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PaGouas nporpamma coctasnena Ha ocaose ®I'OC BO - MarucTparypa 1o HanpasJIeHHIO
nonrorosky 38.04.01 Dxonomuka (npukas Munro6puayku Poccuu ot 11.08.2020 . Ne 939)

PaBouas mporpamma paccMoTpeHa 1 0106peHa Ha 3ace JaHHH /e PbI DKOHOMHKH
20.01.2023, mporoxon Ne 5 :

3aB. xadeapoii AT Bacunsesa

/4
Pa6ouas nmporpamma 0106pera METOIHYECKOM KOMH cmé uy
13.02.2023 r. mpoTokoa Ne 3 /
IIpencenarens / E.C. 3ambpxunkas

v
Pabouas nmporpamma cocrasieHa: % Z»%
npodeccop kadeapsl IKOHOMHKH, - SKOH. HayK v/ B.H. Hemuen

Pernienzenr:

3aMECTHTENb JMPEKTOpa 1o y4ebHo# paGote, 3aBexyrommii Kadempoill HKOHOMHKH
Cubatickoro  muctutyra (Qummama) OLBOY BO «bamkupckuif  rocyaapcTBeHHBIH
YHHBEPCUTETY , I-p 5KOH. HAYK : / N.A. CutHoBa




JIucr akTyaausanuu padoyeii nporpaMmsl

PaGouast mporpamMmma repecMoTpeHa, 00CykaeHa u 0100peHa s peanuzamnuu B 2024 - 2025
y4eOHOM roy Ha 3acejaHuu Kadeapbl DKOHOMHUKH

[Ipotokon ot 20 . No
3aB. kadenpoii A.T'. BacunbeBa

Pabouast mporpamMmma repecMoTpeHa, 00CcykaeHa u 0100peHa s peanuzamnuu B 2025 - 2026
y4eOHOM roJy Ha 3acejaHuu Kadeapbl DKOHOMHUKH

IIporokonm ot 20 r. No
3aB. xadenpoit A.Tl'. BacunbeBa

Pabouas mporpamma nepecMoTpeHa, 00cyxaeHa u ogoopena st peamszanuu B 2026 - 2027
yueOHOM roJly Ha 3acefaHuu Kadeapbl IKOHOMUKU

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




1 Iles1u ocBOECHUS TN CUMILTHHBI (MOAYJI51)

Hensmu  ocBoenust auciuiimabl  b1.B.01 Puckonorus sBISIIOTCS: YCBOCHHE
TEOPETUYECKHX W METOJMYECKUX TIOJIOKCHHUI YIPaABICHHUS PHUCKaMHU, (OPMHUPOBAHUE H
pa3BUTHE  OOWIEKYJIbTYPHBIX M  HPO(ECCHOHATBHBIX  KOMIIETEHIMM 1O  BHAAM
npo(heCcCHOHANLHOM JIEATEIPHOCTH B 00JacTH HSKOHOMHKH, OXBATHIBAIOMIEH IIPOIECCHI
uAeHTU(DUKAIIMK, OLUEHKM U  yOpaBieHus  (PUHAHCOBBIMU,  IPOU3BOJICTBEHHBIMH,
JIOTUCTHYECKUMH, MAPKETUHTOBBIMH, TEXHHYECKUMHU PUCKAMHU B TIPOMBIIUICHHOCTH, OaHKaX,
KOMMEPIIMH, CTPAXOBbIX U MHBECTULIMOHHBIX KOMIIAHUSX, B (heZiepalbHbIX, MyHULIUIIATbHBIX U
00pa30BaTeNbHBIX YUPEKIACHUIX, B HHPOPMAIIMOHHOM, MPOSKTHO-IPKOHOMUYECKOM M HAyYHO-
HCCIIeIoOBaTeNbCKOM  cdhepax  mnsg  oOecnedeHHs  APPEKTHUBHOTO H  YCTOHYHBOTO
(GYHKIIMOHUPOBAHUSI ~ OpPraHU3allMi, TOBBINICHUS WX  KOHKYPEHTOCIMOCOOHOCTH U
KDEIUTOCIIOCOOHOCTH.

2 MecTo TMCHMIIMHBI (MO1YJIs1) B CTPYKTYpe 00pa3oBaTe/bHOIl IPOrpaMMbl

HucuuiuinHa Puckonorus BXOAMT B 4YacThb Y4eOHOro ImiaHa (opMUpPYyeMYIO
Y4aCTHHKaMHU 00pa30BaTeIbHBIX OTHOIIEHUI 00pa30BaTeIbHON MPOTPaMMBI.

JIist  wW3ydeHHs JUCLMIUIMHBI  HEOOXOAMMbI  3HaHMs  (YMCHHs, BIAJCHUS),
c(OpMHUPOBAHHBIC B PE3YIIbTATE U3YUCHHSI JUCITUTUTUH/ IPAKTUK:

3HaHus (YMEHUSs, BIIAJICHUS ), IOJTYYCHHBIC TIPU U3YYCHUU TaHHON AUCIHUILIMHBI Oy IyT
HEO0XO0AUMBI JUIsl U3yYeHUS UCHUILINH/TIPAKTHK:

KopnoparusHast 5koHOMUKa

Pucku u prHaHCOBBIN KOHTPOJIb B OU3HECE

Pucku ncnonp3oBaHus pUHAHCOBBIX TEXHOJIOTUI

PuckoBble acniekThl 17100a1bHOM 3 KOHOMUKU

DUHAHCOBBI PUCK-MEHE/PKMEHT ( IPOJIBUHYTHIH YPOBEHB )

IToaroroska k caade U cada rocy1apCTBEHHOIO HK3aMeHa

[Ipon3BoaCTBEHHAS - PEAAUILNIOMHAS IPAKTUKA

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

3 Komnerenuun ody4aromierocs, popMmupyembie B pe3y/ibTaTe 0CBOCHUS

AUCHUILIMHBI (MOAYJIS1) ¥ IJIAHUPYEMble Pe3yJIbTAThl 00yueHu st

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

KO}_I HWHIAWKATOpa I/IHI[I/IKaTOp JOCTHXKCHUSA KOMIICTCHIINHN

I1K-1 CriocoGeH MpoBOANTE UCCIIEAOBAaHUS U aHAIN3 B chepe MHAHCOBBIX TEXHOJIOTHIA U YIIPABICHUS
pUCKaMU
T1K-1.1 [IpoBomUT CpaBHUTENBHBIN aHaAMM3, 0000mMaeT W KPUTHYECKH OICHUBAET
MEXTYHAPOIHBIA U OTEUYECTBEHHBIN ONBIT B OOJACTH Pa3BUTH, MPUMCHEHHUS,
perynupoBaHust PUHAHCOBBIX TEXHOJIOTHIA U YIIPABJICHUS PUCKAMU

[IK-1.2 OneHuBaeT BO3MOKHOCTh HMCIIOJIL30BaHUSI MHHOBALMHA M pa3paboTok B cdepe
(PMHAHCOBBIX YCIYT NMPH PEIICHUH MPAKTUYECKUX 3a/ad B MPO(ECCHOHATIBHOM
obnacTu

[1K-5 CnocoGen cTpouTh HHTEIPUPOBAHHBIE CUCTEMBI YIIPABJICHHUS PUCKAMHU OpraHU3alin

IIK-5.1 Pa3pabatbiBaeT ¥ BHEOPSET METOAOJIOTMYECKHE OCHOBBI WHTETPHPOBAHHOMN

CHUCTCMBbI YIIPABJICHUA PUCKAMHU

[K-5.2 OcymiecTBIsSET CTPATErMUECKOE PETYIUPOBAHUE, KOHTPOIb U ayAUT BHEAPEHUS
WHTETPUPOBAHHOM CHCTEMBI yIIPaBICHHUS PUCKAMH

I[IK-6 CrocobeH MeTOaMUeCKH O0eCleYnBaTh, IOIJCPKUBATh K KOOPAMHHPOBATH IIPOIECC
VIINARTEHU T DUCKAMUI

[K-6.1 Opranm3yer ¥ KOOPAWHUPYET IESATeNbHOCTh IO YIPABICHUIO PHUCKAMH B
COOTBETCTBHH CO CTPATETUIECKUMH IIEJISIMU OpTraHU3aIiH




[1K-6.2

Pa3pabatbiBacT U 00OCHOBBIBAaCT PEKOMEHAAIMU 110 COBEPIICHCTBOBAHUIO
CHUCTEeMBI/TIpoIiecca  YIpPaBIEHUS pPHCKAMH C YYE€TOM MEXTyHapOTHBIX
CTAHIADTOB KODIIODATHBHOIO VIODABIEHUA W coenndWKKA BeIeHUd OW3Heca

4. CTpyKTYpa, 00bEM H cojiep:KaHue TUCHHUIINHBI (MOIYJIs)
OO01mast TpyI0eMKOCTh TUCIUTUIMHBI COCTABIISACT 8 3aueTHBIX eauHuil 288 akaa. 4acoB, B TOM

HHUCJIC:

— KOHTakTHas pabora — 20,6 akaj. 4acoB:
—ayauTopHas — 16 akaj. 4acos;

— BHeayiuTopHas — 4,6 akaj. 4acos;

— caMmocTosiTebHas padoTa — 254,8 akajl. 4acos;
— B hopMe npakTudeckoit moaroroBku — 0 akaj. yac;
— MOJrOTOBKA K DK3amMeHy — 12,6 akas. dac
— IMMOATOTOBKa K 3a4éty — 12,6 akay. yac
dopma arTecTanuu - Kypcopas paboTa, 3a4eT, IK3aMeH

AynuropHas 3 =
KOHTaKTHas paboTa E 3 ®dopma TeKyIero
=
Paszen/ Tema g (B akaj. yacax) g > Bun 3 KOHTPOJIS Kox
> 3 © | caMOCTOATENBHOM | ycrieBaeMOCTH U
JUCTTUTLTAHBI N [~ . | komMneTeHun
o & paboThI TIPOMEKYTOYHOH
nab. | mpaxt. | 2.3 aTTecTalluu
Jlek. < < 11
3aH. 3aH. 0 =
Paznen 1: Teopetuueckue u
METOI0JIOTHIECKHE OCHOBEI
PHCKOJIOTHH
1.1 Puckosorusi Kak CamocrosaTensHOe
HayKa, ee PoJib B H3yUYCHHE
pa3BUTUHU yueOHOI 1 CobeceoBanme,
SKOHOMHYECKOW TEOpUHU Hay4YHOU TeCTHpOBaHHE TK-1.1, TIK-
> 1.2, TIK-5.1
1 B3aUMOCBSI3b C 1 0,25 25 JIUTEPATYPHI. npoBepka HK’-S ) HK’-
JPYTUMH HayKaMU. Brimonaenune WH/IMBUAYaTbHBIX &
TIpenmer u 00beKT, AHAJIUTHYECKHUX 3a7aHmi 6.1, TIK-6.2
LEJIH U 330241 3aaHui (1o
PHUCKOIOTUH. AKCUOMBI BBIOpaHHOMH
AY
1.2 KareropuanbHblii
aHaJIN3 pUCKa KaK
sIBJICHUS. PUCK Kak
ciyyaiiHoe u 1 CaMoCTOsTENBHOE
3aKOHOMEPHOE SIBJICHHUE, U3yuCHHE
BEpPOSITHOCTh U e¢OHOM 1
P v N CobecenoBanue,
BO3MO>XHOCTb. Hay4YHOU IK-1.1, TIK-
TECTHPOBAHUE,
Heonpenenennocts kak JIATEpaTypHl. 1.2, TIK-5.1,
1 0,25/0,151| 25 npoBepKa
HMCTOYHUK PHCKA. Brimonnenue e — I1K-5.2, TIK-
Teopus xaoca 1 TeopHst AHAJTUTHICCKUX 3a11a}}/ml71 6.1, IIK-6.2
oudypkamnuii B 3aaHui (1o
UCCIICIOBAHUU PUCKA. BBIOpaHHOM
Konnemnmun pucka kak TEeMaTHKe)
TEOPETUYECKHUI U
METO0JIOTHUECKHH
HCTOYHHUK PUCKOJIOTHH
Hroro no pazneny 2 0,5/0,1511| 50
Paznen 2: Ctpykrypa u
KJaccU(UKAIMU PUCKOB
YKOHOMUYECKHUX CUCTEM.
Wnentudukanus u onucaHue
PHCKOB.




CaMocCTOsTENbHOC

U3y4eHHe
2.1 Teopns yue6HOI 1 CobecenoBaHue,
BEPOSITHOCTEH U HAY4HOH TECTHPOBAHHC, ITK-1.1, TIK-
poBepKa
MaTreMaTHdecKas 20071 47 JIATCPATypPBIL. MBIy AT HBIX 1.2, TIK-5.1,
CTaTHUCTHKA, CHHEKTHUKA, ’ Beinonnenne 3a;[aHI/H71y3aana IIK-5.2, TIK-
TEOPHSI UTP B OMHCAHUH pacHeTHO- ’ N 6.1, I[TK-6.2
PHCKOB. AHAJIUTUYECKUX KOHTPOJILHOH
3ananmi, pabotsr Ne 1
KOHTPOJIbHAS
A, 1
CamocrosTenbHOE
n3yvdeHne
eOHOM 1 CobecenoBanue
2.2 Teopus xaoca u ¥ . ’
P . Hay4HOI TECTUPOBaHME,
Teopust  Oudypxauuii, MK-1.1, TIK-
HEUETKO JIATEPaTypPhIL. IIpoBEpKa 1.2 TIK-5.1
MHOKCCTBCHHBIC 0,5/0,151 | 38 Brmonnenue WH/IUBUTYaJIbHBIX HlK,-S 5 HK,-
ONICAHMS B pacdeTrHo- 3a/laHuH, 3aIIuTa 6.1 HK 6.2
" — AHAJTUTUIECKUX KOHTPOJIBHOM - '
e prcka. 3aJIaHui, pabotsr Ne 2
KOHTPOJIbHAS
pabora No 2
Hroro no pazneny 2,5/0,851 | 85
Paznen 3: Meroasl u
METOJIOJIOTHS OLICHKH,
aHanM3a v yrpaBJIeHHs
PHCKOM B COBPEMEHHBIX
3.1 HeraHTponuitHbIiHi
TIOAXO/I B YIPaBICHUH
puckoMm. Puck-
MEHEDKMEHT. CamMmocTosgTeapHOoe
CoBpeMeHHast H3yICHHC
HapaIETMa PHCK- yueOHOI 1 CobecenoBanue, MK-1.1. TIK
. d,
MeHeKMeHTa Hay4JHOI TECTUPOBaHHE, 1.2, TIK-5.1,
opramm3amuii. MeTojer 1/0,151 | 28,4 JIUTEPaTyphL. IpoBepKa K52 TIK
. -5.2, TIK-
(hMHAHCOBOTO aHANIN3a B Bomonmenne HHHHBHHyaH}’HHX 6.1, IIK-6.2
YIIPaBJIEHUH PUCKAMHU. aHE;;:;;:SI;HX salaHui
CHUCTEMHBIH TTOAX0]T B o
PHCK-MEHEDKMEHTe. 3ajaHui
PuckoBas cutyauus B
OpTaHM3aINH, KapTa
3.2 UccnenoBanue
pHCKa Ha OCHOBE
METOJIOB TEOPHH WP,
YYBCTBHTEILHOCTH U CaMOCTOSTENEHOE
aHaJM3a CLCHAPHUEB. W3ydeHHe
Hccnenosanne puckos y4eOHOM 1 CobecenoBanue, K-1.1. TIK
Ha OCHOBE METOJI0B HAVIHOM TecTH T 3
’ y poBaHue, 12 TIK-5.1
AcpeBa peIICHIH, 1/0,151 | 30 JINTEPATYPEL. HpoBepka l'[.K’ 52 l'I.K’
aHaJIOTHH 1 BeinosiHeHne | MHAMBHAYaIbHBIX 6.1 l'[IIC 6.2
ONTHMH3ALIT pacueTHo- 3ajaHui - '
BTOPUYHBIX PUCKOB. AHATHTHYECKIX
IIpumenenue 3aaHuit
MaTeMaTHIECKOTO
OXXHIAHUS U
CTaHIAPTHOTO
Uroro no pazaeny 2/0,31 | 58,4

Paznen 4: KonuenryaibHbie
npoOJieMbl OLICHKH, aHATTU3a

U YIPaBJIECHUS PUCKOM.




CamocrosTenpHOe
U3yUCHHUE
4.1 TIpoGnemsl yueOHOH u CobecenoBanue,
HCCIICIOBAHHS PUCKA HA Hay4IHON TECTHPOBAHHE, | 11v 1 1 11K-
OCHOBE METOZOB JIUTEPATYPBHI. IIpOBEpKa 1.2 1'.IKl-5 1
JKCHEPTHBIX OLICHOK, 1/0,9U1 32 Beinonnenue WHIMBUTYaJIbHBIX HlK,-5 5 HK,-
HEYETKO- pacdeTHo- 3aj1aHui, 3anuTa 6.1 HKG 5
MHOECTBEHHBIX AHAJTMTUIECKUX KOHTPOJIBHOM o '
OIHCAaHUM. 3aJjaHui, pabotsr Ne 3
KOHTPOJIBHASI
pabota Ne 3
4.2 Kommemuist CamocrosTenbHOE
U3yYCHHUE
OTPAHKHCHHOTO pucka 1 eOHoll u CobecenoBanue
merox VAR (Value-at- N e | TIK-1.1, TIK-
Risk). Ynpassenue 2/11 29,4 nHTesz bl 1§ (?Be Ka ’ 1.2, TIK-5.1,
PUCKOM Ha OCHOBE ! PaTypEL. POBCp I1K-5.2, TIK-
BeinonHeHne | HHIMBHIYaIbHBIX
METOJIOB CTPaxXOBaHUS, N 6.1, ITIK-6.2
pacueTHo- 3a7aHuil.
pe3epBUPOBAHHS,
AQHATUTHYECKHX
XEKAPOBAHUSL .
3a1aHui.
HWroro no pazneny 2 3/191 | 61,4
Hroro 3a cemectp 8/3,211 |254,8 9K3aMe€H, 3a4eT
Hroro no nuciuiinae 8 8/3,21 |254,8 3a4eT, DK3aMeH
5 Oopa3oBaTte/ibHbI€ TEXHOJIOTUH
Z[J'ISI peain3alivn npeaAyCMOTPCHHBIX BHUO0B yqe6H0171 pa6OTI:>I B Ka4y€CTBEC
00pa3oBaTeNbHBIX  TEXHOJOTWHM  mpernonaBaemor  aucturumasl  b1.B.02  Puckonorus

WCIIOJIb3YIOTCS TPAIMLINOHHAS ¥ MOAYJIbHO-KOMIIETEHTHOCTHAS TEXHOJIOTHH.

[Ipu nepenaye HEOOXOIUMBIX TEOPETUUECKUX 3HAHUN HMCIIONB3YIOTCS MYJIbTUMEINIHbBIE
CPEJICTBA U TEXHOJIOTHH.

JIy1st yCBOEHUs HaBBIKOB OOpabOTKH aHAIIUTUYECKOW, TEOPETUYECKOW M METOJIUYECKOU
UHpOpPMAalLlMY, TMPOBEACHUS AHAIUTUYECKUX OICHOK, HMHTEpIpeTalMyd TMOJIY4YEeHHBIX 3HAHUH
IPEelyCMOTPEHO MPOBEACHHUE 3aHITUH B KOMIBIOTEPHOM KJacce€ M MCMOJIb30BaHUE METOAOB IT:
CIPaBOYHO-TIPAaBOBBIX cUcTeM «I apaHT», «KOHCYIbTaHT+», paboTa ¢ 3JeKTPOHHBIMH TaOIMLIaMU
MS Excel.

JU1 yCBOEHUS TEOPETUUECKUX U METOIOJIOTHYECKUX HABBIKOB MCCIIETOBAHUS PA3INYHBIX
DKOHOMHYECKHUX CHUCTEM, OLIEHKH CTPAHOBBIX M PErHOHAIBHBIX TEHACHIMN 3KOHOMHYECKOTO
pasBUTHs TpelycMOTpeHa paboTa ¢ OyiokamMu O(UIMATIBHOW CTaTUCTHYECKOW HHdOpMaIuH,
CBOJIaMU MH(OpPMAINK B UHPOPMAIIMOHHBIX ITOpTajax.

JU11 ycBOEHUS HaBBIKA BJIAJIEHUS COBPEMEHHBIMU METOJAMU M METOJIOJIOTUEN OLIEHKH U
aHaJau3a TEHJCHIHMM 3>KOHOMHMYECKOTO pPa3BUTHs, IPOLECCOB M SBICHUHW HA MaKpOYPOBHE,
ME€30yPOBHE YU MUKPOYPOBHE HCIIOJIB3YETCS IIPUEM «MO3TOBOTO LITYpMay», MHAUBUAYAIbLHOTO U
oOparHoro. Jlyig ynydiieHus: yCBOGHUs OOy4arouIMMHcs Haubosiee TPYJHO BOCIPUHHUMAEMBbIX
pa3/enoB TUCIUIIMHBI IPEYCMOTPEHBI 3aHATHS, IPOBOANMBIE B MHTEPAKTUBHBIX (pOpMax.

Jy1g oByIaieHUs] HABBIKAMU CaMOCTOSITENIbHOM paboThl, CaMOOpTraHU3alMU 1 OpraHU3auu
BBITMIOJTHEHUSI TBOPYECKMX 3aJaHUM IPETyCMOTPEHA IOATOTOBKA K NPAKTHUYECKUM 3aHATHIM
(0OCcyxk/eHUsAM pe3yslbTaTOB HAy4YHOHM NpOpabOTKHM MaTepualoB JUCHUIUIMHBI U UX
TEOPETUYECKOH M TMPAKTHUYECKOW 3HAYMMOCTH), COOOIIEHUSM, TECTHPOBAHUIO, BBIOJHEHHE
JOMAIITHUX 3a/IaHui C MX MOCIEAYIOUINM MpEACTaBIEHUEM JI0KJIaI0B, HaMcaHueM pedeparos,
IpeICTaBICHUEM KOHTPOJIBHBIX ¥ KYpCOBOI paboT Ha 00pa30oBaTeIbHOM MOPTAJIe.

6 YueOHO-MeTOAUYeCKOe 00eclieueHHe CaMOCTOSITeIbHOM padoThI 00ydyaommxcst
IIpencrasneno B npuioxenuu 1.

7 OneHOYHBIE CPeACTBA AJIsl IPOBeICHHS POMEKYTOYHOM aTTeCTALMI



[IpencraBieHbl B IPUIIOKEHUH 2.
8 YueOHo-MeTOAHYecKOe M MHPOPMAIMOHHOE 00ecnevyeHue JUCIUIIMHBI (MOTYJIs1)

a) OcHoBHas TUTEpaTYypa:

1. Psirun FO.U. Puckonorus B 2 4. Yacts 1: YueOnuk ais By3os / FO.U. Psarun. - Mocksa:
M3narensctBo  "HOpaiit", 2020. - 255 c¢. [Onaexrponssii pecypc]. Kox mocryna:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-1-453238#page/1 [/ara o6pamenus 20.01.2023

r.].

2. Psarun F0.1. Puckonorus B 2 4. Yacts 2: YueOnuk 11 By30B / FO.U. Psrun. - Mockga:
M3narensctBo  "HOpaiit", 2020. - 275 c. [Oaexrponsnsii pecypc]. Kox mocryna:
https://urait.ru/viewer/riskologiya-v-2-ch-chast-2-453239#page/2 [[dara o6pamenus 20.01.2023

r.].

0) JlomostHuTEIbHAS JIATEPATYpA:

1. BoponioBckuii A.B. OreHka puckoB: YUeOHUK M TpakTHKyMm s By30oB / A.B.
Boponnosckuii. - Mocksa: M3narensctBo "HOpaiit", 2020. - 179 c. [DnexrponHslii pecypc]. Kox
nocryma: https://urait.ru/viewer/ocenka-riskov-452702#page/2 [ dara obpamenus 20.01.2023 r.].

2. Kacesinenko T.I'. OneHka W aHanu3 pUCKOB B OM3HEce: YYEOHHK M TPAKTHKYM JIIs
By30B / T.I'. Kacbsinenko, A.I'. MaxoBHKOBa. - 2-¢ u3/1. nepepad. u foim. - Mocksa: M31arenscTBo
"FOpaiit", 2020. - 381 c. [Dnexrponnsiit pecype]. Koa mocryma: https://urait.ru/viewer/analiz-i-
ocenka-riskov-v-biznese-450126#page/2 [dara oopamenus 20.01.2023 r.].

3. Barkun B.H. Puck-menemxMenT. - 2-¢ u3jl., nepepad. u aoi. - Mocksa: M31arenscTBo
"FOpaiit", 2020. - 365 c. [Daexrponnsiii pecypc]. Koa mocryma: https://urait.ru/viewer/risk-
menedzhment-450164#page/2 [1ara oopamienus 20.01.2023 r.].

B) MeToanyeckne yKazaHus:

1. Kapmanosa E.B. UucrnieHnHble METOBI [ DNEKTPOHHBIN pecypc]: yaeOHO-METOAMUECKOe
nocodbue / E.B. Kapmanosa; MI'TY. — Maruautoropck: MI'TY, 2016. — 1 31eKTpoH. ONT. JIHCK
(CD-ROM). - Pexum JIOCTyTA!
https://magtu.informsystema.ru/uploader/fileUpload?name=2551.pdf&show=dcatalogues/1/1130
353/2551.pdf&view=true [/laTa ob6pamienuns 20.01.2023 r.].

2. YopaBlieHHue pUCKaMH U CTpaxoBaHUE [ DIEKTPOHHBIN pecypc]: yaeOHO-MeTOanuecKoe
nocobue / B.H. Hemues, C.I'. XKypasun, A.B. Usnes u ap.; MI'TY. — Marauroropck: MI'TY,
2016. — 1 3IEKTPOH. OIT. JTUCK (CD-ROM). —  Pexum = pocryna:
https://magtu.informsystema.ru/uploader/fileUpload?name=2570.pdf&show=dcatalogues/1/1130
376/2570.pdf&view=true [/laTa oopamenus 20.01.2023 r.].

3. Kunsuna M.M. MaremaTtnyeckasi CTaTHCTHKA B CXeMaxX W TaOuuiax [DIIeKTpOHHBIH
pecypc]: yueoHo-MeToandeckoe nocodue / .M. Kunzuna; MI'TY. — Marauroropck: [MI'TY],
2017. - 131 c¢.: Tabm, cxemsl, Trpad., THCTOTp. — PexkmMm  mocryma:
https://magtu.informsystema.ru/uploader/fileUpload?name=3272.pdf&show=dcatalogues/1/1137
351/3272.pdf&view=true [JlaTa o6pamienuns 20.01.2023 r.].

4. KypzaeBa JI.B. MoaenupoBanne Ha OCHOBE HEYETKOW JIOTHKHU B 33/1a4aX YyIPaBICHUS
SKOHOMUYECKHMH CHCTEeMaMH U TIpolieccamMu [DIEeKTPOHHBIM pecypc|: ydeOHO-METOIUYECKOe
nocobue / JI.B. KypzaeBa; MI'TY. — Maraurtoropck: MI'TY, 2017. — 1 sanektpoH. onr. auck (CD-
ROM). Pexum JIOCTYTIA:
https://magtu.informsystema. ru/uploader/flIeUpIoad’)name 3293.pdf&show=dcatalogues/1/1137
670/3293.pdf&view=true [/lara obpamenus 20.01.2023 r.].

5. JlorynoBa O.C. Teopusi HEUETKHX MHOXKECTB [DIEKTPOHHBIN pecypc]: yueOHO-
meroanueckoe mocooue / O.C. JlorynoBa, E.A. Umsuna, B.C. Bemmkanos; MITY. —
Marnuroropck: MI'TY, 2016. — 1 snekrtpon. ont. guck (CD-ROM). — Pexum pocryma:
https://magtu.informsystema.ru/uploader/fileUpload?name=2285.pdf&show=dcatalogues/1/1129
895/2285.pdf&view=true [/lata oopamenus 20.01.2023 r.].
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r) [IporpammHoe obecneuenue u UHTepHeT-pecypceb:

IIporpammHoe o0ecnieuenmne

Haumenosanue I10 No noroBopa Cpok nercTBuUs JIUIEH3UN
. . Ne 135 oT

MS Office 2007 Professional 17.09.2007 6eccpouHo

7Zip CcBOOOIHO OeCCPOUHO

FAR Manager CBOOOTHO 0OeccpouHO

IIpodeccuonanabHble 6a3bl JTaHHBIX H HH(POPMAIHOHHBIE CIPABOYHbIE CHCTEMbI
Hassanue xypca CchUIKa

DnekTpoHHas 0a3a MEepUOJAMYSCKUX H3AaHHUI

East View Information Services, OOO|https://dlib.eastview.com/

«VUBUC»

HarmmonaneHas WH()OPMAITMOHHO-
aHanmuTHuyeckas cucreMa — Poccuiickuii|URL: https://elibrary.ru/project_risc.asp
uHJeKc HayyHoro nutupoBanus (PMTHILI)
ITouckoBass cucrema Akxkamemus Google
(Google Scholar)

Nudopmanuonnas cucremMa - EnuHoe OKHO
JIOCTYIIa K FHPOPMAIIMOHHBIM pecypcam
Poccuiickas ['ocynapcrBeHHass OuOamoreka.

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

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

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

Karanoru
OnektpoHHbie pecypcbl Oubmmoreku MITY [https://magtu.informsystema.ru/Marc.html?l
um. .. HocoBa ocale=ru

denepanbHblii 00pa3zoBaTeIbHBIN HOpTAT
OkoHomuKa. Coumosiorus. MeHeDKMEHT
YHuBepcurerckast UH(QpOpMallMOHHAs cCTEMA
POCCHA

MexayHnaponHas  0a3a  MOJIHOTEKCTOBBIX
XypHaoB Springer Journals

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

https://uisrussia.msu.ru

http://link.springer.com/

9 MarepuaJibHO-TEXHHYeCKOe o0ecreyeHue TUCIUNIHHBI (MOTYJIs1)

MartepuanbHO-TeXHHUECKOE 00ecredeHne TUCIUTIINHBI BKITIOYAET:

Tun u Ha3BaHue ayquTopuu. OCHAIlIEHNE Ay AUTOPUH.

YueOHbIe ayTUTOPHUH TSI TPOBEACHUS 3aHATHI JEKIIMOHHOTO THMa. MyabTUMETUHbBIE
CpeICTBa XpaHEHUs, Iepeladr U MPeACTaBICHIS HH(OPMAIIUH.

Y4eOHbIC ayIuTOpUU IS TPOBEACHHS IMPAKTUYCCKUX 3aHATHH, TPYNIOBBIX H
WHIUBUAYAIBHBIX KOHCYIBTAIlMi, TEKYIIEro KOHTPOJS M MPOMEXKYTOUHOH aTTecTaluu
MynsTuMeanifHbIE CPeICTBA XPaHEHU S, IIepeaau U MPeCTaBIeHUs HHPOPMAaIIHH.

KoMmmuiekc TecToBBIX 3aJaHUil Al TPOBEACHHUS MPOMEXKYTOUHBIX U PYOEKHBIX
KOHTPOJIEH.

[Tomemenuss Ist  caMOCTOSITENNbHOM — paboTel  oOywaromuxcsi  [lepcoHanbHbIE
KomrbioTephl ¢ maketom MS Office, Bbixogom B MHTEpHET M C IOCTYNOM B 3JICKTPOHHYIO
MH(POPMAIIMOHHO-00pa30BaTEIbHYIO CPEy YHUBEPCUTETA

[Tomemenust s XpaHeHUST ©  NPOGUIAKTHYECKOTO0 OOCTYy)KMBaHUS Y4EOHOTO
obopynoBanusi Illkadel 118 XpaHeHHS Y4eOHO-METOIMYECKOH JIOKyMEHTAaIMH, y4eOHOTro
000pyI0BaHUS M YI€OHO-HATJISTHBIX TTOCOOHUH.
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IIpunosxenne 1
6 Y4eOHO-MeTOqMYECKOE 0OOecTIiedeHHe CAaMOCTOATE/IbHOM padoThl CTY/AeHTOB

IMo mucrmmumae b1.B.01 Puckonorusi mpemycmorpeHa ayauTopHas W BHeayAWTOpHAs
camocTosTenbHas paboTa 00yJIarOIINXCs.

CamocrosTensHass paboTa CTYJCHTOB TpeArojiaracT IMOATOTOBKY K 3aHATHSIM, pPELIeHHE
TUTIOBBIX 33/1a4 HA MPAKTHYECKUX 3aHATHAX, HANMMCAHUE ped)epaToB MO MPEACTaBICHHBIM B pabouci
IporpaMme JUCITUIUTMHBI T€MaM, BBIITOJTHECHHE KOHTPOJBHBIX padoT Ne 1, 2 m 3 (mo BapwaHTam),
MOJITOTOBKY U BBIMOJIHEHUE KYPCOBOH padoTe (110 BRIOPAHHOW TEMAaTHUKE HAYYHBIX UCCIIC/IOBAHMIA).

