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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 aucumiuimHbl b1.B.JIB.10.01 Puckosoruss mmeer s
y4eOHOM, MPOU3BOICTBEHHON MPaKTHK. TeopeTnieckrue, METOA0JI0rMYeCKUe U TIPAKTHUECKHE
noJjioxkeHus, uzydaembie no auciuiminae b1.B.JIB.10.01 Puckosorus, BXOIST B COCTaB
[IporpaMmbl TOCYJapCTBEHHON HTOrOBOM aTTecTaluu (TOCYAapCTBEHHBIM SK3aMeH, 3alluTa
BBIITYCKHOW KBaJIU(UKAITMOHHOW paboThl) oOydarommxcs mo HanpaeiaeHuro 38.03.01
DxoHoMHKA (TTPoPHIIb « IKOHOMHKA MPEANPUATHNA U OPraHU3AIUN).

3 Komnerennum ob0yyawomerocs, ¢opmupyembie B pe3yjbTaTe OCBOCHUS
AUCHMILIMHBI (MOYJIsI) U IVIAHMPYeMble pe3yabTaThl 00y4eHu s

B pesynbrare ocBoenus aucuuiuimabl b1.B.JIB.10.01 Puckonorus oOyuatouuiics
JOJIKEeH 00J1aaTh CIeAYIOIIMMHI KOMITETSHIIUAMU:

CrpykTypHBII
JJIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIIETEHIINH

IIK-1 — cnnocodHoCTH COOpATH M MPOAHAJU3UPOBATH UCXOAHBbIE JaHHBIE, HEO0X0AUMbIEe
JJISl pacyeTa IKOHOMUYECKHX H COLHAIBHO-IKOHOMHYECKUX MOKAa3aTesIeH,
XapaKTePU3yIIMX JeSITeJbHOCTh X03HCTBYKIIHX CY0ObEKTOB

— HCTOYHUKH TIOJTYUCHUA I/IH(I)OpMaL[I/II/I, HGOGXOI[HMOﬁ UL pacucTa
OKOHOMHNYCCKHNX n COIIMAJIbHO-3KOHOMHYCCKUX HOKa3aTeJ'IeI71,
XapaKTCPU3yIOmuX ACATCIIbHOCTD XO3HﬁCTByIOIJ.IHX Cy6’bCKTOB;

— HOPpHUHOUIIBI, MCTOAbBI WU MCTOIUKU cGopa, cuCTéMaTu3alu MW a”Halln3a
HCXOOHBbIX JaHHBIX, HeO6XOZ[I/IMLIX g pacd€Ta OSKOHOMHYCCKUX U
COIIMAJIbHO-39KOHOMUYCCKUX HOKEBE[TCJ'ICPL XapaKTCPU3YIOMUX ACATCIbHOCTD

3HaTh

4




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

XO3SHMCTBYIONTNX CyObEKTOB;

YmMmetrs

— OCYHIECTBJSITh TOUCK HWHMOpPMAIUK, HEOOXOAUMOMW HJsi pacuera
SKOHOMUYECKHUX u COIMATbHO-3KOHOMHUYECKUX IoKa3areyeu,
XapaKTEePU3YIOIIKNX JACITCIbHOCTD XO3SHCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBIISITH COOp, CUCTEMATH3AIMIO W AHAJIM3 HWCXOIHBIX IaHHBIX,
HEOOXOAUMBIX I pacueTra SKOHOMHUYECKHX U COIMATbHO-3KOHOMHYECKHX
HOKa3aTeyeu, XapaKTepU3yIOIUX  JACATEIHHOCTh XO03SMCTBYIOIIHNX
CyOBEKTOB, B TOM YHCJI€ C WCIOJIh30BAHMEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJCTB;

Bnazets

— HaBbIKAMM TOHCKa HH(popManuu, HEOOXOAUMOW Juis  pacuera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHUYECKUX HoKa3aTesnei,
XapaKTEePU3YIOIIMX AEATEIbHOCTD XO3SICTBYIOUIUX CYyOBEKTOB;

— HaBbIKaMHM cOOpa, cCUCTEeMaTH3alMM U aHalli3a MCXOJHBIX JIaHHBIX,
HEOOXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX U COLMAIbHO-3KOHOMHYECKHUX
nokaszaTesnei, XapakTEepU3yIOIIUX  JACSITENBbHOCTh  XO3AWCTBYIOIIHMX
CyOBEKTOB, B TOM 4YHCJIE€ C HCIOJIb30BAaHHUEM COBPEMEHHBIX MPOrPAMMHBIX
CPEACTB;

IK-4 — c1ocoOHOCTHIO HA OCHOBE ONMUCAHMS IKOHOMUYECKHUX MPOLECCOB U SIBJIEHHU I
CTPOUTH CTAHJAAPTHbIE TEOPEeTHYECKHE H IKOHOMETPHUYECKHE MO/IeJIH, AHAJIM3UPOBATH U
CoJIep:KaTeJIbHO HHTEPNPETHPOBATH MOJYUYEHHbIE Pe3yJbTAaThl

— OCHOBHBIC OIPCACICHHUA MW IIOHATHA, CBA3aHHLIC CO CTaHIAPTHBIMUA
TCOPETUICCKUMH U DKOHOMETPUYCCKUMH MOACIISAMMU,

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

SHate — OCHOBHBIE METOJbl HCCIICJOBaHMM, HCHOJB3YEMbIX MPHU MOCTPOCHHUH
CTaH/IAPTHBIX TEOPETUUECKUX U IKOHOMETPUUYECKUX MOJEIEH;

—  OCHOBHBIE MpPaBHJIA, MO3BOJSIOUINE AHAIM3UPOBATH U COJEPKATEIHHO
UHTEPIPETUPOBATH MOJTYYCHHBIE PE3YNIbTATHI,

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— 00cyxmarh cmocoObl 3(PQPEKTUBHOTO pEIICHUsS MPoOJeM Ha OCHOBE
aHaJlM3a U CoJIeP)KaTeIbHON MHTEPIIPETAlUY OTyYEeHHBIX PE3YJIbTaTOB;

— pacno3HaBaTth 3(PQPEKTUBHOE pemIeHHe OT Hed(P(HEKTUBHOrO B XOJIe
aHaJl3a pe3ylbTaTOB TOCTPOCHUS CTAaHAAPTHBIX TEOPETHYECKUX U
SKOHOMETPUYECKHUX MO/JICTIeH;

YmMmers — TIIPUMCHATH IIOJY4YCHHBIE B XO0JC MOCTPOCHHUA MOJZieJIed 3HaHUI B
npodeccuoHanbHOI JeSITeNIbHOCTH; UCIOJIb30BATh ux Ha
MEXIUCIUTUTMHAPHOM YPOBHE;

— nmnpuoOpeTarb 3HaHMS B OONAacTH  TIOCTPOCHHUS  CTaHAAPTHBIX

TEOPETUYECKUX U IKOHOMETPUUYECKUX MOJEIH;

- KOPPEKTHO BBIPaXKaTh U apTYMEHTUPOBAHO 0O0CHOBBIBATH MOJIOKEHUS

peIMETHOM 00IacTH 3HAHMS;

— TMpPaKTUYECKUMHU HaBBIKAMHU  HCIIOJIB30BAHMSI  DJIEMEHTOB  aHaln3a

SKOHOMHMYECKHUX TPOILIECCOB U SBICHUNW Ha JAPYyruX AUCHUIIIMHAX, Ha
Braziers 3aHIATHUSIX B ayJUTOPUU U HA TIPAKTHKE;

— MCTOAaMH MMOCTPOCHUMA CTaHAAPTHBIX TCOPCTUICCKUX n
OKOHOMCTPHUICCKUX MO,I[GJ'IGIZ;
— HaABBIKAMHM MW MCTOJHKaMH 0606H_[CHI/I$I PE3YJILTATOB IMOCTPOCHUS




CrpyKTypHBIi
JJIEMEHT
KOMIIETEHIINU

[Mnanupyemblie pe3ynbTaThl 00yICHHS

CTaHJAPTHBIX TEOPETUUYECKUX u HSKOHOMETPUYECKUX MOJEIH,
9KCIIEPUMEHTAJILHOM J1eATEIbHOCTH;

— crnocobaMy OLEHUBAHHUS 3HAYMMOCTU U MPAKTHUYECKON MPUTrOJAHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

— BO3MOJKHOCTBHIO ~ MEXIUCLUMIIMHAPHOTO INPUMEHEHUS  PE3YJbTaTOB
IIOCTPOEHHUS CTAHJAPTHBIX TEOPETUUECKUX U SKOHOMETPUUECKUX MOJEIEH;
— OCHOBHBIMM  METOJIaMU  HCCJIEOBaHMsI B  oOiacTu  aHaIM3a
SKOHOMMUYECKHUX IMPOLIECCOB U SIBJIEHUH, MPAKTUUYECKUMU YMEHUSIMU H
HaBbIKaMHU UX UCII0JIb30BaHMUS;

—  Tpo¢EeCCHOHAIBHBIM S3BIKOM MPEIMETHOM 00IaCTH 3HAHNUS,

— crnoco0aMy COBEpUICHCTBOBAHUS MPO(ECCUOHATIBHBIX 3HAHUM U yMEHUN
MyTE€M HCII0JIb30BaHUS BO3MOXKHOCTEN HHPOPMAILIMIOHHOM Cpeabl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

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

- KOHTaKTHas paboTa — 93,75 aka. 4acos:
- aymutopHas — 90 (241) akan. 9acos;

- BHeayquTopHas — 3,75 akaj. 4acoB

- camocrosiTesbHas pabota — 50,55 akan. wacos;

- IOITOTOBKA K dK3aMeHy — 35,7 Jac.
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1 Pa3nesn: OCHOBBI PUCKOJIOTHH U POJIb
PHCKA B IKOHOMHYECKHX pacyerax
1 Tema: Puckosnorus u ee B3auMocCBsI3b C | 7 6 6/21 4 CamocrosarensHoe nzydyenue |CobecemoBaHue, [IK-13
npyrumu Haykamu. [Ipeamer u oObekT, y4eOHOW U Hay4YHOH TecTupoBaHue, nposepka  |[1K-4 3
ey U 3a1aun puckosoruu. Konnenmuu auTepaTypsl. BeimonHenue WHAUBUAYAJIbHBIX 3aJJaHUI
pucka. Knaccuduxanuu puckon, ux AHAIUTUYECKUX 3aJlaHuil (110
uJeHTU(UKAIUS U OTICHKA BBIODAHHOM TEMAaTHKE)
2 Tema: BO3MOXHOCTH U IEPCIIEKTUBBI 7| 6 18/61 7 CamocrosrensHoe usydenue |CobecenoBanue, IIK-1 3yB
MIPUMEHEHHS] METO/IOB U aJITOPUTMOB yueOHOM U HAyIHOM TecTupoBaHue, nposepka  ([IK-4 3y
TEOPUH BEPOSITHOCTEH U MAaTEeMAaTUYECKOM auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 33JJaHU,
CTaTUCTUKH, TEOPUU TP, IEpeBa pacueTHO-aHATUTHYECKUX 3aIuTa KOHTPOJIBHOM
pelieHnii B uACHTU(DUKAIINH U OTICHKE 3a/laHui, KOHTpoJIbHas paboTa |paboTsl Ne 1
SKOHOMUYECKUX PUCKOB No 1
3 Tema: CtpyKTypa U Kiaccu(puKauu 7| 6 12/61 6 CamocrosrensHoe u3ydenue |CobecenoBanue, I1IK-1 3yB
PHUCKOB SKOHOMHUYECKUX CHCTEM. yueOHOU 1 HaydHOU TecTupoBanue, nposepka  [[1K-4 3y
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Nnertudukaius 1 onmicaHue pucKOB. aUTEepaTypsl. BemomHeHwe WHANBUIYATBHBIX 3aJJaHUI
Mertona ctoumoctu pucka (VaR). Ouenka pacyeTHO-aHATUTUYECKHUX
pHCKa B CUCTEME SKOHOMHYECKUX 3aIaHU I
pacueToB M MPUHSATHUS PEIICHHUHA
Hroro 3a 7 cemectp 7 | 18 36/14U1| 17 3auer
2 Paznen: Cucrema uaeHTUGUKANUMN U
aHAJIN3a PUCKOB IKOHOMHYECKHX
cucTeM
4 Tema: YrpaBieHHEe pUCKOM B 8 | 3 1021 11  |CamoctosrenbHoe uzyuenne |CobOecenoBaHue, ITK-1 3yB
COBPEMEHHBIX OpraHu3aIusix. y4eOHOW U Hay4YHOH TectupoBaHue, nposepka  [[1K-4 3yB
Hersurponuiineiii noaxos B auTeparypsl. BeinonHeHue WHIUBUTyJIbHBIX 3aJJaHUN
UICHTU(PUKAIIMYI U aHATH3E PUCKOB. pacueTHO-aHATUTUYECKUX
MeTo1b1 pUHAHCOBOTO aHATN3a B 3alaHui
uaeHTU(GUKAINY pUCKOB. PuckoBas
CUTYaIisl B OpraHu3aliy, KapTa pUCKOB
5 Tema: MccnenoBanue prcka Ha OCHOBE | 8 3 8/41 11 CamocrosrensHoe uzyuenue |CobecenoBanue, [1IK-1 3yB
METO/I0OB aHaJIM3a YyBCTBUTEIHLHOCTU U yueOHOM U HAyIHOM TecTUpoBaHue, nposepka  ([1K-4 3yB
aHanu3a cueHapueB. MccienoBanue auTepaTypsl. BeimonHeHue WHIUBUAYAIbHBIX 3a/IaHUH,
PUCKOB Ha OCHOBE METOJIOB pacueTHO-aHATUTHYECKUX 3aIuTa KOHTPOJIBHOM
MMUTAIMOHHOTO MOJISTUPOBAHMsI, METO1a 3a/laHul, KOHTpoJIbHAs padoTa |paboThl Ne 2
aHanoruii. Marematuyeckoe 0XXuIaHue u Ne 2
CTaHJIaPTHOE OTKJIIOHEHHE KaK Mepa
PHUCKOB
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6 Tema PuckoBbie acrieKTh 8 | 3 9/41 | 11,55 |CamocrostensHoe m3ydenue |CobecemoBaHue, [TK-1 3yB
SKOHOMHYECKHUX cucTeM. OnTuMusanus u yueOHOM U HaydHOU TectupoBanue, nposepka  |I1K-4 3yB
yCTpaHEHUE PUCKOB Ha OCHOBE auTeparypsl. BeimonHenune WH/IMBUYJTbHBIX 3a/IaHUH
MIPUMEHEHHSI METOJIOB CTPAaXOBAHMS, pacueTHO-aHATTUTUIECKUX
pe3epBUPOBAHUS, XSDKUPOBAHUS 3aJaHAN
Hroro 3a 8 cemectp 8 9 27/10M| 33,55 IK3aMeH
HToro nmo iucuumnjinue 78| 27 63 50,55 3ayer
IK3aMeH




