MHHHCTEPCTBO HAYKH 1 BBICILIET'O OBPA3OBAHUSL
POCCHUHNCKOH OEIEPAIIMA

®enepanbHOE rOCYIAPCTBEHHOE GIOKETHOE 0GPa30BaTENbHOE YUpexK/ICHHE
BBICILIEr0 00pa3oBaHms
«MarHuToropcKuii rocy1apcTBEHHBI TeXHMYecKuit yauBepenTer nm. 1.
Hocosay

- YTBEPXJIAIO
= Hupextop UDuV
/}/ H.P. banbiHckas

4 21.02.2020 1.

PABOYASI ITPOTPAMMA JTACHUATIJIMHBI (MOIYJIS)

OLIEHKA U AHAJIH3 PHCKOB

Hanpasienue noarotosku (CrienuanbsHOCTS)
38.03.01 DKOHOMUKA

YpoBeHb BbicuIeTo 00pa3oBaHus - GakanaBpuaT
IIporpamma nozaroToBkw - akagemudeckuii GakanaBpuat

®opma 00yueHus
OYHas

Wncrutyr/ dakynsrer MHCTHTYT KOHOMUKY M YIIPaBICHHS

Kageapa OKOHOMHUKH
Kypc -
Cemectp 7558

Maruuroropck
2020 rox



Pabouas nporpamma cocrasiena Ha ocaose ®I'OC BO mo HAIpaBJIEHUIO TIOATOTOBKH

38.03.01 DKOHOMMKA (ypoBens GakanaBpuata) (mpukas MmunobprHayku Poccuu 0T

12.11.2015 r. Ne 1327) &
/

Pabouas mporpamma paccmoTpena u oxo6peHa Ha 3aceIaHHu }(a(benpm DKOHOMHKH
17.01.2020, mpotoxox Ne 3 / '

3aB. kadenpoit /ﬂ / AT. Bacunsepa
Pabouas nporpamma onoOpena MeToquuecKoii KO?/I/}(;:CHC Ndu
21.02.2020 r. mpoTtokon Ne 3 |

IIpencenarens H.P. Bankbinckas
Pabouas mporpamya cocrasieHa: U
npogec e /ﬂ kadeapsl DKOHOMHKH, I-p 9KOH. HayK

ﬁf%ﬂ B.H.Hewmes
T

Penensenr:

HayK

Hupektop FOsxHO-Ypanisckoro dumuana [TAO "CAK "Oueprorapant” , KaHz. ¢uioc.
/__ C.B.Mansues

g



JIner akryaauszanuu padoueil mporpaMmbl

Pabouast mporpamMmma repecMoTpena, o0cykaeHa u o100peHa s peanuzamnuu B 2021 - 2022
y4eOHOM roJy Ha 3acejaHuu Kadeapbl DKOHOMHUKH

ITporokon ot 20 . Ne
3aB. kadenpoii A.T'. BacuibeBa

Pabouas nporpamma nepecmotpeHa, o0cyxieHa u ogqoopena s peanuszanuu B 2022 - 2023
y4eOHOM roy Ha 3aceaHuu Kadeapbl DKOHOMHUKH

[Iporokonm ot 20 r. No
3aB. xadenpoit A.T". BacunbseBa

Pabouas nmporpamma nepecMoTpeHa, 00cyxaeHa u ogodpena st peanmsanuu B 2023 - 2024
yueOHOM roJly Ha 3acefaHuu Kadeapbl IKOHOMUKU

[Iporokonm ot 20 r. No
3aB. xadenpoii A.Tl'. Bacunnena

Pabouas nmporpamma nepecMoTpeHa, 00cyxaeHa u ogodpena st peams3anuu B 2024 - 2025
yueOHOM roly Ha 3aceaHuu Kadeapbl DKOHOMUKHU

[Iporokon o 20 . Ne
3aB. kadeapoii A.Tl'. Bacunbesa




1 Iles1u ocBOCHUS TN CHMILTHHBI (MOYJI51)

Hensmu ocBoenus aucuuiuiiabl b1.B.JIB.10.02 Onenka u aHanu3 pUCKOB SBJISIIOTCS:
YCBOGHHE TEOPETHMYECKMX W  METOAMYECKHX  IMOJIOKEHWH  YIpaBICHUS  PUCKAMH,
dopMupoBaHrue M pa3BUTHUE  OOLIEKYJIbTYPHBIX,  OOIIENPOPECcCCHOHAIBHBIX U
npo¢eCCHOHATBHBIX KOMIIETCHIIMN 10 BUAAM MPO(ecCHOHAIBHON AEATEIbHOCTH B OOJIACTH
SKOHOMMKH, OXBaThIBAIOIIEH MpPOLECChl HUACHTU(PUKAIMH, OLEHKA U  YIpaBJICHUA
(UHAHCOBBIMU, MPOU3BOJICTBEHHBIMHU, JIOTHCTUYCCKUMHU, MApPKETUHTOBBIMH, TEXHUYCCKUMU
pUCKaMU B TPOMBILIUICHHOCTH, OaHKaX, KOMMEpPIIMH, CTPAaXOBBIX M HWHBECTUIIMOHHBIX
KOMIAHUsX, B (efepaibHbIX, MYHHIMIIATBHBIX W OOpA30BaTENBbHBIX YUPCSKICHUSIX, B
MH(OPMALIMOHHON, MPOEKTHO-DPKOHOMUYECKOW M HAy4YHO-MCCIIENOBATEeNbCKON cdepax aiis
obecnieyenns 3p(HEeKTUBHOTO M YCTOMYMBOTO (DYHKIIMOHHPOBAHUS OpTaHU3aLNH, TTOBBIIICHHS
UX KOHKYPEHTOCIIOCOOHOCTH U KPEAUTOCTIOCOOHOCTH.

2 MecTo TMCHHMIIMHBI (MO1YJIsI) B CTPYKTYpe 00pa30oBaTe/bHOil IPOrpaMMbl

JucuuruinHa OLeHKa U aHaJIu3 PUCKOB BXOJUT B BAPMATHBHYIO YaCTh y4€OHOI'O IJIaHa
00pa30BaTeIbHOI IPOrPaMMBI.

Jis  u3ydyeHus JUCHMIUIMHBI  HEoOXOXMMBbl 3HaHMA  (YMEHHUs, BIAJEHUS),
c(OpMHUPOBAHHBIC B PE3Y/IbTATE U3YUCHHSI JUCITUTUTUH/ IPAKTUK:

[IpoekTHast 1€ATEIBHOCTD

WHBecTUIINY M MHBECTULIMOHHAS JESITEITLHOCTD

®uHaHCOBOE TUIAHUPOBAHKE U POTHO3UPOBAHHE

Byxranrepckuii yuer

[IpennpuHUMaTenbCKas cpesia v MpeArpUHUMATEIbCKIE PUCKU

KopriopaTtuBHble (puHAHCHI

Mertoapl 00pabOTKH YKOHOMUYECKON HHPOPMAITHH

Teopurst 53KOHOMUYECKOTO aHAIN3a

dunocodus

Mertoas! NPUHATHS YIPABICHUYECKUX PEILICHUN

CratucTuka

DKOHOMHUYECKasi TEOPUS

3HaHus (yMEHUs, BIa/IeHNUs ), TOJYyYE€HHbIE TPU U3YYEHUH JaHHOW JUCLUILIUHBI OyAyT
HEOOXOAUMBI JUISl U3yUeHUS IUCHUIUTNH/TIPAKTHK:

ITonroToBka K 3aliTe 1 3aIIMTa BBITYCKHON KBAIM(UKAIMOHHON paboThI

[ToxroToBka K caaue u caaya roCcyAapCTBEHHOTO IK3aMeHa

ITpon3BoCTBEHHAS - MPAKTUKA 10 MOJTYYEHUIO TPOPECCHOHATIBHBIX YMEHUN U OIbITA
poeCCUOHAIBHON IS TETbHOCTH

[Tpou3BoACTBEHHAS — MPEIUIIIIOMHAS TPAKTHKA

3 Komnerenuun odyuarouierocs, popMupyemMbie B pe3yJibTaTe 0CBOEHUS

AUCHHUILIMHBI (MOYJI5) ¥ IJIAHUPYEMBbIe Pe3yIbTAThI 00y4eHH s

B pesynprare ocBoeHMs AMCHUIUIMHBI (MOAyisl) «OleHKa M aHaluu3 PUCKOBY
oOyyJaronuiics J0mHKeH 00J1a1aTh CISYIOIIMMU KOMIIETEHITUSIMU:

CrpykTypHBII [Tnanupyemsble pe3yabTaThl 00yUeHHs
JJIEMEHT
KOMITETCHIIMHI

[1K-1 crmocoOHOCTBIO cOOpaTh U MPOAHATU3UPOBATH HCXOAHBIC JAHHBIE, HEOOXOUMBIC JIJIS
pacueTra 5KOHOMHUYECKHUX U COLMATbHO-3KOHOMHUYECKHX MTOKA3aTeNeH, XapaKTepU3YIOLIUX
JESTENIbHOCTh XO3SHUCTBYIOIINUX CYObEKTOB




3HaTh

- ICTOYHHUKH TOJIy4eHus: nH(OopMaLuu, He0OX0AUMOM 1J1s pacyeTa
SKOHOMMUYECKUX U COLIMAIbHO-3KOHOMMUYECKUX TIOKa3aTeleH,
XapaKTEePU3YIOIIUX AESITeIbHOCTh X035IMCTBYIOUIUX CYOBEKTOB;

- IPUHIUIIBI, METOBI U METOAUKHU COOpa, CUCTEMATHU3ALMH U aHAJIN3A
WCXOJHBIX JTaHHBIX, HEOOXOAUMBIX JIJIsl pacueTa YKOHOMUYECKUX U
COLIMAJIbHO-9)KOHOMUYECKHUX I10Ka3aTeNeH, XapaKTepU3yIOIINX
NeSITeNIbHOCTh XO3SUCTBYIOIINX CYObEKTOB;

YmMmern

- OCYIIECTBIIATH MOUCK MHPOPMAITUU, HEOOXOIUMOM ISl pacyera
HKOHOMHYECKUX U COIMATbHO-DKOHOMHYECKHIX TIOKa3aTeeH,
XapaKTePU3YIOIIUX JACSITeILHOCTD XO3SHUCTBYIONUX CYOBEKTOB;

- OCYIIECTBJIATH COOp, CHCTEMATU3AIIMIO U aHAJIN3 UCXOIHBIX JIaHHBIX,
HEOOXOIMMBIX JIJIsl pacyeTa SKOHOMHUYECKUX U COI[HATBHO-
HKOHOMHYECKHUX MOKa3aTesel, XapaKTepU3yIOIIHX JIesTEIIbHOCTh
XO3SUCTBYIONUX CYOBEKTOB, B TOM YHCIIE C HCIIOJIb30BAHHEM
COBPEMEHHBIX IPOTPaMMHBIX CPEJICTB;

Bnanets

- HaBBIKAMU NIOWCKA MHPOPMALIMHU, HEOOXOAUMOM IS pacyera
HKOHOMHYECKUX U COLMAIbHO-?)KOHOMMYECKHUX MOKa3aTeNeH,
XapaKTePU3YIOIUX AESITEIbHOCTD XO3SMCTBYIOIUX CyObEKTOB;

- HaBbIKaMU cOopa, CUCTEMATU3aLMU U aHAJIN3a UCXOJHBIX JAHHBIX,
HEO0OXOIMMBIX JJIsl pacyeTa SKOHOMHUYECKUX U COL[MAIbHO-
HSKOHOMHMYECKHUX MTOKa3aTesIel, XapaKTepU3yIOLINX AeATeIbHOCTh
XO3SICTBYIOLUX CYOBEKTOB, B TOM YHCJIE C UCIIOJIb30BAaHUEM
COBPEMEHHBIX IPOrPaMMHBIX CPEJCTB;

[1K-4 criocoGHOCTBIO Ha OCHOBE OMHMCAaHUSI SKOHOMUYECKUX MPOLECCOB U SABJICHUIA CTPOUTH
CTaHJapTHBIE TEOPETHUECKUE U IKOHOMETPUUYECKHE MOJIENIN, AHATU3UPOBATh U
COJIEpKaTeIbHO HHTEPIIPETUPOBATD ITOJIYYEHHBIE PE3YJIbTAThI

3HaTh

- OCHOBHBIE OIIPEJEIICHUS U IIOHATHA, CBA3aHHBIE CO CTaHAAPTHBIMU
TEOPETHYECKUMHU U SIKOHOMETPUYECKUMH MOJEISIMU;

- OCHOBHBIE OIIPEIEIICHNS U TIOHATHS, CBA3AHHBIE C OIIMCAaHUEM
SKOHOMHUYECKHX IIPOLIECCOB U SIBJIICHU;

- OCHOBHBIE METO/IbI UCCIIEIOBAHUMN, UCIIOIB3YEMBIX IIPU IIOCTPOCHUHU
CTaHJAPTHBIX TEOPETUUYECKUX U SIKOHOMETPUUYECKUX MOJCIIEH;

- OCHOBHBIE IIPAaBUJIA, IIO3BOJIAIOLINE aHATU3UPOBATh U COJIEPKATEIBHO
MHTEPIPETUPOBATH ITOIYYEHHBIE PE3YIIbTaThI;

YMmern

- BBIJIEJISITh OCHOBHBIE 3JIEMEHThI S)KOHOMHUYECKUX MPOLIECCOB U SBICHUH;
- 00cyxath crmocoObl 3G (HEKTUBHOTO PEMICHUS MPOOJIEM Ha OCHOBE
aHaJM3a 1 coJiepKaTeabHON MHTEPIIPETAMH [TOJYYEHHBIX PE3YJIbTaTOB;
- pacnio3HaBaTh 3(hPEeKTUBHOE pelieHne OT HedPPEKTUBHOTO B XO/1€
aHaJN3a pe3yJbTaToOB MOCTPOCHUS CTAHJAPTHBIX TEOPETUYECKHUX U
SKOHOMETPUYECKUX MOJIENIEH;

- IPUMEHSATH MOJIyUYEHHBIE B XOJI€ TOCTPOEHUS MOJIeNIel 3HaHUS B
npoeCCHOHATTFHOMN IeATETHOCTH; HCIIOB30BaTh UX HA
MEXIUCIUIIMHAPHOM YPOBHE;

- IpuoOpeTaTh 3HaHUS B 00JACTH MOCTPOESHUSI CTaHAAPTHBIX
TEOPETUYECKUX U YKOHOMETPUUECKUX MOJICIH;

- KOPPEKTHO BhIpaXXaTb U apryMEHTUPOBAHO 000CHOBBIBATH MOJIOKEHUS
MIPEeIMETHOM 001aCTH 3HAHUS;




Brnaners - IPAaKTHYECKMMHU HaBBIKAMH HCIIOJIb30BaHUS 3JIEMEHTOB aHAIN3a
HKOHOMHYECKUX MPOIIECCOB U SBJICHUIN HA APYTUX AUCLUILUIMHAX, HA
3aHATHAX B AyAUTOPUU U HA NIPAKTHUKE;

- METOZaMH TOCTPOCHHUS CTAHJAPTHBIX TEOPETUIECKUX U
HKOHOMETPHUECKHX MOJIEIICH;

- HaBBIKAMU ¥ METOJIUKAaMH 0000IIEHHSI Pe3yIbTaTOB MIOCTPOCHUS
CTaHJAPTHBIX TEOPETHYECKUX U SKOHOMETPUIECKUX MOJICIIH,
HKCIIEPUMEHTAIBHOM JIeSITeTbHOCTH;

- Coco0aMy OIIEHUBAHUS 3HAYMMOCTH U IPAKTHYECKOH MPUTOTHOCTH
MOJIyYEHHBIX Pe3yJIbTaTOB;

- BO3MOXKHOCTBIO MEXIMCIUILIMHAPHOTO IIPUMEHEHHUS PE3yIbTaTOB
MOCTPOCHHUS CTAaHAAPTHBIX TEOPETUUYECKUX U IKOHOMETPUUYECKHIX
MOJCTIEH;

- OCHOBHBIMH METOJIaMH HCCIJICIOBAaHUS B 00J1aCTH aHAIM3a
HKOHOMHYECKUX TPOIECCOB U SIBICHUHN, TPAKTUIECKIMU YMEHUSMH U
HaBBIKAMU MX HCIIOJIb30BaHMUS;

- IpoeCCHOHATIBHBIM S3bIKOM MTPEAMETHOM 001aCTH 3HAHHUS;

- cnoco0amM# COBEPIICHCTBOBAHUS MPO(PECCHOHANBHBIX 3HAHUN U
YMEHHI ITyTeM HCIIOJIb30BaHMUS BO3MOKHOCTEH MH(POPMAIIMOHHOW CpPEIbI




4. CTpyKTypa, 00bEM H coaep:KkaHue TUCHUIIMHBI (MOAYJIs)
OO0mas TpyI0eMKOCTh JUCIUIUIMHBI COCTaBIsIeT 5 3a4eTHBIX enuuull 180 akan. yacoB, B TOM

YUCJIC:

— KOHTaKkTHas padorta — 93,75 aka. 4acos:
— aynuropHas — 90 akaj. 4acos;

— BHeayuTopHas — 3,75 akaj. 4acoB

— caMmocrosTenbHas pabora — 50,55 akan. gacos;

— MOJTOTOBKA K dK3aMeHy — 35,7 akaj. yaca

<DopMa aTTeCTaluu - 3a4€T, 9K3aMCH

AynutopHas
KOHTaKTHas pabora

®dopma TeKyIero

-
S &=
s =
= (B akaz. yacax) s Bun KOHTPOJISA
Pasnen/ Tema 3 a = . Kon
S 3 ©| caMOCTOSTEIBHOM | yCIeBaeMOCTH H
JUCIIUATUTAHBI 5 [~ . | xoMmeTeHIIK
O g £ padoThI TIPOMEKYTOYHOM
mab. | mpaxT. | 3 aTTecTalyy
Jlex. 3aH 3aH 8 g B
1. Pazmen 1: DxoHOMMUECKHE
pHCKH: MOHSTHE, obmas
XapaKTePHCTHKA,
CamocrosTensHoe
H3yueHHe yueOHOU
1.1 Puck kak BceoOree U Hay4yHOH CobecenoBanue,
SIBJICHHE, KOMIUICKC HayK JIUTEPATYPHI. TECTHPOBaHUE,
M0 UCCJICJIOBAHUIO PHUCKA. Brimonnenue npoBepKa
TIpenmer U OOBEKT, IETH AHATUTHYCCKUX | MHIUBHIYaJbHBIX
Y 3a/1a41 JUCIUTUTAHBI 3a1aHui (1Mo 3alaHui
BBIOpaHHOM
TeMaTHKe)
7
CamocTosiTenbHOe
H3yueHHEe yueOHOU
1.2 Copnepxanue qu Ha lzf:oi/’l Cobecenosae,
' P Y TECTUPOBaHHUE,
UACHTH()UKAUT u JIUTEPATYPHI. DOBEPKA
OLICHKH PHCKOB B BeinonHenue POBEp
HHIUBUYaIbHBIX
SKOHOMHKE pacueTHo- N
3aJlaHuit
AHAJTUTUYECKUX
3aJaHuN
Wroro no pazneny
2. Pasznen 2: Meronsl OLEHKU
OKOHOMHYECKUX PHUCKOB
CamocTosiTenbHOe
H3yuYeHHEe y4eOHOU
e yHet CobecenoBanue,
2.1 Omnpenenenue, Y Hay4HOH
TECTHPOBaHKE,
uaeHTH()UKAIUS u JIUTEPATYPHI.
7 TpoBepKa
KJaccupUKauu Beinonnenue
WHIUBUAYAIBHBIX
SKOHOMHYECKHX PHUCKOB pacueTHo- N
3aJaHui
AHATUTHYECKUX
3a/IaHHI