Paznen 1: Teopernyeckne U MeTOI0JI0THYECKHE OCHOBBI PUCKOJIOTHH

Tema 1.1. Puckonorust kak Hayka, €€ poJib B pa3BUTHH 3KOHOMHUYECKOH TEOPHH U B3aUMOCBS3b
C IpyruMu Haykamu. [Ipenmer um OOBEKT, LENW M 3aJauyd PUCKOIOTHH. AKCHOMBI U TOCTYJAThI
PHCKOJIOTUHI

Bonpocul ona obcysrcoenun (na npakmuueckux 3aHAmMUAX).

1 Puckonorus u ee B3aMOCBS3b C APYTUMH HayKaMHU.

2 MeTroaoa0ruyeckue OCHOBBI PHUCKOJIOTHH: MOAXOIbI, HapajurMbl, TEOPHH, KOHILEIIUH,
METOABI U METOIUKHU.

3 Ponb pucka B MPUHATHU pEIICHUH B cpepe SIKOHOMHKH.

4 OcHOBHBIE HAYYHO-TEOPETHYECKHE MPEATIOCHUIKHA PUCKOJIOTHH.

5 Puck u puckoBasi CUTyalusl.

6 AKCHOMBI PHUCKOJIOTHH. AKCHOMa BCEOXBATHOCTH U CYOBEKT PUCKA.

7 AKCHOMBI PHUCKOJIOTHH. AKCHOMa MPUEMIIEMOCTH U KaTErOpHU3alysl pUCKOB.

8 AKCHOMBI pUCKOJIOTHH. AKCHOMa HEITOBTOPSEMOCTH U T10JI€ PUCKOB.

9 Mocrynarel puckoyoruy. Prck 1 Hanmuue cyObeKTa, IPUHSATHE PEIICHUS.

10 ITocTymnats! puckosnoruu. Puck u pemeHus, ¢ TOMOIIBI0 KOTOPBIX CBSA3BIBAETCS BPEMSI.

11 IMocrynaTs! puckonoruu. Puck u moBenenune cyobekra. [lotepu u ymiepo.

12 [TocTynaTel puckonoruu. Puck u mepsl pucka.

13 OcHOBHBIE ATaITbl HAKOTUICHWS 3HAHUM U PAa3BUTHSI HAYKH O PUCKE.

14 Kak B HCTOpPUYECKOH PETPOCIIEKTUBE U3MEHSUIUCH TPEAMET U LEIb PUCKOJIOTUHN ?

15 Yro noHumaeTrcs noJ NpUuOpPUTETaMH U OPUEHTUPAMH B PUCKOJIOTUU?

Tecmoswie 3a0anus.

1 Yxaxute Hanboiee CTPOroe MpeACTaBICHUE O PUCKE KaK SBJICHUU:

a) cuTyauusi, 0ObEKTUBHO COAEP’KaIlasi BHICOKYIO BEPOSTHOCTh HEBO3MOXKHOCTH JOCTHKECHUS
LeJy;

0) Hamuuue (HaKTOpOB, TPU  KOTOPBIX  PE3YNbTaThl  JCUCTBHA  HE  SBISIFOTCS
JETePMUHUPOBAHHBIMY, & CTENICHb BO3MOXKHOTO BIMSHUS 3THX (DaKTOPOB Ha pe3yiIbTaThl HEU3BECTHA;

B) clieAcTBHE JieiicTBus (Oe31eHCTBHA), B pe3yJIbTaTe Yero CyLUIeCTBYET peanbHasi BO3SMOXKHOCTh
TOJTy4EHHS HEOTIPEIEIEHHBIX PE3yJIbTaTOB;

T) KaTeropus, OTPaXXarollas BO3MOXKHOCTHh JTOCTI)KEHHS WM TPEBBIIICHHUS (HETOCTIKEHUS,
HETIOJIHOTO JOCTHKEHUS) MOCTABIICHHBIX 1IeJIeH B YCIOBHSIX HEONPEIEIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 YTo MOHUMAETCS TI0]T aHATM30M PUCKA:

a) cucTeMaru3anys MHOXKECTBA PUCKOB HA OCHOBAHWHM KAaKHX-THMOO MPU3HAKOB M KPUTEPHEB,
MO3BOJIIONINX 00BEANHUTH IOJMHOXKECTBA PUCKOB B OoJiee 00IIre MOHATHS;

0) cucTeMaTHYecKOe WCCIEIOBaHHE CTENEeHW pPHCKa KOHKPETHBIX OOBEKTOB, IPOLIECCOB,
SBJICHUH, TPOEKTOB;

B) HAUYaJbHBIA OTalm CHCTEMbl MEPONPHUATHH IO YNPaBICHUIO PUCKAMH, COCTOSILUA B
CHUCTEMAaTUYECKOM BBISBIEHMH PUCKOB, XapaKTEPHBIX IJI OIPEIEICHHOIO BUAA IEATEIBHOCTH, U
OIIpEJICJIEHNH UX XapPaKTEPUCTHK;

T) HET IPaBUIIBHOTO OTBETA.

3 Yro noHuMaeTcs o1 HAeHTH(DHUKAIIUCH pUCKa:

a) HayaJIbHBIA 3Tall CUCTEMHBIX MEPONPUSTUN IO YIPABICHUIO PUCKOM, OCHOBAHHBIA Ha
CHUCTEMATUYECKOM BBISIBIICHUU PUCKOB OIPEIEICHHOTO BU/IA AEATENBHOCTH U UX XapaKTEPUCTHK;
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0) cucreMaTHMYecKOe HAy4yHOE HCCIIEOBAaHUE CTENEHH PUCKA, KOTOPOMY I1OJBEPKEHbI
KOHKPETHbIE O0BEKTHI, BUABI JESITEIbHOCTH U IPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YxaxxnTe BO3MOXKHBIE MIOCJIEACTBHS peaIn3allii PUCKa:

a) OTpHUIIATEIIbHBIC;

0) MOJIOKUTENBHBIC;

B) KaK IMOJIOKUTENbHBIC, TaK U OTPULIATEIILHBIC;

T') HET IPAaBWJIBHOTO OTBETA.

5 Kak Ha3bIBaOTCS PUCKHU, IPAKTUYECKH BCETAA HECYILUE [IOTEPHU:

a) KpUTHYECKUE;

0) CIeKyJIATUBHEIC;

B) YHCTHIC;

r) aMOWBaJICHTHBIE;

) THTIOTETHYECKUE;

€) HeT MPaBUWIHHOTO OTBETA.

6 Kak Ha3bIBalOTCS PUCKH, KOTOPBIE MOT'YT HECTH KaK MOTEPH, TAK U JOIIOJHUTEIbHBIE TOXOIbI:

a) YHCTHIE;

0) KpUTHYECKHE;

B) CIIEKYJISITHBHBIE;

') OTpaHUYECHHBIE;

1) JOMTyCTHMBIE;

€) HeT MPaBWIHLHOTO OTBETA.

7 Kak Ha3bpIBalOTCSI PHCKH, OOYCIIOBJICHHBIE AEATEIBHOCTBIO CAMOTO MPEANPHUSITHS M €ro
KOHTaKTHOM ayJIUTOPUEH:

a) YHCTEIC;

0) BHENIHWE;

B) BHYTPEHHUE;

T') JIOMTyCTUMBIE;

1) OTpaHUYCHHBIE.

8 Kak Ha3pIBalOTCS PUCKH, B pe3yJbTaTe peajlu3aliy KOTOPHIX MPEANPHITHIO TPO3UT MOTePs
BBIPYUYKH (IIOTEPH MPEBBIMIAIOT OKUAAEMYIO TIPUOBLIb):

a) JOMyCTHMBIE;

0) KpUTHYECKHE;

B) KaracTpoduyeckue;

T') BEPHBI BCE OTBETHL

Ilpumepnovie unousudyanvuvie oOomauwinue (meopueckue) 3aoanua (H/3) — memol
peepamoe:

1 Puckonorus u ee B3aMMOCBS3b C IPYTUMH HayKamH.

2 MeTon0I0rHUeCKUE OCHOBBI PHUCKOJOTMM: MOAXOABI, MapaJurMbl, TEOPHH, KOHLEIIHH,
METOJIBI U METOMKH.

3 Ponp pucka B IPUHITHH PELIEHUH B chepe SIKOHOMHUKH.

4 OCHOBHBIE HAYYHO-TEOPETUYECKHUE MPEITOCHUIKH PUCKOJIOTHH.

5 Puck u puckoBas cuTyanusl.

6 AKCHOMBI PUCKOJIOTHH.

7 IlocTynatel pUCKOJIOTHH.

8 OCHOBHBIE 3Talbl HAKOIUIEHUS 3HAHUW U Pa3BUTHUS HAYKH O PUCKE.

9 Kak B ucToprieckoi peTpOCIeKTUBE H3MEHSITUCH MPEAMET U II€Th PUCKOJIOTHH?

10 Yto moHMMAaETCs 1O/ KPUTEPUSIMH, IPHOPUTETAMHU U OPUEHTHPAMHU B PUCKOJIOTHH?

Tewma 1.2. KaTeropuanbHbIif aHATN3 pUCKa KaK ABJIEHHS. PUCK Kak CIy4ailHOE W 3aKOHOMEPHOE
SBJICHNE, BEPOSITHOCTh U BO3MOKHOCTh. HeomnpeneneHHOCTh Kak MCTOYHMK pucka. Teopus xaoca u
Teopuss Oudypkanuii B HCCIEIOBaHWU pucKa. KOHLENIMM pHCKa Kak TEOPETHYECKUH U
METOJ0JIOTHYECKUIA UCTOYHUK PUCKOJIOTUN

3aoaua 1.
ABTomar, paboTaromuil cO CTaHJAPTHBIM OTKJIOHEHHeM O = 1 T, dacyer 4aii B mayku co
cpemanM BecoM & = 100 r. B cayuaitHoit BEIOOpKe oOBeMOM N = 25 madek cpeaHwii Bec OMHOMH
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nayky coctaBmwii X = 101,5 r. OHEHUTh PUCK PEryJHpPOBKU aBTOMAra MpU CPEAHEH JTOBEPHTEIBHOM
BeposaTHOcTU P = 95%.

3aoaua 2.
CranHok, paboTaromuii co CTaHAApTHBEIM OTKIIOHEHHeM O = (0,5 MM, NPOW3BOAWUT H3ICTUS
cpenueit mmuEEl @ = 20 MM. B caygaiiHoit BeIOOpKe o0bemMoM N = 16 wm3menwii cpemHss ATHWHA

oxHoro m3aemus cocramwia X = 19,8 M. OneHUTh PUCK HACTPONKM CTaHKA, €CIM JOBEPUTEIIbHAS
BEPOSATHOCTB cocTaBisieT P = 99%.

3aoaua 3.

[IpousBomuTeh U3AETHS YTBEPXKIACT, YTO CPSTHUN BEC TUTUTKH M3EHs He MeHee & = 50 T.
Puck-odunep orobpan 10 mmuTok u3nenus, Bec KOTOPHIX COCTABHII, COOTBETCTBEHHO, 49, 50, 51, 52,
48, 47, 49, 52, 48, 51 1. OueHUTHh PUCK M3TOTOBIEHUS HM3IEIH 1O 3asSBICHHOMY 00pas3ily, €Ciii Bec
TUTMTKA W3JICHsI COOTBETCTBYET HOPMAJIBHOMY DACIPEACICHHUIO, a JOBEPUTEIbHAs BEPOSTHOCTH
cocraBisier P = 95%.

3aoaua 4.

[TpousBoauTENb W3ACTHS YTBEPKIAET, YTO J0JIsi OpPaKOBaHHBIX M3AeHid He mpeBocxoaut 1%. B
ciydaitHoil BbIOOpke oObemoM N = 100 oxazamock 2 OpakoBaHHBIX wu3fenus. OIEHUTb PHCK
NosIBJICHUs1 OpaKa U3JIeus, €CIT TOBEPHUTENIbHAs BEepOsSTHOCTE P = 99%.

3aoaua 5.
NuBectunmonuslii mpoekT Ne 1 paccuurad Ha '[1 = 4 ronma, TUCHEPCHUSI €XKETOJHON NPUOBLIH

2 .
cocraBmsier S; = 15%. VHBecTunmoHHbIi mpoekT Ne 2 paccumrtad Ha t, = 3 roma, aucmepcus

o 2 o
ekerofHol npubbun cocraBisier S, = 20%. Ilpeamonaraercs, 4To pacnpelereHHe €XKeroJHon

OpHOBUTH TIOMYUHSCTCS 3aKOHY HOPMAJbHOTO pAaCIpe/eNieHUs ClydaiHoi BemuuuHbl. CpaBHUTH
PHUCKH MHBECTUIIMOHHBIX MpoekToB Ne 1 u 2 mpu goBepuTensHO BepositHocTH P = 99%.

3aoaua 6.
ITo nepBoil TexHONOrUM I MPOU3BOACTBA Kaxaoro u3 N, = 10 usgenuil ObLIO 3aTpadyeHO B

cpenem X1 = 30 cekyH/ (BBIOOPOYHAS UCTICPCHSI 512 = 1 cexynna). [lo BTOpO# TexHONIOTUU IS
NPOM3BOJCTBA Kaxmoro w3 N, = 16 wm3menumii Obuto 3arTpadeHo B cpegHeM X2 = 28 cekyHA

2
(BbIOOpOYHas aucrepcuss S, = 2 cekyHIbl). OLEHUTh PUCK OoJiee MEIIEHHOrO MPOU3BOACTBO IO
NEPBOM TEXHOJIOTUH O CPAaBHEHHUIO CO BTOPON TEXHOJIOTHEH NP AOBEPUTENHHON BEPOSITHOCTH P =

95%.

Bonpocul ona obcysrcoenus (na npakmuueckux 3aHAmMUAX).

1 Puck xak 3xoHOMHUUecKas kareropusi. KareropuanbHblil aHaTN3 pUCKa.

2 CymHOCTb pHCKa KaK SIBJICHUS U KBATMMETPHUECKUE XaPaKTEPUCTUKH PHCKA.

3 Puck Kak cirydaifHOE ¥ 3aKOHOMEPHOE SIBIIEHUE, BEPOSATHOCTh U BO3MOXHOCTb.

4 HeonpeeneHHOCTh KaK HCTOYHHUK PUCKA.

5 Teopus xaoca u Teopust Oudpypraumii B HCCIEIOBAHUN PUCKA.

6 Konnenmumu prcka Kak TEOPETHIECKHIA U METOIO0IOTUIECKUI HCTOYHUK PUCKOJIOTHH.

7 BapuaHTBI SKOHOMHYECKHX pellleHH, 0OPEMEHEHHBIX PUCKOM. AJTBTEPHATHBEI.

8 IIpuHIMITEI CHCTEMHOTO aHAJIM3a PUCKA B CIIEKTPE SKOHOMUYECKHX MPOOIIEM.

9 KayecTBEHHBIHM U KOJTUYECTBEHHBIN aHAIU3 PUCKA.

10 Mcnonp3oBanne Habopa moKas3aresnei st KOJTHIECTBEHHOH OIEHKH PUCKA.

Tecmosvie 3a0anus.

1 B yem cymHoCTh COLMAIbHO-3KOHOMHYECKON (PYHKIIMH PUCKA:

a) B TIpoIlecce pBIHOYHON JEeATENbHOCTH PUCK ¥ KOHKYPEHIUS IIO3BOJIIOT BBIJEIHUTH
colMalbHble TPYNIbl d()(EKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KilaccaX, a B OKOHOMHKE - OTpaciiu
JESITeIbHOCTH, B KOTOPHIX PUCK IPHEMIIEM;

0) peanmmzanus pUCKa MOXKET OO0ECHEeYUTb AONOIHUTENBHYIO IO CPaBHEHHUIO C IUIAHOBOH
MPUOBLIEL B CITydae 0JaronpHUsITHOTO UCXO/Ia;

B) BEpHBI 00a OTBETA;

2 B 4yeM cymHOCTs KOMIIEHCUPYIOIEeH QyHKIIMN pucKa:
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a) B IIpolecce pPHIHOYHOW JEeATEIbHOCTH PHUCK U KOHKYPEHLMsS II03BOJIIOT BBIIEIUTh
couualbHble TPyINbl 3((EKTUBHBIX aKTOPOB B OOIIECTBEHHBIX KJlaccaX, a B 3KOHOMHUKE - OTpPaciu
JESITeIbHOCTH, B KOTOPBIX PUCK IPHEMIIEM;

0) peanuzanys prucka MOXKET 00€CTIeYUTh JOMOTHUTENbHBIE JOXOAbI B CiIydae OJaronpusaTHOTO
UCXO0J1a;

3 B gem cocTouT 3ammuTHas GYHKIHS PHCKA:

a) B 00bEKTUBHON HEOOXOJMMOCTH 3aKOHOAATEILHOTO 3aKPEIICHUS TOHATHS «IIPAaBOMEPHOCTH
PHCKa», IPaBOBOI'O PETyIUPOBAHUS CTPAXOBOM AEATEIILHOCTH;

0) B TOM, YTO IOpHIWYECKHE M (M3WUECKUE JIMIA BBIHYXICHBI HCKAaTh CpencTBa U (OpPMBI
3alIUTHI OT HEXeNaTeIbHON peann3aluy PUcKa;

B) 00a OTBETa BEPHBI;

4 B 4eM nposBIISIeTCS CTUMYNHPYIOMIAs (yHKIHUS PHCKA!

a) peanu3alMs PEUICHWH C HEUCCIeJOBaHHBIM MM HEOOOCHOBAaHHBIM PHCKOM MOXKET
NPUBOJIUTH K peann3alui 0OBEKTOB WIIH OTepalnii, KOTOPbIE OTHOCATCS K aBAaHTIOPHBIM;

0) B HCCIeIOBaHWM HWCTOYHHKOB PpUCKAa MpPU TPOCKTUPOBAHUHM OIEPALMii M CHCTEM,
KOHCTPYMPOBAaHUM CIELUAIBHBIX YCTPOMCTB, omepauuii, (opM CAEIOK, HCKIIOYAIIIUX HIN
CHIDKAIOIINX BO3MOXKHBIE TIOCJICACTBUS pUCKa KaK OTPULIATETILHOTO OTKIIOHEHMS;

B) BEpHBI 00a OTBETA.

5 Yem uzMmepsieTcs BelnrmduHa (CTETIeHb) PUCKa:

a) CPeTHUM OKHJAeMbIM 3HAUCHHEM;

0) U3MEHYMBOCTHIO BO3MOYKHOTO PE3yJIbTaTa;

B) BEpHBI 002 OTBETA;

6 UYro moHMMaeTcsi TOJ CHUCTeMaTH3allell MHOXXECTBa PHCKOB Ha OCHOBaHHMM KaKHX-THOO
NPU3HAKOB W KPHUTEPUEB, TO3BOJSIIONIMX OOBEIUHUTH MOJMHOKECTBA PUCKOB B Oosiee oOmime
TIOHSTHSL:

a) HJIeHTU(PUKAIHS PUCKOB;

0) ympaBieHHE PUCKAM;

B) aHAJIU3 PUCKOB;

T') KIIaCCU(UKAIUSI PUCKOB;

7 YkaxkuTe 00Ul HCTOUHUK PUCKOB:

a) HEOoTpPeIeICHHOCTH;

0) prCKOBas CUTYaITus;

B) (aKTOPHI PHUCKA;

') aMOMBaJIEHTHBIN XapaKTep PUCKOB;

8 YKaxuTe OCHOBHBIE I'PYIIIBI OAXO0A0B K ONPEAETICHUIO PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT NPUHATHS PELLICHN;

0) pUCK Kak COOBITHE;

B) PHCK KaK JIEHCTBHE;

T') PUCK Kak napametp (pe3yJbTar) JesiTeIbHOCTH;

) PHCK KaK yCJIOBUE OCYIIECTBICHHUS JACATENLHOCTH;

€) DKJIEKTUICCKUHN TTOIXO]T;

’K) BEPHBI BCE OTBETHI.

Konmponvuaa paooma Ne 1.

Or1ieHKa YpOBHS KalTUTAIN3AIMHA KOMIIAHUH U BBISIBIICHHH (JaKTOPOB PUCKA.

Ha ocHoBe ucrnonb30BaHMs COBPEMEHHBIX METOJOB (PMHAHCOBOTO M (HaKTOPHOTO aHaIHM3a
BBISIBUTh KJIFOUEBBIE (PAKTOPBI CTPAaTETMUYECKOTO M TAKTUYECKOrO pPHCKA M OLEHUTh YPOBEHb

KalyTalu3aliy MPOMBIIUIEHHOW KOMITAHUHM TIO TOKAa3aTeNi0 TeMIla POCTa COOCTBEHHOTO KamuTaja
KoMIIaHuu (]

cobcme *

qcaﬁcme = Po6 ’ 0 an 'ann ' d

K peuns (1)
q _ preun@
cobems 1.
Kcoﬁcma (2)
P _ Hpqucm
00 O
pean (3)
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ean
OKan = .
K
00wy (4)
Ko6u4
Mkan -
K
cobeme (5)
preumf
peuns
Hpuucm (6)
rne P _ - penrabensHOocTh o06GOpota; O, - obopaunBaeMocTh Kanurana, M -
06 Kan > xan

MyJIbTHILTMKATOP Kanurtana; o

Hp peuns

peuns

coOcTBeHHBI kanuTan, pyo.; [Ip,,. - 4dcTas NpuObLIb opraHmsanuu, pyo.; O

pEeMHBECTHPOBaHHAS (KAaMWTAIM3UPOBAHHAS) TPHOBUTE KOMIIAHUH, pYO.;

- J0JIsL OTUYMCJICHUN YUCTOM HpI/I6BIJ'II/I Ha pa3sBUTUC IMTPOU3BOJACTBA,
K

- BBIpYYKa OT

cobcme

peanusauuy, py6.; K ;, - o0mas cymma Kanurana opranusaiiu (COOCTBEHHOTO U 3aeMHOT0), pyo.

Ucxonnas nHOpMAaIus A1 pacdeToB MpeICTaBIeHa B Tabmulle 1 U XapaKkTepu3yIoT COCTOSIHHAS
aKTHUBOB M IMACCUBOB KOMITAHUH TI0 COCTOSHUIO Ha KoHel[ 2015 u 2016 rr. (110 JaHHBIM OyXTaaTepCKOM

OTYETHOCTH KOMITaHUH).

Tabmuia 1 — McxoaHble JaHHBIC TSI OIIEHKU (DMHAHCOBOTO COCTOSHUS IPOMBIIUICHHONW KOMIAHHUH 110

coctosiHuio Ha KoHel[ 2015 u 2016 rr., miH. pyo0.
HaumenoBanue
nokasarenein 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTHUBbI
1. HemaTtepuanbHble aKTUBBI 282 704 171 263
2. OCHOBHBIE CPEJICTBA 32108 39430 38022 40537
3. He3aBepuieHHOE CTPOUTENBCTBO 221 176 103 83
4. IoXOaHbIE BIOKCHUS B MaTepHUAITbHBIC 398 542 102 146
I[EHHOCTHU
5. Jloarocpounble (UHAHCOBBIE BIOKEHUS 610 388 404 363
6. [Tpoune BHEOOOPOTHBIE AKTHUBBHI 49 80 34 72
Htoro mo pazneny | 33668 41320 38836 41464
B T.4. HEXOJOBbIE MATEPHUAIIbHBIEC IECHHOCTHU 31 33 28 25
OBOPOTHBIE
AKTHUBbI
1. 3amacsr: 21773 23078 23078 26006
- CBIpbe, MaTepUaJIbl U JIp.
- 3aTpaThl B HE3aBEPLICHHOM 19383 20046 19023 21516
TPOM3BOJICTEE 314 368 892 917
- TOTOBas MPOIYKIHS M TOBAPHI IS 2029 2618 3100 3499
TpOAaH 15 12 32 34
- TOBapbl OTIPYKEHHBIE 26 28 27 33
- pacxojsl OyIymux HepHoIOB 6 6 4 7
- [poYMe 3amachbl
2. HAC 1o npnoOpeTeHHBIM IEHHOCTSIM 3179 3259 3620 3872
3. Jlebutopckas 3a10JDKCHHOCTD (TUIATEXKH
Gostee yeMm uepe3 12 mMecs1ieB nociie OTYETHOM 1055 843 522 501
JIATHI)
B T.4. TOKYTIATEIN U 3aKa3YUKU - - — -
4. lebuTopckas 3aJ0DKCHHOCTD (nﬂfnemn B 16377 18400 12484 14501
TedeHue 12 MecsIeB Mocie OTYCTHOM TaThI)
B T.4. IOKYNATEJIN U 3aKa3YHNKN 4410 4687 3322 2607
5. ABaHCHI BBIIAHHBIE 883 946 760 502
6. [Tpoune 1eOUTOPHI 1063 1256 1022 1053
7. Kpatkocpounble GUHAHCOBEIE BIIOKCHHUS 4082 3892 1855 1925
8. JleHe)KHBIE CpeNICTBA 166 150 364 387
9. ITpounie 060POTHBIC AKTHBBHI — — — —
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HWroro o pazaeny Il 48578 51824 43705 48747

Wtoro akTnBoB 82246 93144 82541 90211
KAIIUTAJI U PESEPBbI
1. YcraBHBIN KanuTanl 21750 21750 25550 25550
2. J1o6aBOYHBIN KamuTal 983 1050 1222 1309
3. Pe3epBHbIii KanuTan 5834 5834 6699 6753
4. HepacnipeseneHsasi npuObLIb 2866 7025 6975 10336
Hroro no pazzeny Il 31433 35659 40446 43948
JOJTI'OCPOYHBIE
OBA3SATEJBCTBA
1. 3aliMBI U1 KPEIHTHI 14255 16810 10093 11092
2. [Ipoune monrocpoyHBIe 00s3aTEIHCTBA 303 450 352 288
HWroro no paznmeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBSA3ATEJBCTBA
1. 3aiiMBbl U KpeIUTHI 21734 25629 18840 21045
2. Kpenuropckas 3a0/KEHHOCTb: 12937 12740 11187 12528
- TOCTABUIMKH U NOJPSTIHKY 11711 11375 10286 11509
- 3QI0JDKCHHOCTH TIepe]I IEPCOHAIOM 389 376 333 377

- 3aJ0JDKCHHOCTD IEPCI

rOCYAapCTBEHHBIMH BHEOIOIXKETHBIMA
¢donmamMu 109 102 93 105

- 3a10JDKCHHOCTD 110 HaJloraM u c6opaM 728 887 475 537

3. ABaHCHI IOJTyYCHHBIE 772 990 780 593

4. IIpoune KpeIuTOpEI

5. 3a70KEHHOCTD IIepesl yUPEeIUTEIIMU IO
BBIILIATE JTI0XOJI0B

6. Jloxonpl OyIylmnx nNepuooB 812 866 843 717

7. PezepBbl IPeACTOSALIMX PACX0/I0B — — - -

8. IIpoune kpaTkocpoUyHBIE 0053aTEIHCTBA — - - -

HWroro no pazgeny V 36255 40225 31650 34883
Hroro naccuBos 82246 93144 82541 90211
BeIpyuka OT peanusanuu IpoAyKIUU 41178 45633 40989 44878
Yucrast npuOBIIH KOMIAHUN 6835 9822 9118 8327
Bennunnaa penHBeCTHPYEMOH YUCTON NPHOBIIH 3465 3922 3198 3477

[Ipoananu3upoBaTh MOJYYCHHBIC PE3YJIbTAThl, CJHENaTh HEOOXOAMMBIC BBHIBOJBI 00 YpPOBHE
KalrTaIH3alud KOMIIAHWY, TEMITaX pOoCcTa COOCTBEHHOTO KalnuTalla KOMIIAHWH, KITFOUEBHIX (hakTopax
pucka. BeisBUTh M3MeHEeHHS B (DMHAHCOBOM COCTOSIHUHM MPOMBIIIJICHHONH KOMITAHUH, TTPOU3O0IIEIINE
B TeueHue kaiermaapuaoro 2015 roxa.

PazpaboraTte  pekOMEHIAIMM IO  COBEPIICHCTBOBAHWIO  (hMHAHCOBO-XO3SHCTBEHHOM
JISATEIIbHOCTH TIPOMBIIIIEHHONH KOMITAHUY U CHIKSHHIO YPOBHS YIpo3 ee Ou3HeCy.

Ilpumepnoie unousudyanvhuvie (meopueckue) oomawnue 3aoanus (U/13):

1 lHHOBallMOHHAA OEATENBHOCTD KaK UCTOUYHUK PUCKOB.

2 KnaccugukamoHHas CICTEMa PUCKOB M €€ METO0JIOTMYECKOe 3HaAUCHHE.

3 MHOroJIeTHHE CTATUCTHYECKHUE HAOJIOJCHUS KaK OCHOBA paCHpEIC/ICHUS BEPOSTHOCTU
CTPaxOBBIX CIyYaeB U aKTyapHBIX PACUCTOB.

4 Ananu3 BaJIOTHBIX PUCKOB IMpPHU MPOBEACHUM BHEIIHETOPTOBBIX M BAIIOTHBIX KPEIUTHBIX
onepanuu..

5 AHanu3 BaJIIOTHBIX PUCKOB MPH MPOBEICHUH ONepaliii Ha ()OHIOBBIX U BATFOTHBIX OMpIKaXx.

6 HeOnarompusiTHas JKOHOMHYECKAas KOHBIOHKTYpa ® JIEIOBOM pPHUCK: aHajiW3 U
MIPOTHO3UPOBAHUE.

7 30HBI pucKa W OE3PUCKOBBIC 30HBI KaK Ka4eCTBEHHBIC XapaKTEPHCTHKU CTENEeHH (YPOBH:)
pHUCKa U METOAOJOTHYECKOE 3HaUeHHe kpuBoi JlopeHna.

8 HWnpeHtudukanus pucka: pa3paboTKa TIEpedHs BO3MOXHBIX PHCKOBBIX CHTYAIlHid,
MIPOrHO3UPOBAHUE IPUYMH W TOCICACTBUH (IIPU3HAKOB) WX BO3HUKHOBEHHS, KJIaCCU(BUKAIUH H
KpUTEPHUH pUCKA.

9 KomMepueckuil pHCK MPOU3BOJICTBEHHO-XO3SHUCTBEHHON M (PMHAHCOBOW IEATEIHLHOCTH Kak
pe3yNbTaT NposBIeHUS (PaKTOPOB BATOTHBIX, TOJTUTHYECKUX, TIPEAIPUHAMATEILCKUX, (DMHAHCOBBIX U
WHBIX PUCKOB.
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10 ®dopmupoBaHUE KpPHUTEPUEB pHUCKA Ui HJICHTU(DHUKAIIMA PUCKOBOW CHUTyallukd W
KJIacCH(DHKAITUN PUCKOB.

Paznen 2: Crpykrypa M KIaccH(UKAIMU PHUCKOB JIKOHOMHYECKHUX CHCTEM.
NaenTndukanus u onucaHue pUCKoOB.

Tema 2.1. TeOpI/IH BepOHTHOCTefI U MaTeéMaTh4deCKasd CTAaTUCTUKA, CUMHCKTHKA, TCOpHUA UTP B
OIMMCaHNHU PHUCKOB.

3aoaua Ne 1.
IIpoBozsATCS MCHBITAHUS HOBOTO JieKapcTBa. B skcnepuMente yyactBytor N, = 3000 My»uHH

N, = 3500 xenmus. Y 50 myxxuus n 110 sxeHmuH HaOmoaaroTcs no6o4Hble dPPekThl. OLEHUTH

HaJIM4YMe pHCKa MOOOYHBIX 3((PEKTOB NPEHMYIIECTBEHHO y JKCHIIMH MO0 CPABHEHUIO C MYXYHMHAMH
IIpY IOBEPUTEIBHOM BeposiTHOCTH P = 95%.

3aoaua Ne 2.

CTyzeHTHI cllaBalii K3aMeHbI 0 (U3MKEe U MaTeMaTHKe, Pe3yJIbTaThl KOTOPHIX MPEICTABICHBI
B Tabnuue 1.

Tabmura 1 — Pe3ynpTaTsl 95K3aMEHOB 10 (PH3HMKE W MaTEMaTHKe

PesynbTaTsl PesynbraTel 5K3aMeHa IO (hU3UKe
9K3aMeHa 110
MaTeMaTHKE QUL XOpOoIIo YIOBIL. HEYIL.
OTIIMYHO 20 17 12 5
XOPOIIO 22 15 17 5
YIOBIL. 21 19 20 13
HEY. 9 8 7 18

WneHTnduuupoBath PUCK B3aUMOCBS3M MEXIY pe3y/IbTaTaMH O3K3aMEHOB MO0 (usmuke u
MaTeMaTHhKe (I0BepUTeIbHAs BepoITHOCTE P = 99%).

3aoaua Ne 3.

