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1 Lean ocBOeHUS M CHUIJIMHBI (MOTYJISA)

Henssmu ocoenust auctumuinabl b1.B./1B.03.02 «Pucku ucnons3oBanus GUHAHCOBBIX
TEXHOJIOTHII» SBISIOTCSA: YCBOCHHE TEOPETUUECKUX U METOJAMYECKUX TOJI0KEHUH yIIpaBIeHUS
puckamMu (UHAHCOBBIX TEXHOJOTHH, (OPMHUPOBAHHME U pa3BUTHE OOIIEKYJIbTYPHBIX U
PO(eCCUOHAIBHBIX KOMIETCHITUHN MO BUAaM MPOodeCcCHOHATBHON IeATEILHOCTH B 00J1aCTH
ODKOHOMHUKH, OXBATHIBAIOUIEH Tpomecchl HACHTU(UKAIMKU, OIECHKH W  YIpaBICHUS
(UHAHCOBBIMHU, MPOU3BOJCTBEHHBIMU, JIOTUCTUYECKHUMH, MAapKETHHTOBBIMU pHUCKAMHU B
MPOMBINIICHHOCTH, OaHKaX, KOMMEpIIMH, CTPAaXOBBIX W WHBECTHUIIMOHHBIX KOMIIAHHSX, B
denepanbHbIX, MyHUIMNAIBHBIX U 00pa30BaTENbHBIX YUPEKICHUSIX, B MH(OPMALMOHHOMH,
MPOEKTHO-DKOHOMHYECKOH ¥  HaydyHO-HCCIEeNOBaTeNbCcKo cdepax mns  oOecredeHus
3 PeKTUBHOTO ¥ YCTOMYMBOTO (YHKIMOHUPOBAHUS OpraHu3aiuii  uHGOPMAIMOHHON
9KOHOMHKH X XI Beka, MOBBIIICHUS NX KOHKYPEHTOCTIOCOOHOCTH U KPEIUTOCIIOCOOHOCTH.

2 MecTo IMCIUILIMHBI (MOYJIS1) B CTPYKTYpe 00pa30BaTe/IbHOM NPOrpaMMbl

HucuumnuHa «Pucku ucronb3oBaHHUs (UHAHCOBBIX TEXHOJOTHI» BXOAUT B
BapHaTUBHYIO 4YacTh y4eOHOIO IIaHa 00pa30BaTeIbHOM IPOrPaMMBI.

Jns  u3ydyeHus OUCHMIUIMHBI HEOOXOIMMBbI 3HaHMA (YMEHHUsS, BIAJCHUS),
c(hOpMHUPOBAHHBIE B PE3Y/IbTATE U3YUCHUSI AUCLUIUINH/ IPAKTUK:

be3onacHOCTb AKOHOMUYECKUX CUCTEM

KoprniopaTusHas 6e30macHoCTb

Puckonorus

@DUHAaHCOBBIM MEHEPKMEHT M KOPIIOpaTUBHbIE (PMHAHCHI (TPOABUHYTHIH yPOBEHB)

dunaHchl B On3Hece (MPOIBUHYTHIN YPOBEHB)

3HaHus (yMEHUs, BIIAJIEHUS ), IOJTY4YEHHbIE IIPU U3YYEHNUHU TaHHOW AUCIUILIMHBI Oy1yT
HEOOXOAUMBI JUTSl U3yUSHUS TUCIUILTNH/TIPAKTHK:

[ToaroToBka Kk 3amuTe U 3alTUTa BBITYCKHONW KBATM(DUKAITMOHHON pabOThI

ITonroroBka k cra4e u cjada rocyapCTBEHHOTO HK3aMEHA

[Tpon3BoACTBEHHAS - MPAKTUKA IO MOIYYEHUIO TPOPECCHOHATIBHBIX YMEHUN U OTIbITA
Ipo¢eCCHOHATIBHOM JESITENbHOCTH

IIponsBoacTBEHHAS - IPEAIUIIIIOMHAS IPAKTUKA

3 Komnerenuuu o0y4aruierocsi, popMupyemMbie B pe3yabTaTe 0CBOCHUS

AUCHUILINHBI (MOAYJIS) U IJIAHUPYEMble Pe3y1bTAThl 00y4eHH sl

B pe3ynbrare ocBO€HUS AUCHUILINHBI (MOAYIIs) «PUCKH HCTIONBb30BaHMS (PUHAHCOBBIX
TEXHOJIOTUIT» 00yUarouiics TOMKEeH 00J1a/1aTh CIeAYIOUMMH KOMITETCHIIUAMU:

CrpyKTypHBII
JJIEMEHT [Tnanupyemble pe3ynbTaThl 00yUeHUs

KOMIICTCHIIN

[IK-6 cmocoOGHOCThIO  OLIEHMBATh APPEKTUBHOCTH IPOEKTOB € Y4eToM (QakTopa
HEOTPEICIIEHHOCTH

- BUABl HEONPENECIIEHHOCTH M pHCKa NpH OLEHKEe 3(PPEeKTUBHOCTU

3HaTh MPOEKTA;
- METOAMKY YdeTa HEONpPENEJICeHHOCTH M pHUCKAa TMPU  OLIEHKE

- omeHuBatb 3(G(HEKTUBHOCTHL TMPOEKTOB C  yderoM (akropa
YMers HEOIPEICIIEHHOCTH M PHCKa, BBIOMPAaTh M HCIOJIB30BaTh KPUTEPUHU
3G HEKTUBHOCTH MPOEKTOB B MPAKTHYECKOMN JICATEIIEHOCTH OPTaHU3aIHIA;

- HaBBIKAMU HJCHTU(UKAUU (PAKTOPOB HEOINPENEICHHOCTH U PUCKOB
Bnanets MIPOEKTa; HaBbIKAMHU pacuera rnokaszaTeniell 3(pPEeKTUBHOCTH MPOEKTOB C
yueToM (paKTOPOB PHCKA U HEONPEACTCHHOCTH;




[1K-7 cmocoOHOCTBIO pa3pabaThiBaTh CTPATETUU TOBEACHUS SKOHOMHYECKHX areHTOB Ha

Pa3JIMYHBIX PBIHKAX

3HaTh

- poJib U MECTO KOPIOPAaTUBHBIX (DUHAHCOB B CHUCTEME COLIMAIBHO -
PKOHOMHYECKUX  OTHOIIEHWH ¥  (OPMHPOBAHHUU  COLIMAIBHO
OPUEHTUPOBAHHON PHIHOYHON YKOHOMHUKHU;

- COBPEMEHHOE 3aKOHOJATEIbCTBO, HOPMAaTUBHBIE aKThl U METOJUYECKHE
MaTepuaibl, peryaupyroumue (GUHAHCOBO-XO3SIMCTBEHHYIO AESITEIbHOCTD
KOpropauui (opranusanuii);

- OCHOBHBIE TOHATHA O paboTe B KayecTBE JKCIEpTa IO BOMPOCAM
CTpaTeruy MoBeACHMsI SKOHOMUUECKHUX ar€HTOB HA PHIHKAX;

- METOJIbl U METOJIMKH SKCIIEPTHOTO UCCIIETIOBAHMS;

VYmeTb

- NPUMEHATh IIOJYYEHHblE 3HaHUS B NPOPECCHOHATBHOM PpEIIEHUU
(MHAHCOBBIX 3a]a4 U MPOOJIEM KOPIOPALIUH;

- OLEHMBATh PE3YIbTaTUBHOCTh ONEPALMOHHOW, (UHAHCOBOM W
WHBECTULMOHHOU JNeATEIIbHOCTH KOpIIOpaLuu (opranuzanuii),
NEPCIEKTUBBI PA3BUTUS U BO3MOKHBIE TIOCIIEICTBHUS;

- OCYHIECTBIATh AaHAJIM3 U Pa3pabOTKy CTpaTeruu KOPIOpAIUH
(opraHu3anum) Ha OCHOBE COBPEMEHHBIX METO/IOB M N1E€PEJOBBIX HAyUHbIX
JOCTIKEHUH B 007acTH (PMHAHCOB;

- OIpenenaTh HauloJiee ONTUMAIIbHBIE AJIS PELICHHUs] KOHKPETHOM 3a1a4un
COBPEMEHHBIE METOJbl M TEXHOJOTMH HAyYHOM KOMMYHMKALIUU JUIS
OLIEHKH PHIHKOB U NMPEANOYTCHUH IKOHOMHUECKUX areHTOB;

Bnanets

- METOJIJaMH OIICHKW W aHaJKM3a OCHOBHBIX (PMHAHCOBBIX HHCTPYMCHTOB,
UCTIOJIb3YEMBIX Ha POCCUHCKOM U 3apyOeKHBIX (PUHAHCOBBIX PHIHKAX;

- HaBBIKaMH pa3pa0O0TKH WHBECTUIIMOHHBIX M CIEKYJIATUBHBIX CTPATETH
Ha (DOHIOBBIX U BATIOTHBIX PHIHKAX;

- cmoco0aMH OIICHWBAHUSA COCTOSIHUSI PBIHKA, IIEJIeCO00pa3HOCTH |
HpaKTquCKOﬁ 3HAYNUMOCTHU BBISIBJIICHU A nu OLICHKHN CTpaTeI‘I/II\/'I
9KOHOMHUYECKHX areHTOB;

- HpaKTI/I‘-IGCKI/IMI/I HaBBbIKaAMHU OLICHKHN pBIHKOB, HpOBeI[eHI/IH
KPUTHYECKOTO aHalli3a COBPEMEHHOTO COCTOSIHHS HSKOHOMHYECKUX
areHTOB;

- 0000IICHHS PE3YJIBTATOB KPUTHYECKOTO aHAIN3a OIICHKU PHIHKOB;

- BO3MOXXHOCTBIO MG)KI[I/ICI_[I/IH.HI/IHapHOFO HpI/IMeHeHI/ISI HOJ'Iy‘-IeHHBIX
PE3YIbTATOB JUISI HCCIEA0BAHMS CTPATErHii SKOHOMHYECKHUX areHTOB;

[1K-9 crmocoOHOCThIO aHAM3UPOBATh MW MCIIOJIL30BATh PA3IMYHbIC UCTOYHUKH WH(MOPMAITUU
AJId TIPOBCACHU S 9KOHOMHWYCCKUX paCdYCTOB

3HaTh

- JIOCTOBEpHbIE  HCTOYHUKA  HHGOpPMALUKU Ui  [OCTPOCHHS
DKOHOMETPUYECKON MOJIENH;
- METOJIbl OLIEHKHM KayecTBa MCTOYHUKOB MH(OpPMALUU JIJIS MMOCTPOCHHUS
SKOHOMETPUYECKON MOJIENH;
- METOIMKy OTOopa W aHamu3a WHGOPMAIMU IS TOCTPOCHHS
SKOHOMETPUYECKON MOJIEIH;




VYmeTb

- B TIOJIHOW Mepe KBATH(PHUIIMPOBAHHO UCKATh U OTOMPATh HEOOXOIUMYIO
UH(OPMALIHIO JTSl TOCTPOCHUS SKOHOMETPUIECKOM MOJIETIH;

- TPUMEHSTh MHOOPMAIMIO M3 PA3JIMYHBIX HCTOYHHKOB Ul M3yYCHUS
ACATCIIbBHOCTHU  OpraHu3al, HWCIOJb30BaTh COBPCMCHHBIC MCTO/bL
HSKOHOMHYECKOTO aHajH3a, WCIOJb30BaTh pPa3UYHbIE HMCTOYHHKH
nH(pOpMAILIHUHU IS IOCTPOEHUS SKOHOMETPUYECKON MOJIETIH;

- BBIOpaTh HHCTPYMEHTAIBHBIE CPEJICTBA JIsT 00PaOOTKH YIKOHOMHYECKUX
MH(POPMALIMOHHBIX JAHHBIX M JUIS TOCTPOCHHS SKOHOMETPHYECKOM
MO/IEIIH;

- UHTEPIPETUPOBATD MOJIYYCHHBIE PE3YyJbTaThl I IPUHATUS PELICHUM,
MOBBIIAIOIINX A()PEKTUBHOCTh (DYHKIIMOHUPOBAHUS TPEANPHUITHS B
YCIIOBHUSIX PUCKA;

Bnanets

- HaBBIKAMH TIOMCKa © oOTOOpa uWH(GOpPMANNUK, HEOOXOAUMOH I
MOCTPOCHHSI SKOHOMETPUUECKOW MOJIEIIH;

- METOAMKOM JIJIsl TOCTPOSHUST YKOHOMETPHUECKON MOJIENH sl pacdyera u
MPOTHO32 SKOHOMUYECKHUX M (DMHAHCOBBIX ITOKA3aTeNeH;

- HaBBIKAMU TMPOBEJCHUS HKOHOMHUYECKOTO M HSKOHOMETPHUYECKOTO
aHaM3a CJIOKHBIX SKOHOMHYECKHX CHCTEM Ha OCHOBE OTOOpaHHBIX
MCTOYHUKOB MH(POPMALINY;

- HaBbIKAMHU pabOTBl C TEXHUYECKHUMHU CpPEICTBAMH OOpabOTKH
nH(bOpMaINH;




4. CTpyKTypa, 00bEM U COAEepPKaAHUE TUCHUILTHHBI (MOLYJIs1)
OO6mmas TpyI0EMKOCTh TUCIUIUIMHBI COCTABISET 4 3a4eTHBIX eauHUIl 144 akaj. 4acoB, B TOM

HHUCJIC:

— KOHTaKTHas padora — 35,85 aka. 4acos:
—ayauTopHas — 33 akajl. 4acos;

— BHEAayIUTOpHasd — 2,85 akaj1. 4acoB

— caMocTosTeNbHas paboTa — 72,45 akaj. 4acos;

— MOATOTOBKA K 3K3ameHy — 35,7 akaj. yaca

®dopma aTTecTaluu - SK3aMEH

AynutopHas 3 =
o | xonrakrHas pabora E = dopma TeKymero
Pa3nen/ rema S (B axaz. yacax) & E[‘ Bun KOHTPOIIA Kon
S & © | caMoCTOSTENbHOM | ycTeBaeMOCTH 1
JCIUILTAHBL 5 [ ., | KOMIeTeHIN
) o = paboTbl MIPOMEKYTOYHON
na6. |mpakr. | €8
Tlex. : 128 aTTeCTalluu
3aH. 3aH. | O &
Pazmen 1. CoBpemennsie
(hMHAHCOBBIE TEXHOJIOTUH, HX
MECTO B OPTraHU3AIMOHHON
uHPpacTpyKType
NPEANPUATHHA, OPraHU3ALNNA U
yapexaenuii XXI Bexa
CamocrosrensHoe
1.1 MHHOBanMOHHBIE o
ACTICKTHI 9KOHOMHKH H3yueHue yaeOnoil
XXI BeKa, (HHAHCOBbIE W HAy4HOU CobecenoBanue,
9
JIUTEPaTypHI. TECTUPOBaHHE
TEXHOJIOTUH M HX MECTO paryp P ’ I1K-6, I1K-7,
s OPrAHH3ALHOHHO 2 4/21 14 Brimonnenue TIPOBEpPKA K-9
- aBneI?quKoﬁ AHAJTUTHYCCKUX | WHIUBUAYAJIBHBIX
ynp . 3ananui (1o 3aJaHul
cUCTeMe MPeNIpUsITHH U BLIGPAHHOM
OpraHu3aIit TeMl;THKe)
1.2 HoBsle ¢uHaHCOBBIC 3
TEXHOJIOTHH u
KOMIIETEHITIA CamocrosrensHoe
cneranucToB: Big Data H3yueHue yaeORoil
poBoTH3AIMS - Big ’ W HAyYHOU CobecenoBanue,
9
. JIUTEPATYPBHI. TECTUPOBAHHE,
HCKYCCTBEHHBIH [1K-6, ITK-7
HHTZHHeKT 3 6/21 20 Brimonnenue TIPOBEPKA Hi( 9 ’
SuoMeT I/I‘;CCKI/IC " AQHAIMTHYECKUX | MHIUBUAYAJIBHBIX
P 3aqanui (1o 3aJaHul
MOOWJIbHBIE TEXHOJIOTHH, BEIGDAHHOG
pacIipeneneHHbIe TeM‘;THKe)
peecTpsl, o0OnavHbIe
TEXHOJIOTHH
HWroro no pazaery 5 | 10/41 34

Pasnen 2. Pucku
COBPEMEHHBIX  (DMHAHCOBBIX
TEXHOJIOTHA, HICHTU(DHUKALINS,
aHaJu3, OLCHKA U YIPaBJICHU
puckamu HCIIOJIb30BaHUS
(hMHAHCOBBIX TEXHOJIOTUH




2.1 Ormpenenenue,

A " CamocrosTenbHOe
KIaccU(UKAlMU  PUCKOB o
u3ydeHHue y4eOHOH
g;r:;i?;s;zm W HAYYHOU CobecenoBanue,
. JIUTEPaTypHI. TECTUPOBAHHE,
Ziﬁﬁ;ﬁomﬂ'pgﬁz}lm I];I 3 6/21 20 Beimonnenue MpoBEpKa HK-1_6Ii<1:19K 7,
AQHATMTHYECKUX | MHIUBUAYAJIBHBIX
opraam3ammsix XXI Bexa. saanmii (110 B ——
MogenupoBaHue pPUCKOB BLIGpaHHOM ’
UCIIOIb30BAaHUS
(huHAHCOBBIX TeMaTHKe)
TEXHOJIOTHH
2.2 CucremMa OLIEHKH,
aHaM3a W ONTHUMU3ALUH
PHUCKOB  HCIIOJIb30BAHMS
(bHHaHCOBBEX CamocrosrensHoe
TEXHOJIOTHH Ha OCHOBE o
METOJIOB  CTPaxOBaHMS, fByHenme yqe? o
pesepmposars, syl | Cobeceronane,
JITEPaTypHI. TECTUPOBAHHE,
:Iem;(:f;;:H?ﬁmggeng 3 6/21 18,45| Boinonuenue poBepKa HK-l_6[i<l:I9K 7
OCHOBE METOMIOB AHAIMTHYECKNX | MHIMBAAYAbHBIX
3agaHui (1o 3aaHul
CpaBHEHHMS, KJIACTEPHOTO BLIGpaHHOM
aHanm3a, METOJIOB TemaTuke)
TEOpUu urp,
YYBCTBUTEIHHOCTH,
aHanm3a CIICHapHEB,
JiepeBa peIeHH.
HWroro no pazaery 6 |12/41 38,45
Uroro 3a cemectp 11 |22/8U 72,45 9K3aMeH
HTOTO 10 ANCLHMILINHE 11 |22/8U1 72,45 9K3aMeH gﬁ:g’ TK- 7,




5 O0pa3oBare/ibHbIE TEXHOJIOTHH

Jns  peanu3anuM  NPeAyCMOTPEHHBIX BUAOB yueOHOM paboTel B  KayecTBe
o0pa3oBaTeNbHBIX TEXHOJOrMi mnpenogaBaemMor mucuuiuimabl  b1.B.JIB.03.02  «Pucku
UCTIOJIb30BaHUSl (DMHAHCOBBIX TEXHOJOTUN» HCIONB3YIOTCS TPaJUIMOHHAs M MOMIYIIBHO-
KOMIIETEHTHOCTHAsl TEXHOJIOTUH.