CamocrosTenpHOe
u3ydeHue yueOHoOM

N CobecemoBaHnue,
1 HayIHOU
TECTUPOBaHHE,
2.2 CucremMa METONIOB HMX JIUTEPaTyphIL.
npoBepKa
WCCIIEIOBAHMS U aHAJM3a. Brimonnenne
WHIUBUAYaIbHBIX
ANTOPUTMBI OIICHKH pacdeTHo- .
3aj1aHui, 3aluTa
PHCKOB. AQHATTUTHYECKUX N
sananmit KOHTPOJILHOH
’ pabotst Ne 1
KOHTPOJIbHAS
pabota Ne 1
Hrtoro no pazgeny
3. Pazmen  3: Ananus
IKOHOMHYECKHUX  PUCKOB U
METO/Ibl YIPABICHHUS PHCKOM
CamocrosTenpHOe
n3yueHue y4yeOHou
v i N CobOecemoBanue,
3.1 Onenka u aHanu3 Y HAYYHOU
TECTUPOBaHHE,
pHCKa B COBPEMEHHBIX JIATEPaTyphIL.
npoBepKa
OpTaHM3AIHSIX. Brmonaenne
WHIUBUAYaIbHBIX
MonenupoBaHue pucka pacueTHo- N
3ajaHui
AHAITUTHYECKUX
3aaHui
CamocrosTensHOe
n3ydeHue yaeOHon
3.2 DkcnepTHbIE METOJbI v yHet CobecenoBanue,
U HAY4HOH
OLICHKH pHCKa. TECTUPOBaHHE,
JIATEPaTypHL.
Hcnonp3oBaHne METOJIOB npoBepKa
J Brinonnenue
TEOpHUH BEPOSTHOCTEH U WHIUBUAYaIbHBIX
. pacdeTHo- .
MaTeMaTHYECKOU 3aJlaHHH, 3aIUTa
AHATUTHYECKUX N
CTaTHCTHKA B OLEHKE U N KOHTPOJILHOU
3a/1aHuH,
aHaJIN3€ PHUCKOB paboTst Ne 2
KOHTPOJIbHAS
pabota Ne 2
Hroro no pazneny
4. Pasgmen 4. Onrumuzanus
9KOHOMHYECKUX PHCKOB Kak
(akTop (uHaHCOBO
COCTOSITEIbHOCTH
CamocTosiTenbHOe
4.1 Ouenka u aHanu3 o
n3ydeHue yaeOHou
PHCKOB Ha OCHOBE N CobecenoBanue,
Y HAy4YHOH
METOA0B CpaBHCHU, TECTUPOBAHUC,
JATEPaTypHL.
KIIaCTEPHOTO aHaJm3a, IpoBepKa
METOA0B TCOpHUU ur Brmosmenue UHAUBUAYAJIbHBIX
A p P, pacderHo- FULBHALY
YYBCTBUTEIHEHOCTH, 3aJaHui, 3aluTa
AQHAJIUTUYECKUX .
aHanm3a CIICHAPHEB, N KOHTPOJbHOM
N 3a1aHuH,
nepeBa pelIeHunH, paboter Ne 3
. KOHTPOJIbHASI
aHaJIOTHH.
pabora Ne 3
CamocrosTenpHOe
u3y4yeHue yueOHoi
Y yaet CobecenoBanue,
4.2 Cucrema OICHKH, " HAyIHOU
TECTUPOBaHHE,
aHanu3a M ONTUMU3ALMHU JIATEpaTyphl.
npoBepKa
PHCKOB Ha OCHOBE BeimonHeHne
WHIUBHAYaIbHBIX
METOOB  CTPaxOBaHW, pacueTHo- .
3aJ]aHuH, 3a1uTa
pe3epBUpPOBaHHS, AHAITUTHYECKUX N
XeIKUPOBAHUSI 3aJaHuIi KOHTPOJILHOU
p ’ pabotsl Ne 4
KOHTPOJIbHAS
pabota Ne 4

Wroro no pazneny

Hroro 3a CEMECTpP




Hroro mo gucnuruimae | | | | | 3a4€T, OK3aMCH




5 O0pa3oBaTte/ibHbIE TEXHOJIOTHH

Jia  peanuzanuu  NpPeAyCMOTPEHHBIX BHAOB yueOHOM paboThl B KadecTBe
oOpa3oBaresbHbIX TexHoJIOrui mnpenoaaBaeMoil nucuumuiiabl b1.B.JIB.10.02 Onenka u
aHAJIU3 PUC-KOB UCIOIb3YIOTCS TPAIUIIMOHHAS U MOTYJIbHO-KOMITIETEHTHOCTHAS! TEXHOJIOTUH.

I[Ipu  mepemaye  HEOOXOAMMBIX  TEOPETHUECKUX  3HAHUH  HCHOIB3YIOTCA
MYJIBTUMEAUMHBIE CPEJICTBA U TEXHOJIOTUU.

Jlnist yCBOCHHUSI HAaBBIKOB 00Pa0OTKH aHAIMTHYECKOW, TEOPETUIECKON U METOAMYECKON
uH(pOpMalliK, MPOBENCHUS AHAIUTUYECKUX OLICHOK, MHTEPHpPETAlMU IOTYYCHHBIX 3HAHUN
IIPEyCMOTPEHO ITPOBEICHUE 3aHATHI B KOMIIBIOTEPHOM KJIacCe U MCII0Jb30BaHUE METO10B I T:
CIpaBOYHO-TIPaBOBbIX cucteM «['apanT», «KoHcynbTanT+», paboTa C 3JIEKTPOHHBIMU
tabauiiamu MS Excel.

Jlis  yCBOEHHS TEOPETUYECKMX U METOJOJIOTMYECKUX HAaBBIKOB HCCIIEI0BAaHUS
pa3IMYHBIX AKOHOMUYECKMX CHUCTEM, OLEHKH CTPAaHOBBIX U PErMOHANbHBIX TEHICHIIMH
SKOHOMMYECKOTO Pa3BUTHUSA MPeycMOTpeHa paboTa ¢ 010kamMu 0QHUIHATBEHON CTATUCTUYECKOM
uHpOpMaNnK, CBoJaMH HHPOPMAaIUU B HH(HOPMAIIMOHHBIX IOPTANIaX.

Jl51s ycBOGHMSI HaBbIKA BJIAJICHUS] COBPEMEHHBIMU METO/IaMU U METOJIOJIOTHEH OLEHKU
U aHajM3a TeHJACHUUH 3KOHOMHYECKOIO pa3BUTHS, MPOLIECCOB U SABJIEHUH HA MaKpOYPOBHE,
ME30ypOBHE U MUKPOYPOBHE UCIOIB3YETCSI IPUEM «MO3TOBOTO IITYpMay, HHAUBUAYAIBHOTO
u oOparHoro. Jlyjis  yiaydlleHHs YCBOCHHS  OOydalOIMMHCS  Haubojee  TPYIHO
BOCIIPUHUMAEMBIX DPa3felioB JAMCHUUIUIMHBI MPEIyCMOTPEHbl 3aHATHSA, MPOBOAMMBIC B
WHTEPAKTHBHBIX (POpMax.

Jlis  oBnameHusT HaBBIKAMU CAMOCTOSITENIBHOM paboThl, CaMOOpraHU3alUU U
OpraHM3alMy  BBIIIOJHEHUS TBOPYECKMX 3aJaHMM  IPEIyCMOTpEHa MOJArOTOBKAa K
MPAKTUYECKUM 3aHATHSAM (OOCYXKICHHSIM pPe3yabTaTOB HAYYHOH MPOpabOTKH MaTepHalioB
JUCLUIUIMHBI M HUX TEOPEeTHYECKOM M NPAKTHUYECKOHM 3HAUYMMOCTH), COOOLICHMSIM,
TECTUPOBAHUIO, BBIMOJIHEHUE JOMAIHUX 33JaHUIl C HX MOCIEIYIOIIUM MpPEICTaBICHUEM
JIOKJIAJIOB, HAlMCaHWeM pedeparoB, MpeCcTaBICHUEM KOHTPOJBHBIX M KypCOBOW paboT Ha
00pa3oBaTenbHOM MOpTAalIe.

6 YueOHO-MeTOIMUECKOE 00eceyeHHe CAMOCTOSATEeIbHO PadoThl 00yYaroIMXCst
[TpexncraBneHo B mpuioxeHun 1.

7 OneHOYHBIE CPeACTBA AJIsl IPOBeeHH s IPOMEKYTOYHOM aTTecTAlMI
[IpencraBneHbl B IPUIIOKEHUH 2.

8 VYueOHo-MeToauMuYeckoe W HH(POPMALHOHHOe o0ecnedyeHHe JAUCHMIIUHBI
(MmonyJis)

a) OcHOBHas JIUTEpaTypa:

Okynos, B. JI. Puck-MEHEIDKMEHT : OCHOBBI TCOPUHM W NpPAKTHKa NPUMEHEHUs : ydeOHOe
nocobue / B. JI. Okynos. - CII6 : U3a-Bo C.-Iletep6. yn-Ta, 2019. - 280 c. - ISBN 978-5-288-05936-0.
- Tekcr : anextponusiid. - URL: https://znanium.com/read?id=353364 (nata obpamenus: 01.09.2020).
— PexxuM rocTyma: o noAmmcke.

®omuues, A. H. Puck-menemxMeHT : yueOHUK 1 OakanaBpos / A. H. @omuues. - 7-e u3z. -
Mocksa : M3narenscko-Toprosas koproparus «Jlamkos 1 K°», 2020. - 372 c. - ISBN 978-5-394-
03820-4. - Tekcr : anmextponnsiid. - URL: https://znanium.com/read?id=358119 (xara oOpaiieHus:
01.09.2020). — Pesxxum noctyma: 1mo HoAIUCKe.
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https://znanium.com/read?id=353364
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0) JlonoJiHMTE IbLHASA JIATEpaTypa:

1. Buac P. Maremaruka ynpaBieHHs KanmuTajioM: MeTOJsl aHaiu3a pucKa s
TpeiiepoB U noptdenbHbIX MeHemkepoB: nocodue / P. Bunc. — M.: Anpnuna [aGnumep,
2016. — 400 c. [Dnexrponnsiii pecypc]. Koa mocryma: https://znanium.com/read?id=40700
(mata oopamienus: 01.09.2020), sanexTpoHHast OMOIUOTEUHAS CHCTEMA
«Znaniumsy. 3ari. ¢ skpana. ISBN 978-5-9614-1529-2.

2. Jlamun JL.B. IlpumeHeHHE TEXHOJIOTMH SJIEKTPOHHOTO OAaHKHUHTA: PHUCK-
opueHTHpOBaHHBIN moaxo: IIpakruueckoe mocodue / JI.B. JIsmun. — M.: KHOPYC, 2015.
336 c¢. [Dnekrponnsii pecypc]. Kox mocryma: https://znanium.com/read?id=111905,
9JIEKTpOHHAs OMOIMoTeYHas cucteMa «Znaniumsy., 3ari. ¢ skpana. ISBN 978-5-406-00978-9.

B) MeToanyeckue peKOMeHIAIUM:

1. BacunbeBa, A.I'. ®unancoBbic BeruncicHus: npaktukym / A.I'. BacunbeBa, O.B.
N6parumosa; Marauroropckuii roc. rexuuueckuid yH-T uM. I'. . HocoBa. - Marauroropck:
MITY HM. I'.n. Hocosga, 2019. URL.:
https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1
532641/4013.pdf&view=true, (nara obparienus: 01.09.2020)

2. Boruensb, JI.M. Pucku npeanpuHUMATENbCKOM esTeNbHOCTH: TpakTukym / JL.M.
Botuens, B.B. Bukynuna; MI'TY. - Marautoropck: MI'TY, 2019. - 1 s1ekTpoH. ONT. TUCK
(CD-ROM). - 3ari. c TUTYIL. JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1
529979/3810.pdf&view=true, (mata oopamenus: 01.09.2020)

3. Eroposa, JL.I'. ba3bl manubix. Onepatopsl BBIOOpKH AaHHBIX: mpakTukym [ JLT.
Eroposa, 10.b. Kyxta; MITY. - Marautoropck: MITY, 2017. URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1
133003/2806.pdf&view=true, (mara obpamierus: 01.09.2020)
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https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1532641/4013.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=4013.pdf&show=dcatalogues/1/1532641/4013.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1133003/2806.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1133003/2806.pdf&view=true

r) [Iporpammuoe odecnneuenne u UHTEepHET-pecypcehl:

IIporpammHoe o0ecnieuenmne

Haumenosanue I10 No norosopa Cpok nercTBuUs JIUIEH3UU

MS Windows 7
) J-1227-18 oT

Professional(myst 08.10.2018 11.10.2021
KJ14CCOB)
MS Office 2007 |y 135 41 17.09.2007 GeccpoHo
Professional
7Zip CBOOOTHO 06eccpouHO
FAR Manager CcBOOOIHO 0OCCCPOUHO

IIpodeccnonanbHbie 0a3bl JaHHBIX U HHPOPMALMOHHbIE CIIPABOYHbIE CUCTEMbI

Hassanue xypca

CchUika

DnexTpoHHas 06a3a MePUOTUICCKUAX H3IAaHUH
East View Information Services, 0OOO

https://dlib.eastview.com/

HanmonansHast HH(POPMaIIMOHHO-
aHaJIMTHYeCKass cucremMa — Poccuiickuit
nHaekc HayuHoro rutuposanusg (PUHI)

URL: https://elibrary.ru/project risc.asp

IlouckoBast cucrema AxazeMus Google
(Google Scholar)

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

Nudopmanmonnas cucrema - EnuHoe OoKHO
JIOCTYIIA K HH(POPMAIMOHHEIM Pecypcam

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

Poccuiickas I'ocynapcTBeHHas OubnnoTexa.
Karanoru

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

DnexTpoHHbIe pecypchl Oubnuorexku MI'TY
nM. I'. 1. HocoBa

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

®enepanbHbIil 00pa30BaTENbHbBIN MOpTAT —
OxoHomuka. Coumosiorus. MeHeDKMEHT

http://ecsocman.hse.ru/

YHuBepcurerckas “H(pOpMaIMOHHAs
cucrema POCCU

https://uisrussia.msu.ru

MexyHapoiHas HayKOMeTpHUYecKas
pedepaTuBHas W TOJHOTEKCTOBas 0aza
JAHHBIX HaydHblX w3ganui  «Web  of

http://webofscience.com

Me:xnyHaponHas pedepaTtuBHas U
MIOJIHOTEKCTOBAsI CIipaBOyYHasi 0a3a JIaHHBIX

http://scopus.com

MexnayHnapoanas 0aza  TOJHOTEKCTOBBIX
KypHaioB Springer Journals

http://link.springer.com/

MexayHnapoaHas 6a3a ClipaBOYHBIX U3AaHUI
110 BCEM OTpacisiM 3HAHUI

http://www.springer.com/references

9 MaTepuajibHO-TeXHHYeCKOe o0ecneyeHue TUCIUIIHHBI (MOTYJIs1)

MaTCpI/IaJ'IBHO-TCXHI/IquKOC obecrneucHue JUCIUIIIIMHBI BKIIFOUACT:
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https://dlib.eastview.com/
https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/
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http://magtu.ru:8085/marcweb2/Default.asp
http://ecsocman.hse.ru/
https://uisrussia.msu.ru/
http://webofscience.com/
http://scopus.com/
http://link.springer.com/
http://www.springer.com/references

Tun u Ha3Banue ayaquTopun OCHAIICHUE Ay AUTOPHH

VY4eOHble  ayaIuTOpuUW Uil  TMPOBENEHUS  3aHATHM  JIEKIMOHHOTO  THIIA
MynbTUMEANITHBIE CPEICTBA XPAHCHHUS, TIEpEAau U MPECTaBICHUS HHPOPMAIIHH.

Y4eOHble ayauTOpUM [UIsl TPOBEACHUS] MPAKTUYECKUX 3aHATUH, TPYNIOBBIX U
WHVBUIYAIBHBIX KOHCYJIbTAIlMi, TEKYIIEr0 KOHTPOJS M TMPOMEKYTOYHOW aTTecTaluu
MynbsTUMeIHITHBIE CPE/ICTBA XPAHEHHUS, IEPEAaYuu U MPEACTaBIeHUs UHPOPMALIUH.

KoMIuiekec TecToBBIX 3agaHUil Ui TPOBEACHHS MPOMEXKYTOUHBIX H PYOEIKHBIX
KOHTPOJICH.

[Tomemenust UIsi  caMOCTOATENbHOM paboThl  oOydvarommxcs [lepcoHanbHBIC
komibioTephl ¢ makerom MS Office, Brixomom B MHTEpHET U C JOCTYIIOM B 3JICKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENbHYIO CPEy YHUBEPCUTETA

[Tomemenuss uist XpaHeHHs] ¥ NPODUIAKTUYECKOTO OOCITYKHMBAaHUS Y4eOHOTO
obopymoBanus Illkadber ans xpaHeHus y4eOHO-METOAMYECKON ITOKYMEHTAIMH, Y4eOHOTO
000pyI0BaHUS ¥ Y4eOHO-HATJIAIHBIX TTOCOOUH.

IIpunoxenne 1
6 YueOHO-MeTOANYECKOE 00eciedeHHEe CAMOCTOATEIbHOI padoThl CTYAEHTOB

ITo nucuumiune b1.B.JIB.10.02 Ouenka u aHanu3 pucKoB NPeAyCMOTpPEHA ayJUTOpHAs
U BHEayIUTOPHAsl CAaMOCTOSATENbHAs paboTa 00yJaroLIXCs.

CamocrosrenbHas paboTa CTYJEHTOB MpEIoaaraeT NoAroTOBKY K 3aHITHUSIM, pELICHHE
TUIOBBIX 3a/1a4 Ha MPAKTUYECKUX 3aHATHSIX, HamucaHue pedeparoB MO Mpe/CTaBICHHBIM B
pabodyeil mporpaMMe AMCHMILIMHBI TEMaM, BBINOJIHEHHE KOHTPOJIbHBIX padoT Ne 1 u 2 (mo
BapHaHTaM).

Pazgnen 1: DxoHoOMHYecKHMe PHCKH: TIOHSITHe, O0OIAsg XapaKTepHUCTHKA,
HICHTH(PUKAIMS

Tema 1.1. Puck kak BceoOlee siBI€HHE, KOMILUIEKC HAyK MO HCCIEAOBAHHUIO PHCKA.
[IpeameT u 0OBEKT, IEH U 3a4a4U JTUCIUTITUHBI.

