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1 I_[e.]m OCBOCHHUSA TUCHUIIJIMHBI

Henssmu ocBoenuss aucuumanHsl b1.B.JIB.10.01 Puckonorus sBisioTCSA: yCBOEHHE
TEOPETUYECKMX W METOJMYECKUX TOJOKEHHUH YIpaBiIeHUsS pUCKaMH, (popMHupoBaHUE U
pa3BUTHE OOIIEKYIBTYPHBIX, 00IIePO(ecCHOHANBHBIX U TPO(ECCHOHATBHBIX KOMIIETEHITHIA
mo BUAaM MPOPECCHOHATBPHON NESITeIBbHOCTH B OO0JACTH JKOHOMHUKH, OXBAaTHIBAIOIICH
Mporecchl MACHTU(UKAIMK, OLEHKA M YIpaBJICHUS (UHAHCOBBIMH, MPOU3BOJICTBECHHBIMH,
JOTUCTUYECKUMHU, MAPKETHHTOBBIMH, TEXHUUYECKUMHU PUCKAMH B MPOMBIIUIEHHOCTH, OaHKaXx,
KOMMEPITIH, CTPAXOBBIX U MHBECTUIIMOHHBIX KOMIAHUAX, B (heepaIbHBIX, MYHUIUITAIHHBIX
U 00pa3oBaTeNbHBIX YUPEKACHUSAX, B HHPOPMALMOHHOHN, NPOEKTHO-3KOHOMHUYECKON U
Hay4yHO-MCCIeI0BaTeNbCcko cdepe g oOecneueHuss 3(PPEKTUBHOTO M YCTONYMBOIO
(GYHKIMOHMPOBAHUS  OpraHW3alMid, TOBBIIIEHUS HMX  KOHKYPEHTOCIOCOOHOCTH |
KpeIUTOCIIOCOOHOCTH.

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

Juctunmuaa B1.B./IB.10.01 Puckonorust BXOOuT B BapHaTUBHYIO dYacTh OJioka 1
o0pa3oBaTeIbHOM MpOrpaMMbl U SBISIETCA JAUCUUIUIMHOM 1o BbIOOpY. Ilo HaydHOMYy
COJICPKAHUIO U METOJOJOTHYECKUM IIEJIsIM JUCIUIUIMHA TECHO CBsI3aHA C JUCHUITHHAMHU
0a3oBoil wactm Omoka 1 oOpazoBarenbHOW mporpammbl: b1.5.02 ®umocodus; B1.5.11
OxoHomuueckas teopus, b1.5.12 Craructuka, 51.5.13 Metoab! npuHATUS yIpaBIeHYECKUX
pemenuii, b1.6.17 Kopnoparusnasie ¢unancer, b1.5.21 DxoHomMuYeckuii aHaim3, a Takke C
JTUCIUTIIMHAMU BapuaTuBHOM dactu Oyioka 1: B1.B.02 Ilpoektnas nestenpHOCTH, b1.B.07
[IpeanpuanmaTenbckas cpeaa W npeanpuHuMarenbckue pucku, b1.B.09 dwunancoBoe
MJIaHupoBaHue W mporHosupoBanue); b1.B.10 Dxonomuueckas Oe3omacHOCTh OW3Heca;
b1.B.JIB.03.01 NuBecTuImu (IUCIMUILIAHA TIO BBIOODY).

Baxnoe 3nauenue usydenue aucuumiuimabl b1.B.JIB.10.01 Puckosoruss mmeer s
y4eOHOM, MPOW3BOJACTBEHHON NpPAaKTUK, a Takke i BbimosHeHuss BKP. Teopernueckue,
METO/I0JIOTUYECKHE U MPAKTUYECKUE MOJIOKEeHUs, n3ydaembie 1o qucuuruinie b1.B./IB.10.01
Puckonorus, Bxomiar B coctaB lIporpammel rocynapcTBEHHONM WTOTOBOW AaTTECTALUU
(rocynapcTBEHHBIM  9K3aMeH,  3allldTa  BBIIYCKHOW  KBAIM(HKALMOHHOW  pabOThI)
oOy4varoruxcst mo HarnpasiieHnro 38.03.01 DxoHomuka (mpoduias « IKOHOMHKA MPETPUATHI
Y OpraHu3aluin).

3 Komnerennum ob0y4yawomerocs, ¢opmupyembie B pe3yjbTaTe OCBOCHUS
AUCHMILIMHBI (MOYJIsI) U IVIAHMPYeEMble pe3ybTaThl 00y4eHu s

B pesynbrare ocBoenus aucuuiuimabl b1.B.JIB.10.01 Puckonorust oOyuarouruiics
JOJDKEH 00J1a/1aTh CIEAYOIIUMU KOMITETCHIIUSMHU:

CrpyKkTypHBII
JJIEMEHT [Tnanupyemble pe3yabTaTbl 00ydeHHUs
KOMIIETEHIINH

IIK-1 — cnocodHoCTH COOpATH U MPOAHAJU3UPOBATH UCXOAHbIE JaHHbIE, HEO0X0AUMbIE
AJISl pacyeTa IKOHOMUYECKHX H COIUAIBHO-IKOHOMHYECKHUX MOKAa3aTesIeH,
XapaKTePU3YIOIMX JeSITeJIbHOCTh X03HCTBYIOIIUX CYObEKTOB

— HCTOYHUKH TIOJTYUCHUA I/IH(I)OpMaI_II/II/I, HCOGXOI[HMOﬁ UL pacucTa
OKOHOMHNYCCKHNX n COIIMAJIbHO-3KOHOMHYCCKUX HOKa3aTeJ'IeI71,
3HaTh XapaKTCPU3YIOIUX ACATCIIBHOCTD XOBHﬁCTByIOIJ.IHX Cy6’bCKTOB;

— HOPpHUHOUIIBI, METOAbI WU MCTOAHUKHN c60pa, CUCTEMATU3alliy M aHaju3a
HCXOAHBIX JAaHHBIX, HCO6XOI[I/IMBIX Il pacd€Ta OSKOHOMHUYCCKHUX U
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CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

COLMAIbHO-OKOHOMUYECKUX IT0Ka3aTelIeH, XapaKTEPU3YIOLUX AEATEIbHOCTh
XO3SMCTBYIONTNX CYObEKTOB;

YmMmetrs

— OCYHISCTBJISITh TOUCK HWHGOpPMAIMU, HEOOXOAUMOUN Uil pacyera
SKOHOMUYECKHUX u COIMATbHO-3KOHOMHYECKHUX 1oKazareyieu,
XapaKTEePU3YIOIIKX JACITCIbHOCTD XO3SHCTBYIONIUX CYOBEKTOB;

—  OCYIIECTBIISTH COOp, CHUCTEMATH3AIMIO W aHAJIM3 HWCXOIHBIX IaHHBIX,
HEOOXOAUMBIX I pacueTra SKOHOMHUYECKHX M COI[MATbHO-3KOHOMHYECKHX
roKasarerei, XapaKTepU3yIOIUX NesATeTbHOCTD X03SMCTBYIOIINX
CyOBEKTOB, B TOM YHCJI€ C HCIIOJIH30BAHUEM COBPEMEHHBIX MPOTPAMMHBIX
CPEJCTB;

Bnazets

— HaBbIKAMM TOHCKa HH(popManuu, HEOOXOAUMOW JuIs  pacuera
SKOHOMHYECKUX U COLIMAJIbHO-3KOHOMHYECKUX noKaszaresnei,
XapaKTEePU3YIOIIMX AEATEIbHOCTD XO3SICTBYIOIUX CYOBEKTOB;

— HaBbIKaMHM cOOpa, cucTeMaTH3allud W aHalu3a MCXOJHBIX JaHHBIX,
HEOOXOIMMBIX JJIsl pacyeTa SKOHOMHYECKUX U COLMAbHO-3KOHOMHYECKHUX
nokaszaTenei, XapakTEepU3yIOIUX  JACSITENbHOCTh  XO3AWCTBYIOIIHUX
CyOBEKTOB, B TOM YHCJI€ C HMCIOJb30BAaHHEM COBPEMEHHBIX MPOrpPaMMHBIX
CPEACTB;

IIK-4 — ciocoOHOCTHI0O HA OCHOBE OMUCAHNSI IKOHOMUYECKHUX MPOLECCOB U SIBJIEHUH
CTPOUTH CTAH/IAPTHbIE TeOpPeTHYECKHE U IKOHOMETPUUYeCKHe MO/IeJIN, AaHAJIM3UPOBATH U
cojiep kaTe/]ibHO HHTEPNPeTHPOBATH MOJIyYeHHbIe pPe3yJIbTaThl

— OCHOBHBIC OIPCACICHHUA MW IIOHATHA, CBA3AaHHBIC CO CTaHIAPTHBIMUA
TCOPETUYCCKNUMHA U DKOHOMETPUIYCCKUMHA MOJCISAMHU,

— OCHOBHBIC OIPCACICHHUA W IIOHATHA, CBA3aHHBIC C OIIMCAHHUEM
OKOHOMHUYCCKUX ITPOLECCOB U ﬂBHeHHfI;

3uars — OCHOBHBIE METOJbl HCCIICJOBaHHUM, HCHOJB3YEMbIX MHPHU MOCTPOCHUH
CTaHJIAPTHBIX TEOPETUYECKUX U IKOHOMETPHUUECKUX MOJIEIICH;

—  OCHOBHbIE TpaBHJIa, MO3BOJISAIOLIME AHAIU3UPOBATh U COJCPIKATEIHHO
UHTEPIPETUPOBATH MOJTYYECHHBIE PE3YNIbTATHI,

—  BBLIEJSTH OCHOBHBIE 3JIEMEHThl SKOHOMUYECKUX MTPOLIECCOB U SBJICHUH;
— o0cyxnaate cnocoObl 3((HEeKTUBHOTO pelIeHUs] MpoOIeM Ha OCHOBE
aHaJlM3a U co/Iep KaTeIbHONM MHTEPIIPETAIUU MOJYYEHHBIX PEe3yIbTaTOB;

— pacno3HaBath 3(P¢eKTUBHOE pemeHne OT Hed(hHEKTUBHOIO B XOJE
aHaJl3a pe3ylbTaTOB TOCTPOCHUS CTAaHAAPTHBIX TEOPETHYECKUX U
SKOHOMETPUYECKHUX MOJICNICH;

YmMmers — TIIPUMCHATH IIOJY4CHHBIE B XO0JC MOCTPOCHHUA MOJZleJIed 3HaHUI B
npodeccroHanbHOM JeSITENLHOCTH; UCIIOJIb30BaTh ux Ha
MEXIUCIUTUTMHAPHOM YPOBHE;

— nmnpuoOpeTarb 3HaHMS B OONAacTH  TIOCTPOEHHUS  CTaHAAPTHBIX

TEOPETUYECKUX U IKOHOMETPUUYECKUX MOJEIH;

- KOPPEKTHO BBIpaXKaTh U apTYMEHTUPOBAHO 0O0CHOBBIBATH MOJIOKEHUS

peIMETHOM 00IacTH 3HAHMS;

— TMpPaKTUYECKUMHU HAaBBIKAMHU  HCIIOJH30BAaHHS  DIIEMEHTOB  aHAIHM3a

SKOHOMHMYECKHUX TPOILIECCOB U SBICHUNW Ha JAPYyruX AUCHUIIIMHAX, Ha
Brnanets 3aHSTHUSIX B ayJUTOPUU U HA TIPAKTHKE;

— MCTOAaMH MMOCTPOCHUMA CTaHAAPTHBIX TCOPCTUICCKUX n
OKOHOMCTPHUYCCKUX MO,I[GJ'IGIX;




CrpyKTypHBIi
JJIEMEHT

KOMIICTCHII N

[Mnanupyemblie pe3ynbTaThl 00yICHHS

— HaBbIKAMM W METOJMKaMU OO0OOLIEHHS pPe3ylIbTaTOB IOCTPOCHUS
CTaH/IapPTHBIX TEOPETUUYECKUX u HKOHOMETPUYECKUX MOJIENH,
9KCIIEPUMEHTAJILHOM J1eATEIbHOCTH;

— crnocobaMy OLEHUBAHUS 3HAYMMOCTU U MPAKTHUYECKON MPUTrOJAHOCTH
IIOJIy4YEHHBIX PE3YJIbTaTOB;

— BO3MOJKHOCTBbIO ~ MEXIUCLMIUIMHAPHOTO IMPUMEHEHUS  PE3yIbTaTOB
IIOCTPOEHHUS CTAHJAPTHBIX TEOPETUUECKUX U SIKOHOMETPUUECKUX MOJEIIEH;
— OCHOBHBIMH  METOJAaMU  HCCJIEIOBaHMs B  oOJacTu  aHaIM3a
SKOHOMMUYECKHUX IPOLIECCOB U SIBIIEHUH, MPAKTUUYECKUMU YMEHUSIMU H
HaBbIKaMHU UX UCII0JIb30BaHMUS;

— Tpo¢eCCHOHAIBHBIM S3BIKOM MPEIMETHOM 00IaCTH 3HAHNS,

— crnocobaMy COBEPUICHCTBOBAHUS MPO(ecCHOHANBHBIX 3HAHUN U YMEHHM
MyTE€M HCIIOJIb30BaHUs BO3MOXKHOCTEN HHPOPMAILIMIOHHOM Cpeabl.




4 CTpyKTYypa U coiepKaHue TMCUMILTUHBI (MO1YJIs1)

OO0mast TpyI0eMKOCTh IUCIUTUINHBI COCTaBIsAeT 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;

- OJITOTOBKA K 3aueTy — 3,9 yac.;
- IOJITOTOBKA K dK3aMeHy — 8,7 ac.