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

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

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

Jliig ycBOeHHUSI HaBBIKOB OOpa0OTKU aHAIMTUYECKOM, TEOPETUUECKOW U METOAMYECKOMN
nHbOpMANNY, MPOBEACHUS AHATUTUYECKUX OIICHOK, WHTEPIPETAMU 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 U METOJIOJIOTMYECKUX HAaBBIKOB HCCIEIOBaHUS
Pa3IMYHBIX AKOHOMHUYECKUX CHCTEM, OLEHKHM CTPAHOBBIX M PETHOHAIBHBIX TEHJECHIUN
SKOHOMUYECKOTO  pa3BUTUA  MpPEIycMOTpeHa pabota ¢  OmokamMu  OoQUIIHATBEHON
CTaTUCTUYECKOM HH(popMalyu, cBojaMu HHGOPMaAIMU B UHPOPMAIIMOHHBIX OpTaJIax.

Jly1s ycBO€HMs HaBbIKa BJIAJICHUS] COBPEMEHHBIMU METOJAMU U METOJI0JIOTUEN OIICHKU U
aHaJIM3a TEHJACHLUUH 3KOHOMHYECKOTO pPa3BUTHS, MPOIECCOB U SBJIIEHUN Ha MaKpOypOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCIOJIB3YETCS IPUEM «MO3TOBOTO IITYpMay, HHAWBHIYaJIbHOTO
u oOpatHoro. [Jlms yaydmieHuss  yCBOEHHWsT  OOydalOImMMHCS  Hawbojee  TPYITHO
BOCIIPUHUMAEMBbIX pa3feNioB AUCHMIUIMHBI MPEIyCMOTPEHbl 3aHATUS, IPOBOJAUMBIE B
MHTEPAKTUBHBIX (pOpMax.

Jlis  oBiajgeHHsT HaBbIKAMU  CaMOCTOSATEIbHON paboOThl, CaMOOpraHM3allMk |
OpraHM3allMll  BBINIOJHEHUS TBOPUECKHUX 3aJaHUN  MpPEJyCMOTpeHa TOJArOTOBKAa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM PE3yJbTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHHUIO, BBINOJIHEHUE JOMAIIHUX 3aJlaHuil ¢ HMX MOCJIEeIYIOIIUM MpeICTaBICHUEM
JOKJIaJIOB, HalKCaHUEM pedepaToB, MpEACTAaBIEHUEM KOHTPOJIbHBIX U KypcOBOH paboT Ha
00pa3oBaTeIbHOM MOpPTAJIE.

6 YueOHO-MeTOAMUYECKOe OOecriedeHrne CaMOCTOSITeIbHOI padoThI CTY/IEeHTOB

I[To pmucuunnuue Bb1.B.JIB.10.01 Puckonorus mnpeaycMOTpeHa ayauTOpHas |
BHEayJIMTOPHAsA CAMOCTOSITENIbHAS paboTa 00yJaroIuXcs.

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 Puckoiiorus u ee B3anMOCBS3b C APYriMHU HayKaMH. Hpez[MeT n O6’beKT, neian n
3aauu PUCKOJIOTHUH. KOHHGHHI/II/I pHUcCKa. KﬂaCCI/Iq)I/IKaI_II/II/I PUCKOB, HUX I/II[CHTI/Iq)I/IKaI_II/ISI u
OIICHKa

Bonpocwl ona oocysicoenun (na npakmuyeckux 3aHAMUAX).

1 Puckomorus u ee B3aMMOCBS3b C JPYrMMU HaykamMu. KOHIENIMH, METOIBI U
METOAUKH PUCKOJIOTHH.

2 OCHOBHBIE HAyYHO-TEOPETUYECKUE MPEANOCHUIKH PUCKOJIOTHH.

3 Puck u puckoBasi cUTyarusl.

4 AKCHOMBI PHUCKOJOTHH. AKCHOMa BCEOXBATHOCTH U CYOBEKT pHCKa. AKCHOMa
MIPUEMIIEMOCTH U KaTErOpPH3aIusl pUCKOB. AKCHOMAa HEMTOBTOPSIEMOCTH U TIOJIE PUCKOB.
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5 Tocrynatel puckonoruu. Puck m Hanmume cyObeKTa, NMPUHATHE penieHus. Puck u
pelICHUSs, C MOMOIIBIO KOTOPBIX CBSI3bIBAaCTCS BpeMsi. Puick u noBeaenue cyobekra. [lorepu u
yiiep6. Puck u mepsl pucka.

6 OcHOBHBIC ATaIlbl HAKOIUICHUS] 3HAHWN W Pa3BUTHs HAayKu O pucke. [Ipuopurersl n
OPHEHTHPHI B PUCKOJIOTHH.

Tecmoevie 3a0anus.

1 Vxaxute HanboJee CTPOroe MpeICTaBICHHE O PUCKE KaK SBJIICHUU |

a) cHUTyanus, OOBEKTHBHO COJICpXKaIlas BBICOKYIO BEPOSTHOCTh HEBO3MOXHOCTH
JTOCTHOKCHHS 1IEJIH;

0) Hamuuue (aKTOpOB, MPU KOTOPHIX pPE3yAbTaThl JEHCTBUNH HE SABIAIOTCA
JNETEPMUHUPOBAHHBIMH, a CTEMEHb BO3MOXKHOTO BIUSHHS 3TUX (PAKTOPOB Ha PE3yJIbTaThI
HEU3BECTHA;

B) cielncTBUE AeWcTBUs (0e37elcTBUSA), B pe3ylbTaTe Yero CYIIECTBYET peaylbHas
BO3MO>KHOCTb TIOJIYUCHHS HEOTIPEICIICHHBIX PE3YJIbTATOB;

T) KaTeropusi, OTpaXaromias BO3MOXHOCTb JOCTIKEHUS WU  TPEBBIIICHUS
(HEAOCTIKEHUSI, HEMOJHOTO  JIOCTMKEHHWS) TIOCTaBJICHHBIX IEJIEH B YCIOBHUAX
HEOIIPEIeTIEHHOCTH,

1) BEpHBI BCE OTBETHI.

2 YTO MOHUMAETCS MOJT AaHAJIM30M PUCKA!

a) cuUCTeMaTh3alus MHOXKEeCTBA PHCKOB HAa OCHOBAHHMHM KaKUX-IHMOO TPU3HAKOB H
KPUTEPHUEB, MO3BOJIIOMNX 00BEIMHUTD MOAMHOXKECTBA PUCKOB B O0Jiee OOIIHE MOHATHS;

0) cUCTeMaTHYECKOE UCCIICA0BAaHUE CTEMEHN PUCKa KOHKPETHBIX 00BEKTOB, TPOIIECCOB,
SIBJICHUM, IPOEKTOB;

B) HayaJbHBIA 3Tall CUCTEMbI MEPONPHUATHI TO YNPABICHUIO PUCKAMH, COCTOSIIUN B
CUCTEeMAaTUYECKOM  BBISBJIEHUM PHUCKOB, XapaKTePHBIX JUIsl  OMpPENEJIeHHOTO  BUIA
NEesITEeNIbHOCTH, U OTIPEACTICHUHN UX XapaKTePUCTHUK;

') HET IPAaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs 1moj uACHTUGUKAIMEH prcKa.

a) HAYaJbHBIM ATall CUCTEMHBIX MEPONPUATUH IO YINPABICHUIO PUCKOM, OCHOBAaHHBIM
Ha CHCTEMaTH4YECKOM BBISBIICHUM PHUCKOB OIPEACICHHOTO BHJA JEATEIbHOCTH M HX
XapaKTEePUCTHUK;

0) cucreMaTuyeckoe HaydHOE MCCIIeI0OBaHUE CTENEHU PHCKA, KOTOPOMY IMOABEPIKEHBI
KOHKpETHBIE O0OBEKTHI, BUJIBI JCSITEILHOCTH U IPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YxaxxuTe BO3MOKHBIE MOCJIE/ICTBUS PeaTu3allii PUCKa:

a) OTpUIIaTEJIbHbIE,

0) MOJIOKHUTEIIBHEIE,

B) KaK MOJIOXKUTENbHBIC, TAK U OTPHUIIATEIbHbBIE;

') HET IPaBUIBLHOTO OTBETA.

5 Kak Ha3bpIBatOTCS pUCKH, TPAKTHUECKU BCET/1a HECYIIHE MMOTEPH

a) KpUTHUYECKHE;

0) CIieKyIATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) THIIOTETHYECKHUE;

€) HEeT IPaBUIILHOTO OTBETA.

6 Kak Ha3pIBalOTCS PUCKH, KOTOPHIE MOTYT HECTHU KaK MOTEPH, TaK U JOTIOJHUTEIbHBIC
JIOXObI:

a) YUCTHIE,

0) KpUTHYECKHUE,;

B) CIIEKYJSITUBHEIC,
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I') OrpaHUYEHHBIE,

1) TOIYyCTUMBIE,;

€) HeT NMPaBUJIBHOTO OTBETA.

7 Kak Ha3bIBaOTCS PUCKH, 00YCIOBIIEHHBIE IESTEIFHOCTHIO CAMOTO MPEANIPHUITHS U €TO
KOHTAKTHOM ayJUTOPHEN:

a) YUCTBIE;

0) BHEIIHHUE;

B) BHYTPEHHHUE;

I') IOIyCTUMBIE;

1) OrpaHUYCHHBIC.

8 Kak HazbpIBalOTCSI PHUCKH, B pe3yabTaTe peau3alliil KOTOPBIX MPEIIPUATHIO TPO3UT
MOTeps BEIPYUKU (ITOTEPU MPEBBIIAIOT 0KUIAEMYIO0 PUOBLIIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTtacTpo(uyeckue;

I') BEpHBI BCE OTBETHI.

2 Tema B0O3MOXHOCTH M NEPCIEKTUBBI IPUMEHEHHS METOJOB M aJTOPUTMOB TEOPUH
BEPOSATHOCTE W MAaTeMaTH4EeCKOM CTAaTUCTHUKHM, TEOPUHM WIp, JepeBa pEIICHWA B
UJCHTU(PUKAIIMN 1 OL[EHKE IKOHOMUYECKUX PUCKOB

3aoaua 1.
WuBectnnmonnslii nmpoekt Ne 1 paccuuran Ha t; = 4 roga, aucnepcus €XKerogHoin

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

JTUCTIEPCHUST  ©KETOJHOM TPHUOBLIM  COCTaBIISCT sz2 = 20%. Ilpeamonaraercsi, d4TO
pacnpeziefieHue €KeroJHON NpUObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeicHus
cinydyaHOW BenuuuHbl. CpaBHUTh PHUCKA HMHBECTHUIMOHHBIX TpoekToB Ne 1 um 2 mpm
JOBEPUTENBHON BeposTHOCTH P = 99%.

3aoaua 2.
ITo mepBoil TeXHOJIOTMM JUIi MPOM3BOACTBA Kaxaoro m3 N, = 10 usgenuii 6buUIO

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

X2 = 28 cekyHn (BbIOOpouHast aucHepcus S. = 2 ceKyHmbl). OLEHHTh puck Oonee

MEIJICHHOTO TPOU3BOJICTBO 10 TMIEPBOM TEXHOJIOTHUH TI0 CPABHEHHIO CO BTOPOM TEXHOJIOTUCH
IIpU JOBEPUTEILHOMN BeposTHOCTH P = 95%.

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 CymHOCTb pHCKa Kak SIBICHUS U KBAIUMETPHUECKUE XapaKTEePUCTUKU PUCKA.

2 Puck kak ciy4ailHOe M 3aKOHOMEpHOE siBieHHe. HeompeneneHHOCTh KaKk MCTOYHUK
pucKa.

3 KoHuemnuu prucka Kak ICTOYHUK PUCKOJIOTHH.

4 BapuaHThl 5KOHOMHYECKUX PEIICHH, 00pPEMEHEHHBIX PUCKOM, U HX aIbTePHATHUBBI.

5 KauecTBeHHBII M KONWYECTBEHHBIN aHanmM3 pucka. Habop mokaszareneil mmis
KOJINYECTBEHHOM OLICHKU PHUCKA.

Tecmosvie 3a0anus.

