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PaGouas nporpamma cocraBneHa Ha ocHoBe ®I'OC BO - GakanaBpuaT T0
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Pabouas nporpamma paccMoTpeHa H 0100peHa Ha 3acenanuy/ Kadefpbl IKOHOMUKH
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3aB. kadenpoii AT. Bacunsepa
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JIucr aktyanusanuu padoueii nporpaMmbl

Pabouas nmporpamma nepecMoTpeHa, oocyxaeHa u ogodpena st peanusanuu B 2023 - 2024
y4eOHOM rojy Ha 3aceaHuu Kadeapbl IKOHOMUKHU

[Ipotokom ot 20 r. Ne
3aB. kadenpoii A.T'. BacunbeBa

Pabouas nmporpamma nepecMoTpeHa, oocyxaeHa u ogodpena st peanuszanuu B 2024 - 2025
y4eOHOM rojy Ha 3aceaHuu Kadeapbl IKOHOMUKHU

[IpoTrokonm oT 20 . Ne

3aB. kadeapoii A.T'. Bacunbena




1 Iles1u ocBOEHUSI T CHUTLTHHBI (MOLYJI51)

Henssmu  ocBoenust gucuuiuinHael  b1.B.01  Puckonorus sBISIOTCS:  yCBOGHHUE
TEOPETUYECKUX U METOAMYECKUX MOJOKEHUH yIpaBleHus: puckamu, GOpMUPOBAHHE U Pa3BUTHE
OOIIEKYJNBTYPHBIX U MPO(EeCCHOHANBHBIX KOMIIETCHIIMM IO BUJAaM HpodeCCHOHATBHON
JESTENIbHOCTH B 00JacTh YKOHOMHUKH, OXBATHIBAIOILEH MPOIECChl UIECHTHU(UKALUU, OLECHKU U
yopapieHusT (UHAHCOBBIMHU, IPOU3BOJICTBEHHBIMU, JIOTUCTHYECKUMH, MAPKETHHTOBBIMH,
TEXHUYECKUMU pHUCKaMU B TMPOMBIIUIEHHOCTH, OaHKaX, KOMMEpIUHU, CTPaxOBbIX H
WHBECTUIIMOHHBIX KOMITAHUSAX, B (emeparbHbIX, MYHHIMIIAIBHBIX U 00pa30BaTEIBbHBIX
YUPEXKJIECHUAX, B UHHOPMAIIMOHHON, MPOEKTHO-3KOHOMHYECKON M Hay4HO-HCCIIEeI0BaTEIbCKON
chepax mia obecnieueHust 3QPEKTUBHOTO U yCTOMYMBOTO (DYHKIIMOHHPOBAHUS OpPTraHU3aAINM,
MOBBILIICHUS UX KOHKYPEHTOCTIOCOOHOCTH M KPEAUTOCTIOCOOHOCTH

2 MecTo TUCHUIJIMHBI (MOYJIAA) B CTPYKTYpPe 00pa30BaTe/ibHOii MporpaMMbl

Jucuurmmnaa PUCKOIOTHS BXOIUT B 9acTh Y4eOHOTO M1aHa (POPMUPYEMYIO YIaCTHUKAMU
00pa3oBaTeNbHbIX OTHOIIEHUI 00pa30BaTEIbHOMN IPOTPAMMBI.

Jnst  u3ydeHus  OUCHUIUIMHBI ~ HEOOXOAWUMBI  3HaHUS  (YMEHHWs,  BIAJCHUs),
c(hOpMHUPOBAHHBIE B Pe3YJIbTATE U3yUCHUS TUCIUIUINH/ PAKTUK:

3HaHus (YMEHHUs, BJIQJICHUS), [TOJIyYEHHbIE NPU U3yYE€HUU JAHHOW AMCLUIUIMHBI OyIyT
HEO0XOIUMBI JUIsl U3yUCHUS IUCHUILINH/TIPAKTHK:

be3zonacHOCTb 3KOHOMUYECKHUX CUCTEM

Pucku npeanipuHuMaTenbCKON AESATEIBHOCTH

Pucku 1 puHaHCOBBIM KOHTPOIIb B OM3HECE

PuckoBble acieKTsl I7100a1bHOM SKOHOMUKH

Pucku ucnonbp3oBaHus PUHAHCOBBIX TEXHOJIOTUI

DUHAHCOBBIIH PUCK-MEHEDKMEHT ( IPOJIBUHYTHIN YPOBEHB )

IToaroroBka K caue u caada rocyJapCTBEHHOIO IK3aMeHa

[Ipown3BocTBEHHAS - IPEATUIIIIOMHAs IPAKTUKA

3 Komnerenuun ody4aromerocs, popMupyemMbie B pe3y/ibTaTe 0CBOCHUS

AUCHUILIMHBI (MOAYJIS) ¥ IJIAHUPYeEMble Pe3yJIbTAThl 00yUeHHu st

B pe3ynbraTe ocBoeHMs TUCHUILIMHBI (Moyist) «Puckonorusy obydaromuiics JOMIKEH
001agaTh CleyIUMU KOMIETEHIUSMMU:

KOI[ HHIAUKaATOpa I/IHI[I/IKaTOp JOCTHIXXCHHA KOMIICTCHIIN N

[1K-1 CnocobeH mpoBOAWTH HUCCIEAOBAHHUS W aHAIU3 B cepe (PUHAHCOBBIX TEXHOJIOTHH U
yIpaBJIE€HUs] pPUCKAMU

IK-1.1 [IpoBOIUT cpaBHHUTENBHBIN aHanNM3, 0000LIAET U KPUTUYECKH OLICHUBAET
MEXIYHapOAHBIH UM OTEYECTBEHHbIM ONBIT B 00JacTH pa3BUTHSA,
MPUMEHEHHsI, PEryJIMpOBaHUS (PUHAHCOBBIX TEXHOJOTMH M yIpaBIECHUS
pUCKaMu

[1K-1.2 OreHnBaeT BO3MOXKHOCTb MCTIOB30BAHMS MHHOBAIMH U pa3paboToK B chepe
(UHAHCOBBIX  yCOyr TMPU  PEIIeHWH  MPaKTUYeCKUX  3a7ad B
npodeccuoHaIbHON 00JaCTH

ITK-5 Crioco6eH CTpONTh HHTETPUPOBAHHBIC CHCTEMBI YIIPABICHUS PUCKAMU OpTaHU3aIHH

[1IK-5.1 PazpabaTbiBaeT U BHEAPSET METOI0JIOTHYECKHE OCHOBBI HHTEIPUPOBAHHOM
CUCTEMBI YIIPABJICHUS PUCKAMH
[1K-5.2 Ocy1ecTBISIET CTPAaTErMYECKOe PETYJIMPOBAHHUE, KOHTPOJIb M ayJUT

BHCAPCHUA HHTCFDHDOB&HHOﬁ CHUCTCMBI YIIPABJICHUS PUCKaAMU

[IK-6 CmocobeH MeToaMdYecKd OOeCIeunBaTh, MOICPKUBATE M KOOPIUHHPOBATH IPOIECC
YIIPaBJICHUS] pUCKAMU




[1K-6.1

Opranuzyer U KOOpAUHHUPYET JEATENBHOCTh MO YNPABICHUIO PUCKAMU B
COOTBETCTBUU CO CTPATErHYECKUMH LEISIMU OPraHU3auU

I1K-6.2

Pa3pabarbiBaeT 1 000CHOBBIBAET PEKOMEHJIAIIMU MO COBEPIICHCTBOBAHUIO
CUCTEMBI/TIpOLIeCcCa YMPAaBICHUS PHCKAMH C YYETOM MEKIYHapPOTHBIX
CTaHJapTOB KOPIIOPATUBHOIO YIpaBieHUs U crieluuduku BeneHus: OuzHeca
OpraHu3aImu




4. CTpPyKTYpa, 00bEM U coiepKaHue TUCIMIINHBI (MOIYJIs)
OO01mas Tpy1I0eMKOCTh AMCIUILINHBI COCTABIsSIeT 8 3a4eTHBIX enuHuI] 288 akal. 4acoB, B TOM

HHUCJIC:

— KOHTaKTHas padora — 92,15 akan. yacos:
— aynuTopHas — 88 akaj1. 4acos;

— BHeayautopHas — 4,15 akaj. yacos;

— camocrosTenpHas padorta — 160,15 akan. yacos;
— B (hopMe nmpakTuyeckoit moaroroBku — 0 akaj. yac;
— MOJTOTOBKA K dK3aMeHy — 35,7 akaj. yac

<DopMa aTTeCTaluu - 3a4€T, 9K3aMCH

AynutopHast 3 s
o | KoHTakTHas pabota E = Dopma TeKyILEero
=
& B aKaJl. 4yacax ) Bung KOHTPOJIS
Paszen/ Tema 3 (B axaz. vacax) £ N p Kon
= 3 © | caMoCTOsATeNBHOM | ycIeBaeMOCTH U
JUCIUATUTAHBI 5 [~ . | xomnerennun
@) 9 & paboThI TIPOMEKYTOUHON
Tex. 1a0. | mpakT. 9 aTTecTALH
3aH. 3aH. | O &
1. Paznen 1: Teoperuueckue u
METOOJIOTHUCCKHUE OCHOBBI
PHUCKOJIOTHHU
CaMocCTosTeNbHOE
1.1 Puckonorus kak HayKa, o
H3ydeHHEe yueOHOU
€ pomb B - PasBHTHA Y HAyIHOU CobecenoBanue
SKOHOMHUYECKON TEOpUH U e 3;T o L CCTHDOBAHMC > | IIK-1.1, TIK-
B3aUMOCBSI3b C JPYTUMH PaTypEL. P ’ 1.2, [IK-5.1,
3 2 16 Brimonnenue MpOBEpPKa
Haykamu. Ilpeamer u I1K-5.2, TIK-
AQHAJTUTUYCCKUX | MHAMBUAYAIbHBIX
O0OBEKT, IIENM M 3a1adu N N 6.1, ITIK-6.2
3a/iaHui (1o 3alaHul
PHUCKOJIOTUU. AKCHOMBI H N
BBIOpaHHOM
MOCTYJIaThl PUCKOJIOTHH
TeMaTHKe)
12 Kareropuanphsrii
aHaJIU3 PUCKa KaK SBJICHUSI.
Puck kak ciydaitroe m| 1
3aKOHOMEPHOE  SIBJICHHE, CaMocCTOsTENbHOS
BEPOSATHOCTD u H3y4YeHHE yueOHOU
BO3MOXKHOCTb. W Hay4HOU CobecenoBanue, MK-1.1. TIK
HeomnpeneneHHocts  Kak JUTEPATYPHI. TECTHPOBaHHE, i
1.2, TIK-5.1,
HUCTOYHHUK pHcKka. Teopus 4 6/11 17 Brimonnenue MIpOBEpKa MK.5.2 TIK
xaoca u TEOpHsI AQHAJTUTUYCCKUX | WHAMBUAYAIbHBIX -
. . . 6.1, ITK-6.2
oudypkarmii B 3a/iaHui (1o 3aaHui
HCCIICIOBAHNHT pHCKa. BBIOpaHHOM
Konmeniun ~ prcka Kak TeMaTHKe)
TEOPETHYECCKUIN u
METOI0JIOTHYECKH I
HUCTOYHUK PUCKOJIOTHH.
Wroro no pazneny 7 8/11 33

2. Pazmen 2: Crpykrypa H
KJI1acCU(UKaLUH PHUCKOB
9KOHOMHYECKUX CHCTEM.
Unentudukaius ©u OMHCAHUE
PHCKOB.




CamocrosTenpHOe
n3ydeHue yueOHou

N CobOecemoBanue,
N U Hay4HOU
2.1 Teopusi BeposSITHOCTEH E— TECTHPOBaHHE, MK-1.1. TIK-
u MaTeMaTH4yecKas ’ MIpOBEpPKa -
Brinonnenue 1.2, IIK-5.1,
CTaTUCTHUKA,  CHHEKTHKA, 6 1521 | 28 ACUCTHO WHIMBHIYAIBHBIX | o' e s e
TEOpPHsI WIP B OINHCAHUHU aH:JII/ITI/I‘leCKI/IX 3aJlaHui, 3alUTa 6.1 HKG 5
PHCKOB sananmit KOHTPOJIBHOM '
’ paboTsr Ne 1
KOHTPOJIbHAS
pabora Ne 1
CamocTosTebHOe
H3y4YeHHE yUueOHOI
Y yHe CobecemoBaHnue,
U Hay4HOU
2.2 Teopus xaoca U TEOPHsI HTEDATY Db TECTHPOBaHHE, MK-1.1. TIK
6udypxanuii, HEYETKO- DaTyph!. poBEpKa i
Brinonnenue 1.2, TIK-5.1,
MHO>KE€CTBEHHBIC 5 13/71 | 28 ACUETHO VHJIUBUTY AJIbHBIX [K-5.2 TIK
OIMCAHUSA B MCCICIOBAHUI aﬂfnmnqecmx 3a7aHui, 3anuTa 6.1 HIl< 6.2
pHCKa B— KOHTPOJIBHOH o '
’ pabothr Ne 2
KOHTPOJIbHAS
pabota Ne 2
Hroro no pazaeny 11 28/91 | 56
Hroro 3a cemectp 18 36/101| 89 3auéT
3. Pazgen 3: Meroasl u
METOOJIOTHS. OLICHKH, aHaju3a
U yOpaBJICHHS  PHCKOM B
COBPEMEHHBIX OPraHU3aAIMSIX
3.1 HersHTpomnuitHbIi
MOJXOJ B  YIpPaBJICHHH
HCKOM. Puck-
54eHe/:L>1<MeHT CaMocCTOITEILHOE
) U3yYeHHE YUeOHOM
CoBpeMeHHasi Mapajaurma 1 HayHOM CobecenoBanue, MK-1.1. TIK
HMCK-MCHEDKMEHTA TECTUPOBAHUE .y
p o JUTEPATYPBHI. p ’ 1.2, TIK-5.1,
OpraHu3alui. Mertoast 4 4/21 15,75 BhIOIHeHIE IpoBepKa MK.5.2 TIK
(hMHAHCOBOTO aHanM3a B ACUCTHO MHIMBUAYAIBHBIX | o'y HK 6.2
YIpaBJICHUH pHUCKaMH. P 3alaHul - '
N AHAINTUYECKHUX
CucTeMHBIH  IIOAXOX B o
3aaHuil
PHCK-MEHEDKMEHTE.
PuckoBast curyanus B
OpraHu3allvy, KapTa
3.2 HccnenoBaHue prcka
Ha OCHOBE METO/IOB TEOPUH
I/IFp, l{yBCTBI/ITGJ'II)HOCTI/I n
CaMocCTOsTENBHOE
aHam3a CIICHAPHEB. JBvHeHIe VIeOHOI
HccnenoBanne puCKOB Ha yI/IHa quoﬁ CobecenoBanue, MK-1.1. TIK
OCHOBE METOJIOB JepeBa JII/ITep}E/iTypBI TECTHPOBaHHE, 19 HK5 1
pelleHuii, aHalorMi U 5 421 20 BbInonHeHMé poBepKa H'K]S 5 H'K’
ONTHUMH3ALUSA BTOPHUUHBIX ACUCTHO MHIMBHAYAIBHBIX | "'y HK 6.2
PHUCKOB. IIpumenenne P 3aJaHu’ - '
AHAIIUTUYCCKUX
MaTeMaTHYECKOTrO sananmit
OXXKHUaaHusg U CTaH}IapTHOFO
OTKJIOHEHMSI IS OLIEHKH
PHCKOB
Hroro no pazgeny 9 8/41 |35,75

4. Paznen 4: KonuenryanbHble
npoOJeMbl OICHKH, aHalu3a |

YIpaBJIECHUs] PUCKOM.




CamocrosTenpHOe
n3ydeHue yueOHou

4.1 ITpobaemsr U Hay4HOU Cobecenopanne,
TECTHPOBaHHE,
HCCICAOBAHMUSA pHUCKAa Ha JIUTEpaTyphl. MK-1.1, TIK-
pOBEpKa
OCHOBE METOJ/I0B Brinonnenue 1.2, IIK-5.1,
4 5/31 18 WHIUBULY aJTbHBIX
AKCIEPTHBIX OIICHOK, pacudeTHo- I — IT1K-5.2, TIK-
HEYETKO-MHOKECTBEHHBIX AHAJIMTHYECKUX K N 6.1, I1K-6.2
. N KOHTPOJIBHOM
OIMCAHU. 3a/1aHuii,
pabotsl Ne 3
KOHTPOJIbHAS
paborta Ne 3
4.2 Konnemnust CaMocCTOsTEIbHOE
OTPaHUYEHHOTO pHUCKAa U n3ydYeHue yueOHou CoBecenopaie
meronq VAR (Value-at- U Hay4HOU A > | TIK-1.1, TIK-
- TECTHPOBaHHE,
Risk). VYupasnerue 4 ani | 174 JIMTEPATYPHI. DOBEDKA 1.2, TIK-5.1,
pUCKOM Ha OCHOBE ! Brimonaenne - 1/1113)1/1 EHBHHX IT1K-5.2, TIK-
METOIOB CTpaxoBaHus, pacueTHo- A sa ngﬁ 6.1, I[TK-6.2
pe3epBUPOBAHUS, AHAIMTUYECKHUX A
XEIKUPOBAHHUS. 3aaHUI
Hroro no pazgeny 8 9/611 | 354
Hroro 3a cemectp 17 17/10M 171,15 9K3aMeH
160,1
Wrtoro no aucuuIinge 35 537201 3a4eT, SK3aMeH




5 Obpa3oBaTejibHbIE TEXHOJIOTHH

Jis  peanmu3zanuu  MPEAYCMOTPEHHBIX BUAOB y4eOHOM paboOThl B  KadecTBe
00pa3oBaTeNbHBIX  TEXHOJOTHMH  mpernogaBaeMod  auciuumasl  b1.B.01  Puckonorus
UCIIOJIB3YIOTCS TPAIUIIMOHHAS U MOAYJIbHO-KOMIIETEHTHOCTHAS! TEXHOJIOTHH.

[Ipu nepenade HEOOXOTUMBIX TEOPETUICCKUX 3HAHUI UCIIOJIB3YIOTCS MYJIbTUMETUNHBIC
Cpe/ICTBa U TEXHOJIOTHUH.

Jlst yCBOGHUSI HABBIKOB OOPaOOTKHM aHATUTHYECKOH, TEOPETHUECCKOM M METOIUYECCKOM
uH(pOpMaIlUK, TPOBEICHUS AHATUTHUYECKUX OIICHOK, WHTEPIPETAIMH TOJYyYEHHBIX 3HAHUN
MIPEAYCMOTPEHO TTPOBEICHHUE 3aHATHH B KOMITBIOTEPHOM KJIacCE€ W MCIOJIb30BaHUE MeTO0B |IT:
CIIPaBOYHO-TIPABOBEIX cucTeM «[ apanT», « KoHCynbTaHT+H», paboTa ¢ IIeKTPOHHBIMHU Ta0IUIIAMU
MS Excel.

J71s1 yCBOGHHS TEOPETHUECKUX U METOJ0JIOTMUECKIX HABBIKOB HCCIICIOBAHUS PA3TUUYHBIX
SKOHOMUYECKHX CHCTEM, OILIGHKH CTPAHOBBIX W PETHOHAIBHBIX TCHACHIIMH SKOHOMHYECKOTO
pa3BUTHS TIPEIycMOTpeHa paboTa ¢ OiokaMu O(HUIMATBEHOW CTATUCTHUYECKON HHQOpMAIIHH,
CBOJIaMHU MH(OPMAILIMK B MH(GOPMAITHOHHBIX ITOPTAJIaX.

Jl1st ycBOGHHSI HaBbIKa BIAJACHUSI COBPEMEHHBIMU METOJAMHU U METOJIOJIOTHEH OIEHKH U
aHaJgM3a TEHJEHIWHA SKOHOMHUYECKOTO pPa3BUTHS, MPOIECCOB W SBICHUNW Ha MaKpOypPOBHE,
ME30YPOBHE U MUKPOYPOBHE MCIOJIb3YETCS PUEM «MO3TOBOTO IITYPMay, WHIUBUYAIBHOTO U
obpartHoro. Iy ynydIneHus YCBOCHHS OOYYarOIIMMHCS HanOoJiee TPYIHO BOCIHPHHHMACMBIX
pa3eNioB TUCIUTUTHHEI IPETyCMOTPEHBI 3aHATHS, TPOBOJIUMBIC B MHTEPAKTUBHBIX (hopMax.

J1y1st oBJ1aICHKS] HABBIKAMH CAMOCTOSITEIbHOM PabOThI, CAMOOPTaHU3AIIUN ¥ OpTraHU3AIH
BBITIOJIHEHHSI TBOPUYECKHUX 3aJaHUIl MPEIyCMOTPEHA IMOJArOTOBKA K MPAKTHUYECKUM 3aHSATHSIM
(0OCYXXIIEeHUSIM ~ pe3yJIbTaTOB HAy4yHOH NpopabOTKM MaTepuajoB JUCHMILUIMHBI M HX
TEOPETHUYECKOM U TPAKTUYECKOW 3HAYMMOCTH), COOOIIEHUSM, TECTUPOBAHUIO, BBHITIOJIHCHHE
JIOMAITHUX 33JIaHUHA C MX MOCJICTYIONMM IIPEICTaBICHUEM JOKJIa/I0B, HallMcaHueM pedepaTos,
IIpeJICTaBICHUEM KOHTPOJIbHBIX U KypCOBOM paboT Ha 00pa30oBaTeIbHOM ITOpTAJIE.

6 YueOHO-MeTOIMUYECKOE 00ecTeyeHHe CAMOCTOSITEIbHON PadoThl 00yYaroIHXCsl
[TpencraBneno B mpuiaoxeHun 1.

7 OneHoYHbIe CpeIcTBA A5 POBeJeHUsI IPOMEKYTOYHOM aTTecTAlluH
[IpencraBieHbl B IPUIIOKEHUH 2.

8 YueOHo-MeTOAMYeCcKOEe H HH(POPMALIMOHHOE 0O0ecTeueHrue TUCIUIIHHBI (MOTYJIs1)

a) OcHoBHas1 IMTEpPaTypa:

1. Psarun FO.U. Puckomnorust B 2 4. Yacts 1: Yuebnuk as By3oB / FO.U. Psarun. - Mocksa:
UznarensctBo  "HOpaiit" , 2020. - 255 c. [Onexrponnelii  pecypc]. Kon
nocryna:https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/1.

2. Psrun FO.U. Puckonorust B 2 4. Yacth 2: YueOHuk 1151 By30B / FO.U. Psarun. - MockBsa:
WznatenserBo  "HOpait" ,  2020. - 275 c¢. [OnextponHbid  pecypc]. Kox
nocryna:https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239%#page/2.

0) lonoJiHMTEILHASA JIUTEpaTypa:

1. Boponnosckuii A.B. Ouenka puckoB: Y4eOHMK W MpakTUKyM s By3oB / A.B.
Bopontosckuii. - Mocksa: M3aarenscto "HOpaiit", 2020. - 179 c. [DnekTponnsiii pecype]. Kox
nocryna: https://urait.ru/viewer/ocenka-riskov-452702#page/2.

2. Kacestrenko T.I'. OnieHka 1 aHaJIA3 pUCKOB B OM3HECE: YUYCOHUK U MPAKTUKYM JJISI BYy30B
| T.I'. Kacwsinenko, A.I'. MaxoBukoBa. - 2-¢ u31. nepepad. u jmom. - MockBa: M3narenscTBo
"FOpaiit", 2020. - 381 c. [DnekTponHbIi pecypc]. Kox moctyma:



https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2.

3. Barkun B.H. Puck-meHemxmenT. - 2-e u3f., nepepad. u nom. - Mocksa: M3naTenbcTBo
"FOpaiit", 2020. - 365 c. [Dnekrponnsiii pecype]. Kox mocryma: https://urait.ru/viewer/risk-
menedzhment-450164#page/2.

B) MeTtoanyeckne yKazaHusi:

1. Kapmanosa E.B. Hucnienubie MeTo1b1 [ DN1eKTpOHHBIN pecypc]: yueoHoe nocobue / E.B.
Kapmanosa; MI'TY. — Maruauroropck: MI'TY, 2016. — 1 snekrpon. onr. guck (CD-ROM). -
Pexum JOCTyIIA:
https://magtu.informsystema.ru/uploader/fileUpload?name=2551.pdf&show=dcatalogues/1/113
0353/2551.pdf&view=true.

2. YrpasiieHue pucKaMu 1 CTpaxoBaHKe [ DJIeKTPOHHBIN pecypc]: yueoHoe mocobue / B.H.
Hewmues, C.I'. Kypasun, A.B. Bnes u ap.; MI'TY. — Maruautoropck: MI'TY, 2016. — 1 snektpoH.
OIIT. JIACK (CD-ROM). - Pexum JOCTYyTIa:
https://magtu.informsystema.ru/uploader/fileUpload?name=2570.pdf&show=dcatalogues/1/113
0376/2570.pdf&view=true.
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MartepuaibHO-TEXHUYECKOE 00ecrieueHre TUCIUTUTHHBI BKITFOYAET:

Tun u Ha3Banue ayautopun OCHaIlEHUE ay JUTOPUU

Y4eOHble ayAUTOPUU ISl IPOBEICHUS 3aHITUN JEKIIMOHHOTO THUNa MylbTUMeTuitHbIe
CpeACTBa XpaHEHHUsI, TIEpEeIavyy 1 TPEACTaBICHUS HH(POPMAIIHH.

Y4eOHble ayAuTOpUM [UIsI TPOBEACHUS MPAKTUYECKUX 3aHSATUN, TPYMNIOBBIX U
UHAMBUAYAIbHBIX KOHCYJIbTAlMM, TEKYIIEro KOHTPOJs M IPOMEXKYTOYHOM aTTeCTaluu
MynbsTuMeaifHbIE CPEICTBA XPAHEHUS, IEPEAayuu U MPEeACTaBlIeHUs UHPOPMALIUH.

Kommiieke TEeCTOBBIX 3aJaHUM I TPOBENEHUS TPOMEXKYTOUYHBIX M PyOEKHBIX
KOHTPOJIEH.

[Tomenienus y1st caMOCTOSTENBbHOM paboThl 00yvaromuxcs [lepconanbHbIe KOMIBIOTEPHI
¢ makerom MS Office, Bbixo0om B IHTEpHET 1 C AOCTYIIOM B 3JIEKTPOHHYIO HH()OPMAIIMOHHO-
00pa3oBaTeNbHYIO0 Cpely YHUBEpCUTETA

[Tomemienuss 1 XpaHeHUs H  TPOPUIAKTHUECKOTO OOCITy)KMBaHHUS —y4eOHOTO
obopynoBanus Illkadbr nns XpaHeHus y4eOHO-METOJUYECKON JOKYMEHTAIMH, Y4eOHOTO
000py0BaHUs M y4eOHO-HATJISITHBIX TTOCOOUH.



Ipuioxkenne 1

6 YueOHO-MeTOoquYeCKOoe o0ecnedeHne CaMoCTOATeIbHO padoThl CTY1eHTOB

[To mucuunnune b1.B.01 Puckonorus npeaycMoTpeHa ayiuTOpHas M BHEAyJIUTOpHas
camocTosTeNbHas padoTa 00yJaromuxcsl.

CamocTtosTenpHas paboTa CTYACHTOB IMPEANONIAracT MOJITOTOBKY K 3aHSATHSM, PEIICHUE
TUTIOBBIX 337lad Ha MPAKTUYECKUX 3aHATHSAX, HamucaHue pedeparoB MO IMPEACTABICHHBIM B
paboueii mporpaMMe JUCHUIUIMHBI TeMaM, BBIMIOJHEHHE KOHTPOJIBHBIX pabdor Ne 1, 2 u 3 (mo
BapHaHTaM), IOATOTOBKY U BBINOJIHEHHUE KypcOBOil paboTe (10 BHIOpaHHOM TeMaTHKe HayYHBIX
HCCIIeIOBAHMM ).

Pasznen 1: TeopeaneCKne U METOTO0JOITHYCCKHE OCHOBLI PUCKOJIOI'HHA

Tema 1.1. Puckonoruss xak Hayka, €€ pojb B Pa3BUTUM 3KOHOMHYECKOH TEOPUU U
B3aMMOCBS3b C APYTUMHU HaykaMu. [IpenMeT u 0ObeKT, Lean U 3aJaul pUCKOJIOTHH. AKCHOMBI U
MOCTYJIaThl PUCKOJIOTUU

Bonpocel ona oocysycoenun (na npakmuueckux 3aHAmMuAX).

1 Puckosnorus u ee B3auMOCBS3b C IPYTUMH HaAyKaMHU.

2 MeToaoa0oruyeckue OCHOBBI PUCKOJIOTHH: MOAXOMAbI, MAPaJUIMbl, TEOPUHU, KOHLICTILIH,
METO/Ibl U METOJUKH.

3 Ponb pucka B IpUHATUHN pEUIeHHH B chepe IKOHOMUKHU.

4 OCHOBHbIE Hay4YHO-TEOPETUYECKUE TPEIIOCHUIKH PUCKOIOTHH.

5 Puck u puckoBas cuTyauus.

6 AKCHOMBI PHCKOJIOTHH. AKCHOMa BCEOXBATHOCTH U CYOBEKT PHCKA.

7 AKCMOMBI PUCKOJIOTUU. AKCHOMA MPUEMIIEMOCTH U KaTErOpU3alis pUCKOB.

8 AKCHOMBI PUCKOJIOTHU. AKCHOMa HETTOBTOPSIEMOCTH U T0JI€ PUCKOB.

9 Iloctynatel puckonoruu. Puck u Hannuue cyObekTa, IPUHATHE PEIICHUS.

10 Ioctynatel puckosioruu. PUck u penienusi, ¢ HOMOIIbIO KOTOPBIX CBSI3bIBAETCS BPEMSI.

11 IToctynatsl puckonoruu. Puck u noseaenue cyonrekra. [lorepu u yuepo.

12 IloctynaTel pucKooTUU. PUCK U Mepbl pucka.

13 OcHOBHBIE 3Tallbl HAKOIIJIEHHS 3HAHUI U Pa3BUTHUS HAYKH O PUCKE.

14 Kak B HCTOpUYECKON PETPOCTIEKTUBE U3MEHSUIUCH MTPEIMET U 11€Tb PUCKOIOTHH?

15 Yo noHnmaercs noja NpuOPUTETaAMU U OPUEHTUPAMU B PUCKOJIOTHH?

Tecmoegvie 3a0anus.

1 Vkaxure Hanbosee CTporoe NpecTaBiIeHUe O PUCKE KaK SIBICHUU:

a) curyanusi, OOBEKTHUBHO cOJEpxKallas BBICOKYIO BEPOSTHOCTh HEBO3MOXXHOCTH
JIOCTHKEHUS LIEIIH;

0) Hanmuuue (AKTOpPOB, TMPU KOTOPBIX pe3yibTaTbl JEUCTBUH HE  SBIAIOTCS
JIeTEPMUHUPOBAHHBIMU, a CTENEHb BO3MOXHOIO BIHMSAHMS 3TUX (AKTOPOB HA pPE3yJbTaTh
HEU3BECTHA;

B) cieAcTBUe JeiicTBusA (Oe3delcTBUS), B pe3yibTaTe 4Yero CyIIECTBYET peajbHas
BO3MOXKHOCTh TMOJYUYEHHS] HEOIPEIETICHHbBIX PE3YJIbTATOB;

I') KaTeropusi, OTpakarolasi BO3MOKHOCTb JOCTHKEHHS WM MPEBbIILICHHS (HEIOCTUKEHNUS,
HEMOJIHOTO JIOCTUYKEHUS ) TOCTABJIEHHBIX 1eJIel B YCIOBUSAX HEONPEIEIEHHOCTH;

1) BEPHBI BCE OTBETHI.

2 YTo moHMMAETCs MO aHAJIU30M PHUCKA:

a) CUCTeMaTu3alusl MHOXKECTBA PUCKOB Ha OCHOBaHMM KaKUX-JIHOO MPU3HAKOB U KPUTEPUEB,
MO3BOJISIOIMNUX 00BETUHUTH TTOJIMHOXKECTBA PUCKOB B 00JIee OOIIIHE MMOHATHS;

0) cUCTeMaTHUYECKOE HCCIIEZIOBAaHHE CTENEeHHM PUCKa KOHKPETHBIX OOBEKTOB, MPOIECCOB,
SIBJICHUM, IPOEKTOB;

B) HAYaJbHBIM 3Tall CUCTEMBI MEPOIPHUATHH MO YNPABIECHUIO PUCKAMH, COCTOSILUN B
CHUCTEMAaTUYECKOM BBISBIEHUN PUCKOB, XapaKTEPHBIX JJIsl ONPEACIEHHOT0 BU/Ia S TEIbHOCTH, U
OIPECIEHUH UX XapaKTEPUCTHUK;



I') HET IPABUIILHOIO OTBETA.

3 Yo noHumaetcs Moj uAeHTU(UKAIIMEH prCKa:

a) Ha4aJbHBIM ATAll CUCTEMHBIX MEPONPHUATUHA 10 YIPABIEHUIO PUCKOM, OCHOBAHHBIM Ha
CUCTEMATUYECKOM BBISIBIIEHUU PUCKOB ONPEEIIEHHOT0 BU/1A AESITEIbHOCTH U UX XapaKTEPUCTHK;

0) cucTeMaTH4ecKoe HaydyHOE MCCIIEJOBAHUE CTENEHU PUCKA, KOTOPOMY IOABEPIKEHBI
KOHKPETHBIE 00BEKThI, BUABI IEATEILHOCTH U IPOCKTHI;

B) BEpHBI 00a OTBETA.

4 Yxaxxute BO3MOXKHBIE ITOCJIE/ICTBUS PEATU3aLUU PUCKa:

a) OTPHULIATENIbHBIE;

0) M0JIOXKUTEIIbHBIE;

B) KaK IOJIO)KUTEJIbHBIE, TAK U OTPULIATEIIbHBIE;

I') HET IPaBUJILHOT'O OTBETA.

5 Kak Ha3bIBarOTCs pUCKH, IPAKTUYECKH BCErja HECYLIHE OTEPHU:

a) KPUTUYECKHUE;

0) CIIEKYyJIATUBHBIC,

B) UHCTBIE;

I') aMOUBaJICHTHBIC;

1) TUTIOTETUYECKUE;

€) HeT MPaBUJILHOIO OTBETA.

6 Kax Ha3pIBalOTCSI PUCKU, KOTOPbIE MOTYT HECTH KaK IOTEpH, TaK U JONOJHUTENbHbIE
JOXOJIBL:

a) YUCThIE;

0) KPUTHYECKUE;

B) CIIEKYJIITUBHBIE;

I') OTpaHUYEHHBIE;

1) 1OMyCTUMBIE;

€) HeT MPaBUJILHOI'O OTBETA.

