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Mporpammy ovcumnnuHbl paspabotan(a)(1) AoueHT, K.H. (aoueHT) Manaes B.B. kacbenpa
yripaeneHus yenosevyeckummn pecypcamum VIHCTUTYT ynpasneHus, 3KOHOMUKN U (OUHAHCOB ,
Vladimir.Malaev@kpfu.ru

1. Uenn ocBOEHNS AUCLUMINHBI

PopMMpoBaHME Y CTYAEHTOB CUCTEMbI 3HAHWIA 06 OCHOBHbLIX BUAAX HEONPEAENEHHOCTU B PbIHOYHOA
9KOHOMVKE, OCHOBHbIX METOAAX YNPaBNEHNS HEONPEAENEHHOCTbIO, OCHOBHbIX MPUMEHSIEMBbIX
npouenypax ynpasneHns HeonpeaeneHHOCTbIO

2. MecTO AMCUMNNUHBI B CTPYKTYype OCHOBHOM 06pa3oBaTtefibHOM NPOrpammbl BbICLLETO
npocpeccuoHanbLHOro o6pasoBaHus

HaHHas yuebHas aucuunnnHa BkntodeHa B pasgen " 52.B.4 ObwenpodeccunoHanbHblin" OCHOBHOW
obpaszoBartenbHoit nporpammbl 080100.62 DKOHOMUKA U OTHOCUTCS K BapMaTUBHOWM YacTH.
OcBauBaetcs Ha 2 kypce, 4 ceMecTp.

JaHHas yuebHas aucuunnnHa BxoauTt B pasaen ObwenpogeccnoHanbHbiX ANCUNMINH.

3. KomneTteHuumn obyuatowerocsi, popmMmpyemble B pe3ynbtate 0CBOEHUSA AUCLUMNIINHDI
/mopynsi

B pesynbTate 0CBOEHUSI AMCLMNINHBI (OOPMUPYIOTCS CReaytowme KOMNeTeHUNN:

Pacwucposka
LLinchp komneTeHumu npuobpeTaemMon KOMMNeTeHL U

OK-1 - BNaZeeT KynbTypoii MblwneHns, cnocobeH k 0606wweHuto,
(06WeKyNbTypHbIE aHanunay, BOCMPUATMIO MHAPOPMaLIMK, MOCTAHOBKE LIENN 1
KOMNeTeHLUMM) BbIBOPY MyTein ee JOCTUXEHNS
OK-4 - cnocobeH aHanMa3npoBaTh coLmanbHO-3Ha4YMMble NPObNeMbI 1
(06WeKyNbTypHbIE npoLecchl, Tponcxoaswme B 0bWwecTse, U NPOrHo3npoBaThb
KOMNeTeHLMW) BO3MOXHOE WX pa3BuTue B bynyuem
AK-1 crnocobHocTb cobpaTtb 1 NpoaHanM3npoBaTb NCXOOHbIE

HHble, HeobXoaUMble ONs pacyeTa SKOHOMUYECKMX U
(MpocpeccnoHantHbie cugumanHoe-ggoﬁgmmqgcﬂax ﬁgfafafe?qe% ?<a a?((T;e N3YoLWNX
KOMreTeHuun) » Xap pusy

L0EesiITeNIbHOCTb XO3SICTBYOWNX CYOHEKTOB

MK-5 cnocobHoCTb Bbl6paTb MHCTPYMEHTAlIbHbl€ CpencTea Onsd
O6pa6OTKI/I 39KOHOMMNYECKNX OaHHbIX B COOTBETCTBUN C
nocTtasneHHOW 3adadven, npoaHann3npoBaTb pe3ynbTaTbl
pac4yeToB ” oboCcHoBaTb nony4eHHble BbiBOAbI

AK-6 CI'IOCOGHOUCTb Ha OCHOBE OMMCaHUs 9KOHOMUYECKMX MPOLIECCOB
N SIBNIEHUI CTPOMTb CTaHOAPTHbIE TEOPETUYECKME U
9KOHOMETPUYECKME MOLENN, aHANN3NPOBaTb U CoAepXaTenbHO
NHTEPNPEeTMpPoBaTh NOMy4YeHHblE pe3ynbTaTbl

MK-2 crnocobeH Ha OCcHoBe TUNOBbLIX METOAVK 1 AENCTBYIOWEN
HOPMaTMBHO-NPaBOBOI 6a3bl paccyMTaTb 9KOHOMMYECKME 1
counanbHO-3KOHOMUYECKME NoKasaTenu, xapaktepusyouwme
OEeATEeNbHOCTb XO3AWCTBYIOLWMX CyOBEKTOB

MK-3 cnocobeH BbINONHATb HeobXoaMMble /1S COCTaBNEeHUS
9KOHOMMYECKNX pa3nenos ninaHoB pacyeThl, 060CHOBbLIBATb KX

(npodpeccunoHanbHble
KoMMeTeHuunn)

(npodpbeccmoHanbHble
KOMreTeHuun)

(npodpeccunoHanbHble
KOMMeTeHuunn)

n NOHaNbHbI

(K ofn?-lcgfg:uv?mfn © N NPeLaCTaBnATb pesdynbTatbl paboTbl B COOTBETCTBUN C
MNPUHSTBIMU B OpraHM3auny ctaHaapTamm

NnK-4 cnocobeH ocywecTensATb cbop, aHanu3 n 06paboTKy AaHHbIX,

(npogpeccuoHanbHble HEobX0AMMbIX ANS PELEHNS MOCTaBNEHHbIX 9KOHOMUYECKMX

KOMMeTeHuunn) 3apay
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PacwucpoBka
npuobpeTaeMoi KOMNeTeHL NN

cnocobHoCTb aHannanpoBatb N MHTEpPNpPeTnpoBaTb AaHHbIE

Lncpp komneteHLUN

MK-8 OTEYECTBEHHO 1 3apybexXHON CTaTUCTUKM O

(npodhbeccmoHanbHble coumanbHO-9KOHOMMYECKUX NMpoLeccax U SBneHNsX, BbiSBNATb

KOMMNEeTEHUMI) TeHOEeHUNN NUSMEHEHNS COoLManbHO-3KOHOMNYECKMNX
rnokasarenemn

MK-9 CnocoBHOCTb, MCMONb3ys 0TEYECTBEHHbIE U 3apybexHble
WCTOYHWKUN VIH Maumm Tb H XOOVMblI HHbI

(MpocpeccuoHanbHbie nCo?aHanmsm g;g.gb?/:;l( [ ng?gfosmebong)% MafI,VJIlOaHHbII‘/'Ie

KOMreTeHuun) P P P

00630p W/Unu aHanUTUYeCKuin otTyeT

B pesynbtaTte 0CBOEHUS ONCUMMNUHBI CTYAEHT:
1. DONXeH 3HaThb:
1. OCHOBHbIE Knaccugomkaunm HeonpeneneHHoCTu.