1 B 4eM CymHOCTh COLMAIEHO-3KOHOMHUYECKOH (DyHKIIMU pUCKa!

a) B IPOLIECCE PHIHOYHOW AEATEIBHOCTU PUCK M KOHKYPEHLIHS IO3BOJISIOT BBIAECINUTH
COLMANbHBIE TPYNIbl APPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTPAC/IH JESITEIBHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;
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0) peanu3anus pucKa MOXKeT 00eCIeUUTh JOTIOHUTENBHYIO [0 CPAaBHEHHIO C IJIAHOBOU
npUOBLIb B CiTydae OJ1aronpusSTHOTO UCXOAA;

B) BepHBI 00a OTBETA;

2 B yeM CymHOCTh KOMIIEHCUPYIOIIEH (DYHKIIUU PUCKA!

a) B TPOIIECCe PHIHOYHON NESATENPHOCTH PHCK M KOHKYPEHIMS MO3BOJISIOT BBLICIHTH
COLIMANIBHBIE TPYNIBl dPPEKTUBHBIX aKTOPOB B OOMIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTpaciy JeSTETLHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;

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

3 B gem coctouT 3amuTHas (yHKIHS PUCKA:

a) B OOBEKTUBHOW HEOOXOTUMOCTH 3aKOHOAATENBHOTO 3aKpeIUICHUS IOHSITHUS
«IIPaBOMEPHOCTH PUCKa», IPABOBOTO PETYIMPOBAHUS CTPAXOBOM JIEATEILHOCTH;

0) B TOM, 4TO IOpUIMYECKHE U (PU3NYECKHE JHUIA BBIHYKJEHbl UCKaTh CpeJICTBa U
(OpMBI 3aIIUTHI OT HEXKETATEIBHOM pean3alii PUckKa,

B) 00a OTBETA BEPHBI;

4 B ueM nposBIIsSETCS CTUMYJIHpYOMas QyHKIUS pUCKa:

a) peanu3alys penieHuid ¢ HEUCCIICIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MPUBOANTH K PeaTN3alii 0ObEKTOB HIIH OTIepaIiii, KOTOPhIE OTHOCATCS K aBAaHTIOPHBIM,;

0) B HCCIIEIOBAaHUM WCTOYHHKOB PHCKA NPH IMPOSKTUPOBAHHU OMEPAIUl U CHCTEM,
KOHCTPYMPOBAaHUM CIIEIMANBHBIX YCTPOUCTB, Omneparii, GopM CIENOK, NCKIFOYAIONINX WIIH
CHIDKAIOIIMX BO3MOKHBIE TIOCIIE/ICTBHSI PHCKA KaK OTPUIATEIIHLHOTO OTKIOHEHHS

B) BEpHBI 00a OTBETA.

5 Uem usMepsieTcs BeMunHa (CTEMEHb) PUCKA:

a) CPeAHUM 0>KHMJIAa€MBIM 3HAUCHUEM;

0) U3MEHUYHBOCTHIO BO3MOYKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 UTto moHuMMaeTcs IMOJ CUCTEMATU3ALMEN MHOMXECTBA PUCKOB Ha OCHOBAaHUM KaKHMX-
00 TPU3HAKOB U KPUTEPHEB, MO3BOJSIONIUX O00ObEIUHUTH MOJIMHOKECTBA PUCKOB B OoJiee
oO11ue MOHATHS:

a) WICHTH(UKALIHUS PUCKOB;

0) ynpaBieHUE pPUCKAMU;

B) aHAJIU3 PUCKOB;

I') KJacCU(pUKAIUSI PUCKOB;

7 YxaxuTe 00U UCTOYHUK PHUCKOB:

a) HEOTPEICIICHHOCTD;

0) prCcKOBas CUTYyallus;

B) (hakTOpBI PHCKa;

') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YkaxuTe OCHOBHBIE TPYIIIBI MOX0A0B K OTPECIICHUIO PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHATHUS PELICHUN;

0) pucK Kak coObITHE;

B) PHCK KakK JeHCTBUE;

T') PUCK Kak mapameTp (pe3ynbTaT) AesSTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBJICHHUS IeATEIbHOCTH;

€) PKJIEKTUYECKUH MOIXO0;

) BEpHBI BCE OTBETHI.

Konmpononas paooma Ne 1.

OreHka ypoBHsI KaluTaJIn3allui KOMIIAHUU U BBISIBICHUHU (PAKTOPOB pUCKA.

Ha ocHOBe wHcCIoNb30BaHMsI COBPEMEHHBIX METOJIOB (DMHAHCOBOTO M (PaKTOPHOTO
aHaJN3a BBIIBUTH KJIIOUEBbIE (PAKTOPHI CTPATETUUECKOTO M TAKTHUECKOTO PUCKA U OLEHHUTH
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YPOBCHb KallUTAJIU3allUA HpOMLIH.IHGHHOfI KOMIIaHHH II0 IIOKa3aTc/JIro TCMIIa

COOCTBEHHOTO KanuTaia KOMIIaHUH (

qcoﬁcme = Poﬁ ’ Omn M

cobcme *

qc060m6 -

Poﬁ

o

Kan

M =

Kan

Kan

Hp peuns

cobcme

_ Hp uucm

Q

pean

S

pean

~

obwy

06wy

cobcme

_ preune

peuns

rne P, - peHrabenpHOCTh OOoporta; O, - oOopauMBaeMOCTh Kanurtana; M

MYJIBTHILIMKATOp KamuTana; d

peuns

Hp aucm

-d

peuns

pocra

1)

(2)

(3)

(4)

(5)

(6)

Kan

- JIOJi1 OTYUCJIEHMH YHCTOM NpUOBLIM Ha pa3BUTHE

npousBoicTsa; IIp,,,, - PEMHBECTUPOBAHHAS (KAIMTATM3UPOBAHHAS) NPUOBLIL KOMIIAHWH,

pyo.; K

cobcme

(0] - BBIpyYKa OT peanm3aiuu, pyo.; K

pean

(coOCTBEHHOTO M 3a€MHOTO), pyO.

[aqm

- coOcTBeHHbIN Kanurain, py0.; I[lp, . - 4dcras NpuObUIb OpraHu3aluy, pyo.;

- ob0mas cymMma KamuTajga OpraHu3aluu

Hcxonnas nHpoOpManus ajis pacdyeToB MpeACTaBiIeHa B Tabnuie 1 u xapakTepu3yroT
COCTOSIHME aKTHBOB W TTACCHBOB KOMITAHHMH IO COCTOsHHMIO Ha koHer 2015 u 2016 rr. (mo
JaHHBIM OYXT'aJITEPCKOI OTYETHOCTH KOMITAHHH).

Tabmuma 1 — McxomHabple qaHHbIE IS OIICHKH (DMHAHCOBOTO COCTOSHUS MTPOMBITIIICHHON KOMITaHHH 110
cocrostHuio Ha koHer 2015 u 2016 rr., M. pyo0.

HaumenoBanue
ToKasaTeNei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbBI
1. HemarepuanbpHbIe 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
LEHHOCTH
5. Jloarocpounbie (PHHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIE AaKTHBHI 49 80 34 72
HUroro no pazpeny | 33668 41320 38836 41464
B T.4. HEXOZOBBIE MATEPUAIIbHBIC IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHBbBI
1. 3anacsr: 21773 23078 23078 26006
- ChIpbE, MaTepHUalbl U Ap.
- 3aTpaThl B HE3aBEPIICHHOM 19383 20046 19023 21516
MIPOU3BOJICTBE 314 368 892 917
- TOTOBas MPOAYKLUS U TOBAPHI AT 2029 2618 3100 3499
TIpOAaXU 15 12 32 34
- TOBaphl OTTPYKEHHBIE 26 28 27 33
- pacxonsl OyayIIuX MeproIoB 6 6 4 7

- POYHMC 3al1aChbl
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2. HJIC no npnobpeTeHHbIM [IEHHOCTSM 3179 3259 3620 3872
3. Jlebutopckast 3aJ0JDKEHHOCTD (TUTaTEeKH
Ooree yeM uepe3 12 MecsieB mociie OT4eTHOU 1055 843 522 501
JIATHI)
B T.U. HOKYIIATENIN U 3aKa34NKH - - - -
4. lebuTopckas 3a10JDKEHHOCTh (rmfnemn B 16377 18400 12484 14501
TeueHne 12 MecsIeB Mociie OTYETHOM JIaThl)
B T.Y. IOKYNATEJIN U 3aKa3YUKHU 4410 4687 3322 2607
5. ABaHCHI BBIJAHHBIE 883 946 760 502
6. [Ipoune neduTopsl 1063 1256 1022 1053
7. KpaTkocpouHble )MHAHCOBEIE BIOXKEHUS 4082 3892 1855 1925
8. JleHexkHBIE cpesicTBa 166 150 364 387
9. IIpoune 0OOPOTHBIE AKTHBEI — — — —
Wroro no pazneny Il 48578 51824 43705 48747
Hroro akTuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbBI
1. YcraBHbIM KanuTan 21750 21750 25550 25550
2. 106aBOYHBIN KamUTaI 983 1050 1222 1309
3. Pe3epBHbIil KanuTan 5834 5834 6699 6753
4. HepacnpenenenHasi mpuObLTh 2866 7025 6975 10336
Hroro no pazzaeny Il 31433 35659 40446 43948
JOJIT'OCPOYHBIE
OBSA3ATEJBCTBA
1. 3aiiMbI U KpEIUTHI 14255 16810 10093 11092
2. TIpoune moaroCpoUYHBIC 00s3aTEILCTBA 303 450 352 288
Wroro no pazpeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJIbCTBA
1. 3aiiMbI U KPEIUTHI 21734 25629 18840 21045
2. KpenuTopckast 3a1010KEeHHOCTb: 12937 12740 11187 12528
- TIOCTaBIIMKH U IIOAPAXIUKH 11711 11375 10286 11509
- 3aJOJDKEHHOCTBH Iepes NEPCOHAIIOM 389 376 333 377
- 3aJOJDKEHHOCTH Iepes
roCyapCTBEHHBIMH BHEOIOIKETHBIMU
dornamu 109 102 93 105
- 3aJOJDKEHHOCTH 10 HaJIOraM U cbopam 728 887 475 537
3. ABaHCHI IOJTyYCHHBIE 772 990 780 593
4. TIpoune KpeauTopsl
5. 3a10/>KEHHOCTD MEpe]l yIpEeJUTEIIMH 10
BBITUIATE OXOIOB B B B B
6. Jloxomsl OyAymnX MepruoioB 812 866 843 717
7. Pe3epBbl NpeACTOSIIMX PACXOJ0B — — — —
8. Ilpoune KpaTKOCPOUHBIE 0053aTENBCTBA — — — —
HWroro no pazpeny V 36255 40225 31650 34883
Hroro naccusos 82246 93144 82541 90211
BeIpyuka 0T peasuzauyy NpogyKIHU 41178 45633 40989 44878
Uwcrast nprOBLITF KOMIAHUA 6835 9822 9118 8327
Bemmuunaa pernHBECTHPYEMOH YHCTON MPHUOBLTH 3465 3922 3198 3477

HpOElHaJ'II/IBI/IpOBaTB MOJIYYCHHBIC PE3YJIbTAaThl, CICJIATH HCO6XO,[[I/IMLIC BBIBOIbI 00
YPOBHC KallUTAJIMU3allU KOMIIAHHWH, TEMIIaX POCTa COOCTBEHHOI0 KamuTaja KOMITIaHHH,
KIIIOYCBBIX (baKTOan pHUcCKa. BrisiBuTh U3MCHCHUA B (I)I/IHaHCOBOM COCTOAHHH
HpOMLIHIJ'ICHHOﬁ KOMITaHUH, TPOU30MICAIINEC B TCUCHUC KAJICHIApHOTO 2015 roaa.

Pa3pa60TaTL pPeKOMEHAAIUU 110 COBCPIICHCTBOBAHUIO (1)I/IHaHCOBO-XO3}II\/'ICTBCHHOI\/II
ACATCIBHOCTH HpOMBIHJJICHHOf/'I KOMITaHWH U CHUXKCHHUIO YPOBHA YI'pO3 €€ 6H3HCCY.

3 Tema Crpykrypa © KIacCU(UKALUU PHCKOB SKOHOMUYECKHX  CHCTEM.
Wnentudukanus u onmcanue puckoB. Merox crommoctu pucka (VaR). Omenka pucka B
CUCTEME SKOHOMHUYECKHUX PACUE€TOB U NPUHATHUS PELLICHUI
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3aoaua Ne 1.

®dupma NMPOBOAUT aHAIN3 OTKPBHITUS HOBOTO MaraswHa JUis pacuimpeHus OusHeca. B
cllyya€ OTKpPBITHSI KpPYIMHOTO Mara3uHa TIpH OJaronpusTHOW KOHBIOHKTYpPE pBIHKA
nporuosupyercss npuobute 600 MuH. py0. / TOXA, TPU HEOIArOMPHUSATHONH KOHBIOHKTYpE —
yobITok 400 MutH. pyo. / Ton. B ciydae OTKpBITHS CpEAHEr0 Mara3wHa MpU OJIArONPHATHON
KOHBIOHKTYpe €ro mnpuObUIb mporHozupyercs Ha ypoBHe 300 muH. py0d. / rom, mpm
HeOJIaronpusTHON KOHBIOHKTYpe phlHKa — yObITOK 100 MutH. pyO. / ron. Bo3moskHOCTB
OJaronpuATHON U HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (DMpMa OLIEHHBAET OTMHAKOBO.

