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1 Iesin ocBOEHUS AUCHUITUHBI (MOYJ151)

LensMu 0CBOCHHS AUCIUIUIMHBI PHCKOJIOTHS SBISIFOTCSA: YCBOCHHE TEOPETUUYECKUX U
METOJMYECKUX  TOJIOKEHUH  YNpaBieHUs pHUCKamMH, (OpMHUpOBAaHHME ¥  pa3BUTHE
OOIIEKYIBTYPHBIX, 00MEeNPO(ecCHOHATBHBIX U TPO(HECCHOHATBLHBIX KOMITETESHIUI 10 BHIAM
npo(hecCHOHATPHONW JEATENBHOCTH B OOJIACTH HSKOHOMHUKH, OXBATHIBAIOLIEH IPOLECCHI
UACHTU(UKAIIMKA, OLEHKA W  YIOpaBiCHUs  (UHAHCOBBIMH,  IPOW3BOJICTBEHHBIMH,
JOTUCTUYECKUMHU, MAPKETHHTOBBIMH, TEXHUYECKUMHU PUCKAaMHU B MPOMBIIUICHHOCTH, OaHKaX,
KOMMEPIIHH, CTPAXOBBIX M MHBECTUIIMOHHBIX KOMITAHUSX, B ()eIePATbHBIX, MyHUITUTIATBHBIX U
00pa30BaTENbHBIX YIPEKICHUIX, B HHOOPMAITHOHHON, IPOCKTHO-3KOHOMUYECKON U HAy4HO-
uccienoBaTeNibcko  cdepe g obecriedeHuss  3(P(PEKTUBHOrO U yCTONYMBOIO
(GYHKIMOHUPOBAHUSL ~ OpraHW3alMid, TOBBIMIEHUS WX  KOHKYPEHTOCIIOCOOHOCTH |
KDEAUTOCIOCOOHOCTH.

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

Huctunnuna Puckomoruss BXOIWT B BapHAaTHUBHYIO YacTh Y4YeOHOTo TIIaHa
o0pa3oBaTebHOM POrpaMMBI.

Jnst  w3ydeHdMsT MUCHMIUIMHBI  HEOOXOAWUMBI  3HAaHWUA  (YMEHHS, BJIAJCHHSA),
chopMUpOBaHHBIC B pE3y/IbTaTe U3yUEHUS AUCITUTUTHH/ MPAKTHK:

Ouocodus

MeToas! NPUHATHUS YIPABICHUYECKUX PEIICHAN

OKOHOMUYECKUU aHAJIN3

®UHAHCOBOE MUIAHUPOBAHUE U POTHO3UPOBAHUE

MuaBecTunnu

3Hanus (YMEHUS, BJIaJICHNUS ), TIOJydCHHbBIC TTPH U3yUYEeHUU JaHHOUW JUCIUILUIHHBI OYIyT
HEO0OXO MBI JTsl U3YUCHUS TUCIUTUIAH/TIPAKTHK:

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

[ToaroToBka k ciaye U cjaya rocy1apCTBEHHOTO 3K3aMeHa

[IpousBoiIcTBEHHAS - TPAKTHKA TI0 TIOJYYEHUIO TPOPECCUOHAIBHBIX YMEHUHN U OIbITa
npohecCHOHATBHOM ACATEIHPHOCTH

[IpousBoacTBEHHAS — TPEIAUIIIIOMHAS TPAKTUKA

3 KomnereHuuu odyuyarwierocsi, opMupyembie B pe3yJibTaTe 0CBOCHUS

JUCUUIIMHBI (MOXYJISA) M IIJIAHUPYeEMbIe pPe3yJbTaThl 00yUeHUus

B pesynapTare ocBoeHuss AUCHMILIUHBL (Momyns) «Puckonorus» oOydaromuics
JOJIKEeH 001a/1aTh CAeIYIOIIMMH KOMIIETECHITUSAMHU:

CTpyKTYypHBII [Tnanupyemsble pe3ysbTaTbl 00yUeHHsI
JJIEMEHT
KOMIOETEHIIUH

ITIK-1 criocoOHOCTBIO CO6paTB " IpOaHaJIu3nupPOBATb HCXOAHBIC JaHHBIC, HCO6XOI[I/IMBIC JJIA
pacueTa SKOHOMHUYCCKUX U CONUAIIbHO-3KOHOMUYCCKUX HOKaSaTCHeﬁ, XapaKTCPpU3yrOIux
ACATCIBHOCTD XO35H>1CTBY[OIJ.IPIX CY6T>CKTOB




3Hare

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

[ MPUHIUIBI, METOIbI U METOUKH cOOpa, CUCTEMATHU3AINH U aHAIH3a
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-
9KOHOMMYECKHUX IMOKa3aTelIeH, XapaKTepU3YIONINX JAeSITeILHOCTh
XO3SUCTBYIONTUX CYOBEKTOB, B TOM YHCIIE C HCITOJIb30BAHHEM
COBPEMEHHBIX IPOTPAMMHBIX CPE/ICTB;

Bnazets

[ HaBBIKaMHU MOVICKa WH(POpPMAIH, HEOOXOIUMOM TSt pacdeTa
9KOHOMMYECKHX M COITHAIbHO-3KOHOMHUYECKHX TIOKa3aTeleH,
XapaKTEePU3YIOIIKNX JCITSIFHOCTD X03SHCTBYIONINX CYOhEKTOB;

[ HaBBIKaMU COOpa, CHCTEMATU3aLUN U aHAJTN3a UCXOIHBIX JaHHBIX,
HEOOXOIUMBIX JIJIS pacyeTa SKOHOMHUSCKUX U COIHAITLHO-
YKOHOMMYECKHUX ITOKa3aTeled, XapaKTepU3YIOIIHX JIeITeIbHOCTD
XO3SMCTBYIONINX CYOBEKTOB, B TOM YHCIIE C UCTIOJIb30BAaHUEM
COBPEMEHHBIX MPOTPAMMHBIX CPE/ICTB;

ITK-4 criocoOHOCThIO Ha OCHOBE OTIMCAHUSI SKOHOMHYECKHX MTPOIIECCOB U SIBJICHUH CTPOUTH
CTaHJIapPTHbBIE TEOPETUUYECKUE U SKOHOMETPUYECKUE MOJIENH, aHAIM3UPOBATh U
coJiepKaTeIbHO MHTEPIIPETUPOBATD MOJIyYEHHBIE PE3YIbTAThI

3HaTh

[]1 OCHOBHEBIE ONPCACICHUA U TIOHATUA, CBA3AaHHBIC CO CTAaHAAPTHBIMU
TECOPETUYCCKUMH U DKOHOMETPUICCKUMHA MOJCISAMHU,

[1 OCHOBHEBIE OIPCACIICHHA U IMOHATHA, CBA3daHHBIC C OITMCAHUEM
OKOHOMHUYCCKUX ITPOLCCCOB U HBHCHHI;'I;

[1 OCHOBHBIE METOAbI I/ICC.]'Ie,[[OBaHI/II\/'Ij HCIIOJIB3YEMBIX ITPH MOCTPOCHUHU
CTaHAAPTHBIX TCOPETUYCCKUX U SKOHOMECTPUUCCKHUX MO,I[CJ'ICI‘/'I;

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

YmeTb

[J BBIAENATH OCHOBHBIE 3JIEMEHTBI 5KOHOMUYECKUX MPOLIECCOB U
SIBJICHUM;

[ obcykmaTh criocoObl 3 PEeKTUBHOTO pemeHust mpodiieM Ha OCHOBE
aHaJIN3a M COJICPKATEeIIbHOW MHTEPIIPETAIIMY ITOJTyUYSHHBIX PE3YJIbTATOB;
[J pacnio3HaBaTb 3 dexTuBHOE perieHne oT HedhHEKTUBHOTO B X0
aHaJlM3a pe3yabTaTOB MOCTPOSHUS CTAHIAPTHBIX TEOPETHUECKUX U
HKOHOMETPUYECKHUX MOJICNIEI;

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

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

- KOPPEKTHO BHIPAXKaTh H apTYMEHTUPOBAHO 0OOCHOBBIBATH TOJIOKEHUS
MpeIMEeTHOM 00IacTH 3HAHUS;




Bnazets

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

[] MeToAaMU MOCTPOEHMSI CTAHAAPTHBIX TEOPETHUUECKUX U
SKOHOMETPUYECKUX MOJIEIIEH;

(] HaBBIKAMH U METOJUKaMU 0000LIEHHSI pe3yJIbTaTOB IOCTPOEHUS
CTaHJIAPTHBIX TEOPETUUECKUX U IKOHOMETPUUECKUX MOJIEIH,
AKCIIEPUMEHTAJIbHON JIEATEIbHOCTH;

] cnocobaMu OLIEHUBAHUS 3HAYUMOCTH M MTPAKTUYECKOH PUTOAHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

[} BO3MOKHOCTBIO MEKIUCLIUINIMHAPHOTO IPUMEHEHUS pe3yJIbTaTOB
MIOCTPOCHMSI CTaHJAPTHBIX TEOPETUUECKUX U IKOHOMETPUUYECKUX
MoJieTei;

(] OCHOBHBIMH METOJIaMH HCCIICIOBAHUS B 00JIACTH aHAIN3a
SKOHOMMYECKHUX MPOIIECCOB U SIBICHUMN, MPAKTUYECKUMHU YMEHUSMU U
HaBbIKaMU UX UCIOJIb30BAHUS;

] mpodecCHOHANBHBIM SI3bIKOM MTPEIMETHON 00IaCTH 3HAHUS;

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




4. CTpyKTypa, 00b€éM H coep:KaHue TMCHUIIIMHBI (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

OKOHOMHNYCCKHX CUCTCM

AynuropHast g s
o, | KOHTaKTHas pabora E 5 Dopma TEeKyILEro
S B
B B aKaj. yacax o usn KOHTPOJIS
Paznen/ Tema 3 ( A ) E R . e Kon
g 3 © | camocTosITeNnpHO# | ycrieBaeMOCTH U
JIACIUTUTAHBI 5 e = . | komMnereHnuM
O 2 & paboThI MPOMEKYTOTHON
nmab. | mpakr. [ = Q& aTTecTAllNH
Jlex. I I
3aH. | 3aH. | QO &
1. Paznen 1 OCHOBBI
PHUCKOJIOTHH M POJb PUCKA B
HYKOHOMMYECKUX pacuerax
CamocrosTenbHOe
u3y4yeHne yueOHoi
1.1 Tema 1.1 YHCHHE yHCt
W Hay4YHOU CobecenoBanue,
Puckonorus u ee
B3AMMOCBS3b ¢ PYTHMHU JIUTEPaTyphl. TECTUPOBaHMUE,
4 6/21 4 Beimonnenue MpoBepKa [K-1, TIK-4
Haykamu. Ilpenver wu
AQHAJIMTHYECKUX | MHAWBUIYaJIbHBIX
00BEKT, LICIH W 3aJa4u . N
3a/1aHuii (1o 3aJlaHui
PHCKOJIOTHH. .
BBIOpaHHOM
TEMaTHKE)
7
CamocrosiTenpHOE
U3y4YCHUE YYCOHOM
1.2 Tema 1.2. 1 HaY4YHOU CobecenoBanmue,
Knaccudukarmum JUTEPATypPHI. TECTUPOBAHHUE,
9KOHOMUYECKHX PHCKOB, 4 8/41 4 Beimnonuenue MpoBEpKa [K-1, TIK-4
UX UAEHTUPHKAIMA U AQHAJIMTHYECKUX | MHAWBHIYaJIbHBIX
OIMCAaHUE. 3aiaHui (1o 3aJaHUI
BBIOpaHHOM
TEMaTHKE)
HWroro no pazaeny 8 14/61 | 8
2. Pazpmen 2: Meronsl u
QITOPUTMBI  OLEHKH PHCKOB




2.1 Tema 2.1.

CaMOoCTOsTEIEHOE
BosmoxxHOCTH u SHoil
u3ydeHue y4eOHoi
NEPCIEKTUBbI y‘; a y;oﬁ CobeceoBanue,
MPUMEHEHUsI METONIOB U v TECTHPOBAHUE,
JIUTEPATYPEI.
QJITOPUTMOB TEOpUH BLilorHeHe MpoBepKa
BEpPOATHOCTEN u 6 12/41 5 ACYCTHO unauBuayanpubix | [MK-1, TIK-4
MaTeMaTHYEeCKOU p 3aJIaHuH, 3aluTa
aHAJIMTHYECKUX o
CTaTHCTHKU, TEOPUH UTD, N KOHTPOJIBHON
& 3a7aHHAN
JepeBa  pelleHHd B 8 ’ padotsr Ne 1
KOHTPOJIbHAS
WICHTU(HUKAIIH u
7 pabota Ne 1
OLIEHKE OJKOHOMHYECKHUX
CaMOCTOsTEIEHOE
M3y4dcHHE yUCOHOM
i yaes CobecenoBaHue,
2.2 Tema 2.2. Merox W Hay4YHOH
croumoctr prcka (VaR) JIMTEPATYPEI TECTHPOBAHE,
P ' 4 10411 | 4 paTyph!- npoBepKa TTK-1, TIK-4
OrieHKa pUCKa B CUCTEME Brinonnenue
. WHIMUBUYATbHBIX
MIPUHSTHS PELICHUN. pacdeTHo- N
3a7aHHM
aHAJIMTHYECKUX
3aJIaHui
Hroro 1o pasneny 10 2281 9
Hroro 3a cemecTp 18 36/141| 17 3a4ér
3. Pasgen 3. HUccnenosanue
9KOHOMHYECKOIO pHCKa Ha
OCHOBE MaTEMAaTHYECKUX
METOJI0B
CaMoCTOsATEeIbHOE
3.1 Tema 3.1 H3ydeHue y4eOHoi
Wnentuduxanus u yHH Ha yﬂoﬁ CobecenoBanue,
aHamu3 PHCKOB B uTe )gi o TECTHPOBAHMUE,
COBPEMEHHBIX 2 821 8 Bbm(r))nﬂzgné MpoBepKa [K-1, TIK-4
opraHusaiusx. MeTomsl ACYCTHO WHIUBUAYATbHBIX
(uHaHCOBOrO aHanmu3a B P 3a/IaHUH
AHATUTHYECKUX
HUACHTU(HKALIUN PHCKOB. I—
3.2 Tema 3.2.
8 CaMOCTOSTENBHOE
UccnenoBanne  puckoB o
U3y4YCHUE YYEOHOM
Ha  OCHOBE  MECTOIOB A HAVSHOR CobecenoBanue,
HMMHUTALHOHHOIO i TECTHPOBAHHUE,
JIUTEPATYpPHI.
MOJIETIUPOBAHUS, METOMA BhiNOHe e MpOBEpPKa
AHAJIOTHM. 3 10/3U 8 ACUCTHO unauBuayanbueix | I1K-1, TIK-4
MaremaTtuueckoe p 3aJIaHMM, 3alIKuTa
AHATUTHYECKUX N
OKHIaHUE u N KOHTPOJIBHOM
3aJJaHHH,
CTaHJapTHOE COHTDONBRAS paboter Ne 2
OTKJIIOHEHHE KaK Mepa a6T(I))Ta No 2
PHCKOB. p -
Wroro no pazaeny 5 18/ | 16
4, Pasmen 4.  OCHOBBHI
yIIpaBICHUsI PHCKOM B
COBPEMEHHBIX OpPraHU3aINsIX
CamocTosTenpHoe
Hu3ydeHue yueOHon
ya yHe CobecenoBanue,
1 HAy9IHOH
TECTHPOBAHMUE,
4.1 Tema 4.1. PuckoBas JIUTEPATYPHI. HpoBepKa
CHTYaIUs B Brmonaenue
yau 8 2 4/31 | 9,55 unauBuayanbaeix | I1K-1, TIK-4
OpraHH3alyy, KapTta pacdeTHo- "
3a/aHu, 3aIIKuTa
PHCKOB. aHATMTHYECKUX o
saaHmii KOHTPOJIBHON
’ padotst Ne 3
KOHTPOJBHAs
pabora Ne 3




CamocrosiTenbHOS
51 HU HOI
4.2 Tema 4.2. 3yHenme yqe? © CobecenoBanue,
Y HAy4IHOU
Ontumu3anus u TECTHPOBAHHE,
JIUTEPATYPEI.
yCTpaHEHHE PHCKOB Ha BhloIHCHIe MpoBepKa
OCHOBE MIPUMEHEHUS 2 521 8 pacueTHo- uauBuayansabix | T1K-1, TIK-4
iy 9
€TOIOB  CTPaXOBaHWS, AHATHeoKnx | 3VAAHHT, 3amTa
pe3epBUPOBAHUS, S— KOHTPOJIBHON
XEIPKUPOBaHM. KOHTPOHBH’M pabotsl Ne 4
pabota Ne 4
HWroro no pazzaeny 4 9/51 117,55
HUroro 3a cemecTp 9 27/101 | 33,55 9K3aMeH
HToro no AWCIATIINHE 27 63/2411 150,55 3ader, ok3amen  |[1K-1,I1K-4

5 O0pa3oBaTe/ibHbIE TEXHOJIOTHH

Jlia peanu3anuu MpeayCMOTPEHHBIX BUJIOB yuyeOHOUM paboThl B KadecTBe oOpa3oBa-
TENBHBIX  TEXHOJOTHHA  TIPenoJaBaeMoil  MUCHUIUIMHBI ~ PUCKOJOTHS  MCHOJB3YIOTCS
TpaTUIIMOHHAS ¥ MOTYJTbHO-KOMITETEHTHOCTHAS TEXHOJIOT HH.

