MUHHUCTEPCTBO HAYKU 1 BBICIIEI'O OBPA3OBAHNA
POCCUNCKOU OEJIEPAITUN

@eniepaibHOE rOCyJapCTBEHHOE OI0IKETHOE 00pa3oBaTe/IbHOE YIPEXKICHHE
BBICIIEr0 00pa30BaHUs
«MaruuTOropcKuii rocyzapcTBeHHbIH TexHuueckuit yausepeutet um. I'.M. Hocosay

J VTBEPXKIAIO
7/ Hupextop UDuY
73

H.P. Banemckas

I3 21.02.2020 r.

PABOYASI TPOT'PAMMA JUCHHUIIIMHBI (MOXYJIS)

PUCKOJIOTHUA

HamnpasieHne noAroToBKY (CrenuaibHOCTh)
38.03.01 SDKOHOMHUKA

HampasiieHHOCTB (IpOGIIb/CrIeHantu3anus ) IporpaMMsl

DKOHOMHUKA MPEANPUATHH U OpraHu3aiui

VposeHs BeICIIero 00pa3oBanus - Gakanaspuar
ITporpamma MOArOTOBKH - aKaZeMHUUeCKUi GaKkanaBpuar

®opma o0yueHus
3a04Hast

Wuctutyt/ pakynsrer MHCTHTYT 5KOHOMHKH H YIIpaBJICHHS
Kadenpa DKOHOMHKH

Kypc 5

MarauToropck
2019 rox



PabGouas mporpamma cocrasieHa Ha ocHoBe @I'OC BO no HanpariieHHIO OATOTOBKU
38.03.01 DKOHOMUKA (ypoBeHp OaxanmaBpuata) (mpHKa3s MHHOGpHayKu Poccun ot
12.11.2015 r. Ne 1327)

PaGoyas nporpamma paccMOTpeHa U 0100peHa Ha 3aceJaHuU Kaqfe bl DKOHOMHUKHU
, IpoTokoi Ne

A.I'. BacunseBa -
Pabouast nporpamma o06peHa METOAUYECKON KOMUCCHEH I/I?{a
T. MpOTOKOI No

IIpencenarens | H.P. Bansiackas
PaGouas mporpamma cocraBiieHa: // W
npodeccop Kadeapbl DKOHOMHKH, I-p SKOH. HayK /

Hemuen

PelieH3eHT: ﬁ
rinaBHbIi Oyxrantep OO0 "Dmans" , : T.B. BapanoBa

3aB. kadenpoit




JIncT akTyaan3anun padodeii MporpaMMbl

Pabouas mporpaMMa repecMoTpeHa, 00CyKIeHa U ogoopeHa uis peanuzarmi B 2020 - 2021
yueOHOM Troj1y Ha 3aceflanul Kadeappl DKOHOMHUKHU

/) /
IIporokom or 01 ceHTAOPS 2020T. Neo 1

3aB. kadeapoit W4l A.T. BacuwibseBa
771

Paboyvas mporpamMmma rmepecMoTpeHa, o0cykaeHa i o1odpeHa Juist peanuzamuu B 2021 - 2022
yaeOHOM ToJ1y Ha 3aceaHun Kadeappl DKOHOMHUKH

IIporokomor 20 . Ne
3aB. kadepoit A.T. BacuibeBa

Pabouas mporpaMMma mepecMoTpeHa, o0cyKaeHa i ogodpeHa Ui peaauzaimu B 2022 - 2023
yaeOHOM To1y Ha 3acefaHun Kadeappl DKOHOMHUKHU

IIpotokomoT 20 . Ne
3aB. Kadepoii A.T. BacuibeBa

Pabouas mporpaMma rnepecMoTpeHa, 00cyKIeHa n ogodpeHa ais peaausamn B 2023 - 2024
yueOHOM Tojly Ha 3acefaHul Kadeapsl DKOHOMUKHU

IIpotokomor 20 . N
3aB. Kadeapoit A.T'. BacwibeBa

Pabouas mporpaMMma repecMoTpeHa, 00CyKaeHa H ogoOpeHa Juis peanuzarmu B 2024 - 2025
yaeOHOM roj1y Ha 3acelaHuu Kageapsl IKOHOMHUKH

IIpoTokomor 20 . Ne
3aB. Kadeapoit A.T'. BacwibeBa




1 Iles1u ocBOEHUSI T CHUTLTHHBI (MOLYJI51)

Hensmu ocBoenust aucuuiinabl b1.B.JIB.10.01 Puckosnorust sSBIAOTCA: YCBOCHHUE
TEOPETUYECKMX W METOJAMYECKUX TMIOJIOKCHHUI YIPaBICHHUS PUCKaMHU, (OPMHUPOBAHUE H
pa3BUTHE OOIMIEKYIBTYPHBIX, 00IIENPOheCCHOHATBHBIX U MPOPECCUOHATBHBIX KOMITETSHIIUH
no BUJaM TPO(HECCHOHATBHOW MAESITETPHOCTH B 00JaCTH JKOHOMHUKH, OXBAaTHIBAIOIICH
Mporecchl WASHTU(DUKAIIMN, OICHKU M YIpaBieHUS (DPUHAHCOBBIMU, MPOU3BOJCTBEHHBIMU,
JIOTUCTHYECKUMH, MAPKETUHTOBBIMH, TEXHHUYECKUMHU PUCKAMH B TIPOMBIIUICHHOCTH, OaHKaX,
KOMMEPIIUH, CTPAXOBbIX U HHBECTUIIMOHHBIX KOMITAHHSX, B (he/IepaIbHBIX, MYHUIIUTIAJIbHBIX 1
00pa30BaTeNbHBIX YUPEKICHUIX, B HHPOPMAIIMOHHOM, MPOSKTHO-I)KOHOMUYECKOW M HAyYHO-
UCccieoBaTeNbeckod  cdepe  ama  obecnedeHUss  AQPEKTHBHOTO HW  YCTOHYHBOTO
(GYHKIIMOHUPOBAHUSI ~ OpPraHU3alliid, TIOBBIIICHUS WX  KOHKYPEHTOCIIOCOOHOCTH U
KDEIUTOCTIOCOOHOCTH.

2 MecTo TMCHHMIIMHBI (MO1YJIsI) B CTPYKTYpe 00pa3oBaTe/bHOil IPOrpaMMbl

Jucuummaa Puckoyiorns BXOIWUT B BapHATUBHYI0 YacTh y4YeOHOro IIJIaHa
00pa3oBaTeNbHOI MPOrPaMMBI.

Jnst  u3ydeHuss AMCHUIUIMHBL  HEOOXOAMMBI  3HaHUSA  (YMEHHS, BJIQJCHUS),
c(hOpMUPOBAHHBIE B Pe3YJIbTATE U3yUEHUS TUCIUILINH/ PAKTUK:

dunocodus

DKOHOMMYECKAs TEOPUS

Craructuka

Mertoabl NpUHSTHS YIPABICHUYECKUX PEILICHUN

KopnoparuBHbie ¢prHaHCHI

DKOHOMMYECKHI aHau3

[IpoekTHas AesTeNbHOCTD

[IpeanpuHUMaTeNbCKas Cpeia U MPeANPUHIMATEIbCKUE PUCKT

DKoHOMHYECKast 0€30MacHOCTh OU3HECa

®uUHaHCOBOE MJIAHUPOBAHUE U IPOTHO3UPOBAHUE

MaBectunnu

3HaHus (yMEHUS, BJIaJICHNUs ), TOJTYYCHHbIE IPU U3YYCHUH JTaHHOW JUCIUILTUHBI OyAyT
HEOOXOIUMBI JJISI U3YUCHUS TUCIUTUTAH/TIPAKTHK:

[ToaroroBka K 3aIyTe U 3alUTa BBITYCKHOMN KBaJIM(UKAIIMOHHOW pabOThI

[ToaroroBka k caaue v cadya rocy1apCTBEHHOTO HK3aMEHa

[IpousBocTBEHHAS - TPAKTHKA MO MOJIYYSHHUIO TPO(HECCHOHATBFHBIX YMEHHUM U OIbITA
poeCCUOHAIBHON eI TETLHOCTH

[Ipoun3BoaCTBEHHAS — MPEAIUIIIIOMHAS PAKTHKA

3 Komnerenuun odyyarouierocs, popMupyemMbie B pe3y/ibTaTe 0CBOEHUS

AUCUHMILIMHBI (MOAYJISA) U INIAHUPYEMbIe pe3yJIbTaThl 00y4YeHHUs

B pesynpraTe ocBoeHus auctuIIuHB (Moayisi) «Puckonorus» o0ydaromuncs
JIOJDKEH 00J1a/1aTh CIEAYIOUMMU KOMITETEeHIIUAMU:

CTpyKTypHBII [Tnanupyemble pe3ynbTaThl 00y4eHUs
JIEMEHT
KOMIETEHIIUU

[1K-1 cmocoOHOCTBIO COOpATh U MPOAHATM3UPOBATH UCXOIHBIC JAHHBIE, HEOOXOUMBIE JITIS
pacueTra 5JKOHOMUUYECKHUX U COLMATbHO-3KOHOMHUYECKHX MTOKA3aTeNeH, XapaKTepU3yIOLIUX
JEATETLHOCTh XO3SIMCTBYIONIUX CYOBEKTOB




3HaTh

- HICTOYHMKH IOJTy4eHUs nHpopMaluu, HeoOXOUMOI U1 pacyera
9KOHOMMYECKHX U COLIMAIIbHO-DKOHOMMYECKHX TI0Ka3aTelIeH,
XapaKTePU3YIOIUX AeSITeIbHOCTD X035 MCTBYIOIUX CyObEKTOB;

- IPUHLUIIBI, METOJIbl U METOJIMKH cOOpa, CUCTEMATU3aLUHU U aHATIN3a
MCXO/IHBIX TaHHBIX, HEOOXOIUMBIX JUIS PacyeTa IKOHOMUYECKHUX H
COLIMAJIbHO-O)KOHOMUYECKHUX IT0KA3aTeNICH, XapaKTePU3YIOIIHNX
JESITeIbHOCTD XO3SICTBYIOIUX CyObEKTOB;

YMeTs

- OCYILECTBIIATH MOUCK H(POpPMAIUU, HEOOXOIUMOH /1715 pacyera
SKOHOMMUYECKHX U COLIMAIbHO-3KOHOMMUYECKUX TOKa3aTelleH,
XapaKTEePU3YIOIIUX AESITeIbHOCTh X035 MCTBYIOUIUX CYOBEKTOB;

- OCYLIECTBJIATH COOp, CHCTEMATU3ALIMIO U aHAJIN3 UCXOHBIX JIaHHBIX,
HEO0OXOIMMBIX JJIsl pacyeTa SKOHOMHUYECKUX U COI[HAIbHO-
SKOHOMMUYECKHUX MOKa3aTelel, XapaKTepU3yIOLUIUX JeSITENIbHOCTb
XO3SICTBYIOIUX CYOBEKTOB, B TOM YHCIIE C UCIIOIb30BAHHEM
COBPEMEHHBIX IPOI'PAMMHBIX CPEJICTB;

Bnaners

- HaBbIKaMU IIOMCKa MHPOPMaLUU, He0OXO0AUMOM AJIs pacyeTra
SKOHOMUYECKHX U COLMAIIBHO-D)KOHOMHUYECKHUX T0Ka3aTeseH,
XapaKTepU3YIOIUX JeSITeIbHOCTb XO3SMCTBYIOIUX CYObEKTOB;

- HaBbIKaMU cOOpa, CUCTEMATU3AIMH U aHAJIN3a UCXOIHBIX JAHHBIX,
HEOOXOANUMBIX JUISl pacyeTa S)KOHOMHUYECKUX U COLUAIbHO-
SKOHOMHUYECKHX IIOKA3aTelIed, XapaKTEPU3YIOIIMX AeATEIbHOCTh
XO3SICTBYIOINX CYObEKTOB, B TOM YHCJIE C UCIIOJIb30BAaHUEM
COBPEMEHHBIX IIPOTPAMMHBIX CPE/ICTB;

ITK-4 cmocoO0HOCTBIO HA OCHOBE OIMMCAHUS S3KOHOMHUYECKHX IIpoHeCCOB U SIBJICHHUI CTPOUTH
CTaHAAPTHBIC TCOPECTUICCKUC U SKOHOMCTPHUICCKUEC MOACIIN, AHAJIU3UPOBATH U
COACPKATCIIbHO UHTCPIIPETUPOBATH IMOJTYUCHHBIC PC3YJIbTAThI

3HaTh

- OCHOBHBIE OIIPEJEIICHUS U IIOHATHSA, CBA3aHHBIE CO CTAHAAPTHBIMU
TEOPETHYECKUMU U YIKOHOMETPUYECKUMH MOJEIISIMU;

- OCHOBHBIE OIIPEJEIICHUS U TIOHATHS, CBA3aHHBIE C OIIUCAHUEM
SKOHOMHUYECKHX IIPOLIECCOB U SIBJIICHU;

- OCHOBHBIE METOJIbI UCCIIEIOBAHUMN, UCIIOIB3YEMBIX IIPU IIOCTPOCHUU
CTaHJAPTHBIX TEOPETUYECKUX U DIKOHOMETPUUYECKUX MOJCIICH;

- OCHOBHBIE IIPAaBUJIA, TIO3BOJIAIOLINE aHATU3UPOBATL U COJNEPKATEIBHO
MHTEPIPETUPOBATH ITOJTYYEHHBIE PE3YJIbTaThI,

VYmMmern

- BBIJICJISITH OCHOBHBIE 3JIEMEHTHI 2dKOHOMHUYECKHUX TPOIIECCOB U SIBICHUH;
- 00cyk/1aTh criocoObl 23P(HEKTUBHOTO PElIeHUs MPOOIEM Ha OCHOBE
aHaM3a M CoJIePKATeIHbHON HHTEPIIPETAIINH MTOTyYSHHBIX PE3YIIbTaTOB;
- pacro3HaBaTh 3QPEKTUBHOE pelIeHue OT HeAPPEKTUBHOTO B X0J1€
aHaJM3a pe3yabTaTOB MOCTPOCHUS CTAHJAPTHBIX TEOPETUIECCKUX H
HKOHOMETPHUECKUX MOJIEIIEH;

- IPAUMEHSTH MTOJIYYEHHBIE B XOJI€ TOCTPOSHUS MOJIEIeH 3HAHUS B
npoeCCUOHATILHOMN IeATEIbHOCTH; UCIIONB30BaTh UX Ha
MEXTUCIUIUTHHAPHOM YPOBHE;

- IproOpeTaTh 3HaHUS B 00JIACTH MOCTPOCHUS CTaHAAPTHBIX
TEOPETUIECKUX M YKOHOMETPHUECKUX MOJIEIIH;

- KOPPEKTHO BBIpa)kaTh U apryMEHTHPOBAHO 0OOCHOBBIBATH MOJI0KEHHUS
MPeAMETHOM 00JIaCTH 3HAHUS;




Bnanets

- IPaKTUYECKMMH HABBIKAMU HCIIOJIb30BAHUS AJIEMEHTOB aHAIN3a
HKOHOMHYECKHUX IPOLIECCOB U SBJICHUN Ha IPYrUX JUCLMILIMHAX, HA
3aHATHAX B ayAUTOPUU U HA IPAKTUKE;

- METOJIaMU IIOCTPOEHUS CTaHIAPTHBIX TEOPETUYECKUX U
SKOHOMETPUYECKUX MOJIEIEH;

- HaBbIKAMU ¥ METOJIMKaMH 0000IIEHHsI PE3YyIbTaTOB TOCTPOEHUS
CTaH/IAPTHBIX TEOPETUYECKUX U IKOHOMETPUUECKUX MOJIENH,
DKCIEPUMEHTAIbHOU JCSITEIbHOCTH;

- crtoco0amMu OLIEHUBAHUS 3HAYMMOCTHU U IPAKTUYECKON IPUTOAHOCTH
IIOJIyYEHHBIX PE3Yy/IbTATOB;

- BO3MOXHOCTBIO MEXAUCLIUIIIIMHAPHOTO IPUMEHEHUS PE3YJIbTaTOB
IIOCTPOCHHS CTAHJAPTHBIX TEOPETUUYECKUX U DKOHOMETPUYECKUX
MOJICIICH;

- OCHOBHBIMH METOJIaMH HCCJIEZIOBAaHUS B 00JaCTH aHAIN3a
HSKOHOMUYECKHUX MPOLIECCOB U SIBICHUMN, IPAKTUUECKUMU YMEHUAMHU U
HaBbIKaMU MX UCIIOJIb30BaHUS;

- Ipo(pecCHOHANIBHBIM SI3bIKOM MTPEIMETHOM 00JIaCTH 3HAHMUS;

- crioco0amMH COBEPIIEHCTBOBAHUS NPOPECCUOHATBHBIX 3HAHUN U
YMEHUH IyTeM UCTIOIb30BaHUS BO3MOKHOCTEH MH(DOPMAITHOHHON
CpeJbl.




4. CTpyKTYypa, 00bEM U cOiepKaHNe TUCUMTLTHHBI (MOIYJIs1)
OO01mast TpyI0eMKOCTh TUCIUIUIMHBI COCTaBIsAET 5 3aueTHbIX eaunanil 180 akax. yaco, B TOM

HHUCJIC:

— KOHTaKTHas paboTa — 13 akas. 4acos:
—ayautopHas — 10 aka. gacos;

— BHEAYIUTOpPHAS — 3 aKa/I. 4acoB

— camocTosiTenpHas padota — 154,4 aka. 4acos;
— IMOATOTOBKA K 3K3aMeHy — 8,7 akaj. yaca
— MOJTOTOBKa K 3auéry — 3,9 akaj. yaca
dopma aTTecTaluu - 3a4€T, SK3aMeH

AynuropHas ) =
KOHTaKTHas paboTa E = dopma TeKyIIEero
=
B aKaj. yacax o Bun KOHTPOJIS
Pazpen/ Tema 2, (B axaz. yacax) E B . P Kon
> 3 ©|caMOCTOATENBHOM | ycrieBaeMOCTH U
JIACIMTUTHHBI 7 [ . | xommereHK
Q9 & paboThI IIPOMEKYTOYHOM
nab. | mpaxt. | 2.3 aTTeCTaluu
Jlek. < < 0
3aH. 3aH. O =
1. Pazmen 1: OcHOBBI
PHCKOJIOTUM ¥ POJIb
pHCKa B DKOHOMHYECKUX
CamocrosTenpHOe
U3ydeHHe
11 Tema 1.1 aeH?
yaeOHOW 1
Puckomoruss u ee N CobeceqoBanue,
Hay4HOU
B3aNMOCBSI3b c TECTUPOBaHHE,
JATEPaTypHL.
JIPYTUMH  HayKaMHu. 0,25/0,2511 0,25/0,251| 15 IIpOBEpKa IK-1, ITIK-4
Brinmonnenne
Ilpeamer U 00OBEKT, WHIUBHAYaIbHBIX
AQHAITNTHIECKUX .
nend M 3a7adu . 3aaHui
3a/iaHui (1o
PHCKOJIOTHH. N
BBIOpaHHOM
: TeMaTHKe)
CamocTosiTenbHOe
n3yveHune
1.2 Tema 1.2. yueOHOil u
N CobecenoBanue,
Knaccudukarmn HayJHOU
OKOHOMHNYCCKUX JINTCPaTyphl TCCTHPOBAHMC,
0,25/0,251 0,25/0,251| 15 ’ MpoBEpKa IK-1, TTIK-4
PHCKOB, ux Beimonaenne
WHIUBHAYaJIbHBIX
UICHTUQHUKAIMS | AQHAITNTHIECKUX sanammii
OIUCaHue. 3amaHui (1o
BBEIOpaHHOMN
TEeMaTHKe)
Wroro no pazneny 0,5/0,51 0,5/0,51 | 30