IIpu  mepemaye  HEOOXOAMMBIX  TEOPETHUECKHMX  3HAHUH  HCHOJIB3YIOTCA
MYJIbTUMEAUMHBIE CPEICTBA U TEXHOJIOTUH.

Jlnist yCBOGHHUSI HAaBBIKOB 00Pa0OTKH aHATUTHYECKON, TEOPETUIECKON U METOANYECKON
UH(GOpPMALIMU, MPOBEACHUS AHAIUTUYECKUX OLIEHOK, MHTEPIpPETAlUU IOJyYEHHBIX 3HAHHUH
MPEAYCMOTPEHO MPOBEICHUE 3aHATUI B KOMIIBIOTEPHOM KJIACCE U UCIO0JIb30BaHUE MeTO10B IT:
CIpPaBOYHO-NIPaBOBBIX cucTeM «l'apanT», «KOHCYIbTaHT+», paboTa C SIEKTPOHHBIMU
tabmuiamu MS Excel.

Jlns yCBOEHMsSI TEOPETUYECKMX M METOJOJOIMYECKMX HaBBIKOB MCCIEIOBAHUSA
pPa3IUYHBIX SKOHOMMYECKHX CHCTEM, OLEHKH CTPAaHOBBIX U PErMOHAIbHBIX TEHICHIMN
SKOHOMHYECKOT0 Pa3BUTHSI IIPEAYCMOTPEeHA paboTa ¢ 6s10kamMu 0(UIIHATIEHON CTaTUCTHYECKOM
uHpOpMalLnu, CBoJaMH HH(POpPMAIU B HH(OPMAIIMOHHBIX TOPTANaX.

Jlnsl yCBOEHMS HaBbIKa BJIQJICHUSI COBPEMEHHBIMU METOJAMU U METOAOJIOTHEN OLIEHKU
Y aHalM3a TEHACHLUUH SKOHOMMUYECKOTO Pa3BUTHUS, IIPOLIECCOB U SIBJIEHUII HA MaKpOYpPOBHE,
ME30ypPOBHE U MUKPOYPOBHE HCITOJIB3YETCS IPUEM «MO3TOBOIO IITYPMay, HHINBUAYAILHOTO
U oOparHoro. Jlias  ynydmieHMs  yCBOGHHMsS — OOydaloIUMHCS  Hauboiee  TpPYyIHO
BOCIIPUHUMAEMBIX pa3eioB JUCLUIUIMHBL MPEJYyCMOTPEHbl 3aHATUSA, NPOBOAMMBIE B
MHTEPaKTUBHBIX (POpMax.

Jlns  oBnaneHWsT HaBbIKAMM CaMOCTOSATENBHOM paboThl, CcaMOOpraHu3aluu H
OpraHM3alMy  BBIIIOJHEHUS TBOPYECKMX 33JaHMM IPEIyCMOTpPEHa TMOArOTOBKA K
71a00paTOPHBIM 3aHATHIM, COOOIEHUSIM, TECTUPOBAHHIO, BBIIIOJHEHUE TOMALIHUX 3aJaHUH C
UX TIOCJIEIYIOUIMM TPEACTaBICHUEM JOKJIAJ0B, HAaMCAaHUEM pedepaToB, MpeaCTaBICHHEM
pacyeTHO-aHATTUTHYECKUX PabOT Ha 0Opa30BATEIIHHOM MOpTAJIE.

6 YueOHO-MeTOOMYECKOE 0O0ecTIedeHHe CAMOCTOSITeIbHOM padoThl 00y4aromuXcst
[IpencraBneHo B mpuaoXeHuu 1.

7 OneHOYHbIE CPeICTBA ISl IPOBeIeHU s MPOMEKYTOUYHOM aTTeCTAlMU
IIpencraBieHsl B IPUIIOKEHUU 2.

8 VYueOHo-MeTOoaMYeckoe W HHpOpPMALMOHHOE oOecnmevyeHHe JUCHUIIMHBI

a) OcHoBHas1 IMTEpPaTypa:

1. JIykaceBuu, U. SI. ®duHaHCOBOE MOJEIMpPOBAaHKHE B (PUPME : YUEOHUK ISl BY30B /
WN. . JlykaceBnu. — MockBa : M3parensctBo IOpaiit, 2019. — 356 c. — (Bricuee
obpazoBanue). — ISBN 978-5-534-11944-2. — Texkcr : anexktponssiii // DbC KOpaiit [caiir].
— URL: https://urait.ru/viewer/finansovoe-modelirovanie-v-firme-446477#page/l ~ (mara
obpamenus: 01.09.2020).

2. Ynpasnenue (MHAHCOBBIMU PUCKAMU : y4eOHUK U MPAKTUKYM JUIs OakajgaBpuaTa u
maructparypel /  W.II. Xomuawma [u np.]; mom  pemakmuedr  U. I1. XomuHuy,
W. B. Ilemanckoii. — Mocksa : M3parensctBo IOpaiit, 2019. — 345 c. — (bakanasp u
Maructp. Axkanemudeckuii kypc). — ISBN 978-5-534-01019-0. — TekcT : 37eKTpOHHBIN //
OBC HOpaiitr [caiit]. — URL: https://urait.ru/viewer/upravlenie-finansovymi-riskami-
433674#page/1 (mata obpamenus: 01.09.2020).

0) lomotHuTeIBHAS IUTEPaTypa:

1. OpgmanoB b.E. Hnadopmanmonnsie cuctembl yrpaBieHUus 3(PQGEeKTHBHOCTHIO
OusHeca: yueOHWK W mpakTukyMm s By3oB / Bb.E. Omunnos. - MockBa: M3marenscTBo
"FOpaiit", 2020. - 206 c. [DnekTponHbIi pecypc]. Koa nocrymna:


https://urait.ru/viewer/finansovoe-modelirovanie-v-firme-446477#page/1
https://urait.ru/viewer/upravlenie-finansovymi-riskami-433674#page/1
https://urait.ru/viewer/upravlenie-finansovymi-riskami-433674#page/1

https://urait.ru/viewer/informacionnye-sistemy-upravleniya-effektivnostyu-biznesa-
45063 8#page/2 (nata obpamenus: 01.09.2020).

2. Xopommios, E. E. HoBbie TexHonorun B (MHAHCOBOM CEeKTOpe: ombIT KaHanbl :
monorpadus / E. E. Xopommunos ; @enepanbHoe rocyAapcTBEHHOE OI0KETHOE YUPEKICHHUE
Hayku Mactutytr CIJA n Kananst PAH. - Mocksa : U3narensctBo «Beck Mupy», 2019. - 224
c. - ISBN 978-5-7777-0798-7. -  Tekcr : oanektponHsii. -  URL:
https://znanium.com/read?1d=358635 (mara obpamenus: 01.09.2020). — Pexxum mocTyma: mo
TIOJIITUCKE.

B) MeToanyeckue ykazaHus:

1. Boruens, JI.M. Pucku npeanpuHUMATENbCKOM AEATEIbHOCTU: MpakTUKyM / JI.M.
Botuens, B.B. Bukynuna; MI'TY. - Marautoropck: MI'TY, 2019. - 1 351ekTpoH. ONOT. AUCK
(CD-ROM). - 3arm. c TUTYIL JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1
529979/3810.pdf&view=true (mata obparmenwus: 01.09.2020).

2. Eroposa, JI.I'. ba3bl ganHbix. OnepaTopbl BHIOOPKH NaHHBIX: TpakTukyMm / JLI.
Eroposa, 10.b. Kyxta; MITY. - Maruutoropck: MITY, 2017. URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1
133.003/2806.pdf&view=true (mara obpamenus: 01.09.2020).

r) [IporpammHuoe obecnieuenue u UHTepHeT-pecypcebl:

IIporpammHoe o0ecnieueHue

HaunmenoBanue .
o Ne orosopa Cpoxk neiicTBUS TULIEH3UU

%4 wan‘ldovfs T 122718 or 11.10.2021

rofessional(mst 08.10.2018 .10.
KJIACCOB)
MS Ofﬁce 2007 Ne 135 o1 17.09.2007 OeccpouHo
Professional
77ip cBOOOJIHO 0eCcCpOYHO
FAR Manager CBOOOIHO 0OeCCPOUHO

IIpodeccnonanbHble 0a3bl JaHHBIX M HH()OPMaIMOHHBIE CIPABOYHbIE CHCTEMBbI
HazBsanme xypca CcplIKa

DNIeKTpOHHAs baza MePUOTUIECKIX
m3ganuii East View Information Services,
HannonansHas nH(DOpPMAITMOHHO-
aHanuTUYecKas cucreMa — Poccuiickuii|https://elibrary.ru/project_risc.asp
nHnexkc HayyHoro nutuposanus (PUHIL)
[TouckoBast cucrema Axkaaemusi Google
(Google Scholar)
WNndopmanmonnas cucrema - Eannoe okHO
JocTyna K MHGOpPMalMOHHBIM pecypcam
Poccutickas ['ocynapcTBenHas 6nbanoTexa.
Karanoru
DNeKTpoHHBIE pecypchl Oubanorexku MI'TY
um. I'.11. HocoBa
®denepanbHbIil 00pa3oBaTeIbHBIN MOpTAT —
OxonoMuka. Cormosnorus. MeHe [PKMEHT
YHuBepcuteTckas nH(popMaImoHHas
cuctema POCCHS

https://dlib.eastview.com/

https://scholar.google.ru/

http://window.edu.ru/

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

http://magtu.ru:8085/marcweb2/Default.asp

http://ecsocman.hse.ru/

https://uisrussia.msu.ru
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https://urait.ru/viewer/informacionnye-sistemy-upravleniya-effektivnostyu-biznesa-450638#page/2
https://urait.ru/viewer/informacionnye-sistemy-upravleniya-effektivnostyu-biznesa-450638#page/2
https://znanium.com/read?id=358635
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=3810.pdf&show=dcatalogues/1/1529979/3810.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1133.003/2806.pdf&view=true
https://magtu.informsystema.ru/uploader/fileUpload?name=2806.pdf&show=dcatalogues/1/1133.003/2806.pdf&view=true
https://dlib.eastview.com/
https://elibrary.ru/project_risc.asp
https://scholar.google.ru/
http://window.edu.ru/
https://www.rsl.ru/ru/4readers/catalogues/
http://magtu.ru:8085/marcweb2/Default.asp
http://ecsocman.hse.ru/
https://uisrussia.msu.ru/

MexnyHapoaHast HayKOMETpHUeCcKast
pedepaTiBHas W MOJHOTEKCTOBas Oasa maHHbIX [http://webofscience.com
Hay4JHBIX n3gaHuii «Web of sciencey

MexnyHaponHas pedepaTuBHas U IOTHOTEKCTOBAS
crpaBouHas 0a3a JaHHBIX HAay4YHBIX U3JIaHui|http://scopus.com
«Scopus»

MexaynapoaHas 6a3a MOJTHOTEKCTOBBIX KYPHAJIOB
Springer Journals
MexayHaponHasi 0aza CHpaBOYHBIX H3JaHUN T10
BCEM OTpaciisiM 3HaHui SpringerReference

9 MaTepuajbHO-TeXHHUYECKOe o0ecneueHne JUCHUIIMHBI (MOIYJIs)

http://link.springer.com/

http://www.springer.com/references

MatepuanbHO-TeXHUYECKOe 00ecreueHre TMCIUIUTMHBI BKIIIOYAeT:

VY4uebHble  aymIuUTOpPHUM I TPOBEACHHUS  3aHATHH  JIGKIMOHHOTO  THUIA!
MYJIbTUMEAUMHbBIE CPENICTBA XPAHEHHUSI, IEpeayuu U MPeCTaBlIeHUs UHPOPMAILIUH.

VY4ueOHble ayIuUTOpUM IJIsi TPOBEACHHS J1a0OPATOPHBIX 3aHATUH, TPYNIOBBIX U
WHAUBUAYAIbHBIX KOHCYJIbTALUNA, TEKYIIET0 KOHTPOJISI M MIPOMEXKYTOUHOM aTTecTaluu:
MYJIbTUMEINIHBIE CPEACTBA XPaHEHUs, IIepeIaun 1 peacTaBieHus napopmanuu. Kommieke
TECTOBBIX 3aJJaHU /U1 IPOBEACHUS IPOMEXYTOUHBIX U PyOEKHBIX KOHTPOJIEH.

[Tomemienust a7 CcaMOCTOATENBbHOM pabOThl  OOydalOIIMXCS: TEpPCOHAIbHBIC
KoMIibioTephl ¢ maketoM MS Office, Berxomom B MIHTEpHET U ¢ TOCTYNOM B 3JIEKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENbHYIO CPEy YHUBEPCUTETA

[Tomemnenust nis XpaHEeHUS € MPOQPIIIAKTHYSCKOTO OOCITY)XKUBaHHS y4eOHOTO
oOopynoBaHus: MmKapbl I XpaHEHHUA Y4eOHO-METOIUYECKOM ITOKyMEHTalMuu, y4eOHOro
000pyI0BaHUS ¥ Y4eOHO-HATJIATHBIX TTOCOOHUH.
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http://webofscience.com/
http://scopus.com/
http://link.springer.com/
http://www.springer.com/references

[Mpuniaoxenne 1
Y4eOHO-MeTOANYECKOE O0ecTedyeHre CAMOCTOSAITe/IbHOM PadoThl CTYJI€HTOB

[To mucummuae b1.B.JIB.03.02 «Pucku ucnonb3oBaHus (UHAHCOBBIX TEXHOJIOTHI
IpeIyCMOTPEHA ayAUTOPHAs U BHEAYUTOPHAsI CAMOCTOsITeNIbHAs paboTa 00yJyaromuxcs.

CamocrosiTenbHas paboTa CTYACHTOB MIPEANOJaraeT MOArOTOBKY K 3aHATHSM, PEIICHUE
TUIOBBIX 33Ja4 Ha JIADOPAaTOPHBIX 3aHATHIX, HaMucaHUe pedepaToB MO MPEACTABICHHBIM B
paboueii mporpaMMe AUCITUTIINHBI TEMaM, BBITTOJTHEHUE PACUETHO-aHAIUTHYECKUX padoT.

Pa3nen 1: CoBpeMeHHbIe (PMHAHCOBBIE TEXHOJOTHH, HX MECTO B OPraHN3allHOHHOM
HH(pPpACTPYKTYpe NpeAnpUATHil, opranuzaumnid n yupexaenuii XXI Beka

Tema 1.1. IHHOBanIMOHHBIE acTIEKTHl YKOHOMUKHA X XI Beka, (MHAHCOBBIE TEXHOJOTUU
U UX MECTO B OPraHU3aLMOHHO-YIIPABICHUYECKOW CUCTEME NPEAIIPUATUN U OpraHU3aLHM.

Bonpocut ona oocyicoenus.

1 Konnenmus VUCA-Mup (BOJTaTHIBHOCTb, HEOMPEACIEHHOCTh,  CJIOKHOCTB,
HEOJIHO3HAYHOCTh) KaK METO/J0JIOTHYECKas OCHOBAa YIPABJICHUS PUCKaMU (PUHAHCOBBIX
TEXHOJIOTHM.

2 OcCHOBHBIE  HAy4YHO-TECOPETUYECKHE  MPEANOCBUIKM  HUCCIEIOBAHMS  PHUCKOB
UCTIOJIb30BaHUsl (PMHAHCOBBIX TEXHOJIOTHH.

2 OcCHOBHBIE JTanbl HAKOIUICHWsS 3HAaHUU M Pa3BUTUS METOJOB aHAIM3a PHUCKOB
UCIIONIb30BaHUsl (DMHAHCOBBIX TEXHONOTWH. MneHTudukamms U OIeHKa pUCKa KaK AJIEMEHT
MIPUHSTHUS PEUICHUMN.

5 OreHka prcKa UCIOIb30BaHUs (PUHAHCOBBIX TEXHOJOTHI: KOJTMYECTBEHHBIN acTeKT.

6 O1eHKa PUCKa UCIIOIH30BaHUS (PMHAHCOBBIX TEXHOJOTHA: KAYECTBEHHBIN aCTICKT.

Tecmoegvie 3a0anus.