[Tpu nepenade HEOOXOIUMBIX TEOPETUICCKUX 3HAHUN HCIIOJIB3YIOTCS MYJIbTHME U -
HbIE CPEJICTBA U TEXHOJIOTUH.

Jly1s ycBO€HHMSI HABBIKOB 00paObOTKM aHAJTUTUYECKOM, TEOPETUYECKON U METOINYECKOM
nHpOpMAIINY, TPOBEJCHUS AHATUTUYECKUX OICHOK, MHTEPIPETAIMH TOJTYYCHHBIX 3HAHHMA
IIPEyCMOTPEHO MTPOBECHUE 3aHATUI B KOMIIBIOTEPHOM KJIaCCE U UCIOJIb30BaHuE METOJ0B | T:
CIpaBOYHO-NIPaBOBBIX cHucTeM «['apaHT», «KoOHCynbTaHT+», paboTa € 3IEKTPOHHBIMU
tabmmuamu MS Excel.

Jlisi  yCBOEHHS TEOPETHMYECKMX W METOJIOJOTMYECKUX HAaBBIKOB HCCIIEI0BaHUS
pa3IUYHBIX IKOHOMHMUYECKHX CHCTEM, OLICHKM CTPAaHOBBIX M PETHOHAIbHBIX TEHICHLUMN
SKOHOMHUYECKOTO Pa3BUTHS MPEAYCMOTpEHa padboTa ¢ 610kaMu 0(UIIHATTBHON CTaTHCTHYECKOM
uHbopMalnH, CBOIaMU HHPOPMALMU B UH(QOPMAIIMOHHBIX TOPTajax.

Jliis ycBOEHMsI HaBbIKA BJIAJICHUsI COBPEMEHHBIMU METOAaMHU U METOJI0JIOTHEH OLIEHKH
U aHaJIM3a TEeHAEHIUH 3KOHOMHUYECKOIO pa3BUTHsA, IIPOLECCOB U ABJICHUH HAa MaKpOypOBHE,
ME30ypPOBHE U MUKPOYPOBHE UCIIOJIb3YETCs MPUEM «MO3IOBOTO LITypMay, HHAWBUIYaIbHOTO
u oOparHoro. Jlnsd  ynydmieHMss  yYCBOEHHs — oOydarlolumucs Haubosee  TPyIHO
BOCIIPUHMMAEMBbIX pa3ZeioB JUCHMIUIMHBI IPEIyCMOTPEHBl 3aHATHs, IPOBOJUMBIE B
UHTEPaKTUBHBIX POpMaXx.

Jlis  OBIAJEHUS HABBIKAMHM CaMOCTOSITEIbHOM paldOThI, caMOOpraHM3aluud |
OpraHu3allii  BBINOJHEHHMs TBOPUECKUX 3aJaHUM  IPEeIycCMOTpeHa IOJrOTOBKAa K
IPAKTUYECKUM 3aHATUAM (OOCYXICHMSM pe3yJbTaTOB HAy4HOH MPOpPabOTKH MaTepuasloB
JUCLUUIUIMHBL M MX TEOPETUYECKOM W IPAaKTUYECKOM 3HAYMMOCTH), COOOIICHHUSM,
TECTUPOBAHUIO, BBINOJIHEHUE JOMAIHUX 3aJaHUM C UX MOCIENYIOUIMM MpeAcTaBICHUEM
JIOKJIa/I0B, HaNmMcaHueM pedepaTos.

6 YueOHO-MeTOqHYeCKOe 00eciedeHre CAMOCTOSITeIbHOM padoThl 00yUYaroLIUXCs
[IpencraBneno B npunoxxenuu 1.

7 OuneHoYHbIe cpecTBA ISl NPOBeAeHUs IPOMEKYTOYHOM aTTecTaluu
[IpencraBieHbl B IPUIIOKEHUH 2.

8 VYueOHO-MeTOAMYeCKOe M HH(PoOpManUOHHOEe o0ecneyeHHe TUCHUILINHBI
a) OcHoBHasi TUTEpaTYypa:




1.Psrun 1O.U. Puckonorust B 2 4. Yacte 1: YueOuuk mis By3zo / H0.U. Psrun. -
Mocksa: M3narensctBo "HOpaiit", 2020. - 255 c. [Onekrponusiii pecypc]. Koa mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (nara oOpanieHus:
01.09.2020)

2.Psrun FO.U. Puckosorust B 2 4. Yacte 2: YueOuuk mis By3oB / FO.U. Parun. -
Mocksa: MzmarensctBo "HOpaiit", 2020. - 275 c. [Onekrponusiii pecypc]. Kox mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 (nara oOpanienus:

01.09.2020)

0) JlonosiHUTeILHAS JIUTEPATYpa:

1.benos IL.I'. YnpaBnenue puckamu, CHCTEMHBIH aHAJIN3 M MoOJenupoBaHue. B 2 T.:
VYueOHHUK U MPaKkTUKYM uisi OakanaBpuara u Maructparypsl / ILI. Benos. M.: M3natenbcTBo
Opaiir, 2015. - 758 c. [D1eKTpOHHBII pecypc]. Kon JIOCTyTa:
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-
383403#page/2 (nata obparmenus: 01.09.2020)

2.IlumenoB H.A. VYmpaBinenue (UHAHCOBBIMHU PHUCKAMHM B CHCTEME IKOHOMHUYECKOM
Oe3zomacHoCTH: Y4eOHUK M mpakTukyM i By30B / H.A. Tlumenos. - 2-e u3n., nepepad. u
nom. - MockBa: M3marensctBo "IOpaiit", 2020. - 326 c¢. [Dnekrponnsiii pecypc]. Kon
noctyma: https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2 (nara oopamenus: 01.09.2020)

3.CupnsieB, H. 1. Teopus BeposAsTHOCTEH W MaTreMaTH4ecKas CTAaTHCTHKA : YICOHUK
st By30oB / H. WM. Cunnsie. - Mocksa : U3marensctBo [Opaiit, 2020. - 219 c. - (Bricmiee
obpazoBanue). - ISBN 978-5-534-03544-5. - Tekcr : anexkrponnsiii / 3BC Opaiit [caiit]. -
URL.: https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-449708
(mara oopamenus: 01.09.2020).

B) Meroanyeckne yKazaHus:

1.KoBaneB, E. A. Teopus BeposATHOCTEH M MaTeMaTH4YeCKas CTaTHCTHUKA JJIs
SKOHOMHCTOB : y4eOHWK M TpakTukyM i By3oB/ E. A. KoBanes, I'. A. MenBenes ; non
obmeit pemakmueii I'. A. MenBeaesa. - 2-¢ u3a., ucop. U J0IL - Mocksa : M3gaTenbcTBO
Opaiit, 2020.- 284 c.- (Bwicmiee oOpaszoBanme). - ISBN 978-5-534-01082-4. - Tekcr :
anextponHbid // DBC Opaiit [caiit]. - URL: https://urait.ru/viewer/teoriya-veroyatnostey-i-
matematicheskaya-statistika-dlya-ekonomistov-450466 (mata obpamienus: 01.09.2020).

r) [IporpamMuoe ob6ecnnieuenue u UHTepHeT-pecypcebl:

IIporpammHoe o0ecnieyenne

HaumenoBanwue [10 Ne norosopa CpoOK JIeHCTBYS JIULIEH3UU
MS Windows 7 N-1227-18 oT
Professional (s kmaccos)  [08.10.2018 11.10.2021
. . No 135 oT
MS Office 2007 Professional 17.09.2007 O6eccpouHO
7Zip CBOOOIHO 06eccpoyHO
FAR Manager CBOOOIHO 06eccpouHO

IIpodeccuonanbHbie 0a3bl JAHHBIX H HH(POPMAIIMOHHBIE CIIPABOYHbIE CHCTEMbI
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https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-449708
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-450466
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-450466

Hassanue xypca CchlIKa

OnekTpoHHass 0a3a TEPUOIAMYSCKUX U3JIAHUI

East View Information Services, OO0 «IBUC» https://dlib.eastview.com/

Hanumonasnbhas UH()OPMAIIMOHHO-
aHanuTHueckas cucrema — Poccuiickuii unnexc|URL: https://elibrary.ru/project_risc.asp
Hay4uHoro nuTuposanus (PYHII)

ITouckoBas cucrema Axanemust Google (Google

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

Wudopmanmonnas cucrtema - EnuHoe OKHO

URL.: http://window.edu.ru/
JIOCTYyIa K MHGOPMAIMOHHBIM pPecypcam

Poccuiickas T'ocynmapctBenHas — O6uOnmoreka.

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

DnekTpoHHBIE pecypcebl onbmuorekun MI'TY um.

" .W. Hocopa http://magtu.ru:8085/marcweb2/Default.asp

®denepanbHbIi  00pa30BaTENbHBIA  MOPTAT

~ |http://ecsocman.hse.ru/
Okonomuka. Connonaorus. MeHeKMeHT

VYHuBepcurerckas uHGOpPMAIMOHHAs cHUCTEMa

POCCUS https://uisrussia.msu.ru

MexayHapoanast HAyKOMETpUYECKas
pedepaTnBHas U IOMHOTEKCTOBas Oa3a mammbix|http://webofscience.com
HayuHbIX n3gaanii «Web of science»

MexayHapo Has edepaTuBHAI "u

JLYHApOL pedep http://scopus.com
IIOJTHOTCKCTOBAA CIIpaBOYHast 6333 JAHHBIX
MeskayHapoaHas 6a3a MMOJIHOTEKCTOBBIX

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

MexayHnapoaHas 6a3a CpaBOYHBIX M3JaHUH TI0
BCEM OTpaciisIM 3Hanui SpringerReference
9 MarepuajibHO-TEXHHYECKOE o0ecreueHne TUCIUITHHBI (MOILYJIA)

http://www.springer.com/references

MartepuanbHO-TeXHUYECKOE 00ecriedeHEe TMCIUIUINHBI BKIIIOYAET:

Tun u Ha3Banue ayautopun OcHalleHHe ayAUTOPUH

Y4eOHble ayTUTOPUU JIJIsl TPOBEICHUS 3aHITHI JIEKLIMOHHOTO THIIAa MynbTUMeIniHbIE
CpeICTBa XpaHEHUs, IIepe/lauy U MpeIcTaBIeHHs HH(OPMAIIUU.

Y4eOHble ayauUTOpUU ISl TMPOBEACHHUS TPAKTUYECKUX 3aHSITHI, TPYNIOBBIX H
WHIUBUAYAIbHBIX KOHCYNbTALUNA, TEKYIIEro KOHTPOJISI M TMPOMEXKYTOYHOW aTTecTalu
MynbTUMEIUIHBIE CPENICTBA XPAHEHUS, TIEPEAaYu U MPeCTaBlIeHUs HHPOPMAIUH.

Kommnekc TecToBBIX 3aaHuii Ui MPOBEICHUS MPOMEXKYTOUHBIX M PYOEKHBIX
KOHTPOJIEH.

[Tomemienus ans  caMocTosSITeNbHOM  paboThl  oOywaromuxcs [lepcoHanbHbie
kommbioTepsl ¢ maketom MS Office, Beixogom B MHTEpHET M ¢ IOCTYIIOM B 3JIEKTPOHHYIO
nH(OPMaLMOHHO-00pa30BaTEeNbHYIO CPEly YHUBEPCUTETA

[Tomemenus ans XpaHeHHss W TOPOPUIAKTHUECKOTO OOCTY)XKHBaHHS YyueOHOTO
obopynoBanus Illkader ans XpaHeHus y4yeOHO-METONUYECKOW IOKYMEHTAIMH, y4eOHOTO
o0opynoBaHus 1 y4eOHO-HATJISAHBIX TTOCOOUH.
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IIpunoxenue 1
6 YueOHO-MeTOANYECKOE 0O0ecTIedyeHHEe CAMOCTOATEIbHOI pad0ThI CTYACHTOB

[lo mucuunnuue Puckonoruss npearycMOTpEeHa ayAWTOpPHAas M BHEAyJUTOpHAs
camocTosiTeNbHas paboTa 00yJaromuxcsl.

CamocTrosarenbHas paboTa CTYAEHTOB MperoaraeT MoAroTOBKY K 3aHATHUSAM, pEUIeHHe
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HalMMCaHHE pedepaToB MO MPEJCTaBICHHBIM B
pabodeil mporpaMMe AMCHUUILIMHBI TE€MaM, BBIOJIHEHHWE KOHTPOJBHBIX padboT Ne 1 u 2 (mo
BapUaHTaM).

Pa3znes 1: OCHOBBI PHCKOJIOTHY M POJIb PUCKA B IKOHOMHUYECKHUX pacueTax

Tema 1.1. Puckonorust u ee B3aMMOCBSI3b C JApyruMHu Haykamu. [Ipeamer m oOBeKT,
LEH U 33J1a4l PUCKOJIOTUH.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMuUAX).

1  Puckonoruss m ee B3aUMOCBA3b C JpyruMu Haykamu. KoHuenimu, MeToisl H
METOAUKH PUCKOJIOTHUH.

2 OCHOBHbIE HAYYHO-TEOPETUYECKUE MPEANOCHUIKH PUCKOJIOTHH.

3 PUCK ¥ pUCKOBasi CUTYyallUsl.

4 AKCHOMBI PHUCKOJIOTMH. AKCHOMa BCEOXBATHOCTH U CYOBEKT pHUCKa. AKCHOMa
MIPUEMJIEMOCTH U KaTErOpH3aIusl pUCKOB. AKCHOMAa HEMTOBTOPSEMOCTH U TIOJIE PUCKOB.

5 Tloctynatel puckosioruu. Puck v Hanuuue cyObekTa, MpUHATUE pelieHus. Puck u
pEIIeHHUs, ¢ TIOMOIIBI0 KOTOPBIX CBsI3bIBaeTCs BpeMs. Puck u noseaenue cyonekra. [lotepu u
yiiep0. Puck u mepsl pucka.

6 OCHOBHbIE 3Talbl HAKOIUICHHS 3HAHUM U Pa3BUTUS HAyKu O pucke. [Ipuopurersl u
OPUEHTHUPHI B PUCKOJIOTHH.

Tecmoegvle 3a0anus.

1 Ykaxute HanboJiee CTPOroe NpeACcTaBIeHUE O PUCKE KAK SIBJICHUU:

a) cuTyanus, OOBEKTHBHO COJIEpKallasi BBHICOKYI) BEPOSTHOCTh HEBO3MOKHOCTH
JOCTH>KEHHS LEIH;

0) Hammuue (aKTOpOB, TPU KOTOPHIX pe3yabTaThl JEHCTBUII HE SBISIOTCS
JETEPMUHUPOBAHHBIMH, & CTETEHb BO3MOXKHOTO BIMSHHS 3THX (DaKTOPOB Ha PEe3ylbTaThl
HEU3BECTHA;

B) cielncTBUE JAeWcTBUs (Oe3deiicTBUsI), B pe3yibTaTe Yero CYIIECTBYET peaibHas
BO3MO>KHOCTb TIOJIYUE€HHS HEOTIPEIEICHHBIX PE3YIbTATOB;

I) KaTeropusi, OTpaXarolias BO3MOXXHOCTb JOCTHWIXKEHUS WM  TNPEBBIIICHUS
(HEAOCTWXKEHHUS, HEMOJHOTO  JIOCTH)KEHHS])  TOCTABJICHHBIX LeJled B YCIOBHSX
HEOIPEAEIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto moHUMAETCs MOJ aHAIU30M pUCKa:
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a) CHCTEMaTu3allis MHOXECTBAa PHUCKOB HAa OCHOBAaHMM KaKUX-JIMOO INPU3HAKOB U
KPUTEPHEB, MO3BOJISIOMNX 00BEANHUTH MTOIMHOXKECTBA PUCKOB B OoJiee 0OIIe TOHATHS;

0) cuCTeMaTHYECKOE UCCIIE0OBAHNE CTEIICHH PUCKAa KOHKPETHBIX 00BEKTOB, IPOIIECCOB,
SIBJICHUM, IPOEKTOB;

B) HaAyaJbHBIA 3Tall CUCTEMbl MEPONPUATUIN 10 YIPABIECHUIO PUCKAMH, COCTOSIINI B
CUCTEMATUYECKOM  BBISBJIEHUU PHUCKOB, XapaKTePHBIX JUIsI  OIpPENEICHHOTO  BHUIA
NESITEIbHOCTH, U OTIPEAETICHUH UX XapaKTEPUCTHUK;

I') HET IPABUIILHOTO OTBETA.

