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3AJIAHHUE 1. (15 6ans0B)

®dupma uMeeT QYHKIUH U3ICPIKEK, N300paKCHHBIC HA rpaduKe.

I'paduueckoe 3axanue:

e [lognumure Ha rpaduke GyHKINU.

e TlokaxuTe Ha rpaduKe B BHJIC 3alITPUXOBAHHOTO MPSIMOYTOJbHHUKA BEIWYHUHY MOCTOSHHBIX
usgepxek (TFC) npu Q = 23, nognumure npsmoyronbauk (TFC).

e [lokaxuTte Ha TpaduKe B BHUIC 3AITPUXOBAHHOTO MPSMOYTOJbHUKA BEIMYMHY MEPEMEHHBIX
usnepxek (TVC) npu Q = 35, noanumure npsmoyronbauk (TVC).

e Tloamumure Ha rpadguke 00beM MPOU3BOACTBA HUPMbBI, COOTBETCTBYIOIIUI TEXHOIOTHIECKOMY
ontumymy (Q*)
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Paccunraiite cienyromue BeJTHYMHBI:

1.1. TTocrosinubie uznepxku Gupmsl (TFC).

1.2. Tepemennsie uznepxku (TVC) mpu o0bemMe mpou3BocTBa TpUALATh maTh (Q = 35).

1.3. U3menenune o6mux usaepkek (ATC) mpu yBequueHHH 0ObeMa MPOU3BOJACTBA OT PAaBHOTO
nsaaiary Tpex (Q = 23) 10 00bemMa, COOTBETCTBYIONIETO TEXHOIOrHYECKOMY onTuMymy(Q*).

IIpumeuanue. OOs3arensHO HamumuTe (GOPMYNBI U XOJ pemieHus. OTCYTCTBHE 3alMCaHHOTO

pacucTa CHUKACT Oa 3a 3aaHUC HAIIOJIOBUHY. OTBeTHI B BUJAC YUCCII 3aHECUTC B Ta6n1/1uy 3aaHusa
1.
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3AJIAHME 2. (15 6a10B)

®dupma B KpaTKOCPOYHBIN MEPHOJ] ONTUMUZHPYET CBOKO JCSITEILHOCTh B YCIOBUSX PBIHKA
COBEpIICHHON KOHKYpPEHIIUH.
I'padguyeckoe 3a1anue:
e Ha rpaduke noanumure ¢GyHKIIHUH.
e [lokaxute Ha rpadpuke oObeMm mpousBoacTBa Gupmbl (Q*), mpu koTopom ¢Gupma OyaeT
MOJy4aTh MaKCUMAJIbHYIO TPUOBLIb.
e B Buje 3alITPUXOBAaHHOTO MPSIMOYTOJIBHUKA MOKAXXHUTE BEIMYUHY NPUOBUIH TpU
ONTUMAalILHOM 00beMe mpom3BoacTBa (Q*).
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Paccuuraiite cieayomue BeJHYHHbI:

2.1 Oo6mwe nocrosiuubie H3nepxkku pupmsl (TFC).

2.2 Omnpenenute 00bembl mpousBoacTBa (Q1u Q2), mpu KOTOPHIX pupMa OyneT MorydaTh HyJIEBYIO
SKOHOMMYECKYIO MPUOBLIbL (TOUKH 0€3yOBITOUHOCTH)

2.3 U3smenenwue obmiero goxoaa (ATR) mpu yBennveHun oObeMa MPOU3BOACTBA € 0€3yOBITOUHOTO
(Q1 - wreBas Touka 6€3yOBITOUHOCTHY ) IO 00bEMa, MAKCHMHU3UPYOIIEro mpuobLis (Q*)

