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1 I_[e.]m OCBOCHHUSA TUCHUIIJIMHBI

Henstmu ocBoenus nucuuiuiabl 51.B.J1B.10.02 Onenka u aHanu3 pUCKOB SBJISIOTCS:
YCBOCHHE TEOPETHUECKMX M  METOAMYECKHX TOJOKCHUH  YNpaBJICHHUS  PHCKAMH,
dbopmupoBaHrne W pa3BUTHE  OOMICKYJIBTYpHBIX,  OOWIENPOPECCHOHATBHBIX U
npo(ecCHOHATBHBIX KOMIIETEHIMN 10 BUJaM MPO(ECCHOHANBHON AEATEIBHOCTH B O0JIACTH
OSKOHOMHUKH, OXBATBHIBAIOUICH MPOIECCHl WACHTH(PHKAINU, OICHKH W  YIpPaBJICHUS
(MHAHCOBBIMH, MPOU3BOJICTBEHHBIMH, JIOTUCTHYECKHIMH, MAPKETHHIOBBIMH, TEXHUYECKHUMU
pUCKaMH B TIPOMBIIIJICHHOCTH, OaHKaX, KOMMEpIMH, CTPAaxXxOBBIX M WHBECTUIIMOHHBIX
KOMIAHUAX, B (enepalbHbIX, MYHUIUIAIBHBIX M 00pa30BaTEIbHBIX YUPESKACHUAX, B
WH(POPMAIMOHHOM, TMPOEKTHO-IKOHOMHYECKOW M HAayYHO-HCCIIEOBATEILCKON cdepax s
obecrieyeHns YQHEKTUBHOTO U YCTOHYMBOTO (DYHKIIMOHHUPOBAHUS OPTaHU3ALNH, TIOBBIIICHUS
UX KOHKYPEHTOCIIOCOOHOCTH U KPEIUTOCIOCOOHOCTH.

2 Mecto aMcUMIUIMHBI (MOAYJIA) B CTPYKType 00pa30oBaTeibHOW NPOrpaMmbl
NMOAr0TOBKM 0aKajaBpa (MarucTpa, Ceumajaucra)

Jucnunnuaa b1.B.JIB.10.02 Ouenka m aHanu3 pucKOB BXOJWUT B BapUATUBHYIO 4acTh
6moka 1 oOpa3oBaTeabHON MPOTPAMMBI U SIBJISIETCS AUCUUIUIMHON 1o BbIOOpPY. [lo HayuHOMY
COJICPKAHUIO U METOJOJOTHYECKUM IIEJIsIM JUCIUIUIMHA TECHO CBsI3aHA C JUCHUITHHAMHU
0azoBoii wactm Omoka 1 oOpasoBarenbHOW mporpammbel: b1.5.02 ®umocodwus; B1.5.11
OxoHomuueckas teopus, b1.b.12 Cratuctuka, 51.5.13 MeTopl IpUHATHS yIpaBIEHUYECKUX
pemenuit, b1.6.17 Kopnoparususie ¢unancel, b1.5.21 DxoHOMUYeCcKuii aHaIN3, a TaKXKe C
JTUCITUTIIMHAMU BapuaTtuBHOW vactm Omoka 1: B1.B.02 Ilpoektnas nestenpHOCTH, b1.B.07
[IpeanpuanmaTensckas cpeaa W npeanpuHuMarenbckue pucku, b1.B.09 dwunancoBoe
MJIaHupoBaHue W mporHo3upoBanue); b1.B.10 Dxonomuyeckas Oe30macHOCTh, OW3HEca,
b1.B./IB.03.01 NuBecTuimu (IUCHUILIMHA TTO BEIOODY).

Baxnoe 3nHauenue nzydenue aucumiuinabl b1.B.JIB.10.02 OueHka u aHain3 pUCKOB
uMeeT s y4eOHO, MPOU3BOJCTBEHHOM MNpakTUK. TeopeTnueckue, METOJOJOTHYECKHE U
MPAaKTUYECKHUE MOJOkKEHHs, n3ydaeMble o gucuuiuinHe b1.B.JIB.10.02 Onenka u anamus
PUCKOB, BXOJIAT B coctaB llporpamMmmbl rocyqapCTBEHHON HWTOrOBOM  aTTECTAlMH
(rocynapcTBEHHBIM  5K3aMe€H, 3allMTa  BBIIYCKHOM  KBaduM(UKAMOHHOW  paboTh)
oOy4varormuxcst 1o HarnpasyieHuro 38.03.01 DxoHomuka (Mpoduiab « IKOHOMHUKA MPEATPUITHI
Y OpraHu3aluin).

3 Komnerennum ob0y4yawomerocs, ¢opmupyembie B pe3yjbTaTe OCBOCHUS
AUCHMILIMHBI (MOYJIsI) H IVIAHMPYEMble pe3y/ibTaThl 00 y4YeHust

B pesynbrate ocBoenuss nucuumumHbl B1.B.JIB.10.02 Ouenka M aHaiu3 pHUCKOB
oOyuaronuiics 10KeH 001a1aTh CIEIYIOIMUMUA KOMIETEHIIUSIMHU:

CrpyKkTypHBII
JJIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIIETEHIINH

ITIK-1 — cnocoGHOCTH cOOpaTh M MPOAHAIM3MPOBATH UCXO/AHBIE IaHHbIE, He00X0AUMbIEe
AJISl pacdeTa IKOHOMHYECKHUX M COLMATbHO-IKOHOMHYECKHUX NOKa3aTeei,
XaAPAKTEePHU3YIOIIHUX JesITeTbHOCTh X0351iICTBYIOIIMX CYObEKTOB

— HCTOYHUKH TIOJTYUCHUA I/IH(I)OpMaI_II/II/I, HCO6XOI[I/IMOI71 UL pacucTa
OKOHOMHNYCCKHNX n COIIMAJIbHO-9KOHOMHUYCCKHUX HOKa3aTeJ'IeI71,
3HaTh XapaKTCPU3IYIOIUX ACATCIIBHOCTD XOBHﬁCTByIOIJ.IHX Cy6’bCKTOB;

— HOPpHUHOUIIBI, MCTOAbI U MCTOAUKU c6opa, CUCTEMATHU3allUd M aHaJIu3a
HCXOOHBIX JaHHBIX, HCO6XOIII/IMBIX Il pacd€Ta OSKOHOMHUYCCKHUX U
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CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Tnanupyemblie pe3ynbTaThl 00yICHHS

COLMAIbHO-DKOHOMUYECKHX IT0KAa3aTeNIeH, XapaKTEPU3YIOLIUX ACATEIbHOCTh
XO3SICTBYIONINX CYObEKTOB;

YmMmetrs

— OCYHIECTBJSTh TOUCK HWHMOpPMAIMU, HEOOXOAMMON Ui pacyeTa
SKOHOMUYECKHUX u COIMAIbHO-3KOHOMUYECKUX 1oKazareyieu,
XapaKTEePU3YIOIIKNX JACITCIbHOCTD XO3SHUCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBJIATH COOp, CHCTEMATH3AIMIO W aHAIM3 WCXOIHBIX IaHHBIX,
HEOOXOJAUMBIX I pacueTa SKOHOMHUYECKHX U COIMAIIbHO-IKOHOMUYECKUX
roKasarerei, XapaKTepU3yIOIUX  JCSATEIbHOCTh X03MCTBYIOIIUX
CyOBEKTOB, B TOM YHCJIE€ C HCIOJIb30BAaHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJCTB;

Bnazets

— HaBbIKAMHM TOHCKAa HH(oOpManuy, HeoOXOOuMOM JuIsi  pacyera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHYECKUX noKasaresnei,
XapaKTEePU3YIOIIMX AEATEIbHOCTD XO3SICTBYIOIUX CYOBEKTOB;

— HaBbIKaMHM cOOpa, CUCTEMaTH3alMM M aHallu3a HCXOIHBIX JAHHBIX,
HEOOXOIMMBIX JJIsl pacueTa YKOHOMHUYECKUX U COLMAIbHO-3KOHOMHUYECKUX
nokaszaTenei, XapakTepU3yIOIUX  JAEATEIbHOCTh  XO3SMCTBYIOIIUX
CyOBEKTOB, B TOM YHCJIE C HCIOJIb30BAHHEM COBPEMEHHBIX MPOrPaMMHBIX
CPEACTB;

IIK-4 — ciocoOHOCTHI0O HA OCHOBE OMUCAHNSI IKOHOMUYECKHUX MPOLECCOB U SIBJIEHUH
CTPOUTH CTAH/IAPTHbIE TeOpPeTHYECKHE U IKOHOMETPUUYeCKHe MO/IeJIN, AaHAJIM3UPOBATH U
cojlepskaTe/]IbHO HHTEPNPETHPOBATH NMOJIyYeHHbIE pPe3yJIbTaThl

— OCHOBHBIC OIPCACICHUA W IOHATUSA, CBA3aHHBIC CO CTaHAAPTHBIMUA
TECOPETUIYCCKUMH U DKOHOMETPUYCCKUMHA MOJCIISIMHU,

— OCHOBHBIC OIpPCACIICHUA W TIIOHATHA, CBA3AHHBIC C OIIMCAHHUEM
OKOHOMHUYCCKUX ITPOLECCOB U ﬂBHeHHfI;

3uars — OCHOBHBIE METOJbl HCCIICJJOBAHUM, HCIOJIb3YEMBbIX MPH IMOCTPOCHHUU
CTaHJIAPTHBIX TEOPETUYECKUX U IKOHOMETPUUECKUX MOJIEIICH;

—  OCHOBHBIE MpPaBWJIA, MMO3BOJISIOUINE AHATU3UPOBATH U COAEPIKATEITHHO
UHTEPIPETUPOBATH MOJTYYCHHBIE PE3YNIbTATHI,

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— o0cyxnaath crnocoObl 3¢h(GEeKTUBHOIO pelIeHus MpodlieM Ha OCHOBE
aHaJlM3a U CoJIeP KaTeIbHON MHTEPIIPETALINU MOTyYEHHBIX PE3YyJIbTaTOB;

— pacno3HaBath 3(PQPEKTUBHOE pemIeHHe OT HeIP(HEKTHBHOIO B XOJE
aHaJl3a pe3ylbTaTOB TOCTPOEHUS CTaHAAPTHBIX TEOPETHUECKUX U
SKOHOMETPUYECKHUX MO/JIENeH;

YmMmers — TIIPUMCHATH IIOJIyYCHHBIC B XOJI€ IOCTPOCHHS MoOJIeJel 3HaHUI B
npodeccroHanbHOM JeSITENLHOCTH; UCIIOJIb30BAaTh ux Ha
MEXIUCIUTUTHHAPHOM YPOBHE;

— nmnpuoOpeTarb 3HaHMS B OONACTH  TOCTPOEHHUS  CTaHAAPTHBIX

TEOPETUYECKUX U IKOHOMETPUUYECKUX MOJEIH;

- KOPPEKTHO BBIpaXKaTh U apTYMEHTUPOBAHO 0OOCHOBBIBATH MOJIOKEHUS

peIMETHOM 00IacTH 3HAHMS;

— TMpPaKTUYECKUMHU HAaBBIKAMU  HCIIOJNB30BAHMS  DIEMEHTOB  aHallM3a

SKOHOMHMYECKUX TPOILIECCOB U SBJICHUNW HA JAPYyrUX AUCHUIIIMHAX, Ha
Brnanets 3aHITHUSIX B ayJUTOPUU U HA TIPAKTHKE;

—  MCTOAaMH MMOCTPOCHUMA CTAaHAAPTHBIX TCOPCTUICCKUX )51
OKOHOMCTPHUYCCKUX MO,I[GJ'IGIX;




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Tnanupyemblie pe3ynbTaThl 00yICHHS

— HaBbIKAMM U METOJUMKAMHU O0OOOILEHUS pPE3yJIbTaTOB IOCTPOCHMUS
CTaHJIapPTHBIX TEOPETUUYECKUX u HKOHOMETPUYECKUX MOJIENH,
9KCIIEPUMEHTAJILHOM JIeATEIbHOCTH;

— cnocobaMy OIEHMBAHHUS 3HAYMMOCTUM M HPAKTUYECKON IPUIOJHOCTU
IIOJIy4YEHHBIX PE3YJIbTAaTOB;

— BO3MOJKHOCTBIO ~ MEXIUCLUMIIMHAPHOTO IMPUMEHEHUS  PE3Yy/IbTaTOB
IIOCTPOEHHUS CTAHJAPTHBIX TEOPETUUECKUX U SKOHOMETPUUECKUX MOJIENEH;
— OCHOBHBIMH  METOJIaMU  HCCJIEJIOBaHMsI B  00JacTM  aHalu3a
SKOHOMMUYECKHUX IIPOLIECCOB WU SBJICHUH, MPAKTUYECKUMHM YMEHUSIMU H
HaBbIKaMHU UX UCII0JIb30BaHMUS;

—  Tpo(eCCHOHAIBHBIM S3BIKOM MPEIMETHOM 00IaCTH 3HAHNS,

— cnoco0aMu COBEpIIEHCTBOBAHUS MPO(ECCHOHATIBHBIX 3HAHUM U YMEHUI
MyTE€M HCIIOJIb30BaHUS BO3MOXKHOCTEN HHPOPMAILIMIOHHOM Cpeabl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

OO0mast TpyI0eMKOCTh UCIUIIINHBI COCTaBIsIET 5 3a4eTHRIX equauIbl 180 akaa. 4acoB, B TOM YHCIIE:

- KOHTaKTHas paboTa — 21,6 akaj. yacos:
- aynutopHas — 18 (41) akan. yacos;

- BHeayquTopHas — 3,6 akaj. Jacos

- camocTosiTeNbHas paboTa — 145,8 akan. 4acos;

- IOJITOTOBKA K 3aueTy — 3,9 4ac.;
- IOATOTOBKA K 3K3amMeHy — 8,7 Jac.