3 Yto moHuMaeTcs 1o uACHTUGUKAIINEH prcKa:

a) HA4YaJbHBIM ATANl CUCTEMHBIX MEPONPUATUH 0 YNPABICHUIO PUCKOM, OCHOBAaHHBIM
Ha CHCTEMAaTH4YECKOM BBISBIEHUM PHUCKOB OIPEAEICHHOTO BHJA JEATENbHOCTH M HUX
XapaKTEePHUCTHUK;

0) cucTeMaTuyecKkoe HaydHOE€ MCCIIEI0BaHUE CTENEHU PUCKA, KOTOPOMY IOJBEPKEHBI
KOHKpETHBIE O0OBEKTHI, BUJIbI JESITEILHOCTH U IIPOEKTHI;

B) BEpHBI 00a OTBETA.

4 Ykaxxute BO3MOKHBIE ITOCJIECTBUS peaIn3alui pucKa:

a) OTpUIIATEIIbHbIE;

0) MOJIOKUTENbHBIE;

B) KaK MOJIOXKHUTENIbHBIE, TaK U OTPUIIATEIbHBIE;

') HET IPAaBUJILHOTO OTBETA.

5 Kax Ha3bpIBaroTCsl pUCKH, TPAKTHUYECKU BCETAA HECYIIUE MOTEPH:

a) KPUTUYECKHUE;

0) CIIeKyISATHBHBIC;

B) UHCTHIC;

r') aMOMBaJICHTHBIC;

1) TUTIOTETUYECKUE;

€) HEeT MPaBHJIBHOTO OTBETA.

6 Kak Ha3bIBaIOTCS pUCKH, KOTOPBIE MOTYT HECTH KaK IOTEPH, TaK U JTOMOJHUTEIbHbIE
JOXOMbL:

a) YHUCTHIC;

0) KPUTHYECKHE;

B) CIIEKYJSITUBHBIE;

') OTpaHUYEHHBIE;

1) TOITyCTUMBIC;

€) HeT IPaBHJILHOTO OTBETA.

7 Kak Ha3bIBaIOTCS PUCKH, O0YCIOBIIEHHBIE JESATEILHOCTHIO CAMOTO MPEANPUATHS U €T0
KOHTaKTHOU ayJIMTOPUEH

a) YHUCTHIC;

0) BHEIIIHHE;

B) BHYTPECHHUE;

I') JOIyCTUMBIE;

1) OTpaHUYEHHBIE.

8 Kak Ha3pIBalOTCS PUCKHU, B PE3YIbTATE PEATU3ALUN KOTOPBIX NMPEANPUATHIO TPO3UT
NoTepsl BEIPYUYKH (MOTEPH MPEBBIIAIOT OKUAAEMYIO TPUOBLIIb):

a) OMyCTUMBIE;

0) KpUTHYECKUE;

B) KaTacTpo(uuecKue;

T') BEpHBI BCE OTBETHI.

Tema 1.2. Knaccuukanum S5KOHOMHYECKUX PUCKOB, UX UICHTH(UKALINS U OITUCAHUE.

Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAMUAX).
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1 Ompenenenue pucka Kak  SKOHOMHUYECKOM  KATerOpud U SBJICHHS
IIPEeAIIPUHUMATEIBCKOM 1€ TEIbHOCTH.

2 Knaccudukanuss HIKOHOMHUYECKMX OOBEKTOB KaK IPEIBAPUTEIBHBIA  dTal
HKOHOMHUYECKOTO aHanu3a. OCHOBBI KIaCCU(PHUKAIIMHA PHCKOB.

3 CTpyKTypa pUCKOB MPEANPUATUIA U OpraHu3alii. JKOHOMUYECKUE PUCKHU.

4 IlpeanpuHuMaTenbckue pucku. IIpomblluieHHbIE PUCKU.

5. ®uHaHCcOBbIE pUCKU. PUCKH KOMMeEpUECKUX OaHKOB M CTPAXOBbIX KOMIIaHHII.

6. IHBECTULIMOHHBIE PUCKHU.

Tecmoegvie 3a0anus.

1 Yxaxwure HanboJee CTPOTOe MPEACTaBICHUE O PUCKE KaK SBJICHUU:

a) cuTyauus, OOBEKTHBHO COJIEpKallasi BBICOKYIO BEpPOSTHOCTh HEBO3MOXKHOCTH
JOCTUKEHUS 1IN ;

0) Hamuuue (aKTOpPOB, MPU KOTOPBIX pE3yabTaThl JCHCTBUII HE SBISIOTCS
JNETEPMUHUPOBAHHBIMH, A CTENEHb BO3MOXHOIO BIMSHUS 3TUX (DAaKTOPOB Ha PE3yibTATh
HEU3BECTHA;

B) cielICcTBUE aAeWcTBUs (0e31elCTBUSA), B pe3ylbTaTe Yero CYIIECTBYET peasibHas
BO3MOYHOCTb TIOJy4€HHsI HEOIIPE/IETICHHBIX PE3YIbTaTOB;

I) Kareropus, OTpaKkawollas BO3MOXHOCTb JOCTH)KEHUS WM  IPEBBILICHUS
(HEIOCTKEHHUS, HEMOJIHOTO  JIOCTIDKEHHUS)  IOCTAaBJIEHHBIX  IeJell B YCIOBHUSAX
HEOTPEIeIIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 YT0 mOHUMAETCS MOJT aHAJIU30M PHUCKA:

a) cHCTeMaTu3allisg MHOXECTBa PHUCKOB HAa OCHOBAaHMM KaKUX-JIHOO NPU3HAKOB U
KPUTEPUEB, MO3BOJISIIOIINX 00bETUHUTH MOJMHOXKECTBA PUCKOB B OoJiee 0011I1e TOHATHS;

0) cUCTEeMaTHYECKOE UCCIIC0BAaHUE CTENEHN PUCKa KOHKPETHBIX 00BEKTOB, TPOIIECCOB,
SIBJICHUM, IPOEKTOB;

B) HaYaJIbHBIA ATAll CUCTEMBbI MEPONPHATHI MO YNPaBICHUIO PUCKAMH, COCTOSIIUN B
CUCTEMAaTUYECKOM  BBISBJICHUU PHUCKOB, XapaKTEPHBIX [UIsl  OMNpPEAEJIeHHOTOo  BHA
NeSITEeNIbHOCTH, U OTIPEACTICHUH UX XapaKTePUCTHUK;

') HET IPaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs 1Mo uACHTUGUKAIMEH prcKa:

a) HAYaJbHBIM ATANl CUCTEMHBIX MEPONPUATUH IO YINPABICHUIO PUCKOM, OCHOBaHHBIM
Ha CHCTEMaTHYECKOM BBISBICHUM PHUCKOB OINPEAEICHHOTO BHAA JAEATEIBHOCTH U UX
XapaKTEePHUCTHUK;

0) cucTeMaTHyeckoe HaydHOE MCCIIeI0OBaHWE CTENEHH PHCKA, KOTOPOMY IMOABEPIKEHBI
KOHKpETHBIE O0OBEKThI, BUJIBI JCSITEILHOCTH U TPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YkaxxuTe BO3MOKHBIE MTOCIECTBUS peaan3alui pucka:

a) OTpUIIATEIIbHbIE;

0) MOJIOKUTEIIbHBIE;

B) KaK MOJIOXKHUTEJIbHbIE, TAK U OTPUILIATEIIbHBIE;

I') HET NPaBUIILHOTO OTBETA.

5 Kak Ha3pIBarOTCS pUCKH, IPAKTUYECKU BCET/1a HECYIIME TOTEPHU:

a) KPUTUYECKHUE;

0) CIeKyNATUBHBIE;

B) YHCTEHIE;

') aMOUBaJICHTHBIE;

1) TUTIOTETUYECKUE;

€) HET IPAaBUJIBHOTO OTBETA.

6 Kak Ha3bIBalOTCA PUCKH, KOTOPBIE MOTYT HECTH KaK MOTEPHU, TaK U JTONOJHUTEIbHBIE
JOXOJIBI:

a) YHUCTHIE;
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0) KpUTHYECKHE;

B) CIEKYJSATUBHBIE;

I') OTpaHUYEHHBIE;

1) TOIyCTUMBIE;

€) HEeT IPaBUJILHOTO OTBETA.

7 Kak Ha3bIBarOTCS PUCKH, 00YCIOBIICHHBIE IEITEILHOCTHIO CAMOTO TPEANIPUATHS U €T0
KOHTAKTHOM ayJUTOPHUEH:

a) YUCTBIE;

0) BHEILHHUE;

B) BHYTPEHHUE;

T') IOIYyCTUMBIE;

1) OTpaHUYEHHBIE.

8 Kak Ha3bpIBalOTCS pUCKH, B Pe3ylbTaTe pealu3alud KOTOPBIX MPEANPUATUIO TPO3UT
MOTePs BEIPYUKU (ITOTEPHU MPEBBIILIAIOT 05KUIAEMYIO TPUObLIb):

a) IOIYCTUMBIE;

0) KpUTHYECKHE;

B) KaTtacTpo(UyecKue;

T') BEpHBI BCE OTBETHI.

Paznen 2: MeToabl U a1ropuTMbl OLIEHKH PHCKOB 3KOHOMUYECKUX CHCTEM

Tema 2.1. Bo3M0XHOCTH M MEPCIIEKTUBBI IPUMEHEHHSI METOJIOB U aITOPUTMOB TEOPUHU
BEPOSITHOCTEH M MAaTEeMaTUYEeCKONM CTaTUCTUKH, TEOPUHM WUTp, JEpeBa pEIICHUH B
UACHTU(DUKAMY U OLIEHKE SKOHOMUYECKHUX PHCKOB.

3aoaua 1.
HNusectnnmonneiii nmpoekr Ne 1 paccumrtan Ha t, = 4 roja, IucCnepcHs €KEroaHoin

npu6bLUTH cocTapiser S; = 15%. HBeCTUIMOHHBIH TpoekT Ne 2 paccumTaH Ha t, = 3 rona,

o 2
aMcrepcuss  exerogHo npuOblim  coctaBiser S, = 20%. Ilpeamosaraercs, dro

pacnpesiefieHue €KeroJHON NpUObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeicHus
cinydyaHoW BennunHbl. CpaBHUTh PUCKHM HHBECTHIIMOHHBIX TpoekToB Ne 1 wu 2 mnpu
JOBEPUTENBHON BeposaTHOCTH P = 99%.

3aoaua 2.
ITo mepBoil TexHOJIOTMM JUIi MPOM3BOACTBA Kaxjaoro m3 N, = 10 usgenuii 6bUI0

— ) .
3arpayeHo B cpeaHeM X1 = 30 cekyHn (BeiOopouHas aucniepcust S; = 1 cekynna). [1o BTopoit
TEXHOJIOTMU AJIsl IPOU3BOJACTBA KaKAOTO M3 N, = 16 u3nenuil ObLIO 3aTpayeHO B CpeIHEM

X, = 28 cekyHn (BbIOOpouHast mucHepcus S, = 2 cekyHmbl). OLEHHTh pUCK Gonee

MEUIEHHOTO TPOU3BOJICTBO IO MEPBOM TEXHOJIOTUH IO CPAaBHEHHIO CO BTOPOH TEXHOJIOTHEH
IIPU JJOBEPUTENBHOM BeposTHOCTH P = 95%.

Bonpocel ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 CymHocCTb pHcKa Kak SIBJIEHUS U KBAJIUMETPUUECKUE XapAKTEPUCTUKH PUCKA.

2 Puck kak ciy4aiiHOe€ M 3aKOHOMEpHOE siBiIeHHME. HeolpeneneHHOCTh Kak UCTOYHHUK
pHCKa.

3 KoHuenuuu prucka Kak ICTOYHUK PUCKOJIOTHH.

4 BapuaHTbhl 5KOHOMUYECKUX PELICHUH, 0OpEMEHEHHBIX PUCKOM, U UX AIbTEPHATUBBL.

5 KauecTBeHHBII M KOJIMYECTBEHHBIH aHanM3 pucka. HabGop mnokaszareneit s
KOJIMYECTBEHHOM OLIEHKU PHCKA.

Tecmogvie 3a0anus.

1 B yem cymiHOCTh COIMATIBHO-PKOHOMUYECKON (DYHKIIUHM pUCKa:
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a) B MpOIECCe PHIHOYHOW JIEATENPHOCTH PHCK M KOHKYPEHIMS MO3BOJSIOT BBIICIHUTH
CONMANILHBIC TPYMIBl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIACCaX, 2 B SKOHOMHKE -
OTpaciy IesITeIbHOCTH, 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 KOMITEHCHPYIOIIEH (DYHKIIMH PHCKA:

a) B MpOIECCe PHIHOYHON NEATENHPHOCTH PUCK M KOHKYPEHIHMS MO3BOJISIOT BBLICIHTH
COLIMANIBHBIE TPYNIbl dPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTpaciy JIeSITeILHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;

0) peanmu3anus pUCKAa MOXET OOECIEeUUTb TOTOJHUTEIbHBIE JIOXOJbl B ClIydae
OJaronpusTHOrO UCXO0/a;

3 B yem cocTouT 3amuTHas PyHKIMS pUcKa:

a) B OOBEKTUBHOW HEOOXOIMMOCTH 3aKOHOAATENBHOTO 3aKpeIUICHUS TIOHSTHUS
«ITPaBOMEPHOCTH PUCKa», IPABOBOTO PETYIMPOBAHUS CTPAXOBOH JIESTEITHHOCTH;

0) B TOM, 4TO IOpUIMYECKHE M (PU3NYECKHE JHMIA BBIHYKJEHbl UCKaTh CpEICTBa U
(OpMBI 3alIUTHI OT HEXKEJATEITBHOHN peaTn3alii PUCKa;

B) 00a OTBETA BEPHBI;

4 B yeM MposBIsSETCS CTUMYIUpYomas QyHKIUS pUcKa:

a) peanu3anus penieHud ¢ HEUCCIIEIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MPUBOANTH K peaTH3allii 0OBEKTOB MIIH OTIepaIiii, KOTOPBIE OTHOCATCS K aBaHTIOPHBIM;

0) B HCCIIEIOBAaHUM WCTOYHHKOB PHCKA NPH MPOSKTUPOBAHUU OMEPAIUil U CHCTEM,
KOHCTPYHPOBAaHUU CIIEHUATbHBIX YCTPOUCTB, onepauuid, GopM CAENOK, UCKIIOYAIOMINX WU
CHIDKAIOIIUX BO3MOYKHBIE MOCIIEACTBHS pUCKA KaK OTPHUILIATEIHLHOTO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Uem uzMepsieTcs BeMHMUMHA (CTEMIEHb) 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 KPUTEPHEB, MO3BOJSIONIUX O0ObEIUHUTH 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 YKkakuTe OCHOBHBIE I'PYIIIBI OJIX0J0B K ONPEAETICHUIO PUCKA B PUCKOJIOTHHU:

a) PUCK KaK HHCTPYMEHT MPUHATHUS PELIeHUH;

0) pucK Kak coObITHE;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapameTp (pe3ylbTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILECTBIICHHS JICATEIbHOCTH;

€) PKJIEKTUYECKUNA MOIXO0T;

) 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 KJIIOUEBBIE (PAKTOPHI CTPATETHUECKOTO M TAKTHMUYECKOTO PUCKA M OLEHHUTH
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,
pyo.; K

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

pean

- coOCTBEeHHbIN KanuTal, pyo.; Ilp, . - 4dcras NpuObUIb OpraHu3aluy, pyo.;

cobcme

(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.

Tema 2.2. Merox croumoctu pucka (VaR). Onenka pucka B cUCTeME NPHUHITHS
penieHui.

3aoaua Ne 1.

@dupmMa MPOBOIUT aHATU3 OTKPHITUS HOBOTO Mara3uHa i paciuupeHusi OuszHeca. B
cllydae OTKpBITUS KPYMHOTO Mara3uHa IMpH ONaronpusTHOM KOHBIOHKTYpE pbIHKa
nporuo3upyercss npudbuth 600 MiH. pyO. / roa, mpu HEOIArOMPHUSATHON KOHBIOHKTYPE —
yobIToK 400 MaH. py0. / Toa. B ciaydae OTKPBITHS CpeIHET0 Mara3uHa IpH OJarompUsTHON
KOHBIOHKTYpE €ro NpHObUIbL MpoTrHO3upyeTcss Ha ypoBHe 300 muH. pyO. / TOm, mpH
HEOJIaronpusTHON KOHBIOHKTYype pbhiHKa — yObIToK 100 MiH. py0. / roxa. Bo3moxkHOCTB
ONaronpusATHON M HEOIAroNMPUATHON KOHBIOHKTYPHI phIHKA (PUpMa OIICHUBAET OJUHAKOBO.