Bonpocwt ona 0o6cyscoenun (na npakmuueckux 3aHAMUAX).

1 OcHOBHBIE HAYYHO-TEOPETUYECKHE NTPEATIOCHIIKN UCCIIEJOBAHMSI PUCKOB.

3 Puck u puckoBas cuTyalus Kak aTpuOyT COBPEMEHHOI 3KOHOMUKHU.

4 Kareropusanus puckoB. HenmoBTropsieMocTh 1 110J1€ pUCKOB.

5 Puck u Hanmuume cyObeKkTa, MpUHATUE pelieHus. Puck M pemieHus, ¢ MOMOUIbIO
KOTOPBIX CBsi3bIBaeTCs Bpems. Puck u nmoBeaeHue cyonekta. [lotepu u ymiep6. Puck u meps
pucka.

6 OCHOBHBIE ATaIlbl HAKOIICHHSI 3HAHUH U pa3BUTUA HAyKU O pucke. VneHTudukanus u
OIICHKA PUCKA KaK 3JIEMEHT IPUHATHUS PEIICHUHA B dKOHOMHKE..

Tecmoevie 3a0anus.
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1 Vkaxure Hanbosee CTporoe NpeCcTaBICHNUE O PUCKE KaK SBICHUU:

a) cuTyalus, OOBEKTMBHO COJEprKallas BBICOKYIO BEPOSTHOCTh HEBO3MOYKHOCTH
JOCTUKEHUS LIEIIH;

6) Hainuue (akTOpoB, IPU KOTOPBIX pe3yabTaThl JEHCTBUH HE SBIAIOTCA
JEeTEePMUHAPOBAHHBIMHU, @ CTEMEHb BO3MOXXHOTO BIIMSHUS 3THX (PaKTOPOB HA PE3YNIbTAThI
HEU3BECTHA;

B) cJeICTBHE JeicTBUs (Oe3AeiCTBUS), B pe3ylbTaTe 4Yero CYHIECTBYET peajibHas
BO3MOKHOCTb ITOJIy4EHHs HEONIPEIETIEHHBIX Pe3yJIbTaTOB;

I) KaTeropusi, OTpaXkaloollas BO3MOXHOCTb JIOCTM)KEHUS WJIM  IPEBBILICHUS
(HEOCTHIKEHMs,  HEMOJHOrO0  JIOCTM)KEHHs) IOCTaBJIEHHBIX  I€Jiell B yCIOBMAX
HEOIIPEIEIEHHOCTH;

1) BEPHBI BCE OTBETHI.

2 Yto nmoHMMaeTcs Mo aHAJIM30M PUCKA!

a) CHUCTeMaTu3alUsl MHOXECTBA PUCKOB HAa OCHOBAHUU KaKHUX-JIMOO NPU3HAKOB U
KPUTEPUEB, TTO3BOJISIOMINX 00bETUHUTH MMOAMHOKECTBA PUCKOB B O0Jiee 00IIUe MTOHSATHUS;

0) cucTeMaTH4ecKoe MCCIEJOBAHNE CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IIPOLIECCOB,
SIBJIEHUM, IPOEKTOB;

B) HayaJbHBIM 3Tall CUCTEMbl MEPOINPHUATUN MO YNPABICHUIO PUCKAMH, COCTOSIIUI B
CUCTEMATUYECKOM  BBISBJIEHUU PUCKOB, XapaKTEpHbIX JJIs  OINPEAEICHHOrO0  BHUJA
NeSITeIbHOCTH, U ONPEACTICHUN UX XapaKTePUCTHUK;

') HET IPaBUJILHOT'O OTBETA.

3 Yo noHumaeTcs noj UaeHTU(UKae pucka:

a) HAYaJbHBIM 3Tall CUCTEMHBIX MEPONPUATUHN 0 YNPaBICHUIO PUCKOM, OCHOBAaHHBIM
Ha CHCTEMAaTHYECKOM BBISBIIEHUM PHCKOB OIPEJIEJIEHHOIO BHUAA JAEATEIIBHOCTH M UX
XapaKTEPUCTHK;

0) cucTtemMaTuyeckoe HaydHOE HCCIIE0OBaHME CTEHNEHHM PUCKA, KOTOPOMY I0/IBEP)KEHBI
KOHKPETHBIE O0BEKTHI, BUIBI ICATEIILHOCTH U TPOCKTHI;

B) BEpHBI 00a OTBETA.

4 Yxaxxute BO3MOXKHbIE ITOCIIE/ICTBUS PEATU3aLlUU PUCKa:

a) OTpHUIIATENbHBIE;

0) MMOJIOXKUTEIBHBIE;

B) KaK IOJIOKUTEJIbHBIE, TaK U OTPULIATENIbHBIE;

') HET IPaBUJILHOTO OTBETA.

5 Kak Ha3pIBatOTCSl pUCKH, IPAKTUUYECKN BCET1a HECYLIUE MIOTEPU:

a) KPUTUYECKHUE;

0) CHeKyJISATUBHEIE;

B) UHCTHIE;

') aMOMBAJICHTHBIE;

1) TUTIOTETUYECKHUE;

€) HeT NMPaBUJILHOTO OTBETA.

6 Kak Ha3bIBalOTCS PUCKH, KOTOPbIE MOTYT HECTU KaK MOTEPH, TaK U JOMOITHUTEIbHBIE
JIOXOJIBIL:

a) YUCTBIE;

0) KpUTUYECKHE;

B) CIIEKYJISITUBHBIE;

I') OTpaHUYEHHBIE;

1) TOTYCTUMBbIE;

€) HET IPAaBWJIBHOTO OTBETA.

7 Kax Ha3bIBatoTCsl pUCKH, 00YCIOBICHHBIE AESITEIBHOCTHIO CAMOTO IPEAIPUSITHS U €70
KOHTAaKTHOW ayJAUTOPHUEN:

a) YUCTHIE;

0) BHEIITHHUE;
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B) BHYTPEHHUE;

T') IOITyCTHMBIC;

1) OTpaHUYEHHBIE.

8 Kak Ha3bIBalOTCSI PUCKH, B pe3y/bTaTe pealn3aldil KOTOPBIX MPEANPHUSTHIO TPOZUT
1OTEePs BEIPYUYKH (ITOTEPH MPEBBIIAIOT 0KHUIAEMYIO IPUOBLIB):

a) I0NyCTHMBIC;

0) KpUTUYECKHUE;

B) KaTacTpoHUUIECKHUE;

') BEpHBI BCE OTBETHI.

Tema 1.2. Coneprxanue uACHTU(PUKAIMH U OLEHKH PUCKOB B YKOHOMHKE.

Bonpocul ona oocyscoenun (na npakmuyecKkux 3aHAmMusAX).

1 OcHOBHBIE TEOPETUUECKHE U METOJ0JIOTMYECKUE TIPEANOCHUIKH OLIEHKH PUCKOB.

3 Unentndukanusi pUCKOB KaK Ba)KHBIA 3JIEMEHT OLIEHKU COCTOSIHUS U TIEPCIIEKTUB
OpraHu3aluil B COBPEMEHHOM SKOHOMHUKH.

4 Tlonie pUCKOB U KapTa PUCKOB: HEOOXOIUMOCTh UACHTU(DUKAIIMN U OLIEHKH.

5 OueHka pUcKa: KOJIMYECTBEHHBIN acleKT.

6 O11eHKa pUCKa: KAYECTBEHHBIN aCTIEKT

Tecmoesvie 3a0anus.

1 Ykaxute Hanbosee CTporoe MpeACTaBICHUE O PUCKE KaK SBJIICHUHU:

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

0) Hamuuue (aKTOpOB, MPU KOTOPBIX pE3yNbTaThl JEHCTBUH HE SABIAIOTCA
JETEPMUHAPOBAHHBIMHU, @ CTENCHb BO3MOYKHOTO BIIMSHHUS 3THUX (DAaKTOPOB Ha PE3yIbTaThI
HEU3BECTHA;

B) cieAcTBUE JedcTBUS (Oe31elCTBUS), B pe3ysibTaTeé YEro CYIIECTBYET pealibHas
BO3MOKHOCTb IIOJIYYE€HHSI HEONPEEICHHBIX PE3YJIBTATOB;

I) KaTeropusi, OTpaXkaloollas BO3MOXHOCTb JIOCTH)KEHUS WJIM  IPEBBILICHUS
(HEeMOCTM)KEHUS,  HEIMOJIHOTO  JIOCTIDKEHUS)  IOCTAaBIEHHBIX  Iefied B YCIOBUSX
HEOIpeIeICHHOCTH;

1) BEPHBI BCE OTBETHI.

2 Yto noHMMaeTcs MoJ] aHAJIM30M pUCKa:

a) CHUCTeMaTH3allusi MHOXECTBa PHUCKOB Ha OCHOBAaHMM KaKMX-JIMOO NPU3HAKOB U
KPUTEPUEB, O3BOJIAIOMIUX 00bETUHUTH MOAMHOKECTBA PUCKOB B OoJiee 001IMe TOHATHUS;

0) cucTeMaTH4ecKoe MCCIEeJOBaHNE CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IPOIIECCOB,
SIBJIEHUM, IPOEKTOB;

B) HayaJbHBIN 3Tal CUCTEMbl MEPOIPHUATHN MO YHPABICHUIO PUCKAMH, COCTOSIIUI B
CHUCTEMATUYECKOM  BBISBIIEHUU PUCKOB, XapaKTepHbIX JJIs  OINpPEAEJICHHOrO0  BHUJA
JESATEIIBHOCTH, U ONPEAEIEHUHN UX XapaKTEPUCTHUK;

') HET IPaBUJILHOTO OTBETA.

3 Yo noHumaeTcs Noj UAeHTU(UKAIMeH pucKa:

a) HaYaJbHBIM 3TANl CUCTEMHBIX MEPONPUSTUN MO YHNPABIEHUIO PUCKOM, OCHOBAHHBIN
Ha CHCTEMaTH4YECKOM BBISBJICHMM PHCKOB OIIPENEICHHOIO BHIA JEATENBHOCTH M HUX
XapaKTEePUCTHK;

0) cucTtemMaTuuyeckoe Hay4dHOE HCCIIeI0OBaHME CTENEHHM PUCKA, KOTOPOMY IO/BEP>KEHBI
KOHKPETHbIE O0BEKTHI, BUIBI AESITEILHOCTH U TIPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YKaxuTe BO3MOKHBIE TIOCJIEICTBUS pealli3allid PUCKa:

a) OTPULIATEIIbHBIE;

0) MOJIOXKUTETILHBIE;

B) KaK I1OJIOKUTEIIbHBIE, TAK U OTPULIATENIbHBIE;
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I') HET MIPaBUIILHOTO OTBETA.

5 Kak Ha3pIBatoOTCsl pUCKU, IPAKTUUYECKU BCEr/1a HECYIINE MTOTEPHU:

a) KPUTUYECKHUE;

0) CIIEeKyJIATUBHBIC;

B) UHCTHIE;

I') aMOUBaJICHTHBIC;

1) TUTIOTETUYECKHUE;

€) HeT IPaBUJIbHOTO OTBETA.

6 Kak Ha3bIBalOTCs PUCKH, KOTOPbIE MOT'YT HECTU KaK IIOTEPH, TaK U JOMNOJIHUTEIbHBIE
JIOXOJIBI:

a) YHCTHIE;

0) KpUTHYECKUE;

B) CIIEKYJISITUBHBIE;

') OrpaHUYEHHBIE;

1) 1OMyCTUMBIE;

€) HeT IPaBUJILHOTO OTBETA.

7 Kak Ha3bIBarOTCS PUCKH, 00YCIOBICHHBIE IESTEILHOCTHIO CAMOTO MPENPUATHS U €TO
KOHTaKTHOW ayIUTOpUEH:

a) YUCTHIE;

0) BHEIIIHHE,

B) BHYTPEHHUE;

T') JOIYCTUMBbIE;

1) OrpaHUYEHHBIE.

8 Kak Ha3bIBalOTCS PHUCKH, B pe3yibTaTe pealn3aliil KOTOPBIX MPEANPUATHIO TPO3UT
1OTEPs BBIPYUYKH (IIOTEPH MPEBBIILAIOT 05KUIAEMYIO IPUObLID):

a) OMYCTUMBbIE;

0) KpUTUYECKHUE;

B) KaTacTpopUUIECKHUE;

T') BEpHBI BCE OTBETHI.

Pa3pnen 2: MeToabl OLIeHKH YJKOHOMHYECKHX PUCKOB
Tema 2.1. Onpenenenue, nASHTU(GUKAINS U KIACCHPUKAIIUU IKOHOMUIECKUX PUCKOB.

3aoaua 1.
WNuBectrnnonnsii npoekt Ne 1 paccuntan Ha t; = 4 roja, IUCIEpCUs €KETOTHON

npubbLUTH cocTapiuser S, = 15%. HBeCTUIMOHHBIH TpoekT Ne 2 paccumTaH Ha t, = 3 roxa,

JMCTIepCHs  eXerofaHod mpubbLM  cocTaBnser S, = 20%. Ilpeamomaraercs, 4TO

pacrpenienieHne €XEeroJHOW MPUOBLIH MOTYMHSETCS 3aKOHY HOPMAIBHOTO pPacHpeeleHHs
ciyuyaiiHoi BennuuHbl. CpaBHUTh PHCKM WHBECTULMOHHBIX NpoekToB Ne 1 u 2 mpu
JIOBEepUTENbHOI BeposTHOCTH P = 99%.

3aoaua 2.

ITo nepBoil TexHONOrMM s NPOU3BOACTBA Kaxjgoro u3 n, = 10 m3genuit ObLIo
3aTpadeHo B cpesHeM X1 = 30 cekyH I (BhIGopouHas aucnepenst 5. = 1 cexyra). ITo BTopoid
TEXHOJIOTUHU /71 MIPOMU3BOJICTBA KAXKAOTO U3 N, = 16 u3genuil ObLIO 3aTpaueHO B CPETHEM
X, = 28 cekyHn (BbIOOpouHas mucmepcus S, = 2 cexyHawl). OIEHHTH pHCK Gojee

MEJICHHOTO MPOU3BOCTBO IO MEPBON TEXHOJIOTHH IO CPABHEHUIO CO BTOPOW TEXHOJOTHEH
IpU AOBEPUTENBbHOM BeposiTHOCTH P = 95%.

Bonpocwt ona oocyyncoenun (na npakmuyeckux 3aHAMUAX).
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1 CymiHOCTh pHCKa KaK SBJICHHS U KBATUMETPUYECKHUE XapaKTEPUCTHKHU PUCKA.

2 Puck kak ciydallHOE W 3aKOHOMEpHOE siBieHHe. HeompeneleHHOCTh KaK MCTOYHUK
pHCKa.

3 Konuenmuu pucka Kak UCTOYHHK (POPMUPOBAHUS METOJIOB €ro MACHTU(UKALMU U
OLICHKH.

4 BapuaHTbl 5KOHOMHUYECKUX pElIeHH, 0OPEMEHEHHBIX PUCKOM, U UX aJIbTEPHATHUBBI.

5 KauecTBeHHBII W KOJNHYECTBEHHBIM aHanmu3 pucka. Habop mokazarenedt mis
KOJIMYECTBEHHOW OLICHKH PUCKA.

Tecmogvie 3a0anus.

1 B uem cymiHOCTh COLIMATbHO-9KOHOMHUYECKON (PYHKIIMH PUCKA!

a) B IIPOLIECCE PHIHOYHOMN JAEATEIbHOCTU PUCK U KOHKYPEHIUS MO3BOJSIOT BBIAEIUTH
colManbHble Tpynnbl d3P(GEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIaccax, a B SKOHOMHKE -
OTpacJIy JAESTENbHOCTH, B KOTOPBIX PUCK IIPUEMIIEM;

0) peauzaiysi pucka MOXET 00ECeUnTh JOMOJIHUTENbHYIO 110 CPABHEHUIO C TUIAHOBOM
npuOBLIb B CiTydae OaronpusTHOTO UCXO/a;

B) BEpHBI 00a OTBETA,

2 B 4eM CynIHOCTh KOMIIEHCHPYIOUIEeH (DYHKIIMH PHUCKa:

a) B MPOLIECCE PHIHOYHON JAEATEIbHOCTH PUCK U KOHKYPEHIUS TMO3BOJSIOT BBIIEIHUTH
COLMANIbHBIE TPYNIBl dPPEKTUBHBIX aKTOPOB B OOLIECTBEHHBIX KJIACCAX, & B DKOHOMHKE -
OTpaciy JAesITeIbHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanuzanus puUcKa MOXKET OOECIEeUUTh OTOJHUTEIbHBIE JIOXOJbl B Ciy4yae
OJIaronpusATHOTO UCXOA;

3 B uem cocTouT 3amuTHas (YHKIMS pUCKa:

a) B OOBEKTHMBHOM HEOOXOJMMOCTH 3aKOHOJATEILHOTO 3aKpEIUICHUS MOHSITHS
«IIPaBOMEPHOCTH PUCKa», IPAaBOBOI'O PETYIUPOBAHUS CTPAXOBOU IEATEIbHOCTH;

0) B TOM, 4TO IOpUIUYECKHE W (U3NYECKUE JUIA BBIHYKICHBI MCKaTh CpPEACTBA U
(OpMBI 3aIUTHI OT HEXKEIATEIHLHON pean3alii PUCKa;

B) 00a OTBETa BEPHBHI,

4 B yeM mposBISIETCS] CTUMYJTUPYIOIIAs (PyHKINS PUCKA:

a) peanu3anus pelIeHUN C HEUCCIETOBAaHHBIM MJIM HEOOOCHOBAHHBIM PUCKOM MOMKET
MPUBOJUTH K peaIn3alui 00bEKTOB UM ONepaluii, KOTOPbIE OTHOCSTCS K aBaHTIOPHBIM;

0) B HWCCIIEJOBaHMM HCTOYHUKOB pUCKA TMPH MPOESKTUPOBAHMM OMEpAlUil U CHUCTEM,
KOHCTPYMPOBAaHUU CIEIUAIBHBIX YCTPOMCTB, omnepanui, GopM CHEIOK, UCKIIOYAIOMINX WU
CHIKAIOIIMX BO3MOJKHBIE ITOCIEACTBHSI PUCKA KaK OTPHULIATEIBHOIO OTKJIOHEHHUS;

B) BEpHBI 00a OTBETA.

