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JIner akryaauszanuu padoueil mporpaMmbl

Pabouas mporpamma nepecMoTpeHa, oocyxaeHa u ogqodpena st peanmszanuu B 2021 - 2022
y4eOHOM rojy Ha 3aceqaHuu Kapeapbl DKOHOMHUKH
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y4eOHOM roJy Ha 3aceJaHuu Kadeapbl DKOHOMHUKH

IIporokonm ot 20 r. No
3aB. kadeapoii A.Tl'. Bacunbena

PaGouast mporpamMma repecMoTpeHa, 00CyKaeHa u 0100peHa s peanusaruu B 2023 - 2024
y4eOHOM roy Ha 3acejaHuu Kadeapbl DKOHOMHUKH

[Iporokon ot 20 . Ne
3aB. kadeapoii A.T'. BacuibeBa

Pabouas nmporpamma nepecMoTpeHa, o0cyxaeHa u ogodpena st peanmsanuu B 2024 - 2025
yueOHOM roJly Ha 3acefaHuu Kadeapbl IKOHOMUKU

[Iporokon ot 20 . Ne
3aB. kadeapoii A.T". BacuibeBa




1 Iles1u ocBOCHUS TN CHMILTHHBI (MOYJI51)

Hensmu ocBoenust aucuuiimabl b1.B.J[B.10.01 Puckonorust sSiBAAIOTCA: YCBOCHHUE
TEOPETUYECKMX W METOJAMYECKUX TMIOJIOKCHHUI YIPaBICHHUS PHUCKaMHU, (OPMHUPOBAHUE H
pa3BUTHE OOUIEKYIbTYPHBIX, OOIIETPOPECCUOHANBHBIX U MPO(EeCCHOHATBHBIX KOMIETEHIIUMA
no BUJaM TPO(HECCHOHATBHOW MAESITETPHOCTH B 00JaCTH JKOHOMHUKH, OXBaTBIBAIOIICH
MpOLECChl UIACHTHU(PHUKAIMN, OLUEHKA U YIpaBieHHUS (PUHAHCOBBIMH, IMPOU3BOJICTBEHHBIMU,
JIOTUCTHYECKUMH, MAPKETUHTOBBIMH, TEXHHYECKUMHU PUCKAMHU B TIPOMBIIUICHHOCTH, OaHKaX,
KOMMEPIIMH, CTPAXOBbIX U MHBECTULIMOHHBIX KOMIIAHUSX, B (heZiepalbHbIX, MyHULIUIIATbHBIX U
00pa30BaTeNbHBIX YUPEKICHUIX, B HHPOPMAIIMOHHOM, MPOCKTHO-IPKOHOMUYECKOM U HAyYHO-
HCCIeoBaTeNbCKO  cdhepe g obecneyeHuss  AQPEKTHUBHOTO HW  YCTOHYHBOTO
(GYHKIIMOHUPOBAHUSI ~ OpPraHU3allMi, TOBBINICHUS WX  KOHKYPEHTOCIMOCOOHOCTH U
KDEIUTOCIIOCOOHOCTH.

2 MecTo TMCUHMIIMHBI (MO1YJIsI) B CTPYKTYpe 00pa3oBaTe/bHOil POrpaMMbl

HucuuiuinHa Puckomnorus BXOAWT B BapUaTUBHYIO 4YacTh Y4eOHOIro IUIaHa
00pa30BaTeIbHOI IPOrPaMMBI.

Jis  u3ydeHus  JUCHMIUIMHBI  HEoOXOXMMBbl 3HaHMA (YMEHHUs, BIAJEHUS),
c(OpMHUPOBAHHBIC B PE3Y/IbTATE U3YUCHHSI TUCITUTUTNH/ IPAKTUK:

[IpoekTHas nesTENBHOCTD

VHBecTULIMY U HHBECTULIMOHHAS ESATEIbHOCTD

®duHaHCOBOE IUIAHUPOBAHKUE U IPOrHO3UPOBAHKE

[Ipennpunumarensckas cpeia u NpeAnpuHIMATENLCKUE PUCKU

Byxranrepckuii yuer

KopnoparuBHbie prHAHCH

Mertoapl 00pabOTKH SKOHOMUYECKON HHPOPMALIHH

Teopust 5)KOHOMUYECKOT 0 aHAIN3a

dunocodus

MeToabl IPUHATHS YIIPABICHUECKUX PELICHUI

be3onacHOCTh 5KOHOMUYECKHUX CUCTEM

CrarucTuka

3HaHus (yMEHUs, BIIaICHUs ), TOJTY4YEHHBIE TIPU U3YYEHUH TaHHON IUCIUIIMHBI Oy IyT
HEOOXOIUMBI 1151 U3YUEeHUSI AUCIUILIINH/IPAKTHUK:

[ToaroroBka K 3aIMTe U 3alUTa BBITYCKHOM KBaJIM(DUKAIIMOHHOW pabOThI

ITonroroBka k cade u cjadya rocyapCTBEHHOTO SK3aMEeHa

[Ipon3BocTBEHHAS - MPAKTHKA MO MOIYYEHHUIO TPO(ECCHOHAIBHBIX YMEHUH U OIbITA
npodeccCHOHATBLHOMN AeSITeIbHOCTH

IIpon3BoacTBEHHAs — IPEIIUIUIOMHAs TPAKTUKA

3 Komnerenuun ody4aromierocs, popMmupyembie B pe3y/ibTaTe 0CBOCHUS

AUCHUILINHBI (MOAYJIS) ¥ IJIAHUPYeEMble Pe3yJIbTAThl 00yUeHu st

B pesynbrate OCBOEGHHS IUCHMIUIMHBI (Moayns) «Puckoiorus» oOyuarommiics
JIOJIKEeH 00J1a/1aTh CIAEAYIOUMMU KOMITETEHIUSMHU:

CrpykTypHBII
JJIEMEHT [Tnanupyempie pe3yabTaThl 00ydeHUs

KOMIICTCHIIN

ITK-1 cnocoOHOCTBIO COGpaTB " NpOaHaJIM3UPOBATh UCXOAHBIC NAHHBIC, HCO6XO,Z[I/IMBIC JJIsA
pacdueTa SKOHOMHUYCCKHUX U COUUAJIBHO-OKOHOMHUYCCKUX HOKaSaTeJ'Ief/'I, XapaKTCPUIYIOIIUX
ACATCIIBHOCTD XO3HI>'ICTBYIOHII/IX CY6LCKTOB




3HaTh

- HCTOYHMKHM TMOJydeHHs HWHPOpMaluuu, HEOOXOAMMOHW [uis pacdera
SKOHOMUYECKHUX u COLIMAJIbBHO-DKOHOMUYECKHUX IIOKa3aTeNeH,
XapaKTePU3YIOIUX AeSITeIbHOCTD XO35MCTBYIOIUX CyObEKTOB;

- NPUHLMIBL, METOABI U METOJUKU cOOpa, CHUCTEeMAaTHU3allud U aHajIn3a
UCXOJHBIX JAaHHBIX, HEOOXOIMMBIX Ui pacueTa SKOHOMHUYECKHX M|
COLIMAJIBHO-DKOHOMUYECKUX IIOKa3aTeJleH, XapaKTEePU3YIOLIUX
JEeSITeIBbHOCTD XO3SICTBYIOIUX CYObEKTOB;

VYmMmern

- OCYHIECTBJIATH IOMCK HH(OpMAIMK, HEOOXOAWMOW Ui pacyera
SKOHOMUYECKUX u COLIMAIbHO-3KOHOMUYECKHUX MIOKa3aTelieu,
XapaKTEePU3YIOIINX AEATEIbHOCTD XO35ICTBYIOIUX CYOBEKTOB;

- OCYILECTBJIATH COOp, CHCTEMAaTH3allMI0 U aHAJIN3 HUCXOJHBIX JAHHBIX,
HEOOXOAMMBIX  JJIsI  pacueTa  SKOHOMHUYECKMX M COIHMAaJIbHO-
SKOHOMHUYECKHMX  [OKa3aTejed, XapakTepU3yKLUX  JeATEIbHOCTb
XO3SIUCTBYIOIIMX CYOBEKTOB, B TOM YHCJIE€ C HCIOJIb30BaHHEM
COBPEMEHHBIX TPOTPAMMHBIX CPE/ICTB;

Brnaners

- HaBBIKAMH TIOMCKa WHOpMaNWM, HEOOXOOUMOW Ui pacyera
HKOHOMHYECKUX U COLMAJIbHO-9KOHOMHUYECKUX HoKa3areneH,
XapaKTePU3YIOIUX JEeSITEIHbHOCTD XO35MCTBYIOIUX CyObEKTOB;

- HaBblKaMu cOopa, CHCTEMaTH3allud M aHajlu3a HCXOAHBIX JIaHHBIX,
HEOOXOIUMBIX  JUIsl ~ pacdyeTa SKOHOMHYECKMX U COLUAJIbHO-
SKOHOMHMYECKMX  IOKas3aTeJel, XapakTepu3ylIUX  JesITelbHOCTb
XO3SICTBYIOIIMX CYOBEKTOB, B TOM UHCJIE C HCIOJIb30BAHUEM
COBPEMEHHBIX NPOrPaMMHBIX CPEJICTB;

[TK-4 criocoOHOCTBIO Ha OCHOBE ONMCAaHUS SKOHOMHUYECKUX IPOLIECCOB U SABJIEHUH CTPOUTh

CTaHAApPTHBIC

TCOPECTUYCCKHUC u OKOHOMCTPHUUCCKHUC MOACIN, AHAJIN3UPOBATDH u

COJIEpXKATEIHHO UHTEPIIPETUPOBATH MOTYyUYEHHBIE PE3yIbTAThI

3HaTh

- OCHOBHBIC OIIPCACIICHHA W IOHATHUA, CBA3AHHLIC CO CTAaHJAAPTHBIMU
TCOPECTUICCKUMHU U S9KOHOMCTPHUICCKUMHU MOJICIIAAMU,

- OCHOBHBIC OIPCACIICHUA W IIOHATHA, CBA3aHHBIC C OINHWCAHHUEM
9KOHOMHYCCKHUX IMPOLECCOB U HBHCHHP’I;

- OCHOBHBIC MECTOIbI HCCHCHOB&HHﬁ, HCIIOJIB3YEMBIX IIPpU IMMOCTPOCHUU
CTAaHAAPTHBIX TCOPCTUICCKUX U SKOHOMETPUUCCKUX MO)ICJ'ICI\/'I;

- OCHOBHBIC ITpaBuWJia, MO3BOJIAKOIINEC AHAJIU3UPOBATE U COACPIKATCIILHO
HUHTCPHIPCTUPOBATH IMMOJITYYCHHBIC PC3YJIbTATHI,

YMmern

- BBIJIEJISITh OCHOBHBIE 3JIEMEHThI SKOHOMHUYECKHUX MPOLIECCOB U SIBICHUM;
- 00cyxnaTh crnocoobl >(PGEKTUBHOTO pelIeHUs MpoOJieM Ha OCHOBE
aHaJM3a 1 coJiepKaTeabHON MHTEPIIPETAMH [TOJYYEHHBIX PE3YJIbTaTOB;

- pacno3HaBaTh 3(QQEKTUBHOE pelieHne OT HeIP(EKTHBHOIO B XOJ€
aHaliM3a pe3yJlbTAaTOB IIOCTPOEHUS CTAHJAPTHBIX TEOPETHUYECKUX U
SKOHOMETPUYECKUX MOJIENEH;

- TIPUMEHATH IOJy4YE€HHbIE B XOJ€ IOCTPOEHHUS MOJeNiell 3HaHUS B
npodecCuoHaIbHON JEATENBHOCTH; HCIIOJIb30BATh 1504 Ha
MEXIUCIUIUTMHAPHOM YPOBHE;

- npuoOperarb 3HaHHMA B O0OJAcCTM MOCTPOEHHS  CTaHIApTHBIX
TEOPETUYECKUX U YKOHOMETPHUECKUX MOJIEIIH;

- KOPPEKTHO BbIpaXXaTb U apryMCHTHUPOBAHO 000OCHOBBIBATEL ITOJOKEHUS
MIPEeIMETHOM 001aCTH 3HAHUS;




Bnanets

- TPaKTUYECKUMU HaBBIKAMU HCIIOJIB30BAHMS DJIEMEHTOB aHAIM3a
HDKOHOMHYECKUX IPOLECCOB M SIBICHUM Ha JPYIHX JUCLUIUIMHAX, HA
3aHATHAX B ayAUTOPUM U HA MPAKTHUKE;

- METOAAMH  IIOCTPOEHMS  CTAHJAPTHBIX  TEOPETUYECKUX U
SKOHOMETPUYECKUX MOJIENIEH;

- HaBbIKAMH M METOJAMKAMU OO0OOIIEHHsI pPE3yIbTAaTOB IOCTPOECHHUS
CTAaHJAPTHBIX  TEOPETHMYECKMX M DKOHOMETPUYECKUX  MOJEIH,
DKCIEPUMEHTAIbHOU JCITEIbHOCTH;

- cnoco0aMM OLEHMBAHMUS 3HAYMMOCTH U TPAKTUYECKOH MPUTOIHOCTU
IIOJIyYEHHBIX PE3Yy/IbTATOB;

- BO3MOJKHOCTBIO MEKIUCLMIUIMHAPHOTO IIPUMEHEHUS pE3yJbTaTOB
IIOCTPOCHHUS CTaHJAPTHBIX TEOPETHUYECKUX M HKOHOMETPUYECKHX
MOJICIICH;

- OCHOBHBIMM METO/JAaMH  HCCJIEJOBaHUS B oOOJacTM  aHaiuu3a
HSKOHOMUYECKUX IPOLIECCOB U SIBICHUH, NMPAKTUUECKUMU YMEHMSIMH H
HABBIKAMU MX UCIIOJIb30BaHUS;

- Ipo(peCcCHOHANIBHBIM SI3IKOM MTPEIMETHOM 00J1aCTH 3HAHMUS;

- crmocobaMu  COBEPIICHCTBOBAHUSA MNPO(ECCHOHAIBHBIX 3HAHUW U
YMEHUH IyTeM UCTIOIb30BaHUS BO3MOKHOCTEH HH(POPMAITMOHHON CPEIbI




4. CTpyKTypa, 00b€éM U colepkaHie TUCHHUIINHBI (MOLYJI5)
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 s
. | xonraktias paGora E g dopma TeKyIIero
Pasyen/ Tema g (B akaz. yacax) E > Bunx 3 KOHTPOJIS Kon
R —— : & O | caMOCTOMTCILHON | ycmeBaeMOCTH | | 0o o
O g £ paboThI MIPOMEKYTOUHOH
Tex. 7a0. | mpakT. R aTTeCTAIMH
3aH. | 3aH. | QO &
1. Pazmen 1: OcHOBBI
PHCKOJIOTUM W POJIb PHCKa B
HKOHOMHYECKUX pacueTax
CaMocTosTeIbpHOe
H3yueHHe yueOHOU
1.1 1.1 Puckomnorus u ee U Hay4yHOH CobecenoBanue,
B3aHMOCBSI3b C APYTUMH JIATEPaTypHL. TECTUPOBaHHE,
Haykamu. Ilpeagmer wu 4 6/21 4 Brinonnenue IIpOBEpKa I1K-1, I1IK-4
OO0BEKT, LeNN W 3aJadyd AQHATNTHIECKUX | MHAWBHIYAIbHBIX
PHUCKOJIOTHH. 3a/laHui (110 3aJlaHui
BBIOpaHHOM
TeMaTHKe)
7
CamocrosTenpHOe
H3yuYeHHEe y4eOHOU
1.2 12 Knaconduxarmm U Hay4YHOH CobecenoBanue,
SKOHOMHUCCKHX PHCKOB, JIATEPaTypPHL. TECTUPOBaHHE,
HX  mueETHQEKAME B 4 10/41 | 4 Brinonnenue IIpOBEpKa IK-1, I1K-4
omcatIe. AQHATNTHIECKUX | MHAWBHIYAITbHBIX
3a/iaHui (1o 3aJaHui
BBIOpaHHOM
TEMaTHKe)
Hroro no pazaeny 8 16/61 | 8
2. Pasmen 2: Merogsl u
AJITOPUTMBI  OLICHKH PHUCKOB
OKOHOMHYECKUX CHCTEM
21 21 Tema 21.
BOSMOKHOCTIH " CaMOCTOﬂTenLHoei
MEPCIICKTUBBI n3yHcHue yquG HoH CobecenoBanue,
MPUMEHEHHUs] METOJOB H 11 HayaHOH TECTUPOBaHHE,
UITOPUTMOB  TEOpHH gi?;g;igﬁ;lé pOBEpKa
BEPOATHOCTEH u| 7 4 10/41 4 pacueTHO- uHauBuayansabix | IT1K-1, [IK-4
MaTCMATHACCKOH AHAJUTUYECKUX 3aj1aHu, 3amIiI,Ta
CTATHCTHKH, TEOPHH HIP, S— KOHTPOJILHOU
JepeBa  peUIeHuil B ’ pabotsr Ne 1
UICHTU(QHUKAIIN u KOHTPOTBHA
pabora Ne 1