HccnenoBanus peiHKa dKcrepTom oboiaercss ¢upme B 1 muH. pyd. Choenuanuct
CUUTAET, YTO C BEpOSATHOCTHIO 0,6 KOHBIOHKTYpa pbIHKA OKaxkeTcs OnaronpustHOU. [Ipu sTom
MIPH TOJIOKUTEIBHOM 3aKJIIOUEHUHU KCIIEPTa KOHBIOHKTYpa PhIHKA OKaXXEeTCsl OJaronpusTHON
muiib ¢ BepostHocThio 0,9. Ilpu ero oTpunaTenbHOM 3aKIIOUYEHWH KOHBIOHKTYpa phIHKA
MOXET OKa3aThCsl 0J1aronpusTHOMN ¢ BeposaTHOCTHIO 0,12.

Hcnonb3oBaTh METOJT IepeBa pelieHuid s MPOBEPKH ITHUX BapraHTOB. OIIEHUTH PUCK
bupMbl B ciyyae 3aka3a JKCHEPTHOTO HCCleNoBaHMs pbIHKA. OICHUT PUCKHA BapUAHTOB
OTKPBITHS KPYITHOTO U CPEJHEr0 Mara3uHa. BBISIBUTH CTOMMOCTHYIO OLIEHKY HauIydIlero
BapHaHTa PEIICHUS.

3aoaua Ne 2.

lonoBoit crmpoc Ha TPOAYKIMIO TpeanpusTus cocraBiusier D = 1500 wuzpenuid,
crouMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XpaHEHUS OJHOW €JHHUIIBI

mynenus C, = 4500 py6./rox, Bpemst noctaBku 6 cyrok (1 rog = 300 pabGoumx aHe).

OnpenenuTh ONTUMAJIBHBIA pa3Mep 3aKasza, HM3ACPKKH, YPOBEHb MOBTOPHOIO 3aka3a Ha
OCHOBE MOJIETIU YIIPaBJIEHUS 3allacaMu.

Bonpocwl ona oocyyncoenun (na npakmuyeckux 3aHAMUAX).

1 BausiHue pucka Ha MOATOTOBKY M MPUHSITHE YIPABICHYECKUX PEIICHUH.

2 Mepa pucka kak HeoOxoaumas Uisi (GOPMUPOBAHWS ANbTEPHATHB OLIEHKA PHUCKA,
XapaKTepU3yIolas BO3MOXKHBIE TOTEPH WIM TMPUOOPETEHHS B  MPOU3BOJCTBEHHO-
XO3SICTBEHHOW Wi (PUHAHCOBOU JESITENLHOCTH.

3 MetoJ1 aHaNOruu B OLIEHKE PUCKA U €r0 IPUMEHEHHUE B SKOHOMUUYECKHUX pacueTax.
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4 Metoq iepeBa pelIeHni: MOCTPOESHUE MPOCTPAHCTBEHHO-OPUEHTHPOBAHHOTO Tpada.

S5 Merong Monte-Kapiio kak BapuaHT CTaTUCTUYECKUX MWCOBITAHUW B OLECHKE U
YIPaBJICHUM PUCKOM B Hau0oJIee CI0XKHBIX Ul IPOTHO3UPOBAHUS PACUETAX.

6 MoaenupoBaHu€ PUCKOB B IPOrHO3HBIX U IPOEKTHBIX pacyeTax.

7 OcoOeHHOCTH UACHTU(DHUKAIIMY U aHATIN3a HAYYHO-TEXHHUECKUX PHCKOB.

Tecmoevie 3a0anus.

1 Kak Ha3bpIBalOTCA PUCKH, B pE3yJbTaTe pealu3alliid KOTOPHIX HNPEAIPUSTUIO TPO3UT
noTeps NpUObLIN:

a) KaTacTpouuecKue;

0) KpUTHYECKHUE;

B) JIONTYCTUMBIE;

T') BEpHBI BCE OTBETHI.

2 K xakoMmy BHJIYy pHCKa OTHOCHUTCS Da3pblB KOHTpAaKTa W3-3a JIECHCTBHI BIIacTeH
CTpaHbl, B KOTOPOI HAXOIUTCS KOMITAHUSI-KOHTPAreHT:

a) DKOHOMHYECKHH;

0) nmpeanpUHUMATEIbCKUIA;

B) MOJIUTHYECKHUIA;

) opc-Maxop.

3 Kakoi#l w3 BHIOB TPOM3BOJCTBEHHOTO pPHCKAa IPHBOJUT K YBEITHYCHHUIO YHCIA
HETPEABUJCHHBIX aBAPUMHBIX CUTYal[UM:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PY/I0BAHNS;

0) HecTaOUIILHOCTh KauecTBa TOBAPOB U YCIYT;

B) HEHAJIEKHOCTh COCTABJISIOIINX TEXHOJOTHYECKOTO MpoLecca;;

T') OTCYTCTBHE PE3EPBOB.

4 Kako#l W3 BHUIIOB MPOU3BOJICTBEHHOTO PHUCKA MPUBOIAUT K HU3KOW 3PPEKTHBHOCTH
IIPOU3BO/ICTBA [10 CPABHEHUIO ¢ KOHKYPEHTaMHM:

a) HEHA/Ie)KHOCTh COCTAaBJIAIOLINX TEXHOJIOTMYECKOTO IIPOLIECcCa;

0) HeCTaOMIILHOCTH KaueCTBa TOBAPOB M YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

I') HOSIBJIEHHE HOBBIX TEXHOJIOI'MH B OTpaciH.

5 Kaxoif U3 BHJOB NPOM3BOJCTBEHHOIO PUCKA MPHUBOAMUT K YBEIMUYEHHIO 3aTpaT Ha
PEMOHT U MOJIEPHU3ALIMIO 000PY10BaHMUS

a) UCIOJIb30BAHNE YCTAPEBILEro 000pYyA0BaHUS;

0) NOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMJIBHOCTh KaueCTBa TOBAPOB U YCIIYT.

6 Kakoll U3 BUJIOB IPOM3BOJICTBEHHOIO PHCKA MPUBOAUT K HEBO3MOXHOCTH MOKPBITHUS
IIMKOBOTI'O CIIpoca!

a) UCIOJIb30BAHNE YCTAPEBILEro 000pyA0BaHUS;

0) BBISIBJICHHE HOBBIX TEXHOJIOTHH B OTpaciH;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMIIBHOCTh KaueCTBa TOBAPOB U YCIIYT.

7 Kakoif u3 BHMJOB MNPOU3BOACTBEHHOIO pPHUCKAa MPUBOAUT K OTTOKY KIMEHTOB U
npobiemMam co CIIpoCcoM:

a) HeHa/I&KHOCTh COCTABJIAIOLINX MPOU3BOJICTBEHHOTO MPOIIecca;

0) NosIBJICHHE HOBBIX TEXHOJOTHIA B OTpACIIH;

B) HECTAOMIILHOCTH KauyecTBa TOBAPOB U YCIYT;

I') UCTIOJIb30BAHUE YCTAPEBIIETO 000PYI0BAHHUS.

8 Kakue u3 nepeuynciaeHHbIX pUCKOB OTHOCITCS K KOMMEPUECKUM:

a) PUCK, CBSI3aHHBII HEHUCIIOJIHEHUEM CMEThl HHBECTULIMOHHOTO IIPOEKTA;

0) pUCK, CBSI3aHHBII C HEBO3MOKHOCTbBIO MOKPHITHSI TMKOBOTO CIIPOCa Ha TOBAp;

B) PUCK, CBSI3aHHBIH ¢ KOJICOAHUSMU MPOLIEHTHBIX CTABOK;
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I') PUCK, CBSI3aHHBIN C TPaHCIIOPTUPOBKOW TOBapa.

Paznen 3: HcciaenoBanume KOHOMHYECKOT0 PHCKAa HA OCHOBE MaTeMaTHYeCKHX
METO10B

Tema 3.1. Unentudukanus u aHainu3 pUCKOB B COBPEMEHHBIX OpraHu3anusax. MeTo bl
(MHAHCOBOTO aHAJIN3a B HJICHTU(UKAIIUU PUCKOB.

3aoaua Ne 1.

[Io cocTtosiHMI0O Ha KOHEl (MHAHCOBOTO T0Ja BHEOOOPOTHBIE AKTHUBBI KOMIIAHUU
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
(MHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 2.

[To cocrosHMIO Ha KOHEI (PMHAHCOBOTO TO/a MPOW3BOJICTBEHHBIC 3aITachl KOMIAHHUA
cocrammu 115478 900 py6., oObem nedburopckoit 3amosmkeHHoctn — 46 383400 pyo.,
nerexxnas HanumaHocTh — 1 003 600 py0., kpatkocpounsie o0si3aTenberBa — 48 055 100 pyo.
O1eHUTh YPOBEHb TEKYIIEH JIMKBUIHOCTH ¥ (PMHAHCOBOTO PUCKA KOMITAaHUH.

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
KPUTHUYECKYI0O TOYKY IMPOM3BOJCTBA W peaau3auuu Npoaykuuu. OLEHUTh ypOBEHb pHCKa
KOMIIaHUH TPU YCIIOBHH peaTu3aiuy mpoaykiuuu B ooseme 85 000 ex. /rog.

Bonpocwl ona oocysycoenusa (na npakmuueckux 3aHAmMuAX).

1 Wpentndukanms pricka KaK Ha4daJIbHBIM 3Tall WX aHalM3a U OLEHKU. MeTonbl
UJCHTUPUKAIIIN PUCKOB.

2 AHanu3 puckoB. MeTo/1bl U METOJI0JIOTHS aHAJIU3a PUCKOB.

3 HccnenoBaHue pUCKOB Ha OCHOBE METOJIOB MapHBIX Koppemsiui u Jlensduiickoro
MeTo/1a.

4 OreHKa ¥ aHAIU3 IKOHOMHUYECKHUX PUCKOB. METOIMKa U aJITOPUTMBI PACUETOB.

5 Metonsl (QUHAHCOBOrO aHanu3a: WACHTU(DUKAIMS M aHaIU3 PHUCKOB HA OCHOBE
MoKasaresei JTMKBUIHOCTU U TJIATEKEeCTIOCOOHOCTH SKOHOMUYECKUX CYOBEKTOB.

6 Meronpl (UHAHCOBOTO aHalW3a: WIACHTHU(PHUKAIMS M aHAllU3 PHCKOB HAa OCHOBE
nokasareseil UHaHCOBOM yCTOWYMBOCTH IKOHOMUYECKHUX CYObEKTOB.

Tecmoegvle 3a0anus.

1 Yro sBnsercs 0OBEKTOM YIpPaBIEHUS B PUCK-MEHEKMEHTE:

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

0) pHUCK, PHUCKOBBIC BIIO)KCHHS KamuTala U HSKOHOMHYECKHE OTHOUICHHUS MEXIy
XO3SIICTBYIOUTUMU CYObEKTaMU;

B) BCE OTBETHI BEPHBI.

2 K kakoil rpymme MeTOIOB YIpaBJICHUS PUCKAMH OTHOCHTCS MPOTHO3UPOBAHUE
BHEIITHEH 0OCTaHOBKH:

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJIU3AIHHA PUCKOB;

T') METO/IbI TUBEPCUPUKALINN PUCKOB.

3 K kakoii rpymnmne MeToI0B yIpaBIeHUs pUCKaMHU OTHOCUTCS CTPAXOBaHUE:

METO/Ibl KOMITIEHCAIIUU 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 TpyIime MeToJ0B YIPaBJICHUS PUCKAMU OTHOCHUTCS paclipe/ieieHue pucka 1o
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 PUCKAaMU OTHOCHUTCS 3aKJIOYEHHUE IOTOBOPOB O
COBMECTHOH JICATEIILHOCTH JUTSI peaTi3allii PUCKOBAHHBIX IPOCKTOB:

a) METO/Ibl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKAJTM3AI[H PHCKOB;

') METO/IbI IMBEPCUUKALINN PUCKOB.

6 K kakoii Tpynme METOJOB YIpaBJICHUS PUCKAaMU OTHOCUTCS OOydeHHe |
WHCTPYKTUPOBAHUE MTEpCcoHaa;

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 MEXIY YYaCTHHUKAMH MPOEKTa!

a) METOJbl KOMIIEHCAIIUH 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 YKJIOHEHHS 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) MeTO/Ibl YKIIOHEHHUS OT PUCKOB;

B) METO/IbI JIOKAJIU3AIMHA PUCKOB;

') METO/IbI TMBEepCUPUKALINN 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, cBsi3aHHBII C U3MEHEHUSIMH, BBI3BAHHBIMHU OOIIEPBIHOYHBIMU KOJIEOaHUSIMU, U
HE 3aBUCSIIUI OT KOHKPETHOTO MPEIIPUSATHS, Ha3bIBAETC:

a) YUCTHIM;

0) CIEeKYJIATUBHBIM;

B) CUCTEMHBIM;

I') HECUCTEMHBIM.
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Tema 3.2. UccnenoBaHue puckoB Ha OCHOBE METO/I0B HMUTALIMOHHOTO MOJIEJIMPOBAHMS,
MeTOoJa aHaJoruid. MaTeMaTH4ecKkoe OXHJIAaHHEe M CTaHJapTHOE OTKIOHEHHWE Kak Mepa
PHCKOB.

3aoaua Ne 1.

MarasuH B Hayaje ONEpaliOHHOTO JIHS 3aKylaeT JJIs peau3alud CKOPONOPTAIIMICS
npoaykt no nene (6e3 HJIC) 150 py6. / en. Llena peanmu3zamnuu storo npoaykra (6e3 HIC) —
180 py06. / en. MapKeTHHTOBBIE UCCIICIOBAHUS TIOKA3bIBAIOT, YTO €XKEIHEBHBIN CIPOC Ha 3TOT
MPOJYKT MOET COCTaBiATh 1, 2, 3 unu 4 enununbl. Eciau npoaykT He IpojaH B TEUEHUE
OTIEPAIIMOHHOTO JIHS, €r0 pealu3yloT B KoHue aHs mo neHe 100 py6. / en. Mcmonbsys
MUHUMAaKCHBII KpUTEpPUH YTOUYHUTbH, CKOJIbKO E€IMHUI[ 3TOTO MPOJAYKTa LEIeco00pa3Ho
3aKynaTh MarasuHy ¢ MUHUMaJIbHBIM PHUCKOM. B0O3MOXHBIE NpHOBLTM MarasuHa 3a JCHb
1esecoo0pa3Ho MPEACTaBUTh B BUJE TAOIUIIHI 2.

Tabnuma 2 — Bo3MoskHas mpuObUIb Mara3uHa Ipy peaau3aliy CKOPOMOPTAIIErocs poayKTa,

pyo.

YpoBeHb KonnuecTBo equHMI] MPOAYKTA, 3aKYIUICHHBIX JIJIsl pea3alluu
€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.

MarasuH B Hayaje ONepalioHHOTO JIHS 3aKylaeT JJIs peaju3alud CKOPOMOPTAIIHICS
npoaykT mo nene (6e3 HIC) 150 py6. / en. Llena peanmzaruu 3toro mpoaykra (6e3 HIC) —
180 py0. / en. MapKeTHHTOBBIEC HCCIICIOBAHUS TIOKA3bIBAIOT, YTO €KETHEBHBIN CIIPOC HAa ATOT
MPOJIYKT MOET COCTaBATh 1, 2, 3 wim 4 enuuuibl. Eciu OpoayKT HE MpoJiaH B TEUCHHE
OTIEPAIIMIOHHOTO JIHS, €ro peaqu3yloT B KoHie mHs rmo mene 100 py6. / en. HMcmonbsys
KOMIIDOMHUCCHBIM KpuTepuil ['ypBHUIla YTOYHHTH, CKOJBKO EIMHMI] D3TOTO MPOJYKTa
uenecooOpa3Ho 3aKynarh Marazuny npu ycinosun a = 0,4, b = 0,6. Bo3moxHbie npuoObun
Mara3uHa 3a JIeHb 11e1ec000pa3Ho MPEICTaBUTh B BUJIE TaOIUIIBI 3.

Tabnuna 3 — Cxema BO3MOKHBIX MpHUOBLIEH MarasuHa Mpu pean3aluyd CKOPOIOPTALIETrocs

POJYKTa, Pyo.

a* b *
Bapuant HauGosbmas | Haumensbiuas
Haumensmas | Haubosbias Cymma
pelIeHus pUOBLIb npuObLIH
IpUObLIb pUObLIb

1

2

3

4

Bonpocwvi ona obcyrcoenun (na npakmuueckux 3aHAMUAX).