2. OCHOBHble npuMeHsiemMble KpuTepun n Metonbl B cqoepe ycTpaHeHns nnm MMHUMMmn3auum
HeornpeneneHHoCTH;

3. OTEYECTBEHHbIN 1 3apybexHblii OnbIT B 06nacTy ynpaBneHns HeonpeneneHHOCTbIo.

2. DONIXEH yMeTb:
YMETb NPUMEHATb NONMYYEHHbIE 3HAHUS MPU PACCMOTPEHUN KOHKPETHbBIX CUTYaLNiA.
3. 0OMXeH BnaneTb:

1. OCHOBHbIMW NONOXEHUAMN METOO0MOMMN aHanM3a u OLUEHKN HeonpeneneHHoCTu;
2. MeTO0aMMN OLIEHKN U NpPOorH03npoesaHnsAa HeonpeneneHHoOCT B pblHO‘-IHOI7I 9KOHOMUKe.

4. nONXeH OEeMOHCTPUPOBaTbL CMOCOOHOCTb M FTOTOBHOCTb:
1. 3HaTb OCHOBHblE Knaccugomkauum HeonpeaeneHHOCTU.

2. [pMEHSATb OCHOBHbIE KPUTEPUN 1 METOAbI B CAREPE YCTPAHEHUS UNN MUHUMU3ALNN
HeonpeneneHHoCTH;

3. 3HaTb 1 NPUMEHATb OTEYECTBEHHDIA 1 3apyOeXHbIi OnbIT B 06nacTy ynpaeneHus
HeonpeneneHHOCTbIO.

4. CTpyKTypa U cogepxaHve AUCLUNMUHBI MOAyNs
Obwas Tpya0eMKOCTb AUCLMIMIMHBI COCTaBNSET 2 3a4eTHbIX(ble) eanHuL(bl) 72 yaca(os).
dopMa NPOMEXYTOYHOIr0 KOHTPONS AUCUUNANHBI 3a4€eT B 4 ceMecTpe.

CyMMapHo no AMcumnanHe MoxHo nony4ntb 100 6anno., U3 HMX Tekylwas paboTta oueHmBaeTcs B 50
6anno., nTorosas popma KoHTpons - B 50 6annos. MuHMManbHoe KONMYecTBO Asl OOMNycKa K 3a4eTy
28 6annos.

86 6annos n bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopowo" (xop.);

55-70 6annos - "ynoBneTBOpUTENBHO" (YAO0B.);

54 6anna n MeHee - "HeyLOBNETBOPUTENbHO" (Heyn.).

4.1 CTpyKTypa 1 comepXxaHue ayauTopHon paboTtbl N0 AucuuniMHe/ MOAyNto
TemaTnyeckum nnaH gUCUUNANHbI/MOAYNA
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Buabl 1 yachbl
Pasgmen ayauTopHoOW paboTbl,
Hepens MX TPy AO0EMKOCTb Tekywume copmbl
N ‘D'"Kn"(")':lr;;}r;”b'/ C("w'echcemecrpa (B yacax) KOHTpOnsi
Nekumm MpakTnyeckmelllaboparopHbie
3aHATUA pa601b|
[MncbMeHH
Tema 1. CywHoCTb ,uonﬁamﬁeeoe
1.lynpasnexus 4 1 2 2 0 3anaHme
HeonpeneneHHOoCTbIO.
Tema 2. CooTHOLWEHNE
2.|MOHATUIA pUCK U 4 3 2 2 0 Pecpepar
HeonpeneneHHoOCTb.
Tema 3. MeToqbl Eomﬁgmﬁggoe
3.lynpaBneHus 4 4 2 2 0 3anaHme
HeonpeneneHHOCTbio
Tema 4. lNpuHatne
4 [PeWeHwiA B ycnosmsx 4 5 5 5 0 Pedpepar
HeonpeneneHHoCTn n
pucka.
Tema 5. MeToqpbl [MncbMeHHoe
5 [OU€HKM 1 ynpasnexms 4 v 5 5 0 noMallHee
‘|HeonpeneneHHOCTbIO B 3apaHve
PbIHOYHOM 9KOHOMUKE.
Tema 6.
6. MakpoakoHoMMyeckas 4 8 5 5 0 Pedbepar
HeonpeneneHHOCTb Ha
MUPOBOM pPbIHKE.
Tema 7. IHnsLMOHHAS
cocTtasngwowas aHanmsa [MncbMeHHoe
HeonpeaeneHHoCTN B noMallHee
7. 4 1 2 2
SKOHOMMKE. 0 0 3apaHve
Tema 8. JIn4HOCTHBIE
8. doakTopbl BAMSAOWME Ha 4 11 5 5 0 Pedpepar
npouecc NPMHATUSA
pelweHnia.
Tema 9. YnpasneHue
HeonpeneneHHOCTbio [MncbMeHHoe
KakK MHCTPYMEHT noMallHee
9. NPUHATUSA 4 12 2 2 0 3apaHve
yrnpasneH4YeCcKmx
pelweHunin
Tema . NTorosas 4 0 0 0 3avet
" |dopma KoHTpoOnNA
Wtoro 18 18 0

4.2 CopepxaHvue UCLUNMUHbI
Tema 1. CyLHOCTb ynpaBneHUst HeonpeaneneHHOCTbHO.
JNIeKLMOHHOe 3aHsiTne (2 4aca(oB)):

KETPOHHBH
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CoBpeMeHHas Teopus yrpaBneHns HeornpeaeNneHHOCTbO: OCHOBHbIE aTanbl pa3sutus. Ponb
ynpaeneHnst HeonpPeneneHHOCTbiO B PbIHOYHON 3KOHOMUKE. MoTuBauus MHTepeca K ynpasneHuto
HeonpeneneHHocTbio. OCHOBHbIE XapakTepPUCTUKM yNpaBneHns HeonpPeneneHHOCTbO B PbIHOYHOWA
cpele.

npakTnyeckoe 3aHsitne (2 4aca(os)):

OCHOBHblE METObl N3MEPEHUS HEONPEAENEHHOCTN: BEPOSTHOCTHbIE MOAENM, pacnpeneneHme
BEPOSATHOCTEN.