AynutopHas
KOHTaKTHas paboTa
(B akam. yacax)

dopMa TEKyIero KOHTPOJISt
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1 Pa3nesn: OCHOBBI PUCKOJIOTHH U POJIb
PHCKA B IKOHOMHUYECKHX pacyerax
1 Tema: Puckosorus u ee B3auMocBsI3bC | 5 1 4 CamocrosrensHoe uzyuenue |CobecemoBaHue, [IK-13
npyrumu Haykamu. [Ipeamer u oObekT, y4eOHOW U Hay4YHOU TectupoBaHue, nposepka  |[1K-4 3
LeH U 3a/1auu puckosnoruu. Konnenmuu auTepaTypsl. BeimonHenue WHAUBUAYAIbHBIX 3a/JaHUI
pucka. Knaccuduxamnuu puckon, ux AHAIUTUYECKUX 3aJaHuil (110
uaeHTU(UKAIUS U OTICHKA BBIOPAHHOM TEMAaTHKE)
2 Tema: BO3MOXHOCTH U IEPCIIEKTUBBI 5 | 2 2/11 14 |CamocrostensHoe usydenue |CobecenoBanue, IIK-1 3yB
MIPUMEHEHHS] METO/IOB U allTOPUTMOB yueOHOM U HAyIHOM TecTupoBaHue, npoBepka  ([1K-4 3y
TEOPHUH BEPOSITHOCTEH U MAaTEMaTUYECKOI auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 33JJaHU,
CTaTUCTUKH, TEOPUU HUTP, IIEpeBa pacueTHO-aHATUTHYECKUX 3alUTa ayIuTOPHON
pelieHnii B uACHTU(DUKAIINH 1 OTICHKE 3a/laHul, ayIMTOPHAA KOHTPOJBHON paboThl No 1
HKOHOMHYECKUX PUCKOB KOHTpOJIbHast paboTta No 1
3 Tema: CtpyKTypa U Kiaccu(puKaIiu 5 |1 2111 9,4 |CamocrosarensHoe uzyuenne |CoOecenoBanue, I1IK-1 3yB




AynuTtopHas
KOHTaKTHasi paboTa
(B akan. yacax)

@®opMa TEeKyLIEro KOHTPOJIS
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PHUCKOB SKOHOMHUYECKUX CUCTEM. y4eOHOW U HAydYHOU TecTupoBaHue, npoeepka  ([1K-4 3y
Nnentuduxanus u onucaHue prucKoB. JTUTEepaTypsl. BemomHeHwe WHNBUAYATBHBIX 3aJJaHUI
Mertox ctoumoctu pucka (VaR). Ouenka pacyeTHO-aHATUTUYECKHUX
pHCKa B CUCTEME SKOHOMHUYECKUX 3aIaHU I
pacueToB M MPUHATHUS PEIICHHUH
Hroro 3a 7 cemectp 51| 4 4/21 27,4 3auer
2 Paznen: Cucrema uaeHTUGUKAIUN U
aHAJIN3a PUCKOB IKOHOMHYECKHX
cUcTeM
4 Tema: YrpaBieHHE pUCKOM B 5 1 4/11 35 |CamocrosTensHoe u3ydenue |CoOecenoBaHue, ITK-1 3yB
COBPEMEHHBIX OpraHu3aIusiX. y4eOHOW U Hay4YHOH TectupoBaHue, nposepka  [1K-4 3yB
Hersurponumiineiii noaxos B JauTeparypsbl. BeinoniHeHue WHJIUBUTyJIbHBIX 3aJJaHUI
UICHTU(DUKAIIMY U aHATH3E PUCKOB. pacueTHO-aHATUTUYECKUX
Meto b1 pUHAHCOBOTO aHATN3a B 3a/laHui
uaeHTU(GUKAIINY PUCKOB. PuckoBas
CUTYaIisl B OpraHU3aIiy, KapTa pUCKOB
5 Tema: MccnenoBanue pucka Ha OCHOBE | 5 2 3 38 CamocrosrensHoe uzyuenue |CobecenoBanue, [IK-1 3yB
METO/IOB aHaJlM3a YyBCTBUTEIHLHOCTU U yueOHOM U HayqyHOU TecTupoBaHue, npoBepka  ([1K-4 3yB
aHanu3a cueHapuen. MccnenoBanue auTepaTypsl. BeimonHeHue WHAUBUAYAIbHBIX 33JJaHU,
PUCKOB Ha OCHOBE METOJIOB pacueTHO-aHATUTHYECKUX 3alUTa ayIuTOPHON
MMUTAIMOHHOTO MOJISTMPOBAHMsI, METO1a 3a/laHul, ayINTOPHAA KOHTPOJIBHON paboThl No 2
aHanoruii. Marematuueckoe OXXuaaHue u KOHTpOJbHAs paboTa Ne 2
CTaHJIaPTHOE OTKJIIOHEHHE KaK Mepa




AynuTtopHas

KOHTaKTHasi paboTa
(B akan. yacax)

@®opMa TEeKyLIEro KOHTPOJIS
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PHUCKOB
6 Tema PuckoBbie acrieKTh 5|1 3/A11 | 35,4 |CamocrosrtenbHoe u3yuenne |CoOecenoBaHue, [TK-1 3yB
9KOHOMHYECKHX cucTeM. OnruMuszanus u yueOHOM U HaydHOU tectupoBanue, npopepka  |I1K-4 3yB
yCTpaHEHHE PUCKOB HAa OCHOBE auTepaTyphl. BeimonHeHue WHAUBUAYAJIbHBIX 3aJJaHUI
MIPUMEHEHHS] METO/I0B CTPAXOBAHMUS, pacyeTHO-aHATUTHYECKUX
pe3epBUPOBAHUS, XEDKUPOBAHUS 3aJaHu’
Hroro 3a 8 cemectp 5 4 6/2 | 108,4 IK3aMeH
HToro nmo iucuumnjinue 5 8 10/4M1 | 145,8 3ayer
IK3aMeH




5 Ob6pa3oBaTesbHbIe M HHPOPMAIHOHHbIE TEXHOJIOTHH

Jns  peanu3anil  OPEIYCMOTPEHHBIX BHJOB y4eOHOW paboThl B  KayecTBE
o0Opa3oBaTeNbHBIX TEXHONOTHH mpenogaBaemoit aucuuruael b1.B.JIB.10.01 Puckonorus
HCIOJIb3YIOTCS TPAAUIUOHHAS U MOIYJIbHO-KOMIIETEHTHOCTHASL TEXHOJIOTHH.

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

JlJiss yCBOGHUSI HABBIKOB OOPaOOTKH aHATMTUYECKOM, TEOPETUUCCKOW M METOIUICCKON
nHpOpMAINY, MPOBEJACHUS AHATUTUYECKUX OIICHOK, WHTEPHPETAMU IOJyYECHHBIX 3HAHHUN
MIPEYyCMOTPEHO MPOBEACHUE 3aHATHI B KOMIIBIOTEPHOM KJIacCe€ U MCIOJIb30BaHUE METOJIOB
IT: cnpaBouno-nipaBoBbix cuctem «l'apanT», «KoHcynpTanT+», paboTa C 37I€KTPOHHBIMU
tabmuiiamu MS Excel.

JUis  yCBOEHMSI TEOPETMYECKMX UM METOJOJIOTUYECKUX HABBIKOB HCCIIEIOBaHUS
Pa3MYHBIX DKOHOMHYECKHX CHCTEM, OIEHKA CTPAHOBBIX W PErHOHAIBHBIX TEHJICHIIMN
SKOHOMUYECKOTO  pa3BUTUA  TMPEIyCMOTpeHa pabota ¢  OmokaMu  OUIIHATBHON
CTaTUCTUYECKOM HH(popMaluu, cBojaMU HH(GOpMaluy B HHGOPMAIIMOHHBIX MTOpTaiax.

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 IITYpMay, HHAUBUAYAIbHOTO
u obOpatHoro. Jlns  ydydiieHHs  ycBOeHHUS — oOydaroluMmucs HauOojiee  TPYIHO
BOCIIPUHUMAEMBIX pa3feiioB TUCIHUIUIMHBI TPEAYCMOTPEHBI 3aHATHS, TPOBOJAWMBIC B
WHTEPAKTUBHBIX (popMax.

Jlis  oBrnajgeHHWsT HaBBIKAMU CaMOCTOSITEIBHONM paboThl, CaMOOpraHu3aluu U
OpraHM3allMi  BBIIIOJHEHUS TBOPUECKUX 3aJlaHUi  MpPEeJyCMOTpeHa TMOATOTOBKa K
MPAKTUYECKUM 3aHSATHAM (OOCYKICHUSM PE3yJbTaTOB HAyYHOH MPOpabOTKH MaTepuajoB
JUCHMIUIMHBI ¥ HUX TEOPEeTUYECKOW M MPAKTHUYECKOHM 3HAUYMMOCTH), COOOIICHUSIM,
TECTUPOBAHUIO, BBINOJHEHHUE JOMAIIHUX 3alaHuil C UX MOCIEAYIOIIMM IpeICTaBICHHEM
JOKJIaJIOB, HalMcaHUueM pedepartos.

6 YueOHO-MeTOoAMUYECKOe OOecriedeHrue CaMOCTOSITeIbHOI padoThI CTY/IEeHTOB

I[To pmucuunnuue Bb1.B.JIB.10.01 Puckonorus mnpeaycMOTpeHa ayauTOpHass U
BHEayJIMTOPHAsA CAMOCTOSITENIbHAs paboTa 00yJaroIuXcs.

CamocTtosarenbHas paboTa CTYACHTOB MpEAroaraeT MoAroTOBKY K 3aHITHIM, PelIeHue
TUIOBBIX 33/1a4 Ha MPAKTUYECKUX 3aHATHUSAX, HAMUcaHue pedepaToB MO MPEJICTABICHHBIM B
pabodeii mporpamme TUCIUIUIMHBI TEMaM, BBITIOJTHEHHE ayIUTOPHBIX KOHTPOJIBHBIX paboT Ne
1 u 2 (o BapuaHTam).

1 Tema Puckomnorus u ee B3auMOCBSI3b C ApYyrUMH Haykamu. [Ipeamer u o6bekT, 1enu u
3amaun puckonorud. Konuenmmm pucka. Krnaccuukanmuu puCKOB, WX HICHTH(DHKAIUS H
OIlCHKa

Bonpocwl ona oocyrncoenun (Ha npakmudeckux 3aHAmMUAX).

1 Puckonorus W ee B3aUMOCBSI3b C JAPYrUMHU HaykamMu. KoOHIENIMH, METOIbI U
METOUKH PUCKOJIOTHH.

2 OCHOBHBIE HAyYHO-TEOPETUYECKUE MPEANOCHUIKA PUCKOJIOTHH.

3 Puck u puckoBasi cUTyarusl.

4 AKCHOMBI PHUCKOJOTHH. AKCHOMa BCEOXBATHOCTH U CYOBEKT pHCKa. AKcHOMA
MIPUEMIIEMOCTH U KaTeropH3allvsl PUCKOB. AKCHOMAa HETIOBTOPSEMOCTH U TIOJIE PUCKOB.

5 Tloctynatel puckosiorud. Puck u Hanmuume cyObekTa, IPUHSTHE pelieHus. Puck u
pEIlIeHHUs, ¢ TIOMOIIBI0 KOTOPBIX CBSI3bIBaeTCs BpeMs. Puck u noBenenue cyonekra. [lotepu u
yiiep0. Puck u mepsl pucka.
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6 OcHOBHBIE dTanbl HAKOIJICHUS 3HAHWW W Pa3BUTHS HAyKu O pucke. IIpuoputersl u
OPHUEHTHUPHI B PUCKOJIOTUH.

Tecmoevie 3a0anus.

1 Vxaxute HanboJee CTPOroe MpeICTaBICHUE O PUCKE KaK SIBIICHUU |

a) CcHUTyanus, OOBEKTHBHO COJIEpKallas BBICOKYK) BEPOSTHOCTh HEBO3MOXHOCTH
JTOCTHOKCHHS 1IEJIH;

0) Hamuume (PAKTOPOB, TPHU KOTOPBIX PE3yJabTaThl JEHCTBUH HE SBISIOTCSA
JCTCPMUHUPOBAHHBIMH, & CTCIICHb BO3MOXKHOTO BIIHMSIHHS ITHX ()aKTOPOB Ha PE3YJIbTATHI
HEU3BECTHA;

B) cielIcTBUE aAeWcTBUs (0e31elCTBUSA), B pe3ylbTaTe Yero CYLIECTBYET peaibHast
BO3MO>KHOCTb TIOJIYYCHHS HEOTIPEIETICHHBIX PE3YJIHTATOB;

T) KaTeropusi, OTpaXaromas BO3MOXXHOCTb JIOCTHIKEHHS WM  TMPEBBIIICHUS
(HEAOCTIKEHHUSI, HEMOJHOTO  JOCTHMKEHHUS) TIOCTaBJICHHBIX I€JIEM B YCIOBHUAX
HEOIPEIeNIEHHOCTH,

1) BEpHBI BCE OTBETHI.

2 YT0 MOHMMAETCS MOJT AaHAJIM30M PUCKA!

a) cuUcTeMaTu3alus MHOXKEeCTBAa PHCKOB HA OCHOBAaHWUHW KaKWX-IMOO TPU3HAKOB H
KPUTEPHUEB, MO3BOJIIOMNX 00BEIMHUTD MTOAMHOXKECTBA PUCKOB B O0Jiee OOIIHE MTOHATHS;

0) cUCTeMaTHYECKOE UCCIIE0BAaHUE CTEMEHN PUCKa KOHKPETHBIX 00BEKTOB, TPOIIECCOB,
SIBJICHUH, IPOEKTOB;

B) HAYaJbHBIA ATANl CUCTEMBbl MEPONPUATHN MO YNPaBICHUIO PUCKAMHU, COCTOSIIIUNA B
CUCTEMAaTUYECKOM  BBISBICHHMM PHUCKOB, XapakTEpPHBIX I  ONPEACIICHHOIO  BHUAA
JESATENBHOCTH, U ONIPEACIICHUN UX XapaKTEPUCTHK;

') HET IPaBUJILHOTO OTBETA.

3 Yto moHuMaeTcs moj uACHTUUKAINEH prcKa:

a) HAYaJIbHBIA 3TAll CHCTEMHBIX MEPONPHUATHH 10 YIIPABICHUIO PUCKOM, OCHOBAaHHBIN
Ha CHCTEMaTH4YECKOM BBISIBJICHUM PHUCKOB OINPEICICHHOIO BHUJA JEATEIBHOCTH U UX
XapaKTEPHUCTHK;

0) cucreMaTuyeckoe HaydHOE MCCJIeI0OBaHUE CTENEHU PHCKA, KOTOPOMY IMOABEPIKEHBI
KOHKpETHBIE O0OBEKThI, BUJIbI JESATEIILHOCTH U TPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YxaxxuTe BO3MO>KHBIE MOCJIECTBUS PeaTn3allui pUCcKa:

a) OTpULIaTEIbHbIC,

0) MOJIOKHUTEIILHEIE,

B) KaK MOJIOKUTENbHBIC, TAK U OTPHUIIATEIbHbBIE;

T') HET IPaBUILHOTO OTBETA.