®dupma MPOBOIUT aHAJIM3 OTKPBHITHS HOBOIO MarasuHa Ui paciuupeHus OmsHeca. B ciydae
OTKPBITHS KPYITHOT'O Mara3uHa MpH OJIATONPHUSITHOW KOHBIOHKTYPE PhIHKA MPOTHO3UPYETCs MPUOBLTH
600 miH. py0. / Tox, IpH HEOIATONPUATHON KOHBIOHKTYpe — YObITOK 400 MiH. py0. / Toa. B ciydae
OTKPBITHS CPETHETO Mara3uHa Mmpu OJaronpuATHONW KOHBIOHKTYpPE €ro MpHObUIb MPOTHO3UPYETCS Ha
yposae 300 MiH. py0. / ToJ, Ipy HEOIATrONPHUATHONH KOHBIOHKTYpe pbIHKa — yOpITOK 100 MiH. pyo0. /
roa. Bo3aMOXHOCTh OaronpusTHOM W HEONArOMPHUITHONW KOHBIOHKTYPBI phIHKA ()UpMa OIEHHBAET
OJIMHAKOBO.

HUccnenoBanus peiHKa 3kcrieproM oboiigercs ¢pupme B 1 MiH. pyd. CrienaiucT CUUTaeT, YTo C
BEpOSTHOCTHIO (0,6 KOHBIOHKTYPA PBIHKA OKaXKETCs ONaromnpusiTHoW. [Ipu 3TOM MpH MOJI0KHUTEIEHOM
3aKIIFOYEHUH DKCIIEPTa KOHBIOHKTYpA PBIHKA OKAXETCsl OJIATONPUSATHON JIMIIB ¢ BeposTHOCTHIO 0,9.
[Ipu ero oTpuLATETHHOM 3aKIIOUYEHHUHM KOHBIOHKTYPA PBIHKA MOXKET OKa3aTbCsl ONarompusTHOH c
BeposTHOCTEIO 0,12,

Hcmonp30BaTh METOJT IepeBa PELISHHH A7 MPOBEPKU 3TUX BapruaHTOB. OIEHNUTh PUCK (PUPMBI
B Clly4yae 3aKa3a HKCIIEPTHOrO UCCIIENOBaHUs phIHKA. OLIEHUT PUCKU BADHAHTOB OTKPBITHS KPYITHOTO U
CpeIHEero MarasiHa. BBIIBUTH CTOMMOCTHYIO OLIEHKY HAaMIy4Ilero BapHaHTa PELICHUSI.

3aoaua Ne 4.

Kommnanus paccMaTpuBaeT BapHaHThl CTPOUTENBCTBA HOBOT'O 3aBOJIA.

Bapuant A. Kanwmranosnoxenns K, = 700 mun. py6. B ycnmoBusix cpemsero crmpoca Ha
IPOIYKIMIO IPOTHO3UPYETCst rooBoi qoxoa D, =280 muH. py0. B TeueHHe Mocaeayomux 5 et (¢
BepoATHOCTBIO [); = 0,8). B yCclIoBHAX HU3KOrO CIpOca Ha MPOAYKIHIO IPOTHO3UPYETCS €3KETOIHBIN
yositok D, = 60 muu. py6. (¢ BepositHOocTBIO P, = 0,2).

Bapuanr b. Kanuranosnoxenus K, = 300 mun. py6. B ycmoBusix cpemHero cmpoca Ha

IPOYKIHMIO POTHO3UpYeTCst ronoBoii goxon D; = 180 mun. py6. B Teuenue nocneayromux 5 net (¢
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BepoATHOCTEIO [; = 0,8). B ycioBHsAX HU3KOro CIipoca Ha NPOXYKIHIO IIPOTHO3UPYETCS €KETOHbIH

yosirok D, =55 min. py6. (c BepositHOocTBIO P, = 0,2).

Bapumantr B. OTJIOXUTE CTPOUTEIBCTBO HOBOTO 3aBOJa Ha ONWH TOnIs IS (DOPMHPOBAHHUSI U
00pabOTKU JIOTIOJIHUTEIIBHOW WH(pOPMAIMK, KOTOpas MOXET UMETh KaK IMO3UTHBHBIN Xapaktep (c
BeposTHOCTEI0 0,7), Tak M HeEraTMBHBIN xapaktep (¢ BeposTtHocThio 0,3). B ciyuae mo3uTuUBHOM
nH()OPMAITMH MOKHO pPean30BaTh BapuaHTHl A W b, Ipu 3TOM BEPOSATHOCTH CPEIHETO W HU3KOTO
cmpoca Ha MPOAYKIHIO COCTaBHUT, coorBercTBeHHO, 0,9 m 0,1. Joxomsl Ha mociemnyromue rofa
MPOTHO3UPYIOTCS HAa TPEKHEM ypoBHE. B ciyuae HeraTMBHOW WHGOPMAIMM KOMITAHUS OTKAXKETCS
CTPOUTH 3aBOJI.

OueHnTh PUCKH CTPOWTENHCTBA 3aBona. Bce pacdeTsl MpOM3BECTH B TEKYIIMX II€HaX, HE
MIPUMEHSISI METOJIOB TUCKOHTUPOBAHUSI.

3aoaua Ne 5.

T'omoBoii cripoc Ha MPOAYKIHMIO TpeAnpusatus coctaasier D = 1500 uzgenuii, cTOMMOCTb

nomaun 3akaza C, = 2000 py6./3aka3, u3mepxKu xpaHeHus: oxHoil equuunpsl n3gemus C, = 4500

py0./rox, Bpems moctaBku 6 cyTok (1 rom = 300 pabounx mueit). OnpenenuTs ONTUMAIBHBIA pa3Mep
3aKa3a, U3/Iep’KKH, ypOBEHb TOBTOPHOTO 3aKa3a Ha OCHOBE MOJIEH YIPABICHUS 3arlacaMu.

Bonpocul 013 ob6cyrcoenun (na npaxmuueckux 3aHAmMuAX).

1 Kymynsuusi pucKoB ¥ UX BIMSIHUE HA TIOATOTOBKY M MPUHATHE YIIPABICHUSCKUX PEIICHUH.

2 [MpousBoacTBEeHHO-PHHAHCOBBIH JIEBEPUIIK Kak ¢axTop, OKa3bIBAIOIIHN
MYJIBTUTUINKATUBHBIA 3P QEKT Ha IeSATETBHOCTD MPEANPUSTHI.

3 Mepa pucka kak HeoOxomummas a1 (OpMUpPOBAaHUS aJbTEPHATHB OLIEHKA PHCKA,
XapaKkTepHu3yIolias BO3MOXKHBIE MIOTEPH WM MPHOOPETEHHs B TIPOU3BOICTBEHHO-XO3SIICTBEHHOM W
(UHAHCOBO JEATEILHOCTH.

Tecmosvie 3a0anus.

1 Kak Ha3bpIBalOTCSl PUCKH, B PE3YJIbTATE peaju3alidd KOTOPBIX HPEANPHUATHIO TPO3UT MOTEPs
MPUOBLITH!

a) Karactpoudeckue;

0) KpUTHYECKHE;

B) JIOIIyCTUMBIE;

T') BEpHBI BCE OTBETHI.

2 K kakoMy Buay pUCKa OTHOCHTCSI pa3pblB KOHTpaKTa HM3-3a JCHCTBUH BiacTeil cTpaHbl, B
KOTOPOM HaXOIUTCS KOMITAaHUSA-KOHTPAreHT:

a) SKOHOMUYECKHUIA;

0) penPUHAMATENHCKHIA;

B) MOJIMTHYECKH;

r) (hopc-Maxop.

3 K kakoMy NoJBHLy SKOJIOTHUECKOTO PUCKA MOKHO OTHECTH BEPOSITHOCTD TTOTEPH, BEI3BAHHBIX
cnenn(puKoN KIMMAaTHYECKUX YCIOBHH, a TAKKe HATMYMEM IPUPOJHBIX PECYPCOB:

a) MPUPOIHO-KIIMMATHUECKNE PUCKH;

0) aHTPOTIOTeHHBIE;

B) COIIMANIBHEIC;

T') BEPHBI BCE OTBETHL

4 K xakoMy MOJIBH]TY SKOJIOTHYECKOTO PUCKA MOYXKHO OTHECTH BEPOSITHOCTH MOTEPD, BHI3BAHHBIX
TEXHOTEHHBIMHU KaTacTpodamu:

a) aHTPOTIOTCHHBIE;

0) MPUPOTHO-KITUMATHYECKHE;

B) COIIMAIBHO-OBITOBBIE.

5 Kakoii ©3 BHIOB TNPOW3BOJICTBEHHOTO pPHCKA MPHBOAUT K YBEJIWYECHUIO YHCIA
HEIPEABUACHHBIX ABAPUUHBIX CUTYyalUil:

a) UCIIOJIb30BaHUE yCTapeBIIET0 000PYAOBAHNS,

0) HecTaOMIIBHOCTH KauecTBa TOBAPOB H YCIIYT;

B) HEHA/IS)KHOCTh COCTABJISIIOIINX TEXHOJIOTHYECKOTO IIPOLIECCa;;

T') OTCYTCTBHE PE3EPBOB.

6 Kakoii W3 BHMIOB NPOM3BOACTBEHHOI'O pHUCKa MNPHUBOAUT K HHU3KOW 3PQPEKTHUBHOCTH
MIPOU3BOACTBA MO CPABHEHHIO C KOHKYPEHTaMH:

a) HEHAJeKHOCTh COCTaBJIAIOLINX TEXHOJOIMUECKOI0 IIPpoLiecca;
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0) HeCTaOMIILHOCTH KaueCcTBa TOBAPOB H YCIIYT;

B) OTCYTCTBHE PE3EPBOB;

T') IOSBJICHNE HOBBIX TEXHOJIOTUH B OTPACIH.

7 Kako#i 13 BUIOB MPOM3BOACTBEHHOTO PUCKA MPUBOAMT K YBEIMYCHHUIO 3aTpaT Ha PEMOHT U
MOJIEPHH3AIHIIO 000PYAOBaHUS:

a) MCIIOJIb30BaHUE YCTapEBIIET0 000PyAOBaHUS;

0) NosIBJICHHE HOBBIX TEXHOJIOTHUH B OTpacy;

B) OTCYTCTBHE PE3EPBOB;

T') HeCTaOUIIPHOCTH Ka4eCTBA TOBAPOB U YCIYT.

8 Kakoil u3 BHUIOB TNPOM3BOJICTBEHHOTO PHUCKA MPUBOIUT K HEBO3MOXXHOCTU TOKDPBITUS
MUKOBOTO CIpoca:

a) MCIIOJIb30BaHUE YCTapEBIIET0 000PYAOBaHUS;

0) BBISIBJICHHE HOBBIX TEXHOJIOTHH B OTpaciy;

B) OTCYTCTBHUE PE3ECPBOB;

T') HeCTaOUIHFHOCTh KA4eCTBA TOBAPOB U YCIIYT.

9 Kakoif u3 BUIOB IPOU3BOJICTBEHHOTO PHICKA MIPUBOJUT K OTTOKY KIIMEHTOB U MPOOIEeMaM CO
CIIPOCOM:

a) HeHaAEKHOCTD COCTABIISIONINX POU3BOJICTBEHHOTO TIPOTIeCca;

0) MMosIBIIEHNE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) HECTaOMIFHOCTh Ka4eCcTBa TOBAPOB U YCIYT;

T') UCTIOJIb30BAHUE YCTAPEBIIETO 00OPYAOBAHMSL.

10 Kakue u3 mepedncieHHbIX PUCKOB OTHOCSTCS K KOMMEPUYECKUM:

a) PHCK, CBSI3aHHBIM HEMCIIOJTHEHUEM CMEThI MHBECTUIIHOHHOTO MPOEKTa;

0) pUCK, CBSI3aHHBIH C HEBO3MOKHOCTBIO MOKPBITHS IIMKOBOT'O CIIPOCa Ha TOBAp;

B) PHCK, CBSI3aHHBIN C KOJIEOAHUSIMH MPOIIEHTHBIX CTaBOK;

T) PUCK, CBSI3aHHBIN C TPAHCIIOPTUPOBKOI TOBapa.

Ilpumepnuie unousudyanvusie (meopueckue) oomauwinue 3aoanus (U/13):

1 KOHHCHTyaHBHBIe MIPUHIUIIBI PUCKOJIOTHU B SKOHOMHKE U NIPCANPUHUMATCIILCTBE.

2 AHanmu3 CHUCTeMBl TMOCTYJIATOB M aKCHOM pHCKOJIOTHH, WCCIIEJOBAaHHE pHCKa Kak
9KOHOMHYECKOH KaTeropuu.

3 HopmansHOe pacnpeneneHue (pacupenencnue [aycca) ciydailHOW BETWYMHBI Kak
WHCTPYMEHT OIIEHKH W aHaJIN3a PUCKOB.

4 OrmeHka puCKa KaK CHCTEMa KOJMYECTBEHHOTO M KAaueCTBEHHOTO aHalli3a pPHCKOB,
MaTeMaTH4yecKas OIIEHKA MEPHI U CTETICHH PUCKA.

5 lopTdenbHbIe PUCKU B YCIOBUSAX CTPATETHUECKOTO U TAKTHYECKOTO Pa3MEIIeHUS aKTHBOB.

6 HccrnenoBanne BOMpOcoB ()OPMHUPOBAaHUS NMPEMHUH 332 PUCK B YCIOBUSAX WHBECTHUIIMOHHON
JeSITeTbHOCTH.

Tema 2.2. Teopus xaoca u Teopus Oudypkanmid, MaTeMaTHYeCKUE METOJIbl, HEYETKO-
MHO>KECTBEHHBIE OMTUCAHMS B MCCIIEJOBAHNHN PUCKA.

Bonpocul 0na obcyrcoenun (na npakmuueckux 3anAmusx).

1 Meron aHanoruM B OIEHKE W YIPABICHUM PUCKOM W €ro NMPHUMEHEHUE Ui Pa3padoTKu
ClieHapueB JEHCTBUI.

2 Meton nepeBa pelICHHI: OILEGHKA HauOoJiee BEPOATHBIX pPE3yJbTaTOB, IOCTPOCHHE
MPOCTPaHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

3 Merox Monte-Kapino kak BapHMaHT CTaTUCTHYECKMX WCIBITAHUI B OLIEHKE W YNPaBICHUU
PUCKOM B HanOoJIee CI0KHBIX JJId IPOTHO3UPOBAHUA pacucTax.

4 Meronpl mopThHOIMO B WCCICIOBAHHUA PHUCKOB: METOABl MOPT(ETHHOW TEOPHUH, TEOPHUH
CITy4alHBIX Oy>KIaHWN, TEOPUN KaTUTATFHBIX aKTHBOB.

5 MonenupoBaHne pUCKOB B TIPOTHO3HBIX M MTPOEKTHBIX pacUeTaXx.

6 Oco0eHHOCTH HIICHTU(PUKAIINY U aHATN3a HAYYHO-TEXHUIECKIX PHUCKOB.

7 @DcHOMEH HEONPENCICHHOCTH KaK WCTOYHWKA pPUCKA, HEMONHOTHl WM HETOYHOCTH
UHQOPMAITUH, HEBO3MOXXHOCTH TIOJTHOTO U HCUEPIIBIBAIOIIETO aHAIN3a BceX (PakTOpOB prCKa.

Koumponvuas paboma Ne 2.

®dopmupoBaHHe U BHIOOp BapHAaHTOB CTpAaTervuy (UHAHCHUPOBAHMS COBITA KOMITAHUU TIO
KPUTEPHUSIM PHCKA.
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Kowmmanus ucmonp3yeT HECKOJNbKO KaHaIOB COBITA MPOAYKLIMH MPOMBIIUIEHHOW KOMITAHUH
OTIpeZIeIEHHOTO acCOpPTUMEHTa Ha BHYTpEeHHEM phIHKe. Ha OCHOBe aHanm3a MapKEeTHHTOBBIX
WCCJICIOBAHUM PBIHKA ObLTH 00O0OIICHBI CICIYIOIINE CBEICHUS:

- TPOTHO3HBIM TOJOBOM 00BEM COBITA TPOAYKIUU C TapaHTHUPOBAHHBIM, YCTOWYHBBIM

YpOBHEM cOBITA Ha P JIET (C HU3KOH 3aBHCHMOCTBIO OT PE3KWX W3MEHEHHUH PBIHOYHOM

KoHbIOHKTYpBI) W, ;

- TMPOTHO3HBIA TONOBOH 00BEM COBITA MPOAYKIMH C YCTOMYUBBIM YpPOBHEM cCOBITa Ha
Omwkalmii TON, HE Ha JIUTEIbHBIM CPOK (CpeAHss 3aBUCHUMOCTb OT H3MEHEHHH

KOHBIOHKTYpSHI pbiHKa) W, ;

- TPOTHO3HBIA TOAOBON 00BEM COBITAa MPOAYKIMH, OOECIEeYNBAEMBIH TOJBKO Pa30BBIMU
II0CTaBKaMU (BBICOKAsI 3aBUCUMOCTb OT H3MEHECHUH KOHBIOHKTYpBI pbiHka) W, ;

- TMPOTHO3HBIA TOHOBOH 00BEM cOBITA MPOAYKIMH, MOKYyNaTelb Ha KOTOPYI) CTPOrO HE
onpezeseH (abCOMOTHAsE 3aBUCUMOCTh OT H3MEHEHHUI KOHBIOHKTYPHI poiaka) W, .

Takum 00pa3oMm, oOImMH TPOTHO3HBIA TOMOBOH O0BEM cOBITA ONpEACICHHOW MPOAYKINU
paccMaTpUBaEMOro MPEANPHUATHS, OCHOBAaHHBI Ha MApKETHHTOBOM aHAlM3¢ KOHBIOHKTYpPHI PBHIHKA,

cocrapnser W, =W, +W, +W, +W,.
B pamkax MapKeTHHTOBBIX HCCIICIOBAaHHUI TaKXKe ONPEICIICHbI YeThIPE CTPATEr U TPOU3BOICTBA
" p€ajin3aluy TOU KC MPOAYKIHHU B YCIOBUAX NPCANPUATUA:
- crparerust cObITa S, MPEANONAraeT IPOM3BOJICTBO M PEANH3ALHI0 IPOMAYKIHH TOLOBBIM
o0BeMOM MJIH. pyOIei;
- crparernst cObITa S, MNpeAIONaraeT MPOM3BOJACTBO M PEAU3ALMI0 HPOLYKIHH TOMOBBIM
00BeMOM MJIH. pyOJIeii;
- crparerust cOblTa S, MpeanoiaraeT MPOM3BOACTBO M PEalU3alHI0 HPOLYKLHU TOLOBBIM
00BeMOM MJIH. pyOJIeii;
- crparernst cObITa S, MpeAroNaraeT MPOM3BOJACTBO M PEATN3ALMIO HPOLYKIHH TOLOBBIM
00BeMOM MJTH. pyOIneit.
Bce neobxoaumete annbie o Bcem W 1 S; mpencTaBiiensl Huske, B TaGIMIAX, IO BAPHAHTAM
NoeNe 1 -5,
Hcnonp3yst METOABl TEOPUM WIpP, PE3yNbTaThl pacyeToB Mo Kpurepusm Banbna, CaBumka u

I'ypBuia, 060cHOBaTh BEIOOP CTpaTeruu (PMHAHCHPOBAHMUS COBITA KOMIIAHUU B 3371aBAEMBIX YCIIOBHSIX
KOHBIOHKTYPBI PBIHKA.

BAPUAHT -1
O6Bpem [IporHo3Hast BastoBast MPUOBLIH
IIPOMU3BOACTBA NPOAYKINH B 3aBUCHMOCTHU OT KOHBIOHKTYpHI phiika LW j » MJIH. pyo.
S;, MJIH. PY6. 4000 6000 10000 13000
S, 5000 1620 2252 2252 2252
52 8000 — 2498 1767 2967 2967
S, 11000 — 4025 -1083 3115 3844
34 13000 — 7383 -3430 1683 5107
BAPUAHT -2
O6bem [IporHo3Hast BaoBast MPUOBLIH
IIPOMU3BOACTBA NPOAYKINH B 3aBUCHMOCTHU OT KOHBIOHKTYpHI phiika LW j » MJIH. pyo.
S;, win. pyo. 4000 6000 10000 13000
S, 4000 1785 1854 1854 1854
S ) 7000 — 1444 2270 2940 2940
S, 10000 — 3265 -883 3652 3652
S4 13000 — 7383 -3430 1683 5107
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BAPHUAHT -3

O0bem [IporHo3Hast BasioBast MPUOBLIH
IIPOMU3BOACTBA NPOAYKIUN B 3aBHCUMOCTH OT KOHBIOHKTYpHI phiaka LW j » MUIH. pyo.
S;, wim. pyo. 4000 6000 10000 13000
Sl 3000 1280 1280 1280 1280
32 6000 —1041 2775 2775 2775
S, 11000 —4025 -1083 3115 3844
S4 13000 — 7383 -3430 1683 5107
BAPUAHT -4
O6rem [IporHo3Hast BanoBast IPUOBLIH
IIPOM3BOACTBA IIPOAYKIHNHI B 3aBUCHMOCTHU OT KOHBIOHKTYpHI pbiika LW j » MITH. pyo.
S;, mH. pyo. 4000 6000 10000 13000
S, 3000 1280 1280 1280 1280
S, 7000 — 1444 2270 2940 2940
S, 10000 — 3265 -883 3652 3652
S, 13000 — 7383 -3430 1683 5107
BAPHUAHT -5
O6Bvem [IporHo3Hast BaoBast MPUOBLIH
IPOU3BOACTBA ITPOAYKIHI B 3aBUCHMOCTHU OT KOHBIOHKTYpHI phiika LW j » MJIH. pyo.
S;, wim. pyo. 4000 6000 10000 13000
Sl 5000 1620 2252 2252 2252
32 8000 — 2498 1767 2967 2967
S, 10000 — 3265 -883 3652 3652
S4 13000 — 7383 -3430 1683 5107
Tecmosvie 3a0anus.

1 Kak Ha3bIBalOTCS PUCKH, B pe3yJibTaTe pealn3allid KOTOPBIX MPEANPUITHIO TPO3UT TOTEps
MPUOBLITH:

a) Karactpoudeckue;

0) KpUTHYECKHUE;

B) JIOIIyCTUMBIE;

T') BEPHBI BCE OTBETHL

2 K kakomy BWy pUCKa OTHOCHTCSI pa3pblB KOHTpaKTa W3-3a JICWCTBHI BlacTeil CTpaHBI, B
KOTOPO¥ HAXOJIUTCS KOMITAaHHUSI-KOHTPAreHT:

a) SKOHOMHYECKHI;

0) npeAnpUHUMATENbCKUN;

B) TIOJUTUYECKUH;

r) hopc-Maxop.

3 K kakoMy OBy SKOJIOTHUECKOT'O PUCKA MOXKHO OTHECTH BEPOSITHOCTH NOTEPH, BEI3BAHHBIX
cnenru(pUKON KIMMATHYECKUX YCIIOBHH, a TAK)KE HATMYHUEM PUPOIHBIX PECYPCOB:

a) MIPUPOTHO-KIIMMATHIECKUE PUCKH;

0) aHTPOIIOT'CHHBIE;

B) COIIMANIBHEIC;

T') BEPHBI BCE OTBETHL.

4 K xaxoMy MOJIBUAY SKOJIOTHIYECKOTO PHCKA MOXKHO OTHECTH BEPOSITHOCTD NMOTEPh, BHI3BAHHBIX
TEXHOTECHHBIMU KaTacTpodamu:

a) aHTPOIIOTEHHBIE;

0) MPUPOTHO-KIINMATHICCKHC;

B) COLIMATBHO-OBITOBBIC.
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5 Kakoifi u3 BHMIOB NPOU3BOJICTBEHHOIO pPHCKAa MPUBOAUT K YBEJIMYEHHIO YHUCIIA
HEIPEABUACHHBIX ABAPUUHBIX CUTYaIUil:

a) MCIIOJIb30BaHUE YCTapEBIIETr0 000PYA0BaHUS;

0) HecTaOMIIBHOCT KauecTBa TOBAPOB H YCIIYT;

B) HEHA/I&)KHOCTh COCTABJISIIOLINX TEXHOJIOTHUECKOIO IIPOLIECCa;;

T') OTCYTCTBHE PE3EPBOB.

6 Kakoii W3 BHIOB NPOHM3BOACTBEHHOIO pHUCKA MPHBOAUT K HHU3KOW 3PPEKTHUBHOCTH
IIPOM3BOCTBA 10 CPABHEHUIO C KOHKYPEHTaMHU!

a) HEHAJeKHOCTh COCTABIIAIOLINX TEXHOJIOIMYECKOT 0 IIPOLecca;

0) HecTaOMIIBHOCTH KauecTBa TOBAPOB H YCIIYT;

B) OTCYTCTBHE PE3CPBOB;

T') NOSABJICHNE HOBBIX TEXHOJIOTUH B OTPACIIH.

7 Kako#i 13 BUIOB TPOM3BOACTBEHHOTO PUCKA MPUBOAMT K YBETUYEHHIO 3aTpaT HA PEMOHT U
MOJICPHHU3ALHIO0 000PYAOBAHHS:

a) MCIIOJIb30BaHUE YCTapEBIIET0 000PyAOBaHUS;

0) MosIBIIEHNE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) OTCYTCTBHUE PE3€PBOB;

T') HeCTaOUIHFHOCTH KA4eCTBA TOBAPOB U YCIYT.

8 Kakoil U3 BUAOB NPOU3BOJICTBEHHOIO PHUCKA MPHUBOAUT K HEBO3MOXHOCTHU TOKPBITHS
MUKOBOTO CIpoca:

a) MCII0JIb30BaHUE YCTapEBIIEro 000PYA0BaHUS;

0) BBISIBIICHHE HOBBIX TEXHOJIOTHH B OTPACIIH;

B) OTCYTCTBHUE PE3€PBOB;

T') HecTaOMIIBHOCTh KauecTBa TOBAPOB M YCIIYT.

9 Kakoil u3 BUIOB MIPOU3BOJACTBEHHOI'O PUCKA MIPUBOIUT K OTTOKY KJIMEHTOB U MpoOJieMaM CO
CIPOCOM:

a) HeHaJEKHOCTh COCTABJISIOMINX POU3BOJICTBEHHOTO MPOIiecca;

0) mosiBIIEHNE HOBBIX TEXHOJIOTHII B OTPACIIH;

B) HECTaOMJILHOCTH KadecTBa TOBAPOB U YCIIYT;

T') UCTIOJIH30BAHUE YCTAPEBIIETO 000PYIOBaHHUS.

10 Kakue 13 nepeyrcIeHHBIX PUCKOB OTHOCSTCS K KOMMEPYECKHM:

a) PUCK, CBSI3aHHBIH HEHCIIOJIHEHUEM CMEThl HHBECTUIIMOHHOTO MTPOEKTa;

0) puCK, CBSI3aHHBIH C HEBO3MOKHOCTBIO TTOKPBITHS IIMKOBOI'O CIIPOCA HAa TOBAp;

B) PUCK, CBSI3aHHBIN C KOJIEOAHNUSIMH MPOIIEHTHBIX CTaBOK;

T') PUCK, CBSI3aHHBIN C TPAHCIIOPTUPOBKON TOBapa.

Ilpumepnoie unoueudyanvnvie (meopueckue) oomawnue 3aoanua (U/13):

1 HccnenoBaHwe  perHOHANBHBIX  PUCKOB B YCIOBHAX  (OPMHPOBAHHS  HAy4YHO-
MIPOM3BOJICTBEHHBIX KIIACTEPOB.

2 PeliTuHr Kak croco0 KaueCTBEHHOW OLIEHKH PHUCKOB Ha OCHOBE (pOpMaliM3aliy 3KCIIEPTHBIX
METOJIOB: PaH)KUPOBAHUE PHUCKOB.

3 PuckoBas cuTyalusi Kak coueTaHue (akTOpOB, ONPEACISIIONUX COCTOSHUE HCCIETyEeMOro
00BbEKTa U BEIOOp KPUTEPUEB PHCKA.

4 CreneHb puCKa Kak IOKa3aTellb, KOJIMYECTBEHHAs XapaKTEPHCTHUKA HEOIaronpusTHON
JUHAMUKH YIPABIIEMOTO TIPOIIECCa U HETaTUBHBIX PE3YJIbTATOB JIESATEIBHOCTH.

Pasnen 3: MeToabl M MeETOAO0JIOTMS OIEHKH, aHAJIM3Aa M YNpPaBjJeHUs PHCKOM B
COBpPEMEHHBIX OPraHU3aIUsIX

Tewma 3.1. HersHTpOnUitHBIN TOIX0 B yIPaBIeHUN prcKoM. Pruck-menemxmenT. CoBpeMeHHas
napagurMa pHCK-MEHEDKMEHTa opraHu3aiuil. Metoapl (MHAHCOBOrO aHaluM3a B YIPABICHUHU
puckamu. CHCTEMHBI TMOIXOA B PHUCK-MEHEI)KMEHTe. PHUCKOBasg cuTyalus B OpraHM3allld, KapTa
PHUCKOB.

3aoaua Ne 1.

[IpousBomurens ¥ MOTpeOUTENh AOTOBOPUIIMCH O CIEAYIOIIUX CTaHAapTax I[OCTaBJIIEMOIO
mnenuss: AQL = 0,05; LTPD = 0,25; o = 0,15; f = 0,03. Eciu B BeiGopke N = 15 uzmenwmii
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OKa)keTcsi OoJiee JBYX M3JCIHI, HE COOTBETCTBYIOIIMX CTaHAAapTaM, TO BCS IapThs Opakyercs.
OLIEHUTD PUCK HECOOTBETCTBHS IPUBEACHHOM CXEMBI 3asIBJICHHBIM [TapaMeTPaM.
3aoaua Ne 2.

®yHKOWS ~ CIpoca  HEKOTOPOro — ToBapa D(P) =60+4P, -3P, +0,5Y . Omnpenenurs
3JIACTHYHOCTH CIpOca OT COOCTBEHHOH LeHbl mpowsBomurens E,, mepekpectHblil koadduimeHt
snactiuaHocTy cnpoca E,, amactnunocts cnipoca ot noxona norpebuternein E, npu oTmyckHoit ueHe

toBapa P, = 600 py0., uene anprepHaTiBHOro ToBapa P, = 500 py6. u moxone norpebureneit Y =

70000 py6. YcTaHOBUTE, Kak BEAET ceOs CIIPOC C POCTOM JOXO0OB IMOTPEOUTEIEH.

3aoaua Ne 3.

ITo cocrosiHMIO Ha KOHEL ()MHAHCOBOTO TO/a BHEOOOPOTHBIE AKTHBHI KOMIIAHMH COCTaBHIIU
875220 800 py6., oboporHbie akTuBbl — 177 604 800 py0., KpaTkocpouHble 00s3aTENbCTBA —
103 679 800 py6. OOvem mpojax 3a oTueTHbIN mepuon coctaBun 1 437 740 500 py6. OnpenenuTsb
k03 pULIeHT 000pPaUMBaEMOCTH AKTHBOB M OIICHUTH (DMHAHCOBBIM PUCK KOMITaHHH.

3adaua Ne 4.

o cocTosHMIO Ha KOHEI (PHHAHCOBOTO TOAA MPOU3BOICTBEHHBIE 3aM1aChl KOMITAHUH COCTaBHIIA
115 478 900 py6., 00bem nedutopckoit 3amonkeHHocTr — 46 383 400 pyO., [eHeKHAS HATUYHOCTD —
1003 600 py6., kpatkocpounsle obOs3arenbcTBa — 48 055 100 py6. OueHuTh ypOBEHB TEKYIIEH
JUKBUTHOCTHU ¥ (DMHAHCOBOTO PHCKa KOMIIAHHH.

3aoaua Ne 5.

[NocTosiHHBIE 3aTpaThl KOMOaHuu coctaBisitoT 2 587 120 py0., nepemennsie 3aTpathl — 1500
py6./en. llena peanmmzanuu npoxaykmuu (6e3 HAC) — 2500 py6./en. OnpenenuTs KPUTHIECKYIO TOUKY
MPOW3BOACTBA W peanm3anuu npoayknun. OIEHHTh ypOBeHb PHUCKA KOMIAHWW TPH YCIOBHUH
peayinzanuu npoaykiuu B oobeme 85 000 ex. /rox.

Bonpocul 0na ob6cyrcoenun (na npakmuueckux 3aHAmMusX).

1 YmpasiieHue puckaMu Kak HOBast SKOHOMUYECKasl TUCIUILTHHA.

2 Pucku mpeAnprUHAMATENbCKOM NIESTETbHOCTH COBPEMEHHBIX OpraHu3alliii U MX BIHSHUE Ha
IIPUHATUE PEILECHUN.

3 HersuTponus Kak XapakTepUCTHKA H Mepa YIIOPSIIOYEHHOCTH 3KOHOMHYECKUX CUCTEM.

4 Ponp ymOpaBIeHYECKON MAESITEILHOCTH B peaju3alldd HETIHTPOINMMHOTO TMOAXO0da K
YIIpaBIICHUIO PUCKAMU COBPEMEHHOM OpraHU3aIlHu.