Tema 2. CooTHOLLEHUE MOHATUI PUCK U HeonpeaeneHHOCTb.
JNeKuMoHHoe 3aHsiTne (2 4yaca(os)):

CpaBHeHuWe cuTyaunin pucka n HeoripeaeneHHoCcTN. @UHAHCOBbIE PUCKN: CYLWHOCTb,
knaccugoukaums. lNoHATMe (OUHAHCOBOro puUcka.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Buapbl puckos: KpeantHbih puck. PbiHOYHbIN puck. OnepaunoHHbIi puck. Puck nukeungHocTu.
Lpyrue Bnabl ouHaHcoBoro pucka. OCobeHHOCTN NPOSBNEHNS IOPUANYECKOrO pUcKa.

Tema 3. MeToabl yripaBneHusi HeorpeneneHHOCTbIO
JIeKLMOHHOe 3aHsiTue (2 4aca(oB)):

OKOHOMMYecKkme MeToapl ynpasneHns HeonpeneneHHOoCTbIO ! MeTtonbl N3MepeHns. MeTtonbl
YKNOHEeHWnA. MeTonbl nokanmsauun . Metoabl auccunauun. Metoabl komneHcaunn. CounanbHbie 1
ncmxonornyeckme metonbl ynpasneHns HeonpeneneHHOoCTbIO.

npakTnyeckoe 3aHsitne (2 4aca(os)):

ALMUHUCTPATMBHbIE N HAYYHO-MPUKNAAHbIE METOAbI YNPABEHNS HEONPEAENEHHOCTbIO.
Tema 4. NpuHsATNE peLLueHn B YCNOBUSIX HeonpeneneHHOCTU U pucKa.
JNeKLMoHHoe 3aHsiTne (2 4aca(oB)):

CpaBHeHue cutyaunin pucka n HeonpegeneHHoctn. Kputepuin Jlannaca. Kputepuii Banbga.
Kputepuin Casuaoxa. Kputepun N'ypeuua.

npakTnyeckoe 3aHsitne (2 4aca(os)):

3MeH4MBOCTb, CTaHOAPTHOE OTK/IOHEHUE N AUCTIEPCUS.

Tema 5. MeToabl OLLeHKW U yripaBneHusi HeornpeneneHHOCTbIo B PbIHOYHOM 3KOHOMUKeE.
NeKuMnoHHoe 3aHsiThe (2 yaca(os)):

Metoauka Value-at-risk. 1.1. ctopua metona Value-at-risk. 1.2. Meton Bapnaumm-kosapuaunm.
1.3. MeToq nctopn4eckoro MoaenMpoBaHus.

npakTudeckoe 3aHsitne (2 yaca(os)):

Metoauka Value-at-risk. 1.4. MeTog cTaTtuCTUYECKMX UCTbITAHWA. TpaaMLUMOHHbIE METOObI OLEHKN.
Tema 6. MakpoakoHOMMYeCKasa HeonpeneneHHOCTb Ha MUPOBOM pPbIHKE.

JNIeKLMOHHOe 3aHsiTne (2 4yaca(os)):

BHelHeaKoHOMUYeCcKke OTHOLWEHMS rocyaapcTB. MakposkoHoMuYeckasi HeCTabunbHOCTb
HaUMOHaNbHOW 9KOHOMUKW.

npaktnyeckoe 3aHsitne (2 4aca(os)):

HeonpeneneHHOCTb NPOLEHTHBIX CTABOK, MPOrHO3MPOBAHNE N3MEHEHWNIA MPOLEHTHBIX CTaBOK.
Tema 7. UHNsiLMOHHas cocTaBnsloLLasl aHanu3a HeonpeneneHHOCTU B 3KOHOMUKE.
JNleKLLMOHHOe 3aHsiTue (2 Haca(os)):

[MporHosupoBaHue NHMPNAUUKN, NHPNAUnMoHHas npemus. CBA3b NPOLEHTHOW CTaBKU C YPOBHEM
NHpnauun. Metoabl CHUXEHUS HPAALUUN.

npakTtnyeckoe 3aHsitne (2 4aca(os)):

BaanMmogencTenme oeHeXHoro u goOHO40BOr0 PbIHKOB.

Tema 8. JIn4HOCTHbIE pakTOpbI BAUSAIOLLLUE HA NPOLLECC MPUHATUSA peLLeHUN.
neKuMnoHHoe 3aHsiThe (2 yaca(os)):

HepoctaTtku CylwecTByOWMX CUCTEM OLEHKN HeonpeaeneHHocTn. Kputuka teopumn ?paumnoHanbHoro
yenoseka?.

npaKkTudeckoe 3aHsitne (2 yaca(os)):

KETPOHHBH
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Teopvm nepcnekTnBbl N MEHTA/IbHOIO y4yeTa.

