MHHHUCTEPCTBO HAYKH U BBICHIEI'O OBPA30OBAHHA
POCCHHCKOH DEJIEPAITMH

DdenepanbHoe rocyapeTseHHoe GI0UKETHOE 00pa3oBaTeIbHOE YUpeAICHHE
BRICHIEro 00pa3oBaHHA
«MarsuToropckuil rocyapcTBeHHBIN TeXxHH4eckHil yausepeurer uM. [.HM. Hocosan

A\ YTBEPKJIAIO
= HAupexrop UdnY
H.P. Banstnckas

« /‘
/0 21.02.2020 T,

PABOYAA ITPOI'PAMMA JIHCIHILTHHBI (MOJIV.I)

OIIEHKA H AHAJTH3 PHCKOB

Hanpagienne noaroToBis (ClenHalIbHOCTS)
38.03.01 DKOHOMHMKA

Hanpasiernocts (mpodis/cnensani3ains ) nporpaMMbi
IKOHOMMKA NPCANPHATHIT H OPraHn3aimii

Yposens sbicniero oGpasosanus - fakanaspuar
Iporpamma MOATOTOBKH - AKaJeMHYECKHIT GakanaBpHart

Mopma 06yeHHS
OvHAA

Hucturyr/ dakynbrer  HMHCTHTYT 9KOHOMHKNH H YTIpaBleHHS

Kadenpa DKOHOMHKH
Kypce 4
Cesectp 7.8

Marairoropck
2019ron



PaGouas nporpamma cocrasiena Ha ocHose ®I'OC BO no HampasIeHIIO NOAIOTOBKH
38.03.01 DKOHOMMWKA (ypopens Gaxanaspuara) (npukas MunoGpuayku Poccun oT
12.11.2015 r. Ne 1327) 4

PaGoyas mporpamMma paceMoTpeHa # 0/100pena Ha 3aceiauy ApbI DKOHOMHKH

17.02.2020, nportoxosn Ne 3

3ag. kaeapoit AI'. Bacunbesa

PaGouas nporpamma ofo0pena METOIHYeCKOH KOMUCCHEH }/3143’
21.02.2020 r. nporoxon Ne 3
[peacenare (/ H.P. Banbmickas

,, -"3 /

PaGouas nporpamMma coctasjena: s X
npodeccop xadeapst IKOHOMHKH, [A-P IKOH. HAYK ; Z /___B.H. Hemues

Penenszent: %
IMasusii 6yxrarrep 000 "Dmans" , T.B. Bapanosa

7




JIncr aktyaamsanuu pabouei nporpaMmbl

Pabouas nporpamma nepecMoTpena, o0cyx/IeHa i ogodpeHa vt peannsamn 8 2020 - 2021

yieOHOM roJ1y Ha 3acelaHnn Kadeapsl IKOHOMHKH 4

IIporokon ot 01 centsd 2029 r. Ne 1
3aB. kadespoii ";v/ A.I'. BaciuibeBa

IS
PaGouag nporpamma nepecMoTpena, o0cyazuera i 0100pera s peammsamin B 2021 - 2022
yueOHOM roy Ha saceiannn kadgeapsl IKOHOMUKH

IIpotokomor 20 . N
3as. Kadeapoii AT Bacwibesa

Pabouas nporpamma nepecMorpeHa, o0cyaiena i ogodpeHa g peanmsammn B 2022 - 2023
yuebHOM rojy Ha 3acefaniy KadeApsl IKOHOMHKH

Ilporokomor 20 . N
3ag. kadeapoil AT, Bacisesa

PabGouas nporpamma nepecMoTpeHa, obcyAIeHa i oo0peHa g peanmsamin B 2023 - 2024
yueGHOM roj1y Ha 3ace/laHun Kadeapsl IKOHOMHKH

Ilporokonor 20 . N
3aB. Kadepoil AT BacwiseBa

Paboyas nporpamma nepecMoTpena, obcyuiena n ogo0pena s peannsauun 8 2024 - 2025
yueOHOM roy Ha 3ace/lanin Kadeapsl IKOHOMHIKH

IIpotokonor 20 . Ne

3aB. Kadeapoil AT BacmwiseBa




1 Iesin ocBOEHUS AUCHUITUHBI (MOYJ151)

Henstmu ocBoenus qucuuiuiviael b1.B.J1B.10.02 Onenka u aHanu3 puCKOB SIBISIOTCSA:
YCBOCHHE TEOPETHUECKUX UM  METOIAMYECKMX TOJOKEHUH  yIpaBICHHUS  PUCKAMH,
dbopmupoBaHrue W pa3BUTHE  OOUICKYIBTYPHBIX,  OOIIENPO(ECCHOHANBHBIX  H
npo(hecCHOHATBHBIX KOMIIETEHIMN 10 BHIaM NPOQeCcCHOHATIBHON NEesITeIbHOCTH B 00JacTH
OSKOHOMHKH, OXBAaTBHIBAIOUICH MpPOIECCHl WACHTU(GUKAIMHM, OLUEHKA ©  yIPaBICHHUS
(MHAHCOBBIMH, IMPOM3BOJICTBEHHBIMH, JIOTUCTHYECKHUMHU, MAPKETHHIOBBIMH, TEXHUYECKHUMHU
pUCKaMH B TIPOMBIIIJICHHOCTH, OaHKaX, KOMMEpPLHH, CTPAXOBBIX M WHBECTHIIMOHHBIX
KOMIAHUAX, B (QeIepalbHbIX, MYHHLIUNAIBHBIX W OO0pa30BaTENbHBIX YUPSKICHHUSX, B
MH(GOPMAIMOHHOM, TPOEKTHO-KOHOMUYECKOM M HAyYHO-HCCIIEIOBATENbCKON cdepax s
obecrieueHns 3(h(HEKTUBHOTO M YCTOWYMBOTO (DYHKIIMOHUPOBAHUS OPTaHN3aLNH, TIOBBIIICHHS
MX KOHKYDEHTOCIOCOOHOCTH U KDEAUTOCIIOCOOHOCTH.

2 MecTo THCHMIIIMHBI (MOYJIs1) B CTPYKTYpe 00pa3oBaTe/IbHOIl MPOrpaMmsbl

Jucturnnuna OnieHka U aHaJIu3 PUCKOB BXOJIHT B BAPHATUBHYIO YaCTh y4eOHOTO TIIaHa
00pa30BaTeIbHOM IPOrpPaMMBI.

Jnst  w3ydeHWsT TUCHMIUIMHBI  HEOOXOAWUMBI  3HAaHUA  (YMEHHS, BJIAJCHHS),
chopMUpOBaHHBIC B pE3yNIbTaTe U3yUEHUS AUCITUTUTHH/ TPAKTHK:

Ounocodus

MeToas! NPUHATHUS YIPABICHUYECKUX PEIICHAN

OKOHOMUYECKUU aHAJIN3

[IpoekTHas nesTeTbHOCTh

®UHAHCOBOE MUIAHUPOBAHUE U POTHO3UPOBAHUE

MuaBecTunnu

DKoHOMHUUECKas 0e30MacHOCThL OM3Heca

3Hanus (YMEHUS, BJIaJICHNUS ), TIOJyYCHHbBIC TTPH U3yUYEeHUU JAaHHOUW JUCIUILUIHHBI OYIyT
HEO0OXOUMBI JTsl U3YUCHUS TUCIUTUIAH/TIPAKTHK:

[IpousBoacTBEHHAS — IPEIAUIIIIOMHAS TPAKTUKA

[ToaroToBka k cave u cjaya rocyIapCTBEHHOTO SK3aMeHa

[ToaroroBka K 3aIuTe U 3alUTa BBITYCKHONW KBATHU(DUKAITMOHHON PabOThI

[IpousBoiIcTBEHHAS - TPAKTHKA TI0 TIOJYYEHUIO TPOPECCUOHAIBHBIX YMEHUHN U OIbITa
poheCcCHOHANTBHOU ACSATEIHPHOCTH

3 Komnerenuuu odyuyarwierocsi, opMupyemMbie B pe3yJibTaTe 0CBOCHUS

AUCHMILINHBI (MOAYJISA) U INIAHUPYEMbIe pPe3y/IbTaThl 00y4eHH s

B pesynabrare ocBoeHus aMcuuIUIMHBL (MOayns) «OleHKa M aHaJlIu3 PHUCKOBY
oOyyaromuiicst 1oKeH 001a1aTh CIEAYIOIUMU KOMIIETEH UMM

CTpyKTYypHBII [Tnanupyemsble pe3ysbTaTbl 00y4eHHsI
JIEMEHT
KOMIIETEHIINH

ITIK-1 criocoOHOCTRIO CO6paTB " IPOAHAJIN3UPOBATb UCXOJHBIC NaHHBIC, HCO6XOI[I/IMBIG JJIA
pacueTa SKOHOMHUYCCKUX U CONUAIIbHO-3KOHOMUYCCKUX HOKaSaTCHeﬁ, XapaKTCpU3yromunux
ACATCIBHOCTD XO35H>1CTBY[OIJ.IPIX CY6T>CKTOB




3Hare

[ HICTOYHUKH MOJTy4eHUs] MHPOPMALNK, HEOOXOAUMOM Tl pacdeTa
9KOHOMHYECKUX U COI[MAIEHO-3KOHOMUYECKHX TTOKa3aTeleH,
XapaKTEePU3YIOIINX JACATEIHHOCTh XO3SIMCTBYIONINX CyOBEKTOB;

[ MPUHIUIMBI, METOBI U METOIUKU cOOpa, CUCTEMATH3AINH U aHAJIH3a
UCXOJHBIX JTAHHBIX, HEOOXOIUMBIX JJIs pacueTa SKOHOMHYCCKUX H
COIMAITLHO-IKOHOMHYECKUX IMOKa3aTeleH, XapaKTePU3YIOIIHX
JESITEILHOCTh XO3SHUCTBYIOIMINX CYOBEKTOB;

YmMmetrs

[J OCYIIECTBISATh MOMCK MHMDOPMALIUK, HEOOXOIUMOM IS pacueTa
SKOHOMUYECKHX U COIMAIBHO-9KOHOMUYCCKUX IOKa3aTesIcH,
XapaKTEePU3YIOIIHNX JCATETHHOCTD XO3SIMCTBYIONINX CyOhEKTOB;

[J OCYIIECTBISATh COOp, CUCTEMATU3AIMIO U aHAJIM3 UCXOIHBIX JaHHBIX,
HEOOXOIUMBIX JIJISl pacyeTa SKOHOMHUSCKUX U COIHAITLHO-
YKOHOMMYECKUX IMOKa3aTeled, XapaKTepU3YIOIIHNX JAeITeIbHOCTD
XO3SUCTBYIONTUX CYOBEKTOB, B TOM YHCIIE C HCITOJIb30BAHHEM
COBPEMEHHBIX IPOTPAMMHBIX CPE/ICTB;

Bnazets

] HaBBIKaMHU MO¥CKa WH(POpMAIH, HeOOXOIUMOI JUTI pacueTa
9KOHOMMYECKHX M COITHAIbHO-3KOHOMHUYECKHX TIOKa3aTeleH,
XapaKTEePU3YIOIIHNX JCATESTbHOCTD X03SIHCTBYIONINX CYOBEKTOR;

[ HaBBIKaMU COOpa, CHCTEMATU3aLUN U aHAJTN3a UCXOIHBIX JaHHBIX,
HEOOXOIUMBIX JIJIS pacyeTa SKOHOMHUSCKUX U COIHAITLHO-
SKOHOMMYECKHUX ITOKa3aTelIeH, XapaKTepU3YIONUX IS TeILHOCTD
XO3SMCTBYIONINX CYOBEKTOB, B TOM YHCIIE C UCTIOJIb30BAaHUEM
COBPEMEHHBIX MPOTPAMMHBIX CPEJICTB;

ITK-4 criocoOHOCThIO Ha OCHOBE OTIMCAHUSI SKOHOMHYECKHX MTPOIIECCOB U SIBJICHUH CTPOUTH
CTaHJIapPTHBIE TEOPETUYECKUE U SIKOHOMETPUUYECKHE MOJEIH, aHATM3UPOBATh U
coJiepKaTeIbHO MHTEPIIPETUPOBATD MOJIyYEHHBIE PE3YIbTAThI

3HaTh

[1 OCHOBHEBIE OIPCACJICHHA U MOHATHA, CBA3AHHBIC CO CTAHAAPTHBIMHA
TECOPETUYCCKUMH U DKOHOMETPUICCKUMHA MOJCISAMHU,

[1 OCHOBHEBIE OIPCACIICHHA U IMOHATHA, CBA3daHHBIC C OITMCAHUEM
OKOHOMHUYCCKUX ITPOLECCCOB U HBHGHHﬁ;

[1 OCHOBHBIE METOAbI I/ICCJIGI[OBaHPIfI, HCIIOJIB3YEMBIX ITPH MOCTPOCHUHU
CTaHAAPTHBIX TCOPETHUYCCKUX U SKOHOMETPUUCCKUX Moz[eneﬁ;

[1 OCHOBHBIE npaBujia, MO3BOJIAIOIINEC aHAJIU3UPOBATE U COACPIKATCIIBHO
HHTCPIPECTUPOBATDH IMOJTYUCHHBIC PE3YJIbTATHI;

YmeTb

(] BBIAEJISITH OCHOBHBIE 3JIEMEHTHI SKOHOMHUYECKHX TPOIIECCOB U
SIBJICHUM;

[ obcykmaTh criocoObl 3 PEeKTUBHOTO pemeHust mpodiieM Ha OCHOBE
aHaJIN3a ¥ COJICPIKATESILHON MHTEPIIPETAIIUH MTOJTyYCHHBIX PE3YJIbTaTOB;
[J pacnio3HaBaTb 3 dexTuBHOE perieHne oT HedhHEKTUBHOTO B X0
aHaJlM3a pe3yabTaTOB MOCTPOSHUS CTAaHAAPTHBIX TEOPETUUECKUX U
HKOHOMETPUYECKHUX MOJICNIEI;

[ MpUMEHSITh MOJTYYSHHBIE B XOJI€ MOCTPOSHUS MOJIEIICH 3HAHUS B
npodeccnoHanbHOM NeSTENbHOCTH; UCTIONIb30BAaTh UX Ha
MEXTUCIUIUTMHAPHOM YPOBHE;

[ mpuoOperaTh 3HaHUS B OOJIACTH MOCTPOEHUS CTAHAAPTHBIX
TEOPETUUYECKUX U IKOHOMETPUUECKUX MOJICIIH;

- KOPPEKTHO BHIPAXKaTh H apTYMEHTUPOBAHO 0OOCHOBBIBATH TOJIOKEHUS
MpeIMETHOM 00IaCTH 3HAHWS;




Bnazets

] mpakTU4YeCKMMH HaBbIKaMH UCIIOJIb30BaHUs HJIEMEHTOB aHaln3a
9KOHOMMUECKHUX IPOLIECCOB U SIBJICHUN Ha IPYruX AUCLMILIMHAX, HA
3aHATUSIX B ayJJUTOPUU U HA NIPAKTHKE;

[] MeToAaMU MOCTPOEHMSI CTAHAAPTHBIX TEOPETHUUECKUX U
SKOHOMETPUYECKUX MOJIEIIEH;

[ HaBBIKAMH U METOUKAMU OOOOIIEHHS Pe3yIbTaTOB MOCTPOCHHUS
CTaHJIAPTHBIX TEOPETUUECKUX U IKOHOMETPUUECKUX MOJIEIH,
AKCIIEPUMEHTAJIbHON JIEATEIbHOCTH;

] cnocobaMu OIEHWBAHUS 3HAYUMOCTH M TPAKTUIECKOM MPUTOTHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

[} BO3MOKHOCTBIO MEKAUCLMITIIMHAPHOTO IPUMEHEHUS! PE3yIbTaTOB
MIOCTPOCHMSI CTaHJAPTHBIX TEOPETUUECKUX U IKOHOMETPUUYECKUX
MoJieTei;

(] OCHOBHBIMH METOJIaMH HCCIICIOBAHUS B 00JIACTH aHAIN3a
SKOHOMMYECKHUX MPOIIECCOB U SIBJICHUN, IPAKTUYECKUMU YMEHUSMHU U
HaBbIKaMU UX UCIOJIb30BAHUS;

] mpodecCHOHANBHBIM SI3bIKOM MTPEAMETHOM 00JIaCTH 3HAHNUS,

] cnocobaMu COBEPIIEHCTBOBAHUS MPOGMECCUOHATBHBIX 3HAHUH U
YMEHMH MyTeM HCI0JIb30BAHMS BO3MOXKHOCTENH HHPOPMAIIHOHHOM
Cpenpbl.