2. Pazgen 2: Meronsl u
AJITOPUTMBI OLIEHKH
PHCKOB 3KOHOMHYECKHX




2.1 Tema 2.1. CamocrosTensHOe
Bo3moxnoctn u H3y4eHUe
HEPCIEKTUBBI yueOHOH u CobecenoBanue,
MPUMEHEHUSI HAYYHOR TECTUPOBaHHE,
METOJI0B u JIATEPaTyphIL. IPOBEpKa
AITOPUTMOB  TEOPUH /11 /11 17 Bemonnenne | namuBuayansaex | [1K-1, TIK-4
BEPOATHOCTEH u pacdeTHo- 3ajlaHui, 3aluTa
MaTeMaTHYCCKON AQHATNTHIECKUX KOHTPOJILHOH
CTaTUCTUKH, TEOPHUH 3aJ[aHNH, pabotsr Ne 1
urp, JepeBa KOHTPOJIbHAS
penieHui B pabora Ne 1
CamocrosTensHOe
n3yveHune
2.2 Tema 2.2. Meton yueOHOI u CobecenoBanue,
CTOMMOCTH  pHCKa Hay4HOM TECTUPOBaHHE,
(VaR). Orenka 0,5/0,51 /11 17 JINTEPaTyphI. HpoBepKa IK-1, TIK-4
pHCcKa B  CHCTEME BrimosnHeHne | HHIUBHIYAJIBHBIX
TPUHATHS PEIICHUH. pacueTHo- 3aJaHul
AQHATNTHIECKUX
3a1aHuil
HWroro no pazneny 1,5/1,51 221 34
3. Pazpmen
HUccnenosanne
9KOHOMHYECKOTO  pHCKa
Ha OCHOBE
3.1 Tema 3.1 CamocrosTenpHOS
WneHtndukanus u U3ydeHHe
aHallM3 PpHUCKOB B y4eOHOIt u Cobecenosanne,
COBPEMEHHBIX HAy4HOI TECTUPOBaHMUE,
OpraHU3aIIHsX. 0,5/0,51 /11 24 JIUTEPATYPHI. IIpOBEpKa [K-1, [TIK-4
Meronpt BoinonHenue | MHAMBUIYaIbHBIX
(uHAHCOBOTO pacdeTHo- 3agaHui
aHanu3a B AHATNTHIECKUX
UICHTU(QHUKAIIN 3amaHui
3.2 Tema 3.2. CamocrosTensHoe
Uccnenosanue H3y4eHUe
PUCKOB Ha OCHOBE yueOHOil u CobecenoBanue,
METOOB Hay4HON TECTUPOBaHHE,
UMHTAIUOHHOTO JIUTEPATypPhI. IPOBEpKa
MOJICTUPOBAHUS, 0,5/0,51 /11 22 Beimonnenne | unmuBunyansueix | [TK-1, TIK-4
MeToga  aHaJOTHil. pacdeTHo- 3aJaHuH, 3amuTa
MaremaTnueckoe AQHAITNTHIECKUX KOHTPOJILHOM
OXKHJaHUE u 3aIaHuiA, paboTst Ne 2
CTaHJapTHOE KOHTPOJIbHAS
OTKJIOHEHHE KaK pabota Ne 2
Wroro no pazneny /11 2/21 46
4. Pazgen 4. OcCHOBHI
yIpaBJ€HUS pPHCKOM B
COBPEMEHHBIX
CamocrosTenpHOe
U3ydeHHe
yueOHOIt n CobecenoBanue,
41 Tema a1 HAay4JHOI TECTUPOBaHHE,
JIUTEPATYPHI. MpoBEpKa
Pucioas —curyauus 0,5/0,51 0,5/0,51 | 22 Beimonnenne | unmuBunyansueix | I1K-1, TTK-4
5 OPranHsati, pacdeTHo- 3aJlaHui, 3alInuTa
KapTa pHCKOB. AHATNTHIECKUX KOHTPOJIBHOM
3aJIaHuH, paboter Ne 3
KOHTPOJIbHAS
pabora Ne 3




CaMOCTOSTENbHOE

4.2 Tema 4.2. U3ydeHHe
OnTtuMusanus 74 yueOHOI CobecenoBanue,
YCTpaHEHHE pHCKOB HAYYHOM TECTHPOBaHHE,
Ha OCHOBE JIATEPaTyphIL. MpOBEpKa
MIPUMCHEHUS 0,5/0,51 1/11 22,4 Brinonnenue unauBuayansHeix | [K-1, TIK-4
METOJI0B pacdeTHo- 3aJlaHuii, 3amuTa
CTpaxoBaHus, aHAJTUTHIECKUX KOHTPOJIBHOM
pe3epBUPOBAHUS, 3a/1aHNH, pabotsr Ne 4
XEIDKUPOBAHHS. KOHTPOJIbHAS

pabora Ne 4
HUroro no pazaeny /11 1,5/1,51 | 44,4
Uroro 3a cemectp 4/41 6/611 154,4 JK3aMEH,3a4éT
Hroro no nucuuiivHe 4/41 6/611 154,4 3ayer, sk3amen |IIK-1,ITK-4

5 O0pa3oBarte/ibHbIE TEXHOJIOTHH

Jlia peanu3anuu MpelyCMOTPEHHBIX BUIOB y4yeOHOM paboThl B KauecTBe 0Opa3oBa-
TEJIBHBIX TeXHOJOrui npenoaaBaeMoil qucuuiauHel b1.B.JIB.10.01 Puckonorus ucnonb3y-
IOTCSI TPAJAMIIMOHHAS M MOTYJIbHO-KOMITIETEHTHOCTHASI TEXHOJIOTHH.

[Ipu nepenaye HEOOXOAUMBIX TEOPETUUECKUX 3HAHUUN HCIONB3YIOTCS MYJIbTHUMEIUN-
HBIE CPE/ICTBA U TEXHOJIOTHUH.

J171s yCcBOEHUS HAaBBIKOB O0OPa0OTKU aHAIMTUYECKON, TEOPETUUECKON 1 METOAMYECKOM
uH(OpMaIK, MPOBEICHUS AHATUTHYECKUX OIEHOK, MHTEPIPETALUU TOJYYCHHBIX 3HAHUN
MPEyCMOTPEHO MPOBEICHUE 3aHIATUN B KOMIBIOTEPHOM KJIACCE W HCIIOJIb30BAHHE METO/IOB
IT: cnpaBouHo-mpaBoBBIX cucteM «[apanT», «KoHCymbTaHT+», paboTa C 3IEKTPOHHBIMH
tabmuamu MS Excel.

Jlnst  yCBOGHUSI TEOPETUYECKUX M METOAOJOTUYECKHX HABBIKOB HCCIICIOBAHUS
pPa3IMYHBIX IKOHOMUYECKHUX CHCTEM, OIICHKHM CTPAHOBBIX U PETHOHAJIBHBIX TEHICHIIUMA
SKOHOMHYECKOTO  pa3BUTHS  MpeaycMOoTpeHa pabora ¢  OmokamMu  oHIIMAIBHON
CTaTHCTUYECKOUN MH(POpMAIUH, CBOAaMU HHPOPMAINHU B HTHPOPMAIIMOHHBIX MTOpTajax.

Jl1st ycBO€HUSI HAaBBIKA BJIaJIEHNUS COBPEMEHHBIMU METOJAMHU U METO0JIOTUEH OLIEHKH
Y aHalu3a TEHACHIIMN SKOHOMUYECKOIO pa3BUTHS, MPOIIECCOB U SBICHHI HAa MaKpOypOBHE,
ME30yPOBHE U MHUKPOYPOBHE HUCIIOIB3YETCS MPUEM «MO3TOBOTO IITYPMay, HHAUBUIYATEHOTO
u oOparHoro. Jlng ymydmieHuss YCBOGHUA oOOydarommmucs Hauboiee  TPYIHO
BOCIIPUHUMAEMBIX PAa3/CNiOB TUCHUIUIMHBI TIPEIYCMOTPEHBI 3aHSATHS, MPOBOJUMBIE B
WHTEPAKTUBHBIX (hOpMax.

Jlnst  oBiajieHHsT HaBBIKAMH CaMOCTOSITEJNIBHOM paboThl, CaMOOpraHu3aluu |
OpraHM3allMy  BBITIONHEHHUS TBOPUYECKUX 3aJlaHUi  TMPEeayCMOTpeHa [MOATOTOBKA K
MPAKTUYECKUM 3aHATHAM (OOCYXACHUSIM pe3ylbTaTOB HAay4yHOM MNpPOpabOTKH MaTepuasioB
TUCIUIIIMHBI M WX TEOPETHMYECKOM W TMPaKTUYECKOW 3HAYMMOCTH), COOOIICHHSM,
TECTUPOBAHHUIO, BBHITIOJIHEHHWE JOMAIHUX 3aJaHUil ¢ WX MOCIEIYIONIUM TpPEe/ICTaBICHUEM
JOKJIaJIOB, HAaMMcCaHueM pedepaTos.

6 YueOHO-MeTOAUYECKOE 00eciedeHUe CAMOCTOSITeJIbHOI PadoThl 00y4aroIMXcst
[Ipencrasneno B npuiioxeHuu 1.

7 OueHOYHBIE CPeACTBA AJIsl IPOBeeHHs IPOMEKYTOUHOI aTTecTAlMI
[IpencraBieHb! B IPUIIOKEHIH 2.

8 VYueOHo-MeTOnMYeckoe W HHPOPMANMOHHOE o0ecmevyeHne TUCHUILIUHBI
a) OcHoBHas1 IMTEpPaTypa:




1. Psarun KO.U. Puckomorust B 2 4. Yacts 1. Yuebuuk mis By3oB / FO.U. Psarun. -
Mocksa: M3garensctBo "HOpaiit”, 2020. - 255 c. [Dnekrponnsii pecypce]. Koa mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2. (mata oOpalieHus:
01.09.2020)

2. Psarun 1O.U. Puckonorust B 2 4. Yacte 2: Yuebuuk mis By3oB / FO.U. Psrumn. -
Mocksa: M3garensctBo "HOpaiit”, 2020. - 275 c. [Dnekrponnsii pecypce]. Koa mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2. (mata  oOpamicHHS:
01.09.2020)

0) lonotHuTeILHAS JTUTEpPaTypa:
1. benos IL.I'. YnpaBnenue puckamu, CHCTEMHBIN aHaIU3 U MojieupoBanue. B 2 T.: YueOHuk
U MpaKTUKyM s OakanaBpuara u Maructparypsl / ILI. benos. M.: MU3natensctBo HOpaiir,
2015. - 758 c. [Dnexrponnsiii pecypc]. Koa mocryma: https://urait.ru/viewer/upravienie-
riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2. (mara oOpareHus:
2. ITumenoB H.A. YpaBnenue GUHAHCOBBIMH PHUCKaMH B CHCTEME SKOHOMHYECKOH JIO1L. -
Mocksa: M3narensctBo "FOpaiit", 2020. - 326 c. [DnexTponHbIii pecypc]. Koa gocryma:
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2. (mara obpamenus: 01.09.2020)

3. Ilumonosa T.K. Puck-mMeHemKMEeHT [DeKTpOHHBIN pecypc]: ydueOHoe mocobue /
T.K. I[Tumonosa; MI'TY. — Marautoropck: MI'TY, 2017. — 59 c.: ui., Tabin., cxemsl. — Pexum
JIOCTYyTIA:
https://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1
514316/3503.pdf&view=true. (nara obparenus: 01.09.2020)

4. Kunzuna M.M. MaTemaTudeckas CTaTUCTHKA B cXeMax M Tabiunax [DIeKTpOHHBIH
pecypce]: yuebnoe nocobue / .. Kunsuna; MI'TY. — Maruutoropek: [MI'TY], 2017. — 131
c.: TalII., CXEMBEI, rpad., THCTOTP. - Pexum JIOCTyTa:
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1
137351/3272.pdf&view=true. (mara oopamienus: 01.09.2020)

5. Boruens JI.M. Pucku mnpeanpuHUMATENbCKOM IEATENBHOCTH [DJIEKTPOHHBIN
pecypc]: yuebnoe mocobue / JIL.M. Boruens, B.B. Bukynmuna, MI'TY. — MarHuroropck:
MI'TY, 2018. — 1 omekrpon. onr. jguck (CD-ROM). - Pexum jgocryma:
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1
514343/3525.pdf&view=true. (aata obpawerua: 01.09.2020)

B) MeToanyeckne yKazaHus:

1. Konane, E.A. Teopuss BeposTHOCTe W MaTreMaTH4yecKas CTAaTUCTHUKA JUIs
SKOHOMMCTOB : y4eOHUK M mpakTukym g By3oB/ E. A. Kosanes, I'. A. Measenes ; non
obmeit pemakmueit I'. A. Mensenesa. - 2-e u3n., wcnp. U Joi. - Mocksa : M3naTenbcTBo
FOpaiit, 2020.- 284 c. - (Bwicmiee oOpazoBanue). - ISBN 978-5-534-01082-4. - Tekcr :
anekTponHsbiit // OBC IOpait [caiit]. - URL: https://urait.ru/viewer/teoriya-veroyatnostey-i-
matematicheskaya-statistika-dlya-ekonomistov-450466 (mata oopamierus: 01.09.2020).

2. Iankun, A. C. DxoHomuuyeckue U (puHaHcoBble puckH. OlieHKa, YIpaBJeHHUE,
noptdens nHBeCTHINH : mpakTHdeckoe nocodbue / A. C. lllankun, B. A. Hlankun. - 10-e
u3l., crep. — Mocksa : U3narenscko-Toprosas koprnopauus «lamkos u K°», 2020. - 544 c.
- ISBN 978-5-394-03553-1. - Tekct : AJIEKTPOHHBIH. - URL:
https://znanium.com/read?id=358552 (mata obparmienus: 01.09.2020). — Pexxum nocryma: mo
MOJIITUCKE.
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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://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1514316/3503.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1514316/3503.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1137351/3272.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1137351/3272.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1%20514343/3525.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1%20514343/3525.pdf&view=true
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-450466
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-450466
https://znanium.com/read?id=358552

r) [Iporpammuoe odecnieuenne u UHTEpHET-pecypcehl:

IIporpammHoe o0ecnieueHue

Hanmenosa Ne norosopa Cpox aeicTBus JIMLIEH3UU
Hue [10 ~

MS

Windows 7 [[1-1227-18 ot 08.10.2018 11.10.2021

Professiona

%(8370 fice Ne 135 ot 17.09.2007 0eccpouHo

7Zip CBOOOIHO OCCCPOUHO

FAR CBOOOJTHO 0ECCPOUHO

HpO(l)eCCI/IOHaJ'leI)Ie 0a3bl JAaHHbIX " I/IHq)OpMaIII/IOHHLIe CIIPaBOYHBLIC CUCTEMBI

HazBanue kypca

CchUIKa

OnekTpoHHass 0a3za MEPUOJUYECKUX
m3manuii  East  View Information

https://dlib.eastview.com/

Harmmonanpuasa nH(pOpMaIMOHHO-
aHaJIMTHUYECKasl cucTeMa — Poccuckuii
HHIEKC HAY4YHOT'O HUTHPOBAHHUS

URL.: https://elibrary.ru/project_risc.asp

TTouckoBas cucreMa AxazeMus Google
(Google Scholar)

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

Wudopmannonnas cucrema - EnuHoe
OKHO JIOCTyNa K HMH(OPMaMOHHBIM

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

Poccuiickas I'ocynapcrBenHnas
6ubnuoreka. Karangoru

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

DNEeKTPOHHBIE pecypchl OHOIMOTEKU
MI'TY um. I''I. HocoBa

http://magtu.ru:8085/marcweb2/Default.asp

®denepanbHbIA 00pazoBaTenbHBIN
nopTajg — OKOHOMHKA. (COIMOIOTHS.

http://ecsocman.hse.ru/

YHuuBepcurerckas UHGOPMAIMOHHAS
cucrema POCCUS

https://uisrussia.msu.ru

Mex ayHapoaHast HAyKOMETpHYECKasI
pedepatrBHas W  TIOJHOTEKCTOBas 0Oasa
JIAHHBIX Hay4HbIX n3nanuii «Web of sciencey

http://webofscience.com

MexnyHaponHas pedepaTuBHas U
MIOJIHOTEKCTOBAsl CIpaBoYHas 0a3a JaHHBIX

http://scopus.com

Mexnaynaponanas 0a3a  MOJHOTEKCTOBBIX
»KypHaoB Springer Journals

http://link.springer.com/

MexnyHaponHas 60a3a CIpaBOYHbBIX H3JaHUMA
1o BCEM OTpacCIsIM 3HAaHUU

http://www.springer.com/references

9 MaTepHaIbHO-TeXHHYECKOE o0ecneyeHne JUCIHILTHHBI (MOIYJIs1)

MaTCpI/IaJ'IBHO-TCXHI/I‘-ICCKOC obecrneucHue JUCIUIIIIMHBI BKIIFOYACT:
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VY4eOHble  aynauTOpuM  JAJIE  TPOBEIACHHS  3aHATHM  JIEKIMOHHOTO  THMa
MynbTUMEANITHBIE CPEICTBA XPAHCHHUS, TIEpEAau U MPECTaBICHUS HHPOPMAIIHH.

Y4eOHble ayauTOPUU JUIsI MPOBEACHUS MPAKTUUYECKUX 3aHSATUH, TPYNIOBBIX U
WHIWBUIYAIGHBIX KOHCYJIBTAllMH, TEKYIIEro KOHTPOIS M TPOMEXKYTOYHOW aTTeCTAINH
MynbsTUMeAHITHBIE CPE/ICTBA XPAHEHHUS, IEpeAayuu U MPeACTaBlIeHUs UHPOPMALIUH.

KoMIieke TecTOBBIX 3afaHWii JUIsl MPOBEICHUS MPOMEKYTOUHBIX H PYOESKHBIX
KOHTPOJICH.

[Tomemienuss Ui caMOCTOATENBbHOW paboTel  oOyuaromuxcs [lepconanbHbie
KomIbioTephl ¢ makerom MS Office, Beixomom B MHTEpHET U ¢ JIOCTYIIOM B 3JIEKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENIbHYIO CPEy YHUBEPCUTETA

[Tomemienuss s XpaHeHUs U NPOGUIAKTUYECKOrO OOCITYKHBaHHUS Yy4eOHOTro
obopynoBanust Illkader m1s XxpaHeHuss y4eOHO-METOAMYECKON JOKYMEHTAIlUU, y4eOHOTO
000pyI0BaHUS ¥ Y4eOHO-HATJIAIHBIX TTOCOOUH.

IIpunoxenne 1
6 YueOHO-MeTOANYECKOE 0O0eciedeHHEe CAMOCTOATEIbHOI pad0Thl CTYACHTOB

[To gucnumuuuae bB1.B.JIB.10.01 Puckonorust mnpeaycMoTpeHa ayauTOpHas |
BHEAYJAUTOPHAs CaMOCTOsITeNbHAs paboTa 00yJaromuxcs.

CamocrosTenbHas paboTa CTYJEHTOB MpeIoaaraeT noAroTOBKY K 3aHITHSIM, pELICHHE
TUIOBBIX 3a/1a4 HAa MPAKTUYECKUX 3aHATHSIX, HamucaHue pedepaToB IO MPeICTaBICHHBIM B
pabodyeil mporpaMMe AMCHMILIMHBI TEMaM, BBINOJIHEHHE KOHTPOJIbHBIX padoT Ne 1 u 2 (mo
BapHUaHTaM).

Pa3nes 1: OCHOBBI PHCKOJIOTHH M POJIb PHCKA B JKOHOMHYECKHX pPacyerax

Tema 1.1. Puckonorus m ee B3aUMOCBS3b C ApyrumMHu Haykamu. [Ipeamer u oOBEKT,
LU U 33]]a4l PUCKOJIOTUH.

Bonpocel ona oocysymcoenun (na npakmuueckux 3aHamusx).

1 Puckonorus m ee B3aMMOCBSI3b C JPYyrMMH Haykamu. KoHnenmuu, MeTonsl U
METOJUKH PUCKOJIOTUH.

2 OCHOBHBIE HAYYHO-TEOPETUYECKHUE MPEATOCHUIKH PUCKOJIOTHH.

3 Puck u puckoBas cUTyarusl.

4 AXCHOMBI PHUCKOJIOTHH. AKCHOMa BCEOXBAaTHOCTHM M CYOBEKT pucka. AKcuoma
IPUEMIIEMOCTH U KaTErOpHU3alusl pUCKOB. AKCHOMAa HEMTOBTOPSEMOCTH U II0JIE PUCKOB.

5 Toctynatsl puckonoruu. Puck u Hanmmuue cyObekTa, IpUHSTHE pelieHus. Puck u
pelIeHHs, ¢ TOMOILBIO KOTOPBIX CBsI3bIBaeTCs BpeMs. Puck u nosenenue cyobekra. [lorepu n
yiiep0. Puck u mepsl pucka.

6 OCHOBHbIE dTanbl HAKOIJIEHUS 3HAaHUW W Pa3BUTHS Hayku o pucke. IIpuopurers: u
OPUEHTUPBI B PUCKOJIOTHH.

Tecmoevie 3a0anus.