AynutopHas
KOHTaKTHas padboTa
(B akam. yacax)

dopMa TEeKyIero KOHTPOJISt

—
5 5 5
: 5 -
= > =g
Pasmen/ tema 2, s g Bun camocrosiTensHOM yCIIEBAEMOCTH U > 5 5
JUCIUIUTAHBI 2 U Y § § paboThI MIPOMEXYTOUHOMN § Qi, E)
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=S|I B8 B8 Oy S
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1 Paznesn: MeToabl HaeHTU(PUKALTMHA U
OlleHKH IKOHOMHYECKHX PUCKOB
1 Tema: Puck xak BceoOliee sIBJIEHHUE, 5 1 4 CamocrosrensHoe uzyuenue |CobecenoBaHue, [IK-13
KOMILJIEKC HayK IO UCCIIEIOBAHUIO PUCKA. y4eOHOW U Hay4YHOH TectupoBanue, npoepka  |I11K-4 3
[IpenMeT u 0OBEKT, LIETH U 3a/1a4H auTepaTypsl. BeimonHenue WHAUBUAYAIbHBIX 3aJJaHUI
mucuumnHel. Conepxanue AHAIUTUYECKUX 3aJaHuil (110
UICHTU(PUKAIINH U OIICHKU PUCKOB B BBIOpAHHOW TEMaTHKE)
HKOHOMHKE
2 Tema: OmpenienieHue 1 Kiaccuukamuu | 5 2 2/11 14 |CamocrosTensHoe u3yuenue |CobecenoBanue, IIK-1 3yB
HKOHOMHYECKUX pUCKOB. Cucrema yueOHOM U HAyIHOM TecTupoBaHue, npoBepka  |[1K-4 3y
METO/IOB UX MCCIIEIOBAHUS U aHAJH3a. auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 3aJJaHUH,
ANTOPUTMBI OLIEHKU PUCKOB pacueTHO-aHATUTHYECKUX 3aluTa ayIuTOPHON
3aIaHui, ayAUTOPHAA KOHTPOJIbHOM paboTs! Ne 1
KOHTpoJibHas pabota Ne 1




AynutopHast = % 4=
koHTaKTHas paGota | £ § T
(B axaj1. uacax) g 7 § ®opma TEeKyIIEro KOHTPOJIs | £ w B
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3 Tema: OrneHka 1 aHaJIU3 PUCKA B 5 1 2/11 9,4 |CamocrostensHoe m3yueHne |CobOecemoBanue, [TK-1 3yB
COBPEMEHHBIX OPTraHU3AIHSX. y4eOHOW U HaydHOU TectupoBanue, npoepka  |[1K-4 3y
Mo ienupoBaHue prUCKa, IKCIICPTHBIC JTUTEepaTypsl. BemomHeHwe WHAMBUAYATBHBIX 3aJJaHUI
METO/IbI OIIEHKH PHCKa. MeToIbI TeOpHH pacYeTHO-aHATUTHICCKHUX
BEPOSITHOCTEN U MaTeMaTUyecKas 3aJjaHu
CTaTHCTHKA
Hroro 3a 7 cemecTp 5 4 4121 | 27,4 3auer
2 Pa3znen: Ouenka, aHAJIN3 U
ONTUMM3ALMSA PUCKOB IKOHOMUYECKUX
cucTeM
4 Tema: PuckoBas cutyanus B 5 1 4/11 35 |CamocrosTensHoe u3ydenue |CoOecenoBaHue, ITK-1 3yB
OpraHu3aiuu, kapra puckoB. OLieHKa U y4eOHOW U Hay4YHOH tectupoBanue, nposepka  |[1K-4 3yB
aHaJIM3 PUCKOB Ha OCHOBE METO0B auTepaTypsl. BeimonHenue WHAUBUAYAJIbHBIX 3aJJaHUI
CpaBHEHHSI, KIIACTEPHOTO aHaln3a pacueTHO-aHATUTUYECKUX
3aJaHUN
5 Tema: O1ieHKa ¥ aHAJIU3 PUCKaA HA 5 2 3 38 CamocrosrensHoe uzyuenue |CobecenoBanue, [1IK-1 3yB
OCHOBE METOJIOB TEOPUHU UTP, yueOHOM U HaydyHOU TecTupoBanue, nposepka  |[1K-4 3yB
YyBCTBUTEJILHOCTH, aHAIIN3a CLIEHAPHEB, auTepaTypsl. BeimonHenue WHAUBUAYAIbHBIX 33JJaHUH,
JiepeBa pelleHui, aHaIoTui pacueTHO-aHATUTHYECKUX 3aluTa ayIuTOPHON
3a/laHul, ayAUTOPHAS KOHTPOJIBHON paboThI No 2
KOHTpoJIbHast paboTa Ne 2
6 Tema CucremMa OLIEHKH, aHAJIN3a U 5 1 311 | 35,4 |CamocrostensHoe uzydenue |CobOecenoBanue, I1IK-1 3yB
ONTUMM3AIMH PUCKOB HA OCHOBE METOJIOB yueOHOU 1 HAyIHOM tecTupoBanue, nposepka  |[1K-4 3yB




Pasnern/ tema
TUCHUIIINHBI

Kypc

AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)

JICKIIU N
nabopar.

3aHATUA
MpaKTHY.

3aHATHS

CaMocTosiTebHas
paboTa (B akaJ. yacax)

Bun camocrositennnHON
paboTsI

dopMa TEeKyLIEro KOHTPOJIS
yCIIEBAEMOCTH U
IIPOMEKYTOYHOU
aTTecTaluu

Kon u cTpyKTypHBIii

DJIEMCHT
KOMIICTCHII U

CTpaxOBaHMUsI, PE3EPBUPOBAHMUS,
XEJKUPOBAHUS

IuTeparypsbl. BeimonHeHue
pacquHO ~AHAJIUTUNYCCKUX
3aJaHuN

VHIUBUTyJIbHBIX 3aJaHUI

Hroro 3a 8 cemecTp

4 6/21

108,4

JK3aMeH

HToro no aucuuninge

145,8

3auer
DK3aMeH




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

Jns  peanu3anil  OPEJYyCMOTPEHHBIX BHJOB y4eOHOW paboOThl B  KauyecTBe
o0Opa3oBaTeNbHBIX TEXHOJOTUH mpenogaBaemort muctumuinasl b1.B.J[B.10.02 Ouenka u
aHaJIN3 PUCKOB UCIOJB3YIOTCS TPAAULIMOHHAS U MOYJIbHO-KOMIIETEHTHOCTHAS! TEXHOJIOTUH.

[Tpu nepegaye HEOOXOAMMBIX TEOPETUICCKUX 3HAHUI MCIIONB3YIOTCS MYJIbTUMEAN ITHBIE
CPEICTBA U TEXHOJIOTHH.

Jlig ycBOeHUsI HaBBIKOB OOpaOOTKM aHAIMTUYECKOM, TEOPETUUYECKON M METOIUYECKON
nHGOpMAINY, MPOBEJACHUS AHATUTUYECKUX OIICHOK, MHTEPIPETAlUU IOJyYCHHBIX 3HAHHI
MIPEYyCMOTPEHO MPOBEACHUE 3aHATHI B KOMIIBIOTEPHOM KJIacCe€ U MCIOJIb30BaHUE METOJIOB
IT: cnpaBouno-nipaBoBbix cuctem «l'apanT», «KoHcynpTanT+», paboTa C 3JIEKTPOHHBIMU
tabmuiiamu MS Excel.

JUis  yCBOEHMSI TEOPETMYECKMX U METOJIOJIOTMYECKUX HABBIKOB HCCIIEIOBaHUS
Pa3MYHBIX DKOHOMHYECKHX CHCTEM, OIEHKA CTPAHOBBIX W PErHOHAIBHBIX TEHJICHIIMN
SKOHOMUYECKOTO  pa3BUTUA  MPEIyCMOTpeHa pabota ¢  OmokamMu  OopUIIMATLHOM
CTaTUCTUYECKON MH(popManuu, cBojaMu HHGOpMAMU B THPOPMAIIMOHHBIX [TOpTaax.

Jly1s ycBO€HMs HaBbIKa BJIAJICHUS] COBPEMEHHBIMU METOJAMU U METOJI0JIOTUEN OIICHKU U
aHaJIM3a TEHJACHLUUH 3KOHOMHYECKOTO pPa3BUTHS, MPOIECCOB U SBJIIEHUN Ha MaKpOypOBHE,
ME€30ypOBHE U MUKPOYPOBHE HCIIOJIb3YETCS] IPUEM «MO3TOBOTO HITYpMay, HHIAUBUAYAIBHOTO
u oOpatHoro. [lns  ymydmieHWss  yCBOEHHUsT  OOydJalOIMUMHUCS  Haubojee  TPYTHO
BOCIIPHHIMAEMBIX pa3feiioB TUCIHMIUIMHBI TPEAYCMOTPEHBI 3aHATHS, TPOBOJAWMBIC B
WHTEPAKTUBHBIX (popMax.

Jis  oBiajgeHHsT HaBbIKAMU CaMOCTOSTENbHON paboOThl, caMOOpraHu3aluu |
OpraHM3allMl  BBINIOJHEHUS TBOPUECKHUX 3aJaHUi  NIPEeIyCMOTpEeHa TOJArOTOBKAa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM Pe3yJabTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHHUIO, BBIOJIHEHUE JIOMAIIHUX 3aJlaHuil ¢ HMX MOCJIEeIYIOIIUM MpeICTaBICHUEM
JOKJIaJIOB, HalMcaHueM pedepaToB, NMPEACTABICHUEM ayAUTOPHBIX KOHTPOJbHBIX paboT Ha
00pa3oBaTeIbHOM MOpPTAJIE.

6 YueOHO-MeTOAMUYECKOe OOecriedeHrne CaMOCTOSITeIbHOI padoThI CTY/IEeHTOB

[To qucnummuue b1.B.JIB.10.02 Ouenka u aHanu3 pucKOB MPEAYCMOTPEHA ayAUTOPHAsS
Y BHEayJUTOpHAsl caMOCTosITeNlbHasl paboTa 00ydaromuxcs.

CamocTtosarenbHas paboTa CTYACHTOB MpeArnoaraeT MOAroTOBKY K 3aHITHIM, PelIeHUe
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HamucaHue pedepaTtoB MO MPEICTABICHHBIM B
paboyeil mporpamMme TUCIUILIMHBI TEMaM, BBIIIOJHEHUE ayIUTOPHBIX KOHTPOJIBHBIX paboT Ne
1 u 2 (o BapuaHTam).

1 Tema Puck kak BCGO6H_[CC SABJICHHUEC, KOMIIJICKC HAYK IIO HCCIICAOBAHUIO PpHUCKA.
Hpez[MeT n O6’LCKT, OciIn 1 3aJa4r JUCHUITIIMHBI. CO,I[Cp)KaHI/Ie I/I,Z[eHTI/I(I)I/IKaI_H/II/I 1 OIICHKHU
PUCKOB B 5GKOHOMHUKEC

Bonpocwl ona oocysicoenun (na npakmuyeckux 3aHAMUAX).

1 OcHOBHBIE HAYYHO-TEOPETHUECKUE MTPEAMOCHIIKN UCCIEIOBAHUS PHCKOB.

3 Puck u puckoBasi CUTyalus Kak aTpuOyT COBPEMEHHOM SKOHOMUKH.

4 Kateropuzaius puckoB. HemoBTOpsieMOCTh U MOJIe PUCKOB.

5 Puck u Hanmuume cyObeKTa, MPHUHATHE pEIIeHHs. PUCK W pellieHus, C MOMOIIbIO
KOTOPBIX CBSI3BIBAETCS BpeMs. Puck u moBeneHue cyobekra. [lotepu u ymep6. Puck u mepot
pucCKa.

6 OcHOBHBIE dTaNbl HAKOTUICHUS 3HAHUW U Pa3BUTHS HayKu O pucke. nentudukanus u
OIICHKA PUCKa KaK dJIEMEHT MPUHATHSI PEIICHU B YKOHOMHUKE.
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Tecmoevie 3a0anus.

1 Ykaxxute HauboJiee CTpOroe MpeACTaBICHUE O PUCKE KaK SIBICHUU:

a) cuUTyanus, OOBEKTHBHO COJIEp)KaIllas BBICOKYIO BEPOSTHOCTb HEBO3MOKHOCTH
JTOCTYOKCHHS 1IEIIH;

0) Hamuume (PAKTOPOB, TPU KOTOPHIX PE3yabTaThl JCHCTBUH HE SBISIOTCS
JNETEPMUHUPOBAHHBIMHM, a CTENEHb BO3MOXKHOTO BIIMSHMS 3TUX (PAKTOPOB Ha PE3YJbTAThI
HEU3BECTHA;

B) cielICTBUE AeWcTBUs (0e34elCTBUSA), B pE3y/lbTaTe Yero CYIIECTBYET peallbHas
BO3MO>KHOCTb TIOJIYUCHHS HEOTPEICIICHHBIX PE3YJIbTATOB;

r) KaTeropusi, OTpaXaromias BO3MOXHOCTb JOCTWKEHUS WM  IPEBBIMICHUS
(HeOCTIDKEHHS,  HEMOJHOTO  JIOCTHKEHHs) TOCTaBJICHHBIX  Ileled B YCIIOBHSAX
HEOTPEIENIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto mOHMMAETCsI TIOJT aHAJTU30M PHCKa!

a) cucTeMaTu3alus MHOXKEeCTBAa PHCKOB HAa OCHOBAHMHM KaKUX-IHUOO TPU3HAKOB H
KPUTEPHUEB, MO3BOJIIOMNX 00BEIMHUTD MOJMHOKECTBA PUCKOB B O0JIee 00II1e OHSTHS;

0) cuCTeMaTHYECKOE MCCIIEA0OBaHUE CTEIIEHN pUCKa KOHKPETHBIX 0OBEKTOB, TIPOIIECCOB,
SIBJICHUH, IPOEKTOB;

B) HAyaJbHBIA 3Tall CUCTEMbl MEPONPUATUI MO YIPABIECHUIO PUCKaMH, COCTOSIINI B
CHUCTEMAaTUYECKOM  BBISBJICHMM PHUCKOB, XapaKTePHBIX [UIsl  OMPENEJICHHOTO  BHJA
NESITETFHOCTH, M OTIPEICIICHUN UX XapaKTePUCTHK;

') HET IPaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs moj uACHTUUKAIMEH prcKa:

a) HavaJbHBIM ATall CUCTEMHBIX MEPOTPHUATHI IO YIPaBICHUIO PUCKOM, OCHOBAHHBIN
Ha CHCTEMaTH4YECKOM BBISIBJICHUM PHUCKOB OIPENEICHHOTO BHJAA JEATEIBHOCTH M HX
XapaKTEPHUCTHK;

0) cucreMaTuyeckoe HaydHOE HCCIEIOBAHUE CTEIEHU PUCKA, KOTOPOMY IOJBEP>KEHBI
KOHKpETHBIE O0OBEKThI, BUJIBI JCSITEILHOCTH U IPOEKTHI;

B) BepHBI 00a OTBETA.

4 Yxaxxute BO3MO>KHBIE MOCJIECTBUS PeaTn3allui pUCKa:

a) OTpULIATEIIbHbIC,

0) MOJIOKUTEIILHEIE,

B) KaK MOJIOKUTENIbHBIC, TAK U OTPUIIATEIIbHBIC;

') HET IPaBUILHOTO OTBETA.

5 Kak Ha3bpIBatoTCSl pUCKH, TPAKTHUUECKU BCET/1a HECYIIHE MMOTEPHU

a) KPUTHYECKHUEC;

0) CIieKyIATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) THIIOTETHYECKHUE;

€) HeT IPaBUIILHOTO OTBETA.

6 Kak Ha3pIBalOTCSA PUCKH, KOTOPhIE MOTYT HECTHU KaK MOTEPU, TaK U JOMOJIHUTEIbHbBIE
JOXOMbI:

a) YHCTEHIE,

0) KpUTHYECKUE,;

B) CIIEKYJISITUBHBIE;

T') OrPaHUYEHHBIE,

1) 1OMyCTUMBIE;

€) HEeT MPaBUJIBHOTO OTBETA.

7 Kak Ha3bIBaIOTCSl PUCKH, 00YCIOBIIEHHBIE JESTEILHOCTHIO CAMOTO MPEATPHUSATHUS U €T0
KOHTAKTHOM ayJUTOPUEH:
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a) YUCTHIE,

0) BHEIITHUE;

B) BHYTPEHHHUE;

I') IOIyCTUMBIE;

1) OrpaHUYCHHBIEC.

8 Kak HazbpIBalOTCS PUCKH, B PE3yJbTaTe peau3alliil KOTOPBIX MPEIIPUATHIO TPO3UT
MOTEPS BBIPYUKU (ITOTEPU IMPEBBIIAIOT 0KUIAEMYIO PUObLIb):

a) IOIyCTUMBIE;

0) KpUTUYECKHUE;

B) KaTacTpo(uIecKue;

I') BEpHBI BCE OTBETHI.

2 Tema Omnpenenenne U KiacCU(UKAIIUN SKOHOMHUECKHX pUCKOB. CHucTeMa METOJIOB
WX UCCIICIOBAHUS U aHAJIM3a. AJITOPUTMBI OIICHKH PUCKOB

3aoaua 1.
Husectnnmonnelii nmpoekt Ne 1 paccumran Ha t; = 4 roga, aucnepcus €KerogHon

npu6bLUH cocTapister S; = 15%. MHBecTUIMOHHBIH TpoekT Ne 2 paccumTaH Ha t, = 3 roza,

JMCTIEpCUs  eKeroaHod Tpubblmu  cocTaBnser S. = 20%. Ilpeamonaraercs, 49TO
pacnpeziefieHue €KeroJHON NMpUOBLIN MOJUMHSAETCS 3aKOHY HOPMAaJbHOTO pacmlpeieseHus
ciny4aiiHOM BennuuHbl. CpaBHUTh PUCKM HWHBECTULHMOHHBIX IpoekToB Ne 1 wm 2 mpwm
JOBEPUTENBHOU BeposTHOCTH P = 99%.