7 Kak Ha3bIBalOTCS PUCKH, OOYCIOBJICHHBIEC JIESTEILHOCTHIO CAaMOTO MPEIIPUATHS U €ro
KOHTaKTHOW ayJUTOpPUEH:

a) YUCTHIE;

0) BHELITHHUE;

B) BHYTPEHHUE;

I') JOIyCTUMBIE;

1) OTpaHUYEHHBIE.

8 Kak Ha3bIBalOTCS PUCKH, B PE3yJbTaTe PEANN3allUU KOTOPBIX NPEANPUITHIO T'PO3HUT
1OTeps BEIPYUKH (ITOTEPH MPEBBIILIAIOT 05KUIAEMYIO IPUOBLID):

a) JI0NyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTacTpo(pHUECKHe;

T') BEpHBI BCE OTBETHI.

Ilpumepnvie unousuoyanvnvie Ooomauwinue (meopuecxkue) 3aoanus (H/3) — memwi
peepamos:

1 Puckosnorus u ee B3aMMOCBS3b C IpYTUMH HayKaMU.

2 MeTon00ru4eckiue OCHOBBI PUCKOJIOTHH: MOAXO/IbI, MapaAUurMbl, TEOPHH, KOHIIETIINH,
METO/Ibl U METOJUKH.

3 Ponb pucka B IpUHATUHN peLIeHUH B cpepe IKOHOMUKH.

4 OCHOBHBIE HAy4YHO-TEOPETUUYECKUE TIPEATIOCHUIKH PUCKOJIOTHH.

5 Puck u puckoBas cutyarusi.

6 AKCHOMBI PUCKOJIOTHH.

7 IlocTynatel pUCKOJIOTHH.

8 OCHOBHBIE 3TaIlbl HAKOIIJIEHUS 3HAHUM U Pa3BUTHUS HAYKH O PUCKE.

9 Kak B ucTOpHUYECKOIl peTpOCIEKTUBE U3MEHSIINCH MPEAMET U 1IeJIb PUCKOJIOTUHN?

10 Yto noHnmaeTcs o KpUTEPUIMH, IPUOPUTETAMHU U OPUEHTHPAMU B PUCKOJIOTHN?



Tema 1.2. KareropumanbHblii aHaJW3 puUCKAa Kak SBIEHUSA. PUCK Kak ciydaiiHoe H
3aKOHOMEPHOE SIBJICHHE, BEPOATHOCTh U BO3MOKHOCTh. HeolpeaeieHHOCTh Kak UCTOYHHK pHUCKa.
Teopus xaoca u Teopusi Oudypkaumii B HcciaenoBaHWM pucKa. KOHLENIMH pHCKa Kak
TEOPETUYECKUI U METOI0JIOTUYECKUH UCTOUHUK PUCKOJIOTUH

3aoaua 1.
ABTOMaT, paboTAIINK CO CTAaHAAPTHBIM OTKJIIOHEHHEM o = 1 1, (pacyer 4ail B mauku co
cpennuM BecoM ¢ = 100 r. B ciyuaiinoii BeIOOpKe 00beMoM N = 25 mauek cpeHuil Bec OqHON

nayku coctaBmii X = 101,5 r. OueHutrb pHUCK pEryJUpPOBKH aBTOMAaTa IpU CpeaHEn
JIOBEPUTEIIbHOM BeposiTHOCTH P = 95%.
3aodaua 2.

CraHok, paboTaroLuil co cTaHIapTHBIM OTKJIOHEHHeM o = 0,5 MM, IPOU3BOJUT U3AEIH
cpeaHelt amuHbl o = 20 mMm. B ciiydaiiHoli BbIOOpKE 00beMOM N = 16 uzgenuil cpeaHss JUIMHA

ogHoro wuzjaenus coctaBwia X = 19,8 mM. OueHUTh, PHUCK HACTPOWKH CTaHKa, €CJIHU
JIOBEPUTEIIbHAS BEPOSITHOCTH cocTaBisier P = 99%.
3aoaua 3.

[Tpou3BoUTENb U3ACITUS YTBEPKIACT, UTO CPSTHUN BEC IUTUTKU H3AeTus He MeHee « = 50
r. Puck-odunep orodbpan 10 miuTox u3aenus, BeC KOTOPBIX COCTaBHII, COOTBETCTBEHHO, 49, 50,
51,52,48,47,49, 52,48, 51 r. OEHUTh PUCK WU3TOTOBIICHUS U3/ICIHS 110 3asBJICHHOMY 00pasily,
€CJIM BeC TUIMTKH HU3JIENHs COOTBETCTBYET HOPMAJIbHOMY paCHpEeNICHUI0, a JTOBEpPHUTENbHAs
BEPOSATHOCTH cocTaBisier P = 95%.

3aoaua 4.

[TpousBoauTENb U3AEIHS YTBEPHKIACT, UTO JOJS OpaKOBAHHBIX M3EIUN HE MPEBOCXOIUT
1%. B cnyuaiinoit Beioopke oobemMoM N = 100 okazanoch 2 OpakoBaHHBIX u3aenusa. OUEHUTh
PHCK TOsIBJICHHsI OpaKa U3/IeJusl, €CJIM TI0BEpUTEIbHas BeposITHOCTE P = 99%.

3aoaua 5.
WuBectunimonnslii mpoekT Ne 1 paccunran Ha t; =4 rona, nucnepcust eXXerogHoN NpuoObLIIH

coctansier s; = 15%. MnBecTunmonnsiii npoext Ne 2 paccuntan Ha t, = 3 roja, aucrepcus

©KEroIHON MPUOBLTH cocTapiseT S, = 20%. IIpeamnonaraercs, 4To pacrpe/ieNIeHHe €KETOIHOMN

OpUOBUIM MOAYMHSETCS 3aKOHY HOPMAJIbHOTO pacrpesieieHus ciydyaiiHoil BennuuHbl. CpaBHUTH
PUCKH MHBECTHIIMOHHBIX TIPoeKTOB Ne 1 1 2 mpu moBepuTensHO BeposiTHOCTH P = 99%.

3aoaua 6.
ITo mepBoit TeXHONOTUHU AJISt TPOU3BOJCTBA KaXKaoro u3 N, = 10 uzaenuii 66110 3aTpayeHo

B cpenneM X1 =30 cexyH (BbiGopouHas nucnepeust S; = 1 cexynna). [To Bropoii TexHonoruu
JUISL IPOMU3BO/ICTBA KaXI0ro n3 N, = 16 n3genuii ObUT0 3aTpayeHo B cpenHeM X2 = 28 CeKyH[

(BbIOOpOYHAs TUCTIEPCHS 822 =2 cexyHabl). OLIeHUTh pUCK 00Jiee MeJUIEHHOTO POU3BOJCTBO 110
MIEPBOM TEXHOJIOTUU IO CPAaBHEHHIO CO BTOPOW TEXHOJIOTHEW IPU JOBEPUTEIBHON BEPOSITHOCTU

p =95%.
Bonpocwt 0na 00cyscoenun (na npakmuueckux 3aHAmMUAX).
1 Puck kak skoHOMUYecKasi kareropusi. KateropuanbHblil aHaIU3 pUcKa.
2 CymiHOCTh PUCKa KaK SIBJICHUS U KBAJTUMETPHUECKUE XapaKTePUCTUKH PUCKa.
3 Puck kak ciryuyaliHO€ ¥ 3aKOHOMEPHOE SIBJIEHUE, BEPOSTHOCTh U BOBMOYKHOCTD.
4 HeonpeneneHHOCTh KaK HICTOYHUK PUCKA.
5 Teopus xaoca u Teopusi OupypKanuii B UCCIEIOBAHUN PHUCKA.
6 KoHueniuu pucka Kak TEOpETUYECKHI U METOJOJIOTUYECKUH NCTOYHUK PUCKOJIOTHH.
7 BapuaHTBl 5JKOHOMHUYECKUX PEIIeHU, 0OPEeMEHEHHBIX PUCKOM. AJTbTEPHATHBBIL.
8 IIpvHLIMIIBI CHUCTEMHOTO aHaJN3a PUCKa B CIIEKTPE S3KOHOMUYECKHUX MPOOIIEM.
9 KauecTBeHHBII 1 KOJIMYECTBEHHBIN aHAIN3 PUCKA.
10 Hcnonbs3oBanue Habopa nokazaTesen A1 KOJIMYECTBEHHOW OILIEHKH pUCKa.



Tecmoegvie 3a0anus.

1 B uem CyIIHOCTh CONMATBHO-9KOHOMHYECKON (PYHKIIMH PUCKA!

a) B IPOLECCE PHIHOYHOW JEATEIbHOCTH PHUCK M KOHKYPEHLHS IO3BOJISIIOT BBIIEIHUTH
COILMATILHBIC TPYIIIHI 3PPEKTUBHBIX AKTOPOB B OOIIECTBEHHBIX KJIACCaX, & B AKOHOMHUKE - OTPaCIIn
NESITEIbBHOCTH, B KOTOPBIX PUCK NPUEMIIEM;

0) peanmzanusi pUCKa MOXET OOECIIEYHTDH JOMOIHUTEIBHYIO MO CPAaBHEHHIO C IJIAHOBOU
npuObLIb B CiTy4ae OJIaronpusiTHOTO UCX0/a;

B) BEpHBI 00a OTBETA;

2 B yem cynrHoCTh KOMIIEHCHUPYIOIIEH (QyHKIIMHA PUCKA!

a) B MPOIECCE PHIHOYHOM AEATEIBHOCTH PUCK M KOHKYPEHIIMSI TMO3BOJSIOT BBIICIUTH
COLIMAJIbHBIE TPYIIIIbI 3PPEKTUBHBIX AKTOPOB B OOIIECTBEHHBIX KJIaccaX, a B AKOHOMHUKE - OTpaciiu
JIeATEIbHOCTH, B KOTOPBIX PUCK MTPUEMIIEM;

0) peanuzamus pHUCKA MOXET OOECHeunuTh JIOTOJHUTENbHBIE JOXOAbl B CiIydae
0JIaronpUsATHOTO UCXO/A;

3 B uem cocTouT 3anuTHast PyHKIMS pUCKa:

a) B OOBEKTHBHOH HEOOXOAMMOCTH 3aKOHOAATEIBHOTO 3aKPCIUICHUS  TOHSATHS
«TPaBOMEPHOCTH PUCKa», IPABOBOT'O PETYIUPOBAHUS CTPAXOBOU JESATEILHOCTH;

0) B TOM, 4TO IOpUAHYECKUEC W (DU3MUCCKUE JIUIIA BBIHYKICHBI UCKATh CPEACTBA U (OPMBI
3aIUTHI OT HEXENaTeIbHON peaan3alui prucKa;

B) 00a OTBETa BEPHHBI;

4 B yeM nposBISETCS CTUMYIHPYIOIas PyHKIUS pUCKa:

a) peamu3anus PENICHHA C HEUCCICAOBAHHBIM WM HEOOOCHOBAHHBIM PHCKOM MOXET
MPUBOJUTH K peaan3aui 0ObEKTOB UM ONEpalnil, KOTOPbIE OTHOCSTCS K aBaHTIOPHBIM;

0) B HCCIeJOBAaHUM HMCTOYHUKOB PHUCKA MPH MPOCKTUPOBAHUHU OINEpaIMii U CHUCTEM,
KOHCTPYHUPOBAHUU CIEIHUAIBHBIX YCTPONCTB, omepaiuii, ¢opM CIOEIOK, HUCKIIOYAIOUIUX MU
CHIDKAIOIIMX BO3MOJKHBIE MTOCJIEACTBHS PUCKA KaK OTPULIATEILHOTO OTKIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Uewm u3mepsieTcs BeIMurHa (CTENIEHB) PUCKA!

a) CPEIHUM OKUJAEMBIM 3HAUCHUEM;

0) U3MEHYUBOCTHIO BO3MOKHOTO PE3yJIbTaTa;

B) BEpHBI 00a OTBETA;

6 Yto nmoHumaercs MoJi CUCTEMaTU3allued MHOKECTBA PUCKOB HA OCHOBAHMM KaKHX-THOO
MPU3HAKOB M KPUTEPHEB, MO3BOJSIIONIMX OOBEIWHUTH MOJMHOMKECTBA PUCKOB B Oojiee oO1ue
TIOHSITHSL:

a) uaeHTU(UKAIUS PUCKOB;

0) yrpaBJeHUE PUCKAMU;

B) aHAJIU3 PUCKOB;

I) KJIacCU(UKALNS PUCKOB;

7 YkaxxuTe 00U UCTOYHUK PUCKOB:

a) HEOTPEICIICHHOCTb;

0) prCcKOBas CUTYyaIus;

B) ()aKTOpBI pUCKA;

T') aMOMBAJICHTHBIN XapaKTep PUCKOB,;

8 YKaxuTe OCHOBHbIE TPYIIIHI MOJAX0A0B K ONPEEIIEHNIO PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT NPUHSATHUS PEIICHU;

0) pHUCK Kak COOBITHE;

B) PUCK KaK JICHCTBUE;

') PUCK KaK mapameTp (pe3ynbTar) AeaTeIbHOCTH;

1) PUCK KaK YCJIOBHUE OCYIIECTBICHUS ACATEIHLHOCTH;

€) DKJIEKTUYECKHH MOIXO/T;

’K) BEpHBI BCE OTBETHI.

Koumponvnana paooma Ne 1.

OreHka ypoBHS KauTaIM3allud KOMIAHUH U BBISIBJICHUH (DAKTOPOB PUCKA.



Ha ocHoBe ucnoiab30BaHUSI COBPEMEHHBIX METOAO0B (PMHAHCOBOTO M (PAKTOPHOTO aHaIM3a
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Hcxonnas mHpOpManus A pacdyeToB NpeAcTaBieHa B Tabmuie 1 U XapakTepu3yroT
COCTOSTHUE aKTHBOB U TaCCUBOB KOMIIAHUU 110 COCTOSsIHMIO HAa KoHel[ 2015 un 2016 rr. (1o JaHHbIM

OyXranTepcKoi OTYETHOCTH KOMIIAHHUH).

Tabmuma 1 — WMcxonHple AaHHBIE IS ONEHKH (UHAHCOBOTO COCTOSIHHS TIPOMBIIUICHHON
KOMIIAaHUM 10 cocTosiHMIO Ha KoHell 2015 u 2016 rr., MiH. pyo.
HanmenoBanue
IIoKa3aresien 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbI
1. HemaTepuasibHbl€ aKTUBBI 282 704 171 263
2. OCHOBHBIE CPECTBA 32108 39430 38022 40537
3. He3aBepiieHHOE CTPOUTEIBCTBO 221 176 103 83
4. JloxoaHbIC BJIOKCHUS B 398 542 102 146
MaTepHaJbHbIE IICHHOCTH
5. Jonrocpounbie (PMHAHCOBBIE 610 388 404 363
BJIOXKEHUS
6. IIpoune BHEOOOPOTHBIC AKTUBEI 49 80 34 72
Hroro no paszneny I 33668 41320 38836 41464
B T.4Y. HEXOJIOBbIE MaTepHalIbHbIE
HeHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBbI
1. 3anacsr: 21773 23078 23078 26006
19383 20046 19023 21516
- CBIpbE, MaTEPHAIIBI U JIP. 314 368 892 917




- 3aTpaThl B HC3aBCPIICHHOM

MIPOU3BOJICTBE 2029 2618 3100 3499
- rOTOBas MPOIYKLUS U TOBapbl 15 12 32 34
JUTSL TIPOJTAYKH 26 28 27 33
- TOBapbl OTIPYKECHHbIE 6 6 4 7
- pacxojpl OyayIIuX MEPUOIOB
- MpOoYMe 3aIachl
2. HJIC o npruoOpeTeHHbIM IIEHHOCTSIM 3179 3259 3620 3872
3. JlebuTopckas 3a10JKEHHOCTh
(rutatexxu Oosiee yem uepes 12 mecsien 1 055 843 522 501
110CJIE OTYETHOM JaThl)
B T.Y. IOKYIATEJIN U 3aKa3YHKH — — — —
4. Jleburopckast 3a/10J5KEHHOCTD
(rutatexu B TeueHue 12 MecsieB nocie 16377 18400 12484 14501
OTUETHOM JaThl)
B T.4. MIOKYIIATEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BbIJIaHHEIE 883 946 760 502
6. Ilpoune neduTops 1063 1256 1022 1053
7. KpatkocpouHbie (PMHAHCOBbBIE 4082 3892 1855 1925
BIIO’KEHUS
8. JleHeKHBIC CPEeICTBA 166 150 364 387
9. [Ipoune 060POTHBIC AKTHUBBI — — — —
Hroro no pazneny 11 48578 51824 43705 48747
Htoro aktuBoB 82246 93144 82541 90211
KAIIUTAJI U PESEPBbI
1. YcraBHbIl KanuTall 21750 21750 25550 25550
2. 100aBOYHBII KanuTall 983 1050 1222 1309
3. Pe3epBHBbIii KanuTan 5834 5834 6699 6753
4. HepacnpeeneHHas npuObLIb 2866 7025 6975 10336
Hroro no pazneny III 31433 35659 40446 43948
JOJII'OCPOYHBIE
OBSIBATEJIBCTBA
1. 3aliMbI M KpEAUTHI 14255 16810 10093 11092
2. [Ipoune nonrocpouHsie 303 450 352 288
00s13aTeNIbCTBA
HWroro no pazmeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBSIBATEJIBCTBA
1. 3aliMbI ¥ KpEAUTHI 21734 25629 18840 21045
2. Kpeautopckas 3aJJ0JKEHHOCTb: 12937 12740 11187 12528
- TIOCTaBIIWKH Y MOAPSTIAKA
- 3aJI0JDKEHHOCTH Nepes 11711 11375 10286 11509
MIEPCOHATIOM 389 376 333 377
- 33JI0JDKEHHOCTH TMepent
roCy/IapCTBEHHBIMU
BHEOIO/DKETHBIMH (POHIaMH 109 102 93 105
- 3aJ0JDKEHHOCTH 10 HAJIOTaM U 728 887 475 537
cbopam
3. ABaHCHI MTOJTyYeHHbBIE 772 990 780 593

4. IIpoune KpeauTOpsl

5. 3a10JKEHHOCTD Nepe]] yUpeAUTEI MU
110 BBIILJIATE JOXOJI0B




6. J1ox01p1 Oy IyIIUX MEPUOJIOB 812 866 843 717
7. Pe3epBbl NpeCTOSIIIMX PacXog0B — — — —

8. IIpoune kpaTKOCpOUHbIE

00s13aTeIbCTBA - - - -
HWroro no pazneny V 36255 40225 31650 34883
Htoro maccuBon 82246 93144 82541 90211
Bripyuka oT peanu3anuu npoayKIuu 41178 45633 40989 44878
Yucrasi npruObLTE KOMIIAHUH 6835 9822 9118 8327
Benmnunna pemHBECTUPYEMOM YUCTOM 3465 3922 3198 3477
npUOBLIH

[Tpoananu3upoBaTh MOTYYCHHBIE PE3YJIBTATHI, CIeTIaTh HEOOXOIUMBIC BBIBOJIBI 00 YPOBHE
KalnuTajau3auyl KOMIAHHH, TEeMIIaX pPOCTa COOCTBEHHOIO KaluTala KOMIIAaHWHU, KITFOUYEBBIX
dakropax pucka. BeisiBUTh W3MeHEHUSI B (DUHAHCOBOM COCTOSIHUU MPOMBIIIICHHOW KOMITaHUH,
Mpou30IIeIIre B TeueHue kanenaapHoro 2015 rona.

Pa3paborare pexkoMeHJAaMKM 10 COBEPIICHCTBOBAHHIO (DMHAHCOBO-XO3SHCTBEHHON
JESTEIIbHOCTH MPOMBIIICHHOW KOMIIAHUHM U CHUKEHHUIO YPOBHS YTPO3 ee OU3HecCy.

Ilpumepnvie unousudyanvhule (meopueckue) oomawnue 3aoanusn (U/13):

1 UuHOBaIMOHHAs AESITENbHOCTh KaK HICTOYHHUK PUCKOB.

2 KitaccuukanmoHnHasi CHCTeMa PUCKOB U €€ METO0JIOTHIECKOE 3HAUCHUE.

3 MHOrojeTHHe CTaTUCTUYECKHEe HAOIIOEHUSI KaK OCHOBA pacIpe/eseHUs] BEPOSTHOCTH
CTPaxXOBBIX CITy4aeB U aKTyapHBIX PaCUETOB.

4 Ananu3 BaTIOTHBIX PUCKOB MPU MPOBEICHUH BHEIIHETOPTOBBIX M BATIOTHBIX KPEIUTHBIX

onepaunui..

5 AmnHanu3 BaNIOTHBIX PUCKOB MpPU MPOBEACHHUU oOINepaluii Ha (OHIOBBIX U BATIOTHBIX
OupxKax.

6 HeOnarompusTHas SKOHOMHYECKas KOHBIOHKTYpa U JIeJIOBOM pHUCK: aHalu3 H
IIPOrHO3UPOBAHHUE.

7 30HBI pucKa U 0€3pUCKOBBIE 30HBI KaK Ka4YeCTBEHHBIE XaPaKTEPUCTUKU CTENECHH (YPOBHS)
PHCKa U METOJIOJIOTHYECKOE 3HaUeHue KpruBoi JlopeHiia.

8 Wnentudukanus pucka: pa3paboTka TMEpeyHss BO3MOXKHBIX PHUCKOBBIX CHUTYaIIHMH,
MPOTHO3UPOBAHUE TIPUYMH U MOCIEACTBUHN (IIPU3HAKOB) WX BO3HUKHOBEHUS, KJAcCCU(DUKAIIUN U
KpUTEpPHUU PUCKA.

9 Kommepueckuil pucK MPOU3BOJICTBEHHO-XO3SMCTBEHHOW M (DMHAHCOBOH JESITEIBHOCTH
KaK pe3ylbTaT MpOSBICHUS (PAKTOPOB BANIOTHBIX, IMOJUTUYECKUX, MPEANPUHUMATEIHCKHUX,
(MHAHCOBBIX M UHBIX PUCKOB.

10 dopmupoBaHHe KpUTEPHUEB pHUCKA Ui MACHTU(UKAIIMU PUCKOBOM CHUTyallMH H
KJIAaCCU(UKALUU PUCKOB.

Paznen 2: Crpykrypa u kjiaccupuKalui PHCKOB JIKOHOMMYECKHX CHCTEM.
Hpentudguxanusa U onucaHue pUCKoB.

Tema 2.1. TCOpI/ISI BepOHTHOCTCﬁ " MaTeéMaTu4iCeCKad CTaTUCTUKA, CHHCKTUKA, TCOPUS UTP B
OIMMCAaHUH PUCKOB.

3aoaua No 1.
[TpoBoasTCS HMCIBITAaHUS HOBOTO JieKapcTBa. B skcmepumente ywactByror N, = 3000
My*)4uH U N, = 3500 xenmuH. Y 50 myxunH u 110 sxeHIIMH HaOMIONAIOTCS MOOOYHBIE

s ¢ekTsl. OUeHUTh HaIWyhe pucka MOOOYHBIX 3(PPEKTOB MPEUMYIIECTBEHHO Y KEHIIUH IO
CpaBHEHHIO C MY>KUMHAMH IIPH JOBEPUTEIBbHOI BeposaTHOCTH P = 95%.

3aoaua Ne 2.



CTyneHTsl

ClaBalli d3K3aMeHbl 1O (U3MKE W MaTeMaTuKe, pe3yJbTaTbl KOTOPBIX

npecTaBiIeHbl B Tabuie 1.

Tabnuua 1 — Pe3ynbTaThl 3K3aMEHOB 110 (PU3UKE U MAaTEMaTHKE

Pesynbrare Pesynbrarel 5K3aMeHa 110 pU3UKE
9K3aMEHa 10
MaTeMaTHKe OTJIIIHO 2OPOLS YIOBJIL. HEYI.
OTJIMYHO 20 17 12 6
XOPOIIO 22 15 17 5
YIOBIL 21 19 20 13
HCYI. 9 8 7 18

W neHTudUIMpoBaTh PUCK B3aMMOCBSI3UM MEXIY pe3yJbTaTaMH 3K3aMEHOB 1O (U3HKe U
MaTeMaTHKe (J0BEpUTENIbHAS BEPOSTHOCTh P = 99%).

3aoaua Ne 3.

®dupma MPOBOIUT aHAIN3 OTKPHITHSI HOBOTO MarasuHa Julsl pacuiupenus OusHeca. B ciydae
OTKPBITUSL KPYIHOTO Mara3uHa IpU OJIarONpUsATHON KOHBIOHKTYPE pbIHKa HPOTHO3UPYETCS
npubsu1e 600 MITH. pyO. / TOJ, IpU HEOJIATONPUATHONH KOHBIOHKTYpe — yObITOK 400 MiH. pyo0. /
roj. B ciydae OTKpBITHS cpellHero MarasuHa Ipu OJaronpusiTHOM KOHBIOHKTYpE €ro NpuoObLIb
npornosupyercst Ha ypoae 300 mutH. py0. / roJ, Tpu HEOIATONPHUATHON KOHBIOHKTYPE PhIHKA —
yobITOoK 100 MitH. py0. / roa. Bo3MoXHOCTH 01aronpusTHON U HEOIATONPUATHON KOHBIOHKTYPBI
pBIHKA (PUpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanust pbiHKa 3KkcneproM oboiaerca ¢upme B 1 mitH. py0. CrienuanucT cYUTaerT,
4YTO C BeposATHOCTHIO 0,6 KOHBIOHKTYpa pbIHKAa OKaxkeTcsi OsaronpusitHoi. Ilpum stom mnpu
HOJIOKHUTEIBHOM 3aKIIOUCHUH IKCIIepTa KOHBIOHKTYPA PhIHKA OKa)KeTCs 0JIaronpusTHOM JIMIIb C
BeposaTHOCTHIO 0,9. IIpu ero oTpuaTeTIbHOM 3aKIIIOYCHNN KOHBIOHKTYpPa PHIHKA MOYKET OKa3aThCs
OyraronpusATHOM ¢ BeposiTHOCTHIO 0,12,

Hcnonp30BaTe METOA JiepeBa PEHICHUH I MPOBEPKH STHX BapuaHTOB. OIEHHUTH PUCK
(bupMBI B cilydae 3aKa3a SKCIEPTHOI0 Ucciie1oBaHus pblHKa. OLIEHUT pUCKU BAPMAHTOB OTKPBITUS
KPYITHOTO M CPEIHEr0 Mara3uHa. BBISBUTH CTOMMOCTHYIO OIICHKY HAWIy4YIIero BapuaHTa
peLeHHs.

3aoaua Ne 4.

Komnanus paccmarpuBaeT BapuaHThl CTPOUTENLCTBA HOBOTO 3aBOJIA.

Bapuant A. Kammranosnoxenuss K, = 700 muH. py0. B ycrmoBusix cpegHero crmpoca Ha

NPOJIYKIHUIO MPOTHO3HMpYeTCs TonoBoit qoxox D; = 280 muH. py0. B TeueHHE MOCIETYIONHX 5
aet (¢ BeposTHOCTBIO P, = 0,8). B ycnoBusAX HU3KOro crpoca Ha MPOAYKLUIO IPOrHO3UPYETCS
exeroanslil yositok D, = 60 mutH. py0. (¢ BeposTHOCTRIO P, = 0,2).

Bapuant b. Kanuranosnoxenus K, = 300 mun. py6. B ycrnosusax cpenHero cmpoca Ha
MPOAYKIIUIO MPOTHO3HUPYETCs To70Boi noxon D, = 180 muH. py0. B TeueHHE TOCIEIYIOMUX 5
aet (¢ BepostHOCThIO P, = 0,8). B ycnoBusx HU3KOro crpoca Ha MPOAYKLHUIO POTHO3UPYETCs
exeronHslil yoeitok D, =55 muH. py0. (¢ BepositHOCTRIO P, = 0,2).

Bapuant B. OT10XUTh CTPOUTENHCTBO HOBOT'O 3aBOJa HA OJAMH roJisl Ui (POPMHUPOBAHUS U
00pabOTKH JONOIHUTENBHON HH(pOpMAIIMK, KOTOpasi MOKET MMETh KaK MO3UTUBHBINA XapakTep (¢
BepoaTHOCTHIO 0,7), Tak U HETaTUBHBIN Xxapakrep (¢ BeposTHOCThIO 0,3). B cinyuae nmo3uTuBHON
UH(OPMALIMU MOXKHO peain30BaTh BapHaHThl A U b, Ipu 3TOM BEpOSTHOCTH CPETHEr0 U HU3KOTO
CIIpoca Ha MPOAYKIHUIO COCTAaBHUT, COOTBETCTBEHHO, 0,9 m 0,1. JloXoapl Ha mocieayoIue roaa
IPOTHO3UPYIOTCS Ha IIPEKHEM YpOBHE. B cilydae HeraTuBHOM MH(OpMAIIKM KOMITAaHHS OTKaXeTCs
CTPOUTH 3aBO/I.

OueHuTh PUCKM CTPOMTENBCTBA 3aBoJa. Bce pacueTsl MpOM3BECTH B TEKYLIUX LIEHAX, HE
MPUMEHSISI METO/I0B JUCKOHTHPOBAHHUS.

3aoaua No 5.



['omoBoii cipoc Ha MPOAYKIMIO OpeanpusTusa coctapiasier D = 1500 uzgenuii, CTOUMOCTb
nozxaum 3akasza C, =2000 py6./3aka3, u31ep:KKU XpaHeHus o1HOM eqununbl m3aenus C, =4500

py0./rox, Bpemst nocraBku 6 cytok (1 rom = 300 paboumx nueit). OnpenenuTs ONTUMATHHBIN
pasmep 3aKasa, U3JIep’KKHU, ypOBEHb IOBTOPHOTO 3aKa3a Ha OCHOBE MOJIENIH YIIPABJICHHUS 3a11acaMH.

Bonpocel ona oocysycoenun (na npakmuueckux 3aHAMUAX).

1 KyMynsus pucKoB U UX BIUSHHE HA TOATOTOBKY U IPUHATHE YIIPABICHUECKUX PEILICHHH.

2 IIpom3BoacTBEHHO-(MHAHCOBBIA  JIEBEPUIDK  KaK  (PaKTOp,  OKa3bIBAIOLIHIA
MYJIbTUIIMKATUBHBIN 3 GEKT Ha AeATEIbHOCTb NPEANPUATHH.

3 Mepa pucka kak HeoOxoaumas Uit (OPMHPOBAHUS ANbTEPHATHUB OLIEHKA PHCKa,
XapaKTepu3yolllas BO3MOXKHbIE IOTEPU WM TPUOOPETEHNUS B IIPOU3BOICTBEHHO-X03HCTBEHHOM
Wi (UHAHCOBOH JI€ATEIILHOCTH.

Tecmoesvie 3a0anus.

1 Kak Ha3pIBaroTCS pUCKH, B PE3YJbTAaTE pEATU3aLUU KOTOPHIX IMPEANPUSATHIO TPO3UT
oTepsI MPUOBLIN:

a) karactpoduueckue;

0) KPUTHYECKUE;

B) JIOIIyCTUMBIE;

I') BEPHBI BCE OTBETHI.

2 K xakoMmy Buay pHCKa OTHOCHTCS Pa3pblB KOHTPAKTA W3-3a JICHCTBHIA BIIACTEH CTpaHBI, B
KOTOPOM HaXOAUTCs KOMITAHUS-KOHTPAreHT:

a) DKOHOMHYECKUH;

0) nmpeanpUHUMATETbCKHIA,

B) MOJUTHUYECKHIA;

r) opc-maxop.

3 K kakoMmy MOIBUAY SKOJOTHYECKOTO PHCKAa MOXHO OTHECTH BEPOSTHOCTH IMOTEPb,
BBI3BaHHbIX CHEUU(UKON KIMMAaTUYECKUX YCIOBUH, a TAK)Ke HATMYUEM IPUPOIHBIX PECYPCOB:

a) IPUPOAHO-KIMMATUUYECKUE PUCKHU;

0) aHTPOTIIOTCHHBIEC;

B) COLIMAJIbHBIE;

I') BEPHBI BCE OTBETHI.

4 K kakoMy MOABUAY 3KOJOTHYECKOIO pPHUCKAa MOKHO OTHECTH BEPOSTHOCTb IOTEPH,
BbI3BaHHbBIX TEXHOTCHHBIMU KaTacTpodamu:

a) aHTPOIIOT€HHBIE;

0) NpUPOAHO-KINMATHUYECKHE;

B) COLIMAIbHO-OBITOBBIE.

5 Kakoif u3 BUAOB NPOMU3BOJACTBEHHOIO pHCKAa MPHUBOAUT K YBEJIMYEHHUIO YHCIA
HEIPEABUICHHBIX aBAPUNHBIX CUTYaLlUN:

a) UCTOJIb30BAHNE YCTapEBIIEro 000PYJOBAHUS;

0) HecTaOUIILHOCTh KauecTBa TOBAPOB U YCIYT;

B) HEHA/IEKHOCTb COCTABJISIOIINX TEXHOJIOTHYECKOTO MPOLECcca;;

') OTCYTCTBUE PE3EPBOB.

6 Kakoil u3 BUIOB MPOM3BOACTBEHHOTO pHCKa MPHUBOAMT K HU3KOH 3((HEKTHBHOCTH
IIPOM3BO/ICTBA 110 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHAJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTHYECKOTO MPOLIECCa;

0) HecTaOUIILHOCTH KauecTBa TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB;

T') MOSIBJIEHHE HOBBIX TEXHOJIOTUI B OTpaciIu.

7 Kakoii u3 BUZIOB MPOU3BOICTBEHHOT'O PUCKA TPUBOAUT K YBEJIIMYCHHUIO 3aTPAT HA PEMOHT
1 MOJICpPHU3AIUIO0 000Dy I0BaHMUS

a) UCTOJIb30BAHUE YCTApPEBIIEro 000PYI0BaHUS;

0) MosIBJIEHHE HOBBIX TEXHOJIOTUI B OTPAciu;

B) OTCYTCTBHE PE3EPBOB;

I') HeCTaOUITLHOCThH KaueCTBa TOBAPOB M YCIYT.



8 Kakoil u3 BHIOB MPOU3BOJICTBEHHOTO PUCKA MPUBOAUT K HEBO3MOXKHOCTH MOKPBITHS
IIMKOBOTO CIIpOCa:

a) UCII0JIb30BAHKE YCTAPEBIIET0 000PYI0BaAHMUS;

0) BBISIBJIEHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMIIBHOCTh KaueCTBAa TOBAPOB U YCIYT.

9 Kakoii 13 BUIOB MPOU3BOJICTBEHHOTO PUCKA MPUBOJUT K OTTOKY KIIMEHTOB U MpolieMam
CO CIIPOCOM:

a) HeHaJE&KHOCTh COCTABJISIFOIIMX TPOU3BOJICTBEHHOTO MTPOLIECCa;

0) IOsIBJIEHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) HECTAaOMJIBHOCTh Ka4€CTBA TOBApOB U YCIIYT;

T') UCTIOJIb30BAHUE YCTAPEBILETO 000PYAOBAHHMS.