Tema 9. YnpaBneHne HeornpeneneHHOCTbI0 Kak MHCTPYMEHT NPUHATUA ynpaBreHYeCKuxX
peLueHun

NeKLuMoHHoe 3aHsiThe (2 yaca(os)):

dakTopbl BO3HNKHOBEHUS KOHLEMLIMWN YPaBNEHNS HEONPELENEHHOCTbIO. [prHsATHE
yNpaBneHYeCKNX PELLEHNI B YCNOBUSX HEOMPEAENEHHOCTN. DKCNEPTHbIE MPoLEenypbl.

npakTnyeckoe 3aHsitne (2 4aca(os)):
Mpobnembl CpaBHUTENBHOM OLIEHKM BbIOOpa BAPMAHTOB YNPaBNEHYECKMX PELEHWI

4.3 CTpyKTypa 1 copepXxaHume caMOCTOSITeNIbHOM paboTbl AUCLUMNIUHBI (MOLYNSA)

Buabl
N Pasnen Cemect Hepens | camoctositensHon [TpymoeMKOCTb g‘:ﬂ%’:::;?:;gzga
AucumnnuHbl pcemeCTpa pabothbl (B yacax) a60TbI
CTyOeHTOB P
Tema 1. CywHocTb noAroToBKa
1.lynpasnexus 4 1 JomatuHero 4 ggE:I:UI/IHeee
HeonpeneneHHoCTbIo. 3ajaHus
MogroToeka K o
Tema 2. CooTHOwWweHue A 2 Hay4HbIA ooknag
. noknany
2.|MOHATUIA PUCK U 4 3 HOLrOTOBKA K
HeonpeneneHHoCTb. 2
P pecbepaty pedpepat
Tema 3. MeToqbl noarotoBka
3.|lynpaBneHus 4 4  |onomMawHero 4 ggz;:lm"'eee
HeonpeneneHHoCTbio 3anaHuns
Tema 4. Mpunstre MNMoaroToBka K > HayuHbIA DoKnan
4 peleHnn B yCnoBusx 4 5 noknangy
‘(HeonpeneneHHoCTn n noaroToBska K 5 ecbenar
pucka. pegoepary pecpep
N3yyeHne Chava
TEOPETMNYECKOrO MaTepuanos,
matepuana no pasbop
Kypcy MeTtonpl cuTyaunin n
Tema 5. Metozi aHanusa 2 pelleHns 3a0ay
5.[QUEHKN 1 yNpaBnexuns 4 7  |HeonpemeneHHoCcTw B KOHTaKTHbIE
HEOMNPENENEHHOCTBIO B B 9KOHOMUIKE. yacbl
PHIHOYHON SKOHOMUKE. Pas6op cutya npenonasarens.
NoaroToBK
OAroToeka nomMauHee
JOMallHero 2 3anaHne
3anaHus
MoaroToBka kK o
1 H
noknazy ay4yHblin goknag
Choava
MaTepuanos,
Tema 6. MoaroToBka K pasbop
6 MakpoakoHoMuyeckas 4 g |pakTryeckum 5 cuTyaunin n
‘IHeonpeneneHHoCTb Ha 3aHATUSAM MO pelweHns 3anad
MUPOBOM PbiHKE. Kypcy. B KOHTaKTHblE
yacbl
npenogasaTens.
noaroToska K 1
oecpepary pecbepat

KETPOHHBH
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Buabl
N dopMbl KOHTPONSA
Pasgen Henens | camoctosTenbHon [TpynoeMKOCTb| b
N AducumnnuHbl CeMeCTpcemeCTpa paborthbl (B yacax) camocra%sgfbrllbuow
CTYLEHTOB P
noaroToBK
AoMaLLHero o |novauree
3ananms 3ajaHve
Tema 7. VIHonaumnoHHas s c
cocTaBnsowas aHanm3sa OAroToska k Aasa
HeonpeneneHHoCTH B 3aHaTMAM, cbop MaTepuanos,
7| skoHoMUKe 4 10 |Heobxoaumor pasbop
nHpopmaLnm, 5 cutyauui n
pasbop peleHns 3anay
cuTyaumi. B KOHTaKTHbIE
peweHne 3anad yacsol
CaMOCTOSITENIbHO. npenonasaTens.
MoaroToBeka kK o
1
noknazy Hay4HbIA ooknag
MonroToBka K Cpava
3aHATUSAM, cbop MaTepuanos,
Tema 8. JINYHOCTHbIE HeobxoanMOolA pasbop
8 goakTopbl BNUGOWME HA 4 11 nHpopmaLnm, 5 cuTyaumim n
‘Inpouecc NpuHATKA pasbop pelweHns 3agay
peLeHni. cuTyaumm. B KOHTaKTHbIE
peweHne 3anad yacsol
CaMOCTOSITENIbHO. npenogasarens.
noaroToBka K 1
oecpepary pedepat
NnoaroToBK
OAroroeka nomMauHee
JoMalHero 1 3anaHne
3ajaHus
Tema 9. YnpasneHue noﬂrOTOBKag Cnava
HEOMPENENEHHOCTbIO 3aHATNAM, cOop MaTepuanos,
KaK VHCTDYMEHT HeobxoamMmoi pasbop ]

9. NPUHSTIS 4 12 |mHpopmaumn, 5 cuTyaumim n
YDABNEHYECKIX pasbop ] peweHns 3anad
DeweHni cUTyaumun. B KOHTaKTHblE

peweHve 3anad yacbl
CaMOCTOSATENbHO. npenonasaTens.
noaroToBka K o
1 THbIN on
YCTHOMY Onpocy ye onpoc
Ntoro 36

5. O6bpazoBarenbHble TEXHONOMMU, BK/IOYAsA MHTEPaKTUBHbIEe hopMbl 06yUYeHUs

I'Ipm nposeneHnn ayanTopHbIX 3aHATUIA NCNoNb3yOTCA akKTUBHbIE N UHTEPAKTUBHbIE C*)OprI 3aHATUN

B COYETaHUN C BHeayAMTOPHON paboToii.
Ob6pasoBartenbHble TEXHONOTK:

1. nexuun,

2. NpakTnyeckne 3aHaTus,

3. camocTosiTenbHas paboTa CTyLEHTOB.

CopepxaHue KOHTaKTHbIX 4aCoB:

a) pasbop KOHTPONbHBIX paborT;
6) coava 06513aTeNbHbIX KOHCMNEKTOB 1 HAY4HbIX COOBIWEHWIA;
B) claya 06s13aTeNbHbIX KOHCMEKTOB A/l MPOMYCTUBILNX 3aHATUS;
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) KOHCYNbTauUK NO NPOBEAEHUIO BbICTYNNEHNA-NPe3eHTaLUNI;
Il) KOHCYNbTaUMmW NO Hay4HbIM COOBLEHMSAM.

