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4YTO TAKOE MOAEJ/IPUCK

MopaenPuck - 3To HaacTpoWika Excel ans mogenmposaHma metogoM MoHTe-Kapao, koTopas
NO3BOJISET MO/Ib30BaTENO A06aBAITb HEONPEAENEHHOCTb M PUCK K BbIYUCAEHUAM B
3NEKTPOHHbIX Tabanuax. MogenPuck sBaseTcsa AMaepom B 06/1aCT MHHOBALIMIA Ha PbIHKE,
BHEAPSAS MHOXKECTBO QYHKLMIM, KOTOPbIE YNPOLLAKOT CO3AaHME 1N aHa/IM3 PUCK-MOAEeNeN, a
TaKyKe Mo3Bo/IgT 6os1ee TOYHO ONMKCbIBATHL MPOBIEMbI, MoAeNMpyeMble B Excel.

MoaenPucK MMeeT ThICAYM NOJIb30BaTENEN C PA3HbIM YPOBHEM OMbITa B 06/1aCTW aHaM3a
PUCKOB, BO BCEX OTPAC/SAX SKOHOMUKM.
[MporpaMmma npocTa

A9 HOBMYKOB, HO BCE

»KE MMEET CaMblIi

CIOXKHbIM Habop

MHCTPYMEHTOB A1

Nt060ro YPOBHS 3HaHMM,

MO3TOMY MOJIb30BaTE b

HWKOra He mepepacTeT

MopaenPuck.

TUnMyHble BONPOCHI, HA KOTOPbIE€ Bbl MOXXETE OTBETUTb C
nomMoluubio MoagenPuck

— Hackonbko BEpPOATHO, YTO Mbl HE NpPEeBbICUM 6lomKeT?
— Kakue uHBecTuumnmn npegnaralT ﬂy‘-ILI.IMﬁ 6anaHc pUcka 1 BOSHarpa)K,quVISI?

— HackonbKko Mbl nogBep>KeHbl USMEeHeHUAM LUeH Ha 3Hepr0HochenM?

CKonbKo KanuTtana ans NPOeKTa HaM HYXXHO, YTO6bI 6bITb YBEpPEeHHbIM B [OCTaTOYHOCTU?

C kakou BEepPOATHOCTbIO Mbl MOXXeM AOCTUYb Uein No npo,qa)KaM?

— YTo cnoco6cTByET yCnexy Halero NpPeanpusTUs U Kak HaM 3TO KOHTPOIMPOBATL?



NMNOYEMY MOAEJIPUCK?

01 02

Basupyetcsa Ha Excel CaMbi NpoCTOU B UCMO/TIb30OBAHUU
MonHasa uHTerpaums ¢ Microsoft Excel. MonenPuck - MpocToTa amsanHa MogenPuck no3BonseT MHTYUTUBHO
€AVHCTBEHHAs HAACTPOMKA /18 aHaNM3a PUCKOB, KOTopas CTPOUTb PUCK-MOaenu 6e3 oWwmnboK: NpoBepKa OWMOOK BO
Ha 100% COOTBETCTBYET NMpaBWiaM pacyeTta Excel. BCEX QYHKUMNAX, MHOXECTBO BM3YyasibHbIX MOMb30BATENBCKMX

NHTEPPENCOB, KOMANIEKCHAA AOKYMEHTaUMS C NpUMepamMm
Moaenen 1 BUAeoponMKkaMu, WabnoHbl OTHETOB 1 T.A.

03 04

Haubonee Mol HbIN Mékoe nuueHsnpoBaHue

MopnenPuck - cambivt 6bICTPbIV cumynsTop B Excel, B MopenPuck npegnaraeT pasinyHble BapuaHThl

TPW pasa NpesbiLAoWmM GYHKUUOHAIbHOCTb CBOErO NHAVBUAYANbHBIX 1 KOPNOPATUBHbIX TMLEH3MI B
Enmxaniero KoHkypeHTa. OH npefnaraeT yHVIKabHble COOTBETCTBMM C BaLUMM YPOBHEM UCMONb30BaHWSA U
bYHKLMM, KOTOPbIE MOTYT 3HAYUTENBHO YNPOCTUTL U OIOMHKETOM, @ TakKe AN obnervyerms obMeHa pesynsratamm
YCKOPUTbL PaboTy BalLMx Moaenen. BCTpoeH KoHBepTep MeX Iy aHanUTVIKaMK 1 MUaMK, MPYHVMAIOWMMI PELLEHNS.

Mopaenemn, cosfanHHbix ¢ nomoLbio @RISK 1 Crystal Ball.

Os3HakoMuTenbHas Bepcus MogenPuck

O3HakoMmnTenbHas Bepcns MoaenPuck AocTynHa Ans ycTaHoBKM Ha K 6ecniaTHo u
npeaaaraeT No/b30BaTeNAM AOCTYMN K MOJHOLEHHOMY QYHKLMOHANY NPOrpaMMbl B TEYEHME
15 aHen. O3HakoMuTeIbHas Bepcus MoaenPuck sBnseTcs naeanbHoOM AN MCNob30BaHMA B
y4ebHOM Kypce No MOAEIMPOBaHMIO PUCKa.