5 Kak Ha3bpIBaloTCSl pUCKH, TPAKTHUUECKU BCET/1a HECYIIHE TOTEPH:

a) KPUTHYECKHUEC;

0) ClieKyIATUBHBIE,

B) YHCTBIC;

I') aMOMBaJICHTHBIC;

1) THIIOTETUYECKHUE;

€) HEeT IPaBUJILHOTO OTBETA.

6 Kak Ha3pIBalOTCSA PUCKH, KOTOPhIE MOTYT HECTU KakK MOTEPH, TaK U JOTOJHUTEIbHbIC
JOXOMbI:

a) YUCTHIE,

0) KpUTHYECKHUE,

B) CIIEKYJISITUBHBIE;

I') OrPaHUYEHHBIE,

1) 1OMyCTUMBIE;

€) HEeT MPaBUJIBHOTO OTBETA.
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7 Kak Ha3bIBaOTCS PUCKH, 00YCIOBIIEHHBIE IESTEIBHOCTHIO CAMOTO MPEANIPHUITHS U €TO
KOHTAKTHOM ayJUTOPUEH:

a) YUCTHIE,

0) BHEIIHUE;

B) BHYTPEHHHUE;

I') IOIyCTUMBIE;

1) OrpaHUYCHHBIC.

8 Kak HazbpIBaloTCs pPUCKH, B pe3yJbTaTe peau3alliil KOTOPBIX MPEIIPUATHIO TPO3UT
MOTEPS BEIPYUKH (IIOTEPU IMPEBBIIAIOT 0KUIAEMYIO PUObLIb):

a) IOIyCTUMBIE;

0) KpUTHYECKHUE;

B) KaTtacTpo(uyeckue;

I') BEpHBI BCE OTBETHI.

2 Tema B0o3MOXHOCTH M NEPCIEKTUBBI MPUMEHEHHUS] METOJOB M aJrOPUTMOB TEOPHH
BEPOSATHOCTE M MAaTeMaTU4YECKOM CTAaTUCTUKH, TEOPUHM WIp, JEpeBa pEUICHUH B
UJCHTUPUKAIIMN 1 OL[EHKE IKOHOMUYECKUX PUCKOB

3aoaua 1.
HNusectnnmonnelii mpoekt Ne 1 paccumran Ha t; = 4 roga, aucnepcus €XKeroaHoin

npu6bLUTH cocTapiserT S; = 15%. MHBeCTUIMOHHBIH TTpoekT Ne 2 paccumTaH Ha t, = 3 roza,

JMCTIEpCUs  eKeroaHodl Tpubbimu  cocTaBnser S. = 20%. Ilpeamonaraercs, 4YTO
pacnpeziefieHue €KeroJHON NpUObUIM MOAYMHSETCS 3aKOHY HOPMAIbHOIO paclpeaeicHus
ciydyaHOM BenuuuHbl. CpaBHUTH PHUCKA HMHBECTHUIMOHHBIX MpoekToB Ne 1 m 2 mipu
JOBEpUTENHHOU BeposTHOCTH P = 99%.

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

3aTpaueno B cpeaeM X1 = 30 cexynn (BbiGopounas mucnepeus . = 1 cekynsa). ITo Bropoii
TEXHOJIOTHU AJIs MIPOM3BOJACTBA KAXXIOTo U3 N, = 16 m3nenuit ObIJIO 3aTpayeHoO B CpeAHEM

X2 = 28 cekynn (BbIOOpouHast aucrepcus S. = 2 cekyHuabl). OLEHHTH pUCK OoJiee

MEIJICHHOTO TPOM3BOJICTBO TI0 TIEPBOM TEXHOJIOTHUH 110 CPABHEHHIO CO BTOPOU TEXHOJIOTHEH
MIpHU JOBEPUTEILHOM BeposTHOCTH P = 95%.

Bonpocwl ona oocysyicoenun (na npakmuyeckux 3aHAMUAX).

1 CymHocTb pHucKa Kak SIBJICHUS U KBAIUMETPUUECKNE XapaKTEPUCTUKH PUCKA.

2 Puck kak ciydaiiHoe M 3aKOHOMepHOe siBjieHue. HeomnpeneneHHOCTh Kak MCTOYHMK
puCKa.

3 KoHuenuuu pucka Kak MCTOUHUK PUCKOJIOTHH.

4 BapuaHTbhl 5KOHOMUYECKUX PELICHUH, 0OpEMEHEHHBIX PUCKOM, M UX AlIbTEPHATUBBI.

5 KauecTBeHHbII M KOJIMYECTBEHHBIH aHamM3 pucka. Habop mnoxazateneil s
KOJINYECTBEHHOM OLICHKU PHUCKA.

Tecmoevie 3a0anus.

1 B 4eM CyImHOCTb COLMAIbHO-3KOHOMHUYECKOH (DyHKIIMU pUCKa!

a) B IPOLIECCE PHIHOYHOW AEATEIBHOCTU PUCK M KOHKYPEHILIMS IO3BOJISIOT BBIAECINUTH
COLIMANIbHBIE TPYNIbl dPPEKTUBHBIX aKTOPOB B OOILIECTBEHHBIX KJlaccaX, a B SKOHOMHUKE -
OTPAC/IH JESITENBHOCTH, B KOTOPBIX PUCK IPUEMIIEM;

0) peanu3anus pucka MOXeT 00eCeUUTh JOTIOJHUTENbHYIO [0 CPAaBHEHHIO C IJIAHOBOU
NpUOBLIb B CiTydae OJ1aronpusSTHOTO UCXOAA;

B) BepHBI 00a OTBETA;
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2 B yeM CyImHOCTh KOMIIEHCUPYIOIIEH (DYHKIIUU PUCKA!

a) B MPOIIECCE PHIHOYHOW JEATEIILHOCTH PUCK U KOHKYPEHIIHMS MO3BOJISIOT BBIACIHTD
COIMANILHBIC TPYMIBl YPPEKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJIACCaX, & B SKOHOMHKE -
OTPACIH JESITEILHOCTH, B KOTOPBIX PUCK MIPUEMIIEM

0) peanu3anus pUCKA MOXET O0OECHEUYUTh JIOTOJIHUTEIBHBIE JIOXOJbI B Ciy4ae
OJIArONMPUSATHOTO UCXO/A;

3 B yem coctouT 3amuTHas (PyHKIUS pUcKa:

a) B OOBEKTHMBHOW HEOOXOJAMMOCTH 3aKOHOJATEIHLHOTO 3aKPEIUICHUS TOHSITUS
«IPABOMEPHOCTH PUCKa», IPABOBOTO PETYIUPOBAHUS CTPAXOBOU JNESATCILHOCTH;

0) B TOM, YTO HOPUIUYCCKHEC U (PU3NUYCCKUE JHUIA BBIHYKICHBI HMCKATh CPEJICTBA H
(OpMEI 3aIUTHI OT HEKEIATSILHOW pealli3aliy PUCKa,

B) 00a OTBETA BEPHBI;

4 B yeM nposBIsSeTCS CTUMYJIHpYoMas QyHKIUS pUCKa:

a) peanu3alus peuieHud ¢ HEUCCIIEIOBAHHBIM WJIM HEOOOCHOBAHHBIM PHUCKOM MOXKET
MIPUBOJIUTH K PEATTU3AIUU 0OHEKTOB HITU OTEepAIHid, KOTOPHIE OTHOCSATCS K aBAHTIOPHBIM;

0) B WCCIICJOBaHNHM WCTOYHUKOB PHCKA TIPH MPOCKTHPOBAHWH OTECPAIUH W CHUCTEM,
KOHCTPYHPOBAHUHU CIICUATBHBIX YCTPOUCTB, ONEpanuid, GopM CACIOK, WCKIIOYAIOIINX HITH
CHIDKAFOIIIMX BO3MOYKHBIC MTOCIICJCTBHS PUCKA KaK OTPHUIATEIILHOTO OTKIOHCHHS;

B) BEpHBI 00a OTBETA.

5 Uem u3MmepsieTcs BeMurHa (CTENEHb) pUCKa:

a) CpEeTHUM 0>KHIa€MbIM 3HAUCHHUEM;

0) U3MEHYHUBOCTHIO BO3MOXKHOTO PE3YJIbTATA;

B) BEpHBI 00a OTBETA;

6 UTto moHMMaeTcs IMOJ CUCTEMATU3ALMEN MHOMXECTBA PUCKOB Ha OCHOBAaHUM KaKHX-
00 TPU3HAKOB U KPUTEPHUEB, MO3BOJIAIOMINX O0BEINHUTH MOJAMHOXKECTBA PUCKOB B OoJiee
oO1ue MOHATHS:

a) NACHTU(UKAIIHIS PUCKOB;

0) ynpaBieHHE PUCKAMU;

B) aHAJIU3 PUCKOB;

I') KJacCU(pUKAIUSI PUCKOB;

7 YxaxuTe 00U UCTOYHUK PHUCKOB:

a) HEOIPEICIICHHOCTD;

0) prUCKOBas CUTYaIlusI;

B) (hakTOpBI pHCKa;

r') aMOMBAJICHTHBII XapaKTep PUCKOB;

8 YkaxxuTe OCHOBHBIE TPYIIIIBI MOX0A0B K OIPEIEIIEHUIO0 PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHATHUS PEIICHU;

0) pUCK KaK COOBITHEC;

B) PHCK KakK JeWCTBUE;

T') PUCK Kak mapameTp (pe3ylbTaT) AesTeIbHOCTH;

1) PUCK KaK YCIIOBUE OCYIIECTBICHUS AEITEIbHOCTH;

€) SKIIEKTUYECKUI MOIXO0];

) BEpHBI BCE OTBETHI.

Ayoumopnan konmponvnasa paooma Ne 1.

OreHka ypoBHsI KalUTaJIN3alMi KOMIIAHUU U BBISIBIEHUH (PAKTOPOB pUCKA.

Ha ocHOBe wHCIONB30BaHMSI COBPEMEHHBIX METOJIOB (DMHAHCOBOIO MU (DaKTOPHOTO
aHaJN3a BBIIBUTH KJIIOUEBbIE (PAKTOPHI CTPATErMYECKOTO M TAKTHUECKOTO PUCKA U OLEHHUTH
YPOBEHb KalWTAIMW3AlMM TPOMBIIUJICHHOW KOMIIAHMM TIO I[IOKa3aTell0 TeMIla pocTa

COOCTBEHHOTO KanmuTana KOMOAHUU 0,z -

qcoﬁcm@ = Poﬁ ’ Omn ’ Mkan : dpemm (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)

rne P, - peHrabenbHOCTH OOOpoTta; O, - oOopauMBaeMocTh Kanurtama; M, -

MYJIBTHILIMKATOp KamuTana; d

peune

Kan

- JIOJi1 OTYUCJIEHMH YHCTOM NpUOBLIM Ha pa3BUTHE

npoussoxctsa; IIp,,,, - PEMHBECTHPOBAHHAS (KalMTAJIM3UPOBAHHAS) NPUOBLIL KOMIIAHWH,

pyo.; K

cobcme

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

(0] - BBIpy4YKa OT peanusauuu, pyo., K, - oOmas cymMma Kamurana 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 — cxomHpie JaHHBIE VTS OLIEHKH (PMHAHCOBOT'O COCTOSTHUSI TPOMBIIIICHHONH KOMITAHUHU TIO
cocrostHuio Ha KoHer 2015 u 2016 rr., MuH. pyo0.

HaunmenoBanue
ToKasaTeNei 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBBI
1. HemarepuanbpHbIe aKTHUBBI 282 704 171 263
2. OCHOBHBIE Cpe/ICTBa 32108 39430 38022 40537
3. HesaBepieHHOE CTPOUTETHCTBO 221 176 103 83
4. JloxonHBIE BIOXKEHHUS B MaTepUaIbHbIE 398 542 102 146
LIECHHOCTH
5. Jlonarocpounbie (PHHAHCOBBIE BIIOYKEHHS 610 388 404 363
6. [Ipoune BHEOOOPOTHBIE AKTHBHI 49 80 34 72
Wroro no pazpeny | 33668 41320 38836 41464
B T.4. HEXOZOBBIE MATEPUAIIBHBIC IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3anacsr: 21773 23078 23078 26006
- CBIPbE, MaTEPHAIIBI U JIp.
- 3aTpaThl B HE3aBEPILICHHOM 19383 20046 19023 21516
TPOM3BOJICTBE 314 368 892 917
- TOTOBas NPOAYKIHS U TOBAPHI JUIS 2009 2618 3100 3499
TIPOJAXKH 15 12 32 34
- TOBaphl OTTPYKCHHBIC 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
Gomnee yeM uepe3 12 mecsIeB mocie OTYETHON 1055 843 522 501

JIATHI)
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B T.4. IOKYNATEIN U 3aKa34UKH - - - -
4. lebuTopckas 3a/I0JDKEHHOCTh (rmflTech/I B 16377 18400 12484 14501
TeueHne 12 mecsIeB nociie OTYETHOMN JIaThl)
B T.Y. IOKYNATEJIN U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCHI BbIJIaHHBIE 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
Wroro 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
OBA3ATEJIBCTBA
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
OBA3ATEJIBCTBA
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 NPEACTOSAIINX PACXOJ0B - - - -
8. IIpoune 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 penHBECTHPYEMON YHCTON IPHUOBLTH 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 COCTOAHHH
HpOMLII.HJ'ICHHOﬁ KOMITaHWH, TPOU30MICAIINEC B TCUCHUC 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 Crpykrypa © KIacCU(UKALUU PHUCKOB SKOHOMUYECKHX  CHCTEM.
Wnentudpukanus u omnmcanue puckoB. Merox crommoctu pucka (VaR). Omenka pucka B

CUCTCMC SKOHOMHNYCCKHUX PACUCTOB U ITPUHATUSA pCIJ_ICHI/Iﬁ

3aoaua Ne 1.
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@dupma NMPOBOAUT aHAIN3 OTKPBHITUS HOBOTO MaraswHa JUis pacuiumpeHus OusHeca. B
cllyya€ OTKpPBITHSI KpPYIMHOTO Mara3uHa TIpH OJaronpusTHOW KOHBIOHKTYpPE 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 mporHozupyercs Ha ypoBHe 300 muH. py0d. / rom, mpw
HeOIaronpusTHON KOHBIOHKTYpe phIHKa — yObITOK 100 MutH. pyO. / ron. Bo3moskHOCTB
OnaronpuATHON 1 HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (DMpMa OLIEHHBAET OITMHAKOBO.