OcobeHHOCTH Kypca

Kypc "MeTogbl aHann3a HeonpeneneHHOCT B 9KOHOMUKE" - UHTEHCUBHBIN Kypc Mo NoAroToBke
9KOHOMUCTOB LWMPOKOro Npogonns.

B kypce aHannsnpyoTcs pasnnyHblie METOAMKM YNpaBieHnsl HeonpeaeneHHOCTb0, 0COBEHHOCTH
Pa3NIMYHbIX MOAX0A0B K OLIeHKE HEONPEeaeneHHOCTM, a Takxe NPoLecc oOPMUPOBAHUS SKCMEPTHbIX
N KONNYECTBEHHbIX METO40B OLIeHKMN.

Kypc "MeToabl aHann3a HeonpeneneHHOCTN B 9KOHOMUKE" FOTOBUT K NPaKTUYECKON AEeATENbHOCTH,
KoTopas TpebyeT NPUHATUS PELUEHWNIA B YCNIOBMSX OrpaHNYeHHo nHghopmMaumn. Jlektop
OoCTaHaB/MBaeTCs He Ha BCeX, a Ha Hanbonee BaXHbIX Bornpocax. Jlekums - nepsblid aTan
NOAroTOBKW K CEMUHApY.

OcobeHHocTn ceMuHapoB. K ceMnHapam Haao roToBUTbLCS BCEM CTyAEHTaM Mo BCEM BOMPOCaM
(He3aBMCKMO OT TOrO, KTO AenaeT BbICTYrNIeHns-Npe3eHTaumnn).

MNMonHas HeMoAroTOBNEHHOCTb K CEMMHAPY NPUPABHNBAETCS K MPOMNYyCKy 3aHATUsS. CBUAETENBCTBOM
HEeMnoLroTOB/IEHHOCTU SIBNSIETCA O0TKA3 OT OTBETA HA BOMPOC CeMMHApCcKoro 3aHsATus. Kpome Toro,
L5 NPOBEPKM NOArOTOBKM BCEM rpynnbl NpenoaaBaTtelb MOXET MCNONb30BaTb KOHTPObHYHO MO
BOMpOCaM CeMmHapa B Ha4ane 3aHAaTus. [MoMMMo TeKyLMX KOHTPObHbIX PaboT BO BPeMS
CEMMHAPCKMX 3aHATUI CTYAEHTbl NUWYT ABe 6a30Bble KOHTPONbHbIE PabO0Thl, KOTOPbIE BK/OYAIOT Kak
TEOopEeTNYECKME BONPOCHI MO NPOALEHHBIM TEMAM, TaK 1 3a4a4v U BOMPOCH! Ha paccyXaeHue, B
KOTOPbIX HEOOX0AMMO CaMOCTOATENbHO NCMOMIb30BaTh BCE MONYYEHHbIE 3HAHUS U MPUIATY K TEM UK
MHbIM BbIBOLAM B paMKax KOHKPETHbIX CUTyaLMiA.

6. OueHOUYHble cpeacTBa OJi1sl TEKYLLLEro KOHTPOS yCreBaeMoCT!, NPOMEXYTOYHOMN
aTTecTauum no UToram OCBOEHUS OUCLIMINIIMHBI U y4e6HO-MmeToanyeckoe obecneyeHme
CaMOCTOSITe/IbHOW paboTbl CTYAEHTOB

Tema 1. CywWHOCTb yrpaBneHUs HeonpeaeneHHOCTbH.
LoMallHee 3afaHne , NPUMepPHbIE BONPOCHI:

CoBpeMeHHas Teopus ynpasneHns HeonpeaeneHHOCTbIO: OCHOBHbIE 3Tanbl pa3sntus. Ponb
ynpasneHns HeonpeneneHHOCTbO B PbIHOYHOW 3KOHOMMKE. MoTrBauns nHTepeca K ynpaBneHuto
HeonpeneneHHoCTblo. OCHOBHbIE XapakTepUCTUKM ynpasieHns HeonpeaeneHHOCTbIO B PbIHOYHOM
cpene.

Tema 2. CooTHOLLEHUE MOHATUI PUCK U HeonpeaeneHHOCTb.

Hay4HbIA OOKNa4 , NPUMEpPHbIE BOMPOCHI:

CpaBHeHWe cuTyaumin pucka n HeonpeneneHHocTN.drHaHCOBbIE PUCKM: CYLHOCTb, Knaccudomkawms.
MoHsiTNe dprHaHcoBOro pucka. Buabl puckos: KpeaunTHbld puck. PeIHOYHBIN pyck. OnepaumnoHHbIi
puck. Puck nukenaHoctu. Opyrue Bumbl gouHaHcoBoro pucka. OcobeHHOCTW NposiBNeHMs:
OPUANYECKOro prcka.

pedoepart , NPUMEpPHbIE TEMbI:

CpaBHeHWe cuTyaumin pucka u HeonpeneneHHoCcTN.drHaHCOBbIE PUCKM: CYLHOCTb, Knaccudomkawums.
MoHsiTNe cprHaHcoBoro pucka. Buabl puckos: KpeanTHbld puck. PeIHOYHBIN pyck. OnepaumnoHHbIi
puck. Puck nukenaHoctu. Opyrue Buabl gouHaHCOBOro pucka. OcobeHHOCTM NposiBNeHns:
OPUANYECKOro prcka.

Tema 3. MeToabl ynpaeneHUsa HeonpeaeneHHOCTbIO
JoMallHee 3afaHune , npuMepHble BOMpPOCHI:

OKOHOMMYeCKMEe METObI ynpasneHnsa HeonpeneneHHOoCTbIO ! MeToapl N3MepPeHns. MeToabl
YKNOHEHWNA. MeTtoabl nokannzaumm . Metoabl anccunaunn. Metonbl komneHcaumn. CoumanbHble 1
ncmxonornyeckme metonbl ynpasneHns HeonpeneneHHoCTbIO. A,EI,MI/IHI/ICTpaTI/IBHbIe n
Hay4YHO-NpuKnagHble MeToabl ynpasneHnsa HeornpeneneHHOoCTblO.