5 YeMm usmepsieTcs BeIUYUHA (CTENEHb) PUCKA!

a) CpETHUM O>KHIa€MbIM 3HAYCHHEM;

0) U3MEHYMBOCTBIO BO3MOXHOT'O PE3yJIbTaTa;

B) BEpHbI 00a OTBETA;

6 Uto moHMMaeTcs MoJ CHUCTEMAaTH3alMeld MHOXXECTBA PUCKOB Ha OCHOBAHUM KaKHX-
a1M00 MPU3HAKOB U KPUTEPUEB, MO3BOJSIOUIMX O0ObEIUHUTH MOJMHOKECTBA PUCKOB B OoJiee
oO0111e NOHATHS:

a) UJEHTU(UKALUS PUCKOB;

0) ympaBieHUE PUCKAMU;

B) aHAJIU3 PUCKOB;

I') KJIacCu(UKaIUs pUCKOB;

7 YKaxute OOIIMii HCTOYHUK PHUCKOB:

a) HEONIPEIEIIEHHOCTb;

0) prCKOBasi CUTYaIlHsI;

B) ()aKTOPHI PUCKA;

I') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YKaXuTe OCHOBHBIE TPYIIIIBI IOAXO0/I0B K ONPEEIICHUIO PUCKA B PUCKOJIOTHH:
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a) PUCK KaK HHCTPYMEHT MPUHATHUS PEIICHU;

0) pUCK KaK COOBITHE;

B) PUCK KakK JEWCTBUE;

') PUCK KaK mapamMeTp (pe3ysbTaT) NeITeIbHOCTH;

1) PHCK KaK YCIIOBHE OCYIIECTBIICHUS JIEATEIbHOCTH;
€) SKJIEKTUYECKUH TIOJIXO;

7K) BEpHBI BCE OTBETHI.

Tema 2.2. Cucrema METOZI0B UX MCCIIEA0BAaHUS U aHAIM3a. AJITOPUTMBI OLIEHKH PUCKOB.

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMuUsAX).

1 KBanumerpuueckne XapakTepUCTHKU PUCKa U METO/IbI X aHAN3a.

2 O1iinure METOI0JI0TUH OIICHKU U aHaJu3a PUCKA.

3 MeTo/bI HccieIOBaHUS pUCKa KaK OCHOBA €r0 OLCHKU U aHau3a.

4 AnpTepHaTHBBI 3KOHOMUYECKHUX PELIECHUI C yU€TOM YPOBHS PHUCKA.

5 KauecTBeHHBII U KOMMYECTBEHHBIN aHANIN3 PUCKA. AHATUTUUYECKHE ITPOLIETYPHI.

Tecmoewie 3a0anus.

1 B uem CyIIHOCTh COLUATBbHO-9KOHOMHUYECKON (PYHKIIMH PUCKA!

a) B IPOLIECCE PHIHOYHOM JAEATEIbHOCTU PUCK U KOHKYPEHIUS MO3BOJISIOT BBIJIEIUTH
colManbHble Tpynnbl d3P(GEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJAccaX, a B YKOHOMHUKE -
OTpacJIy JESTEIbHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanuzaiys pucka MOXET 00ECIeUUTh JOMOJIHUTENBHYIO 110 CPABHEHUIO C TUIAHOBOM
IpUOBLIb B CiTy4ae 0JIaronpusTHOTO UCX0/a;

B) BEpHBI 00a OTBETA,

2 B 4eM CynIHOCTh KOMIIEHCHPYIOLIEeH (HYHKIIMH PHCKa:

a) B MPOLIECCE PHIHOYHON AEATEIbHOCTH PUCK U KOHKYPEHIUS TMO3BOJSIOT BBIICIHUTH
COLMANIbHBIE TPYNIBI dPPEKTUBHBIX aKTOPOB B OOLIECTBEHHBIX KJIACCAX, 2 B DKOHOMHKE -
OTpaciy JAesITeIbHOCTH, B KOTOPBIX PUCK MPUEMIIEM;

0) peanuzanMs pUCKa MOXKET O0OECHEeUUTh IOMOJIHUTEIbHBIE JOXOAbl B Ciyyae
OJIaronpusATHOTO UCXOA;

3 B uem cocTouT 3amuTHas GYHKIHS pUCKa:

a) B OOBEKTUBHOW HEOOXOIMMOCTH 3aKOHOJATEIbHOIO 3aKpEIUIEHUS TOHATUS
«IIPaBOMEPHOCTH PUCKa», IPAaBOBOI'O PETYINPOBAHMSI CTPAXOBOU IEATEIbHOCTH;

06) B TOM, 4TO IOpHJIMYECKHE MU (U3NYECKHE JIMIAa BBIHY)XJIEHBI MCKAaTh CpPEICTBA U
(OpMBI 3aIIUTHI OT HEXKEIATEIIHLHONM pean3aliu PUCcKa;

B) 00a OTBETa BEpPHHBI;

4 B ueM nposBIsSeTCs CTUMYJIHpYoIas QyHKIUS pUCKa:

a) peaiM3alMs peUIeHUH ¢ HEHCCIEeJOBAHHBIM WJIM HEOOOCHOBAaHHBIM PUCKOM MOXKET
MPUBOJUTH K pean3alui 00bEKTOB WU ONepalnii, KOTOPbIE OTHOCSTCS K aBaHTIOPHBIM;

0) B HCClIEOBaHUM HCTOYHMKOB PUCKA TPU NMPOEKTUPOBAHMU OIEpaLUil U CHCTEM,
KOHCTPYMPOBAaHUU CIEIUAIBHBIX YCTPONCTB, omnepanui, GopM CHEIOK, UCKIIOYAIOMIMNX WU
CHIKAIOIIHX BO3MOJKHBIE ITOCIIEACTBHS PUCKA KAK OTPULIATEIILHOIO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Uem uzmepsiercs BeIMYMHA (CTENEHb) PUCKA:

a) CpeTHUM O>KHIa€MbIM 3HAYCHHEM;

0) U3MEHYMBOCTHIO BO3MOXHOT'O PE3yJIbTaTa;

B) BEpHbI 00a OTBETA;

6 Uro moHumaeTcs IOJ CUCTEMATHU3allME MHOYKECTBA PUCKOB Ha OCHOBAaHMM KaKUX-
a1M00 MPU3HAKOB U KPUTEPUEB, MO3BOJSIOUMX O0ObEIUHUTH MOJIMHOKECTBA PUCKOB B Ooliee
oO0I111e TOHSATHS:

a) UJeHTU(UKALUS PUCKOB;

0) ympaBieHUE pUCKAMU;
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B) aHAJIU3 PUCKOB;

T') K1accuuKaIus PUCKOB;

7 YKaxuTte 00Ul HCTOYHUK PUCKOB:

a) HEONPEICICHHOCTD;

0) puCKOBasi CUTYallUs;

B) (haKTOpHI pUCKa;

I') aMOMBAJIEHTHBIN XapaKTep PUCKOB;

8 YKaxuTe OCHOBHBIE TPYIIIBI TOAXO0/I0B K OMPEIEIICHUIO PUCKA B PUCKOJIOTHH:

a) PUCK KaK MHCTPYMEHT MPUHATHS PELICHUN;

0) pUCK KaK COOBITHE;

B) PUCK KaK JIEWCTBUE;

') PUCK KaK mapamMeTp (pe3ysbTaT) NeITeIbHOCTH;

1) PHCK KaK YCIIOBHE OCYIIECTBICHUS IEATEIbHOCTH;

€) SKJIEKTUYECKUH TIOJIXO;

7K) BEpHBI BCE OTBETHI.

Koumponvnasa paooma Ne 1.

OrneHka ypoBHsI KalMTAIM3alUN KOMIIAHUN U BBISIBJICHUU (PaKTOPOB PUCKA.

Ha ocHoBe wHCMONBb30BaHMS COBPEMEHHBIX METOJIOB (UHAHCOBOTO M (PAKTOPHOTO
aHaJM3a BBIIBUTH KJIIOUEBBIE (PAKTOPHI CTPATETUYECKOTO M TAaKTUYECKOTO PHUCKA M OLEHHUTH
YpOBEHb KaNMUTAIM3alUM MPOMBIIUICHHON KOMIAHUM TIO0 T[IOKa3aTell TeMmIa pocTa
COOCTBEHHOI0 KaluTajga KOMIIAaHUU (

cobcme *

qcoﬁcm(f = P06 ’ OKan 'Mlcan ’ d

peuns (1)
Hp eune
qcoécms ==
cobcme (2)
1]
Pog — pwcm
Opeaﬂ (3)
Omn — Opeaﬂ
Kot @
an = K‘)ﬁ""
Kcoﬁcme (5)
1]
dpeum; = ppemm
Hpvucm (6)

rne P, - peHTtabenbHOCTH oOOpoTa; O, - 0bOpauMBaeMOCTh KamuTana; M

o Kan

MYJIbTUIUIMKATOP KallkuTalla; d - JIOJIS OTYMCICHUM YHCTOH HpI/I6LIJ'II/I Ha pPa3sBUTUC

peuns

npousBoxacTea; IIp,,,. - PCHHBECTHPOBaHHAs (kanuTanM3upOBaHHAas) NPUOBLIL KOMIIAHUH,
pyo.; K

0 - BBIpydKa OT peamusanuu, pyo.; K, - oOmas cymMma Kamurana OpraHH3aluH

pean

- cOOCTBEHHBIN KanuTal, pyo.; Ilp - yucTasi NpuObLIbL OpraHu3aluu, pyo.;

cobcme uucm

(COOCTBEHHOTO U 3a€MHOT0), PYO.

Hcxonnas unopmanus Ui pacueToB MpejcTaBlieHa B Tabnuie 1 U XapakTepus3yroT
COCTOSTHME aKTHBOB M IAaCCHBOB KOMIIAaHUU MO cocTosiHMio Ha KowHerl 2015 u 2016 rr. (1mo
JAHHBIM OYXTalITepCKON OTYETHOCTH KOMITAHUN).

Tabmuma 1 — VcxomHble mgaHHBIC ISl ONEHKHA (DMHAHCOBOTO COCTOSIHUS MPOMBIIIIIEHHON
KOMIIaHUM 10 cocTostHHIO Ha KoHel 2015 u 2016 rr., muH. pyo.

HaumenoBanune

mokasareJie 2015 2016 2015 2016

BHEOBOPOTHBIE
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AKTHUBbI

1. HemaTepuanbHble aKTHUBbI 282 704 171 263
2. OCHOBHBIC CpEJICTBA 32108 39430 38022 40537
3. He3zaBepIieHHOE CTPOUTENHCTBO 221 176 103 83
4. JlIoxogHbIE BIOKECHUS B 398 542 102 146
MaTepuaIbHbIe IIEHHOCTU
5. Jonrocpounbie (PMHAHCOBBIC 610 388 404 363
BIIO>KEHUS
6. [Ipourie BHEOOOPOTHBIC AKTHBBI 49 80 34 72
Hroro no pazaeny | 33668 41320 38836 41464
B T.4. HEXOJIOBBIE MaTePUATbHEIE 31 33 28 o5
IIEHHOCTH
OBOPOTHBIE
AKTHUBbI
1. 3anacer: 21773 23078 23078 26006
e e 19383 | 20046 | 19023 21516
P P 314 368 892 917
MIPOU3BOJICTBE
- TOTOBas MPOIYKIIVS H TOBApPHI 2029 2618 3100 3499
FUL HTPOAEKH 15 12 32 34
- TOBapbl OTIPYKCHHBIE 26 08 97 33
- pacxojbl OyAyIIUX MEPHOIOB 5 5 4 5
- [POYHeE 3amachl
2. HJIC o nproOpeTeHHbIM IIEHHOCTSIM 3179 3259 3620 3872
3. Jleburopckas 3a10JDKEHHOCTh
(rmaTexxu OoJiee yem uepes3 12 mecsien 1055 843 522 501
1OCJIC OTYETHOM JIaThl)
B T.4. IOKYIIATEJIA U 3aKa3YHKHU — — — —
4. Jlebutopckas 3aJJ0JDKEHHOCTh
(rutatexu B TeueHue 12 MecsiieB mocie 16377 18400 12484 14501
OTYETHOU JaThl)
B T.4. HOKYIATEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BEITaHHEBIE 883 946 760 502
6. [Ipoune neduTopsl 1063 1256 1022 1053
7. KpaTkocpouHble (pUHAHCOBBIE 4082 3892 1855 1925
BIIOJKEHUS
8. JleHexHBIC CpeICTBA 166 150 364 387
9. Ilpoune 060POTHBIE AKTUBBI — — — —
Wroro no pazneny 11 48578 51824 43705 48747
Wrtoro aktuBoB 82246 03144 82541 90211
KATIIUTAJI U PESEPBbI
1. YcraBHbIN KanuTall 21750 21750 25550 25550
2. JloGaBOYHBIN KamuTal 983 1050 1222 1309
3. PesepBHBIi KanuTas 5834 5834 6699 6753
4. HepacnpesneneHHas IpuObLIb 2866 7025 6975 10336
Wroro no paznmeny 111 31433 35659 40446 43948
JOJITOCPOYHBIE
OBSI3ATEJIBCTBA
1. 3aliMbI ¥ KpEAUTHI 14255 16810 10093 11092
2. [Ipoune 1oarocpouHsIe 303 450 352 288

00s13aTenbpCcTBA
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Wroro no pazneny IV 14558 17260 10445 11380

KPATKOCPOYHBIE
OBS3ATEJILCTBA
1. 3aliMbI U KPETUTHI 21734 25629 18840 21045
2. Kpenuropckas 3a10KEHHOCTD: 12937 12740 11187 12528
- TOCTAaBUIWKH M MOAPSTINKA
- 3aJI0JDKEHHOCTH TIepe 11711 11375 10286 11509
MIEPCOHAIIOM 389 376 333 377
- 3QJI0JDKEHHOCTB Iepet
roCy/1apCTBEHHBIMU
BHEOIO/PKETHBIMU (hOHIaMHU 109 102 93 105
- 3aJ0JDKEHHOCTh 110 HAJIOraM U 728 887 475 537
cobopam
3. ABaHCHI IOJTy4YEHHBIE 772 990 780 593

4. Ilpoune KpeauTopsl

5. 3a10JDKEHHOCTB TIepet
YUPEUTEISIMU T10 BBITIATE TOXO0B

6. Jloxoapl Oyylux nepuoioB 812 866 843 717

7. Pe3epBbl PECTOSIIMX PACXO0B — - - -

8. IIpoune kpaTKOCPOUHbBIE

00513aTeNILCTBA

Wroro no pazneny V 36255 40225 31650 34883
Wtoro naccuBoB 82246 93144 82541 90211
Bripyuka o1 peanuzanuu npoayKIuu 41178 45633 40989 44878
YucTas npuObLIL KOMIIAHUT 6835 9822 9118 8327
BennuuHa peMHBECTHPYEMOM YHCTOM 3465 3922 3198 3477
PUOBLIN

[Ipoananu3upoBaTh NOJYyYCHHBIE PE3YNbTAaThl, CAEIaTh HEOOXOJMMBIE BBIBOABI 00
YPOBHE KaNHUTAIM3aIMd KOMIAHWH, TEMIIaX POCTa COOCTBEHHOTO KamnuTaja KOMITaHUH,
KIIOYeBbIX  (akTopax pucka. BpIIBUTH U3MEHEHHSs B  (UHAHCOBOM  COCTOSHHM
MPOMBIIIJIEHHON KOMIIaHUM, TPOU30LIeIINE B TedeHHe KaneHaapHoro 2015 rona.

Pa3zpaboTaTh pekoMeHJallMM MO COBEPIIEHCTBOBAHUIO (PHMHAHCOBO-XO3IHCTBEHHOM
NeSITeTbHOCTH MTPOMBIIINICHHON KOMIIAaHWK ¥ CHH)KEHHUIO YPOBHS yIpo3 ee OM3HeCy.

Pa3nes 3: AHAJIN3 9KOHOMHYECKMX PHCKOB M METOABI YIIPABJICHUS PHCKOM

Tema 3.1. Onenka u aHanu3 pUcKa B COBPEMEHHBIX OpraHusauusax. MoaenupoBaHue
pucka.

3aoaua Ne 1.

@dupma NMPOBOAUT aHAJIN3 OTKPBHITUS HOBOTO MarasuHa JUis pacuiMpeHus OusHeca. B
Clly4ae OTKpPBITUS KPYIHOTO Mara3uHa Ipu OJaronmpusTHOM KOHBIOHKTYpPE pbIHKA
nporuosupyercss npuobue 600 mMiaH. py0. / ron, mpu HeOIAronpUsATHOM KOHBIOHKTYpE —
yosiTok 400 MutH. py0. / Toa. B citydae oTKpBITHSI CpeHETr0 Mara3uHa Mpu OJaronpusTHON
KOHBIOHKTYpe €ro npuObUIb MNporuosupyercs Ha ypoBHe 300 muH. py6. / rox, mpu
HEOJaronpusITHON KOHBIOHKTYpe pbhlHKa — yObITok 100 muH. py6. / roxa. BosmoxkHOCTB
OyaronpusATHON M HEOIArONMPUATHON KOHBIOHKTYPHI phIHKA (PMpPMa OLIEHUBAET OJJUHAKOBO.

UccnenoBanus pbhlHKa 3KcmeproM oboiinercs ¢upme B 1 muH. py6. Crneumamuct
CUHTAET, YTO C BEPOSATHOCTHIO 0,6 KOHBIOHKTYpA PhIHKA OKaxeTcs: onmaronpusTHoi. [Ipu sTom
IIPU MOJOKUTEILHOM 3aKJIFOUEHUH HKCIIEPTa KOHBIOHKTYpa PbIHKA OKaXETCsl OJaronpusITHON
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muiib ¢ BepoaTHocThio 0,9. Ilpu ero orpumaTeNbHOM 3aKIOYEHUH KOHBIOHKTYpa pPbIHKA
MOXKET 0Ka3aThCs 0JaronpusTHON ¢ BeposTHOCTHIO 0,12.

Hcnonb3oBaTh METO/A JepeBa peUICHUM i MPOBEPKHU 3TUX BapuaHTOB. OLICHUTH PUCK
bupMBl B cllydae 3aka3a dSKCIEPTHOTO HCCIIeOBaHUsA pbiHKA. OICHUT PHCKHA BapHAHTOB
OTKPBITUSI KPYITHOTO U CPEHEr0 Mara3uHa. BBISIBUTH CTOMMOCTHYIO OIIEHKY HAMJIy4YILIETO
BapHaHTa PEIICHHUS.

3aoaua Ne 2.

['omoBoii crnpoc Ha MPOAYKIMIO TpeAnpusatus coctaBimser D = 1500 wuznmenuid,
crouMocth nojauu 3akaza C, = 2000 py6./3aka3, U3AEPKKH XPAHEHHsS ONHOW €IUHUIIBI

mznenuss C, = 4500 py6./ron, Bpemsa poctaBku 6 cyrok (1 rog = 300 pabGouux aHei).

Onpenenuth ONTUMAIBHBIM pa3Mep 3akas3a, U3JIEPKKH, YpPOBEHb IOBTOPHOIO 3aka3a Ha
OCHOBE MOJIEJIM YIPABJICHUS 3allacaMHu.

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

| BiusiHue prucka Ha NOATOTOBKY U MPUHATHE YIPABIECHYECKUX PELLICHUM.

2 Mepa pucka kak HeoOXxoaumas Juisi GOPMHUpPOBAHUS AIbTEPHATUB OIEHKA DPHCKa,
XapaKTepu3ylollasi BO3MOXHbBIE IOTEPU WIM NPUOOpPETEeHHs] B  IPOU3BOJCTBEHHO-
X03SUCTBEHHON WK (DUHAHCOBOU AESITETLHOCTH.

