGHKU YPOBHS PHCKA B YCIOBHSX
(bopMHpOBaHHUs IPOTPAMMBI IPOU3BOICTBA U PEATTU3AIUHU TPOAYKIIHH.

30. CrpaxoBaHue KaKk METOJ YIIPABJICHHUS pUCKAMH OPraHU3aLUH.

31. XemkupoBaHUe KaK METOJI yIIPABJICHUS PUCKAMU OPraHU3allHH.

32. Pe3epBupoBaHue Kak METO/I YIIPABJICHHUS PUCKAMH OpraHH3aIlnH.

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

34. AHTUKPU3HCHOE YIIPABICHHUE B OPraHU3aIMK C y94eTOM (HaKTOPOB PUCKA.

IToka3aTeu U KpUTEPUH IK3AMeEHA:

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

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

— Ha OIICHKY «YHAOBJETBOPUTEILHO» (3 Oamma) — oOydaromiuiicss TeMOHCTPUPYET
MTOPOTOBBIM YPOBEHb CHOPMHUPOBAHHOCTH KOMIIETCHIIUM: B X0/I€ KOHTPOJIBHBIX MEPOTIPUSATHI
JOIMYCKAarTCA OI_HI/I6KI/I, MMPOABIACTCA OTCYTCTBHUEC OTHCIbHBIX 3HaHI/II\/'I, YMCHHﬁ, HaBBIKOB,
00y4aroUIUICsl HCIBITHIBAET 3HAYUTENIbHbIE 3aTPYAHEHUS MPU ONEPUPOBAHUHU 3HAHUAMU H
YMEHUSIMH TPU UX IEPEHOCE HAa HOBBIE CUTYAIIHH.

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

— Ha OIEHKY «HeYy0BJIeTBOPUTEJbHO» (1 0amr) — oOyJaroniuiicss He MOXKET MOoKa3aTh
3HaHMSI Ha YpPOBHE BOCHPOM3BENEHUS U OOBSICHEHHS WHMOpMAalUU, HE MOXKET MOoKa3aTh
MHTEJUIEKTYaJIbHbIE HaBBIKU PEIICHUS IPOCTHIX 3a/1a4.

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

a) OcHoBHas JuTeEpaTypa:

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

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

2. XKykosckuit B.M. OrieHka pUCKOB ¥ TapaHTHH B KOH(PIUKTAX: ydeOHOe mocooue /
B.1. Xykosckuii, M.E. CanykBamze. - 2-e usn., ucnp. u jom. - MockBa: M3gareiabcTBo
"FOpant", 2020. - 364 [OnexkTpoHHBI  pecypc]. Kon  nmocryna:
https://urait.ru/viewer/ocenka-riskov-i-garantii-v-konfliktah-454118#page/2 (mara
obpamenus: 01.09.2020).

0) JlonmoJiHUTEIbHAS JIUTEpaTypa:

1. Ceepues H.A. Benenue B 6e30macHOCTb: yueOHOE TocoOue Uil akaJeMUIECKOTO
OakanaBpuata / H.A. CeBepues, A.B. beukos. - 2-e u3j., nepepad. u gorm. - M.: U3narenscTBo
"FOpant", 2019. - 177 «c. [DneKTpoHHBI  pecypc]. Kon  nmocryna:
https://urait.ru/viewer/vvedenie-v-bezopasnost-441352#page/2 (mata oOpaleHus:
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https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2
https://urait.ru/viewer/ocenka-riskov-i-garantii-v-konfliktah-454118#page/2
https://urait.ru/viewer/vvedenie-v-bezopasnost-441352#page/2

2. yrun A.Jl. Pa3zpabotku cucremsbl ynpasieHus puckamu u kanutaiom (BITOJK):
yueOHoe mocobue it By30B / A.Jl. Jyrun [u ap.]; moa HaydHou penakiuenn A.J[. Jlyruna,
I'.1. Tlenukaca. - MockBa: U3natensctBo "lOpaiit", 2020. - 367 c. [DnekTpoHHBIN pecypc].
Kox nmocryma: https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-
vpodk-452243#page/l (nara oopamenns: 01.09.2020).