10 Kakue u3 nepeyuciieHHbIX PUCKOB OTHOCATCSA K KOMMEPUECKHUM:

a) PUCK, CBSI3aHHBII HEUCIIOJIHEHUEM CMEThl MHBECTULIMOHHOTO IIPOEKTA;

0) pHCK, CBSI3aHHBIN ¢ HEBO3MOKHOCTHIO MOKPBITHS MMKOBOT'O CIPOCa Ha TOBAp;

B) PUCK, CBA3aHHBIN C KOJIEOAHUSIMHU ITPOLIEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBII C TPAHCIIOPTUPOBKOI TOBapa.

Ilpumepnvie unousudyanvhuvie (meopueckue) oomawnue 3aoanusn (U/13):

1 KoHuenTyanbHble MPUHILIUIIBI PUCKOJIOTHH B SKOHOMHUKE U MIPEINPUHUMATEIHCTBE.

2 AHanu3 CHCTEMbI IIOCTYJaTOB M AaKCUOM pPHCKOJIOTUH, MCCIEIOBAaHUE PHUCKA KaK
SKOHOMHYECKOHN KaTerOpuUHu.

3 HopwmanbHoe pacnpenenenue (pacnpenenenue ['aycca) ciydailHOW BETUYMHBI Kak
MHCTPYMEHT OIIEHKHU M aHaJN3a PUCKOB.

4 OueHka pHuCcKa Kak CHCTEMa KOJMYECTBEHHOI'O M KaueCTBEHHOTO aHalIM3a PHUCKOB,
MaTeMaTh4yecKas OIIeHKa MEphI U CTETICHH PUCKA.

5 TloprdenpHble PUCKH B YCIOBHSX CTPATETHYECKOTO M TAaKTUYECKOTO pPa3MENICHUS
AKTHBOB.

6 VccrnenoBanue BOIpocoB GOPMHUPOBAHUS IPEMHUH 32 PUCK B YCIOBHSIX HHBECTUIIMOHHON
JESATEIIBHOCTH.

Tema 2.2. Teopuss xaoca M Teopus OUPypKalUl, MATEMATUYECKUE METOJbl, HEUETKO-
MHO’KECTBEHHBIE OIIMCAHUSI B UCCIIEI0BAHUH PUCKA.

Bonpocel ona odcyscoenun (na npakmuueckux 3aHAmMusAX).

1 Meton aHajoruu B OIEHKE U YIIPaBICHUH PUCKOM M €r0 MPUMEHEHUE IS pa3padoTKu
CLICHApUEB JEHCTBUM.

2 Meron paepeBa peLIEHUM: OlLIEHKa HamOojee BEpOSITHBIX PE3yJIbTaTOB, MOCTPOCHHE
MIPOCTPAHCTBEHHO-OPHUEHTUPOBAHHOTO Tpada.

3 Meton Monte-Kapio kak BapuaHT CTaTUCTHYECKUX HCTIBITAHUMA B OLICHKE U YIPaBICHUN
PHUCKOM B HanOoJee CIOKHBIX IS TPOTHO3UPOBAHUS pacyeTax.

4 Metoasl TOPTHOIUO B HUCCIETIOBAHUN PUCKOB: METOJbI MOPTQENbHON TEOpUHU, TEOPUHU
CIIy4aifHBIX OJyKIaHUN, TEOPUH KAMUTATbHBIX AKTHBOB.

5 MopaenupoBaHu€ PUCKOB B MPOTHO3HBIX M MIPOSKTHBIX pacueTax.

6 OcoOeHHOCTH UACHTH(DHUKAIIMHN U aHATN3a HAYYHO-TEXHUYECKUX PUCKOB.

7 ®eHOMEH HEOMpPENEICHHOCTH KaK HCTOYHUKA PHCKA, HEMOJHOTHI WM HETOYHOCTH
uH(pOpMaIIMK, HEBO3MOXKHOCTH TIOJTHOTO U MCYEPIBIBAIOIIETO aHAIN3a BceX (DaKTOPOB PHCKA.

Konmponvnaa paboma Ne 2.

dopmupoBaHue W BBHIOOP BapUaHTOB CTpaTernu (pUHAHCUPOBAHUS COBITA KOMITAHUHU IO
KPUTEPHUSIM PUCKA.

Komnanus ucnosap3yeT HeCKOIbKO KaHAJIOB COBITa MPOAYKIIMU MTPOMBINIJICHHONH KOMIIaHHH
OTIPENIETICHHOTO aCCOPTUMEHTAa Ha BHYTPEHHEM phIHKE. Ha ocHOBe aHanmm3a MapKETHHTOBBIX
MCCJICTOBAaHHM PBIHKA ObLTH 00OOIICHBI CIICTYIOIINE CBEACHHUS:



- TMPOTHO3HBIM T0J0BOIl 00BEM CObITA MPOAYKIMH C TapaHTHUPOBAHHBIM, YCTOWYUBBHIM
ypOBHEM COBITa Ha PsijI JeT (C HU3KOH 3aBUCUMOCTBIO OT PEe3KUX U3MEHEHUN PHIHOYHOM

KOHBIOHKTYpBI) W, ;

- IIPOTHO3HBIA IOA0BONH 00BEM COBITA MPOLYKIMHM C YCTOWYMBBIM YPOBHEM CObITa Ha
Onmxailluii roJ, HE Ha JUIMTEIbHBIM CPOK (CpeAHsisl 3aBUCUMOCTb OT M3MEHEHUH
KOHBIOHKTYpHI peiHka) W, ;

- MPOTHO3HBIN roJI0BoK 00BeM CObITa MPOIYKLINHU, OOECIEUNBAEMBIN TOJBKO Pa30BBIMHU
IIOCTaBKaMH (BBICOKas 3aBUCHMOCTb OT U3MEHEHUH KOHBIOHKTYDHI phiHKa) W, ;

- TPOTHO3HBIA TOAOBOW 00BEM COBITA MPOAYKIUH, MOKYIATENh HA KOTOPYIO CTPOTO HE
orpeziesneH (abCoM0THAsA 3aBUCUMOCTb OT U3MEHEHHH KOHBIOHKTYpHI pbiHKa) W, .

Taxkum 00pazoM, OOIIHMI MTPOTHO3HBINA TOJOBOM 00BEM COBITA ONPEIACICHHOW MPOIYKIIUN
paccMaTpuBaeMOro MPEANPUSTHS, OCHOBAHHBIM Ha MapKETUHTOBOM aHAJM3€ KOHBIOHKTYPBI
peiaka, cocraBisier W, =W, +W, +W, +W, .

B pamkax MapKETHMHIOBBIX HCCIECJOBAHUM TAaKK€ OIPEIEICHbl 4YEThIPE CTPAaTeruu
IIPOU3BO/ICTBA U PEAIN3ALIUU TOU K€ IPOIYKLINH B YCIOBUAX MPEIITPUATHUA:
- crparerus cObITa S, TpesmoaraeT IPOU3BOJCTBO U PEaTH3ALHIO ITPOIYKIIMH ['OI0BBIM

00BeEMOM

T'OJIOBBIM 00BEMOM
- crparerus cObita S,

TOAOBBIM 00BEMOM
- crparerusi cObita S,

I'OJOBBIM 00BeEMOM

MJIH. pyOIieii;
- crparerusi cOeita S,

MpearnojaraeT MPOW3BOJICTBO M PEATH3ALUI0 TPOTYKIHA
MJTH. pyOJiei;

NPEAIoJiaraeT IMPOU3BOJICTBO W PEATM3ALUI0 MPOTYKIIUU
MITH. pyOJIeH;

MpearnojaraeT MPOW3BOJICTBO M PEATH3ALUI0 TPOTYKIHA
MJTH. pyOJIeH.

Bce HeoOXomuMEIe JAaHHBIC II0 BCEM Wj U S, INpeicTaBleHbl HIKE, B TaOiIUIaxX, MO

BapuantaMm NeNe 1 — 5. Mcnonb3yss METOABI TEOPUU WUIP, PE3YJIBTATHl PACUETOB 10 KPUTEPUAM
Banbna, Casumxka u ['ypBuiia, 000cHOBaTh BEIOOD CTpaTeruu (pMHaHCUPOBAaHUS CObITA KOMITAHUN
B 33J]JaBa€MBbIX YCJIOBHSIX KOHBIOHKTYDBI PbIHKA.

BAPUAHT - 1
O6wem [TporHo3Hast BajoBasi NpUOBLIH
IIPOMU3BOJICTBA IIPOAYKIINH B 3aBUCUMOCTHU OT KOHBIOHKTYpBI pbiHKa XW j » MJIH. pyo.
S, MIIH. pyo. 4000 6000 10000 13000
S, 5000 1620 2252 2252 2252
S, 8000 — 2498 1767 2967 2967
S, 11000 — 4025 -1083 3115 3844
S, 13000 _ 7383 -3430 1683 5107
BAPUAHT - 2
Ob6beMm [Iporno3nast BasioBasi NpuObLIL
MPOU3BOACTBA IPOAYKIIUN B 3aBUCHMOCTH OT KOHBIOHKTYPBI phiHKa W, , MITH. pyo.
S;, MitH. py0. 4000 6000 10000 13000
S, 4000 1785 1854 1854 1854
S, 7000 _ 1444 2270 2940 2940
S, 10000 — 3265 -883 3652 3652
S, 13000 _ 7383 -3430 1683 5107

BAPUAHT -3



Ob6beM [Tporno3Has BajgoBasi NpuObLIb
HPOM3BOICTBA MPOTYKIIUU B 3aBUCHMOCTH OT KOHBIOHKTYPBI phiHKa YW , MIIH. pYO.
S;» MuIH. py0. 4000 6000 10000 13000
S, 3000 1280 1280 1280 1280
S, 6000 —1041 2775 2775 2775
S, 11000 — 4025 -1083 3115 3844
S, 13000 — 7383 -3430 1683 5107
BAPUAHT -4
O6beMm [Tporno3Has BajgoBasi NpuObLIb
HPOM3BOJICTBA MPOITYKIIUU B 3aBUCHMOCTH OT KOHBIOHKTYPBI phiHKa XW; , MIIH. pyO.
S;» MuIH. py0. 4000 6000 10000 13000
S, 3000 1280 1280 1280 1280
S, 7000 — 1444 2270 2940 2940
S, 10000 — 3265 -883 3652 3652
S, 13000 — 7383 -3430 1683 5107
BAPUAHT -5
O6beM [Tporno3Has BasioBasi IpuObLIL
MIPOM3BOJICTBA MPOYKIIUU B 3aBUCHMOCTH OT KOHBIOHKTYPbI pbika XW; , MIIH. py0.
S MIH. pyo. 4000 6000 10000 13000
S, 5000 1620 2252 2252 2252
S, 8000 — 2498 1767 2967 2967
S, 10000 — 3265 -883 3652 3652
S, 13000 — 7383 -3430 1683 5107

Tecmoegvie 3a0anus.

1 Kak Ha3pIBarOTCS pUCKH, B PE3YJbTAaTE pEaM3alMM KOTOPBIX MPEANPHUATHIO TPO3UT
notepsi NpUObLIN:

a) KaracTpoduueckue;

0) KpUTHYECKHUE;

B) JIONTyCTHUMBIE;

T') BEpHBI BCE OTBETHI.

2 K xakoMy Buy pHCKa OTHOCHUTCS pa3pbIB KOHTpaKTa U3-3a JAEHCTBHI BiacTel CTpaHbl, B
KOTOPOM HaXOUTCSI KOMITAHUS-KOHTPAreHT:

a) PKOHOMHUYECKUH;

0) mpeanTpUHUMATETHCKHIA,

B) MOJUTUYECKHIA;

) popc-maxop.

3 K kakoMmy MOJIBUIY SKOJOTHYECKOIO PHCKAa MOMXHO OTHECTH BEPOSTHOCTH IMOTEPb,
BBI3BAHHBIX CHEIU(PUKON KIMMATUYECKUX YCIOBUH, a TaK)Ke HAIMYMEM MPUPOAHBIX PECYPCOB!

a) IPUPOAHO-KIMMATHUYECKUE PUCKHU;

0) aHTPOIOTE€HHBIE;

B) COLIMAJIbHBIE;

T') BEpHBI BCE OTBETHI.

4 K xakoMy MOJBUIY SKOJOTHYECKOIO PHCKAa MOXHO OTHECTH BEPOSTHOCTH IMOTEPb,
BbI3BAHHBIX TEXHOT'€HHBIMH KaTacTpo(amu:

a) aHTPOIIOT€HHBIE;



0) MPUPOTHO-KITUMATHUYECKHUE;

B) COIIMAIBHO-OBITOBBIC.

5 Kakoif u3 BUAOB NPOU3BOJACTBEHHOIO pPHCKA MPHUBOAMT K YBEIUYEHHUIO YHCIA
HEIPEABUICHHBIX aBAPUNHBIX CUTYaLUN:

a) UCIOJIb30BAHNE YCTapEBIIEro 000PYJOBAHUS;

0) HecTaOMILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHA/IEKHOCTb COCTABJISIOIINX TEXHOJIOTUYECKOTO MPOoLecca;;

') OTCYTCTBUE PE3EPBOB.

6 Kakoil m3 BUIOB INPOU3BOACTBEHHOIO pHCKAa MPUBOAUT K HU3KOH 3((HEKTHBHOCTU
IIPOM3BOJICTBA 10 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHAJIe)KHOCTh COCTAaBIISIOIMX TEXHOJOTHYECKOT0 MPOLECCa;

0) HecTaOMILHOCTH KaueCTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

I') IOSIBJIEHHE HOBBIX TEXHOJIOTUI B OTpaCIu.

7 Kakoli u3 BUZIOB ITPOU3BOICTBEHHOI'O PUCKA IIPUBOAUT K YBEJIIMYECHHUIO 3aTPAT HA PEMOHT
Y MOJICpPHU3AIUIO0 000PYI0BaHHUS

a) UCIOJIb30BAHUE YCTapEBIIEro 000PYJOBAHUS;

0) MOsIBJIEHHE HOBBIX TEXHOJIOTUM B OTpaciu;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMIILHOCTh KQ4eCTBAa TOBAPOB U YCIYT.

8 Kakoil u3 BUJOB NPOU3BOACTBEHHOI'O PHCKA NMPUBOJUT K HEBO3MOXKHOCTH IOKPBITUS
IIMKOBOTO CIIpOca:

a) UCMOJIb30BAHUE YCTapEBIIEro 000PYJOBaHUS;

0) BBISIBJIEHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3EPBOB;

I') HECTaOMIIBHOCTh KQ4eCTBa TOBAPOB U YCIYT.

9 Kakoit 13 BU/10B IPOU3BOJCTBEHHOI'O PUCKa MPUBOJUT K OTTOKY KJIMEHTOB U MpolieMam
CO CIIPOCOM:

a) HeHa/I&KHOCTh COCTAaBJISIIOIUX TPOU3BOICTBEHHOTO MPOLIECCa;

0) MosIBJIEHHE HOBBIX TEXHOJIOTUH B OTpAciu;

B) HECTaOMJIBHOCTh KayecTBa TOBAPOB U YCIIYT;

') UCTIOJIb30BaHME YCTAPEBIIETO 000PY/I0BAHHS.

10 Kakue u3 nepedncieHHbIX pUCKOB OTHOCITCS K KOMMEPUECKUM:

a) PUCK, CBSI3aHHBII HEUCIIOJIHEHUEM CMEThl HHBECTUIIMOHHOTO ITPOEKTA;

0) pUCK, CBSI3aHHBIN C HEBO3MOKHOCTBIO MTOKPBITHS TMKOBOT'O CIIPOCa HA TOBAp;

B) PUCK, CBA3aHHBIN C KOJIEOAHUSIMHU MTPOLIEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBIN C TPAaHCIIOPTUPOBKOH TOBapa.

Ilpumepnvie unousudyanvhuie (meopueckue) oomawnue 3adanus (U/13):

1 MHccnenoBaHue pervoOHAIBHBIX PUCKOB B YCIOBHMSX (OPMUPOBaHMS HAy4dHO-
IIPOU3BOJICTBEHHBIX KJIACTEPOB.

2 PelTHr kak cnoco0 KadyeCTBEHHOM OLIEHKM PUCKOB HAa OCHOBE (opMaau3aluu
HKCIEPTHBIX METOJIOB: PAHKUPOBAHUE PUCKOB.

3 PuckoBas cuTyanus Kak coueTanue (pakTopoB, ONpeaessIoInuX COCTOSHUE UCCIIEAYEMOTO
00BeKTa U BBIOOp KPUTEPUEB PHUCKA.

4 CreneHpb pucKa Kak IMOKa3aTellb, KOJMUYECTBEHHAS XapaKTEPHCTUKA HEeOIaronpHsTHOM
JTUHAMHUKU YTIPaBIsIeMOro MPoLecca U HEraTUBHBIX PE3YJIbTaTOB JI€ATEIbHOCTH.

Pa3zgesn 3: Mertoabl M MeTOHO0JIOTMS OLEHKH, AHAJM3a M YINPABJICHHS PHCKOM B
COBpPEeMEHHBIX OpPraHu3anusaXxX

Tema 3.1. HeraHTponuiHbIA NOAXOX B YIPABICHUU PHUCKOM. PHCK-MEHEIKMEHT.
CoBpeMeHHas MapagurMa puck-MeHePKMEHTa opraHu3anuii. Metoasl (PMHAHCOBOTO aHAIM3a B



ympaBiaeHUH puckamu. CHCTeMHBIA TMOIXOJ B PHUCK-MEHEIKMEHTe. PuckoBas cuTyamusi B
OpTraHMU3aIiK, KapTa PUCKOB.

3aoaua Ne 1.

[Tpou3BoauTENb ¥ TOTPEOUTENH TOTOBOPUIIUCH O CIEAYIONUX CTAHIAPTaX MOCTABISIEMOTO
m3nenus: AQL = 0,05; LTPD = 0,25; ¢ =0,15; g = 0,03. Eciu B BeiOOpke N = 15 uspenuii
OKaXKeTcs OoJiee ABYX W3JICNHIA, HE COOTBETCTBYIOIIMX CTaHAAapTaM, TO BCS MapTUS OpaKyeTcs.
OLEeHNUTh PUCK HECOOTBETCTBHSI MPUBEACHHONW CXEMBI 3asBJICHHBIM ITapaMeTpaM.

3aoaua Ne 2.

@OyHKIUS Ccrpoca HEKOTOPOro ToBapa D(P) =60+4P, -3P, +0,5Y . Ompenenurs
3JIACTUYHOCTH CIIPOCca OT COOCTBEHHOM LeHbI pousBoauTens E,, nmepexpecTHslil koadduiment

3JIACTUYHOCTH crpoca E,, amactuuHoCTh cripoca oT goxona norpeduteneit E, mpu ormyckHo#

nene toBapa P, = 600 pyO., nene anprepHatuBHOro ToBapa P, = 500 py6. m moxone
norpebureneit Y = 70000 py6. YcraHOBUTH, KaKk BeAET ceOsl CIpPOC C POCTOM JIOXOJOB
noTpeoduTene.

3aoaua Ne 3.

I[To cocTosiHMIO HA KOHEI (PMHAHCOBOTO T'OJ]a BHEOOOPOTHBIE AKTUBBI KOMIIAHUU COCTaBUIIH
875 220 800 py6., oboporHbie akTHBBI — 177 604 800 py0., KpaTKOCpOUHBIE 0053aTEIHCTBA —
103 679 800 py6. O6bem npoaak 3a oTyeTHBIN nepuo coctaBui 1 437 740 500 py0. OnpenenuTsb
K03 punreHT 060paYBaEMOCTH AKTHBOB U OICHUTH (PMHAHCOBBIN PUCK KOMITAHHUH.

3aoaua Ne 4.

[To cocTosiHMI0 Ha KOHEN (MHAHCOBOTO TO/a TPOM3BOJCTBEHHBIC 3amachl KOMIAHHU
coctaBunu 115 478 900 py6., 06bem nedbutopckoit 3agomkeHHocTd — 46 383 400 py06., neHexxHas
HaymmuHocTh — 1 003 600 py6., kpatkocpounbie obOsizarenbcTBa — 48 055 100 py6. Ouenutsb
YpOBEHb TEKYIIeH JIUKBUAHOCTH U (PMHAHCOBOTO PUCKA KOMIAHUH.

3adaua Ne 5.

[TocTrosiHHBIE 3aTpaThl KOMIAHUU cocTaBisAoT 2 587 120 py6., nepemennsie 3arpaTsl — 1500
py0./en. llena peanmuzanuu npoxykiuu (6e3 HAC) — 2500 py6./en. Onpeneuts KpUTHIESCKYIO
TOYKY TPOM3BOACTBA W peanu3aluu NpoAaykiuu. ONEHUTh ypOBEHb PUCKAa KOMMAHUHU TIpU
YCJIOBHH peau3aiuu npoaykiuu B oobeme 85 000 ex. /ros.

Bonpocel ona oocysycoenun (na npakmuueckux 3aHAmMusAX).

1 YnpaBieHue puckaMu Kak HOBasi 9)KOHOMUYECKast TUCITUTUINHA.

2 Pucku npeanpuHUMAaTeIbCKOM AeSITENFHOCTH COBPEMEHHBIX OpraHU3alliil U UX BIIMSHHE
Ha IPUHATUE PEIICHUMN.

3 HersHTpomnus Kak XapakTepUCTHUKA U Mepa YIOPSIT0YCHHOCTH SKOHOMHUECKHUX CHCTEM.

4 Ponp ynpaBieHUYECKON [EATENbHOCTH B peaju3aldd HErIHTPONMMHOIO mojaxoja K
YOpaBIEHUIO PUCKaMH COBPEMEHHON OpraHU3aIlHH.

5 DHTpomus Kak Mepa XaOTWUYHOCTH, HEYNOPSJOYCHHOCTH SKOHOMHYECKOW CHCTEMBI U
HEOOXOIMMOCTh yIPABICHUS PUCKAMHU.

6 Pruck-MeHeKMEHT KaKk yHKIMOHAIbHAsI 00J1aCTh COBPEMEHHON OpraHU3alliH.

7 Puck-MeHemKMEHTa Kak TMOJICUCTEMAa CTPATeTHYECKOrO YIPABICHHUS B YCIOBHUSAX
nugposoit s3xoHomMuku XXI Beka.

8 Meronbl (MHAHCOBOTO aHAIM3a B YINPABICHUM PUCKOM: IMOKA3aTeIH JMKBUIHOCTU W
MJ1aTEeXKECTTOCOOHOCTH.

9 Meronbl (UHAHCOBOTO aHajdM3a B YIPABICHWU PHUCKOM: ToOKa3aTenu (PHUHAHCOBOM
YCTOMYMBOCTH OpTraHU3aIIHH.

10. CoBpemeHHas mapagurMa pucK-MeHeXKMEHTa OpraHu3allii: HHTETPUPOBAHHBINA PUCK-
MEHEKMEHT.

11 CuctemHslif OaX0/ B pUCK-MeHexMeHTe. KapTa prckoB.

12 PuckoBasi cuTyanusi B Opranu3aiuu: ee (akTopbl, MapaMeTpbl U XapaKTEPUCTUKH.

Tecmoswie 3a0anus.

1 Yo sBisieTcst 00bEKTOM YIPABJICHUS B PUCK-MEHEPKMEHTE:



a) cHeluagbHas rpynna JroAel, KoTopas IOCPEICTBOM Pa3IMYHbIX MPUEMOB U CIIOCOOOB
YIPaBIEHYECKOTO BO3JICHCTBHS OCYIIECTBIISICT YIIPABICHUE PUCKAMU;

0) pUCK, PHUCKOBBIC BJIOKEHMsI KaluTaja M HKOHOMMYECKHE OTHOLUCHHS MEXIy
XO3STMCTBYIOIMMHE CyOBEKTaMHU;

B) BCE OTBETHI BEPHBI.

2 K kakoii rpymnie MeToZI0B YIpaBiIeHHUs PUCKAMH OTHOCUTCS TPOTHO3UPOBAHHUE BHEUTHEH
00CTaHOBKHU:

a) METObI KOMITEHCAIIUU PUCKOB,;

0) METO/IbI YKIIOHEHUSI OT PHUCKOB;

B) METO/IbI JIOKAIU3AIIUU PUCKOB;

I') METOAbI TUBEPCU(UKALUU PUCKOB.

3 K kakoii rpymnmne MeToJ0B yIpaBJIeHUs] pUCKaMH OTHOCHTCS CTPAaXOBaHHE:

METO/1bl KOMIIEHCALUU PUCKOB;

a) METObI KOMITCHCAIIUU PUCKOB,;

0) METO/IbI YKIIOHEHUSI OT PHUCKOB;

B) METO/IbI JIOKITH3AIIUN PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

4 K xakoil Tpyrmne METOAOB YIpPAaBICHHUS PUCKaMH OTHOCHTCSI paclpelieieHue pHrcKa 1o
JTanam padoThI:

a) METOBI KOMITEHCAIIUN PUCKOB;

0) METO/IbI YKIIOHEHHUSI OT PUCKOB;

B) METO/IbI JIOKITH3AIIUU PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

5 K kakoii rpyrmie METOAO0B yNpaBJICHUS PUCKAMH OTHOCHUTCS 3aKJIIOUEHHE JIOTOBOPOB O
COBMECTHOM JI€ATEJIbHOCTH JUISl pean3aliii PUCKOBAaHHBIX IPOEKTOB:

a) METOBI KOMITEHCAIIUU PUCKOB;

0) METO/IbI YKIIOHEHUS OT PUCKOB;

B) METO/IbI JIOKITH3AIIUN PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

6 K xakoii Tpymme METOJOB YHpaBICHUS PHCKAMH OTHOCHUTCS OOy4eHHue U
MHCTPYKTHPOBaHHUE MEpPCOHANIA!

a) METObI KOMITEHCAIIUN PUCKOB;

0) MeTO/1bl YKJIOHEHHSI OT PUCKOB;

B) METO/IbI JIOKAJTH3AIUN PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

7 K xakoi rpynme METOJOB YIpPABIEHUS PUCKAMU OTHOCHUTCS pacIpe/eeHue
OTBETCTBEHHOCTU MEXY YYaCTHUKAMH IPOEKTA!

a) METObI KOMITEHCAIIUU PUCKOB;

0) MeTO/1bl YKJIOHEHHSI OT PUCKOB;

B) METO/IbI JIOKTM3AIINN PUCKOB;

I') METO/bI TUBEPCU(UKALIUU PUCKOB.

8 K xakoif rpynie MeTo10B YIIpaBICHHS pUCKAMH OTHOCUTCS YBOJIbHEHHE HEKOMITETEHTHBIX
COTPYAHUKOB:

a) METOBI KOMITEHCAIIUN PUCKOB;

0) MeTO/1bI YKJIOHEHHSI OT PUCKOB;

B) METO/II JIOKAITH3AINN PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

9 K kakoii rpyrnie MeToA0B yIIpaBlIeHHsI PUCKAaMH OTHOCHUTCS CO3/JaHAE CHCTEMBI PE3€PBOB

a) METObI KOMITEHCAIIUU PUCKOB;

0) METO/IbI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAIU3AIIUU PUCKOB;

') METOJIbI TUBEPCU(PUKALIUN PUCKOB.



10 K xakoii rpymnie METOJOB YIpPAaBJIEHUS PUCKAMH OTHOCHUTCS CO3JaHHE CIEIUAIbHBIX
VMHHOBAIIMOHHBIX MOAPA3AEICHUI!

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/1bl YKJIOHEHHUSI OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METOABI TUBEPCU(UKALIUN PUCKOB.

11 K kakoii rpyrnie MeTo[0B yIpaBiIeHHs pPUCKaMU OTHOCUTCS paclpe/iesieHe HHBECTUIINH
B Pa3HBIX OTpacisiX U chepax IesTeIbHOCTH

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/1bl YKJIOHEHHUSI OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/BI TUBEPCU(UKALIUN PUCKOB.

12 K rpynne (QUHAHCOBBIX PHUCKOB, CBA3aHHBIX C IOKYNAaTeIbHOW CIIOCOOHOCTHIO,
OTHOCSITCSL:

a) aBaHCOBBIH PUCK;

0) puck cHIDKeHUS ((UHAHCOBOW yCTOMYMUBOCTH;

B) PUCK JTUKBUIHOCTU;

T') UHQIIALMOHHBINA PUCK.

13 K rpynme (QUHAHCOBBIX PHUCKOB, CBA3aHHBIX C TOKYMAaTeIbHOW CIIOCOOHOCTHIO,
OTHOCSITCSL:

a) 00OPOTHBIN PHUCK;

0) pUCK CHIDKCHHS JJOXOJIHOCTH;

B) AeISAIIMOHHBIA PUCK;

T') BAJIIOTHBIN PUCK.

14 K rpynne puHaHCOBBIX PUCKOB, CBS3aHHBIX C BJIOKEHUEM KalUTala, OTHOCATCS:

a) PUCK CHI)KEHUS! (PMHAHCOBOH YCTONYNBOCTH;

0) pyCKH NPSIMBIX (PUHAHCOBBIX MTOTEPD;

B) MHMIISAIMOHHBIN PUCK;

I') aBAaHCOBBIN PHCK.

15 TlogBua BamOTHOIO PHUCKA, CBSI3aHHBIM C M3MEHEHHEM Kypca BAJIOT, MCTOYHUKOM
KOTOPOTO SIBJIAIOTCS Oyayliue onepaniy B ”HOCTPAaHHON BaJIOTE, Ha3bIBACTCS:

a) oIeparvoOHHbIM;

0) TpaHCISIIUOHHBIM;

B) 5KOHOMHUYECKHM.

16 IloxBuxa BaJIFOTHOTO PUCKA, CBA3AHHBIA C U3MEHEHMSIMH BAIIOTHBIX KypCOB B IIEPUOJ
MEX/ly 3aKJIIOUYEHHEM CIEJIKH U OCYIIECTBICHUEM IUIaTeXka 10 Hel, Ha3bIBaeTCs:

a) ONepaltoOHHbIM;

0) TpaHCISAIIMOHHBIM;

B) 9KOHOMHUYECKUM.

17 IloaBupa BaJIFOTHOTO PHCKA, CBSA3aHHBIM C Pa3jJu4UsIMU B y4eTe€ aKTMBOB U IaCCUBOB
(GUPMBI B UHOCTPAHHON M HAIIMOHAJIBHOW BalIOTE, HA3bIBACTCS:

a) oTeparoOHHbIM;

0) TpaHCISIUOHHBIM;

B) 5KOHOMHUYECKHM.

18 Puck, KOTOpBIil HE 3aBUCUT OT COCTOSIHUS PbIHKA U SABJSIETCS CHelM(PUKON KOHKPETHON
OpraHu3aIy, Ha3bIBAETCH:

a) YUCTHIM;

0) CeKyJISITUBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

19 Puck, cBsi3aHHBIM ¢ H3MEHEHUSIMU, BBI3BAaHHBIMH OOLIIEPHIHOYHBIMU KOJIEOAHUAMU, U HE
3aBUCSIIUN OT KOHKPETHOTO IPEINPUSITHSI, HA3bIBACTCSI:

a) YUCTHIM;



0) CIIEKYyJIATUBHBIM;

B) CUCTEMHBIM;

I') HECUCTEMHBIM.

Ilpumepnvie unousudyanvruvie oomauwinue 3aoanus (U/]3) — memot pechepamos:

1 IIpuHsATHE pelIeHU B COBPEMEHHOW OpraHu3alli U KOPPEKTUPOBKA Ha PHUCK..

2 HeraHTponuiHbIN NOAXO0/ B yIPABIECHUN PUCKOM.

3 HccnenoBaHue XapaKTEPUCTUK pHUCKA C TMO3ULUI SHTPONUMU U HETSHTPOIUM U
0COOEHHOCTH YNPABIICHUS PUCKOM.

4 Cucrema pHCK-MEHEI)KMEHTa COBPEMEHHOM  OpraHM3alud: TaKTUYEeCKUe MU
CTPaTEruuecKue acreKThl.

5 Puck-MeHePKMEeHT Kak [0JICUCTEMa MHHOBAIIMOHHOT'O MEHEPKMEHTA B OpraHU3aL1H.

6 OCOOEHHOCTHU OLIEHKH PUCKOB C MCIIOJIb30BAaHUEM METOAOIOTUN (PMHAHCOBOTO aHAJIH3a.

7 IHTerpupoBaHHbIM PUCK-MEHEDKMEHT U KpUTHKA (PPArMEHTApHOI0 PUCK-MEHEIKMEHTA. .

8 Kapra puckoB. OCOOEHHOCTH KOTHUTUBHOTO MOAX0/a B HICHTU()UKALNU U YIPABICHUU
pPHUCKaMH.

12 PuckoBas cuTyanusi Kak HHCTPYMEHT aHaJIu3a M0JIisl PUCKOB COBPEMEHHOM OpraHu3aluy.

Tema 3.2. HccnenoBaHue prcka Ha OCHOBE METOIOB TEOPUU HUIP, YyBCTBUTEJIBHOCTH U
aHanu3a cleHapues. VcciaenoBaHue pUCKOB Ha OCHOBE METOJIOB JIEpPEBa PELICHUN, aHAJIOTUH U
ONTUMU3ALMS BTOPUYHBIX PUCKOB. [IpuMeHeHne MareMaTHYecKoro OKMAAHUSA U CTaHIAAPTHOIO
OTKJIOHEHUS JIJIs1 OLIEHKHU PUCKOB

3aoaua Ne 1.

Mara3us B Haydaje ONEPallMOHHOIO JHs 3aKyNaeT Ul pealn3alii CKOPOIOPTALINICS
npoaykt mo 1ene (6e3 HJC) 150 py6. / en. llena peanuzanuu storo nmpoaykra (6e3 HIC) — 180
pyO0. / en. MapKeTHHIOBbIE HCCIIeI0BAHUS IOKA3bIBAIOT, YTO €KEAHEBHBIN CIIPOC HA 3TOT MPOJYKT
MOJKET COCTaBIATh 1, 2, 3 nnu 4 eaquHunbl. Eciiu IpoAyKT HE POJaH B TEUEHUE ONEPALMOHHOTO
JIHsI, €r0 peaqu3yroT B KoHIe AHA 1o 1ene 100 py©6. / en. Mcnonb3yss MaKCUMUHHBIA KpUTEpHA
Banpna (MakcMMHMH) M KpUTEpUH MaKCMMakca yYTOYHHMTH, CKOJBKO €IUHUI] 3TOTO MPOAYKTa
1esnecoo0pa3Ho 3aKynarh MarasuHy ¢ MHUHMMaJbHBIM PHCKOM M CKOJIBKO €AMHUI[ MPOJYKTa
1e1ec000pa3Ho MOKYIaTh, OPUEHTHPYSICh HA MaKCUMAaJlbHYIO NMpUObLIL. Bo3MokHbBIE IPUOBLTH
MarasuHa 3a JIeHb 11€J1€C000pa3Ho MPEICTaBUTh B BUJIE TAOIHULBI 1.