1 Meronsl nepeBa pelIeHUI: BO3MOXHOCTH Ppa3BUTUS WHCTPYMEHTApHs PUCK-
MEHEeKMEHTA.

2 Meronpl aHanM3a YyBCTBUTEIBHOCTH: BO3MOXHOCTH Pa3BUTHS HHCTPYMEHTapUs
PHUCK-MEHEIKMEHTA.

3 Bo3MOKHOCTH METO/1a aHAIOTUH B UICHTHU(HKALINHY, OLICHKE U aHAJIN3€ PUCKOB.

4 Pa3BuTHE MHCTPYMEHTapusi OLIEHKM pHUCKOB Ha OCHOBE METOJIOB TEOPHH
BEPOSATHOCTEH U MaTeMaTHYECKON CTaTUCTUKH

Tecmogvie 3a0anus.
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1 Kakoil U3 mepeyucieHHBIX METOJI0OB OLIEHKH PHCKa OCHOBAH Ha pacyerax W aHaju3e
CTaTUCTUYECKUX IOKA3aTEIICH:

a) BEPOSITHOCTHBIN METOI;

0) MEeTO/ MOCTPOEHUS IepeBa PeIICHU;

B) METOJ] CIICHAPUEB,

I') aHAJIN3 YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB MIPH pacyeTe YNCTON MPUBEACHHON CTOMMOCTH JICHEKHBIX TOTOKOB;

€) UMUTAllMOHHOE MOJICJINPOBAHHUE.

2 Kakoll U3 mepevyrncIeHHbIX METOI0OB OLIEHKH pUCKA JaeT MpeACTaBIeHuEe O Hanboee
KPUTHYECKHX (PaKTOPax MHBECTUIIHOHHOTO MPOEKTA!

a) BEpOSITHOCTHBIA METO/T;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPUEB,

T') aHAJIN3 YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB MIPH pacyeTe YNCTON MPUBEIEHHON CTOMMOCTH JICHEKHBIX IOTOKOB;

€) UMUTAIMOHHOE MO/ICIIMPOBAHNE.

3 Kaxkoif W3 mepevnciIeHHBIX METOJOB OICHKH PHCKA PEaNHn3yeTcs IyTeM BBEICHUS
MOTIPABKU HA PHUCK WJIM MTyTEM y4eTa BEPOSITHOCTH BOSHHUKHOBEHHSI (PMHAHCOBBIX MIOTOKOB

a) BEPOSATHOCTHBIN METOJI;

0) METOJT TOCTPOEHUS JIepeBa PEIICHUIA;

B) METOJ] CIICHAPHEB,

T') aHAJIN3 YyBCTBUTEIBHOCTH;

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

€) UMUTAllMOHHOE MOJICIIUPOBAHHUE.

4 Kakoil U3 nepevyncieHHbIX METOJIOB OLEHKH PUCKA UCIOJB3YEeTCS B CUTYaAIUAX, KOTaa
MPUHUMAEeMbIE PELICHUSI CUJIBHO 3aBUCAT OT MPHUHATHIX PaHEe U OMPENeNsIIoT CLeHapuu
JATBHEHIIIETO Pa3BUTHSI COOBITHMN !

a) BEPOSITHOCTHBIN METO/T;

0) MeToJ1 MOCTPOCHHUS JIepeBa PeIleHUH;

B) METO/I CIICHApUEB;

I') aHaJ13 YyBCTBUTEIILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIECHHON CTOUMOCTH JIEHEKHBIX TTOTOKOB;

€) UMUTAllMOHHOE MOJICIIUPOBAHHUE.

5 Kakoil W3 mepedyuciieHHbIX METOJIOB OIEHKM pHCKa MpPEICTaBIsIeT cO0OM cepuio
YHUCIEHHBIX AKCIEPUMEHTOB, IPHU3BAHHBIX MOJYYUTh HMIIUPUYECKUE OICHKU CTEIEeHH
BIIUSIHUS PA3JIMYHBIX (PAKTOPOB Ha HEKOTOPHIE 3aBUCAIINE OT HUX PE3YIbTATHI:

a) BEpOSITHOCTHBIN METO/I;

0) MeToJ1 MOCTPOCHHUS JIepeBa PeIlIeHUH;

B) METO/I CIICHApHUEB;

T') aHaJIM3 YyBCTBUTEIILHOCTH;

1) y4eT PUCKOB IIPU pacyeTe YUCTON MPUBEJAEHHON CTOMMOCTH JJEHEXKHBIX TOTOKOB;

€) UMUTALIMOHHOE MOJICJINPOBAHHE.

6 Kak mpu pacuere 4yucTON NpUBEAEHHONW CTOUMOCTH MOXHO YUUTBIBATh PUCK:

a) MOCPEICTBOM KOPPEKTUPOBKH CTaBKU CPAaBHEHMs (CTaBKM JJUCKOHTA);

0) moCpeaCTBOM KOPPEKTHPOBKH YUCTHIX (PUHAHCOBBIX MOTOKOB;

B) 00a BapHaHTa BEpHBHI.

7 JITIP pacroJio’keHO K PUCKY, €CITH:

a) 6oJiee MPUBIIEKATEIBHBIM SBJISETCS MMOJy4YEHUE CPEAHEr0 BBIUTPHIIIA,

6) umeer QYHKIHIO mose3HoCTH U (X )=3/x ;

B) umeeT pyHkIuo moiesnoctu U(X) =5X2;

r) umeet (ynkuuto noseznoctu U(X) = 2 + 3X.

8 Ecnu npemust 3a puck P(X) < 0, To JIITP:

24



a) CKJIOHHO K PHUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEUTPAIBHO K PUCKY.

Konmponvnaa pavoma Ne 2.

Wnentudukanms u oneHka GakTOpOB PUCKOB C UCIIOIb30BAHUEM SKCIIEPTHBIX METOIOB.

[IpoBecTH SKCHIEpTHOE HCCIEIOBAaHNUE C UACHTU(UKAIIMEH U OLIEHKOW ()aKTOPOB PHCKA B
ycnoBusix MT-npoekra. g cuctemMaTM3alMd M OLCHKH PE3YJIbTaTOB JKCIIEPTHOTO
WCCIIEIOBAaHUS MPUMEHUTH Jlenbpuiickuii MeTol, IMpenBapuTeNIbHO C(HOPMHUPOBAB COCTAB
HKCTIIEPTHON TPYMIBI B COOTBETCTBUH C KBATH(PUKALMOHHON KaTeropuei KakJoro HKCIepTa.
WnentudunmupoBate U CUCTEMaTH3HPOBATh (DAaKTOPHI, OKA3bIBAIOLINE BIMSHHE HAa yPOBEHBb
pucka UWT-mpoekra, ¢ TNPUMEHEHHMEM METOJA OSKCHEPTHBIX OLEeHOK. [Ipm »TOM
paccMaTpuBarotTcs cieayromue Gaktopbl: X1 - kauecTBO mporpaMMHOro odecreueHus; X 2
- CpPOKH BBINOJIHEHHs TMpoekTa; X3 - 00beM WHBECTHIMOHHBIX 3arpar; X4 - KadecTBO
ayrcopcuHra; X5 - ypoBeHb PHIHOYHOW KOHBIOHKTYpBHl. B sKcnepuMeHTe NpUHUMAIOT
ydyacTue 7 HE3aBUCUMBIX JKCIIEPTOB, B UX 3a/ady BXOJUT OMNpEIENIEHUE paHra Kaxa0ro
¢akropa mo mnsATHOANIBPHOM cucremMe. HauMeHbIIMII 1O 3HAYEHHIO PAHT MPUCBAUBAETCS
(dakTopy, OKa3bIBalolleMy HauOoOJblllee BIUSHUE Ha YPOBEHb A(PPEKTUBHOCTH PEKIAMBI.
OneHKr 3KCIEepTOB MPEACTaBISAIOTCS B BHJIE MAaTPHUIIbl PaHTOB ONpPOCa, B CTPOKAaX KOTOPOIl
yKa3bIBaloTCs (akTopbl, a B CTONONAX — OLIEHKH OJKcrepToB. VcxonaHble AaHHBIE IO
BapUaHTaM IpeAcTaBiIeHbl B Tabmunax 1 — 5.
Tabnuia 1 — Marpuiia paaros onpoca SKcrepToB (BapuanT 1)

Eep OKCIepThl - —\2
BI P in in —X (in _X)
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3
X2 4 5 5 5 4 5 5
X3 3 2 3 1 2 2 1
X4 2 1 1 2 1 1 2
X5 5 4 4 3 3 4 4
Cymma

Tabnuia 2 — Marpuiia paHroB onpoca SKCIepToB (BapuaHT 2)

Paxtop OKcnepTsl " —\2
bl ZXi ZXi —X X, — 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
Tabmuua 3 — Marpuua paHroB onpoca 3KCIEpTOB (BapuaHT 3)
daxcrop OKcnepTsl - —\2
bl ZXi ZXi —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
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X5

5 4 5 5 1 4 4

Cymma

Tabnuia 4 — MaTpuiia paHroB Onpoca dKCIepToB (BapuaHT 4)

Paxrop OKcnepTsl - —\2
bl in ZXi —X X; — x)
1 2 3 4 5 6 7
X1 3 4 2 1 5 4 3
X2 2 3 3 4 3 3 5
X3 4 2 4 2 2 2 1
X4 1 1 1 3 1 1 2
X5 5 5 5 5 4 5 4
Cymma

Tabnuna 5 — Marpuiia paHros onpoca SKCrepToB (BapHaHT S)

®dakTop

o OKcnepTsl Z X Z X, =X X — )—()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 5 5 5 4 2
X5 2 3 1 2 1 5 5

Cymma

Bonpocwl ona oocysycoenun (na npakmuueckux 3aHAMUAX).
1 Konueniust orpaHn4eHHOro pricka. Meron croumoctr prcka VAR (Value-at-Risk).
2 Ilpuemsbl ympaBieHHUS PUCKOB B CHCTEME PUCK-MEHEKMEHTa: H30exaHue pHUCKa,

yAep)KaHUE pUCKa, Tepenada pucka, CHIDKCHHE CTENEHHW pUCKa. YTPaBJICHHE PHCKAaMU Ha
OCHOBE METOJIOB AUBEPCUUKAIIIH.

3 VmpaBieHue pUCKaMU Ha OCHOBE NPUOOpPETEHHS AOIMOJHUTEIBHON HH(POPMAIIH.

praBHeHI/IC pUCKaMHi Ha OCHOBE METOJ0B CTpaxXOBaHMA.

4 praBJ’IeHI/IC pUCKaMHi Ha OCHOBC METOA0B JIMMUTHUPOBAHMSL. anaBneHHe PUCKAMH Ha

OCHOBC MCTOJI0B CaMOCTpaxOBaHHAI.

Tecmosvle 3a0anus.

1 Kakue pucKy MPUCYILHU IKCILTyaTaIIHOHHOMY 3TaIly HHBECTHIIMOHHOM NI TETbHOCTH :
a) (MHAHCOBBIE PUCKH;

0) SKOJIOTHYECKHE PUCKH;

B) PUCKU HEBEPHOT'O MPOTHO33;

I') IPOU3BO/ICTBEHHbIE 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/ICTBEHHbIE PHCKH.

3 Kakme pHuCKM TpUCYIIM TPEABIHBECTULIHOHHOMY 3Tanmy HHBECTUIMOHHON

JCSITCIbHOCTH..

a) PKOJIOTUYECKUE PUCKH;

0) pucku omrO0YHON OLeHKU 3(p(hEeKTUBHOCTH MHBECTHUIIHIA;
B) PUCKU HEBEPHOT'O MPOTHO3a OYAYIINX U3MEHEHHIA;

I) (PMHAHCOBBIE PUCKHU.
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4 Kakue pHUCKM TNPUCYLUIM COOCTBEHHO HWHBECTUIIMOHHOMY 3Tally WHBECTULMOHHOMN
JESITEIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKU;

0) pUCKU NPEBBIILICHUS CMETHOM CTOMMOCTH MPOEKTA;

B) PUCKH HEBEPHOIO MPOTHO3a OyAyILUX U3MEHEHUII;

I') PUCK 3aJIepXkKeK cAauu OOBEKTa.

5 Kax Ha3bpIBaeTCsl CTpaTErnuecKoe MOBEJCHUE KPYIHBIX KOMIIAHUHN, OCYILECTBIISIOUIUX
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 Ha3bIBaeTCs CTpaTeTMYecKoe TIOBEJIECHUE KOMIIAaHUM, 3aKitoyarouieecss 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 Ha3bIBaeTcs cTpaTerMyeckoe IIOBEIACHUWE KOMIIAHWHM, 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 IIUPOKUM CJIOSIM HOTpEeOUTENeH:

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') CHEKYISATUBHBIMH.

Pa3nen 4: OcHOBBI yNIpaBJIeHUsI PUCKOM B COBPeMEHHbIX OPTraHU3aIUsIX
Tema 4.1. PuckoBasi cuTyarusi B Opranu3aliiu, KapTa puckoB.

Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAmMUAX).

1 YmpaBneHue pucKkaMu U UX BIIMSHUE Ha PUHSATHE PEIICHUIA.

2 HePBHTpOHI/Iﬂ KaK XapaKTCpUCTUKa MW MCpa YHNOPAAOUYCHHOCTU IKOHOMHUYCCKUX
CHUCTEM.
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3 Ponb ympaBieHUECKOW IESITENLHOCTH B pealiu3alldd HEr>HTPONMUHHOTO TOIX0Aa K
YIPaBJICHUIO PUCKAMH COBPEMEHHOMN OpraHu3aIluy.

4 DHTpONHS KaK Mepa XaOTHYHOCTH, HEYNOPSTOUYECHHOCTH SKOHOMUYECKOU CUCTEMBI H
HEO0OXO0IMMOCTD YIIPABJICHHS PUCKAMH.

5 Metopl (PUHAHCOBOTO aHAIM3a B YIPABJICHUU PUCKOM: IMOKA3aTeIH JIMKBUIHOCTH U
IJIATeKECTIOCOOHOCTH, IMOKa3aTeu (PMHAHCOBON YCTOMYUBOCTH OpTaHU3aI[HH.

6 PuckoBasi cutyanus B OpraHu3anuu: ee GakTopbl, TapaMeTpbl U XapaKTCPUCTHKH.

3aoaua Ne 1.

C wpeHTHdUKaNMEH BAIIOTHOTO PHCKA MEXIYHAPOIHOTO MOpPT(eNns LEHHBIX Oymar
CBSI3aHBI CJICTYIONIUE CUTYAIHH:

1) wuHBecTOp nepXUT TMOpT(denb akuuid KOMIIAHMH HEKOTOpPOW CTpaHbl H3-3a
MEPCIeKTHBBl WX pOCTAa, HO OIAcaeTcs TaJeHUs Kypca BallOTHl HWHBECTHIIMA H3-3a
HECTAaOMJILHOCTH CUTYAIlMH B CTpaHe (HO €CJIM CUTYaIlusl CTAa0WIH3UPYETCS, TO KYpC BAJTFOTHI
CTpaHbl MOXET BO3PACTH);

2) B nmopt(ene UHBECTOPA €CTh JIOJITOCPOUYHBbIE OOJIUTallMi HEKOTOPOM CTpaHbl, U HE
WCKITIOYCHA BO3MOYKHOCTh CHWKCHHS TPOIEHTHONW CTaBKH, YTO MOXET MPHUBECTH K POCTY
Kypca o0JUTarmii ¥ aJICHAI0 Kypca BaTIOTH MHBECTUIIHN.

Tt XepxkupoBaHUsS (CHIDKEHHUS IMOTEPh) BATIOTHOTO PHCKAa MOTYT HCIIOJIB30BATHCS
(drrouepcHbIe, GopBapAHBIC U ONMIIHOHHBIC KOHTPAKTEHI.

Tak, maBectop u3 crpanbl B Bioxwn 500 000 neHexHbIX €IUHHI] CTpaHbl A B
TOCYIapCTBEHHBIE JIOJITOCPOUYHBIC OONHMranuu crpanbl A. Omacasch BO3MOXHOTO TaJICHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojal B ceHTsa0pe mpu kypce A/B = 1,28 ¢brouepcsl Ha
500 000 neHeXHBIX €TUHUII CTpaHbl A ¢ MOCTaBKO#M B jaekabpe mo ¢wrouepcHoi meHe 1,23.
OnpenenuTh pe3yabTaThl XEHKUPOBaHUS mOpTdens oOnuranuii, ecim B JeKadpe IieHa
obnuraruii coctaBuT 510 000 neHEXHBIX €AMHUI] CTPaHBI A, a Kypc A/B croT u ¢provepcHas
1eHa OyayT, cooTBeTCTBeHHO: a) 1,22 u 1,17;6) 1,34 u 1,29.