UccnenoBanus peiHKa skcrepromM oboiaercs ¢upme B 1 muH. py0. Cneumanuct
CUMTAET, YTO C BEPOATHOCTHIO 0,6 KOHBIOHKTYpa PhIHKA OKaxeTcs: omaronpusTHoil. [Ipu sTom
MIPU TTOJIOKUTEIIFHOM 3aKIIFOYCHUN HKCTIEPTa KOHBIOHKTYPA PhIHKA OKAXETCs OJIaronpusaTHON
ok ¢ BeposTHOCThIO 0,9. Ilpu ero oTpuiaTeIbHOM 3aKIIOUYEHHH KOHBIOHKTYpa PHIHKA
MOKET 0Ka3aTbcs OJAaronpusaTHON ¢ BeposiTHOCTHIO 0,12.

Hcnonp30BaTh METOM IepeBa pelICHUH IS MPOBEPKU 3TUX BapuaHTOB. OIEHUTH PHCK
GUpMBI B ciy4ae 3aKa3a JKCIEPTHOTO HCCIENOBaHUS pbIHKA. OLEHUT PUCKH BapHUAHTOB
OTKPBITUSI KPYITHOTO M CPEIHET0 Mara3wHa. BBISBHTH CTOMMOCTHYIO OIICHKY HAMITy4IIEro
BapHaHTa PEIICHHUS.

3aoaua Ne 2.
l'omoBo#t cmpoc Ha mpoaykuio mnpeanpusTus coctaBmsier D = 1500 wuzmenwmid,

cronMocTth mojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XpAaHEHUS OJHOW EIUHUIIBI
mgemus C, = 4500 py0./rox, Bpems moctaBku 6 cytok (1 rog = 300 paboumx mmeil).

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

Bonpocwl ona oocysycoenua (na npakmuueckux 3aHAmMuUAX).

1 BnausiHue pucka Ha MOJArOTOBKY U MIPUHSTHE YIIPABICHUECKUX PELICHH.

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

3 Meton aHanoruu B OIIEHKE PUCKA U €ro MPUMEHEHHE B SKOHOMHUECKUX pacueTax.

4 Meroa nepeBa pelIeHnit: TOCTPOEeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meton Monre-Kapno kak BapuaHT CTaTUCTUYECKMX HCHBITAHUNW B OIIGHKE H
yIpaBJIeHUU PUCKOM B HauboJIee CI0KHBIX JUIsl IPOTHO3MPOBAHUSI pacueTax.

6 MoaenupoBaHue PUCKOB B IPOTHO3HBIX U MIPOEKTHBIX pacyeTax.

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 NPOU3BOJCTBEHHOTO pPHUCKA TPUBOJAUT K YBEITHUYCHUIO YHCIA
HEMpPeIBUICHHBIX aBApUHHBIX CUTYAIIHA:

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

B) HEHA/IEKHOCTh COCTABJIAIOLIUX TEXHOJIOIMUYECKOT0 IIPOLIECCa;;

T) OTCYTCTBHUE PE3CPBOB.

4 Kaxoif U3 BHJOB IMPOHM3BOJCTBEHHOTO PUCKA MPUBOJUT K HU3KOH 3¢ddexrnBHOCTH
MIPOU3BOJICTBA 110 CPABHEHHIO C KOHKYPEHTAMH

a) HEHaJIe)KHOCTh COCTABJISIFOIIMX TEXHOJOTUYECKOTO MPOLIecca,;

0) HecTaOUIILHOCTh KaUueCTBA TOBAPOB U YCIYT;

B) OTCYTCTBHE PE3EPBOB,;

I') OSIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIH.

5 Kakoif W3 BHUIOB MPOM3BOJCTBEHHOIO PUCKA MPHUBOAMUT K YBEIMYCHHIO 3aTpaT Ha
PEMOHT M MOJIEPHU3AINIO 000PYIOBAHHS:

a) UCTOJIb30BaHUE yCTAPEBIIEro 000PYI0BAHMS,

0) MmosiBJIEHHE HOBBIX TEXHOJIOTUI B OTPAciy;

B) OTCYTCTBHE PE3EPBOB,;

I') HeCTaOUITLHOCTH KaueCcTBa TOBAPOB U YCIIYT.

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 YCIIYT.

7 Kakoli W3 BHIOB TNPOW3BOJACTBEHHOTO pPHCKa MPHUBOAUT K OTTOKY KIHUEHTOB W
mpooIeMaM co CITPOCOM:

a) HeHaI&KHOCTh COCTaBJIAIOLIUX IPOU3BOJICTBEHHOIO MIPOLIECCa,;

0) MOsIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH,

B) HECTAOMJILHOCTh Ka4eCTBA TOBAPOB M YCIIYT,

T') HCTIOJIb30BaHKUE YCTAPEBIIETO 000PYIOBAHUSA.

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, CBSI3aHHBIN C TPAaHCIIOPTUPOBKOM TOBapa.

4 Tema VYmpaBleHHE PHUCKOM B COBPEMEHHBIX OpraHusanusax. HersHTponuiHbII
MOAX0A B HJAGHTU(GUKAUIMKM M aHaiu3e pUCKOB. Meroasl (UHAHCOBOTO aHaIu3a B
uaeHTU(PUKAIIMN PUCKOB. PuckoBas cuTyalys B OpraHu3aiuu, Kapra puckoB

3aoaua Ne 1.

ITo cocrostHMIO Ha KOHEI] (PMHAHCOBOTO TIOJa BHEOOOPOTHBIC AKTUBBI KOMITAHUH
coctapuu 875 220 800 py6., oboporHbie akTuBbl — 177 604 800 pyO., KpaTKOCpOUYHbBIE
oOsi3arenbeTBa — 103 679 800 py6. O6BeM mpojax 3a OTUETHBIM mepuoj coctaBun 1 437
740 500 py6. Omnpenenuts Kod3(pdurueHT o0060payMBaeMOCTH AaKTMBOB M OLICHUTh
(MHAHCOBBIN PUCK KOMIIAHUH.

3aoaua Ne 2.

ITo cocrosiHMIO Ha KOHeEI (PMHAHCOBOTO T'0Ja MPOU3BOJICTBEHHBIE 3arachl KOMIAHUU
cocraBmm 115478 900 py6., odbem paebutopckoir 3anomkeHHocTH — 46 383 400 pyo.,
nenexHas HamuyHocTh — 1 003 600 py6., kpaTkocpounble obs3arenscTBa — 48 055 100 py6.
O1eHUTh YPOBEHB TEKYIEH JTMKBUIHOCTH U (PMHAHCOBOTO PUCKA KOMITAHUH.

3aoaua Ne 3.

[TocTostHHBIE 3aTpaThl KOMIAHUU cOCTaBIAOT 2 587 120 py0., mepeMeHHble 3aTpaThl —
1500 py6./en. lena peamuzanuu npoxaykiuu (6e3 HIAC) — 2500 py6./en. Onpenenutsb
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KPUTUYECKYI0 TOYKY IMPOU3BOJCTBA U peaiu3auuu npoaykuuu. OICHUTh ypOBEHb pPHCKA
KOMIIaHUU TIPU YCIOBUH peau3aliy npoaykiuu B ooseme 85 000 ex. /roz.

Bonpocul ona oocyyncoenun (na npakmudeckux 3aHAmMUAX).

1 YrpasiieHue pucKaMH U UX BIMSHUE HA TIPUHATHE PELICHUN.

2 HersHTpomus Kak XapaKTEpUCTHKAa W Mepa YIOPSIIOYEHHOCTH ASKOHOMHYECKHX
CHCTEM.

3 Ponp ympaBieHYeCcKOH AEATENBHOCTH B peaM3alliil HETIHTPONHMMHOTO MOAX0Ma K
VIIPaBJICHUIO PUCKaMU COBPEMEHHOW OpraHU3aIiH.

4 DHTpONUsS KaK Mepa XaOTUYHOCTH, HEYIOPSIJOUYCHHOCTH SKOHOMHYECKON CUCTEMBI U
HE0OXO0IMMOCTb YIPABICHUS PUCKAMH.

5 Mertoapl pUHAHCOBOTO aHANIM3a B YIMPABICHHH PUCKOM: TIOKA3aTENN JIUKBUIHOCTH U
TUTaTEKECIOCOOHOCTH, TIOKA3aTeNIM (PMHAHCOBON YCTOWYMBOCTH OpraHU3aIlUH.

6 PuckoBas cutyalysi B opranu3anuu: ee (hakTopsl, TapaMeTphbl U XapaKTePUCTUKH.

Tecmoevie 3a0anus.

1 Yro sByisseTcss 00BEKTOM YIIPABIICHUS B PHCK-MCHEHKMCHTE:

a) CHenuWalibHas TpPYyNIa JIoJAed, KOTopas IOCPEJACTBOM pA3JIMYHBIX TPUEMOB U
CIIOCOOOB YIIPABICHYECKOTO BO3JICHCTBUS OCYIIECTBIISET YIPABICHUE PUCKAMH,

0) pHCK, PHUCKOBBIC BIJIOKCHHS KamUTalla W SKOHOMHYECKHE OTHONICHHUS MEXITy
XO3SHUCTBYIONTUMU CYObEKTaMH;

B) BCE OTBETHI BEPHBI.

2 K kakoil rpymme MeTOJOB YIpPaBJICHUS PUCKAMH OTHOCHUTCS IPOTHO3UPOBAHUE
BHEIIIHEH 0OCTaHOBKH:

a) METO/bl KOMIIEHCALIUH PUCKOB;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,

T') METOJIbI TUBEPCUPUKAIINH PUCKOB.

3 K kakoii rpynmne MeTo10B yrpaBieHHs] pUCKaMU OTHOCUTCS] CTPaXOBaHUE:

METO/Ibl KOMIIEHCAlIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/Ibl YKJIIOHEHHUS OT PHCKOB;

B) METO/IbI JIOKAJIU3AIIMHA PUCKOB,;

') METO/Ibl TMBEPCUPUKALIUN PUCKOB.

4 K kaxoil rpyIie MeToJ0B YIIpaBJIEHUsI PUCKAMU OTHOCUTCS paclpeiefieHue pucka mo
aTanam paboTHI.

a) METO/Ibl KOMIIEHCAILIUU PUCKOB;

0) MeTO/1bl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AIMHA PUCKOB,;

') METO/IbI TMBEPCUPUKAIIUN PUCKOB.

5 K kakoii rpyrme MeToJ0B YIpaBlIeHUsI PUCKAMU OTHOCHUTCS 3aKIIOYSHHE IOTOBOPOB O
COBMECTHOM JEATEIBbHOCTH ISl PeaTnu3alliil pUCKOBAHHBIX MPOEKTOB!

a) METO/bl KOMIIEHCAIIUU PUCKOB;

0) METO/bI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJIU3AIHHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.

6 K xakoif rpymme MeTOJOB YIpaBIEHUS PHCKAMU OTHOCHTCS OOy4YeHHE U
WHCTPYKTHPOBAHHE MIEPCOHAA:

a) METO/Ibl KOMIICHCAIIUU PUCKOB;

0) MeTO/Ibl YKIIOHEHHUS OT PUCKOB,

B) METO/IbI JIOKAJIU3AINHA PUCKOB,

') METOJIbI TUBEPCUPUKAIIUN PUCKOB.
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7 K kakoil rpymme MeTOJOB YIPABJICHUS PUCKAMH OTHOCHTCS pacHpeieeHue
OTBETCTBEHHOCTH MEX/y YJaCTHUKAMH MPOEKTA!

a) METO/Ibl KOMITEHCAIIUH PUCKOB,

0) METObI YKIIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METOBI TMBEPCU(DUKAITUN PHCKOB.

8 K Kakoil Tpynme METOJOB YHpPaBICHHUS PUCKAMH OTHOCHTCS YBOJbHEHHE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METO/Ibl KOMITEHCAIIUH PUCKOB,;

0) METO/Ibl YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/Ibl TMBEPCUPUKALINN PUCKOB.

9 K kakoil rpyrme METOJOB YNpPaBJICHHUS PUCKaMU OTHOCHTCS CO3JaHUE CHUCTEMBI
pe3epBoB

a) METO/Ibl KOMITEHCAIIUH PUCKOB,;

0) METO/IbI YKJIOHEHUS OT PUCKOB,

B) METO/IbI JIOKAJTU3AI[H PHCKOB;

') METO/IbI TMBEPCUPUKALINN PUCKOB.

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

a) aBaHCOBBIH PHUCK;

0) pHUCK CHI>KEHUS (PMHAHCOBON YCTOMUYMBOCTH;

B) PHCK JTUKBUIHOCTH,

) HHQIISAITUOHHBIA PUCK.

11 Puck, cBSI3aHHBIN C U3MEHEHUSMH, BHI3BAHHBIMU OOIIEPBHIHOYHBIMU KOJICOAaHUSMU, U
HE 3aBUCSIIUN OT KOHKPETHOTO NPEINPUSITHS, HA3bIBACTCS:

a) YUCTHIM;

0) CIIEKyISATHBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

5 Tema I/ICCJ'Ie,Z[OBaHI/Ie pUCKa Ha OCHOBE MCTOJOB aHalin3a YYBCTBUTCIBHOCTU H
aHalin3a CHCHApHCB. HCCJ’ICI{OB&HI/IC PUCKOB Ha OCHOB€ MCETOJIOB HMHUTAOIWOHHOI'O
MOJCINPOBaHUA, METOA aHajormvi. MareMmaTudeckoe OXKHNJaHUE U CTaHAAPTHOC OTKIIOHCHHE
KaK MCpa pUCKOB

3aoaua No 1.