4. CTpyKTypa, 00b€EM H coep:KaHHue T CHUIIJIMHBI (MOYJIs1)
OO1mast Tpy1I0€MKOCTh JUCHUIUIMHBI COCTAaBISAET S 3aueTHbIX enunni 180 akan. yacos, B TOM

YHUCIIC:

— KOHTakTHas pabora — 93,75 akas. 4acos:
— aynutopHas — 90 aka. 9acoB;

— BHeayuTopHas — 3,75 akaJ1. 4acoB

— camocTostenbHas pabota — 50,55 aka. yacos;

— IMOATOTOBKA K 9K3aMeHy — 35,7 akaJ. yaca

@opMa aTTeCTaluu - 3a4€T, OK3aMCH

AynurtopHast g s
o, | woHTaKTHAA pabora E 5 dopma TEeKyILEero
S B
5 B aKaJ. yacax 5] it KOHTPOJIst
Paznen/ Tema 3 ( A ) E R . e Kon
N — g g5 CaMOCTOSITENLHOM |  yCIIeBaeMOCTH U KOMITETEHIIHH
3 2 & paboThI MPOMEKYTOTHON
nab. | mpakr. | 3 &
Jlek. = aTTecTaluu
3aH. 3aH. | QO &
1. Paznen 1. DKOHOMHYECKHE
pUCKH:  TIOHATHE,  oOIas
XapaKTepPHCTHUKA,
CaMOCTOsATEIBHOE
H3y4dcHHE yIeOHOM
1.1 Tema 1.1. Puck kak i yaes
BeeobIIee ABITCHIC W Hay4YHOU CobecenoBanue,
KOMILICKC a n(; JIUTEPaTyphl. TECTUPOBAHHUE,
HCCITETOBAHHIO YK KA 4 821 4 Beimonnenue MpoBepKa [K-1, TIK-4
Tpeamer u OGLCKTp uem/i AHAJIMTHYECKUX | MHAMBUIYAbHBIX
9 . v
3aanui (1o 3a7aHui
¥ 3a7a4¥ JUCIUTIIHNHEL. ( N
BBIOpaHHOM
7 TEMaTHKE)
CaMOoCTOsATEIbHOE
M3ydeHHE yIeOHOM
1.2 Tema 1.2. qu Ha y:oﬁ CobecenoBanmue,
Copepxanne e }:i - TECTUPOBAHHUE,
HUACHTUPHUKALINT " 4 8/41 4 BHHEHHZEHé MpoBepKa IIK-1, IIK-4
OIICHKH PHUCKOB B ACUCTHO WH/IMBUTYaJIbHBIX
3KOHOMHUKE. p 3aJaHAN
AHATNTHYECKUX
3aJaHAn
Wroro no pazaeny 8 16/611 | 8
2. Pasgen 2: Meronapsl OL€HKH
9KOHOMUYECKHX PUCKOB
CamocTosTeNnbHOe
n3ydeHue yueOHon
2.1 Tema 2.1. qu Ha y:oﬁ CobecenoBanmue,
Ormnpenenenue, e }; o TECTUPOBAHHUE,
uaeHTHUGUKAUSL ul 7 4 10/41 | 4 PaTYpbI. MpOBEpKa [K-1, TIK-4
Brimonnenue
KIaccu(UKAUH ACYCTHO WHIUBHUAYaJIbHBIX
9KOHOMHYECKUX PUCKOB. p 3a7aHui
AHATMTHYECKUX
3aJaHui




CamocrosiTenbHOE
u3ydyeHue yueOHoi

A HAVAHOG CobecenoBanue,
2.2 Tema 2.2. Cucrema e }:; . TECTUPOBAHUE,
METOJIOB X PaTypbI. MpoBepKa
Bremonaenne
HCCIIEIOBAHMS M aHAJIU3a. 6 10/411 5 ACUCTHO uauBuayansaeix | IT1K-1, [IK-4
AJropUTMBI OLICHKH aﬂfnml/mecmx 3aJIaHuH, 3aluTa
PHCKOB. B— KOHTPOJBHON
’ padots! Ne 1
KOHTPOJIbHAS
pabora Ne 1
Hroro 1o pasneny 10 2081 | 9
HUroro 3a cemecTp 18 36/14U1| 17 3a4ér
3. Pasgen  3: Amnanus
9KOHOMHYECKHX PHCKOB U
METOJIbI YIIPABIICHUS] PHCKOM
CaMOCTOsATENEHOE
M3y4cHHE yUCOHOM
3.1 Tema 3.1. Onenka u leH Ha y:oﬁ CobecenoBanue,
aHanu3 pucka B uTe Z; o TECTUPOBAHHUE,
COBPEMEHHBIX 2 7/41 9 BBIHEHHZI:mé IpOBEpKa IK-1, I1IK-4
OpraHM3aIHsX. ACYCTHO WHIUBUAYATBHBIX
MopenupoBaHHe pUCKa. P 3a7aHHAI
aHAJIMTHYECKUX
3aJIaHui
8 CaMoCTOsATELHOE
3.2 Tema 3.2. U3y4YCHHE YUeOHOM
N CobecenoBanue
OKcnepTHbIE METOBI W Hay4YHOU et Z(lmaﬂue >
OIICHKH pucka. JIUTEPaTyphl. npc?BepKa ’
Hcnonp3oBanue MeETO0B Brimonnenue
\,ﬂ 2 821 8 unauBuayansHeix | T1K-1, [IK-4
TEOPHH BEPOSTHOCTEH U pacueTHo- I .
MaTeMaTHYEeCKOH aHATTUTUYCCKUX - (;HbHOﬁ
CTATUCTUKH B OIICHKE U 3aJJaHuH, a6?n,1 No 2
aHaJIN3e PUCKOB. KOHTpPOJIbHAS p -
pabora Ne 2
Wroro no pazaeny 4 15/61 | 17
4. Paspmen 4. Onrumusanys
9KOHOMHUYECKHX PHUCKOB Kak
(akrop (huHaHCOBOI
COCTOSITETLHOCTH
CamMocTosTeNnbHOE
4.1 Tema 4.1. Onenka u 3vaerie vaeBHoi
aHaJIN3 PUCKOB Ha OCHOBE qu Ha y:oﬁ CobecenoBanue,
METOIOB CpaBHEHUS, e }; . TECTUPOBAHHE,
KJIACTEPHOIO aHam3a, BBIH(I:HHmeé MpoBepKa
METOIOB  TEOPUH  WTP, 2 6/21 9 ACUCTHO unauBuayanbaeix | T1K-1, [IK-4
YYBCTBHUTEIILHOCTH, aHzI:anqecmx 3a7jaHuil, 3anuTa
aHaam3a CIICHApHEB, saaHmii KOHTPOJIHOM
JepeBa pelIeHuH, KOHTpOJ'IBH’aH paboter Ne 3
aHayoruH. pabota Ne 3
8
CamocTosTeNnbHOe
n3ydeHue yueOHon
4.2 Tema 4.2. Cucrema qu Ha y:oﬁ CobecenoBanmue,
OIICHKH, agammza W e }:; . TECTUPOBAHHE,
ONTHMU3AINHN PHCKOB Ha BHHEHHZIP;Hé MpoBepKa
OCHOBE METOJIOB 3 6/211 | 7,55 ACUCTHO nauBuayaneHeix | TIK-1, TIK-4
CTPaxOBaHMs, aHz}:nHTI/meCKHx 3aJIaHMH, 3aIIKuTa
pe3epBUpOBaHUs, S— KOHTPOJIbHOU
XEIDKAPOBAHMS. TBI No
¢ osa KOH’I‘pOHBH’aH aboter Ne 4
pabora Ne 4




Hroro 1o pa3neny 5 12/41 (16,55

HUroro 3a cemectp 9 27/101 133,55 9K3aMeH

Hroro mo aucnurivae 27 63/241 (50,55 3ader, ok3ameH  |[1K-1,I1K-4

5 O0pa3oBaTe/ibHbIE TEXHOJIOTHH

Jlia peanusanuu npelyCMOTPEHHBIX BUAOB y4eOHON paboThl B KauecTBe 0Opa3oBa-
TEJIbHBIX TEXHOJIOTMH npenonaBaeMoil aucuumiuHbel b1.B./IB.10.02 Ouenka u ananus puc-
KOB UCHOJIb3YIOTCSI TPaIULIMOHHAS U MOAYJIbHO-KOMIIETEHTHOCTHASI TEXHOJIOTUH.

[Ipu nepenaye HEOOXOAUMBIX TEOPETUUECKMX 3HAHUN UCHOJIB3YIOTCS MYJIbTUMEIUM-
HbIE CPEJICTBA U TEXHOJIOTUH.

Jli1 ycBO€HHMsI HABBIKOB 00pabOTKU aHAIUTUYECKON, TEOPETUUECKON U METOAMYECKOMN
nH(popMaluy, MPOBEACHUS AaHAIUTUYECKUX OILIEHOK, MHTEPIPETALUN IOJTY4YEHHBIX 3HAHUUN
MPETYyCMOTPEHO MPOBENECHUE 3aHIATHM B KOMIIBIOTEPHOM KJacce U HCIOJIb30BAaHUE METOJIOB
IT: cnpaBouno-npaBoBbIX cuctem «I'apant», «KoHcynabTant+», paboTa C 3JI€KTPOHHBIMU
tabmuamu MS Excel.

Jlis  ycBOEHUS TEOPETUYECKMX M METOJOJIOTMYECKUX HAaBBIKOB HCCIIEI0BaHUS
Pa3IMYHBIX AKOHOMMYECKUX CHUCTEM, OLEHKH CTPAHOBBIX M PErMOHAJIBbHBIX TEHACHUUN
SKOHOMUYECKOTO  Pa3BUTHA  TMPEIycMOTpeHa pabota ¢  OmokamMu  OQHUIIMATBLHOU
CTaTUCTUYECKOM nH(pOopMalnu, CBOAAMH HHPOPMAIIK B MHPOPMAIIMOHHBIX [TOPTajax.

Jly1s ycBO€HMS HaBbIKa BJIAJICHHUS] COBPEMEHHBIMM METOAMU U METO/I0JIOTHEN OIICHKU
U aHaju3a TEeHICHIMH 3KOHOMHYECKOIO pa3BHUTHS, MPOILIECCOB U SBJIEHUN HAa MaKpOYpOBHE,
ME30ypPOBHE U MUKPOYPOBHE HCIIOJIb3YETCS IPUEM «MO3TOBOTO IITYPMay, HHIAUBHYalbHOTO
u oOparHoro. Jlyjs  yaydmieHWs  yCBOGHHS  OOydJalomMMHUCS  Hawbojee  TPYTHO
BOCIIPMHMMAEMBbIX pa3eioB JUCLUUIUIMHBI IPEJyCMOTPEHbI 3aHATHUSA, INPOBOAMMBIE B
MHTEPaKTUBHBIX POpPMaX.

Jlns  oBnazeHWsT HaBbIKAMM CaMOCTOATENBHOM pPabOThl, CaMOOpraHu3aluu u
OpraHu3allii  BBINOJIHEHWS TBOPUYECKUX 3aJaHUM MpPeayCMOTpeHa [MOJrOTOBKAa K
IIPAKTUYECKUM 3aHATUAM (OOCYKIEHUSAM pEe3yIbTaTOB Hay4dHOH NpopabOTKH MaTepHuasoB
JUCUUIUIMHBI M MX TEOPETHYECKOM M IMPAaKTHYECKOM 3HAYMMOCTH), COOOILEHHSIM,
TECTUPOBAHUIO, BBINIOJHEHUE IOMAIHUX 3aJaHUi C UX MOCIEAYIOIIHUM IpeICTaBIEHUEM
JIOKJIa/I0B, HaMcaHueM pedepaTos.

6 YueOHO-MeTOIMYeCKOE 00ecriedeHre CAaMOCTOSITeIbHOIH padoThl 00y4aoIIuXCs
[IpencrarneHo B mpuitoxeHuu 1.

7 OueHOYHBbIE CPEACTBA /1JIsl POBEAeHU POMEKYTOUYHOIH aTTeCTAMH
[IpencraBieHbl B IPUIOKEHUU 2.

8 VYueOHo-MeTOAMYecKkOe W HUH(POPMAINMOHHOE ofecrevyeHUe HCHUIIHHBI

a) OcHOBHas JIMTEpaTypa:

1. Kacbsnenko T.I'. AHanu3 1 olieHKa pUCKOB B OM3HECe: yUeOHHUK U MPAKTUKYM JJIs
By30B / T.I'. Kacesinenko, I''A. MaxoBukoBa. - 2-¢ u3a., mepepab. u jgom. - Mocksa:
WznatensctBo  "HOpaitt", 2020. - 381 c. [Dnekrponssiii pecypc]. Koa nocryma:
https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2 (nata oOparieHwus:
01.09.2020).

2. Kyxockuii B.M. Onienka pucKoOB U rapaHTUU B KOH(IIMKTaX: yueOHOE TocoOue

/ B.1. Xyxosckuii, M.E. CanykBanze. - 2-¢ u3f., ucnp. u gom. - Mocksa: M3narenbcTBo
"FOpant", 2020. - 364 c [DneKTpoHHBI  pecypc]. Kon  nmocryna:
https://urait.ru/viewer/ocenka-riskov-i-garantii-v-konfliktah-454118#page/2(nara
obpamenus: 01.09.2020).



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

0) lonostHuTEILHASI IUTEPaTypa:
1. CeBepueB H.A. Beeaenue B 6e3011aCHOCTh: yueOHOE [TOCOOME [T aKaJIEMUYECKOTO
OakanaBpuata / H.A. Cesepue, A.B. benkos. - 2-¢ wusn., nepepab. u jgom. - M.:

WznatensctBo  "HOpaitr", 2019. - 177 c. [DOnekrponssii pecypc]. Kom nocryma:
https://urait.ru/viewer/vvedenie-v-bezopasnost-441352#page/2 (nara oOparenus:
01.09.2020)..

2. yrun A.J1. Pa3paboTku cucteMsl ynpasieHus puckamu u kanuraiom (BITOJIK):
yuebHoe nocobue st By30B / AJI. Jyrun [u ap.]; mox Hayuno#t pempakuueit A.Jl. Jyruna,
I'.1. Tlenukaca. - Mocksa: U3natensctBo "lOpaiit", 2020. - 367 c. [DnekTpoHHBINH pecypc].
Kox mocryma: https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-
vpodk-452243#page/l (nata obOparienus: 01.09.2020)..

B) MeroauyecKkue yKasaHus:

1. BacuibeBa, A.I'. ®unancossie Beuncienus: npaktukym / A.I'. Bacunbesa, O.B.
N6parumoa; Marauroropckuit roc. rexunueckuit yu-t um. I'. 1. HocoBa. - MaruuTtoropck:
MI'TY M. I'. 1. Hocosa, 2019. URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1
532641/4013.pdf&view=true, (mata obpamenus: 01.09.2020)

2. Botuens, JI.M. Pucku npennpuHUMaTEIbCKOH AesTeabHOCTH: npakThkym / JL.M.
Boruens, B.B. Bukymuaa; MI'TY. - Marautoropck: MI'TY, 2019. - 1 31ekTpoH. ONT. JUCK
(CD-ROM). - 3ar. c TUTYJL. JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1
529979/3810.pdf&view=true, (mata obpamenus: 01.09.2020)

3. Eroposa, JI.I. Ba3er manubix. Omnepatopbl BBIOOPKH maHHBIX: mpaktukym / JL.T.
Eroposa, }O0.b. Kyxra; MITY. - Marautoropck: MITY, 2017. URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1
133003/2806.pdf&view=true, (mata obpamenwus: 01.09.2020)

r) [Ilporpammuoe odecnneuenne u MHTEepHET-pecypcehl:

IIporpamMmmHoOe o0ecnieyeHue

Harmenosa No norosopa CpoK IeHCTBUS JTULEH3UU
nue [10 -

MS

Windows 7 |1-1227-18 ot 08.10.2018 11.10.2021

Professional

%%?ff'ce Ne 135 o 17.09.2007 SeccpodHo

7Zip cB000THO pacnpoctpansemoe [10 0eCCPOYHO

FAR cB000THO pacnpoctpansemoe [10 0eCCPOYHO

IIpodeccuonanbHbie 0a3bl JAHHBIX H HH(P)OPMAIMOHHBIE CIIPABOYHbIE CHCTEMBbI
HasBanue kypca Ccblika
DOnekTpoHHas 0a3a MEePHOIUYECKUX U3aHUI
East View Information Services, OO0 «MIBHUC»
Haunonanehas uH(pOPMaIMOHHO-
ananuTHyeckas cucrema — Poccmiickuii nagexc|URL: https://elibrary.ru/project_risc.asp
Hay4yHOTro nutrpoBanus (PUHIL)
ITouckoBas cucrema Akanemus Google (Google
Scholar)

https://dlib.eastview.com/

URL.: https://scholar.google.ru/
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https://urait.ru/viewer/vvedenie-v-bezopasnost-441352#page/2
https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-vpodk-452243#page/1
https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-vpodk-452243#page/1
https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1532641/4013.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1532641/4013.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1133003/2806.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1133003/2806.pdf&view=true

Wndopmanmonnas cucrema - EnuHOe OKHO
JIOCTYIa K MHPOPMAIIMOHHBIM pecypcaM
Poccuiickass T'ocymapctBenHass OuOimoTeka.

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

https://www.rsl.ru/ru/4readers/catalogues/

Karanoru
DnexkrponHsie pecypebl onbimorekr MI'TY um. |http://magtu.ru:8085/marcweb2/Default.as
I".1. HocoBa p

@DenepainbHblil  00pa30BaTENbHBIA  MOPTAT
DOxoHOMHUKA. COnMoorusi. MeHEeDKMEHT
YHuBepcurerckas WH(DOpPMAIMOHHAS CHCTEMa
POCCHUA
MexayHnapoaHas HayKOMETpUYECKast
pedeparuBHas M MOJHOTEKCTOBas Oasa nanubix |http://webofscience.com
HayuyHbIx m3ganui «Web of science»
MexnayHapoaHas pedepatuBHas "
MOJHOTEKCTOBAsl _ ClipaBOYHasi 0a3a JIaHHBIX
MexayHnapoaHas Oa3za MOJTHOTEKCTOBBIX
XypHaAIIOB Springer Journals
MexayHnapoaHas 6a3a CipaBOYHBIX U3JIaHUN 110
BCEM oTpaciisaM 3HaHui SpringerReference

9 MarepuajibHO-TEXHHUYECKOE o0ecreyeHne TUCIUILTHHBI (MOIYJIs1)

~ |http://ecsocman.hse.ru/

https://uisrussia.msu.ru

http://scopus.com

http://link.springer.com/

http://www.springer.com/references

MatepuanbHO-TeXHHYECKOE 00eCIIeYeHHEe TUCITUTUIMHEI BKJTFOUAET:

Tun u Ha3BaHue ayautopun OCHaIlEHUE ayTUTOPUN

YyeOHbICE  aymUTOPUW Ui TPOBEACHHS  3aHATUM  JICKIIMOHHOTO  THUIMA
MynbTUMeTMITHBIC CPEICTBA XPAHECHHUSI, TIepeIau U MPEACTABICHUS HHPOPMAIIHH.

VY4eOHbIC ayauTOpUM I TPOBEJACHUS MPAKTHUUYCCKUX 3aHSATHU, TPYIIOBBIX U
WHIUBHUAYAIbHBIX KOHCYJbTAIMM, TEKYIIEro KOHTPOJS W TPOMEKYTOYHOH aTTecTaruu
MynbTUMeTMITHBIC CPEICTBA XPAHECHHUSI, TIepeIau U MPEACTABICHUS HHPOPMAIIHH.

Komrmuiekc TecToBbIX 3amaHWi I TPOBEACHHUS MPOMEXKYTOUHBIX W PYOEIKHBIX
KOHTPOJICH.

[Tomemenus mus  camocTosiTeIbHOM paboThl  oOywaromuxcsi [lepcoHanbHbIE
kommbioTepsl ¢ maketoMm MS Office, Beixogom B MHTEpHET U C JOCTYIIOM B BIIEKTPOHHYIO
MH(POPMAITMOHHO-00Pa30BaATEILHYIO CPEy YHUBEPCUTETA

[Tomemenus musg XpaHeHUsST HW TPOQPHIIAKTHYECKOTO OOCIYy)KMBaHUSA y4eOHOTO
obopynoBanus Illkadel mmas XpaHeHUs Y4EeOHO-METOJIWYECKON TOKYMEHTAIUH, Y4eOHOTO
o0opynoBaHus 1 y4eOHO-HATJISAHBIX TOCOOUH.
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IIpuioxenue 1
6 YueOHO-MeTOqMYECKOE O0ecnedeHHe CAMOCTOATEILHOM padoThI CTYAeHTOB

[To qucuunnune 51.B.JIB.10.02 Ouenka u aHajin3 puckoB NpeayCMOTPEHA ayJUTOPHAs
1 BHEAYJUTOPHAs CaMOCTOsITeNbHAsl padoTa 00y4Jarouxcs.