3aoaua 2.
ITo mepBoil TEXHOJIOTMM Ui MPOM3BOACTBA Kaxaoro m3 N, = 10 usgenuii ObLIO

3aTpaueHo B cpeaneM X1 = 30 cekynn (BbiGopouHas maucnepeus ¢ = 1 cekynsa). ITo Bropoii
TEXHOJIOTMU IJIsl MPOU3BOJACTBA KaKIOTo M3 N, = 16 u3menuil ObUIO 3aTpayeHO B CPEJHEM

X, = 28 cekynn (BbIOOpOuUHast aucHepcust S; = 2 ceKyHmbl). OLeHHTh puck Oonee

MEIJICHHOTO TPOU3BOJICTBO TI0 TIEPBOM TEXHOJOTHH IO CPABHEHUIO CO BTOPOW TEXHOJOTHEU
P JOBEPUTENLHOMN BeposTHOCTH P = 95%.

Bonpocwt ona oocysycoenusa (na npakmuueckux 3aHAmMUAX).

1 CymHOCTh pUCKa KaK SIBJCHHS U KBATUMETPUUYECKUE XapaKTEPUCTHKU PUCKA.

2 Puck kak ciy4aiiHOe M 3aKOHOMEpHOE sBlieHue. HeompeneneHHOCTh KaKk MCTOYHHUK
pHCKa.

3 Konuenuuu pucka Kak UCTOYHUK (POPMHUPOBAHHUS METOJOB €0 HICHTU(UKALUU U
OIICHKH.

4 BapuaHTbhl 5KOHOMHYECKHUX PEUICHUI, 0OpEeMEHEHHBIX PUCKOM, U UX aJIbTEPHATUBBI.

5 KauecTBeHHBII W KOJMYECTBEHHBIM aHanu3 pucka. Habop mokazatened ais
KOJINYECTBEHHOM OLICHKU PHUCKA.

Tecmoevie 3a0anus.

1 B 4eM CyIHOCTh COLMAILHO-3KOHOMHUYECKOH (pyHKIIMU pUCKa:

a) B Ipoliecce PHIHOYHON JeATENbHOCTH PUCK U KOHKYPEHIIMS MO3BOJIAIOT BBIICITUTH
coLlMaNbHbIe TPYyNIbl 3PPEKTUBHBIX aKTOPOB B OOILIECTBEHHBIX KJaccax, a B 3KOHOMHKE -
OTPAC/IH JESITENBHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanu3anus pucka MOXeT 00eCleunTh JOTOIHUTENbHYIO 110 CPABHEHUIO C TIAHOBOM
npUOBLIb B CiTydae OJaronpusTHOTO UCXO/a;

B) BepHBI 00a OTBETA;

2 B yeM cymHOCTh KOMIIEHCUPYIOIIEH (YHKIIUN PUCKA!
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a) B MPOIIECCe PHIHOYHOW AEATEIHPHOCTH PUCK U KOHKYPEHIIHS IMO3BOJISIOT BBIICIUTH
COIHMANIbHBIC TPYMIBl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJaccaX, a B SKOHOMHUKE -
OTPACIH JESITEILHOCTH, B KOTOPBIX PUCK IMPUEMIIEM;

0) peanuzanus pHUCKAa MOXET OOECIEYHUTh JOTOJIHHUTEIbHBIC JOXOJbl B CiIydae
OJIArONMPUSATHOTO UCXO/A;

3 B yem coctouT 3amuTHas PyHKIUS pUcKa:

a) B OOBEKTUBHOW HEOOXOIUMOCTH 3aKOHOJATEIBHOTO 3aKPEIJICHUS TOHSTHS
«IIPaBOMEPHOCTH PUCKa», IPABOBOTO PETYIMPOBAHUS CTPAXOBOW ACATEIHHOCTH,;

0) B TOM, 4TO IOpUIMYECKHE M (PU3NYECKUE JULA BBIHYKJEHbl UCKaTh CpEeICTBa U
(OpMBI 3aIIUTHI OT HEXKENATEIBHON peai3aliy PUckKa,

B) 00a OTBETA BEPHBI;

4 B 4yeM mposBIIsSETCS CTUMYJIHpYoIas QyHKIUS pUcKa:

a) peanu3alysl PelIeHU ¢ HEUCCIIEAOBaHHBIM WM HEOOOCHOBAHHBIM PUCKOM MOXET
MIPUBOJIUTH K PEATU3aIMU OOBEKTOB MU ONEPAIHid, KOTOPBIE OTHOCSTCS K aBaHTIOPHBIM;

0) B HWCCIICJIOBAaHNHM WCTOYHUKOB PHUCKA TIPH MPOCKTHPOBAHWH OTEPAIHA U CHCTEM,
KOHCTPYMPOBAaHUH CIIEIUANBHBIX YCTPOUCTB, oneparuii, ¢opM CAEIOK, HCKIIOYAIONINX HITH
CHIDKAIOIIMX BO3MOKHBIC TIOCIIE/ICTBHSI PHCKA KaK OTPUIATEIIHLHOTO OTKIOHEHHS,

B) BEpHBI 00a OTBETA.

5 Uem u3MepsieTcs BeMurHa (CTENEHb) pUCKa:

a) CpEeTHUM 0>KHIa€MbIM 3HAUCHHUEM;

0) U3MEHUYNBOCTHIO BO3MOXKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 Uro moHmMmaeTcs MoJ cucTeMaTH3aliell MHOXKECTBA PUCKOB Ha OCHOBAHUU KaKHX-
00 MPU3HAKOB U KPUTEPHUEB, MO3BOJSIOUIUX O0ObEIUHUTH MOJIMHOXKECTBA PUCKOB B OoJiee
oO1ue MOHATHS:

a) NACHTHU(UKAIIIS PUCKOB;

0) ynpaBieHUE PUCKAMU,

B) aHAJIN3 PUCKOB;

T') KJacCU(pUKAIUSI PUCKOB;

7 YkaxuTe 0OInii HCTOYHUK PUCKOB:

a) HEOIPEICIICHHOCTD;

0) pHUCKOBasi CUTYaIsI,;

B) (hakTOpBI pHCKa;

I') aMOMBAJICHTHBINA XapaKTep PHUCKOB;

8 YkaxxuTe OCHOBHBIE TPYIIIBI MOX0JA0B K OIPEEIICHUIO PUCKA B PUCKOJIOT UU:

a) PUCK KaK HHCTPYMEHT IPUHSATUS PEIICHUM;

0) pHCK KakK COOBITHEC;

B) PHCK Kak JeHCTBHUE;

T') PUCK Kak mapametp (pe3ylbTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBHE OCYILIECTBJICHHUS I€ATEIbHOCTH;

€) SKIIEKTUYECKUI MOIXO0];

) BEpHBI BCE OTBETHI.

Ayoumopnan konmponvnasa paooma Ne 1.

OreHka ypoBHs KalUTaJIN3alMi KOMIIAHUU U BBISIBICHUHU (PAKTOPOB PUCKA.

Ha ocHOBe wHcCrosib30BaHMsI COBPEMEHHBIX METOJIOB (prHAHCOBOrO M (PaKTOPHOTO
aHaJN3a BBIIBUTH KJIIOUEBbIE (PAKTOPHI CTPATETUUECKOTO M TAKTHUECKOTO PUCKA U OLEHHUTH
YPOBEHb KalWUTAINW3AlMN TPOMBIIIJICHHOW KOMIAHMM MO T[I0Ka3aTelll0o TEeMIa pocTa
COOCTBEHHOTO KaluTaia KOMIIaHUHU ( ;

cobcme "

qcoﬁcme = P06 ’ Omn ’ ann : dpeune (1)
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qcoﬁcms -

Kan =
K

K

cobcmes

_ Hp uucm

S

pean

pean

obwy

06wy

cobcme

_ preun@

peuns

prucm

Hp peune

)

(3)

(4)

(5)

(6)

rie P, - peHrabenpHOCTH OOopoTta; O, - oOopauMBaeMocTh Kanurtama; M, -

MYJIBTHILIMKATOp KamuTana; d

peune

Kan

- JIOJi1 OTYUCJIEHMH YHCTOM NpUOBLIM Ha pa3BUTHE

npoussoxctea; IIp,,,, - PEMHBECTHPOBAHHAS (KalUTAIM3UPOBAHHAs) NMPUOBLIL KOMIIAHWH,

pyo.; K

cobcme

- coOcTBeHHbIN Kanurain, py0.; I[lp, . - 4ucTas NpuObLIb OpraHu3aluy, pyo.;

(0] - BbIpy4YKa OT peanusauuu, pyo., K, - oOmas cyMmMa KanuTana OpraHu3aluu

pean

(coOCTBEHHOTO U 3a€MHOTO), pYO.

Hcxonnas uHpopManus ajis pacdyeToB MpeACTaBiIeHa B Tabnuie 1 u xapakTepu3yroT
COCTOSIHME aKTHBOB W TTACCHBOB KOMITAHHMH IO COCTOsHHMIO Ha koHer 2015 u 2016 rr. (mo
JTAHHBIM OYXTaJTEPCKON OTYETHOCTH KOMITAHUH ).

Tabnuna 1 — McxomHbie JaHHBIE VTS OIIEHKH (PMHAHCOBOI'O COCTOSTHYSI TPOMBITIICHHONW KOMITAaHUHU TIO
cocrostHuio Ha KoHer 2015 u 2016 rr., MuH. pyo0.

HaunmenoBanue
ToKasaTeNei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBBI
1. HemarepuanpHbIe aKTHUBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. HesaBepieHHOE CTPOUTETHCTBO 221 176 103 83
4. loxonHbIE BIOKEHUS B MaTepHATHHEIC 398 542 102 146
LEHHOCTH
5. Jlonarocpounbie (PHHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIE AKTHUBHI 49 80 34 72
Wroro no pazpeny | 33668 41320 38836 41464
B T.4. HEXOZOBBIE MATEPUAIIBHBIC IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3amacsr: 21773 23078 23078 26006
- ChIpbe, MAaTEpHAIIBI U Ap.
- 3aTpaThl B HE3aBEPIICHHOM 19383 20046 19023 21516
TPOM3BOJICTBE 314 368 892 917
- TOTOBasl MPOAYKIUS M TOBAPHI IS 2009 2618 3100 3499
TIPOJAXKH 15 12 32 34
- TOBaphl OTTPYKEHHBIC 26 28 27 33
- pacxonsl OyayIIuX MeproIoB 6 6 4 7
- TpOYHe 3amacel
2. HJIC no npnobpeTeHHBIM [IEHHOCTSM 3179 3259 3620 3872
3. leburopckas 3aJ0IDKEHHOCTD (THIATEeX M
Ooree gem depe3 12 MecsiieB mocie OTIeTHOH 1 055 843 522 501

JIATHI)
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B T.U. HOKYIIATEIN U 3aKa34NKH - - - -
4. lebuTopckas 3a/I0JDKEHHOCTh (rmflTech/I B 16377 18400 12484 14501
TeueHne 12 mecsIeB nociie OTYETHOMN JIaThl)
B T.Y. IOKYNAaTEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BbIJIJaHHbBIE 883 946 760 502
6. [Ipoune nedGuTOpsHI 1063 1256 1022 1053
7. KpaTkocpouyHbIe (PHHAHCOBBIC BIIOKCHUS 4082 3892 1855 1925
8. JleHexHbIE CpeICTBA 166 150 364 387
9. Ilpoune 0OOPOTHBIE aKTHBEI - - - -
Wroro no pazneny Il 48578 51824 43705 48747
HWroro akTuBoB 82246 93144 82541 90211
KAIIUTAJI U PE3EPBbBI
1. YcraBHbIM KanuTan 21750 21750 25550 25550
2. 106aBOYHBIN KaIUTa 983 1050 1222 1309
3. Pe3epBHbIl KanuTan 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIL 2866 7025 6975 10336
HWroro no pazaeny Il 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBA3ATEJIbBCTBA
1. 3aiiMbI U KpEIUTHI 14255 16810 10093 11092
2. IIpoune noarocpoyHebie 00s3aTEIHCTBA 303 450 352 288
WUroro no pazzpeny 1V 14558 17260 10445 11380
KPATKOCPOYHBIE
OBSA3ATEJBCTBA
1. 3aiiMbI U KpEIUTHI 21734 25629 18840 21045
2. KpenuTtopckast 3a1010KEHHOCTb: 12937 12740 11187 12528
- TIOCTaBIIMKH 1 IIOAPAXIUKH 11711 11375 10286 11509
- 3aJOJDKEHHOCTBH IIepes NEPCOHAIIOM 389 376 333 377
- 3aJOJKEHHOCTBH IIepes
rocyJapCcTBEHHBIMH BHEOIOPKETHBIMU
dongamu 109 102 93 105
- 3aJOJDKEHHOCTB I10 HAJIoraMm U coopam 728 887 475 537
3. ABaHCHI IOJTyYECHHBIC 772 990 780 593
4. TIpoune KpeauTopsl
5. 3a10I>KEHHOCTD MEpe]l yIpEeJUTEIIIMH 10
BBITUIATE OXOIOB B B B B
6. Jloxonpl Oyayiux nepruoaoB 812 866 843 717
7. Pe3epBbl NPEACTOSAINX PACXOJ0B - - - -
8. [poune kpaTKOCPOUHBIE 0053aTENBCTBA - - - -
Wroro no pazpeny V 36255 40225 31650 34883
Hroro naccusos 82246 93144 82541 90211
Beipyuka oT peanuzanyy npogyKIuu 41178 45633 40989 44878
Uwcrast nprOBLIH> KOMIAHUT 6835 9822 9118 8327
Benmnmuunaa pernHBECTHPYEMON YHCTON IPHOBLTH 3465 3922 3198 3477

HpoaHaJ'II/ISI/IpOBaTB MOJIYYCHHBIC PE3YJIbTAaThl, CICJIATH HeO6XOI[I/IMI>IC BBIBO/BI 00
YPOBHC KallUTAJIMU3allU KOMIIAHHWH, TEMIIaX POCTa COOCTBEHHOr0 KamuTaja KOMITIaHHH,
KIIIOYCBBIX (I)aKTOan pHUcCKa. BrisiButh N3MCHCHUA B (I)I/IHaHCOBOM COCTOSAHHH
HpOMLIH.U'ICHHOfI KOMITaHUH, TPOU30MICAIINEC B TCYCHUC KAJICHIApPHOTO 2015 roaa.

Paspa60TaTL pPeKOMEHAaIuu 110 COBCPHICHCTBOBAHUIO (I)I/IHaHCOBO'XO?»HI\/’ICTBCHHOI\/’I
ACATCIBbHOCTH HpOMbIIJ.IJICHHOfI KOMIIAaHUH U CHUXKCHHUIO YPOBHA YI'pO3 €€ 6H3Hecy.

3 Tema OI_ICHKa W aHalin3 pUCKa B COBPCMCHHBLIX OpPraHu3aluigx. MOIICJ'II/IPOBaHI/IC
pUCKa, OSKCICPTHBIC MCETOAbI OLCHKU PUCKA. Metoasl TCOpHUU Bepo}ITHOCTCﬁ )51

MaTreéMaTu4deCKasa CTaTuCTHUKA

3aoaua Ne 1.
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@dupma MPOBOAUT aHAIN3 OTKPBHITUS HOBOTO MaraswHa Ui pacliumpeHus OusHeca. B
cllyyae OTKpPBITHS KpPYIHOTO Mara3uHa TIpH OJIaronpusTHOW KOHBIOHKTYpE pBIHKA
nporuosupyercss npuobute 600 MuH. py0. / roxA, MpPU HEONArOMPHUSATHONH KOHBIOHKTYpE —
yobiTok 400 MiH. py0. / ron. B ciydae OTKpBITHS CPEIHET0 MarasuHa MpH ONaronpusTHOU
KOHBIOHKTYpe €ro mpuObUIb MporHo3upyercs Ha ypoBHe 300 muH. pyOd. / ron, mpu
HeOIaronpusTHON KOHBIOHKTYpe pbhIHKa — yObITOK 100 MutH. pyO. / roa. Bo3moskHOCTB
OnaronpuATHON 1 HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (DMpMa OLIEHHBAET OITMHAKOBO.