5 DHTpomus Kak Mepa XaOTHYHOCTH, HEYMOPSJOYEHHOCTH DKOHOMHYECKOW CHCTEMBI U
HEOOXOJMMOCTh YIIPABIIEHHS PUCKAMHU.

6 Puck-MeHeKMEHT Kak (DyHKIIMOHATbHAs 00JIaCTh COBPEMEHHOM OpraHn3alIlHH.

7 Puck-MeHeKMEHTa KaK MOACHCTEMAa CTPATErHYeCKOTO YIPaBJICHUS B yCIOBHUAX MU(PPOBOU
sxoHoMuKH X XI| Beka.

8 Meroasl (UHAHCOBOTO aHalNHM3a B YIPABICHHMH PUCKOM: TIOKa3aTeNd JHKBUIHOCTH U
TUTATEKECTIOCOOHOCTH.

9 Meroasl (MHAHCOBOTO aHalM3a B YNPaBICHUM PUCKOM: TIOKazaTelu (puHaHCOBOH
YCTOMYMBOCTH OpPTaHU3AIHU.

10. CoBpemeHHast mapaaurmMa pHCK-MEHEIPKMEHTa OpraHM3allii: HHTEIPUPOBAHHBIA DPHCK-
MEHEKMEHT.

11 Cuctemuslii moaxoa B puck-MeHepxmenTe. Kapra puckos.

12 PuckoBast cuTyalusi B OpraHu3ainu: ee (hakTopbl, MapaMeTpsl U XapaKTePUCTUKH.

Tecmogvie 3a0anus.

1 Yto siBnsieTcsl 0ObEKTOM YIPABJICHHS B PUCK-MEHEPKMEHTE!

a) crenuanbHas TpyIna Jojed, KOoTopas MOCPEJCTBOM Pa3IHYHBIX MPHEMOB M CIIOCOOOB
YIIPaBIIEHYECKOTO BO3/ICHCTBHUS OCYIIECTBIISET YIPaBICHUE PHUCKAMHU;

0) pHUCK, pHUCKOBBIE BIIOKEHMS KamuTaja M JKOHOMHYECKHE OTHOULICHUS MEXAY
XO3AHCTBYIOIIMMH CyOBEKTaMHU;

B) BCE OTBETHI BEPHEI.

2 K kakoii rpymme METOJOB YyNpaBICHUS PHCKAMH OTHOCHTCS IMPOTHO3MPOBAHWE BHEIIHCH
00CTaHOBKH:

a) METOIbI KOMITEHCAIIUH PUCKOB;

0) METOBI YKIIOHCHHSI OT PUCKOB;

B) METO/IBI JIOKAIU3AIUN PUCKOB;

T') METOJIbI IUBEPCU(DUKAIIUHA PHCKOB.
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3 K kaxoii rpymie MeToI0B yIpaBiIeHUs] pUCKaMH OTHOCHUTCS CTPAXOBAaHHUE:

METO/IbI KOMITEHCAIINN PUCKOB;

a) METO/bI KOMIICHCAIIUU PUCKOB;

0) MEeTOIBI YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAIN3AIHU PHCKOB;

T') METOIBI TUBEPCUDUKAIINH PUCKOB.

4 K kakoii rpynme MeToZ0B yIpaBJeHHsI PUCKaMU OTHOCUTCS paclipeiefiecHHe PUCKa Mo 3Taram
paboTHI:

a) METOJIbI KOMITEHCAIINN PHCKOB;

0) MeTOIBI YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJTU3AIMN PUCKOB;

T') METOIBI TUBEPCUMUKAIINH PUCKOB.

5 K kakoi rpymie METOAOB YNpaBieHHS PUCKAMH OTHOCHTCS 3aKIIOYCHHUE AOTOBOPOB O
COBMECTHOM JIEATENbHOCTH IS PeaAN3allii PUCKOBAHHBIX IPOEKTOB!

a) METO/IbI KOMITCHCAIIUN PHCKOB;

0) METOIBI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJTU3AIMN PUCKOB;

T') METOJIbI TUBEPCU(DUKAIINN PUCKOB.

6 K kakoii rpymnie MeTomoB yIpaBiIeHUs] PUCKAaMHA OTHOCUTCS OOyYeHHE W MHCTPYKTHPOBAHHUE
HepcoHaa:

a) METO/bI KOMIICHCAIIUH PUCKOB;

0) METOIBI YKIOHEHHSI OT PHCKOB;

B) METO/IbI JIOKAJTU3AIMN PUCKOB;

T') METOJIbI AUBEPCUPUKAIIN PUCKOB.

7 K xakoii Tpyrie MEeTOI0B yIIpaBIeHUs] PUCKAMH OTHOCHTCS pacIipe/ieieHHe OTBETCTBEHHOCTH
MEX/Ty YIaCTHUKAMH TPOEKTA:

a) METO/IbI KOMIICHCAIIUH PUCKOB;

0) MeTO/Ibl YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJIN3AIIMU PHCKOB;

T') METOJIbI IUBEPCUPUKAIIN PUCKOB.

8 K kaxoii rpynme MeToJIOB YIpaBJCHUS PUCKAMU OTHOCHTCS YBOJbHEHHWE HEKOMITETCHTHBIX
COTPY/IHUKOB:

a) METO/IbI KOMITEHCAIIMN PHCKOB;

0) MeTO/Ibl YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJIN3AIMU PHCKOB;

T') METO/bI IMBEPCU(DUKAIIMN PHCKOB.

9 K kakoii rpyriie MeToJ0B YIIpaBJICHUsI pUCKAMH OTHOCUTCS CO3JIAHHE CHCTEMBI PE3EPBOB

a) METO/IbI KOMIICHCAIIUN PUCKOB;

0) MeTOIBl YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJTU3AIMH PUCKOB;

T') METO/IbI IMBEPCH(UKAIIUH PUCKOB.

10 K xakoii rpymme METOJOB YNpPAaBJICHUS DPUCKAMH OTHOCHTCS CO3JAaHHE CHEIHATbHBIX
WHHOBAIIMOHHBIX MO/IPa3/IeIeHUH:

a) METOJIbI KOMIICHCAIINN PUCKOB;

0) MeTOIBI YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJTU3AIMH PUCKOB;

T') METO/IbI IMBEPCH(UKAIIUH PUCKOB.

11 K kakoil rpymnme METOIOB YMPaBICHUS PHUCKAMH OTHOCHTCS pacHpeesieHue
WHBECTHIINI B Pa3HBIX OTPACIAX U cepax AesTeTbHOCTH

a) METOJIbI KOMIICHCAIINN PUCKOB;

0) MEeTOIBI YKIIOHEHUSI OT PUCKOB;

B) METO/IbI JIOKAJIN3AIMN PHCKOB;

T') METObI AUBEPCU(PUKALIMN PHCKOB.

12 K rpymnme (UHAHCOBBIX PHUCKOB, CBS3aHHBIX C IOKYIMATEIHHOW CIIOCOOHOCTHIO,
OTHOCSTCA:

a) aBaHCOBBIN PHUCK;

0) puck CHIKEHUS (PUHAHCOBOM yCTOMYMBOCTH;
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B) PUCK JIUKBUIHOCTH;

) HHQIAITUOHHBIA PUCK.

13 K rpynme (QUHAHCOBBIX PHUCKOB, CBSI3aHHBIX C IOKYMATENBbHOW CIIOCOOHOCTHIO,
OTHOCSTCSL:

a) 00OpOTHBIH PHCK;

0) pUCK CHIDKCHHS JJOXOJIHOCTH;

B) ne(ISAIIMOHHBIN PUCK;

') BATFOTHBIN PUCK.

14 K rpymnre (MHaHCOBBIX PUCKOB, CBS3aHHBIX C BIOXCHHEM KalUTala, OTHOCSATCS:

a) PUCK CHI)KEHUS (PUHAHCOBOW yCTONYMBOCTH;

0) pucKH IPAMBIX (PMHAHCOBBIX OTEPB;

B) UH(DIIAIMOHHBIN PUCK;

') aBaHCOBBIN PUCK.

15 IloxBua BamOTHOrO PHUCKA, CBSI3aHHBIM C M3MEHEHHUEM Kypca BaJIIOT, HCTOYHUKOM
KOTOPOTO SIBJIAIOTCS OyIylliue orepaly B MHOCTPAHHOM BaJllOTE, HA3bIBAETCA:

a) ONepalOHHBIM;

0) TpaHCISAIIMOHHBIM;

B) 5KOHOMHUYECKHM.

16 [ToaBu BaOTHOTO PUCKA, CB3AHHBIA C M3MEHEHUSIMH BATIOTHBIX KYPCOB B MEPUOJ]
MEXY 3aKJIIOUEHUEM CIEIKU U OCYLIECTBICHUEM IIIaTeXa 110 Hel, Ha3bIBACTCA:

a) OIeparvoOHHBIM;

0) TpaHCIAIMOHHBIM;

B) 5KOHOMHUYECKHM.

17 IToaBuAa BaIFOTHOTO PUCKA, CBA3AHHBIN C Pa3IMYMUsIMHU B YU€T€ aKTUBOB M I1ACCUBOB
(GbupmMbl B THOCTPAaHHOMN M HallMOHAJILHOM BaJIIOTE, HA3BIBAETCA:

a) ONepalOHHBIM;

0) TpaHCISAIIMOHHBIM;

B) DKOHOMHUYECKHM.

18 Puck, KOTOpbIi HE 3aBUCUT OT COCTOSIHMSI pBIHKA M SBISETCS CHELMPHUKON
KOHKPETHOW OpraHu3alliu, Ha3bIBAETC:

a) YUCTHIM;

0) CIIEKYIATUBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

19 Puck, cBsi3aHHBIN ¢ H3MEHEHUSIMH, BEI3BAHHBIMU OOIIEPHIHOYHBIMU KOJICOAHUSIMH, U
HE 3aBUCSUINN OT KOHKPETHOTO MPEANPUSATHS, HA3bIBACTCSA:

a) YUCTHIM;

0) CIEKYIATUBHBIM;

B) CUCTEMHBIM;

') HECUCTEMHBIM.

Ilpumepnuie unousuodyanvuvie domauwinue 3aoanusn (U/13) — memol pepepamos:

1 IlpunsATHE pelIEHUI B COBPEMEHHON OpraHU3allui U KOPPEKTUPOBKA Ha PUCK..

2 HersHTpONUITHBIN TOJXO0 B YIIPABICHUH PUCKOM.

3 I/ICCJ'IC,Z[OBaHI/Ie XapaKTCpUCTHUK pUCKA C HO3I/IL[I/II>1 SHTPOIIMU U HCTIOHTPOIINU U 0COOEHHOCTH
YIPaBIEHUS PUCKOM.

4 Cucrema PUCK-MCHEIKMCHTA COBpeMeHHOﬁ OopraHuv3anyn: TaKTUYCCKUE U CTPATCTHYCCKHEC
ACIICKTHI.

5 PI/ICK-MCHGI[)KMCHT KaK IoACUCTCMa NHHOBALITMOHHOTO MCHC/[PKMCHTA B OpraHrU3aluu.

6 OcoOEHHOCTH OLICHKH PUCKOB C MCIIOJIb30BAHUEM METOI0JIOTMH (PMHAHCOBOTO aHAJIHM3a.

7 UHTETrpupOBaHHBIN PUCK-MEHEHKMEHT M KPUTHKA (parMEHTApHOTO PUCK-MEHEHKMEHTA. .

8 KapTa PHUCKOB. Oco0eHHOCTH KOTHUTHUBHOTO Imoaxoaa B I/II[eHTI/I(I)I/IKaLII/II/I " yIpaBJICHUN
PUCKaAMHU.

12 PuckoBas cuTyanus Kak MHCTPYMEHT aHaJIn3a TO0JIs PUCKOB COBPEMEHHOM OpraHHU3aIiy.
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Tema 3.2. MccnenoBanue prcka Ha OCHOBE METOJIOB TEOPUU WUID, UyBCTBUTEILHOCTH U
aHanu3a cueHapues. MccienoBanue pUCKOB Ha OCHOBE METOJOB JiepeBa PEIICHUM, aHAaIOTUH
U ONTUMM3AlMs BTOPUYHBIX PHUCKOB. [IprMMeHeHHe MaTeMaTH4ecKoro OXUIAHUA U
CTaH/IapTHOI'O OTKJIOHEHUS /JIsl OLIEHKH PUCKOB

3aoaua Ne 1.

Maras3uH B Havaje ONEpalMOHHOTO JIHS 3aKyIMaeT IS PeaH3alii CKOPOIIOPTSIIUNCS
npoaykt 1o nene (6e3 HJIC) 150 py6. / en. Llena peanmzaruu 3toro npoaykra (6e3 HJC) —
180 py0. / en. MapKeTHHTOBbIC HCCIIEAOBAHUS MTOKA3BIBAIOT, YTO €XKEIHEBHBIN CIIPOC HA ATOT
MPOAYKT MOXKET COCTaBJATh 1, 2, 3 wim 4 eguuuibl. Eciy nmpoaykT HE MPOJIaH B TEUCHHE
OTIEPALIMOHHOTO [IHS, €r0 peaau3yloT B KoHue AHs mo mnene 100 py6. / ex. Mcmonb3ys
MaKCHMUHHBIN Kputepuil Banbna (MakCUMUH) U KPUTEPUI MakCUMaKca yTOYHHUTH, CKOJIBKO
SIMHMII ITOTO TPOAYKTA IIEIECO00pa3HO 3aKylaTh Mara3uHy ¢ MHHHMAJIbHBIM PHCKOM M
CKOJIBKO €JIMHUI] MPOJYKTa IEeNecCO00pa3HO MOKYIaTh, OPUEHTHUPYSICh HA MaKCUMAaJbHYIO
npuObUTE. Bo3MOXHBIE TpHOBUTM MaraswHa 3a JICHb IeJIeCOO00pa3HO NPEJCTaBUTh B BUIC
Taduuue 1.

Tabmuia 1 — Bo3amoskHasi mpuObUTH Mara3uHa Ipy peain3alliid CKOPOIIOPTSAIIETrocs MPOAYKTa, pyo.

YpoBeHb KosindecTBO eMHUI] IPOYKTa, 3aKYIUICHHBIX JUIS PEaTH3allii
€XKeTHEBHOTO 1 2 3 4
crpoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
Maxkcumakc 30 60 90 120
MaxkcuMuH 30 -20 -70 -120
3aoaua Ne 2.

MarasuH B Hauaye ONepanroOHHOTO JHS 3aKyMaeT IS Pealn3alud CKOPOIOPTSIIUICS
npoaykt 1o 1eHe (6e3 HJC) 150 py6. / en. Llena peanuszaruu storo mpoaykra (6e3 HIC) —
180 pyO. / en. MapkeTHHTOBBIE UCCTIEAOBAHUS MMOKA3BIBAIOT, YTO €KEHEBHBIN CIIPOC HA STOT
MPOIAYKT MOXET cOCTaBiATh 1, 2, 3 unu 4 egununsl. Eciu mpoAykT He mpojaH B TeUEHUE
ONEpAMOHHOIO JHS, €ro peaju3yloT B KoHue aHA nmo ueHe 100 py6. / en. Hcmomw3ys
MUHHMAKCHBIH KpUTEpPUH YTOUHHUTBH, CKOJIBKO E€IMHMI[ 3TOr0 MPOJIYKTa LEeIecooOpaszHo
3aKymnaTh MarasuHy ¢ MHUHUMAaJIbHBIM PHUCKOM. B0O3MOXHBIE TpHOBUIM MaraswHa 3a JICHb
1esiecoo0pa3Ho NpeACTaBUTh B BUJIE TaOIUIIBI 2.

Tabmuia 2 — Bo3morkHast mpuOBUTH Mara3uHa Mpy peasin3allii CKOPOTIOPTSAIIErocs MPOAyKTa, pyo.

YpoBeHb KonnuecTBo enuHuI IpoAyKTa, 3aKYIUIEHHBIX I pealln3aluu
€XETHEBHOTO 1 2 3 4

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

Munumaxkc
3aoaua Ne 3.

Maras3uH B Havaje ONEpalOHHOTO JHS 3aKyMaeT IS PeaTU3alii CKOPOTIOPTSIIUNCS
nponykt 1o nene (6e3 HJC) 150 py6. / en. llena peanu3zanuu storo mpoaykra (6e3 HJIC) —
180 py0. / en. MapKeTHHTOBbIE HCCIEIOBAHNUS MOKA3BIBAIOT, YTO €KEIHEBHBIN CIIPOC HA 3TOT
MPOAYKT MOXKET COCTaBJATh 1, 2, 3 wnm 4 eguHuibl. ECiv nmpoaykT HE MPOJaH B TEUECHHE
OTIEPALIMOHHOTO [IHS, €r0 pealu3yloT B KoHIe aHs mo mene 100 py6. / ex. Mcmonb3ys
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KOMIIDOMUCCHBIM KpuTepudl ['ypBuIla YTOYHHTS,

CKOJIbKO CIUWHHII J3TOro MpOAYKTa

1ies1ecoo0pasHo 3aKkynaTh Marasuny npu ycinosun a = 0,4, b = 0,6. Bo3moskHble pUOBLTH
MarasmuHa 3a JIeHb 11eJIeCO00pa3HO MPEJICTaBUTh B BUJIE TAOJHIIBI 3.

Tabmuua 3 — Cxema BO3MOXHBIX IPUObIICH MarasuHa MpH peatn3aluil CKOPOIOPTSIIETOcs MPOLYKTa,

pyo.
a* b =
Bapuant Haubomnbrras Haumensbast H Earn
pelueHus pHUObLITH OpHObLIb ALY S HauGosnpmras yMMa
npuObLIB MIPUOBLITH
1
2
3
4
3aoaua Ne 4.

Komnanus A nomuHUpyeT Ha pbIHKE HEKOTOporo Toapa. Komnanus B usyuaer pucku
BBIXOZIa Ha PBIHOK 3TOro ToBapa. [Ipum 3TOM paccMarpuBaroTCs ABE CTpaTeruu KommnaHuu B:
cTparerusi B; — BBIXOIUTH Ha pBIHOK, cTpaTerus By — He BBIXOAUTH Ha pBIHOK. B cBoro
ouepesib, KOMIAaHUs A pelaer, CTOUT JIM e CHUXKaTh 00beMbl IPOU3BOJCTBA ITOIO TOBApa,
paccmarpuBas IpU 3TOM JBE CTPaTETUU: CTpaTerus Aj — COXpaHUTh 00BEMBI IPOU3BO/ICTBA,
cTpaTerust A, — CHU3UTh 00BbEMbI IIPOU3BOJCTBA. Vcmonb3ys MeToJ JiepeBa pelleHuil 1aTh
JUISL KaXJI0M albTepHATUBBI 0KMJIAEMYIO CTOMMOCTHYIO ouneHKky EMV. Cxema npunsatus
CTPATETMYECKOro pereHust MOXKET ObITh IPEJCTaBIeHA B BUI€ PUCYHKA 1.

A1 . A=8
- =
A, 2
~
A 20 &
- =
- m
A
TN~ A=12
A,

Pucynok 1 — Cxema MaTpU4YHOM UTPHI C BEIXOAOM
KoMmaHu¥ B Ha pbIHOK (METOx JepeBa pereHwi)

3aoaua Ne 5.

I/ICHOHBSyﬂ IMMOKAa3aTCJIn MATCMATHYCCKOI'0 OKUJaHUA U CTAHAAPTHOI'O OTKJIOHCHHUA JJIS
OLCHKN PHUCKOM CpaBHUTL BapUaHTbhl MHBECCTUIHMOHHOT'O ITPOCKTA Ne 1 m 2, IJI1 KOTOPBIX

HU3BCCTHBI, COOTBCTCTBCHHO, BO3MOXHBIC 3HAUYCHUA BaJIOBOI HpI/I6BIJ'II/I Xl yorey Xn , 4 TaK¥XC
BEPOSTHOCTH MOJy4eHUS BaJTOBOM MPUOBLIH P, ,..., P, (Tabnuua 1).
Tabmuia 1 — O6bema 1 BEepOSATHOCTh MOJYUYSHHsI BaJIOBOH MPUOBUIH 10 BApUAHTAM MPOCKTa
[Tepuon, roast

ITokazarenn 1 > 3 n 5 6
O06beM npubbLIH, MIPA. PYO. -2 -1 0 1 2 3
BepositHocTh (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHocTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2
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n
Jig Kaxaoro BapuaHTa BBIYUCIIACTCA MaTeMaTHYecKoe oxuzanue M (X)= z p; - X
i=1

(xapakTepus3yeT CpeJHUIl YpPOBEHb BaJOBOM MpUOBLIM) U CTaHAAPTHOE OTKJIOHEHHUE

n
O'(X ) = Z p; X% — [M (X )]2 (OlLIEHKA pHCKa IIPOCKTA).
i=1
[TomydeHHBIE pacdueTOM JTaHHBIC CBOASTCS B TAOJIHITY 2.

Tabmura 2 — Pe3ynpTaThl OlEHKH PUCKAa WHBECTHUIIMOHHOTO TPOEKTa

Banosas Bapwanr 1 Bapwuanr 2
npuGbLIL X, p p-X pX-X=p-Xx° p p-X px-x=p-x°
-2 0,1 -0,2 0,4 0,1 -0,2 04
-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 19 1 0,8 3,4

B BapuanTe 1 mpoekTa npuObUIH BBIIIE, HO U OIEHKA PUCKA TAKKE BHIIIIE.

Bonpocul 013 obcyrcoenun (na npakmuueckux 3aHAmMUAX).

1 MeToapl TEOPUHU UTP U BOZMOKHOCTH MX MCIIOJIb30BaHUS B aHAIM3€ PUCKOB.

2 Meroasl pAepeBa pelIEHUN: BO3MOXKHOCTH pa3BUTHUS HWHCTPYMEHTApUS PHUCK-
MEHE/[KMEHTA.

3 MeTonpl aHanmu3a YYBCTBUTEIBHOCTH: BO3MOXKHOCTH Pa3BUTHS HMHCTPYMEHTapHs
PUCK-MEHEIKMEHTA.

4 B0O3MOXHOCTH METO/Ia aHAJIOTUH B UJEHTU(UKAIIUH, OLICHKE U aHAJIU3€ PUCKOB.

5 PasButHe MHCTpyMEHTapusi OLIEHKM PUCKOB Ha OCHOBE METOJOB TEOPUHU
BEPOATHOCTEN U MaTEMaTUYECKOW CTaTUCTUKHU

6 Bropuunsie prcku Kak (pakTop HEOMPEIEICHHOCTH B YIIPABIEHUH PUCKOM.

Tecmoegbie 3a0anus.

1 Kakoil W3 mepeyrclieHHBIX METOJO0B OLEHKH pHCKa OCHOBAaH Ha pacyeTax W aHaju3e
CTaTHUCTUYECKUX MTOKa3aTeNEen:

a) BEpOSITHOCTHBIA METO/T;

0) METOJ] TOCTPOCHUS JIepeBa PEIICHHIA;

B) METOJI CLICHAPHEB,

T') aHaJIU3 YYBCTBUTECIBHOCTH;

1) y4€T PUCKOB IIPH pacyeTe YHCTOM MPUBEIEHHON CTOMMOCTH JACHEXKHBIX TOTOKOB;

€) IMHTAIIIOHHOE MOJIEITUPOBAHUE.

2 Kakoii M3 TEpEYHCIEHHBIX METOIOB OIIEHKM PUCKA JaeT IIPEJACTaBICHHE O HauboJjee
KPUTHYECKUX (HPaKTOpax MHBECTUIHOHHOTO MPOCKTA!

a) BEpOSITHOCTHBIA METO/T;

0) METO/T IIOCTPOEHHUS JIepeBa PEIICHHIA,

B) METOJI CIICHAPHEB,

T') aHaJIU3 YYBCTBUTEIbHOCTH;

) y4eT PUCKOB IIPU PacyeTe YUCTOM NMPUBEICHHOW CTOMMOCTH JCHEKHBIX ITOTOKOB;

€) IMHTAIINOHHOE MOJIETUPOBAHUE.

3 Kakoii U3 1epeurcIIeHHBIX METOJIOB OIIEHKHM PHCKA PEAM3YETCs IyTeM BBEIEHHS MONPABKH
Ha PUCK WM IIyTEM y4eTa BEPOSITHOCTH BOSHUKHOBEHHSI (PHHAHCOBBIX TIOTOKOB!

a) BEPOATHOCTHBIN METO/I;

0) METOJI IOCTPOCHHUS JepeBa PEIICHHIA;

B) METO/I CIICHAPHUCB;

T') aHaJIU3 YYBCTBUTECIBHOCTH;

) y4eT PHCKOB MPH pacyeTe YUCTOW MPUBEICHHON CTOUMOCTH JICHEXKHBIX TIOTOKOB;
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€) IMHTAIIHOHHOE MOICITUPOBAHHE.

4 Kakoili U3 MEpPEYHCICHHBIX METOMOB OLCHKH PHCKA HCIONB3YeTCSl B CUTYyalMsiX, KOTIa
IPHUHIMAEMbIC PEIICHUS CUITBHO 3aBHCAT OT MPHHSITHIX PaHEE M OMPEACIAIOT CIICHAPUH JaTbHEUIIETO
pa3BUTUS COOBITHUI:

a) BEpOSITHOCTHBIA METO/I;

0) METOJ] MOCTPOCHUS JIepeBa PEIICHHIA;

B) METOJI CIICHAPHEB,

T') aHaJIU3 YYBCTBUTEIBHOCTH;

1) y4eT PUCKOB TIPH pacyeTe YHCTOH MPUBEICHHON CTOMMOCTH JCHEKHBIX TOTOKOB;

¢) IMHTAIMOHHOE MOJICTTUPOBAHHE.

5 Kakoil U3 mepeuncieHHbIX METO/IOB OLCHKH PUCKA MPEACTABISET CO00I CEPUI0 YMCIICHHBIX
9KCIIEPHUMECHTOB, TMPU3BAHHBIX MONYYUTh SMIUPHUUCCKUE OICHKH CTEIICHU BIHSHHS Pa3THIHBIX
(akTOpOB Ha HEKOTOPHIC 3aBUCSIIIIAE OT HUX PE3yJIbTATHI:

a) BEpOSITHOCTHBINA METO/I;

0) METOJ] TOCTPOCHUS JepeBa PEIICHHIA;

B) METOJI CLICHAPHEB,

T') aHaJIU3 YYBCTBUTEIBHOCTH;

) y4ET PUCKOB IPH pacyeTe YUCTOW NMPUBEACHHONH CTOMMOCTH JICHEKHBIX IIOTOKOB;

€) UMUTalMOHHOE MOJICIIMPOBAHHE.

6 Kakum 00pa3oMm 1pu pacyeTe YMCTON MPUBEICHHON CTOMMOCTH MOKHO YUUTBIBATH PUCK:

a) MOCPEICTBOM KOPPEKTHUPOBKH CTAaBKHU CPaBHEHHS (CTAaBKU JUCKOHTA);

0) moCcpeaCTBOM KOPPEKTUPOBKH YHCTHIX (PMHAHCOBBIX ITOTOKOB;

B) 00a BapraHTa BEPHBI.

7 JITTP pacrosioKeHO K PUCKY, €CIIH:

a) Goree MPUBJIEKATEILHBIM SBISIETCS MOJyYCHUE CPEIHETO BBIUTPHIIIA;

0) umeer QyHKIHIO MOJIe3HOCTH U (X ) =3Jx;

B) umeeT (ynkimio mosesHocta U(X) =5X2;

) umeet QpyHkuuo nonesnoctu U(X) = 2 + 3X.

8 O yem cBuaeTenbCTBYET criocooHocTh JIITP puckoBats cymmoit 6omee 100 Thic. pyo.:

) MCUXOJIOTUYECKHE OCOOCHHOCTH MH/IMBHU/IA;

0) ero UMyIIECTBEHHOE COCTOSHHUE 3HAYMTEIILHO OOJIBIIIE ATOM CyMMBI;

B) €ro UMYIIECTBEHHOE COCTOSIHHE MPUOIN3UTEHLHO PABHO 3TON CyMMe.

9 Ilpu kakom ycioBuu, umes ¢ynkmuio monesnoctd U = U(X) u mpuHmMas ydactie B
notepen L = L(X; p, ¥), pacmonoxeHo K pUCKY:

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

6) U((1 —p)X + py) = (1 — P)UX)+ pU(V);

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

10 Ecnu npemus 3a puck P(X) < 0, to JITIP:

a) CKJIOHHO K PHCKY;

0) He CKIIOHHO K PHCKY;

B) HEHTPAIBLHO K PUCKY.

u Omnpenenute oTtHomeHus kK pucky JIIIP, xoTopeie uMerOT cienyromue (QyHKIHH
MOJIE3HOCTH:

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

0) U(X) = a — Be-Cx, B>0, ¢>0;

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

r) UX) =x2, x>0.

Ilpumepnuie unousuodyanvusie domauwinue 3aoanusn (U/13) — memol pepepamos:

1 NHcTpymMeHTapuii TEOpUM UTP U BO3MOKHOCTU €r0 MPUMEHEHHS B OLICHKE U aHAJIU3€
PHCKOB.

2 NHcTpyMeHTapuil METOIMKH JIepeBa PEIIEHUH W BO3MOKHOCTH €ro NPUMEHEHHUS B
OLICHKE U aHaJIHN3€ PUCKOB.
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3 MHcTpyMeHTapuil aHajan3a 4yBCTBUTEIBHOCTH M BO3MOXKHOCTH €0 NPUMEHEHUS B
OLICHKE U aHAJIN3€ PUCKOB.

4 NHcTpyMeHTapuil METOJla aHAJOTUH M BO3MOXHOCTH €0 NPHUMEHEHUS B OLEHKE U
AQHAJIN3€E PUCKOB.

5 HoBble BO3MOKHOCTH OLIEHKH PUCKOB HAa OCHOBE METOJIOB TECOPUU BEPOSITHOCTEH U
MaTEMaTHYECKON CTaTUCTUKU

6 Ocobennoctu (GOpMHUPOBAHUS BTOPUYHBIX PUCKOB B CHCTEME PHCK-MEHEIKMEHTA
MHCTPYMEHTAPUH YIIPABJICHNS BTOPUYHBIMHA PUCKaMHU OPraHHU3aLMH.

Pa3nen 4: KonnenryajibHble Npo0JjeMbl OLIEHKH, AaHAJIN3a U YIIPABJIEHUST PUCKOM.

Tema 4.1. HpO6J'IeMBI HCCIICA0BaHUA PUCKA HAa OCHOBC METOJAOB 3KCIICPTHBIX OLICHOK, HEYETKO-
MHO>KECTBCHHBIX OIMMCAaHUM.

3aoaua Ne 1.

Hcnonbs3ysi KpUTEpUH TPOBECTH OTOOp W CHOPMHUPOBATH IKCIIEPTHYIO TPYIILY JUIS
npoBeaeHs ucciaenoBanuii JenbuiickuM METOJIOM C YYETOM TpeOOBaHMiA K YIPABICHICCKAM
KaJpaM, KBaIM(UKAIMM W KOMIIETEHIMM IepCOHaNa, YTO IO3BOJSIET NPEAOTBPATUTH MPOSBICHUS
BTOPUYHBIX PHUCKOB. ['apaHTHeW ONTHUMM3alMH BTOPUYHBIX PUCKOB MNPEANPUATHSA, HANECKHOCTH U
000CHOBaHHOCTH BBIBOJIOB HCCIICJIOBAHMI C HCIOJB30BAHHEM SBPHUCTHUECKHUX METOAOB SIBISIETCS
MPaBUIIBHBINA MOAOOP IKCIEPTOB. [ 'pymma 5KCrepToB, B 3aBUCHMOCTH OT IIeIel M 3a7a4 KOHKPETHOTO
UCCIIEIOBAHNSA, MOXKET BKJIIOYaThb MPEACTABUTEIEM Ppa3sIUYHBIX TPyION  B3aWMOCBSI3aHHBIX
CIIELMAJIbHOCTEN, BBIPAXKAIOIIMX OIPEACICHHbIE KOHLEILINUN, MHEHUS U CYXACHMs. [[ns CHuKEHUS
YPOBHSI BTOPHUYHOTO pHcKa (GopMUpyeTcsi pabodas rpymia dKCIEePTOB, KOTOpas MPOBOIUT OLEHKY
KaKoro-1100 PUCKa U AJIs1 KOTOPBIX ONpenessieTcs eInHast Mpoleaypa SKCIEPTHOrO OIpoca.

IIpu ¢opmMHupOBaHMM 3KCIIEPTHBIX TPYIN KaKAbI OKCIEPT, Ha OCHOBE IEPCOHAIBHBIX
JIaHHBIX, MOJYYaeT KBATU(DUKAMOHHYIO Kareropuro O . OOluee Yucio KATeropuii IeecoobpasHo
OTPaHUYUTH YETHIPbMSI KATETOPHSAMMU:

Se{l,1L11,0}. ©)
[Ipu 3TOM mepcoHANBHBIC JaHHBIE MO KAXKIOMY JKCIEPTY OYyAyT XapaKTephU30BaThCS TPEMs
OCHOBHBIMH IIapaMETpaMu:

(e,s,t)e ExSxT, (4)

rie E, S, T — MHOXecTBa 4yacTHBIX KBAIM()UKAMOHHBIX MOKA3aTeel U OOBEKTUBHBIX
CBE/ICHUH, TI0 CMBICITy COOTBETCTBYIOLIUX aJIbTEPHATUBHBIM BBICKa3bIBAHHSIM;

E - xapakrepucTHKa BBICILIETO U MOCIEBY30BCKOT0 00pa30BaHUs IKCIIEPTA;

S - xapakrepucTHKa YpOBHS HaYYHOM MOATOTOBKH KCIIEPTA,;

T - xapakTepucTHKa OIBITa pabOTHI IKCIIEPTA MO MPOQUITIO IKCTIEPTUBI.