UccnenoBanust peiHKa sKcrepromM oboiaercs ¢upme B 1 muH. py0. Cneumanuct
CUMTAET, UTO C BEPOSATHOCTHIO 0,6 KOHBIOHKTYpa pbIHKA OKaxkeTcs OnaronpustHOW. [Ipu aTom
IIPH TOJIOKUTEIBHOM 3aKJIFOUEHUU IKCIEPTa KOHBIOHKTYPA PhIHKA OKa)eTcsl 0JaronpusiTHON
muiib ¢ BepostHocThio 0,9. Ilpu ero oTpunaTenbHOM 3aKIIOYEHWH KOHBIOHKTYpa phIHKA
MOJKET 0Ka3aTbcs OJAaronpusaTHON ¢ BeposiTHOCTHIO 0,12.

Hcnonb30BaTh METON JiepeBa pelieHui 1y MPOBEPKH ATHX BapuaHTOB. OLIEHUTh PUCK
¢upMbl B ciyyae 3aka3a JIKCIEPTHOTO HCCIeNOBaHMs pbIHKA. OIEHUT PUCKHM BAapUAHTOB
OTKPBITHSI KPYITHOTO U CPEAHEr0 Mara3uHa. BBISIBUTH CTOMMOCTHYIO OIICHKY HAaWJIy4IIEero
BapUaHTa PEIICHUS.

3aoaua Ne 2.
lomoBo#t cmpoc Ha mpoaykiuio mnpeanpusTus coctaBmsier D = 1500 wuzmenwmid,

cronMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IepKKH XpAaHEHUS OJHOW EIMHUIIBI

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

OnpenenuTh ONTUMANBHBIA pa3Mep 3aka3a, H3ICPKKH, YPOBEHb IMOBTOPHOTO 3aKa3a Ha
OCHOBE MOJICITH YITPABIICHHS 3aITacamH.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMuUAX).

1 BnausiHue pucka Ha MOJATOTOBKY U MIPUHSTHE YIPABICHUECKUX PELICHH.

2 Mepa pucka Kak HeoOxoaumas s (popMUpOBaHUS albTEPHATUB OLEHKA DPHCKa,
XapaKTepU3ylollass BO3MOXHBIE [OTEpPU WIM NPUOOpPETEeHHS B  MPOU3BOJCTBEHHO-
X035UCTBEHHOW MM (PMHAHCOBOM JCATEIHHOCTH.

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

4 Meroa nepeBa pelieHnit: TOCTPOEeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meton Monre-Kapino kak BapuaHT CTaTUCTUYECKMX HCHBITAHUNW B OIIGHKE H
yIpaBJICHUHN PUCKOM B HanboJiee CI0KHBIX JUIsl IPOTHO3UPOBAHUS pacueTax.

6 MoaenupoBaHue PUCKOB B IPOTHO3HBIX U MIPOEKTHBIX pacyeTax.

7 OcobGeHHOCTH UIeHTU(UKAIIMY 1 aHATI3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmosvie 3a0anus.

1 Kak Ha3bIBalOTCS PUCKH, B pPe3ysbTaTe PEalU3alUU KOTOPBIX MPEANPHUSITHUIO TPO3UT
noteps NpUObLIH:

a) KaracTpo(pHuUECKHe;

0) KpUTHYECKUE,;

B) JIOMTyCTUMEBIE;

I') BEpHBI BCE OTBETHI.

2 K kakoMy BHJYy pHUCKa OTHOCUTCS Da3pblB KOHTpaKTa H3-3a JEHUCTBHH BiacTei
CTpaHbl, B KOTOPOH HAXOUTCSI KOMIaHUA-KOHTPAreHT:

a) SKOHOMHYECKUII;

0) npeAnpUHUMATEIbCKUH;

B) MOJIUTUYECKHUH;

r) hopc-maxop.
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3 Kakoil u3 BHIOB NPOM3BOJCTBEHHOTO pPHUCKA MPHBOJUT K YBEIHYEHHUIO YHCIA
HEIPEBUCHHBIX aBAPUUHBIX CUTYaLlUM !

a) MCII0JIb30BAHME YCTApPEBILIEr0 000PYAOBAHMUS,

0) HeCTaOMIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHAJEKHOCTh COCTABIISIOMINX TEXHOJIOTUIECKOTO MPOIECCa;;

T) OTCYTCTBHUE PE3CPBOB.

4 Kakoil U3 BUIOB IPOU3BOACTBEHHOIO PHCKA IPUBOIUT K HU3KOM 3(PPEKTUBHOCTH
MIPOU3BOJICTBA 110 CPABHEHHIO C KOHKYPEHTAMH

a) HEHA/IS)KHOCTh COCTABJIAIONINX TEXHOJIOTHYECKOTO IPoIIecca;

0) HecTaOUIILHOCTh KaueCTBa TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB,;

T') IOSIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIH.

5 Kakoif W3 BHIOB MPOM3BOJCTBEHHOTO PHCKA MPHUBOAMUT K YBEIMYCHHIO 3aTpaT Ha
PEMOHT M MOJIEPHU3AINIO 000PYIOBAHHS:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PY/I0BAHMS,

0) MosiBJIEHHE HOBBIX TEXHOJIOTUI B OTPAcCiy;

B) OTCYTCTBHE PE3EPBOB,;

') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCIIYT.

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

a) UCTOJIb30BaHUE YCTAPEBIIEr0 000PY/I0BAHMS,

0) BBISIBJICHHE HOBBIX TEXHOJIOTUN B OTpAciiy;

B) OTCYTCTBHE PE3EPBOB,

I') HeCTaOUIILHOCTH KaueCcTBa TOBAPOB U YCIIYT.

7 Kakoii u3 BHMJOB MNPOU3BOACTBEHHOI'O pPHUCKAa NPHUBOAUT K OTTOKY KIMEHTOB U
mpooIeMaM co CIIPOCOM:

a) HeHa/I&KHOCTh COCTaBJIAIOLIUX IPOU3BOJICTBEHHOIO MpOIIECCa,;

0) MOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) HECTAOMJILHOCTb KauecTBa TOBAPOB U YCIIYT;

I') UCTIOJIb30BaHUE YCTAPEBILIET0 000PYIOBAHMS.

8 Kakue u3 nepeyncieHHbIX pUCKOB OTHOCATCS K KOMMEPUYECKUM:

a) PUCK, CBA3aHHBI HEUCIIOJHEHUEM CMEThl MHBECTUIIMOHHOI'O MIPOEKTA;

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

B) PUCK, CBSI3aHHBIH € KOJIEOAHUSAMU MPOLIEHTHBIX CTABOK;

I') PUCK, CBS3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema VYrmpaBieHHEe PHUCKOM B COBPEMEHHBIX OpraHu3auuax. HersHTpomuiHbIHI
MOoAX0A B HJAGHTU(GUKAUMKM M aHaiu3e pUCKOB. Meroasl (UHAHCOBOTO aHalu3a B
uaeHTU(PUKAIIMN PUCKOB. PuckoBas cuTyalysi B OpraHu3aiuu, Kapra puckoB

3aoaua Ne 1.

Ilo coctosHHI0O Ha KOHEl (PUHAHCOBOTO TOJa BHEOOOPOTHBIE AKTHUBBI KOMIIAHUH
cocraBmmu 875 220 800 py0., obopoTtHbie akTuBbl — 177 604 800 py6., KpaTKOCpOUHbIE
oOsizarenbeTBa — 103 679 800 py6. O6BeM mpojax 3a OTYETHBIM mepuoj coctaBui 1 437
740 500 py6. Omnpenenuts Kod3(pdurueHT o0060payMBaeMOCTH AaKTMBOB M OLICHUTh
(MHAHCOBBIN PUCK KOMIIAHUH.

3aoaua Ne 2.

ITo cocrosiHMIO Ha KOHEI (PMHAHCOBOTO T'0Ja MPOU3BOJICTBEHHBIE 3arachl KOMIAHUU
cocraBmm 115478 900 py6., odbem aebutropckoit 3anoipkeHHocTH — 46 383 400 pyo.,
nenexHas HamuyHocTh — 1 003 600 py6., kpaTkocpouHble obs3arenscTBa — 48 055 100 py6.
O1eHUTh YPOBEHb TEKYILEH JIMKBUIHOCTH U (PMHAHCOBOTO PUCKA KOMITAaHUH.

3aoaua Ne 3.
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[TocrostHHBIE 3aTpaThl KOMIAHUU COCTABIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. Llena peanmzanuu npoxaykiuu (6e3 HIAC) — 2500 py6./en. Onpenenutsb
KPUTHYECKYIO TOUYKY IPOM3BOJACTBA M pealu3anuu NpoayKuuu. OLEHHTb ypOBEHb pPHUCKa
KOMIIaHUU TPU YCIOBUH peau3aliy npoaykiuu B ooseme 85 000 ex. /rox.

Bonpocul ona oocyyicoenun (Ha npakmudeckux 3aHAMUAX).

1 YopaBnenue prucKkaMu U UX BIMSHUE HA IPUHSITHE PEIICHUN.

2 HersHTpomus Kak XapaKTEpUCTHKAa W Mepa YIOPSIIOYEHHOCTH HSKOHOMHYECKHX
CHUCTEM.

3 Ponp ymnpaBieHUECKOM JESITEIbHOCTH B pealu3alliyd HEr3HTPONUHHOrO MOJAX0oAa K
YIPaBIEHUIO PUCKAaMU COBPEMEHHOW OpraHu3aIum.

4 DHTpoONMS KaKk Mepa XaOTMUYHOCTH, HEYHOPAJIOUEHHOCTH S3KOHOMUYECKONW CUCTEMBI U
HE0OXO0IMMOCTb YIPABICHUS PUCKAMH.

5 MeTo/ibl pUHAHCOBOTO aHAIM3a B YIPaBICHUHM PUCKOM: MOKA3aTeNu JUKBUIHOCTU U
IJ1aTEeKECOCOOHOCTH, MTOKa3aTeNu (MHAHCOBOM YCTOMYMBOCTH OpraHU3alliu.

6 PuckoBas cutyarysi B Opranu3anuu: ee (hakTopsl, TapaMeTphbl U XapaKTePUCTUKH.

Tecmoesvie 3a0anus.

1 Yro sByisseTcss 00BEKTOM YIIPABIICHUS B PHCK-MCHEHKMCHTE:

a) CHenuWalibHas TpPYyNIa JIoJAeH, KOTopas IOCPEJACTBOM pA3JIMYHBIX TPUEMOB U
CIIOCOOOB YIIPABICHYECKOTO BO3JICHCTBUS OCYIIECTBISET YIPABICHUE PUCKAMH,

0) pHUCK, PHUCKOBBIC BIJIOKCHHS KamUTalla W SKOHOMHYECKHE OTHONICHHUS MEXITy
XO3SICTBYIOUIUMU CYObEKTaMH;

B) BCE OTBETHI BEPHHBI.

2 K kakoil rpymme MeTOJIOB YIpPaBJICHUS PUCKAMH OTHOCHUTCS IPOTHO3UPOBAHUE
BHEIIIHEH 0OCTaHOBKH:

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMU PUCKOB,

') METO/Ibl TMBEPCUUKALINU PUCKOB.

3 K kakoii rpynmne MeTo10B yrpaBieHHs] pUCKaMU OTHOCUTCS] CTPaXOBaHUE:

METO/Ibl KOMITIEHCAlLlIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIIOHEHHUS OT PHCKOB;

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,

') METO/IbI TMBEPCUPUKALIUN PUCKOB.

4 K kakoil rpyImie MeToJ0B YIpaBJIeHUs PUCKAMU OTHOCUTCS paclpeiefieHue pucka mo
aTanam paboTHI.

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIH PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

5 K kakoii rpyrrme MeToJI0B YIpaBlIeHUsI PUCKaMU OTHOCHUTCS 3aKIIOYSHHE IOTOBOPOB O
COBMECTHOM JEATEIHbHOCTH ISl peaTu3alliil pUCKOBAHHBIX MPOEKTOB!

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI IOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

6 K xakoif rpymme MeTOAOB YIpaBIEHUS PHCKAMU OTHOCHTCS OOy4YeHHE U
WHCTPYKTHPOBAHHE MIEPCOHAA:

a) METO/Ibl KOMIICHCAIIUU PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB,
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B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIINN PUCKOB.

7 K kakoil rpymme MeTOJOB YIPABJICHUS PUCKAMH OTHOCHTCS pacHpeieeHue
OTBETCTBEHHOCTH MEXy YYACTHHKAMHU MPOCKTA!

a) METO/Ibl KOMIICHCAIIUN PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AINH PUCKOB,;

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

8 K kakoifi Tpymme METONOB YIPABICHUS pPHCKAMH OTHOCHUTCS YBOJIBHCHHE
HEKOMITETEHTHBIX COTPYIHUKOB!

a) METO/Ibl KOMIICHCAIIUY PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AINHA PUCKOB,;

') METO/Ibl TMBEPCUPUKALIUN PUCKOB.

9 K kakoil rpyrme METOJIOB YNpPaBJICHHUS PUCKaMU OTHOCHTCS CO3JaHUE CHUCTEMBI
pe3epBoB

a) METO/Ib KOMIICHCAIIUH PHCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IBI JIOKAJIM3AINHA PUCKOB,;

') METO/IbI TMBEPCUPUKALINN PUCKOB.

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

a) aBaHCOBBIH PHUCK;

0) pUCK CHI)KCHHsI (PMHAHCOBOM YCTOMYHBOCTH;

B) PHCK JTUKBUIHOCTH,

) HHQIISITUOHHBIA PUCK.