Mara3uH B Hayajie ONEPAIMOHHOTO JTHS 3aKylaeT Ui Peau3allii CKOPOTIOPTSIIHIACS
nponaykt no uene (6e3 HJC) 150 py6. / en. Llena peanuzamuu storo npoaykra (6e3 HIC) —
180 py0. / en. MapKeTHHIOBBIC UCCIIEIOBAHMSI TIOKA3bIBAKOT, YTO €XKEIHEBHBIN CIIPOC HA 3TOT
MPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enununbl. Eciu mpoayKT He MpoJaH B TeUEHUE
OTIEPAIlMOHHOTO MHS, €ro pealu3yloT B KoHue AHs mo neHe 100 py6. / ex. Wcmonb3ys
MUHUMAKCHBII KpPUTEPHH YTOYHHUTH, CKOJIBKO €IWHHUI[ 3TOTO MPOAYKTa IeJIecoo0pa3Ho
3aKynaTh MarasuHy ¢ MHUHHUMAaJdbHBIM PUCKOM. BO3MOXKHBIE MpUObUIM Mara3uHa 3a JeHb
1enecoodpa3Ho MpeACTaBUTh B BUJE TaOIHIIBI 2.

Tabnuua 2 — Bo3MokHasi npuObLIb Mara3uHa Ipy peasIM3aliii CKOPOIOPTSIIErocsi MPOAYKTa, Pyo.

YpoBeHb KonmuecTBo enuHNI TPOAYKTa, 3aKYIUICHHBIX [UIS peaTi3alin
€KEIHEBHOTO 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
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Munumaxkc | | | |

3aoaua Ne 2.

Maras3uH B Haydaje ONEpallMOHHOTO JIHS 3aKylaeT JJIs peau3aluy CKOPONOPTAIIMMICS
npoaykt no nene (6e3 HJIC) 150 py6. / en. Llena peanu3zanuu storo npoaykra (6e3 HIAC) —
180 py06. / en. MapKeTHHTOBBIE UCCIICOBAHUS ITOKA3BIBAIOT, YTO €KETHEBHBINA CIIPOC HA ITOT
MPOJYKT MOKET COCTaBiATh 1, 2, 3 unu 4 enunuubl. Eciv npoaykT He MpojaH B TeUEHUE
OTIEPAIIMOHHOTO JHS, €r0 peaju3yloT B KoHme aHa mo meHe 100 py6. / en. Mcmomb3ys
KOMIIPOMUCCHBIM KpuTepuid ['ypBuUIa YTOYHMTH, CKOJBKO €IMHMI[ OSTOTO MPOAYKTA
1enecoodpa3Ho 3akymarbk Marasuny npu yciaosuu a = 0,4, b = 0,6. Bo3moxHbie npuObLTH
MarasuHa 3a JCHb I1eJIeCO00pa3HO MPEACTaBUTh B BUJIE TAOIHIIHI 3.

Tabnuna 3 — Cxema BO3MOXHBIX MPUOBLIEH MarasuHa Mpy peasin3aliil CKOPOIOPTSAIIErocs MPOAYKTa,
pyo.

*
Bapuant HawnbGonpnras Haumensmias o g b > C
peleHus MPUOBLTH pUOBLIH auMeHbIIast HawnGomnpmras yMMa
MPUOBLTH MPUOBLTH

1

2

3

4

Bonpocut 0na 0ocysycoenun (na npakmuueckux 3aHAMUAX).

1 Metoapl paepeBa pEHICHWH: BO3MOXKHOCTH PAa3BUTHS WHCTPYMEHTApUsl PHCK-
MEHEKMEHTA.

2 Mertoapl aHanM3a YyBCTBUTEIBHOCTU: BO3MOXHOCTH PpAa3BUTUS HHCTPYMEHTapus
PUCK-MEHEIKMEHTA.

3 Bo3moskHOCTH MeTO1a aHANIOTUI B MACHTU(UKALINY, OLICHKE U aHAJIU3€ PUCKOB.

4 Pa3BuTHE UWHCTPYMEHTApUS OIIEHKM pPHUCKOB Ha OCHOBE METOJIOB TEOPUHU
BEPOSATHOCTEN U MATEMATUYECKON CTATUCTUKH

Tecmoesvie 3a0anus.

1 Kakoii U3 nmepe4yncieHHbIX METOJ0B OLCHKH PHCKAa OCHOBAH Ha pacyeTax W aHaIH3e
CTaTHCTHUYECKHX MTOKa3aTeNeH:

a) BEPOSITHOCTHBIH METO/I;

0) METOJ] MOCTPOCHUS JIepeBa PELICHUIH;

B) METOJI CLICHAPHEB,;

T') aHaJIM3 YyBCTBUTEIHHOCTH;

1) y4eT PUCKOB IIPH pacyeTe YUCTOW MPUBEICHHONW CTOMMOCTH JICHEKHBIX TOTOKOB;

€) UMHUTAIIMOHHOE MOJICIIHPOBAHUE.

2 Kaxoii U3 NepevnclieHHbIX METOJ0B OIICHKH PUCKA JIaeT IpeACTaBlIeHHE O Hauboiee
KPUTHUYECKNX (PaKTOpaX HHBECTHLIMOHHOTO MPOCKTA!

a) BEPOSATHOCTHBIN METOJI;

0) MEeTO/ MOCTPOEHUS JIepeBa pelIeHuil;

B) METO/]I CLICHApUEB;

T') aHaJIM3 YyBCTBUTEIHHOCTH;

1) y4eT PUCKOB IIPU pacyeTe YUCTOW MPUBEAECHHOM CTOMMOCTH JICHEKHBIX TOTOKOB;

€) UMUTALIMOHHOE MOJICJINPOBAHHE.

3 Kaxoif U3 mepeuyuciIeHHBIX METOJOB OIIEHKH pHCKa pealu3yeTcs IMyTeM BBEACHUS
MOTIPaBKU Ha PUCK WUJIM MyTEM yueTa BEpOSITHOCTH BOSHUKHOBEHHSI (PHAHCOBBIX ITOTOKOB:

a) BEPOSTHOCTHBIN METOJI;

0) MeTo/ MOCTPOEHUS IepeBa pelIeHuil;

B) METO/]I CLICHAPHEB;

I') aHAJIU3 YyBCTBUTEIBHOCTH;
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) y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEACHHON CTOMMOCTH JJCHEKHBIX TOTOKOB;

€) UMUTAIlMOHHOE MOJICIIMPOBAHUE.

4 Kakoii U3 nepeyrcieHHbIX METOI0B OIIEHKH PUCKA UCIIOJIb3YETCS B CUTYAIHMSIX, KOT1a
MPUHUMAEMbIE PEIICHUS! CHJIBHO 3aBHCAT OT IMPHUHATBIX paHEe M OMPEICISAIOT CICHAPUU
JTAbHEHIIIETO Pa3BUTHSI COOBITHIA:

a) BEpOSITHOCTHBIN METOT;

0) MeTOoJ1 IOCTPOEHHUSI IEpEBA PEILICHUH;

B) METOJI CIIEHAPHEB;

T') aHAJIN3 YyBCTBUTEIBHOCTH;

) Y4eT PUCKOB IIPH pacyeTe YUCTON MPUBEACHHOW CTOMMOCTH JICHE)KHBIX IOTOKOB;

€) IMUTAIIMOHHOE MOJICIIUPOBAHHE.

5 Kakoil W3 mepedrclIeHHBIX METOJIOB OILIEHKHM PHUCKa TPENCTaBIsIeT COOOWM Cepuro
YHUCJICHHBIX OJKCIIEPUMEHTOB, TPU3BAHHBIX TMOJYYHTh OMITMPHUYECKUE OLEHKH CTEICHU
BIIMSTHHSL PA3JIMYHBIX (PAKTOPOB HA HEKOTOPHIE 3aBUCAIINE OT HUX PE3YIIbTATHI:

a) BEpOSITHOCTHBIA METO/T;

0) MeTOoJ1 MOCTPOEHHUSI JIepeBa PEIlIeHUH;

B) METOJI CIICHAPHEB,

T') aHAJIN3 YyBCTBUTEIBHOCTH;

) y4eT PUCKOB IIPH pacyeTe YNCTON MPUBEJICHHON CTOMMOCTH JICHE)KHBIX TIOTOKOB;

€) IMUTAIIMOHHOE MOJICIIUPOBAHHE.

6 Kak npu pacdere 4ncTol MpUBEICHHOW CTOMMOCTH MOKHO YUUTBIBATh PHCK:

a) MOCPEICTBOM KOPPEKTHPOBKH CTaBKU CPAaBHEHMS (CTaBKH JHCKOHTA);

0) MOCPEeACTBOM KOPPEKTHPOBKH YUCTHIX (PMTHAHCOBBIX TTOTOKOB;

B) 00a BapMaHTa BEPHBI.

7 JITTP pacrosio)eHo K PUCKY, €CIu:

a) GoJiee MPUBJIEKATEILHBIM SBIISCTCS MOJYUYEHHUE CPEIHETO BBIUTPHIIIA;

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

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

r) umeer Gpyukuuio nonesnoctd U(X) =2 + 3X.
8 Eciu npemust 3a puck P(X) < 0, To JITIP:

a) CKJIOHHO K PUCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEHUTPAIILHO K PHCKY.

Ayoumopnasn Koumpoavhasn paboma Ne 2.

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

[IpoBecTH 3KCHIEpTHOE HCCIeI0BaHUE C UICHTU(UKAIMEN U OLIEHKON (h)aKTOPOB PUCKa B
ycaoBuax WT-npoekrta. i cucTeMaTH3allud M OLEHKH Pe3yJbTaTOB 3KCIEPTHOTO
UCCIIeIOBaHUS NMPUMEHUTh Jlenbpuilckuii MeTon, NperBapUTeNbHO C(HOPMHUPOBAB COCTAB
9KCMEPTHON TPYMIBI B COOTBETCTBUM C KBATM(DPUKALMOHHON KaTeropuel KakJoro 3KCIepTa.
WnenTnduumpoBate U CUCTEMaTU3UPOBATh (DAaKTOPHI, OKAa3bIBAIOLIME BIUSHHE HAa YPOBEHb
pucka WT-npoekta, ¢ NpUMEHEHHEM MeETOJla OJKCHEPTHBIX OLEeHOK. Ilpm sToM
paccMaTpuBaroTcs cieayomue dakrops: X1 - kayecTBo mporpaMMHOro obecredeHus; X 2
- CPOKH BBITOJHEHUS MpoekTa; X3 - 00beM HHBECTUIMOHHBIX 3arpar; X4 - KauecTBO
ayrcopcunra; X5 - ypoBeHb PBIHOYHON KOHBIOHKTYpBl. B sKcnepumMeHTe NpUHUMAIOT
ydacThe 7 HE3aBUCHUMBIX JKCHEPTOB, B MX 3a/ady BXOJMUT OIpPENEIIEHUE paHra KaxJoro
¢dakTopa 1o nATHOATPHONW cucTeMe. HauMmeHbIIMH TO 3HAYEHHUIO pPaHT MpPHUCBaUBaeTCs
¢dakTOpy, OKa3bIBarolleMy HauOoJiblliee BIMSHUE Ha YPOBEHb 3(PQPEKTUBHOCTH pPEKIaMBbI.
O1eHKH 3KCIIEpPTOB MPEACTABIAIOTCS B BUIE MATPULbI PAHTOB OMpPOCA, B CTPOKAX KOTOPOU
yKa3bIBalOTCS (aKTOpbl, a B CTOJOINAX — OLEHKH SKcrepToB. VcxoaHble TaHHBIE MO
BapHaHTaM IpeJICTaBlIeHb! B Tabnuuax 1 — 5.

Tabnuua 1 — Marpuia paHroB onpoca 9KCIepToB (BapuasT 1)
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DaKTOpEI

OKcnepTsl

4

X1

X2

X3

X4

X5

GIN| W[~

AN OWIN

ARl N|W

WIN| PO~

Wk |N[SlOTOY

AR OIW[O®

AINRPOTW[(

Cymma

Tabnuua 2 — MaTpuiia paHroB OIpoca KCIepToB (BapuaHT 2)

®daxTopsl KCIIEPTBI —\2
N e 1 T 5 T 5 T 7] XN | 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
Tabnuma 3 — Matpuiia paHroB ornpoca 3KCnepToB (BapuaHt 3)
®daxTopsl OKCHIEPTHI —\2
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 — MaTpura paHToB oIpoca dKCIepToB (BapuaHT 4)
dDakTopsl ODKCIIEPTHI —\2
T T T T T 4 5 T e T 7] XN | XX xi—x)
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

Tabmuma 5 — Matpwuiia paHToOB OIpoca 3KCIepPTOB (BapHaHT 5)

DaKTOpBI

OKcnepTsl

4

X1

X2

X3

X4

X5

N W

WO, |IN[N

Rl N WlW

NOW| |-

RlOw| BN [O

g|lh{wWw|IN| O

GNPl

CymmMma

6 Tema PuckoBbic acmeKThl SKOHOMHUUYECKHX CHCTEM. OHTI/IMI/I3aLII/I$I U YCTPAHCHUC
PUCKOB Ha OCHOBC ITPUMCHCHHA MCTOIOB CTPAXOBAHUS, PE3CPBUPOBAHUS, XCIZKUPOBAHUA
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3aoaua Ne 1.

C uwpenTHdHKanMEl BAIIOTHOTO PHCKA MEXIYHAPOIHOTO MOpPT(eNns LEHHBIX Oymar
CBSI3aHBI CIIEYIOIINE CUTYAlHU:

1) wuHBecTOp JHepKHUT TOPTQPENnb aKIUi KOMIAHWA HEKOTOPOH CTpaHbl H3-3a
MEPCIeKTHBBl HMX POCTa, HO OIAcaeTcs NaJCHUS Kypca BAJIOTHl WHBECTUIMH W3-3a
HECTaOMJIFHOCTH CUTYAIlMH B CTpaHe (HO €CIU CUTYalHs CTaOMIM3UPYETCS, TO KypC BaJIOTHI
CTpaHbl MOXKET BO3PACTH);

2) B moptdene MHBECTOpA €CTh IOJTOCPOYHBIE OONUTalii HEKOTOPOH CTpaHbI, U HE
MCKITIOYCHA BO3MOYKHOCTh CHUKCHHS TPOIEHTHONW CTaBKH, YTO MOXET MPHUBECTH K POCTY
Kypca o0Juranuii ¥ aICHUI0 Kypca BallOThl HHBECTUITUH.