Tabmuna 1 — Bo3moxkHast mpuObUIb Mara3uHa Mpu pealn3alii CKOpPOHMOPTSIIETocs NPOAYKTa,

y0.
YpoBeHb KosindyecTBO eMHMIT IPOIYKTA, 3aKYIUICHHBIX JUIS Pean3aiuu
€XKETHEBHOTO 1 2 3 4
crpoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
Maxkcumaxc 30 60 90 120
MakcuMuH 30 -20 -70 -120
3aoaua Ne 2.

Mara3uH B Hauayie ONEParMOHHOTO JHS 3aKyMaeT Ul pealn3alud CKOPOTOPTSIIUICS
npoaykt no 1ene (6e3 HJC) 150 py6. / en. llena peanuzanuu storo npoaykra (6e3 HIC) — 180
pyO0. / en. MapKeTHHTOBBIE MICCIICIOBAHMUS IIOKA3BIBAIOT, UTO €KEHEBHBIN CIIPOC HA 3TOT MPOIYKT
MOYET COCTaBJATh 1, 2, 3 wnn 4 equauibl. Eciu npoyKT He MpoAaH B TeUEHHE ONepaliiOHHOTO
IIHSI, €T0 peayin3yloT B KoHIe 1HA 1o ueHe 100 py6. / ea. Vcnonb3ys MUHUMaKCHBIM KpuTepuit
YTOUHHUTH, CKOJIBKO €IMHHII 3TOTO MPOIYKTa L1EIeCO00pa3HO 3aKyNaTh Mara3uHy ¢ MUHUMAJIbHBIM



puckoM. Bo3moskHbie MprObUIM Mara3zuHa 3a JIeHb 11eJ1IeCO00pa3HO MPEICTaBUTh B BUJE TaOIHUIIbI
2.
Tabnuna 2 — Bo3moxkHasi mpuObLUIb Mara3uHa MpU peain3alid CKOPOMOPTSIIErocs MpoayKTa,

y0.
YpoBeHb KonuyecTBO eMHMII MPOAYKTA, 3aKYIUICHHBIX JJI peain3alliu
€KEIHEBHOT O 1 2 3 4

cipoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120

Munumakc
3aoaua No 3.

Maras3un B Hadaje ONEpallMOHHOIO JHS 3aKyMaeT Ui pealu3alii CKOPOMOPTALIHICS
npoaykt no 1ene (6e3 HJC) 150 py6. / en. llena peanuzanuu storo nmpoaykra (6e3 HIC) — 180
pyO. / en. MapkeTHHTOBbIE UCCIIEIOBAHMSI TOKA3BIBAIOT, YTO €KEHEBHBIN CIPOC HA STOT MPOAYKT
MOJKET COCTaBIATh 1, 2, 3 nnu 4 eguHuibl. Ecu NpoAyKT He MPoJaH B TEUEHUE OMEPAIMOHHOTO
JTHSI, €TO pealu3yroT B KoHIle aHs 1o rere 100 py06. / en. Mcnonbs3ys KOMIPOMHUCCHBINH KpUTSpU
['ypBuIla YTOUHUTH, CKOJIBKO EAMHMII STOTO MPOIYKTa IEIecO00pa3HO 3aKyNnaTh Mara3uHy Mpu
yeioun @ = 0,4, b = 0,6. Bo3amoxkHble npuObLIM Mara3uHa 3a JE€Hb IEIeCO00pasHo
MPEJICTAaBUTh B BUJE TaOIUIIBI 3.

Tabmuma 3 — Cxema BO3MOXXHBIX NPHOBUICH Mara3uHa MPH pean3alldil CKOPOIIOPTSIIEroCs

IPOAYKTa, Pyo.

a>* b *
Bapuanr HauGonpmras | Haumenbimas
Haumensiias | HauGonbmas Cymma
perIcHus PUOBLIL MPUOBLIH
puObLIb npuObLIH

1

2

3

4

3aoaua Ne 4.

Komnanuss A nomuHHMpyeT Ha pblHKE HeKoToporo ToBapa. Kommanus B usyuaer pucku
BBIXO/Ia Ha PBIHOK 3TOro toBapa. [Ipm 3TOM paccMmaTpuBaroTcs JBE CTpAaTerMu KOMMIAaHuH B:
cTparerusi B1 — BBIXOAUTH Ha PBIHOK, cTpaTerus B2 — He BBIXOAUTH Ha peIHOK. B cBOIO ouepens,
KOMITaHUsI A pellaeT, CTOUT JIM e CHI)KaTh 00beMbl IPOM3BOJICTBA 3TOTO TOBApa, pacCMaTpUBast
IIPU 3TOM JIB€ CTPATETHH: CTparerus A1 — COXpaHUTh 0ObEMbI IPOU3BOJCTBA, cTpaTerus Az —
CHM3UTh 00BEMbI MpOM3BOACTBA. Vcmonb3ys MeTox JepeBa pelleHHH JaTh A8 KakIaon
albTEPHATUBBl OXHUJAAEMYI0 CTOMMOCTHYIO onleHKy EMV. Cxema mpuHsATHS CTpaTerudyeckoro
pelIeHst MOXKET OBbITh Mpe/ICTaBlIeHa B BUJIE pUCYHKa 1.
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Pucynok 1 — CxeMa MaTpu4HOM UTPBI C BBIXOJIOM
KoMIIaHUM B Ha ppIHOK (MeTOA iepeBa pelieHni)

3aoaua Ne 5.
Hcnonp3ys moka3aTesld MaTeMaTHYECKOrO OXKHUIAHWS M CTAaHIAPTHOTO OTKJIOHCHHUS IS
OIICHKH PHCKOM CPAaBHHUTH BapHAHTBl HMHBECTHUIIMOHHOTO mpoekTa Ne 1 W 2, Isi KOTOPBIX

HU3BCCTHBI, COOTBCTCTBCHHO, BO3MOJXHBIC 3HA4YCHUA BaJIOBOM HpI/I6BIJII/I Xl,...,X a TaK¥XcC

n
BEPOATHOCTH NOIy4Y€HHs BAJIOBOM MPUOBUIA [, ,..., P, (Tabmuua 1).

Tabnuua 1 — O6bemMa U BepOSITHOCTb [10JTyU€HHsI BaJIOBOM MPHUOBLIM 10 BAPHAHTAM IIPOEKTa

Ilepuon, romasl
IToka3zaTens 1 5 3 4 5 5
O06bem npuObLTH, MIIPA. PYO. -2 -1 0 1 2 3
BepositHoCcTh (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHOCTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

n
I[J'IH KaXXJI0ro BapHUaHTa BBIYUCIACTCA MATCMATHYCCKOC OXKHIaHHC M (X)Z z P; - X
i=1

(xapakTepuszyeT CpeJHHl YpOBEHb BajJOBOW NpHOBUIM) M CTAHAAPTHOE OTKJIOHEHUE
n

O'(X)Z\/Z p, X’ —[M (X )]2 (olleHKa pHCKa MPOEKTA).
=

[Tomy4yeHHbIe pacyeToOM JaHHbIE CBOJATCS B TaOIUILy 2.
Tabauna 2 — Pe3yabpTaThl OLIEHKH pUCKA MHBECTHUIIMOHHOTO MTPOEKTA

Basosas 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 3,4

B BapuanTe 1 mpoekTa npuOBLTE BHIIIE, HO U OLIEHKA PUCKA TAK)KE BHIIIIE.

Bonpocwt 0na 00cyscoenun (na npakmuuecKkux 3aHAmMUAX).

1 Metoasl TeoprH UTP U BO3MOKHOCTH UX MUCIOJIb30BAHUS B aHATIU3€ PUCKOB.

2 Meroabsl JaepeBa pELICHHI: BO3MOXXHOCTH PAa3BUTHUS HWHCTPYMEHTApHsl PHUCK-
MEHEKMEHTA.



3 Meroapl aHamM3a YyBCTBUTEIBHOCTH: BO3MOXKHOCTH Pa3BUTHUS MHCTPYMEHTapUs PUCK-
MEHEIKMEHTA.

4 B0o3MOXHOCTH METO/1a aHAJIOTUN B UACHTU(DUKAIINY, OIICHKE 1 aHATH3€ PUCKOB.

5 Pa3BuTue MHCTPYMEHTApHUs OLICHKU PUCKOB HAa OCHOBE METOJI0OB TEOPUU BEPOSTHOCTEN U
MaTeMaTHUYeCKON CTaTUCTUKU

6 Bropuunbie pucku Kak (pakTop HEONPEACICHHOCTH B YIIPABICHUH PUCKOM.

Tecmoesvie 3a0anus.

1 Kaxoil U3 nepeuucieHHbIX METO/0B OLIEHKM PUCKAa OCHOBAaH Ha pacueTax M aHajau3e
CTAaTHUCTUYECKUX MOKa3aTeseil:

a) BEPOATHOCTHBIN METO/I;

0) METOJ IOCTPOCHUS JIepeBa PEUICHUH;

B) METO/]I CLICHAPUEB;

T') aHaJIM3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON IPUBEIEHHON CTOMMOCTH JIEHEXKHBIX [I0TOKOB;

€) UMUTallMOHHOE MOJICITUPOBAHHE.

2 Kakoii 3 mepednciIeHHBIX METOJIOB OIEHKH pPUCKa JaeT MpeACTaBICHHE O Hamboiee
KPUTHYECKHUX (PaKTOpaxX MHBECTULIMOHHOTO MPOEKTA:

a) BEpOSITHOCTHBIA METO/T;

0) MeTOJ1 TOCTPOCHUS JIepeBa PelICHUH;

B) METO/]I CLICHAPUEB;

T') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIpU pacyeTe YUCTON NPUBEIEHHON CTOUMOCTH JIEHEXHBIX I0TOKOB;

€) UMUTAllMOHHOE MOJICTTUPOBAHHE.

3 Kakoii W3 mepedyrclIeHHbIX METOJOB OICHKH PHCKAa PEan3yercsl IyTeM BBEACHUS
MOMPABKK Ha PUCK HIIM IIyTE€M y4yeTa BEpOSTHOCTH BO3ZHUKHOBEHUS ()MHAHCOBBIX MMOTOKOB!

a) BEpOSITHOCTHBIA METOT;

0) METOJ1 TOCTPOCHUS JIepeBa PelIeHUH;

B) METO/]I CLICHAPHEB;

T') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIEHHOW CTOMMOCTH JIEHEKHBIX TIOTOKOB;

€) UMUTALIMOHHOE MOJIEIMPOBAHUE.

4 Kakolf U3 MepeynciIeHHbIX METOJO0B OLIEHKH PHUCKa UCIOJB3YEeTCsl B CUTyalusiX, KOrjaa
NPUHUMAEMBbIE PELIECHUS CUJIBHO 3aBHUCAT OT MPHUHATBIX pPAHEE U OMNPENENSAIOT CLIEHApUU
JATBHEHIIIETO Pa3BUTHSI COOBITHIA:

a) BEpOSITHOCTHBIN METO/T;

0) METOJ TOCTPOCHUS JIEpPEeBa PEUICHUH;

B) METO/] CLIEHapUEB,;

T') aHaJIU3 YyBCTBUTEIBHOCTH;

1) y4eT PUCKOB IIPU pacyeTe YUCTON MPUBEAECHHONW CTOUMOCTH JIEHEKHBIX TOTOKOB,;

€) UMUTAIIMOHHOE MOJICITUPOBAHHUE.

5 Kakoil n3 mnepeuncieHHBIX METOJOB OLIEHKHM pHUCKa IpeJCcTaBisieT co0oi ceputo
YHUCIIEHHBIX SKCIIEPUMEHTOB, NMPU3BAHHBIX MOJIYYUTh SMIHUPUYECKHE OLIEHKU CTEIIEHU BIUSHUS
pa3an4YHbIX (PaKTOPOB HA HEKOTOPHIE 3aBUCSIINE OT HUX PE3yIbTaThI:

a) BEpOSITHOCTHBIA METO/T;

0) MeTo/1 MOCTPOESHHUS IepeBa pelieHuil;

B) METOJI CIICHAPVEB;

T') aHAJIN3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIEHHOW CTOMMOCTH JIEHEKHBIX TIOTOKOB;

€) UIMHUTaLlMOHHOE MOJIEIIMPOBAHHUE.

6 Kakum 00pa3om mpu pacueTe YHCTOi MPUBEICHHON CTOMMOCTH MOXHO YYHUTBHIBATH PUCK:

a) MOCPECTBOM KOPPEKTHPOBKU CTABKH CPaBHEHHsI (CTAaBKH JTUCKOHTA);

0) mocpeACTBOM KOPPEKTUPOBKU YUCTHIX (PMHAHCOBBIX MOTOKOB;

B) 00a BapuaHTa BEPHBI.



7 JITIP pacmoyio:eHO K PUCKY, €CIIH.
a) 6OHCC IMPUBJICKATCIIbHBIM SBJIACTCA MOJIYUYCHUEC CPCAHCTO BBII/IprIH_Ia;

6) umeer Qpynkumio nonesnoctu U(X)=3x;

B) nMeeT pynkiuio nojgesnoctr U(X) =5X2;

r) umeet ¢ynkuuio nosneznoctu U(X) = 2 + 3.X.

8 O yem cBuaeTenbCcTBYET ciocooHocTh JIITP puckoBats cymmoii 6omee 100 Thic. pyo.:

a) MCUXOJIOTUYECKHE OCOOCHHOCTH UHANBHIA;

0) ero UMyIIECTBEHHOE COCTOSTHUE 3HAUUTEIHHO OOJIbIIIE ITOW CyMMBI;

B) €r0 UMYIIECTBEHHOE COCTOSHUE MPUOIM3UTEIHHO PAaBHO 3TOM CyMMe.

9 Ilpu xakom ycioBuu, uMest GyHkmuioo monesnoctd U = U(X) u mpuHHMas ydactue B
aotepeu L = L(X; p; v), pacnonoxeHo K pUCKY:

a) U((1 —p)X + py) > (1 — P)UX)+ pU(Y);

0) U((1 —p)X + py) = (1 — P)UX)+ pU(Y);

B) U((1 —p)X + py) > (1 — P)UX)+ pU(Y).

10 Ecau npemus 3a puck P(X) < 0, To JITTP:

a) CKJIIOHHO K PHUCKY;

0) HE CKJIOHHO K PUCKY;

B) HEUTPAJIBHO K PUCKY.

11 Ompenenute otHomeHusi Kk pucky JII[IP, xoropeie mmeroT cienyromue (GyHKIAN
MOJIE3HOCTH:

a) U(X) = a + Bx, B>0;

6) U(X) = a — Be-Cx, B>0, ¢>0;

B) U(X) = Ig(X + B), x>B;

r) UX) =x2, x>0.

Ilpumepnvie unousudyanvhuvie domauwinue 3aoanus (U/]3) — memot pechpepamos:

1 UnctpymeHTapuil TEOPUH UTP U BO3MOXKHOCTH €ro NMPUMEHEHHsI B OILICHKE U aHAIIM3e
PHUCKOB.

2 ncTpymMeHTapuii METOJIMKH JepeBa PEIICHU 1 BO3MOXKHOCTH €ro IPUMEHEHHS B OLICHKE
U aHaJlu3€ PUCKOB.

3 HcTpyMeHTapHii aHaIn3a 4yBCTBUTEIHBHOCTH U BO3MOKHOCTH €T0 IIPUMEHEHUS B OLIEHKE
U aHaJlu3€ PUCKOB.

4 NucTpyMEeHTapuilt METO/1a aHAIOTHI 1 BO3MOKHOCTH €T0 IIPUMEHEHUS B OLIEHKE U aHATTN3e
PHCKOB.

5 HoBble BO3MOXHOCTH OLIEHKM PHUCKOB Ha OCHOBE METOJIOB TEOPHUHM BEPOSTHOCTEH M
MaTeMaTHYECKOW CTAaTUCTUKU

6 OcobeHnHocTH (HOPMUPOBAHMSI BTOPHUYHBIX PHUCKOB B CHCTEME PHCK-MEHEIKMEHTa
WHCTPYMEHTAPUH YIIPaBJICHUS BTOPUYHBIMHA PHCKAMU OpPTaHU3aIINH.

Pa3nen 4: KonnentyanbHble Npo0JieMbl OLCHKH, AHAJIN3a U YIIPABJICHUSA PHCKOM.

Tema 4.1. HpO6JICMLI HCCIICAOBaHHA PHUCKAa HAa OCHOBC MCTOAOB SKCICPTHBIX OLCHOK,
HEYSTKO-MHOKECTBCHHBIX OIMHMCAHMHIA.

3aoaua No 1.

Hcnonb3ys KpUTepHUHM MpPOBECTH OTOOpP U CHOPMHPOBATH HKCHEPTHYIO TPYIIy IS
npoBeJeHus ucciaeaoBanuil JlenbGuiickuM METO/I0M C y4eTOM TpeOOBaHHM K YIpaBIEHUYECKUM
KajjpaM, KBaTU(UKAIIMH U KOMIIETEHIIUU TIEPCOHAIIA, YTO TO3BOJISIET IPEAOTBPATUTH MPOSBICHUS
BTOPUYHBIX PUCKOB. ['apaHTHEl ONTUMH3AMN BTOPUYHBIX PUCKOB IIPEANPUATHS, HAIE)KHOCTH U
000CHOBaHHOCTH BBIBOJIOB UCCIIEIOBAaHUM C HCIIOJIB30BAaHHEM IBPUCTHUECKUX METOOB SIBISETCS
MpaBWIbHBIM TON0O0p 3KcmepToB. ['pynma sKcmepTroB, B 3aBUCHUMOCTH OT Iiejied M 3aaad
KOHKPETHOI'O  HMCCJIEOBAHUs, MOMKET BKIIOYATh IIPEACTABUTENIEH  PA3IMYHBIX  TPYIII
B3aUMOCBSI3aHHBIX CIHELUAIbHOCTEN, BBIPAXKAIOIIUX OIPEACIICHHbIE KOHUEININHA, MHEHUA U



cyxaenus. [l CHUKEHHs YPOBHS BTOPUUHOTO pUCKa popMUpyeTcs pabouasi rpymma S5KCIepToB,
KOTOpPast IPOBOJUT OLIEHKY KaKOro-I100 pUCKa U JJIsi KOTOPBIX ONpeessieTcs eAnHas MpoLeaypa
JKCIIEPTHOTO OIpoca.

[Tpu opMupoBaHMM SKCIEPTHBIX TPYIN KAl KCIEPT, HA OCHOBE NEPCOHAIBHBIX

JaHHBIX, TOJNy4aeT KBATMM(PHUKAIMOHHYIO KaTeroputro o . OOmee 4YWCIO KaTeropuid
11€J1€C000Pa3HO OTPAaHUYUTh YETHIPbMSI KATETOPUSMHU:
sefl,n,m,Qf. 3)

[Ipu 5TOM IEPCOHANBHBIE JaHHBIE I10 KAKIOMY SKCIIEPTY OYIyT XapaKTepU30BaThCs TPEMS
OCHOBHBIMH IapaMeTPaMu:
(e,s,t)e ExSxT, 4
rae E, S, T — MHOXecTBa 4acTHBIX KBaIM(DUKAMOHHBIX [TOKa3aTelell 1 00bEKTUBHBIX
CBeHeHHﬁ, 10 CMBICITY COOTBeTCTBYIOH_[I/IX AJIbTCPHATUBHBIM BbICKa3bIBAHHAM,
E - XapakTepHCTHKa BBHICIIETO U IMOCIEBY30BCKOTO 00pa30BaHuUs DKCIIEPTA;
S - XapakTepUCTHKA YPOBHsI HAyYHOM MOATOTOBKHU KCIIEPTA;
T - XapakTepUCTHKA OIbITa PabOTHI SKCIIEPTA IO MPOMIIIIO SKCIIEPTH3HL.
XapaKTepI/ICTI/IKa BBICIIICTO N HOCHCBYSOBCKOFO 06pa30BaHI/I$[ OKCIICpTa:
E={e.e,.6}; (5)
rac el — 6a3OBOC O6pa30BaHI/Ie COBIIAJAacT C HpO(i)I/IJ'IeM IIPUOPUTCTHOI'O HAIIPABJICHHU A ; ez
— 6330B0€ 06pa30BaHHe I10 CMe)KHOﬁ CIICOUAJIBbHOCTH, e3 — 6330BOC 06pa30BaHI/Ie IO WHOM

CIICIUaJIbHOCTH.
XapaKTepI/ICTI/IKa YpPOBHA Hay‘IHOﬁ IMOAIOTOBKH JKCIICpTa:

S=1{5,,5,,S,} (6)
rae s, — akanemuk PAH, unen-koppecnonnent PAH, akanemuk otpacieBoil akaaeMuH,
YJICH-KOPPECIIOHIEHT OTPAaciIeBOM aKkalaeMuH; S, — mpodeccop, TOKTOp HayK; S, — KaHAMIAT

HayK, IOLICHT, CTApLINI HAay4HBII COTPYAHHUK.
XapakTepuCcTHKa OMBITA pAOOTHI IO TPOQIITIO IKCIIEPTHU3HI:

T={t,.t,.t.}, 7)
rae t, — ombIT paboOTBI HE MEHEE AECATH JIET; t, — ONBIT paOOTHI HE MEHEE IISITHU JIET; t,

— OIBIT pabOThI HE MEHEE OJHOTO TofIa.
[TpaBuio s onpeneneHus KBaTM(GUKaIMOHHON KaTeropud ¢ TOTO WM HHOTO SKCIepTa
3ajJjaeTcsl B BUE
ExSxT —{I,1I,1I,Q}; (8)
5=5(es,t). (9)
PaccunthiBas yacTHbeie KBaNM(UKAIIMOHHBIE TOKa3aTenn €, S, t, MoxHO chopMUpoBaTh
CIIeIY IOy 0 (DYHKIUIO KBATH()UKAIIMOHHON KaTeTOPUHU SKCIepTa:
I ecnu (;:Sl'[1 vest, ves,t;
Il ecmu e sit; ves,t, ves;t ve,st, ve,st vest;

5= . (10)
Il ecnu i sty ves;t, ve,st, ve,st, vest, vest;

Q,ecmu égtg v észf vV g,St, vess,t,,

roe e, S, t — orpumanue €, S, t, COOTBETCTBEHHO; Vv — JIOTMYECKasl JU3IBIOHKIIUS
COOTBETCTBYIOIINUX TPEXMECTHBIX KOHBIOHKIINH.
K npoBeneHuro dKCepTU3bl KENaTeNbHO MPUBIEKATh SKCIIEPTOB, NOMABIINX B KaTETOPUU
| u Il . Dkcnepros, momasimx B kareropuio |l , oueBHIHO, Iemeco00pa3HO MPHUBICKATH K
AKCIEPTU3E JIMIIb B HEKOTOPBIX CIydasX. DKCIEPTOB, MONABIINX B KATETOpUI0 €2, K 3KCIIEPTU3E
KeJaTeJIbHO HE MPUBJICKATh.

3aoaua Ne 2.



Jlns BBISBJICHUSI U CHCTEMaTH3alliid PUCKOBBIX (PaKTOPOB HCIOIb30BaTh MeTol Jenbdu,
ITOPUTM KOTOPOTO IPEAINONAraeT MOCIEI0BaTENbHbIN, NHAMBUAYAIbHBI aHOHUMHBIM OIPOC
9KCIIEPTOB, UCKIIIOYAIOMINA HEMOCPEACTBEHHBIN KOHTAKT JKCIIEPTOB MEXKAy COOOW U BIMSHHE
IpyNIbl, HEM30EKHOE NPU HMX COBMECTHOH paboTe W BBIpaXKarolieecss B IMPHUCIIOCOOICHUH
OTJICIbHBIX DKCHEPTOB K MHEHHIO OonblIMHCTBAa. Llenb Merona 3akirodaercss B BBISIBICHUU
(GakTOpOB, CYLIECTBEHHO BIMSIOUIMX Ha pe3yJbTaTHBHbIE II0KA3aTelid, OINUPAsCh Ha
KOMIIETEHIINIO, 3HAHUSI U ONBIT YUYEHBIX M MPAKTUKOB-TipodeccuoHanoB. [Ipu stom, ucxons us
3aJa4 MCCIIEOBAaHUS, OTOMpAeTCs ONpEIeIeHHOE MHOXECTBO (DaKTOPOB M BBIOMpaETCS
MIPOU3BOJILHOE KOJIMYECTBO HE3aBUCUMBIX IKCIIEPTOB.

B cootBercTBUM € aNropuTMOM METOJAA aHAIM3 IPOBOAUTCA IO HECKOJIBKUM JTamaM, a
pe3ynbTaThl  aHanmu3a  00pabaThIBAlOTCS  CTAaTHUCTUYECKUMHU — Meroiamu. [lpu  3TOoM
BBIUMCJIUTENbHBIE TPOLEAYPHl BBIIOJHAIOTCS B OIpPEAEICHHON IMocienoBareabHocTd. Ha
MIPaKTUKE MPUMEHSETCS CIEAYIOIas MOCIeI0BATEIbHOCTh OCHOBHBIX ATAllOB aHAJIN3a METOJIOM
AKCIEPTHBIX OIICHOK:

1. Orb6uparorcs GakTopsl, IO KOTOPBIM MIPEANONATACTCS IPOBOIUTH OLIEHKY.

2. OmnpeznensieTcs KOJIUYECTBO SKCIIEPTOB, KOTOPHIM MPEACTOUT IMPOBOJUTD OLIEHKY.

3. VYcranaBnuBaeTcs OaIbHas IIKaja OI[EHOK B 3aBUCUMOCTHU OT KOJIMYECTBA OTOOPAHHBIX
¢GakTOpOB; TpPH ITOM MEHBIIMK TI0 3HAYEHHUIO pAHT TPUCBAMBAETCSA (aKTOpy,
uMerolIeMy HauboJjee CUIbHOE BIUSHUE Ha U3MEHEHHE PEe3yIbTaTUBHOTO MMOKa3aTessl.

4. OueHKM KaXAOTrO SKCIEpTa BHOCITCA B CHEIHMAIBHYIO TaONUILy, MPEICTABISIOUIYIO
co00i1 MaTpHILy paHroB OIMpoca.

5. Ha ocHOBaHMU MMOJIyYEHHBIX OLIEHOK PACCUMUTBHIBAIOTCS CYMMbI 3HAQUEHHUH PaHroB IO
Kaxk oMy Gakropy ()| x; ) ¥ cpe/iHee apu(hMETHUECKOE 3HAUEHUE CYMMBI PAHTOB OIPOCca

( x ); mpu >ToM cpeaHee apu(METHYECKOE 3HAYEHME CyMMbI PAHIOB OIpOCa
OTIpeNeNsIeTcs JeJICHHEeM CyMMBbI 3HAaU€HHI PaHTOB IO BceM (hakTopaM Ha KOJIHMYECTBO
B3SITBIX JIJISl OLICHKH (DAKTOPOB:

r7€ N - KOJUYECTBO (PaKTOPOB, OTOOPAHHBIX JIJISl OILICHKHU.
6. OmpenensieTcss pa3HOCTh MEXIYy CYMMOH 3HAYeHHMI paHTOB OMpoOca MO KaXIAOMY
dakTopy M CpeIHUM apu(PMETHUYECKUM 3HAUYCHHEM CYMMBI PAaHTOB OIpOca, W jajiee
PacCUMTHIBAIOTCS 3HAUEHUSI KBAJIPATOB 3THX Pa3HOCTEMN (in — ;<)2 .

7. Tlo pe3ynpTaTaMm BBIYMCIEHUN OIpPEAENAIOT CTENEeHb COINIACOBAHHOCTH MHEHMMH
DKCIIEPTOB S, 1O GopMyIie

n
—\2
123 (Z X — X)
_ i=1
o m?(n® —n)
A€ M - YUCJIO SKCIEPTOB.
Janee olieHUBaETCsl YPOBEHDb COTJIACOBAHHOCTH MHEHUN SKCTIIEPTOB Ha OCHOBE CJICTYIOLITUX
HO3ULINH:
- HEYJIOBJETBOPHUTEIIbHAS CTENIEHb COTJIACOBAHHOCTH MHEHHH SKCTIEPTOB (TIPU 3HAUCHUSIX
Sep < 0,3);
- CpeIHssl CTENEeHb COIIaCOBAaHHOCTH MHEHUI 3KCIEPTOB (IpHU 3HaUeHUsX 0,3 < Sew <07
);

- BBICOKAs CTENEHb COTIACOBAHHOCTH MHEHMH OKCIIEPTOB (TIpU 3HAYeHUAX S, >0,7).

S : (2)

BbIsBUTh M cHUCTEMATH3UpPOBaTh (PaKTOPHI, OKA3bIBAIOLIUX BIUSHUE Ha 3(PPEKTUBHOCTD
pa3MelieHns CHopTUBHOM pexinambl. [Ipu 3Tom paccmarpuBarorcs cienyomue ¢akropel: X1 -
MECTO pPa3MEILIECHUs PEKIAMHOIO CpeACTBa; X2 - JUIMTEIBHOCTh Pa3MEILECHHS PEKIAMHOIO
cpenacTBa; X3 - ypoBEHb NMPECTHKHOCTH CIIOPTUBHBIX COPEBHOBaHMUI; X4 - pe3yJbTaTUBHOCTH
(YCHEImHOCTh) BBICTYIUIEHUN CIIOPTUBHON KOMaHAbl; X5 - ypOBEHb PHIHOYHON KOHBIOHKTYPBI
pekiiaMbl. B skcriepuMeHTe IPUHUMAIOT Y4acTHE 7 HE3aBUCUMBIX DKCIIEPTOB, B UX 3aJa4y BXOIUT



ompenesieHue paHra Kaxaoro (Gakropa mo mITHOAILHON cuctemMe. HanMeHbImii 10 3HAYCHHUIO
paHr mpucBauBaeTcsi (aKTOpy, OKas3bIBAIOUIEMy HauOOJbIee BIMSHUE Ha YPOBEHb
3 PEKTUBHOCTH PEKIIAMBI.

O1eHKH 3KCTIEPTOB NPEACTABISIOTCS B BHIE MAaTPUIBI PAHTOB OIPOCA, B CTPOKAX KOTOPOU
yKa3bIBaloTCAd (PakTOphl, a B CTOJNOLAX — OLEHKU dKcrmepToB. Kpome 3TOro, Marpuiia paHroB
orpoca, puBeAeHHas B Tabmuie 1, COAepKUT pe3ybTaThl HEKOTOPBIX BBIYMCICHUNA — CYMMBI
3HAUEHUH PAHTOB M0 KAXIOMy MOKa3aTemo ()| x; ), CpelHIe apupMETHUECKUE 3HAUCHUS CYyMM
paHroB ornpoca ( X), pa3HHIIbI CYMM 3HaUY€HUIN PaHrOB OIpPOCa M MX CPETHUX apU(PMETHUECKHX

o - -\ -
3HaYeHUN (in —x), a TaKKe 3HAYEHUS KBAJpPaToOB 3THUX Pa3HULL 12 X; —x) . 3HaueHue X
orpenensercs mo Gopmyie:

105

X=""=21.
5

Tabmmua 1 — Marpuiia paHros onpoca 3KCrepToB

) 9 - -\2
aI;ITOP KCIICPThI Z X Z X, —X (Z X, — X)

1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3 21 0 0
X2 4 5 5 5 4 5 5 33 12 144
X3 3 2 3 1 2 2 1 14 -7 49
X4 2 1 1 2 1 1 2 10 -11 121
X5 5 4 4 3 3 4 4 27 6 36
Cymma | 15 15 15 15 15 15 15 105 X 350

Ilo pe3ynpTaTaM BBIYMCICHUMN, INPOU3BEICHHBIX B MAaTPHULE PAHIOB, ONPEIEIAETCS
CTETEeHb COrJIaCOBAaHHOCTH MHEHHH CIEMaINCTOB-3KCIIEPTOB 10 (popmyIie:

5 —\2
12- -
s - Zl(zx X) _12-350
" 72.(5°-5) 49120

Taxum 06pa30M, CTEIIeHb COIJIACOBAHHOCTH MHEHUM 9KCIICPTOB AOCTATOYHO BBICOKAA:
Sep =0,714>0,7.

Bonpocwt ona 0o6cyscoenun (na npakmuueckux 3aHAmMUAX).

1 Yrny6iienue uccieoBaHusl pUCKOB Ha OCHOBE HEMAPKOBCKHUX IPOILIECCOB.

2 Hepoctatku BEpOSTHOCTHOINO TMOAXOJAa K OLEHKE pPHUCKOB U TpeOoBaHHE
JETEPMUHUPOBAHHOCTH BXOJIHBIX [TaPAMETPOB.

3 BBeneHue noHATUS CyObEKTHBHBIX HEKJIACCMUECKHUX (aKCHOJIOTMYECKHX) BEPOSITHOCTEH,
HE UMEIOINX YaCTOTHOI'O CMBICIIA U BBIPAKAIOUINX IIO3HABATENIbHYI0 aKTUBHOCTD UCCIIEIOBATENSA
CIIy4alHBIX IPOLIECCOB.

4 MoauduuupoBaHHbI  HMHTEPBAIbHO-BEPOSTHOCTHRIA MeTox [ypBuma wu  yuer
MH(OPMAILIMIO O COOTHOIIEHUH BEPOATHOCTEH CLIEHAPUEB.

5 Ipunmun ['mG6ca-/IkeifHca: cpean BceX BEPOSTHOCTHBIX paclipe/leieHui MoKasaTelis
PEKOMEHIyeTCsI BBIOMPATh TO, KOTOPOMY OTBEYAEeT HauOOJIbIIasi SHTPOIIHS.

6 MmurannonHoe moaenupoBaHue o merony Monte-Kapio kak ganpHelliee pa3BUTHE
METO/Ia CLICHapHEB B OLIEHKE PUCKOB.

7 llepcnieKTHBBI UCIIOJIB30BAHMSI HEUETKOM JIOTUKH U allliapara TEOPUH HEYETKMX MHOXKECTB
B HCCJIEJOBAaHUH PUCKOB.

8 CnabocTpyKTypUpOBaHHBIE CUCTEMBI M KJIACCHU(UKAIMS HEYETKHX OOBEKTOB IO BUAY
GYHKIIUN TPUHAATIEKHOCTH.

9 ATTpakTOp Kak XapakTepucCTHKa (DYHKIIMM MPUHAIICKHOCTH: TOUEUHAs, HHTEpBaJIbHAs,
TpanenueBUIHas, TPEYTOJIbHAS, B BUJIE MAYCCUAHbL, B BUIE S —(DyHKIUH.

=0,714.




10 «CmbIc» U «THOPUA» KaK COACpI)KaHWE TIOHSATHS JIMHTBUCTUYECKOW TIEPEMEHHOU B
HEUYETKOM JIOTHKE.

11 WrepalMOHHBII alropuTM OLIGHKM pPHCKa Ha OCHOBE ammapara TEOPUU HEUYETKUX
MHOKECTB.

Tecmoesvie 3a0anus.