UHTEIrPALUA C APYTUMU UHCTPYMEHTAMMU

Ctpaterus Pvicka npeanaraeT psaf NporpaMMHbIX MPOAYKTOB A5 KONMYECTBEHHOIO aHanm3a prckoB. MoaenPUCK MOXKHO

KOM6I/IHI/IpOBaTb C aTnMKN apyrmMm npoayKTtaMn ang eule oonbLuemn MOUWHOCTKM aHa/M3a PUCKa.

MopenPuck + Tamapa

Tamapa - Halle NepBOKIaCCHOE NPOrPaMMHOE
obecneyeHve ons aHanmsa NPOEKTHbIX PYICKOB.
PaccumtanTte HeonpeaeneHHOCTb B OTHOLWEHNM

3aTpaT 1 CPOKOB OKOHYaHMSA Ballero NpoekTa, U 3atem
MCNONb3ynTE 3T pe3ynsTaTthl B Moagenn MoagenPuck,
HanpuMep, 0ns bonee peanCTUYHOM OUEHKM BromKeTa
npoeKTa UK BO3BpaTa MHBECTULMI.

MopenPuck + NenukaH

[NennkaH - 37O Halwa cucTemMa ynpasieHns puckamm
NPEANPUATUA, NPEAOCTaBASOLAN MHTEMPALNOHHYIO
nnatdopmy ans Bcen MHGOopMaL MM, OTHOCALLENCS

K prckam. OH BKIOYAET B CEOS PEMMCTPbI PUCKOB,
cTpaTerny ynpaBneHusa pruckamm, >xypHar
perncTpaumm MHUMAEHTOB, MHOOPMALMOHHbBIE
naxenu, rpaduiki AeUCTBUM U MHOTO OPYTX
NONE3HbIX KOMNOHEHTOB. MoaenPuck 1 Tamapa nerko
NHTerpurpyioTcs ¢ MennkaHoMm, r13snekas nHGopMaLmo
O pycKax 13 6asbl 4aHHbIX M OTNPABANAS PE3Y/bTaTbl
pacYeToB B [lennkaH.




NOAAEP)XKA

O6yuyeHue

B fononHeHe K NPUMEPHBIM MoaensaM 1 dainy cnpasky,
MHTErpUPOBaHHLIM B Hale NporpaMMHoe obecneyeHne, a

TakKke 6ecnnaTHbIM BUACOPOVKaM, OGULMANBHBIM AOKYMEHTaM

1 BNEKTPOHHOW SHUMKIONEANN NO PUCKaM, AOCTYMHbIE Ha

Hallem Beb-caiTe, Mbl NpeanaraeM oby4arollme Kypchl No
MOLAENMPOBaHMIO PUCKOB 1 TEOPUM MPUHATUA pelueHmi. Kypchl
NPEefOCTaBAIOTCS KaK OHMaMH, Tak M HEMOCPEACTBEHHO Ha BalLel
naowazke B Mobow Todke Mupa. TakKe BO3MOXHO co3gaHmne
NHAMBMAYaNbHOrO Habopa y4ebHbIx MaTepranos. Bece kypcol
NOACTPAMBAIOTCS NOA YPOBEHb HABBIKOB, TWM B13HECA U TUMUYHBIE

n pO6ﬂeMbI KnneHTa

Hy»Ho 6onblie nHpopmauumn?
Casxutech ¢ Hamu no agpecy info@riskstrategy.ru

KoHcanTuHr

Halum cneumanmcTbl UMEIOT OMbIT MOYTH TpMaLaTn neT aHannMisa
PUCKOB 1 KOHCa/ITUHIa Nno ynpas/AeHNO PUCKaMK, 1 Mbl OCTaeMCs
O4eHb aKTMBHbIMK B 3TOW obnacTu. Hawe nporpaMmmHoe
obecneyeHne aBngeTcs Ny4lWnM B CBOEM Knacce, noToMy 4T1o
6naroaap9 HaLlen KOHCaNTUHIOBOM pa60Te Mbl MOHMMaeEM,

C Kaknmun |'|p06ﬂeMaMl/l CTa/IKMBarKOTCA KOMMaHWK, 1 KakOBblI
[OMKHbI ObITb MHCTPYMEHThI, HeobXxofMMble ANs NX peuweHna.
Mbl KOHCYbTUPOBa/IM BO MHOIMX obnacTax: 6aHkoBCkoe

AeNo 1 CTpaxoBaHune, nobbiya Hecbm M rasa, NpomsBoACTBO
SNEKTPOIHEePrn, MHxeHepnad n CTponTe/IbCTBO, 340P0Bbe
YKUBOTHbIX U IIOAEN, d)apMaLLeBTMKa N M3MeHeHre Kanmmara.
Mbl He OorpaHn4mBaeMcs peleHnAaMm, MCrob3ytowMn Halln
COBGCTBEHHbIE nporpamMmMHblie NPOaAYKTbI.