1 Vkaxure Hanbosee CTporoe NpecTaBIeHUE O PUCKE KaK SABICHUH:
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a) cuTyalus, OOBEKTHBHO COJIeprKallasi BBICOKYIO BEPOSITHOCTb HEBO3MOXXHOCTH
JOCTUKEHUS LIEIIN;

6) Hainuue (akTOpoB, IPH KOTOPBIX PpE3yJabTaTbl JEHCTBUHA HE SBISIOTCA
JeTEPMUHAPOBAHHBIMHU, @ CTENEHb BO3MOYKHOTO BIIMSHHUS 3THUX (PAKTOPOB Ha PE3yJIbTATHI
HEU3BECTHA;

B) cielncTBHE JAeicTBUs (Oe3AEWCTBUS), B pe3ylbTaTe 4Yero CyIIECTBYET pealbHas
BO3MO>KHOCTb TOJIyYECHHSI HEOIIPEIEIICHHBIX PE3YJIbTATOB;

I) KaTeropusi, OTpakaloollas BO3MOXHOCTb JIOCTH)KEHUS WM  IPEBBILICHUS
(HEOCTHIKEHMs,  HEMOJHOI0  JIOCTM)KEHHs)  IIOCTaBJIEHHBIX  Lelell B yCIOBMSX
HEOIIPEIEIEHHOCTH;

1) BEPHBI BCE OTBETHI.

2 Yto nmoHuMMaeTcs MoJ aHAJIU30M pUCKa:

a) CHUCTeMaTu3alUsl MHOXECTBA PHUCKOB HAa OCHOBAHMU KaKHUX-JIMOO NPU3HAKOB U
KPUTEPUEB, O3BOJIAIOIIUX 00bETUHUTH TOAMHOKECTBA PUCKOB B O0Jiee 001IMe OHATHUS;

0) cucTeMaTH4ecKoe MCCIeI0BaHNe CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IIPOLIECCOB,
SIBJIEHUM, IIPOEKTOB;

B) HayaJbHBIN 3Tall CUCTEMbl MEPOINPHUATUN MO YNPABICHUIO PUCKAMH, COCTOSIIUI B
CUCTEMATUYECKOM  BBISBJIEHUM PUCKOB, XapaKTEpHbIX JJI1  OINpPEAEICHHOrO0  BHUJA
JESATEIIBHOCTH, U ONIPENEICHUH UX XapaKTEPUCTUK;

') HET IPAaBUJILHOTO OTBETA.

3 Yrto noHumaeTcs noj UaeHTU(UKae pucka:

a) Ha4aJbHBIM 3TAll CUCTEMHBIX MEPONPUATUHN IO YNPaBICHUIO PUCKOM, OCHOBAaHHBIM
Ha CHCTEMAaTH4YECKOM BBISBICHMM PHUCKOB OIPEAEICHHOIO BHJA JEATENBHOCTH M HX
XapaKTEPUCTHK;

0) cucTteMaTu4yeckoe HayyHOE HCCIIEI0BaHHE CTENEHH PUCKA, KOTOPOMY IMOABEP KEHBI
KOHKPETHbIE O0BEKTHI, BUJBI AESITEILHOCTH U IIPOEKTHI;

B) BEpHBI 00a OTBETA.

4 Yxaxute BO3MOXKHbIE ITOCIIE/ICTBUS PeaTu3allii pUcKa:

a) OTpHIIATENIbHBIE;

0) MOJIOXKUTETIbHBIE;

B) KaK MOJIOKUTENbHBIE, TAK U OTPHUIIATEIIbHBIE;

') HET IPaBUJILHOTO OTBETA.

5 Kak Ha3pIBatOTCSl pUCKH, IPAKTUUECKU BCET1a HECYLIUE ITOTEPHU:

a) KPUTUYECKHUE;

0) CHIeKyJISATUBHBIE;

B) UHCTHIE;

') aMOMBAJICHTHBIE;

1) TUTIOTETUYECKHUE;

€) HET IPAaBWJIBHOTO OTBETA.

6 Kak Ha3bIBaloTCsA PUCKH, KOTOPhIE MOTYT HECTHU KaK MOTEPH, TaK U JOMOJHUTEIbHbBIE
JIOXOJIBL:

a) YUCTHIE;

0) KpUTUYECKHE;

B) CIIEKYJISITUBHBIE;

I') OTpaHUYEHHBIE;

1) TOIYCTHUMBbIE;

€) HET IPAaBWJIBHOTO OTBETA.

7 Kax Ha3bIBatoTCs pUCKH, 00YCIOBICHHBIE AESITEILHOCTHIO CAMOTO IPEAPUITHS U €70
KOHTaKTHOW ayJAUTOpPHUEH:

a) YHCTHIE;

0) BHEUITHHUE;

B) BHYTPCHHUE;
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T') IOITyCTHMBIC;

1) OTpaHUYEHHBIE.

8 Kak Ha3pIBalOTCS PUCKH, B PE3y/lbTaTe pealu3alliid KOTOPBIX HPEANPHUITHIO TPO3UT
1OTEPs BBIPYUKH (IIOTEPH MPEBBIILAIOT 0KUIAEMYIO IPUObLIb):

a) I0NyCTHMBIC;

0) KpUTUYECKHUE;

B) KaTacTpoUUIECKHUE;

') BEpHBI BCE OTBETHI.

Tema 1.2. Knaccupukanum 5KOHOMUYECKUX PUCKOB, MX UACHTH(HUKAINSA U OUCAHUE.

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMuAX).

1 Onpenenenue pucka KaKk  SKOHOMHUYECKOW  KAaTeropud U SIBJICHUA
peIIPUHUMATEIBCKOMN 1A TEIbHOCTH.

2 Knaccudukamusi HSKOHOMUYECKHX OOBEKTOB KaK IpPeIBApPUTEIbHBIA  JTaml
IKOHOMHYECKOTO aHanu3a. OCHOBHI KJTacCH(DHKAIIN PUCKOB.

3 CtpyKTypa pUCKOB IPEIIPUITHI U OPraHU3alMii. DKOHOMHUYECKHE PUCKHU.

4 IlpeanpuHuMaTenbckue pucku. IIpomMbllIeHHbIE PUCKH.

5. ®uHaHCOBbIE PUCKU. PUCKH KOMMepUecKuX 0aHKOB U CTPAaXOBBIX KOMITAHUU.

6. IHBECTUIIMOHHBIE PUCKHU.

Tecmoevie 3a0anus.

1 Ykaxute Hanbosee CTporoe MpeACTaBICHUE O PUCKE KaK SBIICHUU:

a) cuTyanusi, OOBEKTHBHO COJEpKallas BBICOKYID BEPOSTHOCTh HEBO3MOKHOCTH
JIOCTUKEHUS LIEJIH;

0) Hamuuue (aKTOpOB, NPU KOTOPBIX pE3YNbTaThl JACUCTBHIA HE SBISIOTCS
JEeTEPMUHUPOBAHHBIMH, a CTENEHb BO3MOXKHOTO BIMSHMS 3TUX (DAKTOPOB Ha pPe3yibTaThbl
HEU3BECTHA;

B) cleAcTBUe JedcTBUS (Oe3nelcTBUsA), B pe3ysIbTaTeé 4YEro CYIIECTBYET peasibHas
BO3MO>KHOCTB TOJYyYEHHS HEOIIPEIEIICHHBIX PE3YJIBTATOB;

I) KaTeropus,, OTpa)Kkaloollas BO3MOXHOCTb JIOCTHJKEHUS WJIM  IPEBBILICHUS
(HEZOCTHIKEHUs,  HEMOJHOTO  JIOCTMIXKEHHMs) IOCTaBJIEHHBIX  Ieleil B yCIOBMSX
HEOIpeIeICHHOCTH;

1) BEPHBI BCE OTBETHI.

2 Yto noHMMaeTcs MoJ] aHAJIM30M pUCKa:

a) CHUCTeMaTH3allusi MHOXECTBA PHUCKOB Ha OCHOBAHMWU KAaKHUX-JIMOO NPU3HAKOB U
KPUTEPUEB, MO3BOJIAIOMINX 00bETUHUTH MOAMHOKECTBA PUCKOB B OoJiee 001IMe OHATHUS;

0) cucTeMaTH4ecKoe MCCIeJOBaHNe CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IPOLIECCOB,
SIBJICHUM, IPOEKTOB;

B) HAyaJIbHBIM 3Tall CUCTEMbI MEPOIPHUATHI 10 YIPABIECHUIO PUCKaMH, COCTOSIIMNA B
CUCTEMAaTUYECKOM  BBISBIIEHUM PUCKOB, XapaKTepHbIX JJI1  OINpEAENEeHHOro  BHJA
JESATENBHOCTH, U ONIPEAEIEHUH UX XapaKTEPUCTHUK;

') HET IPaBUJILHOTO OTBETA.

3 Yrto noHumaeTcs o UAeHTU(UKAIMEeH prcKa:

a) HaYaJbHBIM 3TAll CUCTEMHBIX MEpPONPUATUN MO YINPaBICHUIO PUCKOM, OCHOBAaHHBIM
Ha CHCTEMAaTH4YECKOM BBISIBJICHMM PHUCKOB OIPENEICHHOIO BHJA JEATENBHOCTH M HX
XapaKTepUCTHK;

0) cucTteMaTH4yeckoe Hay4HOE HCCIEIOBaHHE CTENEHH PUCKA, KOTOPOMY IOABEPIKEHBI
KOHKPETHbIE O0BEKTHI, BUIbI AESITEILHOCTH U IPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YKaxuTe BO3MOKHBIE TTOCJIEICTBUS peAIU3alUK PUCKA:

a) OTpULIATEIIbHBIE;

0) MOJIOKUTEITBHEIE;
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B) KaK IOJIOKUTEJIbHBIE, TAK U OTPULIATEIIbHBIE;

I') HET IPaBUJILHOT'O OTBETA.

5 Kak Ha3bIBalOTCs PUCKHU, IPAKTUUECKU BCET/1a HECYIINE MTOTEPU:

a) KPUTUYECKHUE;

0) CIIEeKyJIATUBHBIC;

B) UHCTHIC;

I') aMOUBaJICHTHBIC;

1) TUTIOTETUYECKHUE;

€) HeT NPaBUJILHOI'O OTBETA.

6 Kak Ha3bIBalOTCs PUCKH, KOTOPbIE MOT'YT HECTU KaK IIOTEPH, TaK U JIOMOIHUTEIbHBIE
JOXOJIBL:

a) YHCTHIE;

0) KPUTHYECKUE;

B) CIIEKYJIITUBHBIE;

I') OTpaHUYEHHBIE;

1) TOMyCTHUMBIE;

€) HeT MPaBUJILHOI'O OTBETA.

7 Kak Ha3bIBarOTCS PUCKH, 00OYCIOBICHHBIE JIEATEIFHOCTHIO CAMOTO MPEATIPUATHS U €TO
KOHTaKTHOW ayJIUTOPUEH:

a) YUCTHIE;

0) BHEIIIHHUE;

B) BHYTPEHHMUE;

I') JOIyCTUMBIE;

1) OrpaHUYEHHBIE.

8 Kak Ha3pIBalOTCS PUCKH, B pe3yibTaTe peaau3allMd KOTOPBIX HPEANPUSATHIO TPO3UT
1oTeps BEIPYUYKH (IOTEPH MPEBBIILIAIOT 0KUIAEMYIO MPUOBLIH):

a) I0NyCTUMBIE;

0) KpUTHUYECKHUE;

B) KaTacTpo(pHUECKHe;

T') BEpHBI BCE OTBETHI.

Pa3nes 2: MeToasl # a1ropuTMbl OLICHKH PHCKOB JKOHOMHUYECKHX CHCTEM

Tema 2.1. Bo3MOXHOCTH U NEPCHEKTUBBI TPUMEHEHNS METOJOB U aJIFOPUTMOB TEOPUH
BEPOSITHOCTEM W MAaTeMaTHMYEeCKOW CTaTUCTUKH, TEOPUU WUIp, JEpeBa pELIEHUNH B
UACHTU(PUKAIIMN U OIIEHKE S3KOHOMUYECKHUX PHCKOB.

3aodaua 1.
HMuBectunmonnelid nmpoext Ne 1 paccuuran Ha t; = 4 roma, qucnepcus €KeroaHou

npubEIM coctaBnseT S, = 15%. VIHBeCTUITMOHHBI NpoekT Ne 2 paccunTaH Ha t, = 3 roxa,

o 2
JUCTiepcusi eXerogHol mnpubem coctraBiuser S, = 20%. Ilpeamonaraercs, dTO

pacripesielieHue €XeroJHoW NpUObUIM MOJUUHSETCS 3aKOHY HOPMAaJbHOTO pacrpeieieHus
ciy4aiiHOM Benu4uHbl. CpaBHUTh PUCKM HWHBECTULIHMOHHBIX INpoekToB Ne 1 m 2 mpwm
JIOBEpHUTEIBbHON BeposaTHOCTH P = 99%.

3aoaua 2.
[To mepBoii TeXHOJOrMM IJsl MPOM3BOACTBA Kaxaoro u3 N, = 10 usgenuit ObuIO

—_— 2 ~
3arpaueHo B cpeaHeM X1 = 30 cexyHa (BbiOopouHas nucnepcus S; = 1 cekynaa). [1o Bropoit
TEXHOJIOTUHU AJIsl IPOU3BOJCTBA KaXA0ro M3 N, = 16 m3aenuii ObLIO 3aTpadyeHO B CPeIHEM

X, = 28 cexyHn (BbIOOpOuHas mmcriepcns S, = 2 cekyHasl). OLEHHTh pHCK Oolee
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MEJIJIEHHOTO TTPOU3BOJICTBO MO MEPBOM TEXHOJOTUM MO CPAaBHEHUIO CO BTOPOW TEXHOJOTHEH
IpU JOBEPUTENBbHOM BeposiTHOCTH P = 95%.

Bonpocul ona oocysycoenun (na npakmuyeckux 3aHAmMusAX).

1 CyIHOCTh pUCKa KaK SIBJICHUS U KBATUMETPUUECKUE XapAKTEPUCTUKHU PUCKA.

2 Puck kak ciayyailHoe M 3aKOHOMEpHOeE sBiieHue. HeompeneneHHOCTh KaK MCTOYHUK
pHCKa.

3 Konuenmuu pucka Kak MICTOUHUK PUCKOJIOTHU.

4 BapuaHTbhl 5)KOHOMUYECKHUX PEIICHUI, 0OPEMEHEHHBIX PUCKOM, U UX alIbTEPHATUBBI.

5 KayecTBeHHBII W KOJWMYECTBEHHBIM aHanmu3 pucka. HabGop mokaszarenmend s
KOJIMYECTBEHHOW OLICHKHU PUCKA.

Tecmoesvie 3a0anus.

1 B yem CyIIHOCTh COMATBHO-I9KOHOMHYECKON (PYHKIIMH PUCKA!

a) B MpOLIECCE PHIHOYHON JAEATEIbHOCTH PUCK U KOHKYPEHIUS MO3BOJISIOT BBIICIHUTD
COLMAIbHBIE TPYNIBI dPPEKTUBHBIX aKTOPOB B OOLIECTBEHHBIX KJIACCAX, & B HKOHOMHKE -
OTpacy JeSTeIbHOCTH, B KOTOPBIX PUCK MPUEMIIEM;

0) peanu3anys pucka MOXeT 00eCIIeUYUTh JOTIOHUTENFHYIO 110 CPABHEHHIO C IIJIAHOBOU
npuObLIb B CiTy4ae 0JIaronpUsSTHOTO UCXO/1a;

B) BEpHbI 00a OTBETA;

2 B ueM cyniHOCTh KOMIIEHCUPYIOUIEH (PYHKIIMH PHCKA!

a) B IpoLEcCe PHIHOYHOU AESATEIbHOCTH PUCK U KOHKYPEHLUS MO3BOJISIOT BBIIEIUTH
colManbHble Tpynnbl dP(GEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTpacJIy JESITEIbHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanuzanus pHCKAa MOXKET O0O0ECNeYUTh OMOJIHUTEIbHBbIC JOXOIbl B CiIydae
0JIaronpHUATHOTO UCXO/a;

3 B yem cocTouTt 3anuTHast PyHKIMS PUCKA!

a) B OOBEKTMBHOW HEOOXOJUMOCTH 3aKOHOJATENBHOIO 3aKpPEIUICHUS IOHSTHS
«IPaBOMEPHOCTH PHUCKa», IPABOBOI'O PErYJIUPOBAHUS CTPAXOBOM JAESITEIbHOCTH;

0) B TOM, 4TO IOpUAMYECKHE U (U3NYECKUE JIMIA BBIHY)KJIEHBl HCKaTh CpEICTBAa U
(GbOpMBI 3aIIUTHI OT HEKENATETFHOUM pearn3alii PUCKa;

B) 00a OTBETa BEPHBI;

4 B ueM nposBISETCS CTUMYIHPYOIas GyHKIUS pUCKa:

a) peanu3aius PelieHuH C HEUCCIIEIOBAHHBIM UM HEOOOCHOBAaHHBIM PHUCKOM MOXET
MPUBOJUTH K peaTn3alui 00bEKTOB UM ONEpaluii, KOTOPbIe OTHOCSTCS K aBaHTIOPHBIM;

0) B HCClIEJOBAaHMM HCTOYHUKOB pUCKA MpPHU MPOEKTUPOBAHMM ONEpalUil U CUCTEM,
KOHCTPYHPOBAHUU CIEIUANBHBIX YCTPOUCTB, omepaiuii, GopM CIeIoK, UCKIIOYAIOMINX WU
CHIJKAIOIIHMX BO3MOJKHBIE MTOCIEACTBHS pUCKA KaK OTPHULIATEILHOTO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Uem u3mepsieTcs BeIUUrHA (CTENIEHB) PUCKA!

a) CPETHUM 0>KHM/IA€MbIM 3HAUECHHEM;

0) U3MEHYMBOCTHIO BO3MOXKHOT'O PE3YJIbTATA,

B) BEpHBI 00a OTBETA;

6 UYro moHMMaeTcs IMOJ CUCTeMAaTH3alllel MHOKEeCTBAa PHUCKOB Ha OCHOBaHHM KaKUX-
100 MPHU3HAKOB U KPUTEPUEB, MO3BOJSIONIUX O0BEIUHUTH MOJIMHOKECTBA PUCKOB B Ooiee
001I1e TTOHATHSA:

a) uAeHTU(UKAIUS PUCKOB;

0) ympaBieHUE pUCKaMU;

B) aHAJIU3 PUCKOB;

I) KJ1accu(UKalus PUCKOB;

7 YkaxxuTe 00Ul UCTOYHUK PUCKOB:

a) HEOTPEICIICHHOCTb;

0) prCKOBas CUTYyaIIHs;

B) (haKTOpBI PUCKa;
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I') aMOMBAJICHTHBIN XapaKTeP PHUCKOB;

8 YKaxuTe OCHOBHBIE TPYIIIBI IOAXOI0B K ONPEICTICHUIO PICKA B PUCKOJIOTHU:

a) PUCK KaK MHCTPYMEHT MPUHATHS PELICHUM;

0) puck Kak coObITHE;

B) PUCK Kak JEHCTBHUE;

I') PUCK KaK rapameTp (pe3yJsbTar) I1esTelIbHOCTH;

1) PUCK KaK YCJIOBHE OCYILIECTBIICHUS 1EATEIIbHOCTH;

€) DPKJICKTHYECKHUH TTOIXO/T;

) BEPHBI BCE OTBETHI.

Konmponvnas paooma Ne 1.

OneHka ypoBHsI KallUTaJIM3alMi KOMIIAHUY U BBISIBICHUU (PAaKTOPOB PUCKA.

Ha ocHOBe wHCIONB30BaHMS COBPEMEHHBIX METOJOB (DMHAHCOBOTO W (PAKTOPHOTO
aHaJIu3a BBIIBUTH KJIIOUEBbIE (PAKTOPHI CTPATETMYECKOIO M TAKTUYECKOTO PUCKA M OLEHHUTh
YPOBEHb KalWTAIM3AlUM TPOMBIIUIEHHOW KOMIIAHWM TIO0 TIOKa3aTeli0 TeMIla pocTa

cobcms *

qcoﬁcm« = Po6 : 0 an ann ' d

COOCTBEHHOI'O KalluTajla KOMIIaHUHU g

K peuns (l)
_ Hp peuns
qwﬁcms - K
cobcme (2)
P = Hp yucm
06 0O
pean (3)
0 _ Opeaﬂ
kan K
06wy (4)
Koém
M kan K
cobcmes (5)
N Hp peuns
peuns
lemcm (6)
rne P,, - penrabembHOCTH OOOpoTa; O, - oOopaumBaeMoCTh Kamutana; M,
MYJBTHUIIIMKATOD KalltuTala, dpeum; - J0JsA OTYHCICHUM YHCTOU HpI/I6LIJ'II/I Ha pa3BUTHUC

npousBoxctea; I/Ip,,,, - PCHHBECTUPOBAHHAs (KAIMTAIN3UPOBAHHAS) MPUOBLIb KOMITAHWH,
pyo.; K

0 - BBIpyYKa OT peanusauuu, pyo.; K, - oOmas cymMma Kamnuraja OpraHu3aluu

pean
(COOCTBEHHOTO U 3a€MHOT0), PyO.