Pewrenue:

1) B MOMEHT mpojaxu (bIOYEPCOB CTOMMOCTH TOpTdens oOiuranuii cocrasisia
500 000 * 1,28 = 640 000 neHEeXHBIX €IUHHMI] CTPaHBI B;

2) o BapWaHTy a) B JieKaOpe CToMMOCTh moptdens obmuramuii coctaBuiaa 510 000 *
1,22 = 622 200 neHEeXHBIX €IUHUIl CTpaHbl B, TO ecTh cToMMOCTh mopTdens oOiuranui
ymenbmuiaack Ha cyMmmy 640 000 — 622 200 = 17 800 neHe)HBIX eUHUIL CTpaHbl B;

3) nmoxoa mo UPOJaHHBIM (broYepcaM OT NaAeHUs (PbIOUYEpPCHON LEHBI COCTaBUII
500 000 * (1,23 — 1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, IO3TOMY YHCTOE H3MEHEHHUU
xepkupoBanHoro noptdens pasao 30 000 — 17 800 = 12 200 neHEKHBIX €AMHMI] CTPaHbI B;

4) nmo BapuaHTy 0) B Aekabpe croumocTh noptdens obnuranuii cocraBuna 510 000 *
1,34 = 683 400 neHEeXHBIX €IUHUII CTpaHbl B, TO ecTh cTOMMOCTh MOpTQens oOIUranui
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHexxHBIX €IUHUI] CTpaHbI B;

5) yOBITOK OT MpPOJaHHBIX (BIOYEPCOB H3-3a pocTa (BIOYEPCHON IIEHBI COCTaBUJI
500 000 * (1,29 — 1,23) = 30 000 meHEX)HbIX €AUHMIL CTPAHBI B, OATOMY YKCTOE M3MEHCHUE
xe/pkupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 neHeXHBIX €IUHMIL CTpaHbI B.

3aoaua Ne 2.

HNuBectop u3 crpansl B Brnoxun 600 000 neHexXHBIX €AMHMI] CTpaHbl A B
roCylapCTBEHHbBIE JIOJNTOCPOUHbIe oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO MaJeHHS
Kypca BaJlIOThl CTpaHbl A, OH mpojan B ceHTsa0pe mpu kypce A/B = 1,28 ¢prouepchl Ha
600 000 meHeXHBIX €TUHUI] CTpaHbl A C TIOCTaBKOW B jaekalOpe mo ¢prouepcHoii nene 1,14.
Onpenenuth pe3ynbTaThl XeMKUPOBAHUA TOpTdens obnuranuii, ecium B JeKadpe IeHa
oOmurarmit coctaBuT 610 000 neHeXHBIX eMHUIL CTpaHbl A, a Kypc A/B cnioT u gprouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocel ona oocyyncoenun (na npakmuyeckux 3aHAMUAX).

1 Konuenius orpanndeHHoro prcka. Merona croumoctu pucka VAR (Value-at-Risk).

28



2 Ilpuemsl ympaBieHUSI PUCKOB B CHUCTEME PUCK-MEHEKMEHTa: H30eXaHue pHucka,
yIepXKaHHe pHCKa, Mepeaada pUcKa, CHIDKEHHE CTENeHHM pHUCKa. YIpaBJIeHHE PHUCKaMU Ha
OCHOBE METOJIOB AMBEPCH(PUKALINY.

3 VYmnpaBieHue puckaMu Ha OCHOBE MPUOOPETEHHs JOMOJHUTEIBHONH HH(POPMALUH.
VYrpasieHne puckaMu Ha OCHOBE METOJOB CTPaXOBAaHHUS.

4 YnpaBineHre pucKaMy Ha OCHOBE METOIOB JIMMUTHPOBAHUS. YTIPAaBICHHE PUCKaMU Ha
OCHOBE METOJIOB CAMOCTPaXOBAHHSL.

Tecmoegvie 3a0anus.

1 Kakue puCK MPUCYIIN IKCILTyaTallHOHHOMY 3TaIly HHBECTHUIIMOHHOH e TeTbHOCTH:

a) (UHAHCOBBIC PUCKH;

0) PKOJIOrMYECKHUE PUCKHU;

B) PUCKHU HEBEPHOTO MPOTHO34;

T') IPOU3BO/ICTBEHHBIE PHCKH.

2 Kakne puCKH IPUCYIIH 3aBEPIIAIOIIEMY Ty HHBECTUIIHOHHOHN JeATEIIHOCTH:

a) pucku (PMHAHCUPOBAHUSA JTUKBUIAIIMOHHBIX Pa0oT;

0) pUCKH HEBEPHOTO MPOTHO3a;

B) PUCKH BO3HHKHOBEHHSI TPaXKIaHCKOW OTBETCTBEHHOCTH;

T') TPOU3BOJICTBEHHBIE PHCKH.

3 Kakme puCcKM TIPUCYIIM TPEABIHBECTUIIMOHHOMY J3Talmy HWHBECTHUIIHOHHON
TESTEIbHOCTH. |

a) 9KOJIOTUYECKHUE PUCKU;

0) prcKku OIMO0YHOM OLIeHKH 3()(HEKTUBHOCTH MHBECTHUIIUI;

B) PMCKH HEBEPHOT'O NMPOTHO3a OyIYIINX U3MEHEHU;

r) GUHAHCOBBIC PUCKH.

4 Kakue pHUCKU TNPUCYHIIM COOCTBEHHO HWHBECTULIIMOHHOMY JTally HMHBECTHIIMOHHOM
NeSITEeNIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKHU;

0) PUCKH MPEBBINIIEHUSI CMETHOM CTOMMOCTH MTPOEKTA;

B) PUCKH HEBEPHOT'O MPOTHO3a OYAYIINX U3MEHEHUM;

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

5 Kak Ha3bIBaeTCs CTpaTeruueckoe MoBeACHUE KPYIMHBIX KOMIIAHUHN, OCYIIECTBIISIOIINX
MaccoBO€ MPOU3BOJCTBO, BBIXOSAIIMX HAa MAacCOBBIA PBHIHOK CO CBOEH WM MPUOOPETEHHOI
HOBOM MPOAYKIMEH, ONEepexaronnX KOHKYPEHTOB 3a CUET CEpUITHOCTH MPOU3BOJICTBA U
s dexra macmrTada:

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak HaspIBaeTCsi CTpaTerMyeckoe TIOBEICHUE KOMIIaHUHM, 3aKitoyaronieecss B
MPUCTIOCOONCHNH K Y3KHMM CErMEHTaM IIUPOKOTO pPBhIHKA IYTEM CHEHUAIU3UPOBAHHOTO
BBITTYCKA HOBOM UJTM MOJEPHU3UPOBAHHON MPOAYKIIUU C YHUKATHHBIMU XapaKTEPUCTUKAM

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

I') 9KCIUIEPEHTHOE.

7 Kak Ha3bIBaeTcs cTpaTernyeckoe MOBeJICeHHE KOMIAHWHM, O3HaYarollee BBIXOJA Ha
PBIHOK C HOBBIM (paJuKaJIbHO HHHOBALMOHHBIM) POJIYKTOM M 3aXBAaTOM YaCTH PhIHKA!

a) KOMMYTAaHTHOE;

0) BUOJICHTHOE;

B) MMATUEHTHOE;

T') KCIUIEPEHTHOE.
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8 Kak Ha3pIBaeTcs cTpaTermyeckoe IMOBEIACHHWE KOMIIAHWHW, COCTOsIIee B
MPUCTIOCOOJICHUHN K YCIOBUSAM CIPOCa MECTHOTO PhIHKA, OCBOSHHH HOBBIX BUJIOB YCIIYT IOCIIE
MOSIBJICHUS] HOBBIX IPOJYKTOB U HOBBIX T€XHOJIOTHH, IMUTAIIMA HOBUHOK U TMPOJIBUKECHUU UX
K CaMbIM IIIUPOKUM CIIOSIM IOTPEOUTETICH:

a) KOMMYTAHTHOE;

0) BUOJICHTHOE;

B) IATHEHTHOE;

I') 9KCILJIEPEHTHOE.

9 Kak Ha3pIBaeTcs PHCK, CBSI3aHHBIA C U3MEHEHUSIMH, BHI3BAHHBIMHU OOIIEPHIHOYHBIMH
KOJICOaHUSMU, ¥ HE 3aBUCSIIUI OT KOHKPETHOTO MPEAPUSITHS:

a) YUCTHIN;

0) CUCTEMHBIH;

B) HECUCTEMHBIN;

T') CIIEKYJIATUBHBIN.

Tema 4.2. Ontumuzanusg ¥ yCTpaHEHHE PUCKOB HA OCHOBE IPHUMEHEHHUS METOJOB
CTpaxOBaHHUs, PE3EPBUPOBAHUS, XEKUPOBAHUS.

Bonpocut 0na oocyscoenun (na npakmuuecKux 3aHAMUAX).

1 Merton croumocTtu pucka VAR (Value-at-Risk) kak cmoco6 onTumu3zanum puckoB
OpraHu3arui.

2 Ilpuembl ympaBjieHHS PHCKOB B CHCTEME PUCK-MEHEDKMEHTa: M30ekaHue pHUCKa,
yaepKaHHe pHUCKa, Mepelradya pucka, CHHKEHHE CTETeHU PHUCKA. YTpaBlieHHE PUCKaMH Ha
OCHOBE METOJIOB TMBEPCUUKALINH.

3 VnpaBieHwe pUCKaMHU Ha OCHOBE MPHOOPETEHHUs OTOJHUTEIBLHON WHOOpMAIIH.
VYnpaBieHue puckaMu Ha OCHOBE METOJIOB CTPaXOBaHUSI.

4 VYrpaBiieHHME PUCKaMU Ha OCHOBE METOJIOB TUMHUTHUPOBAHUS. Y IPABJICHUE PUCKAMH Ha
OCHOBE METOJIOB CAMOCTPaXOBAHMUSL.

3aoaua Ne 1.

C upeHTH(UKAMEH BaIIOTHOTO PHCKa MEXKIYyHApPOTHOTO MOpTdens HeHHBbIX Oymar
CBSI3aHbI CJIEIYIOLINE CUTYaIIH:

1) wHBecTOp ACpXKUT TMOPTHENb aKIUi KOMIIAHHMH HEKOTOPOW CTpaHbl H3-3a
MEPCIEeKTUBBl HX pOCTAa, HO OMNacaeTcss MaJeHUus Kypca BalllOThl HMHBECTHLMHM H3-3a
HECTaOUJILHOCTU CUTYallMH B CTpaHe (HO €CJM CUTYalusl CTa0MIU3UPYETCs, TO KypC BaJlOThI
CTpaHbl MOXKET BO3PACTH);

2) B mopt(dene MHBECTOPA €CTh JIOJITOCPOUYHBIE OOJIUTallMd HEKOTOPOH CTpaHbl, U HE
UCKITIOYEHA BO3MOYKHOCTh CHUXEHHS TMPOLEHTHONW CTaBKH, YTO MOXKET IPUBECTU K POCTY
Kypca o0nuraiuii 1 najieHuIo Kypca BaltOThl HHBECTUIUH.

Jisa xemxupoBaHus (CHIDKEHHUS IMOTEPb) BATIOTHOTO PHCKA MOTYT HCIIOIb30BATHCS
(brrouepcHble, popBapAHbIC U OMIIMOHHBIE KOHTPAKTHI.

Tak, unBectop u3 crpanbl B Bioxun 500 000 neHeXHBIX €IMHHUIl CTpaHbl A B
roCyIapCTBEHHBIE JIOJITOCPOUYHBbIe oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO TMaJeHHS
Kypca BaJlIOThl CTpaHbl A, OH mpojan B ceHTsa0pe mpu kypce A/B = 1,28 ¢rrouepcsl Ha
500 000 nmeHeXHBIX €TUHUI] CTpaHbl A C TIOCTaBKOW B jaekabpe mo ¢prouepcHoii nene 1,23.
Onpenenuth pe3ynbTaThl XeMKUPOBaHUA TOpTdens oOnuranuid, ecium B Jekadpe IeHa
oOnurarmit coctaBuT 510 000 geHeXHBIX eMHUIL CTpaHbl A, a Kypc A/B cnoT u gprouepcHas
1eHa OyayT, cooTBeTcTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pewrenue:

1) B MoMeHT mpoaaxu (GBIOYEPCOB CTOMMOCTH MOPTQens oOIUranuii cocraBisiia
500 000 * 1,28 = 640 000 neHeXHBIX eTUHUI] CTPaHbI B;
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2) mo BapuaHTy a) B AekaOpe croumocTh noptdens odmuranuii cocraBuna 510 000 *
1,22 = 622 200 neHeXHBIX SIWHUIl CTpaHbl B, TO ecTh crommocTh moptdens odmurammii
ymenbmuiaach Ha cymmy 640 000 — 622 200 = 17 800 neHeXHBIX eIUHUI] CTpaHbI B;

3) moxoa MO TPOAAHHBIM (bIoYepcaM OT TaJeHUs (BIOUEPCHON IIEHBI COCTaBHII
500 000 * (1,23 —1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, IO3TOMY YHCTOE U3MEHCHUN
xepxupoBanHoro noptdens paHo 30 000 — 17 800 = 12 200 meHe HBIX €IUHUI] CTPAHBI B;

4) no BapuaHTy 0) B jekabpe crouMocTh noprdens obmurammii coctapuiaa 510 000 *
1,34 = 683 400 neHeXHBIX EAWHHUIl CTPaHBI B, TO €CThb CTOMMOCTH MOpPT(heNs oOIUranuii
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eIMHUIL CTpaHbI B;

5) yOBITOK OT TPOJAHHBIX (BIOYEPCOB H3-3a POcTa (BIOYSPCHON IICHBI COCTaBWII
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €IUHMII CTPAHBI B, MOTOMY YKCTOE U3MEHCHHE
xepxupoBanHoro moptdens paBHo 43 300 — 30 000 = 13 400 meHEeKHBIX STUHUI] CTPaHbI B.

3aoaua Ne 2.

WNuBectrop u3 crpanel B Bioxkun 600 000 pgeHeXHBIX €IUMHUL] CcTpaHbl A B
TOCYJapCTBEHHBIE JOJITOCPOYHBIE oOmuramuu crpanbl A. Omacasich BO3MOXKHOTO TaJICHUS
Kypca BaJIIOThl CTpaHbl A, OH mpojal B ceHTsa0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
600 000 meHEeKHBIX eIWHUI] CTPAHBI A C MOCTaBKOW B Jekabpe mo ¢prouepcHoi mnene 1,14.
OnpenenuTh pPe3yabTaThl XEHKUPOBAHUS MOPTQENst oOnuranuii, €cim B JAeKaOpe IieHa
obmuranuit cocraBut 610 000 neHeXHBIX €MHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyt, coorBerctBeHHo: a) 1,11 u 1,08; 06) 1,24 u 1,28.

Tecmoesvie 3a0anus.

1 Kakue puCcKH MPUCYIIN IKCIUTyaTAIHOHHOMY ATaITy HHBECTHUIIHOHHOH e TeTFHOCTH:

a) GMHAHCOBBIE PUCKH;

0) SKOJIOTHYECKHE PUCKH;

B) PUCKH HEBEPHOT'O TPOTHO33;

T') IPOU3BOJICTBEHHBIE PHCKH.

2 Kakne pHuCKH IPUCYIIH 3aBEPIIAIONIEMY Ty HHBECTUITHOHHOHN JeATEIIEHOCTH:

a) pucku (PMHAHCUPOBAHUS JTUKBUAAIMOHHBIX padoT;

0) pUCKH HEBEPHOTO IMPOTHO3Q;

B) PUCKU BO3HHKHOBEHHSI I'PaXKIaHCKOW OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIC PHCKH.

3 Kakume puCcKM TIpUCYIIM TPEABIHBECTUIIMOHHOMY 3Tany HHBECTUIIHOHHOW
JESTEIbHOCTH. |

a) DKOJIOTUYECKUE PUCKH;

0) pHUCKH OITMOOYHOM OLIEHKH d(P(HEKTUBHOCTH HHBECTUIIHH;

B) PUCKH HEBEPHOT'O MPOTHO3a OYAYIINX U3MEHEHHIA,

') GUHAHCOBBIC PUCKH.

4 Kakue pHCKM TPUCYIIM COOCTBEHHO WHBECTUIIMOHHOMY 3Tally WHBECTUIIMOHHOU
JeSTEIIbHOCTH

a) MPOU3BOJICTBEHHBIE PUCKH;

0) pUCKU IPEBBIILIEHUS] CMETHOM CTOMMOCTHU MPOEKTA;

B) PUCKU HEBEPHOT'O MPOTHO3a OYAYIIHUX U3MEHEHUIH;

T') PUCK 3aJIepKeK CAa4u 0OBEKTa.

5 Kak Ha3bIBaeTcs CTpaTerMueckoe MoBeACHUE KPYIHBIX KOMIIAHHM, OCYIECTBISIONINX
MaccoBO€ MPOM3BOJICTBO, BBIXOAALINX HAa MACCOBBIM PBIHOK CO CBOEW MM MPHOOpPETEHHOU
HOBOM MNpPOAYKIMEH, ONEepEeKalolUIMX KOHKYPEHTOB 3a CYET CEepUHHOCTH MPOM3BOJCTBA U
addekra MaciTada:

a) KOMMYTAaHTHOE;

0) BUOJICHTHOE;

B) MMATUEHTHOE;

T') KCIUIEPEHTHOE.
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6 Kak HaspIBaeTcs CTpaTerMyeckoe IIOBEJICHUE KOMITAHWH, 3aKIIOyarolieecss B
NPUCTIOCOONICHUM K Y3KMM CEIMEHTaM IIHPOKOTO PBhIHKA IYTEM CIEIHaTu3upOBAHHOTO
BBIITyCKa HOBOW MJIM MOJCPHU3UPOBAHHOM MPOIYKIIUHU C YHUKAIbHBIMH XapaKTePUCTUKAM :

a) KOMMYTAHTHOE;

0) BUOJICHTHOE;

B) IATHEHTHOE;

I') 9KCILJIEPEHTHOE.