HccnemoBanusi pelHKa SKCnepToM oboiinercs ¢upme B 1 mumH. pyd. Crenuanuct
CUMTAET, YTO C BEPOATHOCTHIO 0,6 KOHBIOHKTYpA PhIHKA OKaXeTcs OnaronpustHOi. [Ipu sTom
MIPU TTOJIOKUTEIIFHOM 3aKIIFOYCHUN HKCTIEPTa KOHBIOHKTYPA PhIHKA OKAXETCs OJIaronpusaTHON
ok ¢ BeposTHOCThIO 0,9. Ilpu ero oTpuiaTeIbHOM 3aKIIOUYEHHH KOHBIOHKTYpa PHIHKA
MOJKET 0Ka3aThCs OIaronpusITHON ¢ BeposiTHOCTHIO (,12.

Hcnonp30BaTh METO IepeBa pEHICHUH IS POBEPKU 3TUX BapuaHTOB. OIIEHUTH PUCK
GUpMBI B ciy4ae 3aKa3a JKCIEPTHOTO HCCIENOBaHUS pbIHKA. OLEHUT PUCKH BapHUAHTOB
OTKPBITUSI KPYITHOTO M CPEIHET0 Mara3uHa. BBISBHTH CTOMMOCTHYIO OLEHKY HaWIYydIIero
BapHaHTa PEIICHHUS.

3aoaua Ne 2.
lomoBo#t cmpoc Ha mpoaykuio mnpeanpusTus coctaBasier D = 1500 wuzmenwmid,
cronMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XpAaHEHUS OJHOW EIUHUIIBI

mgemus C, = 4500 py0./rox, Bpems moctaBku 6 cyrok (1 rox = 300 pabGoumx mHe).

Onpenenuth ONTHUMAJIbHBIM pa3Mep 3akasza, W3JIEP’KKH, YpPOBEHb MOBTOPHOIO 3aKa3a Ha
OCHOBE MOJIEJIH YIIPABJICHUS 3aacaMH.

Bonpocwl ona oocysycoenua (na npakmuueckux 3aHAmMuUAX).

1 BnausiHue pucka Ha MOJATOTOBKY U MPHUHSITHE YIIPABICHUYECKUX PEUICHHI.

2 Mepa pucka kak HeoOxomuMmas Uil (OPMHUPOBAHMS AIbTEPHATHUB OIICHKA PHCKA,
XapaKTepU3ylollasi BO3MOXHBIE TIOTEpPU WJIM MPUOOpPETeHHs] B  IPOU3BOJCTBEHHO-
X035UCTBEHHOW MM (PMHAHCOBOM JCATEIHHOCTH.

3 Meron aHanoruu B OIIEHKE PUCKA U €ro IPUMEHEHUE B 9KOHOMUYECKHX pacyeTax.

4 Meroa nepeBa pelIeHnit: TOCTPOEeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meton Monre-Kapno kak BapuaHT CTaTUCTUYECKMX HCHBITAHUNW B OIIGHKE H
yIpaBJIeHUU PUCKOM B HauboJIee CIO0KHBIX JUIsl IPOTHO3UPOBAHUS pacyeTax.

6 MoaenupoBaHue pUCKOB B TPOTHO3HBIX SKOHOMHUYECKUX pacueTax.

7 OcoOGeHHOCTH UIeHTU(UKAIIMN U aHATIN3a HAYYHO-TEXHUYECKUX PUCKOB.

Tecmoegvle 3a0anus.

1 Kak Ha3bIBarOTCSl PUCKH, B PE3yJbTaTe peaU3alii KOTOPBIX MPEANPHUSATHIO IPO3UT
noTeps NpUObLIK:

a) KaTacTpopuIECKue,

0) KpUTHYECKUE,;

B) JIOMyCTUMEBIE;

T') BEpHBI BCE OTBETHI.

2 K kakoMmy BHAYy pHCKa OTHOCUTCS pa3pblB KOHTPaKTa W3-3a JIEHCTBUUN BiacTeit
CTpaHbl, B KOTOPOI HAXOIUTCS KOMITAHUSI-KOHTPAreHT:

a) SKOHOMHYECKHUI;

0) mpeanpUHUMATEIbCKUN;

B) MOJIUTUYECKUH;

r) hopc-maxop.

3 Kakoii u3 BUAOB MPOU3BOJCTBEHHOIO pPHCKA MPHUBOJUT K YBEJIUYCHHUIO YHUCITA
HEMpPeIBUICHHBIX aBApUHHBIX CUTYAIIHA:

a) MCIIOJIb30BAHKE YCTAPEBIIETO 000PYAOBAHHUS,
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0) HeCTaOMILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHA/IEKHOCTh COCTABJIAIOLIUX TEXHOJIOIMUYECKOT0 IIPOLIECCa;;

I') OTCYTCTBHUE PE3E€pPBOB.

4 Kaxoif U3 BHIOB MPOHM3BOJICTBEHHOTO PUCKA MPUBOAMUT K HU3ZKOH A(PPEKTHBHOCTH
MIPOU3BOJICTBA 110 CPABHEHHIO C KOHKYPEHTAMH

a) HEHaJIe)KHOCTh COCTABJISIFOIIMX TEXHOJOTUYECKOTO MPOLIecca,;

0) HecTaOUIILHOCTh KaUueCTBA TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB,;

I') OSIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH.

5 Kaxkoif u3 BHJOB MPOM3BOJCTBEHHOIO PHCKA MPHUBOAMT K YBEIMUYCHHIO 3aTpaT Ha
PEMOHT M MOJIEPHU3AINIO 000PYIOBAHHS:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PYI0BAHMS,

0) MmosiBJIEHHE HOBBIX TEXHOJIOTUI B OTPAciy;

B) OTCYTCTBHE PE3EPBOB,;

I') HeCTaOUITLHOCTh KaueCcTBa TOBAPOB U YCIYT.

6 Kakoii 13 BUJIOB IPOM3BOJICTBEHHOTO PHCKA MPUBOJUT K HEBO3MOXXHOCTH MOKPBITHS
MMKOBOTO CHpoca:

a) UCTOJIb30BaHUE yCTAPEBIIEr0o 000PY/I0BAHMS,

0) BBISIBJICHHE HOBBIX TEXHOJIOTUH B OTpAcCiy;

B) OTCYTCTBHE PE3EPBOB,;

I') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCIYT.

7 Kakoli W3 BHIIOB TPOM3BOJCTBEHHOTO DPHCKA IMPHBOJUT K OTTOKY KJIHEHTOB H
mpooIeMaM co CITPOCOM:

a) HeHaI&KHOCTh COCTaBJIAIOLIUX IPOU3BOJICTBEHHOIO MIPOLIECCa,;

0) MOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH,

B) HECTAOMJILHOCTh Ka4eCTBA TOBAPOB H YCIIYT,

T') HCTIOJIb30BaHKUE YCTaPEBIIETO 000PYI0BaAHUS.

8 Kakue u3 nepedncieHHbIX pUCKOB OTHOCATCS K KOMMEPUECKUM:

a) PUCK, CBA3aHHBIH HEUCIIOJHEHUEM CMEThl MHBECTUI[MOHHOIO MIPOEKTA;

0) pUCK, CBS3aHHBII C HEBO3MOKHOCTbBIO IOKPBITHS TMKOBOT'O CIIPOCa HA TOBAP;

B) PUCK, CBSI3aHHBIH € KOJIEOAHUSAMU MPOLIEHTHBIX CTABOK;

I') PUCK, CBS3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema PuckoBasi cuTyalusi B opraHusaiuu, kapra puckoB. OlLieHKa U aHaJIU3 PUCKOB
Ha OCHOBE METOJIOB CPaBHEHHS, KIIACTEPHOTO aHAIN3a

3aoaua No 1.

ITo cocrostHMIO Ha KOHEI (PMHAHCOBOTO TOJa BHEOOOPOTHBIC AKTHBHI KOMIIAHUU
coctapuu 875 220 800 py6., obopoTtHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOUYHBIE
obszarenscTtBa — 103 679 800 py6. OObeM mpoaak 3a OTYETHBIM mepuon coctaBun 1 437
740 500 py6. Omnpenenuts Kod3(pduuueHT o0060payMBaeMOCTH AaKTMBOB M OLICHUTh
(MHAHCOBBIN PUCK KOMIIAHUU.

3aoaua Ne 2.

ITo cocrosiHMIO Ha KOHeEI (PMHAHCOBOTO T'0Ja MPOU3BOJICTBEHHBIE 3arachl KOMIAHUU
cocraBmm 115478 900 py6., odbem aebutropckoit 3amomwkeHHocTH — 46 383 400 pyo.,
nenexHas HanuuHocTh — 1 003 600 py6., kpaTkocpouHble obs3arenscTBa — 48 055 100 py6.
O1eHNUTh YPOBEHB TEKYILEH JIMKBUIHOCTH U (PMHAHCOBOTO PUCKA KOMITAHUH.

3aoaua Ne 3.

ITocTostHHBIE 3aTpaThl KOMIAHUU COCTaBIAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. lena peamuzanuu npoxaykiuu (6e3 HIAC) — 2500 py6./en. Onpenenutsb
KPUTHYECKYIO TOUYKY IMPOM3BOJCTBA M pealn3aluu NpoaykKuud. OLEHUTh YpOBEHb pHCKa
KOMIIAHWU MPHU YCIOBUH peaau3aliy npoaykiuu B oobeme 85 000 ex. /roz.
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Bonpocwl ona oocyycoenun (na npakmuyeckux 3aHAMUAX).

1 DxOHOMHMYECKUE PUCKHU U UX BIIMSIHUE HA MPUHATHUE PEIICHUI.

2 PuckoBas cuTyauuss B SKOHOMHUKE. HersHTpomusi Kak XapakTepuCTHKa M Mepa
YIOPSAJOYEHHOCTH IKOHOMUYECKUX CUCTEM.

3 Ponp ymnpaBieHUECKOM IESITEIbHOCTH B pealM3alliid HEr>HTPONUNHHOrO MOJAX0Aa K
YIPaBIEHUIO SKOHOMUYECKUMU PUCKAMH.

4 DHTpoONMS KaKk Mepa XaOTMYHOCTH, HEYHOPSAJOUEHHOCTH IKOHOMUYECKON CUCTEMBI U
HEOOXOAUMOCTD YIPABICHHS PUCKAMH.

5 Mertoapl pUHAHCOBOTO aHAIM3a B YIMPABICHUH PUCKOM: TOKA3aTENN JIUKBUIHOCTH U
IJ1aTeKECOCOOHOCTH, MOKa3aTeau (MHAHCOBOM YCTOMYHMBOCTH OpPraHU3alllu.

6 PuckoBas cutyalysi B opranu3anuu: ee (pakTopsl, TapaMeTphl U XapaKTEPUCTHKH.

Tecmoevie 3a0anus.

1 Yro sByisieTcss 00BEKTOM YIIPABIICHUS B PHCK-MCHEKMCHTE:

a) CHenuWalbHas TpYyNIa JIoJAeH, KOTopas IOCPEJACTBOM pA3JIMYHBIX TPUEMOB U
CIIOCOOOB YIPABICHUYESCKOTO BO3JICHCTBUS OCYIIECTBIISET YIPaBICHUE PUCKAMH,

0) pHUCK, PHUCKOBBIC BIIOKCHHS KalUTala W SKOHOMHYCCKHE OTHOIICHUS MEXIy
XO3SHUCTBYIONTUMU CYObEKTaMH;

B) BCE OTBETHI BEPHBI.

2 K kakoil TpyIie MeTOJIOB YIPaBJICHUS PUCKAMH OTHOCHTCS TPOTHO3WPOBAHHE
BHEIITHEH 0OCTaHOBKU:

a) METO/bl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMH PUCKOB,;

T') METO/IbI TUBEPCUPUKAIINHN PUCKOB.

3 K kakoii rpynmne MeTo10B yrpaBJieHHs] pUCKaMU OTHOCUTCSI CTPaXOBaHUE:

METO/1bl KOMIIEHCALIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/Ibl TMBEepCUUKALINN PUCKOB.

4 K kakoil rpyIine MeToJI0B yIpaBJIEHUs PUCKAMU OTHOCUTCS paclpeziesieHue pucka mo
sTanam paboThI:

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,

') METO/IbI TUBEPCUPUKAIIUN PUCKOB.

5 K kakoii rpyrrme MeToJ0B YIpaBJIeHUs PUCKAMU OTHOCUTCS 3aKJIFOUEHHUE JOTOBOPOB O
COBMECTHOM JEATEIbHOCTH JJISl peanu3alii pUCKOBAHHBIX MPOEKTOB!

a) METO/Ibl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

6 K xakoif rpymnme MeTOIOB YIpPaBIEHUS PHCKAMU OTHOCUTCS OOy4YeHHEe W
WHCTPYKTHPOBAHHE MTEPCOHAA:

a) METO/Ibl KOMIICHCAIIUU PUCKOB;

0) MeTOJIbl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI IOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

7 K xakoit rpynme METOJIOB YIpaBIEHUS pPUCKAMH OTHOCUTCS paclpeselieHne
OTBETCTBEHHOCTH MEXy yYaCTHUKAMHU MPOEKTA!
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a) METO/Ibl KOMITEHCAIIUH PUCKOB,

0) METObI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJTU3AI[H1 PHCKOB;

') METObI IMBEPCU(DUKAITUN PHCKOB.

8 K Kakoil Tpynme METOJOB YHpPAaBICHHS PUCKAMH OTHOCHTCS YBOJBHEHHE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METO/Ibl KOMITCHCAIIH PHUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METOBI TMBEPCU(DUKAITUN PHCKOB.

9 K kakoil rpymrme MEeTOJIOB YNpPaBJICHHS PUCKAMH OTHOCHUTCS CO3/aHUE CHCTEMBI
pe3epBoB

a) METO/Ibl KOMITEHCAIIUH PUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[UH PHCKOB;

') METO/IbI TMBEPCUPUKALIUN PUCKOB.

10 K rpynme ¢GUHAHCOBBIX PHCKOB, CBSI3aHHBIX C ITOKYIATEIBHOH CIMOCOOHOCTHIO,
OTHOCSITCS:

a) aBaHCOBBIN PHUCK;

0) pHUCK CHI>KEHUS (PMHAHCOBON YCTOMUYMBOCTH;

B) PHUCK JIMKBUIHOCTH;

I') UHQISAIUOHHBIN PUCK.

11 Puck, cBS3aHHBIN C U3MEHECHUSIMH, BRI3BAHHBIMU OOIICPBHIHOYHBIMHU KOJICOAHUSAMH,
HE 3aBUCSIIUN OT KOHKPETHOTO MPEINPUSITHS, HA3bIBACTCS:

a) YUCTHIM;

0) CIIEKyISATHBHBIM;

B) CUCTEMHBIM;

T') HECHCTEMHBIM.

5 Tema OrieHKa U aHAJIU3 PUCKAa HA OCHOBE METOJOB TEOPUH WIDP, YYBCTBUTEIHHOCTH,
aHaJlM3a ClIEHapHeB, JIepeBa pElIeHU, aHAIOTUI

3aoaua Ne 1.

Mara3uH B HayaJie OIEPAIMOHHOTO JTHS 3aKyMaeT U Peau3allii CKOPOTIOPTSIIHIACS
nponaykt no uene (6e3 HJC) 150 py6. / en. Llena peanuzaruu storo npoaykra (6e3 HIC) —
180 py06. / en. MapKkeTHHIOBBIC UCCIICIOBAHMSI TIOKA3bIBAIOT, YTO €XKEJIHEBHBIN CIIPOC HA ATOT
MPOIYKT MOXKET COCTaBisATh 1, 2, 3 wnu 4 enuHuibl. Ecau npoayKT HE MpoJiaH B TCUCHHE
OTIEPAIIMOHHOTO JIHS, €r0 peajiu3yloT B KoHie jaHs mo meHe 100 py6. / en. Mcmounbsys
MUHUMAKCHBI KPUTEPHH YTOYHHTH, CKOJBKO EIUHHII ITOTO MPOJYKTa LEIeco00pa3Ho
3aKylnaTh MarasuHy ¢ MUHUMAaJIbHBIM PHUCKOM. BO3MOXXHBIC NMpUOBLIM Mara3uHa 3a JICHb
1enecooOpa3Ho MpeACTaBUTh B BUJE TaOIHIIBI 2.