3 MeTo/ aHaJIOTHHU B OLIEHKE PUCKA U €r0 IPUMEHEHUE B 3KOHOMUYECKHUX pacyeTax.

4 Meroa nepeBa pelieHruii: MOCTPOCHHE IPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Merong Monrte-Kapno kak BapHaHT CTAaTHCTUYECKHX MCIBITAHUM B OLEHKE H
yIpaBIeHUHN PUCKOM B HarboJiee CI0XKHBIX JIJIsl IPOTHO3UPOBAHUS pacyeTax.

6 MonenrpoBaHue pUCKOB B IIPOIHO3HBIX SKOHOMUYECKUX pacueTrax.

7 OcobeHHOCTH MACHTU(DHUKAIIMHN U aHAIM3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoewie 3a0anus.

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

a) katacTpouueckue;

0) KpUTUYECKHUE;

B) IONTyCTUMBIE;

T') BEpHBI BCE OTBETHI.

2 K kakoMmy BHJIYy pHCKa OTHOCHUTCS pa3pblB KOHTpaKTa H3-3a JEHCTBUI BiacTeit
CTpaHbl, B KOTOPOU HAXOIUTCSI KOMIIAHUS-KOHTPATreHT:

a) DKOHOMHYECKHIA;

0) mpeanpUHUMATETHCKUIA;

B) MOJUTHYECKHIA;

r) Gpopc-maxop.

3 Kakoii u3 BUIOB NPOU3BOJCTBEHHOIO pHUCKA MPHUBOIUT K YBEIUYEHHUIO YHCIA
HEIPEABUICHHBIX aBAPUNHBIX CUTYallUi:

a) UCTOJIb30BAHNE YCTAPEBIIEr0 00OPYIOBAHUS;

0) HecTaOUIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHA/IEKHOCTh COCTABJISIOIINX TEXHOJIOTHYECKOTO MPOLECCa;;

') OTCYTCTBUE PE3E€PBOB.

4 Kakoil U3 BUJOB MPOHU3BOJCTBEHHOTO PHCKA MPHUBOIUT K HU3KOM 3(PPEKTUBHOCTH
IIPOM3BO/ICTBA 110 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHAJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTMYECKOTO MPOIIECCa;

0) HecTaOUIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

T') MOSIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH.

5 Kakoif U3 BHJIOB MPOW3BOJICTBEHHOTO PHCKAa MPHUBOJIUT K YBEJIMYEHHUIO 3aTpaT Ha
PEMOHT U MOJIEpHHU3AINIO 000pY/I0BaHHUS

a) UCTIOJIb30BaHUE yCTAPEBIIET0 00OPYI0BAHHS;

0) MOsIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH;
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B) OTCYTCTBHE PE3EPBOB;

I') HeCTaOUIILHOCTh KaueCcTBa TOBAPOB M YCIYT.

6 Kakoil n3 BUZOB MPOU3BOJCTBEHHOTO PUCKA MPUBOIUT K HEBO3MOXXHOCTH MOKPBITUS
IIUKOBOI'O CIIpoca:

a) UCTIOJIH30BAHUE YCTAPEBIIETO 00OPYIOBAHUS;

0) BBISBJICHHE HOBBIX TEXHOJIOTHI B OTpaciy;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMJIbHOCTh KauecTBa TOBAPOB U YCIYT.

7 Kakoii w3 BHJOB MPOU3BOACTBEHHOTO pPHUCKAa MPHUBOAMT K OTTOKY KJIMEHTOB U
pobaemMaM Co CIIpocoM:

a) HEHaJE&)KHOCTh COCTABIISIFOIIMX IIPOM3BOACTBEHHOIO IIPOLIECCA;

0) NOsIBJICHHE HOBBIX TEXHOJIOIMH B OTpaciy;

B) HECTaOMJIBHOCTH KayecTBa TOBAPOB H YCIYT;

I') UCTOJIb30BAHUE YCTAPEBILEr0 000PYA0BaHMSL.

8 Kakue u3 nepeunciieHHbIX PUCKOB OTHOCATCS K KOMMEPUYECKUM:

a) PUCK, CBA3aHHBIA HEHCIIOJHEHUEM CMEThl HHBECTULIMOHHOTO IIPOEKTAa;

0) puCK, CBSI3aHHBIN C HEBO3MOKHOCTBIO MMOKPBITHS TUKOBOTO CIIPOCAa HA TOBAp;

B) PUCK, CBS3aHHBIN ¢ KOJI€OaHUSIMU MTPOLEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBII C TPAHCIIOPTUPOBKOW TOBapa.

Tema 3.2. DOkcrepTHble METOAbl OLIEHKM pHUCKa. lcronb3oBaHHe METOIOB TEOPHUU
BEPOSATHOCTEH U MaTeMaTUYeCKON CTaTUCTUKU B OLIEHKE M aHAJIN3€ PUCKOB.

3aoaua Ne 1.

[To cocrosHuio Ha KoHEN ()UHAHCOBOTO TO/Aa BHEOOOPOTHBIC AKTHUBBI KOMITAHUH
cocraBunu 875 220 800 py6., obopoTtHble akTuBbl — 177 604 800 py6., KpaTKOCpPOUHbBIE
obs3arenscTBa — 103 679 800 py6. OOBEM MpomaX 3a OTYETHBIM mepuoj coctaBun 1 437
740 500 py6. Omnpenenuts kodpPUIHEHT 00OpPaYMBAEMOCTH AaKTHBOB U  OLIGHUTH
(UHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 2.

[To cocrostHuio Ha KOHEN (PMHAHCOBOTO T'0Jla MPOM3BOJICTBEHHBIE 3aIachl KOMIAHHUU
coctaBmin 115478900 py6., odbem neOutopckoit 3amomkeHHocTH — 46 383 400 pyo.,
neHexxnas HanumaHocTh — 1 003 600 py0., kparkocpounsie o0s3aTenberBa — 48 055 100 pyo.
O1eHNUTh YpOBEHb TEKYILEH JIMKBUIHOCTH U (PMHAHCOBOT'O PUCKA KOMITAHUH.

3aoaua Ne 3.

[TocTosiHHBIE 3aTpaThl KOMIIAHUU COCTaBIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py0./en. llena peanmusamuu npoxykiuu (6e3 HJIC) — 2500 py6./ex. Omnpenenuth
KPUTUYECKYI0 TOYKY MPOM3BOJACTBA M peaju3alMu NpoAyKIuH. OIEHUTh YpOBEHb pHCKa
KOMIIaHUM NPU YCIOBUHU peanu3anuu npoaykuuu B oobeme 85 000 en. /rox.

Bonpocwi ona o6cyscoenusn (Ha npakmuuecKkux 3aHAMUAX).

1 DxOHOMHUYECKHE PUCKH U UX BIMSHUE HA TIPUHATHE PEIICHUN.

2 PuckoBas curyauus B SKOHOMHKE. HersHTpomusi Kak XapakTepuCTHKa M Mepa
YIIOPSIOYCHHOCTH YKOHOMHYECKUX CHUCTEM.

3 Ponp ynpaBieH4YeCKOH AEATENbHOCTH B peau3allid HEr3HTPOMMUHOrO IMOAXona K
YIIPaBJICHUIO SKOHOMUYECKIMHU PUCKAMHU.

4 DHTpOnUs Kak Mepa XaOTUYHOCTH, HEYHOPSIOUEHHOCTH SKOHOMHYECKOM CUCTEMBI U
HEO0OXOIUMOCTh yIPaBJICHHs PUCKAMHU.

5 Metonbl (pUHAHCOBOrO aHAJIM3a B YIPABICHUH PUCKOM: IOKA3aTeNN JUKBUIHOCTH U
TUTATEKECTIOCOOHOCTH, MTOKa3aTeNl (PMHAHCOBOH YCTOMYMUBOCTH OpraHU3aIlHH.

6 PuckoBast cuTyalysi B OpraHu3aluu: ee (hakTopsbl, MapaMeTpbl U XapaKTePUCTHKH.

Tecmoevie 3a0anus.

1 Yo sBsieTcss 0ObEKTOM YNpaBJICHUS B PUCK-MEHEPKMEHTE:

23



a) chenuanbHas Tpynma JoJei, KOTopas IOCPEACTBOM pa3MYHBIX TPUEMOB U
Croco00B yIpaBIECHUYECKOT0 BO3ICHCTBUS OCYILIECTBISIET YIPABIECHUE PUCKAMU;

0) pHCK, PHCKOBBIC BIIOKCHHS KalHWTala W HKOHOMHUYECKHE OTHOIICHUS MEXIY
XO3SUCTBYIOIIMMU CyObEKTaMU;

B) BCE OTBETHI BEPHBI.

2 K kakoil rpymme MeTOAOB YIPaBJICHUS PUCKAMHU OTHOCHUTCS MPOTHO3UPOBAHUE
BHEITHEH 00CTaHOBKH:

a) METO/Ibl KOMIIEHCAllUU PUCKOB;

0) METO/Ibl YKJIOHEHUSI OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METOABI TUBEPCU(UKALIUN PUCKOB.

3 K kakoii rpyrmime MeTof0B yIpaBieHUsl pUCKaMH OTHOCUTCSI CTPAXOBaHHUE:

METO/Ibl KOMIIEHCALIUU PUCKOB;

a) METO/Ibl KOMIIEHCAllUU PUCKOB;

0) METO/IbI YKJIOHEHUSI OT PUCKOB;

B) METO/bI JIOKAJTN3allU1 PUCKOB;

') METO/BI TUBEPCU(UKALINU PUCKOB.

4 K kakoil rpyIine MeTo/10B YIpaBleHUsI pUCKaMU OTHOCUTCS paclpeesieHue prcka mo
sTamam padoThI:

a) METO/Ibl KOMIIEHCAIlUU PUCKOB;

0) METO/IbI YKIIOHEHUSI OT PUCKOB;

B) METO/bI JIOKATU3allU1 PUCKOB;

') METOABI TUBEPCU(UKALINU PUCKOB.

5 K kakoii rpynmne MeToA0B YIpaBlIeHUsI PUCKAMU OTHOCHUTCSI 3aKIIOYCHHE IOTOBOPOB O
COBMECTHOH JIEATEIILHOCTH JUTSI PeaTi3allii PUCKOBAHHBIX IIPOCKTOB!

a) METO/Ibl KOMIIEHCAIlUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/BI TUBEPCU(UKALINU PUCKOB.

6 K xakoil rpymnme MeTOIOB yIpaBICHHS pPUCKAMH OTHOCUTCA OOydeHue u
MHCTPYKTHPOBaHHE MEPCOHANIA!

a) METOIbl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PHUCKOB;

B) METO/IbI JIOKAIU3AlUU PUCKOB;

') METOJIbl TUBEPCU(PUKALIUN PUCKOB.

7 K xakoil rpymnme MeTOJIOB YIpaBIEHUS pPUCKaMU OTHOCUTCS pacHpeieseHue
OTBETCTBEHHOCTH MEXIY YIaCTHUKAMH IPOEKTA!

a) METOIbl KOMITEHCAIIUH PUCKOB;

0) METO/IbI YKIIOHEHHS OT PHUCKOB;

B) METO/IbI JIOKAIU3AlUU PUCKOB;

') METOJIbl TUBEPCU(PUKALIUN PUCKOB.

8 K kakoif rpynme METOJOB YHPABICHUS PUCKAMH OTHOCHUTCS YBOJIbHEHHE
HEKOMITETEHTHBIX COTPYIHUKOB!

a) METOIbl KOMITEHCAIlUU PUCKOB;

0) METO/bI YKIIOHEHHS OT PHUCKOB;

B) METO/IbI JIOKAIU3AIIUU PUCKOB;

') METOJIbI TUBEPCU(PUKALIUN PUCKOB.

9 K kako#l rpymnme MeTOJOB YNpPaBICHHUS PUCKAMH OTHOCHUTCS CO3/IaHHUE CHCTEMBI
pe3epBoB

a) METObI KOMITEHCAIIUU PUCKOB,;

0) METO/IBI YKIIOHEHHS OT PHUCKOB;

B) METO/IbI JIOKAIU3AIIUN PUCKOB;
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') METO/bI TUBEPCU(UKALIUU PUCKOB.

10 K rpymnme (UHAHCOBBIX PUCKOB, CBS3aHHBIX C IOKYIMATEIHHOW CIIOCOOHOCTHIO,
OTHOCSITCSL:

a) aBaHCOBBIH PUCK;

0) pucK CHIKEHUS (PUHAHCOBOM 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.

Pazgen 4: OnTuMusanusi 3KOHOMHYECKHMX PHCKOB Kak (axkTop (puHaHCOBOM
COCTOSAITEILHOCTH OPraHU3alui

Tema 4.1. Ouenka U aHalIM3 PUCKOB HAa OCHOBE METOJIOB CpPAaBHEHUS, KJIACTEPHOIO
aHaju3a, METOJI0B TEOPHM UIp, YyBCTBUTEIBHOCTH, aHAJIM3a CLIEHAPUEB, JIEPEBA PELICHUH,
AHaJIOTUH.

3aoaua No 1.

Mara3us B Hauaje ONnepanroHHOTO JTHS 3aKyMaeT AJIS pealu3alid CKOPOMOPTALIHIACS
npoaykt 1o 1eHe (6e3 HJC) 150 py6. / en. llena peanm3zanuu storo npoxaykra (6e3 HIC) —
180 py0. / en. MapKeTHHTOBbIE HCCIEAOBAaHUS MOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA 3TOT
MIPOJIYKT MOKET COCTaBJATH 1, 2, 3 wiu 4 eguHuisl. Eciu mpoaykT HE MpoJaH B TEUCHHE
OTEpPAIMOHHOTO JHS, €ro pealu3yloT B KoHiue aHsA mo mnene 100 py6. / en. Hcmomb3ys
MUHUMAKCHBII KpUTEpUH YTOUHUTbH, CKOJBKO E€IMHHUI[ 3TOr0 IpOJYyKTa ILieraecooOpa3Ho
3aKynaTh MarasuHy ¢ MUHUMAaJbHBIM PHUCKOM. B0O3MOXKHBIE MpUOBUIM Mara3uHa 3a JeHb
11eJIECO00Pa3HO MPEICTABUTH B BUIE TAOIHUIIHI 2.

Tabnuna 2 — Bo3moskHast mprObLIE Mara3uHa Mpy peaau3aliy CKOPOMOPTSIIETrocs MPOIyKTa,

pyo.

YpoBeHb KonuyecTBo eMHMIl IPOAYKTA, 3aKYIUICHHBIX JJIs peaJIu3alun
€XKETHEBHOI'O 1 5 3 4
cripoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
Munnmaxkc
3aoaua Ne 2.

Mara3uH B Havyasie ONEepalMoOHHOTO JTHS 3aKyIMaeT JJIsl pealn3alliil CKOPOIOPTSIUICS
npoaykt 1o 1eHe (6e3 HJC) 150 py6. / en. Llena peanusaruu storo npoaykra (6e3 HIC) —
180 pyO. / en. MapkeTHHTOBBIE HCCIIEOBAHUS TIOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA STOT
IPOJYKT MOXET COCTaByATh 1, 2, 3 wiu 4 emuHuibl. Eciau MpoayKT HE MpoJaH B TCUCHHE
OTIEPAIIMOHHOTO [IHS, €r0 peanu3yloT B KoHie nHg mo mene 100 py6. / ex. Mcmombsys
KOMIIDOMHUCCHBIN KpuTepuii ['ypBHIIa YTOYHHUTBH, CKOJBKO CIUHHI[ OSTOrO MPOIYKTa
nenecooOpa3Ho 3akynarb mMarasuny npu ycinosun a = 0,4, b = 0,6. BoamMoxxHble mpuObLIH
MarasuHa 3a JIeHb 11eJIeCO00pa3HO MPEICTABUTh B BHJIC TAOJIHUIIBI 3.
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Tabmuua 3 — Cxema BO3MOXHBIX NMPHOBLICH MarasuHa Mpu peaau3alii CKOPOIOPTALIEToCs

NPOJYyKTa, pyo.

a>* b *
Bapuant HauGonpmras | Hanmensinas
Hanmenbmras | HanGombmas Cymma
perieHus MPUOBLIH MpUOBLITL
pHUOBLIL npUOBLIH
1
2
3
4
Bonpocwut 015 00cyscoenusn (na npakmuuecKux 3aHAMUAX).
1 Meroasl paepeBa peUICHUN: BO3MOXXHOCTH Pa3BUTHUS HWHCTPYMEHTApUs PHUCK-
MEHEIKMEHTA.

2 Meroapsl aHaln3a YyBCTBUTEIBHOCTH: BO3MOXKHOCTH Pa3BUTHS HHCTPYMEHTapuUs
PHUCK-MEHEIKMEHTA.

3 B03MOXHOCTH METO/]a aHAJIOTUH B HACHTU(UKAIIUH, OLICHKE M aHAJIN3€ PUCKOB.

4 Pa3BuTHEe MHCTPYMEHTapHs OLICHKM pPHCKOB Ha OCHOBE METOJIOB TEOpUHU
BEPOATHOCTEN U MAaTEMaTUYECKON CTaTUCTUKHU

Tecmogvie 3a0anus.

1 Kako#i u3 nepednciaeHHbIX METOJO0B OLEHKH PHCKa OCHOBAH Ha pacyerax M aHajau3e
CTaTUCTHUYECKUX MOKa3aTese:

a) BEpOSITHOCTHBIN METO/;

0) MEeTo/ MOCTPOSHHMSI JIepeBa pellieHuill;

B) METO/I CLICHAPHEB;

I') aHaJIU3 4YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YNCTON MPUBEACHHONW CTOUMOCTH JICHEKHBIX TOTOKOB;

€) UMUTALIMOHHOE MOJICIUPOBAHUE.

2 Kakoii u3 nepevynciIeHHbIX METOIOB OIICHKH PHCKA JaeT MpeACTaBIeHUuEe O Hauboiee
KPUTUYECKUX (aKTOpax MHBECTHUIIMOHHOTO MPOEKTA!

a) BEpOSITHOCTHBIN METO/;

0) MeTo/1 MOCTPOEHHUSI JIepeBa pelIeHuil;

B) METO]I CLICHAPHEB;

I') aHaJIU3 YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YNCTON MPUBEACHHONW CTOMMOCTH JICHEKHBIX TOTOKOB;

€) UMUTALIMOHHOE MOJICIIUPOBaHUE.

3 Kaxkoif W3 mepevnciIeHHBIX METOAOB OICHKH pPUCKa PEeaM3yeTcsl MyTeM BBEICHHUS
MOIIPABKU HA PUCK WJIM IYTEM yueTa BEpOATHOCTH BOSHUKHOBEHHS (DHAHCOBBIX MOTOKOB:

a) BEpOSITHOCTHBIN METO/;

0) METOJ TOCTPOECHUS JIEpeBa PEUICHU;

B) METO/I CLIEHapUEB,;

T') aHAJIU3 YYBCTBUTEIBHOCTH;

1) y4eT PUCKOB IIPU pacyeTe YNCTON MPUBEACHHON CTOUMOCTH JIEHEXKHBIX TOTOKOB;

€) UMUTAllMOHHOE MOJIEIUPOBAHHE.