11 Puck, cBSI3aHHBIN C U3MEHEHUSMH, BI3BAHHBIMU OOIIEPHIHOYHBIMU KOJICOaHUSAMU, U
HE 3aBUCSIIUN OT KOHKPETHOTO MPEINPUSITHS, HA3bIBACTCS:

a) YUCTHIM;

0) CIIEKY/ISATHBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

5 Tema I/ICCJ'Ie,Z[OBaHI/Ie pUCKa Ha OCHOBE MCTOJOB aHalin3a YYBCTBUTCIBHOCTU H
aHalii3a CHCHApPHCB. Hccnenosanue PUCKOB Ha OCHOBC MCTOJOB HMHTAIMOHHOI'O
MOACIMPOBAaHUA, METOdA aHajioruii. MaremaTudeckoe OXXuJaaHue u CTaHAAPTHOC OTKIIOHCHHUC
KaK MCpa pUCKOB

3aoaua Ne 1.

Mara3uH B HayaJie ONEPAIMOHHOTO JTHS 3aKylaeT Ui Peau3allii CKOPOTIOPTSIIHIACS
npoaykt no uene (6e3 HJC) 150 py6. / en. Llena peanuzaruu storo mpoaykra (6e3 HIC) —
180 py6. / en. MapkeTHHTOBBIC UCCIICAOBAHMS TIOKA3bIBAIOT, YTO €XKEIHEBHBIN CIIPOC HA 3TOT
MPOJYKT MOKET COCTaBisATh 1, 2, 3 wnu 4 enuHuibl. Eciau npoayKT HE MpoJiaH B TCUCHHE
OTIEPAIIMOHHOTO JIHS, €r0 pealu3yloT B KoHie jaHsi mo meHe 100 py6. / en. Mcmonbsys
MUHUMAKCHBI KPUTEPH YTOYHHTH, CKOJBKO EIUHMI[ 3TOTO MPOAYKTa IIEIecO00pa3HO
3aKylnaTh MarasuHy ¢ MHUHUMAaJbHBIM PHCKOM. BO3MOXXHBIC NMpUOBUIM Mara3wHa 3a JCHb
1€JIeCO00pa3HO MPECTABUTh B BUJIE TAOJIHUIIBI 2.

Tabnuna 2 — Bo3amoxHasi mpuObUIb Mara3uHa Ipy peajii3alyi CKOPOIOPTSIIErocs MpoayKra, pyo.

YpoBeHb KonmuecTBo enuHNI TPOAYKTa, 3aKYIUICHHBIX [UIS peaTi3alin
€KEIHEBHOTO 1 2 3 4
crpoca
1 30 -20 -70 -120
2 30 60 10 -40
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3 30 60 90 40
4 30 60 90 120
Munumaxkc
3aoaua Ne 2.

MarasuH B Hayaje ONEpaliOHHOTO JIHS 3aKylaeT JJIs peau3alud CKOPONOPTAIIMMICS
npoaykt no nene (6e3 HJIC) 150 py6. / en. Llena peanu3zanuu storo npoaykra (6e3 HIAC) —
180 py06. / en. MapKeTHHTOBBIE UCCIICOBAHUS ITOKA3BIBAIOT, YTO €KETHEBHBINA CIIPOC HA ITOT
MPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enunuubl. Eciv npoaykT HE NpoJaH B TEUEHHUE
OTIEPAIIMOHHOTO JHS, €r0 peaju3yloT B KoHme aHa mo meHe 100 py6. / en. Mcmomb3ys
KOMIIPOMUCCHBIM KpuTepuid ['ypBuUIa YTOYHMTH, CKOJBKO €IMHMI[ OSTOTO MPOAYKTA
1enecooOpa3Ho 3akymarbk MarasuHy npu yciaosuu a = 0,4, b = 0,6. Bo3moxHbIe npuObLTH
MarasuHa 3a JCHb I1eJIeCO00pa3HO MPEACTaBUTh B BUJIE TAOIHIIHI 3.

Tabnuna 3 — Cxema BO3MOXHBIX MPUOBLIEH MarasuHa Mpy peasin3alii CKOPOIOPTSAIIErocs MPOAYKTa,
pyo.

*
Bapuant HawnbGonpnras Haumensmias o g b > C
pereH s NPHOBLIE pHOBLTS aVMeHbIIas Haub6onbmras yMMa
npUObLIL pUOBLIL

1

2

3

4

Bonpocwl ona oocysycoenua (na npakmuueckux 3aHAmMuUAX).

1 Meroapl nepeBa peIICHUN: BO3MOXHOCTU Pa3BUTHS WHCTPYMEHTApHUS PHUCK-
MEHEKMEHTA.

2 Mertoapl aHanM3a YYBCTBUTEIBHOCTU: BO3MOXHOCTH Ppa3BUTUS HHCTPYMEHTapus
PUCK-MEHEIKMEHTA.

3 Bo3moskHOCTH MeTO1a aHANIOTUI B MACHTU(UKALINY, OLICHKE U aHAJIU3€ PUCKOB.

4 Pa3BuTHEe UWHCTPYMEHTApUs OIICHKH PUCKOB Ha OCHOBE METOJIOB TEOPUU
BEPOSITHOCTEH 1 MaTeMaTHUYECKON CTATUCTUKU

Tecmoevie 3a0anus.

1 Kakoii U3 mepe4ncieHHbIX METOJ0B OLCHKH PHCKAa OCHOBAH Ha pacyeTax W aHaIH3e
CTaTHCTHUYECKHX MTOKa3aTeNeH:

a) BEPOSITHOCTHBIH METO/I;

0) METO]] MOCTPOCHUS JIepeBa PELICHUIA;

B) METOJI CLICHAPHEB,;

T') aHaJIM3 YyBCTBUTEIHHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YUCTOW MPUBEICHHONW CTOMMOCTH JICHE)KHBIX TOTOKOB;

€) UMHUTAIlMOHHOE MOJICIIMPOBAHUE.

2 Kakoll U3 nmepedyrcIeHHbIX METO/IOB OLIEHKH PHCKa JaeT Mpe/icTaBlIeHue o Haubosee
KPUTHUYECKHX (PaKTOpax MHBECTUI[MOHHOTO MPOEKTA!

a) BEPOSATHOCTHBIN METOJI;

0) MEeTO/ MOCTPOEHUS JIepeBa pelIeHuil;

B) METO/]I CLICHApUEB;

T') aHaJIM3 YyBCTBUTEIHHOCTH;

1) y4eT PUCKOB IIPU pacyeTe YUCTOW MPUBEICHHOM CTOMMOCTH JICHEKHBIX TIOTOKOB;

€) UMUTALIMOHHOE MOJICJINPOBAHHE.

3 Kaxoif U3 mepeuyuciIeHHBIX METOJOB OIIEHKH pHCKa pealu3yeTcs IMyTeM BBEACHUS
MOTIPaBKU Ha PUCK WJIM MYyTEM yueTa BEpOSITHOCTH BOSHUKHOBEHHSI (PHAHCOBBIX ITOTOKOB:

a) BEPOSTHOCTHBIN METOJI;

0) MeTo/ MOCTPOEHUS IepeBa pelIeHuil;
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B) METOJ] CLICHApUEB,

T') aHaJM3 YyBCTBUTEIILHOCTH,

1) Y9€T PUCKOB IIPU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH JICHEKHBIX TOTOKOB;

€) UMUTAIlMOHHOE MOJICIMPOBAHUE.

4 Kako¥ u3 nmepevnciIeHHBIX METOJIOB OIEHKH PUCKA UCTIOJB3YETCS B CUTYAIUAX, KOT/1a
MPUHUMACMBIE PEIICHUS CWJIBHO 3aBUCAT OT MPHHATHIX paHee W ONPEICIIIOT CIICHAPUU
JTAIbHEHIIETO Pa3BUTHSI COOBITHIA:

a) BEpOSITHOCTHBIM METOT;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJI CIIEHAPHEB;

T') aHaJIM3 YyBCTBUTEILHOCTH;

1) y9eT PUCKOB IPH PACcUYETe YUCTON MPHUBEICHHOW CTOMMOCTH JICHEKHBIX TIOTOKOB;

€) IMHTAIIMOHHOE MOJICITHPOBAHHE.

5 Kakoil W3 mepedrclIeHHBIX METOJIOB OIIEHKHM PHUCKa TPENCTaBIseT COOOM Cepuro
YHUCIICHHBIX JKCIEPHUMEHTOB, IPHU3BAHHBIX TOJYYUTh OMITUPUYCCKUE OIICHKH CTEICHU
BITUSTHUS PA3JINYHBIX (DAKTOPOB HA HEKOTOPBIC 3aBHUCSIIHE OT HUX PE3YIbTATHI:

a) BEPOSATHOCTHBIN METOJI;

0) METOJT TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPHEB,

T') aHAJIM3 TYYBCTBUTCIILHOCTH;

1) y9eT PUCKOB IPH PAcUYeTe YUCTOU MPHUBEICHHOW CTOMMOCTH JICHEKHBIX TIOTOKOB;

€) IMHTAIIMOHHOE MOJICITHPOBAHHE.

6 Kak mpu pacuere 4ucTOoi MpUBEICHHONW CTOMMOCTH MOXHO YYHTBHIBATh PUCK:

a) TIOCPEJICTBOM KOPPEKTHUPOBKH CTAaBKHM CPAaBHEHMSI (CTaBKU JTMCKOHTA);

0) MoCpPeCTBOM KOPPEKTHPOBKH YUCTHIX (PMHAHCOBBIX TTOTOKOB;

B) 00a BapMaHTa BEPHBI.

7 JITTP pacrosio)eHo K PUCKY, €CIu:

a) GoJiee MPUBJIEKATEILHBIM SBIISCTCS MOJYUYEHHE CPEIHETO BEIUTPHIIIA;

6) umeeT dyHKIMIO none3HocTd U (X )=3x ;

B) umeeT GpyHkuuro mosuesnoctu U(X) =5X2;

r) umeer Qpyukuuro nonesnoctd U(X) =2 + 3X.
8 Eciu npemust 3a puck P(X) < 0, To JITIP:

a) CKJIOHHO K PHUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEHUTPAIILHO K PHCKY.

Koumponsnas paboma Ne 2.

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

[IpoBecTH 3KCHIEpTHOE HCCIeI0BaHUE C UICHTU(UKAIMEN U OLIEHKON (haKTOPOB PUCKa B
ycaoBuax WT-npoekrta. Jns cucTeMaTH3allud M OLEHKH pPe3ylbTaTOB AKCIEPTHOTO
UCCIIeIOBaHUST MPUMEHUTh Jlenbpuilckuii MeTon, IMpenBapuTeNbHO C(HOPMHUPOBAB COCTAB
HKCMEPTHON TPYMIBI B COOTBETCTBUH C KBATM(PUKALMOHHON KaTeropuei KakJoro sKCIepTa.
WaenTnduumupoBaTth U CUCTEMaTH3UPOBaTh (DAaKTOPhI, OKAa3bIBAIOLINE BIIMSHHE HAa YPOBEHb
pucka WT-npoekta, ¢ NpUMEHEHHEM MeETOJla OJKCHEpPTHBIX OLEeHOK. Ilpm sToM
paccMaTpuBaroTcs cieayomue dakrops: X1 - kayecTBo mporpaMMHOro obdecriedeHus; X 2
- CPOKM BBITIOJHEHUS NMpoekTa; X3 - 00beM HHBECTUIMOHHBIX 3arpar; X4 - KauecTBO
ayrcopcunra; X5 - ypoBeHb PBHIHOYHON KOHBIOHKTYpBI. B sKcHepuMeHTe HpPUHUMAIOT
ydacThe 7 HE3aBUCHUMBIX JKCIEPTOB, B MX 3a/ady BXOJMUT OIpPENEIIEHUE paHra KaxJIoro
¢dakTopa mo nATHOATPHONW cucTeMe. HauMmeHbIIMH 1O 3HAYEHHUIO pPaHT MpPHUCBaUBaeTCs
¢dakTopy, OKa3bIBarolleMy HauOoJiblliee BIMSHUE HAa YPOBEHb 3(P(PEKTHBHOCTH pEKIaMbl.
O1eHKH 3KCIIEPTOB MPEACTABIAIOTCS B BUIE MATPULbl PAHTOB OMpPOCA, B CTPOKAaX KOTOPOH
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yKa3bIBalOTCS (aKTOpB, a B CTOJOINAX — OLEHKM SKCIepToB. VcxXoaHble TaHHBIE MO
BapUaHTaM IpeACTaBIeHbI B Tadbauuax 1 — 5.