OIICHKE JKOHOMMYECCKUX




CamocrosTenpHOe
n3ydeHue yueOHoOM

N CobecenoBanue
2.2 2.2 Meton Y HAYYHOU ’
croumoctr pucka (VaR) JIMTEpaTyphI TECTHPOBARHC,
P : 6 104U | 5 PatypeL. npoBepKa TK-1, TIK-4
OrneHka prucka B CHCTEMeE Brimonuenne
. WHUBUAYaTbHBIX
TPUHATHS PEIICHU I pacdeTHo- N
3amaHui
AQHATNTHIECKUX
3aaHUI
HUroro no pasaeny 10 20/8M1 | 9
Uroro 3a cemectp 18 36/141| 17 3a4éT
3. Pazmen 3: HccnenoBanue
OKOHOMHYECKOIO pHCKa Ha
OCHOBE MaTeMaTHYEeCKUX
METOJI0B
CamocrosTenpHOe
3.1 3.1 Nnentudukarus n3yudeHue yuyeOHou
¢ i yies Cobecenopanue,
W aHalIu3 pPHUCKOB B 1 HAyIHOU
COBPEMEHHBIX JIUTEPATyph TECTHPOBAHHC,
p 2 7/41 7 PaTYpHI- IIpOBEpKa I1K-1, I1IK-4
opram3anusx. MeTobI Brimonnenne
WHIUBUAYaIbHBIX
(hMHAHCOBOTO aHaM3a B pacdeTHo- N
3aaHui
UICHTU(QUKAIIMH PUCKOB AQHATNTHIECKUX
3aaHuil
3.2 32 Hccnenosanue| g
CamocrosTenbHOe
pPHCKOB  HAa  OCHOBE o
H3yueHHe yueOHOU
METOO0B N CobecenoBanue,
U HAY4HOH
UMHTAIHOHHOTO TECTUPOBaHHE,
JIATEPaTypHL.
MOJICTIUPOBAHHS, METOa BLlToHeHe MpOBEpKa
AHAJIOTHH. 2 821 9 ACUCTHO unauBuayansaeix | T1K-1, TIK-4
MaremaTH4yeckoe p 3aJIaHuid, 3a1mTa
AQHATUTHIECKUX N
OKHJaHUE u N KOHTPOJILHOM
3a/1aHuH,
CTaHJApPTHOE paboTsr Ne 2
KOHTPOJIbHAS
OTKJIOHEHHE Kak Mepa
pabota Ne 2
PHCKOB.
Hroro no pazaeny 4 15/611 | 16
4., Pasgen 4.  OcHOBBI
YIIpaBJIeHUS pPHCKOM B
COBPEMCHHBIX OpTaHU3alUusIX
CamocTosiTenbHOe
H3yueHHEe yueOHOU
v yHee CobecenoBanue,
1 HayHHoH TECTUPOBaHHUE
4.1 41 PuckoBas JUTEPaTyPBHI. np(f)BepKa ’
CHUTYaIHs B Beimonaenne
yan 2 6/21 9 unauBuayansaeix | T1K-1, [IK-4
OpraHM3aIlny, KapTa pacueTHo- .
3aJaHui, 3auTa
PHCKOB. AQHAITNTHIECKUX N
sananuii KOHTPOJIBHOM
’ paboter Ne 3
KOHTPOJIbHAS
pabora Ne 3
8
CamocrosTensHOE
u3y4yeHue yueOHoi
Y yaet CobecenoBanue,
4.2 4.2 Ontumuzauust 1 Y Hay4HOU
TECTUPOBaHHE,
YCTPpAaHCHHUE PUCKOB Ha JINTCPATyphI. npoBepka
OCHOBE MIPUMEHEHUS BeimonHeHne
P 3 6/211 | 8,55 naguBunyaneaeix | [1K-1, [TK-4
METOIOB  CTPaxOBaHUS, pacdeTHo- .
3ajIaHui, 3a1mTa
pe3epBUpPOBaHHS, AQHATNTHIECKUX N
XEIDKUPOBAHHUS 3aaHui KOHTPOJIbHOH
p ’ ’ pabotsl Ne 4
KOHTPOJIbHasA
pabora Ne 4
Hroro no pazneny 5 12/41 | 17,55




Hroro 3a cemectp

27/101

33,55

OK3aMCH

Hroro no JUCHUITIIINHE

27

63/241

50,55

3a4€T, OK3aMCH

[K-1,ITK-4




5 O0pa3oBaTte/ibHbIE TEXHOJIOTHH

Jia  peanuzanuu  NPeAyCMOTPEHHBIX BHAOB Yy4ueOHOM paboThl B KadecTBe
oOpa3oBaresbHbIX TexHoJoru mnpenogaBaeMor nucuumuivabl b1.B.JIB.10.01 Puckonorus
UCIOJIB3YIOTCS TPAAULIMOHHAS U MOAYIbHO-KOMIETEHTHOCTHAS TEXHOJIOTHH.

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

Jlnist yCBOCHHUSI HAaBBIKOB 00Pa0OTKM aHAIMTHYECKON, TEOPETUIECKON U METOAMYECKON
uH(pOpMalliK, MPOBEICHUS AHAIUTUYECKUX OLICHOK, MHTEPHPETAlMU IOJTYYCHHBIX 3HAHUN
IIPEyCMOTPEHO ITPOBEICHUE 3aHATHIA B KOMIIBIOTEPHOM KJIacCe M UCIIOJIb30BaHUE METO10B I T:
CIpaBOYHO-TIPaBOBbIX cucteM «['apant», «KoHcynbTanT+», padoTa C 3NEKTPOHHBIMU
tabmuamu MS Excel.

Jlis  yCBOEHHS TEOPETUYECKMX U METOJOJIOTMYECKUX HAaBBIKOB HCCIIEI0BAHUS
pa3IMYHBIX AKOHOMUYECKMX CHUCTEM, OLEHKH CTPAaHOBBIX U PErMOHANbHBIX TEHICHIIMH
SKOHOMMYECKOTO Pa3BUTHUSA MPeycMOTpeHa paboTa ¢ O10kamMu 0QHUIIHATBEHON CTATUCTUYECKOM
uHpOopMaLuu, CBoJaMHu HHPOPMAaIUU B UH(HOPMAIIMOHHBIX TOPTaNaX.

Jly1s ycBOGHHMsI HaBbIKA BJIAJICHUS] COBPEMEHHBIMU METO/IaMU U METOJI0JIOTHEN OLEHKU
U aHajM3a TeHJACHLUUH 3KOHOMHYECKOIO pa3BUTHUS, MPOLIECCOB U SBJIEHUH HAa MaKpOYPOBHE,
ME30ypOBHE U MUKPOYPOBHE HCIOIB3YETCSI IPUEM «MO3TOBOTO IITYpPMay, HHIANBUAYAIBHOTO
u oOparHoro. Jlyjis  yiaydlleHHs  YCBOCHHS  OOydalOIMMHCS  Haubojee  TPYIHO
BOCIIPUHHUMAEMBIX DPa3feNioB JAMCHUIUIMHBI MPEIyCMOTPEHbl 3aHATHSA, MPOBOAMMBIC B
UHTEPAKTUBHBIX (POpMax.

Jlis  oBnameHuss HaBBIKAMU CAMOCTOSITENIBHOM paboThl, CaMOOpraHU3alUd U
OpraHM3alMy  BBIIIOJHEHUS TBOPYECKMX 3aJaHUM  IpPEIyCMOTpPEHa MOJArOTOBKAa K
MPAKTUYECKUM 3aHATHSAM (OOCYXKICHHSIM pPe3yabTaTOB HAyYHOW MPOpabOTKH MaTepHalioB
JUCLUIUIMHBI M HUX TEOPEeTHYECKOM M NPAKTHUUECKOHM 3HAUYMMOCTH), COOOIICHMSIM,
TECTUPOBAHUIO, BBIMOJIHEHUE JOMAIHUX 33JaHUIl C HX MOCIEIYIOIIUM MpPEICTaBICHUEM
JIOKJIAJIOB, HAlMCaHWeM pedeparoB, MpeICTaBICHHEM KOHTPOJBHBIX M KypCOBOW paboT Ha
00pa3zoBaTerbHOM MOpTAaJIE.

6 Y4eOHO-MeTOAUYECKOE 00eciedeHUEe CAMOCTOSITeJIbHOI PadoThl 00y4aroIMXcst
[Ipencrasneno B mpunoxxeHuu 1.

7 OneHovHnblie cpeacrea AJisl MIPOBEICHUSA HpOMe)KyTO‘IHOﬁ aTrrecranmumn
Hpe,[[CTaBJ'IeHLI B ITPUIIOKCHUHN 2.

8 VYueOHo-MeTOAMYecKOe M HH(OPMANMOHHOE oOecneyeHHe JTUCHUILIMHBI
a) OcHOBHas JIUTEpaTypa:
1. Psirun FO.U. Puckornorus B 2 4. Yacts 1: YueOnuk amst By3o8 / FO.U. Psirus. - Mocksa:

WznatensetBo  "HOpaitr", 2020. - 255 c¢. [Onekrponssiii pecypc]. Kom mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (nata oOpalIeHus:
01.09.2020)

2. Psrun FO.U. Puckomnorus B 2 4. Yacts 2: Vue6uuk 115 By30B / FO.W. Psarun. - Mocksa:
WznarensctBo "lOpaitt", 2020. - 275 c. [Dnextponsslii pecypc]. Kom mocryma:

https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 (mara oOparneHus:
01.09.2020)

0) lonoJiHMTE ILHASA JIUTEpaTypa:

10


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

1. Benos IL.I'. YnpaBnenue puckamu, CUCTEMHBIM aHAIN3 U MojenupoBaHue. B 2 T.:
VYueOHMK U MPaKTHKyM I OakanmaBpuata U Maructparypsl / ILT. Benos. M.: U3narenscTBo
FOpaiir, 2015. - 758 c. [D51eKTpOHHBIN pecypc]. Kon JIOCTYyTIA:
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-
383403#page/2 (nara obparenus: 01.09.2020)

2. IlumenoB H.A. YmpaBnenue ¢(UHAHCOBBIMH PHUCKAMH B CHCTEME SKOHOMHUYECKOMN
Oe3omacHOCTH: Y4eOHHK U TpakTukyMm s By30B / H.A. [lumeHOB. - 2-¢ u3 ., nepepad. u Jo1.
- Mocksa: UznatensctBo "HOpaiit", 2020. - 326 c. [DnekTponnbiii pecypc]. Koa mocryma:
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2. (mara obpamenus: 01.09.2020)

3. CumusieB, H. U. Teopus BeposTHOCTEd M MareMaTWdecKas CTATHCTHKA : yUYCOHWK IS
By30B / H. W. Cumnsies. - Mockga : UsnatensctBo FOpaiit, 2020. - 219 c. - (Briciiee oOpa3oBaHue). -
ISBN 978-5-534-03544-5. - Tekcr : oanekrponnbii // OBC  IOpa#it [caiit]. -
URL.: https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-449708 (mata
obpamienns: 01.09.2020).

B) MeToauyeckue ykazaHus:

Koganes, E. A. Teopus BeposiTHOCTEN M MaTeMaTH4ecKas CTaTUCTHUKA JJiI SKOHOMHCTOB :
yaeOHHK ® TpakThukyM mia By30B/ E. A. KopameB, I'. A. MenBeneB; moja oOmeld pemakiueit
I'. A. MeasezeBa. - 2-e wm3id., uchnp. ¥ gom. - Mocksa : M3matensctBo [Opaiit, 2020. - 284 c. -
(Beicmee oopazoBanue). - ISBN 978-5-534-01082-4. - Tekcrt : anextponusiii // ObC FOpaiit [cailt]. -
URL: https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-
450466 (mara obparmenus: 01.09.2020).
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https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2
https://urait.ru/viewer/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-2-t-383403#page/2
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-449708
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-450466
https://urait.ru/viewer/teoriya-veroyatnostey-i-matematicheskaya-statistika-dlya-ekonomistov-450466

r) [Iporpammuoe odecnneuenne u UHTEpHET-pecypcehl:

IIporpammHoe o0ecnieueHue

Haumenoanue [10 Ne norosopa Cpox neicTus
JIMIICH3UU
MS Windows 7 J1-1227-18 o1 08.10.2018 11.10.2021
Professional (mis kitaccoB)
MS Office 2007 Professional [Ne 135 ot 17.09.2007 0eccpouHo
7Zip cB0OOaHO pacrpocTpansemoe [10 OeCCpPOYHO
FAR Manager cB000JIHO pacnpoctpansemoe [10 0OCCCPOYHO

HpO(l)eCCI/IOHaJILHbIe 0a3bl JaAaHHbIX " I/IHq)OpMaIII/IOHHLIe CIIPaAaBOYHbLIC CUCTEMBI

HazBanwue kypca

CchUIKa

DJneKTpoHHass 0a3a IMEePUOJAMYCCKUX HW3JIaHUN

https://dlib.eastview.com/

East View Information Services, OOO

HanmonansHast nH()OPMAIIMOHHO-
aHaJIMTHYECKas cucTemMa — Poccuiickuii MHIEeKC
Hay4yHoro nurupoBanus (PUHIT)

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

[TouckoBast cuctema Axagemus Google
(Google Scholar)

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

Nudopmanmonnas cucrema - EnmHOEe OKHO
JIOCTyNa K HH(OOPMALIMOHHBIM pecypcaM

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

Poccuiickass ['ocymapctBeHHast Oubinuoreka.

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

Karanoru

DneKTpoHHBIE pecypchl Oubmmoreku MITY

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

M. I'.1. HocoBa

®denepanbHblii  00pa30BaTENbHBIA  MOPTAT

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

Drxouomuka. Coruosnorust. MeHe HKMERT

YHuBepcurerckas HH(OpMalMOHHAs cHUCTeMa
POCCHA

https://uisrussia.msu.ru

MeskayHapoaHas HayKOMETpUYECKast
pedepaTHBHAs U TIOJTHOTEKCTOBAst 0a3a JaHHBIX
HayuHbIX n3ganuil «Web of science»

http://webofscience.com

MexnyHaponHas pedepaTruBHas u
NIOJTHOTEKCTOBAasl _ cripaBouyHasi 0a3a JIaHHBIX

http://scopus.com

MG)I(I[YHapO,I[HaH 6333 CIIpAaBOYHBIX I/IS,I[aHI/II\/'I o
BCeM oTpacisM 3Hanuii SpringerReference

http://www.springer.com/references

9 MaTepuaJIbHO-TeXHHYeCKOe 00ecredeHue TUCIIUMNIHHBI (MOTYJIs1)

MaTepI/IaJ'ILHO-TGXHI/ILIGCKOG o0OecrieueHue JUCIHTUIIIIMHBI BKJIIFOYACT:
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https://dlib.eastview.com/
https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/
https://www.rsl.ru/ru/4readers/catalogues/
http://magtu.ru:8085/marcweb2/Default.asp
http://ecsocman.hse.ru/
https://uisrussia.msu.ru/
http://webofscience.com/
http://scopus.com/
http://www.springer.com/references

MynbTUMEANITHBIE CPEICTBA XPAHSHHUS, TIEpeAauu U MPECTaBIeHUs HHPOPMAIIHH.

Y4eOHble ayauTOpUM IS TPOBEACHMSI MPAKTUYECKUX 3aHATUM, TPYNIOBBIX U
WHWBUIYAIBHBIX KOHCYJIbTAIlMi, TEKYIIEr0 KOHTPOJS M IMPOMEKYTOYHOW aTTecTallud
MynbsTUMeIHIHBIE CPE/ICTBA XPAHEHHUS, IEpEAayuu U MPEACTaBlIeHUs UHPOPMAILIUH.

[Tomemenust UIsi  caMOCTOATENbHOM paboThl  oOydvarommxcs [lepcoHanbHBIC
KomibioTephl ¢ makeroM MS Office, Brixomom B MHTEPHET U C JOCTYIIOM B 3JICKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaATEIBbHYIO CPEy YHUBEPCUTETA

[Tomemenuss uisi XpaHeHHs] ¥ NPODUIAKTUYECKOTO OOCITY>KHBAaHUS Y4eOHOTO
obopynoBanust Illkadber anms xpaHeHus y4eOHO-METOJAMYECKON IOKYMEHTAIMH, Y4eOHOTO
000pyI0BaHUS ¥ Y4eOHO-HATJIAIHBIX TTOCOOHUH.
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IIpunoxenne 1
6 Y4eOHO-MeTOqMYECKOE 0OOecTIiedeHHe CAaMOCTOATE/IbHOM padoThl CTY/AeHTOB

[To mucnumiuuae b1.B./IB.10.01 Puckomnoruss mnpeanycMoTpeHa ayauTOpHas W
BHEayJAUTOPHAs CaMOCTOsITeNIbHAs paboTa 00yJaromuxcs.

CamocrosTenbHas paboTa CTy/I€HTOB MPEAINOJIAraeT MOArOTOBKY K 3aHATHSM, PEIICHUE
TUIOBBIX 3a/1a4 HA MPAKTUYECKUX 3aHATHUSX, HanmucaHue pedeparoB IO MPeICTaBICHHBIM B
paboueil mporpaMMe AWCHUILUIMHBI TeMaM, BBINOJIHEHHE KOHTPOJBHBIX paboT Ne 1 u 2 (mo
BapHaHTaM).