XapaKTepHCTHKA BBICLIETO U MTOCIEBY30BCKOI0 00pa3oBaHus SKCIepTa:

E={e.e,.6}; (5)

rae €, — 6a3oBoe 0Opa3oBaHHE COBIAJAET ¢ MPOGUIEM NPUOPUTETHOTO HAINpaBlIeHUs; €, —

0a3zoBoe 00pa3oBaHHME IO CMEXKHOH CIELMAIbHOCTH; €; — 0a30Boe 00pa3oBaHME IO MHOM
CIELMAIbHOCTH.
XapakTepUCTUKA YPOBHS HAyYHOH MOATOTOBKM KCIIEPTa:
S=1{s,5,,5:}, (6)

rae S, —akagemuk PAH, unen-koppecnionaent PAH, akaneMuK 0TpaciieBOd akaaeMuH, YJIeH-
KOPPECTIOHIEHT OTpacieBoOl akajeMuu; S, — npodeccop, TOKTOp HayK; S, — KaHAUJAAT HayK, JIOLEHT,

CTapUIM{ Hay4YHBIN COTPYIHUK.
XapaKkTeprUCTHKA OTIBITA PAOOTHI TTO MPOQHITIO IKCIIEPTU3HI:

T={t,t,,t,}, @)
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rac tl — OIIBIT pa60TBI HC MCHCC JCCATH JICT, tz — OIIBIT pa60T1>1 HC MCHCC IIATH JICT, t3 -

OIIBIT pa60TLI HC MCHECC OJJHOI'O roaa.
HpaBI/IJ'IO I OoIpeACJICHUA KBaJlH(I)I/IKaHHOHHOP'I KaTCropuun 5 TOr0 WJIMW HMHOT'O 3KCIICpTa
3a1aCTCsA B BUAC
ExSxT —{I,11,111,Q}; 8)
5=0es,t). (9)
PaccunthiBast dacTHbIe KBaau(pHKAIIMOHHBbIC IMOKasatend €, S, t, MOKHO chopMHUpPOBATH
CJICAYIOIYIO (1)yHKI_II/IIO KB&U’IPI(I)PIK&LII/IOHHOIZ KaTe€ropuun SKCIepTra:

I, ecnu 1es;t, vest, ves,t;
Il,ecnu :es,t; ves,t, vesst ve,st, ve,s,t vest;

S= o (10)
I, ecnu :e sty vest, ve,st, ve,st, vest, ves,t;

Q,ecnu s esty v es,tves it ves,t,,

roe €, S, t — orpuuanue €, S, {, COOTBETCTBEHHO;, V — JIOTHYECKAS TU3BLIOHKIIUS
COOTBETCTBYIOLIMX TPEXMECTHBIX KOHBIOHKIIUA.
K 1poBeIeHUIO DKCIIEPTHU3BI KETATENHHO TIPUBJIEKATh YKCIIEPTOB, MONMABINKMX B Kareropuu | u
Il . Dxcnepros, monasmux B kateroputo |11, oueBuaHo, 11€71€C000pa3HO MPHBIEKATh K IKCIICPTH3E
JIMIIB B HEKOTOPBIX CIIyYasx. DKCIEPTOB, MOMABIINX B KaTEropHio (2, K SKCHEPTHU3E JKETATETbHO HE
HPHBJICKATh.

3aoaua Ne 2.

s BbISIBIEHMS M CUCTEMAaTH3aLUM PUCKOBBIX (DakTOPOB HCHOIB30BaTh Meron Jlenbdu,
AJITOPUTM KOTOPOrO IIPEIAIIONIATaeT IOCJIEAOBATENbHBINA, WHIAUBUAYAJIbHbIM aHOHMMHBIA OIIPOC
9KCIEPTOB, UCKITIOYAIOIINI HENOCPEACTBEHHBII KOHTAKT 3KCIIEPTOB MEXIy COOOH 1 BIMSHHUE TPYIIIIHI,
Hen30eXXHOE IPH HX COBMECTHOM paboTe M BbIpa)kalolieecsi B NPHUCIIOCOOTIEHUH OTAEIbHBIX
JKCIIEPTOB K MHEHUIO OoubiivHCTBA. Llenb Meroma 3akimrouaeTcss B BbISBJICHHUH (DaKTOPOB,
CYIIECTBEHHO BJIMAIOMIUMX HAa PE3YJIbTAaTUBHBLIC IOKA3aTCJIU, OIMUPAACh HAa KOMIICTCHLWIO, 3HAHUSA N
ONBIT YYEHBIX M TNpakTHKOB-podeccroHanoB. Ilpu »TOM, HCXO0As H3 3ahad HCCIEAOBaHMA,
oTOMpaeTcsi OINpeJeNieHHOE MHOXXECTBO (aKTOPOB M BBIOMPAETCS TMPOW3BOJIBHOE KOIUYECTBO
HE3aBUCHUMBIX 3KCIICPTOB.

B cooTBeTcTBUM € aIrOpUTMOM METOJA aHAJIM3 MPOBOIUTCA IO HECKOJBbKUM JTamam, a
pe3yibTaThl aHain3a oOpalaThIBAIOTCS CTATHCTHUECKMMH MeTodamH. [Ipu 3TOM BBIYMCIMTENBHBIE
Impoucayphbl BBIIIOJHAIOTCA B onpez[eneHHof/'I IIOCJICAOBATCIBHOCTH. Ha MPAKTHUKE MPUMEHACTCA
CJIEYIOIIas TIOCJIEA0BATEIbHOCT OCHOBHBIX TAIIOB aHAIN3a METOJJOM 3KCIIEPTHBIX OLIEHOK:

1. OtOuparorcs GpakTopsl, IO KOTOPBIM MPEANOIAraeTCs IPOBOJUTH OLIEHKY.

2. Omnpenensercss KOJUYECTBO IKCIIEPTOB, KOTOPHIM MPEACTOUT MPOBOIUTH OLICHKY.

3. VYcranaenuBaercsi OaibHas IIKajda OIEHOK B 3aBHCHMOCTH OT KOJIHMYECTBA OTOOpPaHHBIX
(baxTOpoB; MPHU 3TOM MEHBIIMHA MO 3HAYEHHIO PaHT NMpHCBauWBaeTcs (pakTopy, MMEIOIEMY
HauboJee CHIIbHOE BIUSTHIE HAa N3MEHEHHE PEe3yIbTATUBHOTO ITOKA3aTesl.

4. OueHKH KaXKI0ro dKCIEPTa BHOCITCS B CIICIUAIbHYIO TaOJIMIly, MPEACTABISAIOIIYI0 CO00H
MaTpHIly PaHroB OIpoca.

5. Ha ocHOBaHMM TMOJyYEHHBIX OILIGHOK PAacCCUMTHIBAIOTCS CYMMbl 3HAU€HHH PpaHrOB IIO
Kax1oMmy (hakTtopy (in ) U cpenHee apupMeTHIECKOE 3HAYCHUE CyMMBI PaHTOB orpoca (

X); IpU 3TOM cpejHee apupMETHUECKOE 3HAYCHHE CYMMBl PAaHTOB ONPOCa ONpPENeIIeTCs
JeJIeHHEeM CYMMBI 3HaU€HHUI PaHTOB O BceM (DakTopaM Ha KOJMYECTBO B3STHIX AJIS1 OLCHKH
(baxTopoB:

rze N - KOJIMYECTBO (haKTOPOB, OTOOPAHHBIX JJISI OLICHKH.
6. OmpenensieTcss pa3sHOCTb MEXy CyMMOW 3HaYCHUH PaHTOB ONpoca M0 KaKAOMY (hakTopy U
CpemHUM apu(pMETHIECKUM 3HAYCHHEM CyMMBI PAHTOB OIpOCa, W Jajee PacCUUTHIBAIOTCS

o —\2
3HAYCHUA KBAAPATOB 3TUX PA3HOCTCU ‘ E X; — X) .
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7. llo pe3ynpTaTaM BBIUYMCIICHUH OINPENEISIOT CTENEHb COTJIACOBAHHOCTH MHEHHH HKCIIEPTOB

Sexp 1O opmyIie
12-5 (3 x, - xf
_ i=1

" m?n°-n)

S , (2)

TOE M - YUCJIO 3KCIIEPTOB.
[anee oueHuBaeTcs ypOBEHb COIVIACOBAHHOCTUM MHEHHUI 3KCIEPTOB HAa OCHOBE CIIECIYHOIINX
MO3UIUH:
- HCYJOBJICTBOPUTEIbHAS CTEIICHb COTJIACOBAHHOCTH MHEHUH 3KCHEpPTOB (NIPH 3HAYCHHSIX
Sexp <0,3);

- CpeHsisl CTCNCHb COITIACOBAHHOCTH MHEHUI dKCIepToB (1pu 3HaueHusix 0,3< S, <0,7);
- BBICOKAsl CTCICHb COITIACOBAHHOCTH MHEHHH SKCIIEPTOB (IpH 3HaueHuwsix S > 0,7).

BousiBUTE M cucTeMaTu3upoBaTh (HaKTOPbI, OKAa3bIBAIOLIMX BIMSHHE Ha 3((EKTUBHOCTDH
pa3MelleHus CIOPTUBHOI pexsiambl. IIpu 3ToM paccmaTtpuBarotest cineayronue ¢pakropsl: X1 - Mecto
pa3MelIeH sl PEKIIaMHOTO CpelcTBa; X 2 - JUINTENBHOCTh Pa3MEIICHUS PEKIaMHOro cpeactsa; X3 -
YPOBEHb TPECTHXHOCTH CIIOPTUBHBIX COpPEBHOBaHMH; X4 - pe3yibTaTUBHOCTH (YCHEUIHOCTH)
BBICTYIUICHUI CHOPTUBHOW KOMaHAbI, X5 - ypOBeHb PHIHOYHON KOHBIOHKTYPHI peKiaMbl. B
OKCIICPUMECHTEC NPUHUMAIOT Y4aCTUC 7 HE3aBUCHUMBIX OKCIIEPTOB, B UX 3aJa4y BXOAUT ONPCACIICHUC
paHra kaxmoro (¢akTtopa N0 MATHOALIPHOW cucTeMe. HauMmeHpIUIT 1O 3HAYSHHWIO paHT
nmpucBanBaeTcsi (DaKToOpy, OKa3bIBAIOMIEMY HanOOJbIllee BIUSHHE Ha YPOBEeHb 3(dexTHBHOCTH
pEKJIaMBl.

OLEeHKH 3KCIEepPTOB MPENCTaBISAIOTCS B BHJIE MATPULl PAHTOB OIPOCa, B CTPOKAX KOTOpOU
YKa3bIBaIOTCS (PaKTOPHI, a B CTOJIOAX — OLEHKH dKCIepToB. KpoMe 3TOr0, Marpuia paHros ompoca,
npuBeieHHas B Tabmuie 1, CONEPKUT pe3yabTaThl HEKOTOPBIX BBIYMCICHUNH — CYyMMBI 3HaueHUH
PaHroB MO KaXXIOMY ITOKa3aTeIto (in ), cpenHue apupMeTHYECKUe 3HAYCHHUSI CYMM PaHroB onpoca (

X ), pa3Hulbl CYMM 3HAYCHUH PAHTOB OIIpOCa U UX CPCAHUX apI/I(i)MeTI/I‘IeCKI/IX 3HAYCHUI ‘ E X; — X), a

—\2 —
TAKXXC 3HAUCHUA KBAIPATOB 3TUX PA3HUIL ‘ E Xi — X) . 3HaUCHHE X OIMpPEACIACTCA 110 (bOpMy.]'[eZ

x=195_o
5

Tabmura 1 — Martpuia paaroB onpoca SKCIEpToB

— —\2
DakTopsI JKeneprel Z X Z X; =X (Z Xj — X)
0

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

Ilo pe3ynbpraraM BBIUMCIEHUH, NMPOU3BEACHHBIX B MAaTPHIIE PAHIOB, ONPEIENSAETCS CTENEHb
COTJIaCOBAaHHOCTH MHEHUH CIIEIHAINCTOB-IKCIIEPTOB 110 hopmyiie:

12.3 (Y%, -
s = _ 12-350
® 72.(5°-5)  49.120
Takum o00pa3oM, CTENEHb COTJIACOBAHHOCTH MHCHHH SKCIIEPTOB JOCTATOYHO BBICOKAS:
Sexp =0,714>0,7.
Bonpocut 011 o6cyrcoenus (na npakmuueckux 3aHAmMUsIX).
1 YrinybneHue ucciaenoBaHusl PUCKOB HA OCHOBE HEMApKOBCKHX MPOIECCOB.

2 HenmoctaTku BEpOATHOCTHOTO TIONXO/Ja K OIIGHKE PHUCKOB U TpeOOBaHHE
JIETEPMUHUPOBAHHOCTH BXOJHBIX TAPaAMETPOB.

=0,714.
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3 Beenenue moHsnTHS CYOBEKTHBHBIX HEKIACCHUCCKUX (aKCHOIOTMYECKUX) BEPOSTHOCTEH, HE
MMCIOIIUX YacTOTHOTO CMbICTa W BBIPAKAIOIIMX IO3HABATEIbHYIO AaKTHBHOCTH HCCIIENOBATENs
CIIy4alHBIX IIPOLIECCOB.

4 MonnhuimpoBaHHBI HHTEPBAIFHO-BEPOSATHOCTHRIA MeTo ['ypBHIIa 1 yueT HHPOPMAIIHIO O
COOTHOILICHUH BEPOSTHOCTEH CLICHAPHEB.

5 Tlpunmun ['mO6ca-IIxeliHca: cpeau BCEX BEPOSTHOCTHBIX pACHPECIICHUH TOKa3aTels
PEKOMEHTyeTCsl BEIOUPATh TO, KOTOPOMY OTBEYaeT HauOOJbIIasi SHTPOITHSL.

6 HMmurammonHoe MoaenupoBaHHe MO MeTony MonTe-Kapmo kak manmpHeimee pa3BUTHE
METO/a CIICHApUEB B OIICHKE PUCKOB.

7 llepcneKTHBBI MCMOIB30BAHMSI HEUETKOW JIOTUKM M anmapara TeOpUH HEYETKUX MHOXKECTB B
UCCIICIOBAHUH PHCKOB.

8 CnaboCTpyKTypHpOBaHHBIE CHCTEMBI W KilacCH(UKaIWs HEYETKHX OOBEKTOB IO BUIY
(GYHKUIUH TPUHAATICKHOCTH.

9 ATTpakTOp Kak XapakTepuCTHKa (DYHKIHMU NPUHAJISKHOCTH: TOUEYHAs, WHTEpBaJbHAs,
TpaneuueBUIHas, TPEyrobHas, B BUIE IayCCHaHbl, B BUIE S —(DYHKIIMH.

10 «CMmbIc» 1 «THOPUI» KaK COAEpIKaHHE OHSATHS JIMHTBUCTHYECKOH MIepeMEHHON B HEUETKOM
JIOTHKE.

11 UtepaunoHHBIN aIrOpUTM OLICHKU PUCKA HA OCHOBE almnapara TEOPUHU HEYETKUX MHOMXKECTB.

Tecmosvie 3a0anus.

1 Kak Ha3bIBaeTCSl KOHTPAKT, JAIOUIMIl MPABO MPOAATh OMPEICICHHOE KOINYECTBO 6a30BOTO
AKTHUBA [0 OTOBOPEHHOMH IIEHE U B ONPEICICHHBIN CPOK:

a) GBIOYEPCHBIN KOHTPAKT;

0) OMILIMOH IYT;

B) OMITMOH KOJLJ;

r) hopBapIHBIA KOHTPAKT.

2 Kakwue crocoObl yIpaBlieHHs! MPOLEHTHBIM PHCKOM MOXHO HCIIOJB30BATh MPH OXHUIAHHH
CHMKCHHA JOCTATOYHO BBICOKHX IMMPOLCHTHBIX CTaBOK.

a) COKPATHUTH JOJIO KPEIUTOB C (PUKCUPOBAHHON CTABKOI,

0) cokpareHue CpOKOB KPEIUTOB;

B) YBETTMYEHHUE JOJIH KPETUTOB ¢ (DUKCHPOBAHHOW CTaBKOIA;

') YBEITMYEHUE CPOKOB KPEIUTOB..

3 Kakue crmoco0bl yIpaBieHHS IMPOLCHTHBIM PHCKOM MOXKHO HCIIONB30BATh MPH POCTE
IMMPOUCHTHBIX CTABOK U O KUAAHUU JOCTUKCHUA UMU MaKCI/IMYMa:

a) HayaTh COKpallleHue CPOKOB KPEAUTOB;

0) HauaTh yAJIMHEHUE CPOKOB WHBECTHUIIN;

B) POCT MOTPEOUTENHCKOTO U MPOU3BOAUTEIHLHOTO CITPOCa;

') Ha4aTh YJIMHEHHE CPOKOB KPEJIUTOB;

1) Ha4aTh COKpAaIlleHne CPOKOB UHBECTHUIIH.

4 Kaxkue CHOCO6BI YHpaBJICHUA NPOLCHTHBIM PHUCKOM MOHO HCIIOJIb30BAaTH IMPU CHUIKCHUH
MPOLIEHTHBIX CTABOK M OKUJIAHUH JOCTIKEHUS! MU MUHHUMYyMa.

a) Ha4aTh COKpAIIEeHUEe CPOKOB KPEAUTOB;

0) Ha4YaTh yATUHEHHE CPOKOB UHBECTHUIIUH;

B) POCT MOTPEOUTENHCKOr0 U MPOU3BOAUTEIHHOTO CIIPOCA;

') Ha4aTh YAJTUHEHUE CPOKOB KPEIUTOB;

1) HA49aTh COKpaIIeHNe CPOKOB MHBECTHUIIAMN.

5 Kakue crocoObl yrpaBieHUs] MPOLEHTHBIM PHCKOM MOXHO HCIOIB30BaTh IIPH POCTE
IMPOUCHTHBIX CTABOK U O KUAAHHUU JOCTUKCHUSA UMU MaKCI/IMYMa:

a) HaYaTh MOATOTOBKY K YBEIMUEHUIO JOJIU KPEIUTOB ¢ (PUKCHPOBAHHOW CTaBKOA;

0) paccMOTPETh BO3MOYKHOCTH TOJIYYCHHS JOJTOCPOYHBIX 3aMOB C (PUKCHPOBAHHOMN
CTaBKOM;

B) HauaTh MOJATOTOBKY K CHM)KEHUIO JJOJIU KPEIUTOB ¢ (PMKCUPOBAHHOW CTaBKOIA;

I) paccMOTPeTbh BO3MOXKHOCTh JOCPOYHOI'O MOTAlIeHHUs 3aliMOB ¢ (UKCHPOBAHHOMN
CTaBKOM.
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6 Kakue criocoObl yrpaBlieHHs MPOLECHTHBIM PHCKOM MOXHO HCIIOJIb30BAaTh MPH OXUIAHHU
POCTa JOCTATOYHO HU3KHUX NTPOLIEHTHBIX CTABOK.

a) YBEITUYHUTh JIOJIFO0 KPEIUTOB C (PMKCHPOBAHHOM CTaBKOM;

0) COKpAaTUTh JOJI0 KPEAUTOB C PUKCUPOBAHHOM CTAaBKOM;

B) YBEJIMUUTH CPOKU 3a€MHBIX CPEJICTB;

') COKPaTUTh CPOKH 3a€MHBIX CPEJICTB.

7 BenmMunHa KPEIUTHOTIO PUCKA COOTBETCTBYET:

a) cyMMe KpeJluTa 1o J0roBOpY;

0) cymMMe MPOLIEHTOB M0 KPEAUTY;

B) CyMMe KpeIuTa C y4eTOM IPOIEHTOB.

8 UTo Ha3bIBAETCA MEPUOIOM MOIBEPKEHHOCTH KPETUTHOMY PUCKY:

a) TepuoJ C MOMEHTa BBIJAUYM KpeIuTa OO MOralieHHus CyMMbl OCHOBHOTO JOJra U
MPOLIEHTOB MO KPEAUTY;

0) mepuo NesTeNbHOCTH KPEIUTHON OPraHu3alliy 10 MOANUCAHHS KPEAUTHOTO J0TOBOPA;

B) nepnoJ ¢ MOMCHTA BblAa4M KPEAUTA 40 ITOrali€HusA CyMMbI OCHOBHOI'O J0OJIT'A.

8 YKaxXuTe MeTo/Ibl yIpaBICHHs KPEIUTHBIM PUCKOM Ha YPOBHE KPEIUTHOIO MOPTQEIIS:

a) CTPYKTYpU3aLMs CCYIbI;

0) TMMHUTHPOBAHNE;

B) TUBEPCUPHKALIS;

') KOHTPOJIb HaJl COCTOSTHHEM 3aJI0Tra;

) aHAJIH3 KPETUTOCIIOCOOHOCTH 3aeMIITHKA;

€) CO3/IaHKe CUCTEMBI PE3EPBOB.

9 YkakuTe METOJIbl YIPaBICHU KPEAUTHBIM PUCKOM Ha YPOBHE OTAEIBHON CCYbI:

a) CTPYKTYpHU3aLUsl CCYIbl;

0) TMMHUTHPOBAHUE;

B) IUBEPCUPUKAIINS;

') KOHTPOJIb HaJl COCTOSTHHEM 3aJI0Ta;

1) aHAJIN3 KPEAUTOCIIOCOOHOCTH 3aEMILIMKA;

€) CO3/IaHKe CUCTEMBI PE3EPBOB.

Ilpumepnuie unousuodyanvrsie domauwinue 3aoanus (M/13) — memot pehepamos:

1 CpaBHUTENBHBI aHAJIN3 WCCIEIOBAHUS PHUCKOB HA OCHOBE MAapKOBCKUX U
HEMAapKOBCKUX MPOLIECCOB.

2 MaremaTuyeckas CTaTUCTUKA W BEPOSTHOCTHBIA TIMOJIXOJ K OIIEHKE PUCKOB:
TpeOoBaHUE IETEPMUHUPOBAHHOCTH UCXOIHOW MH(OPMALIUH.

3 Pa3BuTHe BEpPOSITHOCTHOTO IOJAXOJa HAa OCHOBE aKCHOJOTHYECKHX BEPOSTHOCTEH,
BBIPKAIOIINX MTO3HABATENBHYIO aKTHBHOCTh HCCIIEA0BATENSI PHCKOB.

4 Mertonuka UMUTAMOHHOTO MOJENUpPOBaHus 10 Metony MonTte-Kapno B oleHKe pUCKOB H
pasBUTHE METOa CLICHAPHEB.

5 HeueTkas noruka u TEOpHUA HCUCTKUX MHOXKCECTB: IEPCIICKTUBLI IPUMEHCHHUSA B NCCIICJOBaAHUN
PHCKOB.

6 CaboCTpyKTypHpOBaHHBIE CUCTEMBl M YIPABJICHHUE PUCKAMH C HCIIOJIb30BAHUEM HEYETKOH
JIOTHUKH.

7 q)yHKHI/II/I MMPUHAIJIC)KHOCTHU B HEYCTKO-MHOKECTBCHHbBIX OIMMCAaHUAX: TOYCYHA,
HWHTCPBaJIbHasdA, TpariCuueBUuaAHAaA, TPEYroJibHas, B BUJC rayCCUaHbl, B BUAC S *(bYHKHI/II/I.

8 ConeprkaHuie MOHATHS JTUHTBUCTHYECKON TTEPEMEHHON B HEUETKOH JIOTHIKE.

9 ANropuTM OIIEHKH pHCKa Ha OCHOBE amapaTra TEOpUH HEYETKHX MHOKECTB: MACHTU(UKALINSA
PHCKOB, OIPOC IKCIIEPTOB, AATUTHBHAS CBEPTKA.

Koumponvnana paooma Ne 3.

Wnertudukaims u oreHKa (akToOpoB PUCKOB C UCTIOIB30BAHUEM IKCIIEPTHBIX METOJIOB.

[IpoBecTr 3KcIEepTHOE HCCIEAOBAHHE C WACHTH(HKAMEH M OLEHKOW (akTOpOB pHCKa B
ycnoBusix UT-npoekra. J{isi cucTeMaTtu3alii M OLEHKH PE3yJbTaTOB JKCIEPTHOTO HCCIEIOBAHUS
npuMeHuTh Jlenbhuiickuii MeToa, MmpeaBapUTEabHO CHOPMHUPOBAB COCTAB SKCIIEPTHOW IPYIIbI B
COOTBETCTBHH C KBAJTH(UKAIIMOHHON KaTeropuen KaXa0ro dKCrepTa.
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UneHTHGUIMpoBaTh W CHCTEMATH3HPOBATh (HAKTOPHI, OKa3BIBAIOIIUE BIMSHHE HA YpPOBEHBb
pucka WT-mpoekTta, ¢ NpUMEHEHHEM METOJIa 3KCIIEPTHBIX OIleHOK. IIpu 3TOM paccmaTpuBaroTCs
cnenyromue Qakropel: X1 - kagectBo mporpammuoro otecneuenus; X2 - CpOKHM BBIIOJIHEHHS

npoekra; X3 - 06beM HHBeCTMIHOHHBIX 3atpaT; X4 - kadectBo ayrcopcuura; X5 - yposeHs
PBHIHOYHOM KOHBIOHKTYPBHI.

B »skcrnepuMeHTe TPUHUMAKOT yYacTHE 7 HE3aBHCHUMBIX 3KCIEPTOB, B WX 3a7ady BXOJUT
ompeziesicHUE paHra KaKIAoro (akTopa Mo MATHOAIUIEHOW cucTeme. HauMeHbImid 0 3HAYeHUIO paHT
nmpucBanBaeTcsi (DaKToOpy, OKa3bIBAIOIIEMY HanOOJbIIee BIUSHHE Ha YPOBEeHb 3(dexTHBHOCTH
pexiambl. OIICHKH 3KCIIEPTOB MPEJICTABISIOTCS B BUJIC MATPHIIBI PAHTOB OMPOCa, B CTPOKAX KOTOPOH
YKa3bIBAIOTCS ()aKTOPBI, @ B CTOJIOIAX — OIICHKH SKCIIEPTOB.

HcxonHbie naHHbIe IO BapUaHTaM Tpe/ICTaBleHbl B Tabimumax 1 — 5.

Ta6mmima 1 — MaTtpwuia paHToB OIIpoca SKCIepToB (BapuaHT 1)

®akTopsl OKcnepTsl - —\2
4 in in —X (in—X)

X1

X2

X3

X4

galN|w| SRR
NN o|w|N
Nl |lw|o|n|w
w(N| R |o| s~
wlkr|N|[s|o|o
AR |IN|o|w|o
NN |o|w|~N

X5

Cymma

Tabnuna 2 — MaTpulia paHroB onpoca IKCIepToB (BapuaHT 2)

— —\2
DaKTOpHI DKCIEPTHI Z X Z X —X X, — X)

4
X1

X2

X3

X4

glhlw|[N|F|-
SN w|~|N
gl |lw|[N|w
Aok |(Nlw
RN ~|w|o
RNl
Nlo|lw|r,|N|~N

X5

Cymma

Tabmuia 3 — Matpuila paHroB onpoca KCIepToB (BapuaHT 3)

- —\2
DaxTOpHI - > - 3KCTPTH - - - Z X, Z X, —X X - 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
Tabmuia 4 — Martpuia paaroB onpoca dKCIepToB (BapuaHT 4)
- —\2
DaxTOpHI - 5 - SKCTPTH - - - Z X, Z X, —X X - 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
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Tabymia 5 — MaTpwuira paHToB 0IIpoca SKCIIEPTOB (BapHaHT S)

- -\
DaKTOpHI DKCIEPTHI Z e Z X, —X X, — X)

4
X1

X2

X3

X4

N|ol b~ Wk~
w| Mo [N|N
RlobdN|w|w
Njo|w| N~
Rrlo|lw|s|N|o
g|lhlw|N|FR|o
aln|d|R|lw|~N

X5

Cymma

Tema 4.2. Konuemnmus orpanndeHnoro pucka u meroq VAR (Value-at-Risk). Ympasnenue
PHCKOM Ha OCHOBE METO/IOB CTPAXOBaHHsI, PE3CPBUPOBAHNS, XCIKUPOBAHHUS

3aoaua Ne 1.

C uneHTHUKAIMEH BATIOTHOTO PHCKa MEXKIYHAPOTHOTO MOPTQENs IEHHBIX Oymar
CBSI3aHBI CJIEYIOIINE CUTYaIUU:

1) wuHBecTop nepXuT mnopTdenb akuuid KOMIAHUN HEKOTOpPOW CTpaHbl U3-3a
MEPCIEeKTHBBl WX POCTa, HO OlacaeTcsl MaJeHUs Kypca BaIOTHl WHBECTHIMI H3-3a
HECTAOMIILHOCTH CUTYAIlMH B CTpaHe (HO €CIIM CHTYAIUs CTAaOMIIM3HPYETCs, TO KypC BAIOTHI
CTpaHbI MOXKET BO3PACTH);

2) B nopr¢ene UHBECTOPA €CTh JIOJIOCPOYHBbIE OOJUIallMd HEKOTOPOW CTpaHbl, U HE
UCKJIIOYEHA BO3MOXKHOCTh CHUIKEHHSI MPOIEHTHON CTaBKH, YTO MOXXET MPUBECTH K POCTY
Kypca o0uranuii ¥ maiecHuIo Kypca BaTrOThl MHBECTUITUH.

Jns xemxkupoBaHUs (CHIKEHHUS TOTEPH) BAIOTHOTO PHCKAa MOTYT HCIOJIB30BaTHCS
¢drrouepcHbIie, GopBapIHBIC U OMIIMOHHBIC KOHTPAKTEHI.

Tak, unBectop u3 crpanbl B Bioxun 500 000 neHexHBIX €IWHUI] CTPaHbl A B
TOCY/IapCTBEHHBIC JIOJITOCPOUYHBIC oOnmranuu crpanbl A. Omacasch BO3MOXKHOTO ITaJICHUS
Kypca BalIOThl CTpaHbl A, OH mpojai B ceHTA0pe mpu kypce A/B = 1,28 ¢obrouepchl Ha
500 000 neHe)HBIX €TUHHII CTPAHBI A C MOCTaBKOH B jaekadpe mo ¢prouepcHoil nene 1,23.
Onpenenuth pe3yiabTaThl XEMKUPOBAHUS TOpTdens oOnuranuii, ecnu B Jekadpe IieHa
oOmuranuit cocraBut 510 000 neHeXHBIX eIUHUL CTpaHbl A, a Kypc A/B cnot u ¢brouepcHas
1ieHa OynyTt, coorBercTBeHHO: a) 1,22 u 1,17;6) 1,34 u 1,29.

Pewenne:

1) B MOMeHT mpojaxu (QbIOYEpCOB CTOUMOCTH MOpTdens obnuranuii cocramisia
500 000 * 1,28 = 640 000 neHEKHBIX EAMHHMII CTPAHEI B;

2) mo BapuaHTy a) B JekaOpe cToMMocTh noptdens obnuranuit cocraBmwia 510 000 *
1,22 = 622 200 neHEeKHBIX €IWHUI] CTpaHbl B, TO ecTh CTOMMOCTH MOpTdEns oOIuTarmii
ymenbInuaach Ha cymmy 640 000 — 622 200 = 17 800 neHexHBIX eIUHUI] CTPaHBI B;

3) moxon TO TpOJaHHBIM (proYepcaM OT MaaeHHs (BIOYEPCHOW IIEHBI COCTaBHII
500 000 * (1,23 — 1,17) = 30 000 meHEeXHBIX AUHUI] CTPaHbI B, MO3TOMY YHCTOE U3MECHCHUU
xemkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 meHe)HBIX eTUHUI] CTPaHBI B;

4) no BapuaHTy 0) B ekabpe cTouMocTh mopTdens obauranuii cocrasuia 510 000 *
1,34 = 683 400 neHEeKHBIX €IWHUI] CTpaHBl B, TO €cThb CTOMMOCTH MOPTQENs OOJIUTaIHiA
yBemumnack Ha 683 400 — 640 000 = 43 400 neHeXHBIX eTUHUI] CTpaHbI B;

5) yOBITOK OT MpOAaHHBIX (BIOYEPCOB H3-3a pocTa (BIOYEPCHON IIEHBI COCTaBUI
500 000 * (1,29 — 1,23) = 30 000 neHeXHBIX €IUHMI CTPaHbI B, Mo3ToMy uncToe M3MEHEHHE
xemkupoBanHoro noptdens pasao 43 300 — 30 000 = 13 400 neHEeXHBIX €AMHUI] CTPaHbI B.

3aoaua No 2.