Ucxonnas undopmanus Ui pacueToB IMpejacTaBiieHa B Tabiuie 1 U XapakTepusyroT
COCTOSIHME aKTHMBOB M NMAacCCHMBOB KOMITAHMM MO COCTOsHMIO Ha koHer 2015 u 2016 rr. (mo
JAHHBIM OYXTaJdTepCKON OTYETHOCTH KOMIIAHUH).

Tabmuna 1 — VcxonHble NaHHBIC UIS OIEHKHM (DMHAHCOBOTO COCTOSHUSI TPOMBIIUICHHON
KOMITAHHH 110 COCTOSTHHIO Ha KoHer 2015 u 2016 rr., MiH. pyo.

- coOCTBeHHbIN KanuTai, pyo.; IIp,,, - 4ucTas NpuObUIb OpraHU3alUH, PYO.;

cobcme

Haunmenosanue
roKasaresieu 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTHUBbI
1. HemaTepuanbHble aKTHUBbI 282 704 171 263
2. OCHOBHBIE CPEACTBA 32108 39430 38022 40537
3. HezaBepiieHHOE CTPOUTEIHCTBO 221 176 103 83
4. J1oXOOHEIC BIOKCHUS B 398 542 102 146
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MaTCpHaJIbHBIC ICHHOCTU

5. donrocpounbie (PUHAHCOBBIC

610 388 404 363
BIIO>KEHUS
6. [Ipoune BHEOOOPOTHBIE AKTHUBBI 49 80 34 72
HWtoro no pazneny | 33668 41320 38836 41464
B T.4. HEXOJIOBbIC MaTepUAIIbHBIC
HEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBbI
1. 3anacsr: 21773 23078 23078 26006
" ObIPDS, MTCPUATDL B Ap. 19383 20046 19023 21516
- 3arpathl B HE3aBEPUICHHOM 314 368 892 917
MIPOU3BOJICTBE
- TOTOBas MPOIYKIIHS H TOBApPHI 2029 2618 3100 3499
FUL TTPOAEKH 15 12 32 34
- TOBapbl OTIPYKCHHBIE 26 28 97 33
- pacxojbl OyAyIIUX MEPHOIOB 5 5 4 7
- IpOYHeE 3amachl
2. HJIC o nprnoOpeTeHHbIM IIEHHOCTSIM 3179 3259 3620 3872
3. JlebuTopckas 3a10JKEHHOCTh
(rutatexxu Oosiee yem depes 12 mecsien 1 055 843 522 501
110CJI€ OTYETHOM JaThl)
B T.Y. IOKYIATEJIN ¥ 3aKa3YHKH — — — —
4. Jleburopckast 3aI0J5KEHHOCTD
(rutatexxu B TeueHue 12 MecsieB mocie 16377 18400 12484 14501
OTYETHOM JaThl)
B T.4. IOKYIIATEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BEITaHHEBIE 883 946 760 502
6. Ilpoune neduTopsl 1063 1256 1022 1053
7. KpaTkocpouHble pUHAHCOBBIE 4082 3892 1855 1925
BIIOJKEHUS
8. JleHeXHBIE CpEeACTBA 166 150 364 387
9. [Ipoune 060POTHBIC AKTHUBEI — - - —
Hroro no paznpeny II 48578 51824 43705 48747
Wrtoro aktuBoB 82246 93144 82541 90211
KATIUTAJI U PESEPBbI
1. YcraBHbIN KanuTa 21750 21750 25550 25550
2. J106aBOYHBII KanuTall 983 1050 1222 1309
3. Pe3epBHbIii KanuTan 5834 5834 6699 6753
4. HepacnpeenenHnas npuObLIH 2866 7025 6975 10336
Hroro no pazneny 11 31433 35659 40446 43948
JOJTOCPOYHBIE
OBSI3ATEJBCTBA
1. 3aliMbI ¥ KpeAUTHI 14255 16810 10093 11092
2. [Tpoune 10ATOCPOUYHBIE 303 450 352 288
00s13aTeNIbCTBA
Wroro no pazneny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBS3ATEJBbCTBA
1. 3aliMBl U KPEIUTHI 21734 25629 18840 21045
2. Kpenuropckast 3a10KEHHOCTb: 12937 12740 11187 12528
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- TOCTaBUIMKHU U NOAPSIUNKU

- 3aJI0JDKEHHOCTH TIepe 11711 11375 10286 11509
MIEPCOHAIIOM 389 376 333 377
- 3QJI0JDKEHHOCTB Iepe]t
roCy/1apCTBEHHBIMU
BHEOIO/DKETHBIMU (hOHIaMHU 109 102 93 105
- 3aJ0JDKEHHOCTh 110 HAJIOraM U 728 887 475 537
cobopam
3. ABaHCHI IOJTy4YEHHBIE 772 990 780 593

4. ITpoune KpeauTophbl

5. 3aA0KEHHOCTh TEpeT
YUPEIUTEISIMH 110 BBITUIATE TOXOJIOB

6. Jloxo/1pl OyyIuX MEepruoJIoB 812 866 843 717

7. Pe3epBbl MPEACTOSIIIMX PACX0I0B - - - -

8. IIpoune KpaTKOCPOUHbIE

00513aTeNILCTBA

Wroro no pazneny V 36255 40225 31650 34883
Wroro naccuBos 82246 93144 82541 90211
BrIpyuka oT peanu3aiuu OpoayKIuu 41178 45633 40989 44878
Uwncrasi npuObLTE KOMITAHUH 6835 9822 9118 8327
BenuunHa penHBecTUpYEeMOil YNCTON 3465 3922 3198 3477
npuObLIN

[Tpoananu3upoBaTh IOJYYCHHBIC PE3yJbTaThl, CIENAaTh HEOOXOIMMBIE BBIBOJBI 00
YpOBHE KaNHUTalU3allUd KOMIIAHWM, TEMIIaX pPOCTa COOCTBEHHOIO KamuTajlla KOMIIAHWH,
KIIIOUEBBIX  (akTopax pucka. BrpisBUTH u3MeHEHHST B (UHAHCOBOM  COCTOSIHUH
MIPOMBILUIEHHOW KOMITAaHUH, IPOU30LIeIINe B TeueHue kanenaapuoro 2015 roza.

PazpaboraTte pekoMeHIaluM TO COBEPUICHCTBOBAHUIO (DUHAHCOBO-XO3IMCTBEHHOM
JESTENIbHOCTH MPOMBITINIEHHOM KOMITAHUU M CHUKEHHIO YPOBHS YTpo3 ee OU3Hecy.

Tema 2.2. Meron croumoctu pucka (VaR). OneHka pucka B CHUCTEME HPUHATHS
peLeHui.

3aoaua Ne 1.

@dupma NMPOBOAUT aHAIN3 OTKPBITUS HOBOTO MarasuHa JUis pacuiMpeHus OusHeca. B
Clly4ae OTKpPBITUS KPYIHOTO Mara3uHa IpH OJaronpusTHOM KOHBIOHKTYPE pBIHKa
nporuosupyercss npuosuie 600 MiH. py0. / ron, mpu HeOIaronpUsATHOM KOHBIOHKTYpe —
yosiTok 400 MutH. py0. / Toa. B citydae oTKpBITHSI CpeHET0 Mara3uHa Mpu OJaronpusTHON
KOHBIOHKTYpe €ro mnpuObUIb MNporaozupyercs Ha ypoBHe 300 muH. pyO. / rox, mpu
HEOJIaronpusITHON KOHBIOHKTYpe pbhlHKa — yObITok 100 muH. py6. / rox. Bo3smoxkHOCTB
OyaronpusATHON M HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (PUpPMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanusi pblHKA 3KcreproM oboiaercss ¢upme B 1 muH. pyd. Crnenmamuct
CUHTAET, 4TO C BEpPOATHOCTHIO 0,6 KOHBIOHKTYpA PbIHKA OKaxeTcs: 6maronpusTHoil. [Ipu sTom
IIPU MOJIOKUTEIHHOM 3aKJIFOUEHUU HKCIIEPTa KOHBIOHKTYpa PbIHKA OKaXeTCsl OJ1aronpusITHON
muib ¢ BeposTHOCThIO 0,9. Ilpu ero orpumarenbHOM 3aKIIOUYEHHH KOHBIOHKTYpa pBIHKA
MOJKET OKa3aThCsl OJIAarONpUsITHOMN ¢ BeposITHOCTHIO 0,12.

Hcnonp30BaTh METOJ J€PEBA PELIEHUN JUIs IPOBEPKH ITHUX BapHaHTOB. OLIEHUTh PUCK
bupmbl B ciayyae 3aka3a IKCHEPTHOTO HCCIENOBaHMS pbIHKA. OIEHUT PUCKUM BAapUAHTOB
OTKPBITHSI KPYITHOTO U CPEAHET0 Mara3uHa. BBISIBUTH CTOMMOCTHYIO OLIEHKY HaWJIy4dlIEro
BapHUaHTa PEeILCHMS.

3aoaua Ne 2.
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['omoBol crmpoc Ha MPOAYKIMIO Tpeanpusatus cocraBmser D = 1500 wuzmenwid,
crouMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3ACPKKU XPAHEHHS OIHOW CIUHHUIIBI

mpenmst C, = 4500 py6./rox, Bpemst moctaBku 6 cytok (1 rog = 300 pabouux IHEH).

Onpenenuth ONTUMAIBHBIM pa3Mep 3akas3a, W3JIEPKKH, YpPOBEHb IOBTOPHOI'O 3aka3a Ha
OCHOBE MOJIEJIM YIIPABJICHUS 3allacaMHu.

Bonpocwut 0ns 00cyscoenusn (na npakmuuecKux 3aHAMUAX).

| BaustHue pucka Ha MOATOTOBKY M MPUHSTHE YIPABICHYECKUX PELICHUH.

2 Mepa pucka kak HeoOXxoaumas Juisi (GOPMHUpPOBAHUS AIbTEPHATUB OIEHKA DPHCKa,
XapaKTepU3yloliass BO3MOXKHBIE TIOTEPH WM TNPHOOPETeHHs B  IPOHU3BOJCTBEHHO-
X03SUCTBEHHON WK (DUHAHCOBOM AESITETLHOCTH.

3 MeTo/ aHAJIOTHHU B OLICHKE PUCKA U €r0 IPUMEHEHHE B SKOHOMHUYECKHUX pPacyeTax.

4 Meroa nepeBa pelieHuit: MOCTPOSHHE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Merog Monrte-Kapno kak BapHaHT CTAaTUCTUYECKUX MCIBITAHUM B OLEHKE U
yIpaBiIeHUN PUCKOM B HarboJiee CI0XKHBIX JIJIsl MPOTHO3UPOBAHUS pacueTax.

6 MonenrpoBaHUE PUCKOB B IIPOIHO3HBIX U MPOEKTHBIX pacyeTax.

7 OcobeHHOCTH UACHTU(DHUKAIIMHN U aHAIN3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmogvie 3a0anus.

1 Kak Ha3bIBaroTCS PUCKHU, B PE3yJbTaTe peajn3alud KOTOPBIX MPEANPUSTUIO TPO3UT
noTepst MPUOBLIH:

a) katactpoduueckue;

0) KpUTUYECKHUE;

B) IONTyCTUMBIE;

') BEpHBI BCE OTBETHI.

2 K kakoMmy BHIYy pHCKa OTHOCHUTCS pa3pblB KOHTpaKTa H3-3a JEHCTBUI BiacTeil
CTpaHbl, B KOTOPOI HAXOJUTCS KOMIIaHUSI-KOHTPAreHT:

a) PKOHOMHUYECKUH;

0) nmpeanpUHUMATETHCKUIA;

B) MOJINTHYECKUH;

r) Gpopc-maxop.

3 Kakoil u3 BHIOB TPOM3BOJICTBEHHOTO DPHCKAa MPUBOIUT K YBEIMUCHHIO YHCIA
HENPEIBUICHHBIX aBApUINHBIX CUTYAIIHiA:

a) UCTIOJIb30BaHUE yCTAPEBIIET0 00OPYI0BAHNS;

0) HecTaOMIILHOCTh KauecTBa TOBAPOB U YCIIYT;

B) HEHAJIEXKHOCTh COCTABJISIOUINX TEXHOJIOIMUYECKOT0 MpOoIlecca;;

I') OTCYTCTBUE PE3EPBOB.

4 Kakoil W3 BUJOB NPOM3BOJACTBEHHOI'O PHCKA IMPHUBOJUT K HU3KOM 3(PPEKTUBHOCTH
IPOM3BOJICTBA 110 CPABHEHUIO C KOHKYPEHTAMH

a) HEHAJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTMYECKOTO MpoIiecca;

0) HecTaOMIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

I') HOSIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIIH.

5 Kakoif U3 BHJIOB MPOU3BOJICTBEHHOTO PHCKAa MPHUBOJUT K YBEJIWYEHHUIO 3aTpaT Ha
PEMOHT U MOJICpHHU3AIMIO 000pYI0BaHHUS

a) UCTI0JIb30BaHUE yCTApPEBIIET0 00OPY/IOBAHNS;

0) nosIBJICHHE HOBBIX TEXHOJIOTHI B OTpacHy;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMJIBHOCTh KaueCTBa TOBAPOB U YCIYT.

6 Kakoif n3 BUIOB IPOU3BOJCTBEHHOTO PHCKA TMPUBOIUT K HEBO3MOXXHOCTH MOKPHITHS
IIMKOBOTO CIIpOCa:

a) UCTI0JIb30BaHUE yCTAPEBIIET0 0OOPYIOBAHHS;

0) BBIABIICHHE HOBBIX TEXHOJIOTHI B OTpaciy;

B) OTCYTCTBHE PE3E€PBOB;
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I') HECTaOUIILHOCTH KaueCcTBa TOBAPOB M YCIYT.

7 Kakoii w3 BHIOB MPOU3BOJACTBEHHOTO pPHUCKAa MPHUBOAMT K OTTOKY KJIMEHTOB W
pobiieMaM Co CIIPOCOM:

a) HeHaJI&KHOCTD COCTABIISIONIUX TPOU3BOJICTBEHHOTO MPOLIECCa;

0) MOsIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH;

B) HECTaOMIIBHOCTh Ka4yeCTBa TOBAPOB U YCIIYT;

T') KCIIOJIb30BAHUE yCTAPEBIIEr0 000PYAOBAHHUS.

8 Kakue u3 nepeunciieHHbIX PUCKOB OTHOCATCSI K KOMMEPUYECKUM:

a) PUCK, CBSI3aHHBII HEUCIIOJIHEHUEM CMEThl HHBECTUIIMOHHOTO MTPOEKTa;

0) pUCK, CBSI3aHHBIN C HEBO3MOKHOCTBIO MOKPBITHS TUKOBOTO CIIPOCa HA TOBAp;

B) PUCK, CBA3aHHBIN C KOJICOAHUSIMHU MTPOLIEHTHBIX CTABOK;

I') PUCK, CBSI3aHHBII C TPAaHCIIOPTUPOBKOW TOBapa.

Pa3znen 3: HUcciaenoBaHne 3KOHOMHYECKOIO PUCKAa HA OCHOBC¢ MATECMATHYCCKHUX
METOA0B

Tema 3.1. nentudukanus v aHajiu3 pUCKOB B COBPEMEHHBIX OpraHu3alusax. MeTo bl
(MHAHCOBOIO aHaJIM3a B UACHTU(DUKALIMHY PUCKOB.

3aoaua Ne 1.

[To cocrosiHMI0O Ha KOHElL (PMHAHCOBOTO To0Jila BHEOOOPOTHBIE AKTHBBI KOMIIAHUU
coctaBunu 875 220 800 py6., obopoTtHble akTuBbl — 177 604 800 py6., KpaTKOCPOUHBIE
obs3arenscTBa — 103 679 800 py6. OOBeM mpomak 3a OTYETHBIM mepuoj cocraBui 1 437
740 500 py6. Omnpepenuth kod3hPUIHEHT 00OpPaYNBAEMOCTH aKTHUBOB U  OICHUTH
(UHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 2.

[To cocrostHuio Ha KOHEN (PMHAHCOBOTO T'0Jla TPOM3BOJICTBEHHBIE 3aIachl KOMIAHHH
cocraBmin 115478900 py6., odbem neOutopckoit 3amomkeHHoctH — 46 383 400 pyo.,
neHexxnas HanmaHocTh — 1 003 600 py0., kparkocpounsie obs3aTenberBa — 48 055 100 pyo.
O1eHUTh YpOBEHb TEKYIEH TUKBUIHOCTH U MHAHCOBOTO PUCKA KOMIIAHUH.

3aoaua Ne 3.

[TocTosiHHBIE 3aTpaThl KOMIAHUHM COCTABIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py0./en. llena peanuzamuu npoaykiuu (6e3 HIC) — 2500 py6./en. Omnpenenuthb
KPUTHYECKYIO TOUYKY MPOM3BOJCTBA M peanu3aluu mpoaykiuu. OIeHUTh ypOBEHb pUCKA
KOMIIaHUH NP YCIOBUHU pean3aiuu npoaykuuu B oobeme 85 000 en. /rox.

Bonpocwi ona o6cyicoenun (na npakmuueckux 3aHAMUAX).

1 Wnentudukamus prcka Kak Ha4YalIbHBIM 3Tall WX aHajdu3a W OIEHKU. MeTobl
UACHTU(DHUKAIIIN PUCKOB.

2 AHanu3 pucKOB. MeTOIbl U METOI0JIOTHS aHAIN3a PUCKOB.

3 HccnenoBaHue pUCKOB Ha OCHOBE METOJIOB MapHbBIX kKoppemnsiuit u Jlensduiickoro
MeTo/1a.

4 OteHKa 1 aHATN3 IKOHOMUYECKHX PUCKOB. METOIMKA U aITOPUTMBI PACUETOB.

5 Meronbl (pUHAHCOBOTO aHaNW3a: WACHTHU(HUKAIHMSA W aHaJIW3 PUCKOB Ha OCHOBE
nokasaresei JMKBUIHOCTHU M IUIaTeXeCOCOOHOCTH SKOHOMUYECKHX CYOBEKTOB.

6 Mertonsl (GUHAHCOBOTO aHaNM3a: HMICHTU(HUKAIMA W aHAIM3 PHCKOB Ha OCHOBE
nokasaresei (MHaAHCOBOW yCTOWYMBOCTH SKOHOMHUYECKUX CYOBEKTOB.

Tecmoevie 3a0anus.

1 Yto sBnsieTcss 0OBEKTOM YIIPABIECHUS B PUCK-MEHEIKMEHTE:

a) creuuainpHas Tpynmna JIoAel, KOoTopas TIOCPEICTBOM pA3IUYHBIX MPHUEMOB H
CIOCO0OB YIPaBJIEHYECKOTO BO3ICHCTBHSI OCYIIECTBIISIET YIPABICHUE PUCKAMU;
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0) PpHUCK, PHCKOBBIC BIIOXKCHHS KalWTajJa M HKOHOMHYECKHE OTHOLICHUS MEXIY
XO3SIMCTBYIOIUMH CyOBEKTaMU;

B) BCE OTBETHI BEPHBI.

2 K xakoil rpynme METOJOB YIpPaBICHUS PUCKAMHU OTHOCHTCS IPOrHO3MPOBAHHE
BHEIIHEH 00CTaHOBKHU:

a) METObI KOMITEHCAIIUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PUCKOB;

B) METO/IbI JIOKIU3AIIUU PUCKOB;

T') METO/IbI TUBEPCU(PHUKALINH PUCKOB.

3 K kakoii rpynme MeToI0B yIpaBJIeHUs] pUCKAMH OTHOCHTCSI CTPaXOBaHHE:

METO/Ibl KOMIICHCAIINH PUCKOB;

a) METObI KOMITEHCAIIUU PUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/IbI JIOKATH3AIIUU PUCKOB;

T') METO/IbI TUBEPCU(PUKALIIHN PUCKOB.

4 K kako#l Tpymnme MEeTO/IOB yIPaBJICHUS] PUCKAMU OTHOCHUTCS paclpeiesieHHe pUCKa 10
JTanam padoThI:

a) METOBI KOMITEHCAIIUU PUCKOB,;

0) METO/IbI YKJIOHEHHUS OT PUCKOB;

B) METO/IbI JIOKTH3AIIHUH PUCKOB;

T') METO/IbI TUBEPCU(PUKALIIHN PUCKOB.