4 Kaxoli u3 nepeyrcIeHHbIX METO0B OLIEHKH PHCKA UCIOJIBb3YETCs B CUTYalUsIX, KOT/1a
NPUHUMAEMbIC PEIICHHUs] CHIBHO 3aBHCAT OT MPHHATHIX paHEe M ONPEACISIOT CIICHAPHU
TAITBHEUIIETO Pa3BUTHSI COOBITHIA:

a) BEpOSITHOCTHBINA METO/I;

0) MeTo/1 MOCTPOEHHUSI IepeBa pelIeHuil;

B) METO/I CIICHAPHEB;

I') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y9eT PUCKOB IIPH pacyeTe YNCTON MPUBEACHHOW CTOMMOCTH JICHE)KHBIX TOTOKOB;

€) UMUTALIMOHHOE MOJICIUPOBAHUE.
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5 Kakoii u3 mepedrcleHHBIX METOJIOB OIICHKH pPHCKa MPEACTaBIsieT co00il cepuro
YHUCIIEHHBIX JSKCIIEPUMEHTOB, MPHU3BAHHBIX IOJYYUTh SMIIMPUYECKHE OLEHKHU CTEleHU
BIUSTHUS PA3INIHBIX (PAKTOPOB HA HEKOTOPBIC 3aBHUCSIINE OT HUX PE3YIbTATHI:

a) BEpOSITHOCTHBIA METO/I;

0) METOJI IOCTPOECHUS JIEpEeBa PEUICHUN;

B) METOJI CLICHAPHCB;

T') aHAJIN3 YyBCTBUTEIILHOCTH,

1) y4€T PUCKOB IIPU pacyeTe YHUCTON MPUBEIECHHON CTOUMOCTH JIEHEKHbBIX TOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

6 Kak npu pacuete yucTOi NIpUBEIEHHON CTOMMOCTH MOYXHO YUUTHIBATH PUCK:

a) MOCPECTBOM KOPPEKTHPOBKH CTAaBKH CPABHEHHUSI (CTABKU JUCKOHTA);

0) mocpeACcTBOM KOPPEKTUPOBKU YUCTHIX ()MHAHCOBBIX MOTOKOB;

B) 00a BapuaHTa BEPHBI.

7 JITIP pacmoio:eHO K PUCKY, €CIIH.

a) OoJiee NpUBIIEKATENbHBIM SBJISETCS [IOJY4EHUE CPEIHErO BBIMIPHILIA,

6) umeet GyHKuMIO mone3HocTH U (X )=3/X ;

B) umeeT pynkimto nojiesnoctu U(X) =5X2;

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

8 Eciu npemus 3a puck P(X) < 0, to JITIP:

a) CKJIOHHO K PHUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEUTPAJIBbHO K PUCKY.

Koumponvnasa paooma Ne 2.

Wnentudukanus u oueHka GakTOpoB PUCKOB C UCTIOIH30BAHUEM SKCIIEPTHBIX METO/IOB.

[TpoBecTu 3KCIEpTHOE UCCIIEOBAHNE C UACHTU(UKALIMEH U OLEHKON (PaKTOPOB PHCKa B
ycnoBusax WT-mpoekra. [Insg cucreMarn3anuu M OLEHKM PE3YJIBTATOB  3KCIEPTHOIO
UcclieIoBaHusT NpUMeHUTh Jlenbuiickuif MeTon, NpenBapUTeNbHO C(HOPMHUPOBAB COCTAB
AKCIEPTHON TPYHIBI B COOTBETCTBHH C KBATH()PHUKAIMOHHON KaTEropuei KakJoro IKCIepTa.
WnenTuduumupoBars U CHUCTEMAaTU3UPOBATh (DAKTOPBI, OKA3bIBAIOIIME BIMSHHE HAa YPOBEHb
pucka HWT-mpoekra, ¢ INPUMEHEHHMEM METOJA OKCHEPTHBIX OLEHOK. Ilpm 3TOM
paccmaTpuBaroTcs cienyroue ¢aktopsl: X1 - kauecTBO mporpaMMHoro odecnedenus; X 2
- CPOKH BBIITOJHEHUS MpoekTa; X3 - 00beM WHBECTHUIIMOHHBIX 3arpaT; X4 - KayecTBO
ayTcopcuHra, X5 - ypOBEHb PBIHOYHOW KOHBIOHKTYpPHL. B 3KclepuMeHTE NpPUHUMArOT
ydacTue 7 HE3aBHUCHUMBIX JKCIEPTOB, B UX 3a/ady BXOJUT OINpPEIENIEHUE paHra Kaxa0ro
dakTopa mo mnATHOANIBHOM cucTteme. HauMeHbIINMH MO 3HAYEHHMIO paHr IMPHCBAUBACTCS
(dakTopy, OKaspIBarolleMy HauOOJIblllee BIUSHUE Ha YPOBEHb 3(P(PEKTUBHOCTH PEKIAMBI.
OueHKH 3KCIEPTOB MPENCTABISAIOTCSA B BUJE MATPHUIBl PAHIOB ONPOCA, B CTPOKAaX KOTOPOM
yKa3bIBaloTCs (aKTOpbl, a B CTOJNOIAX — OLEHKH JKcrepToB. McxoaHble AaHHBIE M0
BapHUaHTaM IpeJCTaBIeHbI B Tabmunax 1 — 5.
Tabnauna 1 — MaTtpuiia paHros onpoca 3KCnepToB (BapuaHT 1)

®dakTop

. DKcnepTsl Z X Z X X (Z X, — )—()2

4

X1

X2

X3

X4

[SaNNSRNCO RSN ol )
AR INOIWIN
ARLWOIINW
WIN RO D>

Wik N o|o1
AN OIWO
AINPFRPOTW(N

X5

Cymma

Tabnuua 2 — MaTpuiia paHroB orpoca 3KCIepToB (BapHaHT 2)

| |
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@akrop OKcnepTsl Z X, Z X X X, — )—()2
Bl
1 2 3 4 5 6 7
X1 1 1 2 3 3 2 2
X2 2 3 3 2 4 4 1
X3 3 2 1 1 S) 3 3
X4 4 5 4 5 2 4 5
X5 5 4 5 4 1 1 4
Cymma
Ta6ymia 3 — Marpunia paHroB onpoca dKCIepToB (BapuaHT 3)
SPETIET DKCIepThl -\
bl DX | DX X X, — x)
1 2 3 4 5 6 7
X1 2 3 4 3 2 1 3
X2 3 3) 3 2 3 2 2
X3 1 2 2 4 5 3 5
X4 4 1 1 1 4 3) 1
X5 5 4 5 5 1 4 4
Cymma
Tabnuna 4 — MaTpuiia paHroB orpoca KCHepToB (BapuaHT 4)
Paxrop OKcnepTsl - -\
bl DX | DX X X, — x)
1 2 3 4 S) 6 7
X1 3 4 2 1 5 4 3
X2 2 3 3 4 3 3 S)
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
Tabmuia 5 — Marpuria paaros onpoca SKCrepToB (BapuaHT S)
Paxrop OKcnepTsl -\2
bl in in —X X; — x)
1 2 3 4 o) 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 3) S)
Cymma

Tema 4.2. CucteMa OLEHKH, aHAJIW3a W ONTHUMHU3AIMM PUCKOB HAa OCHOBE METOJIOB
CTpPaxOBaHMUs, pe3CPBUPOBAHUS, XEIKUPOBAHHUS.

3aoaua Ne 1.

C uaeHTH(UKaLMENd BAIIOTHOTO PHCKAa MEXIYHApOIHOrO MOPTQesns LEHHBIX Oymar
CBSI3aHbI CIEIYIOIINE CUTYaLlUU:
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1) wuHBecTop ACpPKUT NOPTQPENs AaKIUi KOMIIAHMA HEKOTOpPOH CTpaHbl H3-3a
NEPCIEeKTUBBl HX POCTAa, HO OlNacaeTcsl MaJeHus Kypca BalllOTbl HMHBECTHIMHA H3-3a
HECTAaOUIILHOCTH CUTYAIlH B CTpaHe (HO €CIIM CHTYaIUsl CTa0MIM3UPYETCS, TO KypC BAFOTHI
CTpaHbl MOXET BO3PACTH);

2) B mopr¢ene MHBECTOpA €CTh JIOJTOCPOUYHBIC OOJHMTralMid HEKOTOPOW CTpaHbl, U HE
UCKJIIOYEHA BO3MOXKHOCTb CHUKEHMSI TPOLEHTHOM CTaBKH, YTO MOXKET MPUBECTU K POCTY
Kypca oOnuranuii U maieHuIo Kypca BalOThl HHBECTUIIUH.

Jns xemxupoBaHUs (CHMKEHHUS IOTEPb) BAJIOTHOTO PHCKAa MOTYT HCIOJIb30BaThCS
¢dwrouepcHble, GopBapIHBIC U OMIIMOHHBIC KOHTPAKTEHI.

Tak, umuBectop u3 crpanbl B Bioxwin 500 000 neHeXHBIX €IMHUIl CTpaHbl A B
TOCY/IapCTBEHHBIC JIOJITOCPOUYHBIC oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO ITaJICHUS
Kypca BaJllOTBl CTpaHbl A, OH mpojaal B ceHTs0pe mpu kypce A/B = 1,28 dwrouepcsl Ha
500 000 neHex HBIX €TUHHII CTPAHBI A ¢ MOCTAaBKOH B aekalpe mo ¢prouepcHoil nene 1,23.
Onpenenuth pe3yiabTaThl XEIKUPOBAHUS MoOpTdens olnuranuii, ecinu B Jekadpe IeHa
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 (PbOYEepCOB CTOMMOCTH MopTdens obauranuii cocramisia
500 000 * 1,28 = 640 000 neHE)KHBIX EAMHHMII CTPAHBI B;

2) mo BapuaHTy a) B Aekabpe crouMocTh moprdens obmurauuii cocrasmia 510 000 *
1,22 = 622 200 neHeXHBIX €IWHUIl CTpaHbl B, TO ecTh cTOMMOCTh mMOpTderns oOmrarmii
ymenbinuiach Ha cymmy 640 000 — 622 200 = 17 800 neHexHBIX eIUHUI] CTpaHbI B;

3) nmoxon 1O TPOJaHHBIM (brOYepcaM OT MaaeHHUs (BbIOYEPCHON IEHBI COCTABHUII
500 000 * (1,23 — 1,17) = 30 000 geHEeXHBIX €IUHHUI] CTPAHBI B, MO3TOMY YHCTOC M3MEHEHUN
xemkupoBanHoro noptdens paHo 30 000 — 17 800 = 12 200 neHekHBIX IUHUI] CTPaHBI B;

4) nmo BapuaHTy 0) B IekaOpe cTouMocTh mopTdens obnuramuii cocraBuia 510 000 *
1,34 = 683 400 meHeXHBIX €OMHMIl CTpaHBl B, TO ecTh cTroMMOCTh mopTdens oOnuramui
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eTUHUI] CTpaHbl B;

5) yOBITOK OT TPOAAHHBIX (DBIOYEPCOB HM3-3a pocTa (BIOYEPCHON IIEHBI COCTABHII
500 000 * (1,29 — 1,23) = 30 000 meHeX HBIX €AUHHII CTPaHbI B, MO3TOMY YHCTOEC M3MEHCHUE
xepkupoBanHoro nmoptdens pasHo 43 300 — 30 000 = 13 400 meHeKHBIX eTUHUI] CTpaHbI B.

3aoaua Ne 2.

NuBectop u3 crpansl B Bnoxun 600 000 neHexHBIX eIUHUIL CTpaHbl A B
rOCy/IapCTBEHHBIE JIOJITOCPOUYHBIE oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO TMaJaeHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojan B ceHTA0pe npu kypce A/B = 1,28 ¢rrouepcsl Ha
600 000 meHeXXHBIX €TUHUI] CTpaHbl A C MOCTaBKOW B Jiekadpe mo (prouepcHoii nene 1,14.
Ornpenenuth pe3ynbTaThl XEHKUPOBaHUS MOpThens oOJuramuii, eciau B Jekadpe IeHa
oOnuranuii coctaBuT 610 000 geHeKHBIX €AMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHast
1eHa 0ynyrt, coorBercTBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwi ona o6cyscoenusn (Ha npakmuuecKkux 3aHAMUAX).

1 Konnemniust orpanndeHHoro pucka. Meron croumoctu pucka VAR (Value-at-Risk).

2 Ilpuemsbl ympaBieHHS PUCKOB B CHUCTEME PUCK-MEHEDKMEHTa: H30exaHHe pHUCKa,
yIep)KaHHe pUCKa, TMepejada pHucKa, CHIDKEHUE CTCIICHH pPUCKA. YTIpaBJICHWE PUCKaMHU Ha
OCHOBE METOJIOB TUBEPCUDHUKALINH.

3 VmpaBneHue pUCKaMH Ha OCHOBE MPUOOPETEHMs TOMOJHUTENbHOM HH(OpMAaIUH.
VYmpaBieHrue puckaMu Ha OCHOBE METOJIOB CTPaxOBaHUSI.

4 YnpasieHue puCKaMy Ha OCHOBE METOJIOB JUMUTHUPOBAHUSA. Y IpaBICHUE PUCKAaMU Ha
OCHOBE METOJIOB CAMOCTPaXOBaHHUS.

Tecmoevie 3a0anus.

1 Kakwuie pucKky IpUCYIIU YKCIUTYyaTallMOHHOMY ATally HHBECTHUIIMOHHOM JIeSTEIbHOCTH

a) (MHAHCOBBIE PUCKHU;

0) PKOJIOTHUECKUE PUCKH;
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B) PUCKH HEBEPHOTO MPOTHO34;

I') IPOU3BO/ICTBEHHBIE PUCKH.

2 Kakue pucKy IpUCYIIH 3aBEPIIAIOIIEMY Tally HHBECTUIIMOHHOMN JIEATEIbHOCTH:

a) pUCKH (pUHAHCUPOBAHUS JIMKBUJALIMOHHBIX PadoOT;

0) pUCKM HEBEPHOT'O IIPOTHO3a;

B) PUCKHU BO3HUKHOBEHMS I'Pa)KJaHCKON OTBETCTBEHHOCTH;

I') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue puCKM TpUCYHIIM NPEABIHBECTULMOHHOMY 3Tally HMHBECTULMOHHOM
JESTEIIbHOCTH

a) HKOJIOTUYECKUE PUCKHU;

0) pucku omMO0YHON OLIEHKU YPPEKTUBHOCTH HHBECTUIIHI;

B) PUCKHU HEBEPHOTI'O NMPOrHO3a OYAYILUX U3MEHEHUIA;

') (PMHAHCOBBIE PUCKHU.

4 Kakue pHUCKM HPUCYIIHM COOCTBEHHO WHBECTHLIMOHHOMY 3Tally HMHBECTHLIMOHHOM
JESITEIIBHOCTH .

a) IPOU3BO/ICTBEHHbBIE PUCKHU;

0) pUCKU IPEBBIIEHNS CMETHONW CTOUMOCTH IIPOEKTA;

B) PUCKHU HEBEPHOTI'O MPOrHO3a OYAYIUX N3MEHEHUI;

T') PUCK 3aJIepKEK cAauu OOBEKTA.

5 Kak Ha3bIBaeTCs CTpaTernueckoe MoBeleHNe KPYIMHbIX KOMIIAHHUM, OCYILECTBIISIONINX
MaccoBO€ MPOU3BOJACTBO, BBIXOJSAIIMX Ha MAacCOBBIM PBIHOK CO CBOEH WM NMPUOOPETEHHOMN
HOBOH NPOAYKIMEH, ONEpPEeKaIoNIMX KOHKYPEHTOB 3a CYET CEPHUMHOCTH INPOU3BOACTBA U
a¢dekra macmrada:

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) IaTUEHTHOE;

I') 9KCILJIEPEHTHOE.

6 Kak Ha3piBaeTcsi cTpaTernyeckoe IOBEJCHHE KOMIIAHHMM, 3aKioyarolieecss B
IPUCIIOCOOTIEHUH K Y3KMM CErMEHTaM LIMPOKOIO phIHKA IyTEM CIELHUaIU3UPOBAHHOTO
BBIITyCKa HOBOW WJIM MOJIEPHU3UPOBAHHOM NMPOJYKIHHU C YHUKAJIbHBIMHU XapaKTePUCTUKAM:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHUEHTHOE;

I') SKCIUIEPEHTHOE.

7 Kak Ha3bIBaeTCsi CTpaTerMuecKkoe MOBEJECHHWE KOMITAaHWHM, O3HAyYarolllee BBIXOJA Ha
PBIHOK C HOBBIM (paJMKaJIbHO HHHOBAIMOHHBIM) MPOJYKTOM U 3aXBaTOM YacTH PhIHKA:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHUEHTHOE;

I') SKCIUIEPEHTHOE.

8 Kak Ha3pBaeTcs CcTpaTermyeckoe TIOBEJCHHE KOMIIAHWH, COCTOSIIEEe B
IpUCIOCOOIEHNH K YCIOBUSAM CIPOCAa MECTHOTO PhIHKA, OCBOCHUM HOBBIX BUJIOB YCIIYT TOCIE
TIOSIBJICHHSI HOBBIX TIPOJIYKTOB W HOBBIX T€XHOJIOTHI, IMUTAIIMA HOBHHOK M TIPOJIBUKEHUHU MX
K CaMbIM LIUPOKUM CJIOSIM TOTPEOHUTENeH:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHEHTHOE;

T') OKCILJIEPEHTHOE.