Pa3zgen 1: OCHOBBI PUCKOJIOTHU M POJIb PUCKA B IKOHOMHUYECKHUX pacyerax

Tema 1.1. Puckonoruss u ee B3aMMOCBSI3b C JAPYrMMH Haykamu. [IpeamMer u oOBEKT,
LIEJIM U 33]]a4l PUCKOJIOTUH.

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

1 Puckonoruss u ee B3aUMOCBSI3b C JApyruMu Haykamu. KoHuenmum, Meronbl u
METOJAMKHU PUCKOJIOTHH.

2 OCHOBHBIE HAYYHO-TEOPETUYECKUE MPEATIOCHUIKA PUCKOJIOTHH.

3 Puck u puckoBas cuTyarusi.

4 AKCHOMBI PHUCKOJIOTHH. AKCHOMa BCEOXBATHOCTH M CYOBEKT pHUCKA. AKcHoma
MPUEMIIEMOCTH U KaTErOpPU3allUsl pUCKOB. AKCHOMa HEMOBTOPSEMOCTH U IOJIE PUCKOB.

5 Hocrynatel puckonoruu. Puck n Hanmnume cyObEeKTa, IPUHATHE pelieHus. Puck u
pelleHus, ¢ MOMOIIbI0 KOTOPBIX CBsI3bIBaeTcs BpeMs. Puck u noBenenue cyonekra. [lorepu u
yiep0. Puck u mepsl pucka.

6 OcHOBHBIE 3Tallbl HAKOIUICHUsI 3HAHUM U pa3BUTHUA Hayku O pucke. [Ipuopurersl u
OpPUEHTUPHI B PUCKOJIOTHH.

Tecmoesvie 3a0anus.

1 Yxaxure HanboJee CTPOroe NpeCTaBICHNE O PUCKE KaK SBJICHHUU:

a) cuTyauusi, OOBEKTHBHO COJEpKallas BBICOKYID BEPOSTHOCTh HEBO3MOKHOCTH
JIOCTUKEHUS 11EJIH;

6) Hamuuue (aKTOpoB, TMpPH KOTOPBIX pe3yabTaThl JEHCTBUHA HE SBISIOTCA
JNETEPMUHUPOBAHHBIMH, a CTENEHb BO3MOXKHOTO BJMSHHS 3THUX (AKTOPOB Ha PE3yJbTaThl
HEU3BECTHA;

B) cieicTBUe JeicTBUs (Oe3lelCTBUS), B pe3ysibTaTe€ YEro CYIIECTBYET pealibHas
BO3MO>KHOCTb TOJIYYEHHS HEOIIPEIEIICHHBIX PE3YJIbTATOB;

I) KaTeropusi, OTpaKkaloollas BO3MOXHOCTb JIOCTH)KEHUS WJIM  IPEBBILICHUS
(HEOCTHIKEHUs,  HEMOJHOTO  JIOCTUXKEHMs) IMOCTaBJIEHHBIX  Ieled B YCIIOBHSX
HEOIpeIeICHHOCTH;

1) BEPHBI BCE OTBETHI.

2 Yto noHMMaeTcs MoJ] aHAJIM30M pUCKa:

a) CHUCTeMaTH3allusl MHOXECTBA PHUCKOB Ha OCHOBAHWU KaKHUX-JIMOO NPU3HAKOB U
KPUTEPUEB, MO3BOJIAIOINX 00bETUHUTH MMOJMHOKECTBA PUCKOB B OoJsiee 001ue MOHATHS;

0) cucTeMaTH4eCcKOe MCCIEeJOBAHNE CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IPOIIECCOB,
SBJICHUM, IPOEKTOB;

B) HaYaJIbHBIA ATall CUCTEMbl MEPOINPHUATHI MO YNPABIECHUIO PUCKAMH, COCTOSIINN B
CUCTEMATUYECKOM  BBISBIIEHUM PUCKOB, XapaKTepHbIX JJIs  OINpPEAEIeHHOro  BHJIA
JESATENBHOCTH, U ONIPEAEIEHUH UX XapaKTEPUCTHUK;

') HET IPaBUJILHOTO OTBETA.

3 Yrto noHumaeTcs NMoj UAeHTU(UKAIMEeH prcKa:
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a) Ha4aJbHBIM 3Tall CUCTEMHBIX MEPONPUATUHN 0 YNPABICHUIO PUCKOM, OCHOBAaHHBIN
Ha CHUCTEMAaTHYECKOM BBISBIIEHUM PHCKOB OIPEJIEIEHHOIO BHUAA JAEATEIBHOCTH M UX
XapaKTEPUCTHK;

0) cucteMaTuyeckoe HaydHOE HCCIIE0BaHME CTENEHHM PUCKA, KOTOPOMY I0/BEP)KEHBI
KOHKPETHBIE 00BEKTHI, BUABI IEATEILHOCTH U IPOCKTHI;

B) BEpHBI 00a OTBETA.

4 Ykaxute BO3MOXKHBIE ITOCIIEICTBUS PEATU3ALUU PUCKa:

a) OTPHUIIATENIbHBIE;

0) M0JIOXKUTEIIBHBIE;

B) KaK IOJIOKUTEJIbHBIE, TAK U OTPULIATEIIbHBIE;

I') HET IPaBUJILHOT'O OTBETA.

5 Kak Ha3bIBaloTCs PUCKHU, IPAKTUUECKU BCET/1a HECYIINE OTEPU:

a) KPUTUYECKHUE;

0) CIIeKyJIATUBHBIC;

B) UHCTHIE;

I') aMOUBaJICHTHBIC;

1) TUTIOTETUYECKUE;

€) HeT MPaBUJILHOI'O OTBETA.

6 Kak Ha3bIBalOTCs PUCKH, KOTOPHIE MOTYT HECTU KaK MOTEPHU, TaK U JIONOJHUTEIbHbIE
JOXO/JIBL:

a) YUCTHIE;

0) KpUTHYECKUE;

B) CIIEKYJIITUBHBIE;

I') OTPaHUYEHHBIE;

1) TOMyCTHUMBIE;

€) HeT MPaBUJILHOI'O OTBETA.

7 Kak Ha3bIBarOTCS PUCKH, OOYCIOBICHHBIE IEATEILHOCTHIO CAMOTO MPENNPHUATHS U €TO
KOHTaKTHOW ayJIUTOPUEH:

a) YUCTHIE;

0) BHEIIIHHUE,

B) BHYTPEHHME;

I') JONYCTUMBIE;

1) OTpaHUYEHHBIE.

8 Kak Ha3bIBalOTCS PUCKH, B PE3yNbTAaTE pEANU3ALMH KOTOPBIX MPEANPHUATHIO IPO3UT
1oTeps BEIPYUYKH (IOTEPH MPEBBIILIAIOT 05KUIAEMYIO TPUOBLID):

a) I0NyCTUMBIE;

0) KpUTHUYECKHUE;

B) KaTacTpOo(pHUECKHE;

T') BEpHBI BCE OTBETHI.

Tema 1.2. Knaccudukanum 3KOHOMUYECKHX PUCKOB, UX UJIEHTU(UKALIMS U ONHUCAHUE.

Bonpocwt ona 0o6cyscoenun (na npakmuueckux 3aHAMUAX).

1 OnpeneneHue pucka Kak  SKOHOMHYECKOHW  KAaTErOpuM U SIBJICHHUSA
peIPUHUMATEIBCKOMN e TEIbHOCTH.

2 Krnaccudukanus HSKOHOMHYECKHMX OOBEKTOB Kak  IpEIBAapUTENbHBIM  Tar
HKOHOMUYECKOT0 aHanu3a. OCHOBHI Ki1acCU(PHUKAIIN PUCKOB.

3 CtpyKTypa puCKOB IPEIIPUITHNA U OpraHU3alMi. DKOHOMHUYECKHE PUCKHU.

4 IIpennpruHUMaTenbCKue pUCKU. [IpOMBIIIIEHHBIE PUCKH.

5. duHaHCOBBIE PUCKU. PUCKH KOMMeEpUYECKHX OAHKOB M CTPAXOBbIX KOMITaHU.

6. IHBECTUIIMOHHBIE PUCKH.

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

a) cuTyalMs, OOBEKTHBHO COJIeprKallasi BBICOKYIO BEPOSTHOCTb HEBO3MOXXHOCTH
JOCTUKEHUS LIEIIH;

6) Hainuue (aKTOpOB, MPH KOTOPBIX PpE3yJabTaTbl JEHCTBUA HE SBISIOTCA
JEeTEePMUHAPOBAHHBIMHU, @ CTEMEHb BO3MOXXHOTO BIIMSHUS 3THX (PaKTOPOB HA PE3YNIbTAThI
HEU3BECTHA;

B) ciencTBHE JeicTBUs (Oe37eiicTBUS), B pe3ysbTaTe Yero CyLIeCTBYET pealbHas
BO3MOKHOCTb ITOJIy4YEHHsI HEOTIPEIEIIEHHBIX 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 nmoHuMaeTcs MoJ aHAJIU30M pUCKa:

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

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

B) HayaJbHBIN 3Tall CUCTEMbl MEPOIPHUITUN 1O YNPABIECHUIO PUCKAMHU, COCTOSILUHN 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 MEPONPUATUN 1O YIPABJIEHUIO PUCKOM, OCHOBAHHBIN
Ha CHCTEMAaTHYECKOM BBISBIIEHUM PHCKOB OIPEJIEJIEHHOIO BHUAA JAEATEIIBHOCTH M UX
XapaKTEPUCTHK;

0) cucTtemMaTuyeckoe HaydHOE HCCIIE0OBaHME CTEHNEHHM PUCKA, KOTOPOMY I0/IBEP)KEHBI
KOHKPETHBIE 00BEKTHI, BUABI IEATEITLHOCTH U IPOCKTHI;

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, IPAKTUUECKN BCET1a HECYLIUE ITOTEPHU:

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 IPaBUJILHOT'O 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 PUCKHU, B PE3yNbTaTe pealu3alli KOTOPBIX MPEANPHUITHIO FPO3UT
1OTEePs BEIPYUYKH (ITOTEPH MPEBBIIAIOT 0KHUIAEMYIO IPUOBLIB):

a) I0NyCTHMBIC;

0) KpUTUYECKHUE;

B) KaTacTpoHUUIECKHUE;

') BEpHBI BCE OTBETHI.

Pa3zgen 2: MeToabl M aJITOPUTMbI OLIEHKU PUCKOB IKOHOMHYECKHX CHUCTEM

Tema 2.1. Bo3MOXHOCTH M NEPCHEKTUBBI IPUMEHEHHUSI METOJO0B U aJITOPUTMOB TEOPUU
BEPOSTHOCTEM W MAaTeMaTHMYeCKOW CTAaTHCTHKW, TEOPHUM UIp, JepeBa pEIICHUH B
I/II[CHTI/I(I)I/IKaI_[I/II/I 1 OIICHKEC S3KOHOMHNYCCKHUX pI/ICKOB.

3aoaua 1.
MuBectunmonnsii mpoekt Ne 1 paccuuran Ha t; = 4 roja, IUCHEpPCHUS €KETOAHON

puObLH cocTaBisieT S0 = 15%. VuBecTHIHOHHBIH mpoekT No 2 paccumTad Ha t, = 3 rojga
1 2 >

JMCHepCUs  eXeroaHodl mpuObUM cocTaBmseT S, = 20%. Ilpeamomaraercs, 4TO
pacrpe/iesieHie €XKEeroJHONW MPUObLIM MOTYUHSCTCS 3aKOHY HOPMAlbHOTO paclpeaeieHHs
ciy4aiiHol BenuuuHbl. CpaBHUTh PHCKM HMHBECTUIIMOHHBIX TNpoekToB Ne 1 um 2 mpum
JIOBEpPHUTENBHOI BeposTHOCTH P = 99%.

3aoaua 2.
ITo mepBoii TEXHOJNOrMM JUIA IPOM3BOACTBA Kaxkgoro u3 N, = 10 usgenuit ObUIO

3aTpaueno B cpeaHeM X1 = 30 cexyHn (BeiGopounas mucnepcus 8¢ = 1 cexynna). Ilo BTopoit
TEXHOJIOTUH JJIsl TIPOU3BOJCTBA KAXAOro M3 N, = 16 m31enuii ObLIO 3aTpayeHo B CPeHEM

X2 = 28 cekyHn (BeIOOpouHas amcmepcus S, = 2 cekyHmwl). OLEHHTh pHCK Oornee

MEJIJIEHHOTO TTPOU3BOJICTBO MO NMEPBOM TEXHOJOTHHM MO CPABHEHUIO CO BTOPOW TEXHOJOTHEHN
IIPY JOBEPUTENBHOM BeposiTHOCTH P = 95%.

Bonpocwt ona 0ocys;coenun (na npakmuueckux 3aHAmMunAx).

1 CymHOCTb pHUCKa KaK SIBICHUS U KBATUMETPUUECKHE XapaKTEPUCTUKH PUCKA.

2 Puck kak ciayyailHoe M 3aKOHOMeEpHoOe sBiieHue. HeomnpeneneHHOCTh KaK MCTOYHUK
pucka.

3 KoHuenmuu pucka Kak UICTOYHUK PUCKOJIOTHH.

4 BapuaHThI 5KOHOMHYECKHUX PEUICHHI, 0OpEeMEHEHHBIX PUCKOM, U UX aTbTEPHATUBEI.

5 KayecTBeHHBIH W KOJWYECTBEHHBIN aHanu3 pucka. Habop mnokazareneit st
KOJIMYECTBEHHOM OLIEHKHU PHCKa.

Tecmoevie 3a0anus.

1 B yem CyIIHOCTh COLMATbHO-9KOHOMHUYECKON (PYHKIIMH PUCKA!

a) B IpoLECCe PHIHOYHON JAEATEIbHOCTH PUCK U KOHKYPEHLHUS MO3BOJIAIOT BBLIEIUTH
colManbHble TPyNmbl dPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTpaciy JesITeIbHOCTH, B KOTOPBIX PUCK MPUEMIIEM;

0) peanu3anys pucka MOXKeT 00eCeuUTh JOMOJIHUTENBHYIO 10 CPAaBHEHUIO C MJIAaHOBOU
puOBLIb B CiTy4ae 0JIaronpusTHOTO UCX0/1a;

B) BEpHBI 00a OTBETA;

2 B ueM cyniHoOCTh KOMIIEHCUPYIOLIEH (PYHKIIMM pHUCKa!

a) B IIPOLECCE PHIHOYHON AEATEIbHOCTU PUCK U KOHKYPEHIMS MO3BOJSAIOT BBIIEIHUTH
colMabHbIe Tpynnbl A3P(GEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccax, a B SKOHOMHKE -
OTpAaCIU ACSITENbHOCTH, B KOTOPBIX PUCK IPUEMIIEM;
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0) peanu3anusi pUCKA MOXKET 00ECHEeUuTh JOIMOJHHUTEIbHBIE OXOIbl B CIydae
0JIaronpHUATHOTO MCXO/a;

3 B yem cocTout 3amuTHas PyHKIHS PUCKA:

a) B OOBEKTHMBHOW HEOOXOJMMOCTH 3aKOHOJATEILHOTO 3aKpEIUICHUS MOHSITHS
«IIPaBOMEPHOCTHU PUCKay», TPABOBOTO PETYIMPOBAHUS CTPAXOBOW ACATEIBHOCTH;

0) B TOM, YTO IOpUIUYECKHE W (U3NYECKUE JUIA BBIHYKICHBI UCKaTh CpPEACTBA U
(OpMBI 3aIIUTHI OT HEXKENATEIBHON peaTn3aliy PUCKa;

B) 00a OTBETa BEPHHI,

4 B yeM mposBISIETCS. CTUMYJUPYIOIIAs (yHKINS PUCKA:

a) peaiu3alus pEIICHUN C HEUCCIeIOBAaHHBIM WM HEOOOCHOBAHHBIM PUCKOM MOXKET
NPUBOUTH K pealIn3alui 0ObEKTOB WIH ONEepannii, KOTOPbIE OTHOCATCS K aBaHTIOPHBIM;

0) B HCCIIEJOBaHMM HCTOYHUKOB pUCKA IMpPHU MPOECKTUPOBAHMM OMEpPAlUil U CUCTEM,
KOHCTPYHUPOBAHHMHU CIICUAIBHBIX YCTPOMCTB, omepamnuii, GopM CIEIOK, NCKIIOYAIOIINX WIH
CHIDKAIOIIHUX BO3MO>KHBIE MOCIEACTBHS PUCKA KaK OTPULIATEIHHOTO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 YeMm usmepsieTcs BeJIMunHa (CTENEHb) pUCKA:

a) CpETHUM 0>KH/Ia€MbIM 3HAYCHHEM;

0) UI3BMEHYUBOCTHIO BO3MOKHOTO PE3yJIbTaTa;

B) BEpHbI 00a OTBETA,

6 Uto moHMMaeTcs MOJ CUCTeMaTHU3alleill MHOXKECTBA PHUCKOB Ha OCHOBAHHH KaKUX-
1100 MPU3HAKOB M KPUTEPUEB, TIO3BOJSIIOMNX OOBEANHUTH MOIMHOXKECTBA PUCKOB B OoJjee
0o0111€e TOHATHSA:

a) UACHTU(UKAIUS PUCKOB;

0) ynpaBieHUE pUCKAMU;

B) aHAJIU3 PUCKOB;

T') K1accuUKaIus PUCKOB;

7 YKaxuTe 00Ul HCTOYHUK PUCKOB:

a) HEONPEICIICHHOCTD;

0) puCKOBasi CUTYallus;

B) (haKTOpHI pUCKa;

I') aMOMBAJICHTHBIN XapaKkTep PUCKOB;

8 YKaxuTe OCHOBHBIE TPYIIIBI MOAXO0I0B K ONPEIEICHUIO PHCKa B PUCKOJIOTUU:

a) PUCK KaK MHCTPYMEHT MPUHSATHS PEIICHUN;

0) pUcCK Kak coObITHE;

B) PUCK KaK JIEWCTBUE;

I') PUCK KaK rapamMeTp (pe3ynbpTar) AesTeIbHOCTH;

1) PHCK KaK YCIIOBHE OCYIIECTBICHUS e TEIbHOCTH;

€) PKJIEKTHUYECKHH MOIXOI;

) BEpHBI BCE OTBETHI.