5 K kaxoi#i rpyIine MeTo/10B yIpaBIeHHsI pUCKAMH OTHOCUTCS 3aKJIIOUYEHHE JOTOBOPOB O
COBMECTHOH JIESTEIBHOCTH VISl peau3allii PUCKOBAaHHBIX TPOCKTOB!

a) METOBI KOMITEHCAIIUU PUCKOB;

0) METO/IbI YKJIOHEHHUS OT PUCKOB;

B) METO/IbI JIOKAJTH3AIHN PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

6 K kakoif Tpynme METOJOB YIpaBJICHUS pPUCKaMU OTHOCUTCS OOydeHHe U
MHCTPYKTHPOBAHUE MEpPCOHANIA!

a) METOBI KOMITEHCAIIUU PUCKOB;

0) METO/1bI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAITH3AIINN PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

7 K kakoil rpynme MeETOAOB YIpAaBICHUS PUCKAMU OTHOCUTCS paclpe/esieHne
OTBETCTBEHHOCTU MEXY YYaCTHUKAMH MPOEKTA!

a) METOBI KOMITEHCAIIUN PUCKOB;

0) METO/1bI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAITM3AIINN PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

8 K kakoil Tpynme METOAOB YIpPABICHHS pPUCKaMH OTHOCHTCS YBOJbHEHHE
HEKOMITETEHTHBIX COTPYIHUKOB!

a) METOBI KOMITEHCAIIUN PUCKOB;

0) METO/1bI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAITM3AIINN PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

9 K kako#i rpymme MEeTOJOB YIpPaBICHHUS PUCKAMH OTHOCHTCS CO3IaHHE CHUCTEMBI
pe3epBOB

a) METOBI KOMITEHCAIIUN PUCKOB;

0) METO/1bI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKIN3AIIMH PUCKOB;

') METO/BI TUBEPCU(UKALIUU PUCKOB.
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10 K rpymnme (UHAHCOBBIX PHUCKOB, CBSI3aHHBIX C IOKYIMATEIBHOW CIIOCOOHOCTHIO,
OTHOCSITCSL:

a) aBaHCOBBIM PUCK;

0) puck cHIKeHUs ((UHAHCOBOM yCTOMYMBOCTH;

B) PUCK JIUKBUIHOCTH;

T') UHQIIALMOHHBINA PUCK.

11 Puck, cBsi3aHHBIN ¢ U3MEHEHUSIMH, BBI3BAHHBIMU OOILIEPHIHOYHBIMU KOJICOAHUSIMH, U
HE 3aBUCALINI OT KOHKPETHOTO IPEAIPUATHS, HA3bIBACTCS:

a) YUCTHIM;

0) CHEKYJIATUBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

Tema 3.2. UccnenoBaHue puckoB Ha OCHOBE METOJ0B HMUTALIMOHHOTO MOJIEINPOBAHMS,
MeToJa aHanoruii. MaremaTndeckoe OKMJAaHHE W CTaHAApPTHOE OTKIOHEHHE Kak Mepa
PHUCKOB.

3aoaua No 1.

Mara3us B Hauaje OnepalnroOHHOrO JHS 3aKyMaeT JJIs peau3allid CKOPOMOPTAILIUICS
npoaykt 1o 1neHe (6e3 HJC) 150 py6. / en. Llena peanm3zanuu storo npoaykra (6e3 HIC) —
180 py0. / en. MapKkeTHHTOBbIE HCCIIEA0BAaHUS MOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA 3TOT
MIPOJIYKT MOKET COCTaBJATH 1, 2, 3 wiu 4 egununsl. Ecinu mpolyKT HEe MpojaH B TEUEHUE
OTIEpPAIlMOHHOTO MHS, €ro pealu3yloT B KoHue aHsA mo mnene 100 py6. / en. Hcmomb3ys
MUHUMAKCHBII KpUTEpUH YTOUHUTbH, CKOJBKO E€IMHHUI[ 3TOTr0 IpOJYyKTa ILEeJIecooOpa3Ho
3aKynaTh MarasuHy ¢ MUHUMAaJbHBIM PHUCKOM. BO3MOXxHBIE MpUObUIM Mara3uHa 3a JeHb
11eJIECO00Pa3HO MPEICTABUTH B BUJIE TAOJIHUIIBI 2.

Tabnuna 2 — Bo3moskHast mprObLIb Mara3uHa Mpy peaau3alui CKOPOMOPTSIIETocs MPOIyKTa,

pyo.
YpoBeHb KonuyecTBo eMHMII IPOAYKTA, 3aKYIUICHHBIX JJIs peaJIu3alluu
©XKEIHEBHOI'O 1 5 3 4
crpoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
MuHuMakc

3aoaua No 2.

Maras3us B Hadaje ONEpalMOHHOTO JIHS 3aKyIaeT I Peallu3aliud CKOPOITOPTSIITUIACS
npoaykt 1o 1eHe (6e3 HJC) 150 py6. / en. Llena peanuszaruu storo mpoaykra (6e3 HIC) —
180 pyO. / en. MapkeTHHTOBBIE HCCIIEOBAHUS TIOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA STOT
MPOIYKT MOXET COCTaBisATh 1, 2, 3 unu 4 eqununbl. Eciu mpoaykT He MpoJaH B TeUEHHUE
OTIEPAIIMOHHOTO [IHS, €r0 peanu3yloT B KoHie nHg mo mene 100 py6. / ex. Mcmombsys
KOMIIPOMHUCCHBIM ~KpuTepuii ['ypBHIIA YTOYHHUTH, CKOJBKO EAMHMI[ D3TOTO MPOIYKTa
1eecoo0pa3Ho 3aKynare Marasuny npu yciosun a = 0,4, b = 0,6. Bo3amoxHbIe TpHOBLTH
MarasmHa 3a JIeHb IeJIeCO00Pa3HO MPEICTaBUTh B BUE TaOIUIIBI 3.

Tabnuna 3 — Cxema BO3MOXKHBIX MPHObUIEH MarasuHa IpU pean3aluyd CKOPOIOPTALIETrocs

npoayKTa, pyo.

a * b *
Bapuant HauGonpimas | Haumensinas
Hanmvenpmras | HauGompias Cymma
pereHus MPpUOBLIH MpUOBLITH
pUOBLIL pUOBLIH
1
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N

3

4

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMuAX).

1 Mertoasl nepeBa pelICHUN: BO3MOKHOCTH pPa3BUTUS HHCTPYMEHTApHsl PHCK-
MEHE[KMEHTA.

2 Meroasl aHanu3a YyBCTBUTEIHHOCTH: BO3MOXHOCTH Pa3BUTHA HHCTPYMEHTapHUs
PUCK-MEHEPKMEHTA.

3 Bo3MOKHOCTH MeTO/a aHaJIOTHil B UIeHTU(UKALIUY, OLIEHKE U aHAJIU3€ PUCKOB.

4 Pa3BurHEe MHCTpYMEHTapHUsi OIEHKM pPHUCKOB HAa OCHOBE METOJOB TEOPUU
BEPOATHOCTEH U MaTEeMaTHYECKOI CTaTUCTUKU

Tecmogvie 3a0anus.

1 Kakoii U3 nepedncIeHHbIX METOJOB OIEHKM pPHCKa OCHOBAH Ha pacuerax M aHaju3e
CTaTUCTUYECKHUX MMOKA3aTENECH:

a) BEpOSITHOCTHBIA METO/T;

0) METOJ TOCTPOCHUS JIEPEBa PEUICHUN;

B) METOJ] CLICHAPHEB,;

I') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIPHU pacyeTe YHUCTON MPUBEIECHHON CTOUMOCTH JIEHEKHBIX TOTOKOB;

€) UMUTALlMOHHOE MOJIEIIUPOBAHHE.

2 Kakoii U3 nepeuncieHHbIX METOJIOB OLEHKU PHUCKa JaeT MpeAcTaBlieHue o Hanboiee
KPUTHYCCKHUX (PaKTOPaX HHBECTUIIMOHHOTO MPOCKTA:

a) BEpOSITHOCTHBIA METO/T;

0) MeTOJ1 OCTPOEHUS JIEPEBA PELLICHUH;

B) METOJ] CLICHAPHEB,;

') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB MPHU pacyeTe YHCTON MPUBEIECHHON CTOMMOCTH JIEHEKHBIX MOTOKOB;

€) UMUTAIIMOHHOE MOJICITUPOBAHHUE.

3 Kakolf U3 mepeunciIeHHBIX METOIOB OILIGHKH pUCKA peallu3yeTcsl MyTeM BBEICHHS
MOTNIPABKH HA PUCK WUJTU TIyTEM Y4eTa BEPOATHOCTH BOSHUKHOBEHUS (PUHAHCOBBIX ITOTOKOB:

a) BEpOSITHOCTHBIN METO/T;

0) METOJ TOCTPOECHUS JIEpEeBa PEUICHUN;

B) METOJ] CLICHAPHEB,;

') aHaJIU3 YyBCTBUTEILHOCTH;

1) y4€T PUCKOB MPHU pacyeTe YHUCTON MPUBEIEHHON CTOMMOCTH JICHEKHBIX MIOTOKOB;

€) UMUTAIIMOHHOE MOJICITUPOBAHHUE.

4 Kakoi u3 nepeurciIeHHbIX METOI0B OIIEHKU PHCKa MCTOIb3YeTCsS B CUTYAIUAX, KOTAa
MPUHUMAEMBIE PEIICHHS] CHUJILHO 3aBUCSAT OT TMPHUHATHIX paHEEe W OMPEICISIIOT CICHAPUH
JAIBHEUIIETO Pa3BUTHSI COOBITHIA:

a) BEpOSITHOCTHBIA METO/T;

0) MeTo/1 MOCTPOEHHUS JIepeBa pelieHuil;

B) METOJI CIICHAPWEB;

T') aHAJIU3 YyBCTBUTEILHOCTH,

1) Y4ET PUCKOB IIPH pacyeTe YNCTON MPUBEACHHON CTOMMOCTH JICHE)KHBIX IIOTOKOB;

€) UMUTAllMOHHOE MOJICITUPOBAHHUE.

5 Kakoil u3 mepedncieHHbIX METOJIOB OILICHKH PHUCKAa TPEACTABISIET COOOM CEpHro
YUCJIICHHBIX SKCHEPUMEHTOB, NPHU3BAHHBIX MOJYYUTh SMIUPUYECKUE OLIEHKU CTEIEeHU
BIIMSIHUSI PA3JIMYHBIX (DAKTOPOB HAa HEKOTOPHIE 3aBUCSIITNE OT HUX PE3yJIbTATHI:

a) BEPOATHOCTHBIN METO/I;

0) METOJ IOCTPOCHUS JIEpEeBa PEUICHUH;

B) METO/I CLICHAPUEB;
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I') aHaJIU3 YyBCTBUTEIbHOCTH;

1) y4eT PUCKOB IIPU pacyeTe YUCTON MPUBEACHHONW CTOMMOCTH JICHEKHBIX TOTOKOB;

€) UMUTALIMOHHOE MOJICIMPOBAHUE.

6 Kak mpu pacyere 4ucTOi NpUBEACHHONW CTOMMOCTH MOKHO YUUTHIBATh PUCK:

a) OCPEJICTBOM KOPPEKTHUPOBKH CTaBKU CPAaBHEHMsI (CTaBKH TUCKOHTA);

0) moCcpeaCTBOM KOPPEKTUPOBKH YHCTHIX (PMHAHCOBBIX MMOTOKOB;

B) 00a BapraHTa BEPHHI.

7 JIITP pacnoiioskeHO K PUCKY, €CIIU:

a) 6oJsiee NIpUBJIEKATEIbHBIM SIBJISETCS MIOJIyY€HHE CPEJHETO BBIMIPHIILA,

6) umeer GyHKuHIO moxe3HocT U(X )=3Vx ;

B) umeeT pynkiuio nosiesnoctu U(X) =5X2;

r) umeet ¢pynknuto moaesnoctu U(X) =2 + 3X.

8 Ecnu npemus 3a puck P(X) < 0, To JITTP:

a) CKJIOHHO K PHCKY;

0) HE CKJIOHHO K PUCKY;

B) HEHUTPAIbHO K PUCKY.

Koumponsnas paboma Ne 2.

Wnentudukanys u oueHka GakTopoB PUCKOB C UCIOIb30BAHUEM 3KCIIEPTHBIX METO/I0B.

[TpoBecTr 3KCIEPTHOE MCCIIEOBAHNE C UACHTU(UKAIIUEH U OLEHKOW ()aKTOPOB PHCKA B
ycnouax MT-npoekra. [Jlns cuctemartuzalmd M OLEHKM pPE3YyIbTAaTOB 3KCHEPTHOIO
UCCIIEIOBaHUsST TPUMEHHUTH Jlenbuiickuii MeTon, MpenBapuTelIbHO CHOPMHUPOBAB COCTAB
SKCHEPTHON I'PYIIBI B COOTBETCTBUM € KBAIM(PHUKAIIMOHHON KaTeropuel KakJoro sKCIepra.
WnenTudunmupoBats U CHCTEMATU3UPOBATH (DAKTOPHI, OKA3BIBAIOIIME BIUSHHE HA YPOBEHBb
pucka WT-npoekra, ¢ mNpUMEHEHHMEM MeETOJa OJKCHEPTHbIX OLeHOK. Ilpu sToMm
paccMmatpuBaroTcs clieayromme GakTopel: X1 - KayecTBO mporpaMmmHoro obdecniedeHus; X 2
- CPOKH BBIITOJHEHUS MpoekTa; X3 - 00beM WHBECTHUIIMOHHBIX 3arpaT; X4 - KadecTBO
ayrcopcuHra; X5 - ypoBEeHb DPBHIHOYHON KOHBIOHKTYpHl. B sKcrnepuMeHTe NpUHUMAOT
ydacTHe 7 HE3aBHCHUMBIX JKCIIEPTOB, B HMX 3a/auy BXOJWT OIPENEICHHEe paHra KaXkKIoro
dakTopa mo mnATHOANIBHOM cucTteme. HauMeHbIINMH 1O 3HAYEHHWIO paHr IPHCBAUBACTCS
(dakTopy, OKazpIBarolleMy HauOoJiblliee BIUSHUE HAa YPOBEHb A(P(EKTUBHOCTH PEKIAMBI.
O1eHKHM PKCIEePTOB MPEICTABISAIOTCS B BUAE MATPUIBI PAHTOB ONpPOCA, B CTPOKAX KOTOPOH
yKa3bIBalOTCS (aKTOpBl, a B CTOJNOIAX — OLEHKH OKCIepToB. VICXOomHbIEe MaHHBIE IO
BapHUaHTaM IpeCTaBIeHbI B Tabmunax 1 — 5.
Tabnauna 1 — MaTtpuia paHros onpoca 3KCIepToB (BapuaHT 1)

daxkrto
- P OKcnepTsl 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

Tabnuna 2 — MaTpuiia paHroB onpoca 3KCHepToB (BapuaHT 2)

®dakTop

. OkcnepTs Z X Z X X (Z X )—()2

1 2 3 4 5 6 7

=
=
N
w
N
N

X1 3

X2 2 3 3 2 4 4 1
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X3 3 2 1 1 S 3 3

X4 4 5 4 5 2 4 5

X5 S 4 9) 4 1 1 4
Cymma

Tabnuna 3 — MaTtpuiia paHroB orpoca 3KCIepToB (BapuaHT 3)

Paxrop OKcnepTsl - —\2
ol DX | D% =X X, — x)
4

X1

X2

X3

X4

Nk lw|N|-
AR NowN
RN w| S| w
gk &N w

RN ow|No|on
Ao|w|NikF o
ARl w~N

X5

Cymma

Tabnuna 4 — MaTpuiia paHroB orpoca 3KCHepToB (BapuaHT 4)

Paxcrop DKcnepTsl - -\2
Bl DX | D% =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

Tabnuua 5 — Matpuiia paHroB ornpoca 3KcrepToB (BapHaHT 5)

Paxrop OKcnepTsl " -\
bI in Z X; =X X; — x)
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

Bonpocwt 0na 00cyscoenusn (na npakmuueckux 3aHAMUAX).

1 KoHnuenius orpaHndeHHOro pricka. Meron ctoumoctu pucka VAR (Value-at-Risk).

2 Ilpuemsl yrpaBjieHHS PUCKOB B CHUCTEME PHUCK-MEHEDKMEHTAa: M30eKaHWEe pPHCKa,
yAepKaHUE pUCKa, Nepeadya pucKa, CHUKEHUE CTENEeHHU pHUCKa. YTpaBJIeHUE PUCKAMHM Ha
OCHOBE METOJIOB JUBEPCUDUKAIIH.

3 VYmpaBineHue pUCKaMH Ha OCHOBE MPUOOPETEHHs NOTOTHUTENHLHOW HH(OpMAIIHH.
VYnpasneHnue puckaMu Ha OCHOBE METOJOB CTPaXOBaHHSI.

4 YnpaBieHue pUCKaMy Ha OCHOBE METOJIOB JUMUTHUPOBAHUS. Y IpaBICHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPAXOBAHUS.

Tecmoegwie 3a0anus.

1 Kakue pucky npucymy 3KCIUIyaTalliOHHOMY 3Tally HUHBECTHUIIMOHHOM 1€ TEIbHOCTH
a) (MHAHCOBBIC PUCKHU;
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0) 9KOJIOTUYECKHE PUCKH;

B) PUCKHM HEBEPHOTO IIPOTHO34;

I') IPOU3BO/ICTBEHHbBIE PUCKH.

2 Kakue pucKy IpUCYIIH 3aBEPIIAIOIIEMY Tally HHBECTUIIMOHHOMN IEATEIIbHOCTH:

a) pUCKH (pHAHCUPOBAHUS JIMKBUJALIMOHHBIX PadOT;

0) pUCKM HEBEPHOTI'O IIPOTHO3;

B) PUCKHU BO3HUKHOBEHMSI I'PaXJaHCKOW OTBETCTBEHHOCTH;

I') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue puCKM TpUCYIIM NPEABIHBECTULMOHHOMY 3Tally HMHBECTULMOHHOM
JESTEIIbHOCTH

a) HKOJIOTUYECKUE PUCKHU;

0) pucku omMO0YHOM OLIEHKU YPPEKTUBHOCTA UHBECTUIIHII;

B) PUCKHU HEBEPHOTI'O MPOrHO3a OYAYIUX U3MEHEHUH;

) (PMHAHCOBBIE PUCKHU.

4 Kakue pHUCKM HPUCYLIHM COOCTBEHHO WHBECTULMOHHOMY 3Tally MHBECTULIMOHHOU
JESITEIIbHOCTH .

a) IPOU3BO/ICTBEHHbBIE PUCKHU;

0) pUCKU IPEBBIIEHNS CMETHONW CTOUMOCTH IIPOEKTA;

B) PUCKHU HEBEPHOTI'O NMPOrHO3a OYAYIUX U3MEHEHUIA;

I') PUCK 3aJIepKeK caaun 00BbeKTa.

5 Kak Ha3bIBaeTCs CTpaTeruueckoe MoBeleHue KPYIMHbIX KOMIIAHHUH, OCYILIECTBIISIOLINX
MaccoBO€ MPOU3BOJACTBO, BBIXOJSAIIMX HAa MAacCOBBIH PBIHOK CO CBOEH WM MPUOOPETEHHOMN
HOBOH NPOAYKIMEH, ONEpPEeKaIoNIMX KOHKYPEHTOB 3a CYET CEPUMHOCTH INPOU3BOACTBA U
a¢dekra macmrada:

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) MaTHEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak HaspBaeTCsl CTpAaTErMuyeckoe IIOBEIACHHE KOMIIAHW, 3aKioyaronieecs B
MPUCTIOCOOTIEHUH K Y3KMM CErMEHTaM LIMPOKOrO phIHKA IyTEM CIEHHUaTIU3UPOBAHHOTO
BBIITyCKa HOBOW WJIM MOJIEPHU3UPOBAHHOM NMPOJYKIIUU C YHUKAJIbHBIMU XapaKT€PUCTUKAM:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHUEHTHOE;

I') SKCIIEPEHTHOE.

7 Kak Ha3bIBaeTCsi CTpAaTerMuecKoe MOBEJCHHWE KOMITAaHWH, O3HAyYalolllee BbIXOJ Ha
PBIHOK C HOBBIM (paJMKaJIbHO HHHOBAIIMOHHBIM) MPOJYKTOM U 3aXBaTOM YacTH PhIHKA:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3bIBaeTCsi cTpaTerMyeckoe IOBEJEHHE KOMIIaHMH, COCTOAIIEE B
IpUCIOCOOICHNH K YCIOBUSM CIPOCAa MECTHOTO PhIHKA, OCBOCHUH HOBBIX BUJIOB YCIYT TOCIE
TIOSIBJICHHSI HOBBIX TIPOJTYKTOB U HOBBIX TE€XHOJIOTHI, IMUTAIIMN HOBHHOK U TIPOJIBHKCHUU WX
K CaMbIM LIUPOKUM CJIOSIM TOTPEOHUTENCH:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTUEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bpIBaeTcsl pUCK, CBS3aHHBIN C U3MEHEHUSIMH, BbI3BAaHHBIMH OOLIEPHIHOYHBIMU
KOJICOAHUSIMH, U HE 3aBUCAIINNA OT KOHKPETHOT'O MPEATIPUATHS:

a) YHUCTHIN;
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0) CUCTeMHBII;
B) HECUCTEMHBIN;
T') CIICKYJISITHBHBIH.