9 Kak Ha3bIBaeTCsl pUCK, CBSI3aHHBIA C M3MEHEHUSIMH, BBI3BAHHBIMH OOMICPHIHOYHBIMU
KOJICOAHUSIMU, U HE 3aBUCAIIMNA OT KOHKPETHOT'O MPEATIPHUSITHUSA:

a) YUCTBIN;

0) CUCTEMHBIH;
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B) HECUCTEMHBIN;
T') CTICKYJIATUBHBIN
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Hpuioxenne 2

7 OneHOYHbIE CPEICTBA ISl IPOBEICHUS MPOMEKYTOYHOM aTTeCTAlIUN
a) [lnanupyembie pe3yJbTAaThl 00yUYeHHs U OLlEHOYHbIE CPeACTBA ISl IPOBEEHUS MPOMEKYTOYHOM aTTeCTAIlUN:

CTpyKTypHBII
JIEMEHT

KOMIICTCHIIN

[Tmanupyemble pe3yabTaThl
00y4eHus

OneHouHbIE CpeCTBA

IIK-1 - cmoco6HOCTH cOOpaTh ¥ MPOAHAJIU3UPOBATH UCXOAHbIE JaHHbIE, HEOOXO0UMBbIE JIJIsl pacyeTa IKOHOMHYECKHUX U CONMATbHO-
IKOHOMHYECKHX MOKAa3aTesell, XapaKTepUu3yloIuX 1esiTeJbHOCTh X03HCTBYIOIIUX CY0bEeKTOB

3Hath — MCTOYHHKU NOJIYyYECHHS Ilepeuens meopemuueckux 60npocog K 3auemy u IK3aMeHy:
uH(OPMAIMH, HEOOXOIUMOIA 1. CymHocTh pUCKa KaK SIBJIICHUS U KBATUMETPUUECKUE XapaKTEPUCTUKHU PUCKa.
118 pacuera SKoHoMuueckux U | 2. HeompeneneHHOCTh Kak HCTOYHUK pHcKa. KoHIENMu pucka Kak MCTOYHUK PHCKOJIOTHH.
COLMAJIbHO-3KOHOMHYECKHUX 3. KadecTBeHHBIN M KOJMYECTBEHHBIA aHaMM3 pucka. Habop mokaszareneil s KOJIWYECTBECHHON
MoKa3aTene, OLICHKU PHUCKA.
XapaKTEePU3YIOIIUX 4. BapuaHTbl 9KOHOMHUYECKUX PEIICHU, 0OPEMEHEHHBIX PUCKOM. AJTbTEPHATUBHI.
JEATENBHOCTD X03sicTByomuX | 9. CHCTEMHBIH aHaIM3 PUCKA B CIIEKTPE SKOHOMHUYECKHX TIPOOIIEM.
CyOBEKTOB; 6. Mepa pucka Kkak HeoOxomuMmas Uit (QOPMHUPOBAHUS AIBTCPHATHB OICHKA PHUCKA,
—  IIPUHIIUIIBI, METOMBI U XapaKTepU3yIoIIasi BO3MOXHbIE TOTEPHU HIIM TPUOOPETEHHS B IPOU3BOACTBEHHO-X03sIIICTBEHHOMN
MeTOMKH c6opa, unu (PMHAHCOBOM JESTEIHHOCTH.
CHCTEMATH3AINY ¥ aHAIN32 7. Meroa aHaNOTHH B OIIEHKE PUCKA U €ro MPUMEHEHHE B DKOHOMUYECKHUX pacyeTax.
HCXOHBIX JaHHBIX, 8. Mertox nepeBa pemieHuii: mocTpoeHUe MPOCTPaHCTBEHHO-OPUEHTHPOBAHHOTO Tpada.
HEOOXOUMBIX JUIS pacyeTa 9. Meroapl (UHAHCOBOTO aHalW3a B VYIPABICHUH PHUCKOM: T[OKa3aTedd JUKBUAHOCTH U
3KOHOMHYECKHX U COLIMAIBHO- HJ'IaTe)KGCHOCO6HOCTI/I, II0Ka3aTeCJIn (1)I/IHaHCOBOI\/JI yCTOﬁqHBOCTH opraHu3anyu.
HYKOHOMHYECKUX TIOKa3aTeleH, 10. PuckoBas cuTyanus B OpraHu3anuu: ee (pakTopsl, mapaMeTphl H XapaKTEPUCTHKHU.
XapaKTepU3YIOIIHX 11. PazBuTHEe WHCTpYMEHTapHUsi OIIEHKM PHUCKOB Ha OCHOBE METOJIOB TEOPUM BEPOSTHOCTEH U
NEeSITEeIIbHOCTh XOBHﬁCTBy}OHIHX MaTeMaTHYECKOM CTaTHCTUKHU
CyOBEKTOB;

YMmeTh Ilpumepnuvie npaxmuueckue 3a0anus 011 3auema:

—  OCYIIECTBJISTH TTOUCK
nHpopMaIuu, He0OX0MMON
JUISL pacyeTa SJKOHOMUYECKUX U
COIMATBHO-9KOHOMUYECKUX
MmokasaTelei,

3aodaua 1.
HuBectnnnonnsiil npoekT Ne 1 paccuuran Ha t;, = 4 rona, AMCHEPCHs €KErOIHON MPHOBIIN

coctapsier s; = 15%. VHBecTunMOHHBIH npoekT Ne 2 paccuuTtad Ha t, = 3 Toja, JUCTIEPCHS
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CTpyKTypHBIH
JIEMEHT

[Inanupyemsble pe3ynbTaThbl

OneHouHble CpeCTBA

0o0y4eHus
KOMIETEHINH

XapaKTCPU3YIOIHUX €XKETOAHOW TPHUOBLIM COCTABJISET 522 = 20%. IIpeanosaraercs, 4TO pacnpenesieHUue €KeroaHon
ACATCIBHOCTD XO3AUCTBYIOMNX | pyGpiy MOAUMHSAETCS 3aKOHY HOPMAJIbHOTO paclpeseleHus cilydaiiHoi BenuuuHbl. CpaBHUTH
CYOBEKTOB; PHUCKU MHBECTUIIMOHHBIX IpoeKTOB Ne 1 u 2 npu noBeputenbHoii BepositTHocTH P = 99%.
—  OCYUIIECTBIISITH cOOp, 3adaua 2
CHUCTEMaTHU3AINIO U aHAJIU3 . .

1 ITo mepBo#i TEXHONOTHHU JUIA IPOM3BOJCTBA KaXJ0ro u3 N, = 10 usmenuii OblI0O 3aTpayeHo B
UCXOJHBIX TaHHBIX, _ ,
HEOOXOIMMBIX JUIS pacdera cpenneM X1 = 30 cexkyHn (BelOOpouHas aucnepcus S, = 1 cekynpna). [lo BTopoil TexHonoruu ams
9KOHOMUYECKHX M COUMAIBHO- | MpOM3BOACTBA KaXAOro M3 N, = 16 m3genmii ObUIO 3aTpadyeHO B cpeaHeM Xz = 28 CeKyH[
SKOHOMHUYECKHUX MOKa3aTesnei

’ (BbIOOpOUHAs jucHepcus S5 = 2 cekyHjbl). OLEHHTb PUCK Gojiee MEIIEHHOTO NPOM3BOACTBO IO
XapaKTEePU3YIOMINX . . . .
eSTENbHOCTS X03siicTRytomux | IEPBOH TEXHONOTMH 110 CPABHEHHIO CO BTOPOH TEXHONOIHEl MU JIOBEPUTEILHON BEPOATHOCTH p =
0
CyOBEKTOB, B TOM YHUCIIE C 95%.
HCIOJIb30BAHUEM COBPEMEHHBIX
MPOrPaMMHBIX CPEJICTB;
Branets — HaBBIKAMH TMOKCKA Ilpumepnvie npakmuyeckue 3a0anusn 01a IK3amena:

nH(popManuu, He0OXOAUMOMN
JUIS pacueTa 3KOHOMUYECKUX U
COLIMAJIbHO-D)KOHOMHUYECKUX
oKa3areJieH,
XapaKTePU3YIOIINX
JEATEIBHOCTD XO3SIMCTBYIOIINX
CyOBEKTOB;

— HaBbIKamu cOopa,
CHUCTeMAaTH3alluM U aHAJIN3a
WCXOJHBIX TaHHBIX,
HEO0OXOIMMBIX JJIsl pacyeTa
SKOHOMUYECKUX U COLIMAIIbHO-
9KOHOMHMYECKHX ITOKa3aTeleH,
XapaKTePU3YIOMIHNX

3aoaua 1.
ABToMaTt, paGoTarouMii CO CTaHIapTHBIM OTKJIOHEHHEeM o = 1 T, ¢acyer yail B mayku co
cpennuM BecoM « = 100 r. B cioyuaiiHoiil BeIOOpKe 00beMOM N = 25 madek CpeJHHil BeC OJHOU

nauku coctaBmwn X = 101,5 r. OueHHuTh PUCK PEryIUpPOBKH aBTOMATa MPU CPEIHEH TOBEPUTEITHHOM
BeposiTHOCTH P = 95%.
3aoaua 2.

CraHok, paboTaronMii co CTaHAApPTHBIM OTKJIOHEHHeM o = 0,5 MM, IPOM3BOAUT H3AEIHS
cpeaneit mHel = 20 MM. B cnyuaitHolt BeiOOpke oObeMOM N = 16 u3nenuil cpemHss AIUHA
ofHoro m3zenus coctapmwia X = 19,8 Mm. OLeHUTh PUCK HACTPOMKH CTaHKA, €CIIU JJOBEPUTEIIbHAS
BEPOSTHOCTH cocTarisier P = 99%.

3aoaua 3.

[IpousBoauTens M3IenUs yTBEPKIAET, YTO CPEIHUN BEC IUIMTKU U3AeNns He MeHee ¢ = 50 T.

Puck-odunep otodpan 10 mIuTok u3aenus, BEC KOTOPBIX COCTaBHII, COOTBETCTBEHHO, 49, 50, 51, 52,
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CTpyKTypHBIH
JIEMEHT

KOMIICTCHIIN U

[Tmanupyemble pe3yabTaThl
0o0y4eHus

OneHouHble CpeCTBA

JESITeNbHOCTD X03HCTBYIOLINX
CyOBEKTOB, B TOM YHUCIIE C
HCIOJIb30BAHUEM COBPEMEHHBIX
IIPOrpaMMHBIX CPENICTB;

48, 47,49, 52, 48, 51 1. OnieHuTh PUCK U3TOTOBJICHUS W3JICIHS 10 3asBJICHHOMY 00pasily, €Ciu BeC
IJTUTKA W3/INIMS COOTBETCTBYET HOPMAIBHOMY pPacHpe/lejICHUIO0, a JOBEPHUTENIbHAs BEPOATHOCTH
cocraBisier P = 95%.

IMMK-4 — ciocoOHOCTH HA OCHOBE OMUCAHNUS IKOHOMHYECKHX NMPOLECCOB U ABJIEHN CTPOUTH CTAHIAPTHBIE TEOPEeTHYECKHEe U
IKOHOMETPHYECKHE MOJIeJIM, AHAJIM3HPOBATDH H COEPKATEIbHO HHTEPNPETHPOBATH NMOJY4YeHHbIE Pe3yJbTaThI

3HaThb - aKTYaJIbHOCTh U30paHHOM Ilepeuens meopemuueckux 60npocog K 3auemy u IK3ameny:
TeMbl HAy4HOTr0 uccienoBanus; | 1. YmpasineHue puckaMu M UX BIUSHHE Ha IPUHATUE PEILICHU.
- TEOPETUYECKYIO U 2. Bo3MoOXHOCTH METO/1a aHAJIOTHH B UACHTU(HUKAIINHY, OLICHKE U aHAJIN3€ PUCKOB.
IIPAKTUYECKYIO 3HAUUMOCTD 3. Pa3Butue HMHCTpyMEHTapus OLIEHKM DPHUCKOB Ha OCHOBE METOJIOB TEOPHM BEPOSATHOCTEH U
n30paHHON TEeMBI HAYIHOTO MAaTeMaTUYECKON CTaTUCTUKH.
ucclieIoBaHus B 001acTu 4. KoHuenuus orpaHu4eHHOTO PHUCKA.
TEOPHUU B METOJIOJIOTHU 5. Meron croumoctu pucka VAR (Value-at-Risk).
YIIPaBJIEHMS pUCKAMU U 6. IlpueMsl ympaBieHUS PUCKOB B CHCTEME PHUCK-MEHEKMEHTA: M30eKaHHe PUCKa, yIeprKaHue
CTpaxOBaHUS; pUCKa, iepefiaya pucka, CHUKEHHE CTENIEHU pUCKa.
7. YnpaieHHe pUCKaMU Ha OCHOBE METO/OB JAUBEpCH(UKALINY.
8. VYmpaBneHue puckaMu Ha OCHOBE ITPHOOPETEHUS OTIOTHUTELHOW HHPOPMALIUH.
9. VmnpaneHue pucKaMu Ha OCHOBE METOJIOB CTPAaXOBaHMS.
10. YrpaBnenue puckamMu Ha OCHOBE METOOB JTUMHTHPOBAHUS. YTIPaBJICHHE PHCKAMHU Ha OCHOBE
METOJI0B CaMOCTPAXOBaHUS.
11. Unentudukanus 1 olleHKa pucKa MPOU3BOJICTBA U peallh3aliy MPOIyKIIMH Ha OCHOBE METO/1a
KPUTHUYECKOIO MYTH.
YMmeth - 000CHOBBIBATH AKTYaJIbHOCTD, Ilpumepnvle npakmuueckue 3a0anus 01 3auema:

TEOPETUYECKYIO U
MPAKTUYECKYIO0 3HAUUMOCTD
n30paHHON TEeMbI HAYYHOTO
HCCIIEIOBaHMUS;

- IPUMEHSATh COBPEMEHHBIE

3aoaua Ne 1.
IIpoBoATCA MCTIIBITAHKMSA HOBOTO JIEKapcTBa. B skcniepumente ydactByroT N, = 3000 my»xunH

u n, = 3500 xenmuH. ¥ 50 myxunH n 110 xeHmuH HabmogaroTes no6ounsle 3Pdexter. OLeHUTH

HAJINYHE PUCKA TTOOOYHBIX 3(P(PEeKTOB MPEeHMYIIECTBEHHO Y KEHIMH M0 CPAaBHEHHIO C MY)KUYHMHAMHU
MIPH JOBEPUTENBHOM BeposiTHOCTH P = 95%.
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CTpyKTypHBIH
JIEMEHT

KOMIICTCHIIN U

[Tmanupyemble pe3yabTaThl
0o0y4eHus

OneHouHble CpeCTBA

METOJIOJIOTUIO X METOJIBI
H9KOHOMMYECKOT'O aHAJIN3a,
COBPEMEHHBIE TPOrPAMMHBIE
IIPOIYKTBHI, [IO3BOJISIFOLIIUE
IIPOaHAIU3UPOBATH

3G GEKTUBHOCTH YIIPABICHUS
PUCKaMU U CTPaxOBaHUs;

3aoaua No 2.

CTyneHThl caBalid 9K3aMeHbI 110 (PU3UKE ¥ MaTeMaTUKE, Pe3yJIbTaThl KOTOPBIX MPEICTaBICHBI

B Ta0suie 1.

Tabnuna 1 — Pe3ynbrarsl 5k3aMeHOB 10 (PU3UKE U MaTEMAaTHKE

Pe3ynbratrel Pesynbrarhl 5x3aMeHa no Gusnke
9K3aMeHa I10
MaTeMaTHKe OTJIHAHO 220N Y YAOBIL. HEYI.
OTJINYHO 20 17 12 6
XOPOIIO 22 15 17 5
YAOBIIL. 21 19 20 13
HeyH. 9 8 7 18

WnentudunupoBaTh pPHCK B3aUMOCBSI3M MEXIY pe3yJbTaTaMH 3K3aMEHOB MO (GHU3UKE WU
MaTreMaTuke (J0BepUTeIbHAasE BEpOATHOCTE P = 99%).

3aoaua Ne 3.

®dupma NMPOBOAUT aHAIMU3 OTKPBITHS HOBOTO MarasuHa JUIsl pacliMpeHus OusHeca. B ciyudae
OTKPBITUSl KPYITHOTO Mara3wHa TIpu OJaronpusTHOW KOHBIOHKTYpE pBIHKA MPOTHO3UPYETCS
npubbLIs 600 MiTH. pyO. / rof, npu HeGIAronpUsATHON KOHBIOHKTYpe — YObITOK 400 MitH. pyO. / roa.
B cnyyae OTKpBITHS CpeqHEro Mara3uHa Mpu OJIaronpUsiTHOW KOHBIOHKTYpE €ro INpHObLIb
nporuosupyercss Ha ypoBHe 300 mMiH. py0. / rof, Npu HEOIAronpusATHON KOHBIOHKTYpE pPhIHKA —
yobITok 100 MutH. py0. / roa. Bo3MOKHOCTb OaronpusiTHOW M HEOIAronpUsATHOW KOHBIOHKTYPHI
pBIHKA (PUpMa OLIEHUBAET OJJUHAKOBO.

WccnenoBanus peiHKa 3kciepToM oboiinercss pupme B 1 MiaH. py6. CnenuanucTt CYUTaeT, 4YTo
c BeposTHOCThIO 0,6 KOHBIOHKTYpa pbIHKAa OKaxercs OmarompusatHoi. [lpu sTomM mpum
MOJIOKUTEITFHOM 3aKTFOUEHHH IKCTIEPTa KOHBIOHKTYpA PhIHKA OKaKETCS ONaronmpHATHOW JIMIIb C
BeposiTHOCTBIO 0,9. Ilpu ero oTpunareabHOM 3aKIIOUEHHH KOHBIOHKTYpPA PhIHKA MOXKET OKa3aTbCs
OsaronpusaTHON ¢ BeposiTHOCTHIO 0,12.

Hcnonb3oBaTh METOJ JAepeBa pPELICHUH A NMPOBEPKH 3TUX BapuaHTOB. OLEHUTH PHCK
(GupMBI B CiIydae 3aKa3a HKCHEPTHOrO Mccael0BaHUs pblHKA. OLEHUT PUCKH BapUAaHTOB OTKPHITHS
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CTpyKTypHBIH
JIEMEHT

KOMIICTCHIIN U

[Tmanupyemble pe3yabTaThl
0o0y4eHus

OneHouHble CpeCTBA

KPYIIHOI'O 1 CpE€AHECTO MarasmHa. BrigButh CTOMMOCTHYIO OLCHKY HAMJIYYIICTO BapHaHTa PCIUICHUA.

Bnanets

- HaBBIKaMHU CaMOCTOSITEJIbHOMN
Hay4HO-UCCIIEA0BATEIbCKON
paboTHI;

- METOAUKOW U METOAO0JIOTHUEN
HAyYHBIX UCCIICIOBAHUN B
cdepe yrpaBiIeHUS pUCKAMH U
CTpaxOBaHUS;

-METOIaMH TEOPETUICCKOTO
000CHOBaHUS PE3yIbTATOB
HCCIICIOBAHNH;

Ilpumepnuvle npaxmuueckue 3a0anus 01 IK3AMEHA:
3aoaua Ne 1.