Konmponvnas paooma Ne 1.

OreHka ypoBHSI KalMTAIM3aI[MH KOMIIAHUY U BBISIBJICHUH (PAKTOPOB pUCKA.

Ha ocHoBe wHCHonb30BaHMS COBPEMEHHBIX METOJOB (DMHAHCOBOIO M (HDaKTOPHOTO
aHaJIM3a BBIIBUTH KIIFOUEBBIE (PAKTOPHI CTPATETUYECKOTO M TAKTUYECKOTO PHUCKAa M OLEHHUTH
YPOBEHb KalWTAINW3AlMK TMPOMBIIUIEHHOW KOMIIAHMM TI0 TIOKa3aTello TeMIa pocTa
CcOOCTBEHHOT0 KanuTajga KOMIIaHUU (

cobcme *

qcoécms = Po6 ’ Oxan ' Mzcan ’ dpeuns (1)
Hp eune
qcoﬁcme =
cobcme (2)
_ Hptmcm
Opeaﬂ (3)
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d

peung

_ preung
Hpuucm

(4)

()

(6)

rne P, - peHrabenbHOCcTh OOopora; O - obopaunBaeMocTh Kanurtana;, M = -

MYJIbTUIUIMKATOP KallkuTalia, d

peuns

- JI0JI1 OTYUCJICHMH YMCTOM NpUOBLIM Ha pPa3BUTUE

npoussoactsa; [Ip,,,, - PEUHBECTHPOBaHHAs (KAIMTAIM3UPOBAHHAS) NPUOBLIL KOMIIAHWH,

pyo0.; K

cobcme

0 - BBIpy4YKa OT peanm3anuu, pyo.; K

pean

(COOCTBEHHOTO U 3a€MHOTO0), PYO.

06wy

- cOOCTBEHHbIH Kanurai, pyo.; IIp,,. - 4UACTas NPUOBLIbL OpraHU3aLuu, pyo.;

- O6HIa$I CyMMa KalluTajla OpraHu3alyun

Hcxonnas wHpOpMamus Uil pacuyeToB IMpejcTaBlieHa B Tadimie | U XapakTepu3yroT
COCTOSIHME aKTHUBOB W ITACCMBOB KOMITAHHMH IO COCTOsiHMIO Ha kKoHer 2015 u 2016 rr. (mo
JAaHHBIM OYXTalTepCKON OTYETHOCTH KOMITAHUN).
Tabmuma 1 — VcxomHble mAaHHBIC IS OICHKHM (DMHAHCOBOTO COCTOSHUS IPOMBIIIJICHHON
KOMIIAaHUM 110 cOCTOsTHHIO Ha KoHer 2015 u 2016 rr., MuH. pyo.

HanmenoBanue
IIOKa3aresnen 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbI
1. HemaTepuaibHble aKTHUBbI 282 704 171 263
2. OCHOBHBIE CpEJICTBA 32108 39430 38022 40537
3. HeszaBepIiieHHOE CTPOUTEIHCTBO 221 176 103 83
4. JlIoXoJHbIE BIIOKEHHS B
MaTepUaIbHbIC IIEHHOCTH 398 542 102 146
5. Honrocpounsie ((MHAHCOBBIE 610 388 404 363
BJIO)KEHHSI
6. [Ipounie BHEOOOPOTHBIE AKTHUBBI 49 80 34 72
Wroro no paszneny I 33668 41320 38836 41464
B T.4. HEXOJIOBbIC MaTepUATIbHBIC
HEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3anacsr: 21773 23078 23078 26006
] g:;%’;?g;gg‘;g‘;ﬁ;ﬂOM 19383 20046 19023 21516
HpOH3BOJICTEE 314 368 892 917
- TOTOBasl MPOJIYKIIUS H TOBAPHI 2029 2618 3100 3499
FUUT TIPOMKH 15 12 32 34
- TOBaphl OTIPYKCHHBIE 26 28 97 33
- pacxo.sl OyIylIMX MEPUOIOB 5 5 4 7
- TpOYME 3amachkl
2. HIC mo nproOpeTeHHbIM IEHHOCTSIM 3179 3259 3620 3872
3. JleObuTopckas 3a10JDKEHHOCTh
(rmaTexxu OoJiee yeM vepe3 12 mecsieB 1055 843 522 501

MOCIIe OTYETHON JAThI)
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B T.4. IOKYNIATCJIN 1 3aKa3UUKH

4. Jleburopckast 3a10J5KEHHOCTD

(rutatexu B TeueHue 12 MecsieB mocie 16377 18400 12484 14501
OTUETHOM JaThl)
B T.4. MIOKYIIATEIN ¥ 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCBI BBIJIAaHHBIE 883 946 760 502
6. [Ipoune neGUTOPHI 1063 1256 1022 1053
7. Kpatkocpounsie (MHAHCOBBIE 4082 3892 1855 1925
BJIOXKCHUS
8. JleHeKHBIC CPEACTBA 166 150 364 387
9. [Ipoune 060POTHBIE AKTHUBBI — - - —
Hroro mo pazaeny 1 48578 51824 43705 48747
Wroro aktuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbI
1. YcTaBHBII KanuTamn 21750 21750 25550 25550
2. 106aBOYHBII KanuTal 983 1050 1222 1309
3. Pe3epBHBIi KanmuTad 5834 5834 6699 6753
4. HepacnpeneneHnas npuObUIb 2866 7025 6975 10336
Wroro no pazneny 111 31433 35659 40446 43948
JOJITOCPOYHBIE
OBSA3ATEJIBCTBA
1. 3aliMBI U KPETUTHI 14255 16810 10093 11092
2. [Ipoune 1oITOCPOUHBIC 303 450 352 288
00513aTeNILCTBA
Wroro no pazneny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBS3ATEJIBCTBA
1. 3aliMbl U KpEIUTHI 21734 25629 18840 21045
2. Kpenuropckas 3a10KEHHOCTD: 12937 12740 11187 12528
- TOCTaBUIMKHU U MOAPATINKI
- 3aJI0JDKEHHOCTH TIepe] 11711 11375 10286 11509
IIEPCOHAJIOM 389 376 333 377
- 3aJI0JDKEHHOCTH TIepen
roCy/1apCTBEHHBIMU
BHEOIOKETHBIMU (hOHIAMH 109 102 93 105
- 3aJ0KEHHOCTH IO HajioraM U 728 887 475 537
cbopam
3. ABaHCBHI IOJIyYEHHBIE 772 990 780 593
4. IIpoune KpeaIuTopsl
5. 3aA0KEHHOCTh Tepe/T
YUpEAUTEISIMU 110 BBITIIATE I0XOJOB - B - -
6. Jloxoasl OyIyHux nepruoion 812 866 843 717
7. Pe3epBbl NpeACTOSIIMUX paCX00B — — — -
8. IIpoune KpaTKOCpOYHbIE
00s13aTENbCTBA - - - -
HWroro no pazneny V 36255 40225 31650 34883
Wtoro naccuBoB 82246 93144 82541 90211
BrIpyuka oT peanuzanuy DpogyKIHH 41178 45633 40989 44878
Yucrast nprObITF KOMIAHUA 6835 0822 9118 8327
Bennunna peMHBECTHPYEMON YHCTOMN 3465 3922 3198 3477

npuObLIN
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[Ipoananu3upoBaTe NONYyYCHHBIE PE3YNbTAaThl, CAENaTh HEOOXOJUMBIE BBIBOABI 00
YPOBHC KallUTAJIXW3allUM KOMIIAHWH, TCEMIIaX PpoOCTa COOCTBEHHOI'0 KamuTaia KOMIIaHUH,
KIIOUeBBIX  (pakTopax pucka. BpisIBUTE W3MEHEeHHs B (MHAHCOBOM  COCTOSHHHU
IIPOMBIIIJIEHHON KOMIIaHUM, TPOM30LIEeIIINE B TedeHHEe KaneHaapHoro 2015 rona.

Pa3paboTarte peKOMEHTAMU 1O COBEPUICHCTBOBAHHUIO (DPMHAHCOBO-XO3SHCTBEHHOM
JIeATEeTbHOCTH MPOMBIIIICHHON KOMITAHUU U CHUYKEHUIO YPOBHS yIpo3 ee OU3HeCy.

Tema 2.2. Merox croumoctu pucka (VaR). Ouenka pucka B cuCTEME NPUHATHS
pelIeHU.

3aoaua Ne 1.

@®upma MPOBOAUT aHAIU3 OTKPBITUS HOBOTO MaraswHa JUis pacuiMpeHus OusHeca. B
Clly4ae OTKpPBITUS KPYIHOTO Mara3uHa IpH OJaronpusTHOM KOHBIOHKTYPE pBIHKA
nporuosupyercss npuobute 600 mMiH. py0. / ron, mpu HEOJATONMPUSATHONH KOHBIOHKTYPE —
yobiToKk 400 MutH. py0. / Tom. B citydae OTKpBITHS CpeIHEro mMara3uHa Mpu OJaronpusTHON
KOHBIOHKTYpE €ro TNpuObLIL TporHozupyercs Ha ypoBHe 300 muH. pyb. / Tom, mipw
HEONAronpusITHON KOHBIOHKTYpe pbhlHKa — yObITOK 100 muH. py0. / rona. Bo3aMokHOCTB
OJiaronpuATHON U HEOJIAroNpUATHON KOHBIOHKTYPBI pbIHKA (pMpMa OLIEHUBAET OJAMHAKOBO.

HccnenoBanus pbIHKA 3KcmeproM oboiinercs ¢upme B 1 muH. pyd. Crnenmamuct
CUMTAET, YTO C BEPOSITHOCTHIO 0,6 KOHBIOHKTYpa pPbIHKA OKaxeTcs OnaronpustHoi. [Ipu aTom
[IPU MOJOKUTEILHOM 3aKIIFOUEHUU HKCIIEPTa KOHBIOHKTYPA PhIHKA OKaXeTcsi OJaronpusiTHON
muib ¢ BeposTHOcThio 0,9. Ilpu ero orpuuateabHOM 3aKIIOUEHWU KOHBIOHKTYpa phIHKA
MOXKET OKa3aThCs 0J1aronpHusATHOMN ¢ BepoATHOCTHIO 0,12.

Hcnonp30BaTh METO A€pEBA PELIEHUI sl IPOBEPKU ITHX BapuaHTOB. OLEHUTh PUCK
dbupmbl B ciyyae 3akaza IKCIEPTHOTO HUCCieNoBaHMs pbIHKA. OIEHUT PUCKA BapUAHTOB
OTKpBITHSI KPYITHOTO U CPEAHEro Mara3uHa. BBISIBUTH CTOMMOCTHYIO OLIEHKY HAWJIyYIIEro
BapHaHTa PEILCHUSI.

3aoaua No 2.

[omoBoii crmpoc Ha MPOAyKIHIO Tpedanpusatus coctaBmser D = 1500 wuznmenuid,
crouMocTh nojauu 3akaza C, = 2000 py6./3aka3, U3AEPKKH XPAHEHHS OAHOW €IUHUIIBI

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

Onpenenuth ONTUMAJIBHBIA pa3Mep 3aKa3za, W3AEPKKH, YPOBEHb NOBTOPHOIO 3akKa3a Ha
OCHOBE MOJIEJIH yIPABJICHUS 3aIlacaMH.

Bonpocel ona odcyscoenun (na npakmuueckux 3aHAmMusx).

| BiusiHue prcka Ha HOATOTOBKY Y NIPUHATHE YIPABICHYECKUX PELICHUN.

2 Mepa pucka kak HeoOXxoaumas sl (GOPMHUpPOBAHUS AIbTEPHATUB OIEHKA PHCKa,
XapaKTepU3ylolas BO3MOXKHBIE TOTEPU WM TNPUOOPETEHUs B  TMPOU3BOJICTBEHHO-
X03SUCTBEHHON WK (DUHAHCOBOU AESITETLHOCTH.

3 Metop aHaJIOTHH B OIICHKE PHCKA U €ro MPUMEHEHNE B S)KOHOMUYECKHUX pacueTax.

4 Meroa nepeBa pelieHruit: TOCTPOSHNE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

5 Merong Monte-Kapino kak BapHaHT CTAaTUCTUYECKUX MCIBITAHUM B OLEHKE H
yIpaBIeHUHN PUCKOM B HarboJiee CI0XKHBIX JIJIsl IPOTHO3UPOBAHUS pacyeTax.

6 MopaenupoBaHue PUCKOB B MMPOTHO3HBIX M MIPOEKTHBIX pacyeTax.

7 OcobeHHOCTH UACHTH(DHUKAIIMN U aHATH3a HAYYHO-TEXHUUYECKUX PUCKOB.

Tecmoegvie 3a0anus.

1 Kak Ha3bIBalOTCS PUCKH, B pE3yJbTaTe peaau3alii KOTOPHIX MPEANPUITHIO TPO3UT
noTepst NpUOBLIH:

a) katacTpouaeckue;

0) KpUTUYECKHE;

B) JIOIIyCTUMBIE;

T') BEpHBI BCE OTBETHI.
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2 K kakoMmy BHIYy pHCKa OTHOCHUTCS pa3pblB KOHTpaKTa H3-3a JEHCTBHI BiacTel
CTpaHbl, B KOTOPOIl HAXOIUTCS KOMIaHUSI-KOHTPAreHT:

a) PKOHOMHYECKHU;

0) nmpeanpuHUMATETHCKUIA;

B) MOJINTUYECKHUIA;

r) opc-maxop.

3 Kakoil u3 BHIOB NpPOU3BOJCTBEHHOI'O pPHCKA NPUBOAUT K YBEIMUCHHIO YHCIA
HENPEIBUCHHBIX aBApUNHBIX CUTYaIIHiA:

a) UCTIOJIH30BAHUE YCTAPEBIIET0 00OPYIOBAHUS;

0) HeCTaOUIILHOCThH KaueCTBa TOBAPOB M YCIIYT;

B) HEHAJIEKHOCTh COCTABJISAIOLIMX TEXHOJIOIMYECKOI0 IIPOLECCa;;

') OTCYTCTBHUE PE3E€PBOB.

4 Kaxoii U3 BHJIOB HPOM3BOJCTBEHHOTO PUCKA MPUBOIUT K HU3KOH 3(PQeKTHBHOCTU
IIPOM3BO/ICTBA IO CPABHEHUIO C KOHKYPEHTaMU:

a) HEHAJIS)KHOCTh COCTABJISIFOIIMX TEXHOJIOTMYECKOTO MPOLIECCa;

0) HeCTaOUIILHOCTH KaueCTBa TOBAPOB M YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

T') IOSIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH.

5 Kakoil U3 BHJIOB NPOU3BOJCTBEHHOIO PHUCKAa MPHUBOJIUT K YBEJIMYEHHUIO 3aTpaT Ha
PEMOHT ¥ MOJEPHHU3ALIHNIO 000PYIOBAHHUS

a) UCTOJIb30BaHUE YCTAPEBIIET0 00OPYI0BAHMS;

0) MOsIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

') HeCTaOUIILHOCTh KaueCTBA TOBAPOB U YCIYT.

6 Kakoii n3 BUIOB MPOU3BOJCTBEHHOTO PUCKA MPUBOIUT K HEBO3MOXXHOCTH MOKPHITHS
MUKOBOTO CIIpoca:

a) UCTOJIb30BaHUE yCTAPEBIIEr0 00OPYI0BAHMS;

0) BBISIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

') HeCTaOUITFHOCTh KaueCTBA TOBAPOB U YCIIYT.

7 Kakoil u3 BHJIOB IpPOU3BOJACTBEHHOTO pHUCKAa IMPUBOJUT K OTTOKY KJIMEHTOB U
npobaemMaM co CIIpoCcoM:

a) HEHaJE&)KHOCTh COCTABIISIFOIIMX POM3BOACTBEHHOIO IIPOIIECCa;

0) NosIBJICHHE HOBBIX TEXHOJIOTHI B OTpacH;

B) HECTAOMJIBHOCTh Ka4€CTBA TOBAPOB U YCIIYT;

I') UCTIOJIb30BAHUE YCTAPEBILET0 000PYA0BaHMSL.