Pa3nes 4: OcHOBBI ynIpaBJIeHHsI PUCKOM B COBPEMEHHbIX OPraHU3alusix
Tema 4.1. PuckoBas cutyanusi B opraHu3aliu, KapTa puckoB.

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMusAX).

1 YmpaBieHue puckamMu U UX BIIMSHUE Ha PUHATHE PEIICHUN.

2 HersHTpomusi Kak XapaKTepUCTUKAa M Mepa YHOPSIOUYEHHOCTH HSKOHOMHYECKUX
CHUCTEM.

3 Ponp ympaBieHYeCKOH AEATENBHOCTH B peau3alliil HETIHTPONHMIHOTO IMOAXO0Ma K
YIpaBICHUIO PUCKAMH COBPEMEHHOMN OpraHU3allHu.

4 DHTpOnHs KaKk Mepa XaOTUYHOCTH, HEYMOPSIOYEHHOCTH SYKOHOMHYECKOW CHCTEMBI
HEOOXOUMOCTD yIPaBJICHHS PUCKAMHU.

5 Meronbl (prHAHCOBOTO aHAJIM3a B YIPABICHHH PUCKOM: ITOKA3aTENN JIUKBUIHOCTH U
MJIaTEeKECTTOCOOHOCTH, MOKa3aTean (PMHAHCOBOM YCTOWYMBOCTH OpraHU3aIIH.

6 PuckoBast cuTyalysi B OpraHu3anuu: ee (pakTopbl, TapaMeTphl U XapaKTEPUCTHKH.

3aoaua Ne 1.

C umpeHTHUKAMEW BAIIOTHOTO PHCKA MEXIYHAPOAHOTO MOPTQENs HEHHBIX Oymar
CBSI3aHBI CJIEYIOIINE CUTYaIUU:

1) uHBecrop nepXuT nopTdenb akuuid KOMIAHUN HEKOTOPOW CTpaHbl U3-3a
MEPCIEeKTUBBl HX POCTAa, HO OlNacaeTcsl NaJeHUs Kypca BaJIOTHl WHBECTHIMM H3-3a
HECTaOMIIPHOCTH CUTYAIlMH B CTpaHe (HO €CIIM CHTyalus CTa0MIU3UPYeTCs, TO KypC BaJlFOTHI
CTpaHbl MOXET BO3PACTH);

2) B noptderne MHBECTOPA €CTh JIOJTOCPOYHBbIE OOJIUTallid HEKOTOPOW CTpaHbl, U HE
UCKJIIOUY€Ha BO3MOXHOCTh CHMKEHMs MPOLIEHTHOW CTaBKH, YTO MOKET HPUBECTH K POCTY
Kypca oOJuTanuil 1 maJIieHuIo Kypca BaTFOThl HHBECTHIIHH.

Jns xemxupoBaHUs (CHIDKEHHUS TMOTEPb) BAIOTHOTO PHUCKA MOTYT HCIOIb30BATHCS
¢dwrouepcHsle, (hopBapIHBIC U OMIIMOHHBIE KOHTPAKTHI.

Tak, unBectop u3 crpanbl B Binoxun 500 000 neHexHBIX €IWHMI] CTpaHbl A B
rOCYJapCTBEHHBIE JOJITOCPOYHBIE oOnuranmuu cTpaHbl A. Omacasch BO3MOXKHOTO ITaJCHHS
Kypca BalIOThl CTpaHbl A, OH mpojan B ceHTs0pe mpu kypce A/B = 1,28 ¢rrouepcsl Ha
500 000 neHe HBIX €TUHHII CTPAHBI A C MOCTAaBKOH B jaekabpe mo ¢prouepcHoil nene 1,23.
Onpenenutb pe3ynbTaThl XEHKUPOBAaHUS MOpTQens obiauranuif, eciu B jAekaOpe IeHa
oOmuranuit cocraBut 510 000 neHeXHBIX eIUHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1ieHa OyayT, cootBeTcTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pemenne:

1) B MOMEHT mpoAaxu (PbIOUEPCOB CTOMMOCTH MOpTdens obOauranuii cocTaBisiia
500 000 * 1,28 = 640 000 neHE)KHBIX EAMHHMII CTPAHbI B;

2) mo BapuaHTy a) B JekaOpe cToMMocTb noptdenst obnuranuit cocramia 510 000 *
1,22 = 622 200 neHeXHBIX €IWHUI] CTpaHbl B, TO ecTh CTOMMOCTH MOpTdens oOmTrarwii
ymenbinuiach Ha cymmy 640 000 — 622 200 = 17 800 neHexHBIX eIUHUI] CTPaHBI B;

3) moxon TO TPOJaHHBIM (brOYepcaM OT MaaeHHs (BIOYEPCHOW IIEHBI COCTABHUII
500 000 * (1,23 — 1,17) = 30 000 meHEeXHBIX AUHUI] CTPaHbI B, MO3TOMY YMCTOE U3MEHEHUU
xepkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 meHe HBIX eIUHUI] CTPaHBI B;

4) mo BapuaHTy 0) B Jekabpe cTouMocTh nopTdens obnuranmii cocraBmia 510 000 *
1,34 = 683 400 neHEXHBIX €IUHUIl CTpaHbl B, TO ecTh cTOMMOCTh MOpTdens oOnauramui
yBenuuniack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eTUHHIL CTPaHbI B;
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5) yOBITOK OT MPOAAHHBIX (BIOUEPCOB HM3-32 pOCTa (PHIOUEPCHOM IICHBI COCTABHUII
500 000 * (1,29 — 1,23) = 30 000 geHEXKHBIX CIUHMII CTPAHBI B, TO3TOMY YHCTOE U3MEHCHHE
xemkupoBanHoro noptderns pasao 43 300 — 30 000 = 13 400 neHEeKHBIX €AMHMI] CTPaHbI B.

3aoaua No 2.

NuBectop u3 crpansl B Binoxun 600 000 neHeXHbIX €AWMHUIl CTpaHbl A B
rOCyJapCTBEHHBIE JOITOCPOYHbIe oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO IaJCHHS
Kypca BaJllOTBl CTpaHbl A, OH mpojaal B ceHTs0pe mpu kypce A/B = 1,28 dwrouepcsl Ha
600 000 neHeXHBIX €TUHMII CTPAHBI A ¢ MOCTAaBKOM B Jekabpe mo ¢prodepcHoit niene 1,14.
Onpenenuth pe3yiabTaThl XEIKUPOBAHUS MOpTdens oOnuranuii, eciu B Jekadpe IieHa
obmmuranuii coctaBuT 610 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyt, coorBerctBenno: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMuAX).

1 KoHnuerniust orpaHideHHOro prcka. Merox croumoctu pucka VAR (Value-at-Risk).

2 Ilpuemsl yrpaBiieHUS PUCKOB B CHUCTEME PUCK-MEHEDKMEHTa: M30eXaHue pHUCKa,
ylaep>KaHHe pHUCKa, Mepelada pUcKa, CHIDKEHUE CTETeHH pHUCKA. YTpaBJICHHE PUCKaMU Ha
OCHOBE METOJIOB JHBEPCUPHUKAIIHH.

3 VmpaBineHue pUCKaMH Ha OCHOBE MPUOOPETEHMs IOMOJHUTENHbHOM HH(OpMAIIIH.
VYnpasieHrue puckaMi Ha OCHOBE METO/IOB CTPaXOBaHMA.

4 YnpaBieHue pucKkaMu Ha OCHOBE METOAOB JTUMHUTHPOBAHUS. YIIpaBICHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPAaXOBaHUSI.

Tecmoevie 3a0anus.

1 Kakue pucKu NpUCYIIN IKCIUTyaTallHOHHOMY 3TaIly HHBECTHIIMOHHOM eI TeTbHOCTH :

a) (MHAHCOBBIC PUCKHU;

0) PKOJIOrMYECKUE PUCKU;

B) PUCKH HEBEPHOTO MPOTHO34;

T') TPOU3BOJICTBEHHBIE PUCKH.

2 Kakue pucKy IpUCYIIM 3aBEPILAIOLIEMY 3Taly NHBECTUIIUOHHON JEATeIbHOCTH:

a) pucku (PMHAHCUPOBAHUS JTUKBUIAIIMOHHBIX padoT;

0) pUCKH HEBEpHOI'O IPOTHO34;

B) PUCKH BO3SHUKHOBEHHS I'PAKJAHCKOH OTBETCTBEHHOCTH;

I') IPOU3BO/ICTBEHHBIE PUCKH.

3 Kakume pHCKM TpUCYIIM TPEIABIHBECTUIIMOHHOMY JTally WHBECTUIIMOHHOM
NeSITeTbHOCTH

a) DKOJIOTMYECKHUE PUCKU;

0) pucku oMO0YHON OLIEHKU 3P PEKTUBHOCTH UHBECTUIIHII;

B) PUCKHM HEBEPHOTO MPOrHO3a OyIyIIUX U3MEHEHUI];

I') (PMHAHCOBBIE PUCKHU.

4 Kakpe pHUCKH TPUCYIIH COOCTBEHHO WHBECTUIIMOHHOMY JTally WHBECTUIIMOHHOU
NeSITeTbHOCTH .

a) IPOM3BOICTBEHHBIC PHUCKH;

0) pUCKU IPEBBIICHUS] CMETHOM CTOMMOCTH MPOEKTA;

B) PUCKH HEBEPHOTO MPOTHO3a OyIYIINX U3MEHEHHU;

T') PUCK 3aJIepXkKeK claun 00bEKTa.

5 Kak Ha3bIBaeTCs CTPATETNYECKOE MMOBEICHUE KPYITHBIX KOMITAHHUM, OCYIIECTBIISIFOIIUX
MaccoBO€ MPOU3BOJICTBO, BBIXOJSAIIMX HAa MACCOBBIH PBIHOK CO CBOEH MM MPUOOpPETEeHHOU
HOBOHM MPOAYKIMEHN, OMEPEkKAINUX KOHKYPEHTOB 3a CHET CEPUIHOCTH IPOM3BOJICTBA H
s dekra macmrada:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) IaTHEHTHOE;

T') 3KCIUIEPEHTHOE.
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6 Kak Ha3bIBaeTCAd CTpPATETHMYECKOE TOBEICHHE KOMITAHWHM, 3aKjroydaronieecs B
NpUCHOCOOJICHNN K Y3KMM CEIMEHTaM IIHPOKOTO pBhIHKA IYTeM CIEeHUAIN3UPOBAHHOTO
BBIIYCKa HOBOW MJIM MOJEPHU3UPOBAHHON MPOAYKIIMU C YHUKAIBHBIMU XapaKTEPUCTHKAM |

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3bIBaeTCsi CTpPATErMUECKO€ IOBEJIECHHWE KOMIIAHWH, O3HAUYAIOILIEe BBIXOJ Ha
PBIHOK C HOBBIM (paJiuKaJIbHO HMHHOBALIMOHHBIM) MPOJIYKTOM U 3aXBAaTOM YacTH PhIHKA:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3bIBaeTCs CTpaTerMyeckoe IIOBEJCHHE KOMIIAHUM, COCTOAIIEE B
MPUCTIOCOOJICHUH K YCIOBHSIM CIIPOCA MECTHOTO PHIHKA, OCBOEHUH HOBBIX BHJIOB yCIyT MOCIE
MIOSIBJICHUS HOBBIX IPOJIYKTOB M HOBBIX TEXHOJOTHH, UMUTAIIMA HOBUHOK U TIPOJBUKCHUH HX
K CaMbIM IIUPOKUM CJIOSIM TOTpedUuTesei:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IaTUEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bIBacTCsS PUCK, CBS3aHHBIA C M3MECHEHUSMH, BBI3BAHHBIMUA OOIIEPHIHOYHBIMH
KOJIeO0aHUSIMU, M HE 3aBUCAIIUN OT KOHKPETHOTO MPEANPUATHS:

a) YUCTBIN;

0) CHCTEMHBI;

B) HECUCTEMHBIIA;

T') CIIEKYJISITUBHBIN.

Tema 4.2. OHTI/IMI/I38.I_II/ISI U YCTPAHCHUC PHUCKOB Ha OCHOBC IIPHUMCHCHUA MCETOHOB
CTpaxoBaHus, PE3CPBUPOBAHMSA, XCIXKUPOBAHHA.

Bonpocwt 0na 0o6cyscoenusn (na npakmuuecKkux 3aHAMUAX).

1 Meton croumoctu pucka VAR (Value-at-Risk) kak cmoco® onTumu3aiii puckoB
OpraHu3aIuu.

2 IlpueMsl ympaBiieHUs PUCKOB B CHUCTEME PUCK-MEHEKMEHTa: M30ekXaHue pucka,
ylep>KaHME pUCKa, Meperaya pUcKa, CHWKEHUE CTENEeHM pUCKA. YIIpaBJI€HHWE PUCKaMHU Ha
OCHOBE METOJIOB JMBEPCUPHUKALINH.

3 VmpaBneHue pUCKaMH Ha OCHOBE MPUOOPETEHMs TOMOJHUTENbHOM HH(OpMAaIH.
VYmpasieHne puckaMy Ha OCHOBE METOJIOB CTPaxOBaHUSI.

4 YnpasieHue pucKaMy Ha OCHOBE METOJIOB JTUMUTHUPOBAHUSA. Y IpaBICHUE PUCKAaMU Ha
OCHOBE METOJIOB CAMOCTPaXOBAHHUS.

3aoaua Ne 1.

C uaeHTHdUKAIMEd BAIIOTHOTO PHUCKA MEXIYHApPOAHOTO MOpTQens HEHHbIX Oymar
CBSI3aHbI CJIEYIOIINE CUTYallUU:

1) wuHBecTop MAEpXUT NOPTQPEns axKIUi KOMIOAHWA HEKOTOpOHl CTpaHbl H3-3a
NEePCIEeKTUBBl HX POCTAa, HO OlNAacaeTcsl MaJeHus Kypca BaJllOTbl HMHBECTHIMHM H3-3a
HECTaOMJIBHOCTH CUTYallMM B CTpaHe (HO €CJIM CUTYyallus CTa0MIU3UpPYeTCs, TO KypC BaJOTHI
CTpaHbl MOXET BO3PACTH);

2) B mopt¢ene MHBECTOpA €CTh JIOJTOCPOUHBbIE OOJMrallMd HEKOTOPOW CTpaHbl, U HE
HCKIIFOYEHA BO3MOYKHOCTh CHM)KEHMS MPOLIEHTHOW CTaBKH, YTO MOXET MPUBECTU K POCTY
Kypca o0nuranuii U maJieHuIo Kypca BaltoThl MHBECTUIUH.
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Jns xemxupoBaHUs (CHMJKEHHUS TOTEPb) BAJIOTHOTO PHUCKA MOTYT MCIOIb30BAThCS
¢dwrouepcHble, popBapIHBIC U OMIIMOHHBIC KOHTPAKTEHI.

Tak, umuBectop u3 crpanbl B Bioxwin 500 000 neHeXKHbIX €IMHUIl CTpaHbl A B
TOCYIapCTBEHHBIC JIOJITOCPOUYHBIC oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO ITaJICHUS
Kypca BaJllOTBl CTpaHbl A, OH mpojaal B ceHTsa0pe mpu kypce A/B = 1,28 dwrouepcsl Ha
500 000 neHex HBIX €TUHMII CTPAHBI A ¢ MOCTaBKOH B Jekabpe mo ¢prodepcHoit nene 1,23.
Onpenenuth pe3yiabTaThl XEIKUPOBAHUS MOpTdens oOnuranuii, eciu B Jekadpe IieHa
obmmuranuii coctaBuT 510 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa OyyT, cooTBeTcTBeHHo: a) 1,22 u 1,17;6) 1,34 u 1,29.

Pewenue:

1) B MOMeHT mnpojaxu (bIOYEepCOB CTOMMOCTH MopTdens obiuranuil cocrapisiia
500 000 * 1,28 = 640 000 neHEKHBIX SAMHHMII CTPAHbI B;

2) o BapuaHTy a) B JeKaOpe cTomMocTh noptdens obmuramuii coctauiaa 510 000 *
1,22 = 622 200 neHeXHBIX SIWHUI] CTpaHbl B, TO €cTh CTOMMOCTH MOPTQENss OOIHUTraIHii
ymenbinuiach Ha cymmy 640 000 — 622 200 = 17 800 neHexHBIX eIUHUI] CTpaHbI B;

3) moxon 1O TpOJaHHBIM (brOYepcaM OT MaAeHHUs (BIOYEPCHOM IIEHBI COCTaBUII
500 000 * (1,23 — 1,17) = 30 000 meHEXHBIX €IUHUI] CTPAHbI B, MO3TOMY YHCTOC M3MEHEHHU
xemkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 neHekHBIX IUHUI] CTPaHBI B;

4) nmo BapuaHTy 0) B JIekaOpe cTouMocTh mopTdens obnuramuii cocraBuia 510 000 *
1,34 = 683 400 meHeXHBIX €OMHHUI] CTpaHBl B, To ectb crommocTh moprdens obiuranuit
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eTUHUI] CTpaHbl B;

5) yOBITOK OT TPOJAHHBIX (DBIOYEPCOB HW3-3a pocTa (BIOYEPCHON IIEHBI COCTABHII
500 000 * (1,29 — 1,23) = 30 000 meHeX HbIX €AUHHII CTPaHbl B, MO3TOMY YHCTOEC M3MEHCHUE
xemkupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 meHeXHBIX eTUHUI] CTpaHBI B.

3aoaua Ne 2.

NuBectop u3 crpansl B Bmoxun 600 000 neHexHBIX eIUHUIL CTpaHbl A B
rOCy/IapCTBEHHBIE JIOJITOCPOUHBIE oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO TaJIEHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojaan B ceHTa0pe mpu kypce A/B = 1,28 ¢prouepcsl Ha
600 000 meHeXXHBIX €TUHUI] CTpaHbl A C MOCTaBKOW B JekaOpe mo (prouepcHoii nene 1,14.
Onpenenuth pe3ynbTaThl XEHKUpPOBaHUs TopTdens oOnuramuii, ecau B Jekabpe IeHa
obnuranuit coctaBut 610 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Tecmoegvie 3a0anus.

1 Kakuie puCKy IPUCYIIU YKCIDTYyaTallAOHHOMY dTaIly HHBECTHUITHOHHOM JIEATEIIBHOCTH :

a) (hMHAHCOBBIE PUCKU;

0) PKOJIOrMYECKHUE PUCKHU;

B) PUCKH HEBEPHOTO MPOTHO34;

T') MPOU3BOJICTBEHHBIC PUCKH.

2 Kakue pucky MpUCYIIH 3aBEPIIAIOIEMY TAly HHBECTHIIHOHHOM e TEIbHOCTH

a) pucku (MHAHCUPOBAHUS JTUKBUIAIIMOHHBIX padoT;

0) pUCKH HEBEpHOI'O IPOTHO34;

B) PUCKH BO3HHKHOBEHHUS T'PaXTaHCKOW OTBETCTBEHHOCTH,

T') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue puckn TpUCYIId TPEIBIHBECTUIIMOHHOMY JTally WHBECTHIIHOHHOMN
JESITEIIbHOCTH

a) 9KOJIOTHYECKHE PUCKU;

0) pucku oMO0YHON OLIEHKU 3P PEKTUBHOCTH UHBECTUIIHII;

B) PUCKH HEBEPHOTO MPOTHO3a OyIYIINX U3MEHEHHU;

I') (PMHAHCOBBIE PUCKHU.

4 Kakue pHUCKU NPUCYIIM COOCTBEHHO HHBECTULIMOHHOMY 3Taly HHBECTHIIMOHHOM
JESITEIIbHOCTH .

a) MPOU3BOJICTBEHHBIE PUCKU;
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0) PUCKH MPEBBIIEHUS CMETHON CTOMMOCTH MTPOCKTA;

B) PUCKH HEBEPHOTO ITPOrHO3a OyyIUX U3MEHEHMUI;

T') PHCK 3aJIEpP’KEK c/1auu 00bEKTa.

5 Kak Ha3bIBaeTCs CTPATErNYECKOE IMOBEICHUE KPYITHBIX KOMITAHUM, OCYILECTBIISIFOLIUX
MaccoBO€ MPOU3BOJCTBO, BBIXOAALIMX HAa MACCOBBII PBIHOK CO CBOEH MJIM IMPUOOpPETEHHOH
HOBOM IPOAYKLMEH, ONEPEkKAIIUX KOHKYPEHTOB 3a CYET CEPUMHOCTH IIPOM3BOJICTBA U
s dexra macmrada:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

I') SKCIUIEPEHTHOE.