1 Kak Ha3pIBaeTcst KOHTPAKT, JAIOIIMI IPAaBO MPOIATh ONPEAEICHHOE KOJNYECTBO 0a30BOT0O
aKTHBA [0 OTOBOPEHHOM 1I€HE U B ONPEACICHHBINA CPOK:

a) (hprOYePCHBIN KOHTPAKT;

0) OIIIMOH TYT;

B) OMIIMOH KOJLJ;

r) popBapIHBIN KOHTPAKT.

2 Kakue criocoObl yIpaBiIeHHs MPOIEHTHBIM PUCKOM MOKHO MCIOJIb30BATh MPH OXKUIAHUN
CHU)KEHHUSI TOCTATOYHO BBICOKUX MPOILIEHTHBIX CTaBOK:

a) COKpaTHUTb JIOJI0 KPEAUTOB ¢ (PMKCHPOBAHHOHN CTaBKOIA;

0) cokpaleHue CPOKOB KPEIUTOB;

B) YBEIMYCHHUE JOTH KPEITUTOB ¢ (PUKCHPOBAHHOW CTaBKOMA;

T') YBEJIMYEHUE CPOKOB KPEJIUTOB..

3 Kakue crmocoObl yrpaBiieHHs] TPOLIEHTHBIM PUCKOM MOXKHO HCIIONIB30BaTh NPH POCTE
MPOLEHTHBIX CTABOK U OKUIAHUH JOCTHKEHHS HIMH MaKCUMyMa!

a) HayaThb COKpAIllEHUE CPOKOB KPEAUTOB;

0) Ha4YaTh yATUHEHHE CPOKOB MHBECTULINH;

B) POCT IIOTPEOUTENHCKOIO U MPOU3BOAUTEIHLHOTO CIIPOCA;

') Ha4aTh yAJIMHEHUE CPOKOB KPEIUTOB;

J1) HayaTh COKpAIlleHUEe CPOKOB MHBECTHUIHI.

4 Kakue ciocoObl yrpaBiieHUs TPOLEHTHBIM PUCKOM MOKHO HCIIOJIb30BaTh PU CHUXKEHUHN
IIPOLEHTHBIX CTABOK U OKUJAHUU JOCTUKEHUSI UMU MUHUMYyMa!

a) HayaTh COKpAIlleHUEe CPOKOB KPEAUTOB;

0) HauaTh yJIMHEHUE CPOKOB MHBECTUIIN;

B) POCT MOTPEOUTEIBCKOTO M MPOU3BOAUTEIBHOTO CIIPOCa;

') Ha4aTh yAJIMHEHUE CPOKOB KPEIUTOB;

1) Ha4aTh COKpAI[EHUE CPOKOB MHBECTHILINH.

5 Kakune crocoObl ynpaBiieHUsI MPOLIEHTHBIM PUCKOM MOKHO HCIOJb30BaTh MpPHU POCTE
MPOLIEHTHBIX CTABOK U OKUIAHUH JOCTHKEHHS HIMU MaKCUMyMa!

a) HayaTh MOATOTOBKY K YBEIMUEHUIO JJOJU KPEIUTOB ¢ (PUKCUPOBAHHOW CTaBKOM;

0) paccMOTpeTh BO3MOXKHOCTb MOJYYEHHs AOJTOCPOYHBIX 3aliMOB C (PUKCHPOBAHHON
CTaBKOI;

B) Ha4aTh MOJATOTOBKY K CHHKEHHUIO JIOIH KPEIUTOB C (PUKCUPOBAHHOM CTaBKOM;

') pacCMOTPETh BO3MOKHOCTh JJOCPOYHOTO MOTallIeHUs 3aiiMOB ¢ (PMKCHPOBAHHOM CTaBKOM.

6 Kakue criocoObl yrpaBiaeHHs IPOLEHTHBIM PUCKOM MOKHO MCIOJIb30BaTh MPHU OXKUIAHUN
pocTa JOCTaTOYHO HU3KUX MPOLIEHTHBIX CTABOK:

a) YBEIUYHUTh JI0JIF0 KPEIUTOB C (PMKCUPOBAHHOM CTaBKOM;

0) COKpaTUTD JIOJIIO KPEAUTOB ¢ (PUKCHPOBAHHOW CTaBKOM;

B) YBEJIMYUTH CPOKH 3aEMHBIX CPEJICTB;

') COKPaTUTh CPOKH 3a€MHBIX CPEJICTB.

7 BennunHa KPEAUTHOTO PUCKA COOTBETCTBYET:

a) cyMMe KpeJuTa 1o J0roBOpY;

0) cyMMe MpOLIEHTOB MO KPEIUTY;

B) CYMME KpE/IUTa C Y4ETOM IIPOILEHTOB.

8 UTo Ha3bIBaeTCs NEPHUOAOM IOBEP)KEHHOCTH KPEJUTHOMY PUCKY:

a) Mepuoj; ¢ MOMEHTa BbIJaud KpeauTa JI0 MOTalleHHs] CyMMbl OCHOBHOTO JOJra M
IIPOLIEHTOB I10 KPEIUTY;

0) mepuo 1eATeNbHOCTH KPEIUTHOM OpraHN3aluy 10 MOJIUCAHUS KPEJUTHOTO JOr0BOPa;

B) IIEpPUOJI C MOMEHTA BbIIa4M KpPEIUTa /10 MOrallleHus: CyMMbl OCHOBHOTO JI0JITa.



8 YkaxxuTe METObl yIIpaBJI€HHUs] KPEAUTHBIM PUCKOM Ha YPOBHE KPEIUTHOTO MOPTQes:

a) CTPYKTYpH3aLus CCYbl;

0) TMMUTHUPOBAHUE;

B) TUBEPCUDUKALINS;

I') KOHTPOJIb HaJl COCTOSTHUEM 3aJ10T'a;

1) aHAJIU3 KPEeIUTOCIOCOOHOCTH 3aeMIIHKA;

€) CO3/1aHUE CUCTEMBI PE3EPBOB.

9 Vkaxkute METO/bI YIIpaBIEHUs KPEIUTHBIM PUCKOM Ha YPOBHE OT/IEIbHON CCY/IBI:

a) CTPYKTYpH3aLMsl CCY/Ibl;

0) IMMUTHPOBAHMUE;

B) AUBEpCUDUKAIUS,

') KOHTPOJIb HAJl COCTOSIHUEM 3aJ10Ta;

1) aHAJIU3 KPEeIUTOCIOCOOHOCTH 3aeMILUKA;

€) CO3JaHUE CUCTEMBI PE3EPBOB.

Ilpumepnuie unousudyanvhoie oomawnue 3aoanusn (U/13) — memwt pehepamos:

1 CpaBHUTENBHBIN aHAIN3 UCCIIEOBAHNS PUCKOB HA OCHOBE MapKOBCKUX U HEMAPKOBCKUX
IIPOLIECCOB.

2 Matemaruueckas CTaTUCTHKA U BEPOSITHOCTHBIM MOJIXO/ K OLIEHKE PUCKOB: TpeOOBaHUE
JeTEPMUHUPOBAHHOCTH UCXOAHOM HH(pOpMAILHH.

3 Pa3BuTue BEpOATHOCTHOIO MOJIXOJa Ha OCHOBE AaKCHUOJIOTMYECKUX BEPOSTHOCTEH,
BBIPAXKAIOIIMX II03HABATEIIbHYI0 aKTUBHOCTD UCCIIEI0BATENS PUCKOB.

4 MeTtoarKa UMUTAIIMOHHOT'O MOJICIUPOBaHUS 110 MeToay MonTe-Kapio B orieHke puckoB
Y Pa3BUTHE METO/1a CLICHAPUEB.

5 Heuerkas noruka u TEOpPUS HEUETKUX MHOXKECTB: IEPCIEKTHBBI MPUMEHEHUS B
UCCJIEJOBAHUH PUCKOB.

6 CnaboCTpyKTypupOBaHHBIE CHCTEMBl M YIPABJICHHWE PUCKaMH C HCIOIb30BAaHHEM
HEYETKOM JIOTHKH.

7 @OYHKIUM [PUHAIIEKHOCTH B HEYETKO-MHOXKECTBEHHBIX OIMCAHUAX: TOYEUHas,
MHTEPBAIBHAS, TPANICIMEBHUIHAS, TPEYTOJbHAsI, B BUJIE TAyCCHAHbL, B BUAE S —(DYHKIHH.

8 Cozxep:xaHue MOHATHS TUHIBUCTUYECKON TEPEMEHHON B HEUETKOM JIOTHKE.

9 AuropuT™M OLIEHKM pHCKa Ha OCHOBE amnmapara TEOPHMM HEYETKMX MHOXECTB!
UACHTU(UKAIIS PUCKOB, ONIPOC HKCIIEPTOB, aITUTUBHAS CBEPTKA.

Konmponvnas paooma Ne 3.

WNnentuduxanus u oneHka GakTopoB PUCKOB C UCIIOIb30BAaHUEM SKCIIEPTHBIX METOOB.

[TpoBecTn 3KcIepTHOE MCCIEAOBAaHUE C UACHTHU(HUKAIMEH U OLEHKOH (haKTOPOB pUCKa B
ycnosusax UT-nipoekra. [l cucTeMaTU3alMy M OLIEHKH PE3YJIbTAaTOB HKCIIEPTHOTO UCCIENOBAHUS
npuMeHHTh Jlenbuiickuii MeTo], mpeBapuTeIbHO C(POPMUPOBAB COCTAB SKCIIEPTHOM IPyNIIbI B
COOTBETCTBUHU C KBAIM(PUKAIIMOHHOM KaTeropued Kaxaoro skcnepra. MnentuduuupoBats U
CHUCTeMaTH3UpOBaTh (DaKTOpbI, OKa3bIBAIOLIME BIUSHHE Ha ypoBeHb pucka WT-mpoekra, c
PUMEHEHHEM METO/Ia SKCIEPTHBIX OlleHOK. [Ipu aTOM paccMmarpuBaroTcs cienyromue GakTopbl:
X1 - kadecTBO MporpaMMHOro obecrieuenusi; X2 - CPOKH BBITIOIHEHHS POEKTa; X3 - 00beM
VHBECTULMOHHBIX 3arpar; X4 - kauecTBO ayrcopcuHra, X5 - ypoBeHb PBIHOYHOM
KOHBIOHKTYPBI.

B skcnepuMeHTe NMpUHUMAIOT ydacTue 7 HE3aBUCHUMBIX SKCIIEPTOB, B UX 3a/ady BXOIUT
OTpeieIeHue paHra Kaxaoro (akropa rno natudanabHoi cucteme. HaumeHbIuil o 3Ha4eHUI0
paHr npucBaumBaeTcsi (aKTOpy, OKa3bIBalOUIEeMy HauOoJbllee BIHUSHUE Ha YpOBEHb
3P PEeKTUBHOCTH pekiambl. OTIEHKH SKCIIEPTOB MPEJICTABISAIOTCS B BUI€ MATPUILIBI PAHTOB OIIPOCa,
B CTPOKax KOTOPOM yKa3bIBatOTCS (aKTOPhI, a B CTOJIOIAX — OL[EHKH IKCIEPTOB.

HcxonHble JaHHbIE TIO BapUaHTaM MPeCTaBlIeHbI B Tabmunax 1 — 5.

Tabauna 1 — MaTpuia paHron onpoca 3KCnepToB (BapuaHT 1)

e DKCHepThl z X Z X —X (Z X, — )_()2

bI




1 2 3 4 5 6 7

X1 1 3 2 4 5 3 3

X2 4 5 5 5 4 5 5

X3 3 2 3 1 2 2 1

X4 2 1 1 2 1 1 2

X5 5 4 4 3 3 4 4
Cymma

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

dakTop

o OKcnepTh Z X Z X, =X X, — )—()2
1 2 3 4 &) 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 S 4 S 2 4 5
X5 5 4 5 4 1 1 4
Cymma
Tabnuua 3 — Matpuiia paHroB ornpoca 3KcrepToB (BapHaHT 3)
®dakTop
- OKcnepTsl Z X, Z X, =X (Z - )_()2
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 &) 1
X5 5 4 5 5 1 4 4
Cymma
Tabnuua 4 — Matpuiia paHroB ornpoca 3KCcrepToB (BapHaHT 4)
daxrop
- OKcnepTsl Z X, Z X=X (Z X )_()2
1 2 3 4 5 6 7
X1 3 4 2 1 5 4 3
X2 2 3 3 4 3 3 5
X3 4 2 4 2 2 2 1
X4 1 1 1 3 1 1 2
X5 5 5 5 5 4 5 4
Cymma
Tabnuua 5 — Matpuiia paHroB ornpoca 3KCrepToB (BapHaHT 5)
daxrtop
- OKcenepThl Z X Z X, =X (Z X, — )—()2
1 2 3 4 5 6 7
X1 1 2 3 1 2 1 3
X2 3 1 2 4 4 2 1
X3 4 5 4 3 3 3 4
X4 5 4 5 5 5 4 2
X5 2 3 1 2 1 5 5
Cymma




Tema 4.2. Konnenuus orpannuernoro prcka u Meroa VAR (Value-at-Risk). Ympasienue
PHCKOM Ha OCHOBE METOJIOB CTPAaXOBaHHsI, PE3CPBUPOBAHUS, XEHKUPOBAHHS

3aoaua Ne 1.

C wunenHTH(UKaNMEHd BaATIOTHOIO PUCKA MEXKAYHApOIHOTOo NOPTQens LEeHHBIX Oymar
CBSI3aHbI CJIEYIOIINE CUTYallUU:

1) uaBecTOp AEPXKHUT NOPT(RETs aKUUi KOMIIAHUA HEKOTOPOW CTpaHBI M3-3a MEPCIIEKTUBBI
UX pOCTa, HO OMacaeTcs MaJeHUs Kypca BaJllOThl HHBECTUIIMNA M3-3a HECTAOMIIBHOCTH CUTYallUU B
cTpaHe (HO €CIIi CUTyalus CTAaOMIIM3UPYETCs, TO KypC BaTIOTHI CTPAHBI MOXKET BO3PACTH);

2) B mopTdese MHBECTOpA €CTh JOJTOCPOYHbIC OOJIHMrallid HEKOTOPOW CTpaHbl, U HE
UCKITIOYCHA BO3MOXKHOCTh CHMIKEHHSI MIPOLIEHTHOM CTaBKU, YTO MOXKET MPUBECTH K POCTY Kypca
oOnurauuii ¥ majieHuIo Kypca BaltoThl MHBECTHUIIHI.

Jnst xemxupoBaHusi (CHIDKEHUS TOTEPh) BATIOTHOIO PHUCKA MOTYT HCIOJIB30BaThHCS
drrouepcHble, popBapIHbIEC U ONMIIUOHHBIE KOHTPAKTHI.

Tak, wmuBecrop u3 crtpanbl B Bioxun 500 000 AeHEXHBIX €IWHUII CTpaHbl A B
roCyapCTBEHHBIE JOITOCPOUYHBIe 0bmuranuu crpansl A. Onacasich BO3MOXXHOTO MaJIeHus: Kypca
BaJIOTHI CTpaHbl A, OH TpojaJ B ceHTsA0pe mpu kypce A/B = 1,28 drrouepcer Ha 500 000
JIEHEKHBIX SAMHUI] CTPaHbl A ¢ TIOCTaBKOH B Jiekabpe no ¢prouepcHoit 1nieHe 1,23. Onpenenuts
Pe3yNBTATHl XEHKUPOBAHUS TOpT(ens oOauranui, eciiv B Aekadpe IeHa oO0Huraiuii COCTaBUT
510 000 nenexxHbIX eauHMIl cTpaHbl A, a kKypc A/B cmor u dslouepcHas mena OyayrT,
COOTBEeTCTBeHHO: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pewenue:

1) B MOMEHT npoJiaku (HBIOYEPCOB CTOMMOCTB MopTdenst odnmranuii cocrapisuia S00 000 *
1,28 = 640 000 neHeXHBIX €AMHUI] CTPaHbI B;

2) o BapHaHTy a) B iekabpe croumocTh optdenst odmuranmii cocraBuna 510 000 * 1,22 =
622 200 neHeXHBIX eIUHUIl cTpaHbl B, To ecTb cTouMocTh opTderns o0auranuil yMeHbIInIach
Ha cymmy 640 000 — 622 200 = 17 800 neHEKHBIX €AWHHMII CTPAHBI B;

3) noxon mo mpoAaHHbIM (hbrouepcaM OT najeHus ¢prrouepcHoi 1eHsl coctasua 500 000 *
(1,23 — 1,17) = 30000 neHeXHBIX ENWHHII CTpaHbl B, MO3TOMy YHCTOC W3MECHEHHHU
xeJkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 neHeXHBIX eIUHUIL CTPaHbI B;

4) o Bapuanty 0) B iekabpe CTOMMOCTH MmopTdernst oonuranuii cocraBria 510 000 * 1,34 =
683 400 neHeXHBIX €AMHULL CTPAHBI B, TO ecTh cToMMOCTh OpTdens oOauranuil yBeamuniach Ha
683 400 — 640 000 = 43 400 neHeKHBIX €AUHUI] CTPaHEI B;

5) yOBITOK OT NpOJaHHBIX (BIOYEPCOB U3-3a POCTa (hprouepcHOl 1eHsb! coctasua 500 000 *

(1,29 — 1,23) = 30000 pmeHeXHBIX CIWHUI[ CTpaHbl B, MO3TOMYy YHCTOE W3MCHEHHE
xemkupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 neHeXHBIX eTUHUI] CTpaHbI B.
3aoaua Ne 2.

HuBectop u3 crpans! B Binoxwmi 600 000 neHexHBIX €JUHUL] CTPaHbl A B TOCYJapCTBEHHBIE
JOJITOCPOYHBbIE 00Uranuu cTpanbl A. Onacasichb BO3MOKHOTO Ta/IEHUs Kypca BaJIIOThI CTpaHbl A,
OH IIpojai B ceHTsi0pe npu kypce A/B = 1,28 ¢rrouepcrr Ha 600 000 1eHEKHBIX €TUHHI] CTPAHBI
A c mocrtaBkoii B iekabpe 1o ¢rrouepcHoil nene 1,14. Onpenenuts pe3ynbTaThl XeHKUPOBAHUS
noptdens odnuranuii, ecnu B Aexadpe neHa obnuranuit coctaBut 610 000 meHeKHBIX eIUHUIL
cTpansl A, a kypc A/B cniot u pprouepcnas niena 6yayrt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24
u 1,28.

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

1 KoHuenmus orpaHi4eHHOr0 pUCKa.

2 Meron croumoctu pucka VAR (Value-at-Risk).

3 Ilpuembl ympaBiieHHUSI PHCKOB B CHCTEME PHCK-MEHEIKMEHTa: H30eKaHue pHCKa,
yAep:KaHHUEe PHUCKa, ITepeiaya pucka, CHIDKEHHE CTETIeHH PUCKa.

4 YnpapineHue pUCKaMu Ha OCHOBE METOJIOB JTUBEPCUPUKAIIUH.

5 YnpaBiieHue puckaMy Ha OCHOBE MPUOOPETEHHsI TOTIOIHUTEIbHOU HH(OpMaLUK.

6 YnpaBiieHue puckaMHi Ha OCHOBE METO0B TMUMUTHPOBAHUS.



7 YnpaBieHUe pucKaMHi Ha OCHOBE METOJIOB CTPaXOBaHMS.

8 YmpaiieHue pucKaMH Ha OCHOBE METOJIOB CaMOCTPAaXOBaHUSI.

9 DkcrepTHOE HCCIIeIOBaHNUE PUCKOB: Jlenb(huiickuii METOI U METO/I MTAPHBIX KOPPEIISIITUH.

10 KntoueBble ycaoBHs IPOBEAECHUS SKCIIEPTHOI'O UCCIIEJOBAHUSI PUCKOB.

11 Ot6op sKcrepToOB AJsl UCCIEIOBAHUS PUCKOB U BO3MOXHOCTU CHUKEHHSI BTOPUYHBIX
PHCKOB.

12 AnropuTM 3KCHEPTHOTO OLEHUBAHUS PUCKOB U K03 duimeHT konkopaauuu Kennanna-
Cwmura.

Tecmoesvie 3a0anus.

1 Ykaxkute OCHOBHBIEC TPU3HAKH MHBECTUIIMOHHON JEATEIbHOCTH:

a) MPaKTUYECKOE OCBOCHUE HOBIIIECTB;

0) HEeoNpeAeIEHHOCTb PE3YJIbTATOB;

B) HEOOPATUMOCTH ITPOIIECCOB;

T') OKU/IaHUE YBEIWYCHHUSI UICXOTHOTO YPOBHS OJIarOCOCTOSHUS.

2 Kakue pucku mpHUCyIIH SKCILTyaTalliOHHOMY 3Taly WHBECTUIIMOHHOM 1€ TEIbHOCTH:

a) (MHAHCOBBIE PUCKHU;

0) 9KOJIOTUYECKHE PUCKH;

B) PUCKH HEBEPHOTO NPOTHO34;

T') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakwue pucku nmpucyny 3aBepiiaonieMy 3Tany HHBECTUIIUMOHHON JAEATEIbHOCTH:

a) puUCKU (PMHAHCUPOBAHUS JIMKBUAAIIMOHHBIX padoT;

0) pUCKM HEBEPHOT'O IPOTHO3a;

B) PUCKH BO3HUKHOBEHHUS I'PaXJTaHCKONH OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PUCKH.

4 Kakue pucKy MPUCYIIH MPEABIHBECTUIIMOHHOMY ATally HHBECTUIIMOHHOM JIeATEIbHOCTH

a) 9KOJIOTMYECKHUE PUCKU;

0) pyCKH OMOOYHOM OlIeHKH 2((HEKTUBHOCTH MHBECTHUIINA;

B) PUCKHM HEBEPHOTO MPOrHO3a OyAyIINX U3MEHEHUII;

I') (PMHAHCOBBIE PUCKHU.

5 Kakume pucku mnpucymu COOCTBEHHO HWHBECTHIIMOHHOMY JTally HWHBECTHUIIMOHHOMN
NeSITeTbHOCTH .

a) IPOM3BOJICTBEHHBIE PUCKH;

0) pUCKU IPEBBILICHHUS] CMETHOM CTOMMOCTH MPOEKTA;

B) PUCKH HEBEPHOTO MPOrHO3a OyAyIIMX U3MEHEHUII;

T') PUCK 3aJIepXkKeK claun 00bEKTa.

6 Kak Ha3pIBaeTcs cTpaTernyeckoe IMOBEJACHHWE KPYIHBIX KOMITAaHUH, OCYIIECTBIISIOIINX
MaccoBO€ MPOMU3BOJICTBO, BHIXOASIINX HA MACCOBBINA PIHOK CO CBOEH MM MpHOOpEeTEeHHOH HOBOH
MPOAYKIMEH, ONepexarolnXx KOHKYPEHTOB 3a CUeT CEpUHHOCTH NpOU3BOACTBA U 3PdekTa
Maciirada:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MaTHEHTHOE;

T') OKCILJIEPEHTHOE.

7 Kak Ha3piBaeTcs CTpaTerMyecKoe IOBEJICHHWE KOMIIAHUM, 3aKiIrovarolieecs B
IpUCIOCOOTICHNHU K Y3KUM CETMEHTaM IIMPOKOrO PhIHKA MyTEM CHELHUaTU3UPOBAHHOTO BBITYCKa
HOBOH HMJIM MOJICPHU3UPOBAHHOW TIPOIYKIIMH C YHUKATBHBIMH XapaKTEPUCTUKAM

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3bIBaeTCs CTpaTernyeckoe MoBeiIeHue KOMIIaHUH, 03HAYAIOII[ee BBIXOJ Ha PHIHOK C
HOBBIM (PaJHKAIIbEHO HHHOBAIMOHHBIM) TIPOTyKTOM M 3aXBaTOM YacTH PHIHKA:

a) KOMMYTaHTHOE;



0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bIBaeTCs CTPATETMUECKOE MOBEACHUE KOMIIAHHUH, COCTOSIINEE B MPUCIIOCOOTICHUH
K YCIIOBHUSIM CIPOCa MECTHOTO PbIHKA, OCBOEHHH HOBBIX BUJOB YCIIYT IOCJIE MOSIBICHUS HOBBIX
MPOJIYKTOB U HOBBIX TEXHOJOTHH, IMHTAIMA HOBHHOK U MPOJBMKCHUH UX K CAMBIM HIHPOKUM
CJIOSIM IOTpeduTenei:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

10 Kak Ha3bpIBaeTCs PHICK, CBSI3aHHBIN C M3MCHEHHUSIMH, BBHI3BAHHBIMH OOIIEPHIHOYHBIMH
KOJIe0aHUSIMU, U HE 3aBUCAIIUI OT KOHKPETHOTO MPEAIPUATHUS:

a) YHUCTBIN;

0) CHCTeMHBII;

B) HECHCTEMHBIIA;

T') CIIEKYJISITUBHBIN.

Ilpumepnvie unousudyanvusie domauwinue 3aoanus (U/]3) — memot pechepamos:

1 BOo3MOXHOCTH U OTpaHUYCHHSI KOHIICTIUU OTPAHUYEHHOTO PHCKA.

2 Unentudukaims u oreHka puckoB Ha ocHoBe Metoqa VAR (Value-at-Risk).

3 HccnenoBanue BO3MOXKHOCTEN U MPAKTUKU MPUMEHEHHUS MPUEMOB YIIPABJICHUS PUCKOB:
n30exaHue pUCKa, yJepKaHUe pUCKa.

4 VccnenoBaHue BOZMOKHOCTEH M MPAKTUKK MIPUMEHEHHSI IPUEMOB YIIPABIICHUS PUCKOB:
nepeavya prcKa, CHIDKEHUE CTETICHU PHCKA.

5 Teopus ¥ MpakTUKa yHIpaBIeHUs pUCKaMU HA OCHOBE METOOB TUBEPCU(DHUKAIIUH.

6 VYrmpapieHue pUCKAMH IIEHHBIX OyMar Ha OCHOBE MNPUOOPETEHHS JOMOJHHUTEIbHON
uHpopmanuu.

7 TlepcieKTUBBI YIIPABJIICHUS PUCKAMU HAa OCHOBE METOJIOB JIAIMHTHPOBAHHS B CHUCTEME
WHHOBAIIMOHHOM JIESTEIbHOCTH.

8 Crcrema yripaBJIeHHS PUCKaMHU Ha OCHOBE METOJIOB CTPaXxOBaHHMS.

9 VmpaBieHue puckaMyd Ha OCHOBE METOZOB CAMOCTPaxoBaHUs: (POPMUPOBAHUE PE3EPBOB,
obecrieueHrne PUHAHCOBOM YCTOMYMBOCTH U KPEIUTOCTIOCOOHOCTH.

10 MeTonomorust 3KCIEpTHOTO Hccae0BaHus pUckoB: [enbduiickuii Mmeto.

11 MeTomonorusi 3KCHEPTHOTO UCCIAETOBAHMS PUCKOB: METO APHBIX KOPPEISALINH.

12 Tpouenypa otbopa 3KCHEPTOB AJI MCCIEAOBAHUS PUCKOB U CHIKEHUE BTOPUYHBIX
PHUCKOB.



IIpuioxenne 2

7 OueHoYHbIE CPeCTBA JIJIsl IPOBeIeHH s POMEKYTOYHOM aTTeCTAIMU
a) [lnannpyemble pe3y/ibTaThl 00y4eHHs U OLIEHOYHbIE CPEICTBA VI NPOBeIeHUs] MPOMEKYTOYHOM ATTeCTAllUM:
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WHJIUKaTOpa

NHpukatop A0CTHXKEHUS
KOMIIETEHITHNH

OneHouHble CpeacTBa

I1K-1 — CniocoGeH npoBOANTH HCCJIeJOBAHNS U aHAJIN3 B cepe GUHAHCOBBLIX TEXHOJIOTHII U YIIPABJIeHHUS PUCKAMH

I1K-1.1

[TpoBOIUT CpaBHUTEILHBII
aHaimu3, 0000maeT u
KPUTUYECKH OIICHUBACT
MEKTyHapOAHBIN 1
OTE€UYECTBEHHEBIN OIBIT B
o0nacTu pa3BUTHS,
MPUMEHEHUS, PETyTUPOBaAHUS
(MHAHCOBBIX TEXHOJIOTUHN U
yOpaBlIeHUS! pUCKAMH

Ilepeuensy meopemuueckux 60npocos K 3auemy u IK3ameny:
1. Puckonorus u ee B3aMMOCBSA3b C IPYTMMH HayKaMHu.
2. MeTtonon0oruyeckre OCHOBBI PUCKOJIOTUH: TTOAXO/bI, TAPAIUTMbl, TCOPUH, KOHLIETILIUH, METO/IbI
U METOJUKHU.
Posnb pucka B npuHATHH pelieHuil B chepe IKOHOMUKH.
Puck u puckoBast cutyanusi.
AKCHOMBI U ITOCTYJIaThl PUCKOJIOTHH.
Puck xak s3xoHOMMUECKas kareropus. KateropuanbHelil aHAIN3 pUCKa.
CymHOCTb prcKa Kak SBJICHHS U KBAIMMETPUUECKHUE XapAaKTEPUCTUKH PUCKA.
Puck kak citygaitHO€ ¥ 3aKOHOMEPHOE SIBJIEHUE, BEPOSITHOCTh X BO3MOKHOCT.
HeonpeneneHHOCTh KaK HCTOYHUK PUCKA.
10 Teopus xaoca u Teopust Oupypkauii B UCCIECIOBAHUU PUCKA.

©CoOoNO AW

Ilpumepnvie npakmuyeckue 3a0anus 011 3auema u IK3amMeHa:
3aoaua 1.
[TpousBoauTeNb N3AENNS YyTBEPAKAAET, UTO 0 OpaKoBaHHBIX U3/eTuil He mpeBocXoauT 1%.
B cnyuaitnoit Beibopke oobemMom N = 100 okazanmock 2 OpakoBaHHBIX u3fenusi. OUEHUTh PUCK
NOSBIICHUs Opaka U3/eus, eClli JOBEpUTENIbHAs BepoaTHOCTE P = 99%.

3aoaua 2.
WuBectunimonnslii mpoekT Ne 1 paccuuran Ha t; = 4 roga, nucnepcust €xerogHoi npuosuIN

coctansier S = 15%. Vnpectnnmonnsiii npoekt Ne 2 paccuntan Ha t, = 3 rona, aucnepcus

€XKETOAHOM MPUOBLIN COCTaBIISACT 822 = 20%. Tlpenmomaraercs, 9TO pacrpeeieHre eKeroTHON
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NpUOBUTH MTOJYMHSIETCS 3aKOHY HOPMAJIBHOTO paclpeieieHus ciaydaiiHoil BennduHbl. CpaBHHUTH
PHCKHM MHBECTHLIMOHHBIX MPoeKToB Ne 1 u 2 mpu noBeputensHoi BeposiTHOCTH P = 99%.

3aoaua 3.
ITo nepBoii TEXHONOIUU JUIsl IPOU3BOACTBA Kaxaoro u3 N, = 10 u3nenuii ObUIO 3aTpaueHo B

cpennem X1 = 30 cexyny (BoiGopounas qucnepeust 8 = 1 cexynna). [lo Bropoii Texnonoruu st

IPOU3BOACTBA KAXIOro m3 N, = 16 m3nenuit Obuio 3arpadeHo B cpemHeM X2 = 28 CeKyHA
(BeIOOpOYHAS AUCTIEPCHS 522 = 2 cekyHabl). OLEHUTH PUCK OOJiee MEUIEHHOTO MPOU3BOACTBO 1O
IIEPBOM TEXHOJIOTHH 110 CPABHEHMIO CO BTOPOM TEXHOJIOTMEHN IIPU JOBEPUTEILHON BEPOSITHOCTH [
= 95%.

3aoaua 4.
[IpouzBoauTeNb U3AENHS YTBEPKIAAET, YTO CPEIHUIN BEC IIIUTKU U3Aenus He MeHee « = S50 T.
Puck-odurnep orobpan 10 mimTok uzgenus, BEC KOTOPHIX COCTaBUII, COOTBETCTBEHHO, 49, 50, 51,
52,48,47,49, 52,48, 51 r. O1ieHUTHh pUCK U3TOTOBJICHUS U3/IETHS TI0 3asBICHHOMY 00pas3ily, eciu
BEC ITUTKH U3JENIUSI COOTBETCTBYET HOPMAJILHOMY PACIIpEICIICHUIO, a IOBEPUTEIbHAS
BEPOATHOCTH cocTaBisgeT P = 95%.

Hanpagnenusa uccnedoganuii 01 3auema u IK3amMeHa:

Pounb pucka B IpUHATUHN pelIeHUH B chepe IKOHOMUKH.

OcHOBHBIE HAYYHO-TEOPETUUECKHE MTPEANIOCHIIIKN PUCKOJIOTHH.

Puck u puckoBast cutyarusi.

OcHOBHBIE 3TaIlbl HAKOIIJICHUS 3HAHUI U pa3BUTHUS HAYKH O PUCKE.

Kaxk B ncropnueckoil peTpoCeKTUBE U3MEHSIINCH NPEIMET U LEIb PUCKOJIIOTHH?
Yto noHMMaeTcs noj KpUTEPUSAMH, IPUOPUTETAMU U OPUEHTHPAMU B PUCKOJIOTUU?
HHHOBalMOHHAs AESITEIbHOCTh KaK HICTOYHUK PUCKOB.

KnaccugukaimonHas cucteMa puckoB M €€ METOA0JIOTHYECKOe 3HAUEHHE.
MHoroneTHue CTaTUCTUYECKUE HAOMIOJIEHUsI KaK OCHOBAa pacHpeleNeHHUs BEpOSTHOCTU
CTPaxOBbIX CIYYacB U AKTYyapHBIX pacyeTOB.

©CoNoo~wWNE
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MHIMKATOpa KOMIIETCHIINH

10. Kymynsiuus pucKOB M UX BIMSHHME Ha ITOATOTOBKY U MPUHSTHE YIIPABICHUECKUX PELICHUN.

11. ITpon3BOACTBEHHO-(PMHAHCOBBIN JEBEPUIK KaK (aKTOp, OKA3bIBAIOLINN MYJIbTHILTUKATHBHBIHA
3 PEKT Ha AeATENbHOCTb IPEANPUATHH.

12. Mepa pucka kak HeoOxomumas s (GOPMHpPOBAHUS aJIbTEPHATUB OIICHKA PHCKa,
XapaKTepu3yloIlas BO3MOXKHbIE TIOTEpUM MWJIM  TNPHOOpPETeHHs B  IPOU3BOJCTBEHHO-
XO3STCTBEHHOMN M (PMHAHCOBOM JESITETHHOCTH.

13. Meron aHanoruu B OLIEHKE M YIPABICHUU PHCKOM U €ro NpPUMEHEHUe A pa3pabdoTKu
CLICHApHEB JCHUCTBUM.

14. Meron JnepeBa pelIeHM: OleHKa Haubojee BEpPOATHBIX pE3yJIbTAaTOB, IOCTPOEHHE
MPOCTPAHCTBEHHO-OPHUEHTUPOBAHHOTO rpada.