1 Ykaxute Hanbosee CTpOroe MpeCTaBlIeHNe O PUCKE KaK SBICHUU:

a) cuTyauusi, OOBEKTHBHO COJEp>Kallasi BBICOKYIO BEPOSTHOCTh HEBO3MOXKHOCTH
JOCTHKEHHUS TIEIIH;

06) wHanumume (HAKTOPOB, TMPH KOTOPBIX pE3yIbTaThl JACHCTBUUA HE SBISIOTCS
NETePMUHUPOBAHHBIMH, & CTEIEHb BO3MOXXHOT'O BIHUSHHUS 3TUX (PAKTOPOB HA PE3yabTaThl
HEU3BECTHA;

B) ciencTBHe JeiicTBusi (Oe3leiicTBUs), B pe3ysibTaTe Yero CYIIECTBYET peajbHas
BO3MOXKHOCTh MOJyYEHHS HEOIIPEIETICHHBIX PE3YJIbTaTOB;

I) KaTeropwsi, OTpaXKawmlas BO3MOXHOCTb JIOCTHDKEHUS WM  IPEBBIIICHUS
(HEemIOCTW)KEHUS,  HEIMOJIHOTO  JIOCTHIKEHHUSI)  IOCTAaBJIEHHBIX  IleleH B YCJIOBHUAX
HEOTPEACTIEHHOCTH;

1) BEPHBI BCE OTBETHI.

2 Uto nmoHUMAaeTCs 0] aHAITM30M PHCKa:

a) CHCTeMaTu3allis MHOXECTBAa PHUCKOB HAa OCHOBAaHUU KAaKUX-THOO MPU3HAKOB U
KPUTEPUEB, TTO3BOJIIOIMINX 00BbETUHUTH MIOJJMHOXKECTBA PUCKOB B O0JIee 00IIIMEe TOHSTHS,

0) cuCTEeMaTHYECKOE MCCIEAOBAaHUE CTEIIEHN PUCKa KOHKPETHBIX 00BEKTOB, IIPOIIECCOB,
SIBJIEHUM, IPOEKTOB;

B) HAaYaJIbHBIA ATall CHUCTEMbI MEPONPHUSITHI MO YNPaBICHUIO PUCKAMH, COCTOSIIUN B
CUCTEMATUYECKOM  BBISBIICHUM PUCKOB, XAapaKTEPHBIX JUIS  OMPEICIIEHHOTO  BHJA
NEeSITENIbHOCTH, U OTIPEICNICHUN UX XapaKTEePUCTHK;

T') HET IPAaBHILHOTO OTBETA.

3 Uto moHuMaeTcs 1o HICHTH(PUKAIIMEH prUcKa:
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a) HayaJbHBIM ATall CUCTEMHBIX MEPOIPHUSATUN TIO YNPAaBICHUIO PUCKOM, OCHOBAHHBIN
HA CHCTEMAaTHYECKOM BBISBJICHHH PHUCKOB OIPEACICHHOTO BHIA JACATEIBHOCTH U WX
XapaKTePUCTHK;

0) cucreMaTHdecKkoe HaydyHOE HMCCIEIOBAHUE CTEIEHU PUCKA, KOTOPOMY IOJIBEPIKECHBI
KOHKpETHBIE O0BEKTHI, BUJBI JEATEILHOCTH U MTPOEKTHI;

B) BEpHBI 00a OTBETA.

4 YKaXuTe BO3MOKHBIE TTOCJIEICTBUS peau3allui PUCKA:

a) OTpULIATEIIbHBIE;

0) MOJIOKUTEITLHEIE;

B) KakK IMOJIOXKHUTEIbHBIC, TAK U OTPHUIIATEIHHBIC;

T') HET IPaBUJILHOTO OTBETA.

5 Kak Ha3bIBarOTCS PUCKU, TIPAKTHUECKH BCET/Ia HECYIITUE TIOTEPH:

a) KPUTHYECKHUE;

0) CIeKyJISITUBHEIC;

B) YHCTHIC;

') aMOMBAJICHTHBIC;

1) TUTIOTETUYECKHUE;

€) HeT MPaBHJIBHOTO OTBETA.

6 Kak Ha3bIBaloTCA PUCKH, KOTOPhIE MOTYT HECTH KaK MOTEPU, TaK U JOMOIHUTEIbHbBIE
JOXOJIBL:

a) YHCTHIE;

0) KpUTUYECKHE;

B) CIIEKYJISITUBHBIC;

I') OTpaHUYEHHBIE;

1) TOMyCTHUMBIC;

€) HeT MPaBHJIBHOTO OTBETA.

7 Kak Ha3bpIBatoTCS pUCKH, 00YCIOBICHHBIE ACSITEILHOCTHIO CAMOTO MIPEANPHUATHS U €T0
KOHTAaKTHOW ayJAUTOpHUEH:

a) YHCTHIE;

0) BHEIITHHUE;

B) BHYTPCHHHE;

T') I0ITyCTUMBIE;

1) OTpaHUYCHHBIC.

8 Kak Ha3bIBalOTCS PHCKH, B PE3YyIbTATe PEATH3AIUN KOTOPBIX MPEAMPHUATHIO TPO3UT
MOTEPSI BBIPYYKH (MIOTEPH MPEBBIMIAIOT OKUIAEMYIO TTPUOBLIH):

a) I0NyCTUMBIE;

0) KPUTHYECKUE;

B) KaTacTpo(pHUECKHE;

') BEPHBI BCE OTBETHI.

Ilpumepnvie unousuoyanvuvie oomawinue (meopueckue) 3aoanusn (H/3) — memwi
pechepamos:

1. Mup-cuctema . Bannepcraiina. PuUcCkoBbie aCIEKThI pa3BUTHSI MUPOBOW SKOHOMUKH.

2 I'mo6anpHas B3anMo3aBUCUMOCTh 1 KoHIeniust VUCA-mup.

3 Hayunsie pecypchl ri100aIbHONM SKOHOMUKH: POJIb M MECTO (DMHAHCOBBIX TEXHOJIOTHH.

4 Hay4HO-TeXHUYECKUH mporpecc: GUHAHCOBbIC TEXHOJIOTHH, PUCKU U HHHOBAI[MOHHBIE
MEPCIEKTHUBBI.

5 Hay4yHO-TeXHMYECKHI porpecc: CTaHaapTU3aus U YHU(UKALUSA TEXHOIOTUH.

6 TpaHcHanMoHaNIbHbIE 0aHKW U (UHAHCOBBIE TEXHOJOTUH.

7 UHTerpamus kak ¢popma peanu3aluy U pernoHaIn3alud MUPOBOH 3KOHOMUKH.

8 MexaHu3M yperyJiupoBaHUsS BHEIIHEW 3aJ0JDKEHHOCTH C  MCIOJIb30BaHUEM
(UHAHCOBBIX TEXHOJIOTHIA.
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9 OOBEKTHBHBIE TPEANOCHUIKM H Kiaccudukanus (UHAHCOBBIX TEXHOJIOTHH B
yCJIOBI/IHX H&y‘lHO-T@XHH‘-I@CKOfI peBOJHOLII/II/I.

10 T'moGanpHBIE TIPOOJEMBI, OMpEaETsIEeMbIe COIMATBHO-IKOHOMUYECKUMH 3a/ladyaMu
YCJIOBCUYCCTBA, 1 BO3MOXHOCTH HOBBIX TGXHOHOFHﬁ.

Tewma 1.2. HoBbie prHAHCOBBIC TEXHOJIOTHU U KOMIIETEHIIUS CTICIIHAIUICTOB

3aoaua 1.

HNuBectumonHbil mpoekt Ne | paccuutan Ha f; = 4 roma, IHUCHEPCHs €XKETONHOU
npulObUH cocTaBisteT s; = 15%. NnBecTMMOHHBI poekT Ne 2 paccuuran Ha ¢, = 3 roja,
JUCTICPCUsST  ©KETOAHOM TPHOBLIM  COCTABIISET sf = 20%. Ilpenmonaraercsa, 4YTO

pacripenienieHue €XEeroJHoON MpUOBLIM MOJYMHSACTCS 3aKOHY HOPMAJIBHOTO pPacIpeesieHus
ciay4daiiHOM BenuuuHbl. CpaBHUTh PUCKM HWHBECTULUHMOHHBIX MpoekToB Ne 1 m 2 mpu
JIOBEPUTENBHON BEPOATHOCTU p = 99%.

3aoaua 2.
[To mepBoii TeXHOJOrMM JUIsI HPOM3BOJACTBA Kaxaoro u3 n, = 10 usgenuii ObuIO
3atpadeHo B cpeneM X1 = 30 cekyHn (BbIOOpouHas mucmepcus s; = 1 cekynma). Ilo

BTOPOIl TEXHOJOTUU Ul NMPOU3BOJACTBA KAXJOro U3 n, = 16 u3menuit ObLIO 3aTpadeHO B

CpemHeM X, =28 cekyH]| (BBIOOpOUHAs juctepens s; = 2 ceKyHapl). OLeHUTs puck Gornee

MEJUIEHHOT'O IIPOU3BOJACTBO 110 NIEPBOM TEXHOJIOTUHU 10 CPABHEHUIO CO BTOPOM TEXHOJIOTUEH
IIPU 1I0BEPUTEIBLHOMN BEPOATHOCTU p = 95%.

Bonpocwt 0ns 0ocyscoenus.

1 Ponp M mnepcrneKkTHBBI MCMOJIb30BAaHUS MNpoMbIIIEHHBIX RP-texnonoruii: MRP,
MRPII, ERP: s5kxoHOMUYECKHE U PUCKOBBIE ACIIEKTHI.

2 Ponp M MEepCHeKTUBHI UCHOJIB30BaHUS MPOMBINUICHHBIX RP-TexHomoruit «pull-outy:
Just-in-time, OPT, CRM: skoHOMUYECKHE U PUCKOBBIC aCTICKTHI.

3 Konmenuuu pucka HCHOIB30BaHUA (PUHAHCOBBIX TEXHOJOTHH Kak HCTOYHHUK
(opMHpOBAHUS METOOB €T0 UACHTU(UKALIUH U OLIEHKH.

4 BapuaHThl SKOHOMHYECKHX peIIeHUI, OOpEMEHEHHBIX PHUCKOM HCIIOJIb30BaHUS
(MHAHCOBBIX TEXHOJIOTUI, U UX AJIbTEPHATHBBI.

5 KadecTBeHHBII M KONIWYECTBEHHBIH aHanu3 pucka. Habop mnokaszareneit s
KOJIMYECTBEHHOU OLICHKHU PUCKA.

6 KBasimmeTrpuueckre XapakTepUCTUKN PUCKA U METOJbI UX aHAJIMU3A.

7 OTnr4re METOJ0JIOTUY OLIEHKY Y aHAJIM3a PUCKa.

8 MeTozb! ucciieJoOBaHMs pUCKa KaKk OCHOBA €ro OLICHKU M aHaJIU3a.

9 AnbTepHaTHBBI SdKOHOMUYECKUX PEIICHUN C YIETOM YPOBHS PUCKa.

Tecmoevie 3a0anus.

1 B yem CyIIHOCTh COMATBHO-9KOHOMHYECKON (PYHKIIMH PUCKA!

a) B MpoLecce PHIHOYHOU AESITENTbHOCTH PUCK U KOHKYPEHLHS MO3BOJIAIOT BBIACITUTH
COLMANIbHBIE TPYIIBl 3P(PEKTUBHBIX AKTOPOB B OOLIECTBEHHBIX KJIAaccaX, a B HKOHOMHKE -
OTpaciiy JAesITeIbHOCTH, B KOTOPBIX PUCK NPUEMIIEM;

0) peanu3alys pucka MOXeT 00eCIeUnTh JONOJHUTEIbHYIO TI0 CPABHEHUIO C TNIAHOBOM
MPUOBLIBL B CiTydae OJaronpusiTHOTO UCX0/1a;

B) BEpHBI 00a OTBETA;

2 B 4em CyniHOCTh KOMIIEHCUPYIOIIEH (GYHKIIMHM pUCKa:

14



a) B MpoLecce PHIHOYHOU AESITETbHOCTH PUCK U KOHKYPEHLHUS MO3BOJIIOT BBIACITUTH
COLMaNIbHBIE TPYMIbl 3P(HEKTUBHBIX AKTOPOB B OOLIECTBEHHBIX KJIAaccaX, a B HKOHOMHKE -
OTpaciiy JAesITeIbHOCTH, B KOTOPBIX PUCK NPUEMIIEM;

0) peanmuzanus pHCKAa MOXET OOECIEeYUTh OTOJHUTEIbHBIE JOXOIbI B CIy4yae
0JIaronmpHUATHOTO MCXOa;

3 B ueM cocTouT 3amuTHas QYHKIHS PHCKa:

a) B OOBEKTUBHONW HEOOXOAMMOCTH 3aKOHOJATEIBHOTO 3aKpPEIICHUS TOHSATHS
«MPAaBOMEPHOCTH PUCKay, IPABOBOT'O PETYIUPOBAHUS CTPAXOBOU NEATEILHOCTH,

0) B TOM, 4YTO IOpUAMYECKHE W (U3UYECKHE JIMIA BBIHY)KICHBI HMCKATh CPEICTBA U
(OpMBI 3aIIUTHI OT HEKENATETFHOW pealli3aliy PUCKa;

B) 00a OTBETa BEPHHI,

4 B ueM nposBISETCS CTUMYIHPYIOIIas (PYHKIHS PUCKA!

a) pealu3alus pelIeHUN C HEUCCIIeTOBAaHHBIM WM HEOOOCHOBAHHBIM PUCKOM MOXKET
MPUBOJUTH K PeaTu3alui 00HEKTOB MU ONepaluii, KOTOPbIE OTHOCSTCS K aBAaHTIOPHBIM;

0) B HCCIIEJOBaHUM HCTOYHUKOB PHUCKa IMPH MPOCKTHUPOBAHUHM OMNEPALUNA U CHCTEM,
KOHCTPYHPOBAHUU CIEIUANTBHBIX YCTPOUCTB, omepanuid, GopM CHAENOK, UCKIIOUYAIONINX HIIN
CHIDKAIOIIHUX BO3MO>KHBIE MTOCIIEACTBHS PUCKA KaK OTPUIATEILHOTO OTKJIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Yem u3mepsieTcs BeTMunHa (CTETNIEHb) pUCKa:

a) CPEIHUM OKUJIAEMBIM 3HAUCHUEM;

0) U3MEHYUBOCTHIO BO3MOYKHOTO PE3y/IbTaTa;

B) BEpHBI 00a OTBETA;

6 Uto moHMMaeTcs MOJA CHCTEMAaTH3alMeld MHO)XECTBA PUCKOB HAa OCHOBAHMM KaKHX-
a100 MPU3HAKOB M KPUTEPUEB, MO3BOJSAIOMINX OOBEIUHUTH MOJIMHOXKECTBA PHCKOB B OoJiee
o0111e MOHATHUS:

a) UAeHTU(UKAIUS PUCKOB;

0) ympaBieHUE PUCKAMU;

B) aHAJIU3 PUCKOB;

T) K1accuuKaIus PrUCKOB;

7 YkaxxuTe o0mMi UCTOYHUK PUCKOB:

a) HEOTIPEICIICHHOCTD;

0) prCKOBas CUTYaIIHS;

B) (haKTOpHI pUCKa;

') aMOMBAJICHTHBIN XapaKTep PUCKOB;

8 YKaxuTe OCHOBHBIE TPYIIIIHI TOAXO0/I0B K OMPEICICHUIO PUCKA B PUCKOJIOTHH:

a) PUCK KaK HHCTPYMEHT IPUHSTHUS PEIICHUM;

0) pUCK KaK COOBITHE;

B) PUCK KakK JEHUCTBHUE;

T') PUCK KaK mapamMeTp (pe3ybTar) AesITeIIbHOCTH;

1) PUCK KaK YCJIOBHE OCYIIECTBIICHUS ACATEIbHOCTH;

€) SKJICKTUUYECKHH TOIXO/T;

) BEpHBI BCE OTBETHI.

Ilpumepnvie unoueuoyanvnvie oomauinue (meopueckue) 3aoanusn (U/13) — memut
peepamos:

1 BO3MO>KHOCTH M PUCKH UCTIOIB30BAHUS TEXHOIOTUU b2b.

2 B0O3MOXHOCTH M PUCKH HCTIOIB30BaHUS TEXHOJIOTHUU b2C.

3 B0O3MOXHOCTH U PUCKU UCIIOIB30BaHUS TEXHOIOTHUHU b2g.

4 BO3MOXHOCTH U PUCKHU UCIIOJIb30BAHUS TEXHOJIOTUH C2C.

5 BO3MOXHOCTH ¥ pUCKH UCTIOJIE30BAHUS MOOUIIBHBIX TEXHOJIOTHH.

6 Bo3MOXXHOCTH U PUCKH HUCTIOIB30BaHMS OMOMETPUIECKHUX TEXHOJIOTHH.

7 BO3MOXHOCTH U PUCKH UCTIOIB30BAHUS 00JIAYHBIX TEXHOJIOTHH.
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8 BO3MOXHOCTH W PHUCKH HCIIOJIb30BAaHUS POOOTU3NPOBAHHBIX TEXHOJOTHYECCKHX
CUCTEM.

9 BO3MOXHOCTH M PHCKH HCIIOJIB30BAaHHUS PACIPEACICHHBIX PEECTPOB (TEXHOJIOTHS
Blockchain).

Pacuemno-ananumuueckan paooma Ne 1.

OreHKa ypOBHSI KalUTAIN3AUN KOMIIAHUH U BBISIBJICHUU (PaKTOPOB PHCKA.