B) Meroanueckne yKa3aHus:

1. IumonoBa T.K. Puck-meHemKMEHT [DNEKTpOHHBINA pecypc]: yueObHoe mocobue /
T.K. [lumonosa; MI'TY. — Marautoropck: MI'TY, 2017. — 59 c.: un., Tadi., cxemsl. — Pexum
JOCTYTIA:
https://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1
514316/3503.pdf&view=true (nara obparenus: 01.09.2020).

2. Kunzuna .. MaTemaTtuueckasi CTaTUCTHKA B cXeMax M Ta0iaumax [DIeKTpOHHBIN
pecypc]: yueonoe nocodue / .1. Kunszuna; MI'TY. — Marautoropck: [MI'TY], 2017. — 131
c.: Ta0I1., CXEMBI, rpad., TUCTOTP. - Pexxum JOCTyTIA!
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1
137351/3272.pdf&view=true (nara oopamienus: 01.09.2020).

3. Botuens JI.LM. Pucku mnpeanpuHUMaTeNnbCKONW JESTENbHOCTH [DJIEKTPOHHBIM
pecypc]: yuebnoe mocobue / JLM. Boruens, B.B. Bukynuna; MI'TY. — Marautoropck:
MI'TY, 2018. — 1 onekrpon. ont. guck (CD-ROM). — Pexum jgocryma:
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1
514343/3525.pdf&view=true (gara obparenus: 01.09.2020).

r) [Iporpammuoe obecnieuenne u UHTepHeT-pecypcebI:

IIporpammMHoOe o0ecniedeHue

Haumenosanue 110 No noroBopa CpoOk NeHCTBUS JTULICH3UU
MS Windows 7 J1-1227 ot 08.10.2018 11.10.2021
MS Office 2007 Ne 135 o1 17.09.2007 0eccpouHO
FAR Manager CBOOOJTHO pacIpOCTpaHIEMOE 0eccpovHO
7Zip CBOOOJTHO PacpOCTpaHIEMOE 0eccpovHO

IIpodeccuonanbublie 6a3bl JAHHBIX 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

1. ®epepanbHOE TOCYHapCTBEHHOE OrOKeTHOEe ydpexaeHue «DenepanbHbIid
MHCTUTYT TMPOMBIIUICHHOW COOCTBEHHOCTH». — Pekum goctyma: http://wwwl.fips.ru/.,
CBOOOJHBIN TOCTYII.

2. HanwmonaneHasi WH(POPMAIIMOHHO-aHAUTHYECKasi cucTeMa — POCCHHCKMIA MHIEKC
HayyHoro nurupoBanus (PMHII). — Pexum noctyma: https://elibrary.ru/project risc.asp,
perucTpalys 1o JOTUHY U NapoJIro.

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

4. WudopmanmonHas cucremMa - EnuHOE OKHO JOCTyna K HH(OPMAIMOHHBIM
pecypcam. — URL: http://window.edu.ru/, cBo00aHBIi JOCTYII.

S. OnextpoHHas 6a3za nepuoauueckux u3ganuii East View Information Services,

000 «MBUCy. Pexum nocryma: https://dlib.eastview.com/ Bxon mo IP-agpecam By3a, ¢
BHEIITHEH CETH IO JIOTHHY M MapOJTIO.
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https://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1514316/3503.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1514316/3503.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1137351/3272.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1137351/3272.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1514343/3525.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1514343/3525.pdf&view=true
http://www1.fips.ru/
https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/
https://dlib.eastview.com/

6. Poccwmiickas T'ocymapctBenHas Oubmuoteka. Kartamoru. Pexum oOpamienus:
https://www.rsl.ru/ru/4readers/catalogues/ , cBOOGOIHBIN JOCTYIL.