8 Kakue n3 nmepeunciieHHbIX PICKOB OTHOCATCSI K KOMMEPUYECKUM:

a) PUCK, CBA3aHHBIA HEMCIIOJTHEHUEM CMEThl HHBECTULIMOHHOTO MTPOEKTAa,

0) pHCK, CBSI3aHHBIN ¢ HEBO3MOKHOCTHIO IIOKPBITHSI MIMKOBOI'O CIPOCa Ha TOBAp;

B) PUCK, CBS3aHHBIN ¢ KOJI€OaHUSMH MPOLEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBIH ¢ TPAaHCIIOPTHPOBKOW TOBapa.

Pa3nen 3: HccaenoBaHne 3KOHOMHYECKOIO PpHCKAa Ha OCHOBE€ MATEMATH4YCCKHUX
METOAO0B

Tema 3.1. nentudukanus v aHaiu3 pUCKOB B COBPEMEHHBIX OpraHU3alusx. MeTo bl
(MHAHCOBOTO aHaJM3a B UCHTU(UKAIIUH PHCKOB.

3aoaua Ne 1.

[To cocrosiHMI0O Ha KOHEl (PMHAHCOBOTO Tojia BHEOOOPOTHBIE AKTHBBI KOMIIAHHUH
cocraBuim 875 220 800 py0., oboporHbie akTtuBbl — 177 604 800 py6., KpaTKOCpOUHBIE
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oOsizarenbeTBa — 103 679 800 py6. OO0beM mponax 3a OTY4ETHBIM mepuox coctaBui 1 437
740 500 py6. Omnpenenuts Kod(pduimeHT 000pauYNBAEMOCTH AaKTHBOB M  OILICHHUTH
(MHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 2.

[To cocrostHMi0O Ha KOHEN (PMHAHCOBOTO Tojla MPOM3BOJICTBEHHBIE 3alachl KOMIAHHUU
cocrauinn 115478 900 py6., oobem pebutopckoit 3amomkenHoctn — 46 383 400 pyo.,
neHexxnas HanumaHocTh — 1 003 600 py0., kparkocpounsie obs3aTenberBa — 48 055 100 pyo.
OueHuTh YpoBeHb TEKYILEH JTUKBUIHOCTH U (PUHAHCOBOTO PUCKA KOMIIAHHH.

3aoaua Ne 3.

[TocTostHHBIEC 3aTpaThl KOMIIaHUK cocTaBisitoT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. llena peanuzanuu npoaykuuu (6e3 HIAC) — 2500 py6./en. Onpenenuthb
KPUTHYECKYIO TOUYKY IPOM3BOJCTBA M peanu3anuu npoaykuuu. OIEeHUTh ypOBEHb pUCKA
KOMITAHUH TP YCIOBHH pealn3anuy npoaykiun B ooseme 85 000 ex. /rox.

Bonpocul 0ns 00cyscoenusn (na npakmuueckux 3aHAMUAX).

1 Wnentudukanus pricka Kak Ha4YaJbHBIM 3Tall UX aHajiu3a W OLEHKH. MeTOoJsI
UACHTU(DUKAIIIN PUCKOB.

2 AHanu3 puckoB. MeToJpl U METOJ0JIOTUS aHAJIU3a PUCKOB.

3 HccnenoBaHue pUCKOB Ha OCHOBE METOJOB MapHbBIX kKoppemnsuuil u Jlenshuiickoro
MeTo/a.

4 OteHka 1 aHaIU3 5KOHOMUYECKHX PUCKOB. METOIMKA U aITOPUTMBI PACUETOB.

5 Meronsl (QUHAHCOBOTO aHaNW3a: WACHTH(HKAIMS W aHaJIU3 PHCKOB Ha OCHOBE
MoKa3aTeNel TMKBUTHOCTHU U IIATEKECIIOCOOHOCTH IKOHOMUYECKUX CYOBEKTOB.

6 Metonsl (QUHAHCOBOTO aHANW3a: WIACHTH(PHUKAIUS W aHAIU3 PHCKOB HA OCHOBE
nokasareneil (UHaHCOBOM YCTONYMBOCTH IKOHOMUYECKUX CYOBEKTOB.

Tecmoewie 3a0anus.

1 Yto aBnsercs 00BEKTOM YIPABIEHUS B PUCK-MEHEIKMEHTE:

a) crenuainpHas Tpynma JIIoJe, KOTopas TIOCPEACTBOM pa3MYHBIX TPUEMOB U
CIoco00B yMpaBIECHUYECKOTO BO3JICHCTBUS OCYIIECTBIISET YIPABICHUE PUCKAMU;

0) pHCK, PHCKOBBIC BIIOKCHHS KalHWTala W HKOHOMHYECKHE OTHOIICHUS MEXIY
XO3SUCTBYIOIIUMU CyOBEKTaMU;

B) BCE OTBETHI BEPHBHI.

2 K kakoil rpymme MeTOAOB YIPaBJICHUS PUCKAMH OTHOCHTCS MPOTHO3UPOBAHUE
BHEIIIHEW 0OCTaHOBKU:

a) METOJIbl KOMIIEHCAIIUU PUCKOB;

0) METO/IbI YKIIOHEHUSI OT PHUCKOB;

B) METO/bI JIOKATU3allU1 PUCKOB;

') METOJIbl TUBEPCU(PUKALIUN PUCKOB.

3 K kaxkoii rpymme MeTof0B yIpaBlIeHuUsI pUCKaMH OTHOCUTCSI CTPaXOBaHHUE:

METO/IbI KOMITEHCAIIUU PUCKOB;

a) METOJIbl KOMIIEHCAIIUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PHUCKOB;

B) METObI JIOKATU3allU1 PUCKOB;

') METOJIbl TUBEPCU(PUKALIUN PUCKOB.

4 K kakoii TpyIine MeTo/I0B YIpaBlIeHUs pUCKAMU OTHOCUTCS paclpeelieHue prcka mo
sTanam paboThI:

a) METOJIbI KOMITEHCAIIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PHUCKOB;

B) METO/IbI JIOKATU3allUH PUCKOB;

') METOJIbI TUBEPCU(PUKALIUN PUCKOB.

5 K kakoii rpymnrme MeTo/10B ypaBlIeHUs] PUCKaMH OTHOCHUTCS 3aKIIOYSHHUE TOTOBOPOB O
COBMECTHOH JIEATEIILHOCTH JUTSI peaTi3allii PUCKOBAHHBIX TIPOCKTOB!

a) METOJIbI KOMITEHCAIIUU PUCKOB;
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0) MEeTO/bI YKIOHEHHSI OT PHCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METOABI TUBEPCU(UKALIUU PUCKOB.

6 K xakoif rpymnme MeTOJOB YIpaBICHHS pPUCKAMH OTHOCUTCA OOydeHue u
MHCTPYKTUPOBAHHE MEPCOHATIA!

a) METO/Ibl KOMIIEHCAllUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METOABI TUBEPCU(UKALIUU PUCKOB.

7 K kakoil rpynme MeETOAOB yIpaBICHUS PUCKAMU OTHOCUTCS pacHpeesieHue
OTBETCTBEHHOCTU MEXIY YYaCTHUKAMH MPOEKTA!

a) METO/Ibl KOMIIEHCAllUU PUCKOB;

0) METO/IbI YKJIOHEHUSI OT PUCKOB,;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METOABI TUBEPCU(UKALIUN PUCKOB.

8 K kakoili rpymnme METOIOB YIPaBJICHUS PHUCKAMH OTHOCHUTCS YBOJbHEHHE
HEKOMITETEHTHBIX COTPYIHUKOB!

a) METOJIbl KOMITIEHCAIlUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PUCKOB;

B) METObI JIOKAJTU3allU1 PUCKOB;

') METO/BI TUBEPCU(UKALINU PUCKOB.

9 K kakoil rpymnme METOJOB YIpPaBICHUS PUCKAMU OTHOCHUTCS CO3JIaHUE CHUCTEMBI
pe3epBoB

a) METO/Ibl KOMIIEHCAIlUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/BI TUBEPCU(UKALINU PUCKOB.

10 K rpymnme ¢uHAHCOBBIX PHCKOB, CBA3aHHBIX C MOKYHNATENbHOH CIOCOOHOCTHIO,
OTHOCSITCS:

a) aBaHCOBBIH PUCK;

0) pUCK CHI>KEHUS (PMHAHCOBOW yCTOMYMBOCTH;

B) PUCK JTUKBHUIHOCTU;

T') UHQIAIUOHHBIN PUCK.

11 Puck, cBsi3aHHBIN C U3MEHEHUSIMH, BbI3BAHHBIMHU OOIIEPHIHOYHBIMH KOJICOAHUSAMHU, U
HE 3aBHUCAILINA OT KOHKPETHOTO MPEPUSITHS, HA3bIBACTCS:

a) YUCTBIM;

0) CHeKyJIATUBHBIM;

B) CICTEMHBIM,;

') HECUCTEMHBIM.

Tema 3.2. UccnenoBaHue puckoB Ha OCHOBE METOJ0B HMUTAIMOHHOTO MOJICINPOBAaHMS,
MeToAa aHanoruil. MaremaTHueckoe OXXHIaHME W CTaHJApPTHOE OTKJIOHEHHME Kak Mepa
PHCKOB.

3aoaua Ne 1.

Mara3us B Hayajie ONepanMoHHOTO JHS 3aKyIlaeT JJs pealn3aluyd CKOPOHOPTALIUNCS
nponaykt 1o nene (6e3 HIC) 150 py6. / en. llena peanmsaruu 3toro mpoaykra (6e3 HJC) —
180 py06. / en. MapKkeTHHTOBbIE HCCIEIOBAHUS MMOKA3BIBAIOT, YTO €KEIHEBHBIN CIIPOC HA ITOT
MPOAYKT MOXKET COCTaBJATh 1, 2, 3 wnm 4 eguHunbl. Eciv nmpoaykT HE MPOJaH B TEUECHHE
OTEPALIMOHHOT0 JIHS, €ro peaju3yloT B KoHie aHsA mo meHe 100 py6. / ex. Hcmonb3ys
MUHHUMAKCHBI KPUTEPUA YTOYHUTH, CKOJBKO €IMHHI] STOTO MPOJIYKTa IIeIeco00pa3Ho
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3aKy1'[aTb MaFa3I/IHy C MHUHUMAJIBbHBIM pI/ICKOM. BOSMO)KHBIG HpI/IGLIJII/I MarasmHa 3a JCHb
11eJIeCO00Pa3HO MPEICTABUTH B BUEC TAOIHUIIHI 2.
Tabmuua 2 — Bo3moskHast npuObUTH Mara3uHa Ipy pealn3aiii CKOPOIIOPTSILETrocs MPOayKTa,

pyo.

YpoBeHb KonnuecTBo euHuUIl NPOAYKTA, 3aKYIJICHHBIX IS peaJIn3aliu
€XEeIHECBHOI'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
Munumaxkc
3aoaua Ne 2.

MarasuH B Hauasie ONEpaloOHHOTO JHS 3aKyMaeT JJIS Pealn3alud CKOPOIOPTSIIUICS
npoaykt 1o nene (6e3 HJIC) 150 py6. / en. Llena peanmzaruu 3toro npoaykra (6e3 HJC) —
180 py0. / en. MapKeTHHTOBBIC HCCIIEIOBAHUS TOKA3BIBAIOT, YTO €KEIHEBHBINA CIIPOC HA 3TOT
MPOJYKT MOXET CcOCTaBiATh 1, 2, 3 unu 4 egununbsl. Eciu npoAaykT He mpojaH B TeUEHUE
OTEpPAIMOHHOTO MHS, €ro pealu3yloT B KoHiue aHs mo mnene 100 py6. / en. Hcmomb3ys
KOMIIDOMUCCHBIM KpuTepud ['ypBUIla YTOYHHTH, CKOJIBKO €IMHMII HTOrO IPOAYKTA
1eecoo0pa3Ho 3aKynarhk Marasuny npu yciaosuu a = 0,4, b = 0,6. Bo3moxHbIe IpHOBLTH
Mara3uHa 3a JIeHb 11eJIeCO00pa3HO MPEACTaBUTh B BUJIE TAOJIHIIBI 3.

Tabnuna 3 — Cxema BO3MOXKHBIX MPHObUIEH MarasuHa MpU pean3aliyd CKOPOIOPTALIETOCs

MIPOJIYKTA, pyO.

a* b *
Bapuant HauGonpiras | Hanmensimas
Hanmenpiras | HauGombimas Cymma
penieHus MPUOBLIH MPpUOBLIL
pHUOBLIH puObLIb
1
2
3
4
Bonpocwi ona o6cyicoenusn (Ha npakmuuecKkux 3aHAmMUAX).
1 Meroasl aepeBa pemIEHUH: BO3MOYKHOCTH pa3BUTUS HWHCTPYMEHTAPUS PHUCK-
MEHEIKMEHTA.

2 Mertoapl aHanW3a YyBCTBHTEIHHOCTH: BO3MOXHOCTH PAa3BHTHS HHCTPYMEHTApPHS
PHUCK-MEHEKMEHTA.

3 Bo3MOXHOCTH METO/Ia aHAJIOTHI B HICHTU(UKAIINH, OIEHKE U aHAJIN3€ PHCKOB.

4 Pa3BuTHe UWHCTPYMEHTapus OIICHKM PHUCKOB Ha OCHOBE METOJOB TEOpUHU
BEPOATHOCTEN U MAaTEMaTUYECKON CTaTUCTUKHU

Tecmoevie 3a0anus.

1 Kakoii U3 mepeunciIeHHBIX METOJOB OICHKM PHCKa OCHOBAH HA pacyeTax W aHau3e
CTATUCTUYECKUX TTOKA3aTeIICH

a) BEpOSITHOCTHBINA METO/I;

0) MeTo/1 MOCTPOEHHUSI JIepeBa pelIeHuil;

B) METO]I CIICHAPHEB;

T') aHAJIU3 YyBCTBUTEILHOCTH,

1) y9€T PUCKOB IPHU pacdyeTe YHUCTON MPUBEICHHOW CTOMMOCTH JICHEKHBIX TOTOKOB;

€) UIMUTAIMOHHOE MOJISTTUPOBAHHE.

2 Kakoif u3 TepeuncIIeHHbIX METOJIOB OIEHKH PHCKa JIaeT MpeACTaBIeHUEe 0 Hanboee
KPUTHYECKHUX (PaKTOpaX MHBECTUIIMOHHOTO MPOEKTa:

a) BEpOSITHOCTHBIN METO/I;
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0) MeTo/1 MOCTPOCHHS IepeBa peIIeHul;

B) METOJI CIICHAPHEB;

I') aHAJIU3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YHUCTON MPUBEIECHHON CTOUMOCTH JIEHEKHbBIX TOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

3 Kakolf U3 mepeynciIeHHbIX METOAOB OLIEHKH PHUCKa peaqu3yeTcs IMyTeM BBEACHUS
MOTIPABKHU HA PUCK WJIM IIyTEM y4eTa BEpOATHOCTH BOSHUKHOBEHHS (PUHAHCOBBIX MTOTOKOB:

a) BEpOSITHOCTHBIA METO/I;

0) METOJ] IOCTPOECHUS JIEpEeBa PEUICHU;

B) METO]I CLICHAPHCB;

T') aHAJIU3 YYBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YHUCTON MPUBEICHHON CTOMMOCTH JIEHEKHBIX IOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

4 Kakoill u3 rnepeurciaeHHbIX METOJ0B OLIEHKU PHCKa HCIOIb3YEeTCsS B CUTYaIUsIX, KOTAa
NPUHUMAEMbIC PEIICHUs] CUJIBHO 3aBUCAT OT MPHUHATHIX paHEe M ONPEACISIOT CICHAPUU
JATbHEHIIIETO Pa3BUTHSI COOBITHIA:

a) BEpOSITHOCTHBIA METO/T;

0) METOJ1 OCTPOCHUS JIepeBa PelIeHUH;

B) METO/I CLICHAPHEB;

T') aHAJIU3 YyBCTBUTEILHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YNCTON MPUBEACHHONW CTOMMOCTH JICHE)KHBIX TOTOKOB;

€) UMUTallMOHHOE MOJICITUPOBAHHE.

5 Kakoii u3 mepedrclIeHHBIX METOJIOB OIICHKH PHCKa IMPEACTaBIseT co00H cepuro
YHCIEHHBIX HKCIIEPUMEHTOB, IPHU3BAHHBIX IMOJYYUTh SMIIMPUYECKHE OIEHKUA CTEleHU
BIIMSTHUS PA3ITUYHBIX (PAKTOPOB HA HEKOTOPHIE 3aBUCAIINE OT HUX PE3YNIbTaThI:

a) BEpOSITHOCTHBINA METO/I;

0) MeTOJ1 IOCTPOEHHUS JIEPEBA PEILLICHUM;

B) METOJ] CLICHAPHEB;

T') aHAJIU3 YYBCTBUTEIBHOCTH;

1) y4€T PUCKOB IPHU pacyeTe YHUCTON MPUBEIECHHONW CTOUMOCTH JIEHEKHBIX TOTOKOB;

€) UMUTAIIMOHHOE MOJICITUPOBAHHUE.