Tabnuua 1 — MaTtpua panroB onpoca 3KcrepToB (Bapuant 1)

®dakxTopbl OKcnepTsl > (Z —)2
4 2K | XX 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

Tabnuna 2 — MaTtpuia paHroB onpoca KCIepToB (BapuaHt 2)

®dakTopbl OKcnepTsl - —)2
4 Z X; Z X; =X X. — X

X1

X2

X3

X4

B WINFP|-
AlOAINIWIEFLIN
QB RP|WINW
O, [(DNDW
RNl OT
Rl lwlibd|N O
ArlOwWiFL|NN

X5

Cymma

Tabnuna 3 — Martpuiia paHroB onpoca 3KCIepToB (BapuaHT 3)

DakxTOphI OKcnepThl ° —)2
4 2K | XX X —X

X1

X2

X3

X4

G| RPWINEF
AR WIN
QR INW|A~ W
(SRR NI~ \ O R N OV)
RlhlOwWIN O
O WIN|F[O
ARO[ W(N

X5

Cymma

Tabnuma 4 — MaTpura paHToB oIpoca dKCIepToB (BapuaHT 4)

DakTOphI OKcrnepThl ° —)2
4 2K | %X X —X

X1

X2

X3

X4

Gl INW(EF
RPN N
QR | lW|INW
QW|IN| |-
AR IDNDWOIO
OlRr|IN WA~
AIN|PRP|O|W[(N

X5

Cymma

Tabnuna 5 — Matpwuiia paHToB OIpoca 3KCIepTOB (BapHaHT 5)

dakTops OKcrepTh 5 (Z —)2
4 Z X Z X; =X X; —X

X1

X2

X3

X4

NI~ W~
Wb, [(NN
RO B INW W
NOW|™|-
RO w| |0
Qh|lwWw|IN|~ O
aiN DRl

X5

CymmMma
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6 Tema PuckoBble acneKkTbl 3KOHOMUYECKMX cuUcTeM. ONTUMHU3alusg U yCTpaHEHUE
PUCKOB Ha OCHOBE IIPUMEHEHHUs METOJIOB CTPAXOBAHUs, PE3EPBUPOBAHUS, XCIKUPOBAHUS

3aoaua Ne 1.

C uneHTHQUKAUEH BATIOTHOTO PHCKAa MEXKIyHAPOTHOTO MOpTdens IeHHBIX Oymar
CBSI3aHBI CJICYIONIUE CUTYAIHH:

1) wuHBecTOp nepXUT MOpT(enb akuuid KOMIIAHUNH HEKOTOpPOW CTpaHbl H3-3a
MEPCIIeKTHBBl HMX POCTa, HO OIAcaeTcs NaJCHUS Kypca BaIOTHI WHBECTUIIUH W3-3a
HECTAaOMJILHOCTH CUTYAIlH B CTPaHEe (HO €CJIM CUTYaIusl CTAOMIM3UPYETCS, TO KypC BATFOTHI
CTpaHbl MOKET BO3PACTH);

2) B nopt(ene UHBECTOPA €CTh JIOJITOCPOUYHBIE OOIUTallMi HEKOTOPOM CTpaHbl, U HE
WCKITIOYCHA BO3MOYKHOCTh CHUKCHHS TPOIEHTHONW CTaBKH, YTO MOXET MPHUBECTH K POCTY
Kypca o0JUTanuii ¥ aJICHUI0 Kypca BaTIOThI HHBECTUITUH.

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

Tak, mHBectop u3 crpanbl B Bioxwn 500 000 neHexHbIX €IUHHI] CTpaHbl A B
TOCY/IapCTBEHHBIE JIOJITOCPOYHBIC oOiuranuu crpanbl A. Omacasch BO3MOYKHOTO ITaJICHUS
Kypca BaJIOTHI CTpaHbl A, OH mpojal B ceHTs0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
500 000 meHEeXHBIX eIWHUI] CTPaHBI A C MOCTaBKOW B nekalOpe mo ¢prouepcHON neHe 1,23.
OmpenenuTh pe3yabTaThl XEHKUPOBaHUS TOpTdens oOnuranuii, eciam B JeKadpe IieHa
obmuranuit cocraBut 510 000 neHeXHBIX €UHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa OyayT, cooTBeTcTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pewrenne:

1) B MOMEHT mpojaxu (bIOYEPCOB CTOMMOCTH TOpTdens oOauramuii cocTaBisiia
500 000 * 1,28 = 640 000 meHEXHBIX €MUHUI] CTPaHBI B;

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

3) nmoxoa mo TUpOAAaHHBIM (proyepcaM OT NaaeHUs (bIOUEPCHON IEHBl COCTABHII
500 000 * (1,23 — 1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, IO3TOMY YHCTOE H3MEHEHUH
xepkupoBanHoro noptdens papao 30 000 — 17 800 = 12 200 aeHEeKHBIX €AMHMI] CTPaHbI B;

4) mo BapuaHTy 0) B nekaOpe cTOMMOCTh mopTdens obnmuramuii coctaBuia 510 000 *
1,34 = 683 400 neHeXHBIX €IUHUII CTpaHbl B, TO ecTh cTOMMOCTh mMOpTdens oOIUranui
yBenunumiack Ha 683 400 — 640 000 = 43 400 neHexxHBIX eIUHUI] CTpaHbI B;

5) yOBITOK OT MpOJaHHBIX (HBIOYEPCOB H3-3a pocTa (BIOYEPCHON IIEHBI COCTaBHII
500 000 * (1,29 — 1,23) = 30 000 meHE)HBIX €AUHHII CTPaHbI B, MO3TOMY YHCTOE M3MCHEHHE
xepkupoBanHoro noptdens pasao 43 300 — 30 000 = 13 400 neHEeXHBIX €AMHUI] CTPaHbI B.

3aoaua Ne 2.

HNuBectop u3 crpansl B Baoxun 600 000 neHeXHBIX €AMHMI] CTpaHbl A B
rOCyJapCTBEHHbIE JOJTOCPOYHbIEe oOnuranuu crpadbl A. Omacasich BO3MOYKHOTO MaJIeHUs
Kypca BallOThl CTpaHbl A, OH mpojai B ceHTs0pe mpu kypce A/B = 1,28 ¢rrouepcsl Ha
600 000 meHEeXHBIX €TUHUI] CTpaHbl A C TOCTaBKOW B Aekabpe mo ¢rrouepcHoi 1ene 1,14.
Omnpenenuth pe3yabTaThl XEPKUPOBAaHUS MNopTdens oOnuranuii, ecinu B JAekadOpe LieHa
oOnurarmit coctaBuT 610 000 neHeXHBIX eMHUIL CTpaHbl A, a Kypc A/B cnoT u gprouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocyyncoenun (na npakmuyeckux 3aHAmMusAX).
1 Konuenims orpanndeHHoro prcka. Meroa croumoctu prcka VAR (Value-at-Risk).
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2 Ilpuemsl ympaBieHUSI PUCKOB B CHUCTEME PUCK-MEHEKMEHTa: H30eXaHue pHucka,
yIepXKaHHe pHCKa, Mepeada pUcKa, CHIDKEHHE CTENeHHM pHUCKa. YTIpPaBJICHHE PUCKAMHU Ha
OCHOBE METOJIOB JTUBEPCUPHUKAIIHH.

3 VYmnpaieHue pucCKaMH Ha OCHOBE NPUOOpETEHHs IOTOJHUTENLHOW WH(POpPMALUH.
VYrpasineHne puckaMy Ha OCHOBE METOJIOB CTPAXOBAHMS.

4 YnpaBieHue puckaMu Ha OCHOBE METO/IOB JIMMUTUPOBaHUs. YTIpaBICHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPaXOBaHUSI.

Tecmoevie 3a0anus.

1 Kakue pucKy MPUCYIIN SKCILTyaTallHOHHOMY 3TaIly MHBECTHIIMOHHOM NI TETbHOCTH!

a) (UHAHCOBBIE PUCKH;

0) PKOJIOTMYECKHUE PUCKHU;

B) PUCKHU HEBEPHOTO MPOTHO34;

T') IPOU3BO/ICTBEHHBIE PHCKH.

2 Kakue puCKy IPUCYIIH 3aBEPIIAIONIEMY Ty HHBECTUIIHOHHOW eI TeTbHOCTH:

a) pucku (PMHAHCUPOBAHUS JTUKBHUIAIMOHHBIX PadoT;

0) pUCKH HEBEPHOTO MPOTHO3a;

B) PUCKHU BO3HHUKHOBCHHSI IPAXKIAHCKOW OTBETCTBEHHOCTH;

T') TPOU3BOJICTBEHHBIE PHCKH.

3 Kakwe pHUCKH TIPUCYIIH TPEIBIHBECTUIIMOHHOMY JTally HHBECTHIIMOHHOM
TESTEIbHOCTH. |

a) 9KOJIOTUYECKHE PUCKU;

0) pyCKH OITMOOYHOM OIIEHKH Y(PHEKTUBHOCTH MHBECTHUIINIA;

B) PMCKH HEBEPHOTO NMPOTHO3a OYIYIINX U3MEHEHU;

) GUHAHCOBBIC PUCKH.

4 Kakue pHUCKU TMPUCYHIM COOCTBEHHO HWHBECTULIIMOHHOMY JTally HMHBECTHIIMOHHOM
NeSITeNIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKHU;

0) PUCKU IPEBBIIICHNUS CMETHOW CTOMMOCTH MPOEKTA;

B) PUCKH HEBEPHOTO MPOTHO3a OyIyIIUX U3MEHEHUII;

T') PUCK 3aJIep)KEK c/1auyu 00beKTa.

5 Kak Ha3bIBaeTCsl cTpaTeruyeckoe MnoBeeHNe KPYIMHBIX KOMITAHUHN, OCYIECTBISIOIUX
MaccoBO€ MPOU3BOJICTBO, BBIXOMSALIUX HAa MAaCCOBBIM PBHIHOK CO CBOEH HIIM MPHOOPETEHHOM
HOBOM MPOAYKIMEH, OMNepexarolnX KOHKYPEHTOB 3a CYET CEpUHHOCTH MPOM3BOJACTBA U
s dexra macmrada:

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak HaspiBaeTcsi cCTpaTerMyeckoe TIOBEICHUE KOMIIAaHUHM, 3aKitoyaronieecss B
MPUCTIOCOONEHNH K Y3KHMM CErMEHTaM IIUPOKOTO pBhIHKA MYyTEM CIElUaTH3UPOBAHHOTO
BBITTYCKA HOBOM MITM MOJIEPHU3UPOBAHHON MPOAYKIIMH C YHUKATHHBIMU XapaKTEPHUCTUKAM:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

I') 9KCIIEPEHTHOE.

7 Kak Ha3pIBaeTcs CTpaTerH4ecKoe IMOBEICHHE KOMITAHWM, O3HAYarollee BBIXOJ Ha
PBIHOK C HOBBIM (paJuKaIbHO MHHOBAIIMOHHBIM) MPOAYKTOM M 3aXBaTOM YaCTH PhIHKA!

a) KOMMYTAaHTHOE;

0) BUOJICHTHOE;

B) MMATUEHTHOE;

T') KCIUIEPEHTHOE.
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8 Kak Ha3bIBaeTCs CTpaTerHUECKOE IOBEJCHHE KOMIIAHMH, COCTOSIIEE B
MPUCTIOCOOTICHUHN K YCIOBUSAM CIPOCA MECTHOTO PhIHKA, OCBOSHUH HOBBIX BUJIOB YCIYT IOCIIE
MOSIBJICHUS] HOBBIX MPOJYKTOB U HOBBIX TEXHOJOTHI, UIMUTAIIMM HOBUHOK M MPOJBMYKEHUH MX
K CaMbIM IIHPOKUM CIIOSIM MOTpeOuTeneit:

a) KOMMYTAHTHOE;

0) BUOJICHTHOE;

B) IATHEHTHOE;

I') 9KCILJIEPEHTHOE.

9 Kak Ha3pIBaeTCs PHCK, CBSI3aHHBIA ¢ U3MEHEHUSIMH, BHI3BAHHBIMU OOIIEPHIHOYHBIMH
KOJICOaHUSMU, B HE 3aBUCSIIUI OT KOHKPETHOTO MPEAIPUSITHSL:

a) YUCTHIN;

0) CUCTEMHBIH;

B) HECUCTEMHBIN;

T') CIIEKYJIATUBHBIN.
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7 O1ieHOYHbIE cpeacrea AJisi IPOBEACHUA l'lpOMe)RyTO'lHOﬁ arreCcranmmu

a) HﬂaHpreMble Pe3yJdbTaThbl Oﬁy‘lel{]/lﬂ H OICHOYHBIC CPEACTBA AJIAA IPOBECACHUSA l'lpOMe)KyTO'lHOﬁ arrecranum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE TaHHbIE, HEOOX0AUMbIE VI PacYeTa IKOHOMHYECKUX U COLNATIbHO-
IKOHOMHUYECKHUX NMOKA3aTeell, XapaKTePU3YIOIIHX 1esITeJIbHOCTh X03AHCTBYIOINX CYObEKTOB

3Hath — HMCTOYHHKH TIOJTYICHUS Ilepeuenvy meopemuueckux 60npocos K 3auemy u IK3amemny:
urdopMaKK, HEOOXOIUMOM 1. CymHOoCTbh pUCKa KakK SBJICHUS W KBATUMETPHUECKHE XapaKTEPUCTUKH PUCKA.
IS pacueTa SKOHOMUYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHIenuy prucka kak MICTOYHUK PUCKOJIOTHH.
COIMAJIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJWYECTBCHHBIN aHamu3 prucka. Habop mokaszaTeiell i KOJTHYECTBEHHOW
MoKasarTenei, OLIEHKH pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5)KOHOMUYECKHUX 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 XapaKTepHU3yoliasi BO3SMOXKHBIE MOTEPU WIIM MIPHUOOPETEHHS B IPOU3BOACTBEHHO-X035CTBEHHON
METOAMKHU cOopa, W1 (UHAHCOBOM JIEATEIBHOCTH.
CHCTEMAaTH3aIli1 U aHAIN3a 7. Meron aHanoruu B OI[EHKE PUCKA U €ro MPUMEHEHHE B SKOHOMHUYECKUX pacueTax.
MCXO/HBIX TaHHBIX, 8. Merox nepeBa pelIeHuii: MOCTPOSHUE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HeoOXOAMMBIX JUIS pacyera 9. Meroapl (UHAHCOBOTO aHalvM3a B YIPABICHHUH PUCKOM: TOKa3aTeNu JUKBUIHOCTH H
HSKOHOMMYECKUX M COLHATBHO- IUIaTEeKECTTIOCOOHOCTH, MOKa3aTean (PUHAHCOBOM YCTOMYMBOCTH OpraHU3aIIH.
IKOHOMHUECKHUX MOKa3aTeei, 10. PuckoBas cutyalus B opraHuzaiuu: ee pakTopsl, mapaMeTphbl U XapaKTEPUCTHKH.
XapaKTePU3YIOIIUX 11. Pa3BuTHE HMHCTpYMEHTapus OIEHKM DPHCKOB Ha OCHOBE METOJIOB TEOPHUH BEPOSTHOCTEH U
IEATEIIPHOCTh XOSHﬁCTBYMMHX MATEMATHNYCCKOU CTATUCTUKHU
CyOBEKTOB;