Ha ocHoBe wHCIONB30BaHMsI COBPEMEHHBIX METOMOB (PMHAHCOBOTO U (PaKTOPHOTO
aHaJN3a BBIIBUTH KJIFOUEBBIC (AKTOPHI CTPATETUYECKOTO W TAKTUYECKOTO PHCKA M OLCHHUTH
YPOBCHb KallUTAJIU3aAlUA HpOMBIH_UIGHHOI\/'I KOMIIaHWKW TI0 IIOKAa3aTCJIF0 TEMIIA POCTa
COOCTBEHHOT'O KalnuTajaa KOMIAHUU ¢,z -

qco6cm6 = Po6 ) Okan ’ Mkan ) dpeumf (1)

q . Hp peuns
cobcme
cobeme (2)
_ Hp yucm
Opeaﬂ (3)
) Opeaﬂ
K ooy (4)
M — K 0wy
K cobeme ( 5)
_ Hp peuns
peuns Joi
D wuem (6)

rae P, - peHTabenbHOCTh obopora; O, - oOopauMBaeMoCTb Kanurana; M, -

MyJBTUIUIMKATOp KanuTana; d J0JsT OTYUCIICHUM YHCTOM NpUOBUIM Ha pa3BUTHE

peuns

npoussoactsa; IIp,,,, - PEUHBECTHPOBaHHAs (KAalWTaIM3UPOBaHHAs) NPUOBLUIL KOMIIAHWH,
py0.; K

0] - BBIpyYKa OT peanmsanuu, pyo.; K, - obmas cymMma Kamurana OpraHu3alnuu

pean

- coOCTBeHHbIH Kanwurai, pyo.; [lp, . - 4ucTas NpHOBLIL OpraHu3aLuu, pyo.;

cobcme

(COOCTBEHHOTO U 3a€MHOT0), PYO.

Ucxomuas wHpOpMaIUs ISl pacdeToB MpeACTaBlicHa B Ta0nwie | U XapakTepu3yroT
COCTOSIHME€ aKTHBOB W TMACCHBOB KOMITAHWH MO COCTOsHHMIO Ha koHer, 2015 u 2016 rr. (mmo
JTAHHBIM OYXTaJITePCKON OTYETHOCTU KOMIIAHHH ).

Tabmuma 1 — VcxonmHble maHHBIC IS OICHKA (PMHAHCOBOTO COCTOSIHHSI TPOMBIIIICHHON
KOMIIAHUM 10 cOocTOsiHUIO Ha KoHel 2015 u 2016 rr., MiH. pyo.

HaunmenoBanue
noKasaTelen 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTHUBBI
1. HematepuajibHbI€ aKTHBBI 282 704 171 263
2. OcHOBHBIE CPEICTBA 32108 39430 38022 40537
3. He3aBepiieHHOE CTPOUTEIBCTBO 221 176 103 83
4. JloxogHbIE BIOKECHUS B 398 549 102 146
MaTepUaIbHbIC IIEHHOCTH
5. Jonrocpounbie ((MHAHCOBBIS 610 388 404 363
BIIO>KEHUS
6. [Ipounie BHEOOOPOTHBIE AKTHUBBI 49 80 34 72
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Htoro no pazneny | 33668 41320 38836 41464
B T.4. HEXOJIOBbIE MaTepUAIbHbBIE
HEHHOCTH 31 33 28 25
OBOPOTHBIE
AKTHUBBI
1. 3amacer: 21773 23078 23078 26006
- CBIpbE, MaTepuaibl U JIp.
- gaTI;)a?I)I B IfgzaBepmef{II){OM 19383 20046 19023 21516
314 368 892 917
MIPOU3BOJICTBE
- TOTOBas MPOIYKIIHS U TOBapPbI 2029 2618 3100 3499
AU IPOAEAH 15 12 32 34
- TOBapbl OTIPYKEHHbBIE 26 28 27 33
- pacxoisl OyIdylIuX MepHojOB 5 5 4 7
- MpouHe 3arackl
2. HAC o nproOpeTeHHbIM IEHHOCTSIM 3179 3259 3620 3872
3. JlebuTopckas 3a10JKEHHOCTh
(rutatexxu O6osiee yem uepes 12 mecsien 1 055 843 522 501
MIOCJIC OTYETHOM JIaThI)
B T.4. IOKYIATENH U 3aKa3YUKHU — — — —
4. Jleburopckast 3a105KEHHOCTD
(rutatexxu B TeueHue 12 MecsieB mocie 16377 18400 12484 14501
OTUETHOM JaThl)
B T.4. TOKYIATEJIM U 3aKa3YHKH 4410 4687 3322 2607
5. ABaHCHI BBIJIAaHHBIC 883 946 760 502
6. [Ipoune neGUTOPHI 1063 1256 1022 1053
7. KpatkocpouHsle (PMHAHCOBBIE 4032 3892 1855 1925
BJIO’KEHUS
8. JleHexxHbIE cpenicTBa 166 150 364 387
9. Ilpoune 060POTHBIE AKTUBBI — — — —
Wtoro no pazpeny Il 48578 51824 43705 48747
HToro akTHBOB 82246 93144 82541 90211
KAIIUTAJI U PESEPBbI
1. YcraBHbIl KanuTall 21750 21750 25550 25550
2. 1o0aBOYHBII KanuTal 983 1050 1222 1309
3. Pe3epBHBIN KanuTal 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIb 2866 7025 6975 10336
Htoro no pazneny 111 31433 35659 40446 43948
JOJTI'OCPOYHBIE
OBA3ATEJBCTBA
1. 3aiiMbl U KPEUTHI 14255 16810 10093 11092
2. [Tpoune 10ATOCPOUYHBIE 303 450 350 788
00s13aTeBCTBA
HWtoro mo pazpeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJBCTBA
1. 3aiiMbl 1 KPEIUTHI 21734 25629 18840 21045
2. Kpeauropckas 3aJ0JKEHHOCTb: 12937 12740 11187 12528
- MOCTABUIMKHU U TOAPSIAYUKA 11711 11375 10286 11509
- 33J0JDKEHHOCTb IEepest 389 376 333 377

MIePCOHAIIOM
- 3QJI0JDKEHHOCTH IMepent
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roCy1apCTBEHHBIMU 109 102 93 105

BHEOIOKETHRIMU (DOHTAMU 728 887 475 537
- 3aJI0JDKEHHOCTH I10 HAJIOTaM U
coopam
3. ABaHCBHI IOJIy4EHHBIE 772 990 780 593

4. ITpoune KpeauTopsl

5. 3aA0KEHHOCTh Mepe
YUPEIUTEISIMH T10 BBITUIATE IOXOJIOB

6. Jloxopl OyayIIUX MEPUOJIOB 812 866 843 717

7. Pe3epBbl NpeACTOSIIIMX PACXOI0B — — — —

8. [Ipoumne kpaTkOCpOUHbBIE

00s13aTeNIbCTBA

Wroro no pazpeny V 36255 40225 31650 34883
Htoro naccuBos 82246 93144 82541 90211
Bripyuka oT peanuzanuu NpoayKIuu 41178 45633 40989 44878
UYucras npuObLIb KOMIIAHUU 6835 9822 9118 8327
BennurHa peMHBECTUPYEMOM YUCTOM 3465 3922 3198 3477
npUOBLIH

[Ipoananu3upoBaTh MOJIYYCHHBIE PE3YNIbTATHI, CHIEIaTh HEOOXOIUMBIC BBIBOIBI 00
YpPOBHE KamUTAIM3allMd KOMITAHWHM, TEMIIaX pOCTa COOCTBEHHOTO KalWTajlla KOMITAHUH,
KIFOYEBBIX  (paKTOpax pHCKa. BpIIBUTh U3MEHEHUS B  (UHAHCOBOM  COCTOSIHUU
MPOMBIIICHHON KOMITaHUH, TPOU3OIIEIINE B TeueHue kaenaapaoro 2015 rona.

PazpaboTare pekOMEHIAIMM 10 COBEPUICHCTBOBAHMIO (DUHAHCOBO-XO3SHCTBEHHOM
JeATEeTLHOCTH TIPOMBIIIIICHHONH KOMITAaHUH U CHIKEHUIO YPOBHS yrpo3 ee OU3HeCy.

Paznen 2: Puckm coBpeMeHHBIX (PMHAHCOBBIX TEXHOJOTHH, HIeHTHUKAIUS,
aHaJIM3, OLICHKA U YIIPABJICHHE PUCKAMH HCII0JIb30BAaHUA (PUHAHCOBBIX TEXHOJIOTHil

Tema 2.1. Onpenenenue, uaeHTUGUKAINS U KIacCU(PUKAIMSA PUCKOB HCIOJIB30BAHUS
¢uHaHCcOBBIX TexHonormi. OueHka W aHamUM3 pHucka B opraHm3anuiax XXI Beka.
MopenvpoBaHue PUCKOB UCIIOJIB30BaHUS (PHHAHCOBBIX TEXHOJIOTHH.

3aoaua Ne 1.

@dupma MpPOBOAUT aHAIU3 OTKPBITUS HOBOTO MarasuHa Juisd pacuiupeHust OuzHeca. B
Clly4ae OTKpBITUSL KpYIHOTO Mara3uHa TMpu OJaronpusTHOM KOHBIOHKTYpE pbIHKA
nporuosupyercss npudsute 600 mMimH. py0. / ron, mpu HEOIArompUATHON KOHBIOHKTYpE —
yosiTok 400 MutH. py0. / Ton. B cimydae OTKPBITHS CpeIHETO MaraswHa IpH OJIarOMpUSITHOU
KOHBIOHKTYpe €ro mnpuObUIb Mporuozupyercs Ha ypoBHe 300 mumH. pyO. / rox, mpu
HEOJIaronpusATHOW KOHBIOHKTYpe pbiHKa — yObITok 100 mutH. py06. / roa. Bo3aMoxHOCTH
OJaronpusATHON M HEOIArONPUATHON KOHBIOHKTYPHI phIHKA (hUpPMa OLIEHUBAET OJJUHAKOBO.

HccnenoBanusi peiHKa 3KcrepToM oboiaercs ¢upme B 1 muH. pyo. Cnenmanuct
CUMTAET, YTO C BEPOSATHOCTHIO 0,6 KOHBIOHKTYpPA PBIHKA OKaXkeTcs OnaronpustHO. [Ipu s3Tom
IIPU MOJIOKUTEIBHOM 3aKJIFOUEHUH HKCIIEPTa KOHBIOHKTYpa PhIHKA OKaXKETCsl OJIaronpusTHON
mumb ¢ BeposTHOCThIO 0,9. Ilpu ero oTpunaTeIbHOM 3aKIIOUEHHM KOHBIOHKTYpA pBHIHKA
MOXXET OKa3aThCs 0JaronpusTHOMN ¢ BeposTHOCTHIO 0,12.

Hcnonp3oBaTh METON iepeBa peLICHUH IS IPOBEPKU 3TUX BapuaHTOB. OLIEHUTh PHCK
bupmbl B ciyyae 3aka3a SKCIEPTHOTO HCCIENOBaHUS pbIHKA. OLEHUT PUCKH BapUaHTOB
OTKPBITUSL KPYITHOTO M CPEIHEro Mara3vHa. BBIIBUTH CTOMMOCTHYIO OIICHKY HAWIIy4IIEro
BapHaHTa PeIlCHUs.

3aoaua No 2.
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l'omoBoii cnpoc Ha NOPOAYKIMIO mpeanpusitus coctraBiusier D = 1500 wuznenuid,
crouMocTh nojauu 3akaza C, = 2000 py6./3aka3, U3MEPKKH XPAHEHHS OIHOM €IUHMIIBI

msgenua C, = 4500 py6./ron, Bpemss npoctaBku 6 cytok (1 rom = 300 pabouux nHe).

Onpenenuth ONTUMAJIBHBIA pa3Mep 3akKasza, M3ACP>KKH, YPOBEHb IOBTOPHOIO 3aka3a Ha
OCHOBE MOJIEJIH YIPABIICHHUS 3allacaMu.

Bonpocwt ona oocysicoenus.

1 BrnusHue pucka Ha MOATOTOBKY U MPHUHATHE YIPABIEHYECKUX PEIICHUN B YCIOBUSX
BHEJIPEHUSI HOBBIX TEXHOJOTHM.

2 Mepa pucka kak HeoOxoaumasi JUisi (GOpPMUPOBaHUsS alTbTEPHATHB OLIEHKA PHUCKA,
XapaKTepU3yIoMiasi BO3MOXHBIE TOTEPH WM NPHOOPETEHUS B  MPOU3BOJCTBEHHO-
XO03UCTBEHHOW MM (DMHAHCOBOH JCSATEIHHOCTH.

3 MeTo aHAJIOTHH B OLICHKE PUCKA U €r0 IPUMEHEHUE B SKOHOMUYECKHUX pacyeTax.

4 MeTton epeBa peleHri: MOCTPOCHHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Trpada.

5 Meron Monrte-Kapino kak BapuaHT CTaTHUCTUYECKMX HWCIBITAHUA B OLICHKE U
yIpaBJIeHUHN PUCKOM B HarboJiee CI0KHBIX JIJIsl IPOTHO3WPOBAHUS pacyeTax.

6 MozennpoBaHUE pUCKOB B IPOrHO3HBIX SKOHOMHUYECKUX pacyeTax.

7 OcoOeHHOCTH UACHTHU(PHUKAIUY U aHaIN3a HAyYHO-TEXHUYECKUX PUCKOB.

Tecmoevie 3a0anuas.

1 Kak Ha3bpIBalOTCS PUCKU, B Pe3yJbTaTe peaau3allii KOTOPHIX MPEIIPUATHIO TPO3UT
noteps MpUOBLIH:

a) katacTpouueckue;

0) KpUTUYECKHE;

B) JIOITYCTUMBIE;

T') BEpHBI BCE OTBETHI.

2 K kakomy BHJYy pHUCKa OTHOCUTCS Pa3pblB KOHTPAKTAa H3-3a JIEUCTBUU BiacTEH
CTpaHbl, B KOTOPOU HAXOAUTCSI KOMIIAHUS-KOHTPAreHT:

a) SKOHOMHYECKUH;

0) mpennpUHIMATEIbCKUNL;

B) TIOJINTUYECKHIA;

r) hopc-Maxop.

3 Kakoil w3 BHAOB NPOM3BOJCTBEHHOIO PHUCKAa MPUBOJMUT K YBEIWYEHUIO YHUCIA
HEIPEABUICHHBIX aBAPUNHBIX CUTYaLlUN:

a) MCTIOJIb30BaHUE yCTAPEBIIEro 000PYyI0BaHMUS;

0) HecTaOMIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHAJIE’KHOCTh COCTABJISIOLIUX TEXHOJIOTHUECKOro Mpolecca;

') OTCYTCTBUE PE3EPBOB.

4 Kako# W3 BHJIOB MPOW3BOJCTBEHHOTO PHCKa MPUBOIUT K HU3KOH 3(dexkTuBHOCTH
IIPOU3BO/ICTBA 110 CPABHEHUIO C KOHKYPEHTaMU:

a) HEHAJIe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MpoIiecca;

0) HecTaOMILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3E€PBOB;

T') MOSIBJICHHE HOBBIX TEXHOJIOTUHN B OTPACIH.

5 Kakoil U3 BUIIOB MPOM3BOJACTBEHHOTO PUCKAa MPUBOJIUT K YBEJIUYECHHUIO 3aTpaT Ha
PEMOHT U MOJICPHU3AIIUIO 000PYAOBAHUS:

a) MCTIOJIb30BaHUE yCTAPEBIIEro 000PYyI0BaHMUS;

0) MOSIBJICHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3E€PBOB;

') HeCTaOMILHOCTH KaueCTBA TOBAPOB U YCIIYT.

6 Kakoii u3 BUJIOB MPOU3BOJICTBEHHOTO PUCKA MPUBOIUT K HEBO3ZMOXHOCTH MOKPBITHS
IIUKOBOTO CIIpOca:

a) MCTIOJIb30BaHUE yCTAPEBIIEro 000PYyI0BaHMUS;

0) BBISIBJICHHE HOBBIX TEXHOJIOTHIA B OTPACIIH;
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B) OTCYTCTBHE PE3E€PBOB;

') HeCTaOMIILHOCTH KaueCTBA TOBAPOB U YCIIYT.

7 Kakoii u3 BHJOB MPOU3BOACTBEHHOTO pHUCKA MNPUBOAUT K OTTOKY KIHEHTOB H
npobaemMaM co CIIpocoM:

a) HEeHaJE&KHOCTh COCTABJISIONINX TPOU3BOJCTBEHHOIO MTPOLIECCa;

0) HosIBJICHHE HOBBIX TEXHOJIOTHI B OTPACIIH;

B) HECTAOMJIPHOCTh KAYeCTBA TOBAPOB U YCIIYT;

T') UCIIOJIb30BAHUE YCTAPEBIIETO 000PYIOBAHHUS.

8 Kakue 13 nepeurciaeHHbIX PUCKOB OTHOCSTCSI K KOMMEPYECKUM:

a) PUCK, CBSI3aHHBIN HEUCIIOJITHCHUEM CMETBI HWHBCCTUILIMOHHOI'O TTPOCKTA,

0) pHCK, CBSI3aHHBIHM ¢ HEBO3MOKHOCTHIO MOKPBITHS MUKOBOT'O CIIPOCa Ha TOBAp;

B) PUCK, CBS3aHHBIN ¢ KOJICOaHUSMH MPOLEHTHBIX CTaBOK;

T') PUCK, CBSI3aHHBIN C TPAHCTIOPTUPOBKOM TOBapa.

3aoaua Ne 3.

[lo coctosHui0O Ha KOHEl (PUHAHCOBOTO TOAa BHEOOOPOTHHIC AKTHUBBI KOMITAHUHU
cocraBuinn 875 220 800 py0., oboporHbie aktuBbl — 177 604 800 pyO., KpaTKOCPOUHBIE
oOsizarenbeTBa — 103 679 800 py6. OO0beM mponax 3a OTYETHBIM mepuoj coctaBui 1 437
740 500 py6. Omnpenenuts Kod(pduimeHT 000pauYNBAEMOCTH AaKTHBOB U  OILICHHTH
(MHAHCOBBIN PUCK KOMITAHUH.

3aoaua Ne 4.

[To cocrosHMIO Ha KOHEI (PMHAHCOBOTO TOAA MPOM3BOACTBEHHBIC 3amachl KOMITAHUU
cocrauinn 115478 900 py6., oobem paedbutopckoi 3amomkeHHocTH — 46 383 400 pyo.,
nenexHast HamuyHocTh — 1 003 600 py6., kparkocpounble obs3arenscTBa — 48 055 100 py6.
O1eHNUTh YPOBEHB TEKYIIEH JIMKBHIHOCTH U (PUHAHCOBOTO PUCKA KOMITAHUH.