CamocrosTenpHas paboTa CTYICHTOB MPEAIOJIaraeT MOArOTOBKY K 3aHATHUSAM, PEIICHHE
TUTIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHIATHUAX, HANKMCaHHE pedepaToB MO MPEICTABICHHBIM B
paboueil mporpamme JHCUUIUIMHBI TEMaM, BBITIOJIHEHHE KOHTPOJBHBIX pador Ne 1 u 2 (1o
BapUaHTaM).

Paznen 1: ODxoHoMuYecKHMe PHCKH: TOHSITHe, O00OIAas XapaKTepUCTHKA,
UIeHTU(PUKALMS

Tema 1.1. Puck kak BceoOriee siBICHHE, KOMIUIEKC HAyK IO HCCIEAOBAHHUIO PHCKA.
[IpeameT u 0OBEKT, LIETH U 3a7a91 TACITATUTAHBI.

Bonpocut 0na 0ocyscoenun (Ha npaKkmuueckux 3aHAMUAX).

1 OcHOBHBIE HAYYHO-TEOPETUYECKUE MPEANOCHUIKH UCCIEI0BAaHUS PUCKOB.

3 Puck u puckoBasi cCUTyalus Kak aTpuOyT COBPEMEHHOM 3KOHOMUKHU.

4 Kareropusanus puckoB. HenmoBTOpsieMOCTh U IOJIE PUCKOB.

5 Puck u Hamuuue cyOBeKTa, MPUHATHE pelieHus. PUCK W pemieHus, ¢ MOMOIIbIO
KOTOPBIX CBSI3bIBaeTCS BpeMsl. Puck u moBenenue cyonekra. [lotepu u ymep6. Puck u mepsr
puckKa.

6 OCHOBHBIC 3TaITbl HAKOIIJICHUS 3HAHUH M pa3BUTHS HAyKU O pucke. aeHTudukamus u
OIICHKA PUCKA KaK AJIEMEHT NPUHSTHS PELICHUN B SKOHOMUKE..

Tecmoesvie 3a0anus.

1 Vkaxute HanboJiee CTPOroe npeAcTaBIeHUE O PUCKE KAK SIBJICHUU:

a) curyauus, OOBEKTHBHO COJIEpKallasi BBICOKYIO BEPOSTHOCTh HEBO3MOXKHOCTH
JOCTH>KEHHUS LEJIH;

0) Hamuuue (aKTOpPOB, MpPU KOTOPBIX peE3yabTaThl JCHCTBUII HE SBISIOTCS
JNETEPMUHUPOBAHHBIMH, a CTEIEHb BO3MOXKHOTO BIHUSHUS 3TUX (DAaKTOPOB Ha Pe3yibTaThl
HEU3BECTHA;

B) cielncTBue aelictBus (0e3lelCTBUSA), B pe3ylbTaTe Yero CYIIECTBYET pealibHas
BO3MOKHOCTb IOJIyYE€HHS HEONIPECICHHBIX PE3YJIbTATOB;

I) KaTeropus, OTpaXawllas BO3MOXXHOCTb JOCTIXKEHUS WU  IPEBBIIICHUS
(HeIOCTIDKEHUS, HEMOJIHOTO  JIOCTIDKEHHUS)  IOCTAaBJICHHBIX Ielell B YCIOBHUAX
HEOIPEAEIICHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Y1o moHUMAETCs MOJ aHAIN30M pUCKa:

a) cHCTeMaTu3allis MHOXECTBa PHUCKOB HAa OCHOBAHHHM KaKUX-IHOO TPU3HAKOB U
KPUTEPHEB, MO3BOJISIOINX 00BEANHUTH MTOIMHOKECTBA PUCKOB B 00JIee 001ue MOHITHS;

0) cucTeMaTHYeCKO€e UCCIIEJOBAHNE CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IPOIIECCOB,
SIBJICHUH, IPOEKTOB;

B) HAyYaJbHBIA 3TAll CUCTEMbl MEPONPUATUIN MO YIPABICHUIO PUCKAMH, COCTOSIINI B
CHUCTEMAaTUYECKOM  BBISBICHMM PHUCKOB, XapakTEpPHBIX I  ONPEACIICHHOTO  BHUAA
NESATENbHOCTH, U ONIPEACIICHUN UX XapaKTEPUCTHK;

') HET MPaBUJILHOTO OTBETA.

3 Uto noHuMaeTcs noJ uaeHTU(UKalueld prucka:
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a) HAYaJbHBIM ATAll CUCTEMHBIX MEPONPUATUI IO YIPABICHUIO PUCKOM, OCHOBAaHHBIN
Ha CHCTEMaTH4YECKOM BBISBIEHUM PHUCKOB OIPENEICHHOIO BHJA JEATEIBHOCTH U HX
XapaKTEPUCTHUK;

0) cucTeMaTu4yeckoe HaydHOE HCCIIEOBAHHE CTEINECHH PUCKA, KOTOPOMY IO/IBEPKEHBI
KOHKpETHbIE O0OBEKTHI, BUJIbI JESITEILHOCTH U IIPOEKTHI;

B) BepHBI 00a OTBETA.

4 Ykaxxute BO3MOKHBIE ITOCJIEICTBUS peaIn3alui pUucCKa:

a) OTPULIATEIIbHBIE;

0) M0JIO)KUTENbHBIE;

B) KaK MOJIOKUTENIbHBIE, TAK U OTPULIATEIbHBIE;

') HET IPAaBUJILHOTO OTBETA.

5 Kak Ha3bIBarOTCS PUCKH, IPAKTUYECKH BCET1a HECYIIHE MTOTEPU:

a) KPUTUYECKHUE;

0) CHIeKyJISATUBHBIE;

B) YHCTBHIE;

r') aMOMBaJICHTHBIE;

1) TUTIOTETUYECKHUE;

€) HEeT IPaBUJILHOTO OTBETA.

6 Kak Ha3bIBalOTCA PUCKH, KOTOPhIE MOTYT HECTH KaK MOTEPHU, TaK U JIONOJHUTEIbHBIE
JOXO/JIbI:

a) YUCThIE;

0) KpUTHYECKHE;

B) CIIEKYJISITUBHBIC;

T') OrpaHUYCHHEBIE;

1) TOITyCTUMBIC;

€) HEeT MPaBWJIBHOTO OTBETA.

7 Kak Ha3bpIBarOTCs PUCKH, 00YCIOBIIEHHBIE IEATEIBHOCTHIO CAMOTO MPEANIPUATUS U €T0
KOHTaKTHOM ayJIMTOPUEH:

a) YHUCTHIC;

0) BHEIIIHHE;

B) BHYTPCHHHE;

T') IOITyCTUMBIC;

1) OTpaHUYEHHBIE.

8 Kax Ha3pIBaroTCs pUCKH, B pe3yibTaTe peaau3alMd KOTOPBIX HMPEANPUATHIO TPO3UT
1OTEpPsl BEIPYUKH (MOTEPH MPEBBIIAIOT OKUAAEMYIO TPUOBLIIb):

a) OMyCTUMBIE;

0) KPUTHYECKHE;

B) KaTacTpo(UUIECKHUE;

I') BEpHbI BCE OTBETHI.

Tema 1.2. Conepxkanue uACHTUDHUKAIIMH U OLEHKH PUCKOB B SKOHOMHUKE.

Bonpocwvi ona obcyscoenun (na npakmuueckux 3aHAMUAX).

1 OCHOBHBIE TEOPETUUECKHE U METOIOJIOTMUECKUE MPEINOCHIIKN OLIEHKU PUCKOB.

3 Unentudukanus pUCKOB KaK BaXKHBIM 3J€MEHT OIIEHKM COCTOSHUSI M TEpPCHEKTHB
OpraHu3alyii B COBpEMEHHOM SKOHOMUKH.

4 Tlone pUCKOB U KapTa PUCKOB: HEOOXOUMOCTb UACHTU(DHUKAIIMY U OLEHKH.

5 OneHka pHucKa: KOJIMYECTBEHHBIH acIeKT.

6 OrneHka pUcKa: KaueCTBEHHBIH aCIeKT

Tecmogvie 3a0anus.

1 Vkaxure HanOoJiee CTPOToe MpeICTaBIeHHE O PUCKE KaK SBJICHUU:
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a) cUTyauus, OOBEKTHBHO COJEpKallasi BBICOKYIO BEPOSTHOCTb HEBO3MOXKHOCTHU
JOCTUXKEHUS LIEIIH;

06) Hamuuue (HAKTOPOB, TMPH KOTOPBIX pE3yIabTAaThl JEHCTBUHA HE  SBIAIOTCA
JIETePMUHUPOBAHHBIMH, a CTEHEHb BO3MOXHOTO BIUSHHUS 3THX (DAaKTOpPOB Ha pPE3yJIbTaThl
HEU3BECTHA;

B) cielICTBUE aAeWcTBUs (0e31elCTBUSA), B pEe3y/lbTaTe Yero CYLIECTBYET peasibHas
BO3MOYHOCTb TIOJIy4E€HHsI HEOIIPEJIEIICHHbBIX PE3YIbTATOB;

I) Kareropus, OTpaKkawoollas BO3MOXHOCTb JOCTH)KEHUS WM  IPEBBILICHUS
(HEIOCTWIKEHUS, HEMOJIHOTO  JIOCTHXKEHHUS)  IIOCTaBJIEHHBIX  LelNed B YCJIOBMSX
HEOIIPEACICHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto moHMMAETCS O] aHAITM30M PUCKa:

a) CcHCTEMaTu3allis MHOXECTBa PHUCKOB HAa OCHOBAaHMM KaKUX-JIMOO NPU3HAKOB U
KPUTEPUEB, MO3BOJISIIOIINX 00bETMHUTH MOJJMHOXKECTBA PUCKOB B O0Jsiee 001I1e MOHATHUS;

0) cucTeMaTHYeCKOEe UCCIIeIOBAaHUE CTENIEHH PUCKAa KOHKPETHBIX 00BEKTOB, IIPOLIECCOB,
SIBJICHUM, IPOEKTOB;

B) HAyaJbHBIA 3Tall CUCTEMbl MEPONPUATUI MO YIPABIECHUIO PUCKAMH, COCTOSIINI B
CHUCTEMAaTUYECKOM  BBISBJIEHUM PHUCKOB, XapaKTE€PHBIX JUIsI  OIpPENEJICHHOTO  BHUIA
NeSITENIbHOCTH, U OTIpEICTICHUH UX XapaKTEePUCTUK;

') HET IPAaBUJILHOTO OTBETA.

3 Yto moHMMaeTcs 1Mo HACHTHUKAINEH prcKa:

a) HAYaJbHBIM ATANl CUCTEMHBIX MEPONPUATUH IO YNPaBICHUIO PUCKOM, OCHOBAaHHBIM
Ha CHCTEMAaTH4YECKOM BBISBICHUM PHUCKOB OIPENEICHHOIO BHJA JEATENIBHOCTH M HX
XapaKTEPHUCTHK;

0) cucTteMaTuyeckoe HaydHOE HCCIIEIOBAaHHE CTENEHHM PUCKA, KOTOPOMY IOJBEP>KEHBI
KOHKPETHBIE 0OBEKTHI, BUJIbI I€TEILHOCTH U IPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YkaxxuTe BO3MOKHBIE TIOCIIEICTBUA peau3allui PUCKa:

a) OTpULIATENbHBIE;

0) MOJIOKUTEIIBHBIC;

B) KaK HOJIOXKUTEJbHbIE, TAK U OTPULIATEIIbHBIC;

I') HET NIPaBUIILHOTO OTBETA.

5 Kak Ha3pIBarOTCSl pUCKH, IIPAKTUYECKU BCEI1a HECYILME ITOTEPHU:

a) KpUTHYECKUE;

0) CHIeKyNsATUBHEIE;

B) YHCTHIC;

I') aMOMBaJICHTHBIC;

1) TUIIOTETUYECKUE;

€) HeT NPaBUJIBHOIO OTBETA.

6 Kak Ha3bIBalOTCA PUCKH, KOTOPBIE MOTYT HECTH KaK IIOTEPH, TAK U JOINOJHUTEIbHbBIE
JOXOJIBI:

a) YUCTHIE;

0) KpUTHYECKUE;

B) CIIEKYJISAITUBHBIE;

I') OTpaHUYEHHBIE;

1) JOMyCTHUMBIE;

€) HET IPaBWJIBHOTO OTBETA.

7 Kak Ha3pIBatoTCsS PUCKH, 00YCIOBIIEHHBIE IEATEIBHOCTHIO CAMOTO MPEANIPUATHUS U €T0
KOHTAKTHOM ayJUTOPUEH:

a) YHUCTHIE;

0) BHEIITHUE;

B) BHYTPEHHHE;
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I') IOIyCTUMBIE;

1) OTPaHUYEHHBIE.

8 Kak Ha3pIBalOTCSl PUCKHU, B PE3YIbTATE PEATU3ALUN KOTOPBIX MPEANPUATUIO TPO3UT
MOTEpPs BEIPYUYKH (TIOTEPH MPEBBIIIAIOT OKUAAEMYIO TPHOBLIIB):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTacTpo(uIecKue;

I') BEpHBI BCE OTBETHI.

Pa3nes 2: MeToabl OlleHKH IKOHOMHYECKUX PHUCKOB
Tema 2.1. Onpenenenue, naeHTU(UKALNS U KIacCU(PUKALIMK SKOHOMHYECKHUX PUCKOB.

3aoaua 1.
HuBectunnonnsii npoekt Ne 1 paccuutan Ha t; = 4 roja, IUcrepcust €KeroHoN

npubbLTH cocTapisterT S; = 15%. HBeCTUIMOHHBIH TpoekT Ne 2 paccumTaH Ha t, = 3 rona,

JMCTIEpCUs  eKerofaHod mpubbimu  coctaBnser S, = 20%. Ilpeamomaraercs, 4TO

pacnpesiefieHue €KeroJHON NMpuObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeiaeHus
ciny4aiiHOM BenuuyuHbl. CpaBHUTh PUCKA HMHBECTULIMOHHBIX IpoekToB Ne | m 2 mnpum
JOBEPHUTEIBHOM BeposTHOCTH P = 99%.

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

3aTpaueHo B cpeaHeM X1 = 30 cekyHn (BbIGOpouHas aucnepeus ¢ = 1 cekynna). ITo Bropoii
TEXHOJIOTMU AJIsl IPOU3BOJACTBA KaKAOTO M3 N, = 16 u3menuil ObLIO 3aTpayeHO B CPEIHEM

X2 = 28 cekyHn (BbiOOpouHast mucmepcus S, = 2 cekyHjpl). OIeHMTh pHCK Golee

MEIJICHHOTO TPOU3BOJICTBO TI0 TIEPBOM TEXHOJOTHH IO CPABHEHHUIO CO BTOPOW TEXHOJOTHEU
MIPHU JOBEPUTEIHLHOM BeposiTHOCTH P = 95%.

Bonpocwl ona oocysycoenua (na npakmuueckux 3aHAmMUAX).

1 CymHoCTh prcKa Kak sSBJICHUS M KBATMMETPUUECKHUE XapaKTEPUCTUKU PUCKA.

2 Puck kak ciyyailHoe M 3aKOHOMepHOeE siBieHHue. HeormpeeneHHOCTh KaK HCTOYHUK
pHCKa.

3 Konuenuuu pucka Kak UCTOYHUK (DOPMHUPOBAHUS METOJOB €ro HACHTU(UKAINU U
OIICHKH.

4 BapuaHTbhl 5KOHOMHYECKUX PELICHH, 00pPEMEHEHHBIX PUCKOM, U UX aJbTEPHATUBBI.

5 KauecTBeHHBII W KOJMYECTBEHHBIM aHanu3 pucka. Habop mokazatened s
KOJIMYECTBEHHOM OIIEHKU PUCKA.

Tecmoegvle 3a0anus.

1 B uem CymHOCTB COMATBHO-IKOHOMUYECKOHN (PYHKIIMU PHUCKA:

a) B Mpollecce PHIHOYHOU AEATETbHOCTH PUCK UM KOHKYPEHIIUS TO3BOJISIOT BBIICIHUTH
COLMaNbHBIE TPYMIbl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIacCaxX, a B SKOHOMHKE -
OTpACIU ACSITEIBHOCTH, B KOTOPBIX PUCK IIPHEMIIEM;

0) peanu3anus pucka MOXET 00ECIeUNTh JOMOJIHUTENBHYIO [0 CPABHEHHIO C TUIAHOBOM
MpHUOBLIb B CIy4ae OIarompUsTHOTO UCXO/a;

B) BEpHBI 00a OTBETA;

2 B 4yeM CylnIHOCTh KOMITIEHCHUPYIOIIeH PYHKIIMK PUCKA!

a) B MpoLECcCe PHIHOYHOM JEATEIbHOCTH PUCK U KOHKYPEHIIUS MO3BOJISIOT BBIICIUTH
COIMANIbHBIE TPYMIbl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIACCaX, a B SKOHOMHKE -
OTpACIU ACSITEIBHOCTH, B KOTOPBIX PUCK TPUEMIIEM;
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0) peanuzanus pHUCKAa MOXET O0OECIeYHTh OMOJHHUTEIbHBIC JOXOIbl B CiIydae
ONaronpusTHOrO UCXO0/Ia,;

3 B uem cocrouT 3amuTHas QYHKIHS PUCKA!

a) B OOBEKTHMBHOW HEOOXOJAMMOCTH 3aKOHOJATEIHLHOTO 3aKPEIUICHUS TOHSITUS
«IIPAaBOMEPHOCTH PUCKA», TPABOBOTO PETYINPOBAHUS CTPAXOBOU JESITSILHOCTH;

0) B TOM, YTO HOpUIMYECKHEC M (PU3NYCCKUE JHUIA BBIHYKICHBI UCKATh CPEICTBA U
(OpMEI 3aIUTHI OT HEKETATSILHOW peali3aliuy PUCKa,

B) 00a OTBETa BEPHHI;

4 B 4eM MposBIISETCS CTUMYJIMPYOMast (QYHKIUS PUCKa:

a) peaym3anus PEIIeHUH C HEUCCICIOBAHHBIM WM HEOOOCHOBAHHBIM PHUCKOM MOXET
MIPUBOJIUTH K PEATU3allii 0OHEKTOB HITU OIIEpAIHid, KOTOPBIE OTHOCSTCS K aBaHTIOPHBIM;

0) B WCCIICJJOBaHNHM WCTOYHUKOB PHCKA TPH MPOCKTHPOBAHHWH ONEPAIU M CHUCTEM,
KOHCTPYHPOBAHUU CIICIIUATBHBIX YCTPOUCTB, onepanuii, GopM CAEIOK, UCKIIOYAIONUX N
CHIDKAFOIIIUX BO3MOYKHBIC MTOCIICACTBHS PUCKA KaK OTPHIIATEIIFHOTO OTKIIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Uem u3MmepsieTcs BeiMurHa (CTENEHb) pUCKa:

a) CpEeTHUM 0>KHTa€MbIM 3HAYCHHEM;

0) U3MEHYHBOCTHIO BO3MOYKHOTO PE3YJIbTATa;

B) BEpHBI 00a OTBETA;

6 Uto moHWUMAaeTCs O] CHCTEMaTH3allueil MHOKECTBa PHCKOB Ha OCHOBAaHUHW KaKWX-
00 MPU3HAKOB W KPUTEPHEB, TIO3BOJISIONIUX OOBEIUHUTH TOJIMHOKECTBA PUCKOB B 0OoJiee
001I1e TTOHSATHUS:

a) NICHTH(UKALIHS PUCKOB;

0) ynpaBieHHE PUCKAMU;

B) aHAJIU3 PUCKOB;

T) KJacCU(UKAIUS PUCKOB;

7 YxaxuTe 001Ut HCTOYHUK PUCKOB:

a) HEOTIPEICIICHHOCTb;

0) pyUCKOBasi CUTYaITUsI;

B) (hakTOpBI pHCKa;

I') aMOMBAJICHTHBINA XapaKTep PHUCKOB;

8 YkaxuTe OCHOBHBIE TPYIIIBI IOX0A0B K OIPECIICHUIO0 PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHATHUS PELICHU;

0) pUCK KakK COOBITHE;

B) PHCK KakK JeHCTBUE;

T') PUCK Kak mapameTp (pe3ysibTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBJICHHS I€ATEIbHOCTH;

€) 9KIJIEKTUYECKUI MOIXO0/;

) BEpHBI BCE OTBETHI.