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

a) KOMMYTAHTHOE;

0) BUOJICHTHOE;

B) IaTHEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3pIBaeTcs cTpaTermyeckoe IMOBEIACHHWE KOMIIAHWH, COCTOsIIee B
MIPHUCTIOCOOJICHUHN K YCIIOBUSM CIPOCa MECTHOTO PhIHKA, OCBOSHHH HOBBIX BUJIOB YCIIYT ITOCIIE
MOSIBJICHUS] HOBBIX TPOJIYKTOB W HOBBIX TEXHOJIOTHI, IMUTAIIMM HOBUHOK U TPOJBMYKCHUH MX
K CaMBIM IIHUPOKUM CIIOSIM TIOTPEOUTETICH:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) IATHEHTHOE;

T') 9KCIIJIEPEHTHOE.

9 Kak Ha3pIBaeTCs PHCK, CBSI3aHHBIA ¢ U3MEHEHUSIMU, BHI3BAHHBIMU OOIIEPHIHOYHBIMH
KOJIE0aHUAMH, U HE 3aBUCSIIUI OT KOHKPETHOTO MPEATPHUATHS:

a) YUCTHIN;

0) CUCTEMHBII;

B) HECUCTEMHBIN;

T') CIIEKYJISATUBHBIH.
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IIpunoxenne 2

7 O1ieHOYHbIE cpeacrea AJisi IPOBEICHUA l'lpOME)KyTO'lHOi;I arreCcranmmu
a) HﬂaHpreMble Pe3yJdbTaThbl oﬁyqe}mﬂ H OICHOYHBIC CPEeACTBA AJIA IIPOBECACHUS l'lpOMe)KyTO‘lHOﬁ aTrrecranum:

CrpyKTypHBIil
JJIEMEHT

KOMIICTCHIITUHU

[Tnaaupyembie pe3ynbTaThl
00y4eHUs

OneHouHbIE Cpe/ICcTBA

IIK-1 — ciocodHOCTH cOOpPATH M MPOAHAJU3UPOBATH HCXOIHBbIE JaHHbIE, HEO0OX0AMMBbIe VISl pacyeTa IKOHOMHUYECKHX U COLHAJILHO-
IKOHOMMYECKHUX MOKA3aTe/Iel, XAPAKTEPU3YIOIMX AeSITeJbHOCTh X03HCTBYIOIUX CYObEKTOB

3Hath — HWCTOYHHKH TIOJTYICHHUS Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
ur(GOpMaIKH, HEOOXOIUMOM 1. CymHOCTb pHCKa Kak SBJICHUS ¥ KBATMMETPHICCKHE XapaKTEPUCTUKH PUCKA.
IUIs pacueTa SKOHOMuYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHlenuy pucka Kak HCTOYHUK PUCKOJIOTHHL.
COIMAIIBHO-3KOHOMUYECKHX 3. KadecTBeHHBII M KOJWUYECTBEHHBIN aHaaM3 prucka. Habop mokaszaTeiell i KOJTHYECTBEHHOW
MoKazaTesei, OLICHKH pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5KOHOMUYECKHX PELICHUHN, 0OpeMEHEHHBIX PUCKOM. AJTbTEPHATUBBI.
JEATENLHOCTD X03iCcTByomMX | 5. CHCTEMHBIN aHAJIN3 PUCKA B CIIEKTPE SKOHOMUYECKHX ITPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas uigs (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOBI U XapaKTepHU3yIollasi BO3MOKHBIE MOTEPHU MIIA IPUOOPETEHHS B IPOU3BOACTBEHHO -X035IICTBEHHON
METOJIUKH c6opa, nin (bHHaHCOBOfI ACATCIBbHOCTU.
cHCTEMaTH3allMK U aHAIH3a 7. Meron aHanoruu B OI[EHKE PUCKA U €ro MPUMEHEHHE B SKOHOMHUYECKUX pacueTax.
MCXO/HBIX TaHHBIX, 8. Merox nepeBa pelIeHHii: MOCTPOSHHUE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HE0OXO0JMMBIX JUIs pacyeTa 9. Meroapl (UHAHCOBOTO aHalM3a B YIPABICHUH PUCKOM: TOKa3aTelud JIMKBUAHOCTH U
SKOHOMHYECKHX U COIUATBLHO- IUIaTEeKECTTIOCOOHOCTH, MOKa3aTean (PMHAHCOBOM YCTOWYMBOCTH OpraHU3aIIHH.
IKOHOMHUecKux nokaszareineii, | 10. Puckosas cutyanus B opranusanuu: ee (pakTophl, apaMeTPhl U XapaKTCPUCTUKH.
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
MoKazaTenen,

3aoaua 1.
WnuBectunnonnsiil npoekT Ne 1 paccuutan Ha t; = 4 roza, qucnepcus €XKeroaHoN NpuObLIH

2 -~
cocraBisger S; = 15%. MHBecTuumonHbl npoekt Ne 2 paccuutad Ha t, = 3 roga, aucrepcus
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

AJIEMEHT OneHouHbIE CpeICTBA
oOyueHus
KOMIETEHIUH
XapaKTCpU3YIOMNX eKeroHoi TMpuobLM cocTaBnseT S; = 20%. Ilpeamnosaraercs, 4To pacrpesieieHHe €KeroIHoM
ACATEIIBHOCTD XO3ANUCTBYIONX | Gy Mo qUMHSAETCS 3aKOHY HOPMAIBHOTO pachpeleleHus ClydailHoi Benuuunbl. CpaBHUTH
CyOBeKTOB; PUCKHM MHBECTHIIMOHHBIX MPOEeKTOB Ne 1 1 2 mpu 10BepUTENILHOM BeposTHOCcTH P = 99%.
—  OCYILUECTBJATH cOO
yi P, 3aoaua 2.
CUCTEMAaTHU3aINI0 U aHAJIN3 . _ .
ITo nepBoii TEXHOJIOIMHU Ul MPOU3BOJCTBA Kaxkaoro n3 N, = 10 m3genuii ObLIO 3aTpayeHo B

WCXO/IHBIX TAaHHBIX, _ ,
HeOoOXOIMMBIX JUIS pacdeTa cpeaeM X1 = 30 cexyHn (BbIOOpouHas mucnepcus S, = 1 cexkyHna). Ilo BTOpoil TexHOJIOTUM 11
9KOHOMHHYECKUX U COMHANIPHO= | npou3BOACTBA KaKAOTO M3 N, = 16 u3genuii ObuTo 3aTpaueHO B cpegHeM X = 28 CEKyHI
SKOHOMMYECKHX ITOKa3aTeeH, 2

(BBIOOpOYHAs qucnepcus S, = 2 ceKyHbl). OEHUTh pUCK 00Jiee MEIJIEHHOTO IMPOM3BOJCTBO IO
XapaKTepU3YIOIIHNX g . 3 _
JIeSTENBHOCTE X03siicTByfonux | TEPBOH TEXHOJOTHHU 110 CPABHEHUIO CO BTOPOH TEXHOJOTHEH NMPH 0BEPUTENLHON BEPOSTHOCTH P =
CyOBEKTOB, B TOM YHUCJIE C 95%.
HCII0JIb30BAHUEM COBPEMEHHBIX
MIPOrPAMMHBIX CPEJICTB;

Brnanets — HaBBIKaMH IIOMCKa Ilpumepnuvie npakmuyeckue 3a0anus 01 IK3AMEHA:

nHpopManuu, He0OX0AMMOM
JUTsI pacyeTa SJKOHOMUYCCKUX H
COIIMAJIBHO-3KOHOMHUYCCKHX
noKa3aTenen,
XapaKTepPHU3YIOIINX
JEeSITeNIbHOCTD XO3SHCTBYIOIIUX
CyOBEKTOB;

— HaBBIKaMH cOopa,
CHUCTEeMaTH3alluH M aHAJIN3a
HWCXOIHBIX JIAHHBIX,
HEOOXOIMMBIX JJISl pacueTa
SKOHOMUYECKHUX M COIMAIbHO-
SKOHOMUYECKHUX IMOKa3aTeCH,
XapaKTePU3YIOMINX

3aoaua 1.
ABTOMAT, paboTarouMii CO CTaHIApTHBIM OTKJIOHEHHWEeM ¢ = 1 r, dacyer 4ail B mayku cO
cpenauM BecoM « = 100 r. B cnydaiiHoii BeiOOpke 06beMOM N = 25 mavek CpeHHil BeC OJHOM
nauku coctaBmwn X = 101,5 r. OleHnuTh PUCK PETyITHPOBKH aBTOMATa IIPH CPEIHEH TOBEPUTEIHHOM
BeposiTHOCTH P = 95%.
3aoaua 2.
CraHok, paGoTammui CO CTaHIAPTHBIM OTKIOHEHUEM O
cpeaneit ummHel ¢ = 20 MM. B ciy4aiinoil BeIOOpke oO6beMOM N

= 0,5 MM, MPOU3BOJUT H3ACIHUS
= 16 u3nenuii cpeaHss IIMHA
onHOTO M3enus coctaBuiaa X = 19,8 MM. OIEHUTh PUCK HACTPOWKU CTaHKA, €CITU JOBEPUTEIIbHAS
BEPOSITHOCTH cocTaBisier P = 99%.
3aoaua 3.
[IpousBouTens U3nenust yTBEpKAAET, UTO CPEAHUM BeC ITUTKU U3Jenus He MeHee @ = 50 T.
Puck-oduniep otoopan 10 mIuTOK U3AENUs, BEC KOTOPBIX COCTaBWII, COOTBETCTBEHHO, 49, 50, 51, 52,
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

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

48, 47, 49, 52, 48, 51 r. OuieHuTh pUCK U3TOTOBJICHUSI U3/IETHUS 110 3asBJIEHHOMY 00pasily, eclii Bec
IIJINTKW WU3ACIUS COOTBCTCTByCT HOpMaIII)HOMy pacnpeneneHH}o, a I[OBepI/ITCJ'IBHafl BCpO?ITHOCTI)
cocraBisieT p = 95%.

IIK-4 — ¢cnoco0HOCTL HA OCHOBE ONMMHCAHUA IKOHOMHYECKHX MnmpoueccoB u SIBJIEHMH CTPOUTD CTAHAAPTHBLIC TCOPETUYIECCKUEC U
IKOHOMETPUIECCKUEC MOAETIH, AHAJTUIUPOBATH U COACPKATECILHO HHTEPINPETUPOBATDL MOJYYCHHBIC PE3YJ/IbTAThI

3HaTh - aKTYaJIbHOCTh U30paHHOM Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
TEMBI HAYYHOTI'O UCCJICIOBAHUA, 1. YHpaBHeHI/Ie PUCKaMU U UX BJIUAHWEC HA IPUHATHEC peIHeHPlﬁ.
- TEOPETUYECKYIO U 2. Bo3MoXHOCTH MeTOJ1a aHAJIOTUH B UACHTH(HUKAIIH, OTICHKE M aHAJN3E¢ PUCKOB.
MPaKTUYECKYIO0 3HAYUMOCTD 3. Pa3Butue WHCTpyMEHTapHs OLIEHKM PHUCKOB Ha OCHOBE METOJOB TEOPUHM BEPOSITHOCTEH H
M30paHHOM TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHueniws orpaHu4eHHOT0 PUCKa.
TCOPUH U METOJI0JIOTHH 5. Mertoxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS PUCKAMHU U 6. Ilpuemsbl ynpaBieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTa: M30eKaHue pUCKa, ylep:KaHue
CTpaxOBaHUS; puCKa, epeiaua pucka, CHUKEHHE CTEIIEHH pUCKa.
7. YmpaBieHHe pUCKaMU Ha OCHOBE METO/I0B AUBEPCUDUKALINU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHHUS AOMOIHUTEIHHON HHPOPMAITIH.
9. VmpaBieHue puckaMu Ha OCHOBE METOJOB CTPaXOBaHHSL.
10. YopaBiieHue pucKaMu Ha OCHOBE METOJOB JTUMHUTUPOBAHHS. YTPaBICHHE PUCKAMU HA OCHOBE
METOJIOB CAMOCTPAaXOBaHHUSL.
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 3HAYUMOCTD
n30paHHON TEMbI HAyYHOTO
HCCIIEI0OBAHUS;

- IPUMEHATh COBPEMEHHBIE

3aoaua Ne 1.
IIpoBoaATcs ucIbITaHUA HOBOTO JIeKapcTBa. B skcnepumente ydactByror N, = 3000 Myx4uH

u n, = 3500 sxenuuH. ¥ 50 MyxxunH u 110 xeHuH HabmroAa0TCA 1060uHbIe 3 deKkThl. OLEeHUTh

HaJIM4Me pUcKa MOOOYHBIX 3((PEKTOB MPEUMYIIECTBEHHO Yy JKEHIIMH 0 CPAaBHEHUIO C MY>XYMHAMHU
IpY JOBEPUTENBHON BeposATHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnanupyembie pe3yabTaThl
oOyueHus

OneHouHbIE CpeICTBA

METO/I0JIOTUIO U METO/IbI
SKOHOMHYECKOTO aHaJIN3a,
COBPEMEHHbBIE TPOTrPAMMHBIE
MIPOJTYKTHI, TTO3BOJISIOLINE
MPOAHAJIU3UPOBATH

3¢ (GEeKTUBHOCTD YIIPaBJICHUS
PUCKaMU U CTPaxOBaHUS;

3aoaua Ne 2.
CTy/leHTHI claBaii dK3aMeHBI 10 (PU3UKE U MAaTEMAaTHKE, PE3yabTaThl KOTOPBIX MPEICTABICHBI
B Tabmume 1.
Tabmuma 1 — Pe3ynbratsl 5K3aMeHOB 110 (PU3HUKE U MAaTEMaTHKE
Pesynbpratel Pe3ynbTarsl 5x3aMeHa 1o pusnke
9K3aMeHa I10
MATEMATHKE OTJIMYHO XOPOIIIO Y/IOBIL. HEY/I.
OTJINYHO 20 17 12 6
XOpOIIO 22 15 17 5
YIIOBIL. 21 19 20 13
HEY/I. 9 8 7 18

WpeHTHGHUIMPOBAT PHUCK B3aMMOCBSI3M MEXAY pe3yJabTaTaMu JK3aMEHOB M0 (usmke u
MaTeMaTHKe (J0BEpHUTEIbHAsS BEPOSTHOCTE P = 99%).

3aoaua Ne 3.

®dupma NpoOBOAUT aHAIMU3 OTKPHITHS HOBOTO MarasuHa Julsd paciuupeHus 6usHeca. B ciyuae
OTKpBITUSL KPYIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pPBIHKA IPOTHO3UPYETCS
npuObLTE 600 MITH. pyO. / TOA, MpU HEOIATONPUATHON KOHBIOHKTYpE — YOBITOK 400 MiTH. pyo0. / TOI.
B ciydae OTKphITHS CpeAHEro Mara3uHa Npd OJIaronpusITHOM KOHBIOHKTYpe €ro NpHuObLIb
nporuo3upyercst Ha ypoBHe 300 muiH. pyO. / ToA, Npu HEOIAronpUATHON KOHBIOHKTYpPE PbIHKA —
yobiTok 100 miiH. pyO. / roa. Bo3aMoOKHOCTH OnaronpusiTHOW M HEOIAronpusTHONM KOHBIOHKTYPHI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus pelHKa 3KkcriepToM oboiiaercs gupme B 1 muH. py0. Crieruanuct cYUTaeT, 4To
¢ BeposATHOCThIO 0,6 KOHBIOHKTYpa pBbIHKAa OKaxercs OmarompustHo. [lpu sTomM mpum
HOJIOKUTEIPHOM 3aKJIIOUYEHUH JKCIepTa KOHBIOHKTYpa pPhIHKA OKaKETCsl OJIarONpHsITHOW JIMIIbL C
BeposATHOCTHIO 0,9. Ilpu ero oTpunatenbHOM 3aKIIOYEHUN KOHBIOHKTYpa PhIHKA MOKET OKa3aThCs
OnmaronpusTHOM ¢ BeposTHOCTHIO 0,12.

Hcnonp3oBaTh MeTOA JAepeBa pELIEHUH ISl MPOBEPKU STUX BapuaHTOB. OLEHUTHh PHUCK
¢GHUpMBI B Cilyyae 3aKa3a SKCIIEPTHOTO Hcce0oBaHUs pblHKA. ONEHUT PUCKU BAapUAHTOB OTKPBITHS
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

KPYIIHOTO U CPCAHCTO MarasvHa. BrrsiButh CTOUMMOCTHYIO OLICHKY HAWJIY4YIICTO BapuaHTa pClICHUs.