3aoaua Ne 5.

[TocTostHHBIE 3aTpaThl KOMITAHUH COCTaBISAIOT 2 587 120 py0., mepeMeHHbIe 3aTpaThl —
1500 py6./en. llena peamuzanuu npoxykuuu (6e3 HIAC) — 2500 py6./en. Omnpenenuthb
KPUTHYECKYIO TOYKY IMPOW3BOJACTBA M peanu3anui npoayknuu. OLEHUTh YpOBEHb PHCKa
KOMITAaHUH TIPH YCIIOBHH peau3aliu NpoayKiuu B ooseme 85 000 ex. /rox.

Bonpocut ona oocyicoenus.

1 DxoHOMUYECKME PUCKHU U UX BIUSHHUE HA IPUHATHE PEIICHUH.

2 PuckoBasi curyanuss B SKOHOMHUKE. HersHTtpomusi kak XapakTepucThKa U Mepa
YHOPSAIOYEHHOCTH SKOHOMUYECKHUX CUCTEM.

3 Ponb ymnpaBieHYECKOW NEATENIbHOCTH B pealii3alldd HETIHTPOIUUHOIO MOJAX0/a K
YIPABJIECHUIO YKOHOMUYECKUMH PUCKaMHU.

4 DHTponHs KaK Mepa XaOTUYHOCTH, HEYNOPATOYEHHOCTH SKOHOMUYECKONU CUCTEMBI U
HEO0OXOUMOCTD yIPaBICHUS PUCKAMHU.

5 Metoasl pUHAHCOBOTO aHAIN3a B YNPABICHUH PUCKOM: MOKA3aTENN JTUKBUIHOCTH U
IJIaTEeXKECTTOCOOHOCTH, MOKa3aTean (UHAHCOBOM YCTOWYMBOCTH OpraHU3aIUu.

6 PuckoBas cuTyanus B opraHu3anuu: ee pakTopsl, TapaMeTPhl U XapaKTEPUCTUKH.

Tecmoevie 3a0anus.

1 Yro sBisieTcss 00bEKTOM YIIPaBJICHUS B PUCK-MEHEIKMEHTE:

a) cCHeuuanbHas Tpynmna JoJAeld, KOTopas MOCPEACTBOM pa3IMYHbIX NPHUEMOB U
CIoco00B yIpaBIECHUYECKOI0 BO3ICHCTBUS OCYIIECTBISET YIPABIEHUE PUCKAMU;

0) pHUCK, PHCKOBBIC BIIO)KCHUS KamUTalla W HSKOHOMHYECKHE OTHOILICHHS MEXITY
XO03SUCTBYIOIIUMU CYOBEKTAMU;

B) BCE OTBETHI BEPHBI.

2 K xakoil rpynme METOJI0B YHPABJICHUS PUCKAMHU OTHOCUTCS MPOTHO3MPOBAHUE
BHEITHEW 00CTaHOBKH:
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a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PHCKOB;

B) METO/bI JIOKAJTU3all1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

3 K kako¥ rpymnrme MeTO0B yIpaBJICHHs PUCKAMU OTHOCUTCS CTPaXOBAHUE:

METO/Ibl KOMIIEHCAIIUU PUCKOB;

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PHCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

4 K kakoil rpyIine MEeTOJ0B yIPaBJIEHUS PUCKAMU OTHOCHUTCSI paclpeiesIeHHe pUcKa 1o
sTanam padboThl:

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PUCKOB;

B) METO/bI JIOKAJIU3alli1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

5 K Kakoii rpyIine MeToJ0B YIPaBJICHUSI pUCKAMH OTHOCUTCS 3aKJIIOUYEHUE TOTOBOPOB O
COBMECTHOH J€ATEIbHOCTH AJIS PeaIN3allii PUCKOBAHHBIX IPOEKTOB!

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

6 K kakoi rpymnme MeTOJ0B YIOpPaBJICHUS PUCKAMH OTHOCHUTCS OOyYEeHHE |
MHCTPYKTUPOBaHUE IIEpPCOHANIA!

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) MEeTO/IbI YKIIOHEHHS OT PHCKOB;

B) METO/bI JIOKAJTU3all1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

7 K Kakoil Tpymnme METOAOB YIPAaBICHUS PUCKAMH OTHOCHUTCS paclpeliesieHHe
OTBETCTBEHHOCTH MEXAY YYaCTHUKAMU IPOEKTA!

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

8 K kakoil rpynme METOJOB YNOPaBIEHUS PUCKAMU OTHOCUTCS YBOJIbHEHUE
HEKOMIIETEHTHBIX COTPYIHUKOB:

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) MEeTO/IbI YKIIOHEHHS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/BI TUBEPCU(UKALUU PUCKOB.

9 K kakol Tpymme METOJIOB YHpPaBJICHHS PUCKAMH OTHOCHUTCS CO3/IaHHE CHUCTEMBbI
pe3epBoB

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

10 K rpymnme (uHAHCOBBIX PHCKOB, CBSI3aHHBIX C TOKYIATEIbHOH CIOCOOHOCTBIO,
OTHOCSITCS:

a) aBaHCOBBIN PHUCK;

0) pucK CHIKEHUS (PUHAHCOBOM yCTOMYUBOCTH;

B) PHUCK JIMKBUIHOCTH;

T') UHQIIALMOHHBINA PUCK.
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11 Puck, cBsi3aHHBIN ¢ H3MEHECHHUSIMHU, BEI3BAHHBIMH OOIIEPHIHOYHBIMH KOJICOAHUSIMU, U
HE 3aBUCSIINN OT KOHKPETHOTO MPEINPUSITHS, HA3bIBACTCS:

a) YUCTHIM;

0) CIEeKYIATUBHBIM;

B) CUCTEMHBIM;

I') HECUCTEMHBIM.

Tema 2.2. Cucrema OLEHKH, aHaau3a M ONTHUMM3ALMM PHUCKOB MCIIOIb30BAHUS
(MHAHCOBBIX  TEXHOJOTMH HAa OCHOBE METOJOB  CTPAXOBAHHUA, PE3EPBUPOBAHMUI,
xemkupoBanud. OLeHKa M aHaJW3 PUCKOB HAa OCHOBE METOAOB CPaBHEHMS, KJIACTEPHOIO
aHaJn3a, METOJI0B TEOPHH UTP, UyBCTBUTEIILHOCTH, aHAIM3a CLICHAPUEB, JIEpeBa PEILICHU.

3aoaua Ne 1.

Maras3uH B Havaje ONEpaIliOHHOTO JHS 3aKyMaeT sl peann3aliil CKOPOIOPTSIIUNACS
nponykt 1o nene (6e3 HJIC) 150 py6. / en. llena peanuzanuu storo npoaykra (6e3 HJIC) —
180 py0. / en. MapKkeTHHTOBbIE HCCIEAOBAHUS TTOKA3bIBAIOT, YTO €XKEIHEBHBIN CIIPOC HA ATOT
MPOAYKT MOXET coCTaBisATh 1, 2, 3 unu 4 enuuuipl. Eciv mpoaykT He MpojaH B TEYEHHUE
OTIEPALIMOHHOTO [IHS, €r0 peajlu3yloT B KoHue aHs mo mene 100 py6. / ex. Hcmonb3ys
MUHUMAKCHBIM KpUTEpUH YTOUYHUTH, CKOJBKO EIWHHUI[ 3TOTO MPOAYKTa ILEIeco00pazHo
3aKynaTh Mara3uHy ¢ MHHHMAJIbHBIM PUCKOM. B03MOXXKHBIE MPUOBLIM Mara3uHa 3a JIeHb
11eJIeCO00Pa3HO MPEICTABUTH B BUJIE TAOIUIIHI 2.

Tabnuna 2 — Bo3moskHast mpuObLTE Mara3uHa Py peali3alii CKOPOIIOPTALIETOCs MPOAYKTa,

pyo.

VYpoBeHn KosinuecTBo eiMHUI] NPOAYKTA, 3aKYIJICHHBIX JIsl peau3aiiu
€KEITHEBHOI'O 1 ) 3 4
crpoca
1 30 -20 -70 -120
2 30 60 10 -40
3 30 60 90 40
4 30 60 90 120
Munumakc
3aoaua Ne 2,

Mara3vuH B Havajie ONEpalMOHHOrO JHS 3aKylaeT s pealu3alnuyd CKOPONOPTAIIUNCS
npoaykt 1o nene (6e3 HJIC) 150 py6. / en. Llena peanu3zaiuu sroro npoaykra (6e3 HIAC) —
180 py0. / en. MapKkeTHHTOBBIE HCCIIEOBAHUS TTOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA 3TOT
IPOAYKT MOXKET cOCTaBiATh 1, 2, 3 unu 4 equnuipl. Ecau npoaykT HE MpoJaH B TEUYEHUE
OTICPAIIMOHHOTO JIHS, €r0 peanu3yloT B KoHime aHs 1o meHe 100 py6. / en. Mcmomb3ys
KOMIIDOMUCCHBIM KpuTepuil ['ypBHUIa YTOYHWTB, CKOJIBKO €IUHHUI[ OTOr0 IIPOJYKTa
1eIecoo0pa3Ho 3aKymnarh MarasuHy npu yciosuu a = 0,4, b = 0,6. Bo3MoxHbIe TPHOBUTH
MarasmuHa 3a JIeHb 11eJ1ecO00pa3Ho MPEJICTaBUTh B BUJE TaOIHIIbI 3.

Tabmuua 3 — Cxema BO3MOXHBIX MPHUOBLICH MarasuHa Mpu peaau3allii CKOPOIOPTALIETocs

POJYyKTa, pyo.

a * b *
Bapuant HauGonpmras | Haumensimnas
Haumensmmas | HauGombmas Cymma
perieHus MPUOBLITH PUOBLITH
puObLIb npuObLIb
1
2
3
4

Bonpocut ona oocyicoenus.
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I Metoabpl naepeBa peEIICHUH: BO3MOXKHOCTH Pa3BUTUSI HMHCTPYMEHTApPHUS PHUCK-
MEHEKMEHTA.

2 Meroasl aHaiaM3a YYBCTBUTEIBHOCTHU: BO3MOXKHOCTH Pa3BUTHSI HHCTPYMEHTapHs
PUCK-MEHEIKMEHTA.

3 Bo3MoXHOCTH MeTO/Ia aHAJIOTHI B UACHTHU(MUKAIINH, OIICHKE ¥ aHAJIN3€ PUCKOB.

4 Pa3BuTHEe MHCTPYMEHTapUsi OILEHKHM PHUCKOB Ha OCHOBE METOJOB TEOpUHU
BEPOATHOCTEN U MaTEeMaTUYECKOW CTaTUCTUKHU

Tecmoewie 3a0anus.

1 Kako#l 13 mepeyncieHHbIX METOJIOB OLIEHKH PHCKAa OCHOBAH Ha pacueTax M aHajIu3e
CTAaTUCTUYECKUX MTOKa3aTeen:

a) BEPOATHOCTHBIN METO/T;

0) METOJT TOCTPOCHUS JepeBa PEIICHUM;

B) METO]I CIICHApPHUEB;

T') aHAIN3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIEHHON CTOMMOCTH JICHEKHBIX MTOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

2 Kakoii u3 nmepeunciaeHHbIX METOJIOB OIIEHKH pHCKa JIaeT MpEACTaBICHUE O Hanbolee
KPUTHYECKHUX (PaKTOPaX HHBECTUIIMOHHOTO MPOEKTA:

a) BEPOATHOCTHBIN METOT;

0) METOJT TOCTPOCHUS JiepeBa PEIICHUN;

B) METO]I CIICHAPHUEB;

T') aHAIH3 YyBCTBUTEIBHOCTH;

1) Y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIEHHON CTOMMOCTH JI€HEXKHBIX MIOTOKOB;

€) UMUTAllMOHHOE MOJICITUPOBAHHUE.

3 Kakoil U3 MepeuncIieHHbIX METOJI0OB OIIEHKH PHUCKA PEATM3YyeTCS MyTEM BBEICHUS
MOMPABKH HA PUCK WM ITyTEM y4yeTa BEPOSTHOCTH BO3ZHUKHOBEHUS ()MHAHCOBBIX MTOTOKOB:

a) BEPOATHOCTHBIN METOT;

0) METOJT TOCTPOCHUS JiepeBa PEIICHUM;

B) METO]I CIICHAPHUEB;

T') aHAJIN3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIEHHON CTOMMOCTH JICHEKHBIX MTOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

4 Kakoil u3 nepe4yncieHHbIX METOJIOB OLIEHKH PUCKa HUCIOJIb3YETCsl B CUTYyalHsIX, KOra
MPUHUMAEMBbIE PEIICHHUS CUJIBHO 3aBUCAT OT MPUHATHIX PaHee W ONPEACISIOT CLEHApUU
JATBHEHIIIETO Pa3BUTHSI COOBITHIA:

a) BEPOATHOCTHBIN METO/I;

0) METOJ TOCTPOCHUS JIEPEeBa PEIICHUI;

B) METO/]I CLICHAPUEB;

T') aHaJIU3 YyBCTBUTEIBHOCTH;

1) Y4ET PUCKOB IIPH pacyeTe YUCTOM MPUBEIECHHON CTOUMOCTH JE€HEKHBIX TOTOKOB;

€) UIMUTAllMOHHOE MOJICTTUPOBaHHE.

5 Kakoii u3 mepedncleHHBIX METOJOB OIICHKM PHCKa MpeAcTaBiseT co00i cepuro
YHUCIIEHHBIX OSKCIIEPUMEHTOB, TPU3BAHHBIX TMOJIYYUTh OHMIHUPUYECKUE OLICHKH CTENeHU
BIIUSTHUS PA3IUIHBIX (PAKTOPOB HA HEKOTOPBIC 3aBUCSINNE OT HUX PE3YIbTAThI:

a) BEPOATHOCTHBIN METOT;

0) METOJT TOCTPOCHUS JiepeBa PEIICHUN;

B) METO]I CIICHAPHUEB;

T') aHAJIN3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IPU pacyeTe YUCTON MPUBEIEHHON CTOMMOCTH JICHEKHBIX MTOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHE.

6 Kak mpu pacyeTe 4MCTO MPUBEICHHON CTOMMOCTH MOYKHO YYHUTBIBATh PUCK:

a) MOCPECTBOM KOPPEKTHPOBKH CTABKH CPaBHEHHUS (CTABKH JTUCKOHTA);
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0) MoCpeICTBOM KOPPEKTUPOBKH YUCTHIX (PMHAHCOBBIX MTOTOKOB;

B) 00a BapuaHTa BEpHBHI.

7 JITIP pacnonokeHo K PUCKY, €CIIU:

a) OoJsiee MpUBJIEKATEIbHBIM SIBIISCTCS MOJyYECHHE CPEHETO BHIMTPHIIIA;
6) uMeeT GyHKIMIO none3HOCTH U(X)=3x ;

B) uMmeeT QyHKIuUIo nonesHoctu U(X) =5X2;

r) uMeeT GyHKIuo nojgesnoctu U(X) =2 + 3X.

8 Eciu mpemust 3a puck P(X) < 0, To JIIIP:

a) CKJIOHHO K PUCKY;

0) He CKIIOHHO K PHCKY;

B) HEHTPAIBHO K PUCKY.

Pacuemno-ananumuueckasn paooma Ne 2.

Nnentuduxamus u oneHka (akTopoB PUCKOB C UCIOIB30BaHUEM IKCIEPTHBIX METOJIOB.

[IpoBecTu sKcnepTHOE HCCIeI0BaHUE C UACHTU(UKALMEH U OLIEHKOH (pakTOpOB pUCKa B
ycnoBusx MWT-npoekra. Jlns cuctemartu3alv W OLEHKU PE3YJIbTaTOB SKCIEPTHOIO
UCCIIEIOBaHU TpPUMEHHUTh Jlenbpuilckuil MeTon, NpenBapUTeNbHO CHOPMHUPOBAB COCTAB
SKCTIEPTHON TPYNIBI B COOTBETCTBUH C KBATM(PUKAIIMOHHON KaTeropuel KaXkJIoro JKCIepTa.
WNnenTuduimpoBaTh U CUCTEMATU3UPOBATh (DaKTOPHI, OKA3BIBAIOIINE BIMSHHUE HAa YPOBEHBb
pucka HWT-mpoekra, ¢ TPUMEHEHHMEM METOJA OSKCIEPTHBIX OIEHOK. [lpu 3TOM
paccMmarpuBaroTcs cieayromue ¢pakTopbl: X1 - KayecTBO MporpaMMHOro odecreyeHus; X 2
- CpPOKM BBINOJIHEHHS MpOeKTa; X3 - o0beM WHBECTHLHMOHHBIX 3aTpaT; X4 - KadyecTBO
ayrcopcuHra; X5 - ypoBeHb PHIHOYHOW KOHBIOHKTYpHl. B 3KcliepUMEHTE NPUHUMAIOT
ydacTue 7 HE3aBUCHUMBIX JKCIEPTOB, B MX 3aJady BXOAMUT ONPEICIIEHUE PAaHra KaxaAoro
dakTopa To MATHOALILHON cucTeMe. HamMeHbIIUH 10 3HAYEHWIO PaHT TPHCBAUBACTCSA
(daxTopy, OKa3bIBaIOLIEMY HauOOJbIIee BIUSHUE HA YpOBEHb 3()()EKTUBHOCTU PEKIAMBIL.
OneHKH 3KCIEepTOB MPEACTaBISAIOTCS B BHUJIE MAaTPHUIbl PAaHTOB ONPOCA, B CTPOKAX KOTOPOI
yKa3bpIBalOTCs (aKTOphl, a B CTOJOIAX — OLEHKM 3KCIepToB. VcXomHble TaHHBIE IO
BapuaHTaM IPEACTABICHBI B Ta0muax 1 — 5.
Tabmuua 1 — Marpuiia paHroB onpoca 3KCrepToB (BapHaHTt 1)

dakTop _
o OKCIepThI Z ¥, Z - (Z v - })2
1 2 3 4 5 6 7
X1 1 3 2 4 5 3 3
X2 4 5 5 5 4 5 5
X3 3 2 3 1 2 2 1
X4 2 1 1 2 1 1 2
X5 5 4 4 3 3 4 4
Cymma

Tabnuua 2 — Matpuiia paHroB omnpoca 3KCIepToB (BapHaHT 2)

dakTop _
- OKCnepThl z %, Z 7 (z . - ;)2
1 2 3 4 5 6 7
X1 1 1 2 3 3 2 2
X2 2 3 3 2 4 4 1
X3 3 2 1 1 5 3 3
X4 4 5 4 5 2 4 5
X5 5 4 5 4 1 1 4
Cymma

Tabmuia 3 — Marpunia paHTroB onpoca SKCIepToB (BapuaHT 3)
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dakTop

OKCIEPTHI = —\2
Bl P PRANIDI L (in —x)

1 2 3 4 5 6 7
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
Tabmmia 4 — Martpuiia paHroB onpoca IKCIepToB (BapuaHT 4)
daxkTto
- P DKCnepThl Z %, Z e x (Z ¥ )_6)2
1 2 3 4 5 6 7
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

Tabnuua 5 — Martpuiia paHroB onpoca 3KCIepToB (BapHaHT S)

dakTop _
- DKCHepTsl Z . z v ¥ (Z . )_C)z
1 2 3 4 5 6 7
X1 1 2 3 1 2 1 3
X2 3 1 2 4 4 2 1
X3 4 5 4 3 3 3 4
X4 5 4 5 5 5 4 2
X5 2 3 1 2 1 5 5
Cymma

Tema 4.2. Cucrema OLEHKM, aHaIM3a U ONTHUMHU3ALMM PUCKOB Ha OCHOBE METOJIOB
CTpaxoBaHMsl, PE3EPBUPOBAHUS, XEPKUPOBAHUSL.