15. Meron MonTe-Kapno kak BapuaHT CTaTMCTHYECKHUX MCIIBITAHUM B OLIEHKE U YINpaBJICHUH
PHUCKOM B HanboJiee CII0KHBIX Ul IPOTHO3UPOBAHUS pacyeTax.

16. Meronbl mopThoaMO B HUCCIEIOBAaHMM PHCKOB: METOABI MOPT(HENTbHON TEOpUH, TEOpPHU
CIIly4aiHbIX OJy’KIaHUM, TEOPUM KallUTAJIbHBIX AKTHBOB.

17. MogenupoBaHHe PUCKOB B IPOTHO3HBIX M MPOEKTHBIX pacyeTax.

18. OcobeHHOCTH UICHTH(PHUKAIINY 1 aHAIN3a HAYYHO-TEXHHUYECKIX PUCKOB.

19. ®deHoMeH HeOMNpeNeNeHHOCTH KaK HWCTOYHHMKAa pPHCKA, HEMOJIHOTHl WJIM HETOYHOCTHU
uH(pOpMalMU, HEBO3MOXKHOCTH MOJIHOTO U MCUEPIBIBAIOIIETO aHaIN3a BceX (PaKTOPOB PUCKA.

[1K-1.2 OneHuBaeT BO3MOXKHOCTh Ilepeuens meopemuueckux 60npocos K zauemy u IK3ameny:

UCTIONIb30BaHMUsI MHHOBAIIMHA U
pa3paboToK B cepe
(UHAHCOBBIX YCIYT MPU
PEHICHUHN MPAKTHYCCKUX 3a1a4
B IIpo(hecCHOoHANBLHOM 00IacTi

CoNoa~WNE

Puck kak sxoHOMUYecKas kateropus. KareropuajibHblil aHaIU3 pHUCKa.

CyIIHOCTh pHUCKA KaK SIBJICHUS U KBAIUMETPUUECKHE XapaAKTEPUCTUKH PUCKA.

Puck kak cily4aiiHO€ U 3aKOHOMEPHOE SIBIIEHUE, BEPOSITHOCTh U BO3MOKHOCTD.
HeonpeneneHHOCTh KaK UCTOYHUK PHUCKA.

Teopus xaoca u Teopust budypkanuit B UCCIe0BaHUU PUCKA.

KoHuenuuu pricka Kak TEOpEeTHYECKUN U METOI0JIOTUYECKUM HCTOYHUK PUCKOJIOTHU.
BapuaHThl 5JKOHOMHUYECKUX PELICHU, 0OpEMEHEHHBIX PUCKOM. AJIbTEpPHATHUBBI.
[TpyHIMIIBI CHCTEMHOTO aHAJIN3a PUCKA B CIIEKTPE SIKOHOMUYECKUX MPOOIIEM.
KauecTBEeHHBIN U KOJMYECTBEHHBIIN aHAIN3 PUCKa.
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OneHouHble CpeacTBa

10. Ucnonp3oBanue Ha6opa Imoxkasareiiei JJIA KOJIMYECTBSHHOU OLCHKHU pHUCKA.

Ilpumepnvle npakmuyeckue 3a0anus 011 3a4ema u IK3aMeHa:
3aoaua 1.
ABTOMaT, paboTaroluil co CTaHAAPTHBIM OTKJIOHEHHWeM ¢ = | T, ¢acyeT yail B mayku co
cpennuM BecoM « = 100 r. B ciydaiinoii Bei6opke o0beMoM N = 25 mayek cpeaHHil Bec OJHOU

nayky coctaBusl X =101,5 r. OLleHUTh pUCK PETYJIMPOBKY aBTOMATA MPU CPeIHEN TOBEPUTEIbHON
BeposiTHOCTH P = 95%.

3aoaua 2.
CraHOK, paboTaroNMii CO CTaHIAPTHBIM OTKJIOHEeHWeM o = (0,5 MM, MPOU3BOJIUT H3ICTHS
cpenHedt anuHel o = 20 mM. B ciyuaiinoii BeiOOpke oObeMoM N = 16 uzgenuil cpeaHss JUIMHA

onHOrO M3Aenus coctaBmia X = 19,8 Mmm. OIICHUTh PUCK HACTPOWKH CTaHKA, €CITH JIOBEPUTEIIbHAS
BEPOATHOCTH cocTaBisser P = 99%.

3aoaua 3.
[TpousBoauTENH U3ENHS YTBEPKIACT, YTO CPETHUN BEC IITUTKH U3zeius He MeHee « = S0 T.
Puck-odunep orodbpan 10 mauTok u3aenus, BEC KOTOPBIX COCTaBUII, COOTBETCTBEHHO, 49, 50, 51,
52,48,47,49, 52,48, 51 r. OleHUTH pUCK U3TOTOBIICHUS U3/CIIUS 110 3asiBJICHHOMY 00pasIly, eciu
BEC IJIUTKH U3ENINS COOTBETCTBYET HOPMAJIbHOMY PACIIPEACIICHUIO, a IOBEPUTEIbHAS
BEPOSATHOCTH cocTaBisier P = 95%.

3aoaua Ne 4.

Hcnonb3ys KpUTEpUH TPOBECTH OTOOP U cHOPMHUPOBATH OSKCIEPTHYIO TpyHmy s
MpoBeJeHUs uccienoBaHuil JenbGuilckuM METOJIOM C y4yeTOM TpeOOBaHHUN K YIpaBICHUYECKUM
KaJjpaM, KBUIM(UKAIUN U KOMIETEHIIUH NepCOHala, YTO MO3BOJISET MPEJOTBPATUTh MPOSIBICHUS
BTOPUYHBIX PUCKOB. ['apaHTHEN ONTUMHU3ALMK BTOPUYHBIX PUCKOB MPEINPUATHSA, HAIEKHOCTH U
000CHOBaHHOCTH BBIBOJIOB MCCJIEIOBAHUN C HCIOJIB30BAHUEM IBPUCTHUECKUX METOJIOB SIBIISETCS
MPaBWIbHBIN OA00p AKCnepToB. [ pymnma s3kcnepToB, B 3aBUCUMOCTH OT LieJieH U 3a/1a4 KOHKPETHOTO
UCCJICOBAHMS, MOJKET BKJIIOYATh IPEACTABUTEICH Pa3JIWYHBIX TIPYII  B3aUMOCBS3aHHBIX
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CIIEIMAIbHOCTEH, BBIPAXKAIOIUX ONPEIe/ICHHbIC KOHLEILIUHN, MHEHUS U CyXAeHUs. [l CHIKeHUS
YPOBHSI BTOPHYHOTO pHCcKa (opmupyercst pabodasi rpymnma KCIepToB, KOTOpasi IPOBOAUT OLIEHKY
KaKOro-a100 pHcKa U Ul KOTOPBIX ONPEAENAeTcs eAuHas IpoLeypa SKCIEepTHOTO OIpoca.

[Ipn ¢dopmupoBaHMM 3KCHEPTHBIX TPYII KaXKJblil 3KCHEPT, Ha OCHOBE IEPCOHAJIbHBIX
JIAHHBIX, TTOJIy4aeT KBaIU(UKALNOHHYIO KaTeropuo ¢ . Ob1iee Yuciio KaTeropuii 1enecoodpasHo
OTPaHUYUTH YETHIPbMS KaTETOPUSIMHU:

Se{l, I ,Q}. @)

HpI/I 9TOM IICPCOHAJIBHBIC JAHHBIC 110 KAXKIOMY SKCICPTY GYI[yT XapaKTCPU30BaATLCA TPEMA
OCHOBHBIMH ITapaMeTPaMu:

(e,S,t)e ExSxT, 4)
roe E, S, T — MHOXecTBa 4acTHBIX KBaJM(UKALMOHHBIX IOKa3aTeleld U OOBEKTUBHBIX
CBEJICHUI, 10 CMBICITy COOTBETCTBYIOLIMX aJbTEPHATUBHBIM BBICKa3bIBAHUSAM;

E - xapaxTepucTHKa BBICIIETO M IOCJIEBY30BCKOTO 00pa30BaHMs IKCIIEPTA;

S - XapakTepucCTHKa ypOBHS HAy4YHOI MOJTOTOBKH KCIIEPTa;

T - XapaKkTepHUCTHKa OIbITa pabOTHI AKCIIEPTa M0 MPOQUIIIO SKCIEPTU3HI.

XapaKkTepHCTHKA BBICHIETO U OCIEBY30BCKOI0 00pa30oBaHusl SKCIepTa:

E={e.e,8); (5)
rae e, — 6a3oBoe 0Opa3oBaHUE COBIANAET C MPO(UIEM IPUOPUTETHOIO HANpPABICHUs; €,
— 0a3zoBoe 00pa3oBaHHE IO CMEKHOM CIIENUAIbHOCTH; €, — 0a30Boe 0Opa3oBaHME IO HHOM

CIIELUAJILHOCTH.
XapakTepucTrKa YpOBHS HAyYHOU MTOATOTOBKH JKCIIEPTA:

S=1{5,5,.S,} (6)
rae s, — axkagemuk PAH, unen-koppecnonaeHT PAH, akageMuk oTpacieBoil akajgemuu,
YJICH-KOPPECTIOHIEHT OTPACIEBOM akaJjeMuu; S, —npodeccop, JOKTOp HayK; S, — KaHAWAAT HayK,

JIOLIEHT, CTApIIMKA HAyYHBIH COTPYIHHUK.
XapakTeprucTUKa OMbITa pabOoThI 10 MPOPUITIO IKCIIEPTU3BI:

T={t1,t2,1'3}, (7)
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rae t, —ombIT paboThI HE MEHEE JECSTH JIET; t, — omeIT paboThHI HE MEHEE IISITH JIET; t, -
OIIBbIT pa60TLI HE€ MCHEC OAHOI'O Iroaa.
HpaBI/IJ'IO AT OpEACIICHUA KBaHH(l)HKaHHOHHOfI KaTCropruun 5 TOr0O HWJIM MHOTO 3KCIICpTa
3a1ac€TCsa B BUAC
ExSxT —{I,1I,1I,Q}; (8)
5=5(e,s,t). (9)
PaccuntriBasg yactHbIC KBaJII/ICI)I/IKaLII/IOHHBIe Imokaszareiau €, S, t, MOXHO C(i)OpMI/IpOBaTB
CIIeIYIONIYI0 (DYHKINIO KBATM(DUKAIIMOHHOW KAaTEeTOPUH IKCIIepPTa:
|,ecnu :es;t, vest, ves,t;

Il ecmu :eS,t; ves,t, vesst vest, ve,s,t vest;
5= (10)

Il ecmu e sty ves,t, ve,s it ve,st, vest, ves,t;

Q,ecnu sty v es,tve,sty vesst,,

rae €, S, t — oTpulanue €, S, t, COOTBCTCTBCHHO, VvV — JIOTMYCCKasaA AU3BIOHKIUA
COOTBCTCTBYIOIIINX TPEXMECTHBIX KOHBIOHKIIMH.

3aoaua Ne 5.

J11st BBISIBNIEHUS M CUCTEMATU3AIMK PUCKOBBIX (DaKTOPOB Hcmosb30BaTh Metoa densdu. Ilpu
3TOM BBIYHMCIUTENIBHBIE MPOLEAYPHl BBINOIHSIIOTCS B ONpEAEIEHHOW IocienoBareabHocTu. Ha
MIPAKTUKE MPUMEHSETCs CIeAyIolasi MOC/Ie0BAaTeIbHOCTh OCHOBHBIX ATANOB aHAIU3a METOJ0M
AKCIIEPTHBIX OLICHOK:

1. Orb6uparorcs hakTopsl, IO KOTOPHIM MIPEAINONATAETCS IPOBOJUTH OLIEHKY.

2. OmnpenensieTcs KOJIUYECTBO SKCIIEPTOB, KOTOPBHIM MPEACTOUT POBOJUTD OLIEHKY.

3. YcranaBnmBaercss OaTpHas IIKala OIEHOK B 3aBHCHMOCTH OT KOJHUYECTBA OTOOpPaHHBIX
(GakTOpOB; MPH 3TOM MEHBIIUH MO 3HAYEHUIO PAHT NPHUCBAMBAETCS (AKTOPY, HUMEIOLIEMY
HauboJsee CUIbHOE BIMSHIE Ha N3MEHEHHUE Pe3yIbTATUBHOIO TOKA3aTes.
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4. OueHKH KaXIOTo HKCIEpTa BHOCATCS B CHEIHMAIbHYIO TaOIHIly, MPEICTaBISIONIYI0 COOOH
MaTpHUIly PaHTOB OMpOca.

5. Ha ocHOBaHWM IMOJIyYEHHBIX OIICHOK PACCUUTHIBAIOTCS CyMMBbI 3HAYCHHUU PAaHTOB 10 KaXKIOMY
dbakropy (Z X, ) ¥ cpeftHee apu(pMETHUECKOE 3HAUEHHE CYMMBI PAHTOB OIpoca (X ); IIPH 3TOM
cpeanee apuMeTnueckoe 3HaUCHHE CyMMBI PaHTOB OIPOCA ONPENENICTCS ACTCHUEM CYMMBI
3HAYCHUH PAHTOB IO BceM (haKTOpaM Ha KOJMYECTBO B3STHIX JIJIS OICHKH (DaKTOPOB:

rZIe N - KOJMYECTBO (haKTOPOB, OTOOPAHHBIX JIJISI OLICHKH.
6. OmnpenensieTcs pa3HOCTh MEXIY CyMMOW 3HAUEHUH PAHrOB OMpoca MO KKIAOMY (akTopy U
CpeIHUM apU(PMETHUYECKUM 3HAUEHHUEM CyMMbI PAHIOB OIpOCa, U Jajee PacCUMTHIBAIOTCS

-~ —\2
S3HAYCHUA KBAPAaTOB 3TUX PA3HOCTCHU ‘ E X; — X) .

7. Tlo pesynbpraraM BHIYMCIEHUH ONPEIETIAIOT CTENEHD COTIACOBAHHOCTU MHEHHH DKCIIEPTOB S,

n
—\2
12 Z(Z X — X)
— i=1
o m?(n® —n)
IIE M - YUCJO SKCIEPTOB.
Jlanee oleHMBAETCS YPOBEHBb COTIACOBAHHOCTH MHEHHM DKCIEPTOB HAa OCHOBE CIICIYIONIUX
MHO3UIIUHN:
- HEYJOBJETBOPHUTENIbHAS CTEMEHb COTIACOBAHHOCTH MHEHUH JKCHEPTOB (MPU 3HAYCHUSIX
Sep < 0,3);

- CpeIHss CTEeNEeHb COrJIacOBAaHHOCTH MHEHUH 3KCIEpTOB (IpHU 3HaUeHUsX 0,3 < Sew <07 );

no opmyine

S

, )

- BBICOKAas CTENEHb COrJIaCOBAaHHOCTH MHEHUM OKCIICPTOB (HpI/I 3HAYCHUAX Sexp >0,7 )

BoeisiBUTE U cucTemMaTu3upoBaTh (AKTOPbI, OKA3bIBAIOIIMX BIMSHHE Ha A(P(PEKTHUBHOCTh
pasMeleHnst CHOPTUBHOM peknamsbl. Ilpu 3ToM paccmaTpuBaioTcs cienymomue (axkropsr: X1 -
MECTO Pa3MEIIEHUsl PEKJIAMHOIO CPEeNCcTBa; X2 - JUIMTENBHOCTh Pa3MEUICHMs PEKIAMHOIO
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cpenctBa; X3 - ypoBEHb MPECTHXKHOCTH CIIOPTUBHBIX COPEBHOBaHUM; X4 - pe3yJbTaTUBHOCTH
(YCHEmHOCTh) BBICTYIUICHHI CHOPTHUBHOW KOMaHIbl; X5 - YypOBEHb PBHIHOYHON KOHBIOHKTYPBI
pexiambl. OLEHKH SKCIIEPTOB MPECTABIIAIOTCS B BUJIE MATPUIIBI PAHTOB OIPOCA, B CTPOKAX KOTOPOH

YKa3bIBAIOTCS (PaKTOPHI, a B CTOJIOIAX — OIIEHKH YKCIIEPTOB.
Tabnuua 1 — Matpuiia paHros onpoca 3KCrepToB

DakTopsl S Z X; Z X; —X (Z Xj — )_()2
1 2 3 4 5 6 7

X1 1 3 2 4 &) 3 3 21 0 0
X2 4 5 5 5 4 5 5 33 12 144
X3 3 2 3 1 2 2 1 1 -7 49
X4 2 1 1 2 1 1 2 10 -11 121
X5 5 4 4 3 3 4 4 27 6 36

Cymma 15 15 15 15 15 15 15 105 X 350

Hanpaeﬂenu;l UCCNe006aHUL 014 3aUema U IK3IAMEHA:

NogakowhE

Omnepauum..

© ®

Teopust xaoca u Teopust OupypKauii B UCCICTOBAHUU PUCKA.
KoHuenmnum pucka kak T€OpeTUHYECKUI U METOI0JIOTHYECKUN UCTOYHUK PUCKOJIOTHH.
BapuaHTbl 5JKOHOMUYECKUX pEIIeHUH, 0OpEMEHEHHBIX PUCKOM. AJIbTEPHATHUBBI.
[TpUHIUIBI CHCTEMHOT'O aHAIM3a PUCKA B CIIEKTPE SKOHOMUYECKUX MPOOIIEM.
KauecTBeHHBIN 1 KOJMYECTBEHHBIN aHAJIN3 PUCKA.

Hcnonb3oBanue Habopa mokaszarese /Ui KOJIMYeCTBEHHOH OIIEHKH pHCKa.
AHanu3 BaNIOTHBIX PHUCKOB IPU IPOBEIECHUU BHEIIHETOPTOBBIX W BAIIOTHBIX KPEAUTHBIX

AHanu3 BaJlIOTHBIX PUCKOB IPU MPOBEICHUH ONepaluii Ha (POHIOBBIX U BAJIOTHBIX OMpKaXx.
HeGnaronpusiTHas 5KOHOMUYECKasi KOHBIOHKTYpPA U I€JI0BOM PUCK: aHAJIN3 U IPOTHO3UPOBAHUE.
10. 30HBI pucka 1 0€3pUCKOBBIE 30HBI KaK KaUEeCTBEHHBIE XapaKTEPUCTUKH CTETICHH (YPOBHSI) PHCKa
Y METOJ0JIOTHYECKOE 3HaUeHHe KpuBoi JIopeHua.
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11. Unentndukanus pucka: pa3paboTKa MepeuHss BO3MOXHBIX  PUCKOBBIX  CUTyaluil,
IPOTHO3UPOBAHKUE PUYHH U MOCIECACTBHM (IPU3HAKOB) UX BOSHUKHOBEHHUSI, KIIAaCCU(DUKALUHU U
KPUTEPUU PHUCKA.

12. Kommepueckuii pHCK MPOU3BOACTBEHHO-XO3IUCTBEHHON M (DMHAHCOBON AEATEIBHOCTH KaK
pe3yabTaT MposiBIeHHs (AKTOPOB BANIOTHBIX, MOJUTHYECKUX, MPEeIIPUHUMATEIbCKUX,
(MHAHCOBBIX U UHBIX PUCKOB.

13. ®opmupoBaHue KpUTEPUEB PUCKA JUISl HACHTU(UKALIMN PUCKOBOM CUTYallMH U KiIacCU(UKALUH
PHUCKOB.

IIK-5 — CniocoGeH cTpouTh HHTETPHMPOBAHHBbIE CHCTEMbI YIIPABJICHUS] PUCKAMM OPraHU3aluN

I1K-5.1

Pa3pabartbiBaeT u BHEpsIET
METOJI0JIOTUYECKUE OCHOBBI
UHTETPUPOBAHHON CUCTEMBI
yIpaBIeHUS] pUCKaMH

Ilepeuensy meopemuueckux 60npocos K 3auemy u IK3ameny:

Puck xak s3xoHOMMUECKas kareropus. KareropuanbHblil aHAJIN3 pHUCKa.
CymHOCTb prcKa Kak SBJICHHS U KBAIMMETPUUECKHUE XapAaKTEPUCTUKH PUCKA.
Puck kak citygaitHO€ ¥ 3aKOHOMEPHOE SIBJIEHUE, BEPOSITHOCTh X BO3MOKHOCT.
HeonpeneneHHOCTh KaK MICTOYHUK PUCKA.

Teopus xaoca u Teopust OudypKauii B UCCICIOBAHUH PUCKA.

KoHuenmnum pucka Kak T€OpeTUYECKUI U METOI0JIOTHYECKUN UCTOYHUK PUCKOJIOTHH.
BapuaHTbl 5JKOHOMUYECKUX pEIIeHUH, 0OpEMEHEHHBIX PUCKOM. AJIbTEPHATHUBBI.
[TpUHIMIBI CHCTEMHOT'O aHAIK3a PUCKA B CIIEKTPE SKOHOMUYECKUX MPOOIIEM.
KauecTBeHHBIN U KOJMYECTBEHHBIN aHAJIN3 PUCKA.

11. Mcnonb3oBanue Habopa mokaszaresen 1 KOJTMYeCTBEHHOM OI[EHKH pHCcKa

CoNok~wWNE

Ilpumepnvle npakmuyeckue 3a0anus 014 3auema u IK3amena:
3aoaua Ne 1.

[TpoBoasiTCS MCTIBITAaHUSI HOBOTO JIeKapcTBa. B sxcnepumente yyactByor N, = 3000 Myx4uuH
u N, =3500xenmun. Y 50 myxuut u 110 xxeHuuH Habmoaa0TCs mo6ouHbIe 3P pexTsl. OLEeHUTH

HAJIMYHE PHCKA MMOOOYHBIX 2PPEKTOB MPEUMYIIECTBEHHO Y KEHIIMH M0 CPABHEHUIO ¢ MY>KYHMHAMHU
IpU JOBEPUTEIIbHON BeposiTHOCTH P = 95%.
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3aoaua Ne 2.
CryneHTsl c1aBajy 5K3aMeHbI 10 (PU3UKE U MATEMAaTHKE, Pe3yJIbTaThl KOTOPBIX MPEICTaBICHBI
B TaOnuie 1.
Tabmuua 1 — Pe3ynbraTsl 9K3aMEHOB 110 (PU3UKE K MATEMaTHKE

Pesynbrarhl PesynbTaThl 2K3aMeHa IO PU3HKE
’K3aMeHa 110
MaTeMaTHKe OTIIHHO XOpOLIo YAOBIL HEY L.
OTJIMYHO 20 17 12 6
XOPOIIO 22 15 17 5
YIOBIL. 21 19 20 13
HCYyn. 9 8 7 18

nertudunupoBaTh PHCK B3aMMOCBS3M MEXKIY pe3ysibTaTaMH dK3aMECHOB 10 (H3uke H
MareMaTuke (I0BepUTeIbHAsS BEPOATHOCTE P = 99%).

3aoaua Ne 3.

dupma IpoBOIUT aHAIN3 OTKPBITUS HOBOIO MarasuHa Juis paclivpeHus OusHeca. B ciryuae
OTKPBITUSL KPYITHOTO Mara3WHa TIpU OJarompusTHONM KOHBIOHKTYPE pPBIHKA IPOTHO3HPYETCS
npu6sLIs 600 MITH. pyO. / rof, Mpyu HEOIAroNpPHUATHON KOHBIOHKTYpE — yObITOK 400 MiH. pyO0. / roA.
B cnyyae OTKpBITHS CpEOHETO Mara3MHa TpU OJIArONPUSATHONH KOHBIOHKTYPE €ro NpHOBLTh
nporuosupyercs Ha ypoBHe 300 muH. py©. / roa, nmpu HEOIAaronpusATHONH KOHBIOHKTYpE phIHKA —
yobiTok 100 miH. py6. / roa. Bo3sMoXKHOCTh OnaronpuaTHOW W HEOIAronpHsITHOM KOHBIOHKTYPHI
pBIHKA (pHpMa OI[CHUBAET OJMHAKOBO.

HccnenoBanust pelHKa 3KcriepToM oboiinercs pupme B 1 MitH. py6. Crenuanuct cuuTaer, 4to
¢ BeposTHOCThIO 0,6 KOHBIOHKTYpa pbIHKAa OKaxkercss OnaronpustHod. Ilpu sTom mnpu
MOJIOKHUTETILHOM 3aKJIFOUEHUH KCIEePTa KOHBIOHKTYPA PHIHKA OKa)KeTCsl OJaromnpHsITHOW JHUIIb C
BeposTHOCTHIO 0,9. [Ipu ero oTpHIaTeIbHOM 3aKITIOUEHIH KOHBIOHKTYpa PhIHKA MOXET OKa3aThCs
0J1aronpusITHON ¢ BeposiTHOCTHIO 0,12.
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Hcnonp30BaTh METO[ A€peBa PELICHU JIJIsl MPOBEPKH STUX BapuaHTOB. OLEHUTH pUCK (GUPMBI B
cllydae 3aKa3a SKCIEPTHOI'O UCCIEA0BaHUS phIHKA. OLEHUT PUCKU BapUAHTOB OTKPBITHS KPYITHOTO
U CpeJHEero Mara3uHa. BbISIBUT CTOMMOCTHYIO OLIEHKY HAWIy4IlIero BapHaHTa PeleHusI.

o

10.

Hanpaenenusa uccnedoganuii 0na 3auema u IK3amena:

KonuentyanabHble IPUHLIUIIBI PUCKOJIOTUN B SKOHOMUKE U IIPEIPUHUMATENBCTBE.

AHayu3 cucTeMbl IOCTYJIATOB M AKCHOM PUCKOJIOTHH, UCCIIEJOBAHUE PUCKA KaK SKOHOMUYECKOH
KaTeropu.

HopmanbsHoe pacnipenenenue (pactpenenenue ['aycca) ciaydaiiHoi BeTUYUHBI KAK HHCTPYMEHT
OLICHKH U aHaJI13a PUCKOB.

Onenka pucka Kak CUCTEMAa KOJMYECTBEHHOIO M KAa4eCTBEHHOI'O AaHAIU3a PHUCKOB,
MaTeMaTH4yecKas OILIEHKa MEphl U CTEIIEHH PUCKA.

[TopTdenbHble pUCKU B YCIOBHUIX CTPATETHUECKOT0 U TAKTHUECKOTO Pa3MEICHHUs aKTUBOB.
HccnenoBanne BompocoB (OpMHpPOBaHUS NPEMUU 3a PUCK B YCIOBUAX HMHBECTULIMOHHOMN
JESATEIIBHOCTH.

HccnenoBanue pernoHajlbHBIX PUCKOB B YCIOBUSAX (DOPMHUPOBaHMS HAYyYHO-TIPOM3BOACTBEHHBIX
KJIACTEPOB.

PeliTuHT Kak cnoco0 KaueCTBEHHOH OIIEHKM PUCKOB Ha OCHOBE (hOpMalIM3alMU SKCIEPTHBIX
METOJIOB: PaHKUPOBAHUE PUCKOB.

PuckoBast cutyanus kak couyeTaHue (hakTOpOB, OIPEEINISIOUIMX COCTOSIHME MCCIIETyeMOro
00BeKTa U BIOOp KPUTEPUEB PHCKA.

CreneHb pHcKa KakK MOKa3aTelb, KOJIMYECTBEHHAs XapaKTePUCTHKA HEOIaronpusaTHON
JTUHAMHUKHU YTIPaBIsIeMOro MpoLecca U HEraTUBHBIX PE3YJIbTaTOB JIEATEIbHOCTH.
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I1K-5.2

Ocy1ecTBiseT cTpaTernaeckoe
peryaupoBaHue, KOHTPOJIb U
ayJIuT BHEAPEHUS
MHTETPUPOBAHHON CUCTEMBI
YIPaBIEHUS PUCKAMHU

Ilepeuens meopemuueckux 60nPOCoO8 K 3auemy u IK3amemny:

1. HeraHTpomnus Kak XapakTEpUCTUKA U MEpa YIOPSITOYCHHOCTH SKOHOMHYECKHUX CHCTEM.

2. Ponb ynpaBiieHYECKOM NEATSIBHOCTH B PealI3alliy HErIHTPOIUHHOTO MOIX0/1a K YIIPABICHHUIO
pPUCKaMU COBPEMEHHOW OpraHU3aIuu.

3. DHTpomusi Kak Mepa XaOTUYHOCTH, HEYMOPSIJIOYEHHOCTH SKOHOMHYECKOH CHCTEMBbI U

HEO0OXOIUMOCTh yIPABICHUS PUCKAMHU.

Puck-meHepKMeHT Kak (pyHKIIMOHAIbHAS 00JIACTh COBPEMEHHOM OpraHHU3allvy.

5. Puck-meHeIKMEHTa KaK MOJICHCTEMa CTPATETHYECKOrO YIPABJICHHS B YCIOBHSX IH(PPOBOI
sxoHoMuku XXI| Beka.

6. Meronbl (GUHAHCOBOTO aHaIM3a B YIPABICHUU PHCKOM: II0KA3aTeIH JIMKBUIHOCTH U

e

IUIaTEKECIIOCOOHOCTH.

7. Meronpl (GMHAHCOBOIO aHAJIN3a B YIIPaBJICHUN PUCKOM: TIOKa3aTeId (UHAHCOBOM YCTOMUNBOCTH
OpraHu3aluu.

8. CoBpeMeHHass TapajurMa pPHUCK-MEHEPKMEHTa OpraHW3allii: WHTETPUPOBAHHBIA PHUCK-
MEHEKMEHT.

9. CuctemHBIN TIOIX0] B pUCK-MeHeKMeHTe. Kapra prckoB.
12. PuckoBast cuTyanusi B opraHu3aiuu: ee pakTopsl, HapaMeTphl U XapaKTePUCTHKU.

Ilpumepnsvle npaxmuyecKkue 3a0anus 011 3a4ema u IK3AMeHa:
3aoaua Ne 1.

[Tpon3BoUTENE U MOTPEOUTENH JOTOBOPHIIMCH O CIEAYIOMUX CTaHJIapTaX MOCTaBISEMOTO
wznenusi: AQL = 0,05; LTPD = 0,25; ¢ = 0,15; g = 0,03. Ecnu B BbiOOpke N = 15 uznenuit
OKaXkeTcs OoJiee JABYX W3JICJIHK, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTHsS OpaKyeTrcs.
O1eHUTh PUCK HECOOTBETCTBUS MIPUBEICHHON CXEMBbI 3asBICHHBIM MTapaMeTpam.

3aoaua Ne 2.
@OyHKIMSA cnpoca  HEKOTOPOro  ToBapa D(P): 60+4P, -3P,+05 . Onpenenutsb

3NIACTUYHOCTH CIpPOca OT COOCTBEHHOW IeHBI Mpou3Boautens E,, mepekpecTHblil k03¢ dunmeHt

3IIACTUYHOCTH cripoca E,, smactuaHOoCTh cripoca oT noxofa morpedureneit E, mpu otmyckHoi
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nene toBapa P, =600 py0., nene anprepHatuBHoro roapa P, =500 py0. u noxone norpedurenei
Y =70000 py6. YcTaHOBUTH, KaK BEJET ce0s CIPOC ¢ POCTOM JIOXOJIOB IOTPEOUTEIICH.

I[To cocTosiHMIO HA KOHET] PMHAHCOBOTO I'0/Ia BHEOOOPOTHBIC AKTUBBI KOMITAHHH COCTABYIIN

875 220 800 py6., obopoTtHbie akTuBbl — 177 604 800 py0., KpaTKOCPOUHBIE 00S3aTEIHCTBA —

103 679 800 py6. O6beM mpoax 3a oT4eTHBIN nepuo coctaBuin 1 437 740 500 py6. Onpenenutsb
K03 PUIHEHT 000paYMBAEMOCTH aKTHBOB U OIICHUTh (PUHAHCOBBIN PUCK KOMITAHHH.

Hanpamenu}l UCCNIe008AHUTL 013 3aUema U IK3aAMEeHA:

b

10.
11.

3aoaua Ne 3.

HersHTpomnus Kak XapakTeprCTUKa U Mepa YIOPSIOYCHHOCTH YKOHOMHYECKUX CHCTEM.

Posnp ynpaBineHueckol AeATeNbHOCTH B pealu3alii HEr3HTPONMUHOTO NOX0/1a K YIIPABICHUIO
pPUCKaMU COBPEMEHHOW OpraHU3aluy.

OHTponUs Kak Mepa XaOTHMYHOCTH, HEYHOPSIOYEHHOCTH HKOHOMHMYECKOW CHUCTEMBl U
HEOOXOIMMOCTH YIIPABIICHHS PHCKAMH.

Puck-meHepKMeHT Kak (pyHKIIMOHAIbHAs 00JIaCTh COBPEMEHHOM OpraHu3aluu.
Puck-mMeHepKMeHTa KakK TOJICHCTEMa CTPATErHYeCKOro YMPaBICHHS B YCIOBHSIX HH(POBOI
skoHoMHKH XXI Beka.

Metonel (puHAHCOBOrO aHanu3a B YIPaBICHUHM PHUCKOM: IIOKa3aTeNld JMKBUJIHOCTU U
IUIaTEKECIIOCOOHOCTH.

MeTtop1 rHAHCOBOTO aHAIN3a B yIPaBIECHUH PUCKOM: TTOKa3aTenu (PMHAHCOBON YCTOMYMBOCTH
OpraHu3aIuy.

CoBpeMeHHass TapagurmMa pHUCK-MEHEIKMEHTAa OpraHW3alld: WHTETPUPOBAHHBIA PHUCK-
MEHEKMEHT.

Kaprta puckoB. Oco0eHHOCTH KOTHHUTHBHOIO IOAXO/a B HJEHTHU(HUKALUU U YIpaBICHUU
pHCKaMU.

PuckoBast cuTyarusi Kak HHCTPYMEHT aHaJIH3a MMoJIsl pPUCKOB COBPEMEHHOMN OpraHU3allHH.
Meton aHajgoruM B OLIEHKE M YIPAaBICHHUM PUCKOM M €ro NpUMEHEHHEe I pa3paboTKH
CLICHapHEB JEHCTBUMN.
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12.
13.
14.
15.

16.
17.

Meron nepeBa pemieHMid: OlEHKAa HamOoliee BEPOSTHBIX PpE3yJIbTAaTOB, IIOCTPOCHHE
POCTPAHCTBEHHO-OPHUEHTUPOBAHHOTO rpada.

Merton Monre-Kapno kak BapHaHT CTaTHCTHYECKUX HCIBITAHUA B OLEHKE W YHPABICHUH
PHCKOM B HanOOJI€€ CIIOKHBIX JUISl IPOTHO3UPOBAHMS pacyeTax.

Metonsl mOpTHOINO B HUCCICJOBAHMM PHUCKOB: METOIBI TOPTQHENBHON TEOpHH, TEOPHU
CIlydaiiHBIX OJTy’>KJaHHIA, TEOPUHU KAaIIUTAIbHBIX aKTHBOB.

MopenupoBaHue pUCKOB B IPOTHO3HBIX M MPOCKTHBIX PACUETaX.

Oco0eHHOCTH UACHTH(HUKAIINY ¥ aHAIN3a HAYYHO-TEXHHYECKUX PUCKOB.