2.4 MakcuManbHY0 IPUOBLTE, KOTOPYIO MOXKET MOIYYUTh GUpMa (Tmax)-

IIpumeuanue. O6s3aTeNIbHO HaUIIUTE (HOPMYIIBI U X0 perieHus. OTCYTCTBUE 3aITUCAaHHOTO
pacuera cHWXKaeT OaiI 3a 3a7aHne HaroJIoBUHY. OTBEThI B BHJIE YMCET 3aHECUTE B TAOJIHILY 3aJaHUS
2.
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3AJIAHHUE 3. (20 6aas10B)
@OyHKIKS BAJIOBOTO HAIIMOHAILHOTO JI0X0/Ia B 3KOHOMHKE MTPEACTaBIICHA CIIEAYIOIIHM 00pa3oM:

Y = 0,8Y, — 200i + 100

rie Y - BaJIOBOM HAIMOHAJBHBIN JIOXOI;
Y, - pacnoJyiaraémMblil HAUMOHAJIBHBIN TOXO/;
i - CTaBKa IPOIEHTA.

I[IpenenpHas cTaBka HAIOTOOOI0KEHHS BAJIOBOTO HALIMOHAIBLHOTO I0X0/1a cocTaBiseT: ¢, = 15,0%.

PaBHOBecHas cTaBka MpPOIEHTA B SKOHOMHKE YCTaHOBHIACH Ha ypoBHE: i* = 10,0% .

3ananmue:
3.1 Omnpenenuth 3HAYCHHUE TPEICTHLHON CKJIOHHOCTH K COSPEKCHUAM (sy).

3.2 OmnpenenuTh BEIMYHHY PABHOBECHOTO BAJIOBOTO HAIMOHAIBHOTO qoxoaa (Y*).
3.3 OmnpenenuTh 3HAYCHHE MYJIbTHILIMKATOPA aBTOHOMHBIX PacxoaoB (1my,).

IIpumeuanue. OKpyrieHUE paCCUUTAHHBIX IOKA3aTeled OCYLIECTBIATH JIO THICSYHBIX J10JIEH
eMHUIIBl. 3aJ]aHKe BBINOJIHACTCS MYTEM aHAIUTUYECKOro pacyera. OO0s3aTelabHO HANMIIUTE XOJ
pewenyst. OTCYTCTBHE 3alIMCAHHOIO pacyeTa CHUKAeT 0ajll 3a 3alaHie HanosoBUHY. OTBETHI B BUIE
qucel 3aHecuTe B TaOJIMIly 3a/1aHus 3.

Pemenne 3ananus 3
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3AJJAHUE 4. (20 6a1108B)

Bxnaguuk (emno3uTop) XO4YeT Tak pa3MEeCTUTh CBOM JICHEKHbIE cpenctBa B pazmepe 100 000 (crta
teicssy) pyoaeit (P = 100 000), uto6st onu yasowmiucsk (F = 200 000) 3a 10 (mecsats) et (n = 10).
bank npeinaraetr eMmy JOroBOp CPOYHOTO BKJIAJIA TIO CXEME CIIOKHBIX IPOIICHTOB C €XKEMECSYHBIM (M
= 12) HauuclIeHHEM MOCTHYMEpaHI0 (B KOHIIE MECsIa) CyMM IPOLIEHTOB 1Mo craBke 6,0% (mecThb
MPOLIEHTORB) TOI0BBIX (j,,, = 0.06).

3ananmue:

4.1 OnpesenuTh 3a Kakod Mmepuoj BpeMeHd (n*) B rogax BKIATYHK CMOXET YIBOUTH CBOU
MepBOHAYAIILHEIC JICHEXKHBIE CPEJICTBA, Pa3MECTHB MX HA CPOYHOM BKIIAJC HA YCJIOBUSX,
MIPEUIOKEHHBIX OAaHKOM.

4.2 OmnpeienuTh KaKoi BEJTMYNHBI JI0JKHA OBITH TOI0Bas MPpOLieHTHAast cTtaBka (j,,) OaHka, 4ToObI
IIPH MPOYUX PABHBIX YCIOBHAX BKJIATUYHK 32 YKA3aHHBIN B YCIIOBUU JKENIAEMBbIN MEPHOJ] CMOT
TOYHO YABOWTH CBOIO NIEPBOHAYAIILHYIO CYMMY.