Samaua Ne 1.

C uaeHTHUdUKAIMEH BaIIOTHOTO pHCKa MEXIYHAPOJHOrO MOpT(dess LeHHBIX Oymar
CBSI3aHbI CJICAYIOIINE CUTYallUU:

1) wuHBecTOp MAEpPKUT NOPTQPENnb aKIUi KOMIAHWA HEKOTOPOHl CTpaHbl H3-3a
NEPCIEKTUBBl HX POCTa, HO OIAcaeTcss NaJeHHs Kypca BaJIOThl HMHBECTULUN U3-32
HECTaOMJIBHOCTH CUTYAllMH B CTpaHe (HO €CIM CHTyalus CTa0MIU3UPYETCs, TO KypC BaJllOTHI
CTpaHbl MOKET BO3PACTH);

2) B moptdene MHBECTOPA €CTh JOJTOCPOYHbIE OOJIHMrali HEKOTOPOW CTpaHbl, U HE
HCKJIIOYEHA BO3MO)KHOCTb CHVDKCHMSI IIPOLIEHTHOW CTAaBKH, YTO MOXET HMPHUBECTH K POCTY
Kypca oOJuranuii ¥ najieHuIo Kypca BaJlOThl HHBECTHUIIHIA.

Jis xelkupoBaHUs (CHMXKEHMsI MOTEpb) BAJIOTHOIO PHUCKAa MOTYT HCIIOJIb30BaThCS
¢dwrouepcHble, GopBapIHBIC U OMIIMOHHBIC KOHTPAKTHI.

Tak, maBectop u3 crpanbl B Bioxwn 500 000 neHeXHBIX €IWHUIL CTpaHbl A B
rOCyJapCTBEHHBIE JOITOCPOYHbIE oOnuranmuu crpanbl A. Omnacasch BO3MOXKHOTO TaJeHUS
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Kypca BaJllOThI CTpaHbl A, OH mpojai B ceHTsope mpu kypce A/B = 1,28 drrouepchl Ha
500 000 neHeXHBIX €TUHMII CTPaHBI A ¢ MOCTaBKOH B aekalpe mo ¢prouepcHoil nene 1,23.
Onpenenuth pe3ynbTaThl XeHKUpPOBaHUA TopTdens obOmuramuii, eciu B Jaekadpe IieHa
obmuranumii coctaBuT 510 000 neHeXHBIX eAUHUI] CTpaHbl A, a Kypc A/B cnot u ¢prouepcHas
1eHa OyayT, cooTBeTcTBeHHo: a) 1,22 u 1,17; 6) 1,34 u 1,29.

Pewenue:

1) B MOMEHT mpojaxu (bIOYEPCOB CTOMMOCTH TOpTdens obnuranuii cocTasisiia
500 000 * 1,28 = 640 000 neHeXHBIX €AUHUIL] CTPaHBI B;

2) o BapuaHTy a) B AeKadpe CTOMMOCTh moptdens obmuranuii coctaBmwia 510 000 *
1,22 = 622 200 neHexHBIX EAUHHI] CTPpaHbl B, TO €CTh CTOMMOCTH MOpTQens obmuranuit
yMeHbImiaack Ha cyMmmy 640 000 — 622 200 = 17 800 neHeKHbIX €UHUILL CTPaHbI B;

3) Aoxon MO TPOAAHHBIM (QbloYepcaM OT mMmaaeHus (HIOYEPCHONW IEHBI COCTaBHII
500 000 * (1,23 — 1,17) = 30 000 neHeX)HBIX €NUHUI] CTPAHBI B, TO3TOMY YMCTOE M3MEHEHUH
xemkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 neHeKHBIX €IUHUI] CTPaHBI B;

4) mo BapuaHTy 0) B nekabpe cTouMocTh mopTdens obmmranuii coctaBmia 510 000 *
1,34 = 683 400 neHeXHBIX €IWHUII CTpaHbl B, TO ecTh CTOMMOCTH MOPTQens OoOIUrauii
yBenuumiiach Ha 683 400 — 640 000 = 43 400 neHeXHBIX €IUHMI] CTPaHbI B;

5) yOBITOK OT TPOJAHHBIX (PBIOYEPCOB H3-32 pocTa (BIOYEPCHON IEHBI COCTaBHII
500 000 * (1,29 — 1,23) = 30 000 meHEeXHBIX €IUHUIL CTPaHbI B, M03TOMY YMCTOEC N3MEHEHHE
xemkupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 neHeXHBIX eTUHUI] CTpaHbI B.

Samaua Ne 2.

HNuBectop u3 crpanbl B Bioxun 600 000 1neHeXHBIX €OWHHUII CTpaHbl A B
rOCy/IapCTBEHHBIE JIOJITOCPOUHbIe oOiuranuu crpanbl A. Omnacasich BO3MOXHOTO MaJCHUS
Kypca BalIOTHI CTpaHbl A, OH mpoaand B ceHTsOpe mpu Kypce A/B = 1,28 ¢orouepcsl Ha
600 000 meHEeXHBIX €IUHUIL CTpaHbl A ¢ MOCTaBKOW B Jekabpe mo (wrouepcHoi meHe 1,14.
OnpenenuTb pe3ylbTaThl XeDKUPOBaHUs MopTdens obmurauuii, ecnu B Jexabpe IeHa
obmuraruii coctaBuT 610 000 neHEKHBIX eqUHUIL cTpaHbl A, a Kypc A/B criot u ¢rrouepcHas
1ieHa OyayT, coorBercTBeHHo: a) 1,11 u 1,08; 6) 1,24 u 1,28.

Bonpocwt 0ns 0o6cyscoenus.

1 Konnenuus orpannueHHOro pucka. Metoz croumoctu pucka VAR (Value-at-Risk).

2 Ilpuemsbl ympaBieHHS PUCKOB B CHCTEME PUCK-MEHEIKMEHTa: M30ekaHHe PHUCKa,
ylIepKaHHe pHUCKa, Meperada pHUcKa, CHIDKEHUE CTETNCHHW pHUCKA. YTpaBICHHE PUCKAMU Ha
OCHOBE METOJIOB TUBEPCUUKALINH.

3 VYmpaBineHue pUCKaMu Ha OCHOBE MPHUOOPETEHHS JOMOJIHUTEIBHON HHGOpMAIUH.
VYmpasieHre puckaMy Ha OCHOBE METOJIOB CTPaXxOBaHUSI.

4 YrpaBieHue pucKkaMy Ha OCHOBE METOJIOB IMMUTUPOBAHUS. YTIpaBlieHUE PUCKAMHU Ha
OCHOBE METOJIOB CAMOCTPaXOBaHHUS.

Tecmoevie 3a0anus.

1 Kakue prucku NpUCyIIH 3KCIUTyaTallUOHHOMY 3TaIly MHBECTULIMOHHON JeSITETbHOCTH

a) (hMHAHCOBBIE PUCKU;

0) SKOJIOTUYECKHE PUCKH;

B) PUCKM HEBEPHOTO NPOTHO34;

T') IPOU3BOJICTBEHHBIE PUCKHU.

2 Kakue pucku MPUCYIIH 3aBEPIIAIONIEMY dTAly HUHBECTUIIMOHHOM JIeATEITHbHOCTH:

a) pucku (MHAHCUPOBAHUS JTUKBUIAITMOHHBIX padOT;

0) pUCKH HEBEpHOTO IPOTHO34;

B) PUCKH BO3HMKHOBEHHUSI IPAXKAAHCKOW OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue puCKH M[OpPHUCYIId NPEAbIHBECTUIIMOHHOMY 3Talmy HWHBECTULIMOHHOMN
NeSITeIbHOCTH: !

a) 9KOJIOTHYECKUE PUCKU;

0) pucku omMO0YHON OLIEHKU 3(PPEKTUBHOCTH UHBECTHUIINIH;
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B) PUCKH HEBEPHOT'O MTPOTHO3a OyIYIINX U3MEHECHU;

) (PMHAHCOBBIE PUCKHU.

4 Kakue pUCKH TMPHUCYIIH COOCTBEHHO HWHBECTHUIIMOHHOMY JTaly WHBECTHIIMOHHOU
JeATEeTbHOCTH:

a) MPOU3BOJICTBEHHBIE PUCKU;

0) PUCKU MPEBHIIICHUS CMETHOW CTOMMOCTH MPOEKTA,

B) PHCKH HEBEPHOT'O MTPOTHO3a OyIYIINX U3MEHCHU;

T') PUCK 3aJIepXKEeK CAauu 00BEKTa.

5 Kak Ha3bIBaeTCs CTpaTErM4ecKoe MOBEACHUE KPYITHBIX KOMITAHUH, OCYIIIECTBIISIONIUX
MaccoBO€ MPOU3BOJCTBO, BBHIXOAALIMX HAa MACCOBBIH PBIHOK CO CBOEH HIIM MPHOOPETEHHOM
HOBOW MPOAYKIHEH, ONEPEKAIOIMMNX KOHKYPEHTOB 3a CUET CEPUUHOCTH TPOU3BOJICTBA U
s dekra macmrada:

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) IaTHEHTHOE;

T') 3KCIUIEPEHTHOE.

6 Kak Ha3plBaeTcsd CTpaTErMuecKoe IOBEACHUE KOMIIAHWM, 3aKJIIYaronieecss B
MPUCTIOCOOICHHH K Y3KHM CETMEHTaM IIUPOKOTO pPBIHKA MyTEM CIENHATU3UPOBAHHOTO
BBIITYCKa HOBOW MJIM MOJEPHU3UPOBAHHON MPOJAYKIIMH C YHUKAIBHBIMHU XapaKTEPUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCIUICPEHTHOE.

7 Kak Ha3bIBaeTCsl CTPATETMYECKOE IOBEJCHUE KOMIIAHWM, O3HAUYaIOIIEee BBIXOJ Ha
PBIHOK C HOBBIM (paJlKaibHO HHHOBAIIMOHHBIM) IPOAYKTOM U 3aXBaTOM YaCTH PbIHKA!

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NaTUEHTHOE;

T') 9KCIUICPEHTHOE.

8 Kak Ha3pIBaeTCs CTpAaTErM4YecKOe IMOBEJICHHE KOMIIAHMM, COCTOsIIEE B
MPUCTIOCOOTIEHUH K YCIOBUSIM CIIPOCA MECTHOTO PHIHKA, OCBOEHUH HOBBIX BHJIOB YCIYT MOCIE
MIOSIBJICHUS HOBBIX MPOJIYKTOB M HOBBIX TEXHOJOTHI, UMUTAIIMA HOBUHOK U MPOJIBUKCHUH MX
K CaMbIM UIUPOKUM CJIOSIM IOTpedUuTenei:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCIUICPEHTHOE.

9 Kak Ha3bIBaeTCs PUCK, CBS3aHHBIA C U3MEHEHUSMHU, BbI3BAHHBIMH OOIIEPBIHOYHBIMU
KoJIe0aHUSIMU, U HE 3aBUCAIIUN OT KOHKPETHOTO IPEIIPUSITHS:

a) YUCTHIN;

0) CUCTEeMHBI;

B) HECUCTEMHBIN;

T') CTICKYJISTHBHBIH.
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IIpnioxenne 2

OueHoYHBIE cpeICTBA /5 NPOBeIeHUs POMEKYTOUYHOI aTTecTaluu

a) [lnanupyembie pe3yJbTaThl 00yUYeHHUS U OLCHOYHbIE CPeACTBA VISl IPOBEAEHUS MPOMEKYTOYHOM aTTeCcTalluu:

CTpyKTypHBIi
AJIIEMEHT

KOMIICTCHI N

[TnaHupyembie pe3yIbTaThl
oOydeHus

OneHouHble CpeaCTBA

IIK-6 — cioco0HOCTH OLIeHUBATH 3(P(PEKTHBHOCTH MPOEKTOB € Y4eTOM (pakTOpa HeonpeaeJJeHHOCTH

3HaTh — BuUbl HeonpeneneHHocT U | Ilepeuens meopemuueckux 60npocos K IK3ameny:
pHCKa TIPU OLIEHKE 1. ®uHAHCOBBIN PBIHOK, €T0 CTPYKTYpa U POJIb (PHHAHCOBBIX TEXHOJIOTHHA.
3¢ (HEeKTHBHOCTH TIPOEKTA; 2. OyHKIMU MUPOBOTO (PMHAHCOBOTO PHIHKA M MEPCIIEKTUBBI HOBBIX TEXHOJIOTHH.
METOJIUKY y4yeTa 3. Pucku (HaHCOBBIX TEXHOJOTHI KaK HOBOE siBJIeHUE SKOHOMUKN X XI Beka.
HEOIPEEIIEHHOCTH U PUCKA IIPU 4. IlepcrieKTHBBI U PUCKHU UCIONB30BaHus b2b-mpoayKToB.
olieHke 3(ppexTUBHOCTH 5. IlepcnieKTHBBI U PUCKH UCIIOIB30BAHUS b2C-TIPOIYKTOB.
IIPOEKTOB; 6. IlepcieKTHBBI M PUCKH UCIOIb30BAHUS b2g-TIPOYKTOB.
7. 1lepCrIeKTUBBI U PUCKH UCTIOIb30BaHusA RP-TexHonorui.
8. IlepcniekTuBBI U pUCKHU UCTIONB30BaHUs JIT-TeXHOIOTHHA.
9. IlepcriekTuBBI U pUCKH Uctoyb30BaHUsE OPT-TexHOIOTHH.
10. IlepcrnekTUBBI U pUCKH UCTIOJIb30BaHUSI CRM-TeXHOIOTHIA.
11. IlepcnekTHBBl M PHUCKH HUCHOJB30BAHUS  POOOTHU3UPOBAHHBIX  TEXHOJIOTHYECKUX
KOMILJIEKCOB.
12. TlepcneKTHBBI U PUCKH UCIIOIB30BAHUS MOOMIIBHBIX TEXHOJIOTUI
Ymets — oueHuBath dpdexTuBHOCTE | IIpumepuvie meopueckue 3a0anus 014 IK3amena:

MIPOEKTOB C y4eToM (akTopa
HEOIPEICIIEHHOCTH U PUCKA,
BBIOMpATh U UCIIOJIB30BATH
KpuTepun 3¢ (HEeKTUBHOCTH
MPOEKTOB B MPAKTUYECKOMN
JeSITeTbHOCTH OpTraHu3aINii;

1. Mup-cucrema 1. Bannepcraiina. PUcKOBbIE aclIeKThl pa3BUTUS MUPOBOM SKOHOMMKH.

2 I'mobGanpHas B3anMo3aBucUMOCTh M KoHIen s VUCA-mup.

3 HayuHsble pecypchl T7100ambHOM SKOHOMHKH: POJIb U MECTO (PMHAHCOBBIX TEXHOJIOTHH.

4 Hay4HO-TeXHUYECKUH Mporpecc: (UHAHCOBBIE TEXHOJIOTUU, PUCKH U WHHOBAIOHHBIE
MEePCIEKTUBBI.

5 HayyHO-TeXHUYECKHI MPOTPecc: CTaHAAPTH3AU U YHUDUKAIUS TEXHOTOTUMA.
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o0yJeHus

OueHOuYHbIE CPENCTBA

6 TpaHncHaLMOHAJIbHBIE 0aHKU U (PMHAHCOBBIEC TEXHOJIOTHH.

7 UnTerpamus kak (opma peaausaiii ¥ peruoHATN3al[id MUPOBOH SKOHOMHUKH.

8 MexaHu3M yperyjiMpoBaHUsl BHEUIHEW 3a/J0JDKEHHOCTU C MCIIOJIb30BaHMEM (PMHAHCOBBIX
TEXHOJIOTUH.

9 OObBEeKTUBHbBIE MPEANOCHUIKM M KJIAcCH(PUKanusg (PUHAHCOBBIX TEXHOJOTHH B YCIOBHUSX
HAYYHO-TEXHHYECKOH PEBOIIOIHH.

10 T'nobGanpHble MPOOJIEMBI, ONpeAeIsieMble
YeJI0BEUECTBA, U BO3MOKHOCTH HOBBIX TEXHOJIOTHI.

COMaJIbHO-3KOHOMHWYCCKMMHU  3aJjadyaMU

Bnanets

— HaBBIKAMHU UJACHTU(PHUKAIUN
(aKTOpPOB HEOIPEICIIEHHOCTH U
PHCKOB ITPOEKTA; HABBIKAMH
pacdera rnokxasareinen
3(PEKTUBHOCTH TPOCKTOB C
yueToM (aKTOpPOB pHCKa U
HEOIPEAEIEHHOCTH;

Hanpaenenus uccnedosanuit 011 IK3amena:

1 BausHue pucka Ha MOATOTOBKY W NPHUHSATHE YINPABICHUYECKUX PEHICHUH B YCIOBUAX
BHEJPEHUS HOBBIX TEXHOJIOTHH.

2 Mepa pucka Kak HeoOxoaumas [Uisi (OPMUPOBAHUS aJbTEPHATUB OIICHKA pHCKa,
XapaKTEepU3yIollas BO3MOXKHbBIE MOTEPU WIM MPHOOPETEHUs B MPOU3BOACTBEHHO-XO03HCTBEHHOM
Wi (UHAHCOBOU JIESATEIHHOCTH.