Ymetp Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

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

3aoaua 1.
WuBectunnonHsiil npoekT Ne 1 paccuutan Ha t, = 4 roza, qucnepcus €XeroaHoi NpuObLIN

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

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMIETEHIUH
XapaKTCpU3YIOMNX eKeroHol TpuobLIM cocTaBaseT S, = 20%. Ilpeanosaraercs, 4To pacnpejieseHue eKeroaHoi
ACATEIIBHOCTD XO3ANUCTBYIONX | Gy MOJUMHSAETCS 3aKOHY HOPMAIBHOTO pAchpeeleHns CIydailHoN Benwuunbl. CpaBHUTH
CYOBeKTOB; PUCKH MHBECTHIIMOHHBIX MPOEKTOB Ne 1 U 2 mpy 10BepUTENILHOM BeposiTHOCTH P = 99%.
—  OCYILUECTBJATH cOO
ym P, 3aoaua 2.
CHCTEMATH3AIHIO U aHAJIN3 N N
ITo mepBoii TeXHONOTHHM Ul MIPOU3BOACTBA Kaxa0ro U3 N, = 10 n3genuil 66110 3aTpaueHo B

MCXOJTHBIX JIAHHBIX, -
HEeOOXOAUMBIX I pacueTa cpemnemM X1 = 30 cexynn (BeiGopounas aucrepcus S = 1 cexyHza). ITo BTOpoii TeXHOTOTHH st
SKOHOMHMIECKIX M COMMATBHO" | phopsposcTBa Kaxkaoro u3 N, = 16 m3genuit 6buto 3arpadeHo 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 TEXHOIOTHH 10 CPABHEHHIO CO BTOPO# TEXHOJIOTHEH MPH 10BEPHTEIBHOM BEPOATHOCTH P =
CyOBEKTOB, B TOM YHCIIE C 95%.
HCTIOJIb30BAHUEM COBPEMEHHBIX
IPOTrPaMMHBIX CPEJICTB;

Brnanets — HaBBIKaMH IIOMCKa Ilpumepnuvie npakmuyeckue 3a0anus 01 IK3AMEHA:

nHpopManuu, He0OOX0AMMOM
JUTs pacueTa IKOHOMUYCCKUX H
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 « = 100 r. B cnyuaiiHoil BeiOOpke 06beMOM N = 25 mauek cpeHUN 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 XO3SIMCTBYIOIIMX
CyOBEKTOB, B TOM YHUCJIE C
HCIIOJIb30BAHUEM COBPEMEHHBIX
MIPOrPaMMHBIX CPEJICTB;

48, 47, 49, 52, 48, 51 1. OueHuTh pUCK U3TOTOBJICHHS U3/CIHUA M0 3as8BJICHHOMY 00pasily, €Cliu BEC
IIJINTKW WU3ACIUS COOTBCTCTByCT HOpMaIII)HOMy pacnpeneneHH}o, a I[OBepI/ITCJ'IBHaﬂ BCpO?ITHOCTI)
cocraBisieT p = 95%.

IIK-4 — cnoco0HOCTh HA OCHOBE ONUCAHMS IKOHOMHUYECKHX NMPOLECCOB U SIBJICHUI CTPOUTH CTaHIapPTHbIE TeopeTHYecKne u
IKOHOMeTpHYecKHe Mo/IeJIU, AHAJIN3HPOBAThH M CO/IeP:KATeIbHO HHTEPIPETHPOBATH MOJy4Y€eHHbIE Pe3yJbTAThl

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 OLIEHKHM PHUCKOB Ha OCHOBE METOJOB TEOPUU BEPOSTHOCTEH U
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHueniws orpaHu4eHHOT0 PUCKa.
TCOPUH U METOJI0JIOTHH 5. Meroxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS pPUCKAMHU U 6. Ilpuemsbl ympaBieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTa: H30ekaHue pHcKa, yAep:KaHue
CTpaxOBaHUS; puCKa, epeiaua pucka, CHUKEHHE CTEIIEHH pUCKa.
7. YmpaBieHue pUCKaMU Ha OCHOBE METOJIOB AUBEPCUDUKALINU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHUSI JOTIOIHUTEILHONU HHOpMAIUH.
9. VmpapieHue puckaMu Ha OCHOBE METO/IOB CTPAaXOBaHHS.
10. YopaBienue puckaMu Ha OCHOBE METOOB JIMMUTHPOBAHUS. YTpaBlIeHUE PUCKAMH Ha OCHOBE
METOJIOB CAaMOCTPAaXOBaHHUSL.
11. UnenTudukanus 1 olleHKa pucKa IPOU3BOCTBA U peallu3allui MPOAYKIIUYA Ha OCHOBE METOIa
KPUTHYECKOTO MYTH.
Ymetp - 000CHOBBIBATh AKTYaJIbHOCTD, Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

TEOPETUYECKYIO U
IIPaKTUYECKYIO 3HAUUMOCTD
n30paHHON TEMbI HAYYHOTO
HCCIIEI0OBAHUS;

- IPUMEHATH COBPEMEHHBIE

3aoaua Ne 1.
IIpoBoadATcs ucIbITaHUA HOBOTO JIeKapcTBa. B skcnepumente ydactByroT N, = 3000 Myx4uH

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

HaJIM4Me pucKa MoOO0YHBIX 3((PEKTOB MPEUMYIIECTBEHHO Yy JKEHIIMH M0 CPAaBHEHUIO C MY>KYMHAMHU
IpU JOBEPUTEIBHON BeposTHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT
KOMITIETEHIINH

[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.
Tabmuia 1 — Pe3ynbrarhl 5K3aMeHOB 110 PU3HUKE U MATEMATHKE

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

WpeHTHGHUIUPOBATh PHUCK B3aMMOCBSI3U MEXAY pe3yJabTaTaMd JK3aMEHOB M0 (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
npuoObLTHE 600 MITH. pyO. / rod, mpy HEOIArONPUATHONH KOHBIOHKTYpE — YOBITOK 400 MiTH. pyo0. / ToI.
B cnydae OTKpeITHS CpeAHEro Mara3uHa INpd OJaronpHusITHOM KOHBIOHKTYpE €ro NpHuObLIb
nporuosupyercst Ha ypoBHe 300 muiH. pyO. / TOJ, NpU HEOIAroNpUATHON KOHBIOHKTYpPE PbIHKA —
yobiTok 100 miH. pyO. / ron. Bo3aMoOKHOCTH OIaronpusaTHOH M HEOIAronpusATHOW KOHBIOHKTYPbI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KkcriepToM oboiiaercs gupme B 1 muH. py0. Crieruanict cCYUTaeT, 4To
¢ BeposATHOCThI0 0,6 KOHBIOHKTYpa pbIHKA OKaxercs OsarompustHo. Ilpu stom mpu
HOJIOKUTEIBHOM 3aKJIIOUCHUH 3KCIIEPTa KOHBIOHKTYpA PBIHKA OKa)KeTCsl OJIaronpHUATHOW JIMIIb C
BeposATHOCTHIO 0,9. Ilpu ero oTpuiaTenbHOM 3aKIIOYEHUH KOHBIOHKTYpa PhIHKAa MOXKET OKa3aTbCs
OnaronpusTHOM ¢ BeposTHOCTHIO 0,12.

Hcnonb3oBaTh MeTOA JAepeBa pELICHWH JUIsi MPOBEPKH 3THX BapuaHTOB. OLEHUTh PHCK
(GupMBI B cilyyae 3aKa3a 3KCIIEPTHOTO HMCCle0BaHUs pblHKA. OIEHUT 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-HCCIIEA0BATEIBCKON
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 MOTPEeOUTENH JOTOBOPIJIMCH O CIEAYIOIIMX CTaHIApPTaX MOCTaBJISEMOTO
w3nemms: AQL = 0,05; LTPD = 0,25; a« = 0,15; # = 0,03. Ecnu B BeIOOpKe N = 15 m3nmenwii
OKaXkeTcs OoJiee JBYX M3JCNIUM, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCsA MapTusi Opakyercs.
O1eHUTh PUCK HECOOTBETCTBUSI TIPUBEICHHON CXEMBI 3asIBJICHHBIM TTapaMeTpaM.
3aoaua Ne 2.
topapa  D(P)=60+4P, —3P, +05Y .

3JIACTUYHOCTH CIpOca OT COOCTBEHHOH IeHBI mpousBogurTens E;, mepexpecTHslii ko3(dUIHEHT

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. YcTraHOBHTH, KaK BEJIET C€0s CIIPOC C POCTOM J0XOJI0B MOTpeOUTENEH.
3aoaua Ne 3.
[To cocTtosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIIAHHM COCTaBUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOYHBIE O00s3aTEILCTBA —
103 679 800 py6. O6BbeM mpojax 3a oTYeTHBIN nieproa coctaBuin 1 437 740 500 py6. Onpenenuts
K03 GUIEHT 000pauNBaEMOCTH AKTUBOB U OLICHUTH (DMHAHCOBBINA PUCK KOMIIAHHUH.
3aoaua Ne 4.
Hcnonb3ys mokazaTeld MaTeMaTHYeCKOro OKUIAHHS W CTAaHIAPTHOTO OTKJIOHEHUS Ui
OIICHKU PHCKOM CPaBHHUTH BapUaHThl MHBECTUIIMOHHOTO TIpoekTa Ne 1 u 2, 1 KOTOPBIX U3BECTHBI,

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

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

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

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

KOMIICTCHII U

[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
[Tony4yeHHBIE pacyeTOM JaHHBIC CBOATCS B TAOIHITY 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 1 OLICHKA PHUCKa TAKXKE BBIIIC.
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6) HOpﬂ)IOK NMpPpOBECACHUSA HpOMe)KyTO‘lHOﬁ aTTeCTalui, II0Ka3aTe/in 1 KPUTEPUH
OICHUBaAHUA:

[Ipomexyrounas arrectauust no aucuuiuimHe b1.B.JIB.10.01 Puckosorus Bkitouaet
TEOPETUYECKHE BOIPOCHI, IO3BOJISIOLUIME OLEHUTh YPOBEHb YCBOEHHS OOy4YarOUIUMUCS
3HaHWH, TPAKTUYECKUE 3a/JaHUsl, KOHTPOJbHBIE pabOThl, BBIABISIONIME  CTEICHb
c(OpPMHUPOBAHHOCTH YMEHHI U BIIAJICHUN, IPOBOAUTCS B (popMe 3aueTa u SK3aMeHa.

3a4er 1Mo NAaHHOW NUCIMIUIMHE IPOBOJUTCA B YCTHOW (opMe Mo OmieraM Juis 3a4era,
KOKIbIH M3 KOTOPBIX BKIIIOYAET OJMH TEOPETUYECKUN BOIpOCAa U OJHO IPAKTUYECKOE
3aJjaHue.

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

CJIEIYIOLIUH TTepeYeHb BOIIPOCOB:

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

3a/1a4u JUCIUTUTUHBL. AKCHOMBI PUCKOJIOTHH.

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

kareropuu. [locTynarel puCKOIOTHH.

Knaccudukarnuu pruckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

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

Knaccudukarnum puckos. [Ipon3BoICTBEHHBIE PUCKH U METOJIBI UX OIEHKH.

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

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

Knaccudukanum puckoB. TexHUYECKHE PUCKHA U METObI X OIICHKH.

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

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

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

13. Knaccudukamnuu puckoB. YTIPaBICHUSCKUE PUCKHA U METOJIBI MX OIICHKH.

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

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

16. Konnenuss mpuemiieMoro pucka B uccienoBanusx T. baprona, P.M. Kauanoga, II.
VYokepa.

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

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
(YHKIIMOHATBFHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. nenTudukanus pucKoBOW CUTYallMU B OPraHU3aIMH U KapThl PUCKOB.

N

RBOON O~

IToxasaTenu M KpUTEPUM 3a4eTa:

— Ha OIEHKY «3a4YTeHo» — oOydaroluiics NOJDKeH IoKaszaTh, MO KpailHel Mmepe,
MOPOTOBBII ypOBEHb C(HOPMUPOBAHHOCTH KOMIETEHIMH, T.€. MOKa3aTh 3HAHWUS HAa YpOBHE
BOCIIPOM3BEEHUSI U OOBACHEHHS HWH(POPMALMM, HWHTEJUIEKTyalbHble HAaBBIKM pEIICHUS
MIPOCTBIX 3a/ad4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET TMOKa3aTh 3HaHWS Ha YpOBHE
BOCIIPOU3BEICHUSI U OOBSCHEHHs HMH(OpManUM, HE MOXKET MO0Ka3aTh HMHTEIJIEKTyaJbHbIE
HAaBBIKYU PELLIEHUs MIPOCTHIX 3a1a4.
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JK3aMeH 10 JaHHOU JUCUUIUIMHE MPOBOIUTCS B YCTHOH (hopMe 1o OmeTam, KaskIbli

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

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

HPEeyCMOTPEH CIEAYIONIHI IIepedeHb BOIIPOCOB:

1.