[IpousBoauTenbs U MOTPEOUTENH JOTOBOPWIUCH O CIEAYIOUIUX CTaHIAPTaX IMOCTABIIIEMOTO
m3genusa: AQL = 0,05; LTPD = 0,25; « = 0,15; f = 0,03. Eciiu B BeiOOpke N = 15 uznenmii
OKakeTcs Ooyiee MBYX H3/EIHHA, HE COOTBETCTBYIOIIMX CTaHIApTaM, TO BCS HapTHS Opakyercs.
OueHUTh PUCK HECOOTBETCTBUS MPUBEICHHON CXEMBI 3asBJICHHBIM MTapaMeTpaM.
3aoaua Ne 2.
tosapa  D(P)=60+4P, —3P, +05Y .
3JIACTUYHOCTh CIIPpOCa OT COOCTBEHHOH IieHBbI IpousBoautens E,, mepexpectHblil koddduiment

@yHKUMS ~ cOpoca  HEKOTOpOro Onpenenutsb

3JIACTUYHOCTH cmpoca E,, 3IacTHYHOCTBH cIpoca OT Joxofa morpedureneil E, mpu OTIyCKHOI
nene topapa P, = 600 py0., nene anprepHarusHoro toapa P, = 500 py0. u noxone norpedurenei

Y =70000 py6. YCcTaHOBHTD, KaK BeAET ce0s1 CIPOC C pOCTOM J0XO0B IOTPEOUTEEH.
3aoaua Ne 3.
[To cocrosiHMIO Ha KOHEl (PMHAHCOBOTO TOJa BHEOOOPOTHBIE AKTUBBI KOMIAHWU COCTABHIIH
875 220 800 py0., oboporHbie akTHBHl — 177 604 800 py0., KpaTKOCpOUHBIE 00S3aTEIbCTBA —
103 679 800 py6. O6bem mpojax 3a oTyeTHbIM nepuo coctaBui 1 437 740 500 py6. Onpenenutsb
KOd(QPHUIHEHT 000paYMBAEMOCTH aKTHBOB U OIEHUTH (DMHAHCOBBIN PUCK KOMITAaHUH.
3aoaua Ne 4.
Hcnonp3ys moka3zaTeld MaTeMaTHYeCKOTO OXHIAaHUS W CTaHJAPTHOTO OTKIIOHEHUWS JUIS
OLICHKH PUCKOM CPaBHHThH BapUAHThl HHBECTUIIMOHHOTO mpoekTa No 1 u 2, sl KOTOPBIX M3BECTHBI,

COOTBETCTBCHHO, BO3MOXHbBIC 3HAYCHHA BaJIOBOM HpI/I6I)IJ'H/I Xl,...,Xn, a TaKXe€ BCPOATHOCTH

MOJTyYEHHs BaIOBOW MPUOBLIH P ,..., P, (Tabmuma 1).

Tabnuma 1 — O6bema 1 BepOSITHOCTH MOTY4YEHHs BaJOBOW MPHOBUIM IO BapUaHTaM MPOEKTa
[Tepuon, romasl

2 | 3 | 4 | 5 | 6

Iloka3arennb 1 ‘
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CTpyKTypHBIH
JIEMEHT
KOMIETEHINH

[Tmanupyemble pe3yabTaThl
0o0y4eHus

OneHouHble CpeCTBA

O06BeM puodbLTH, MIIPA. PYO. -2 -1 0 1 2 3
BepositHOCTh (BapuaHT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHoCcTh (BapraHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

n
[[J'IH KaXXA0ro BapuaHTa BbIYHUCIEACTCA MATCMATHYCCKOC OXKUIAAHHC M (X ) = z pi X
i=1

(xapakTepusyeT CpeIHUH ypOBEHb BAJIOBOM MpUOBLIM) U  CTAaHAAPTHOE  OTKJIOHEHUE

O'(X ) = \/ Zn: p,x* — [M (X )]2 (olIeHKa pHCKa MPOEKTA).

[losydyeHHbIE pacueTOM JJaHHBIE CBOASTCS B TaOIULy 2.
Tabnuua 2 — Pe3ynpTaThl OEHKH pUCKA MHBECTHIIMOHHOTO IPOEKTa

BasnoBas Bapuanrt 1 Bapuant 2
npUOBLIH ) )
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 34

B BAapHUaHTC 1 IIPOCKTA HpI/I6LIJ'IB BBIIIC, HO U OICHKA PHCKAa TAKXKXC BbIIIC.
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0) ITopsinok npoBeneHUsI NPOMEKYTOYHOM aTTeCTALMH, TOKA3aTeJM M KPUTEPHH
OLICHUBAHUS:

IIpomexxyrounast arrecranusa no aucuuruinHe b1.B.JIB.10.02 Orenka u aHanu3 pHCKOB
BKJIIOYAET  TEOPETHYECKHUE  BOMNPOCHI,  IO3BOJSIOIIME  OLEHUTh  YPOBEHb  YCBOCHHS
00yJaronMMuUCs 3HaHUH, IPAKTUYCCKUE 3aJJaHUs, KOHTPOJIbHBIC PAa0OTHI, BBISBIAIOIINE CTEIECHb
c(OpPMUPOBAHHOCTH YMEHUH W BIIAJICHHIA, TPOBOAUTCA B (DOpME 3aueTa U SK3aMeHa.

3ader MO JAaHHOW MUCHMIUIMHE MPOBOAMTCS B YCTHOM (opMe mo Oujeram Ui 3adera,
KaKJIbII U3 KOTOPBIX BKIIFOUAET OJIMH TEOPETHUECKUI BOMPOCA U OJTHO MPAKTUUYECKOE 3a/JaHuE.

Hns nposenenus 3avera no aucuumuivie b1.B.JIB.10.02 Onenka u aHanmu3 pHUCKOB
MPElyCMOTPEH CJEeAYIOIIHI TepeueHb BOIIPOCOB:
1. Puck kak siBIeHHe, MpoOJeMBbl pUCKa B pa3iIM4yHBIX Haykax. Ilpeamer m OoOBEKT, LenH U
3a[ja4y JUCIUTLINHBI.
2. TlonsTHe pucka, ero CymHOCTh U conepkanue. OmpeneneHne prcka Kak dKOHOMHYSCKOM

HOXo~NOO O AW

12.
13.

0.

KaTCTrOpHH.

Knaccugukanum puckos.
Knaccudukamum puckos.
Knaccugukanum puckos.
Knaccudukamum puckos.
Knaccugukanum puckos.
Knaccudukanum puckos.
Knaccugukanum puckos.
Knaccudukanmm puckos.
. Knnaccudukanuu pruckos.
Knaccudukamum puckos.
Knaccudukanuu puckos.

DUHAHCOBBIE PUCKH U METOJbI UX OLECHKHU.
MapKkeTHHIOBBbIE PUCKH U METOJIBI UX OLICHKH.
[Ipon3BOACTBEHHBIE PUCKH U METOABI KX OLEHKHU.
Jloructuueckre pucKu U METObI UX OICHKH.
NHHOBaIMOHHBIE PUCKU U METOJIBI UX OLICHKH.
HNudopManimoHHbIE pUCKH U METOJIbI KX OIICHKH.
TexHuuecKrue pucKu U METOJbI UX OLICHKH.
TexHOJIOTHYeCKHE PUCKHA U METOJIbl UX OIIEHKH.
BamroTrHbIe 1 METOJIBI X OIICHKH.
Opranu3alvoOHHbIE PUCKH U METOJIbI UX OLIEHKH.
VYpaBineHYECKHE PUCKH U METO/IbI UX OLEHKHU.

14. Puck u HeonpeneneHHocTs. HeonpeneneHHOCTh Kak HCTOYHUK pUcKa. PUCK Kak ciiyyaiiHoe U
3aKOHOMEPHOE SIBJICHHE, BEPOSITHOCTh M BO3MOXKHOCTb.

Konuenuuu pucka B uccnenoBanuax H. Jlymana, O. ['manenca, ¥V beka.

Konnenuus npuemiieMoro pucka B uccnenoanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.
Teopernueckre HCTOYHUKU YIIPABICHHUS PUCKOM. TeopHs BEpPOATHOCTEN U MaTeMaTH4eCKas
CTaTUCTHUKA.

VYipasieHue pPHUCKOM B COBPEMEHHOW TEOpPUM MEHEIKMEHTa. PHUCK-MEHEIKMEHT Kak
nojcuctemMa (UHAHCOBOIO MEHEIKMEHTa opraHuzanuu. CoBpeMeHHas Mapaaurma puck-
MEHE/DUKMEHTa OpraHu3auui. HHTerpupoBaHHBIN, HENPEPBIBHBIM, PACIIUPEHHBIM PHUCK-
MEHEKMEHT.

CucTeMHBIM NOAXOA B PUCK-MEHEIKMEHTE M KOMIUIEKC MEp IO €ro peanuszanuu. Poib
(GYHKIIMOHAJIBLHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

WnenTudukaius puckoBOi CUTyaIlMM B OPraHU3aIlluH U KapThl PHCKOB.

15.
16.
17.

18.

19.
20.

Iloka3aTe/ i M KpUTEPUH 3a4eTa:

— Ha OIEHKY «3a4TeH0» — OOydaloluics [TOJKeH IoKa3aTh, MO KpaWHed Mepe,
MIOPOTOBBI ypOBeHb C(HOPMUPOBAHHOCTH KOMIIETEHIIMH, T.e. TOKa3aTh 3HAHHUS Ha YpPOBHE
BOCTPOM3BECHUS U O0BSICHEHUS UH(DOPMAIIMK, UHTEIUIEKTyalbHbIe HABBIKH PEIIEHUs TMPOCTHIX
3a/1a4.

— Ha OILICHKY «He 3a4TeHO0» — OOydJarolluics He MOXKET MOKa3aTh 3HaHMS Ha YPOBHE
BOCIIPOU3BECHHS U OOBSICHEHUSI MHPOPMALIUU, HE MOXKET ITOKa3aTh MHTEIUICKTyalbHbIC HABBIKU
pEeIIeHUs IPOCTHIX 3a1ady.

DK3aMeH MO JaHHOW JUCHIMIUIMHE TTPOBOJUTCS B YCTHOHM (opMe 1Mo OwmieraM, KaKIIbIi U3
KOTOpBIX BKJIFOYACT OOAUH TeopeTqucmeI BOHpOC " IBa npaKTqucxnx 3aaHusAd.

38



Hns nposeaenus 3x3amena no gucuurimHe b1.B.JIB.10.02 Omnenka u aHanu3 pUCKOB
MIPEAYCMOTPEH CISAYIOIINI TIEpeueHb BOIIPOCOB:
1. Puck kxak siBIeHHE, MPOOJIEMBI PHCKA B Pa3IMYHBIX HaykaxX. [Ipeamer u OOBEKT, IeNu U
3a/1auu AUCITUTUIHHBI.
2. TlomsThe pucka, ero CymHOCTb U conepkanue. OmpeseneHne pucka Kak dKOHOMUYECKOM

HBOOo~NOO AW

12.
13.

0.

KaTCrOpHuu.

Knaccugukanum puckos.
Knaccudukarmm puckos.
Knaccugukanum puckos.
Knaccudukarmm puckos.
Knaccugukanum puckos.
Knaccudukarmm puckos.
Knaccugukanum puckos.
Knaccudukamum puckos.
. Kimaccudukamnym pruckos.
Knaccudukamum puckos.
Knaccugukanum puckos.

DuHaHCOBEIC PHUCKHU U METO/J bl KX OLCHKH.
MapKeTI/IHFOBBIC PUCKHU U METOJbI UX OLCHKH.
HpOI/ISBOI[CTBeHHBIG PUCKHU U MCTOBI NX OLCHKH.
Jloructuueckue PUCKHU U METOJBI UX OLICHKH.
I/IHHOBaLII/IOHHbIe PUCKHU U METOJIbI UX OLCHKH.
I/IH(bOpMaL[I/IOHHBIe PUCKHN U METOJbI UX OLCHKH.
Texuuueckue PUCKHU U METO/JIbI KX OLICHKH.
TexHomorn4ecKkue PUCKH U METOAbI UX OLICHKH.
Bamrorabie n METOJbI UX OLICHKH.
OpraHI/I3aHI/IOHHbIe PUCKH U MCTOJbI UX OLCHKH.
anaBnquecxne PUCKHU U MCTOABI UX OLICHKU.

14. Puck u HeonpeneneHHocTs. HeonpeneneHHOCTh Kak UICTOUHUK pUCKA. PUCK Kak ciydaiiHoe u
3aKOHOMEPHOE SIBJICHHE, BEPOSITHOCTh M BO3MOXKHOCTb.

Konuenuuu pucka B uccienoBanuax H. Jlymana, O. ['manenca, ¥V beka.

Konnenuus npuemiieMoro pucka B uccnefgoanusax 1. baprona, P.M. Kauanosa, I1. Yoxkepa.
TeopeTnueckne UCTOYHUKYU YIPABIEHUS PUCKOM. Teopust BEpOATHOCTEN M MaTeMaTudecKas
cratuctuka. HeueTko-MHOKECTBEHHBIE ONMCAHUS PUCKOB.

VYipaBieHne pUCKOM B COBPEMEHHOHM TEOPUHM MEHEIKMEHTA. PHCK-MEHEIKMEHT Kak
nojcuctemMa (UHAHCOBOIO MEHEMKMEHTa opraHuzanuu. CoBpeMeHHas Mapaaurma puck-
MEHE/UKMEHTa OpraHu3auui. HHTerpupoBaHHBIN, HENPEPBIBHBINA, PACIIUPEHHBIM PUCK-
MEHEKMEHT.

CucTeMHBIM NOAXOA B PUCK-MEHEIKMEHTE M KOMIUIEKC MEp IO €ro peanus3auuu. Poib
(YHKIIMOHAJIBLHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

WnenTudukanus puckKoBoOi CUTyallMM B OpraHU3aluH U KapThl PHCKOB.

Hcnonp30BaHne METOJIOB TEOPUM UTP JUISI UCCIIEI0OBAHUS YPOBHS pHUCKa U BbIOOpa cTpaTerun
(buHaHCUPOBaHUS COBITOBOM NEATETHLHOCTH.

Hcnons3oBaHne METOJOB aHaIW3a YYBCTBUTEIBHOCTH I OLEHKH YPOBHS PHCKOB U
BBISIBJICHHSI 3HAYMMBIX (DAaKTOPOB YIIPABIEHUS] PUCKOM.

Hcnonp3oBaHne MeETOJA aHaIW3a CIEHApHUEB U1 OLEHKM M aHaJIu3a PUCKOB IPOEKTHO-
BHEJIPEHYECKOH JEATEIBHOCTH.

Hcrnons3oBaHne METOJIA JIepEBA PEUIEHUs JUI OLEHKH PUCKOB MHBECTHULMOHHBIX MPOEKTOB
10 KaXJOMY CLEHAPHUIO UX PA3BUTHUA.

Hcnonp30BaHne METOJOB 3KCIEPTHBIX OLEHOK JJIs WIACHTHU(PUKAIMHM, OLEHKH U aHalu3a
puckoB. [Topsiiok 3KcriepTHBIX HccaeqoBaHnii Ha ocHoBe Jlenbguiickoro metoaa.
Craructuyeckue MeETOAbl B OLIGHKE YPOBHS pPHUCKA. BO3MOXHOCTH HMCHOJIb30BaHUSA
CTaTUCTUYECKUX METOJIOB B paMKax MPEACTPAXOBOM SKCIIEPTU3BI.

Hcnonp3oBaHne MeTofa aHaJIOTMM Uil WIASHTHU(QUKAUM M OLIEHKHM YpPOBHS PHCKOB.
B03MOXHOCTH OLICHKM BEPOSATHOCTU IIOTEPh B PE3YJIbTATE IPUHATUSA YIPABICHYECKUX
peLIeHM.

Hcrnonp3oBaHue MeETOJAa CTAaBKM IIPOLIEHTAa C IIONPABKOW HAa pPUCK: JOCTOMHCTBA U
HEJOCTATKH, IPAKTUKA UCIIOJIb30BAHNS B MHBECTULIMOHHOM MPOEKTUPOBAHUM.
Hcnonbs3oBaHre METOAA KPUTHYECKUX 3HAYEHUN I OLCHKH YPOBHSA PHUCKAa B YCIOBUAX
(opMHpOBaHUS IPOrPAMMBbI IPOU3BOICTBA U PEATU3ALNN TPOTYKIIHH.

CrpaxoBaHue Kak METOJl yIIpaBJIEHHs pUCKAMU OpraHU3aL1H.

XeKUpOBaHHUE KaK METOJ] YIPABJICHUS PUCKaMH OpPraHU3aluu.

PesepBupoBaHue Kak METOJ yIIPABICHUs pPUCKAMHU OPraHU3aLAH.

15.
16.
17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.
29.
30.

31.
32.
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33. MeToauka W airopuTt™M OICHKM pHCKa Ha OCHOBE TPEXKOMIIOHEHTHOTO MOKa3aTems
(MHAHCOBOM CUTyallUu B OpraHU3alHH.
34. AHTUKPU3HCHOE yIIpaBJIEHUE B OPraHU3aLUH C y4eTOM (PaKTOpOB pUCKa.

IMoka3aTe/u U KPUTEPUH IK3aMeHA:

— Ha OILICHKY «OTJMYHO» (5 0ayioB) — 0Oyyarommiicsi IEMOHCTPUPYET BBHICOKUH YPOBEHb
c()OPMHUPOBAHHOCTH KOMIIETCHIIMA, BCECTOPOHHEE, CHUCTEMATHUECKOE W TJIyOOKOe 3HaHUE
y4eOHOTO MaTepuasia, CBOOOJHO BBINOJHSACT IMPAKTHYECKHE 3aJaHus, CBOOOJHO OIEpPHpPYET
3HAHUSIMH, YMCHHUSIMH, TPUMEHSET UX B CUTYAIIUSIX TOBBIIIICHHON CII0)KHOCTH.

— Ha OIIEHKY «Xopomo» (4 Oamra) — oOyJaronuics JEMOHCTPUPYET CPEIHUM YPOBEHB
c(OPMUPOBAHHOCTH KOMITCTEHIMI: OCHOBHBIC 3HAHHS, YMCHHS OCBOCHBI, HO JIOIMYCKAIOTCS
HE3HAUUTENIbHBIC OMMOKH, HETOYHOCTH, 3aTPyIHEHHs TMPH aHATUTUYECKUX OlepaIusx,
NepPeHOCe 3HAaHWI U YMEHHI Ha HOBBIE, HECTAHAAPTHBIC CUTYAIIUU.

— Ha OICHKY «YIOBJIETBOpUTEJNbHO» (3 Oamia) — oOydarouiuiicss JeMOHCTPHUPYET
MIOPOTOBBI YPOBEHb C(HOPMHUPOBAHHOCTH KOMIICTEHIIHI: B XOJI¢ KOHTPOJIBHBIX MEPOTPHUSATHI
JIOMYCKAKOTCS OMIMOKH, TPOSIBJIICTCS OTCYTCTBHE OTACIBHBIX 3HAHWM, YMEHUH, HAaBBIKOB,
0OyJaIOIIMICS HCIBITHIBACT 3HAYUTEIBHBIC 3aTPYAHCHHS TPU ONEPUPOBAHWM 3HAHHWSIMH U
YMEHUSIMH TP UX TIEPEHOCE HA HOBBIC CUTYAIIUH.

— Ha OLEHKY «HEeY/AOBJIETBOPHTEJbHO» (2 Oamia) — oOydaroluics JAEMOHCTPUPYET
3HaHus He Oonee 20% TeopeTHUECKOro MmaTepuana, AOMYCKAeT CYIIECTBEHHbIE OMIMOKH, HE
MOJKET TI0Ka3aTh MHTEIUICKTYAIbHBIC HABBIKH PEIICHUS MTPOCTHIX 3a7ad.

— Ha OLEHKY «HeYAOBJIeTBOPUTEAbHO» (1 Gamn) — oOyuarouiuiicss He MOXKET MOKa3aThb
3HaHHWS HA YPOBHE BOCIPOWM3BEACHHS M OOBACHEHUS WHPOpPMAIMU, HE MOXKET IOKa3aTh
WHTEJUICKTYaJIbHBIC HABBIKU PEIICHUS MPOCTHIX 3a/1a.
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