Tema 2.2. Cucrema MCTOJ0B UX UCCIICAOBAHHA U aHAJIN3a. AJ'IFOpI/ITMBI OLICHKHU PHUCKOB.

Bonpocwl ona oocysyicoenun (na npakmuueckux 3aHAMUAX).

1 KBanuMerpuueckne XapakTepUCTUKH PUCKA U METOJIbI UX aHAIH3a.

2 Otnuyrie METOIOJIOTUH OLIEHKH U aHaJIH3a pUCKa.

3 MeTtobl HccleI0BaHUs PUCKa KaK OCHOBA €0 OLIEHKU U aHalIK3a.

4 AnpTepHaTHUBBI JKOHOMHUYECKHUX PEIICHUH ¢ YUETOM YPOBHS PUCKA.

5 KauecTBeHHBIN U KOJIMYECTBEHHBIN aHATU3 PUCKAa. AHATUTHYECKUE TIPOIEAYPHI.
Tecmosvie 3a0anus.

1 B 4ueM CyIIHOCTh COIMANLHO-3KOHOMHYECKON (DYHKIIMH PUCKA!
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a) B MpOIECCe PHIHOYHOW JIEATENPHOCTH PHCK M KOHKYPEHIMS MO3BOJSIOT BBIICIHUTH
COLIMANIbHBIE TPYNIBl APPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIACCAX, a B AKOHOMHKE -
OTPaC/IH JESITEIbHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;

0) peanu3anus pucKa MOXKeT 00eCIeUYUTh JIOTIOJHUTENBHYIO [0 CPAaBHEHHIO C IJIAHOBOU
npUOBLIH B CiTydae OJIarompusSTHOTO UCXOAA;

B) BepHBI 00a OTBETA;

2 B yem cyniHOCTh KOMITIEHCHPYIOIIEH (DYHKIIMH PHCKa:

a) B IpoLiecCe PHIHOYHON AEATEIbHOCTU PUCK U KOHKYPEHLIHS MO3BOJISIOT BBIACINUTH
COLIMANIBHBIE TPYNIbl dPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTpacCiIU JESITEIbHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;

0) peanmu3anus pUCKA MOXKET OOECIEeUUTh JOTIOJHUTENbHBIE JOXOJIbl B CiIydae
OJaronpusTHOrO UCXO0/a;

3 B yem cocTouT 3amuTHas (PyHKIUS pUcKa:

a) B OOBEKTHUBHOH HEOOXOAMMOCTH 3aKOHOJATEIBbHOTO 3aKPEIUIEHUs MOHSTUSA
«MPaBOMEPHOCTH PUCKa», IPABOBOTO PETYIUPOBAHUS CTPAXOBOU JESITENBHOCTH;

0) B TOM, YTO IOpUINYECKHE M (PU3UYECKUE JULA BBIHYKJIEHBl UCKaTh CpeJCTBa U
(opMBI 3aIIUTHI OT HEKETATEILHOM pean3aluy pucka;

B) 00a OTBETA BEPHBI;

4 B yeM MposBIsSETCS CTUMYIUpYomas QyHKIUS pUcKa:

a) peanu3anus penieHud ¢ HEUCCIIEIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MPHUBOANTH K PeaTN3allii OOBEKTOB HITH OTIepaIlHid, KOTOPhIE OTHOCSTCS K aBAaHTIOPHBIM;

0) B HCCIICZIOBAHUM WCTOYHHKOB PUCKA NPH IMPOSKTUPOBAHWU OMEPAIU U CHCTEM,
KOHCTPYHPOBAaHUU CIIEHUATbHBIX YCTPOUCTB, onepauuid, GopM CAENOK, UCKIIOYAIOMINX WU
CHIDKAIOIIUX BO3MOYKHBIE MOCIEACTBHS PUCKA KaK OTPULIATEIbHOTO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Uem usMmepsieTcs BeMurHa (CTENEHb) pUCKa:

a) CPEIHUM OKHUJIa€MbIM 3HAUYEHUEM;

0) U3MEHYHBOCTBIO BO3MOYKHOTO PE3YJIbTATa;

B) BEpHBI 00a OTBETA;

6 Uto moHuMmaeTcs IMoJ cucTeMaTH3allieil MHOKECTBa PUCKOB Ha OCHOBAaHUU KaKuX-
00 MPU3HAKOB U KPUTEPHUEB, MO3BOJSIOMUX OObEIUHUTH MOJIMHOKECTBA PUCKOB B OoJiee
oO11ue MOHATHS:

a) MICHTH(UKALIHUS PUCKOB;

0) ynpaBieHUE PUCKAMU;

B) aHAJIU3 PUCKOB;

I') KJacCU(pUKAIUSI PUCKOB;

7 Ykaxxute 00U UCTOYHUK PHUCKOB:

a) HEOTPEICIICHHOCTD;

0) prCcKOBas CUTYyallus;

B) (hakTOpBI PHCKa;

') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YKakuTe OCHOBHBIE TPYIIIBI IOJIX0I0B K ONPEIECICHUIO PUCKa B PUCKOJIOTUU:

a) PUCK KaK HHCTPYMEHT MPUHATHUS PELIeHUH;

0) pucK Kak coObITHE;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapameTp (pe3ylbTaT) AesTeIbHOCTH;

) PUCK KaK YCIIOBHE OCYILECTBIICHUS JIEATEIbHOCTH;

€) PKJIEKTUYECKUNA MOIXO0;

) BEPHBI BCE OTBETHI.

Konmpononas paooma Ne 1.

OrneHka ypoBHS KaUTAIM3allMd KOMIIAHUH U BBISIBJICHUH (DAKTOPOB PHUCKA.
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Ha ocHOBe wucmonb30BaHusi COBPEMEHHBIX METOJIOB (PMHAHCOBOTO W (PaKTOPHOTO
aHaJM3a BBIIBUTH KIIIOUEBbIE (PAKTOPHI CTPATETMYECKOTO M TAaKTHUYECKOTO PUCKA U OILCHHUTH
YPOBEHb KalMUTAJIU3aLUU NPOMBIIUIEHHON KOMIIAHMM [0 II0Ka3aTeal TeMmIa pocTa
COOCTBEHHOTO KaruTalla KOMIIAHUH ( :

cobcme *

qcaﬁcme = P06 ’ OKan ’ Mkan : d

peuns (l)
P peuns
cobems .
cobcme (2)
1]
Poﬁ — O[?tmcm
pean (3)
OKan — Opea,z
Ko @
M, = M
K cobeme (5)
— Hp peuns
P D e (6)

rne P, - peHrabenpHOCTH OOoporta; O, - obopaunBaeMoCTb Kamurana, M, =~ -

MYJIbBTHIIIMKATOP KaIlluTaja, d - J0JI1 OTYHCICHUH YHMCTOH HpI/I6I)IJ'II/I Ha pa3BUTUC

peune

npoussoxctsa; IIp,,,, - PEMHBECTUPOBaHHAs (KalUTaJM3UPOBaHHAs) NPUOBLIL KOMIIAHWH,
py6.; K sme -~ COOCTBEHHBINH KanuTamu, pyo.; Ilp,, - 4AcTas NpUOBLIb OpraHu3aluy, pyo.;

(0] - BBIpyYKa OT peanmsauuu, pyo.; K,;, - oOmas cymMma Kamuraga OpraHu3alun

pean
(coOCTBEHHOTO M 3a€MHOTO), PYO.

Hcxonnas nHGopManus ajs pacueToB MPEACTaBICHA B Ta0nuie 1 W XapakTepus3yroT
COCTOSIHE aKTHUBOB W IACCHBOB KOMITAHHMH IO COCTOsHHMIO Ha koHer 2015 u 2016 rr. (1o
JTAHHBIM OYXTaJTEPCKON OTYETHOCTH KOMITAHHH ).

Tabmuma 1 — VcxomHble MaHHBIE IS OLIGHKH (DMHAHCOBOTO COCTOSHUS IPOMBIIIICHHOM
KOMIIaHUH 10 cocTostHUIO HA KoHen 2015 u 2016 rr., MutH. pyo.

HaumenoBanue
noKa3aTesen 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbI
1. HemarepuanbHbIe aKTHBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBA 32108 39430 38022 40537
3. HezaBepiieHHOE CTPOUTEIHCTBO 221 176 103 83
4. JloxoaHbIe BIOXKEHUS B 398 542 102 146
MaTepHaJIbHbIE IIEHHOCTH
5. Jlonrocpounsle (PMHAHCOBBIE 610 388 404 363
BIIOXKECHHUS
6. [Ipoune BHEOOOPOTHBIE AKTHBbI 49 80 34 72
Hroro no paszneny I 33668 41320 38836 41464
B T.U. HEXOJIOBbIE MaTepHaJIbHbIE 31 33 28 o5
LIEHHOCTH
OBOPOTHBIE
AKTHUBbI
1. 3amacsl: 21773 23078 23078 26006
- ChIpb€, MaTEpPHAIIBI U JP. 19383 20046 19023 21516
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- 3aTpaThl B HE3aBEPIICHHOM 314 368 892 917
MIPOU3BOJICTBE
- TOTOBas MPOAYKIHS U TOBApHI 2029 2618 3100 3499
JUTSL TIPOJIAXKHU 15 12 32 34
- TOBaphl OTTPYKEHHBIE 26 28 27 33
- pacxoipl OyIyIIMX IEPHOJIOB 6 6 4 7
- TPOYHE 3aIAaCHI
2. HAC no nproOpeTeHHbIM IEHHOCTSIM 3179 3259 3620 3872
3. leburtopckas 3a10JDKEHHOCTh
(TutaTexxu OoJtee yeM depes 12 mecsien 1055 843 522 501
110CJI€ OTYETHOMN JaThl)
B T.4. IOKYIATEJIA U 3aKa3YHKHU — — — —
4. JleObutopckas 3a10JDKEHHOCTh
(naTexxu B TedeHue 12 Mecsies nocie 16377 18400 12484 14501
OTYETHOM JaThl)
B T.4. IOKYINATEJIN U 3aKa34MKU 4410 4687 3322 2607
5. ABaHCHI BBIJJAaHHEIE 883 946 760 502
6. [Ipoune nedbuTops 1063 1256 1022 1053
7. KpaTkocpouHble (pMHAHCOBbIE 4082 3892 1855 1925
BIIOJKCHUS
8. JIecHe)KHBIE CpeJICTBA 166 150 364 387
9. Ilpourie 060POTHBIEC AKTHBBI — - - —
HWroro no pazpeny 11 48578 51824 43705 A8747
HToro akTuBOB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbI
1. YcTaBHbIi KanuTtai 21750 21750 25550 25550
2. Jlo0aBOYHBIM KaITUTAIT 983 1050 1222 1309
3. Pe3epBHBIi KanuTan 5834 5834 6699 6753
4. HepacnipeneneHHasi npuObLIb 2866 7025 6975 10336
Hroro mo pazgeny 111 31433 35659 40446 43948
JOJITOCPOYHBIE
OBSIBATEJIbCTBA
1. 3aliMbI M KPEAUTHI 14255 16810 10093 11092
2. [Ipounie AOATOCPOUYHBIE 303 450 352 288
00s3aTenbCTBa
Uroro no pazpeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJBCTBA
1. 3aiimMbl ¥ KpEIUTHI 21734 25629 18840 21045
2. Kpeauropckast 3a10J1KE€HHOCTb: 12937 12740 11187 12528
- TOCTaBIIUKHU U MOAPSTIUKH
- 3aJI0JDKEHHOCTD Mepes 11711 11375 10286 11509
IIEPCOHATIOM 389 376 333 377
- 33JI0JDKEHHOCTb Mepes
rocy/apCTBEHHBIMU
BHEOIO/PKETHBIMU (POHIAMU 109 102 93 105
- 3aJI0JDKEHHOCTH I0 HaJloram 1 728 887 475 537
cbopam
3. ABaHCBHI IOJTy4YEHHBIE 772 990 780 593

4. Tlpoune KpeIuTOpHI

5. 3aJ0JDKEHHOCTh Hepe]l
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yUIpEUTEISIMH TIO BBITUIATE JOXOJIOB

6. Jloxoiel OyAyIIMX MEepPHoOJIOB 812 866 843 717
7. Pe3epBbl NpeACTOSIUX PACXOJ0B — - - -

8. IIpoune KpaTKOCpPOUHbIE

00s3aTeNbCTBA B B B B
HWroro no pazpeny V 36255 40225 31650 34883
Wtoro naccuBoB 82246 93144 82541 90211
Bripyuka ot peanuzanuu npoayKiuu 41178 45633 40989 44878
Ywucrasi mprObLTE KOMITAHUH 6835 9822 9118 8327
BennunHa peMHBECTHPYEMOM YHCTOM 3465 3922 3198 3477
pUObUIN

[Ipoananu3upoBaTh MOJYYEHHBIE PE3YNbTATHI, CHAETAaTh HEOOXOJIMMBIE BBIBOJABI 00
YpOBHE KanmuTaJIW3allid KOMIIAHMM, TEMIIaX pOCTa COOCTBEHHOIO KamuTalla KOMIIaHUH,
KIIIOYEBBIX  (akTopax pucka. BbIIBUTH U3MEHEHUSs B  (UHAHCOBOM  COCTOSIHUM
MIPOMBIIIJIEHHOW KOMIIAaHUM, TPOU30LIeIIINE B TeUeHHe KaeHaapHoro 2015 roaa.

Pa3pabotarte pexoMeHJaluu 1O COBEPIIEHCTBOBAHUIO (DPMHAHCOBO-XO3SHCTBEHHON
JESITeIbHOCTH MPOMBIIIJIEHHOW KOMIAHUH U CHU)KEHUIO YPOBHS yIpo3 ee OM3HeCy.

Pa3nen 3: AHaIM3 IKOHOMUYECKHX PUCKOB M METO/IbI YIIPABJIECHHUS PUCKOM

Tema 3.1. OueHka ¥ aHau3 pUCKa B COBPEMEHHBIX OpraHu3anuax. MoaenupoBaHue
pHCKa.

3aoaua Ne 1.

@dupmMa MPOBOJUT aHATU3 OTKPHITUS HOBOTO Mara3uHa JJis paciudpeHusi OusHeca. B
cllydae OTKpPBITUS KPYIMHOTO Mara3uHa MpH OJaronpusiTHOM KOHBIOHKTYPE pBIHKA
nporHosupyercs npubbuib 600 muH. pyO. / roxa, mpu HEOIArONMPHUITHON KOHBIOHKTYPE —
yobIToK 400 MaH. py0. / roa. B ciaydae OTKpBITHS CpPeIHEr0 Mara3uHa IpH OJarompUsTHON
KOHBIOHKTYpe ero mnpuObuib Hporuozupyercs Ha ypoBHe 300 muH. py0. / rox, mpu
HEOIaronpusATHON KOHBIOHKTYype pbhiHKAa — yObIToK 100 MiH. py0. / roa. Bo3mokHOCTB
ONaronpusATHON M HEOIArONMPUATHON KOHBIOHKTYPHI phIHKA (PMpMa OIICHUBAET OJUHAKOBO.

HccnenoBanus peiHKa dKcrepTom oboiaercss ¢upme B 1 muH. pyd. Choenuanuct
CUHTAET, YTO C BEpOSATHOCTHIO 0,6 KOHBIOHKTYpA pbIHKA OKaxeTcs OiaronpustHoil. [Ipu aTom
MIPH TOJIOKUTEIBHOM 3aKJIFOUEHUU KCIEPTa KOHBIOHKTYPA PhIHKA OKaXeTcs OJIaronpusiTHON
muiib ¢ BeposTtHocThio 0,9. Ilpu ero oTpunaTenbHOM 3aKIIOUYEHUH KOHBIOHKTYpa PBIHKA
MOXET OKa3aThCsl 0J1aronpusTHOMN ¢ BeposATHOCTHIO 0,12.

Hcnonp3oBarh METOJ IepeBa PELICHUN JUIsl MPOBEPKU ITUX BApUaHTOB. OLEHUTh PUCK
bupMbl B ciyyae 3aka3a JKCHEPTHOTO HUCCieNoBaHMs pbIHKA. OIEHUT PUCKHA BapUAHTOB
OTKPBITUSI KPYITHOTO W CPEIHEro Mara3uHa. BBIIBUTH CTOMMOCTHYIO OLICHKY HaWIy4IIero
BAapUaHTa PEIICHMUS.

3aoaua Ne 2.

lonoBoit crnpoc Ha NPOAYKIMIO TpeanpusTus cocraBiuser D = 1500 wzpenuid,
croumocTh mojauu 3akaza C, = 2000 py0./3aka3, M3AEPKKU XpaHEHUS OJHON €AMHUIIBI

mynenust C, = 4500 py6./ron, Bpemss nocraBku 6 cytok (1 rom = 300 paboumx gHeid).

Onpenenuth ONTHMAIBHBIA pa3Mep 3akasza, W3JAEPKKH, YpPOBEHb IOBTOPHOTO 3aKa3a Ha
OCHOBE MOJIEJIH YIIPaBICHUS 3aracaMu.

Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAMUAX).