6 Kak mpu pacuere 4ucToi NpUBEAEHHONW CTOUMOCTH MOKHO YUUTBIBATh PUCK:

a) MOCPEICTBOM KOPPEKTHUPOBKU CTaBKH CPaBHEHUS (CTaBKH JTUCKOHTA);

0) OCPEICTBOM KOPPEKTUPOBKU YUCTHIX (PUHAHCOBBIX MTOTOKOB;

B) 00a BapraHTa BEPHBI.

7 JITIP pacnonio’keHo K pUCKY, eCIIu:

a) OoJiee MpUBIEKATENbHBIM SBJISIETCS MMOJYYEHUE CPEITHErO BBIMTPHILIA,;

6) nmeer QpyHKuHIO MoNe3HOCTH U (X )=3/X ;

B) umeeT ynkimto nojesnoctu U(X) =5X2;

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

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

a) CKJIOHHO K PHCKY;

0) He CKJIOHHO K PHCKY;

B) HEUTpAIBbHO K PHUCKY.

Konmpononas paooma Ne 2.

Nnentuduxanus u oneHka GakTopoB PUCKOB C UCIIOIb30BaHUEM HKCIEPTHHIX METOJIOB.

[IpoBecTu 3KCIIepTHOE HCCIIEOBAaHNE C UACHTU(UKAITMEH U OIIEHKOM ()aKTOPOB prCKa B
ycnoBusix UT-mpoekra. Jlng cucremaTH3alud M OLEHKM PpE3YJNbTaTOB AKCIEPTHOIO
WCCIIeIOBaHMS TPUMEHUTH Jlenbduiickuii MeToa, MpeABapUTEeIbHO C(HOPMHPOBAB COCTaB
HKCHEPTHON TPYIIBI B COOTBETCTBUU C KBANH(UKALMOHHOW KaTeropueil Kakaoro sKCrepra.
NnentuduuupoBaTh U CHUCTEMaTU3UPOBAaTh (PAKTOPHI, OKAa3bIBAIOLIME BIUSHUE HA YPOBEHb
pucka WT-npoekra, ¢ NpPUMEHEHHWEM MeETOJA DOKCIEPTHBIX OLEHOK. llpu 3TOM
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paccmaTpuBaloTcs cienyromne ¢aktopsl: X1 - KauecTBO MporpaMMHoro odecriedenus; X 2
- CPOKHM BBINIOJIHEHHUS MpoekTa; X3 - o0beM WHBECTULHMOHHBIX 3aTrpaT; X4 - KauecTBO

ayTCOPCHUHTa;

X5 - ypoBEeHb DPBIHOYHOW KOHBIOHKTYPBL. B »KCllepUMEHTE NpPUHHMAIOT

ydacTue 7 HE3aBHUCHMBIX JKCIIEPTOB, B MX 3a/lady BXOJHUT OMpEACIICHHE paHTa KaxXJIO0Tro
dakTopa 1o HATHOALTLHONH cucTeMe. HauMeHbIIMH 1O 3HAYCHHWIO PaHT IMPHCBAUBACTCSI
dakTopy, OKa3bIBAIOIIEMYy HAaWOOJIbIliee BIUSHUE Ha YPOBEHb I(P(GEKTUBHOCTH PEKIAMBI.
OIEHKH DKCIIEPTOB MPEICTABIISIOTCS B BUJIC MATPHIIBI PAHTOB OMpPOCA, B CTPOKAX KOTOPOU
yKa3pIBalOTCsA (DaKTOphl, a B CTOJOIAX — OLEHKH OJKCIepToB. VICXOAHBIE MaHHBIE IO

BapHaHTaM Ipe/ICTaBjiIeHbI B Tabmunax 1 — 5.

Tabmunua 1 — Matpuiia panroB ornpoca 3KcrepToB (BapuaHT 1)

dakTop

. OKcnepTsl Z X Z 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
Tabmuma 2 — Marpuna paHroB onpoca 3KCIepToB (BapHaHT 2)
Paxcrop DKCHepThl -\2
bl DX | DX =X X, — x)
1 2 3 4 5 6 7
X1 1 1 2 3 3 2 2
X2 2 3 3 2 4 4 1
X3 3 2 1 1 5 3 3
X4 4 5 4 5 2 4 5
X5 5 4 5 4 1 1 4
Cymma
Ta6muma 3 — Marpuia paHroB onpoca SKCIepToB (BapHaHT 3)
®Paxrop OKcnepTsl —\2
Bl DX | DX X X, — x)
1 2 3 4 5 6 7
X1 2 3 4 3 2 1 3
X2 3 5 3 2 3 2 2
X3 1 2 2 4 5 3 5
X4 4 1 1 1 4 5 1
X5 5 4 5 5 1 4 4
Cymma
Ta6muia 4 — Marpuiia paHroB onpoca SKCIepToB (BapuaHT 4)
Paxrop OKcnepTsl -\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
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X5 5 5 5 5 4 5 4
Cymma
Tabimia 5 — Marpunia paaroB onpoca SKCIepToB (BapuaHT S)
SPETIET DKCIepThl - -\
Bl DX | DX 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 S) 4 3) S) S) 4 2
X5 2 3 1 2 1 5 5
Cymma

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMuAX).

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

2 Tlpuembl yrpaBieHHS PUCKOB B CHCTEME PHUCK-MEHEIKMEHTA: M30eKaHHWE PHUCKA,
yaep)KaHHe pUCKa, Meperaya pHUcKa, CHIDKEHHE CTENEHH pHCKa. YTpaBJICHHE PUCKAMU Ha
OCHOBE METOJIOB JMBEPCUPHUKAIIHH.

3 VYmnpaBieHue puUCKaMU Ha OCHOBE MPUOOPETCHHS IOIMOJHHUTEIBHON HH(OpMAIUH.
VYnpasieHrne puckaMi Ha OCHOBE METO/IOB CTPaXOBaHHUS.

4 YnpaBieHue puckaMy Ha OCHOBE METOJOB TUMUTHPOBAHUS. YTIpaBIeHHE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPaXOBaHUSI.

Tecmoewie 3a0anus.

1 Kakue pucku npucyIu 3KCIlyaTalliOHHOMY 3TaIly HHBECTULIMOHHOM IesTeIbHOCTH

a) (MHAHCOBBIE PUCKHU;

0) SKOJIOTUYECKHE PUCKH;

B) PUCKH HEBEPHOTO NPOTHO3a;

I') IPOU3BO/ICTBEHHBIE PUCKH.

2 Kakue pucKy IpUCYIIH 3aBEPIIAIONIEMY 3Tally HHBECTUIIMOHHON JEATEIbHOCTH:

a) pUCcKH (PUHAHCUPOBAHUS JIMKBUJAIIMOHHBIX PadoOT;

0) pYCKM HEBEPHOT'O IPOTHO3a;

B) PUCKHU BO3HUKHOBEHMS I'PaKJaHCKON OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue pHCKM TpUCYHIM NPEAbIHBECTULMOHHOMY JTally HHBECTHIIMOHHOMN
JeSITEIIbHOCTH

a) HKOJIOTUYECKUE PUCKHU;

0) pycku OIIMO0YHOMN OLIEHKH () (PEKTUBHOCTH MHBECTULINN;

B) PUCKHU HEBEPHOT'O NMPOTHO3a OYyAYIIUX U3MEHEHMIA;

) pUHAHCOBBIE PUCKHU.

4 Kakue pHUCKM HPUCYIIM COOCTBEHHO WHBECTUIIMOHHOMY 3Tally HHBECTUIIMOHHOU
JeSITEIbHOCTH .

a) IPOU3BOJICTBEHHBIE PUCKU;

0) pUCKU IPEBBIIICHNS CMETHOW CTOUMOCTH MTPOEKTA;

B) PUCKH HEBEPHOT'O NMPOTHO3a OYAYIIUX U3MEHEHUIA;

T') PUCK 3aJIepXKeK cAauu 00BEKTa.

5 Kaxk Ha3bIBaeTCsl CTpaTern4ecKkoe MOBEACHUE KPYIHBIX KOMITAHUH, OCYILECTBIISIONINX
MaccoBO€ MPOU3BOJCTBO, BBIXOISAIIMX HAa MAacCOBBIA PBIHOK CO CBOEH WM NMPUOOPETEHHOM
HOBOW MNPOAYKLHUEH, OMNEpPEXAIOIIUX KOHKYPEHTOB 3a CYET CEpUHHOCTH IPOU3BOACTBA U
s dexra macmTada:

a) KOMMYTaHTHOE;
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0) BUOJICHTHOE;

B) IaTHEHTHOE;

I') 9KCILJIEPEHTHOE.

6 Kak HaspBaeTcsl CTpaTerMuyeckoe IOBEJCHHEe KOMIIAHUM, 3akitoyaronieecss B
NpUCHOCOOJICHNN K Y3KMM CEIMEHTaM IIHPOKOTO pbIHKA IYTeM CIEeHUAIN3UPOBAHHOTO
BBIITYCKa HOBOW MJIM MOJCPHU3UPOBAHHON MPOAYKIIMU C YHUKAIBHBIMU XapaKTEPUCTHKAM |

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3bIBaeTCs CTpaTernyeckoe IOBEJACHHWE KOMIIAHWHW, O3HAYalollee BBIXOJA Ha
PBIHOK C HOBBIM (paJiuKaJIbHO HMHHOBALIMOHHBIM) MPOJIYKTOM U 3aXBAaTOM YacTH PhIHKA:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3pBaeTcs CTpaTerMYecKoe TIOBEACHHWE KOMIIAHWH, COCTOSIIIEe B
MPUCTIOCOOTICHUH K YCIOBHSIM CIIPOCA MECTHOTO PHIHKA, OCBOEHUH HOBBIX BHJIOB YCIYT MOCTE
MOSIBIICHHSI HOBBIX TIPOJIYKTOB W HOBBIX T€XHOJIOTHI, IMUTAIIMA HOBHHOK M TIPOJIBUKECHUHU MX
K CaMbIM IITUPOKUM CJIOSIM MOTpeOUTENeil:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IaTHUEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bIBaeTCsl PUCK, CBSI3aHHBIA C M3MEHEHUSMH, BBI3BAHHBIMH OOLICPHIHOYHBIMU
KOJIe0aHUSIMU, ¥ HE 3aBUCAIIUN OT KOHKPETHOTO IPEIPUSITHS:

a) YUCTBIN;

0) CHCTEMHBIN;

B) HECHCTEMHBIIA;

T') CIIEKYJISITUBHBIH.

Pa3nes 4: OcHOBBI ynpaBJieHHs] pUCKOM B COBPEMEHHbIX OPraHHM3alUsAX
Tema 4.1. PuckoBas cuTyalusi B opraHu3aliiiu, KapTa puckoB.

Bonpocwt ona 0ocyscoenun (na npakmuueckux 3aHAMUAX).

1 YmpaBneHne puckamMu U UX BJIMSHUE Ha IPUHATHE PEIICHUN.

2 HeraHTponus Kak XapakTepUCTUKa U Mepa YIOPSAJO0UYEHHOCTH HKOHOMUYECKUX
CHUCTEM.

3 Ponp ympaBieHUECKON NEATENbHOCTH B Peau3alliid HEr3HTPONUHHOrO MoJaxoja K
YIPaBIEHUIO PUCKaMH COBPEMEHHOMN OpraHU3alHH.

4 DHTponMs Kak Mepa XaOTUYHOCTH, HEYNOPSAJOUYEHHOCTH YIKOHOMUYECKON CUCTEMBI U
HE00XO0IUMOCTh YIPaBJICHHS PUCKAMHU.

5 Metoasl puHAHCOBOTO aHaIM3a B YNPaBICHUHM PUCKOM: MOKA3aTeNlu JIMKBUAHOCTH U
IUIaTEKECIIOCOOHOCTH, MOKa3aTeau (PMHAHCOBOM YCTOMYMBOCTH OpraHU3alHH.

6 PuckoBas cuTyanus B opraHu3anuu: ee pakTopsl, HapaMeTpbl U XapaKTEePUCTUKH.

3aoaua Ne 1.

C uaeHTH(UKanUell BAIIOTHOTO PHUCKa MEXIYHApOJHOTO MOPTQess LEHHBIX Oymar
CBSI3aHbI CIEIYIOIINE CUTYaLlUU:

1) uHBecTop JHepXuUT moOpTdenb akuuid KOMIAHUN HEKOTOpPOW CTpaHbl U3-3a
NEPCIEKTUBBl UX POCTAa, HO OINACAeTCsl MaJeHus Kypca BallOThl HMHBECTHLMH H3-3a
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HECTAaOUIILHOCTH CUTYAIlMH B CTpaHe (HO €CIIM CUTYaIlUsl CTAaOMIM3HPYETCs, TO KypC BATIOTHI
CTpaHbl MOKET BO3PACTH);

2) B mopr¢ene MHBECTOpa €CTh JIOJITOCPOUYHBIE OOJIMTAallMd HEKOTOPOW CTpaHbI, U HE
UCKJIIOYEHA BO3MOXKHOCTh CHUKEHMSI IPOLEHTHOM CTaBKH, YTO MOXKET MPUBECTU K POCTY
Kypca oOnuranuii U maieHuIo Kypca BalloThl HHBECTUIUH.

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

Tak, umuBectop u3 crpanbl B Bioxwin 500 000 neHeXKHBIX €IMHUIl CTpaHbl A B
TOCYIapCTBEHHBIC JIOJITOCPOUYHBbIC oOnmranuu crpanbl A. Omacasch BO3MOXKHOTO IaJICHUS
Kypca BaJllOTBI CTpaHbl A, OH mpojaal B ceHTsa0pe mpu kypce A/B = 1,28 dwrouepcsl Ha
500 000 neHeX HBIX €TUHMII CTPAHBI A C MOCTAaBKOH B jaekadpe mo ¢prouepcHoil nene 1,23.
Onpenenuth pe3yiabTaThl XEIKUPOBAHUS MOpTdens olnuranuii, ecinu B Jekadpe IieHa
obmuranuii 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 (bOYEepCOB CTOMMOCTH MopTdens oOnuranuii cocramisiia
500 000 * 1,28 = 640 000 neHE)KHBIX EAMHHMII CTPAHBI B;

2) mo BapuaHTy a) B Aekabpe crouMocTh mnoprtdens obmurauuii coctasmia 510 000 *
1,22 = 622 200 neHEeXHBIX €IWHUI] CTpaHbl B, TO ecTh cromMmocTh moprdens obmurammii
ymenbinuiach Ha cymmy 640 000 — 622 200 = 17 800 neHexHBIX eIUHUI] CTpaHbI B;

3) moxon 1O MpOJaHHBIM (brOYepcaM OT MaAeHUS (bIOYEPCHOW IIEHBI COCTaBUI
500 000 * (1,23 — 1,17) = 30 000 geHEeXHBIX €IUHHUI] CTPAaHbI B, MOTOMY YHCTOC M3MEHCHUH
xemkupoBanHoro noptdens paHo 30 000 — 17 800 = 12 200 meHekHBIX IUHUI] CTPaHBI B;

4) mo BapuaHTy 0) B JIekaOpe cTouMocThb mopTderns obnuramuii cocrasuina 510 000 *
1,34 = 683 400 meHeXHBIX €QMHHUI] CTpaHbl B, TO ecTb cromMoCTh mopTdens oOauranuii
yBenuumiack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eTUHUI] CTpaHbl B;

5) yOBITOK OT TPOJAHHBIX (DBIOYEPCOB M3-3a pocTa (BIOYEPCHON IIEHBI COCTABHII
500 000 * (1,29 — 1,23) = 30 000 meHeX HBIX €AUHHII CTPaHbI B, MO3TOMY YHCTOE M3MEHCHUE
xemkupoBanHoro nmoptdens pasHo 43 300 — 30 000 = 13 400 meHeXHBIX STUHUI] CTPaHBI B.

3aoaua Ne 2.

NuBectop u3 crpansl B Bnoxun 600 000 neHexHBIX EIUHUIL CTpaHbl A B
rOCy/IapCTBEHHBIE JIOJITOCPOUYHBIE oOnuranuu crpaHbl A. Omnacasch BO3MOXKHOTO TaJIeHUs
Kypca BaJIIOTHI CTpaHbl A, OH mpojail B ceHTs0pe npu kypce A/B = 1,28 ¢nrouepcel Ha
600 000 meHeXXHBIX €TUHUI] CTpaHbl A C MOCTaBKOW B Jiekadpe mo (prouepcHoii nene 1,14.
Onpenenuth pe3ynbTaThl XEHKUpOBaHUs TopTdens oOnuramnuii, ecau B JekadOpe IieHa
obnuranuit coctaBut 610 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa 0ynyrt, coorBercTBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwi ona o6cyicoenusn (Ha npakmuuecKkux 3aHAMUAX).

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

2 Tlpuemsbl ympaBieHHS PUCKOB B CHUCTEME PHUCK-MEHEIKMEHTa: H30ekaHHe PHCKa,
ylIep)KaHHe pUCKa, Mepejada pHUcKa, CHIDKEHUE CTCIICHH pPUCKA. YTIpaBJICHWE PUCKaMHU Ha
OCHOBE METOJIOB TUBEPCUDHUKALINY.