IIpumeuanue. OKpyrieHUE pacCUUTAHHBIX IIOKA3aTeled OCYLIECTBIATH JIO THICSYHBIX J10JIEH
eMHULIBl. 3a/laHue BBIMONHAETCS IyTeM aHaJUTH4YecKoro pacdera. OOs3aTenbHO HAIUIINTE
dopmynsl u xon pemieHus. OTCyTCTBHE 3alMICAaHHOTO pacdera CHIDKAeT Oal 3a 3aJaHue
HanosioBuHY. OTBETHI B BUJIE YHCEN 3aHECUTE B TaOIMIly 3aJaHUs 4.

Pemenue 3ananus 4
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3AJIAHHE 5. (30 6a710B)

Cnpoc Ha IPOIYKIMIO B MOHOIIOJIM3UPOBAHHON OTPACiIH 3aJ[aH CIeTyIOIMM 00pa3oM:
Q°(P)=40-2P
[Tpu 3TOM 001IME BAJIOBBIE U3ACPKKH (PUPMBI-MOHOIIOJIUCTA:
TTC(Q)=50+20Q.

3ananmue:

5.1 Onmnpenenuts onTtuManbHOe 3HaueHue IeHbI (By,), TpH KOTOPO# (uUpMa-MOHOIOIUCT
MaKCUMH3UPYET CBOIO MPHOBLIH.

5.2 OmpepenuTh BeTHYMHY MaKCHMaIbHO# npubbutn (I1,) GUpMBI-MOHOIIOIHCTA.

5.3 Omnpenenuts «IEBYIO TOUKY 0€3yOBITOUHOCTHY» (MEHBIIUKA OE3yOBITOUHBIA 00BEM BBIYCKA)
(bUpPMBI-MOHOIIONUCTA (QKl).

5.4 Ompenenuth «IpaByro TOUKy 0e3yOpITouHOCTHY (00BN 6€3yOBITOUHBIN 00bEM BBIITYCKA)
(UpPMBI-MOHOTIOJIHCTA (Q K, ) .

5.5 Ompenenuth U3MeHEHUE pazMEpPOB MNPUOBLTU (HUPMBI-MOHOIOIUCTA (AI'[,*n = 1% —I'[,*n),
MOJTy4aeMO¥ NP pealin3alluy MPOTYKIIMU M0 €TUHONH MOHOIIOJIBHOM IIeHe (CM. MMyHKT 3 JaHHOTO
3aaHusl) 10 CPaBHEHUIO C TOW BEJIMYMHON MPUOBLIN, KOTOPYIO MOJydan Obl MOHOMOJMCT, €CIIU
OBl OCYILECTBJISIZI COBEPIICHHYIO IICHOBYIO JHCKPUMHHALMIO (IIEHOBYIO TUCKpUMHUHanuo |-t
CTEIIECHH).

5.6 Onmnpenenuts pasMep rocygapcrBeHHoON cyocuauu (GS) Ha IMOKPHITHE MOTEHIMATBHBIX
yOBITKOB, KOTOPBIE, BO3MOKHO, TIOHECET (PUPMa-MOHOMIOJHKCT, €CIIM TOCYJapCTBO «OOSIKET» e
MOJICP)KUBATh BBITYCK M IIEHY HAa YPOBHE, COOTBETCTBYIOIIEM CHTYallMd COBEPIICHHON
KOHKYPEHIIHH.

IIpumeuanue. 3aanue BBIMOIHSACTCS MyTeM aHATUTHYECKOro pacuera. (O0s3aTeinbHO HAMUIINTE
xoJ perierust. OTCYTCTBHUE 3aIIMCAHHOTO pacyeTa CHIDKaeT 0aiu 3a 3aJanie HarooBUHY. OTBETHI B
BUJIC YKCEJ 3aHECUTE B TAOJIMILY 3aJIaHUs 5.

Pemrenne 3aganuns 5
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