6 Kak Ha3pIBaeTCsl CTPATErMUecKOe IIOBEJACHUE KOMIIAHUM, 3aKiloyarouieecs B
IPUCIOCOOJIEHNN K Y3KMM CEIMEHTaM IIHUPOKOTO pbhIHKA IIyTeM CIELUaIN3UPOBAHHOIO
BBIIYCKa HOBOW MJIM MOAEPHU3UPOBAHHON MPOAYKIIMU C YHUKAJIBHBIMU XapaKTEPUCTHKAM |

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) IaTUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3blBaeTcs CTpaTernyeckoe IOBEJCHHE KOMIIAHWHU, O3HAaYalollee BBIXOJ Ha
PBIHOK C HOBBIM (paJlKalbHO HMHHOBALIMOHHBIM) IPOAYKTOM U 3aXBATOM YacCTH PhIHKA!

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) IaTUEHTHOE;

I') 9KCILJIEPEHTHOE.

8 Kak Ha3pBaeTcs CTpaTernyeckoe TIOBEJACHHE KOMIIAHMH, COCTOsIIee B
MPUCTIOCOOTIEHUH K YCIOBUSIM CIIPOCA MECTHOTO PhIHKA, OCBOEHUH HOBBIX BUJIOB yCIYyT MOCIIE
HOSIBJICHUSI HOBBIX MPOJIYKTOB U HOBBIX T€XHOJIOTHIl, UMUTAIIUM HOBUHOK M TIPOJIBUKEHUU UX
K CaMbIM LIUPOKUM CJIOSIM IOTpeOUTesei:

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) MaTHEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bpIBaeTCsl PUCK, CBS3aHHBIN C U3MEHEHUSIMH, BbI3BAHHBIMH OOLIEPHIHOUYHBIMU
KoJ1Ie0aHUSIMU, U HE 3aBUCAILIUN OT KOHKPETHOTO MPEAIPUATHUS:

a) YUCTBIN;

0) CUCTEeMHBI;

B) HECUCTEMHBIH;

T') CIIEKYJISITUBHBIH.
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IIpunoxenne 2

7 OueHoYHbIE CPeCTBA JIJIsl IPOBeIeHH s POMEKYTOYHOM aTTeCTALMU
a) [lnannpyemble pe3y/ibTaThl 00yUeHHsI H OLIEHOYHBIE CPEICTBA [IJI IPOBEAeHHsI MPOMEKYTOYHOM ATTeCTAIlUN:

CrpyKTypHBII
3JIEMEHT

KOMIICTCHIIN

[Tnanupyemble pe3yabTaThl
oOy4deHus

O1eHOYHBIC CPEACTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAJIU3UPOBATH UCXOAHbIE JaHHbIE, HEOOX0AUMBbIE VISl pAcYeTa IKOHOMHYECKUX U COLMATbHO-
IKOHOMHUYECKHUX MOKAa3aTesieil, XapaKTePU3yIOIIHX JeATeJIbHOCTh X03AHCTBYIOINX CY0ObEKTOB

3HaTh — HCTOYHHKH IOJTYUCHHUA Hepeueub meopemu4ecKux 6onpocos 0/151 NOO20MOBKU .
I/IH(bOpMa]_[I/II/I, H606XOI[I/IMOI7I 1. CYH_IHOCTB PpUCKa KaK ABJICHUA U KBAIUMETPHUICCKUC XapaKTCPUCTHKU PHUCKA.
JJI1 pacyeTa SdKOHOMHUYCCKHUX U 2. HGOHpeILCHCHHOCTB KaK UCTOYHHK pHCKaA. Konnemum PUCKA KaK HCTOYHHK PUCKOJIOTUH.
COIIMAJIBHO-2KOHOMHNYECKHUX 3. KauecTBeHHBIH M KOJHMYECTBEHHBIN aHAIH3 pHucCKa. Ha60p MokazaTelieil s KOJWYSCTBEHHOM
ITOKa3aTeen, OLICHKU pHUCKa.
XapaKTCPU3yrommx 4. BapI/IaHTH OKOHOMHYECCKHX peH.IeHPIfI, O6peMeHeHHHX PUCKOM. AJIBTepHaTI/IBBI.
JACATCIBHOCTD XO3ﬂﬁCTBYIOIHHX 5. CucreMHBIN aHaIN3 pHUCKa B CIICKTPEC S9KOHOMHUYCCKUX HpO6J'ICM.
CY6’LCKTOB; 6. Mepa puUCKa Kak HCO6XOI[I/IM8.}I JJIsL (l)OpMI/IpOBaHI/ISI AJIBTCPHATUB OIL€HKa pPUCKA,
— [OPHUHLUIEBI, METOABI U XapaKTCPU3yromiass BO3MOXKHBIC ITOTCPU UIIN HpI/I06p€TeHI/I${ B HpOI/I3BOI[CTBeHHO-X03$[I>'ICTBGHHOI>'I
METOJIUKU c60pa, UiIn q)HHaHCOBOﬁ JCATCIIBHOCTH.
CHCTEMATH3AallM1 U aHaJIu3a 7 MGTOI[ AHAJIOTHUH B OIICHKEC pI/ICKa " ero HpI/IMeHeHI/Ie B O KOHOMHNYCCKHUX pvaeTax.
MCXOJHBIX JAHHBIX, 8. Merton ACpeBa peIJ.IeHPIﬁZ IOCTPOCHUE NPOCTPAHCTBEHHO-OPUCHTUPOBAHHOI'O rpa(ba.
HCO6XO,Z[I/IMBIX 14 pacuera 9 MeTOJIBI q)HHaHCOBOI‘O aHajlM3a B YIpPaBJICHUKW PUCKOM: TIIOKA3aTCjii JIMKBUAHOCTU U
3KOHOMHMYECKHX U COLIMATIBHO- HHaTe)KCCHOCO6HOCTI/I, IIOKa3aTCIn (I)HHaHCOBOﬁ yCTOfI‘-IHBOCTH opraHusanunu.
IKOHOMHUUECKUX HOKa3aTCHCﬁ, 10 Puckosas CUTyalys B OpraHu3anuu: €€ CbaKT OPEIL, MapaMETPbl U XapaKTCPUCTHKHU.
XapaKTEPU3YIOIINX 11. PazBurtne HHCTPYMEHTApUsd OLEHKHW PHUCKOB Ha OCHOBE METOAOB TCOPHUU BCPOHTHOCTCI\/'I n
IEeATEIbPHOCTDh XO3$IfICTBYIOH.IPIX MaTEMATHYECKOU CTAaTUCTUKU
CyOBEKTOB;

Ymern — OCYHIECTBJIATH IIOUCK Hpumepnble npakmuueckue 3a0anus ona 3auema:

uHpopManuu, HeoOX0MMOi
ISl pacyeTa SKOHOMHYECKHUX U
COLIMAJIEHO-9KOHOMHYECKUX
rmokasareliei,

3aoaua 1.
WuBectnunonnsiil mpoekT Ne 1 paccuuran Ha t; = 4 roxa, AucnepcHs €KeroJHON MpHOBLIN

2 v
cocraBisieT S; = 15%. MuBectunnoHHbld mpoekT Ne 2 paccuutad Ha t, = 3 roga, gucrepcus
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CrpyKTypHBII
JJIEMEHT

[Inanupyemsblie pe3ysbTaThl

O1neHOYHBIC CPEACTBA

0o0y4eHus
KOMITCTCHIHH
o 2 o
XapaKTEepU3YIOMUX exerogHoil npubsum cocrasusier S, = 20%. IIpeamonaraercsi, 4To pacmpeneseHHe €XEeroTHOU
ACGATCIBHOCTD XOSAUCTBYIOUMX | ioyGpinn moguMHAETCS 3aKOHY HOPMANBHOTO paclpeneleHus ciydaiHoil BemuuuHbl. CpaBHUTH
CyOBEKTOB; . PUCKH MHBECTHIIMOHHBIX PoeKToB Ne 1 u 2 mpu noBeputenbHOU BepositHocTd P = 99%.
—  OCYUIECTBIISATH COO
yi P, 3aoaua 2.
CHCTEMATHU3AIIMIO U aHAIIH3 . .
ITo mepBoii TeXHONOTHU Ul MIPOU3BOJACTBA Kaxa0ro u3 N, = 10 u3menuii OblI0 3aTpaucHoO B
HCXOJIHBIX TaHHBIX, - )
HEOOXOMMMBIX UL pacueTa cpennem X1 = 30 cexyHn (BbiOopouHas qucnepcust S, = 1 cekynna). [lo BTOpoil TexHOMOTHMM IS
OKOHOMHICCKUX U COMUATBHO- | npou3BOACTBAa KaKAOro M3 N, = 16 m3genmii ObuIO 3aTpadeHO B cpeaHeM X2 = 28 ceKyHA
YKOHOMHYECKHUX MOKa3aTeseH, )
(BeIOOpOUHAs mucriepcus S, = 2 cekyHubl). ONEHUTh PUCK 00Jiee MEIJICHHOTO MPOU3BOCTBO TI0
XapaKTePU3YIOLIIX g 5 3 y
JIESTENBHOCTD X03aiicTByIomX | ICPBOH TEXHOJOTHHU 10 CPABHEHUIO CO BTOPOii TEXHONOTHEH MPU I0BEPUTENILHON BEPOSTHOCTH P =
CyOBEKTOB, B TOM UHCJIE C 95%.
UCIIOJIb30BAHUEM COBPEMEHHBIX
NPOTrPaMMHBIX CPEJICTB;
Bnaners — HaBBbIKAMHU MTOUCKA ITpumepnsvie npakmuueckue 3a0anus 0Jis IK3AMeHA:

nHpopMaluu, He0OX0MMON
JUISL pacueTa SJKOHOMUYECKUX U
COIMATBHO-IKOHOMUYECKUX
MoKa3aTelei,
XapaKTEPUIYIOITUX
JEeSATEIbHOCTD XO3SICTBYIOIINX
CyOBEKTOB;

— HaBbIKamu cOopa,
CUCTEMaTHU3alluu U aHaJlnu3a
WCXOJIHBIX JIaHHBIX,
HEO0OXOIUMBIX JJISl pacyeTa
SKOHOMMYECKUX U COLIMATIBHO-
SKOHOMUYECKUX MOKa3aTeseH,
XapaKTEepPU3YIOIINX

3aoaua 1.
ABToMart, paOoTaroUMii cO CTaHIApTHBIM OTKJIOHEHHeM o = 1 I, ¢acyer 4ail B mayku co
cpennuM BecoM o = 100 r. B ciyyaitHolf BeIOOpKE 00BEMOM N = 25 madek CpeaHUil Bec OJIHOM

nauyku coctaBmt X = 101,5 r. OneHnuTh PUCK PEryIHPOBKH aBTOMATa IPH CPeITHEN JOBEPUTETHHON
BeposiTHOCTH P = 95%.
3aoaua 2.
CraHok, paOoTarouMii co CTaHAAPTHBIM OTKJIOHeHHeM o = (0,5 MM, IPOU3BOAUT H3AEIHS
cpeaneit umHel o = 20 mMMm. B ciydaiinoil BeIOOpke oO0beMoM N = 16 u3nenuil cpeaHss AIMHA

oaHOro M3Aenus coctaBuwiaa X = 19,8 Mm. OleHUTh PUCK HACTPOMKHU CTaHKa, €CIIA JJOBEPHUTEIIbHAS
BEPOSTHOCTH cocTaBisier P = 99%.

3adaua 3.
[IpousBoauTENDs M3ETU YTBEPKIAET, YTO CPEAHUIN BEC INIMTKU U3 HE MeHee o = 50 T.
Puck-odurnep orobpan 10 mimToK u3aenus, BEC KOTOPBIX COCTaBUII, COOTBETCTBEHHO, 49, 50, 51, 52,
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHIIN

[Tnaaupyemblie pe3ynbTaThl
0o0y4eHus

O1neHOYHBIC CPEACTBA

JACATCIIBHOCTD XOSﬂﬁCTBYIOLHHX
CY6’BGKTOB, B TOM YHCJI€ C
HCIIOJIb30BAHHUEM COBPEMCHHBIX
IIporpaMMHBIX CPCACTB;

48, 47, 49, 52, 48, 51 1. OleHUTh PUCK M3TOTOBIICHUS U3JICIIHS IO 3asBICHHOMY 00pas3ily, €Clii Bec
IUTUTKA W3JCNHS COOTBETCTBYET HOPMAJIBHOMY paclpeleiieHUI0, a JOBEPHUTEIbHAS BEPOATHOCTH
cocraBisier P = 95%.

IK-4 — ¢ciocoGHOCTH HA OCHOBE OMUCAHUS YIKOHOMHYECKHUX MPOLECCOB U SABJIEHUI CTPOUTH CTAHIAPTHBIE TEOPEeTHYECKUE H
IKOHOMETPUYECKHE MOJIeJI|, AaHAJIU3MPOBATH U COJIePKATEIbHO HHTEPIPETHPOBATDH MOJIYy4YeHHbIE Pe3YJbTAThI

3HaTh - aKTyaJIbHOCTb U30paHHON Ilepeuens meopemuueckux 60npocoe 01a NOO2OMOGKU:.
TEMBI HAYy49HOTO uccienoBanus; | 1. YmpaBneHue puckaMu M UX BIUSHHUE Ha IPUHATUE PEIICHUM.
- TEOPETUYECKYIO U 2. Bo3MoxHOCTH MeTO/1a aHAJIOTHH B UAECHTU(PHUKALNY, OLICHKE U aHAJIU3€ PUCKOB.
MPAKTUYECKYIO 3HAYUMOCTh 3. Pa3BuTue WHCTpyMEHTapus OLEHKM pPHUCKOB Ha OCHOBE METOIOB TEOPHHM BEPOSTHOCTEH M
n30paHHON TEeMbI HAYyYHOTO MaTeMaTHYeCKOM CTaTUCTUKU.
WCCIIeIOBaHMs B 00acTH 4. KoHuenuus orpaHUYeHHOTO PHCKA.
TEOPUHU U METOJIOJIOTHHU 5. Merona croumoctu pucka VAR (Value-at-Risk).
YIIpaBJICHUS] pUCKAMH U 6. IlpuemMsl ympaBieHUS PUCKOB B CHCTEME PHUCK-MEHEKMEHTA: M30eKaHHe PHUCKa, yIepiKaHue
CTpaxOBaHMS; pHCKa, epeaaya prucka, CHI)KEHUE CTETNIEHN PUCKa.
7. YmupaBieHHe pUCKaMU Ha OCHOBE METOJIOB IUBEPCUUKALINH.
8. VYmpaBneHue pucCKaMU Ha OCHOBE IPUOOPETEHUS TOMOIHUTEIbHOW HHPOPMALIUH.
9. VYmnpaBneHue puckaMu Ha OCHOBE METOZOB CTPAXOBAHHS.
10. YnpaBnenue puckamMu Ha OCHOBE METOJOB JTUMHUTHPOBAHUS. YIpaBleHHE PHUCKAMU Ha OCHOBE
METOIOB CAMOCTPaXOBaHHS.
11. Unentudukaius 1 olleHKa pucka IpOU3BOJICTBA U Pealn3aliy MPOIyKIIMH Ha OCHOBE METO/1a
KPUTHUYECKOTO TYTH.
VYmers - 000CHOBBIBATh AKTYaIbHOCTD, Ilpumepnvie npakmuueckue 3a0anus 01 3auema:

TEOPETUYECKYIO U
MPAKTUYECKYIO0 3HAYUMOCTD
M30paHHON TEMBI HAYYHOTO
UCCIICIOBAHMS;

- IPUMEHSTH COBPEMEHHbBIE

3aoaua Ne 1.
IIpoBoAATCS MCHBITaHUA HOBOTO JIeKapcTBa. B skcnepuMenTe ygactByroT N, = 3000 myx4uH

u n, = 3500 xenmuH. Y 50 myxuuH u 110 xeHmuH HabmogaroTcs no604HbIe 3P PeKThl. OLEHUTH

HAJIMYHE PUCKA MOOOYHBIX 3(P(PEeKTOB MPEeHMYIIECTBEHHO Y KEHIUH MO0 CPAaBHEHHUIO C MY>KUYMHAMU
MIPU JOBEPUTETHLHOM BeposTHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHIIN

[Tnaaupyemblie pe3ynbTaThl
0o0y4eHus

O1neHOYHBIC CPEACTBA

METOJIOJIOTUIO U METO/IbI
HKOHOMHYECKOTO aHAIIN3a,
COBpPEMEHHBIC ITPOTPAMMHEIE
MPOAYKTHI, IIO3BOJISIOIIUEC
MIPOaHATH3UPOBATH

3¢ (HEeKTUBHOCTD YIIPaBICHUS
PUCKaMH U CTPaXOBaHUS;

3aoaua Ne 2.
CTyIeHTHI cIaBaIM SK3aMEHBI 110 (PU3UKE U MaTEeMaTHKE, Pe3yJbTaThl KOTOPBIX MPEICTABICHBI
B Tabimue 1.
Tabnuua 1 — Pe3ynbTaThl 5K3aMEHOB 10 (PU3UKE M MATEMATHKE

PesynbraTs! Pe3ypTaThl 9K3aMeHa 110 (DU3HUKE
3K3aMeHa 110
MaTeMaTHKe OTJIIHHO X0po1o YZOBIL HEyI.
OTJIMYHO 20 17 12 5
XOpouIo 22 15 17 5
YIOBIL. 21 19 20 13
HEY/I. 9 3 7 18

WneHTudunupoBath pPUCK B3aMMOCBSI3U MEXAY pe3yJIbTaTaMH AK3aMEHOB IO (PH3HKE H
MaTeMaTHKe (JOBepHUTeIbHas BEPOATHOCTE P = 99%).

3aoaua Ne 3.

®dupma MPOBOANT aHAIM3 OTKPHITHS HOBOTO MaraswHa JUIsl pacliMpeHus OmsHeca. B ciydae
OTKPBITUSl KPYIHOTO Mara3uHa IHpu OJaronpusTHOM KOHBIOHKTYpE pBIHKA HPOTHO3UPYETCS
npuobub 600 MiH. pyO. / rox, mpu HEOIAroNpPUATHON KOHBIOHKTYpe — YObITOK 400 MiH. py0. / rox.
B cinydae OTKpBITHS CpeAHEro Mara3uHa Ipu OJaronpusATHONH KOHBIOHKTYpPE €ro mpuObLIb
nporuoszupyercsi Ha ypoBHe 300 miH. py0. / TOA, MpU HEOIArOMPUITHOW KOHBIOHKTYpPE phIHKA —
yoprTok 100 mMiH. pyO. / roa. Bo3MOXHOCTh OIaronpusiTHOM W HEOIAronpUsTHOW KOHBIOHKTYPHI
pBIHKA (PUpMa OIIEHUBAET OJJMTHAKOBO.

HccnenoBanust peiHKa 3KcriepToM oboiiaercs gupme B 1 MiH. py6. Crenuanuct C4MTaeT, yTo
¢ BeposTHOCThIO 0,6 KOHBIOHKTYpa pblHKAa OKaxercss OnarompusatHoil. I[lpu »ToM mnpm
MOJIOKUTEIIFHOM 3aKIIOUEHHH HKCIEepTa KOHBIOHKTYpA PhIHKA OKa)KeTCsl OJaronpuUATHOW JIMIIb C
BeposiTHOCTBIO 0,9. Ilpu ero oTpumaTeIbHOM 3aKITIOUEHHH KOHBIOHKTYpPa PBIHKA MOXKET OKa3aTbCs
OnmaronpusTHOH ¢ BeposiTHOCTHIO 0,12.

Hcnonb3oBarh MeTOH JepeBa PEUICHHUN sl TMPOBEPKH 3THUX BapuaHTOB. OIEHUTH PHUCK
(GupMBI B CiTydae 3aKa3a HKCHEPTHOTrO MccaeoBaHus pbiHKA. OUEHUT PUCKKU BapUAHTOB OTKPHITHS
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHIIN

[Tnaaupyemblie pe3ynbTaThl
0o0y4eHus

O1neHOYHBIC CPEACTBA

KPYIIHOI'0O 1 CPpCAHCTO Mara3vHa. BrigBuTh CTOMMOCTHYIO OLCHKY HAMJTYYIICTO BapraHTa PpCUICHUA.