Tabnuua 2 — Bo3MokHas nprObLIb Mara3uHa Ipy peasIM3alii CKOPOIIOPTSAIIErocsi MPOAYKTa, Pyo.

YpoBeHb KonmdecTBo equHUI IPOAYKTa, 3aKYIUICHHBIX TSI PeaTH3aIin
€KEIHEBHOIO 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

Munanmaxkc
3aoaua Ne 2.
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Maras3uH B Hayaje ONEpallMOHHOTO JIHS 3aKylaeT JJIs peau3alid CKOPONOPTAIIMMICS
npoaykT 1o teHe (0e3 HJIC) 150 py6. / en. llena peanusanuu storo npoaykra (6e3 HIC) —
180 py06. / en. MapKeTHHTOBBIE UCCIICIOBAHUS TOKA3BIBAIOT, YTO €KETHEBHBIN CIIPOC HA ITOT
MIPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enunuubl. Eciv npoayKT HE NpoJaH B TEUEHUE
OTIEPAIIMOHHOTO JIHS, €r0 peanu3yloT B KoHie aus mo nene 100 py6. / ex. Hcmons3ys
KOMIIDOMHUCCHBIM KpuTepuid ['ypBuUIa YTOYHMTH, CKOJBKO €IHHMI[ 3TOTO MPOAYKTA
1enecoodpa3Ho 3akymarbk Marasuny npu ycinoBuu a = 0,4, b = 0,6. Bo3moxHbie mpuObLIH
MarasuHa 3a JIeHb 11eJIECO00pa3HO MPEJACTaBUTh B BUIE TaOIHIIBI 3.

Tabmuua 3 — Cxema BO3MOKHBIX IPUOBLICH MarasuHa Mpy peasin3aii CKOPOIIOPTSAIIErocs MPOAYKTa,
pyo.

*
Bapuast HawnGonpnras Haumensmias o C b > C
PpeLIeHHsT npHUOBLTH IPUOBLTH A G L LR Hanbonpmras yMMa
MPUOBLTH MPUOBLTH

1

2

3

4

Bonpocut 0na 006cyscoenun (Ha npakmuueckux 3aHAMUAX).

1 Metonpl paepeBa pEHICHWH: BO3MOXKHOCTH PAa3BUTHS WHCTPYMEHTApUsl PHCK-
MEHE[KMEHTA.

2 Mertoapl aHanW3a YYBCTBUTEIHHOCTH: BO3MOXKHOCTH Pa3BUTHS HHCTPYMEHTApPHS
PHUCK-MEHEDKMEHTA.

3 Bo3moskHOCTH MeTO1a aHANIOTUi B MAEHTU(UKALINY, OLICHKE U aHAJIN3€ PUCKOB.

4 Pa3BuTHE€ UWHCTPYMEHTApUs OIIEHKH pPHUCKOB Ha OCHOBE METOJIOB TEOPUHU
BEPOSATHOCTEN U MATEMATUYECKON CTAaTUCTUKH

Tecmoevie 3a0anus.

1 Kako#i U3 mepeuncaeHHbIX METOJIOB OIICHKH PHUCKAa OCHOBAaH Ha pacyeTax W aHalu3e
CTaTUCTHYECKHUX IOKa3aTeICH

a) BEPOSITHOCTHBIN METOT;

0) METOJI TOCTPOEHUS JIepeBa PEIICHU;

B) METOJI CIICHAPHEB,

') aHAJIU3 YyBCTBUTEIBHOCTH;

1) y9eT PUCKOB IIPH pacyeTe YUCTOM MPUBEACHHOW CTOMMOCTH JCHEKHBIX TTOTOKOB;

€) UMUTAIIMOHHOE MO/ICITUPOBAHHUE.

2 Kakoli 13 MmepeynciIeHHbIX METOIOB OIICHKHM PUCKa JacT MpeJCTaBlIeHue O HanboJee
KPUTHYECKHX (PaKTOpax MHBECTUIIMOHHOTO MPOCKTA!

a) BEPOSITHOCTHBIN METOT;

0) METOJI IOCTPOEHUS JepeBa PEIICHU;

B) METOJI CIICHAPHCB,

T') aHaJ13 YyBCTBUTEILHOCTH;

1) Y4eT PUCKOB IPHU pacyeTe YUCTON MPUBEICHHONW CTOUMOCTH JIEHEKHBIX MOTOKOB;

€) UIMUTAIMOHHOE MOJISTUPOBAHHUE.

3 Kakoif M3 mepeunciIeHHbIX METOJOB OILIEHKH pPUCKA pean3yercs MyTeM BBEICHUs
MOTPAaBKHU Ha PUCK WM MTyTEM y4eTa BEpOSTHOCTU BO3HUKHOBEHUS (DUHAHCOBBIX MOTOKOB!

a) BEpOSITHOCTHBIN METO/T;

0) MeTOoJ1 MOCTPOCHHUS JIepeBa PEIlIeHUH;

B) METOJ] CLICHApHEB,

') aHaJIU3 YyBCTBUTEIbHOCTH;

1) Y4ET PUCKOB IIPH pacyeTe YUCTOM MPUBEIECHHON CTOMMOCTH JCHEKHBIX IOTOKOB;

€) UMUTAllMOHHOE MOJICIIMPOBAHNE.
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4 Kako#l u3 nepevymcieHHbIX METOJIOB OLIEHKH PUCKA HUCIIOJIb3YETCS B CUTYalUsAX, KOT1a
IIPUHUMAEMbIE DPELIECHUS CUJIBHO 3aBUCAT OT IPHUHATHIX paHEe U ONIPEIENAIOT CLEHAPUU
JAIbHEHIIET0 pa3BUTHSI COOBITHIA:

a) BEPOSITHOCTHBIN METOI;

0) MeTOo/1 IOCTPOEHHUSI JIEpEBA PEILICHUH;

B) METOJI CIIEHAPHEB;

T') QaHAJIN3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IIPU PACUETE YUCTON IPUBEIEHHON CTOUMOCTH JIE€HEKHBIX [IOTOKOB;

€) UIMUTallMOHHOE MOJIEIIUPOBAHUE.

5 Kakoil W3 mepedrcieHHBIX METOJIOB OILICHKHM PHUCKa TMPEICTaBIsAECT COOOW Cepuro
YHUCJIEHHBIX JKCIEPUMEHTOB, IPHU3BAHHBIX MOJYYUTh HMIMUPUYECKHUE OLEHKU CTENEHU
BIIMSIHUS PA3JINYHBIX (PAKTOPOB HA HEKOTOPHIE 3aBUCSILNE OT HUX PE3YIbTAThI:

a) BEpOSITHOCTHBIM METO/T;

0) METOJI TOCTPOEHUS JIepeBa PEIICHUN;

B) METOJ] CIICHAPUEB,

I') aHaJU3 YyBCTBUTEJILHOCTH;

1) Y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIEHHOW CTOUMOCTH JIEHEXKHBIX TTOTOKOB;

€) UIMUTallMOHHOE MOJIETUPOBAHHE.

6 Kak nmpu pacdere 4ncTol NpUBEACHHOW CTOMMOCTH MOKHO YUYUTBIBATh PHCK:

a) MOCPEICTBOM KOPPEKTHPOBKU CTaBKU CPaBHEHMS (CTaBKU JUCKOHTA);

0) mocpeaCcTBOM KOPPEKTUPOBKHU YHUCTHIX (PMHAHCOBBIX OTOKOB;

B) 00a BapraHTa BEPHBI.

7 JITTP pacroso)eHo K PUCKY, €CIIU:

a) GoJiee MPUBJIEKATEILHBIM SBIISETCS MMOJYYCHUE CPEITHETO BHIUTPHIIIA;

6) umeet dyHKImio nonesHoctd U (X )=3x ;

B) umeet Gpykuuio moyuesnoctu U(X) =5X2;

r) umeer Gpyakuuio noiesnoctd U(X) =2 + 3X.
8 Eciu mpemust 3a puck P(X) < 0, To JITTP:

a) CKJIOHHO K PUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEUTPAILHO K PUCKY.

Ayoumopnasn konmponavnaa paboma Ne 2.

Wnentudukanys u oueHka GakTOpoB PUCKOB C UCIOIb30BAHUEM SKCIEPTHBIX METO/IOB.

[IpoBecTH 3KCHIEpTHOE HCCIeI0OBaHUE C UICHTU(UKAIMEN U OLIEHKON ()aKTOPOB PUCKa B
ycaoBusax WT-npoekrta. Jns cucTeMaTH3allud M OLEHKH pe3ylbTaTOB 3KCIEPTHOIO
UCCIIeIOBaHUSl MPUMEHUTh Jlenbpuilckuii MeTon, NperBapUTeNbHO C(HOPMHUPOBAB COCTAB
SKCIEPTHON TPYMIBI B COOTBETCTBUM C KBATM(DPUKALMOHHON KaTeropuei KakJoro sKCIepTa.
WaenTuduumupoBath U CUCTEMATH3UPOBaTh (DaKTOPbI, OKA3bIBAIOLIUE BIIMSHUE HAa YPOBEHb
pucka HWT-npoekta, ¢ NpUMEHEHHMEM MeTOJla OJKCHEPTHbIX OLEeHOK. Ilpu 3TOoM
paccMaTpuBaroTcs cieayomne dakropsl: X1 - kayecTBo mporpaMMHOro obdecriedeHus; X 2
- CPOKH BBITIOJHEHUS MpoekTa; X3 - 00beM HHBECTHIMOHHBIX 3arpar; X4 - KauecTBO
ayrcopcunra; X5 - ypoBeHb PBIHOYHON KOHBIOHKTYpBl. B sKcnepumMeHTe NpUHUMAIOT
ydacThe 7 HE3aBUCHUMBIX JKCIEPTOB, B MX 3a/ady BXOJMUT OIpPENEIIEHUE paHra KaxJoro
¢dakTopa mo nATHOATBHONW cucTemMe. HauMmeHbIIMI 1O 3HAYEHHUIO paHI MpPHUCBaUBaeTCs
¢bakTOpy, OKa3bIBarolleMy HauOoJbllee BIMSHHE Ha YpPOBEHb 3(P(PEKTHBHOCTH pEKJIaMbl.
O1eHKH 3KCIIEepPTOB MPEACTABIAIOTCS B BUAE MATPULBI PAHTOB OIPOCA, B CTPOKAX KOTOPOH
yKa3bIBalOTCS (aKTOpbl, a B CTOJOINAX — OLEHKH OSKcrepToB. VcxoaHble TaHHBIE MO
BapHaHTaM IpeJICTaBlIeHbl B Tabnuuax 1 — 5.

Tabmuua 1 — MaTpuia paHroB onpoca 3KcrepToB (Bapuasrt 1)

‘ DaKTOpHI OKcnepTsl
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X1

X2

X3

X4

X5

GAIN|W[(A™|FL| -~
ARO[ N
AlRlWOIN| W
WIN|FR,(OA] &

WL |IN[SjOo1] O1

AR INDOIW| O

AINRPOTW|

Cymma

Tabnuua 2 — MaTpuiia paHroB OIpoca KCIepToB (BapuaHT 2)

®daxTopsl KCITEPTHI —\2
N T T 5 T 5 T 7] 2N | XXX xi—x)
X1 1 1 2 3 3 2 2
X2 2 3 3 2 4 4 1
X3 3 2 1 1 5 3 3
X4 4 5 4 5 2 4 5
X5 5 4 5 4 1 1 4
Cymma
Tabnuia 3 — Matpuiia paHIoB oIrpoca 3KCIepToB (BapuaHT 3)
DakTopsI DKCIepTHI —\
T T T T3 T a5 T5 T 7] 25 | XX Xi_x)
X1 2 3 4 3 2 1 3
X2 3 5 3 2 3 2 2
X3 1 2 2 4 5 3 5
X4 4 1 1 1 4 5 1
X5 5 4 5 5 1 4 4
Cymma

Tabmuma 4 — MaTpwura paHToB oIpoca dKCIepToB (BapuaHT 4)

®DaxTopsl

OKCIepTH

4

X1

X2

X3

X4

X5

Gl | B IN W
R INW[AN
QR lw|INW
QWIN|[B|F-

AR INfwW|lOI[O

OR[N Ww|A~[O

NPT W[(N

Cymma

Tabmuma 5 — Matpwuiia paHToB OIpoca 3KCIIepPTOB (BapHaHT 5)

®DakTophl

OKcnepTsl

4

X1

X2

X3

X4

X5

N W
W AL [(NN
Rl N WlW
NOW| |-

RlOw| BN [OT

g|lh{wWw|IN| O

GNPl

Cymma

6 Tema Cucrema OICHKHU, aHAJIM3a W OINTUMH3AUHU PUCKOB Ha OCHOBC MCTOJ0B
CTpaxoBaHUs, pE3CPBUPOBAHUA, XCIKUPOBAHUA

3aoaua Ne 1.
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C uwpenTHdHKanMEN BAIIOTHOTO PHCKA MEXIYHApPOIHOTO MOpPT(eNns LEHHBIX Oymar
CBSI3aHBI CIIEYIOIINE CUTYAlHU:

1) wuHBecTOp JHepKHUT TOPTQPENns aKIUi KOMIAHWA HEKOTOPOW CTpaHbl H3-3a
NEPCHEKTUBBl MX POCTa, HO OIAacaeTcs MaJACHUs Kypca BallOThl MHBECTULMH H3-3a
HECTaOMJIFHOCTH CUTYAIlMH B CTpaHe (HO €CIU CUTYalHs CTaOMIM3UPYETCS, TO KYpC BaJIOTHI
CTpaHbl MOXKET BO3PACTH);

2) B moptdene MHBECTOpA €CTh IOJTOCPOYHBIE OONUTrallii HEKOTOPOH CTpaHbI, U HE
UCKJTFOUYEHAa BO3MOJKHOCTH CHIDKEHHS IPOIICHTHOW CTaBKH, YTO MOXKET HMPUBECTH K POCTY
Kypca oOJMranuii ¥ naJieHuIo Kypca BaJIOThl HHBECTHIIHH.

Jnist XeDKUpOBaHUST (CHIDKCHHS TOTEPh) BAITIOTHOTO PHCKA MOTYT HCIOJIB30BATHCS
¢brrouepcHble, (hopBapaAHbIEC U OTIIIMOHHBIE KOHTPAKTHI.

Tak, waBectop u3 crpanbl B Bioxun 500 000 neHexXHBIX €IWHUI] CTpaHbl A B
rOCyJapCTBEHHBIE J0NTOCPOYHBIE oOmuramuy crpaHbl A. Omacasich BO3MOXKHOTO ITaJICHHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojdal B ceHTs0pe mnpu kypce A/B = 1,28 ¢brouepcel Ha
500 000 meHeXHBIX eIWHUI] CTPaHBI A C MOCTaBKOW B JekalOpe mo ¢prouepcHO neHe 1,23,
OnpenenuTh pe3yabTaThl XEHKUPOBaHUS mOpTdens oOnuranuii, eciu B JeKadOpe IieHa
obmuranuit cocraBut 510 000 neHeXHBIX €MHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyT, cooTBeTcTBeHHo: a) 1,22 u 1,17; 0) 1,34 u 1,29.