NuBectop u3 crpansl B Bioxun 600 000 neHeXHbIX €AWHUIl CTpaHbl A B
TOCY/IapCTBEHHBIC JIOJITOCPOUYHBIC oOnuranuu crpanbl A. Omacasch BO3MOXKHOTO IaJ[EHUS
Kypca BaJllOTBl CTpaHbl A, OH mpojal B ceHTsaOpe mpu kypce A/B = 1,28 dwrouepcsl Ha
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600 000 neHeX HBIX €TUHMII CTPAHBI A € MOCTaBKOH B jaekadpe mo ¢prouepcHoil nene 1,14.
Onpenenutb pe3yiabTaThl XEIKUPOBAHUS MOpTdens olnuranuii, ecinu B Jekadpe IieHa
obmuranuii coctaBut 610 000 geHeXHBIX eAMHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa oynyrt, coorBercTBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocul 011 obcyscoenusn (Ha npakmuueckKux 3aHAMUAX).

1 KoHuerniust OrpaHHYEHHOTO PHCKA.

2 Mertox croumoctr pucka VAR (Value-at-Risk).

3 Ilpuemsl ynpaBiIeHUs: PUCKOB B CHCTEME PUCK-MEHEIKMEHTA: H30ekKaHue PUCKa, YIepKaHUe
pHCKa, epeada prucka, CHIDKCHHE CTETICHU PHUCKa.

4 VpaBlieHHE pUCKaMU Ha OCHOBE METOJIOB TUBEPCHDUKAIIIH.

5 YnpaBneHue puckaMu Ha OCHOBE TIPHOOPETEHUS JOTIOTHUTEIEHON HHPOPMAIIHH.

6 YnpasieHue pucKaMi Ha OCHOBE METO/I0B JIMMHTHPOBAHHSI.

7 YnpaBieHHUe pucKaMyd Ha OCHOBE METOJIOB CTPaXOBaHUs.

8 YmpaBneHue puckaMu Ha OCHOBE METO/I0B CaMOCTPaXOBAHHSI.

9 DkcnepTHOE UCCIIeIOBaHNE PUCKOB: JlenbQuiicKuii MeTOT M METOI TAPHBIX KOPPEISIInii.

10 KiroueBbie ycioBUsI MPOBEACHUS SKCIEPTHOTO UCCIECA0BAHUS PUCKOB.

11 Ot0Oop »KCHEPTOB JUIsl MCCIICIOBAHHS PHCKOB W BO3MOXHOCTH CHUIKCHHS BTOPWUYHBIX
PHCKOB.

12 AJroput™M 3KCHEPTHOTO OLICHWBAHUS PHCKOB U Kod(duumeHt xoHkopaaumu Kenpamia-
Cwmura.

Tecmosvie 3a0anus.

1 YkaxuTe OCHOBHbBIC TPU3HAKN HHBECTUIIMOHHOM ESITEIbHOCTH:

a) MPaKTUYECKOE OCBOCHUE HOBILIECTB;

0) HeonpeeIeHHOCTb PE3YJIbTaTOB;

B) HEOOPATUMOCTH IIPOLIECCOB;

') OKUJaHUE YBEIIMUEHUS UCXOAHOTO YPOBHS OJIarOCOCTOSTHUS.

2 Kakue pUCKH IPUCYIIN IKCIUTYaTalHOHHOMY 9Tally HHBECTUIIHOHHON e TEeLHOCTH !

a) (MHAHCOBBIE PUCKHU;

0) PKOJIOTHUECKUE PUCKH;

B) PUCKH HEBEPHOTO NPOTHO34;

T') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue pucKy IPUCYIIM 3aBEPIIAOLIEMY JTAIly HHBECTULMOHHOMN AEATENLHOCTH

a) pUCKU (PMHAHCUPOBAHUS JTUKBUAAIIMOHHBIX padoT;

0) pYCKM HEBEPHOT'O IPOTHO3a;

B) PUCKH BO3HUKHOBEHHUS IPaXKTAHCKOW OTBETCTBEHHOCTH;

T') MPOU3BOICTBEHHBIE PUCKH.

4 Kakvie pucKy NPHCYILH TPEIBIHBECTUIIMOHHOMY 3TaIly HHBECTHIIMOHHOM eI TeTIbHOCTH |

a) 9KOJIOTHYECKHE PUCKU;

0) pucku oMO0YHON OLIEHKU YPPEKTUBHOCTH HHBECTUIIHI;

B) PUCKH HEBEPHOTO MPOTHO3a OyIYIINX U3MEHEHHU;

r') (PMHAHCOBBIE PUCKHU.

5 Kakue pPHCKH MPHUCYIIM COOCTBEHHO WHBECTUIMOHHOMY OTally HHBECTHUIMOHHOMN
JEATEIILHOCTH.

a) IPOM3BOICTBEHHBIE PUCKH;

0) PUCKU MPEBHIIICHUS CMETHONW CTOUMOCTH MPOEKTA;

B) PUCKH HEBEPHOTO MPOTHO3a OyIYIINX U3MEHEHHU;

T') PUCK 3aJIepXkKeK claun 00bEKTa.

6 Kak Ha3pIBaeTCsl CTparermyeckoe MOBEJICHHE KPYIHBIX KOMITAaHMI, OCYIIECTBIISIOMINX
MaccoOBOE TPOU3BOJICTBO, BHIXOSIIMX HA MAaCCOBBIA PBIHOK CO CBOCH WIIM NMPHOOPETCHHOW HOBOMH
HPOAYKIUEH, ONIEPEKAIONIMX KOHKYPEHTOB 33 CUET CepUIHOCTH POU3BOICTBA U dddekTa MacmiTaba:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCIUICPEHTHOE.
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7 Kak Ha3bIBae€TCS CTpaTerdueckoe MOBEICHHE KOMIIAHWH, 3aKIIOYAloIIeecss B
NPUCTIOCOONICHHMH K Y3KUM CETMEHTaM IIUPOKOTO pPBhIHKA IMYTEM CIEHUATU3UPOBAHHOTO BBIMyCKa
HOBOH MJIM MOJIEPHU3HPOBAHHON MPOIYKINH C YHUKAIBHBIMH XapaKTEePHCTHKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

8 Kak Ha3bIBaeTCs crparernyeckoe MOBEACHUE KOMIIAHUH, O3HAYAIONICE BBIXOA HA PHIHOK C
HOBBIM (paJiMKajIbHO MHHOBAIIMOHHBIM) IPOJYKTOM M 3aXBAaTOM YaCTH PHIHKA:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCILJIEPEHTHOE.

9 Kak Ha3bIBaeTCsl CTpaTErnuecKoe MOBEACHHE KOMIIAHHMHU, COCTOSIIEEe B MPHCIIOCOOICHUH K
YCIOBUSIM CIIPOCA MECTHOTO PBIHKA, OCBOCHMM HOBBIX BHJOB YCIYT TOCJIE MOSBICHUS HOBBIX
MPOAYKTOB U HOBBIX TEXHOJOTWH, IMUTAIIMA HOBUHOK M MPOJBMKEHUH HX K CAMBIM IITUPOKHM CJIOSIM
MoTpeOuTeNei:

a) KOMMYTaHTHOE;

0) BUOJIEHTHOE;

B) IaTUEHTHOE;

I') 9KCILJIEPEHTHOE.

10 Kak Ha3bIBa€TCS PUCK, CBA3AHHBI C W3MEHEHUSIMH, BBI3BAHHBIMH OOIIECPBIHOYHBIMHU
KOJICOaHUSIMH, U HE 3aBHCSIINA OT KOHKPETHOTO MPEIIPHUSATHS:

a) YHCTHIN;

0) cucCTeMHbI;

B) HECUCTEMHBIH;

T') CIIEKY IS TUBHBIMH.

Ilpumepnuvie unousuodyanvrsie domauwinue 3aoanusn (M/13) — memot pehepamoas:

1 Bo3MOXHOCTH U OTpaHUYEHUS KOHLETII[HH OTPAaHUYSHHOTO PUCKA.

2 Unentudukarms 1 oneHka puckoB Ha ocHoBe Metoaa VAR (Value-at-Risk).

3 HccnenoBanue BO3MOXKHOCTEH M TPAKTHKH TPUMEHEHHS NPUEMOB YIPABICHUS PHCKOB:
n30eKaHHue PUCKa, yIepKaHUE PHUCKa.

4 HccnenoBaHne BO3MOXKHOCTEH W NMPAKTHKH TPUMEHEHHS IPHEMOB YIPABICHUS PUCKOB!
nepeaaya pucka, CHWKEHHUE CTETIEHH PHUCKA.

5 Teopus 1 MpakTUKa YIpaBJIEHHsI PUCKAMH Ha OCHOBE METOJIOB TUBEPCH(DUKAIIH.

6 VYmpaBieHHWE pHCKaMH LEHHBIX OyMar Ha OCHOBE IPHUOOPETEHHs JOMOJHUTEIHEHON
UHPOPMALIUH.

7 TlepcriekTUBBI yIpaBlieHHS PUCKAMH Ha OCHOBE METOJIOB JIMMUTHPOBAHWS B CHCTEME
WHHOBAIIMOHHOM JAEATEIbHOCTH.

8 CucremMa ynpaBieHHUs] pUCKaMU Ha OCHOBE METOJIOB CTPaXOBaHHSI.

9 VmnparieHue prcKaMH Ha OCHOBE METOJIOB CaMOCTPaxoBaHHs: (POPMHPOBAHUE PE3EPBOB,
oOecrieueHre (PUHAHCOBOM YCTOMYHUBOCTH U KPEIUTOCIIOCOOHOCTH.

10 MeToznonorus 3KCIepTHOTO HCCe0BaHus pUCKOB: [lenbduiickuii MmeTo.

11 MeTonomorust 3KCIEepTHOrO UCCIIE0OBAHMS PUCKOB: METO/I TAPHBIX KOPPEIISLIHHA.

12 Ilponemypa oTOOpa SKCIEPTOB TS HICCIEIOBAHIS PUCKOB M CHI)KEHNE BTOPHUYHBIX PHUCKOB.
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puioxenne 2

OIIeHO'leIe cpeacrea JJid MPpOBEACHUSA HpOMe)l(yTOqHOﬁ aTTeCTallun

a) Ilnanupyembie pe3yJbTaTbl 00y4eHHUS M OLIEHOYHbIE CPeACTBA AJIsl IPOBeACHHUS POMEKYTOYHOM ATTeCTALNH:

Kon WNuaukatop JOCTUKEHUS
OueHouHbIE CpeacTBa
MHIUKATOPa KOMIIETCHIINU
IIK-1 — Cnoco0eH NpoBOANTD HCCIe0BAHUS M AaHAIU3 B c(hepe PUHAHCOBBIX TEXHOJIOTHIl M YIIPABJICHUS PHCKAMH
IIK-1.1 IIpoBoauT CpaBHUTENBHBIN aHAIN3, Ilepeuens meopemuueckux 60npocog K 3auemy u IK3amMeny:

0000IIaeT U KPUTHYECKH
OLICHUBAECT MEXIyHApOIHBINA U
OTEYECTBEHHBIN OIBIT B 001aCTH
pa3BHUTHSA, IPUMEHEHHS,
peryIupoBaHusl PHHAHCOBBIX
TEXHOJIOTHI U yIIpaBJICHUS
pUCKaMu

1. Puckoiyiorus u €e B3aUMOCBS3b C IPYTUMH HayKaMH.

2. Meroonornueckue OCHOBBI PHCKOJIOTHH: TOAXOJBI, TapaJUIMbl, TEOPHH, KOHIIENIMH, METOIBI M
METOJTUKH.

3. Ponb pucka B IpUHATHH PELICHUH B cepe IKOHOMHUKH.

4. Puck ¥ pUCKOBasi CUTYyaIlHsl.

5. AKCHOMBSI U TTOCTYJIATBl PHCKOJIOTHH.

6. Puck kak sxoHOMHYEcKas KaTeropus. KaTeropuanbHblii aHaIH3 PHCKA.

7. CyIHOCTh PUCKA KaK SIBIICHHUS ¥ KBATMMETPHUYECKHUE XapaKTEPUCTHKH PHCKA.

8. Puck kak ciyvaifHoe U 3aKOHOMEPHOE SIBIICHUE, BEPOSTHOCTh U BO3MOYKHOCTb.

9. HeomnpeneneHHOCTh KaK HCTOYHUK PHCKA.

10. Teopus xaoca u Teopust OuypKaIuii B UccIeJOBaHUH PHUCKA.

Ilpumepnsie npakmuueckue 3a0aHUs 014 3a4ema U IKIAMEHA:
3aoaua 1.

[IpousBoguTens W3JETUs YTBEPKIACT, YTO JOJIsI OpakOBaHHBIX W3ZICTHA He MpeBocxomuT 1%.
ciyqaiiHO# BBIOOpPKE o0beMoM N = 100 okazamock 2 OpakoBaHHBIX u3nenus. OIEHHTh PUCK TOSBICHHS
Opaka H3JIeNusl, €ClIM IOBEpUTENbHAS BEpOoATHOCTL P = 99%.

3aoaua 2.

WNuBectnimonnblii mpoekt Ne 1 paccumran Ha I, = 4 roma, aucmepcusi eXerogHoW NpUOBUIN
2 o .
cocraBiuster S; = 15%. MHBecTuonHslid npoekt Ne 2 paccuntan Ha {, = 3 roma, qucnepcus exerogHon

2 o
HpI/I6LIJ'H/I COCTaBJIACT 52 = 20%. Hpeﬂnonar aCTCs, YTO pacClpeACJICHUC CKCTOJHON HpI/I6LIJ'II/I INOJUHHACTCA

3aKOHY HOPMAJBHOTO paclpesieNieHus] Cly4aiHoW Ben4rnHbl. CpaBHUTh PUCKHA WHBECTHIIMOHHBIX MPOEKTOB
Ne 1 u 2 npu nosepurenpHoi BepositHoctd P = 99%.
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O1eHOYHBIC CPeICTBa

3aoaua 3.
ITo nepBoii TEXHOIOrHU AJIs IPOU3BOACTBA Kaxa0ro u3 N, = 10 usnenuii ObLIO 3aTpayeHO B CPEHEM

X1 = 30 cekyHn (BBIOOpOYHAs JAUCIIEPCHS Sf = 1 cexynzna). Ilo BTopo#l TeXHOIOTHH I MPOU3BOJCTBA

Kaxaoro u3 N, = 16 uznenuii 66u10 3aTpadeHo B cpenHeM X 2 = 28 ceKyHA (BBIOOPOUHAS AUCHIEPCHS 522 =2

cekyHzbl). OIEHHTh PHCK 0oJiee MEJICHHOTO MPOU3BOJACTBO IO MEPBOM TEXHOJIOTHMH 10 CPAaBHEHHIO CO
BTOPOH TEXHOJIOTHUEW TP JIOBEPHUTENBHOM BeposiTHOcTH P = 95%.

3aodaua 4.
[IponsBoauTens U3AeTUs YTBEPKIAET, UTO CPEIHUN BeC IUTUTKH n3enust He MeHee & = 50 r. Puck-odwurep
otobpain 10 TuMTOK M3AETHs, BeC KOTOPBIX COCTAaBUI, COOTBETCTBEHHO, 49, 50, 51, 52, 48, 47, 49, 52, 48, 51
r. OLIEHUTHh PUCK U3TOTOBICHUS U3IEIHS 110 3asBICHHOMY 00pasily, €CIIH BeC IUTUTKH U3/IEITHS
COOTBETCTBYET HOPMAJILHOMY paclpeleieHHIIO, a IOBEPUTENbHAS BEPOSTHOCTH cocTaBisieT P = 95%.

Hanpaenenus uccinedoganuii 011 3a4ema u IK3amMeHa:

Poib pucka B MpUHATHY pelIeHU B cepe SIKOHOMHKH.

OCHOBHbIE HaAyYHO-TEOPETHUECKHE TIPEATIOCHIIKN PUCKOIOTHH.

Puck n puckoBas cutyarnusi.

OCHOBHBI€E dTalbl HAKOIJICHVSI 3HAHUN M Pa3BUTHUS HAYKH O PUCKE.

Kak B ucToprdeckoil peTpOCIeKTUBE U3MEHITUCH MPEAMET U 1€ PUCKOJIOTHN?

Uto noHuMaeTcs o KpUTEPUAMH, TPUOPUTETAMHU U OPUEHTHPAMH B PUCKOJIOTHH?

W HHOBanMOHHAsI JEATENBHOCTD KaK HCTOYHUK PUCKOB.

Knaccudukanmonnas cucteMa pUCKOB U €€ METOJI0JIOTHYECKOE 3HAUCHHE.

MHoroneTHre CTaTUCTUYECKHE HAOJIOACHHS KaK OCHOBAa pAaCIpENeNIeHHsT BEPOATHOCTH CTPaxOBBIX

CIIy4aeB U aKTyapHBIX PacueToB.

10. Kymyssiniyst pUCKOB W MX BITUSTHHE HA TIOJITOTOBKY U MPHHSATHE YIIPABICHUECKUX PEIICHHIA.

11. TIpou3BoICTBEHHO-(PUHAHCOBBIN JIEBEPHDK KaK (HaKTOP, OKA3bIBAIOIIWNN MYyIbTHIUIMKATUBHBIN P HEeKT
Ha JEATEIbHOCTh MPEATIPUATHH.

12. Mepa pucka kak HeoOxoaumas i (GOpPMUPOBaHMS aJbTEPHATHB OLIEHKA PHCKA, XapaKTepU3yolas
BO3MOXHBIE TIOTEPH WU TPUOOPETEHUS B MPOM3BOJCTBEHHO-XO3SMCTBEHHONH WU (UHAHCOBOM
JESTENBHOCTH.

13. MeTtox aHajoruu B OLEHKE M YNPaBJICHUHM PHUCKOM M €ro NpUMEHEHHE JUIsl pa3pabOTKH CLieHapHeB

©CoNO~wWNE
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14.
15.
16.
17.

18.
19.

JEeHCTBHA.

MeTton nepeBa pelICHUI: OIEHKAa HauOOJIee BEPOATHBIX PE3YJITATOB, IMOCTPOCHUE MPOCTPAHCTBEHHO-
OpHUEHTHPOBAHHOTO Tpada.

Meron Monrte-Kapiao kak BapuaHT CTaTUCTUYECKUX HCHBITAHUM B OLEHKE M YIPABICHUH PUCKOM B
Hau00JIee CIOKHBIX I MPOTHO3UPOBAHUS pacuerax.

Metoabl MOpTHOIMO B WCCICIOBAHUM PUCKOB: METOJNBI MOPTPEIBHON TEOPUH, TEOPHH CIy4alHBIX
OITy>KIaHW, TEOPHH KAIUTATBHBIX aKTHBOB.

MonenupoBaHre PUCKOB B IPOTHO3HBIX M MMPOEKTHBIX pacdeTax.

OcobeHHOCTH I/IILCHTI/I(bI/IKa]_[I/II/I W aHAJIM3a HAYYHO-TEXHUYECKUX PUCKOB.

deHOMEH HEONPENETIeHHOCTH KaK HWCTOYHHMKA PHCKA, HEMONHOTHl WM HETOYHOCTH WH(OpMAInH,
HEBO3MOKHOCTH TIOJTHOTO U HCUEPITHIBAIOIIETO aHAITN3a BCeX (DaKTOPOB pHCKa.

[K-1.2

Or1ieHuBaeT BO3MOKHOCTE
HMCIOJIb30BaHU HHHOBAIIUHN 1
pa3paboTok B cdepe hrHAHCOBBIX
YCIIYT TPU PEUICHUH MTPAKTHUECKUX
3aJ1a4 B Mpo(heCCUOHATBHON
obnactu

Hepeueub meopemu4ecCKux 6onpocoe K zauemy u IK3ameny.

RBoo~Noor~wNE

0.

Puck xak sxoHOMUYeckas kareropusi. KatreropuanpHelil aHanmu3 pucka.

CyIHOCTB pHUCKa KaK SIBICHUS U KBATMMETPUUECKNE XaPAKTEPUCTUKN PUCKA.

Puck xak cimyuaitHoe 1 3aKOHOMEPHOE SBJIEHUE, BEPOATHOCTH M BO3MOKHOCTD.
HeonpeaeneHHOCT Kak UCTOYHHK PHUCKa.

Teopus xaoca u Teopust Oudypkanmii B CCIEIOBAHUN PUCKA.

Konnenmumu prucka Kak TEOPETUYECKHI U METOAO0JIOTMYECKUH HCTOUHUK PUCKOJIOTHH.
BapuaHTbl 5KOHOMUYECKUX pElICHUH, 00pEeMEHEHHBIX PUCKOM. AJTbTEpHATHBBIL.
[IpuHIMIIBEI CHCTEMHOTO aHAIN3a PUCKA B CIIEKTPE SKOHOMHUYECKHUX MPOOIIEM.
KadecTBeHHBIN 1 KOJTMYECTBEHHBIN aHAJIN3 PUCKA.

Hcnonb3oBanue Habopa mokazareiei sl KOJIMYeCTBEHHOW OLIEHKH PUCKa.

Ilpumepnvie npaxmuyueckue 3a0aHUs 013 3A4EMa U IK3AMEHA:
3aodaua 1.
ABToMmar, paboTarIInii CO CTaHIAPTHBIM OTKJIOHEHHeM O = 1 T, dacyer yaii B Mayku CO CPEAHUM

BecoM @ = 100 r. B ciy4aiinoii Beibopke o6beMoM N = 25 madek CpeHuii BeC OHO# mauku cocTaBun X =
101,5 r. OleHUTh PUCK PErYJIMPOBKU aBTOMATA MPH CPEAHEH TOBEpUTENbHOM BeposTHOocTH P = 95%.

3aoaua 2.
CraHOK, paOOoTamui CO CTAaHIAPTHBIM OTKIIOHeHHeM O = (0,5 MM, MPOM3BOIUT U3ICIUS CPEAHEH
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mmHbl @ = 20 mM. B cimyuaitHo#i BeIOOpKE oObeMoM N = 16 m3menwii cpeHss [UIMHA OJHOTO H3AEIHS

coctaBmwia X = 19,8 mm. OIeHUTh PUCK HACTPOWKH CTaHKA, €CIIH JOBEPUTEIbHAS BEPOATHOCTh COCTABIISIET
p =99%%.
3aoaua 3.
[IpousBoauTens U3 YTBEPKAAET, YTO CPETHHIA BeC IUIUTKY u3enus He Menee & = 50 r. Puck-oduuep
otob6pain 10 TuMTOK M3EmHs, BeC KOTOPBIX COCTaBUI, COOTBETCTBEHHO, 49, 50, 51, 52, 48, 47, 49, 52, 48, 51
r. OIIEHUTh PUCK M3TOTOBJCHHUS M3ENNS TI0 3asIBICHHOMY 00pasily, eCiIi BEC IIMTKH M3IEIUs
COOTBETCTBYET HOPMAJIbHOMY paclpeleieHHIO, a IOBEPUTENbHAS BEPOSTHOCTH cocTaBisieT P = 95%.

3aoaua Ne 4.

Hcnonb3yss KpuTepun TPOBECTH OTOOP W CPOPMHUPOBATH JKCHEPTHYIO TPYIITY IS
npoBefeHusi uccienoBanuil JlenbGuUiCKUM METOAOM C YYETOM TpeGOBaHHN K YIPaBICHYCCKHM
KanpaM, KBaJ'H/I(i)I/IKaHI/II/I U KOMIICTCHIIUN HCpCOHaJIa, qTO IIO3BOJISICT Hpe,Z[OTBpaTI/ITL HpOfIBJ’IeHI/IH BTOpI/I‘IHLIX
puckoB. ['apaHTHe#l ONTHMH3alMKM BTOPUYHBIX PHUCKOB MPENNPHUITHSA, HAIEKHOCTH W 0OOCHOBAaHHOCTH
BBIBOJI0OB I/ICCJIGI[OBaHI/Iﬁ C HCIIOJB30BaAHUCM 3BpI/ICTI/I'-IeCKI/IX METOAOB ABJISICTCS HpaBHHBHBIﬁ HOZ[GOp
OKCIICPTOB. prrma OKCIIEPTOB, B 3aBUCUMOCTH OT uenel‘/i M 3aJa4 KOHKPETHOI'0 HCCJICAOBAHUA, MOXKCT
BKJIKOYATb HpeHCTaBHTeﬂeﬁ Pa3JIN4YHbIX TPyl B3aUMOCBA3AHHBIX CHeHI/IaHLHOCTefI, BbIpaKaroniux
OTIpe/ieNIeHHbIC KOHIIENIIMY, MHEHHS U CyXKAeHUs. J{JIsl CHIDKEHHS YPOBHSI BTOPUYHOTO pucKa (GopMupyercs
paboyasi rpymnmna 3KCIepTOB, KOTOpasi MPOBOJUT OLIEHKY KaKOro-JIM0O PUCKA U JJIsi KOTOPBIX OIPEIeisieTCs
CANHad Ipoueaypa 3KCuepTHoro omnpoca.

[Ipu QopmupoBaHMH 3KCIEPTHBIX TPYNN KaXKIBIH 3KCIIEPT, HA OCHOBE IEPCOHAIBHBIX IaHHBIX,
nojyyaerT KBaIU(PUKAIMOHHYIO Kareroputo O . OOlee 4YMCIIO KATeropuil 11eecoobpa3Ho OrpaHHYUThH
YCTBIPbMS KATCTOPUAMU:

sefl,n, 1,0}, ©)
[Ipu >TOM mepcoHaNbHBIE MaHHBIE O KAKIAOMY OKCIEPTy OYAYyT XapakTepHu30BaThCS TpeMs
OCHOBHbBIMU ITapaMETpaMu:
(e,S,t)e ExSxT, 4)
rac E y S y T — MHOXXECTBA 4YaCTHBIX KBaﬂHq)HKaHHOHHBIX IOKa3aTejie U 00bEKTUBHBIX CBGHCHHﬁ,
10 CMBICTTY COOTBCTCTBYIOIUX aJIbTCPHATUBHBIM BbICKA3bIBAHUAM
E - XapaKTCPHUCTHKA BLICHICTO U ITOCJICBY30BCKOI'O 06pa3013aH1/1H OKCIICPTA,
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S - XapaKkTepuCTUKA YPOBHS HAYYHOM MOJTOTOBKH SKCIIEPTA;
T - xapakTeprcTHKA OIBITA PAOOTHI FKCIIEPTA MO MPODIIIIO SKCIIEPTU3HI.
XapakTepruCTHKa BBICIIETO U TIOCIEBY30BCKOTO 00pa30BaHuUs dKCIEePTa:

E={e.e,.6}; (5)
rae €, — 6a3oBoe 00Opa3oBaHUE COBHANAET C MPOGHIEM IPUOPUTETHOTO HANpaBIeHus; €, — 6a30Boe
00pa3oBaHKeE [0 CMEKHON CIIENHUANBLHOCTH; €; — 0a30B0e 00pa30BaHKE 110 MHOM CHIEHAILHOCTH.
XapaKTepuUCTUKA YPOBHSI HAYYHON ITOATOTOBKY 3KCIIEPTA:
S=1{s,,5,,5, (6)
rae S, — axKaJgeMMK PAH, unen-xoppecnonnent PAH, akamemMuk oTpacieBol akaJIeMHH, UJICH-
KOPPECIIOHJIEHT OTpacleBOi akajleMuu; S, — mpodeccop, JOKTOp HayK; S; — KaHAWAAT HAYK, JOLEHT,

CTapIlLU{ HAYYHBINA COTPYIHUK.
XapaKTepUCTHKA OTBITA PabOTHI IO MPOPHIIIO SKCIIEPTHU3HI:

T=1{t,t,t,}, @)
rac tl — OIIBIT pa6OTLI HE MCHEC ACCATH JICT, tz — OIIBIT paGOTLI HE MCHCC IIATH JICT, t3 — OIIBIT
paboThHI HE MEHEe OHOIO ro/a.
[IpaBuio 1yist ONpe/esieHust KBaTu(UKAIMOHHONW KaTeropud O TOTO WM MHOTO JKCIIEPTa 3aaeTCs B
BUJIE
ExSxT = {I,11,111,Q}; (8)
5=5(es,t). 9)
PaccuuthiBas 4vacTHble KBalM(UKAalMOHHBIE TMoOKazarenu €, S, 1, MoxHO cdopmupoBath
CIeyIonTy o GyHKITHIO0 KBATU(PUKAITMOHHON KaTETOPHH IKCIIEPTa:

|, ecnu et vest, vest:;
Il ecnu ze;S,t; ves,t, vest vest, ve,s,t vest;

S= - (10)
I, ecnu :e sty vest, ve,st, ve,st, vest, ves,t;

Q,ecnu : é§t3 Y észf vV E,St, vest,,
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rne €, S, t — orpumanme €, S, t, COOTBETCTBEHHO; Vv — JIOTHYECKAas JU3BIOHKIIHS
COOTBETCTBYIOIIUX TPEXMECTHBIX KOHBIOHKIIUA.

3aoaua Ne 5.
st BBISIBJIGHUSI M CHCTEMAaTH3allM PUCKOBBIX (aKTOPOB HcIoib3oBaTh meton lenvdu. [Ipu stom

BBIYHCIIUTEIbHBIE TPOLEIYPHl BBITOJNHSIOTCS B OINpPEACICHHOW MocienoBaTtenbHOCTH. Ha mpakTmke

MPUMEHSETCS CIEAYoIas OCIeI0BATeIbHOCTh OCHOBHBIX 3TAllOB aHAJIHM3a METOJOM IKCIIEPTHBIX OIIEHOK:

1. Orbuparorcst GakTophl, IO KOTOPBIM MPEAIONAraeTcsi IPOBOJUTH OLCHKY.

2. OmnpenenseTcsi KOJINYECTBO KCIIEPTOB, KOTOPBIM MPEICTOMUT IPOBOJIUTH OICHKY.

3. YcranaBnuBaeTcs OaJUThHAS IIKaJa OIIEHOK B 3aBUCHMOCTH OT KOJIIMYEeCTBAa OTOOPAHHBIX (PaKTOPOB; MPH
3TOM MEHBIINH 10 3HAUYEHHUIO paHT pucBauBaeTcs (pakTopy, IMEIOIIeMy Hauboliee CUIbHOE BIIMSIHUE Ha
HW3MEHEHHUE Pe3yIbTaTUBHOTO ITOKA3aTeIsl.

4. OneHKH KaXIOTO SKCIepTa BHOCATCSA B CIICHHAIBHYIO TAOIHIly, MPEACTAaBILIONIYI0 COOOH MaTpHILy
paHTOB ormpoca.

5. Ha ocHOBaHHMHU MOJYYEHHBIX OIICHOK PACCUUTHIBAIOTCS CyMMBbI 3HAYSHHH PAHTOB MO Kaxa0My (akTopy (

in) U CcpelHee apu(PMETHYECKOS 3HAYCHHE CYMMBI PAHIOB ompoca (X ); NPH 3TOM CpelHee

apudmeTHyecKoe 3HaUCHUE CYMMbI PAHTOB OIPOCA ONPEACISACTCS JCICHHEM CYyMMbl 3HAUCHUIN PaHIOB
10 BceM (pakTopaM Ha KOJMYECTBO B3ATHIX JUIS OIICHKH (DAKTOPOB:

;:%, M

rze N - KOJU4ecTBO (DakTOpOB, OTOOPAHHBIX TS OLICHKH.
6. OmpenenseTca pa3HOCTh MEXIY CYMMOH 3HA4€HHI PAaHTOB ONpoca IO KaxAoMy (akTopy W CpeIHUM
apu(METHYECKUM 3HAYEHHEM CyMMBI PAaHTOB ONpOCA, W JJAJIee PACCUMTHIBAIOTCS 3HAUYEHUs KBaIpaTOB

. —\2
3TUX PA3HOCTEN ‘ E X; — X) .

7. Tlo pesynbTaTam BBIMMCIECHUH ONPEJENAIOT CTENEHb COTJIACOBAHHOCTH MHEHMH JKCIEPTOB S, MO

hopmyite
12- Zn: (Z X, — >_<)2
_ i=1

o mz(nS—n)

S , 2
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IZie M - YHCIJIO SKCIEPTOB.
Janee oneHnBaeTCsl ypoBEHb COITIACOBAHHOCTH MHEHMI 3KCIIEPTOB HA OCHOBE CIICAYIOLINX IMO3ULIMMI!
—  HEYJOBJICTBOPHUTEIIbHAS CTCIICHD COMNIACOBAHHOCTA MHCHUH 9KCNEpTOB (IpH 3HaueHnsiX S, < 0,3);

—  CPEAHsis CTeICHDb COIIACOBAHHOCTH MHEHUIT SKCIepToB (npu 3HaueHusx 0,3< S, <0,7);
—  BBICOKasi CTCIICHb COTIACOBAHHOCTH MHCHHIT 9KCIIEPTOB (IIpH 3Ha4eHMsIX S, > 0,7 )-

BrIsIBUTE M cuCTeMaTH3UPOBATh (PaKTOPHI, OKA3BIBAIOUIMX BIHUSHUE HA 3((EKTUBHOCTH pa3MEICHHUs
cropTuBHOH pekiambl. [Ipu 3TOoM paccMatpuBaroTcs cienyromue ¢axtoppl: X1 - MecTto pasMmenieHus

peKiIaMHOro cpenactBa; X2 - JUIMTENBHOCTh pa3MELICHHs pPEKIaMHOro cpeactBa; X3 - ypOBEHb
MPECTIKHOCTH CHOPTHUBHBIX COPEBHOBaHMH; X4 - pe3ylbTaTUBHOCTH (YCIEUIHOCTH) BBICTYIUICHHUN
CIIOPTUBHOM KOMaHAbl; X5 - ypoBeHb pPHIHOYHOW KOHBIOHKTYPHI pekiaMbl. OIEHKH 9JKCIEPTOB

MIPECTABIISIIOTCS B BUIE MaTPHLIBI PAHIOB OIIPOCa, B CTPOKAaX KOTOPOH yKa3bIBartOTCs (PAaKTOPHI, a B CTONOLAX
— OLICHKH JKCIIEPTOB.