Bnanets

- HaBBIKAMHU CaMOCTOSTCILHOMN
Hay4HO-UCCIEA0BATENIbCKOMI
paboTsr;

- METOJMKON U METOHOJIOTHEH
Hay4HBIX MCCJICIOBAHUM B
cdepe yrnpaBiaeHUs pUCKaMU U
CTpaxOBaHMS;

-METOJaMHU T€OPETUUYECKOTO
000CHOBaHUS PE3yIbTAaTOB
HUCCIICIOBAHUI;

Ilpumepnsle npakmuyecKkue 3a0anus 011 IK3ameHa:
3aoaua Ne 1.
[IpousBoauTeNh M MOTPEOUTENH JOTOBOPWIMCH O CIEAYIONUX CTAHIAPTAX IMOCTABIIIEMOTO
mnemust: AQL = 0,05; LTPD = 0,25; « = 0,15; S = 0,03. Ecau B BeiOOpKe N = 15 w3menuii
OKaKeTCcs Ooyiee IBYX H3JEIHNA, HE COOTBETCTBYIOIIMX CTaHIApTaM, TO BCS HapTHS OpakyeTcs.
OHGHI/ITB PUCK HECOOTBETCTBUA HpHBCIIeHHOfI CXCMbI 3a4BJICHHBIM ITapaMCTpaM.
3aoaua Ne 2.
tosapa  D(P)=60+4P, —3P, +0,5Y .

3JIACTUYHOCTH CIpOca OT COOCTBEHHOHM LEHBI mpousBoauTens E;, mepekpecTHelii kodpduueHT

OyHKIMS ~ cOpoca  HEKOTOPOro Onpenenutsb

3JIACTUYHOCTH cnpoca E,, smactmdyHOCTE cripoca oT moxona morpeburened E, mpu oTmyckHOi
uene toapa P, = 600 py0., neHe anpTepHaTHBHOrO ToBapa P, = 500 py06. u noxozae norpedureneit
Y =70000 py6. YcTaHOBUTB, KaK BEJCT CeOsI CIIPOC C POCTOM JOXO/I0B MTOTPEOUTENCH.

3aoaua Ne 3.

ITo cocTosiHMIO HAa KOHEI (PMHAHCOBOTO TOZa BHEOOOPOTHBIE AKTUBHI KOMITAHUW COCTABUIIH
875220 800 py0O., oboporHbie akTuBBl — 177 604 800 py6., KpaTKOCpOUHBIE 00s3aTeIbCTBA —
103 679 800 py6. O6Bvem mpoaax 3a oTU4eTHBIA Tiepruoa coctaBui 1 437 740 500 py6. OnpenenuTsb
KO3 PHUIHEHT 000pauMBaeMOCTH aKTUBOB U OLIEHUTH (PMHAHCOBBIN PUCK KOMITAHHH.

3aoaua No 4.

Hcnonp3ys moka3zaTeld MaTeMaTHYeCKOTO OXHUAAaHUS W CTaHJAPTHOTO OTKJIOHEHHUS Ui
OILIEHKH PHCKOM CPaBHHUTH BAPHAHTHI HHBECTHIIMOHHOTO TIpoekTa No 1 1 2, 17151 KOTOPBIX M3BECTHBI,
COOTBETCTBEHHO, BO3MOXXHbI€ 3HAYEHHUsS BaJOBOM MNPHOBUIH Xi,..., X,, @ TaKKe BEPOSITHOCTU

MOJIy4€HUs BaJIOBOM pUOBLIU Py ,..., P, (Tabnuma 1).

Tabnuna 1 — O6bema 1 BEpOSITHOCTD MOJyYSHHs BAJIOBOM MPUOBLIM M0 BapHAHTaM MPOEKTa
ITepuon, roaml
2 | 3 | 4 | 5 | 6

1

TToka3zarenn ‘
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHIIN

[Tnaaupyemblie pe3ynbTaThl
0o0y4eHus

O1neHOYHBIC CPEACTBA

O6beM npudbLTH, MIP. PYO. -2 -1 0 1 2 3
BepositHocTh (BapuaHT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHOCTH (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

n
I[JI?I KaXXI0ro BapHaHTa BbBIYHUCIACTCA MATCMATUUYCCKOC OXHUIAAHUC M (X ) = Z pi . Xi
i=1

(xapakTepu3yeT CpeIHUN ypOBEHb B&JIOBOM NpUOBLIM) M CTAHJAPTHOE  OTKJIOHEHHE
a(X)= \/Z p,x? =[M(X)]* (ouenxa pucka npoexra).
i=1
[losnydyeHHbIe pacueTOM JIJaHHBIE CBOASTCS B TaOIULLy 2.
Tabnuua 2 — Pe3ynpTaThl OLIEHKH PUCKA MHBECTHIIMOHHOTO NMPOEKTa
Banosas Bapuanr 1 Bapuanr 2
puObLIb 2 2
X, p p-X pX-X=p-X p p-X pX-X=p-X
-2 0,1 -0,2 0,4 0,1 -0,2 0,4
-2 0,1 -0,1 0,1 0,2 -0,2 0,2
0 0,3 0 0 0,1 0 0
1 0,2 0,2 0,2 0,2 0,2 0,2
2 0,3 1,2 1,2 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,8 3,4

B BApHUAHTC 1 IIPOCKTA HpI/I6BIJ'H: BBIIIIC, HO U OIICHKA PHCKa TAaK’KC BBIIIC.
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0) Ilopsiiok mpoBeaeHUS MPOMEKYTOUYHOM aTTECTAIlUN, IOKA3ATE/IN U KPUTEPHH
OLlCHUBAHMWSL:

[Tpomexyrounas arrectanus no aucuumiuHe b1.B.JIB.10.01 Puckonorus Bxirovaer
TEOPETUYECKHE BOIPOCHI, TO3BOJIAIOLINE OLEHUTh YPOBEHb YCBOCHUs OOY4arOIIMMUCS 3HAHHM,
NPaKTUYECKHE 3aJaHus, KOHTPOJIbHBIE PAOOTHI, BBIABISAIOUIME CTENEHb CHOPMHPOBAHHOCTH
YMEHUH U BIaJIeHUH, IpoBOIUTCA B (hOpMeE 3aueTa U IK3aMEHa.

3ayer Mo JaHHOW AMCUUIUIMHE NMPOBOAMUTCS B YCTHOH ¢opme mo Owmieram Ui 3aueTa,
KaX/IbIil U3 KOTOPBIX BKIIKOYAET OAMH TEOPETUUYECKUNA BOIIPOCA U OJTHO MTPAKTUYECKOE 3a/1aHUE.

Hns npoenenust 3avera no gucumruinHe b1.B.JIB.10.01 Puckosorust mpegycmMoTpeH

CIIEYIOLINN [TIepEeYeHb BOIIPOCOB:

1. Puckonorus kak Hayka, ee B3aUMOCBSI3b C APYrUMH Haykamu. [IpenMer u oOBEKT, Leau U
3a/1a4¥ TUCUUIUIMHBI. AKCHOMBI PUCKOJIOTHH.

2. Ilonsatue pucka, ero CymHocTb U cojepxkanue. OmnpenesieHue pucka Kak 3KOHOMHUYECKOH
kareropuu. [locTynarsl puCKOJIOrUH.

3. Kuaccuduxauuu puckon. PMHAHCOBBIE PUCKU U METObI UX OLEHKH.

4. Knaccudukanum puckoB. MapKeTHHTOBBIE PUCKU M METOIbI MX OLIEHKH.

5. Kinaccuduxauuu puckos. [Ipon3BoacTBEHHBIE PUCKU U METObl MX OLEHKH.

6. Kunaccupukanuu puckos. JIOTHCTHUECKUE PUCKH U METO/IBI HX OICHKH.

7. Knaccupukanuu puckoB. MTHHOBAaIIMOHHBIE PUCKU U METOJIbI UX OLIEHKH.

8. Kunaccudukanuu puckos. MHPOpMaLIMOHHBIE PHCKH U METOJIBI UX OIICHKH.

9. Knaccudukanuu pucko. TexHUUECKHE PUCKU U METOABI UX OLICHKH.

10. Knaccudukarun piuckoB. TeXHOIOrHYeCKHE PUCKH U METOJIBI X OIICHKH.

11. Knaccugukanuu puckoB. BatoTHble 1 METOJIbI X OLICHKH.

12. Knaccudukamun puckoB. OpraHn3alliOHHBIE PUCKUA U METOJIbI X OLIEHKH.

13. Knaccugukanuu puckoB. YpaBJIeHU€CKUE PUCKU U METOIbl UX OLIEHKH.

14. Puck u HeonpeneneHHocTh. HeonpeaeneHHOCTh Kak MCTOYHUK pUcKa. PUCK Kak ciyyaiiHoe 1
3aKOHOMEPHOE SIBJIEHHUE, BEPOSITHOCTh U BO3MOXKHOCTb.

15. Konmneniiuu pucka B uccnegopanusix H. Jlymana, 3. I'unnenca, Y beka.

16. Konuenmus npuemiaeMoro pucka B ucciegopanusx T. baprona, P.M. Kaganosa, I1. Yokepa.

17. TeopeTnueckrie UCTOYHUKHU YIPaBICHUs PUCKOM. Teopus BeposTHOCTEH M MaTeMaTHYecKas
cratuctuka. HedeTko-MHOKECTBEHHBIE ONUCAHNS PUCKOB.

18. YmpaBneHue pHCKOM B COBPEMEHHOW TEOPUU MEHEKMEHTa. PHCK-MEHEIKMEHT Kak
nojcucreMa (UHAHCOBOIO MEHEPKMEHTa opraHu3auuu. CoBpeMeHHas Napajurma pHUcCK-
MEHE/DKMEHTa OpraHu3auuid. HHTerpupoBaHHBIN, HENPEPBIBHBINA, PAaCHIMPEHHBIM PHUCK-
MEHEKMEHT.

19. CucteMHBII TOIXOA B PUCK-MEHEKMEHTE W KOMIUIEKC Mep IO ero peamm3aruu. Poib
(YHKIMOHAIBHOTO KOHTPOJIJIMHIA B PUCK-MEHEIPKMEHTE.

20. nerTudukaiys pucKoBOW CUTYaIH B OPraHU3aIluH U KapThl PHCKOB.

IHoka3zaresu U KpUTEpUM 3a4eTa:

— Ha OICHKY «3a4TeH0» — OOydJalIuics TOMKEeH IoKa3aTh, MO KpalHed wMepe,
MOPOTOBBIA YPOBEHb CHOPMUPOBAHHOCTH KOMIMETEHIIMH, T.€. TOKa3aTh 3HAHUS HA YPOBHE
BOCTIPOM3BEJICHUS U OOBSICHEHUS HHPOpPMAIINK, UHTEIUICKTyaIbHbIe HABBIKM PEIICHUS TPOCTBIX
3a1ad4.

— Ha OIICHKY «He 3a4TeH0» — OOydJalolIuiics He MOXKET MOoKa3aTh 3HAHHUS Ha YPOBHE
BOCITPOM3BEICHUS M O0BsICHEHUsI HHPOPMAIINH, HE MOXKET MOKa3aTh UHTEIUICKTYaIbHbIC HaBBIKU
pEeLIeHUs TPOCTHIX 3a/ad4.

JK3aMeH 110 JAaHHOW JAUCIUIUIMHE IPOBOJUTCA B YCTHOM (opme 1o Omieram, Kaxabli U3
KOTOPBIX BKJIFOYAET OJMH TEOPETUUECKHI BOIIPOC U JABa MPAKTUYECKUX 3a/laHus.
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Hns mpoBenenus 3xk3amena no gucuumuindHe b1.B./IB.10.01 Puckonorust mpeaycMoTpex
CIEAYIOLIMI IEPEUYECHb BOIIPOCOB:

Puckosorus kak Hayka, ee B3aUMOCBSI3b C IPyruMH Haykamu. [IpenMer u 0OBEKT, 1enu U
3a4a4u OJUCLHHUIIJIINHBI. AKCI/IOMBI pI/ICKOHOFI/II/I.

[TonsiTue pucka, €ro CymHOCTb M cojepkanue. OmnpeneneHue pucka Kak dKOHOMHYECKOH
kareropuu. [locTynarsl puCKOJIOrUH.

Knaccudukarmmm puckos.
Knaccugukanum puckos.
Knaccudukarmmm puckos.
Knaccugukanum puckos.
Knaccudukarmm puckos.
Knaccugukanum puckos.
Knaccudukarmmm puckos.
. Kmaccudukamnum prckos.
. Kimaccuukarmm puckos.
. Kimaccudukanym prckos.
. Kimaccuukarmm puckos.

DUHAHCOBBIE PUCKU U METOABI UX OLICHKHU.
MapKeTHHIOBBIE PUCKU U METOJIbI UX OLICHKH.
ITpon3BOACTBEHHBIE PUCKU Y METOMBI UX OLICHKH.
Jloructryeckue pucku U METObl UX OLICHKHU.
VHHOBaLIMOHHBIE PUCKU U METOABI UX OLICHKH.
WNudopmanoHHble pUCKH U METOJIbI UX OIICHKH.
TexHUueCKHe pUCKU U METOJBI UX OLEHKH.
TexHOIOrnYeCKre pUCKU U METO/bI UX OLICHKHU.
BairoTHble ¥ METOABI UX OLICHKHU.
Opranu3aliOHHbIE PUCKU U METO/IbI UX OLEHKH.
VYIpaBieHYECKHUE PUCKHA U METObI UX OLICHKHU.

. Puck u Heonpenenennocts. HeonpeneneHHOCTh KaKk MCTOYHUK pHUCKa. PUCK Kak ciaydaiiHOE U

3aKOHOMEPHOE SIBJICHUE, BEPOSTHOCTb U BO3MO>KHOCTb.
Konuenuuu pucka B uccienoBanusx H. Jlymana, O. ['manenca, ¥V beka.

Konnenuus npuemneMoro pucka B uccieaoBanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.
Teopernueckre HCTOYHUKH YIPABICHUS] pPUCKOM. TeopHst BEpOATHOCTEN M MaTeMaTudecKas
craTucTUKa. HedeTko-MHOKECTBEHHBIE OITUCAHMSI PUCKOB.

VipasieHne pHCKOM B COBPEMEHHOM TEOpPHM MEHEKMEHTa. PHUCK-MEHEIKMEHT Kak
nojcucreMa (UHAHCOBOIO MEHEDKMEHTa opraHu3auuu. CoBpeMeHHas Napajurma pUcCK-
MEHE/DKMEHTa OpraHu3auuid. HHTerpupoBaHHBIN, HENPEPBIBHBINA, PAaCIIMPEHHBIM PHUCK-
MEHE/IKMEHT.

CucreMHBI MOAXOA B PUCK-MEHEIKMEHTE M KOMIUIEKC Mep MO ero peanusanuu. Poisb
(YHKIMOHAIBHOTO KOHTPOJIJIMHIA B PUCK-MEHEIPKMEHTE.

Wnentuduxanus puckoBOil CUTyallud B OpraHU3aluy U KapThl PUCKOB.

Hcnonb30BaHue METOJIOB TEOPUU UTP ISl UCCIIEOBaHMs YPOBHSI pHCKa U BbIOOpA CTpaTeruu
(uHaHCUPOBaHUS COBITOBOI 1€ATEIHHOCTH.

Hcrnonb3oBaHWe METONOB aHaIW3a YYBCTBUTEIBHOCTH I OLICHKA YPOBHS DPHUCKOB U
BBISIBJICHUSI 3HAUUMBIX (PaKTOPOB YIIPaBJICHUS PUCKOM.

Hcrnonbp3oBaHWe METOJA aHaau3a CLECHApUEB U1 OLEHKHM M aHaau3a PUCKOB IIPOEKTHO-
BHEJIPEHYECKOM JESTEIBHOCTH.

Hcrnonbs3oBaHue METOJA Ie€pEBa PELICHUS I OLEHKU PUCKOB MHBECTULMOHHBIX IPOCKTOB
10 KaXJOMY CLEHAPHUIO UX PA3BUTHS.

Mcnonb30BaHuEe METOJIOB SKCHEPTHBIX OIEHOK A HMIECHTU(UKALMHU, OLEHKH W aHaIu3a
puckoB. Ilopsaok skcriepTHBIX HccaeoBaHui Ha ocHOBe Jlenb(duiickoro MeToa.
Cratuctuyeckue METOAbl B OLIGHKE YPOBHS pHUCKa. BO3MOXHOCTM HCHOJB30BaHUSA
CTaTUCTUYECKHUX METOJIOB B paMKax MPEACTPAXOBOM SKCIIEPTU3HI.

Hcnonb3oBaHue MeToJa AaHAJIOTHHM Ui HJIEHTU(UKAIUU W OLEHKH YPOBHSA PHCKOB.
B0O3MOXHOCTH OLIEHKM BEpPOSTHOCTH IOTEPh B PE3YNbTATE IPHUHATUSA YIPABICHYECKHUX
peLICHU.

Hcnonp3oBaHne MeTOJAa CTAaBKM IIPOIEHTAa C IIONPAaBKOM HAa PHUCK: JIOCTOMHCTBA U
HEJOCTATKH, IIPAKTUKA UCIIOIb30BAHNS B MHBECTULIMOHHOM IIPOEKTUPOBAHUH.
Hcnons3oBaHne METOMA KPUTHYECKUX 3HAYEHUN JUIA OLICHKH YPOBHSA PHUCKAa B YCIOBHUAX
(dopMHpOBaHUs TPOTrPaMMBbI TPOU3BOJICTBA U PEeATU3ALUN TTPOTYKIIHUH.

CrtpaxoBaHue Kak METOJl yIpaBJiIeHHs] pUCKAMU OpraHU3aIiH.

XeLKUPOBaHUE KaK METOJI YIIPABIICHUs pPUCKaMU OpraHU3alMHU.

Pe3epBupoBaHue Kak METOJ YIIPABIECHUs PUCKAMHU OPraHU3aLAH.

41



33. Metoarka ¥ aNropuTM OIIGHKHM pHUCKA HAa OCHOBE TPEXKOMIIOHEHTHOTO MOKa3aTems
(UHAHCOBOH CUTYaIlMU B OPTaHU3AIINU.
34. AHTUKpPU3HUCHOE yIIpaBJICHUE B OPraHU3aIMH C yUeTOM (PaKTOPOB pUCKA.

IToka3aTeu U KPUTEPUH IK3aMeHA:

— Ha OLIEHKY «OTJHYHO» (5 6amioB) — oOydyaromuiicsi IEMOHCTPUPYET BBHICOKUN YPOBEHb
c(hOpMHUPOBAHHOCTH KOMIIETEHIIMI, BCECTOPOHHEE, CUCTEMAaTHMYeCKOe U TJIy0OKoe 3HaHUe
yueOHOro MaTepuana, CBOOOJHO BBITIOMHSET MPAKTUYECKHE 3a/laHus, CBOOOTHO OMEpUPYET
3HAHUSAMU, YMEHUSAMHU, IPUMEHSET UX B CUTYallUAX MOBBIIIEHHON CII0KHOCTH.

— Ha OLIEHKY «Xopomio» (4 6amra) — o0yJaronuiicss TeMOHCTPUPYET CPEAHHUH YPOBEHB
c(OpPMHUPOBAHHOCTH KOMIIETEHIIMI: OCHOBHBIC 3HAHUS, YMEHHUS OCBOEHBI, HO JOIYCKAIOTCS
HE3HAUUTENIbHbIE OIIMOKHM, HETOYHOCTH, 3aTPyIHEHHs TMpH AaHATUTUYECKUX OIEpalusx,
nepeHoce 3HaHUi U YMEHHI Ha HOBbIE, HECTAHIAPTHBIE CUTYALIUH.

— Ha OICHKY «YIOBJIETBOPUTEJbHO» (3 Oamia) — oOydarouuiicss JEeMOHCTPHPYET
MOPOTOBBI YPOBEHb C(HOPMHUPOBAHHOCTH KOMIIETEHIMI: B XO0JI¢ KOHTPOJBbHBIX MEPONPUATHI
JIOITYCKAIOTCS OIIMOKH, TPOSIBIISIETCS OTCYTCTBHE OTHCIBHBIX 3HAHWH, YMEHUWH, HaBBIKOB,
0Oy4arolMiCsl HCIBITHIBAET 3HAYUTENbHbIE 3aTPYAHEHUS TMPU ONEPUPOBAHUU 3HAHUSIMH H
YMEHUSIMH TIPH UX TIEPEHOCE Ha HOBBIE CUTYALIUH.

— Ha OIEHKY «HEeY/IOBJIETBOPHUTEJIbLHO» (2 Oamia) — oOydaroumuics JAEMOHCTPUPYET
3HaHusi He Oosee 20% TEOPETHYECKOro Marepuana, JOIYCKaeT CYIIECTBEHHBIC OLIMOKH, HE
MOJKET MOKa3aTh MHTEIUICKTYaIbHbIEC HABBIKHM PEIICHUS MPOCTHIX 3aj1au.

— Ha OIIEHKY «HEeYyIOBJIETBOPUTEJbHO» (1 Oamn) — oOyuaromuiicss HE MOXET IMOKa3aTh
3HAHWSA Ha YPOBHE BOCIPOU3BEACHUA U OOBSCHEHHS HHQOpPMAIMHM, HE MOXET IMOKa3aTh
MHTEJUICKTYaJIbHBIC HAaBBIKU PEIICHUS MPOCTHIX 33/ad.
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