3 MeTo/1 aHAJIOTUU B OIIEHKE PUCKA U €ro MPUMEHEHUE B 5)KOHOMUYECKHUX pacyeTax.

4 Meron nepeBa pelieHui: ToCTPOSHHE MPOCTPaHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

5 Meron MonTe-Kapiio kak BapuaHT CTaTUCTUYECKHX HCIBITAHUN B OLIEHKE W YIPABJICHUU
PUCKOM B HanOoJiee CII0KHBIX ISl IPOTHO3UPOBAHUS PacyeTax.

6 MonennpoBaHue pUCKOB B TPOTHO3HBIX SKOHOMHUYECKUX pacyeTax.

7 OcoOeHHOCTH UASHTHU()UKAIIMY ¥ aHATN3a HAYYHO-TEXHUYECKUX PUCKOB.

ITIK-7 — cioco0HOCTH pa3padaThiBaTh CTPaTerny MOBEACHUSI IKOHOMHYECKMX aT€HTOB HA PAa3JIMYHBIX PHIHKAX

3HaTh

—  POJb U MECTO
KOPIOPAaTHBHBIX (PHHAHCOB B
CUCTEME COLIMAIIBHO -
SKOHOMUYECKUX OTHOLUIEHHUUN U
(hopMUPOBAHUH COIMATIEHO
OPUEHTHUPOBAHHON PHIHOYHOU

Ilepeuens meopemuueckux 60npoco6 K IK3AMeny:

[TepcriekTHBBI M PUCKH UCTIOJIb30BaHUA RP-TexHomornii.

IlepcnexTuBel U pucku ucnonab3osanus JIT-rexunonorui.

[TepcniekTrBBI M pUCKH UCTIONIBb30BaHUA OPT-TeXHOIOTHH.

IlepcniekTuBBl M pucku ucnosb3oBaHnust CRM-TexHomorui.

[lepcrieKTUBBI M PUCKH UCIIOJIB30BAHUS POOOTU3UPOBAHHBIX TEXHOJIOTUYECKUX KOMILJIEKCOB.

Nk W=
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KOMITETCHIINH 00yHcHHA
SKOHOMUKH; 6. IlepcreKTHBBI U PUCKH UCIIOJIb30BAHMSI MOOMIIBHBIX TEXHOJIOTUN
— COBpPEMEHHOE 7. TlepcreKTUBBI M PUCKH UCIIOJIb30BAHUS OMOMETPHUECKUX TEXHOJIOTHH.
3aKOHOJIaTENbCTBO, 8. IlepcrieKTUBBI M PUCKH UCTIONB30BAHUS O0JAYHBIX TEXHOIOTHIA.
HOPMAaTHUBHBIE AKThI U 9. [IlepcrneKTUBBI U PUCKH MCTIOJIb30BAHUS TEXHOJIOTUH PACTIPEICICHHBIX PEECTPOB.
METOJINYECKUE MATePHAITbI, 10. IlepcrieKTUBBI U PUCKU UCIIOJIB30BAHUS P2P-TIPOTYKTOB.
peryaupyroiue GUHAHCOBO- 11. IlepcieKTHBBI M PUCKHU MCIIOIB30BAHUS CUCTEM UCKYCCTBEHHOI'O MHTEIIICKTA.
XO3AMCTBEHHYIO AeATeNbHOCTh | 12. TlepcHeKTUBBI M PUCKH HCIOJIb30BAHUS MHOTO(QYHKLIMOHAIBHBIX IIaTGOPM MOOHIBHBIX
KOpIIopanuii (opranu3anuii); KOPIOPaTUBHBIX NPUIOKCHHM.
—  OCHOBHBIE MTOHATHS O paboTe 13. TlepcrekTUBBI U PUCKU HCTIONB30BaHus Big Data u cucrem OM3Hec-aHATUTHKY.
B KQ4eCTBE dKCIEpTa Mo
BOIIPOCAM CTPATErvH MOBEACHUS
SKOHOMHUYECKUX areHTOB Ha
PBIHKAX;
—  METOJIbl U METOJIUKHI
SKCIEPTHOIO MCCJICIOBAHUS;

YMmeTh — TIPUMEHSATH MOJTYyYCHHBIC Ilpumepnuvie meopueckue 3a0anus 0141 IK3AMeEHA:
3HAHUS B MTPO(ecCHOHATEHOM 1 Konmenmuss  VUCA-mMup  (BOJIATHIIBHOCTB,  HEOIPECIEHHOCTb,  CIOXKHOCTb,

pemeHnH (PUHAHCOBBIX 3a/1a4 U
po0JieM KOPIOpaIny;

— OIICHUBATh
pE3yIbTATUBHOCTD
OTepallMOHHOMN, (PUHAHCOBOM 1
I/IHBGCTI/ILII/IOHHOI\/'I ACATCIIbHOCTHU
KOpropanuii (opranuzaruii),
NEPCICKTUBLI PaA3BUTHUA U
BO3MOJKHBIC TIOCJICACTBHS;

—  OCYIIECTBJIATH aHATIU3 U
pa3paboTKy cTpaTreruu
Kopropanuu (OpraHu3aiiymn) Ha

HEOJJHO3HAYHOCTb) KaK METOA0JIOTNYECKasi OCHOBA YIPABICHUS PUCKAMU (PMHAHCOBBIX TEXHOJIOTHI.

2 OcHOBHBIE HAYYHO-TEOPETHUECKHUE MPEANOCHUIKM HCCIIEI0BAaHUS PUCKOB HCIIOJIB30BAHMUS
(UHAHCOBBIX TEXHOJIOTHU.

3 OcHOBHBIE JTanbl HAKOIUIEHWS 3HAHUM W DPa3BUTUS METOAOB AaHaINW3a pPHUCKOB
UCMOJb30BaHUS (PUHAHCOBBIX TeXHOJOTMH. MneHTudukanms M OIEHKa pUCKA KaK 3IIEMEHT
IIPUHSATUS PELICHUM.

4 OrneHka pucKa UCTOIb30BaHMs (PMHAHCOBBIX TEXHOJIOTHI: KOJTHMYECTBCHHBIA aCTICKT.

5 OneHka pucKa UCIOIb30BaHUS (PMHAHCOBBIX TEXHOJIOTHII: KAUECTBEHHBIN aCIIeKT.
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OCHOBE COBPEMEHHBIX METOJIOB
Y TIEPEIOBBIX HAyYHBIX
IOCTIDKEHNH B 00J1aCTH
(hUHAHCOB;

— ompenensaTs Hanboee
ONITUMAJIBHBIC JJIsI PEIICHUS
KOHKPETHOM 3a7a4u
COBPEMEHHBIC METOIbI U
TEXHOJIOTUU HAYYHOM
KOMMYHHKAITUU JIJIS1 OLICHKH
PBIHKOB U TIPEAMIOYTECHUH
SKOHOMHYECKHX areHTOB;

Bnanets

— METOJAaMH OIICHKHU U aHaJu3a
OCHOBHBIX (DMHAHCOBBIX
MHCTPYMEHTOB, UCIIOJIB3YEMBIX
Ha POCCUIICKOM U 3apyOeKHbIX
(hMHAHCOBBIX PHIHKAX;

— HaBBIKaMH pa3pabOTKH
WHBECTUIIMOHHBIX U
CHEKYJIATUBHBIX CTpaTeruii Ha
(OHTOBBIX U BATIOTHBIX
PBIHKAX;

— croco0aMu OLICHUBAHUSA
COCTOSTHUSI PBIHKA,
11eJIECO00Pa3HOCTH 1
IIPAaKTUYECKOU 3HAYMMOCTH
BBISIBJICHUSI U OLICHKHU CTpaTeruit
YKOHOMHYECKUX areHTOB;

— TMPaAKTUYECKUMU HABBIKAMH

Hanpaenenusa uccnedoeanuii 011 IK3amena:

1 BnusgHue pucka Ha MOATOTOBKY M TPUHSATHE YIPABIEHYECKUX PEIIEHUH B YCIOBHSX
BHCAPCHUA HOBBIX TEXHOJIIOTUH.

2 Mepa pucka Kak HeoOxoaumas [Uisi (OPMUPOBAHUS aJbTEPHATUB OIICHKA pHCKa,
XapaKTEepU3yIollasi BO3MOXKHbBIE MOTEPU WIH MPHOOPETEHUs B MPOU3BOACTBEHHO-XO03HCTBEHHOM
WM (UHAHCOBOU JEATEIbHOCTH.

3 MeTo/1 aHAJIOTUU B OIIEHKE PUCKA U €ro MPUMEHEHUE B S)KOHOMUYECKUX pacyeTax.

4 Meron nepeBa pelieHui: TOCTPOSHHE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Trpada.

5 Meron MonTe-Kapiio kak BapuaHT CTaTUCTUYECKHX HCIBITAHUN B OLIEHKE W YNPABJICHUU
PHCKOM B HanOoJiee CI0XKHBIX JJIsl IPOTHO3UPOBAHUS pacueTax.

6 MonenupoBaHue pUCKOB B TPOTHO3HBIX SKOHOMHUYECKUX pacyeTax.

7 OcoOeHHOCTH UACHTU(PHUKAIIMY U aHAIN3a HAyYHO-TEXHUYECKUX PUCKOB.
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OLICHKHU PBIHKOB, ITPOBCACHUA
KPUTHYECKOIO aHaAIN3a
COBPEMEHHOI'0 COCTOSIHUS
SKOHOMMYECKHX areHTOB;

— 00001IeHNS PEe3yabTaTOB
KPUTUYECKOTO aHATHM3a OLIEHKH
PBIHKOB;

—  BO3MOXHOCTBIO
MEXIUCLIUIUIMHAPHOT'O
MIPUMEHEHHUSI ITOJTYyYE€HHBIX
PE3YIbTATOB JIs1 UCCICAOBAHUA
CTpaTeruii SJKOHOMUYECKHUX
areHTOB;

ITK-9 — cnoco0HOCTh aHATN3NPOBATH M HUCNO0JIb30BATh Pa3JMYHbIC HCTOYHNKH HHGOPMALMH VI IPOBeIeHNsI IKOHOMHYECKHX PACYeTOB

3HaTh

- TOCTOBEPHBIE HCTOYHUKHU
nH(popMaLnU U1 TOCTPOCHUS
SKOHOMETPUYECKOU MOJIENH;

- METO/IbI OLIEHKH KauecTBa
HMCTOYHUKOB UH(GOPMALIUU JIJIst
MIOCTPOCHHS SKOHOMETPUUECKON
MOJICTIN;

— - METOIuKy oTOOpa u
aHanu3a nHopMaIu IS
MMOCTPOCHHS SKOHOMETPUIECKON
MOJIETH;

Hepelteub meopemu4ecKux 6onpocoe K IK3ameny:

O NN R

9.

[lepcnieKTHBBI M PUCKU UCHIOIB30BaHUS POOOTHU3UPOBAHHBIX TEXHOJIOIMUYECKMX KOMILJIEKCOB.
[lepcneKTHUBBI M PUCKU UCTIOIB30BaHUS MOOMIIBHBIX TEXHOJIOTUI

[lepcneKTHBBI M PUCKU UCIIOIB30BaHUS OMOMETPHUUECKUX TEXHOJIOTHI.

[lepcneKTUBBI M PUCKU UCTIOIB30BaHUS O0IAYHBIX TEXHOJIOTH.

IlepcrieKTHBBI M PUCKH HCIIOJIB30BAHMS TEXHOJIOTHUH PACIPEIEICHHBIX PEECTPOB.

IlepcrieKTUBBI M PUCKH UCIIOJIB30BAHMSI p2P-IIPOAYKTOB.

IlepcrieKTHBBI M PUCKH HCIIOJIB30BAHMS CUCTEM MCKYCCTBEHHOTO MHTEIUIEKTA.

[lepcnekTUBBl W PHUCKH HCIOJNB30BaHUS MHOTO(QYHKIMOHANBHBIX IUIATPOPM MOOMIIBHBIX
KOPIOPAaTUBHBIX MPUIOKCHHM.

[lepcniekTHBBI M pUCKH HCTIONB30BaHus Big Data u cuctem OM3Hec-aHATUTUKH.

10. IlepcrnekTUBBI M pUCKH HCTIOJIb30BaHUsI MDM-cucremam.
11. IlepcnekTuBel U pucku ucnonb3oBanus VPN-cereit.
12. TlepcnektuBbl u pucku ucnonab3oBanuss VUIP (cuctema cBsizu, oOecreynBamomias nepeaady
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[Inanupyemslie pe3ysbTaThl

OueHOuYHbIE CPENCTBA

KOMIIETCHIIMU 00yueHus
peueBoro curnaia no MaTepHery uiau mno mo0sM 1pyrum IP-cetsim).
13. Hossie Menua u riiobasibHast ”HGOPMAIIMOHHAS CETh: BOZMOXXHOCTH M PHUCKH.
14. Metononornueckoe 3HaueHue koHuenuun VUCA-Mup ais ynpaBieHUs PUCKaMU SKOHOMUKH
XXI Beka.
YMmers - B IIOJIHOM Mepe Ilpumepnvie meopueckue 3a0anus 0N IK3AMEHA:

KBIN(UIIUPOBAHHO UCKATh U
0TOMpaTh HEOOXOAUMYIO
MH(OPMALIHIO ISl TOCTPOCHUS
SKOHOMETPUYECKOU MOJIENH;

- IPUMEHATH HHPOPMAIIIO U3
Pa3IUYHBIX UCTOYHUKOB JIJIS
U3Y4YEHHUSI IeATEINbHOCTH
OpraHu3aINH, UCTIONb30BaTh
COBpEMEHHBIE METO/IbI
SKOHOMMYECKOTO aHAJIN3a,
UCIOJIb30BaTh PAa3IMYHbIE
MCTOYHUKH WH(POPMALIUU TS
MOCTPOCHHUS SKOHOMETPUUECKON
MOJIETH;

- BBIOpaTh UHCTPYMEHTAJIbHBIC
cpexacTsa st 00paboTKu
SKOHOMUYECKUX
MH(POPMALIMOHHBIX JaHHBIX U
JUTSL IOCTPOCHUS
SKOHOMETPUYECKOU MOJIENH;

— - HHTEPIIPETUPOBAThH
MOJIy4YE€HHBIE PE3YJIbTAThI IS
IIPUHSATHUS PELICHUH,
MOBBIITAIOITNX () PEKTUBHOCTH

| BausHume pucka Ha MOATOTOBKY W NPHUHATHE YIPABICHUYECKHX PEHICHUN B YCIOBUAX
BHEJPEHUS HOBBIX TEXHOJIOTUH.

2 Mepa pucka kak HeoOxoaumas [uUisi (OpPMUPOBaHHSA aJbTEPHATUB OIEHKA pHCKa,
XapaKTepU3yIollass BO3MOXKHbIE MOTEPU WM NMPHOOPETEHHs B IMPOU3BOACTBEHHO-XO3HCTBEHHOM
WIM (UHAHCOBOM JIEATEIHHOCTH.

3 MeTo/1 aHaJIOTUHU B OLICHKE PUCKA U €r0 IPUMEHEHUE B 3KOHOMUYECKHUX pacyeTax.

4 MeTton aepeBa pelieHui: MOCTPOCHNUE MPOCTPAHCTBEHHO-OPHUEHTHUPOBAHHOTO Tpada.

5 Merong Monre-Kapiio kak BapuaHT CTaTUCTHUECKHUX HCIBITAHUN B OLIEHKE U YIPABICHUU
PHUCKOM B HanOoJiee CII0KHBIX JIJIsl IPOTHO3UPOBAHUS pacyeTax.

6 MonennpoBaHue pUCKOB B IPOrHO3HBIX SKOHOMHMUYECKHUX pPacyeTax.

7 OcoOeHHOCTH UASHTU(PHUKALMY U aHaJIN3a HAyYHO-TEXHUYECKUX PUCKOB.

8 BiusHume pucka Ha TOATOTOBKY M MPUHITHE YIPABICHUYECKUX PEIICHUM B YCIOBUSIX
BHEJIPEHUS HOBBIX TEXHOJIOTH.

9 Mepa pucka kak HeoOxomuMmas s (GOPMHpPOBAHUS ANbTEPHATHB OIICGHKA PHUCKA,
XapaKTepU3yIollasi BO3MOXKHbBIE MOTEPU WIH MPHOOPETEHHUs B MPOU3BOACTBEHHO-XO03HCTBEHHOM
WK (MHAHCOBOU JEATEIbHOCTH.