Tabnuma 1 — Martpwuia panroB onpoca SKCIEPTOB

DakTophl SROEGP Z X; Z X; —)_( (z X — )_()2
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3 21 0 0
X2 4 5 5 5 4 5 5 33 12 144
X3 3 2 3 1 2 2 1 1 -7 49
X4 2 1 1 2 1 1 2 10 -11 121
X5 5 4 4 3 3 4 4 27 6 36
Cymma 15 15 15 15 15 15 15 105 X 350

Hanpaenenua uccnedoganuii 01 3auema u IKIAMeHa:
Teopust xaoca u Teopust Oudypkaruii B UCCIICIOBaHUN PUCKA.
Konmenmmu pucka kak TEOPETHICCKUN M METOAOIOTHISCKUN NCTOYHUK PUCKOJIOTHH.
BapuaHThl 5KOHOMHYECKUX pellleHUl, 0OPEMEHEHHBIX PUCKOM. AJTbTepHATHBBHI.
[IpUHIHITEI CHCTEMHOTO aHAN3a PUCKA B CIICKTPE IKOHOMHYECKUX MPOOIIEM.
KauecTBeHHBII M KOJIMYECTBEHHBII aHAJIA3 PUCKA.
Hcnonp3oBanne HaOopa mokasarene A1l KOMMYeCTBEHHON OIIGHKH PHCKA.

ocoukrwbdE
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© N

AHanu3 BaFOTHBIX PUCKOB TIPY MPOBEICHNN BHEITHETOPTOBBIX M BATIOTHBIX KPEAUTHBIX OIIEPAIIH. .
AHaM3 BaJIFOTHBIX PUCKOB TP MPOBEICHUU Olepannii Ha (JOHJIOBBIX W BAFOTHBIX OUpIKaX.
HebmaronpustHas s3x0OHOMIYECKast KOHBIOHKTYpA U ATIOBOW PUCK: aHAIN3 U TIPOTHO3UPOBAHUE.

. 30HBI pucka M OE3pUCKOBBIE 30HBI KaK KaYeCTBEHHBIE XapaKTEPHCTUKU CTENeHW (YpOBHS) pUCKa U

METOJI0JI0TUYECKOE 3HaueHne KpuBo# JlopeHia.

. Unentudukanus pucka: paspaboTka TepedHs] BO3MOXHBIX PHUCKOBBIX CHUTYallMid, MPOTHO3UPOBAaHUE

MIPUYMH U NTOCTIEICTBUH (IPU3HAKOB) X BO3HUKHOBEHNS, KJIACCU()UKALIMH U KPUTECPHH PUCKA.

. KommMepuecknii piuck TpOM3BOACTBEHHO-XO3AMCTBEHHOW W (PMHAHCOBOW MESATETHHOCTH KaK pPe3yNbTaT

mposiBieHUs] (aKTOPOB BANIOTHBIX, MOJUTHYECKUX, MPENNPUHUMATEIHLCKNX, (UHAHCOBBIX W HWHBIX
PHCKOB.

. ®opMHpOBaHUE KPUTEPUEB PUCKA VI NAECHTU(UKALIMH PUCKOBOM CUTYAlMH U KJIACCU()UKALIMH PUCKOB.

IIK-5 — Cnoco0

€H CTPOUTDH HHTCITPUPOBAHHLIC CUCTEMbI YIIPABJCHUSA PUCKAMHU OPraHu3anuu

[IK-5.1

Pa3pabatbiBaet 1 BHEApSET
METO/I0JIOTUYECKHE OCHOBBI
MHTETPUPOBAHHON CUCTEMBI
YIIpaBJIEHUs PUCKAMU

RHoOoo~NoOr~wD P

(SN

Hepeuenb meopemuideCKux 60npocoe K zauemy u IK3ameny:

Puck xak sxoHOMUYecKas kareropusi. KareropuansHbIil aHaTN3 pUCKa.

CyIIHOCTh PUCKA KaK SIBJICHUS U KBAJIUMETPUUECKUE XapaKTEPUCTUKU PUCKA.

Puck xak ciydaiiHOE M 3aKOHOMEPHOE SIBJICHUE, BEPOSTHOCTh U BO3MOXKHOCTb.
HeompeneneHHOCTh KaK UCTOYHUK PUCKA.

Teopust xaoca u Teopust Ouypkanuii B UCCIIEJIOBAaHUN PUCKA.

Konnenmuu pricka Kak TEOPETUIECKHUA W METOIO0JIOTHIECKUI HCTOYHUK PUCKOJIOTHU.
BapuaHTbl 5KOHOMHUECKUX PEIICHUH, 0OPEMEHEHHBIX PUCKOM. AJIbTePHATHBHI.
[IpyHIHATIEI CHCTEMHOTO aHaNN3a PUCKA B CIIEKTPE IKOHOMHYECKUX MPOOIIEM.
KauecTBeHHbIN U KONMUYECTBEHHBIN aHAJIU3 PUCKA.

. Mcmonb3oBanue Habopa mokasaresiei s KOJIMYSCTBEHHOM OIICHKH PUCKa

Ilpumepnvie npakmuueckue 3a0aHus 011 3a4ema u IK3AMeHa:
3aoaua Ne 1.

IIpoBoasTca McnbITaHKA HOBOTO JeKapcTBa. B skcnepumente ydactByror N, = 3000 my>xunH u N, =

3500 sxenmH. Y 50 myxuuH U 110 sxeHmuH Habmonar0TCs modouHble 3P PexThl. OIEHUTh HATHMYHE PUCKA
mo00YHBIX 3((EKTOB MPEUMYLIECTBEHHO Yy JKEHIIMH IO CPaBHEHHIO C MY)XUYMHAMHU NPU JOBEPHUTEILHON
BeposatHocTu P = 95%.
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3aoaua Ne 2.
CryneHThl cHaBajid 3K3aMEHBI 1O (DU3MKE M MaTEMaTHKe, Pe3yJbTaThl KOTOPHIX NPEJCTABIICHBI B
Tabaune 1.

Ta6m/1ua 1- PCSYJ'II)TaTI)I 9K3aMCHOB I10 (1)I/I3I/IK6 1 MaTCMaTHUKC

PesynpraTsl PesynbraThl 5K3aMeHa o pu3uKe
9K3aMeHa 110
MaTeMaTHKE UL XOpOIIo YJIOBIL. HEYIL.
OTIIMYHO 20 17 12 5
XOPOIIO 22 15 17 5
YIIOBIL 21 19 20 13
HEYI. 9 ) 7 18

WnentndunmpoBaTh pUCK B3aWMOCBS3H MEXKIY pe3yJbTaTaMH 9K3aMEHOB IO (hM3MKEe M MaTeMaThke
(moBepuTebHas BEposTHOCTH P = 99%).

3aoaua Ne 3.

®dupma MpoBOIUT aHAIN3 OTKPHITHSI HOBOTO Mara3vHa Jiisl pacliupeHus OusHeca. B ciyyae oTKpbIThs
KpPYITHOI'O MarasuHa IpH OJIaTONPHUSITHOM KOHBIOHKTYpE pBIHKA MpOrHozupyercs npudsutb 600 mMiH. pyo. /
roJi, Mpu HEeOJaronpusATHON KOHBIOHKTYpe — yObITOK 400 MiH. py0. / roa. B ciaydyae OTKpBITHS CpeIHEro
MarasuHa Mpu 0JIArONMPHUITHOW KOHBIOHKTYPE ero NMPUObLIb MPOrHo3upyeTcs Ha ypoBHe 300 miH. pyo. / ros,
P HEOJIATONIPUSITHON KOHBIOHKTYpE phIHKa — YOBITOK 100 MiTH. py0. / To1. BO3MOXXHOCTH 01aronpusTHON H
HeOIaronpuaATHON KOHBIOHKTYPHI PhIHKA (hrpMa OLIEHUBAET OANHAKOBO.

UccnenoBanust peiHKa 3KcrieproM oOoiaercst ¢pupme B 1 miH. py0. CHenuanucT CYMTAeT, 4YTo C
BeposATHOCTBIO 0,6 KOHBIOHKTYpa pBIHKA OKakeTcsi OjarompuaTHOH. IIpu 3TOM 0pH MOJOXHUTEIEHOM
3aKJIIOYEHUH PKCIIEPTa KOHBIOHKTYPA PhIHKA OKa)keTcs OiaronpusaTHOH numb ¢ BeposTHOCThIO 0,9. [Ipu ero
OTPHUIIATETIFHOM 3aKIIIOYEHNH KOHBIOHKTYPA PBIHKA MOYKET 0Ka3aThCcs OJaronpusTHON ¢ BeposiTHOCTHIO 0,12,
Hcnonp3oBaTh METOA AepeBa pelIeHU A1 IPOBEPKH ITHX BapuaHTOB. OLEHUTH PUCK QUPMBI B CIydae
3aKa3a 3KCIEePTHOI0 UCCIIEAOBAaHUS pbIHKAa. OLEHUT PUCKH BApUAHTOB OTKPBITHS KPYITHOTO U CPETHETO
Mara3uHa. BBIIBUTh CTOMMOCTHYIO OIIEHKY HaMJTy4IlIero BapHaHTa PEIIeHNUS.

Hanpaenenus uccineoosanuii 01 3auema u IK3amena:
1. KosmenryanbHble IPUHIUIBI PUCKOJIOTHHA B SKOHOMUKE U IIPEIITPUHUMATEIIECTBE.
2. AnHanu3 CHCTeMbl IIOCTYJaTOB M AaKCHOM PHCKOJIOTHH, HMCCJICJIOBAHHE PHCKA KaK SKOHOMHUYECKOU
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MHMKAaTOpa KOMITCTEHIINT
KaTEeTOPHH.
3. HopmansHoe pacnipenesnenue (pacnpenenenue ['aycca) cirydailHOM BEeTHYUHBI KaK HHCTPYMEHT OLEHKH U
aHaJIn3a PUCKOB.
4. OmeHka pHCKa KaKk CHCTEMa KOJIMYECTBEHHOTO M KAa4eCTBEHHOTO aHaIHM3a PHCKOB, MaTeMaTHYECKas
OLICHKA MEpPHI U CTETICHH PUCKA.
5. TlopTdenbHbIe PUCKU B YCIOBUSIX CTPATETHUECKOTO U TAKTHYSCKOTO pa3MEIICHUS aKTHBOB.
6. HccnenoBanue BonpocoB (popMHPOBAHUS TPEMHH 32 PUCK B YCIOBHUIX HHBECTHIIMOHHON JESTEITbHOCTH.
7. UccnenoBaHne perHOHANIBHBIX PHCKOB B YCIOBHSX (OPMHPOBAHHS HAYYHO-TIPOU3BOJICTBEHHBIX
KJIaCTEPOB.
8. PeiftuHr Kak cnoco® KayecTBEHHOH OICHKH PHUCKOB Ha OCHOBE (OPMalM3alUH SKCHEPTHBIX METOOB:
pamXHUpOBaHUE PUCKOB.
9. PuckoBas cuTyanusi Kak coyeTaHue (PaKTOPOB, OMNPENEIIONIMX COCTOSHHE HCCIEAYyEeMOro OOBEKTa U
BBIOOD KPUTEPHEB PUCKA.
10. Crenenp pucka Kak IoKa3arelb, KOJIMYECTBEeHHAs XapaKTePUCTHKA HeOIaronpusITHON THHAMUKA
YIPaBJIACMOTO MPOLCCCa U HCTaTUBHBIX PE3YJIbTATOB ACATCIbHOCTH.
[K-5.2 OcyuiecTBiIsieT CTpaTernieckoe Ilepeuens meopemuueckux 60npocoe K 3auemy u IK3amMeny:

peryaupoBaHue, KOHTPOJIb U ayTUT
BHE/IPEHHUSI HHTETPUPOBAHHON
CUCTEMBI YIIPaBIEHUS pUCKAMHU

1.
2.

3.

o s

8.
9.

12.

HersHTpormust kak XapakTepUCTHKA U Mepa YIOPSIOYCHHOCTH SKOHOMHUECKHX CHCTEM.

Ponb ynpaBneH4ecKoi AESITENBHOCTH B PEAIN3ALMY HETIHTPOIUUHOTO NIOAX0/1a K YIIPABICHUIO PUCKAMU
COBPEMEHHON OpraHU3alllH.

DHTpOMHUs KaKk Mepa XaOTHYHOCTH, HEYMOPSJOYCHHOCTH SKOHOMHUYECKOW CHCTEMbBI M HEOOXOJUMOCTh
YIIPaBIICHUS PUCKAMU.

Purck-MeHeDKMEHT Kak (PyHKI[HOHATbHAast 00J1aCTh COBPEMEHHON OpraHU3aIliH.

Puck-MeHePKMEHTa KaK MOJICUCTeMa CTPATErHYEeCKOro yIpaBlieHHs B YCIOBUAX IMUPPOBOH SKOHOMHUKH
XXI Beka.

MCTO)I])I q)HHaHCOBOFO aHaJIn3a B praBHeHI/II/I pI/ICKOM: I10Ka3aTeJin JIMKBUJIHOCTHU nu
IJIATEKECIIOCOOHOCTH.

MeToabl (UHAHCOBOTO aHaiM3a B YIPABICHHU PHCKOM: MOKa3aTenu (PUHAHCOBOW YCTOHUHUBOCTH
OpraHU3aIlnH.

COBpeMeHHafI Hapaz[MrMa pI/ICK'MeHe)I)KMeHTa OpI'aHI/I?:aIII/H/I: HHTerHpOBaHHLIﬁ pI/ICK'MeHe)I)KMeHT.
CucTeMHBII TOAX0] B PUCK-MEHeKMeHTe. KapTa puckos.

PuckoBas cutyanus B oprauzainyu: ee GakTopsl, mapaMeTpbl U XapaKTepPUCTHKH.
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Ilpumepnoie npakmuueckue 3a0aHus 011 3a4ema u IK3ameHa:
3aoaua Ne 1.
[MpousBoguTeNh ¥ MOTPEOUTENH JOTOBOPHIUCH O CIEAYIONIMX CTAHAAPTAX MOCTABISIEMOTO W3JICIHS:
AQL =0,05; LTPD =0,25; ¢ =0,15; f = 0,03. Eciu B Be1OOpke N = 15 uznenuii okaxercs Oonee IBYX
U3JIeNUil, HE COOTBETCTBYIOIIMX CTaHAApTaM, TO BCs mapTus Opakyercs. OUEHHUThL PUCK HECOOTBETCTBHS
MPHUBEJCHHOW CXEMBI 3asIBIICHHBIM MapaMeTpaM.
3aoaua Ne 2.

®yHKIKUSA CIpoca HEKOTOPOro ToBapa D(P): 60+ 4P, —3P, +0,5Y . Onpexenurs smacTuyHOCTH
crpoca 0T COOCTBEHHOM IieHsI ponsBoautens E,, nepekpectasiii koadduument snactuanoctu crpoca E, ,
3ACTUYHOCTB CIpoca OT poxoxa morpebureneit E, mpum ormyckHoit mene toBapa P, = 600 py0., neue

anpTepHaTHBHOrO ToBapa P, = 500 py6. u noxozxe motpebuterneit Y = 70000 py6. YcTaHOBHTB, KaK BEACT

cebst CITPOC C POCTOM JJOXOJIOB ITOTPEOUTEIIEH.

3aoaua Ne 3.
ITo cocTosiHMIO Ha KOHEI (PMHAHCOBOTO I'0Jla BHEOOOPOTHBIE aKTUBBI KoMIanuu coctasumu 875 220 800
py0., obopoTHbIie akTuBB — 177 604 800 py06., KpaTkocpounbie o0s3aTenscTBa — 103 679 800 py6. O06vem
pojAax 3a oT4eTHBIN nepuon coctasui 1 437 740 500 py0. Onpenenuts k03 hureHT 060paunBaeMOCTH
AKTHBOB ¥ OIIEHUTH (DWHAHCOBBIA PUCK KOMITaHHH.

Hanpaenenusa uccnedosanuii 011 3auema u IK3amena:
HersaTpomnus kak XxapakTepUCTHKA U MEpa YIOPSIOUCHHOCTH SKOHOMUYECKUX CUCTEM.

2. Poub ynpaBieHYECKOM AEATEILHOCTH B PEATU3AI[MM HEMHTPOITMHHOIO MOAX0/a K YITPABJICHUIO PUCKAMH
COBPEMEHHOW OpraHW3aIlnH.

3. DHTpomus Kak Mepa XaOTHYHOCTH, HEYIOPSI0YECHHOCTH 3KOHOMHUYECKON CHCTEMBI U HEOOXOIAMMOCTH

VIPaBIICHUS PUCKAMH.

Puck-MeHeIKMEHT Kak (yHKIIMOHAIIbHAS 00JIACTh COBPEMEHHOM OpraHu3aIlii.

Puck-MeHemKMEHTa Kak TOJICHUCTEMa CTPATETHYECKOr0 YIPABICHHUS B YCIOBUSX IU(POBOH 3KOHOMUKH

XXI Beka.

6. MeTonsl (QUHAHCOBOrO aHanW3a B  YIOPABICHUM PUCKOM: I[IOKA3aTeNXd  JIMKBUJIHOCTH |
IJIATEKECIIOCOOHOCTH.

=

o ks
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o

10.
11.

12.
13.
14.
15.

16.
17.

Metoapl (MHAHCOBOTO aHaiIM3a B YHPABICHUH DPUCKOM: IIOKa3aTeJu (PUHAHCOBOH YCTOMYMBOCTH
OpraHH3alNH.

CoBpeMeHHas napagurma pucK-MeHeI)KMEHTa OpraHU3allik: HHTETPUPOBAHHBIA PUCK-MEHEIKMEHT.
Kapra puckos. Oco6eHHOCTH KOTHUTHBHOTO IOAX0/a B UAEHTH()UKALINY U YIPABICHUH PUCKAMHU.
PuckoBas cutyanus kak MHCTpYMEHT aHaJIl3a M0l PUCKOB COBPEMEHHOW OpraHH3alliy.

MeTton aHanoruu B OLEHKE W YNPaBICHHM PHUCKOM M €ro NMpHUMEHEHHWe Ui pa3paboTKu clieHapHheB
JNEHCTBHH.

Meton nepeBa pelieHHI: OLEHKa HauOoJiee BEPOSTHBIX PE3yJIbTaTOB, MOCTPOCHUE MPOCTPAHCTBEHHO-
OpPHEHTHUPOBAaHHOTO Tpada.

Mertoa Monrte-Kapiao kak BapuaHT CTATUCTUYECKUX HCHBITAHWA B OLEHKE M YIPABICHUH PUCKOM B
HanOoJiee CIOXKHBIX Ul IPOTHO3UPOBAHUS pacyeTax.

Metoabl MOpTHOIMO B HWCCICIOBAHUM PUCKOB: METOJIBI MOPTPEIBHONH TEOPUH, TEOPHH CIy4alHBIX
6J'Iy)KILaHI/II\/'I, TCOPUHU KallUTAJIbHBIX aKTUBOB.

MogenupoBaHue pUCKOB B IPOIHO3HBIX U MPOEKTHBIX pacueTax.

OcobeHHOCTH I/IILCHTI/I(bI/IKa]_[I/II/I W aHAJIM3a HAYYHO-TEXHUYECKUX PUCKOB.

deHoMeH HCOIPCACJICHHOCTH KaK MCTOYHHUKA pPUCKA, HCIOJHOTbBI HWJIW HETOYHOCTHU I/IH(l)OpMa]_[I/II/I,
HEBO3MO>XHOCTH ITOJIHOT'O M MCUEPIIBIBAIOLIETO aHaIn3a BceX (PaKTOPOB pUCKa.

IIK-6 — Cnoco6en MeToau4eckH 00ecneYnBaTh, NOAAePKMBATH H KOOPAUHMPOBATH MPolece YNPABJIEHUs PUCKAMM
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I1K-6.1

Opranmnzyer 1 KOOPIUHUPYET
JIEATEIBHOCTD 0 YIIPABICHUIO
pUCKaMHU B COOTBETCTBHH CO
CTpaTEerMYeCKUMH MEIIMHI
OpraHu3aluu

Ilepeuens meopemuueckux 60npocos K 3auemy u IK3ameny:

1. HWnctpymeHTapHil TEOPUM UTP U BO3ZMOKHOCTH €r0 IPUMEHEHHUS B OLIEHKE U aHAJIN3€ PUCKOB.

2. WuctpymeHTapuii METOIUKHM JE€pEeBa PEUICHUH M BO3MOXKHOCTH €r0 NMPHUMEHEHHs B OIICHKE U
aHAJIN3€ PUCKOB.

3. WucTpymeHTapuii aHanm3a YyBCTBUTEIBHOCTH M BO3MOXKHOCTH €r0 TMPUMEHEHHUS B OLIEHKE U
aHaJIN3€ PUCKOB.

4. WnHcTpymeHTapuil MeTo/Ja aHAJOTUH U BO3MOMKHOCTHU €ro NPUMEHEHMsI B OLEHKE M aHaJIN3e
PHUCKOB.

5. HoBble BO3MOXHOCTH OLIGHKM pHUCKOB Ha OCHOBE METOJIOB TEOPUM BEPOSITHOCTEN U
MaTEeMaTH4eCKON CTaTUCTUKH

6. OcoOenHoctn (OPMHUPOBAaHHA BTOPHYHBIX PHCKOB B  CHCTEME PHCK-MEHEIKMEHTa
UHCTPYMEHTAPUI yIIPaBICHHUsI BTOPUYHBIMY PUCKAMU OPTaHU3ALMH.

IIpumepnsle npakmuueckue 3a0anus Ona 3a4ema u IK3AMeHa:
3aoaua Ne 1.

Kommnanuss A 1oMHMHHMpYET Ha pbIHKE HEKOTOoporo ToBapa. Komnanus B wusyuaer pucku
BBIXOJIa Ha PBIHOK 3TOro TtoBsapa. IIpm sTOM paccmarpuBaroTCs IBE CTpaTerMu KoMmmaHuu B:
cTparerust B; — BBIXOAUTH Ha PBIHOK, cTpaTerus B; — He BBIXOAWTH Ha pBIHOK. B cBOrO ouepens,
KOMIIaHUsl A pellaer, CTOUT JIM el CHWXKaTh 00BbEeMBbl MPOU3BOACTBA 3TOr0 TOBapa, paccMaTpuBas
IpU 3TOM JBE CTpATErHMM: CTpaTerust Aj; — COXpaHUTb OOBEMbI NMPOM3BOJCTBA, CTpaTerus Ap; —
CHU3UTh O00BEMbl IMpou3BoJcTBA. Mcmonb3ys MeToj JepeBa peleHud JaTh Uis  Kaxaou
JIIbTEPHATHBBl OXXKUJAEMYI0 CTOMMOCTHYIO oleHKy EMV. Cxema mnpuHSATHA CTpaTerMyeckoro
pelIeHrs MOKET ObITh IPEJCTaBIIEHA B BUJE PUCYHKA 1.
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Aq _~ A=8
Bl //®:\\
e S~ A=10
e A
2
\ A=20
\\ //’
\\\ ///
B, \®:/ Aq
TN~ A=12
A,

Pucynox 1 — CxeMa MaTpU4YHOI UTPHI C BEIXOAOM
KoMIaHuM B Ha peIHOK (METO JepeBa pereHni)

3aoaua Ne 2.

Breiuroeou

Hcnonb3ys mokazaTend MaTeMaTHYECKOrO OKHUJAHUS M CTaHJAPTHOTO OTKJIOHEHUS s
OLIEHKHU PUCKOM CPaBHUTh BapUaHThl MHBECTULIMOHHOTO MpoekTa Ne 1 u 2, 1151 KOTOPBIX U3BECTHBI,
COOTBETCTBEHHO, BO3MOXKHBIE 3HAUCHMs BaJOBOM MPUOBUIM  Xi,..., X

MOJIyYeHUs BaIOBOW NPUOBLIH ..., P, (Tabnuua 1).

n?°

Tabnuma 1 — OO6bema 1 BepOSTHOCTH NOJTYYSHHS BaJIOBOM MPUOBUIH MO BapHAHTaM MPOEKTa

ITepuon, roapt
Tloka3aTens 1 5 3 4 5 6
O6beM npudBITH, MIPA. PYO. -2 -1 0 1 2 3
BepositHoCTh (BapuanT 1) 0,1 0,1 0,3 0,2 0,3 0
BepositHOCTh (BapuaHT 2) 0,1 0,2 0,1 0,2 0,2 0,2

a TaKXKXC BCPOATHOCTH
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n
Jis  KaX[oro BapHaHTa BBIYMCIIAETCS MaTEMAaTUYECKOE OXXUIaHUE M(X)=Z P; - X
i=1

(XapakTepu3yeT CpeIHHil YpOBCHb BajJOBOW MNPHOBLIM) W CTaHAAPTHOE  OTKJIOHCHHE
n
a(X)= \/ > pix* =[M(X)[ (ouenxa pucka npoexra).
=)
HonyquHLIe pPacd€TOM JAaHHBIC CBOJATCA B Ta6HHHy 2.
Tabnuna 2 — Pe3yspTaThl OLICHKH PUCKA HHBECTUIIMOHHOTO MTPOCKTA
Bainosas Bapmuasr 1 BapuanT 2
npu6bLIL X; p p-X pX-x=p-x° P 20K px-x=p-x°
-2 0,1 -0,2 0,4 0,1 -0,2 04
-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 04 0,8
3 0 0 0 0,2 0,6 1,8
Cymma 1 0,5 1,9 1 0,8 3,4

B Bapuanre 1 npoexta npuOBLIb BBIIIE, HO U OLIEHKA PUCKA TaKXKE BHIIIIE.

Hanpaenenus uccinedoganuii 011 3a4ema u IK3aMeHa:
1. MeToabl TEOPUHU UTP M BO3MOKHOCTH UX UCMOJB30BaHUS B aHAIIN3E PUCKOB.

2. Metozpl nepeBa penieHuid: BO3MOXXHOCTH Pa3BUTHS HHCTPYMEHTAPHS PUCK-MEHEPKMEHTA.
3. Metoapl aHanmM3a YyBCTBUTEIBHOCTH: BO3MOXKHOCTU DPAa3BUTHUS WHCTPYMEHTApUsl pPHUCK-

MEHEIHKMEHTA.
4. B03MOXHOCTH METO/Ia aHAIOTHI B UICHTU(PUKAIIUH, OIIEHKE U aHATTN3€ PUCKOB.

o

MaTeMaTU4ECKOU CTaTUCTUKHU
6. BropuyHbIe prCcKH Kak (aKTOp HEONPEICICHHOCTH B YIIPABICHUH PHCKOM.

PazButne HHCTPYMCHTAapUA OLCHKH PHUCKOB Ha OCHOBC MCTOAOB TCOPUU BepOSITHOCTeI\/'I n
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~

10.

11.

12.

13.
14.
15.
16.

HNHcTpymeHTapuii TEOPUU UTP U BOZMOXKHOCTH €T0 IIPUMEHEHUS B OLICHKE U aHAJIN3€ PUCKOB.
WNHcTpymeHTapuii METOJUKH J€peBa PEIIEHUN M BO3MOXKHOCTH €ro NPUMEHEHHs B OLEHKE U
aHaJu3€e PUCKOB.

WNHcTpymenTapuil aHanu3a 4yBCTBUTEIBHOCTH M BO3MOXKHOCTH €rO NPUMEHEHMSI B OLICHKE U
aHaJI3€e PUCKOB.

WNHcTpymenTapuil MeTOAa aHAJIOTHH M BO3MOXKHOCTH €rO NPUMEHEHHMS B OLIEHKE M aHaJIHu3e
PHUCKOB.

HoBble BO3MOXXHOCTM OLIEHKM pPHUCKOB Ha OCHOBE METOJOB TEOPUM BEPOATHOCTEH U
MAaTE€MaTHYECKOU CTaTUCTUKHU

OcobeHHOCTH ~ (OPMHPOBAHUS  BTOPUYHBIX PHUCKOB B  CHUCTEME PUCK-MEHEKMEHTa
MHCTPYMEHTApHUU yIIPaBICHUS BTOPUYHBIMUA PUCKAMH OPTaHHU3ALUN.

Oco0eHHOCTH OLIEHKH PUCKOB € UCHOIb30BAHUEM METOAOJIOTHH (PUHAHCOBOIO aHAIU3A.
HHTerpupoBaHHbIH PHCK-MEHEDKMEHT U KPUTHKA ()ParMEHTApPHOTO PUCK-MEHEIKMEHTA. .

Kapra puckoB. Oco6eHHOCTH KOTHUTUBHOT'O MOAX0/a B UAECHTU(DHUKALUY U YIIPABIEHUH PUCKAMHU.
PuckoBast cuTyanus Kak MHCTPyMEHT aHaJIu3a 110JIs1 PUCKOB COBPEMEHHOMN OpraHHU3aIiH.

[1K-6.2

Pa3pabartbiBaeT 1 000CHOBBIBaET
PEKOMEH/IAINH 110
COBEPILIECHCTBOBAHHIO
CHCTEMBI/TIpoLIecca YIIPaBICHHS
PHCKaMH C y4ETOM
MEXTyHapOIHBIX CTAHIAPTOB
KOPIIOPATHBHOTO YIIPABIICHHUS U
cnennduKU BeleHUs On3Heca
OpraHu3aIuu

Hepeuenb meopemuideCKux 60npocoe K zauemy u IK3ameny.:

1.
2.

YrnybneHue ucciaenoBaHUs PUCKOB Ha OCHOBE HEMApKOBCKHX MPOIECCOB.

Henmoctatku BeposITHOCTHOTO TIO/AX0/1a K OIEHKE PUCKOB M TpeOOBaHUE JIE€TEPMUHUPOBAHHOCTH
BXOJHBIX IAPaMETPOB.

BBenenne moHsTHS CyOBEKTHBHBIX HEKJIACCHUYECKUX (AKCHOIOTHMYECKUX) BEPOSTHOCTEH, HE MMEIOIIMX
YaCTOTHOI'O CMbICIa W BbIpaXarOUIUX IIO3HABATCIIBHYIO AKTUBHOCTb MCCJICAOBATCIIA CJ'Iy‘IElfIHLIX
IIPOLIECCOB.

MonuhuiupoBaHHbIi  HHTEPBAILHO-BEPOSATHOCTHRIM MeTon, [ypBuma u yder wuHPOpPMAIHMIO O
COOTHOLICHUH BEPOSITHOCTEN CLIEHAPUEB.

[punnun 'm66ca-/IxeiiHca: cpenn BCeX BEPOATHOCTHBIX pacHpee/ICHUI MMOKa3aTells PeKOMEHIYEeTCs
BBEIOMpATh TO, KOTOPOMY OTBEYAET HAMOOJBIIIAs SHTPOIIHS.

Nmurannonnoe wmonenupoBanue Mo Merony Monrte-Kapino kak panpHeiiiee pa3BUTHE METOHA
CLIEHAPUEB B OLICHKE PHUCKOB.

IlepcniekTuBBl UCHOJB30BAHMSI HEUYETKOM JIOTMKM M alnaparta TEOpUM HEYETKUX MHOXECTB B
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8.
9.

10.
11.

12.
13.
14.
15.
16.

17.
18.

19.

HCCIIEIOBAHUN PHCKOB.

Konuenuus orpannueHHoro pucka. Meron croumoctu pucka VAR (Value-at-Risk).

[Ipuemsbl ynpaBiieHHsI PUCKOB B CHCTEME PUCK-MEHEIKMEHTa: M30eXKaHue PUCKA, yIep)KaHHE PUCKa,
nepeiadya prcKa, CHIKEHHE CTEIIEHU PUCKA.

VYnpaBneHue puckaMu Ha OCHOBE METOJIOB AMBEPCU(UKALINN, TUMHTUPOBAHUS, CTPAXOBaHHS.
VYnpaBneHue pucKaMH Ha OCHOBE NPUOOPETEHHS MAONOJIHUTENBFHOW WH(OpMAMM W METOJOB
CaMOCTPAaXOBAHUS.

DKcrepTHOe uccaenoBanne puckos: [enbduiickuii METO 1 METOT TAPHBIX KOPPEITSIIHA.

OT6op 3KCIEPTOB AJISt HCCIEAOBAHHS PUCKOB U BO3MOKHOCTH CHU)KEHHSI BTOPHYHBIX PHUCKOB.

ANTOPUTM 3KCIIEPTHOTO OLIEHUBAHUS PUCKOB 1 K03 urmenT konkopaauuu Kengamia-Cmura.
Pa3BuTne BEpOATHOCTHOrO MOAXO0/JAa HAa OCHOBE aKCHOJIOTHYSCKUX BEPOSTHOCTEH, BBIPAKAFOIIMX
[I03HaBaTENbHYI0 aKTUBHOCTH UCCIIEIOBATENS PUCKOB.