7. DnextponHsie pecypebl oubmmorekn MI'TY um. .. HocoBa. Pexxum oOpamienus:
http://magtu.ru:8085/marcweb2/Default.asp (Bxoa ¢ BHELIHEH CETH 1O JIOTUHY U TTAPOJIIO)

8. ®enepanpHBIA  00pa3oBaTeNBHBIN  mOpTam —  OKOHOMHUKA.  COIMOJIOTHS.
MenemxmenT. Pexxum nocryma: http://ecsocman.hse.ru/ , cBo0oIHbBIH JOCTYII.

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

10. MexnynaponHasi HayKOMeTpudeckas pedeparuBHas W TOJTHOTEKCTOBas 0Oa3a
naHHbIX HayuHbIX u3manuii «Web of Science». Pexxum mocrtyma: http://webofscience.com
Bxoj no |IP-agpecam By3a.

11. Mexnynapoanas pedeparuBHasi UM TOJHOTEKCTOBAas CIpaBOYyHas 0a3a JaHHBIX
HayJYHBIX U37aHui «SCOPUSy. Pexxum moctyma: http://scopus.com Bxox o IP-aapecam By3a.

12. MexayHapoaHas 0a3a MOJHOTEKCTOBBIX KypHaioB Springer Journals — Pexum
noctyna: http://link.springer.com/ Bxox o IP-aapecam By3a.

13. MexayHaponHas KOJUICKIMSI HAyYHBIX MPOTOKOJIOB MO Pa3IMYHBIM OTPACIsM
3Hanuii Springer Protocols. - Pexum gocrtyma: http://www.springerprotocols.com/ Bxox mo
IP-anpecam By3a.

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

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

16. Mexnynaponnas pedepatuBHas ©0a3a JaHHBIX 110 YHCTOM W TPHUKIATHOM
matemaruke ZOMATH. — Pesxxum mocryma: http://zbmath.org/ Bxox o IP-agpecam By3a.

17. MexnynaponHas pedepaTuBHas W TOJTHOTEKCTOBAas CIpaBOYHas 0asza JTaHHBIX
HayJHbIX u3ganuii «Springer Nature». — Pexxum moctyma: https://www.nature.com/siteindex

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

9 MarepuajibHO-TeXHHYECKOe o0ecnevyeHne JUCUMIIINHBI

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

Tun u Ha3BaHue AyIUTOPUHN OCHaH_IeHI/Ie AyAUTOPUH

Y4eOHble ayAUTOPUH IS

N MynbTUMEIUIWHBIE CpEACTBA XpaHEHHs, MepeAadyud U

MIPOBEICHUS 3aHATUHN JIEKIITHOHHOTO
npecTaBiIeHus HHPOPMALIHK.

TUTIA
VYuebHble ayTUTOPUH IS
MIPOBEJICHUS TPAKTHUECKUX MynbTUMEIUIMHBIE CpeACTBA XpaHEHHs, Mepeiadyd U
3aHATHUH, TPYNIIOBBIX U npejcTaBieHus HHPOPMAaLIKH.
WHAMBUIYAIbHBIX KOHCYAbTaUMH, | Kommiiekc  TecToBBIX  3ajaHMil A NPOBENECHHUS
TEKYILEro KOHTPOJIS U POMEKYTOUHBIX U PYOEXKHBIX KOHTPOJICH.

HpOMe}KYTOqHOﬁ aTTeCTalnun

[lomenienns g caMOCTOSTEILHON
paboThI 00yJarOLTUXCS

ITepconansupie KoMmmbioTepl ¢ maketom MS  Office,
BBIXOZIOM B VIHTEpHET M C JOCTYNOM B JIEKTPOHHYIO
nH(}OPMAIIMOHHO-00Pa30BaTENBHYIO CPETY YHUBEPCUTETA

Ilomenenus mis XpaHCHUA U

HIxader JUIst XpaHeHUs y4e0HO-MEeTOTNYECKOM
pO(UITAKTUIECKOTO

JOKYMEHTalul, y4eOHOoro oOopynoBaHHA U y4eOHO-
o0CITy>)KuBaHUs yueOHOTO .

HarJIsITHBIX TTIOCOOHIH.
000pyIOBaHUS
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