Halua koHCanT1HroBas AeaTeNbHOCTb NoApPa3aenseTca Ha
cneayoLe KaTeropumn:

HacTtaBHM4YyecTBO
MOMOLLb KIMEHTaM B CO3AaH1M MOLENEN aHann3a PUCKOB, CTRATErMI YNPaBIeHNs pUCKaMu 1
CTPYKTYPbl MEHEMHPKMEHTA

AHanus
MOWCK peLleHUIn NPOBEM KIMEHTA, CBSA3aHHbBIX C PUCKOM

Ayout

npoBepKa MOZENEMN pncka, MEeTOLONOTU U MHTErpaunm

dkcnepT-cBUpeTeNb
He3aBNCKMbIe MNMOKasaHWa N pekoMeHdall No loprandeckKM CcrnopaM, CBA3aHHbIM C PUCKOM

Hy>kHo 60nblue nHpopmaumumn?
CaspxuTech ¢ Hamu no agpecy info@riskstrategy.ru




®YHKUUOHAN MOAE/NTIPUCK

XapakTepucTuku

MogaenupoBaHue

HeorpaHWiyeHHan CKopoCTk M pasMep MoAenu
Cumynauma MoHTe-Kapno

Heckonbko NPoroHoB CUMYNSLMK O1s CLeHapues
3anyck MakpoCOoB [10, BO BPEMS UK MOCNe CUMYNSALUN
VBA 1 C ++ BbizoBbl dyHKUMK ModelRisk

KOHTpOﬂ b TOYHOCTK PE3yNbTATOB

MonHble rpadpuyeckie oTyeThl NO CUMYSLMK

MonHble cTaTUCTUYeCKKE OTHETSI

MpoCMOTP CTAaTUCTMKK PE3YNbTATOB MOASNMPOBAHMA B 3NEKTPOHHOM Tabauue
3kcnopT pesynbtatoB B PowerPoint, Word, PDF unu Excel

BO3MOXHOCTb AENUTBCS PesyibTaTaMK, UCNosb3ys MNPOCMOTPLLMK PesybTaToB
AHanu3 4yBCTBUTENBHOCTU U CLIEHAPWER

CDyHKLI,MM CTaTUCTUYECKOM OTYETHOCTU B QﬂeKTpOHHOI;W Tabnuue

[MenukaH (ynpasneHne puckaMu NpeanpuaTia)
KonuyecTBo pacnpeneneHun - 136

KonmyecTBo KOppenaiLMoHHbIx Mogenen (Konyn) - 14
KonmyecTBo BpeMeHHbIX PSAoB - 34

ObLee KoNMYecTBO GyYHKLMI - 1203

Monbop pacnpeaeneHuin K AaHHbIM - 95

Monbop CTPYKTYP KOPPENiLMmM K AaHHbIM - 11

Monbop BpeMeHHbIX PSACB K AaHHbIM - 25

PesynbTaTthl cTaTUCTUYECKOrO COOTBETCTBIMS B 3NEKTPOHHOM Tabnuue
PacnpegeneHve cnnavcuHra

BailecoBckoe ycpeaHeHue ana nogobpaHHbIX Moaenel




OYHKUMNOHANT MOAENPUCK

XapaKTepUCTUKU

[MpocToTa B
MNCMONb3OBaHNUM

DyHKUMA MPOCMOTPA OAHMM LUENYKOM
KoHeepTepbl @RISK 1 Crystal Ball

MonHbIA Garn cnpasKy 1 NPUMepbl Mofenen
NHbopMaTMBHbIE cooblierns ob olumbkax
Onucanns GyHKLKIA B 3N1EKTROHHOM Tabnuue

OnmcaHUa NapaMeTPOB B SNEKTPOHHOM Tabnuue

TexHu4eckune MHCTRPYMEHTbI

[onylieHune 1 pasfeneHne pesynsTatoB Mexay Moaensamu (SID)
SKCnepTHblE MHCTPYMEHTHI

MpOCcMOTP AaHHbIX

ObbearHeHMEe 3KCNEPTHBIX OLLEHOK

MHcTpyMeHThl Extreme Value

MoaknoueHre K base AaHHbIX

OrpaHuyeHHbIe, COBUHYTHIE pacnpeaeneHus

BepoaTHOCTHble pacyeThl

O6bekThl MogenPuck

MHCTpyMeHT Lenel MapkoBa

NHcTpyMeHTbl ByTcTpan

MHcTpyMeHThl Stop Sum 1 Sum Product

MHcTpyMeHT Risk Event

Mopnepxka Six Sigma

MopaenupoBaHKe 06bIKHOBEHHOrO ANGdEPEHLMANbHOrO ypaBHEHMS

YucneHHoe UHTErpupoBaHne U MHTepnonauma

[MpoMbiLwA.
MHCTPYMEHTBI

®riHaHcoBbIE MHCTPYMEHTSI

CTpaxoBble UHCTPYMEHTBI

PK / PD uHcTpyMeHT ans ®apM-uHaycTpum
Tamapa (NpoeKTHbIA pUCK)

[pocMoTp pe3ynbTaToB (06MEH pesynbTaTaMu)
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