Metoauka UMHUTAMOHHOTO MOJEIHMPOBAaHUS MO MeToxy MoHTte-Kapiio B OLlEHKE PHCKOB M Pa3BUTHE
METOJIa CLICHAPHEB.

CrnabocTpyKTypHUpOBaHHbBIE CUCTEMBI M YIIPaBlIeHHE PUCKAMHE C HCIIOJIH30BaHUEM HEUETKOMN JIOTHKH.
@YHKIMM MPUHAUIEKHOCTH B HEYETKO-MHOXKECTBEHHBIX ONMCAaHUAX: TOYEYHas, WHTEpBaJIbHa,
TpamnenueBuIHas, TPeyrolbHas, B BUIE TayCCHAHBbI, B BUIE S —(DYHKIIMH.

ConeprkaHue MOHSATHS JIMHTBUCTUYECKON TIEPEMEHHON B HEYETKOM JIOTHKE.

Hpumepnbte npakmuueckue 3a0anus 015 3auema u IK3aAMeHa:

3aoaua No 1.
KoMmmaHusi WCMoNb3yeT HECKOJIbKO KAaHAJOB CObITA MPOAYKIWH MPOMBINUICHHON KOMIAHHH

OTIPEICJIEHHOTO aCCOPTHMEHTa Ha BHYTpEHHEM pblHKe. Ha OCHOBE aHaln3a MapKETHHIOBBIX MCCIIEIOBaHUN
pBIHKa OBLTH 0000IIEHBI CIIAYIOIINE CBEACHUS:

MPOTHO3HEIM T'OZ0BOH 00beM COBbITA MPOJAYKIMH C TAPAaHTUPOBAHHBIM, YCTOMYMBBHIM YpPOBHEM CcOBITA Ha
psizt JieT (C HU3KOM 3aBUCUMOCTBIO OT PE3KMX M3MEHEHHH PBIHOUHON KOHBIOHKTYPhI) W, ;

MIPOTHO3HBIHI TOI0BOH 00bEeM COBITa MPOAYKLIMHU C YCTOWYMBBIM YPOBHEM cOBbITa Ha ONIKAMIINA rof, He
Ha JUTHTENbHBIN CPOK (CPEAHsIs 3aBUCHMOCTD OT M3MEHEHHI KOHBIOHKTYpPHI pbiHKa) W, ;

MIPOTHO3HBII TOJOBOM 00BEM COBITa MPOAYKIIUH, OOECHEeYNBAEMBIA TOJBKO PA30BBIMH ITOCTABKAMH
(BBICOKAsl 3aBUCHMOCTB OT M3MEHCHHUI KOHBIOHKTYPBI phiHka) W, ;

HpOFHO3HLII>'I X OZ[OBOfl 00BeM CcOBITA MNPOAYKINHN, MNOKYIMNATCJIb Ha KOTOPYIO CTPOro HC OIPCACIICH
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(abcouroTHAS 3aBHCUMOCTD OT H3MEHCHHiT KOHBIOHKTYpHI poiaka) W, .

Takum o00pa3oM, OOIIMH TPOTHO3HBIM TOAOBOH 00BEM COBITA ONpEICICHHOW MPOAYKIIUU
paccMaTpuBaeMOTo TMPEANPHUATHS, OCHOBAaHHBIM Ha MAPKETUHIOBOM aHalM3€ KOHBIOHKTYPHI PBIHKA,
cocrapister TW; =W, +W, +W, +W,.

B pamkax MapKeTHHIOBBIX HCCICAOBAHHMM TaKXKe OMpPENEICHBI YEThIPE CTPATETHMH IPOU3BOJICTBA U
peanu3auny ToU e NPOAYKLIUU B YCIOBUSX MPEATPUSITHS:

- crparermsi cObiTa S, TpeamoNaraeT MPOW3BOACTBO M PEATM3ALMIO MPOAYKIHH TOIOBBIM OOBEMOM
MJIH. pyOJiei;

- crparerusi cObTa S, MNpeANONaraeT MPOM3BOACTBO M PEANM3ALMIO HPOMYKIHMH TOJOBBIM 0OBEMOM
MJIH. pyOnei;

- crpaterusi cOblTa S, MpeAmoNaracT IPOU3BOJACTBO M PEATU3ALMI0 MPOIYKIMH TOJOBBIM OGBEMOM
MJIH. pyOnei;

- crpaterusi cObITa S, MNPEAINONAracT MPOU3BOACTBO M PEANM3ALUI0 MPOAYKIHMH TOJOBBIM OOBEMOM
MJIH. pyOJIei.

Bce HeobOxoumble aHHble 110 BceM W i u S, mpexncrasneHs! Hinke, B Tabimue 1. Mcnons3ys MeToas!

TEOPHH HWIP, PE3YJIbTaThl pacdyeToB 1o KpurepusMm Banbna, Cosumka u ['ypuma, 000cHOBaTh BBIOOD
cTpaTeruy (PMHAHCHUPOBAHUS COBITA KOMIIAHUH B 3371aBa€MbIX YCIOBUSAX KOHBIOHKTYPBI PHIHKA.

Tabnuna 1 — JlanHble A71s OIICHKH BapUaHTOB (PMHAHCHPOBAHMUS PEATM3aIIUH TPOILYKIINU

O0bem [IporHo3Hast BaoBast IPUOBLIb
NPOHU3BOICTBA IIPOAYKIIMH B 3aBUCHMOCTHU OT KOHBIOHKTYpBI pbiika LW j » MJIH. pyo.
S;, wiH. py6. 4000 6000 10000 13000
S, 5000 1620 2252 2252 2252
S, 8000 — 2498 1767 2967 2967
S, 11000 — 4025 -1083 3115 3844
S, 13000 — 7383 -3430 1683 5107
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3aoaua Ne 2.
Ha ocHOBe UCTOIB30BaHHS COBPEMEHHBIX METOJOB (DMHAHCOBOTO W (DaKTOPHOTO aHAIM3a BBISBHUTH
KIIO4YEBble (DAKTOPBI CTPATETMYECKOTO M TAaKTHYECKOIO PHCKA W OICHWUTh YPOBCHb KAIMTATU3AINN

HpOMLIIHJ'ICHHOfI KOMIIAaHUM 110 IIOKa3aTeJItl0 TEMIla pPOCTa COOCTBEHHOr0 KaIlMTalla KOMITAHHH q

cobcme *

=P..O0,-M,_ -d —% P _% =0P6‘” M Koy
qcnﬁcme 06 Kxan xan peuns . qcoﬁcmg - 06 Kan K xan ~
! Kcoﬁcmg ’ pean ’ 06wy , Kmﬁcme ,
premm
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- 0011ast cyMMa KamnuTajia opraHu3anuy (COOCTBEHHOI'O M 3a€MHOT0), PyO.

Ucxonnas wHpOpManms s pacdyeToB NpeicTaBleHa B Tabnwime 1 W XapakTepu3yIOT COCTOSIHHE
AKTUBOB M TIACCHBOB KOMIIAaHWM IO coCTOsSHHMIO Ha koHen 2015 m 2016 rr. (o maHHBIM OyXTalaTepcKOM
OTYETHOCTH KOMITAaHUH).

Tabmuna 1 — HcxonHble NaHHbBIE I ONCHKH (PUHAHCOBOTO COCTOSHUSI MPOMBIIIIICHHOW KOMIIAHHWHU T10
coctossanio Ha koHer 2015 u 2016 rr., MitH. py0.

HaunmenoBanue
IoKazaTenen 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTHUBBbI
1. HemarepuaibHble aKTHBBI 282 704 171 263
2. OCHOBHBIE CpeJICTBA 32108 39430 38022 40537
3. HezaBeplieHHOE CTPOUTENBCTBO 221 176 103 83
4. loxoaHble BIOXKEHUS B MaTE€PUAJIbHBIE 398 542 102 146
LEHHOCTHU
5. loarocpouHsle (PUHAHCOBBIE BIOXKEHHS 610 388 404 363
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6. [Ipoune BHEOOOPOTHBIC AKTUBHI 49 80 34 72
HWroro no pazgeny | 33668 41320 38836 41464
B T.4. HEXOJOBbIE MATEPHAIILHBIC IEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI

1. 3anacs: 21773 23078 23078 26006

- CBIPbE, MAaTEPHAIIBI U JP.

- 3aTpaThl B HE3aBEPLICHHOM 19383 20046 19023 21516

NPOM3BOJICTRE 314 368 892 917
- TOTOBas MPOIYKLHS U TOBAPHI AT 2029 2618 3100 3499
TpOAaxcH 15 12 32 34

- TOBApbI OTI'PYKEHHBIC 26 28 27 33

- pacxoibl OyAylIMX IeprUoIOB 6 6 4 7

- IIpoYHe 3amacsl
2. HAC mo mproOpeTeHHBIM IIEHHOCTSIM 3179 3259 3620 3872
3. leburopckas 3a0KCHHOCTh (HJ‘Ial:C)KI/I Oonee 1055 843 592 501
yeM uepe3 12 mecsneB nocsie OTYETHOH J1aThl)
B T.4. TIOKYIIATEJIN U 3aKa34UKH - - - -
4. lebutopckas 3aJOJDKEHHOCTD (HJ‘IEITG)KI/I B 16377 18400 12484 14501
TeueHne 12 MecsIeB nociie OTYETHOH JaThl)
B T.4. IOKYNIATEJIN U 3aKa34YHUKU 4410 4687 3322 2607
5. ABaHCHI BBIIaHHBIE 883 946 760 502
6. [Ipoune medbuTopsl 1063 1256 1022 1053
7. KpatkocpouHble (HHAHCOBEIC BIOXKCHHUS 4082 3892 1855 1925
8. JleHeKHbIE CpeliCTBa 166 150 364 387
9. [Ipoune 06OPOTHEIE AKTHUBHI — — — —
Uroro no pazgeny |l 48578 51824 43705 48747
Htoro akTuBoB 82246 93144 82541 90211

KAIIUTAJI U PESEPBbBI

1. VcraBHBIN Kanuranl 21750 21750 25550 25550
2. J106aBOYHBIN KalHUTaI 983 1050 1222 1309
3. Pe3epBHblil KanuTan 5834 5834 6699 6753
4. HepacnipeeneHHasi npuObLIb 2866 7025 6975 10336
HWroro no paszeny Il 31433 35659 40446 43948
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JOJII'OCPOYHBIE
OBSA3ATEJBCTBA
1. 3aliMBI U KPEONTHI 14255 16810 10093 11092
2. [Ipoune monrocpoyHBIe 00s3aTEeIHCTBA 303 450 352 288
HWroro no pazgeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBSA3ATEJBCTBA
1. 3aliMBI U KPEIUTHI 21734 25629 18840 21045
2. Kpenutopckas 3a0KEHHOCTb: 12937 12740 11187 12528
- TIOCTABIIMKH U TOJPATIHKH 11711 11375 10286 11509
- 3aJ0JDKCHHOCTH IIepej IepCOHANIOM 389 376 333 377

- 3aJl0JDKCHHOCTb Iepe],
rOCy/AapCTBEHHBIMU BHEOIOPKETHBIMHU

Q)OHJIaMI/I 109 102 93 105
- 3aJI0JDKEHHOCTb T10 HAJIOraM u c6opam 728 887 475 537
3. ABaHCHI IOJTyYCHHBIC 772 990 780 593

4. IIpoune KpeauTOpEI

5. 3a0JDKEHHOCTD IIepesl yUPEeIUTEISIMU IO
BBIIIJIATE JOXO0JI0B

6. Jloxoapl OyOyIINX MTEPHOIOB 812 866 843 717
7. Pe3epBrl IPEICTOSAIINX PACXOIOB - - - -
8. IIpoune KpaTKOCPOUHEIE 00S3aTEIBCTBA - - - -

HUroro no pazgeny V 36255 40225 31650 34883
Htoro maccusos 82246 93144 82541 90211
Bripyuka oT peannzanuu npoayKIuu 41178 45633 40989 44878
UYwcrast mprOBLIIHF KOMIAHUN 6835 9822 9118 8327
BenmnunHa permHBECTHPYEMOU YHCTON MPUOBLTH 3465 3922 3198 3477

[Ipoananu3upoBaTh MOTYUYEHHBIE PE3YJIBTATHI, ClIEJIaTh HEOOXOIUMBIE BHIBOBI 00 yPOBHE KalUTAIN3ALMH
KOMITaHUH, TEMIIaX POCTa COOCTBEHHOTO KaluTajla KOMIIAHUH, KIIFOUEBBIX (PaKkTOpax prucka. BeIsBUTH
W3MEHEHHUs B (PUHAHCOBOM COCTOSTHHY TIPOMBIIIICHHON KOMITAHWH, TIPOU30MIEIINE B TCUCHNE
kanergapHoro 2015 rona. PazpaboraTs peKOMEHIAIMU 10 COBEPLICHCTBOBAHUIO (PMHAHCOBO-XO035ICTBEHHOM
JeSATeTbHOCTH TPOMBIIIIEHHONH KOMITAHUN M CHH)KEHHIO YPOBHS YTpo3 ee OM3Hecy.
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Hanpaenenus ucciedosanuii 014 3auema u IK3amMeHa:

1.

ok

CnaboCTpyKTYpUpPOBaHHBIE CUCTEMBI W KJIACCU(UKAIUSA HEYCTKUX OOBEKTOB IO BUAY (YHKIIHU
MIPUHAIEKHOCTH.

ATTpakTOp KaK  XapakTepucTHKa (YHKIIUM  TNPUHAJISKHOCTA:  TOYEYHAs, HHTEpBaJbHAd,
TpamnenueBUIHAs, TPEYTonbHAs, B BUIE TayCCHAHBI, B BUAE S —(DYHKIIHH.

«CMBICT» U «THOpHU KaK coAep KaHNe TIOHATHUS IMHTBUCTHYECKON TIepeMEHHON B HEUETKOM JIOTHKE.
WTepannoHHbII anTOpUTM OIIEHKH PUCKA HA OCHOBE allliapara TEOPUH HEYeTKUX MHOKECTB.
CpaBHUTENBbHBIM aHAIM3 HCCIEIOBAHUS PHUCKOB Ha OCHOBE MAapKOBCKHX M HEMapKOBCKHUX
MIPOIIECCOB.

MareMarnueckass CTaTUCTHKA M BEPOSTHOCTHBIM TOJIXOJ K OIIGHKE PHCKOB: TpeOOBaHHUE
JNETCPMUHUPOBAHHOCTH UCXOTHON MH(POPMAITUH.

Pa3zBuTHE BEpPOSATHOCTHOrO MOAXO0JAa HA OCHOBE aKCHOJOTHYECKHUX BEPOSTHOCTEH, BBIPAXKAIOIINX
MMO3HABATENHHYI0 aKTHBHOCTH UCCIIEIOBATENS PUCKOB.

Metoanka UMUTAIMOHHOTO MOJEIHPOBaHUA MO MeToxy Monte-Kapiao B olleHKe PHCKOB U pa3BUTHE
METO/Ia CIIEHAPHEB.

Heuertkas noruka u Teopusi HEUETKUX MHOXKECTB: TIEPCIIEKTUBBI TPUMEHEHUS B HCCIIEIOBAaHUH PHCKOB.
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0) Iopsinok npoBeaeHUs MPOMEKYTOUHON aTTeCTAMM, MOKA3ATE]H U KPUTEPUN OLIEHHBAHUS

IMpomeskyrounast arrectanust mo aucimiuinde b1.B.02 Puckoisiorusi Bkimrouaer teopeTuueckue
BOIPOCHI, TO3BOJISIONIME OLEHUTh YPOBEHb YCBOECHHs OOYYalOIIMMHUCS 3HAHWH, NPAKTHYECKHE H
TBOpPYECKHE 3a[aHHsl, HAPABJICHUS HAYYHBIX MCCIIEIOBAHMIA, KOHTPOJIbHBIE PAbOTH M KypCOBYIO pabory,
BBIABJISAIOIINE CTENEHb CHOPMHPOBAHHOCTH YMEHHH W BIaJCHUH, MPOBOAMTCS B (GoOpMe 3adera U

3K3aMcHa.
3aueT mo JaHHOW MUCIUILTHHE MPOBOAMUTCSA B YCTHOHM (hopme 1o OmieramM s 3adeTa, KaXabli u3
KOTOPBIX BKIIOUAET OJMH TEOPETHUYECKUN BOIpOCa, OAHO MPAKTHUYECKOE 3aJlaHhe U JOKIajd IIo
BEIOpaHHOMY HAIPaBJICHUIO TBOPUYECKOM pa3pabOTKH.

Jlns mpoBenieHus 3a4eTa IpeIyCMOTPEH CIIEIYIOIINIA ITepeueHb TEOPETUUECKUX BOIIPOCOB:

1. Puckomorus Kak Hayka, e B3aMMOCBS3b C APYrMMH Haykamu. [IpeaMer m oOBeKT, Ienn W 3agadu
JMCIUTUTAHBL. AKCHOMBI PUCKOJIOTHH.

2. Tlonsarume pucka, ero CymHoCTh U cogepikanue. OnpeneneHue pucka Kak 3JKOHOMHUUECKOW KaTeTOPHH.
[TocTynaTel pUCKOJIOTHH.

3. Krnaccudukammm prckoB. DUHAHCOBBIE PUCKH U METO/IBI MX OLICHKH.

4. Knaccudukanuu puckoB. MapKeTHHTOBBIE PUCKU M METOBI HX OIICHKH.

5. Kunaccudukanuu puckoB. [Ipon3BoaCTBEHHBIE PUCKH U METOJIBI X OLCHKH.

6. Kiaccupukannu puckos. Jlorncrnieckre puck ¥ METOIbI HX OLICHKH.

7. Knaccudukanuu puckoB. UHHOBaIIMOHHBIE PUCKU M METO/BI UX OIICHKH.

8. Kuaccuduranuu prckoB. MHpOpMaMOHHBIE pUCKH U METOJIBI X OLCHKH.

9. Kiaccupukannu puckoB. TeXHHYECKHUE PUCKH U METOJIBI MX OLICHKH.

10. Knaccudukanum puckoB. TeXHOIOTHYECKHE PUCKU I METOJIBI X OIICHKH.

11. Knaccugukanuu puckoB. BaJltoTHBIC U METOBI UX OIICHKH.

12. Knaccugukarmu puckos. OpraHu3allMOHHBIC PUCKH 1 METO/BI UX OLICHKH.

13. Knaccudukannum puckoB. YIIpaBIeHYECKIE PUCKH U METOJIBI UX OIICHKH.

14. Puck u HeompeaieneHHOCTh. HeomnpeneneHHOCTh KaKk HICTOYHHK PHCKA.

15. Puck xak ciydaifHOoe U 3aKOHOMEPHOE SIBJIEHHE, BEPOSITHOCTh U BO3MOKHOCTb.

16. Konmnemnuu pucka B uccnenoBanusx H. Jlymana, O. ['mnnenca, V beka.

17. Konuenuus npruemiieMoro pucka B uccienosanusix T. baprona, P.M. Kauanoga, I1. Yokepa.

18. Teoperuyeckue HCTOYHUKH YOPABICHUS PHUCKOM. Teopusi BEpOSTHOCTEH M MareMaTHyecKas
CTaTHCTHUKA.

19. Teoperuueckue HCTOYHUKY yIpaBiIeHHs] pUcKoM. HeueTko-MHO)KEeCTBEHHBIE OITMCAHUS PUCKOB.

20. OcHOBBI HETAHTPOITMIHOTO TOAX0/a B YIpPaBICHUHN puckoM. HeoOXoauMoCTh BBOJIa HEMIHTPOIIUH B
YCIIOBUSIX peaTn3alliil NHHOBAIIMOHHON CTpaTeTHH.

21. BO3MOXHOCTH TEOpUM Xaoca M Teopuu Oudypkanuii B HCCICAOBAHWHU, OLEHKE M aHAIM3E PHCKa
COBPEMEHHBIX OpraHU3aLU.

IMoka3aTe/in 1 KPUTEPHH 3a4eTa:

— Ha OIEHKY «3adyTeH0» — OOydJalIlIHWiics IOJDKEH I0Ka3aTh, IO KpailHed wMepe,
MOPOTOBBI YpOBEHb C(HOPMHUPOBAHHOCTH KOMIIETCHIIMH, T.e. TMOKa3aTh 3HAHUS Ha YpPOBHE
BOCITPOM3BEICHUS U 00BICHEHUS] MHPOPMAIIMH, WHTEIUICKTYyaJIbHbIE HABBIKUA PEIICHHS MPOCTHIX
3a7a4.

— Ha OIICHKY «He 3a4YTeH0» — OOYYaIOIIMIICS HE MOXET MOKa3aTh 3HAaHUS Ha YPOBHE
BOCTIPOM3BEICHUS U OOBSICHEHHS MHPOPMAINH, HE MOXKET MOKa3aTh HHTEIEKTyallbHbIE HABBIKH
peleHus MPOCThIX 3a/1ad.

OK3aMeH N0 JaHHOW TUCHHUILUIMHE MPOBOIUTCS B YCTHOM (popmMe 1o OuneraM, KaxIblid U3 KOTOPBIX
BKIIFOYAET J[BA TEOPETUYECKUX BOMPOCA, OJHO MPAKTHYECKOE 3aJlaHue W JIOKJIAJ] IO BBEIOpaHHOMY
HalpaBJICHUIO TBOPUYECKON pa3paboTKH.

Jns mpoBeAeHHS 3K3aMeHa TMPEAYCMOTPEH CIENYIOIUMNA MepeyeHb TEOPETHUYECKUX
BOITPOCOB:
1. Puckonorusi Kak Hayka, ee B3aUMOCBS3b C JIPYTMMHU Haykamu. IIpeMeT W OOBeKT, LIeNu U 33a1aqyu
JMCIHUTUTHHBL. AKCHOMBI PUCKOJIOTHH.
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12.
13.
14.
15.
16.
17.
18.

19.
20.

21.
22.
23.
24,
25.
26.

27.
28.

29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.

41.
42.

0.

[TonsiTre pucka, ero CymHOCTh U cofepkanne. OnpeeneHue pucka Kak SKOHOMHYECKOIH KaTeropuu.

TloctynaTel puCKOIOTHH.
Knaccuduxkarmu puckosB.
Knaccuduxkarmu puckos.
Kiaccudukannm puckos.
Kiaccudukannm puckos.
Knaccuduxkarmu puckos.
Kiaccudukannu puckos.
Kiaccudukannm puckos.
Knaccudukarmu puckos.
. Kimaccudukanum puckos.
Kiaccudukannm puckos.
Knaccuduxkarmu puckosB.

DUHAHCOBBIC PUCKU U METOJIBI UX OLICHKH.
MapkeTUHIOBBIC PUCKU U METOJIBI UX OLICHKHU.
IIpon3BOACTBEHHBIC PUCKH U METOIBI MX OIICHKH.
JlorucTudeckue pUCKH M METOIBI HX OIICHKH.
MHHOBalIMOHHBIE PUCKU U METOJIBI UX OIICHKHU.
HNudopmarmmonHpie pUCKH i METOABI UX OIICHKH.
TexHudecKue pUCKN U METOABI UX OIECHKH.
TexHomOruYeCKUe PUCKU U METOJIBI UX OLICHKHU.
BairoTHbIe M1 METOABI X OIICHKH.
OpraHu3aIMOHHBIC PUCKU M METOJBI X OIICHKH.
VYipaBiaeHUECKHE PUCKU U METO/BI UX OLCHKHU.

Puck u HeonpeneneHnocTs. HeornpeneneHHOCTh Kak HICTOUHUK pPHCKa.

Puck kak cirydaliHOE ¥ 3aKOHOMEDPHOE SIBIICHUE, BEPOATHOCTD U BO3MOXHOCTb.

Konuenuuu pucka B uccinenoanusax H. Jlymana, 3. 'manenca, ¥V beka.

Konnenuusa npuemiemoro prcka B uccinefopanusax T. baprona, P.M. Kauanoga, I1. Yokepa.
TeopeTnueckne HCTOYHHUKH YIPABICHHA PHUCKOM. TeopHs BEPOSATHOCTEM M MaTeMaTHYeCKas
CTaTHCTHUKA.

TeopeTnueckue HCTOUHUKY YIIpaBlieHUs puckoM. HeueTko-MHOXKECTBEHHbBIE OMTUCAHNS PUCKOB.
OCHOBBI HEMPHTPOIMIHHOTO MOJIX0/1a B yIpaBieHHN pUCKOM. HeoOX0IMMOCTh BBOJ]a HETIHTPOIIMH B
YCIIOBHUSX PeaTn3alliil HHHOBAIIMOHHON CTPaTETHH.

Bo3moxHOCTH Teopuu Xaoca W TeopuH OUQypKaluii B HCCIEIOBAHWH, OLCHKE WU aHAlU3e PHCKa
COBPEMEHHBIX OpraHU3aLU.

VIpaBieHue pUCKOM B COBPEMEHHON TEOPHUH MEHEDKMEHTA. PUCK-MEHEDKMEHT KaK MOJCHCTEMA
(bMHAHCOBOTO MEHEHKMEHTA OPTaHU3aLHU.

CoBpeMmeHHas MapagurmMa pHCK-MEHEPKMEHTa opraHusainuil. MHTerpupoBaHHBIN, HENpEepHIBHBIN,
pacIIMpeHHbIN pUCK-MEHEKMEHT.

CucTeMHBIN IOJX0A B PUCK-MEHEIPKMEHTE H KOMIUIEKC MEP IO €ro peaan3aui.

Ponb pyHKIIMOHATBHOTO KOHTPOJUTMHTA B PUCK-MEHEKMEHTE.

Opranuzanusi pUCK-MEHEI)KMEHTa Ha IMPEeNNpHUsITHH, B3aUMOCBS3b CO CTpaTerMed M KOHTPOJb
MpoLECCa YIPABICHHS PUCKAMH.

Wnentudukanusi pUCKOBOM CUTyallud B OPraHU3alM1 U KapThl PUCKOB.

HccnenoBanne BO3BMOKHOCTEH UCTIONB30BaHMS THOPUIHOW HH(POPMAIIUK B CUCTEME TNIAHUPOBAHHS U
YIPABIEHUS PUCKOM.

Hcnonb30BaHMEe METOJOB TEOPHUHM WUIp AJSl HCCIEAOBAHMS YPOBHS PHUCKAa M BBIOOpa CTpaTeruu
(UHAHCHPOBAHUS COBITOBOM JICSATELHOCTH.

Hcnonp3oBaHne METOJOB aHANW3a YyBCTBUTEIHHOCTH JUIS OLIEHKH YPOBHS PHUCKOB M BBISIBICHUS
3HaYMMBIX (DAKTOPOB YNPaBICHHUS PUCKOM.

Hcnonp3oBaHME METONA aHAIM3a CIECHAPHEB Ul OLEHKA M aHaJIW3a PHUCKOB IIPOEKTHO-
BHEJIPEHUYECKOU JIEATENBHOCTH.

Hcnone3oBanue Meroja JepeBa pEUICHUs U1 OLEHKH PHUCKOB HMHBECTHLHMOHHBIX MPOEKTOB IO
KaKIOMY CLEHApUIO UX Pa3BUTHSL.

Hcnonp3oBaHre METOJOB JKCIEPTHBIX OIEHOK JUIS HIACHTU(HUKAIIMK, OLNEHKH W aHali3a PUCKOB.
[opsimok 3KCcTIepTHBIX UCCieIoBaHUi Ha ocHOBe Jlenbguiickoro meroaa.

CratucTuueckue MeToJbl B OLIEHKE YPOBHS pUCKa. BO3MOKHOCTH HCIIOJIB30BaHUS CTATHCTUYECKUX
METOJIOB B paMKaXx MPeJICTPaXx0BOM IKCIIEPTH3HI.

Hcnonp3oBanre MeTolla aHAIOTHH ISl UICHTU(QUKAIMK U OICHKH YPOBHS PHCKOB. Bo3aMoxHOCTH
OILIEHKH BEPOSITHOCTH MOTEPh B PE3YIbTATE MPUHATHUS YIIPABICHUECKUX PELICHUH.

Hcnonbs3oBaHne MeTOJA CTAaBKU IIPOLIEHTA C IIONPAaBKOM Ha PUCK: JOCTOMHCTBA W HEIOCTATKH,
MPAaKTHKA UCIIOJIb30BAHUS B MHBECTUIIMOHHOM MTPOEKTUPOBAHUH.

Hcnone3oBaHue MeToja KPHUTHYECKMX 3HAUYEHUH JUIs OLIGHKM YPOBHS pHCKa B YCIOBHSX
(bopMHPOBaHUSI TPOrPaMMBbI IPOU3BOACTBA M PEATH3ALUH ITPOAYKIHH.

Bo3MoXKHOCTH IPUMEHEHUS METOA0B NOPT(HEIbHON TEOPUH Ul aHAIN3A U YIPABJIEHHUs PUCKaMU.
Hcnone3oBanue anmapara TEOPUA HEYETKUX MHOYKECTB ISl OLIEHKH YPOBHSI PHCKOB.
Wnentudukanys, orieHKa 1 BO3MOXHOCTH ONTUMH3ALUH BTOPHYHBIX PUCKOB.

CrpaxoBaHue KaKk METOJl YIIPaBJICHUS pUCKAMU OPraHU3aLluy.

XeKUpOBaHNE KaK METOJ| YIIPABICHHS PUCKAMU OpPraHU3aUH.
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43. Pe3epBUpOBaHUE KaK METOJI YIIPABICHUS PHCKAMU OpTaHU3aIHH.

44, MetoauKka W aJTOPUTM OIICHKH pHUCKa HA OCHOBE TPEXKOMIIOHGHTHOTO IOKa3aTens (pUHAHCOBOM
CUTYaIluu B OpraHU3aIUH.

45. AHTUKPH3UCHOE YIIPABJICHUE B OPraHU3AIMU C YIETOM (PaKTOPOB PHCKA.

IMoka3zaTesin M KPUTEPUHU IK3aMeHa:

— Ha OLEHKY «OTaAu4HO» (5 OamwioB) — oOydaromuiics IeMOHCTPHUPYET BBICOKHHA YpPOBEHb
c(hOpMHUPOBAaHHOCTH KOMIIETEHIIH, BCECTOPOHHEE, CHCTEMaTHYeCKOe W TIyOOKoe 3HaHWe ydeOHOro
MaTepuaia, CBOOOAHO BBHIMOJHACT MPAKTUUYECKUE 3aJlaHHs, CBOOOJAHO ONEPHUPYET 3HAHUSIMH, YMEHHSIMH,
NPUMEHSET X B CUTYalHsIX MOBBIILICHHOHN CI0KHOCTH.

— Ha OIEHKY «xopomo» (4 Oamra) — oOyJarOmIUiACS IEMOHCTPHPYET CpEIHUN YpOBEHBb
c(OPMHUPOBAHHOCTH KOMIICTCHIIMI: OCHOBHBIC 3HAHWS, YMEHHS OCBOCHBI, HO JOMYCKAIOTCS
HE3HAYUTEIbHbIC OIIUOKH, HETOUHOCTH, 3aTPyIHEHHS IPU aHAJTUTUYECKUX ONepalusixX, IepeHoce 3HaHUH
W YMCHUH Ha HOBbIC, HECTAHAPTHBIC CUTYAIlHH.

— Ha OICHKY «YI0BJETBOPHUTENLHO» (3 Oamna) — oOydarommiics AEMOHCTPUPYET MOPOTOBBIN
ypOBeHb C(HOPMHUPOBAHHOCTH KOMIIETEHIIUI: B X0/1€ KOHTPOJIBHBIX MEPOTIPUATHUI JTOMYCKAIOTCSl OIIHOKHY,
MMPOABJIACTCA OTCYTCTBUE OTACJIBHBIX 3HaHHf/'I, YMCHHﬁ, HaBBIKOB, O6y‘-lal0HlHI7[Cﬂ UCIIBITBIBACT
3HAYUTENBHBIC 3aTPYHCHUS NP OMEPHPOBAHMH 3HAHHWSAMHU M YMEHHSMH NMPH HUX MEPEHOCE HA HOBBIC
CUTYaLlUH.

— Ha OLICHKY «HeYIOBJIETBOPUTEIbHO» (2 Oamna) — oOydaromuiics AeMOHCTPUPYET 3HAHUSI HE
Oonee 20% TeOpPETHUECKOrO0 MaTepHaia, AOIYCKaeT CYIIECTBEHHBIE OLIMOKH, HE MOXKET I0Ka3aTh
WHTEJUICKTYANbHBIC HABBIKH PEIICHUS MPOCTHIX 337a4.

— Ha OIICHKY «HeY/0BJIeTBOPUTEJLHO» (1 Oamn) — oOydJarommiicss He MOXKET T0Ka3aTh 3HAHHUS Ha
YPOBHE BOCIIPOU3BE/ICHUS U OOBSICHEHUS UHGOPMAIMHY, HE MOXKET IMOKa3aTh UHTEIICKTYalbHbIC HABBIKU
pelIeHHS TIPOCTHIX 33j1ad.
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