1 BnusiHue pricka Ha MOATOTOBKY M MPUHSATHE YIPABIEHYSCKUX PEIICHUN.
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2 Mepa pucka kak HeoOxoaumas Juis (HOPMUPOBAHHS ANBTEPHATHUB OLIEHKA PHUCKa,
XapaKTepU3yIoIlasi BO3MOXKHBIE TIOTEPH WM TPHOOpPETeHHs B  IPOHU3BOJCTBEHHO-
X03WCTBEHHON MJIM (PUHAHCOBOM JESITEIHHOCTH.

3 MeTox aHAJIOTUU B OLIEHKE PUCKA U €r0 IPUMEHEHUE B 3KOHOMUUECKUX pacyeTax.

4 Metoq iepeBa pelieHni: IIOCTPOCHUE MPOCTPAHCTBEHHO-OPUEHTHPOBAHHOTO Tpada.

5 Merog MonTe-Kapiio kak BapuaHT CTaTUCTUYECKUX MWCOBITAHUM B OLECHKE U
YIpaBJIE€HUU PUCKOM B Haubo0JIe€ CIO0KHBIX JUIsl IPOTHO3UPOBAHUS pacueTax.

6 MopenupoBaHue pUCKOB B IPOIHO3HBIX SKOHOMHUYECKUX pacueTrax.

7 OcoOeHHOCTH WACHTU(DHUKAIIMY U aHATN3a HAYYHO-TEXHHUECKUX PHCKOB.

Tecmoevie 3a0anus.

1 Kak Ha3bpIBalOTCS PUCKH, B pE3yJbTaTe peau3aliid KOTOPHIX NPEINPUSITUIO TPO3UT
noTeps NpuObLIN:

a) KaTacTpopUIECKue;

0) KpUTHYECKHE;

B) JIONYCTUMBIE;

I') BEpHBI BCE OTBETHI.

2 K xakoMmy BHJIYy pHCKa OTHOCHUTCS DPa3pblB KOHTpAKTa W3-3a JICHCTBHIA BIIacTEH
CTpaHbl, B KOTOPOIl HAXOIUTCS KOMITAHUSI-KOHTPAreHT:

a) SKOHOMHYECKHH;

0) mpeanpUHUMATETHCKUM;

B) MOJIUTHYECKHUIA;

) dopc-Maxop.

3 Kakoifi u3 BUAOB NPOU3BOJCTBEHHOIO pPHUCKAa NPUBOJUT K YBEJIUYEHHUIO YHUCIA
HENPEIBUICHHBIX aBAPUMHBIX CUTYaIIH:

a) UCTOJIb30BaHUE YCTAPEBIIEro 000PY/I0BAHMS;

0) HeCTaOMIILHOCTH KaueCTBa TOBAPOB M YCIIYT;

B) HEHA/IEKHOCTh COCTABIISAIOLINX TEXHOJIOTMUECKOT0 MpoIlecca;;

T') OTCYTCTBHE PE3EPBOB.

4 Kakoif U3 BUIOB IPOM3BOACTBEHHOI'O PUCKA MPUBOJAUT K HHU3KOH 3(P(HEKTHBHOCTU
IIPOM3BOJICTBA M0 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHaJIS)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MPOLIecca;

0) HeCTaOMILHOCThH KaueCTBa TOBAPOB M YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

I') IOSIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH.

5 Kakoif U3 BHJIOB NMPOU3BOJCTBEHHOTO PHCKAa MPHUBOJUT K YBEIMYCHHIO 3aTpaT Ha
PEMOHT U MOJICPHHU3AINIO 000PYI0BaHUS:

a) MCIIOJIb30BAHHUE YCTAPEBIIET0 000PYAOBAHNUS,

0) MosIBJICHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

I') HeCTaOUIILHOCTh KaueCTBA TOBAPOB U YCIYT.

6 Kakoll U3 BUJIOB IPOM3BOJICTBEHHOIO PHCKA MPUBOJUT K HEBO3MOXHOCTH MOKPBITHS
IIMKOBOTO CIpoca:

a) UCIOJIb30BAHNE YCTAPEBILEro 000PYyA0BaHUS;

0) BBISIBIICHHE HOBBIX TEXHOJIOTH B OTpaciH;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMIIBHOCTh KauecTBa TOBAPOB U YCIIYT.

7 Kakoif u3 BHMJIOB MNPOU3BOACTBEHHOIO pPHUCKAa MPHUBOAUT K OTTOKY KIMEHTOB M
npobiemMam co CIpocoM:

a) HEHaJE)KHOCTh COCTABJISIFOIINX POU3BOICTBEHHOTO TPOIIECCa;

0) NosIBIICHHE HOBBIX TEXHOJIOTHIA B OTpACIIH;

B) HECTAOMIILHOCTh KauyeCTBA TOBAPOB U YCIYT;

I') UCTIOJIb30BaHUE YCTAPEBIIET0 000PYI0BAHHUS.
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8 Kakue u3 nepevnciaeHHbIX PUCKOB OTHOCSTCS K KOMMEPUECKUM:

a) PUCK, CBSI3aHHBII HENCIIOJIHEHUEM CMEThl MHBECTULIMOHHOTO IIPOEKTA;

0) puCK, CBSI3aHHBII C HEBO3MOYKHOCTBIO MOKPBITHSI ITMKOBOTO CIIPOCa HA TOBAp;
B) PHCK, CBSI3aHHBIN C KOJIEOAaHUSIMU IPOLIEHTHBIX CTaBOK;

I') PUCK, CBSI3aHHBIN C TPaHCIIOPTUPOBKOW TOBapa.

Tema 3.2. DkcnepTHble METOJbl OLIEHKM pHUCKa. lcronb3oBaHME METOJIOB TEOPUU
BEPOSITHOCTEN U MaTEMaTHUECKON CTATUCTUKYU B OLIEHKE U aHAJIM3€ PUCKOB.

3aoaua Ne 1.

[Io cocTosiHMI0O Ha KOHEl (PMHAHCOBOTO TroJa BHEOOOPOTHBIE AKTHBBI KOMITAHUU
cocraBmm 875 220 800 py0., obopoTtHbie akTuBel — 177 604 800 py0., KpaTKOCpOYHBIE
obsi3arenbeTBa — 103 679 800 py6. OOBeM mpomax 3a OTUETHBIA TMepuoj coctaBmia 1 437
740 500 py6. Omnpegenuth ko3(pPHUIHEHT 00OpAYMBACMOCTH AKTHBOB W  OICHUTH
(UHAHCOBBIN PUCK KOMITAHHHU.

3aoaua Ne 2.

[To cocrosHMIO Ha KOHEI (PMHAHCOBOTO TO/a MPOW3BOJICTBEHHBIC 3aITachl KOMIAHHUA
cocrammu 115478 900 py6., oObem nedburopckoit 3amosmkeHHoctn — 46 383400 pyo.,
nerexxHas HanumaHocTh — 1 003 600 py6., kpatkocpounbie o0s3aTenbeTBa — 48 055 100 pyo.
OneHNTh YpOBEHB TEKYIIEH JTMKBUIHOCTH U (PMHAHCOBOTO PUCKA KOMITAaHHH.

3aoaua Ne 3.

[TocrostHHBIE 3aTpaThl KOMIAHUK COCTABISIOT 2 587 120 py0., mepeMeHHbIE 3aTpaThl —
1500 py0./en. llena peamuzamuu npoaykiuu (6e3 HIC) — 2500 py6./en. Onpenenuth
KPUTHYECKYI0O TOYKY IMPOM3BOJCTBA U pealu3auuu NpoAyKuuu. OUEHUTh YPOBEHb pHCKa
KOMIIaHUH TPU YCIIOBHH peaTu3aiuy mpoaykiuuu B ooseme 85 000 ex. /rog.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMuAX).

1 DKOHOMUYECKUE PUCKH U UX BIUSHHUE HA IPUHATHE PELLICHU.

2 PuckoBasg cutTyaius B 3KOHOMHMKE. HersHTpomusi Kak XapakTepUCTHKa W Mepa
YHOPSAI0YEHHOCTH YIKOHOMUYECKUX CUCTEM.

3 Ponp ympaBieHUECKON IESITENbHOCTH B pealu3allid HEr>HTPONUHHOrO MOaX0oAa K
YIPaBIECHUIO SKOHOMUYECKUMU PUCKAMH.

4 DHTpoNMS KaK Mepa XaOTHYHOCTH, HEYHOPSAJOUECHHOCTH 3KOHOMUYECKONH CHUCTEMBI U
HEO0OXO0IMMOCTb YIPABICHHUS PUCKAMH.

5 Metoapl prHAHCOBOTO aHaIM3a B YIMPABJICHUU PUCKOM: MOKA3aTeId JIMKBUIHOCTU U
IJIaTEeKECOCOOHOCTH, MMOKa3aTenu (PMHAHCOBOM YCTOMYUBOCTH OPraHU3aIHH.

6 PuckoBas cutyanus B opraHuzaiuu: ee GakTopbl, HapaMeTpbl U XapaKTEPUCTUKH.

Tecmoegvle 3a0anus.

1 Yro sBnsercs 0OBEKTOM YIPABICHUS B PUCK-MEHEKMEHTE:

a) croenuanpHas TpyNma IoJAed, KOTopas TIOCPEJICTBOM pAa3JIMYHBIX MPUEMOB U
CHO0CO0O0B YIPaBICHUECKOTO BO3CHCTBHS OCYLIECTBIISET YIIPABICHUE PUCKAMU;

0) pHUCK, PHCKOBBIC BIIO)KEHHS KamHWTalla ¥ SKOHOMHYECKHE OTHOLIECHUS MEXIy
XO3SIICTBYIOIIUME CYObEKTaMH,

B) BCE OTBETHI BEPHBI.

2 K kakoil rpymme MeTOIOB YIpaBJICHUS PUCKAMH OTHOCHTCS MPOTHO3UPOBAHUE
BHEIIHENH 00CTaHOBKH:

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METOIbI JIOKATN3AIIUU PUCKOB;

T') METO/IbI TUBEPCUPUKALINN PUCKOB.

3 K kakoii rpynmne MeTo0B yIpaBiIeHHs] pUCKaMU OTHOCUTCS] CTPAXOBaHUE:

METO/Ibl KOMIIEHCAIIUU PUCKOB;

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;
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0) METO/bI YKIIOHEHHS OT PHCKOB;

B) METO/IbI JIOKAJTM3AI[H PHCKOB;

I') METObI IUBEPCU(PUKALINU PUCKOB.

4 K kako#l TpyIine MeToA0B YIIPaBJICHUS PUCKAMU OTHOCHTCS PACIpeesICHHE PUCKa 110
JTamam paboThI:

a) METO/Ibl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJTM3AI[H PHCKOB;

') METO/IbI IMBEPCU(UKALINN PUCKOB.

5 K kakoii rpyrie MeToJI0B YIpaBJIe€HUsI PUCKaMU OTHOCUTCS 3aKJIFOUEHHUE JT0TOBOPOB O
COBMECTHOH JIEATEIILHOCTH JUIS Pea3allii PUCKOBAHHBIX IIPOCKTOB:

a) METO/Ibl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJTM3AI[H PHCKOB;

') METO/IbI IMBEPCUUKALINN PUCKOB.

6 K kakoii Tpymnme METOJOB YIpaBJICHUS PHCKAMH OTHOCUTCS OOydeHHe |
WHCTPYKTUPOBAHUE MTEPCOHATIA!

a) METO/Ibl KOMITCHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/IbI IMBEPCUUKALINN PUCKOB.

7 K xakoll rpynme MeETOJOB YIpaBIEHUS PUCKAMHU OTHOCUTCS pacIpe/eieHue
OTBETCTBEHHOCTH MEXY yYaCTHHUKAMU MPOEKTa!

a) METO/Ibl KOMIIEHCALlUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJIU3AIMUA PUCKOB;

') METO/IbI TUBEPCUPHUKAIIUHA PUCKOB.

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

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB;

') METO/IbI IUBEepCUUKALINN PUCKOB.

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

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) MeTOo/1bl YKIIOHEHHUS OT PUCKOB;

B) METO/IbI JIOKAJIU3AIMHA PUCKOB;

') METO/IbI IUBEPCUPUKALINN PUCKOB.

10 K rpynne (UHAHCOBBIX PHUCKOB, CBS3aHHBIX C MOKYMATEIbHOU CIIOCOOHOCTHIO,
OTHOCSTCS:

a) aBaHCOBBIN PHCK;

0) pUCK CHIKEHHs (PUHAHCOBOM yCTOMYMBOCTH;

B) PUCK JINKBHJTHOCTH;

I') UHQIIALIMOHHBIN PUCK.

11 Puck, cBA3aHHBINH ¢ N3MEHEHUSIMHU, BBI3BAaHHBIMU OOLIEPHIHOYHBIMU KOJIEOaHUSIMU, U
HE 3aBUCSIIUI OT KOHKPETHOTO MPEIIPUSATHS, Ha3bIBAETC:

a) YUCTHIM;

0) CIEeKYJIATUBHBIM;

B) CUCTEMHBIM;

I') HECUCTEMHBIM.
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Pazgen 4: OnTuMm3anMs 3KOHOMHYECKMX PHCKOB Kak (akTop (pHHAHCOBOMH
COCTOSITEIbHOCTH OPraHHU3al Uil

Tema 4.1. Onenka U aHaiau3 PUCKOB HAa OCHOBE METOJIOB CPAaBHEHHUS, KJIACTEPHOIO
aHaJIn3a, MCTOJ0OB TCOPUHU HUI'P, HYBCTBUTCIBHOCTH, aHAJIM3a CLHCHAPHUCB, JACPCBA peIHeHI/If/'I,
AQHAJIOTUH.

3aoaua Ne 1.

MarasuH B Haudaje ONepaliOHHOTO JIHS 3aKylaeT JJs peaju3aluy CKOPOMOPTALIUIiCcS
npoaykT mo nene (6e3 HIC) 150 py6. / en. Llena peanuzaruu 3toro mpoaykra (6e3 HIAC) —
180 py0. / en. MapKkeTHHTOBBIE HCCIIEIOBAHUS TIOKA3bIBAIOT, YTO €KETHEBHBIN CIIPOC HAa ATOT
MPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 equHuubl. Eciu npoAykT He MpoJiaH B TEUYEHUE
OTEpPAlMOHHOTO MHS, €ro peaJn3yloT B KoHLe AHs mo ueHe 100 pyO. / ex. Wcnonb3ys
MUHUMAaKCHBII KpUTEpPUH YTOYHUTbH, CKOJIbKO E€IMHUI[ 3TOTO MPOJAYKTa LEIeco00pa3Ho
3aKynaTh MarasuHy ¢ MUHHMajbHbIM PUCKOM. BO3MOXKHbIE NpuObUIM Mara3uHa 3a JIeHb
1enecooOpa3Ho MPeACTaBUTh B BUJE TaOIUIIBI 2.

Tabnuma 2 — Bo3MoskHas mpuObUIb Mara3uHa Ipy peaau3aliy CKOPOMOPTAIIErocs NpoayKTa,

pyo.

YposeHb KonnuecTBo equHUI] MPOAYKTA, 3aKYIUICHHBIX JIJIS1 peaT3allun
€KEITHEBHOI'O 1 9 3 4
crpoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
Mununmaxkc
3aoaua Ne 2.

Marasun B Haudaje ONepallioHHOTO JIHS 3aKylaeT JJIs pealu3alud CKOPOMOPTAIIHACS
npoaykT no nene (6e3 HIC) 150 py6. / en. Llena peanuzaruu 3toro npoaykra (6e3 HIC) —
180 py0. / en. MapKkeTHHTOBBIC HCCIICIOBAHUS TTOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA ATOT
MPOJIYKT MOET COCTaBATh 1, 2, 3 wnm 4 enuuunbl. Eciu npoayKT HE MpoJiaH B TEUCHHE
OTIEPAIIMIOHHOTO JIHS, €ro pealu3yloT B KoHue mHs rmo mene 100 py6. / en. HMcmonwsys
KOMIIDOMHUCCHBIM KpuTepuil ['ypBHUIla yTOYHHTH, CKOJIBKO E€IHHHI] 3TOTO MPOIYKTa
renecoodpa3Ho 3aKynare Marazuny npu ycinosun a = 0,4, b = 0,6. Bo3moxxHbie npuoObLH
Mara3uHa 3a JIeHb 11e1ec000pa3Ho MPEICTaBUTh B BUJIE TaOIHUIIBI 3.

Tabnuma 3 — Cxema BO3MOKHBIX MPHUOBLIEH MarasuHa Mpu peanu3alud CKOPOMOPTIIErocs

POJYKTa, Pyo.

a* b *
Bapuant Haubonbmas | Hanmensbinas
Haumensmas | Hanbosbmas Cymma
pelIeHns pUOBLIL npuObLIH
IpUObLIH npUOBLIb

1

2

3

4

Bonpocwl ona oocyxncoenun (na npakmuyeckux 3aHAmMuax).

1 Meroasl paepeBa pELICHUH: BO3MOXXHOCTH DPAa3BUTHUS HMHCTPYMEHTapusi PHCK-

MEHEeKMEHTA.

2 Metoapl aHalm3a YYBCTBUTCJIBHOCTU: BO3MOJXHOCTHU PA3BUTUA HHCTPYMCHTAPHUA
PUCK-MCHC’KMCHTA.
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3 Bo3MOKHOCTH METO/]a aHAJIOTU B UACHTU(DUKAIINH, OIICHKE W aHAIIH3E PUCKOB.

4 Pa3BuTHE MHCTPYMEHTapHsi OIEHKM pPHUCKOB Ha OCHOBE METOJOB TEOpUU
BEPOSITHOCTEN U MATEMATUYECKON CTaTUCTUKHU

Tecmoevie 3a0anus.

1 Kako#t 13 mepeunciaeHHbIX METOJO0B OLIEHKH PHCKAa OCHOBAH Ha pacuerax M aHalIu3e
CTaTUCTUYECKHUX MTOKA3aTENCH:

a) BEpOSITHOCTHBIM METOT;

0) MeTOo/1 IOCTPOEHHUS IEpPEBA PEILIECHUH;

B) METOJ] CLICHAPUEB,

') aHAJIU3 YyBCTBUTEIBHOCTH;

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

€) UMUTAIMOHHOE MO/ICIIMPOBAHNE.

2 Kakoii U3 rmepeurciIeHHBIX METOJIOB OIICHKH PUCKA JIaeT MpeACTaBIIEHHE O HauboJee
KpUTHYECKHX (PaKTOpax MHBECTUIIMOHHOTO MPOEKTa!

a) BEpOSITHOCTHBIM METO/T;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPHEB,

T') aHAJIU3 YyBCTBUTEIBHOCTH;

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

€) UMUTAIIMOHHOE MO/ICITMPOBAHNE.