Bnazets

- HaBBIKAMH CaMOCTOSTEITLHON
Hay4HO-HCCIIEA0BATEIBCKOMN
paboThl;

- METOJIUKOU M METOJOJIOTHEN
HAy4YHBIX MCCIICJOBAHMH B
cdepe yrpaBieHUs pUCKaMHU U
CTpaxOBaHHS,

-METOJJaMH TEOPETUICCKOTO
000CHOBaHMUSI PE3YJIHTATOB
HCCIEIOBAaHNH;

Ilpumepniuvie npakmuyeckue 3a0aHUA 01 IK3AMEHA:
3aoaua Ne 1.
[IpousBomuTens U MOTPEOUTENH TOTOBOPIIIMUCH O CIEAYIONIMX CTaHIApPTaX MOCTaBJISEMOTO
w3nemms: AQL = 0,05; LTPD = 0,25; o« = 0,15; f = 0,03. Eciiu B BeIOOpKe N = 15 uznenmii
OKaXkeTcs OoJiee ABYX M3JCIIMA, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTUs OpaKyercs.
O1eHUTh PUCK HECOOTBETCTBUS MPUBEICHHON CXEMBI 3asIBJICHHBIM TTapaMeTpaM.
3aoaua Ne 2.
tosapa  D(P)=60+4P, —3P, +0,5Y .

3JIACTUYHOCTh CHpOCa OT COOCTBEHHOM LEHBI MpousBoauTens E;, mepekpecTHbId K03 UIHEHT

OyHKIUA ~ cmpoca  HEKOTOPOTO Onpenenutsb

3JIaCTUYHOCTH cmpoca E,, amacTUdHOCTB crpoca OT aoxoja nmorpebureneil E, mpu oTmyckHON
nene Toapa P, = 600 pyO0., neHe anprepHaTuBHOTrO ToBapa P, = 500 py6. n noxoxae norpedutenei

Y =70000 py0. YcTaHOBUTH, KakK BEJCT ce0s CIPOC C POCTOM JIOXOJIOB OTPEOUTEIICH.
3aoaua Ne 3.
[To cocTosiHMIO Ha KOHEll (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIIAHUM COCTABUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOUYHBIE O00s3aTEILCTBA —
103 679 800 py6. O6Bem mpoaax 3a oT4eTHBIN nepuos coctaBui 1 437 740 500 py6. Onpenenuth
K03 GuUIuEeHT 000paurBaeMOCTH AKTHBOB U OIICHUTh (DUHAHCOBBIA PUCK KOMITAHUU.
3aoaua Ne 4.
Hcnonp3ys mokazaTenn MaTeMaTHYeCKOrOo OXXUAAHUA M CTaHAAPTHOTO OTKIOHEHHS st
OIICHKU PHCKOM CPaBHUTH BapUaHThl MHBECTHUIIMOHHOTO TIpoekTa Ne 1 u 2, 1 KOTOPBIX U3BECTHBI,

COOTBETCTBEHHO, BO3MOXKHbI€ 3HAY€HHs BaJOBOM HPUOBUIM  Xi,...,X,, @ TaKKe BEPOSTHOCTH
NOJIy4eHUs BAJIOBOW NpuObLUH Py ,..., P, (Tabmuua 1).

Tabmuna 1 — O6bema 1 BeposITHOCTh M0JIy4eHHUs BaJIOBOM MPHUOBLIN [0 BapHaHTaM MPOEKTa

Ilepuon, roast
2 | 3 | 4 | 5 | 6

ITokazarenn 1 ‘
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CrpyKTypHBII
JJIEMEHT
KOMITIETEHIINH

[Tnanupyembie pe3yabTaThl
oOyueHus

OneHouHbIE CpeICTBA

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
Jns  kaxaoro BapuaHTa BBIYHCIAETCA MAaTeMAaTH4YECKOE OXKHJIAHUE M(X)zz P; - X
i=1

(xapakTepuzyeT CpeIHUH ypOBEHb BajoBOMl NpUOBLIM) M  CTaHJAPTHOE  OTKIOHEHHE
o(X)= \/ > pix* =[M(X)* (ouerxa pucka npoexra).
i=1

[Tomy4eHHBIE pacyeTOM JaHHBIC CBOISATCS B TAOIHITY 2.

Tabmuia 2 — Pe3ynbTaThl OIICHKH PUCKA HHBECTHIIMOHHOTO MPOEKTA

Bamosas BapuanT 1 Bapuant 2
TPUOBLIE X, p p-X pX-X=p- X p 2 px-x=p-x°
-2 0,1 -0,2 0,4 0,1 -0,2 0,4
-2 0,1 -0,1 0,1 0,2 -0,2 0,2
0 0,3 0 0 0,1 0 0
1 0,2 0,2 0,2 0,2 0,2 0,2
2 0,3 1,2 1,2 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
CymmMma 1 0,5 1,9 1 0,8 3,4

B 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 aTTeCTalluu, IIOKA3aTEJIn U KPUTEPUHN
OICHUBaHUA:

[IpomexyrouHas arrecTanys HO AWCUUIUIMHE PUCKOJIOTHS BKIIOYAET TEOPETUUYECKUE
BOTIPOCHI, TIO3BOJISIFOIINE OI[CHUTh YPOBEHb YCBOCHHS OOYJAIOIIMMUCS 3HAHUH, MPAKTHYECKUE
3aJaHus, KOHTPOJIbHBIE pPA0OTHI, BBISBISAIONINE CTETNEHb CHOPMUPOBAHHOCTH YMEHUH H
BJIQJICHUM, IPOBOAUTCA B (hopMe 3ayeTa U SK3aMeHa.

3avyer 1Mo JaHHOW IJMCUUIUIMHE MPOBOAMTCS B YCTHOW (opme mo Owmieram Ui 3adera,
KaKbI U3 KOTOPBIX BKJIOYAET OJJMH TEOPETUUYECKHI BOIIPOCa U OJJHO MTPAKTUUECKOE 3aJJaHHeE.

Jns mpoBeAeHUs 3aveTa IO JIUCHUIUIMHE PHCKOJOTHS TpeIycCMOTpPEH CIeayHOIIHi

TepevYeHb BOTIPOCOB:

1. Puckonorus xak Hayka, €€ B3aUMOCBS3b C IPYrUMHU Haykamu. [IpenMer m oOBeKT, Lenu U

3aJIa4M TUCITUTUIMHBL. AKCHOMBI PHCKOJIOTHH.

[Tonsarue pucka, ero CymrHoCcTh M cojepkanue. OmnpeneneHue prcka Kak dKOHOMHUYECKON

kareropuu. [locTynarel puckoiIoruy.

Knaccudukarnuu puckoB. @UHAHCOBBIE PUCKH U METOIBI UX OTICHKH.

Krnaccudukanuu puckoB. MapKeTHHTOBBIC PHCKH H METOJIBI HX OIICHKH.

Krnaccudukaruu puckos. [Ipou3BOICTBEHHBIC PUCKH H METOJIBI HX OICHKH.

Knaccudukanum puckoB. Jloructuaeckue pucku ¥ METOJIbI MX OIEHKH.

Krnaccudukarnuu pruckoB. IHHOBAIIMOHHBIC PUCKU H METOJIBI HX OICHKH.

Knaccudukanuu puckos. MHpopmamoHHbIe PUCKH U METOJIbI UX OLEHKH.

Knaccudukanuu puckos. TexHuYecKkrue pUCKA U METOJIbI UX OLIEHKH.

0. Knaccudukanuu puckoB. TexHOIOTUYECKUE PUCKHU U METOJIBI UX OLEHKH.

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

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

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

14. Puck u HeompeaeneHHOCTh. HeonpeneneHHOCTh Kak MCTOYHUK pucKa. PUCK Kak ciydyaiiHOe 1
3aKOHOMEPHOE SIBJICHUE, BEPOSATHOCTb U BO3MOKHOCTb.

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

16. Konnenus npuemsiemMoro pucka B uccienoBanmsix T. baprona, P.M. Kauanoga, I1. Yokepa.

17. TeopeTuyeckrie UCTOYHUKU YIPaBIIeHUsI pUCKOM. Teopusi BepoATHOCTEH U MaTeMaTH4ecKast
cTatucTuka. HeueTko-MHOKECTBEHHbIE OITUCAHUS PUCKOB.

18. YopaBienue pHUCKOM B COBPEMEHHOW TEOpUUM MEHEIKMEHTa. PHCK-MEHEeIXMEHT Kak
noacucreMa (MHAHCOBOIO MEHEKMEHTa opraHu3anuu. CoBpeMeHHas Mapajurma puck-
MEHEPKMEHTa opraHu3auuii. VHTerpupoBaHHBIN, HENPEPBIBHBIN, pPACHIUPEHHBIM PHCK-
MEHEKMEHT.

19. CucreMHBIl TOAX0A B PUCK-MEHEDKMEHTE M KOMIUIEKC Mep IO ero peanusanud. Poib
(YHKIIMOHATBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. Unentudukanus pucKoBOW CUTYalluu B OpPraHU3alMK U KapThl PUCKOB.

N

RBRO©ON AW

IMoka3aTesu U KPUTEPUH 3a4eTa:

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

— Ha OLEHKY «He 3a4TeHO0» — OOydaroluiics He MOKeT TOKa3aTh 3HAHUS Ha ypPOBHE
BOCIIPOM3BEICHHS U 00BSCHEHUS HH(POPMAIIUH, HE MOXKET NOKa3aTh HHTEIUICKTYaIbHbIC HABBIKH
peLIeHus IPOCTHIX 3a/1au.

JK3aMeH 10 JaHHOM AMCIUILIMHE MPOBOJUTCSA B YCTHOU (opme Mo Omseram, KaxIblid U3
KOTOPBIX BKJIFOUAET OJWH TEOPETUYECKHI BOIIPOC U J1BA IPAKTUYECKUX 3aJaHHUS.
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32.
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Jlns mpoBeAcHUA 3K3aMeHa 10 JUCUUIIMHE PHUCKOJIOrMS NpenycMOTpEH CIeAyIOLIUN
IIEpEYEHb BOIIPOCOB:
Puckosorusi kak Hayka, €€ B3aUMOCBS3b C JIpYrMMHU Haykamu. IIpeamer m oOBEKT, 1enu U
3a/1a4u JUCLUIUIMHBL. AKCUOMBI PUCKOJIOTUU.

[lonsTue pucka, €ro CymHOCTb U cojep:kaHue. OnpeneneHne pucka Kak SKOHOMUYECKOMN
kareropuu. lloctynarel puckonoruu.

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

@UHAHCOBBIE PUCKU U METO/IbI UX OLICHKHU.
MapKeTHHIOBBIE PUCKH U METO/IbI UX OLICHKHU.
IIpou3BOACTBEHHBIE PUCKU U METO/IbI UX OLICHKH.
Jlorucrrueckne pucku U METOBI UX OLICHKHU.
VHHOBallMOHHBIE PUCKU U METO/IbI UX OLICHKHU.
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 OLIEHKH.
Opranu3alOHHbIE PUCKHU U METO]IbI UX OLEHKH.
VYrpaBineHYeCcKrne PUCKHA U METOIbI UX OLIEHKH.

Puck u HeonpenenenHocts. HeornpeaeneHHOCTh Kak MCTOYHMK pUCKa. PHCK Kak cirydaiiHOe 1
3aKOHOMEPHOE SIBJICHUE, BEPOSATHOCTD U BO3MOKHOCTb.

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

Konnenmus npuemsiemoro prcka B uccinenoBanusx T. baprona, P.M. Kauanosa, I1. Yokepa.
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-
MEHEIKMEHT.

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

Wnentuduxaiys puckoBOi CUTyallMi B OPraHU3alluy U KapThl pUCKOB.

Hcnonb3oBanne METOI0B TEOPUH UTP ISl HCCIIEAOBAHUS YPOBHS pUCKa U BbIOOpA CTpaTeruu
(buHaHCUPOBaHUS COBITOBOM /EATEIHHOCTH.

Hcnonp3oBaHne METOJOB aHajau3a YYBCTBUTEIBHOCTU I OLIEHKHM YPOBHS PHUCKOB H
BBISIBJICHHS 3HAUUMBIX (DAKTOPOB YIIPABJICHUS PUCKOM.

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

Hcnonp3oBanne mMeTona epeBa peuieHus s OUEHKH PUCKOB MHBECTHULMOHHBIX MPOEKTOB
10 Ka)KJJOMY CLUEHAPHIO UX Pa3BUTHUS.

Hcnonb3oBaHre METOJIOB SKCHEPTHBIX OLICHOK A WACHTU(UKAIMM, OIECHKM U aHalu3a
puckoB. [lopsiaok skcrepTHBIX HcciaenoBaHuil Ha ocHoBe Jlenbduiickoro MeToa.
CraTtucTueckue MeETOABI B OLIEHKE YPOBHS pHUCKAa. BO03MOXHOCTHM HCHOJIB30BaHUSA
CTaTUCTUYECKUX METO/IOB B PAMKaXxX IIPEICTPaxOBON IKCIEPTU3BI.

Hcnonbs3oBaHue MeToJla AHAJIOTUIM Ui WJISCHTU(UKAIUK W OLCHKH YPOBHS pHCKOB.
Bo03MOXHOCTH OLIEHKM BEPOSITHOCTH IOTEPh B PpE3YyNbTaTe IPUHATUSA YIPABICHUYECKUX
peLIeHuN.

Hcnonp3oBaHue MeTosJa CTaBKM MPOIEHTa C IONPAaBKOM Ha PHUCK: JOCTOMHCTBA H
HEJ0CTaTKH, IIPAKTUKa UCIIOJIb30BAHMSI B NHBECTUIIMOHHOM IPOEKTUPOBAHUH.
Hcnonb3oBaHue MeToAa KPUTHYECKMX 3HAUYEHUN N7 OLEHKU YPOBHSI PUCKA B YCJIOBMSX
(bopMuUpOBaHUS IPOTPAMMBI ITPOU3BOJICTBA U PEATH3ALMU TPOTYKIIHUH.

CrpaxoBaHue Kak METOJl YIIPABJICHNS PUCKAMU OpPTraHU3alHH.

XempKUpoBaHUE KaK METOJ] YIIPABJIEHUSI PUCKaMU OpPraHU3allHu.

PesepBupoBanue Kak METOJ| YIPaBIEHUS PUCKAMH OpraHU3aluy.
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33. Metoauka W airopuT™M OICHKH pHCKa HAa OCHOBE TPEXKOMIIOHEHTHOTO MOKa3aTess
(MHAHCOBOW CUTYallMu B OpraHU3alMH.
34. AHTHKpPU3HCHOE YIIPaBIICHHE B OPraHU3AIUH C yI€TOM (PaKTOPOB pUCKA.

IMoka3aTeu U KpUTEPUH IK3aMeHA:

— Ha OLEHKY «OTJHYHO» (5 OayioB) — 00y4aromuiics JEMOHCTPUPYET BBICOKHI YpOBEHb
Cc(OPMHUPOBAHHOCTH KOMIIETECHIMI, BCECTOPOHHEE, CHCTEMAaTHYeCKoe W TIIyOOKOoe 3HaHue
y4eOHOTO MaTepuana, CBOOOJHO BBHITOJNHSAET MPAKTUYECKUE 3aJaHMs, CBOOOJHO OIEpHpyeT
3HAHUSIMH, YMEHUSIMH, TPUMEHSET UX B CUTYaLUSX IMOBBIIICHHON CJIOKHOCTH.

— Ha OLIEHKY «Xopomo» (4 Oamia) — oOydaromuiics TEMOHCTPUPYET CPEIHUN YpOBEHb
C(OPMHUPOBAHHOCTH KOMITETCHIIMH: OCHOBHBIE 3HAHWs, YMEHHS OCBOEHBI, HO JOITyCKaIOTCS
HE3HAYUTENIbHBIE OIMMOKH, HETOYHOCTH, 3aTPyJHEHHS TIPH AaHAIUTHYECKUX OIEepalusx,
nepeHoce 3HaHW U YMEHUH Ha HOBBIE, HECTAHJAPTHBIE CUTYAI[HH.

— Ha OIICHKY «YyAOBJETBOPUTEILHO» (3 Oamia) — oOydyaromuiicss IEMOHCTPUPYET
MOPOTOBEIN YpOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMNA: B XOJI€ KOHTPOJIBHBIX MEPOTPHUSITHN
JOITyCKAIOTCSl OIMMOKH, TPOSIBIISIETCS OTCYTCTBHE OTAETBHBIX 3HAHUH, yMEHHWH, HaBBIKOB,
00yJaroIuiiCcsl WMCIBITHIBACT 3HAYUTEIBHBIC 3aTPYJHEHUS TPH ONEPUPOBAHUH 3HAHUSAMHU U
YMEHHUSIMU TIPH UX TIEPEHOCE HAa HOBBIE CUTYAIIHH.

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

— Ha OIICHKY «HEYI0BJIETBOPHUTEJIbHO» (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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