3 VmpaBneHue pUCKaMU Ha OCHOBE NPUOOpPETEHMs JONOJHUTENbHONH HHGpOpMaIuu.
VYmpaBieHrue puckaMu Ha OCHOBE METOJIOB CTPaxOBaHUSI.

4 YnpasieHue pucKaMy Ha OCHOBE METOJI0B JUMUTHPOBAHUS. Y IpaBICHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPaXOBAHHUS.

Tecmoevie 3a0anus.

1 Kakuie pucKky IpUCYIIU YKCIUTYyaTallMOHHOMY ATally HHBECTHUIIMOHHOH JEeATeIhHOCTH:

a) (MHAHCOBBIE PUCKHU;

0) PKOJIOTHUECKUE PUCKH;

B) PUCKH HEBEPHOTO MPOTHO34;

T') IPOU3BOJICTBEHHBIE PUCKHU.
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2 Kakue pucKy IPUCYIIN 3aBEPILAIOIIEMY Tally HHBECTUIIMOHHOMN e TEIbHOCTH:

a) pucku (MHAHCUPOBAHUS JTUKBUIAIIMOHHBIX padoT;

0) pUCKM HEBEPHOT'O IIPOTHO3a;

B) PUCKHU BO3HUKHOBEHMS I'PaKJaHCKON OTBETCTBEHHOCTH;

T') IPOU3BO/ICTBEHHBIE PUCKH.

3 Kakue puCKM TpUCYHIIM NPEABIHBECTULUOHHOMY 3Tally HMHBECTULMOHHOM
JeSITeTbHOCTH

a) HKOJIOTUYECKUE PUCKHY;

0) pucku omMO0YHOM OLIEHKU YPPEKTUBHOCTH MHBECTUIIHI;

B) PUCKHU HEBEPHOI'O MPOrHO3a OYAYIIUX U3MEHEHHIH;

) (PMHAHCOBBIE PUCKHU.

4 Kakue pHUCKM HPUCYIIHM COOCTBEHHO WHBECTULMOHHOMY 3Tally MHBECTULIMOHHOU
NeSITETTbHOCTH .

a) IPOU3BO/ICTBEHHbBIE PUCKHU;

0) pUCKU IPEBBIIIEHNS CMETHONW CTOUMOCTH IIPOEKTA;

B) PUCKHU HEBEPHOTI'O NMPOrHO3a OYyAYILUX U3MEHEHUIA;

T') PUCK 3aJIepKeK cAauu O0BEKTA.

5 Kak Ha3bIBaeTCs CTpaTeruueckoe MoBeleHNe KPYIMHbIX KOMIAHUH, OCYILECTBIISIOLINX
MaccoBO€ MPOU3BOJACTBO, BBIXOJSAIIMX Ha MAacCOBBIM PHIHOK CO CBOEH WM NMPUOOPETEHHOMN
HOBOH HpPOAYKIHMEH, OMNEpeKarolUuX KOHKYPEHTOB 3a CYET CEPUMHOCTHU INPOU3BOACTBA U
a¢dekra macmrada:

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) IaTUEHTHOE;

I') 9KCILJIEPEHTHOE.

6 Kak Ha3piBaeTcsi CcTpaTernyeckoe IOBEJCHHE KOMIIAHHMM, 3aKioyaroleecss B
NpUCnoco0JICHNN K Y3KHM CEIMEHTaM IIHPOKOTO pBIHKA IYTeM CIeHUAIN3UPOBAHHOTO
BBIITyCKa HOBOW WJIM MOJIEPHU3UPOBAHHOM MPOJYKIIUU C YHUKAJIbHBIMU XapaKTePUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) MaTHUEHTHOE;

I') SKCIUIEPEHTHOE.

7 Kak Ha3bIBaeTCsi CTpaTerMueckoe MOBEJEHHWE KOMITAaHWHM, O3HAyYarolllee BBIXOJA Ha
PBIHOK C HOBBIM (paJMKaJlbHO HHHOBAIMOHHBIM) MPOJYKTOM M 3aXBATOM YaCTH PbIHKA:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHUEHTHOE;

I') SKCIIEPEHTHOE.

8 Kak Ha3bIBaeTCsi CTpaTerM4yeckoe IIOBEJCHHE KOMIaHWM, COCTOAIIEE B
pUCHIOCOOICHNH K YCIOBUSAM CIPOCAa MECTHOTO PhIHKA, OCBOCHUH HOBBIX BUJIOB YCIIYT TOCIE
TIOSIBIICHHSI HOBBIX TPOJITYKTOB M HOBBIX TE€XHOJIOTUH, IMUTAIIMA HOBHHOK M TIPOJIBUKCHUHU MX
K CaMbIM LIUPOKUM CJI0SIM MOTPEeOUTENEH:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHEHTHOE;

T') OKCILJIEPEHTHOE.

9 Kak Ha3bIBaeTCsl pUCK, CBSI3aHHBIA C M3MEHEHUSIMH, BBI3BAHHBIMH OOLICPHIHOYHBIMU
KOJICOAHUSIMH, U HE 3aBUCALIMNA OT KOHKPETHOTO MPEAIPUATHSL:

a) YUCTBIN;

0) CUCTEMHBIH;

B) HECHCTEMHBIIA;

I') CHEeKYJISTUBHBIH.
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Tema 4.2. OnTuMu3zauusi ¥ YCTPAaHEHHE PHUCKOB HAa OCHOBE MPHUMEHEHHUS METOJIOB
CTpaxoBaHusd, PE3CPBUPOBAHMSA, XCIPKUPOBAHMA.

Bonpocel ona oocysycoenun (na npakmuyeckux 3aHAmMuAX).

1 Mertoxn croumoctu pucka VAR (Value-at-Risk) kak cnmoco6 onTumuzanuv pucKOB
OpraHu3aIuu.

2 Ilpuemsbl ympaBieHHS PUCKOB B CHUCTEME PHUCK-MEHEIKMEHTa: M30ekaHHe PHUCKa,
ylIep)KaHHe pHUCKa, Mepelada pUcKa, CHIDKEHUE CTCIICHH pPUCKA. YIIpaBJICHHE PUCKAMHU Ha
OCHOBE METOJIOB IMBEPCUDHUKALINH.

3 VYmnpaBieHue pucKaMd Ha OCHOBE NPHOOPETEHHS JOMOJHUTEIBHOH HH(OpMaIH.
YnpapieHue puckaMyu Ha OCHOBE METOJIOB CTPaxOBaHUSI.

4 YrpaBieHue puckaMy Ha OCHOBE METOOB TUMHUTHPOBAHUS. YTIPaBICHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPaXOBAHHUS.

3aoaua No 1.

C uneHTuduKanuell BaTIOTHOIO PHCKAa MEXKIYHAPOIHOTO MOPTQENs LEHHBIX Oymar
CBSI3aHBI CJICYIOIINAC CUTYAIUH:

1) wuHBecTop HepKUT TmOpTdenb akuuid KOMIIAHUH HEKOTOpPOW CTpaHbl H3-3a
MEPCIIEKTHBBl WX POCTAa, HO OIAcaeTcsl MaJeHUs Kypca BaIOTHI WHBECTHIIMA H3-32
HECTaOUJILHOCTU CUTYAIlMH B CTpaHe (HO €CJIM CUTYalusl CTaOMIU3UPYETCsl, TO KypC BaJltOThI
CTpaHbl MOKET BO3PACTH);

2) B moptderne WHBECTOpA €CTh NOJITOCPOYHBbIE OOJUrallid HEKOTOPOW CTpaHbl, U HE
UCKITIOYCHA BO3MOXKHOCTh CHWKCHHSI TIPOIEHTHON CTaBKH, YTO MOXET IPUBECTH K POCTY
Kypca o0Juranuii u najieHuIo Kypca BaalOThl HHBECTUIUH.

st xemkupoBaHUsS (CHYDKEHHUS IOTEPh) BATIOTHOTO PHCKA MOTYT HCIIOJIB30BATHCS
dbrrouepcHble, popBapIHbIEC U OMIIUMOHHBIC KOHTPAKTHI.

Tak, uaBectop u3 crpansl B Bioxun 500 000 neHexXHBIX €IUHUI] CTPaHbl A B
roCy/IapCTBEHHBIE JIOJITOCPOUYHBbIE oOnHranuu crpanbl A. Omacasich BO3MOXHOTO TaJeHUS
Kypca BaIIOTHI CTpaHbl A, OH mpojan B ceHTsOpe mpu kypce A/B = 1,28 ¢rrouepcsl Ha
500 000 neHEeXHBIX €IUHUII CTpaHbl A ¢ IMOCTaBKOHW B Jiekabpe mo (wrouepcHoi mnene 1,23.
Onpenenuth pe3ynbTaThl XEHKUpOBaHUs mopTdens oOnuramuii, ecau B Jekabpe IeHa
obnuranuit coctaBuT 510 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa OyayT, cooTBeTcTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pemenue:

1) B MOMEHT mnpojaxu (PbOYEpCOB CTOMMOCTH MopTdens oOnuranuil cocrasisiia
500 000 * 1,28 = 640 000 neHeXHBIX eTUHUI] CTpaHbl B;

2) mo BapuaHTy a) B AekaOpe cToMMOcCTh moptdenst obmmranuii cocramia 510 000 *
1,22 = 622 200 neHEeXHBIX €IUWHUI] CTpaHbl B, TO ecTh cToMMocTh mopTdens obmuramuii
ymenbInuiaack Ha cymmy 640 000 — 622 200 = 17 800 meHekHBIX eIUHUI] CTPaHbI B;

3) moxon mo mpoAaHHbIM (bIOYEepcaM OT MajeHHs (DBIOYEPCHOW IIEHBI COCTABUI
500 000 * (1,23 — 1,17) = 30 000 meHEKHBIX AUHUI] CTPaHbI B, M03TOMY YHCTOE U3MEHCHUN
xexupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 neHeXHBIX €JUHUILL CTpaHbl B;

4) mo BapuaHTy 0) B ekabpe ctonMocTh mopTdens obnuranuii cocraBuina 510 000 *
1,34 = 683 400 neHeXHBIX €NUWHUI] CTpaHbl B, TO ecTh croMMoOcTh mopTdens obmurammii
yBesmuminack Ha 683 400 — 640 000 = 43 400 meHeKHBIX eTUHUI] CTpaHbI B;

5) yOBITOK OT TpOAaHHBIX (PbIOYEPCOB H3-3a pocTa (BIOUYEPCHON IIEHBI COCTaBUII
500 000 * (1,29 — 1,23) = 30 000 geHEX HBIX €IUHHII CTPAHBI B, TO3TOMY YHCTOE U3MEHEHHE
xemkupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 neHeXHBIX eTUHUI] CTpaHbI B.

3aoaua Ne 2.

HNuBectop u3 crpansl B Brnoxun 600 000 neHexHBIX €OUHUIL CTpaHbl A B
TOCY/IapCTBEHHBIC JIOJITOCPOUYHBIC oOnHranuu crpadbl A. Omacasch BO3MOXKHOTO ITaJICHUS
Kypca BalIOThl CTpaHbl A, OH mpojan B ceHTs0pe npu kypce A/B = 1,28 ¢rrouepcsl Ha
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600 000 neHeX HBIX €TUHMII CTPAHBI A € MOCTaBKOH B jaekadpe mo ¢prouepcHoil nene 1,14.
Onpenenuth pe3ynbTaThl XEHKUPOBaHUsA TopTdens oOnuraruii, ecau B Jekabpe IeHa
obmuranuii coctaBuT 610 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyrt, coorBercTBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Tecmoegvie 3a0anus.

1 Kakue pucku npucymu 3KCIilyaTalliOHHOMY 3TaIlly MHBECTULIMOHHOM 1€ TeIbHOCTH !

a) (hMHAHCOBBIE PUCKU;

0) SKOJIOTUYECKHE PUCKH;

B) PUCKHM HEBEPHOTO IIPOTHO34;

I') IPOU3BO/ICTBEHHbBIE PUCKH.

2 Kakue pucKy IpUCYIIN 3aBEPIIAIOIIEMY Tally HHBECTUIIMOHHOMN IEATEIIbHOCTH:

a) pUCKH (pHAHCUPOBAHUS JIMKBUJALIMOHHBIX PadOT;

0) pUCKM HEBEPHOT'O IIPOTHO3a;

B) PUCKHU BO3HUKHOBEHMS I'Pa)KJaHCKON OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PUCKH.

3 Kakue puCKM TpUCYIIM NPEABIHBECTULMOHHOMY 3Tally HMHBECTULMOHHOM
NeSITeTTbHOCTH .

a) HKOJIOTUYECKUE PUCKHU;

0) pucku omMO0YHON OLIEHKU YPPEKTHBHOCTH HHBECTUIIHIA;

B) PUCKHU HEBEPHOT'O MPOrHO3a OYAYIUX U3MEHEHUIA;

) (PMHAHCOBBIC PUCKHU.

4 Kakue pHUCKM HPUCYLIM COOCTBEHHO WHBECTULMOHHOMY 3Tally MHBECTUIIMOHHOU
NEeSITETTHHOCTH .

a) IPOU3BO/ICTBEHHbBIE PUCKHU;

0) pUCKU IPEBBIIEHNS CMETHONW CTOUMOCTH IIPOEKTA;

B) PUCKHU HEBEPHOI'O MPOrHO3a OYAYIUX U3MEHEHUH;

T') PUCK 3aJIepXKEK claun 0OBEKTA.

5 Kak Ha3bIBaeTCs CTpaTernueckoe MoBeleHNe KPYIHbIX KOMIAHUH, OCYILIECTBIISIOLINX
MaccoBO€ MPOU3BOJACTBO, BBIXOJSAIIMX Ha MAacCOBBIM PBIHOK CO CBOEH MM NMPUOOPETEHHOMN
HOBOH HpPOAYKIHMEH, OMEepeKaroluX KOHKYPEHTOB 3a CYEeT CEPUMHOCTH MPOM3BOJCTBA U
s dexra macmTada:

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) MAaTHEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak Ha3piBaeTcs CcTpaTernyeckoe IOBEJCHHE KOMIIAaHHMM, 3aKioyarolieecss B
NpUCNIOCOOJICHNH K Y3KHM CETrMEHTaM IIHPOKOTO pBIHKA IYTeM CIIeUAIN3UPOBAHHOTO
BBIITyCKa HOBOW WJIM MOJIEpHU3UPOBAHHOM NMPOJYKIIUU C YHUKAJIbHBIMHU XapaKTePUCTHKAM:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHUEHTHOE;

I') SKCIIEPEHTHOE.

7 Kak Ha3bIBaeTCs CTpaTernyeckoe IOBEJACHHWE KOMITAHWHW, O3HAYalollee BBIXOJ Ha
PBIHOK C HOBBIM (PaJMKaJIbHO HHHOBALMOHHBIM) MPOJYKTOM U 3aXBaTOM YacCTH PHIHKA!

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHEHTHOE;

T') OKCILJIEPEHTHOE.