3 Kakoii W3 MepeuncIICHHBIX METOJIOB OICHKH PHUCKA PEaM3yeTcsl IyTeM BBEICHUS
MOTIPaBKH HA PUCK WIIM MTyTEM y4eTa BEPOSITHOCTH BOSHUKHOBEHUSI (PMHAHCOBBIX TOTOKOB

a) BEPOSITHOCTHBIN METOT;

0) METOJT TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJI CIICHAPHEB,

I') aHaJM3 YyBCTBUTEIILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH J€HEKHBIX TOTOKOB;

€) UIMUTAllMOHHOE MOJICIUPOBAHHUE.

4 Kakoil U3 nepe4yncaeHHbIX METOJIOB OLEHKU PUCKA UCIOJB3YETCS B CUTYaAIUAX, KOTaa
MPUHUMAEeMbIE PEIICHUsI CUJIbHO 3aBUCAT OT MPHUHATBHIX paHee U OMPENENSIOT CIeHapUuH
JATBHEHIIETO Pa3BUTHSI COOBITHMN !

a) BEpOSITHOCTHBIN METO/T;

0) MeToJ1 MOCTPOCHHUS JIepeBa PeIlIeHUH;

B) METO/I CIICHApHUEB;

T') aHaJ13 YyBCTBUTEIILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH J€HEKHBIX TOTOKOB;

€) UIMUTAIMOHHOE MOJICIIUPOBAHHUE.

5 Kako#l W3 mepeuyuclieHHbIX METOJOB OIEHKHM PHCKa MpPEeICTaBisieT co0O0il cepuro
YHUCIIEHHBIX JKCIEPUMEHTOB, MPHU3BAHHBIX MOJYYUTh HMIIUPUYECKUE OICHKU CTEIEeHH
BIIUSIHUS PA3JIMYHBIX (PAKTOPOB HA HEKOTOPHIE 3aBUCAIINE OT HUX PE3YIbTATHI:

a) BEpOSITHOCTHBIN METO/T;

0) MEeTo/ MOCTPOEHUS JIepeBa pelIeHul;

B) METO/I CIICHApHUEB;

T') aHaJ13 YyBCTBUTEILHOCTH;

1) Y4eT PUCKOB IPHU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH J€HEKHBIX TOTOKOB;

€) UIMUTAIMOHHOE MOJISTUPOBAHHUE.

6 Kak npu pacuere 4nucTOi MPUBEIEHHON CTOMMOCTH MOYKHO YUUTHIBATh PUCK:

a) MOCPEJICTBOM KOPPEKTHPOBKH CTAaBKH CPaBHEHUsI (CTAaBKH JIMCKOHTA);

0) mocpeaCTBOM KOPPEKTUPOBKHU YHCTHIX (PMHAHCOBBIX TOTOKOB;

B) 00a BapraHTa BEPHBHI.

7 JITIP pacrioJio’keHO K PUCKY, €CIIH:

a) OoJiee MpUBIIEKATEIHHBIM SIBIISETCS MOTYYEHUE CPETHETO BHIMTPHIIIIA,;

25



6) umeeT GYHKLHIO MONE3HOCTH U (X )=3X ;

B) umeeT pyHkiuro mosiesnoctu U(X) =5X2;

r) umeeT ynkiuro nmosneznoctu U(X) = 2 + 3X.

8 Ecin mpemust 3a puck P(X) < 0, To JITIP:

a) CKJIOHHO K PHUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEITpaJIbHO K PUCKY.

Konumponvnas paboma Ne 2.

Wnentudukanms u oneHka GakTOpoB PUCKOB C HUCIOJIH30BAHUEM IKCIIEPTHBIX METOJIOB.

[IpoBecTH SKCIIEpTHOE HCCIEIOBAaHNUE C UACHTU(UKAIIMEH U OLIEHKON (haKTOPOB PHCKA B
ycnoBusix MT-npoekra. g cuctemMaTM3alMM W OLCHKH PE3YyJIbTaTOB AKCIIEPTHOTO
UCCleI0BaHusl NpuMeHuTh [lenbuiickuii Meron, mpeaBapUTEIbHO C(HOPMUPOBAB COCTaB
9KCIEPTHOM TPYIIbI B COOTBETCTBUH C KBAJIM(DUKAIIMOHHOM KaTeropuei Ka)aoro 3KCIepra.
WNnentuduunpoBaTh U CUCTEMATU3UPOBATh (AKTOPbI, OKA3BIBAIOIINE BIUSHUE HA YPOBEHb
pucka HWT-mpoekra, ¢ TNpPUMEHEHHEM MeETOAA JOKCIEPTHBIX OLEHOK. Ilpm 3TOM
paccMaTpuBarotTcs cieayromue daktopsl: X1 - kauecTBO mporpaMMHoro odecreueHus; X 2
- CPOKHM BBINOJIHCHHS TPOEKTa; X3 - 00beM WHBECTHUIIMOHHBIX 3arpar; X4 - KadecTBO
ayrcopcuHra; X5 - ypoBeHb PHIHOYHOW KOHBIOHKTYphHl. B sKcnepuMeHTe NpUHUMAIOT
ydyactue 7 HE3aBUCUMBIX JKCIIEPTOB, B UX 3a/Jayy BXOJUT ONpEAETICHHE paHra KaKJIoro
¢dakropa mo mnsATHOANIBHOM cucremMe. HauMeHbIIMI MO 3HAYEHHUIO PAHT MPUCBAUBAETCS
(dakTopy, OKa3bIBalIleMy HauOoOJblllee BIUSHUE Ha YPOBEHb A(PPEKTUBHOCTH PEKIAMBI.
OneHKH 3KCIEepTOB MPEACTABISIOTCS B BHJIE MATPHIIBl PAHTOB ONpOCa, B CTPOKAaX KOTOPOI
yKa3bplBalOTCsA (aKTOphl, a B CTONOLAX — OLIEHKU D3KclepToB. VcxonHble OaHHbBIE IO
BapUaHTaM IpeCTaBICHBI B Tabaumax 1 — 5.
Tabmuma 1 — Marpuria paaros onpoca SKCrepToB (BapuasT 1)

®dakTop

o OKCIEepThI z X Z X, =X (Z X, — )—()2
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3
X2 4 5 5 5 4 5 5
X3 3 2 3 1 2 2 1
X4 2 1 1 2 1 1 2
X5 5 4 4 3 3 4 4
Cymma
Tabnuua 2 — Matpuua paHroB ornpoca 3KcrepToB (BapHaHT 2)
Paxrop OKcnepTsl ° -\
bI p ZXi in —X (in —x)
1 2 3 4 5 6 7
X1 1 1 2 3 3 2 2
X2 2 3 3 2 4 4 1
X3 3 2 1 1 5 3 3
X4 4 5 4 5 2 4 5
X5 5 4 5 4 1 1 4
Cymma
Tabnuua 3 — Martpuia paHroB ornpoca 3KcrepToB (BapHaHT 3)
Paxcrop OKcnepTsl - —\2
bl DX | DX X X, — x)

1 ] 2] 3] 4]5 |6 |7




X1 2 3 4 3 2 1 3

X2 3 5 3 2 3 2 2

X3 1 2 2 4 5 3 5

X4 4 1 1 1 4 5 1

X5 5 4 5 5 1 4 4
Cymma

Tabmuna 4 — Matpuia paHroB ornpoca 3KCrepToB (BapuaHT 4)

®dakTop

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

X1 3 4 2 1 5 4 3

X2 2 3 3 4 3 3 5

X3 4 2 4 2 2 2 1

X4 1 1 1 3 1 1 2

X5 5 5 5 5 4 5 4

Cymma

Tabnuia 5 — Martpuiia paHroB onpoca SKCIepToB (BapuaHT S)

®dakTop

o DKCIepTHI Z X Z X, =X e )—()2
1 2 3 4 5) 6 7

X1 1 2 3 1 2 1 3

X2 3 1 2 4 4 2 1

X3 4 5 4 3 3 3 4

X4 5 4 S) 5) 5) 4 2

X5 2 3 1 2 1 5) 5

Cymma

Tema 4.2. CucteMa OLEHKH, aHAJIM3a W ONTHUMH3ALMM PUCKOB Ha OCHOBE METOJIOB
CTpaxOBaHMUsI, Pe3EPBUPOBAHUS, XCDKUPOBAHUS.

3aoaua Ne 1.

C uneHTH(UKAMEH BAIIOTHOTO PHCKAa MEXKIyHAPOTHOTO MOpTdens HeHHBbIX Oymar
CBSI3aHBI CJIEIYIONNE CUTYaINH:

1) uHBecTop HepKuUT mopTdenb akuMid KOMIIAHUH HEKOTOpPOW CTpaHbl H3-3a
MEPCIeKTUBBl HX pOCTAa, HO OMNacaeTcs MNaJeHUs Kypca BalllOThl HMHBECTHIIMHM H3-3a
HECTaOUJILHOCTU CUTYAllMH B CTpaHe (HO €CJIM CUTYaIUsl CTaOMIU3UPYETCs, TO KypC BalltOThI
CTpaHbl MOXKET BO3PACTH);

2) B moptdene MHBECTOPA €CTh JOJTOCPOYHBIE OOMUTAIIMM HEKOTOPOW CTpaHbI, U HE
HCKIIFOUEHA BO3MOYKHOCTh CHM)KEHHUS! MPOIEHTHOM CTaBKH, YTO MOXET MPUBECTU K POCTY
Kypca o0nuramuii U majieHuIo Kypca BamtOThl HHBECTUITUH.

Jns xemxupoBaHus (CHIDKEHHUS TMOTEPb) BATIOTHOTO PHCKA MOTYT HCIIOIB30BATHCS
(brrouepcHble, GOpBapAHbIE U OMIIMOHHBIE KOHTPAKTHI.

Tak, unBectop u3 crpanbl B Bioxun 500 000 neHeXHBIX €IMHHUIL CTpaHbl A B
rOCyIapCTBEHHBIE JIOJITOCPOUHBbIe oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO MaJeHUS
Kypca BalIOThl CTpaHbl A, OH mpojan B ceHTa0pe mpu kypce A/B = 1,28 ¢prouepcsl Ha
500 000 nmeHeXHBIX €TUHUI] CTpaHbl A C TIOCTaBKOW B jaekalOpe mo ¢prouepcHoii nene 1,23.
Onpenenutb pe3ynbTaThl XeHKUPOBAHUS NOPTQens oOnuranuil, ecinu B JeKkadpe IeHa
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oOmurarmii coctaBuT 510 000 geHeXHBIX eMHUI] CTpaHbl A, a Kypc A/B cnioT u gprouepcHas
1eHa OyayT, coorBeTcTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pewenue:

1) B MOMEHT mpojaxku (PbIOYEPCOB CTOMMOCTH MOpT(ens olnuranuidi cocTaBisia
500 000 * 1,28 = 640 000 meHeXHBIX STUHUI] CTPaHbI B;

2) mo BapuaHTy a) B AekaOpe crouMocTh noptdens obmuranuii cocrasmia 510 000 *
1,22 = 622 200 meHeXHBIX SIWHUIl CTpaHbl B, TO ecTh crommocTh moptdens oOmurammii
ymeHbImmiack Ha cymmy 640 000 — 622 200 = 17 800 meHe)HBIX €IUHUIL CTPaHbI B;

3) moxoa Mo TPOAAHHBEIM (bIoYepcaM OT TaJeHUs (BIOUEPCHON IEHBI COCTABHII
500 000 * (1,23 — 1,17) = 30 000 meHEKHBIX €AUHUI] CTPaHbl B, MO3TOMY YHCTOE U3MEHCHHUU
xepxupoBanHoTo optdens paHo 30 000 — 17 800 = 12 200 geHe HBIX €IUHUI] CTPAHBI B;

4) mo BapuaHTy 0) B Jekabpe cTomMocTh nopTdens obmurammii cocraumna 510 000 *
1,34 = 683 400 neHeXHBIX €IUHHIl CTPaHBI B, TO ecTh CTOMMOCTH MOPTQEns oOmurarmi
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHeXHBIX €IMHUIL CTPaHBI B;

5) yOBITOK OT MPOAAHHBIX (PHIOYEPCOB M3-3a pOCTa (HIOUYEPCHOM IIEHBI COCTABHUII
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €TUHHII CTPAHBI B, MOTOMY YHCTOE U3MEHEHHE
xepkupoBanHoTO TIopTdhers pasHo 43 300 — 30 000 = 13 400 meHeXHBIX STUHUI] CTPaHbI B.

3aoaua No 2.

HNuBectop m3 crpanel B Binoxumn 600 000 neHexXHBIX €AMHMI] CTpaHbl A B
TOCyJapCTBEHHBIE JOJITOCPOYHBIE oOmuramuy ctpaHbl A. Omacasich BO3MOYKHOTO TaJCHUS
Kypca BaJIIOTBI CTpaHbl A, OH mpojan B ceHTsOpe npu kypce A/B = 1,28 ¢rrouepchl Ha
600 000 meHEeXHBIX eNWHUI] CTPAHBI A C IMOCTaBKOW B Jekalpe mo ¢prouepcHoi mnene 1,14.
OnpenenuTh pe3yJabTaThl XEHKUPOBaHUS moOpTdens oOnuranuii, ecim B JeKadpe IieHa
obmuraruii coctaBuT 610 000 eHEKHBIX €IMHMI] CTPaHBI A, a Kypc A/B crioT u ¢prouepcHas
1eHa Oyayt, cootBerctBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMuAX).

1 Konueniust orpaHn4eHHOro pricka. Meron croumoctr prcka VAR (Value-at-Risk).

2 Ilpuembl ympaBiieHUSI PUCKOB B CHUCTEME PUCK-MEHEDKMEHTa: M30eXaHue pHUCKa,
yIep)KaHUE PHUCKa, Mepejada PHCKa, CHIDKEHUE CTENEHH pPUCKA. YTPaBICHHE PHCKAMH Ha
OCHOBE METOJIOB JMBEPCH(PHUKALINY.

3 VYmnpaieHue pHCKaMu Ha OCHOBE MPUOOPETEHHS OTOJHUTECIBLHOH HH(POPMAIUH.
VYrpasieHue puckaMu Ha OCHOBE METOJIOB CTPaXOBAHHMS.

4 YnupapieHHe pUCKaMU Ha OCHOBE METOJIOB JIMMUTHPOBAHUS. YTIPAaBICHHE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPaXOBaHMSL.

Tecmoevie 3a0anus.

1 Kakue pucKy MPUCYIIHU IKCILTyaTAIIHOHHOMY 3TaIly HHBECTHIIMOHHOM JIESTEIbHOCTH :

a) (MHAHCOBBIE PUCKH;

0) SKOJIOTHYECKHE PUCKH;

B) PUCKH HEBEPHOT'O TIPOTHO34;

T') IPOU3BOJICTBEHHBIC PHCKH.

2 Kakue pucKy IpUCYIIM 3aBepIIAOLIEMY 3Tally MUHBECTUIIMOHHOMN JeATEIbHOCTH:

a) pucku (PMHAHCUPOBAHUS JIUKBUAAIIMOHHBIX paboT;

0) pUCKH HEBEPHOTO IPOTHO34;

B) PUCKU BO3HMKHOBEHHSI I'PaX/IaHCKOW OTBETCTBEHHOCTH;

I') IPOU3BO/ICTBEHHbBIE PUCKH.

3 Kakme pHucKkM TpUCYIIM TPEABIHBECTULMOHHOMY 3Talmy HMHBECTUIMOHHON
JeATEbHOCTH !

a) PKOJIOTUYECKUE PUCKH;

0) pucku omrO0YHON OLeHKU 3(p(HEeKTUBHOCTH MHBECTHULIHIA;

B) PUCKU HEBEPHOT'O MPOTHO3a OYAYIINX U3MEHEHHIA;

I') (PMHAHCOBBIE PUCKHU.
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4 Kakue pHUCKH TPUCYHIM COOCTBEHHO WHBECTHLIMOHHOMY JTally WHBECTUIIMOHHOM
JESITEIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKU;

0) pUCKU NPEBBIILICHUS CMETHOM CTOMMOCTH MPOEKTA;

B) PUCKH HEBEPHOIO MPOTHO3a OyAyILUX U3MEHEHUII;

I') PUCK 3aJIepXkKeK cAauu OOBEKTa.

5 Kax Ha3bpIBaeTCsl CTpaTEruuecKkoe MOBEJCHUE KPYIHbIX KOMIIAHUHN, OCYILECTBIISIFOIINX
MaccoBO€ IPOU3BOJCTBO, BBIXOJSAUIMX HAa MAacCOBBIM PBIHOK CO CBOEH WMJIM NMPUOOPETEHHOM
HOBOM MPOAYKIIMEH, ONEPEKAOIMX KOHKYPEHTOB 3a CYET CEpUHHOCTH IPOU3BOJACTBA M
addekra macirada:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) IaTHEHTHOE;

I') 9KCILJIEPEHTHOE.

6 Kak Ha3pIBaeTCs CTpaTeTMYecKoe TIOBEJIEHUE KOMIIaHUM, 3aKitoyaronieecss B
MPUCIIOCOOIEHUH K Y3KMM CErMEHTaM IIMPOKOTO phIHKA HYTEM CHEHUATU3UPOBAHHOTO
BBIITYCKA HOBOM MJIM MOJEPHU3UPOBAHHON MPOAYKIIUU C YHUKATbHBIMU XapaKTEPUCTUKAM

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) IATHEHTHOE;

T') 9KCIIJIEPEHTHOE.

7 Kak Ha3bIBaeTcsi CTpaTerMuyeckoe IMOBEJEHHE KOMIIAaHWHM, O3HAydarolllee BbIXOJ Ha
PBIHOK C HOBBIM (paJuKaJIbHO HHHOBALMOHHBIM) MPOJYKTOM M 3aXBaTOM YacCTH PbIHKA!

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) MMATUEHTHOE;

T') KCIUICPEHTHOE.

8 Kak Ha3bIBaeTcsd CTpaTerMyeckoe IOBEJCHUWE KOMIIAHWUHM, COCTOsIIee B
IIPUCIIOCOOJICHUHN K YCIOBUSAM CIPOCA MECTHOTO PhIHKA, OCBO€HHH HOBBIX BUJIOB YCIYT I10OCIIE
MOSIBJICHUS] HOBBIX IPOJYKTOB U HOBBIX TEXHOJOTHM, UMUTALIUM HOBUHOK M MPOJBMKEHUH MX
K CaMbIM IIHPOKUM CJIOSIM OTpeOuTenei:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMAaTUEHTHOE;

I') 9KCIUIEPEHTHOE.