Jis XemxkupoBaHus (CHIDKEHHUS IMOTEPh) BATIOTHOTO PHCKA MOTYT HCIIOIB30BATHCS
(drrouepcHbIe, POpBaAPAHBIC U ONMIHOHHBIC KOHTPAKTEHI.

Tak, waBectop u3 crpanbl B Bioxun 500 000 neHexHBIX €IWHUII CTpaHbl A B
rOCyJapCTBEHHBIE JONTOCPOYHBIE oOmuramuy crpaHbl A. Omacasich BO3MOXKHOTO TTaJICHHUS
Kypca BaJIIOTHI CTpaHbl A, OH mpojdal B ceHTs0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
500 000 nmeHEeXHBIX eIWHUI] CTPaHBI A C MOCTaBKOW B JexalOpe mo ¢prouepcHO neHe 1,23.
OnpenenuTh Pe3yabTaThl XEHKUPOBAHUS TOpTdens oOnuramnuii, ecium B JeKadpe IieHa
obmuranuit cocraBut 510 000 neHeXHBIX €UHUIL CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa 0ynyT, cooTBeTcTBeHHo: a) 1,22 u 1,17; 0) 1,34 u 1,29.

Pewrenne:

1) B MOMeHT mnpojaaxu (GbpIOYEPCOB CTOMMOCTH MHOpTQens oOnuranuii cocraBisiia
500 000 * 1,28 = 640 000 meHeXHBIX STUHUI] CTPaHbI B;

2) o BapWaHTy a) B JieKaOpe CTOMMOCTh moptdens obmuramuii coctaBuiaa 510 000 *
1,22 = 622 200 neHeXHBIX €IUHUIl CTpaHbl B, TO ecTh CTOMMOCTh mMOpTdens oOIuranui
ymenbmunaack Ha cymmy 640 000 — 622 200 = 17 800 meHexHBIX eUHUIL CTpaHbl B;

3) moxonx Mo MPOJaHHBIM (proyepcaM OT TaAeHUs (BIOYEPCHOW IIEHBI COCTaBHUII
500 000 * (1,23 —1,17) = 30 000 meHEKHBIX €AUHUI] CTPAHBI B, MO3TOMY YHCTOE H3MEHEHHUH
xepxkupoBanHoro noptdens papao 30 000 — 17 800 = 12 200 aeHEeKHBIX €AMHUI] CTPaHbI B;

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

5) yOBITOK OT TIPOJAaHHBIX (BIOUYEPCOB H3-3a pocTa (HIOYEPCHOW IIEHBI COCTABUII
500 000 * (1,29 — 1,23) = 30 000 meHEKHBIX €IUHKII CTPAHbI B, MO3TOMY YHCTOE H3MEHEHHUE
xepkupoBanHoro noptdens pasao 43 300 — 30 000 = 13 400 neHeXHBIX €AMHUI] CTPaHbI B.

3aoaua Ne 2.

HNuBectrop w3 crtpanbl B Bioxwin 600 000 neHexXHbIX €IUHUIl CTpaHbl A B
roCy/lapCTBEHHbBIE JIOJTOCPOUHbIe oOnuranuu crpanbl A. Omnacasch BO3MOXKHOTO MaJeHUS
Kypca BaJIOTHI CTpaHbl A, OH mpojal B ceHTsa0pe mpu kypce A/B = 1,28 ¢brouepcel Ha
600 000 neHeXHBIX €IUHUII CTpaHbl A ¢ TMOCTaBKOH B jekabpe mo ¢rrouepcHol nene 1,14.
Onpenenuth pe3ynbTaThl XeMKUPOBaHUA TOpTQens obmuranuii, ecnu B Jekadpe IeHa
oOmurarmit coctaBuT 610 000 neHeXHBIX eMHUIL CTpaHbl A, a Kypc A/B cnoT u gprouepcHas
1eHa oynyt, coorBerctBenHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwl ona oocyyicoenun (na npakmudeckux 3aHAmMusAXx).

1 Konremniwst orpaHindeHHoro pucka. Meton croumoctu pucka VAR (Value-at-Risk).

2 Tlpuembl yrpaBicHHS PHUCKOB B CHCTEME PHCK-MCHEKMEHTA: M30eKaHHWE PHCKA,
yIepyKaHUe PHCKa, Tepeaada pUCKa, CHHXKCHHE CTENeHH pUCKA. YTpaBlieHHE PHCKaMHU Ha
OCHOBE METOJIOB JIUBEPCUPHUKAIIIH.

3 VmpaBieHue pUCKaMH Ha OCHOBE MPHOOPETEHHs IOMOJHUTEIBHOW HH(OpPMAIUH.
VrpaieHre pucKaMy Ha OCHOBE METOJIOB CTPAXOBAHMSL.
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4 YnpasieHue puckaMu Ha OCHOBE METO/IOB JIMMUTHUPOBaHUs. YIIPaBICHUE PUCKAMU Ha
OCHOBE METOJIOB CAMOCTPAXOBAHMS.

Tecmoevie 3a0anus.

1 Kakue puCKy MPUCYIIN IKCILTyaTallHOHHOMY 3TaIly HHBECTHIIMOHHOM NI TETbHOCTH!

a) (UHAHCOBBIC PUCKHY;

0) PKOJIOTMYECKUE PUCKU;

B) PUCKHU HEBEPHOTO IPOTHO34;

T') IPOU3BO/ICTBEHHBIE PHCKH.

2 Kakue puCKY IPUCYIIH 3aBEPIIAIOLIEMY Ty HHBECTULIMOHHOW eI TeIbHOCTH:

a) pucku (PMHAHCUPOBAHUS JTUKBHUIAIIMOHHBIX PadoT;

0) pUCKH HEBEPHOTO MPOTHO34;

B) PUCKU BO3HUKHOBEHHSI I'PaXKIaHCKOW OTBETCTBEHHOCTH;

T') IPOU3BO/ICTBEHHBIE PHCKH.

3 Kakme puckM TIPUCYIIM TPEABIHBECTUIIMOHHOMY JTalmy HHBECTHUIIHOHHOU
JEeATEIbHOCTH. |

a) 9KOJIOTUYECKHUE PUCKU;

0) prcku OMO0YHOM OLIeHKH 3((HEKTUBHOCTH MHBECTUIINIA;

B) PMCKH HEBEPHOTO MPOTHO3a OYyIYIINX U3MEHEHU;

') (UHAHCOBBIE PUCKHU.

4 Kakue pHUCKH TPUCYIIH COOCTBEHHO WHBECTUIIMOHHOMY JTaly HWHBECTHUIIMOHHOU
JeSTEITbHOCTH

a) MPOU3BOJICTBEHHBIE PUCKU;

0) PUCKH MPEBBIIIEHUS CMETHON CTOMMOCTH MPOCKTA;

B) PMCKH HEBEPHOT'O NMPOTHO3a OYIYIINX U3MEHEHUI;

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

5 Kak Ha3bIBaeTcsl cTpaTernyeckoe MoBeeHNe KPYIMHBIX KOMITAaHUHN, OCYIECTBISIOIIUX
MacCcOBO€ MPOU3BOJICTBO, BBIXOSAIINX HAa MAaCCOBBIH PBIHOK CO CBOCH WM MPHOOPETCHHOU
HOBOM MPOAYKIMEH, OMNepexarolnX KOHKYPEHTOB 3a CYET CEepUHHOCTH MPOM3BOJACTBA U
s dexra macmrada:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) IMATUEHTHOE;

T') 9KCILJIEPEHTHOE.

6 Kak HaspiBaeTcsi cTpaTerMyeckoe TIOBEICHUE KOMIIaHUHM, 3akKitoyaronieecss B
MPUCTIOCOONEHNH K Y3KHMM CErMEHTaM IIUPOKOTO pPBhIHKA MyTEM CIEHUaTH3UPOBAHHOTO
BBINTYCKA HOBOM MITU MOJICPHU3UPOBAHHON MPOAYKIIMH C YHUKAJIbHBIMU XapaKTEPUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOC;

B) IMATUEHTHOE;

I') 9KCIUIEPEHTHOE.

7 Kak Ha3bIBaeTCs CTpaTerMyeckoe MOBeJIeHHE KOMIAHHMM, O3Hayarollee BBIXOJ Ha
PBIHOK C HOBBIM (paJuKaTbHO HMHHOBAIIMOHHBIM) MPOAYKTOM M 3aXBaTOM YaCTH PhIHKA!

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) MATHEHTHOE;

T') KCIUIEPEHTHOE.

8 Kak Ha3bIBaeTCs CTpaTerMueckoe IOBEJCHME KOMIIAHMM, COCTOfIIee B
MPUCTIOCOOJICHUHN K YCIOBUSAM CIPOCa MECTHOTO PhIHKA, OCBOSHUH HOBBIX BUJIOB YCIIYT IOCIE
MOSIBJICHHSI HOBBIX MPOJIYKTOB M HOBBIX TEXHOJOTHI, IMUTAIIMA HOBUHOK U TPOJIBHKEHUU UX
K CaMbIM IIHPOKUM CIIOSIM MOTpeOuTeneit:

a) KOMMYTAaHTHOE;
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0) BHOJICHTHOE;

B) NMATUEHTHOE;

T') KCIUIEPEHTHOE.

9 Kak Ha3bIBaeTcs PHUCK, CBSI3aHHBIA ¢ U3MEHEHUSIMH, BHI3BAHHBIMU OOIIEPHIHOYHBIMH
KOJICOaHHUSMU, U HE 3aBUCSIIUI OT KOHKPETHOTO MPEAPUSITHSL:

a) YUCTHIN;

0) CUCTEMHBII;

B) HECUCTEMHBIN;

I') CIIEKYJIATUBHBIH.
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7 O1ieHOYHbIE cpeacrea AJisi IPOBEACHUA l'lpOMe)RyTO'lHOﬁ arreCcranmmu

a) HﬂaHpreMble PeE3yJdbTaThl oﬁyqe}mﬂ U OCHOYHBIC CPEeACTBA IJISl IPOBECACHUS l'lpOMe)KyTO'lHOﬁ arrecranum:

CrpyKTypHBIil
JJIEMEHT
KOMITETEHINH

[Tnaaupyembie pe3ynbTaThl
00y4eHust

OneHouHbIE CpeICTBA

IIK-1 — cnoco6HOCTH cOOpaTh U MPOAHAIU3UPOBATH UCXOAHbIE TaHHbIE, 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. CymHOCTb pHCKa Kak SBJICHHUS ¥ KBATUMETPHUCCKHC XapaKTEPUCTUKH PUCKA.
IS pacueTa SKOHOMUYeckux 1 | 2. HeompeneneHHOCTh Kak HCTOUHMK pucka. KoHIenuy prucka kak MICTOYHUK PUCKOJIOTHH.
COIMAJIBHO-3KOHOMUYECKHUX 3. KadecTBeHHBII M KOJWYECTBCHHBIN aHamu3 prucka. Habop mokaszaTeiell i KOJTHYECTBEHHOW
MoKasarTenei, OLICHKHU pHUCKa.
XapaKTepU3YIOIINX 4. BapuaHTbl 5)KOHOMUYECKHUX PELIeHUI, 00peMEHEHHBIX PUCKOM. AJTbTEPHATHUBBI.
IEATENLHOCTh X03aicTByomMx | 5. CHCTEMHBIN aHAIN3 PUCKA B CLEKTPE SKOHOMUYECKHX ITPOOIIEM.
CyOBEKTOB; 6. Mepa pucka kak HeoOxonumas g (GOpMUpOBaHHS aJbTEpHATHB OILIEHKA PHUCKA,
—  IPHMHLUIIBI, METOJbI U XapaKTepHU3yoliasi BO3SMOXKHBIE MOTEPU WIIU IPHUOOPETEHHS B TPOU3BOICTBEHHO-X035CTBEHHON
METOAMKHU cOopa, W1 (UHAHCOBOM JIEATEIBHOCTH.
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 JHUKBUJHOCTH 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 CTaTUCTUKHU
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 €xXeroaHoi NpuObLIN

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

[Inanupyemsle pe3ysbTaThl

AIIEMEHT OrneHo4HbIE CPECTBA
00y4eHus
KOMIETEHIUH
XapaKTCpU3YIOMNX eKeroHol TpuobLM cocTaBaseT S, = 20%. Ilpeanosnaraercs, 4To pacnpejeleHHe 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.
CHCTEMATH3AIHIO U aHAJIN3 N N
ITo nepBoii TeXHOIOTUM Ul MIPOU3BOACTBA Kaxa0ro U3 N, = 10 n3genuil 66110 3aTpaueHo B

WCXO/IHBIX TAaHHBIX, -
HEeOOXOAUMBIX IS PacdeTa cpemnemM X1 = 30 cexynn (BeiGopounas aucrepcus S = 1 cexyHza). ITo BTOpoii TeXHOTOTHH st
SKOHOMHMHIECKIX M COMMATBHO" | phop3poscTBa Kaxkaoro u3 N, = 16 m3genwit Obuto 3aTpadeHo B cpegHeM Xz = 28 CeKyH.
HKOHOMHUYECKUX MTOKa3aTelNeH, )

(BBIOOpOYHAsA mucnepcus S, = 2 ceKyHnpl). OUEHUTh pUCK Oosiee MEAJICHHOTO MPOU3BOJCTBO I10
XapaKTePU3YIOIINX g 5 3 ¥
JIESTENBHOCTh X03aicTBytomux | IEPBOH TEXHOIOTHH 10 CPABHEHHIO CO BTOPO# TEXHOJIOTHEH MPH 10BEPHTEIBHON BEPOATHOCTH P =
CyOBEKTOB, B TOM YHCIIE C 95%.
HCTIOJIb30BAHUEM COBPEMEHHBIX
IPOTrPaMMHBIX CPEJICTB;

Brnanets — HaBBIKaMM IIOHCKA Ilpumepnuvle npakmuyeckue 3a0anus 01 IK3AMEHA:

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

— HaBBIKaMH cOopa,
CHUCTEeMaTH3alluH M aHaJIN3a
HWCXOJHBIX TAHHBIX,
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 coctaBuia X = 101,5 r. ONEHUTH PUCK PETYITMPOBKU aBTOMATa IPH CPEIHEH JTOBEPUTEIHLHON
BeposiTHOCTH P = 95%.
3aoaua 2.