Pewrenne:

1) B MOMEHT mnpojaaxu (GbBIOYEPCOB CTOMMOCTh MOpTQenst oOnurainuii cocTabisia
500 000 * 1,28 = 640 000 meHeXHBIX STUHUI] CTPaHbI B;

2) mo BapuaHTy a) B Aekabpe cTouMocTh noptdenst obmmranuii cocrasmia 510 000 *
1,22 = 622 200 neHEeXHBIX €IUHUIl CTpaHbl B, TO ecTh cTOMMOCTh MOpTdens oOIUranui
ymenbmuiack Ha cymmy 640 000 — 622 200 = 17 800 meHexHBIX eUHUIL CTpaHbl B;

3) moxox Mo MPOJaHHBIM (proyepcaM OT TaAeHUs (BIOYEPCHOW IIEHBI COCTaBHUII
500 000 * (1,23 —1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, MO3TOMY YHCTOE HU3MEHEHHUH
xepxkupoBanHoro nmoptdens pasao 30 000 — 17 800 = 12 200 aeHEKHBIX €AMHMI] CTPaHbI B;

4) mo BapuaHTy 0) B nekaOpe cTOMMOCTh mopTdens obmuramuii coctaBuia 510 000 *
1,34 = 683 400 neHEeXHBIX €IUHUII CTpaHbl B, TO ecTh cTOMMOCTh MOpTdens oOIUranui
yBenuumitachk Ha 683 400 — 640 000 = 43 400 neHEKHBIX €IMHUII CTPaHbI B;

5) yObITOK OT MPOAaHHBIX (PBIOYEPCOB M3-3a pOcTa (HIOUSPCHON IIEHBI COCTABUI
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €IUHKII CTPAHBI B, MO3TOMY YHCTOE H3MEHEHHUE
xepkupoBanHoro noptderns pasao 43 300 — 30 000 = 13 400 neHeXHBIX €AMHUI] CTPaHbI B.

3aoaua Ne 2.

HNuBectrop u3 crtpanbl B Bioxkuin 600 000 pneHeXHbIX €IWHUIL CTpaHbl A B
roCcy/lapCTBEHHbIE JIOJTOCPOUHble obOnuranuu crpanbl A. Omnacasch BO3MOXKHOTO MaJeHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojan B ceHTsa0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
600 000 neHeXHBIX €IWHUII CTPaHbl A ¢ TOCTaBKOW B jJekadpe mo ¢prouepcHoit nene 1,14.
Onpenenutb pe3ynbTaThl XeHKUPOBaHUS MOpTdens olnuranuii, ecium B Jekadpe IeHa
oOnurarmit coctaBut 610 000 neHeXHBIX eMHUIL CTpaHbl A, a Kypc A/B cnoT u gbrouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocyyicoenun (na npakmuyeckux 3aHAmMuAX).

1 Konremniws orpaHrnyeHHoro pucka. Meton croumoctu pucka VAR (Value-at-Risk).

2 Tlpuembl ympaBicHHS PUCKOB B CHUCTEME PHCK-MCHEKMEHTA: M30eKaHHWE PHCKA,
yIepyKaHUe PHCKa, Tepeaada pUCKa, CHHXKCHHE CTENeHH PHCKA. YTpaBIeHHE PHCKaMHU Ha
OCHOBE METOJIOB JIUBEPCUPHUKAIIIH.

3 VmpaBieHue pUCKaMH Ha OCHOBE MPHOOPETEHHs IOMOJHUTEIBHOW HH(OpPMAIWH.
VrpaieHre pucKaMy Ha OCHOBE METOJIOB CTPAXOBAHMSL.

4 YrpaBiieHHe pUCKaMH Ha OCHOBE METOJIOB JIMMUTHPOBAHUsL. YIIPaBJICHHE PUCKAMHU Ha
OCHOBE METOJIOB CAMOCTPAXOBAHUSI.
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Tecmoevie 3a0anus.

1 Kakue puCKHM MPUCYIIN SKCILTyaTallMOHHOMY 3TaIly HHBECTHIIMOHHOM e TeIbHOCTH!

a) (MHAHCOBBIE PUCKH;

0) PKOJIOrMYECKUE PUCKHU;

B) PUCKHU HEBEPHOTO IPOTHO34;

T') IPOU3BO/ICTBEHHBIE PHCKH.

2 Kakue puCKH IPUCYIIH 3aBEPIIAIONIEMY 3Tally HHBECTULIMOHHOW JeITEIbHOCTH:

a) pucKku (PMHAHCUPOBAHUS JIMKBUAANMOHHBIX padoT;

0) pUCKH HEBEPHOTO MPOTHO34;

B) PUCKU BO3HUKHOBEHHSI I'PaXKIaHCKOW OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PHCKH.

3 Kakme pHCcKM TIpUCYIIM TIPEABIHBECTUIIMOHHOMY JTalmy HWHBECTHUIIHOHHOM
JEeATEIbHOCTH. |

a) 9KOJIOTUYECKHUE PUCKU;

0) prcKHU OIIMO0YHOM OLIeHKH 3((PEKTUBHOCTH MHBECTUIINIA;

B) PMCKH HEBEPHOTO MPOTHO3a OYIYIINX U3MEHEHU;

') (UHAHCOBBIE PUCKH.

4 Kakue pHUCKH TPUCYIIH COOCTBEHHO WHBECTUIIMOHHOMY JTaly HWHBECTHUIIMOHHOW
JeSTEITbHOCTH

a) TIPOM3BOJICTBEHHBIE PHUCKH;

0) PUCKH IPEBBIIICHNS CMETHOW CTOMMOCTH MPOEKTA;

B) PMCKH HEBEPHOT'O NMPOTHO3a OyIYIINX U3MEHEHU;

T') PUCK 3aJIep>KEK c1auyu 0ObEKTa.

5 Kaxk Ha3bIBaeTcsl cTpaTeruyeckoe MoBeeHNe KPYIMHBIX KOMITAaHUHN, OCYIECTBISIOIUX
MacCcOBO€ MPOU3BOJICTBO, BBIXOSIIMX HAa MAaCCOBBIA PBIHOK CO CBOCH WM MPHOOPETCHHOU
HOBOW MPOAYKIMEH, ONEPEKAIOMMX KOHKYPEHTOB 3a CUET CEPUHHOCTH MPOU3BOJICTBA U
s dexra macmTabda:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak Ha3biBaeTcsi cTpaTerMyeckoe IIOBEIEHUE KOMIIAaHUM, 3aKiIroyaronieecs B
MPUCTIOCOOIEHNH K Y3KHMM CErMEHTaM IIUPOKOTO pPBhIHKA MyTEM CIEHUaTU3UPOBAHHOTO
BBINTYCKA HOBOI MITM MOJICPHU3UPOBAHHON MPOAYKIIMH C YHUKAJIHHBIMU XapaKTEPHUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

7 Kak Ha3pIBaeTcsi CTpaTerMuecKkoe IMOBEACHHE KOMIIAHMM, O3HAYalolllee BHIXOJ Ha
PBIHOK C HOBBIM (paJuKaTbHO MHHOBAIIMOHHBIM) MPOAYKTOM M 3aXBaTOM YaCTH PhIHKA!

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

I') 9KCIUIEPEHTHOE.

8 Kak Ha3bIBaeTCs CTpaTerMueckoe IOBEJCHME KOMIIAHMH, COCTOslIee B
MPUCTIOCOOJICHUHN K YCIOBUSAM CIPOCa MECTHOTO PhIHKA, OCBOSHHH HOBBIX BUJIOB YCIYT IOCIIE
MOSIBJICHHSI HOBBIX MPOJIYKTOB M HOBBIX TEXHOJOTHI, IMUTAIIMA HOBUHOK U TIPOJBHKEHUU UX
K CaMbIM IIHPOKUM CIIOSIM MOTpeOuTeneii:

a) KOMMYTAaHTHOE;

0) BUOJICHTHOE;

B) MATUEHTHOE;
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T') KCIUIEPEHTHOE.

9 Kak Ha3bpIBaeTCs PHUCK, CBSI3aHHBIA ¢ U3MEHEHUSMH, BHI3BAHHBIMU OOIEPHIHOYHBIMH
KOJIEOaHUSAMU, M HE 3aBUCSIIUI OT KOHKPETHOTO MPEAPUATHS:

a) YUCTHIN;

0) CUCTEMHBI;

B) HECUCTEMHBI;

T') CIIEKYJIATUBHBIH.
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7 O1ieHOYHbIE cpeacrea AJisi IPOBEACHUA l'lpOMe)RyTO'lHOﬁ arreCcranmmu

a) HﬂaHpreMble Pe3yJbTaThbl oﬁyqe}mﬂ H OICHOYHBIC CpeACTBA AJISl IPOBECACHUS l'lpOMQ)KyTO'lHOﬁ arrecranumm:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE IaHHbIE, HEOOX0AUMbIE VI pacyeTa IKOHOMHYECKUX U COLMATIbHO-
IKOHOMHUYECKHUX NMOKA3aTeell, XapaKTePU3YIOIIHX 1esITeJIbHOCTh X03AHCTBYIOINX CYObEKTOB

3Hath — HMCTOYHHKH TIOJTYICHUS Ilepeuenvy meopemuueckux 60npocoe K 3auemy u IK3amemny:
urdopMaKK, HEOOXOIUMOM 1. CymHOoCTbh pUCKa KakK SBJICHUS W KBATUMETPHUECKHE XapaKTEPUCTUKH PUCKA.
IS pacueTa SKOHOMUYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHIenuy prucka kak MICTOYHUK PUCKOJIOTHH.
COIMAJIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJUYECTBCHHBIN aHamu3 prucka. Habop mokaszaTeiell s KOJTHYECTBEHHOM
MoKasarTenei, OLIEHKHU pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5)KOHOMUYECKHUX PELIeHUI, 00peMEHEHHBIX PUCKOM. AJTbTEPHATHUBBI.
IEATENLHOCTh X03aicTByommx | 5. CHCTEMHBIN aHAIN3 PUCKA B CHEKTPE SKOHOMUYECKHUX ITPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas g (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOJbI U XapaKTepHU3yollasi BO3SMOKHBIE MOTEPU WIIH IPUOOPETEHUS B TPOU3BOICTBEHHO-X035ICTBEHHON
METOAMKHU cOopa, Wik (UHAHCOBOM JIESTEIBHOCTH.
CHCTEMAaTH3aIli1 U aHAIN3a 7. Meron aHanoruu B OI[EHKE PUCKA U €ro MPUMEHEHHE B SKOHOMHUYECKUX pacueTax.
MCXO/HBIX TaHHBIX, 8. Merox nepeBa pelIeHuii: MOCTPOSHUE TPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.
HeoOXOAMMBIX JUIS pacyera 9. Meroapl (UHAHCOBOTO aHalvM3a B YIPABICHHH PUCKOM: TOKAa3aTeNU JHUKBUIHOCTU H
HSKOHOMMYECKUX M COLHATBHO- IUIaTEeKECTTIOCOOHOCTH, MOKa3aTean (PUHAHCOBOM YCTOMYMBOCTH OpraHU3aIIH.
IKOHOMHUECKHUX MOKa3aTeei, 10. PuckoBas cutyalus B opraHuzaiuu: ee pakTopsl, mapaMeTphbl U XapaKTEPUCTHKH.
XapaKTePU3YIOIIUX 11. Pa3BuTHE HMHCTpYMEHTapus OIEHKM DPHCKOB Ha OCHOBE METOJIOB TEOPHUH BEPOSTHOCTEH U
IEATEIIPHOCTh XOSHﬁCTBYMMHX MATEMATHNYCCKOU CTAaTUCTUKHU
CyOBEKTOB;

Ymetp Ilpumepnvie npakmuyeckue 3a0anus 01a 3auema:

—  OCYIIECTBIISITH MIOUCK
nHdopmanuu, He0OXOAUMON
JUIA pacueTa 5KOHOMUYECKUX U
COIMANIbHO-9KOHOMHYECKUX
MoKazaTeneH,

3aoaua 1.
WuBectunnonHsiil npoekT Ne 1 paccuntan Ha t, = 4 roza, qucnepcus €XeroaHoi NpuObLIN

2 -~
cocraBisger S; = 15%. MuBectunmonsbiil npoekt Ne 2 paccuumran Ha t, = 3 roma, aucmnepcus
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CrpyKTypHBII

[Inanupyemsle pe3ysbTaThl

JIIEMEHT O1eHOYHbIC CpeICTBA
00y4eHus
KOMIICTCHIIUH
XapaKTCpU3YIOMNX eKeroHoi TpuobLIM cocTaBiseT S, = 20%. Ilpennonaraercs, 4To pacnpejeleHHue eKeroaHoi
ACATEIIBHOCTD XO3ANUCTBYIONX | Gy MOJUMHSAETCS 3aKOHY HOPMAIBHOTO pAchpeeleHns CIydailHoN Benwuunbl. CpaBHUTH
CYOBeKTOB; PUCKH MHBECTHIIMOHHBIX MPOEKTOB Ne 1 U 2 mpy 10BepUTENILHOM BeposiTHOCTH P = 99%.
—  OCYILUECTBJATH cOO
ym P, 3aoaua 2.
CHCTEMAaTH3AIIHMIO U aHATTN3 . .
ITo mepBoii TEXHOJIOTUH JUIS IPOU3BOACTBA KaXkaoro u3 N, = 10 m3menmii 6pUI0 3aTpadyeHo B

MCXOJTHBIX JIAHHBIX, -
HEeOOXOAUMBIX IS pacdyeTa cpemnemM X1 = 30 cexynn (BeiGopounas aucrepcus S = 1 cexyHza). ITo BTOpoii TeXHOTOTHH st
SKOHOMHMHIECKIX M COMMATBHO" | phopspocTBa Kaxkaoro u3 N, = 16 m3genwit Obuto 3arpadeHo B cpeaHeM Xz = 28 CeKyHJ
KOHOMHUYECKUX MOKa3aTeseH, )

(BBIOOpOYHAsA mucnepcus S, = 2 ceKyHnpl). OUEHUTh pUCK Oosiee MEAJICHHOTO MPOU3BOJCTBO I10
XapaKTePU3YIONIUX g 5 3 g
JIeSTENBHOCTh X03sficTBYIonX | TEPBO TEXHOJIOTHH 10 CPABHCHHIO CO BTOPOii TEXHOJIOTHEH PH J0BEPHUTENBHOM BEPOATHOCTH P =
CyOBEKTOB, B TOM YHCIIE C 95%.
UCIIOJIb30BaHUEM COBPEMEHHBIX
HPOrpPaMMHBIX CPE/ICTB;

Bnaners — HaBBIKAMH ITOHCKA Ilpumepnvie npakmuueckue 3a0anus 014 IK3AMeHA:

nHpopManuu, He0OOX0AMMOM
JUTs pacueTa IKOHOMUYCCKUX H
COIIMAIIBHO-3KOHOMHUYCCKHX
noKa3aTeneu,
XapaKTepPHU3YIOIINX
JEeSITeNIbHOCTD XO3SHCTBYIOIIUX
CyOBEKTOB;

— HaBBIKaMH cOopa,
CHUCTEeMaTH3alluH M aHaJInu3a
HWCXOIHBIX JTAHHBIX,
HEOOXOIMMBIX JJISl pacueTa
SKOHOMUYECKHUX U COIIMAILHO-
SKOHOMHUYECKHUX IMOKa3aTeeH,
XapaKTePU3YIOMINX

3aoaua 1.
ABTOMAT, paboTarouMii CO CTaHIApTHBIM OTKJIOHEHHWEeM ¢ = 1 r, dacyer 4ail B mayku cO
cpenauM BecoM « = 100 r. B cnyuaiiHoil BeiOOpke 06beMOM N = 25 mauek cpeHUN Bec OJHOM

nauku coctaBua X = 101,5 r. OHEHUTHh PUCK PETYTHMPOBKU aBTOMATAa IPH CPEIHEH JTOBEPUTEIBLHON
BeposiTHOCTH P = 95%.
3aoaua 2.

Cranok, paboTaromuii cO CTaHIAPTHBIM OTKIOHeHHeM o = (0,5 MM, MPOU3BOIUT H3AENUS
cpeaneit ummHel @ = 20 MM. B ciyuaiiHol BbIOOpKEe 0ObeMOM N = 16 uznenuil cpefHss AIHHA
onHoro M3enus coctapuiaa X = 19,8 Mm. OLeHUTh PUCK HACTPOWKU CTAaHKA, €CITU JOBEPUTEIIbHAS
BEPOSITHOCTH cocTaBisieT P = 99%.

3aoaua 3.