8 Kak HaspBaeTcsi CTpaTerM4YecKoe TIOBEACHWE KOMITAHWH, COCTOSIIEe B
pUCIOCOOICHNH K YCIOBUSM CIPOCAa MECTHOTO PhIHKA, OCBOCHUH HOBBIX BUJIOB YCIIYT TOCIE
TIOSIBJICHHSI HOBBIX TIPOJIYKTOB W HOBBIX TEXHOJIOTHH, HIMUTAIIMA HOBHHOK U TIPOJIBUKCHUU UX
K CaMbIM LIUPOKUM CJIOSM MOTPEOUTENEH:
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a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bIBaeTCs PUCK, CBS3aHHBIA C M3MEHEHUSMH, BBI3BAHHBIMUA OOIIEPHIHOUYHBIMH
KOJIe0aHUSIMU, U HE 3aBUCAIIUN OT KOHKPETHOTO MPEIPUITHS:

a) YHUCTHIN;

0) CUCTEMHBI;

B) HECUCTEMHBIN;

T') CIIEKYJISITUBHBIH.
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Hpuioxenne 2

7 OneHOYHbIE CPEICTBA ISl POBEIeHUs IPOMEKYTOYHOM aTTeCTAIUN
a) [lnanupyembie pe3yJbTAaThbl 00yUYeHHS U OLlEHOYHbIE CPeACTBA /ISl POBEACHUS NMIPOMEKYTOUHON aTTecTAlNM:

CTpyKTypHBII
JIEMEHT

KOMIICTCHIIN

[Tmanupyemble pe3yabTaThl
00y4eHus

OneHouHbIE CpeCTBA

IIK-1 - cmoco6HOCTH cOOpaTh U MPOAHAJIU3IUPOBATH HCXOAHbIE JaHHbIE, HEOOXO0AUMBbIE /ISl pacuyeTa IKOHOMHYECKUX U COLMATBHO-
IKOHOMHYECKHX MOKAa3aTeleil, XapaKTepU3yIOIMX 1esiTeJbHOCTh X031 HCTBYIOIIUX CY0bEeKTOB

3Hath — MCTOYHHKU NOJIYyYECHHS Ilepeuens meopemuueckux 60npocog K 3auemy u IK3aMeHy:
uH(OPMAIMH, HEOOXOIUMOIA 1. CymHocTh pUCKa KaK SIBJICHUS U KBATUMETPHUUECKUE XapaKTEPUCTUKHU PUCKa.
118 pacuera SKoHoMuueckux U | 2. HeompeneneHHOCTh Kak HCTOYHUK pHcKa. KoHIENMu pucka Kak MCTOYHUK PHCKOJIOTHH.
COLMAJIbHO-3KOHOMHYECKHUX 3. KadecTBeHHBI M KOJMYECTBEHHBIM aHanw3 pucka. Habop mokazareneidt aisi KOJIMYECTBEHHOU
MoKa3aTene, OLICHKU PHUCKA.
XapaKTEPU3YIOLIUX 4. BapuaHTbl 5KOHOMUYECKUX PEIIECHUH, 0OPEMEHEHHBIX PUCKOM. AJIbTEPHATHBBI.
JEATENBHOCTD X03sicTByomuX | 9. CHCTEMHBIH aHaIM3 PUCKA B CIIEKTPE SKOHOMHUYECKHX TIPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxomaumas It (OpMUpOBaHHS aJbTEPHATHB OIIGHKA PHCKA,
—  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.
HEOOXOAUMBIX I pacueTa 9. Meroapl (UHAHCOBOTO aHalW3a B VYIPABICHUH PHUCKOM: T[OKa3aTedd JUKBUAHOCTH U
3KOHOMHYECKHX U COLIMAIBHO- HJ'IaTe)KGCHOCO6HOCTI/I, IIOKA3aTeIIn (1)PIHaHCOBOI>'I yCTOI\/'IIII/IBOCTI/I OopraHu3aluu.
HYKOHOMHYECKUX TIOKa3aTeleH, 10. PuckoBas cuTyanus B OpraHu3anuu: ee (pakTopsl, mapaMeTphl H XapaKTEPUCTHKHU.
Xapa}(’[epp[gy}o]_uy}x 11 PaSBI/ITI/Ie I/IHCTp}IMeHTapI/ISI OLCHKU pI/ICKOB Ha OCHOBE MCETOI0B TeOpI/II/I BepOSITHOCTeﬁ nu
NEeSITEeIIbHOCTh XOBHﬁCTBy}OHIHX MaTeMaTHYECKOM CTaTHCTUKHU
CyOBEKTOB;

YMmeTh Ilpumepnvle 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; PUCKH MHBECTUIIMOHHBIX IpoeKTOB Ne 1 u 2 npu noBeputenbHoil BeposiTHocTH P = 99%.
—  OCYUIIECTBIISITH cOOp, 3adaua 2
CHUCTEMaTHU3AINIO U aHAJIU3 . _ .
ITo mepBo#i TEXHOIOIMHU UL MPOM3BOJCTBA 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
9KOHOMUYECKUX M COUMAIBHO- | IpOM3BOACTBA KaXAOro M3 N, = 16 m3genmii ObUIO 3aTpadyeHO B cpeaHeM X2 = 28 CeKyH[
SKOHOMHUYECKHUX MOKa3aTesnei 2

’ (BbIOOpOYHas aucnepcus S, = 2 cekyHnbl). OLeHUTh pUCK 0o0jee MEUIEHHOTO IMPOMU3BOJCTBO I10
XapaKTEePU3YIOMINX . . . . ~
HeSTENbHOCTS X03siicTRytomux | IEPBOH TEXHONOTHH 110 CPABHEHIHIO CO BTOPOH TEXHONOIUE! MU JOBEPUTENLHOH BEPOATHOCTH p =

0
CyOBEKTOB, B TOM YHUCIIE C 95%.
HCIOJIb30BAHUEM COBPEMEHHBIX
MPOrPaMMHBIX CPEJICTB;
Branets — HaBBIKAMH TMOKCKA Ilpumepnvle npakmuueckue 3a0anua 01 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, pa0oTaronMii co CTaHAApPTHBIM OTKJIOHeHHEeM o = 0,5 MM, IPOM3BOIUT H3AEIHS
cpeaneit mHel = 20 MM. B cnyuaitHolt BeiOOpke oObeMOM N = 16 u3nenuil cpemHss AIUHA
ofHOTro M3/enus coctapmwia X = 19,8 Mm. OLeHUTh PUCK HACTPONKH CTaHKA, €CIIA TOBEPUTEIIbHAS
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
HCIO0JIb30BAHUEM 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 orpaHM4eHHOTO 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 MTPHOOPETEHUS IOTIOTHUTENLHOW 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 pealli3ally 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
OKakeTcss Oosiee ABYX H3ICIWN, HE COOTBETCTBYIONIMX CTaHAApTaM, TO BCS MapTUsi OpakKyeTcs.
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 KOHEN (PMHAHCOBOTO TOJla BHEOOOPOTHBIE AaKTUBBI KOMITAHUHM COCTABUIIN
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 OIICHUTH (PMHAHCOBBIN 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:

[Ipomexxyrounass arrecrauuss no aucuuiuimHe b1.B.JIB.10.01 Puckonorus Bkito4aeT
TEOPETUYECKHIE BOIPOCHI, MO3BOJISIONINE OLICHUTh YPOBEHb YCBOSHUS 00yUYAIONTUMUCS 3HAHUH,
MpaKTUYECKHE 3aJaHusl, KOHTPOJIbHBIE DPaOOThI, BBISBISAIONINE CTENEHb CHOPMHUPOBAHHOCTH
YMEHUH U BIaJIeHUH, TPOBOIUTCA B (hOpME 3aUeTa U IK3aMEHa.

3aver MO JAaHHOW IUCHUIUIMHE MPOBOJUTCS B YCTHOM (popme 1o OwsieraMm Ijisl 3adera,
KaKJIbII U3 KOTOPBIX BKIIFOUAET OJIMH TEOPETHUECKUI BOMPOCA U OJTHO MPAKTUUYECKOE 3a/JaHuE.

Hns npoenenust 3avera no aucuuiimHe b1.B.J[B.10.01 Puckonorust npeaycMoTpeH

CJIEYIOIINN [IEPEYEHb BOIIPOCOB:

1. Puckonorus xak Hayka, ee B3aUMOCBSI3b C APYTrUMH Haykamu. IIpenMeTr u oOBEKT, Lenu u
3aJa4l JUCLIUILINHBL. AKCHOMBI PUCKOJIOTUU.

2. Tlomsatme pucka, ero CymHOCTh W coaepkanue. OmnpeneneHue pucka Kak 3KOHOMHUYECKOH

kareropuu. [loctynarsl puckonaoruu.

Knaccugukanun puckoB. @UHAHCOBBIE PUCKH U METOJIBI X OIICHKH.

Knaccugukarum puckoB. MapKkeTHHIOBbIE PUCKH U METO/IbI UX OLICHKH.

Knaccugukanum puckos. I[Ipon3BoICTBEHHBIE PUCKH U METOJIBI UX OIICHKH.

Knaccugukarum puckos. JIorucTuueckue pucku U METO/IbI UX OLICHKH.

Knaccugukanum puckoB. THHOBAIIMOHHBIE PUCKU M METOBI MX OLIEHKH.

Knaccugukaum puckos. MHGpOpMalmOHHbBIE PUCKH U METO/IbI UX OLIEHKU.

Knaccugukanum puckoB. TeXHHUECKHE PUCKH U METOIBI HX OLCHKH.

0. Knaccugukanuu puckoB. TexHOIOrHYECKHE PUCKH U METO/IbI UX OLICHKH.

11. Knaccudukauuu puckoB. BamoTHble 1 METOJIbI UX OLIEHKH.

12. Knaccugukarun puckoB. OpraHn3alioHHbIE PUCKUA U METOJIbI UX OLIEHKH.

13. Knaccudukamum piuckoB. YTpaBJIeHYeCKAE PUCKU U METOIbI MX OLIEHKH.

14. Puck u HeonpeneneHHocTs. HeonpeneneHHOCTh Kak MCTOYHUK pHcKa. PUCK kak ciyyaiiHoe u
3aKOHOMEPHOE SIBJICHHE, BEPOSITHOCTh M BO3MOXKHOCTb.

15. Konuenuu pucka B uccnenoanusx H. Jlymana, O. ['unaenca, ¥V beka.

16. Konmerus npreMieMoro pucka B uccienosanusx T. baprona, P.M. Kaganoga, I1. Yokepa.

17. TeopeTnueckue UCTOYHUKH YIpaBJIeHUs] pUCKOM. TeopHsi BEpOATHOCTEH U MaTeMaTuieckas
cratuctuka. HeueTko-MHOKECTBEHHBIE OIMCAHUS PUCKOB.

18. YnpaBnenue puUCKOM B COBPEMEHHOM TEOpUU MEHEKMEHTa. PHCK-MEHEIKMEHT Kak
nojcuctemMa (UHAHCOBOIO MEHEIKMEHTa opraHuzanuu. CoBpeMeHHas MapajurMa pHCK-
MEHE/DUKMEHTa OpraHu3auui. HHTerpupoBaHHBIN, HENPEPBIBHBINA, PAaCIIUPEHHBIM PUCK-
MEHEKMEHT.

19. CuctemHbIi MOIXOA B PHUCK-MEHEIKMEHTE M KOMIUIEKC Mep IO ero peainusanuu. Poib
(GYHKIIMOHAJIBLHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. UnenTudukaiys puckoBOi CUTYyaI[Mi B OPraHU3aLUU U KapThl PUCKOB.

HOXo~NOO O AW

Iloka3aTe i U KpUTEPUH 3a4eTa:

— Ha OIEHKY «3a4TeH0» — OOydaloluics [TOJKeH IoKa3aTh, MO KpaWHed Mepe,
MIOPOTOBBI ypOBeHb C(HOPMUPOBAHHOCTH KOMIIETEHIIMH, T.e. TOKa3aTh 3HAHHUS Ha YpPOBHE
BOCIPOM3BEICHUS U O0BSCHEHUS MHPOPMAIINK, UHTEIJIEKTyabHbIE HAaBbIKU PEUICHHS IPOCTHIX
3a/1a4.

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

JK3aMeH 10 JaHHOW IUCUIUIUIMHE TIPOBOJIUTCS B YCTHOHM (popMe Mo OmieTam, KaKIblil U3
KOTOpBIX BKJIFOYACT OAUH TCOpeTI/I‘-IeCKI/Iﬁ BOHpOC 1 IBa HpaKTI/I‘-IeCKI/IX 3aJaHUs.
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1.

HBOOo~NOO AW

12.
13.
14.
15.
16.
17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.
29.
30.

31.
32.

0.

Hns npoenenusi 3xk3amena no gucuuruinHe b1.B.JIB.10.01 Puckonorus npeaycMoTpeH
CIIEYIOIINN NTepeYeHb BOIIPOCOB:

Puckonorust kak Hayka, ee B3aMMOCBS3b C JPYrMMHU Haykamu. [Ipenmer u oObeKT, Lenu u
3aJ]a4M JUCIUILIMHBL. AKCHOMBI PUCKOJIOTHH.

[TonsiTue pucka, ero CymHocTb U cojepxanue. OnpenenceHue pucka Kak 3KOHOMUYECKON
kareropuu. [locTynarsl puckoIorum.

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

DuHaHCOBEIC PUCKHU U MCTOABI UX OLICHKU.
MapKeTI/IHFOBBIC PUCKHU U METOJbI UX OLCHKH.
HpOI/ISBOIICTBeHHBIe PUCKHU U MCTOABI UX OLICHKU.
Jloructuueckue PUCKHU U METOJBI UX OLICHKH.
I/IHHOBaLII/IOHHbIe PUCKHU U MCTOABI X OLICHKH.
I/IH(bOpMaL[I/IOHHBIe PUCKHN U METOJbI UX OLCHKH.
Texuudeckue PUCKHU U METOJbI UX OLCHKH.
TexHomorn4ecKkue PUCKH U METOAbI UX OLICHKH.
Bamrorabie n METOJbI UX OLICHKH.
OpraHI/I3aHI/IOHHbIe PUCKH U MCTOJbI UX OLCHKH.
anaBnquecxne PUCKHU U METOJIbI KX OLICHKH.

Puck n HeonpenenenHocts. HeonpeneaeHHOCTh KaK HCTOYHUK pUCKA. PUCK Kak ciydaiiHOe U
3aKOHOMEPHOE SIBJICHHUE, BEPOSITHOCTh U BO3MOKHOCTb.

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

Konnenuus npuemiieMoro pucka B uccnenoanusx T. baprona, P.M. Kauanosa, I1. Yoxkepa.
TeopeTnueckne UCTOYHUKYU YIPABIEHUS PUCKOM. Teopust BEpOATHOCTEN M MaTeMaTudecKas
cratuctuka. HeueTko-MHOKECTBEHHBIE ONUCAHUS 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 MO €ro peanusanuu. Poib
(YHKIIMOHAJIBLHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

WnenTudukanus puckKoBoOi CUTyallMM B OpraHU3aluH U KapThl PHCKOB.

Hcnonp30BaHre METOIOB TEOPUM UTP JUIsl HCCIEA0BAaHUSl YPOBHS pUCKa U BbIOOpA CTpAaTEruu
(buHaHCUPOBaHUS COBITOBOM NEATETHLHOCTH.

Hcnonbs3oBaHne METOJNOB aHalIM3a YYBCTBUTEIBHOCTH I OLICHKM YPOBHS PHCKOB U
BBISIBJICHHSI 3HAYMMBIX (DAaKTOPOB YIIPABIEHUS] PUCKOM.

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

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 sKcrepTHBIX HccieqoBaHui Ha ocHoBe Jlenbguiickoro metoaa.
Craructuyeckue MeETOAbl B OLIGHKE YPOBHS pPHUCKA. BO3MOXHOCTH HMCHOJIb30BaHUSA
CTaTUCTUYECKUX METOJOB B paMKax MPEACTPAXOBOM dKCIIEPTU3BI.

Hcnonp3oBaHne MeTofa aHaJIOTMM Uil WIASHTHU(QUKAUM M OLIEHKHM YpPOBHS PHCKOB.
B03MOXXHOCTH OLICHKM BEPOSATHOCTU IOTEPh B pE3YyJbTaTe IPUHATHS YIPABICHYECKUX
peLIeHM.

Hcrnonp3oBaHue MeETOJAa CTAaBKM IIPOLEHTA C IIONPAaBKOW Ha PHUCK: JOCTOMHCTBA U
HEJOCTATKH, IPAKTUKA UCIIOJIb30BAHNS B MHBECTULIMOHHOM MPOEKTUPOBAHUM.
Hcnonb3oBaHre METONA KPUTHYECKMX 3HAYEHUN I OLICHKU YpPOBHS PHUCKAa B YCIIOBHSX
(opMHpOBaHUS IPOrPAMMBbI IPOU3BOICTBA U PEATU3ALNN TPOTYKIIHH.

CrpaxoBaHue Kak METOJl yIIpaBJICHUsI pUCKaMU OpraHU3alUH.

XeKUpOBaHHUE KaK METOJ] YIPABJICHUS PUCKaMH OpPraHU3aluu.

PesepBupoBaHue Kak METOJ yIIPABICHUs pPUCKAMHU OPraHU3aLAH.
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33. MeToauka W airopuT™M OIEHKHM pHCKa HAa OCHOBE TPEXKOMIIOHEHTHOTO ITOKa3aTels
(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 OIEPHPYET
3HAHUSIMH, YMCHHUSIMH, TTPUMEHSIET UX B CUTYaIUsIX MOBBIIIEHHON CIIOKHOCTH.

— 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,
NepeHOCe 3HAaHUI U YMEHHI Ha HOBBIE, HECTAHIAPTHBIC CUTYAIIUU.

— Ha OICHKY «YIOBJIETBOpUTEJNbHO» (3 Oamia) — oOydarouiuiicss JeMOHCTPHUPYET
MIOPOTOBBI YPOBEHb C(HOPMHUPOBAHHOCTH KOMIICTEHIIHI: B XOJI¢ KOHTPOJIBHBIX MEPOTPHUSATHI
JIOMYCKAKOTCS OMIMOKH, TPOSIBIIICTCSI OTCYTCTBHUE OTJACIbHBIX 3HAHWH, YMEHUH, HAaBBIKOB,
OOYJaIOIINICS HWCIBITHIBACT 3HAYUTEIBHBIC 3aTPYJAHCHUS TPU ONCPUPOBAHUU 3HAHUSIMH H
YMEHUSIMH TP UX TIEPEHOCE HA HOBBIC CUTYAIIUH.

— Ha OLEHKY «HEeY/AOBJIETBOPHTEJbHO» (2 Oamia) — oOydaroluics JAEMOHCTPUPYET
3HaHusa He Oonee 20% TeopeTHUECKOro MaTepuaia, JOMYCKaeT CYIIECTBEHHbIE OLIMOKH, He
MOJKET TI0Ka3aTh MHTEIUICKTYAIbHBIC HABBIKH PEIICHUS MTPOCTHIX 3a7ad.

— Ha OLEHKY «HeYAOBJIeTBOPUTEAbHO» (1 Gamn) — oOyuarouiuiicss He MOXKET MOKa3aThb
3HAaHHMS HA YPOBHE BOCIPOWM3BEACHHS M OOBSCHEHUS HWHQPOpPMAIMH, HE MOXKET II0Ka3aTh
WHTEJUICKTYaJIbHBIC HABBIKU PEIICHUS MPOCTHIX 33j1au.
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