Cranok, paboTaromuii cO CTaHIAPTHBIM OTKIOHeHHeM o = (0,5 MM, MPOU3BOIUT H3AENUS
cpeaneit umHel @ = 20 MM. B ciyuaiiHoi BbIOOpKEe 0ObeMOoM N = 16 uznenuil cpemHss 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. OueHuTh pUCK W3TOTOBJICHHS U3JCIHUA MO 3as8BJICHHOMY 00pasily, €Cliu BEC
IIJINTKW WU3ACIUS COOTBCTCTByCT HOpMaIII)HOMy pacnpeneneHH}o, a I[OBepI/ITCJ'IBHaﬂ BCpO?ITHOCTI)
cocraBisieT p = 95%.

IIK-4 — cnoco0HOCTh HA OCHOBE ONUCAHMS IKOHOMHUYECKHX NMPOLECCOB U IBJIEHUI CTPOUTH CTaHIapPTHbIE TeopeTHYecKne u
IKOHOMeTpHYecKHe Mo/IeJIU, AHAJIN3HPOBAThH M CO/IeP:KATeIbHO HHTEPIPETHPOBATH MOJy4Y€eHHbIE Pe3yJbTAThl

3HaTh - aKTyaJbHOCTh H30paHHOM Ilepeuens meopemuueckux 60nPOCos K 3auemy u IK3ameHny:
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 W aHAJIN3¢ 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 pucka, yAepKaHHe
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 AKTYANIbHOCTD, | IIpumepnsie npakmuueckue 3a0aHus 011 3auema:

TEOPETUYECKYIO U
IIPaKTUYECKYIO 3HAUUMOCTb
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((HEKTOB MPEUMYILIECTBEHHO Yy JKEHIIMH M0 CPAaBHEHUIO C MY>XYMHAMHU
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 — Pe3ynbrarsl 5Kk3aMeHOB 110 GU3HKE U MATEMATHKE

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

W peHTHGHUIMPOBATh PHCK B3aMMOCBSI3M MEXKIY pe3ylbTaTaMH JK3aMEHOB 1O (GHU3UKE M
MaTeMaTHKe (J0BEpHUTEIbHAS BEPOSTHOCTE P = 99%).

3aoaua Ne 3.

®dupma NpoBOAUT aHAIMU3 OTKPHITHS HOBOTO MaraswHa Juls paciuupeHus 6usHeca. B ciayuae
OTKpBITUSL KPYIIHOTO MarasuHa =pu OJaronpusTHOM KOHBIOHKTYpE pPBIHKA IPOTHO3UPYETCS
npuoObLIsE 600 MITH. pyO. / roAd, Mpy 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. py0. / ron. Bo3aMoOKHOCTh OIaronpusaTHOH M HEOIAronpusATHOW KOHBIOHKTYPbI
pbIHKA (pHpMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanus peiHKa 3KkcriepToM oboiiaercs gupme B 1 muH. py0. Crieruanict cCYUTaeT, 4To
¢ BeposATHOCThI0 0,6 KOHBIOHKTYpa pbIHKAa OKaxercs OsaronpustHoil. Ilpm »stom 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.

Hcnonb3oBaTh MeTOA JepeBa pELICHWH JUIsl 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 MOTPEeOUTETh TOTOBOPHIIMCH O CIEAYIOIIMX CTaHIApTaX MOCTaBJISEMOTO

w3nemms: AQL = 0,05; LTPD = 0,25; a« = 0,15; # = 0,03. Ecnu B BeIOOpKe N = 15 m3nmenwii

OKaXkeTcs 0OoJiee JBYX M3JCNINM, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCS MapTus OpaxKyercs.

O1eHUTh PUCK HECOOTBETCTBUSI TIPUBEICHHON CXEMBI 3asIBJICHHBIM TTapaMeTpaM.

3aoaua Ne 2.

topapa  D(P)=60+4P, —3P, +05Y .

3JIACTUYHOCTh CIpOca OT COOCTBEHHOH IeHBI mpousBogurTens E;, mepekpecTHslii ko3(duIHEHT

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 MaTeMaTUYECKOTOo OKHMIAHHWS W CTAaHIAPTHOTO 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 Py ,..., 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
BepositHOCTS (BapuaHT 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 AaHHBIC CBOJSATCS 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'II) BBIIIC, HO U OIICHKA PHUCKa TAKXKE BBbIIIC.
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6) HOpﬂ)IOK NMpPpOBECACHUSA HpOMe)KyTO‘lHOﬁ aTTeCTalui, II0Ka3aTe/in 1 KPUTEPUH
OICHUBaAHUA:

[Ipomexyrounas arrectauust no aucuuiuimHe b1.B.JIB.10.01 Puckosorus Bkitouaet
TEOPETHYECKHE BOIPOCHI, MO3BOJISIONIME OICHUTh YPOBEHb YCBOCHHUS OO0YYarOIIUMUCS
3HaHUH, MPAKTUYECKHUE 3aJaHUsl, AyAUTOPHBIE KOHTPOJIbHBIE paOOTHI, BBISBISIONINE CTEIICHD
c(OpPMHUPOBAHHOCTH YMEHHI U BIIAJICHUN, IPOBOAUTCS B (popMe 3aueTa u SK3aMeHa.

3auer mo JAaHHOW JMCUUIUIMHE MPOBOAUTCS B YCTHOU (opMme 1Mo Omieram Juisi 3a4era,
KaXIbI M3 KOTOPBIX BKIIOYAET OJWH TEOPETUYECKUH BOMpPOCAa M OJHO MPAKTHYECKOE
3aj1aHue.

Jlia nposenenus 3avera no aucuumiauHe b1.B.JIB.10.01 Puckonorus npeaycmotpeH

CJIEIYIOLIUH TTepeYeHb BOIIPOCOB:

1. Puckonorus kak Hayka, €€ B3aUMOCBS3b C IpYyruUMu HaykamH. [IpenMer u oObeKT, e u

3a/1a4u JUCIUTUTUHBI. AKCMOMBI PUCKOJIOTHH.

[TonsaTue pucka, ero CymHoCTh U coaepkanue. OnpeneraecHue pucka Kak 5JKOHOMUIECKOM

kareropuu. [locTynarel puCKOIOTHH.

Knaccudukarnuu pruckoB. @UHAHCOBBIE PUCKU U METOJIBI MX OIEHKH.

Knaccudukanum puckoB. MapKeTHHTOBBIE PUCKH M METOJIBI WX OLICHKH.

Knaccudukarnum pruckos. [Ipon3BoICTBEHHBIE PUCKU U METOJIBI UX OI[EHKH.

Knaccudukanum puckos. Jloructuueckue pucku ¥ METOJIBI UX OIICHKH.

Knaccudukanum puckoB. IHHOBaIlMOHHBIC PUCKU U METOBI UX OIEHKH.

Knaccudukanum puckos. MHGOpMaIMOHHBIE PUCKH M METOJIBI KX OILICHKH.

Knaccudukanum puckoB. TeXHUYECKHUE PUCKHA U METObI X OIICHKH.

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

1. Knaccudukaruu puckoB. BamoTHbIe 1 METOIBI UX OIICHKH.

12. Knaccudukanuu puckoB. OpraHu3aliiOHHbBIC PUCKUA U METOBI UX OLICHKH.

13. Knaccudukamnuu puckoB. YIPaBICHUECKUE PUCKHA M METOJIBI MX OI[CHKH.

14. Puck u HeompeaeneHHOCTh. HeomnpeneneHHOCTh KakK HCTOYHMK pHCKAa. PHCK Kak
CITy4JaitHO€ ¥ 3aKOHOMEPHOE SIBJICHHE, BEPOSTHOCTh U BO3MOKHOCTb.

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

16. Konnenuss mpuemsieMoro pucka B uccienoBanusx T. baprona, P.M. Kauanoga, II.
VYokepa.

17. TeopeTndeckue HWCTOYHMKH  YyIpaBJICHUS  PUCKOM. Teopwsi BEpOATHOCTEH U
MaTreMaThdeckas CTaTUCTHKA. HeueTko-MHOKECTBEHHBIE OIMMCAHKS PUCKOB.

18. YnpaBieHue pUCKOM B COBPEMEHHOW TEOPUH MEHEIKMEHTA. PHCK-MEHEIKMEHT Kak
nojcucTteMa (PMHAaHCOBOTO MEHEDKMEHTa opranu3zanuu. CoBpeMeHHas Mapajgurma pUcK-
MEHEDKMEHTa OpraHu3aiuii. MHTerpupoBaHHBIN, HENPEPBIBHBIM, PACIHIMPECHHBIA PHUCK-
MEHEKMEHT.

19. CucteMHBIN TIOAXO0J B PUCK-MEHEIKMEHTE W KOMIUIEKC MEp MO ero peanu3anuu. Poib
(YHKIIMOHATFHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

20. nenTudukanus pucKoBOW CUTYallMU B OPraHU3aIMH U KapThl PUCKOB.

N

RBOON O~

IToxasaTenu M KpUTEPUM 3a4eTa:

— Ha OIEHKY «3a4YTeHo» — oOydaroluiics NOJDKeH IoKaszaTh, MO KpailHel Mmepe,
MOPOTOBBII ypOBEHb C(HOPMUPOBAHHOCTH KOMIETEHLUH, T.e. MOKa3aTh 3HAHWUS HAa YpOBHE
BOCIIPOM3BEEHUSI U OOBACHEHHS HWH(POPMALMM, HWHTEJUIEKTyalbHble HAaBBIKM pEIICHUS
MIPOCTBIX 3a/ad4.

— Ha OLIEHKY «He 3a4TeH0» — O0ydJaroluiics He MOXET TMOKa3aTh 3HaHWS Ha YpOBHE
BOCIpOM3BEIeHUs] U OOBSICHEHHs HMH(OpMAIMM, HE MOXKET IMOKa3aTh HHTEIEKTYyallbHbIE
HAaBBIKHU PELLIEHUs IIPOCTHIX 3a1ay.
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DK3aMeH 10 JaHHOW JUCUMUIUIMHE MPOBOJMUTCSA B YCTHOH (opme mo Ouieram, KakIblid

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

Jns  mpoBenenuss 3k3amena 1o jucuumimHe  B1.B.JIB.10.01  Puckonorus

IPEeyCMOTPEH CIEIYIONHI IIepedeHb BOIIPOCOB:

1.

N

ROOo~NoOA~®

15.
16.

17.

18.

19.

20.
21.

22.

23.

24,

25.

26.

27.

28.

0.
. Kimaccudukanum pruckoB. BanroTHbIe 1 METOIBI HX OTICHKH.
12.
13.
14.

Puckonorus kak Hayka, ee B3auMOCBS3b C IpyruMu HaykaMmu. [Ipeamer u oObexT, uenu u
3aJ1a4M JUCLUIUINHBI. AKCHOMBI PUCKOJIOTUU.

IlonsiTue pucka, ero CymHocTs U coaepkanue. OnpeneneHue pucka Kak 5KOHOMUYECKON
kareropuu. [loctynarsl puckosoruu.

Knaccugukanum puckoB. @HHAHCOBBIE PUCKH U METOJIBI UX OIICHKH.

Knaccugukanum puckoB. MapKeTHHIOBBIE PUCKH U METO/IbI UX OLIEHKH.

Knaccugukanuu puckos. [Ipon3BoICTBEHHbIE PUCKH U METOJIbI UX OLIEHKH.
Knaccudukanuu puckos. Jloructuueckrue pucku 1 METOAbI UX OLIEHKHU.

Knaccugukanuu puckoB. IHHOBaIIMOHHBIE PUCKU U METO/BI UX OLIEHKH.

Knaccudukanuu puckos. MHpopManoHHbIe PUCKH U METOJIbI UX OLIEHKH.
Knaccugukanuu puckos. TeXHUYECKHE PUCKU U METOJIbI UX OLIEHKH.

Knaccudukanuu puckos. TexHOTOTrHUECKHE PUCKH U METOJIbI UX OI[CHKH.

Knaccudukarnuu puckoB. OpraHu3aliiOHHBIE PUCKU U METOJIBI MX OI[EHKH.
Knaccudukarnum puckoB. YnpaBieHYECKUE PUCKHA U METOBI UX OIEHKH.

Puck u wnHeompeneneHHOCTh. HeompeneneHHOCTh Kak HMCTOYHMK pHCKA. Puck  Kak
CITyJaitHO€ ¥ 3aKOHOMEPHOE SIBJIEHUE, BEPOSATHOCTH U BOBMOXKHOCTb.

Konuenuuu prucka B uccinenoBanusx H. Jlymana, 3. ['manenca, ¥ beka.

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

TeopeTnueckue HCTOYHUKU  yOpaBICHHUS  PUCKOM. Teopusi  BEpOSITHOCTEM U
MareMaThdeckas CTaTUCTUKA. HeueTko-MHOKECTBEHHBIE OTIMCAHNS PUCKOB.

VYrnpaBieHue PUCKOM B COBPEMEHHOW TEOPUU MEHEKMEHTAa. PUCK-MEHEIKMEHT Kak
nojacucreMa (UHAHCOBOTO MEHEIKMeHTa opranu3auuu. CoBpeMeHHas Mapajurma puck-
MEHEDKMEHTa opraHuzanuii. MIHTerpupoBaHHbIN, HENPEPBIBHbIA, PACUIUPEHHBIA PUCK-
MEHEIKMEHT.

CucteMHbI MOAXOJ B PUCK-MEHEIKMEHTE M KOMIUIEKC MEp IO ero peanusauuu. Poib
(YHKIIMOHATIBHOTO KOHTPOJUIMHTA B PUCK-MEHEIKMEHTE.

Wnentuduxaiys puckoBOi CUTyallMd B OPraHU3allMu U KapThl pUCKOB.

Hcnonb3oBaHne METOJOB TEOPUU WIp [AJs UCCIENOBAHHUS YPOBHS pHUCKa U BbIOOpa
cTpaTeruu (UHAHCUPOBAHUS COBITOBOM JESTENLHOCTH.

Hcnonp30BaHne METOJOB aHaIM3a YYyBCTBUTEIBHOCTH U OLICHKA YPOBHSI PUCKOB M
BBISIBIICHHS 3HAUUMBIX (DAKTOPOB YIIPABICHHS PUCKOM.