9 Kak Ha3bIBaeTcs PHUCK, CBSI3aHHBIA ¢ U3MEHEHUSIMH, BBI3BAHHBIMHU OOLEPHIHOYHBIMU
KoJIe0aHUSAMH, U HE 3aBUCSIIUI OT KOHKPETHOTO NPEATIPUATHS:

a) YUCTHIN;

0) CHCTEMHBII;

B) HECUCTEMHBIIA;

I') CHEKYJISATUBHBIH.
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IIpunoxenne 2

7 O1ieHOYHbIE cpeacrea AJisi IPOBEICHUA l'lpOME)KyTO'lHOi;I arreCcranmmu
a) HﬂaHpreMble PE3yJdbTaThbl oﬁyqe}mﬂ H OICHOYHBIC CPEACTBA NJISl IPOBCACHUS l'[pOMC)KyTO‘-IHOﬁ aTreCranum:

CrpyKTypHBII
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHble cpesicTBa

IIK-1 — cnocodHOCTH COﬁpaTb ! MPOAHAJIM3UPOBATH UCXOAHBIC TaHHbIC, Heo0X0oauMble IJI5 pacuera IKOHOMUIECCKUX H CONUAJIBHO-
IKOHOMHUYECCKUX rwlca3aTe.11ei71, XapaKTCPU3YIOHIUX T€ATCIbHOCTD XO3ﬂﬁCTBleIIIP[X cyﬁ’])eKTOB

3Hath — HMCTOYHHKH TIOJTYICHUS Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
nHpopmanuu, HeoOX0AUMON 1. CynrHocTh pUCKa Kak SBJICHUS M KBATMMETPHUECKIE XapaKTEPUCTUKH PHCKA.
171 pacdeTa SKOHOMHMYeckux 1 | 2. HeonpeneneHHOCTh kKak HCTOUHMK pHcka. KoHnenuuy pucka Kak MICTOUHMK PHCKOJIOTHU.
COIMAIIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJUYECTBEHHBIN aHamM3 prucka. Habop mokaszaTeiiell i KOJTHYECTBEHHOW
IOKa3aTeNew, OLICHKH PHUCKA.
XapaKTepU3YIOIINX 4. BapuaHTbl 5KOHOMUYECKHUX pELICHUI, 00pEMEHEHHBIX PUCKOM. AJIbTEPHATUBBI.
JEATENLHOCTD XO3AMCTBYomuX | 9. CHCTEMHBIN aHaI3 PUCKA B CIIEKTPE SKOHOMHYECKHX MPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxomumas uid (QOpMUpOBaHUS ajbTEpHATHB OILIEHKA pHUCKA,
—  TIPUHIIUTIBI, METOMBI U XapaKTepHU3yIollasi BO3MOKHBIE MOTEPU WIIA IPUOOPETEHHSI B IPOU3BOACTBEHHO -X035IICTBEHHON
METOIUKH cOopa, Wik (PUHAHCOBOM JIESATEIBHOCTH.
CHCTEMAaTH3aIliN 1 aHAIH3a 7. Meroa aHanoruu B OI[EHKE PUCKA U €ro MPUMEHEHHE B SKOHOMHUECKUX pacueTax.
MCXO/HBIX TaHHBIX, 8. Meroa nepeBa pelIeHuii: MOCTPOCHHE MTPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HEoOXOMMMBIX JUIS pacyera 9. Meroapl (UHAHCOBOrO aHalM3a B YIPaBICHUM PUCKOM: TOKa3aTelud JIMKBUAHOCTH U
SKOHOMHYECKHX U COIUATbHO- IUIaTEeKECTTIOCOOHOCTH, MOKa3aTean (PUHAHCOBOM YCTOWYMBOCTH OpraHU3AIIHH.
IKOHOMHUecKux nokasareineii, | 10. Puckosas cutyanus B opranusanuu: ee (pakTophl, IapaMeTPhl U XapaKTEPUCTHKU.
XapaKTePU3YIOIIUX 11. Pa3BuTHE HMHCTpYMEHTapus OIEHKM DPHCKOB Ha OCHOBE METOJIOB TEOPHUH BEPOSTHOCTEH U
JEATENBHOCTD XO3IHCTBYIOIINX MaTeMaTH4YeCKON CTaTUCTUKU
CyOBEKTOB;

Ymetp Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

—  OCYIIECTBIISITH MIOUCK
nHpopManuu, He0OXOAUMON
JUIA pacueTa 5KOHOMUYECKUX U
COIMANIbHO-9KOHOMHYECKUX
MoKazaTeneH,
XapaKTePU3YIOMINX

3aoaua 1.
HuBectunnonnsiil npoekT Ne 1 paccuntan Ha t;, = 4 roza, aucnepcHs €XKeroaHoN NpUObLIH

2 v
cocraBiger S; = 15%. MHBecTunMoHHBIM npoekT Ne 2 paccumran Ha t, = 3 roga, aucrepcus

o 2 o
CXKCTroJHOU HpI/I6LIJ'II/I COCTaBJIACT 32 = 20%. HpennonaraeTCH, 4YTO pPaAcCHpCACIICHUEC CIKCTOJHOU
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

3JIEMEHT OrnieHOYHBIE CPEICTBA
oOyueHus
KOMIIETCHITUU
JESTELHOCTh XO3SIUCTBYIOIINX | TPUOBUIM TOYMHSETCS 3aKOHY HOPMAJIBHOTO pacmlpeleleHusl ciiydailHoil BenuuuHbl. CpaBHUTH
CyOBEKTOB; PUCKHM MHBECTHUIIMOHHBIX TPoeKTOB Ne 1 u 2 mpu moBeputenbHoi BepositHocTH P = 99%.
—  OCYHIECTBJISTH COOp, Zaoaua 2.
CUCTCMATU3AlUIO U aHAJIN3 [To mepBoOil TEXHOJIOTUU ISl TPOU3BOJICTBA KAXKIOTO U3 n = 10 uznenuit OBLIO 3aTpayeHO B
WCXOJIHBIX JTAHHBIX, X1 =30 (8516 2 = ) 10 .
cpeaqHeM X1 = 30 cex BBIOOpOYHAsT AUCIIEPCHUS = 1 cexynna). [1o BTOpoil TEXHOJIOTHM [JIs
HEOOXOUMBIX TSI pacueTa pea yHI p a p 1 YHI p - a
YKOHOMHUYECKUX M COMMATBHO- | IPOM3BOJACTBA KaXIoro M3 N, = 16 u3menuii ObulO 3aTpadeHO B cpegHeM X = 28 CeKyH[
7 2

OKOHOMHUYCCKHX HOKA3ATCIICH, | (gpiGopoyHast qucrepeust S, = 2 cekyHpl). OUeHUTh PUCK 0oJiee MEJICHHOTO MPOU3BOJCTBO IO
XapaKTepU3YIOIINX . . . . _

. MEePBOI TEXHOJIOTUH IO CPABHEHUIO CO BTOPOM TEXHOJIOTUEHN MPH JOBEPUTEIBLHON BEPOATHOCTH P =
JIEATEIIBHOCTh X03IMCTBYIOIIUX 95

0.
CyOBEKTOB, B TOM YHUCJIE C
HCIIOJIb30BAHUEM COBPEMEHHBIX
IIPOTPaMMHBIX CPEJCTB;
Brnanets — HaBBIKaMH NOHCKa Ilpumepnuvie npakmuyeckue 3a0anHus 01 IK3AMEHA:

nHpopManuu, He0OX0AMMOK
JUTs pacyeTa SIKOHOMUYCCKUX H
COIIMAJIBHO-3KOHOMHUYCCKHX
noKasaTeJe,
XapaKTePU3YIOIINX
JEeSITENIbHOCTD XO3HCTBYIOIINX
CyOBEKTOB;

— HaBBIKaMH cOopa,
CHUCTEeMaTH3alluH M aHAJIN3a
HWCXOIHBIX JIAHHBIX,
HEOOXOIMMBIX JJISl pacueTa
SKOHOMUYECKHUX U COLMAIbHO-
SKOHOMUYECKHUX IMOKa3aTeCH,
XapaKTePU3YIOIINX
JEeSITENILHOCTH XO3SHCTBYIOIIUX

3aoaua 1.
ABTOMAT, paboTaroUMii CO CTaHIAPTHBIM OTKJIOHEHHWEM o = 1 r, dacyer 4ail B mayku cO
cpenauM BecoM o = 100 r. B cinyuaiinoii BIOOpKe 00beMOM N = 25 madek CpeaHHil BeC OJHOM

nauky cocraBul X = 101,5 r. OUeHNUTh PUCK PETYIMPOBKH aBTOMATa IPU CPEIHEN JOBEPUTEIBHOM
BeposiTHOCTH P = 95%.

3aoaua 2.
CraHok, paboTaromuii co CTaHJAPTHBIM OTKJIOHEHHEM o = 0,5 MM, NMPOM3BOIUT U3JCITHUS
cpenneil umHbl o = 20 MMm. B ciyuaiiHoit BeIOOpke 0o6beMOoM N = 16 u3menuil cpenHss AIMHA

oJHOTO m3zenus cocrapuwiaa X = 19,8 Mm. OUEHUTh PUCK HACTPOMKH CTaHKa, €CIIU JIOBEPHUTEIbHASL
BEPOSITHOCTH cocTaBisier P = 99%.
3aoaua 3.
[IpousBoauTens U3eaUsl YTBEPKAAET, UTO CPEIHUN BEC IJIMTKU U3Jenus He MeHee « = S50 T.
Puck-oduniep otoopan 10 miuTok U3Aenus, BeC KOTOPBIX COCTaBUI, COOTBETCTBEHHO, 49, 50, 51, 52,
48, 47, 49, 52, 48, 51 r. O11eHUTh PUCK MU3TOTOBJICHUS U3/ETHS TI0 3asBICHHOMY 00pas3ily, eclii Bec

31




CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIe CpesicTBa

CyOBEKTOB, B TOM YHUCJIE C
WCIIOJIb30BAaHUEM COBPEMEHHBIX
IIPOTPaMMHBIX CPEJICTB;

INIMTKU U3ACTIUA COOTBETCTBYCT HOPMAJIBHOMY pPacClpCaciICHUIO, a JOBCPUTCIIbHAsA BEPOATHOCTDH
cocraBisieT P = 95%.

IIK-4 — ¢cnmoco0HOCTL HA OCHOBE ONMMHCAHUA IKOHOMHYECKHX MnmpoueccoB u SIBJIEHMH CTPOUTD CTAHAAPTHBLIC TCOPETUYECCKUEC U

IKOHOMETPHUICCKHUE MOJIC/IN, AHAJTUZUPOBATH U

COACPKRATECIILHO HHTEPHPETHPOBATL NMOJYICHHBIC PE3YJ/ILTATDI

3HaTh - aKTYaJIbHOCTh U30paHHOM Ilepeuensy meopemuueckux 60npocos K 3auemy u IK3ameHy:
TEMBbI HAYYHOI'O UCCJICIOBAHUSA, 1. YHpaBHeHI/Ie PUCKaMU 1 UX BJIUAHWUEC HA IPUHATUC pemeHMﬁ.
- TEOPETUYECKYIO U 2. Bo3MoxHOCTH MeTOJ1a aHAJIOTHU B WACHTH(HUKAIIH, OTICHKE M aHAJTN3Ee PUCKOB.
MIPAKTUYECKYIO 3HAYUMOCTD 3. Pa3BuTHe WHCTpyMEHTapusi OIIGHKA DPHUCKOB Ha OCHOBE METOJOB TEOPHH BEPOSTHOCTEH U
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHuenius orpaHu4eHHOT0 pUCKa.
TCOPUH U METOJI0JIOTHH 5. Mertona croumoctu pucka VAR (Value-at-Risk).
yIpaBJCHUS pPUCKAMHU U 6. Ilpuemsbl ymnpaBieHHs PUCKOB B CHCTEME PHCK-MEHEDKMEHTa: M30eKaHue pUCKa, ylep:KaHue
CTpaxOBaHUS; puCKa, iepeiaua pucka, CHUKEHHE CTENIEHH pUCKa.
7. YmpaBieHHe pUCKaMU Ha OCHOBE METOJIOB AUBEpPCUDUKALINU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHUS AOMIOIHUTEIHHON HHPOPMAITIH.
9. VmpaBieHue puckaMu Ha OCHOBE METOJOB CTPaXOBaHHSL.
10. YopaBiieHue puckaMu Ha OCHOBE METOJOB JTUMHUTUPOBAHHS. YTpaBJICHHE PUCKAMU HAa OCHOBE
METOJIOB CAaMOCTPAaXOBaHHUSL.
11. UnenTudukanus 1 olleHKa puCKa IPOU3BOCTBA U pealln3alluy MPOAYKIIUYA Ha OCHOBE METOIa
KPUTHYECKOTO MYTH.
Ymeth - 000CHOBBIBATh AKTYaJIbLHOCTD, Ilpumepnvle npaxmuyeckue 3a0anus 0 3auema:

TEOPETUYECKYIO U
IIPaKTUYECKYIO 3HAYUMOCTD
1n30paHHON TEMbI HAYYHOTO
HCCIIEIOBAHUS;

- IPUMEHATH COBPEMEHHBIE
METO/I0JIOTHIO U METOIbI

3aoaua Ne 1.
ITpoBoasiTCs UCTIBITaHKS HOBOTO JeKapcTBa. B skcnepumente yuactByror N, = 3000 MmyxunH
u n, = 3500 xenmuH. Y 50 myxuuH u 110 sxeHmus HabmogaroTcst 10604HbIe 3G PekThl. OUEHUTD

HaJIM4Me pUcKa MOOOYHBIX 3((PEKTOB MPEUMYIIECTBEHHO Yy JKEHIIMH 10 CPAaBHEHUIO C MY>KYMHAMU
IpY AOBEPUTEIBbHON BepossTHOCTH P = 95%.

3aoaua No 2.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnanupyembie pe3yabTaThl
oOyueHus

OneHouHbIe CpesicTBa

HSKOHOMHYECKOIO aHaJIN3a,
COBPEMEHHbBIE TPOTrPAMMHBIE
MIPOJTYKTHI, TTO3BOJISIOLINE
MPOAHAJIU3UPOBATH

3¢ (GEeKTUBHOCTD YIIPaBJIECHUS
PUCKaMU U CTPaxOBaHUS;

CTYI[CHTI)I cdaBajik 3K3aMCHBI 110 (1)I/I3I/IK€ N MaTEMAaTUKEC, PE3yJIbTaThl KOTOPBIX IMPCACTABJICHLI

B Tabmure 1.

Tabmuma 1 — Pe3ynbrarhl 5K3aMeHOB 110 (PU3UKE U MAaTEMaTHKE

Pe3ynbratet PesynbraTsl 5x3amMeHa 1o Gusnke
JK3AMEHa 1o OTJINYHO XOpOouIo YAOBIL. HEYI.
MaTEeMaTHKe
OTJINYHO 20 17 12 6
XOPOIIIO 22 15 17 5
YJIOBJIL. 21 19 20 13
HEY/I. 9 8 7 18

WpeHTHGHUIMPOBATE PHUCK B3aMMOCBSI3M MEXAY pe3yJabTaTaMd JK3aMEHOB Mo (usmke u
MaTeMaTHKe (J0BEpHUTEIbHAsS BEPOSTHOCTE P = 99%).

3aoaua Ne 3.

®dupma NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MarasuHa Julsd paciuupeHus 6usHeca. B ciayuae
OTKpBITUSL KPYNHOTO MarasuHa Hpu OJaronpusTHOM KOHBIOHKTYpE pBIHKA IPOTHO3UPYETCS
npuObLTE 600 MITH. pyO. / TOA, MpY HEOIATONPUATHON KOHBIOHKTYpE — YOBITOK 400 MiTH. pyo0. / TOI.
B cnydae OTKpeITHS CpeAHEro Mara3uHa IMpd OJIaronpusITHOM KOHBIOHKTYpE €ro INpHuObLIb
nporuo3upyercst Ha ypoBHe 300 muiH. pyO. / Tof, Npu HEOIAronpUsATHON KOHBIOHKTYpE PbIHKA —
yobiTok 100 miiH. pyO. / ron. Bo3mMoKHOCTH OMaronpusaTHON M HEONAronpHsATHON KOHBIOHKTYPHI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KcriepToM oboiinerca ¢upme B 1 muH. py0. CrienquanucT cUuTaeT, yTo
¢ BeposATHOCThIO 0,6 KOHBIOHKTYpa pbIHKAa OKaxercs OmaronpustHo. [lpu sTtom npu
HOJIOKHUTEIHPHOM 3aKIIIOUYEHUH JKCIEepTa KOHBIOHKTYpA PBIHKA OKa)KeTCsl ONaronmpuUsTHOW JIMIIb C
BeposATHOCTHIO 0,9. Ilpu ero oTpunatenbHOM 3aKIIOYEHUN KOHBIOHKTYpa PhIHKA MOKET OKa3aThCs
OnaronpusTHOM ¢ BeposTHOCTHIO 0,12.

Hcnonbs3oBaTh MeTOA JAepeBa pELIEHUH JUIsi MPOBEPKU 3TUX BapuaHTOB. OLEHUTH PHUCK
(GupMBI B cilyyae 3aKa3a 3KCIIEPTHOTO HMCClIeI0BaHus pblHKA. OIEHUT PUCKU BApUAHTOB OTKPBITUS
KPYIHOTO U CPEIHEr0 MarasuHa. BeISIBUTh CTOMMOCTHYIO OLIEHKY HAMJIYYIIero BApHaHTa PEIICHUSI.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIe CpesicTBa

Bnazets

- HaBBIKAMH CaMOCTOSTEITLHON
Hay4HO-HCCIIEA0BATEIBCKOMN
paboThl;

- METOJIMKOUW ¥ METOA0JIOTUEN
Hay4YHBIX MCCIICJOBAHHH B
cdepe yrpaBieHUs pUCKaMH U
CTpaxOBaHHS,

-METOJJaMH TEOPETUICCKOTO
000CHOBaHMUSI PE3YJIHTATOB
HCCIEIOBAaHNH;

Ilpumepnuvie npakmuyeckue 3a0aHUA 01 IK3AMEHA:
3aoaua Ne 1.
[IpousBomuTens U MOTPEOUTENh TOTOBOPIIIMUCH O CIEAYIONIMX CTaHIApPTaX MOCTaBISEMOTO
uwsnenuss: AQL = 0,05; LTPD = 0,25; « = 0,15; f = 0,03. Ecnu B BeiOOopke n = 15 uznenmii
OKaXkeTcs OoJiee ABYX M3JCIIMA, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTUS OpaKyercs.
O1eHUTh PUCK HECOOTBETCTBUSI TIPUBEICHHON CXEMBI 3asIBJICHHBIM TTapaMeTpaM.
3aoaua Ne 2.
tosapa  D(P)=60+4P, —3P, +0,5Y .