N

ROOo~NoOA~®

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.

0.
. Kimaccudukarnuu puckoB. BantoTHbIE B METOIBI X OT[CHKH.
12.
13.
14.

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

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

Knaccugukanum puckoB. @HHAHCOBBIE PUCKH U METOJIBI UX OIICHKH.

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

Knaccugukanuu puckos. [Ipon3BoICTBEHHbIE PUCKH U METOJIbI UX OLIEHKH.
Knaccudukanuu puckos. Jloructuueckrne pucku U METOJIbI UX OLIEHKH.

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

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

Knaccudukanuu puckos. TeXHOIOTHYECKHUE PUCKH U METOJIbI UX OLIEHKH.

Knaccudukarnuu puckoB. OpraHu3aliiOHHBIE PUCKU U METOJIBI MX OI[EHKH.
Knaccudukarnum puckoB. YnpaBieHYECKUE PUCKHA U METOBI UX OIEHKH.

Puck u wnHeompeneneHHOCTh. HeompeneneHHOCTh Kak HMCTOYHMK pHCKA. Puck  Kak
CITyJaitHO€ ¥ 3aKOHOMEPHOE SIBJIEHUE, BEPOSATHOCTh U BOBMOXKHOCTb.

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

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

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

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

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

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3allMu U KapThl pUCKOB.

Hcnonb3oBaHne METONOB TEOPHUH WrP ISl UCCIENOBAHHUS YPOBHS pHUCKa U BbIOOpa
cTpaTeruu (UHAHCUPOBAHUS COBITOBOM JESTENLHOCTH.

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

Hcnonp3oBanne MeToja aHaiau3a CLUEHApPUEB JJIA OLEHKU M aHaJIu3a PUCKOB MPOEKTHO-
BHE/IPEHYECKOMN JEeSATEIBHOCTH.

Hcnonp3oBaHnne MeTona JepeBa peuieHuss s OLEHKH PHUCKOB HWHBECTHIIMOHHBIX
MIPOEKTOB MO KaXJAOMY CLIEHAPHUIO UX PA3BUTHUAL.

Hcnonb3oBaHne METOAOB KCIEPTHBIX OIEHOK JUIS MACHTU(UKALIUY, OIEHKHA U aHalIu3a
puckoB. [lopsigok skcrepTHBIX Hccae0BaHui Ha ocHOBe Jlenbduiickoro Metoa.
Craructuueckne METOJbl B OLEHKE YPOBHS puUCKa. BO3MOXHOCTM HCHONIB30BAHUS
CTaTUCTUYECKUX METOJ/IOB B paMKaXx MPEACTPaXOBOM SKCIEPTHU3HI.

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 METO/A KPUTHUECKUX 3HAYCHUH JUIS OLICHKU YPOBHS PHCKA B YCIOBHSX
(bopMHpOBaHHUs IPOTPAMMBI IPOU3BOICTBA U PEATTU3AIUHU TPOAYKIIHH.

30. CrpaxoBaHHE KaK METOJ yIPaBICHHS PUCKAMH OPTraHU3aIUH.

31. XemkupoBaHUe KaK METOJI yIIPABJICHUS PUCKAMU OPraHU3allHH.

32. Pe3epBupoBaHue Kak METOJI YIIPABICHHUS PUCKAMH OpraHU3aIlnu.

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

34. AHTUKPU3HCHOE YIIPABICHUE B OPraHU3aIUH C YI€TOM (paKTOPOB PHCKA.

IToka3aTeu U KpUTEPUH IK3AMeEHA:

— Ha OLEHKY «OTJMYHO» (5 0amioB) — oOy4aromiuiicss IEeMOHCTPUPYET BBICOKHM
YPOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMH, BCECTOPOHHEE, CHCTEMATHYECKOE W TIIyOOKOe
3HaHWE Y4YeOHOro MaTrepuana, CBOOOTHO BBHIMOJHSAET TNPAKTHUECKUE 3aJaHUs, CBOOOTHO
ONICPUPYET 3HAHUAMH, YMCHUAMHU, IPUMCHACT UX B CUTyallUAX MHOBBIIIIEHHON CII0KHOCTH.

— Ha OLIEHKY «X0pomo» (4 0amia) — o0yJaromuiicss TEMOHCTPUPYET CPETHUN YPOBEHD
C(l)OpMI/IpOBaHHOCTI/I KOMHCTGHHHﬁI OCHOBHBIC 3HAaHHUA, YMCHHUSA OCBOCHBI, HO OOITYCKAIOTCA
HE3HAYUTCIIBHBIC OHII/I6KI/I, HETOYHOCTHU, 3aTPYAHCHHA IIPpU AHAIUTHYCCKUX OIICpanuiax,
IEPEHOCE 3HAHUHU U YMGHI/Iﬁ Ha HOBBIC, HCCTAaHAAPTHBLIC CUTYAI[HUHU.

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

— Ha OIICHKY «HeYJA0BJEeTBOPUTEJbHO» (2 Oamra) — oOydarouuiics IeMOHCTPUPYET
3HaHus He 6osee 20% TeopeTnyeckoro mMaTepuana, TOMYyCKaeT CYIIECTBEHHbIE OIIMOKH, HE
MO>KET MOKa3aTh UHTEIJIEKTyalbHbIE HABBIKU PELICHUS MPOCTHIX 3a/1ad.

— Ha OIEHKY «HeYyI0BJIETBOPUTEJbHO» (1 0amr) — oOyJaroniuiicss He MOYKET TIOKa3aTh
3HaHMSI Ha YpPOBHE BOCHPOM3BENEHUS U OOBSICHEHHS WHMOpMAalUU, HE MOXKET MOoKa3aTh
MHTEJUIEKTyaJIbHbIe HaBBIKU PEIICHUS IPOCTHIX 3a/1a4.

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

a) OcHoBHas JuTeEpaTypa:

1. Psrun FO.U. Puckonorus B 2 u. Yacte 1. Yuebuuk mis By3oB / FO.U. Psarun. -
Mocksa: MznarensctBo "HOpaiit", 2020. - 255 c. [Onekrponssiii pecypc]. Kox mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (mata oOpalleHus:
01.09.2020)

2. Psrun FO.U. Puckosnorus B 2 4. Yacte 2: YueOuuk mis By3os / FO.WU. Psrun. -
Mocksa: MznarensctBo "HOpaiit", 2020. - 275 c. [Onekrponusiii pecypc]. Koa mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 (mata oOpalleHus:
01.09.2020)

0) JlonmoJiHUTeIbHAS JIUTEpaTypa:

1. Benos IL.I'. YmpaBneHue puckamu, CUCTEMHBIH aHaU3 U MojenupoBanue. B 2 T.:
VYueOHHUK U paKTUKYM Juisi OakanaBpuara u Maructparypsl / [1.I. Benos. M.: M3natenscTBo
IOpaiir, 2015. - 758 c. [DneKTpOHHBIN pecypc]. Kon JOCTyTa:
https://urait.ru/book/upravienie-riskami-sistemnyy-analiz-i-modelirovanie-v-3-ch-chast-1-
401694 (mata oopamienus: 01.09.2020)
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https://urait.ru/book/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-3-ch-chast-1-401694

2. [lumenoB H.A. Ynpasnenue (pUHAHCOBBIMU PUCKaMU B CHCTEME SKOHOMHYECKOU
Oe3omacHOCTH: Y4eOHHK U TpakTUKyM s By30B / H.A. [lumeHOB. - 2-¢ u3j., nepepa0. u J01.
- Mocksa: UznatensctBo "HOpaiit", 2020. - 326 c. [Dnexrponnsiii pecypc]. Kon mocryna:
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2 (nara oopamienus: 01.09.2020)

B) Meroanueckne yKa3aHus:

1. IMumonoBa T.K. Puck-meHEKMEHT [DNEKTpOHHBIA pecypc]: yuebHoe mocobue /
T.K. [Tumonosa; 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 (mara obparmenus: 01.09.2020)

2. Kunzuna .. MaTemaTtnueckas CTaTUCTHKA B cXeMaxX U Tabauuax [DneKTpOHHBIN
pecypc]: yaeonoe nocobue / .M. Kunszuna; MI'TY. — Marautoropck: [MI'TY], 2017. — 131
c.: TalJI., CXEMBI, rpad., TUCTOTP. — Pexum JOCTYyTIA!
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1
137351/3272.pdf&view=true (mata oopamerus: 01.09.2020)

3. Boruenr JI.M. Pucku mnpeanpuHUMATETbCKOW ACITEIBHOCTH [DIEKTPOHHBIN
pecypc]: yuebnoe mocobue / JLM. Bortuens, B.B. Buxynuna; MI'TY. — Marautoropck:
MI'TY, 2018. — 1 oanekrpon. ont. guck (CD-ROM). — Pexum jgocryma:
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1
514343/3525.pdf&view=true (nara obparmenus: 01.09.2020)

r) [Iporpammuoe obecnieuenne u UHTepHeT-pecypcebi:
IIporpammMHoOe o0ecniedeHue

Haumenosanue 110 No oroBopa Cpok AciCTBHS
JUIEH3UU

MS Windows 7 J-1227 ot 08.10.2018 11.10.2021

MS Office 2007 Ne 135 ot 17.09.2007 OeccpodHo

FAR Manager CBOOOJTHO pacIpOCTpaHIEMOE 0eccpovHO

7Zip CBOOOJTHO PacpOCTpaHIEMOE 06ecCcpovHO

IIpodeccuonanbHblie 6a3bl JAHHBIX 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

1. ®epepanbHOe TOCYIapCTBEHHOE OrOKeTHOE — yupexaeHue «DenepanbHbIi
MHCTUTYT TMPOMBIIUICHHOW COOCTBEHHOCTH». — Pexkum gocryma: http://wwwl.fips.ru/.,
CBOOOJTHBII 1OCTYII.

2. HamumonanbHas MHPOPMAIMOHHO-aHAIMTHYECKAsT CUCTeMa — POCCHIICKHiA MHICKC
HayyHoro nurupoBanus (PMHII). — Pexum noctyma: https://elibrary.ru/project risc.asp,
PETUCTpAIHS 10 JIOTHHY U TapOJTIO.

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

4. WudopmaimonHas cuctema - EamHOe OKHO JocTynma K WHGOPMAIMOHHBIM
pecypcam. — URL: http://window.edu.ru/, cBo00aHBIi JOCTYII.

5. DnektpoHHas 0a3za nepuoauueckux u3ganuii East View Information Services,

000 «MBUC». Pexum mocryma: https://dlib.eastview.com/ Bxon mo IP-agpecam By3a, ¢
BHEIIIHEH CETH I10 JIOTUHY 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 (Bxo ¢ BHELIHEH CETH IO JIOTUHY U TAPOJIO)

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

9. VuuBepcuterckas wuHpopmanmonHas cucrema POCCHUS. Pexum pocryma:
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. Mexaynapoanas 0a3a MOJHOTEKCTOBBIX JKypHanoB Springer Journals — Pexum
noctyna: http://link.springer.com/ Bxox o IP-aapecam By3a.

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

14. MexnynapoaHnass 0a3a Hay4yHbIX MaTepUalioB B 00JAacTH (PU3NYECKHMX HAyK H
umkuHuprHTa SpringerMaterials — Pesxxum nocrtyma: 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 pedepaTuBHass W TOJTHOTEKCTOBAs CIpaBOYHas 0asza JTaHHBIX
HayJHbIX u3ganui «Springer Nature». — Pexxum pocrtyma: https://www.nature.com/siteindex.
18. ApXHMB Hay4YHBIX JKYpHAJIOB «HarmoHanpHBIA 3JIEKTPOHHO-UH(OPMAITHOHHBINA
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 Ha3BaHMe ayUTOPUU OcHalieHue ayuTopun
Y4eOHble ayAUTOPUH IS MynbsTUMEAUIHBIE CPEACTBAa XPaHEHUs, Iepeaud U
MIPOBEACHUS 3aHITHHA MIpeICTaBICHHUS HHHOPMAITUH.
JIEKIIMOHHOI'O THIIA
Y4eOHbIe ayAUTOPUH IS MynbsTUMeAUITHBIE CPEACTBAa XPaHEHUs, Iepeaud U
MPOBECHUS MTPAKTUUECKUX MIpeACTaBICHHUS HH(OPMAITUH.
3aHSITHU, TPYIIOBBIX U Kommuiekc TecTOBBIX 3aJaHUi JUIsl IPOBEACHUS

UHAMBUYAIbHBIX KOHCYAbTALUN, | MPOMEXYTOUHBIX U PYOEKHBIX KOHTpOJIEH.
TEKYILEro KOHTPOJIS U
ITPOMEKYTOYHOM aTTecTalluu

[Tomemenus s IMepconansHbie KoMMbIoTepHI ¢ akeToM MSOffice,

CaMOCTOSITENILHOM pabOTHI: BbIX0JIOM B IHTEpHET U ¢ JOCTYIOM B AIIEKTPOHHYIO

oOyuaronuxcs UH(HOPMAIIMOHHO-00pa30BaTENBLHYIO CPEAY
YHHUBEPCUTETA

[Tomemienus s XpaHeHUS | [Mkadsr ans xpaHeHus: y4eOHO-METOUIECKON

MPOQHUIAKTUIECKOTO JOKYMEHTAIUH, Y4€0HOTO 000pyI0BaHUS B YueOHO-

obOcykuBaHuUsl y4eOHOTO HATJISTHBIX TOCOOUH.

000pyI0OBaHUS
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