Hcnonp3oBanne MeToJa aHaiau3a CLEHAPUEB VISl OLEHKH U aHaJIu3a PUCKOB MPOEKTHO-
BHE/IPEHYECKOMN JEeSATEIBHOCTH.

Hcnonp3oBaHnne MeTona JepeBa peuieHuss s OLEHKH PHUCKOB HWHBECTHIIMOHHBIX
MIPOEKTOB MO KaXJAOMY CLIEHAPHUIO UX PA3BUTHUAL.

Hcnonb3oBaHne METOAOB KCIEPTHBIX OIEHOK JUIS MACHTU(UKALIUY, OIEHKUA U aHalln3a
puckoB. [lopsigok skcrepTHBIX Hccae0BaHui Ha ocHOBe Jlenbduiickoro Metoa.
Craructuueckne METOJbl B OLEHKE YPOBHS puUCKa. BO3MOXHOCTM HCHONIB30BAHUS
CTaTUCTUYECKUX METOJ/IOB B paMKaXx MPEACTPaXOBOM SKCIEPTHU3HI.

Hcnonb3oBaHne MeTona aHANOTHHA ISl UISHTHU(PUKAIMKU U OIEHKH YPOBHS PHCKOB.
B03MOXXHOCTH OLIEHKHM BEPOSITHOCTH NOTEPh B pe3yibTaTe MPUHATUS YIPABICHUECKUX
peLIeHuN.

Hcnonp3oBaHne MeToJa CTaBKU MPOILEHTa C MONPABKOM HA PHUCK: JIOCTOMHCTBA M
HEJIOCTaTKH, TPaKTUKa UCIOJIb30BaHUS B UHBECTULIMOHHOM IIPOEKTUPOBAHUH.
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29. Mcnonib30BaHUe METOA KPUTHUUSCKUX 3HAYCHUH JUIS OLICHKU YPOBHS PHCKA B YCIOBHSX
(bopMHpOBaHHUs IPOTPAMMBI IPOU3BOICTBA U PEATTU3AIUHU TPOAYKIIHH.

30. CrpaxoBaHHE KaK METOJ yIPaBICHHS PUCKAMH OPTraHU3aIUH.

31. XemkupoBaHUe KaK METOJI yIIPABJICHUS PUCKAMU OPraHU3allHH.

32. Pe3epBupoBaHue Kak METO/I YIIPABJICHHUS PUCKAMH OpraHH3aIny.

33. Meroauka W airOpuT™M OIICHKM PHUCKA HAa OCHOBE TPEXKOMIIOHEHTHOTO TOKa3aTells
(MHAHCOBOW CHTYaIlMU B OpPraHU3al|u.

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

IToka3aTeu U KpUTEPUH IK3AMeEHA:

— Ha OLEHKY «OTJMYHO» (5 0amioB) — oOy4aromiuiicss IeMOHCTPUPYET BBICOKHM
YPOBEHb CPOPMHPOBAHHOCTH KOMIIETEHIIMH, BCECTOPOHHEE, CHCTEMATHYECKOE W TIIyOOKOe
3HaHWE Y4YeOHOro MaTrepuana, CBOOOTHO BBHIMOJHSAET TNPAKTHUECKUE 3aJaHUs, CBOOOTHO
ONCPUPYET 3HAHUAMU, YMCHUAMU, IPUMCHACT UX B CUTyallUAX MOBBIIIIEHHOM CIIOKHOCTH.

— Ha OLIEHKY «X0pomo» (4 0amia) — o0yJaromuiicss TEMOHCTPUPYET CPETHUN YPOBEHD
C(l)OpMI/IpOBaHHOCTI/I KOMHCTGHHHﬁI OCHOBHBIC 3HAaHHUA, YMCHHUSA OCBOCHBI, HO OOITYCKAIOTCA
HE3HAYUTCIIBHBIC OHII/I6KI/I, HETOYHOCTHU, 3aTPYAHCHHA IIPpU AHAJIUTHYCCKHUX OIICpaluiax,
IEPEHOCE 3HAHUHU U YMGHI/Iﬁ Ha HOBBIC, HCCTAaHOAPTHBLIC CUTYaI[HUH.

— Ha OIICHKY «YHAOBJETBOPUTEILHO» (3 Oamma) — oOydaromiuiicss TeMOHCTPUPYET
MTOPOTOBBIM YPOBEHb CHOPMHUPOBAHHOCTH KOMIIETCHIIHI: B X0JI€ KOHTPOJIBHBIX MEPOTIPUSTHIA
JOIMYCKAarTCA OI_HI/I6KI/I, MMPOABIIACTCA OTCYTCTBHUEC OTACIBHBIX 3H3HI/II71, YMeHHﬁ, HaBBIKOB,
00y4aroUIUICsl HCIBITHIBAET 3HAYUTENIbHbIE 3aTPYAHEHUS MPU ONEPUPOBAHUHU 3HAHUAMU H
YMEHUSIMH TPU UX IEPEHOCE HAa HOBBIE CUTYAIIHH.

— Ha OIICHKY «HeYJA0BJEeTBOPUTEJbHO» (2 Oamra) — oOydarouuiics IeMOHCTPUPYET
3HaHus He 6osee 20% TeopeTHyecKkoro Marepuania, JIOMyCKaeT CYIIECTBEHHbIE OIMIMOKH, HE
MO>KET MOKa3aTh UHTEIJIEKTyalbHbIE HABBIKU PELICHUS MPOCTHIX 3a/1ad.

— Ha OIEHKY «HeYyI0BJIETBOPUTEJbHO» (1 0amr) — oOyJaroniuiicss He MOYKET TIOKa3aTh
3HaHMSI HA YpPOBHE BOCHPOU3BENEHUS U OOBSICHEHHS WHMOpMALMU, HE MOXKET I0Ka3aTb
MHTEJUIEKTYaJIbHbIe HaBBIKU PEIICHUS IPOCTHIX 3a/1a4.

8 YueOHO-MeTOAMUYECKOEe M HH(POPMALIMOHHOE 00ecneyeHne TUCIUTLITHHBI (MOTYJIs1)

a) OcHoBHas JuTeEpaTypa:

1. Psrun FO.U. Puckonorus B 2 u. Yacte 1. Yuebuuk mis By3oB / FO.U. Psarun. -
Mocksa: MznarensctBo "FOpaiit", 2020. - 255 c. [Onekrponssiii pecypc]. Koa moctyma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/2 (mata oOpalleHus:
01.09.2020)

2. Psrun FO.U. Puckosnorus B 2 4. Yacte 2: YueOuuk mis By3os / FO.WU. Psrun. -
Mocksa: MznarensctBo "HOpaiit", 2020. - 275 c. [Onekrponusiii pecypc]. Koa mocryma:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 (mata oOpalleHus:
01.09.2020)

0) JlonmoJiHUTeIbHAA JIUTEpaTypa:

1.benos IL.I'. YnpaBneHnue puckaMmu, CUCTEMHBI aHAU3 U MoJenupoBaHue. B 2 T.:
VueOHUK U pakTUKyM Juisi OakanaBpuara u maructparypsel / ILT. Benos. M.: M3narenbcTBO
IOpaiir, 2015. - 758 c. [DneKTpOHHBIN pecypc]. Kon JOCTyTa:
https://urait.ru/book/upravienie-riskami-sistemnyy-analiz-i-modelirovanie-v-3-ch-chast-3-
434332.
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https://urait.ru/book/upravlenie-riskami-sistemnyy-analiz-i-modelirovanie-v-3-ch-chast-3-434332

2.ITumonoBa T.K. Puck-meHemKMeHT [DIEKTpOHHBIN pecypc]: yueOHoe mocobue /
T.K. IlumonoBa; MI'TY. — Marautoropck: MI'TY, 2017. — 59 c.: un., Tabmn., cxembl. — Pexxum
JOCTYTIA:
https://magtu.informsystema.ru/uploader/fileUpload?name=3503.pdf&show=dcatalogues/1/1
514316/3503.pdf&view=true.

3.Kunsuna M.M. MatemaTtnueckasi CTaTUCTHKA B cXeMaX M TabmuIax [DIeKTPOHHBIHN
pecypc]: yaebnoe nocobue / .M. Kunzuna; MI'TY. — Marautoropck: [MI'TY], 2017. — 131
c.: TallI., CXEMBI, rpad., TUCTOTD. — Pexum JOCTYTIA:
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1
137351/3272.pdf&view=true.

1 4.Botuens JI.M. Pucku npeanpuHUMAaTeIbCKON AESTENbHOCTH [ DIEKTPOHHBIN
pecypc]: yuebnoe mocobue / JL.M. Boruens, B.B. Bukynuna; MI'TY. — Marautoropck:
MI'TY, 2018. — 1 osnekrpon. ont. guck (CD-ROM). — Pexum jgocryma:

https://magtu.informsystema.ru/uploader/fileUpload?name=3525.pdf&show=dcatalogues/1/1
514343/3525.pdf&view=true

B) Meroanueckne yKazaHus:

1. [lumenoB H.A. VYnpasnenue (GprHaHCOBBIMU PUCKAMU B CHUCTEME SKOHOMUYECKOU
Oe3omacHoCTH: YueOHHK U TpakTUKyM st By30B / H.A. [lumeHOB. - 2-e u3., mepepad. u J01.
- Mocksa: Uznmatenscto "HOpaiit", 2020. - 326 c. [Dnekrponnsiii pecypce]. Kox mocryna:
https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-
bezopasnosti-450094#page/2 (nara obopamierus: 01.09.2020)

r) [Iporpammuoe obecnieuenue u MHTepHeT-pecypcebi:

IIporpammHoe obecrieyeHue

HaunmenoBanue .
o Ne norosopa Cpok niericTBUS JIMIICH3UN

MS Windows 7

Professional(mna |1-1227-18 ot 08.10.2018 11.10.2021
KJIACCOB)

MS Windows 7

Professional (mst |[1-757-17 ot 27.06.2017 27.07.2018
KJIACCOB)

7Zip CcBOOOTHO 0eCCpPOUHO

FAR Manager cBOOOTHO 0eCCpPOUHO

IIpodeccuonanbHbie 0a3bl JaHHBIX 1 HH(POPMAIMOHHBIE CNIPABOYHbIC CHCTEMbI
HasBanue Kypca Cchlaka

DnexTpoHHas 0a3a TEPUOIUYECKUX HU3JaHUI
East View Information Services, OOO
HanmonansHas uH(pOPMaIMOHHO-
aHanuTHdeckas cucreMa — Poccutickuit uaaexc|URL: https://elibrary.ru/project_risc.asp
Hay4yHoro 1utupoBanus (PMHIL)
ITouckoBass cucrema Axamgemuss  Google
(Google Scholar)
Nudopmanmonnas cucrema - EnuHOE OKHO
JIOCTYyIa K MHGOPMALIMOHHBIM pecypcaM

https://dlib.eastview.com/

URL.: https://scholar.gooqgle.ru/

URL: http://window.edu.ru/
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https://urait.ru/viewer/upravlenie-finansovymi-riskami-v-sisteme-ekonomicheskoy-bezopasnosti-450094#page/2
https://dlib.eastview.com/
https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/

Poccuiickass T'ocynmapctBennas Oubnuoteka.|https://www.rsl.ru/ru/4readers/catalogues/
Karanoru

DnekTpoHHbie pecypcbl OuOamorekn MITY |[http://magtu.ru:8085/marcweb2/Default.as
nM. I'.'1. HocoBa P

@DenepanbHblil  00pa3oBaTeNIbHBIN  HOpTAl
OxoHomuKka. Connosiorusi. MeHePKMEHT
YHuBepcurerckas WHGOPMAIMOHHAS CHUCTEMaA
POCCHUA

MexayHnapoaHas HAayKOMETpHUYECKas
pedepartuBHas U MOJHOTEKCTOBas Oa3a manHbIX|http://webofscience.com
HayuHbIX n3ganui «\Web of science»
MexnayHapoaHas pedepatuBHas 51
MOJHOTEKCTOBAsl _ ClpaBOYHasi 0asza JIaHHBIX
Mexnaynapoanas 0a3a CIpPaBOYHBIX W3AAHHUI
10 BCEM OTpaciisaM 3Hanuii SpringerReference

9 MaTepHuajibHO-TeXHHYECKOe o0ecneueHne TUCIHIINHBI (MOTyJIs1)

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

https://uisrussia.msu.ru

http://scopus.com

http://www.springer.com/references

MartepuanbHO-TEXHUYECKOE 00€CTIeueHNEe TUCIIUTIINHBI BKITFOUALT:

Tun u HazBanue aynqutopun OCHalllEHHE AyAUTOPUHN

VYyeOHple  ayauTOopuM A TPOBEACHHUS  3aHATHH  JICKIMOHHOTO  THITA
MynbTUMeTUITHBIE CPEIICTBA XPAaHEHUSI, TIEpeIauyl U MPeICTaBIeHU HHPOPMAIIUH.

Y4eOHble ayaUTOpUU [UIsl TPOBENEHUS MPAKTUYECKUX 3aHSATUH, TPYNNOBBIX U
VHJMBUAYAIbHBIX KOHCYJIbTAllMM, TEKYIIETr0 KOHTPOJS W NPOMEKYTOUYHON aTTECTAlUU
MynbsTUMeAUIHbBIE CPEICTBA XPAHEHNUS, MIepelaut U MpeICTaBIeHHs] HH(POPMAaIIHH.

Kommnekc TecToBbIX 3agaHMil [UIsl MPOBEACHUS HPOMEXKYTOUHBIX U PYOEkKHBIX
KOHTPOJIEH.

[Tomemennss It caMOCTOATENBbHONW paboThl  oOydaromuxcs [lepcoHanbHBIC
kommbioTepsl ¢ naketom MS Office, Beixomom B MHTEpHET U € JAOCTYIIOM B SJICKTPOHHYIO
nH(pOopMalMOHHO-00pa30BaTeNbHYIO Cpey YHUBEPCUTETA

[lomemienus [Isi XpaHeHHsT M OPO(UIAKTUYECKOTO OOCTYy)KHMBaHUA Y4eOHOTO
obopynoBanusa Ilkadsr ans xpaHeHus y4eOHO-METOIMUYECKON [TOKyMEHTaluu, y4eOHOTo
000pyI0BaHUS U Y4€OHO-HATJISTHBIX ITOCOOMIA.
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