Tema 4. MpuHATME peLueHniA B YCNOBUSIX HeOoNpeaeneHHOCTU U pucka.
Hay4HbI [OKNam , NPUMEpPHbIe BOMPOCHI:

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PernctpaumnoHHbii Homep 948333716 5AE
CtpaHnua 9 ns 14. 111 VHI:I

S OEMALIGH



Mporpamma aucumnnuHbl "MeToabl aHanvMaa HeonpeaeneHHoCcTH B 3koHoMumke"; 080100.62 SkoHoMMKaA; LOLEHT, K.H. (foueHT) Manaes B.B.

CpaBHeHue cutyaunin pucka n HeonpegeneHHoctn. Kputepuin llannaca. Kputepuii Banbga.
Kputepuin Casngxa. Kputepuin Nypsuua. MIameH4nMBOCTb, CTaHOAPTHOE OTKNOHEHNE N AUCMEPCMS.

pegoepart , NpUMepHbIE TEMbI:

CpaBHeHune cutyaunin pucka n HeonpegeneHHoctn. Kputepuin llannaca. Kputepwuii Banbga.
Kputepuin Casnaxa. Kputepuin Nypsuua. MIameH4nMBOCTb, CTaHOAPTHOE OTKNOHEHME N AUCMEPCUS.

Tema 5. MeToabl oLeHKU U yNpaBneHUs HeonpeaeNeHHOCTbIO B PbIHOYHOW 3KOHOMUKE.
ooMallHee 3afaHue , NpUMepHbIe BOMPOCHI:

OcobeHHOCT (hOPMUPOBAHNS PIHOYHON 3KOHOMMKE B NEPEX0AHbIX 9KOHOMUKAX.
HeonpeneneHHOCTb B pamMkax npouecca TpaHcgopMaLmm 3KOHOMUYECKOA CUCTEMBI.

Cuoava matepvanos, pasbop cutyauuii u pelieHns 3agad B KOHTaKTHbIe Yackl Npenoaasarens. ,
NpUMepHbIe BOMPOCHI:

OcobeHHOCTI (hOPMUPOBAHNS PIHOYHO S3KOHOMMKE B NEPEXO0HbIX 9KOHOMUKAX.
HeonpeneneHHOCTb B pamkax npoLuecca TpaHcgopMaLmm 93KOHOMUYECKOA CUCTEMBI.

Tema 6. MakpoaKoHOMUUYecKasi HeornpeneneHHOCTb Ha MUPOBOM pbiHKe.
Hay4YHbI OOKNam , NpYMepHble BONPOChHI:

BHelwHeakoHOMMYecKkne OTHOWEHUS rocyaapcTs. MakpoakoHoMUYeckas HecTabunbHOCTb
HauMOoHanbHOW 3KOHOMMKW. HeonpeneneHHoCTb NPOLIEHTHbBIX CTaBOK, NPOrHO3UPOBaHNE N3MEHEHWI
MPOLIEHTHbIX CTaBOK.

pedoepart , NpUMEpPHbIE TEMbI:

BHeWwHeaKoOHOMNYECKME OTHOLWEHNS rocynapcts. MaKpOSKOHOMI/I‘-IeCKaFI HecTabunbHOCTb
HaLUMOHaNbHOW 3KOHOMUKN. HeOI'Ipe,El,eﬂeHHOCTb MNPOUEeHTHbIX CTaBOK, MPOrHo3nposaHmne N3MEHEHMUI
MNPOLUEHTHbIX CTaBOK.

Coava matepmanos, pasbop cutyauuii U peleHns 3aaay B KOHTaKTHble Yackl npenojasatens.
NpUMepHbIe BOMPOChHI:

BHeWwHeaKoHOMNYECKME OTHOLWEHNS rocynapcrs. MaKpOSKOHOMI/I‘-IeCKaFI HecTabunbHOCTb
HaUWOHaNbHOMN 39KOHOMUKMW. HeOI'Ipe,El,eﬂeHHOCTb NPOUEHTHbIX CTaBOK, MPOrHo3npoBaHmne N3MEeHEeHUN
NPOLUEHTHbIX CTaBOK.

Tema 7. UHdpnssLMOHHaA cocTaBnsaoLLLas aHann3a HeonpeneneHHOCTU B 3KOHOMMKE.
JoMallHee 3agaHue , NpuMepHbie BOMPOCHI:

MporHo3upoBaHne NHANALUK, NHPNALUMOHHASA npemnsi. CBA3b NPOLEHTHON CTaBKU C YPOBHEM
NHNAUMK. MeToabl CHUXEHNS nHgNaunn. BaammoneicTeme AeHEXHOro U OOHO0BOrO PbIHKOB.

Cuoava matepvanos, pasbop cutyauuii n peleHnsl 3a0a4 B KOHTakTHbIE Yackl npenoaasatens. ,
NpUMepHbIe BOMpPOChHI:

MporHo3upoBaHne NHAPNALUK, UHPNALUMOHHASA npemnsi. CBA3b NPOLEHTHON CTaBKU C YPOBHEM
NHNAUMK. MeToabl CHUXEHNS nHgNaunn. BaammoneicTeme OeHEXHOro U OOHO0BOrO PbIHKOB.

Tewma 8. JIndyHOCTHbIE paKkTOpbI BAMSAIOLLME Ha NPOLLECC MPUHATUS peLLeHUN.
Hay4HbIA JOKNa4 , NPUMeEpPHbIE BOMPOChI:

HepocTatku CylwecCTByOWmMX CUCTEM OLLEHKN HEONpenEeIEHHOCTW. KpVITI/IKa Teopun "paLl,I/IOHaJ'IbHOFO
yenoseka". Teolevl nepcrnekTnBbl N MEHTANIbHOIO y4eTa.

pedepart , NPUMEPHbIE TEMbI:

HepocTtaTku CylwecTBylOWmMX CUCTEM OLEHKN HeonpeaeneHHoCTN. KpuTtuka teopun "paumoHanbHOro
yenoseka". Teopun NepcnekTMBbl N MEHTANIbHOMO y4eTa.

Cuoava matepvanos, pasbop cutyauuii u pelieHns 3agay B KOHTaKTHbIE Yackl npenoaasarens. ,
NPUMEpPHbIE BOMPOCHI:

HepoctaTku CylwecTBylOWMX CUCTEM OLEHKN HeonpeaeneHHoCTU. KpuTtuka teopun "paumoHanbHOro
yenoseka". Teopun NepcnekTMBbl U MEHTANIbHOMO y4eTa.