3JIACTUYHOCTh CHpoca OT COOCTBEHHOM IieHBI mpousBogutens E,, nmepekpecTHsll ko3 UIHEHT

OyHKIMA ~ CcIpoca  HEKOTOPOTO Onpenenutsb

3JIaCTUYHOCTH cmpoca E,, amacTMYHOCTB crpoca OT goxoja morpeburened E, mpu oTmyckHOMN
nene Toapa P, = 600 py0., nieHe anbTepHaTHBHOrO ToBapa P, = 500 py6. u noxozae norpedutenei

Y =70000 py0. YcTaHOBHTH, KaK BEAET ce0sl CIPOC C POCTOM J0XO0JI0B MOTPEOUTEIEH.
3aoaua Ne 3.
[To cocTtosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHBIE AKTUBHI KOMIIAHUU COCTABUIIM
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 GUIMEHT 000pauNBaEMOCTH aKTUBOB U OLICHUTH (DMHAHCOBBINA PUCK KOMITAHUU.
3aoaua Ne 4.
Hcnonb3ys mokazaTend MaTeMaTHYeCKOrOo OXUAAHHUA M CTaHAAPTHOTO OTKIOHEHHS st
OIICHKU PHCKOM CPaBHHUTH BapHUaHThl MHBECTUIIMOHHOTO TIpoekTa Ne 1 u 2, 1 KOTOPBIX U3BECTHBI,

COOTBCTCTBCHHO, BO3MOXHBIC 3HAYCHHA BaJIOBOH HpI/I6LIJ'II/I Xl,...,X a TaKiKXe BCPOATHOCTH

n»s
HOJTy4EeHHUs BaJIOBOM mpubbun Py ,..., P, (Tabmuua 1).

Tabmuna 1 — O6bemMa 1 BepOosTHOCTh MOJIy4eHHs BaJOBOM MPHUOBLIN [0 BApHaHTaM MPOEKTa

Ilepuon, roasl

ITokazarenn ‘

1 | 2 | 3 | 4 | 5 | 6
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CrpyKTypHBII
JJIEMEHT

[Inanupyemsle pe3ysbTaThl

OneHouHbIe CpesicTBa

oOyueHus
KOMIIETEHITUI
O6bem npudbLH, MIIPI. PYO. -2 -1 0 1 2 3
BepostHOCTh (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BeposTHOCTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

n
JUid  KaXJ0ro BapuaHTa BBIYMCIAETCS MATEMaTHYECKOE OXXHMJaHHUE M(X)zz Pi - X
i=1

(xapakTepuzyeT CpeIHUN ypOBEHb BajoBOM  NpUOBLIM) M  CTaHJAPTHOE  OTKIOHEHHE
o(X)= \/Z p,x2 —=[M(X)* (omenxa pucka npoekta).
i=1

[TomyuenHble pacueToM JaHHbIE CBOASTCS B TaOIHUILy 2.

Tabmmia 2 — Pe3ynbTaThl OIIEHKHA PUCKA MHBECTHUITMOHHOTO IMPOEKTA

Banosas Bapuanr 1 Bapuant 2
IpUOBLIB X; p p-X PX-X=p-X° p p-X pX-X=p- X2
-2 0,1 -0,2 0,4 0,1 -0,2 0,4
-2 0,1 -0,1 0,1 0,2 -0,2 0,2
0 0,3 0 0 0,1 0 0
1 0,2 0,2 0,2 0,2 0,2 0,2
2 0,3 1,2 1,2 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,8 3,4

B BApPUAHTC 1 IIPOCKTAa HpI/I6bIJ'Ib BBIIIC, HO U OIICHKA PHCKA TAK)KC BBIIIC.
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6) HOpﬂ)IOK NMpPpOBECACHUSA HpOMe)KyTO‘lHOﬁ aTTeCTalui, II0Ka3aTe/in 1 KPUTEPUH
OICHUBaHUA:

[Ipomexyrounas arrecrauus no aucuumuinae b1.B.J[B.10.02 Ouenka u aHainu3 pUCKOB
BKIIIOYA€T  TEOPETUYECKHE  BOIPOCH,  TO3BOJSIIOIIME  OLEHUTH  YPOBEHb  YCBOCHUS
00y4aromuMuCs 3HaHUH, MPAKTHYECKUE 3a/1aHUsI, KOHTPOJIBHBIE PAOOTHI, BBISBIIAIONINE CTEIICHb
c(hOpMHUPOBAHHOCTH YMEHHH ¥ BIIQJICHHIA, TPOBOJAUTCS B (hOpME 3aueTa M SK3aMEHa.

3adeT Mo JAHHOW INUCIMIUIMHE TPOBOJMTCS B YCTHOW (hopme mo Owiietam Ui 3adera,
KaX/IbI U3 KOTOPBIX BKIIOYAET OJIUH TEOPETUUYECKHIA BOTIPOCA M OJTHO MPAKTHUYECKOE 3aaHue.

Jns mpoBenenus 3adera mno aucumiuinae b1.B.JIB.10.02 Onenka u aHamu3 pHCKOB
MIPEyCMOTPEH CIEAYIOIIHI epevyeHb BOIIPOCOB:
1. Puck kak siBIeHue, mMpoOJieMbl pUCKa B pa3IMYHBIX Haykax. [IpeameTr u oOBEKT, Lenu u
3a/1a4u JUCITUTITNHBL.
[lonsiTe pucka, ero CymsocTb U cojepxkanue. OnpeneneHue pucka Kak 3KOHOMUYECKOM

N

RBRO©ON AW

0.
1.
12.
13.

KaTeropuu.

Knaccudukanuu puckos.
Knaccudukanuu puckos.
Knaccudukanum puckos.
Knaccudukanuu puckos.
Knaccudukanuum puckos.
Knaccudukanuu puckos.
Knaccudukarnuu puckos.
Knaccudukarnuu puckos.
Knaccudukarnuu puckos.
Knaccudukarnuu puckos.
Knaccudukarnuu puckos.

DUHAHCOBBIC PUCKH M METOJIBI UX OIICHKH.
MapKeTHHTOBBIE PUCKH U METOJIBI UX OIICHKH.
[Tpon3BOACTBEHHBIE PUCKH M METOIBI X OIICHKHU.
Jloructrueckue pucku U METOBI UX OIICHKH.
NHHOBaIIMOHHBIE PUCKH W METOIBI UX OIICHKH.
NudopmanmoHHbie pUCKH U METOJIBI UX OIICHKH.
TexHuueckue pucku U METOJIbI MX OLICHKH.
TexHOI0TUYECKUE PUCKU U METOJIbI UX OLICHKH.
BamroTHBIC 1 METOIBI X OIICHKH.
OpraHu3alOHHbIE PUCKH U METOJIbI KX OIICHKH.
VYnpaBiieHUeCKUE PUCKU U METOJIbI MX OLICHKH.

14. Puck u HeomnpeaeneHHOCTh. HeonpeneneHHOCTh Kak HCTOYHUK PUCKA. PHCK Kak ciiydaifHOE U
3aKOHOMEPHOE SIBJICHUE, BEPOSATHOCTb U BO3MOKHOCTb.

Konuenmuu pucka B uccinenoBanusix H. Jlymana, 3. 'mpaenca, Y beka.

Konuenmums npuemiiemoro pucka B uccinenoBanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.
TeopeTnueckre UCTOYHUKHU YIpaBlIeHUSI puckoM. Teopust BEpOSITHOCTEH U MaTeMaTuyeckas
CTaTHCTHUKA.

VYnopaBiieHue pHUCKOM B COBPEMEHHOM TEOpUUM MEHEIKMEHTa. PHCK-MEHEeIXMEHT Kak
noacucreMa (MHAHCOBOIO MEHEKMEHTa opraHu3anuu. CoBpeMeHHas Mapajurma puck-
MEHEPKMEHTa opraHuzauuii. VHTerpupoBaHHBIM, HEMPEPHIBHBIM, PpACHIMPEHHBIH pPUCK-
MEHEKMEHT.

CucreMHBI MOAXOA B PUCK-MEHEIKMEHTE M KOMILIEKC Mep MO ero peanusaunuu. Poib
(YHKIIMOHATBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3allMu U KapThl PUCKOB.

15.
16.
17.

18.

19.
20.

IMoka3aTesu U KPUTEPUH 3a4eTa:

— Ha OUEHKY «3a4TeH0» — OOydJarommuiics MOJDKeH NOoKa3aTh, MO KpalHeW wmepe,
MOPOTOBBIN YPOBEHb C(HOPMHPOBAHHOCTH KOMIETEHIWH, T.e. TOKa3aTh 3HAHUS Ha YPOBHE
BOCTIPOM3BEICHHUS M OOBSCHEHUSI HHPOPMAIINH, HHTEIUICKTYa bHbIE HABBIKH PEIICHHS MPOCTHIX
3ajad.

— Ha OLEHKY «He 3a4TeHO0» — OOydaroluiics He MOKeT TOKa3aTh 3HaHUS Ha ypPOBHE
BOCIIPOM3BEICHHS U 00BSICHEHUS HH(POPMAIMH, HE MOXKET TI0Ka3aTh HHTEJUICKTYaJ IbHbIC HAaBBIKU
peLIeHus IPOCTHIX 3a/1au.

DK3aMeH 10 JaHHOW JAMCHUIUIMHE MPOBOJUTCS B YCTHOU (opme Mo Ouieram, KaxIblid U3
KOTOPBIX BKJIFOUAET OJWH TEOPETUUYECKHI BOIIPOC U J1BA IPAKTUUYECKUX 3aJaHHUS.
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Jns mpoBeaenus: 3xk3amena no gucuuiuHe b1.B.J[B.10.02 Onenka u aHann3 puUCKOB
IIPELYCMOTPEH CIEAYIOLINI IepeYeHb BOIIPOCOB:
1. Puck xak sBieHue, npoOieMbl pUCKa B pa3iMuHbIX Haykax. [Ipeamer u oObekT, nenu u
3a/1a4M JUCLIUIUINHBI.
[lonsiTe pucka, ero CymsocTb U cojepxkanue. OnpeneneHue pucka Kak 3KOHOMUYECKOU

N

RN O ~Ww

0.
1.
12.
13.

KaTeropuu.

Knaccugukamum puckos.
Knaccugukamumm puckos.
Knaccugukamum puckos.
Knaccugukamumm puckos.
Knaccudukanuu puckos.
Knaccudukanuu puckos.
Knaccugukanuum puckos.
Knaccugukanuum puckos.
Knaccugukanuu puckos.
Knaccugukanuum puckos.
Knaccudukanuu puckos.

@UHAHCOBBIE PUCKU U METOJIBI X OLIEHKH.
MapKeTHHIOBBIE PUCKH U METO/IbI UX OLICHKHU.
IIpou3BOACTBEHHBIE PUCKU U METO/IbI UX OLICHKH.
Jlorucrrueckne pucku U METOBI UX OLICHKHU.

VM HHOBallMOHHBIE PUCKHU U METOJIBI X OLICHKH.
WH(popMallmoHHbIE PUCKU U METOIbI UX OLICHKH.
TexHn4ecKue puCKy U METOBI UX OLICHKH.
TexHOJIOTHYECKHE PUCKU U METO/IbI UX OLICHKH.
BamroTHbIE M METO/IBI UX OLIEHKHU.
Opranu3alOHHbIE PUCKHU U METO]IbI UX OLEHKH.
VYrpaBieHYeCKHEe PUCKHA U METOBI UX OLIEHKH.

14. Puck u HeonpeneneHHocTh. HeonpeaeneHHOCTh Kak HCTOYHMK pUcKa. PHcK Kak ciiyyaiiHoe U
3aKOHOMEPHOE SIBJICHHE, BEPOSITHOCTh U BO3MOXKHOCTbD.

Konuenmmu prucka B uccnenoBanusx H. Jlymana, 3. ['manenca, ¥ beka.

Konuenmums npuemiiemoro pucka B uccinenoBanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.
Teopernueckre HCTOYHUKH YIIPABIECHUS PUCKOM. Teoprs BEpOATHOCTEN M MaTeMaTHdecKas
cratuctuka. HeueTko-MHOKECTBEHHBIE ONMCAHUS PUCKOB.

VYnpaBieHue pHUCKOM B COBPEMEHHOM TEOPHUM MEHEIHKMEHTAa. PHUCK-MEHEIKMEHT Kak
nojcucreMa (MHAHCOBOIO MEHEKMEHTa opraHu3anuu. CoBpeMeHHas Mapaaurma puck-
MEHEHDKMEHTa oOpraHu3anui. VHTerpupoBaHHBIA, HENPEPHIBHBIM, PACHIMPEHHBIA PHUCK-
MEHEKMEHT.

CucTeMHBIM TOAXOJ B PHUCK-MEHEHKMEHTE M KOMIUIEKC MEp MO €ro peanusanuu. Poib
(YHKIIMOHATBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

Wnentuduxaiys puckoBOi CUTyallMi B OPraHU3alluy U KapThl pUCKOB.

Hcnonb3oBaHne METOIOB TEOPUH UTP ISl HCCIIEA0BAHUS YPOBHS PUCKA U BHIOOPA CTPATErUU
(buHaHCUPOBaHUS COBITOBOM /EATEIHHOCTH.

Hcnonp3oBaHre METOJOB aHaaW3a YyBCTBUTEIBHOCTH JJIsi OLEHKH YPOBHS PHCKOB U
BBISIBJICHHS 3HAUUMBIX (DAKTOPOB YIIPABJICHUS PUCKOM.

Hcnonp3oBaHnne MeTo/na aHanu3a CLEHApUEB Ui OLICHKM M aHalu3a PUCKOB IPOEKTHO-
BHE/IPEHYECKOMN NeSATEIbHOCTH.

Hcnonp3oBanue MeTosna epeBa pelieHus s OUEHKH PUCKOB MHBECTULMOHHBIX MPOEKTOB
10 Ka)KJJOMY CLUEHAPHIO UX Pa3BUTHUS.

Hcnonb3oBaHre METOJIOB SKCHEPTHBIX OLICHOK A WACHTU(UKAIMM, OIECHKM U aHalu3a
puckoB. [lopsaok SKCrepTHHIX UcciieIoBaHui Ha ocHOBe [lenbduiickoro Meroa.
Cratuctuueckue MeETOAbl B OIIEHKE YPOBHS pHCKAa. BO3MOXHOCTH HCHOJIB30BAHUS
CTaTUCTUYECKUX METOJIOB B paMKax MPEeACTPaXOBOM SKCIEPTHU3HI.

Hcnonb3oBaHnue MeToja aHaIOTHl Uil WUACHTU(UKAIMK U OLEHKH YPOBHS PHCKOB.
B03MOXXHOCTH OLIEHKM BEPOATHOCTU MOTEPh B PE3YNbTaTe MNPUHATHS YIPABIECHYECKUX
peLIeHuN.

Hcnonp3oBaHre MeTO/Na CTaBKM TNPOLIEHTAa C TMONPAaBKOM Ha PHUCK: JOCTOMHCTBA U
HEJIOCTaTK!, MPaKTUKA UCIOJIb30BAHUS B UHBECTULIMOHHOM IIPOEKTUPOBAHUH.
Hcnonp3oBanne Meroda KpUTHUECKHX 3HAYEHUW Uil OLEHKH YPOBHS pUCKA B YCIOBHSX
(hopMHpOBaHHSI IPOTPAMMBI TIPOU3BOACTBA U PeATU3aALUU TPOAYKIIUH.

CrpaxoBaHue Kak METO/]I YIIPABJIECHUS PUCKAaMU OpraHU3aliH.

XeKUpOBaHUE KaK METO/]I YIIPABJIEHUS PUCKAMU OpraHU3alliH.

PezepBupoBanue Kak METO]1 yIIpaBIEHUS PUCKAMU OpraHU3alUH.

15.
16.
17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

217.

28.
29.
30.

31.
32.
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33. Metoauka W alropuT™M OIEHKHM pHCKAa HAa OCHOBE TPEXKOMIIOHEHTHOTO IOKa3aTems
(MHAHCOBOW CUTYallMU B OPraHU3AIHH.
34. AHTHKpPU3HCHOE YIIPaBIICHHE B OPraHU3AIUH C yI€TOM (PaKTOPOB pUCKA.

IMoka3aTeu U KpUTEPUH IK3aMeHA:

— Ha OLEHKY «OTJIHYHO» (5 6ayyioB) — 00ydaroluiics JEMOHCTPUPYET BBICOKHI YpPOBEHb
Cc(OPMHUPOBAHHOCTH KOMIIETECHIMI, BCECTOPOHHEE, CHCTEMAaTHYeCKoe W TIIyOOKOoe 3HaHue
y4eOHOTO MaTepuana, CBOOOJHO BBHITOJNHSCT MPAKTUYECKUE 3aJaHMs, CBOOOJHO OIepHpyeT
3HAHUSIMH, YMEHUSIMH, TPUMEHSET UX B CUTYaLUSX IMOBBIIICHHON CJIOKHOCTH.

— Ha OLCHKY «Xopomo» (4 Oamna) — 00y4aroMmIMiACs JEMOHCTPUPYET CPEIHHN YPOBEHb
C(OPMHUPOBAHHOCTH KOMITETCHIIMI: OCHOBHBIC 3HAHWS, YMEHHS OCBOCHBI, HO JOIYCKAIOTCS
HE3HAYUTENIbHBIE OIMMOKH, HETOYHOCTH, 3aTPyJHEHHS TIPH AaHAIUTHYECKUX OIEepalusx,
NepeHoce 3HAaHWH U YMEHU Ha HOBBIE, HECTAHJAPTHBIE CUTYAINH.

— Ha OIICHKY «YyAOBJETBOPUTEILHO» (3 Oamia) — oOydyaromuiicss IEMOHCTPUPYET
MOPOTOBEIN YpOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMN: B XOJI€ KOHTPOJIBHBIX MEPOTPHUSITHN
JOITyCKAIOTCSl OIMMOKH, TPOSIBIISIETCS OTCYTCTBHE OTAETBHBIX 3HAHUH, yMEHHWH, HaBBIKOB,
0OyJaroIMiCs WCIBITHIBAET 3HAYUTENbHBIC 3aTPYIHEHHS IPH OINEPUPOBAHWUU 3HAHUSAMH U
YMEHHUSIMU TIPU UX TIEPEHOCE Ha HOBBIE CUTYAIlHH.

— Ha OIICHKY «HEYJI0BJIETBOPUTEJIbHO» (2 Oamna) — oOydaronmiuiics IEMOHCTPHUPYET
3HaHus1 He Ooyee 20% TEOpPETHYECKOTO MaTepualia, JOMYCKAaeT CYIIECTBEHHBIC OIIMOKU, HE
MOJKET IMOKa3aTh HHTEIICKTYaIbHBIC HABBIKH PEIICHHUS IPOCTHIX 3a/1a4.

— Ha OIICHKY «HEeYI0BJIETBOPUTEJbHO» (1 Oaymn) — oOy4aronuiics HE MOJXKET TMOKa3aTh
3HaHMSI Ha YPOBHE BOCIPOU3BEACHUA U OOBSCHEHHS HMH(OpPMAIMK, HE MOXET I[O0Ka3aTh
MHTEJJIEKTyaJIbHbIE HaBBIKU PEIICHUs IPOCTHIX 3a/1a4.
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