(deHOMEH HEONpEeAeNeHHOCTH KaK WCTOYHMKA pPHUCKA, HEMOJHOTHI WM HETOYHOCTH
uHpOpMAaILK, HEBO3MOYKHOCTH MOJIHOTO ¥ HCYEPIBIBAIOIIECTO aHATN3a BCeX (haKTOPOB PHUCKA.

ITK-6 — Cnioco6en MeTOIM4YeCKH 00eCIeYuBATh, MOEP:KUBATH M KOOPAUHNUPOBATH MPOIECC YPABJIEHUSI PUCKAMU

I1K-6.1

Opranusyer 1 KOOpAUHUPYET
JESTENIbHOCTD 110 YIIPaBJICHUIO
PHCKaMH B COOTBETCTBHH CO
CTpaTEeruuecKUMHU LEIIMU
OpraHu3aIuu

Hepeuenb meopemudecKux 60npocoe K 3auemy u IK3ameny:

1.
2.

Hpumepuble npakmuuieckue 3a0aHus 014 3auema u IK3amMeHa:

BbIXO/Ia Ha PBIHOK 3TOro Tomapa. Ilpu 3TomM paccmaTpuBaroTCsi JIBe cTpaTeruu KomnaHuu B:

HNHcTpyMeHTapHii TEOPUHU UTP U BO3MOXKHOCTH €T0 IPUMEHEHMS B OLICHKE U aHAJIN3€ PUCKOB.
WNHcTpyMeHTapuii METOAMKHU J1€pEBA PELIEHUN U BO3MOXKHOCTH €r0 IPUMEHEHUs B OLEHKE U
AHAJIN3€E PUCKOB.

WNHcTpyMeHTapuii aHanu3a 4yBCTBUTEIBHOCTH U BO3MOXKHOCTH €r0 IPUMEHEHUS B OLICHKE U
AHAJIN3€E PUCKOB.

WNHcTpyMeHTapuii METOJa aHaJIOTMi M BO3MOYKHOCTH €rO NPUMEHEHHUs B OLICHKE U aHalIu3e
PHUCKOB.

HoBble BO3MOXKHOCTHM OLIEHKM PHUCKOB Ha OCHOBE METOJOB TEOPUU BEPOSATHOCTEN U
MaTE€MaTH4YeCKON CTaTUCTUKHU

OcobenHoctd  (OPMHUpPOBAHUS BTOPHUYHBIX PHUCKOB B CHCTEME pPUCK-MEHEIKMEHTa
WHCTPYMEHTApHUN yIIpaBiI€HUS BTOPUYHBIMUA PUCKAMH OPTaHU3ALUN.

3aoaua Ne 1.
Kommnanuss A noMuHHpYeT Ha pBIHKE HEKOTOporo ToBapa. Kommanusi B m3ydaer pucku
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cTparerust B1 — BBIXOAWTH Ha PBIHOK, cTpaTerus B2 — He BBIXOJUTH HA PBIHOK. B cBOIO ouepens,
KOMITaHUsI A pelaer, CTOUT JU €l CHUXKaTh 00BEMBI ITPOU3BOICTBA 3TOTO TOBApa, paccMaTpuBast
IpU 3TOM JBE CTpaTeruu: cTpaTerusi A1 — COXpaHUTh OOBEMBbI IPOM3BOJCTBA, CTpaTerus Az —
CHU3UTh O0OBEMBI MpPOU3BOJCTBA. Mcmonb3yss MeToa JepeBa pelIeHUH JaTh s Kaxaol
JIbTEPHATUBBl O0XHMJIAEMYI0 CTOMMOCTHYIO ouneHKy EMV. Cxema npuHATHS CTpaTernyeckoro
peLIeHUsSt MOXKET OBITh TPE/ICTABIICHA B BHJIE pUCYHKA .

A1 A=8

/ A\
\
&
>
I
N
o
Bbiroblwm

S~ A=12
A,

Pucynok 1 — Cxema MaTpu4HOM UTPBI C BBIXOJIOM
KoMMaHuu B Ha pbIHOK (MeTo AepeBa pereHHi)

3aoaua Ne 2,
HCHOHBSYﬂ II0Ka3aTeJIn MATEMATHUYCCKOI'O OXUIAaHUSI U CTaH)IapTHOFO OTKJIOHCHUA IJIs1
OIICHKH PUCKOM CPaBHHUTH BapUAHTHl MHBECTUIIMOHHOTO mpoekTa Ne 1 u 2, ist KOTOPBIX U3BECTHBI,

COOTBCTCTBCHHO, BO3MOJXHBIC 3HA4YCHHA BaJIOBO HpI/I6BIJ'II/I Xiyees X, » @ TAKXKE BEPOATHOCTHU

HOJTy4€HHsl BaJIOBOM mpubbu ..., P, (Tabmuna 1).
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Tabmuua 1 — O6bemMa U BEpOSITHOCTH MOJIyUEHHsI BaJIOBOM MPHUOBLIN [0 BAPHAHTAM MPOEKTA

[lepuon, ronpl
IToxa3zarenn 1 5 3 4 5 5
O6bemM mpudbuin, MiIp . pyo. -2 -1 0 1 2 3
BepositHOCTh (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHocTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

n
I[JIH KaXXa0ro BapHaHTa BbIYHUCIIACTCA MATCMATHYCCKOC OXHIAHUC M (X ) = z P; - X
i=1

(xapakTepu3yeT CpeAHUil ypOBEHb BaJOBOM HPUOBUIM) ¥  CTaHJAPTHOE OTKIOHCHHE
o(X)= \/ > px* =[M(X) (onenka pucka mpoexra).
i=1
[ToydeHHbIE pacueTOM JJaHHBIE CBOAATCS B TaOIuUILy 2.
Tabnuua 2 — Pe3ynbTaThl OLIEHKH PUCKA HHBECTHIIMOHHOTO MTPOEKTa
Basosas Bapuanrt 1 Bapuant 2
pUOBLIL ) )
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 12 12 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,8 3,4

B BAapHUAHTC 1 IIPOCKTA l'IpI/I6BI.HB BBIIIC, HO U OICHKA PHUCKa TAaK’KC BLIIIC.
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Hanpaenenus uccneoosanuit 014 3auema u IK3ameHa:

1.
2.
3.

&

10.
11.
12.
13.
14.
15.

16.

MeTopl TEOpUU UTP U BO3MOKHOCTU X UCIIOJIb30BAaHUS B aHAJIN3€E PUCKOB.

Mertoznbl fepeBa perieHuii: BO3SMOKHOCTH Pa3BUTUSL HHCTPYMEHTApUs PUCK-MEHEKMEHTA.
Metoapl aHanmu3a UYyBCTBUTEIBHOCTH: BO3MOXKHOCTH Pa3BUTUS HMHCTPYMEHTapus PpPHUCK-
MEHEKMEHTA.

Bo3M0oKHOCTH MeTO/1a aHAIOTHI B MACHTH(HUKALINY, OIICHKE U aHAJIN3€ PUCKOB.

Pa3zButue MHCTpyMEHTapHsl OLEHKHM PHUCKOB Ha OCHOBE METOJIOB TEOPUM BEPOSATHOCTEH U
MaTeMaTUYECKON CTaTUCTUKU

BropuuHnsle pucku kak (pakTop HEONPEAeIEeHHOCTH B YIIPaBIEHUH PHUCKOM.

WHucTpyMeHTapuil TEOPUH UTP U BO3MOKHOCTH €r0 IPUMEHEHHUS B OLICHKE U aHAJIN3€ PUCKOB.
WHCcTpyMeHTapuil METOAMKH JiepeBa pelleHHi 1 BO3MOXXHOCTH €ro NPUMEHEHHUsS! B OLICHKE U
aHaJIN3€ PUCKOB.

WNHucTpymMeHTapuil aHanu3a 4yBCTBUTEIBHOCTH U BO3MOXKHOCTH €r0 IPHUMEHEHHUS B OLICHKE U
aHaJIN3€ PUCKOB.

WNHucTpymMeHTapuil METOJa aHAJIOTUH M BO3MOYKHOCTH €r0 NPUMEHEHHs B OLIEHKE U aHAJIN3e
PHCKOB.

HoBple BO3MOXHOCTM OLICHKM PHCKOB Ha OCHOBE METOAOB TEOPUM BEPOSTHOCTEH U
MaTEMaTHYECKON CTaTUCTUKU

OcoOenHocT  (pOopMHpOBaHUS BTOPUYHBIX PUCKOB B CHUCTEME PUCK-MEHEIKMEHTa
MHCTPYMEHTApUH YIIpaBJIEHHUsI BTOPUUHBIMHM PUCKAaMHU OpPTaHU3alMH.

OCOOEHHOCTH OLIEHKU PUCKOB € UCIOJIb30BAHUEM METOJI0JI0IMH (PMHAHCOBOTO aHAIN3a.
WHTerpupoBaHHbIN PUCK-MEHEIKMEHT U KPUTUKA (PParMEHTAPHOTO PUCK-MEHEIKMEHTA. .
Kapra puckoB. Oco0eHHOCTH KOTHHUTHBHOIO MOAXO/a B HJEHTHU(HUKALUU U YIpaBICHUU
pHUCKaMHU.

PuckoBas cuTyanus kKak MHCTPYMEHT aHaJId3a 0Jil PUCKOB COBPEMEHHON OpraHMU3alliH.
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I1K-6.2

Pa3pabarsiBaet u
000CHOBBIBAET PEKOMEHIALINU
10 COBEPIIEHCTBOBAHUIO
CHCTEMBI/TIpOIecca YIpaBICHHS
PHCKaMH C Y4E€TOM
MEKIYHAPOAHBIX CTAHAAPTOB
KOPIOPAaTHUBHOTO yIPABJICHUS U
cneunuky BeAeHUs OU3HEca
OpraHHU3aLuH

Hepeqeub meopemuuecKux 60npocoé K zauemy u IK3ameny:

1.
2.

10.
11.

12.
13.
14.
15.

16.

VYriybnenue ucciaenoBaHusl pUCKOB HA OCHOBE HEMapKOBCKHUX ITPOLIECCOB.

HenocraTku BepOSTHOCTHOTO MMOAX0/a K OLIEHKE PUCKOB U TPeOOBaHHE JETEPMUHUPOBAHHOCTH
BXOJIHBIX IIapaMETPOB.

BBenenune noHATUS CyOBEKTUBHBIX HEKJIACCHYECKMX (AKCHOJIOTMYECKHX) BEPOSTHOCTEH, He
HMMEIOIIMX YaCTOTHOTO CMBICIIA M BBIPAXKAIOIUX [103HABATEIbHY0 AKTUBHOCTH MCCIIEI0BATENA
CIIy4aiHbIX IIPOLIECCOB.

MonudunrpoBaHHbIII HHTEPBAIBLHO-BEPOSITHOCTHBIM MeToA ['ypBHlla M yuyeT MH(OpMaLHIO O
COOTHOILEHUH BEPOSTHOCTEHN CLIEHAPHUEB.

[Mpuamun  ['mb0ca-/[xeitHca: cpean BCeX BEPOSTHOCTHBIX —paCHpECNICHUH TOoKa3aTels
peKoMeH1yeTcs BEIOUpaTh TO, KOTOPOMY OTBeYaeT HauOoJIbIIas SHTPOIIHSL.

NmMuranronHoe MoaenupoBanue o Mmerogy Monre-Kapiio kak gajipHeliee pa3BuTHe METOAa
CLIEHAPUEB B OLICHKE PUCKOB.

IlepcnekTHBBI MCIIONB30BAHUS HEUETKOW JIOTMKM M ammapara TEOPUU HEYETKHMX MHOXECTB B
UCCJIEIOBAHUM PUCKOB.

Konuenmus orpanndeHHoro pucka. Meron croumoctr prucka VAR (Value-at-Risk).

[Tpuemsbl ynpaBieHUs PUCKOB B CUCTEME PUCK-MEHEDKMEHTA: M30eXkaHue pHUcKa, yAepiKaHue
pHUCKa, Ilepefadya pUCKa, CHUYKEHHUE CTEIIEHU PUCKA.

VipasieHnre puckaMu Ha OCHOBE METOJIOB TMBEPCU(PHUKALINY, TUMUTUPOBAHUS, CTPAXOBaHUSI.
VYrpaBieHue pucKkaMu Ha OCHOBE NMPHOOPETEHMs JOMOJHUTENbHON HMH(pOpMallUd M METOJOB
CaMOCTPAaXOBaHUS.

DKcIepTHOE UcCclieloBaHNe PUCKOB: JlenbpuiicK1ii METOA U METO/1 APHBIX KOPPEISALHU.
OT60p KCHIEPTOB JIIsl KCCET0BAHUS PUCKOB U BOZMOKHOCTH CHUKEHUSI BTOPUYHBIX PUCKOB.
AJNTOPUTM SKCHEPTHOTO OLIEHUBAHMS PUCKOB U Koa(duienT konkopaamuu Kengamia-Cmura.
Pa3BuTre BEpOSTHOCTHOIO MOJIX0/1a HA OCHOBE AKCHOJIOTHYECKUX BEPOSTHOCTEH, BBIPAXKAFOIITUX
IIO3HABATEJIbHYIO AKTUBHOCTD UCCIIEI0BATEIS PUCKOB.

Meroavika MMUTAIMOHHOTO MOJEIMpPOBaHUA 1Mo Merony MonTte-Kapno B OnEeHKEe PHCKOB H
pa3BUTHE METOJ1A CLIECHAPUEB.
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17. CnaGocTpyKTypHpOBaHHBIE CHCTEMBl U YIPABIEHUE PUCKAMU C HCIOJIH30BAHUEM HEYETKOM
JIOTUKH.

18. OyHKIMY NPUHAATICKHOCTH B HEYETKO-MHOKECTBEHHbBIX OMMCAHUSIX: TOUEUHAs, UHTepBaIbHas,
TparereBuIHast, TPEYroJibHas, B BUJE TayCCHAHbI, B BUIE S —(DYHKIIUH.

19. Coneprkanue MOHATHUS JIMHIBUCTHYECKON IEPEMEHHOM B HEYETKOM JIOTHKE.

Ilpumepnvle npakmuyeckue 3a0anus 013 3auema u IK3amMena:
3aoaua Ne 1.

KoMmmnanusi ucnonb3yeT HECKOJbKO KaHAIOB CObITa MPOAYKIUU MPOMBIIUICHHOW KOMIaHUH
OIIPENIETICHHOTO aCCOPTHMEHTA HAa BHYTPEHHEM pbIHKE. Ha OCHOBe aHanmm3a MapKETHHIOBBIX
UCCJIETOBAaHUM PhIHKA ObLTU 00OOIICHBI CIIEAYIONINE CBEACHHUS:

- MPOTHO3HBIA roI0BOM 00bEM COBITA MPOAYKLUUU C FapaHTUPOBAHHBIM, YCTOWYUBBIM YPOBHEM
cObITa Ha psA JIeT (C HU3KOM 3aBUCUMOCTBIO OT PE3KUX M3MEHEHHUH PhIHOYHON KOHBIOHKTYPHI)
W;

- NIPOTHO3HBIN r0JI0BOM 00BEM COBITA TPOAYKIIUH C YCTOHYHMBBIM YPOBHEM COBITA Ha OrKalIni
TroJ1, HE Ha JUTMUTENBHBIN CPOK (CpeIHssl 3aBUCHMOCTh OT U3MEHEHU I KOHBIOHKTYPHBI ppiHKa) W,
;

- TPOTHO3HBIH TOMOBOM 00BEM COBITA MNPOAYKIMH, OOECIIEUMBAEMBIH TOJIBKO Pa30BBIMHU
NIOCTaBKaMU (BBICOKasl 3aBUCUMOCTb OT U3MEHEHUI KOHBIOHKTYDHI pbiHKa) W, ;

- MPOTHO3HBIN TO0BOI 00bEM CObITAa MPOAYKIINHU, TIOKYyIATeNIb HA KOTOPYIO CTPOTO HE OTNpeeNieH
(abconroTHAsI 3aBUCIMOCTD OT U3MEHEHHI KOHBIOHKTYPHI ppiHka) W, .

TakuM 00pa3oM, OOIIMK MPOTHO3HBIM TOAOBONH 00BEM COBITa OMpEACTEHHOW MPOIYKIIHH
paccMaTpuBaEMOro IPeANpPUATHS, OCHOBAaHHBIN Ha MaPKETUHIOBOM aHAJIM3€ KOHBIOHKTYPBI PBIHKA,
cocrapmsier EW; =W, +W, +W, +W, .

B pamMkax MapKeTHHIOBBIX HCCJIEIOBAHUI TAaKXe OIpPEAENIEHbl YEeThIpE CTpaTeruu
IIPOU3BOJICTBA U PEAIN3ALIMHU TOW K€ IPOAYKINHN B YCIOBUIX MPEAIPHUATH:

- crparerusi cOblTa S, mpenanonaraeT NPOU3BOJICTBO M PEATM3ALUIO NPOAYKIHH T'OJZOBBIM
00BEeMOM MJIH. pyOIIeii;
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- crparerusi cObITa S, HpeAnojaraeT NPOU3BOJICTBO M pEATU3AIMI0 NPOIYKLIUH T'OJOBBIM
00beMoOM MJIH. pyOJIeii;

- crparerust cObITa S, MpeaNoNaraeT IMPOU3BOJACTBO W PEANU3ALMI0 NPOJYKIUH T'OJOBBIM
o0beMoM MJIH. pyOIieit;

- crparerusi cObITa S, TpeAnojaraeT MPOU3BOJICTBO M pEATU3AMI0 NPOIYKLIUH T'OJZOBBIM
o0BeMoOM MJIH. pyOnei.

Bce neobxomumble rannbie o Bcem W; u S npencrasieHsl HUKe, B Tabaune 1. Mcnonbsys

METOABl TEOPHH WIp, PE3yIbTaThl pacueToB Mo KpurepusMm Bampma, CoBumka u ['ypuia,

000CHOBaTh BHIOOp CTpaTerud (PUHAHCUPOBAHMS CObITA KOMIIAHMM B 33JaBa€MbIX YCJIOBHAX

KOHBIOHKTYPbI PbIHKA.
Tabnuua 1 — JlaHHbIe AJ151 OLIEHKU BapUAHTOB (PMHAHCUPOBAHMSI peaTH3alMy IPOTYKIIHH

O6bem [TporHo3Hast BajoBast MpUOBLIb

IIPOMU3BOJICTBA IIPOAYKIINHU B 3aBUCHMOCTH OT KOHBIOHKTYPHBI phiHKa XW j » MJIH. pyo.
S;, MitH. py0. 4000 6000 10000 13000

S, 5000 1620 2252 2252 2252

S, 8000 2498 1767 2967 2967

S, 11000 — 4025 -1083 3115 3844

S, 13000 7383 -3430 1683 5107

3aoaua Ne 2,

Ha ocHoBe ncmoiap30BaHus COBPEMEHHBIX METOJ0B (PMHAHCOBOTO W (DAKTOPHOTO aHaIW3a
BBISIBUTH KJIIOYEBBIE (DAKTOPHI CTPATETMYECKOTO M TAaKTHMYECKOTO PUCKA W OIICHUTh YpPOBEHBb
KamUTaIM3aI[M{ TPOMBIIIJIEHHON KOMITAaHUH TI0 TIOKA3aTeli0 TEMIIa pOCTa COOCTBEHHOTO KalHTalia

1]
:Pu6'0an'MK,m'd —M Pr:Hpqucm

cobeme " qCO5CWl6 K peuns . qcoﬁcme - K 06 0O

KOMITIaHUHU (]

cobcme . pean
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" pean _ 06wy _ p peung _ . _

0., = X = Ao = ? rae P, - penrtabensHocTh obopora; O
. - qucm
; .

obopaunBaeMOCTb KanuTana; M, - MyJbTHIUIMKATOp Kamurtana; o - 7o OTYMCJICHUH

peuns

YMCTOW  TpuObLIM  HA  pasBuTHE  mpousBoicTtea;  [lp,,,. - ~ DCHHBECTHPOBaHHAs

(kanuTanM3upoBaHHasl) MPUObUIb KOMIIAHUH, py0.; K - cOOCTBEHHBII KanuTanl, py6.; I1p,,..

cobcme

- yucTas NpUOBLTL opranm3anuu, pyod.; O - BBIpyYKa OT peanusainuu, pyo.; K . - oOmias

pean obwy

CyMMa KaluTaixa opraHu3aiun (COOCTBEHHOTO U 3a€MHOTO0), pyO.

Hcxonnas uHpopmauus Ui pacdeToB MpeicTaBieHa B Tabimuue | M XapakTepusyroT
COCTOSTHHE aKTHBOB M ITACCHBOB KOMITAHWHU 110 cocTOossHUIO Ha KoHel 2015 u 2016 rr. (1o manHbIM
OyXranTepcKoi OTYETHOCTH KOMITaHUM).

Tabnuna 1 — VicxonHble 1aHHbIE JUIsl OLEHKH (PMHAHCOBOTO COCTOSIHUS IPOMBIIIJIEHHOW KOMITAHUU
10 cocTosiHUIO Ha KoHel 2015 1 2016 rr., MiH. pyoO.

HaumenoBanue
ToKa3aTeneu 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTUBbI
1. HemaTepuanbHble aKTUBbI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. He3aBepiueHHOE CTPOUTENBCTBO 221 176 103 83
4. JIoxoaHbIE BIOKEHUS B MaTEpUATIbHBIC 393 542 102 146
IIEHHOCTHU
5. Jonrocpounsie ((MHAHCOBBIC 610 388 404 363
BIIOYKEHUS
6. [Ipounie BHEOOOPOTHBIE AKTUBHI 49 80 34 72
Hroro no pazneny I 33668 41320 38836 41464
B T.4. HEXO/IOBbIE MaTepHalIbHbIE 31 33 28 o5

OCHHOCTHU
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OBOPOTHBIE
AKTHUBbI

1. 3anacer: 21773 23078 23078 26006

] g:i%‘;?ﬁ‘:fg;if;ﬂi‘eilf{'OM 19383 20046 19023 21516

HpOH3BOCTEE 314 368 892 917
- TOTOBas MPOAYKIUS U TOBAPHI JIJIS 2029 2618 3100 3499
HPONANH 15 12 32 34

- TOBaphbl OTIPY)KECHHBIC 26 28 o7 33

- pacxojbl OyIyIIHMX MIEPUOIOB 5 5 4 .

- IIpOYHe 3amachl
2. HAC mo nmproOpeTeHHBIM IIEHHOCTSM 3179 3259 3620 3872
3. Jleburopckas 3a0/DKEHHOCTb
(rmaTexxu OoJiee eM uepes 12 mecsen 1055 843 522 501
MocJie OTYETHOM JATHI)
B T.4. MOKYMATEJIU ¥ 3aKa34YUKH — — — —
4. JleObuTopckas 3aJI0J5KEHHOCTh
(rutatexxu B TeueHue 12 MecsieB mocie 16377 18400 12484 14501
OTUYETHOM JaThl)
B T.4. HOKYTIATEIH U 3aKa3YMKHU 4410 4687 3322 2607
5. ABaHCHI BBIIAHHBIE 883 946 760 502
6. [Tpoune nedbuTopsl 1063 1256 1022 1053
7. KpatkocpouHble (prHaHCOBBIE 4082 3892 1855 1925
BJIOXKCHUS
8. JleHexHBIE CpEICTBA 166 150 364 387
9. [Ipoune 060POTHHIC AKTUBBI — — — —
Htoro no paszneny I 48578 51824 43705 48747
HToro akTMBOB 82246 93144 82541 90211

KAIIMTAJI U PESEPBbBI
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Kon
WHIUKaTOpa

NHpukatop A0CTHXKEHUS
KOMIIETEHITHNH

OneHouHble CpeacTBa

1. YcTaBHBIN KanuTal 21750 21750 25550 25550
2. JIoGaBOYHBIN KaruTal 983 1050 1222 1309
3. Pe3epBHBIN KanuTan 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIb 2866 7025 6975 10336
Wroro no pazueny 111 31433 35659 40446 43948
JOJITOCPOYHBIE
OBS3ATEJBCTBA
1. 3aiiMbl ¥ KPEAUTHI 14255 16810 10093 11092
2. Ilpoune 10oATOCPOUHBIE 0053aTEIBCTBA 303 450 352 288
Wroro no pazneny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJBCTBA
1. 3aiiMbl ¥ KPEIUTHI 21734 25629 18840 21045
2. Kpeauropckas 3a10KEHHOCTD: 12937 12740 11187 12528
- TOCTaBIIMKHU U MOAPSTINKI
- 3aJ0JDKEHHOCTH TIepe 11711 11375 10286 11509
[IEPCOHAJIOM 389 376 333 377
- 33J0JDKEHHOCTH TIepeNt
roCy/1apCTBEHHBIMHU
BHEOIODKETHBIMU (hOHIAMHU 109 102 93 105
- 3aJ0/KEHHOCTH IO HajloraM U 728 887 475 537
coopam
3. ABaHCBI IOJIyYEHHBIE 772 990 780 593
4. IIpoune KpeauTopsl
5. 3a0KEHHOCTD Nepe]] YUpeAUTEIIMU
10 BBIIJIATE JOXO/I0B B B B B
6. Jloxopl Oy ayIuX MeproIoB 812 866 843 717
7. Pe3epBbl PEICTOAIIMX PACXOA0B — — — —
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Kon
WHIUKaTOpa

NHpukatop A0CTHXKEHUS
KOMIIETEHITHNH

OneHouHble CpeacTBa

8. [Ipoumne kpaTkoCpoUHbIE

00s13aTeNIbCTRA - - - -
Wroro no pazueny V 36255 40225 31650 34883
Wroro naccuBoB 82246 93144 82541 90211
BrIpydka oT peaym3anuy npoIyKIHH 41178 45633 40989 44878
Ywucrasi npruObLTE KOMITAHUH 6835 9822 9118 8327
BenuunHaa peMHBECTHPYEMOUN YHCTOM 3465 3922 3198 3477
PUOBLIN

[Ipoananmu3upoBaTh MOJyYEHHBIC PE3YIIbTAThI, C/IENaTh HEOOXOJMMbIE BBIBOJIBI 00 YPOBHE
KaluTaJIn3alnyu KOMIIaHHWHU, TEMITIAX poCTa CcOOCTBEHHOI'0O KaluTajia KOMIIaHHUH, KJIFOYEBBIX
¢bakTopax pucka. BelsiBUTh H3MEHEHUS B (PUHAHCOBOM COCTOSIHUU MPOMBIIIJIEHHON KOMIIaHUH,
Ipou3ouIeNie B TeueHue kanenaapHoro 2015 roga. PazpaboraTh pekoMeHaaluu mo
COBEpPILEHCTBOBAHUIO (PMHAHCOBO-XO035HCTBEHHON AEATEIbHOCTH POMBIIIJICHHON KOMIIAHUN U
CHIDKEHHUIO YPOBHS yTrpo3 ee OusHecy.

Hanpaeﬂenuﬂ UCC/1e006AHUIL 017 3a4ema U IK3AMEHA:

1.

2.

o

CnalbocTpyKTypupOBaHHbBIE CUCTEMBI M KJIaCCU(PUKALK HEYETKUX OOBEKTOB M0 BULY (DYHKIMH
MPUHAJIIEKHOCTH.

ATTpakTOp KakK XapaKTepUCTHKAa (QYHKUMU MPUHAMISKHOCTU: TOYEYHAs, WHTEepBaJbHasl,
TpanenyueBUIHas, TPEYTOJIbHAS, B BUJIE MAYCCUAHbL, B BUIE S —(DyHKIUH.

«CMBICI» U «THOpUI» KaK COJIepyKaHUe MOHATHUS JIMHTBUCTUYECKOH IMepeMEeHHON B HEYETKOM
JIOTHKE.

HTepaninoHHBIN aIrOPUTM OLIEHKH PHCKAa Ha OCHOBE almapara TEOPUH HEUYETKUX MHOXKECTB.
CpaBHUTENbHBIN aHaIN3 MCCIEIOBAaHUS PUCKOB HAa OCHOBE MApKOBCKMX M HEMapKOBCKHX
IPOLIECCOB.

MatemaTtuueckass CTaTUCTHMKAa W BEPOSITHOCTHBIA MOAXOA K OIIEHKE pPHUCKOB: TpeOGoBaHME
JIETEPMUHUPOBAHHOCTH UCXOAHOM HH(OpMAIHH.
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Kon
WHIUKaTOpa

NHpukatop A0CTHXKEHUS
KOMIIETEHITHNH

OneHouHble CpeacTBa

Pa3zButne BEPOATHOCTHOI'O ITOAX04a HA OCHOBE aKCHOJIOTHYCCKHUX BepOHTHOCTefI, BbIpaXXaromux

MMO3HABATCIbHYIO aKTUBHOCTb MUCCIICAOBATCIIAL PHUCKOB.

MCTOI[I/IKa HMUTAIIMOHHOI'O MOJCIHUPOBAHUA IO MCTOOY MOHTC'KapJ'IO B OLCHKC PHUCKOB H

Pa3BUTHC METOJA CLICHAPUCB.

HeueTkas goruka u TCOPHUA HCUCTKHUX MHOXKCCTB: IICPCIICKTHUBLI IPUMCHCHUA B UCCIICAOBAHUN

PHCKOB.
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0) Ilopsiiok mpoBeaeHUS MPOMEKYTOUYHOM ATTECTAIIUN, MIOKA3ATEJIN U KPUTEPUH
OLlCHUBAHMWSL:

ITpomexyrounas arrecrauuss 1o gucuumuimHe b1.B.02  Puckosorus BkitouyaeT
TEOPETUYECKHE BOIPOCHI, ITO3BOJISIFOIIME OLIEHUTh YPOBEHb YCBOCHUS 00yUaIOIMMUCS 3HAaHUH,
IIPAKTUYECKUE U TBOPUECKHUE 3a/laHusl, HAPABICHUS Hay4YHbBIX MCCIIEJOBaHUI, KOHTPOJIbHbIE
paboThI U KYpCOBYIO PabOTy, BBIABIIAIOIINE CTENIEHb CPOPMHUPOBAHHOCTH YMEHUH U BIIaICHUH,
IPOBOIUTCA B (hOpME 3aUeTa U IK3aMEHa.

3ayer 1o JaHHOM AMCLUIUIMHE IIPOBOAUTCS B YCTHOM (opme o Omieram Juisl 3adeTa,
KQKIbIH U3 KOTOPBIX BKJIFOUAET OJAMH TEOPETUUECKUN BOIIPOCA, OJJHO IIPAKTUUECKOE 3aJaHUE U
JIOKJIa/1 10 BEIOPAaHHOMY HAIIPaBJIEHUIO TBOPUYECKON pa3pabOTKH.

Jlnia npoBeneHus 3a4era IPELYyCMOTPEH CIEAYIOIMUN IEPEeYeHb TEOPETHUECKUX

BOIIPOCOB:

1. Puckosnorus xak Hayka, e B3aUMOCBS3b C IpyrMMHU Haykamu. [Ipeamer n oObexT, uenu u
3a/1a4¥ TUCHUIUIMHBI. AKCOMBI PUCKOJIOTHH.

2. Tlonsartue pucka, ero CymHocTs U coaepkanue. OnpeneneHue prucka Kak 3JKOHOMUYECKOH
kareropud. [locTynarsl puCKOIOruu.

3. Knaccuduxauuu puckoB. PMHAHCOBBIE PUCKH U METO/IbI UX OLICHKH.

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

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

6. Kunaccudukanuum puckos. JIorncTuueckne pucky ¥ METOBI HX OLEHKH.

7. Knaccuukanuu puckoB. THHOBaIIMOHHBIE PUCKU M METO/Ibl MX OLIEHKH.

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

9. Knaccudukanuu puckoB. TeXHUUECKHE PUCKU U METOBI UX OLEHKH.

10. Knaccudukarun puckoB. TeXHOIOTHYECKHE PUCKH U METO/IbI HX OI[CHKH.

11. Knaccudukanuu puckoB. BatoTHble 1 METO/IbI X OLIEHKH.

12. Knaccudukanun puckoB. OpraHn3aliliOHHBIE PUCKUA U METOJIBI X OLIEHKH.

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

14. Puck u HeonpeneneHHOCTh. HeonpeneneHHOCTh Kak HICTOYHUK PUCKA.

15. Puck kak ciryyaiiHoe ¥ 3aKOHOMEPHOE SBJICHHE, BEPOSITHOCTb U BO3MOXKHOCTb.

16. Konnermiuu pucka B uccinenoBanusx H. JIymana, O. ['unnenca, ¥V beka.

17. Konuenuus npuemsieMoro pucka B uccienoBanusx T. baprona, P.M. Kauanosa, II.
VYokepa.

18. TeopeTtnueckue HUCTOYHMKM  yImpaBiieHHs puckoMm. Teopuss  BeposTHOcTel U
MaTeMaTH4YecKasi CTATUCTUKA.

19. TeopeTnueckne HCTOYHHMKHU YNpaBIE€HUS pUCKOM. HeueTko-MHOKECTBEHHBIE OIMCAHUS
PHICKOB.

20. OCHOBBI HEr3HTPONMHHOIO TOAXOJa B ympaBieHuH puckoM. HeoOxoaumocTs BBoOJA
HErPHTPOIIUU B YCIOBHSX PEAIN3allM NHHOBAIIMOHHOM CTPATETUU.

21. BO3MOXHOCTH TEOPHH Xaoca U TeOpuH OMdypKanuil B UCCIEIOBaHUHU, OLICHKE M aHAJIN3e
pHICKa COBPEMEHHBIX OPraHU3alnMn.

IToka3aTesn U KpUTEpUH 3a4eTa:

— Ha OLEHKY «3a4TeH0» — oOydyaroIluiicsi JOJDKEeH IO0Ka3aTh, MO KpaiiHeil mepe,
MOPOTOBBI YpOBEHb C(HOPMUPOBAHHOCTH KOMIIETEHIIMH, T.€. MOKa3aTh 3HAHHS Ha ypOBHE
BOCIIPOM3BEACHUS U OOBSICHEHHs HH(OpMAIMK, HHTEIJICKTYalbHble HaBBIKM pEILICHUS
MIPOCTHIX 3a7a4.

— Ha OIICHKY «He 3a4YTeHO» — OOyYaroIlMicsi He MOXKET NOKa3aThb 3HaHMSA Ha YPOBHE
BOCIPOM3BECHUS M OOBSCHEHUS HMH(OpPMalMM, HE MOXKET IMOKa3aTh HMHTEIEKTyalbHbIE
HAaBBIKM PELICHUS IIPOCTHIX 3a4a4.
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DK3aMeH I10 TaHHOW AUCITUIUIMHE MMPOBOJIUTCS B YCTHOM (popMe mo OmeTam, KaXKIbli U3
KOTOPBIX BKJIIOUAET JBA TEOPETUUYECKUX BOMPOCA, OJHO MPAKTHUECKOE 3alaHhe U JOKIaJ I0
BBIOPAaHHOMY HaIPaBJICHUIO TBOPYECKOHW pa3padOTKH.