Tema 9. YnpaBneHue HeonpeneneHHOCTbIO KaK MHCTPYMEHT MPUHATUSA yrpaBreHYeCcKux
peLueHun

LoMalHee 3afaHne , NpUMepPHbIe BOMPOCHI:
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dakTopbl BO3HNKHOBEHWUSI KOHLEMLMWN YPaBNeHUsl HEONPeAEeNEeHHOCTbIO. [TpUHSATNE ynpaBneHYeckmx
PELWEHWIA B YCNOBUSIX HEONMpPEOENEeHHOCTN. DKCnepTHble npoueaypsbl. [Npobnembl cpaBHUTENBHO
OLIeHKM BblbOpa BapmaHTOB yNpaBieHYeCKMX pPeeHunit

Cuoava matepvanos, pasbop cutyauuii n pelweHns 3a1a4 B KOHTakTHbIe Yackl npenoaasarens. ,
NpUMepHbIe BOMPOChHI:

dakTopbl BO3HNKHOBEHWUSI KOHLEMLMWN YPaBneHnsl HeonpeaeneHHOCTbo. [pUHSATNE ynpaBneHYeckmx
PELWEeHNA B yCNOBUSIX HEONpPeOEeNeHHOCTN. DKCnepTHble npoueaypsbl. MNpobnembl cpaBHUTENbHO
OLIeHKM BblbOpa BapmaHTOB yrpaBieHYeCcKmX peeHunin

YCTHbIA ONpPOC , NPUMEPHbIE BOMPOCHI:

dakTopbl BO3HMKHOBEHMS KOHLIENUUM yNpaBneHnst HeonpeaeneHHocTblo. MpuHsaThe ynpaBneH4YecKmnx
pelWeHnii B yCNOBMSAX HEOMPELENEHHOCTN. DKCnepTHbIE Npouenypbl. [pobnembl cpaBHUTENBHOM
OLIeHKM BblbOpa BApMaHTOB yNpaBleHYeCcKMX peLleHunit

Tema . UToroesasi popma KOHTpons

MpuMepHbIE BONPOCHI K 3a4eTy:

CDopma KOHTPONA NO AgncumniinHe - 3a4erT. 3avert npeanonaraet KOMMNOHEHTDI NTOroBOM U TeKyLLI,eI7I
OLEHKUN 3HaHui CTyOEHTOB B CEMECTpeE. TeKymaﬂ OLleHKa 3HaHWi B ceMecTpe nposoanTcs B Xxonoe
NPakTN4eCKmnx 3aHATUI (CeMVIHapOB N rpynnosbix KOHCYI‘IbTaLl,VIVI), a TakXxe no pesdynbrtaram
NPOMEXYTOYHOIro KOHTPONSA B pOpMe NnpoBeneHns OBYX KOHTPONbHbIX TOYEK.

1.Ponb aHannsa HeonpeneneHHOCTN B COBPEMEHHOM 9KOHOMUKE.

OcCHOBHble METObl N3MEPEHUS: BEPOSTHOCTHbIE MOAENW, pacrnpeneneHe BePoaTHOCTEN.
2.COOTHOLWWEHME NOHATUA PUCK U HEONPEOENEHHOCTb.

3.CoumanbHble 1 NCUX0NorMyeckne MeTodbl MUHUMN3aunn HeonpeaeneHHOCTH.

4 AOMUHNCTPATMBHBIE U HAY4HO-NPUKNAAHbIe METOObl MUHMMU3AUNN HEONpPeaeneHHOCTH.
5.MeToabl yKNnoHeHWs.

6.MeTtonbl nokannaaumm.

7.MeTogbl ouccunaumm.

8.Metonbl kOMneHcaunn.

9.Kputepun Nannaca.

10.Kputepun Banbpa.

11.Kputepun Casuaoxa.

12.Kputepun N'ypsuua.

13./I3MeH4MBOCTb, CTaHOAPTHOE OTK/IOHEHNE N OMNCNEPCUS.

14 .MeTtonwnka Value-at-risk.

15.MeTon Bapunauumn-kosapuaumnm.

16.MeToLn ncTopmyeckoro MooenpoBaHus.

17.BHelHeaKoHOMNYeCcKne OTHOWEHNS rocy0apCTB.

18.MakpoakoHoMmyeckas HecTabunbHOCTb HAUMOHANBHOW 9KOHOMMKM.
19.HeonpeneneHHOCTb NPOLIEHTHbIX CTAaBOK, MPOrHO3MPOBaHNE U3MEHEHWIA NMPOLEHTHbBIX CTABOK.
20.0rpaHn4yeHHOCTb MHGOOpMaLMK B KpeauTHOM capepe.

21.Hepoctatkuy CywweCTBYOWMX CUCTEM OLEHKN HEONpeaeneHHOCTH.

22.Kputuka Teopum "paumoHanbHoro Yenoseka".

23.Teopus nepcnekT1Bbl N MEHTANIbHOIO y4YeTa.

24.CB53b NPOLEHTHON CTaBkM C YPOBHEM NHPNALMNN.

25.TporHosnpoBaHne NHPNAUNN, NHPNAUNOHHAS NPEMUS.

26.MeToabl CHUXEHUS UHAPNALMN.

27.B3anMonenctene 4EHEXHOro 1 (POHO0BOrO PbIHKOB.

28.CpenHure 1 nepeMeHHble BENNYUHbBI NPOLEHTOB.

29.9KcnepTHbIE Npoueaypbl.
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30.Mpobnembl cpaBHUTENBHOW OLIEHKM BbiBOpa BAPMAHTOB YNpPaBNeHYeCcKMX peLleHuit
31.Pacuet 1 aHanu3 To4km 6e3y6bITOHHOCTH.

32.AHann3 KoagPnLMEeHTOB 6e30NMacHOCTI NPOEKTa Mo NMOCTOSIHHLIM 3aTparam, Mo CPeaHUM
NepeMeHHbIM 3atparam, Mo LieHe.