[IpousBouTens U3nenust yTBEPKAaeT, YTO CPEIHUN BEC MIIMTKU U31enust He MeHee @ = 50 T.

Puck-oduniep otoopan 10 mIuTOK U3AENUs, BEC KOTOPBIX COCTaBWII, COOTBETCTBEHHO, 49, 50, 51, 52,
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

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

48, 47, 49, 52, 48, 51 r. OnieHUTHh PUCK U3TOTOBJICHUS M3ICIUS 0 3asBICHHOMY 00pasily, €Cclii Bec
IIJINTKW WU3ACIUS COOTBGTCTByeT HOpMaIII)HOMy pacnpeneneHM}o, a I[OBCpI/ITCJ'IBHaﬂ BCpOfITHOCTB
cocraBisieT p = 95%.

IIK-4 — ciocoO0HOCTh HA OCHOBE ONUCAHMS IKOHOMHYECKHX MPOLECCOB U SIBJICHUI CTPOUTH CTAHJAPTHBIE TeopeTHYecKne 1
IKOHOMeTpHYecKHe Mo/IeJIU, AHAJIN3HPOBAThH M CO/IeP:KATeIbHO HHTEPIPETHPOBATH MOJy4Y€eHHbIE Pe3yJbTAThl

3HaTh - aKTyaJIbHOCTh U30paHHOMU Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameHy:
TEMBI HAYYHOTI'O UCCJICIOBAHUA, 1. YHpaBHeHI/Ie PUCKaMU U UX BJIUAHUEC HA IIPUHATUC peIHeHPII)’I.
- TEOPETUYECKYIO U 2. Bo3MoxHOCTH MeTOJ1a aHAJIOTUH B WACHTH(DHUKAIINH, OIICHKE M aHAJIN3e PHCKOB.
MPaKTUYECKYIO0 3HAYUMOCTD 3. Pa3Butue WHCTpyMEHTapHs OLIEHKH PHUCKOB Ha OCHOBE METOJOB TEOPUU BEPOSTHOCTEH U
M30paHHON TEMBI HAYYHOTO MaTeMaTUYECKON CTaTUCTHUKHU.
uccienoBaHus B o0nacTu 4. KoHueniws orpaHu4eHHOT0 PUCKa.
TCOPUH U METOJI0JIOTHH 5. Meroxa croumoctu pucka VAR (Value-at-Risk).
yIpaBJICHUS pPUCKAMHU U 6. Ilpuemsbl ympaBieHHs PUCKOB B CHCTEME PHCK-MEHEKMEHTa: H30ekaHue pHcKa, yAep)KaHHe
CTpaxOBaHUS; puCKa, epeiaua pucka, CHUKEHHE CTEIIEHH pUCKa.
7. YmpaBieHue pUCKaMU Ha OCHOBE METOJIOB AUBEPCUDUKALINU.
8. VYmpaBieHue puckaMu Ha OCHOBE MPUOOPETEHUSI JOTIOIHUTEILHONU HHOpMAIUH.
9. VmpapieHue puckaMu Ha OCHOBE METO/IOB CTPAaXOBaHHS.
10. YopaBiienue puckaMu Ha OCHOBE METOJOB JIMMUTHPOBAHUS. YTpaBlIeHUE PUCKAMH Ha OCHOBE
METOJIOB CAaMOCTPAaXOBaHHUSL.
11. UnenTudukanus 1 olleHKa pucKa IPOU3BOCTBA U peallu3allui MPOAYKIIUYA Ha OCHOBE METOIa
KPUTHYECKOTO MYTH.
Ymetp - 000CHOBBIBATh AKTYaJIbHOCTD, Ilpumepnvle npakmuyeckue 3a0anus 014 3auema:

TEOPETUYECKYIO U
MPAKTUYECKYIO 3HAUUMOCTh
n30paHHON TEMbI HAyYHOTO
HCCIIEI0OBAHUS;

- IPUMEHATH COBPEMEHHBIE

3aoaua Ne 1.
IIpoBoadATcs ucIbITaHUA HOBOTO JIeKapcTBa. B skcnepumente ydactByroT N, = 3000 Myx4uH

u n, = 3500 sxenmuH. ¥ 50 myxxuuH u 110 sxeHIuH Habmoaar0Tca n1060uHbIe 3P deKThl. OLEHUTH

HaJIM4Me pucKka MoO0YHBIX 3(P(HEKTOB MPEUMYIIECTBEHHO Yy JKEHIIMH M0 CPAaBHEHUIO C MY>KUMHAMHU
IpU JOBEPUTEIBHON BeposTHOCTH P = 95%.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

METO/I0JIOTUIO U METO/IbI
SKOHOMHYECKOI0 aHaJIN3a,
COBPEMEHHbBIE TPOTrPAMMHBIE
MIPOJIYKTHI, O3BOJIAIONINE
MPOAHAJIU3UPOBATH

3¢ (GEeKTUBHOCTD YIIPaBJICHUS
PUCKaMU U CTPaxOBaHUS;

3aoaua Ne 2.
CTyleHTHI claBaiy dK3aMeHBI 10 (PU3UKE U MaTEeMaTHKE, PE3yIbTaThl KOTOPHIX TPEJICTABICHBI
B Tabimie 1.
Tabmuia 1 — Pe3ynbrarhsl 5K3aMeHOB 110 GU3HKE U MAaTEMaTHKE

Pesymbrater Pe3ysbTathl 3K3aMeHa 110 (hH3KKe
5K3aMeHa 1o
MaTeMaTHKe ORI X0pomuIo YIOBIL. HEYL.
OTJIMYHO 20 17 12 6
XOpOIIO 22 15 17 5
YIOBIIL. 21 19 20 13
HCY. 9 8 7 18

WaeHTHGHUIMPOBATE PHCK B3aMMOCBSI3M MEXKIY pe3yJlbTaTaMH AK3aMEHOB 1O (GHU3UKE U
MaTeMaTHKe (J0BEpHUTEIbHAS BEPOSTHOCTE P = 99%).

3aoaua Ne 3.

®dupma NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MaraswHa Juls paciuupeHus 6usHeca. B ciayuae
OTKpBITUSL KPYIHOTO MarasuHa Ipu OJaronpuaTHOM KOHBIOHKTYpE pbIHKAa IPOTHO3MPYETCs
npuoObLTE 600 MITH. pyO. / ToA, IpK HEOIATONPUATHON KOHBIOHKTYpE — YOBITOK 400 MiTH. pyo0. / ToI.
B cnydae OTKpeITHS CpeAHEro Mara3uHa INpd OJaronpHusITHOM KOHBIOHKTYpE €ro NpHuObLIb
nporuosupyercst Ha ypoBHe 300 muiH. pyO. / TOJ, NpU HEOIAroNpUATHON KOHBIOHKTYpPE PbIHKA —
yobiTok 100 miiH. pyO. / ron. Bo3amMoKHOCTH OIaronpusTHOW M HEOIAronpUsATHOW KOHBIOHKTYPHI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KkcriepToM oboiiaercs gupme B 1 muH. py0. Crieruanict cCYUTaeT, 4To
¢ BeposATHOCThI0 0,6 KOHBIOHKTYpa pbIHKA OKaxercs OsarompustHoil. Ilpm »stomM mpu
HOJIOKUTEIBHOM 3aKJIIOUCHUH 3KCIIEPTa KOHBIOHKTYpA PBIHKA OKa)KeTCsl OJIaronpHUATHOW JIMIIb C
BeposATHOCTHIO 0,9. Ilpu ero oTpuiaTenbHOM 3aKIIOYEHUH KOHBIOHKTYpa PhIHKAa MOXKET OKa3aTbCs
OnaronpusTHOM ¢ BeposTHOCTHIO 0,12.

Hcnonp3oBaTh MeTOA JepeBa pELICHWH A MPOBEPKU 3TUX BapuaHTOB. OLEHUTh PHCK
(GupMBI B cilyyae 3aKa3a 3KCIIEPTHOTO HMCCle0BaHUs pblHKA. OIEHUT PUCKU BapUAHTOB OTKPBITUS
KPYITHOTO U CPEIHEro MarazuHa. BeIsIBUTh CTOMMOCTHYIO OLIEHKY HAMJIY4IlIEro BapuaHTa PEIIeHusI.
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnaaupyembie pe3ynbTaThl
00y4eHus

OneHouHbIE CpeICTBA

Bnazers

- HaBBIKAMH CaMOCTOSTEILHON
Hay4HO-HCCIIEA0BATENbCKON
paboThl;

- METOJIMKOUW ¥ METOA0JIOTUEN
HAyYHBIX UCCIIEIOBaHUI B
ctepe yrpaBieHUs pUCKaMH U
CTpaxOBaHHS;

-METOJIaMH TEOPETHIECKOTO
000CHOBaHHUS PE3yIbTATOB
HCCIEIOBAaHNH;

Ilpumepnuvle npakmuyeckue 3a0aHUA 0N IKIAMEHA:
3aoaua Ne 1.
[IpousBomuTens U MOTPEOUTETh TOTOBOPHIIMCH O CIEAYIOIMIMX CTaHIApPTaX MOCTaBJISEMOTO
w3nemms: AQL = 0,05; LTPD = 0,25; a« = 0,15; # = 0,03. Ecnu B BeIOOpKe N = 15 m3nmenwii
OKaXkeTcs OoJiee JBYX M3JCNINM, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTus Opakyercs.
O1eHUTh PUCK HECOOTBETCTBUSI TIPUBEICHHON CXEMBI 3asIBJICHHBIM TTapaMeTpaM.
3aoaua Ne 2.
topapa  D(P)=60+4P, —3P, +05Y .

3JIACTUYHOCTH CIpOca OT COOCTBEHHOH IeHBI mpousBoutTens E,, nmepekpecTHsiii ko3 UIHEHT

OyHKIMA ~ crpoca  HEKOTOPOTo Onpenenutsb

3NIaCTUYHOCTH cmpoca E,, smacTHuHOCTH cmpoca OT noxona morpeduteneid E, mpu oTmyckHON
nene Toapa P, = 600 py6., nene ansrepHaruBHoro ToBapa P, = 500 py6. u noxozae norpedurenei

Y =70000 py6. YcTraHOBHTH, KaK BEJIET C€0s CIIPOC C POCTOM J0XOJI0B MOTpeOUTENEH.
3aoaua Ne 3.
[To cocTtosiHMIO Ha KOHEl (PMHAHCOBOTO rojia BHEOOOPOTHHIE AKTHBBI KOMIIAHHM COCTaBUIIU
875 220 800 py0., obopotHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOYHBIE O00s3aTEILCTBA —
103 679 800 py6. O6BbeM mpojax 3a oTYeTHBIN nieproa coctaBuin 1 437 740 500 py6. Onpenenuts
K03 GUIEHT 000pauNBaEMOCTH AKTUBOB U OLICHUTH (DMHAHCOBBINA PUCK KOMIIAHHUH.
3aoaua Ne 4.
Hcnonb3ys mokazaTend MaTeMaTUYECKOTO OKHUIAHHMS W CTAHAAPTHOTO OTKJIOHEHUS Ui
OIICHKU PHCKOM CPaBHHUTH BapUaHThl MHBECTUIIMOHHOTO TIpoekTa Ne 1 u 2, 1 KOTOPBIX U3BECTHBI,

COOTBCTCTBCHHO, BO3MOJXHBIC 3HA4YCHUA BaJIOBOI HpI/I6LIJ'II/I Xiys X, @ TAKXKE BEPOATHOCTHU

HOJIy4eHUs BaJIOBOM NpUOBLIH P ,..., P, (Tabmuua 1).

Tabmuua 1 — O0bema 1 BepOSATHOCTH [TOJYUIEHHUS BAJIOBOM MPUOBLIM 110 BAPHAHTAM ITPOCKTA

Ilepuon, romaet
IToxa3aTens 1 > 3 1 5 6
O0beM npuObLTH, MIP/, PYO. -2 -1 0 1 2 3
BepositHOCTE (BapmaHT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHOCTE (BapmaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2
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CrpyKTypHBII
JJIEMEHT

KOMIICTCHII U

[Tnanupyembie pe3yabTaThl
oOyueHus

OneHouHbIE CpeICTBA

n
JUida  KaXZoro BapUaHTAa BBIYHUCIAETCS MAaTEMaTHYECKOE OXXKUAAHUE M(X):Z Pi - X
i=1

(xapakTepuzyeT CpeIHUN ypOBEHb BajloOBOM NOpuUOBIM) M  CTAaHJAPTHOE OTKJIOHEHHE
n
o(X)= \/ > pix* = [M(X) (ouenxa pucka mpoekra).
i-1
[Tony4yeHHbIe pacyeTOM AaHHBIE CBOJATCS B TAOIHITY 2.
Tabymia 2 — Pe3ynbTaThl OIIEHKH pUCKa HHBECTHIIMOHHOTO MPOEKTa
BanoBas Bapuasr 1 Bapuanr 2
npUOBLIB X; p p-X PX-X=p-x° P 2o px-x=p-x*
-2 0,1 -0,2 0,4 0,1 -0,2 0,4
-2 0,1 -0,1 0,1 0,2 -0,2 0,2
0 0,3 0 0 0,1 0 0
1 0,2 0,2 0,2 0,2 0,2 0,2
2 0,3 1,2 1,2 0,2 0,4 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,8 34

B BApHUaAHTC 1 IIPOCKTa HpI/I6I)IJ'IB BBIIIC, HO K OLICHKA PHCKAa TAKXKC BEBILIC.
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6) HOpﬂ)IOK NMpPpOBECACHUSA HpOMe)KyTO‘lHOﬁ aTTeCTalui, II0Ka3aTe/in 1 KPUTEPUH
OICHUBaAHUA:

[Ipomexyrounas arrectanus no aucuuuinee b1.B./IB.10.02 Ouenka u aHanu3 puckoB
BKIIIOYAE€T TEOPETUYECKHE BOMPOCHI, TIO3BOJSIONIME OIICHUTh YPOBEHb  YCBOCHHS
o0OyJaromuMuUCs 3HAHWH, MNPAKTUYECKUE 3a/JaHus, ayJUTOPHBIE KOHTPOJBbHBIE pPabOTHI,
BBISBIISIIOIINE CTETEeHb C(POPMHUPOBAHHOCTH YMEHUH W BIIAJCHUH, MPOBOIUTCS B (opme
3a4eTa M HK3aMeHa.

3auer mo JAaHHOW JMCUMUIUIMHE MPOBOAUTCS B YCTHOW (opMme 1Mo Omieram Juisi 3a4era,
KaXIbIi M3 KOTOPHIX BKIIOYAET OJWH TEOPETUYECKUH BOMpPOCAa M OJHO MPAKTHYECKOE
3aj1aHue.

s mpoBenenust 3adera no auctmmuinae b1.B.JIB.10.02 Ouenka v aHaiu3 pUCKOB

MPEAYCMOTPEH CIICTYIONIUH TTepEYeHb BOIPOCOB:

1. Puck kak sBieHHe, TpoOJIEMbI pUCKa B pa3nyHbIX HaykaX. [IpeaMer u oObeKkT, 1enu u

3aJ]a4y TUCIIATLINHEL

[TonsaTue pucka, ero CymHoOCTh U coaepkanue. OnpeneraecHue pucka Kak SJKOHOMUIECKOM

KaTeroOpuH.

Knaccudukarnuu puckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

Knaccudukanum puckoB. MapkeTHHTOBBIE PUCKH M METOJIBI MX OI[CHKH.

Knaccudukanum prckos. [Ipon3BoacTBEHHBIC PUCKH U METOBI UX OLICHKH.

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKH U METOBI UX OIEHKH.

Knaccudukanum puckoB. MHGOpMAIIMOHHBIE PUCKH U METOJIBI KX OI[EHKH.

Knaccudukanum puckoB. TexHUYECKHE PUCKA U METOJIBI UX OIICHKH.