Jlns mpoBeneHuss 3K3aMeHa MPEAYCMOTPEH CIEAYIOIUNA MepedyeHb TEOPETUUYECKUX
BOIIPOCOB:

1. Puckonorus kak Hayka, €€ B3aUMOCBS3b C IpyruMu Haykamu. [Ipeamer u oObeKT, 1enu u
3a/1a4d JUCHUIUIMHBL. AKCUOMBI PUCKOJIOTHH.

2. TlousTue pucka, ero CyIHOCTh U coaepxkanue. OnpeneneHue pucka Kak dKOHOMUYECKOM
kareropuu. [locTynarsl puckosioruu.

3. Knaccuduxanum puckoB. DuHaHCOBBIE PUCKU U METOJIbI UX OLICHKH.

4. Knaccudukanuu puckoB. MapKeTHHTOBBIE PUCKH U METOJIbI UX OIEHKHU.

5. Knaccudukanuu puckos. [Ipon3BoacTBEHHbIE PUCKU U METOABI UX OLICHKH.

6. Kimaccupukanuu puckoB. JIorucTudeckne pucKu ¥ METOJIBI HX OIICHKH.

7. Knaccudukanuu puckoB. IHHOBallMOHHBIE PUCKH U METOJIbI UX OLEHKH.

8. Kiaccudukarnmm puckoB. MHGpOpMaAIIOHHBIE PUCKU ¥ METOBI UX OIICHKH.

9. Knaccudukanyu puckoB. TeXxHHUECKHE PUCKH U METOJIbI UX OLIEHKH.

10. Knaccudukanuu puckoB. TEXHOIOTHYECKHE PUCKU M METOJIBI MX OIICHKH.

11. Knaccudukauuu puckoB. BamtoTHbIE 1 METOJIbI UX OLIEHKH.

12. Knaccudukanuu prckoB. OpraHu3aliMOHHBIC PHCKH M METOJIBI HX OICHKH.

13. Knaccudukanuu puckoB. YIpaBIeHYECKUE PUCKH U METOJIbI UX OLEHKH.

14. Puck u HeonpeneneHHOCTh. HeonpeneneHHOCTh Kak UCTOYHUK PUCKA.

15. Puck kak ciy4aifHOE ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOATHOCTh U BO3MOYKHOCTb.

16. Konneriiiuu pucka B uccienoanusx H. Jlymana, O. ['unnenca, ¥V beka.

17. Konnenmus mnpuemiieMoro pucka B uccienoBanusx 1. baprona, P.M. Kauanoga, II.
VYokepa.

18. TeopeTnueckre HWCTOYHUKUA  YyNpaBICHHUS PUCKOM. Teopuss  BEpOSTHOCTEH U
MaTeMaThyecKasi CTAaTUCTHKA.

19. TeopeTnueckre MCTOYHUKU YTpaBICHHUS PUCKOM. HedeTko-MHOKECTBEHHBIE OMUCAHUS
PHCKOB.

20. OCHOBBI HETPHTPONMUHOTO MOAXOAa B yMpaBieHHH pUCKOM. HeoOxomumocTh BBOAA
HErPHTPOIUHU B YCIOBHIX PeaM3alliid MHHOBAIIMOHHON CTPATETHH.

21. Bo3MOXKHOCTH TEOPHH Xaoca U Teopuu oudypkamuii B MCCIeJOBaHUU, OIICHKE U aHAIIN3e
pHYCKa COBPEMEHHBIX OpraHU3allni.

22. YrpaBieHHe PHUCKOM B COBPEMEHHOH TEOpHUU MEHEIKMEHTa. PHCK-MEHEeIKMEHT Kak
nojcucreMa (UHAHCOBOTO MEHEHKMEHTA OPraHU3aIlUH.

23. CoBpeMeHHasi MapaAurMa pHUCK-MEHEI)KMEHTa oOpraHuszauuid. VHTerpupoBaHHBIH,
HEIPEPBIBHBIN, PACIIUPEHHBIN PUCK-MEHEKMEHT.

24. CucTeMHBIN OJX0]] B pUCK-MEHEIKMEHTE M KOMILJIEKC MEp IO €r0 pealn3alui.

25. Ponb GyHKIIMOHATBHOTO KOHTPOJUTUHTA B PUCK-MEHEKMEHTE.

26. Opranuzanysi pUCK-MEHEDKMEHTa Ha MPEANPUSTHH, B3aUMOCBS3b CO CTpaTerue u
KOHTPOJIb MPOLECCA YITPABICHUS PUCKAMU.

27. Unentudukanus pucKoBOi CUTYallMH B OPraHU3AIMH U KapThl PUCKOB.

28. UccrnenoBanre BO3MOXHOCTEW WCIIONIb30BaHMS TUOPUIAHON WHpOpMANIUd B CHCTEME
MJIAHUPOBAHUS U YTIPABJIEHUS PUCKOM.

29. Ucronp30BaHie METOJOB TEOPUU WTP IS HWCCIICOBAaHHS YPOBHS pHCKAa W BBIOOpA
cTpareruu (UHAHCUPOBAHUS COBITOBOM JMESTEIHHOCTH.

30. Mcnonp30BaHUEe METOJOB aHAM3a UYyBCTBUTCIBHOCTH IS OIICHKH YpPOBHS PHCKOB U
BBISIBJICHUSI 3HAUMMBIX (DaKTOPOB YIPABIICHHS PUCKOM.

31. Ucnonp30BaHUE METOJIa aHATW3a CIICHAPUEB IS OICHKH M aHAJIM3a PUCKOB MPOEKTHO-

BHC,Z[pCH‘lCCKOfI JACATCIIBHOCTH.
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32. Ucnonb30BaHKUE METO/1A IEPEBA PEILIEHUS I OLIEHKH PUCKOB HHBECTUILIMOHHBIX IPOEKTOB
0 KaX/IOMY CLICHAPUIO UX PA3BUTHUS.

33. Ucnonb3oBaHHE METOJIOB KCIEPTHBIX OLIEHOK sl MAEHTH(UKALMU, OLIEHKU U aHalu3a
puckoB. [Topsiiok 3KCTIepTHBIX Hccae0BaHni Ha ocHOBe [lenbguiickoro meToaa.

34. CratucTuyeckie MeTOJbl B OLIEHKE YpPOBHS pHUCKA. BO3MOXHOCTM HCHOJIB30BAHUSA
CTaTUCTUYECKUX METO/I0B B PaMKaXx IPEICTPAXOBOM IKCIIEPTU3BI.

35. Ucnonp3oBaHue MeTOAA aHAIOTUHM JUIsl MAEHTU(UKAIUM MU OLIEHKU YPOBHS PHCKOB.
Bo3MOXHOCTH OLIEHKH BEPOSITHOCTU IMOTEPHh B PE3yJbTAaTe€ MPUHATUS YIPABICHUYECKHX
pelIeHUI.

36. Ucnonp3oBaHMe METOJAa CTaBKM MPOLEHTa C MOMPAaBKOW HAa PHUCK: JTOCTOMHCTBA W
HEI0CTaTKH, IPaKTHKa UCIOJIb30BAHNS B MHBECTULIMOHHOM IPOEKTUPOBAHHH.

37. Ucnonp30BaHME METOAA KPUTHUECKUX 3HAYCHUH JJISI OLIEHKU YPOBHS PHCKA B YCIIOBHSX
(GbopMHpOBaHUS IPOrPAMMBbI IPOU3BOICTBA U PEATU3ALMU IPOILYKIUH.

38. BO3MOXXHOCTH MPUMEHEHHS METOJIOB MOPT(ETbHON TeOpHUr Ui aHAIKW3a U YIpPaBICHUS
pHUCKaMH.

39. Ucnonp30BaHKe anmapara TEOPUN HEYSTKMX MHOXKECTB JIJIS1 OLICHKH YPOBHS PUCKOB.

40. Unentudukanus, oleHKa U BO3MOKHOCTH ONITUMH3ALIMHA BTOPUUHBIX PUCKOB.

41. CtpaxoBaHH€e KaK METOJ] YIIPaBJICHUS PUCKAMU OpPraHU3alNH.

42. XemxupoBaHHe KaK METOJ| YIPaBJICHUs PUCKaMHU OpraHU3altu.

43. Pe3epBupoBaHme KaKk METOJ] YIPABJICHUS PUCKAMHU OpTraHU3aIHH.

44, MeTtoaMKa M alrOpPUTM OLEHKHM pPHUCKA HA OCHOBE TPEXKOMIIOHEHTHOIO I10Ka3aTels
(MHAHCOBOM CUTyalluy B OPraHU3ALINH.

45. AHTUKPU3HMCHOE yIpaBJIEHUE B OPIraHU3ALUU C yYETOM (PaKTOPOB pUCKA.

IToxa3aTe/in 1 KPUTEPHHU IK3aMeEHA:

— Ha OLIEHKY «OTJMYHO» (5 0amioB) — 00y4aromuics 1eMOHCTPUPYET BBICOKUI YPOBEHb
c(OPMHUPOBAHHOCTU KOMIIETEHIIMH, BCECTOPOHHEE, CHUCTEMAaTHYECKOe M TIIIyOOKOe 3HaHME
y4eOHOTO MaTepuana, CBOOOIHO BBIMOIHSET MPAKTUYECKHE 3aTaHus, CBOOOAHO ONEpUPYET
3HAHUSMM, YMEHUSIMH, IPUMEHSET UX B CUTyalUsIX MOBBILIEHHOM CI0KHOCTH.

— Ha OLIGHKY «Xopomo» (4 6anna) — oOyyaromuiicsa AeMOHCTPUPYET CPEIHUIN YPOBEHb
c(OPMHPOBAHHOCTU KOMIIETEHIIMI: OCHOBHBIE 3HAaHUS, YMEHHUS OCBOEHBI, HO JOIMYCKAIOTCS
HE3HAUNTENIbHbIE OMIMOKHA, HETOYHOCTH, 3aTPYIJHECHUS TpPU aHAJUTHUYECKHX OIEpaIusX,
nepeHoce 3HaHUK M YMEHUI Ha HOBBIE, HECTaHIAPTHBIC CUTYALIUH.

— Ha OLIEHKY «YyJIOBJIETBOPUTEJbHO» (3 Oama) — oOydvarouuics IEMOHCTPUPYET
MOPOTOBBIM YPOBEHb CHOPMHUPOBAHHOCTH KOMIETEHIUH: B X01€ KOHTPOJIbHBIX MEPONPUATHIA
JIOITyCKAIOTCS OIIMOKH, TMPOSBISIETCS OTCYTCTBHE OT/ACIBHBIX 3HAHWH, YMEHUH, HABBIKOB,
00yyaromuiicsl UCTBITHIBACT 3HAUUTENIbHBIE 3aTPYAHEHUS MpPHU ONEPUPOBAHMM 3HAHUSAMU U
YMEHHUSIMU TIPH UX TIEPEHOCE Ha HOBBIE CUTYAIINH.

— Ha OLECHKY «HEyIO0BJIETBOPUTEJBHO» (2 Oamna) — oOyyaromuicss AEeMOHCTPUPYET
3HaHus He Oosee 20% TeopeTudyeckoro marepuana, JI0MyCKaeT CYIIECTBEHHbIE OIINOKHU, HE
MOYKET MOKa3aTh UHTEIUIEKTyallbHbIe HABBIKM PEIICHUs IPOCTHIX 3ajiau.

— Ha OLICHKY «HEeYAOBJIeETBOPUTEJbHO» (1 Oamr) — oOyJaronuiics He MOXKET MOKa3aTh
3HaHUS Ha YpPOBHE BOCHPOM3BEACHUS U OOBACHEHUs HH(pOpPMAIMM, HE MOXKET IOKa3aTb
WHTEJUIEKTyalIbHbIE HABBIKU PEIICHUS MPOCTHIX 3a/1ad.

IIpumepHas TemaTuka KypcoBbIX padot no aucuurube b1.B.02 Puckonorus:
1. Konmemmus pucka B pabotax VY. beka: TteopeTnueckue, MeETOJOJIOTHUECKUE H
MIPAaKTHUYECKHUE ACTIEKTHI.
2. Konmenuus pucka B paborax H. Jlymana: Teopernyeckue, METOJOJOTHUECKHE U
IIPAaKTHYECKHUE ACTIEKTHI.
3. Konnmernuus pucka B paborax H. Jlymana: TeopeTnueckue, METONO0JIOTUYECKHE U
IIPAaKTHYECKHUE ACTIEKTHI.
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24,

25.

26.

27.

28.

Konmernmust pucka B paborax J. ['majeHca: TEOPETHYECKHE, METOIOJIOTHYECKHE |
MPAKTUYECKHUE ACTICKTHI.

Konnernmus pucka B padorax T. baprona, P.M. Kauanosa, II. Yokepa: Teopernueckue,
METOI0JIOTUYECKHE U MPAKTHYECKUE ACTICKTHI.

TeopeTnueckrue U METOIMYECKUE UCTOYHUKH YTPABICHUSI PUCKOM B CUCTEME MAPKOBCKHUX
IIPOLIECCOB.

TeopeTnueckre UCTOYHUKHU yIPABICHUS PUCKOM B CHCTEME HEMapKOBCKHX MTPOLIECCOB.
[TpruMeHeHne METOI0B TEOPUHU Xa0Ca B UCCIIEIOBAHUH, OIICHKE M aHAJIN3€ HHHOBAITMOHHBIX
PHCKOB COBPEMEHHBIX OpPraHU3alUM.

[IpumeHenne MeTOAOB TeopuH OuypKauii B HCCICIOBAHWU, OLEHKE W aHalu3e
MHHOBAIIMOHHBIX PUCKOB COBPEMEHHBIX OpraHU3alIHi.

CoBpeMeHHass mapagurMa pHUCK-MEHEIKMEHTa OpraHu3aluil: HMHTETPUPOBAHHBIM,
HENPEPBIBHBIN, PACIIMPEHHBIA PUCK-MEHEKMEHT.

CoBeplICHCTBOBAHUE HWHCTPYMEHTOB BHYTPU(DHMPMEHHOTO TIUIAHUPOBAHUS B  PHUCK-
MEHEIKMEHTE OpraHu3alluu.

CoBepIICHCTBOBAHUE MHCTPYMEHTOB  CTPATETHYECKOr0  IUIAHUPOBAaHHMS B PUCK-
MEHEIKMEHTE OpPraHu3allnu.

CoBepIICHCTBOBAHNE METOAMKH OLEHKA HWHHOBAI[MOHHBIX PHUCKOB IPOMBIIIICHHOTO
PEITPUITHSL.

COBEpIICHCTBOBAHNE CHCTEMBI OICHKH W CTPaXOBAaHUS PHUCKOB IMPOMBIILICHHOTO
PEIPHUATHSI, KOMMEPYECKOro 0aHKa, CTPaxXOBOW KOMITAHUU, MHBECTUIIMOHHOW KOMITAHUH.
CoBepIICHCTBOBAHNE METOJWKH YIIPABICHUS PUCKAMH COBPEMEHHOH OpraHM3alvu B
MPOMBINIIEHHOCTH (0aHKOBCKOM, cTpaxoBoii chepe, chepe oOcmyKuBaHUS ).
CoBepIIeHCTBOBAaHNE MHCTPYMEHTAPHSI YIPABJICHUSI PUCKAMU COBPEMEHHOM OpraHU3aluu
B IIPOMBINIICHHOCTH (0aHKOBCKOH, cTpaxoBoii cepe, chepe oOcmykuBaHus).
CoBeplIeHCTBOBAHNE MEXaHW3Ma YIPABJICHUS PHUCKaMH COBPEMEHHOW OpraHM3aluu B
MPOMBINIIEHHOCTH (0aHKOBCKOI, cTpaxoBoii chepe, chepe oOcmy KUBaHUS).

PazpaboTka MeTOJOB W HMHCTPYMEHTOB TIOBBIIICHHS OE€30MacCHOCTH M IKOHOMHYECKH
YCTOWYMBOTO Pa3BUTUS MPEINPUITUNA TOIIMBHO-IHEPreTHYECKOro Komruiekca Poccuw,
METaJUTyprudecKoro Komiiekca Poccun ninm qpyrux.

HccnenoBaHue pUCKOBBIX aCIEKTOB MHHOBAIMOHHOM MOJUTUKH B YCIOBUAX MPEANPUITAN
TOTJTMUBHO-DHEPTETHYECKOTO KOMIIJIEKCa, MaIIMHOCTPOUTEIHLHOTO KOMILIEKCa,
METAIITyPrUUeCKOT0 KOMILIEKCA.

OnTtuMu3anusi pPHCKOB CTPYKTYPHBIX TPEOOpa3oBaHWNl B TPOMBIIUICHHOCTH, cdepe
o0ciy>xnBaHus1, 0aHKOBCKOH cepe, CTpaxoBOH OTpaci.

OnTtuMu3anusi pUCKOB MPOMBIIUICHHOH KOMITAaHMM HAa OCHOBE (OPMHPOBAHUSI CHCTEM
KOHTPOJUIMHTA.

CoBepIICHCTBOBAHNE METO/OB (MHCTPYMEHTOB, MEXaHHW3MOB) ONTHMH3AIHUN PHUCKOB
BEHUYYPHBIX OpraHU3alUM.

CogepmieHcTBOBaHNE (POPMUPOBAHNS MHHOBAIMOHHON CTPATETUH OPTraHU3allii HA OCHOBE
ONITUMM3AINH PUCKA.

Pa3paborka MeTOnOB  (MHCTPYMEHTOB) OLIEHKM HHHOBAIIMOHHOTO  IOTEHIHaNa
OpraHHU3aIi B CUCTEME PUCK-MEHEKMEHTA.

CoBepIIeHCTBOBAaHHE METOJIOB OICHKH MHHOBAIIMOHHON aKTUBHOCTH OpraHHW3aIMil Kak
3JIEMEHT 00€eCTIeYeHNs UX YCTOMUYUBOCTH.

CoBepIIeHCTBOBaHNE MEXaHNU3Ma OIICHKH HHHOBAIIMOHHOW aKTHBHOCTH OpTaHH3alnil Kak
WHCTPYMEHTA UX KaUTaTN3allHH.

CoBEpIICHCTBOBAaHHE METOJOB (MHCTPYMEHTOB, MEXaHHM3MOB) PHCK-MEHEIKMEHTA
OpraHu3aluii Ha OCHOBe COaTaHCUPOBAHHON CHCTEMBI MIOKa3aTeNeH.

CoBepIlIeHCTBOBaHNE PUCK-MEHEPKMEHTa HWHBECTUPOBAHUS TPOCTOTO (PacIIMpEeHHOTO)
OCHOBHOTO KanuTalla B ”YHHOBAIIMOHHO aKTUBHBIX SKOHOMHUYECKUX CHCTEMaX.
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Pa3zpaboTka METOIMKHN OLIEHKH pUCKa IIPOEKTHOT'O YIIPABJICHHS B UTHHOBAI[MOHHO aKTUBHBIX
HPKOHOMHUYECKUX CUCTEMAX.

PrickoBbI€ aclIeKThI pa3BUTHSI HOBOTO TEXHOJOTMYECKOTO yKiIala YKOHOMUYECKUX CUCTEM.
HccnenoBaHue pHUCKOBBIX acCHEKTOB MHTEJUIEKTYaJbHOIO KallWTalda COBPEMEHHBIX
OpraHu3aIui.

OneHka pUCKa M COBEPIICHCTBOBAHUE YIIPABJICHMSI UEJIOBEYECKHUM  KalKUTaJIOM
OpraHM3alyy B LIEJIIX NHHOBALMOHHOTO Pa3BUTHSL.

Pa3BuTHe METOIMKM M MHCTPYMEHTApUsl YIPABJICHUS PUCKAMU MPEAIPUHUMATENIbCKON
JESATEIIBHOCTH.

Pa3paboTka cucteMsl yrpaBieHust ”HPPACTPYKTYPHBIMH PUCKAMU MIPEPUHUMATETHCKON
JEATEIIBHOCTH.

CoBepILIEGHCTBOBAaHUE  CHUCTEM  PUCK-MEHEPKMEHTa B MPEJIPUHUMATEIbCKON
JESATEIIBHOCTH.

DopMHUPOBaHUE MHOTOKPUTEPUATBHBIX OLEHOK 3(PPEKTUBHOCTH MPEAIPUHUMATEIHCKON
JEATEIIBHOCTH B YCJIIOBUSX BBICOKOT'O MHHOBAllMOHHOT'O PHUCKA.

DOopMHUPOBAHUE MHOTIOKPUTEPUAIBHBIX OLEHOK YCTOWYMBOCTU MpPEAIPUHUMATEIbCKON
JEATEIIBHOCTH B YCJIOBUSAX BBICOKOTO MHHOBAllMOHHOI'O PHUCKA.

®opMUpOBaHUE  MHOTOKPUTEPHUATIBHBIX  OLEHOK YpOBHSA  JIEJIOBOM  aKTUBHOCTHU
IIPEIIIPUHUMATEIBCKOM JEATEIBHOCTH B YCIOBHAX BBICOKOTO MHHOBALIMOHHOIO PHUCKA.
®opMuUpOBaHUE MHOTOKPUTEPHUATIBHBIX OLEHOK YpPOBHS HMHBECTULIMOHHOM AKTUBHOCTU
IPEIIPUATHS B YCIOBUAX BBICOKOTO MHHOBAllMOHHOI'O PHUCKa.

CoBepIICHCTBOBaHHE METOAMKN (MHCTPYMEHTAPHSI, MEXaHU3Ma) YIPaBJICHHUS pUCKaMu it-
IIPOEKTOB.

CoBepIlIEHCTBOBAaHUE METOAMKU (MHCTPYMEHTapHsi, MEXaHU3Ma) YINPaBICHUSI pUCKAMU
3JIEKTPOHHOTO OU3HEca.

CoBepIICHCTBOBAHNE METO/I0B NMPUMEHEHUsT WHPOPMALMOHHBIX TEXHOJOTHHA B CHCTEME
PUCK-MEHEIDKMEHTA.

Pa3BuTne MeTONOB ymnpaBieHUS PUCKOM B YCJIOBMSIX KOPHOPATUBHOW MHHOBALIMOHHOW
CUCTEMBI.

CoBepIlIeHCTBOBAaHUE METOJIOB (MHCTPYMEHTapusl) YIpPaBJIE€HUS PUCKOM B COBPEMEHHBIX
IIPOU3BOJICTBEHHBIX CUCTEMAX.

HccnenoBanue co3ianus U yep>KaHUsl pUCKOB KIIFOUEBbIX KOMIIETEHIIUH JyId oOecrieueHus
KOHKYPEHTOCIIOCOOHOCTH OM3Heca.

PazButHe cucreM ynpasieHUsI PUCKOM CIMSIHUM U ITOIVIONIEHUN B POCCHHCKON YKOHOMHUKE
(10 oTpacisAM, pernoHaM, KOMITJIEKCaMm).

CoBeplilIeHCTBOBaHME METOJIOB YIPABIEHUSI PUCKOM TPYAOBBIX PECYPCOB B COBPEMEHHBIX
opraHu3anusx (Ha mpuMepe OTpaciu, KOMILIeKca, chepbl WM CEKTOpa SKOHOMHUKH).
CoBepIlIeHCTBOBaHME METOJ0B (MHCTPYMEHTOB, MEXaHHW3MOB) PHUCK-MEHEI)KMEHTa B
CHUCTEME aHTUKPHU3HUCHOTO YIIPABIICHUS.

CoBepilIeHCTBOBaHME  METOAMKH  (MEXaHM3MOB,  UHCTPYMEHTOB)  YIpaBJICHUS
(MHAHCOBBIMU PUCKAMH OPraHU3ALUI B COBPEMEHHBIX YCIOBHUSX.

PasButne wmeroauku (MHCTpyMeHTapHs) (UHAHCOBOTO IUIAHUPOBAHMS B YCIOBHSX
BBICOKOI'O MHHOBAIIMOHHOT'O PUCKA.

Pa3BuTtne Metoauku (MHCTpyMEHTapHs) yIpaBieHHUs] (GPUHAHCOBBIMU PUCKAMH B YCIIOBUSAX
010/KETHOTO ITIpoliecca.

CoBeplilieHCTBOBaHME METO/10B (MHCTPYMEHTOB, MEXaHU3MOB) (PHAHCOBOTO MOHUTOPHHTA
Ha OCHOBE MPUMEHEHUSI MH()OPMAITMOHHBIX TEXHOJIOTH.

Pa3BuTre MeTouKku (MHCTpYMEHTApHsl) YIPaBIE€HUS HAIOTOBBIMU PUCKaMU (B pa3IMUHbIX
DKOHOMHUYECKUX CUCTEMAX).

Pa3Butre MeToauky (MHCTpYMEHTapHsl) yIIpaBiIeHHsI KPEAUTHBIMU PUCKaMU (B pa3IMUHBIX
SKOHOMHYECKUX CUCTEMAX).
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OnTtumuszanusi CTPYKTypbl (DMHAHCOBBIX PECYpCOB OpPraHH3alUil B YCIOBUSX BBICOKOTO
VMHHOBAIIMOHHOT'O PUCKA.

CoBeplilieHCTBOBaHHE METOJIOB (MHCTPYMEHTOB, MEXaHHU3MOB) yIpaBiIeHUs
nopTQenbHBIMI PUCKAMHU (B OpraHU3alMAX Pa3IHIHbIX chep AesITeTbHOCTH).
OnTumuzanus pucka HajaoroBoro mnoptdens (B oOpraHu3alusx pa3IMyHbBIX cdep
JIeATEITLHOCTH).

CoBepllieHCTBOBaHME METO/10B (MHCTPYMEHTOB, MEXaHU3MOB) OLIEHKH PUCKOB IMPOEKTHOTO
(duHAHCUPOBAHMSL.

CoBeplilIeHCTBOBaHME METOJOB (MHCTPYMEHTOB, MEXaHHU3MOB) YIpPAaBICHUS PUCKAMU
MPOEKTHOTO (PMHAHCHPOBAHMSI.

[ToBbillIeHHE pPONM  PUCK-MEHEPKMEHTa B CHUCTEeMe yINpaBjieHHs (UHAHCOBOU
JESTENIbBHOCTHI0 COBPEMEHHON KOPIIOPALIUH.

Pa3BuTHe MeTO/10B OLIEHKH PUCKA U UX BIUSHUS Ha PHIHOUYHYIO CTOMMOCTh MPEAIPUSATHUS.
CoBeplICHCTBOBAHNE METOJIOB (MHCTPYMEHTOB) OLEHKH PHUCKOB (PMHAHCOBBIX AaKTHBOB
PEITPUITHSL.

CoBepILIEHCTBOBAaHUE METO/0B (MHCTPYMEHTOB) OLIEHKHM PHUCKOB HHTEIEKTYalbHOIO
Kanurasia npeanpusiTHs.

CoBepIICHCTBOBAHWE METOJIOB (MHCTPYMEHTOB) OIICHKH PHCKOB HH(OPMAIMOHHBIX
CUCTEM U PECYPCOB MPEITPHUITHS.

CoBepILIEHCTBOBAaHUE METOJIOB (MHCTPYMEHTOB, MEXaHM3Ma) YIPABJICHUS PUCKOM
nopT¢ens eHHbIX OyMar npeAnpusTus.

CoBepIlIEHCTBOBAaHUE METOJIOB (MHCTPYMEHTOB, MEXaHHU3Ma) YIPaBJICHUS BaJIOTHBIM
PHUCKOM MPEANPUSATHSL.

CoBepILIEHCTBOBAaHUE METO/IOB COCTaBICHUS PEUTUHIOB U PacKphITUsS HH(pOpMaLuu
MAeBbIX MHBECTUIIMOHHBIX ()OH]IOB.

CoBepILIEHCTBOBAaHUE METO/IOB COCTaBJICHUS PEUTHUHIOB U PacCKphITUsS HH(pOpMaLuu
MEHCUOHHBIX (DOHIOB.

HccrnenoBanre PUCKOB Pa3BUTHS COBPEMEHHOI'O OAHKOBCKOTO CEKTOpa POCCHUUCKOMN
SKOHOMHMKH.

CoBeplilIeHCTBOBAaHUE MEXaHHU3MOB (MHCTPYMEHTOB) yIpaBiIeHUs pHUCKamMH
MEKOaHKOBCKON KOHKYPEHIUH.

CoBepIIIeHCTBOBAaHUE METOJIOB (MHCTPYMEHTOB, MEXaHU3MOB) OIIEHKH U OOeCTeUeHMs
Ha/IeKHOCTH KOMMEpYECKOro OaHKa.

CoBepIlIeHCTBOBAaHME METO/IOB OLIEHKM NOPT(Eisi aKTUBOB POCCHUICKUX OaHKOB U €ro
ONTUMU3ALHH.

CoBepIlIeHCTBOBaHME METOJ0B (MHCTPYMEHTOB, MEXAaHHW3MOB) YIPABIEHUS pPUCKaMU
(opMHpOBaHUS U UCHIOJIB30BAHUS OAHKOBCKUX PE3EPBOB.

HccnenoBaHne pHCKOBBIX acCHEKTOB CO3/laHUs M BHEIPEHHUS] HOBBIX OaHKOBCKHX
IIPOJYKTOB.

CoBepIlIeHCTBOBaHME METOJ0B (MHCTPYMEHTOB, MEXAaHHW3MOB) YIPABIEHHUS PUCKaMU
HEOAHKOBCKUX KPEIUTHBIX OpraHu3aluil.

CoBepIlIeHCTBOBaHME METOJ0B (MHCTPYMEHTOB, MEXAaHHW3MOB) YIPABIEHHUS pPUCKaMU
0aHKOBCKOI esTeTbHOCTH HAa (PMHAHCOBOM U JICHEKHOM PBhIHKAX.

CoBeplilIeHCTBOBaHUE YIpaBlieHUsl (DaKTOpaMHM YYBCTBUTEIBHOCTH K HMHBECTULMOHHBIM
pHUCKaM.

Hcnonp30BaHne METOJOB TEOPUHU UTP B OLIEHKE, aHAIU3€E U YIPABIECHUU PUCKOM.
Hcnonb30Banue MeTo10B (DaKTOPHOTO aHAJN3a B OLICHKE, aHAJIN3€ U YIIPaBIECHUH PHCKOM.
Hcnonp30BaHre METOJIOB aHAJIM3a YyBCTBUTEILHOCTH B OLIEHKE, aHAIM3€ U YIIPaBJICHUU
PHUCKOM.

Hcnonp30BaHre METOJOB SKCIIEPTHBIX OLIEHOK B aHAJIU3€ U YIIPABICHUH PHUCKOM.
Hcnonb3oBanue enb(puitckoro MeTojia B OlIEHKE, aHAJIU3€ U YIIPaBICHUH PHUCKOM.
Hcnonp30BaHne METO/Ia IepeBa pelIeHNU B OLICHKE, aHaJIN3€ U YIIPaBJICHUU PUCKOM.
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84. Vcnonp30BaHne CTATUCTUYECKUX METOJIOB B OLICHKE, aHAJIN3€ U YIIPABICHUN PUCKOM.

85. UmMuTanimoHHoe MOJIENIMPOBAaHUE W HCIIOJIb30BaHHE MeToAoB MoHTe-Kapno B oreHke,
AQHAJIN3€E U YIPABICHUU PUCKOM.

86. Mcnonp3oBaHue anmapara TCOPHH HEYETKUX MHOXECTB B OLICHKE, aHAIHM3€ U YIPABICHUN
PHCKOM.

87. Ucnonp3oBaHne METOJOB MOPTQETbHOW TEOPUH B YINPABIEHUH PHCKOM B YCIOBHSX
KPU3HUCHOTO Pa3BUTHs OpraHU3aluy.

[To xypcoBoil paboTe 00y4arOIKUMCs MOArOTaBIMBAIOTCS IMOSCHUTENIbHAS 3alUCKa U
Ipe3eHTAIHs, IPOBOJUTCS €€ KOMUCCHOHHAS ITyOIMYHast 3a11Ta C IEMOHCTPAIEH CIaiI0B.

IMoka3aTesiu M1 KPUTEPUM 3aIUTHI KYPCOBO padoThI:

— Ha OIICHKY «OTJIMYHO» (5 6ayioB) — 00y4aromuicss JEeMOHCTPUPYET BBICOKHI YPOBEHb
c(hOpMHUPOBAHHOCTH KOMIIETEHIIMI, BCECTOPOHHEE, CHCTEMaTH4Yeckoe M TIyOOKOe 3HaHue
y4eOHOro MaTtepuana, CBOOOJHO BBIMOJIHSET MPAKTUYECKHE 3aJaHHus, CBOOOAHO ONEpUPYET
3HAHUSAMU, YMEHUSIMHU, IPUMEHSET UX B CUTYalIUSIX TOBBIIICHHON CIIOKHOCTH.

— Ha OIICHKY «Xopomio» (4 6anna) — oOyJaromumiics AeMOHCTPUPYET CPEIHUN YPOBEHb
c(OpPMHUPOBAHHOCTH KOMIIETEHIIMI: OCHOBHBIE 3HAHHUS, YMEHUS OCBOCHBI, HO JIOIYCKArOTCS
HE3HAUUTENIbHbIE OLIMOKM, HETOYHOCTH, 3aTPYJHECHUS NpPU aAHAJUTUYECKHX OIEpaIusX,
NepeHoce 3HaHUI U YMEHH Ha HOBbIE, HECTAHIAPTHBIE CUTYAIIUH.

— Ha OLIGHKY «YyIOBJIETBOPUTEJbHO» (3 Oamia) — oOydyarouuics IEMOHCTPUPYET
MOPOTOBBIM YPOBEHb COPMUPOBAHHOCTH KOMIIETCHIIUN: B XOJI€ KOHTPOJIBHBIX MEPOTIPUATUI
JIOITyCKAIOTCA OIIMOKH, IMPOSBISIETCS OTCYTCTBHE OT/ACIBHBIX 3HAHWM, YMEHUH, HABBIKOB,
00y4JaroIMNCs UCTIBITHIBACT 3HAUUTENbHBIE 3aTPYJHEHUS MPH OMEPUPOBAHUU 3HAHUSIMH U
YMEHUSIMH TIPH UX TIEPEHOCE Ha HOBBIE CUTYAaIIUH.

— Ha OIICHKY «HeY/JAOBJIeTBOPUTEJbHO» (2 Oamia) — oOydaromuiicss JeMOHCTPUPYET
3HaHus He Oonee 20% TeopeTHYecKoro MaTepualna, JO0MyCKaeT CYIIECTBEHHBIC OIIMOKH, HE
MOJKET MOKa3aTh MHTEIUICKTYyalIbHbIE HABBIKHM PEIICHUS MMPOCTHIX 3a/ad.

— Ha OLICHKY «HEeY/AOBJIeETBOPUTEJbHO» (1 Oamr) — oOyyaronuiics He MOXKET MOKa3aTh
3HAaHUSA Ha YpPOBHE BOCHPOU3BENEHUS U OOBSCHEHHs WH(POpMAIMU, HE MOXKET IO0Ka3aTh
MHTEJUICKTYaJIbHbIC HABBIKU PEIICHUS MPOCTHIX 3a/1ad.
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