33.®opBapaHble N PbOYEPCHBIE KOHTPAKTbI: OCHOBHbIE XapakTEPUCTUKM U OCODEHHOCTI TOPrOBIIN.
34.0OnpepneneHne doopBapaHO N PbloYEePCHON LieHbl. PbOYEPCHbIA PIHOK U CAOT-PbIHOK.
35.CToNMMOCTb XeOXNPOBaHUS.

36.Ctparternm xeoxmpoBaHus.

37.0OCHOBHble XapakTepUCTUKN CTPaXOBbIX KOHTPAaKTOB.

38.lMpeunmylectsa n HegocTaTky CTPaxoBaHUS.

7.1. OcHOBHas nuTeparypa:
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akTmBHocTK): Yu. noc. / N.T. Abaykapmumos u gp. - M.: H/L UHdppa-M, 2012. - 320
c.http://www.znanium.com/bookread.php?book=264287

2.9KOHOMMYEeCKMI aHanna: 3afgaHuns, cutyaumm, pykosoacTso no peweHuio / E.B. 'epacumosa, E.A.
WrHatoBa. - M.: ®opym, 2010. - 176 c.http://www.znanium.com/bookread.php?book=196447

3.9koHoMUYecknid aHanua: YuebHuk / Mop pen. B.4A. MosanHskosa, B.M. MNpynHukosa. - M.:
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OEeHexXHo-kpeauTHaa nonutuka. - M-J1: OeaTpwu, 1991.
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LleHHbIX Bymar. -2001. - 12. -C. 35-39.

10. KoHcTaHTUHOB A. lNopTdenbHOe MHBECTMPOBAHME HA POCCUIACKOM PbiHKE
akuun.//dunHaHcnct, 2000, €8, c. 28-31.

11. KysHeuos B.E. NamepeHue pnHaHCOBbIX pUCKOB. // BaHkoBCckue TexHonoruu. -1997. -€7. -C.
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14. Mapwan OxoH ®., baHcan Bukyn K. ®rHaHcoBasi HXeHepus: NoNHOe PyKOBOACTBO MO
omHaHcoBbIM HoBoBBeAeHMAM. - M: UHDPA-M, 1998.

15. PykuH A. lNMopTdpenbHble nHBecTUUUN. PUHAHCOBO - MateMaTtnyeckne Metopl.// PbIHOK LeHHbIX
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16. Poy3 IN.C. baHkoBckuin MeHegxMeHT. - M: OEJIO Jltg, 1995.
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7.3. UHTEepHeT-pecypcChbl:

MpakTuka KnYeBbIX NHAMKATOPOB AN15 ONepaLMOHHbIX PUCKOB - WWW.Sas.com/russia.
Pucku - http://www.risk.net.

Puckwu - http://www.globalriskregulator.com.

Puckn - http://www.operationalriskonline.com.

Pucku - www.bankir.ru.

8. MarepumanbHo-TexHU4eckoe obecrneyeHme oUCLUNAUHBI(MOAYNS)

OcBoeHve gncunnnuHbl "MeToabl aHannaa HeonpeneneHHoCTN B 9KOHOMUKE" npeanonaraet
NCMONb30BaHNE CNenyOWeEro MaTepuanbHO-TEXHNYECKOro obecneyeHns:

KomnbtoTepHbIl kKnacc, npeactaensowmii coboi paboyee Mecto npenogasaTens n He MeHee 15
paboyrx MECT CTYAEHTOB, BK/IOHAIOLWMX KOMMbIOTEPHbIM CTON, CTYN, NePCOHasbHbIA KOMMbIOTEP,
NMLEH3NOHHOE NporpaMMHoe obecneyeHne. Kaxablii KOMAbOTEP MMEET WNPOKOMONOCHBIA JOCTYMN B
ceTb VIHTepHeT. Bce KoMnbioTepbl MOAKITOYEHbI K KOPNOPaTMBHOW KOMMbIOTEPHON cetTn KDY n
HaxogaTcsa B €AMHOM JOMEHeE.

Y4yebHo-meToamnyeckas nutepatypa ans 4aHHOW OMCUMNAVHBI UMEETCS B HANNYun B
9NEeKTPOHHO-bMbnmoTeyHol cnucteme " bnbnmnoPoccurka", BocTyn K KOTOPOK NpenocTas/eH
ctyneHtam. B 3bC " bubnuoPoccuka " npefactaBneHbl KOMNEKLMN akTyanbHON Hay4YHOW 1 y4ebHo
nuTepaTypbl N0 ryMaHUTapHbIM HaykaMm, BKoYatowme B cebs nybnmkauum Beoylmnx poOCCUnCKnxX
n3natenbCTB ryMaHUTaPHOW nuTepaTypbl, U30aHUS HA aHTIMACKOM A3biKe BeayLMX aMePUKaHCKNX 1
€BPONenNCcKMX N3naTenbCTB, a TakXe peakue n ManoTupaxHble N30aHns POCCUNCKUX pernoHanbHbIX
By30B. 9bC "BbubnunoPoccurka" obecneynBaeT WNPOKKIA 3aKOHHbI JOCTYN K HE0OX0AUMbIM A/1s
obpasoBaTesibHOro npoLecca n3aaH1saM ¢ MCNoib30BaHMEM MHHOBALIMOHHBIX TEXHONOMMIA 1
COOTBETCTBYET BCEM TpeboBaHUSIM dpelepanbHbIX rOCy1apCTBEHHbIX 0Opa3oBaTenbHbIX CTAHAAPTOB
Bbiclero npodoeccuoHanbHoro obpasosarus (PrOC BIMO) HoBOro nokoneHus.

KoMnbtoTepHbI Knacc, oprrexHuka Ans NpakTu4eckmx 3aHATUIA U CaMOCTOATENBHO paboTh;
LOCTYyn K ceTn VIHTepHET Ans caMoCTOATENbHOM paboTbl CTyAEHTOB.

Mporpamma coctaeneHa B cootBeTcTBumM ¢ TpeboBaHnsmm ®rOC BIO n y4ebHbIM nnaHoM no
HanpasneHno 080100.62 "9koHomumKa" 1 NPouIo NOAroTOBKM PernoHanbHas skoHOMMKA .
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