0. Knmaccudukanum puckoB. TeXHOJIOTHUECKHE PUCKU U METOJIBI MX OIEHKH.

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

12. Knaccudukamnuu puckoB. OpraHu3aliliOHHBIC PUCKUA U METObI UX OLICHKH.

13. Knaccudukanuu puckoB. YTIpaBICHYECKUE PUCKHA U METOJIBI UX OIEHKH.

14. Puck u HeompeaeneHHOCTh. HeompeneneHHOCTh Kak HCTOYHMK pHCKAa. PHCK Kak
CITy4JaiiHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh M BO3MOKHOCTb.

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

16. Konnenmuss mpuemiieMoro pucka B uccienoBanusx T. baprona, P.M. Kauamogra, II.
VYokepa.

17. TeopeTuyeckre HWCTOUYHUKMA  yOpaBlieHHWs puckoM. Teopuss  BeposTHOCTEH U
MaTeMaTHYeCKasi CTaTUCTHKA.

18. YnpaBieHne pUCKOM B COBPEMEHHOW TEOPHUH MEHEIKMEHTA. PHUCK-MEHEIKMEHT Kak
nojcucTeMa (PMHAaHCOBOTO MEHEDKMEHTa opranm3anuu. CoBpeMeHHas mapajaurMa puck-
MEHEDKMEHTa OpraHu3ainuii. MHTerpupoBaHHBIM, HENPEPBIBHBIM, PACIHIMPECHHBIA PHUCK-
MEHEKMEHT.

19. CucreMHBI MOAXOA B PUCK-MEHEKMEHTE M KOMILJIEKC Mep MO ero peaiuzanuu. Ponb
(YHKIIMOHATBFHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. nentudukanus puckoBOM CUTYyalliy B OpraHU3aI[Mi ¥ KapThl PUCKOB.

N

RBRO©ooN AW

IToxasaTenu M KPUTEPUH 3a4eTa:

— Ha OIEHKY «3auYTeHo» — oOydaroluiics NOJDKeH IoKaszaTh, MO KpailHel Mepe,
MOPOTOBBII ypOBEHb C(HOPMUPOBAHHOCTH KOMIETEHIMH, T.e. TOKa3aTh 3HAHUS HA YpPOBHE
BOCIIPOMU3BEIEHUSI U OOBACHEHHs HWH(POPMALMU, WHTEIUIEKTyaJlbHbIC HABBIKM pPELICHUS
MIPOCTBIX 3a/ad4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET MOKa3aTh 3HaHWA Ha YpOBHE
BOCIIPOU3BEICHUSI U OOBSCHEHHs HMH(OpManUM, HE MOXKET MO0Ka3aTh HMHTEIJIEKTyaJbHbIE
HAaBBIKU PELIEHUs ITPOCTHIX 3a1a4.
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DK3aMeH 1O JaHHOW MUCUUIUIMHE MPOBOJUTCSA B YCTHOM (opme Mo OmieTam, KakIIblid

M3 KOTOPBIX BKIIFOYACT OJUH TeOpeTI/I‘-IeCKI/If/'I BOIIPOC U ABA IMMPAKTUYCCKUX 3aJIlaHUA.

st mpoBenenus 3xk3amena no aucuurminHe b1.B.JIB.10.02 Onenka u aHaiau3 puckoB

MIPELYCMOTPEH CIEAYIOLINI epedeHb BOIIPOCOB:

1.

N

RE©oo~NO O ~w

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.

0.
1.
12.
13.
14.

Puck kak siBienue, mpoOiemMbl pucka B pa3IMyHbIX Haykax. [IpeameTr u 0ObeKT, 1enu u
3a/1a4u JUCIUTUTUHBL.

[Tonsatue pucka, ero CymHocTh U coaepkanue. OnpenescHue pucka Kak 5JKOHOMUYECKOM
KaTeropuu.

Knaccudukaiuu puckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

Knaccudukanum puckoB. MapKeTHHTOBBIE PUCKH U METOIbI UX OIEHKH.

Knaccudukaruu puckos. [Ipou3BoICTBEHHBIE PUCKU U METOJIBI UX OI[EHKH.
Knaccudukanuu puckos. Jloructuueckue pucku ¥ METOJIbI UX OIICHKH.

Knaccudukanuu puckoB. IHHOBaIlMOHHBIE PUCKU U METOBI UX OIEHKH.

Knaccugukanuu puckos. MHpopMaloHHbIE PUCKH U METOJIbI UX OLIEHKH.
Knaccudukanun pucko. TeXHUUECKHE PUCKU U METOBI UX OIICHKH.

Knaccudukanum pucko. TeXHOIOTHYECKHE PUCKH U METOJIBI MX OI[EHKH.
Knaccudukanum puckoB. BanroTHbie 1 METOIBI UX OIICHKH.

Knaccudukanum puckoB. OpraHu3aiiOHHBIC PUCKUA U METObI UX OIICHKH.
Knaccudukarnum puckoB. YnpaBieHYECKUE PUCKH U METOBI UX OIEHKH.

Puck u wnHeompeneneHHOCTh. HeompeneneHHOCTh Kak HMCTOYHMK pHCKA. PHCK Kak
ciydaifHOE ¥ 3aKOHOMEPHOE SIBJIEHHE, BEPOSITHOCTh U BOBMOKHOCTb.

Konuenuuu prucka B uccinenoBanusix H. Jlymana, O. I'manenca, Y beka.

Konuenmus npuemnemoro pucka B uccinenoBanusix T. baprona, P.M. Kauanona, II.
VYokepa.

TeopeTnueckue HMCTOYHHUKM  YOPaBICHHS  PUCKOM. Teopus  BEpPOSTHOCTEH W
MaTeMaTH4ecKasi CTaTUCTHKA. HeueTko-MHOKECTBEHHbIE OMMCAaHUS PUCKOB.

VYnopaBiieHne pUCKOM B COBPEMEHHOH TEOpUU MEHEIKMEHTa. PHCK-MEHEIKMEHT Kak
nojacucreMa (GUHAHCOBOTO MEHEIKMeHTa opranu3auuu. CoBpeMeHHas Mapajurma puck-
MEHEDKMEHTa opraHuzanuii. MHTerpupoBaHHBIN, HENPEPBIBHbIA, PACUIUPEHHBIA PUCK-
MEHEPKMEHT.

CucTeMHBIN MOAX0J B PUCK-MEHEIKMEHTE M KOMIUJIEKC Mep MO ero peaiuzanuu. Ponb
(YHKIIMOHATIBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

Wnentuduxaius puckoBOi CUTyallMd B OPraHU3alliy U KapThl PUCKOB.

Hcnonb3oBaHue METONOB TEOPUH WP JUIsl HMCCIEAOBAaHUS YPOBHS pHCKa M BBIOOpa
cTpaTeruu (UHAHCUPOBAHUS COBITOBOU NESATENHHOCTH.

Hcnonb3oBaHne METOJOB aHajin3a YYBCTBUTEIBHOCTU Ui OLIEHKU YPOBHS PHUCKOB U
BBISIBJICHHS 3HAUUMBIX (DAKTOPOB YIIPABJICHHS PUCKOM.

Hcnonb3oBaHue MeToNa aHaIM3a CIEHApUeB Ml OLIEHKU U aHajiu3a PUCKOB MPOEKTHO-
BHE/IPEHYECKOMN JEeATEIBHOCTH.

Hcnonp3oBaHnne MeToAa JepeBa peleHUs I OLUEHKHM PHUCKOB HMHBECTUIIMOHHBIX
MIPOEKTOB MO KaXJAOMY CIIEHAPHUIO UX PA3BUTHUAL.

Hcnonb3oBaHne METOAOB KCIEPTHBIX OIEHOK UIS MACHTU(UKAIIUY, OIEHKHA U aHaIHn3a
puckoB. [lopsiaok SKcrepTHBIX HcciaenoBanuil Ha ocHoBe Jlenbduiickoro MeToa.
Crartuctuueckue METOJbl B OLEHKE YpPOBHA pucka. BO3MOXHOCTM HCHOIB30BAHUS
CTaTUCTUYECKUX METOJIOB B paMKaXx MPEACTPAXOBOM SKCIEPTHU3HI.

Hcnonb3oBanne MeTona aHAJIOTHHA ISl MISHTU(GUKAIMA U OICHKH YPOBHS PHCKOB.
B03MOXXHOCTH OLIEHKHM BEPOSITHOCTU MOTEPh B PE3yJbTaTe NMPUHATHS YIPABICHUYECKHUX
peLIeHuN.

Hcnonp3oBaHne MeToJa CTaBKM IMPOIEHTAa C MNONPABKOM HA PHUCK: JOCTOMHCTBA M
HEJIOCTaTKH, MPaKTUKa UCIOJIb30BaHUS B UHBECTULIMOHHOM IIPOEKTUPOBAHUH.
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29. Mcnonib30BaHUEe METOA KPUTUYCCKUX 3HAYCHUI JUIs OLIGHKU YPOBHS PHCKA B YCIOBHSX
(bopMHpOBaHHMS IIPOTPAMMBI ITPOU3BOCTBA M PEATU3AIMH PO TYKIIHH.

30. CrpaxoBaHHE KaK METOJ yIPaBICHHS PUCKAMH OPTraHU3aIUH.

31. XemkupoBaHUe KaK METOJI yIIPABJICHUS PUCKAMU OPraHU3allHH.

32. Pe3epBupoBaHue Kak METO/I YIIPABJICHHUS PUCKAMH OpraHH3aIlnH.

33. Meroauka W airoOpuT™M OIIGHKM PHUCKA HAa OCHOBE TPEXKOMIIOHEHTHOTO IOKa3aTelis
(MHAHCOBOW CHTYaIlMU B OpPraHU3al|u.

34. AHTUKPU3HCHOE YIIPABICHUE B OPraHU3aIUH C YI€TOM (paKTOPOB PHCKA.

IToka3aTeu U KpUTEPUH IK3AMeEHA:

— Ha OLEHKY «OTJMYHO» (5 0amioB) — oOydaromuiicss IE€MOHCTPUPYET BBICOKUMN
YPOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMH, BCECTOPOHHEE, CHCTEMAaTHYECKOe M TIyOOKOe
3HaHWE Y4YeOHOro MaTrepuana, CBOOOTHO BBHIMOJHSAET TNPAKTHUECKUE 3aJaHUs, CBOOOTHO
ONICPUPYET 3HAHUAMH, YMCHUAMHU, IPUMCHACT UX B CUTyallUAX MHOBBIIIIEHHON CIIOKHOCTHU.

— Ha OLIEHKY «X0opo1o» (4 6amia) — o0yJaromuiicst IEMOHCTPUPYET CPETHUN YPOBEHD
C(l)OpMI/IpOBaHHOCTI/I KOMHCTGHHHﬁI OCHOBHBLIC 3HAHHA, YMCHHA OCBOCHBI, HO OOITYCKAIOTCA
HE3HAYUTCIIBHBIC OHII/I6KI/I, HETOYHOCTHU, 3aTPYAHCHHA IIPpU AHAIUTHYCCKUX OIICpanuiax,
IEPEHOCE 3HAHUHU U YMCHI/Iﬁ Ha HOBBIC, HCCTAHJAPTHBIC CUTYallUH.

— Ha OIICHKY «YJAOBJIETBOPUTENIbHO» (3 Oamna) — 0OydYarOlIHiiCS JEMOHCTPHUPYET
MTOPOTOBBIM YPOBEHb CHOPMHUPOBAHHOCTH KOMIIETCHIIHI: B X0JI€ KOHTPOJIBHBIX MEPOTIPUSTHIA
JOIMYCKAarTCA OI_HI/I6KI/I, MMPOABIACTCA OTCYTCTBHUEC OTHCIbHBIX 3HaHI/II\/'I, YMCHHﬁ, HaBBIKOB,
00y4aroUIUIiCsl UCIBITHIBAET 3HAYUTENIbHbIE 3aTPYyAHEHHUS MPU ONEPUPOBAHUU 3HAHHUSIMH U
YMEHUSIMH TPU UX IEPEHOCE HAa HOBBIE CUTYAIIHH.

— Ha OIICHKY «HeYJA0BJEeTBOPUTEJbHO» (2 Oamra) — oOydarouuiics IeMOHCTPUPYET
3HaHus He 6osee 20% TeopeTHyeckoro maTepuana, JOIMyCKaeT CYIIECTBEHHBIE OLIMOKHU, HE
MO>KET MOKa3aTh UHTEIJIEKTyalbHble HABBIKM PELICHHS MPOCTHIX 3a/1a4.

— Ha OIEHKY «HeYyI0BJIETBOPUTEJbHO» (1 0amr) — oOyJaroniuiicss He MOYKET TIOKa3aTh
3HaHMSI Ha YpPOBHE BOCHPOM3BENEHUS U OOBSICHEHHS WHMOpMAalUU, HE MOXKET MOoKa3aTh
MHTEJUIEKTYaJIbHbIE HaBBIKU PEIICHUS IPOCTHIX 3a/1a4.

8 YueOHO-MeTOAMYECKOEe M HH(POPMALIMOHHOE 00ecnedyeHrue TUCIMTILTHHBI (MOTYJIs1)

a) OcHoBHas JuTeEpaTypa:

1. Kacesaenko T.I'. AHaiM3 1 OIICHKa PUCKOB B OM3HECE: YICOHUK U TIPAKTUKYM IS
By3oB / T.I'. Kacesinenko, I'.A. MaxoBukoBa. - 2-¢ 3., nepepad. u gom. - Mocksa:
WznatensctBo  "HOpaitt", 2020. - 381 c. [Onexkrponusii pecypc]. Koa mocryma:
https://urait.ru/viewer/analiz-i-ocenka-riskov-v-biznese-450126#page/2 (mara oOparicHus:
01.09.2020).

2. XKykosckuit B.M. OrieHka puCKOB ¥ TapaHTHH B KOH(PIUKTAX: ydeOHOe mocooue /
B.1. Xykosckuii, M.E. CanykBamze. - 2-e usn., ucnp. u jom. - MockBa: M3gareiabcTBo
"FOpant", 2020. - 364 [OnexkTpoHHBI  pecypc]. Kon  nmocryna:
https://urait.ru/viewer/ocenka-riskov-i-garantii-v-konfliktah-454118#page/2 (mara
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9 «MarepuajibHO-TEXHHYECKOE o0ecnevyeHre JUCHUITHHBI (MOTYJIfA)».

Tun u Ha3BaHUE ayAUTOPHUH OcHalieHue ayauTopuu

VY4eOHbIe ayIUTOPUH IJIS
MPOBEICHUS 3aHATHI
JIEKIIMOHHOTO THIIA

MynbTUMEIUIHBIE CPEICTBA XpAaHEHUs, TMepeaadyd |
IpeJCTaBIeHUs HH(DOPMALIHK.

VY4eOHbIe ayUTOPUH IS

MPOBEACHUS MTPAKTUUECKUX
3aHATUH, TPYNIOBBIX U
WHIMBUIYIBHBIX KOHCYJIbTAIIUMN,
TEKYIIET0 KOHTPOJIS U
MIPOMEXKYTOYHOMN aTTecTalluu

MynbTUMEIUWHBIC CPEJICTBA XpAaHCHHWs, Iepefavyd |
MpeACTaBICHHUS HH(HOPMAITUH.

KoMIiuiekc TECTOBBIX 3amaHui g
MIPOMEKYTOUHBIX B PyOEIKHBIX KOHTPOJICH.

IIPOBCACHHUA
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CaMOCTOSITEIbHON PabOThI

Ilepconansubie KoMmbioTepbl ¢ makerom MS Office,
BBIXOJIOM B WHTEpHET M C JOCTYNOM B 3JIEKTPOHHYIO

MH()OPMAIIMOHHO-00pa30BaTEIIbH cpe
oOyuaronuxcs (bopman p yio peiy

YHUBEPCHUTETA
[Momerenus st XpaHEeHHUs U .

Hl FUTA XD Hlkappr 11 XpaHeHHUs  y4eOHO-METOIMYECKOM

pO(UITAKTUYECKOTO

JOKYMEHTalul, y4eOHOro oOOpydOBaHHS M y4eOHO-
o0cCITy>)KuBaHUS y4eOHOTO N

HarJIsIIHBIX TTOCOOHI.
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