10 MeTon aHanoruu B OLICHKE PUCKA U €r0 TPUMEHEHUE B SKOHOMUYECKUX pacueTax.

11 Meron nepeBa peuieHuid: TOCTPOSHHUE POCTPAHCTBEHHO-OPUEHTUPOBAHHOTO rpada.

12 Metoan MonTte-Kapino kak BapHaHT CTaTUCTUYECKUX MCIBITAHUNA B OLICHKE M YNPABICHUU
PHCKOM B HanOoJIee CI0XKHBIX JJIs1 IPOTHO3UPOBAHUS pacueTax.

13 MonenupoBaHre pUCKOB B TPOTHO3HBIX SKOHOMHUYECKUX pacyeTax.

14 OcobenHocTH HIEHTU()UKALMY U aHAJIN3a HAYYHO-TEXHUYECKUX PUCKOB.
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OueHOuYHbIE CPENCTBA

KOMITETCHIINH 00yuemms
(byHKIIMOHUPOBAHUS
MPEANPUATHS B YCIOBUAX
pHUCKa,
Bnaners - HaBBIKAMH TTOMCKA U 0TOOpa Hanpaenenus uccnedosanuit 011 IK3amena:

uH(popManuu, HeOOXOUMOMN
JUTSL IOCTPOCHUS
SKOHOMETPUYECKOU MOJIENH;

- METOJIUKOM I MOCTPOCHHUS
SKOHOMETPUYECKOU MOJIETHN IS
pacuera ¥ MporHo3a
YKOHOMHYECKUX U (PHHAHCOBBIX
mokasaTelieit;

- HaBBIKaMU TIPOBEJICHUS
SKOHOMMYECKOTO 1
SKOHOMETPHYECKOT0 aHAIIN3a
CJIOKHBIX SKOHOMHYECKUX
CUCTEM Ha OCHOBE OTOOpaHHBIX
HMCTOYHUKOB MHGOpMAIUH;

— - HaBBIKaMU pabOTHI C
TEXHUYECKUMH CPEICTBAMU
00paboTku nHbOpMaIUH;

1 BausiHue pucka Ha MOATOTOBKY W NPHUHSATHE YINPABICHUYECKUX PEHICHUH B YCIOBUAX
BHEJPEHUS HOBBIX TEXHOJIOTHH.

2 Mepa pucka Kak HeoOxoaumas [Uisi (OPMUPOBAHUS aJbTEPHATUB OIICHKA PHCKa,
XapaKTepU3yIollasi BO3MOXKHbBIE MOTEPU WIH MPHOOPETEHUs B MPOM3BOACTBEHHO-XO03HCTBEHHOM
WM (UHAHCOBOU JEATEIbHOCTH.

3 MeTo/1 aHAJIOTUHU B OIIEHKE PUCKA U €ro MPUMEHEHUE B S)KOHOMUYECKHUX pacyeTax.

4 Meton nepeBa pelieHuii: MOCTPOSHUE MPOCTPAHCTBEHHO-OPUEHTHPOBAHHOTO Tpada.

5 Merton MonTe-Kapiio kak BapuaHT CTaTUCTUYECKHX HCIBITAHUN B OLIEHKE W YNPABJICHUU
PHCKOM B HanOoJIee CI0XKHBIX JJIs1 IPOTHO3UPOBAHUS pacueTax.

6 MonenupoBaHue pUCKOB B TPOTHO3HBIX SKOHOMHUYECKUX pacyeTax.

7 OcoOeHHOCTH UACHTU(PHUKAIIMY U aHAIN3a HAyYHO-TEXHUYECKUX PUCKOB.

8 BrnusHue pucka Ha TOATOTOBKY U MPHUHITHE YNPABICHUYECKUX DELICHUN B YCIOBHUSAX
BHEJPEHUS HOBBIX TEXHOJIOTUH.

9 Mepa pucka kak HeoOxomuMmasi g (OPMHUPOBAHUS albTEPHATHB OLIEHKA PpHUCKA,
XapaKTepU3yIoIlass BO3MOXKHbIE MOTEPU WM NMPHOOPETEHHs B IMPOU3BOACTBEHHO-XO3HCTBEHHOM
WM (UHAHCOBOM JIEATEIHHOCTH.

10 Metoz aHanoruu B OLIEHKE PUCKA U €T0 IPUMEHEHHNE B SKOHOMHUYECKUX PacyeTax.

11 Meroa nepeBa pelieHHii: MOCTPOCHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

12 Metong MonTte-Kapio kak BapHaHT CTaTUCTHUUYECKUX HMCIBITAHUM B OLIEHKE U YIPaBJICHUU
PHUCKOM B HanOoJiee CII0KHBIX JIJIsl IPOTHO3UPOBAHUS pacyeTax.

13 MoaenupoBaHie pUCKOB B IPOTHO3HBIX SKOHOMUYECKUX pacyeTax.
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0) Ilopsinok nmpoBeaeHUA MPOMEKYTOUYHOM aTTECTAIMU, IOKA3ATEJIN U KPUTEPUH
OLlCHUBAHMUSL:

[Ipomexyrounass arrecranusi no gucuuruimHe b1.B.JIB.03.01 «Pucku wucnonb3oBaHus
(UHAHCOBBIX TEXHOJOTHI» TN00aIbHOW HSKOHOMHKH» BKIIIOUAET TEOPETUYECKHE BOMPOCHI,
MO3BOJIAIONINE OIICHUTh YPOBEHb YCBOCHHUS OOYYAIOIIMMHUCA 3HAHWN, MPAKTHYECKHE U
TBOpYECKHE 3aJaHMsI, HAIIPABJICHUSI HAYYHBIX HCCIIEOBaHUM, pedepaTsl, BRIABIAIONINE CTEIIEHb
c(hOpMHUPOBAHHOCTH YMEHUH U BIIAJICHUI, TPOBOAUTCS B (hopMe dK3aMeHa.

Jns npoBeneHHs SK3aMEHa MPEAYCMOTPEH CIEAYIOIUN IEpedYeHb TEOPETHUYECKUX
BOIIPOCOB:

DUHAHCOBBIN PBIHOK, €r0 CTPYKTYpa U pOJIh (PMHAHCOBBIX TEXHOJIOTHIA.
OyHKIMH MUPOBOTO (DMHAHCOBOTO PHIHKA U TIEPCIIEKTHBBI HOBBIX TEXHOJOTHH.
Pucku (hnHAHCOBBIX TEXHOIOTHI KaK HOBOE SIBJICHHE SKOHOMHUKHU X X Beka.
[lepcnieKTHUBBI M PUCKU UCTIOIB30BaHUS b2b-IIPOTyKTOB.

[TepcnieKTHBBI U PUCKH MCTIOIB30BaHUS b2C-TIPOTYKTOB.

[lepcrieKTHBBI M PUCKU MCTIONIB30BaHMs b2g-TIPOTYKTOB.

[TepcriekTHBBI M PUCKH UCTIOJIb30BaHUA RP-TexHomornii.

IlepcnexTuBel U pucku ucnonab3osanus JIT-rexunonorui.

[TepcriekTHBBI M pUCKH UCTIONIb30BaHUA OPT-TeXHOIOTHH.

10. IlepcnextuBbl u pucku ucnoiabzoBanus CRM-texHonorui.

11. IlepcnekTUBBI M PUCKH HCIONB30BAHUS POOOTHU3UPOBAHHBIX TEXHOJIOTHUYECKUX
KOMILJIEKCOB.

12. TlepcneKTHBBI U PUCKH UCIIOIB30BAHUS MOOUITBHBIX TEXHOJIOTHI

13. TlepcnieKTHUBBI M PUCKU UCTIONB30BAHUSI OMOMETPUUYECKUX TEXHOJIOTHH.

14. TlepcneKkTHBBI U PUCKH MCTIOIB30BAHUS 00JAYHBIX TEXHOJIOTHH.

15. IlepcnekTUBBI U PUCKH UCTIOIB30BAHMS TEXHOJIOTUU PACTIPEICTICHHBIX PEECTPOB.

16. TlepciekTUBBI U PUCKHU UCIIOIB30BAHUS P2P-MIPOTYKTOB.

17. IlepcneKTUBBI U PUCKH UCTIOIB30BAHMS CUCTEM UCKYCCTBEHHOI'O MHTEJUICKTA.

18. IlepcnekTUBBI W PHUCKA HCIONB30BAaHUS MHOTO(PYHKIIMOHAIBHBIX  IUIATGOpM
MOOUITBHBIX KOPITOPATUBHBIX IPHUIIOKEHUH.

19. IlepcnekTUBBI U PUCKH UCTIOIB30BaHMS Big Data u cucteM OM3HEC-aHATUTHKH.

20. IlepcnexTuBbl M pUCKH Ucnoab3oBanusd MDM-cucremam.

21. IlepcneKkTuBbI U PUCKHU UCTIONIB30BaHus VPN-ceTel.

22. Tlepcnextusbl u pucku ucnons3osanus VUIP (cuctema cBsizu, obecrednBaromias
nepeaady peueBoro curxaia no MHTepHery win 1o Jiro0bsiM apyruMm [P-cetsim).

23. Hosble Menua u rmobanbHast HHPOPMAIIMOHHAS CETh: BO3MOKHOCTU U PUCKH.

24. Metononorndyeckoe 3HadeHue KoHuenuuu VUCA-Mup s ynpaBiieHUS PUCKAMHU
SKOHOMUKH XXIBeKa.

e A Al

IMoka3aTeu U KPUTEPUH IK3aMeHA:

— Ha OIICHKY «OTJUYHO» (5 0aIoB) — 0OyJarONIUICS JEMOHCTPUPYET BHICOKHIA YPOBEHB
c(OpPMUPOBAHHOCTH KOMITIETEHIINI, BCECTOPOHHEE, CHUCTEMAaTHYEeCKOe M TIyOOKOe 3HaHWE
y4eOHOro MaTepuayia, CBOOOTHO BBINIOIHAET JTAOOpaTOpHBIC 3a7aHus, CBOOOIHO OMEPUPYET
3HAHUSAMU, YMCHUSAMU, [IPUMCHACT UX B CUTyallUIdX MOBBIIICHHON CIIOKHOCTH.

— Ha OIIEHKY «Xopomo» (4 Oamra) — oOyJaroniuics IeMOHCTPUPYET CPEIHHUA YPOBEHB
Cq)OpMI/IpOBaHHOCTI/I KOMHGTGHHHﬁZ OCHOBHBIC 3HaHHA, YMCHUA OCBOCHLI, HO HOITYCKAIOTCA
HE3HAUMTENIbHBIC OIMMOKH, HETOYHOCTH, 3aTPYIHEHHS TpPH aHAJUTUYCCKUX OIEpalusX,
IIEPEHOCE 3HAaHUU U YMEHUI Ha HOBbIE, HECTAHAAPTHBIC CUTYALINH.

— Ha OIICHKY «YyJAOBJIETBOPHUTEJbHO» (3 Oamra) — oOydYarOIIMICS IEMOHCTPUPYET
MOPOTOBBIN YPOBEHb C(HOPMUPOBAHHOCTH KOMIIETEHIIUN: B XO0JI€ KOHTPOJBHBIX MEPOMPHITHN
JIOMTYCKAIOTCSL OIIMOKH, TPOSIBIISIETCSI OTCYTCTBHE OTHCIBHBIX 3HAHWH, YMEHWH, HAaBBIKOB,
O6y‘-IElIOH.IHﬁC5I HCIIBITBIBACT 3HAYUTCIIBHBIC 3aTPYAHCHUA IIpHU OINCPUPOBAHUU 3HAHUAMHU U
YMEHUSIMH TP UX TIEPEHOCE Ha HOBBIC CUTYAIINH.
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— Ha OIICHKY «HEeYJIO0BJIETBOPHUTEJbHO» (2 Oamna) — oOydJaronuiics IEMOHCTPHUPYET
3HaHusi He Oonee 20% TEOpeTHYECKOro Marepuaia, JOMYCKaeT CYIIECTBEHHbIE OIIMOKH, He
MOYKET MOKa3aTh UHTEIIEKTYaJIbHbIE HABBIKM PELIEHUs IPOCTHIX 3ajad.

— Ha OILICHKY «HEYAOBJIeTBOPHUTEeAbHO» (1 Oayur) — oOyuarommiicss He MOXKET IOKa3aTh
3HaHUS Ha YPOBHE BOCIPOM3BEICHUS M OOBACHEHHS HWH(POpPMALMU, HE MOXKET II0Ka3aTh
MHTEJUICKTYaJIbHBIC HABBIKU PEIICHUS MPOCTHIX 3a1a4.
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	Приложение 1
	Учебно-методическое обеспечение самостоятельной работы студентов
	10 К группе финансовых рисков, связанных с покупательной способностью, относятся:
	а) авансовый риск;
	б) риск снижения финансовой устойчивости;
	в) риск ликвидности;
	г) инфляционный риск.
	а) чистым;
	б) спекулятивным;
	в) системным;
	г) несистемным.
	Задача № 1.
	Магазин в начале операционного дня закупает для реализации скоропортящийся продукт по цене (без НДС) 150 руб. / ед. Цена реализации этого продукта (без НДС) – 180 руб. / ед. Маркетинговые исследования показывают, что ежедневный спрос на этот продукт м...
	Таблица 2 – Возможная прибыль магазина при реализации скоропортящегося продукта, руб.
	Задача № 2.
	Магазин в начале операционного дня закупает для реализации скоропортящийся продукт по цене (без НДС) 150 руб. / ед. Цена реализации этого продукта (без НДС) – 180 руб. / ед. Маркетинговые исследования показывают, что ежедневный спрос на этот продукт м...
	Таблица 3 – Схема возможных прибылей магазина при реализации скоропортящегося продукта, руб.
	1 Методы дерева решений: возможности развития инструментария риск-менеджмента.
	2 Методы анализа чувствительности: возможности развития инструментария риск-менеджмента.
	3 Возможности метода аналогий в идентификации, оценке и анализе рисков.
	4 Развитие инструментария оценки рисков на основе методов теории вероятностей и математической статистики
	1 Какой из перечисленных методов оценки риска основан на расчетах и анализе статистических показателей:
	а) вероятностный метод;
	б) метод построения дерева решений;
	в) метод сценариев;
	г) анализ чувствительности;
	д) учет рисков при расчете чистой приведенной стоимости денежных потоков;
	е) имитационное моделирование.
	2 Какой из перечисленных методов оценки риска дает представление о наиболее критических факторах инвестиционного проекта:
	а) вероятностный метод;
	б) метод построения дерева решений;
	в) метод сценариев;
	г) анализ чувствительности;
	д) учет рисков при расчете чистой приведенной стоимости денежных потоков;
	е) имитационное моделирование.
	3 Какой из перечисленных методов оценки риска реализуется путем введения поправки на риск или путем учета вероятности возникновения финансовых потоков:
	а) вероятностный метод;
	б) метод построения дерева решений;
	в) метод сценариев;
	г) анализ чувствительности;
	д) учет рисков при расчете чистой приведенной стоимости денежных потоков;
	е) имитационное моделирование.
	4 Какой из перечисленных методов оценки риска используется в ситуациях, когда принимаемые решения сильно зависят от принятых ранее и определяют сценарии дальнейшего развития событий:
	а) вероятностный метод;
	б) метод построения дерева решений;
	в) метод сценариев;
	г) анализ чувствительности;
	д) учет рисков при расчете чистой приведенной стоимости денежных потоков;
	е) имитационное моделирование.
	5 Какой из перечисленных методов оценки риска представляет собой серию численных экспериментов, призванных получить эмпирические оценки степени влияния различных факторов на некоторые зависящие от них результаты:
	а) вероятностный метод;
	б) метод построения дерева решений;
	в) метод сценариев;
	г) анализ чувствительности;
	д) учет рисков при расчете чистой приведенной стоимости денежных потоков;
	е) имитационное моделирование.
	6 Как при расчете чистой приведенной стоимости можно учитывать риск:
	а) посредством корректировки ставки сравнения (ставки дисконта);
	б) посредством корректировки чистых финансовых потоков;
	в) оба варианта верны.
	7 ЛПР расположено к риску, если:
	а) более привлекательным является получение среднего выигрыша;
	б) имеет функцию полезности ;
	в) имеет функцию полезности U(X) =5Х2;
	г) имеет функцию полезности U(X) = 2 + 3Х.
	8 Если премия за риск P(Х) < 0, то ЛПР:
	в) нейтрально к риску.
	Расчетно-аналитическая работа № 2.
	Идентификация и оценка факторов рисков с использованием экспертных методов.
	Задача № 1.
	С идентификацией валютного риска международного портфеля ценных бумаг связаны следующие ситуации:
	1) инвестор держит портфель акций компаний некоторой страны из-за перспективы их роста, но опасается падения курса валюты инвестиций из-за нестабильности ситуации в стране (но если ситуация стабилизируется, то курс валюты страны может возрасти);
	2) в портфеле инвестора есть долгосрочные облигации некоторой страны, и не исключена возможность снижения процентной ставки, что может привести к росту курса облигаций и падению курса валюты инвестиций.
	Для хеджирования (снижения потерь) валютного риска могут использоваться фьючерсные, форвардные и опционные контракты.
	Так, инвестор из страны В вложил 500 000 денежных единиц страны А в государственные долгосрочные облигации страны А. Опасаясь возможного падения курса валюты страны А, он продал в сентябре при курсе А/В = 1,28 фьючерсы на 500 000 денежных единиц стран...
	Решение:
	1) в момент продажи фьючерсов стоимость портфеля облигаций составляла 500 000 * 1,28 = 640 000 денежных единиц страны В;
	2) по варианту а) в декабре стоимость портфеля облигаций составила 510 000 * 1,22 = 622 200 денежных единиц страны В, то есть стоимость портфеля облигаций уменьшилась на сумму 640 000 – 622 200 = 17 800 денежных единиц страны В;
	3) доход по проданным фьючерсам от падения фьючерсной цены составил 500 000 * (1,23 – 1,17) = 30 000 денежных единиц страны В, поэтому чистое изменении хеджированного портфеля равно 30 000 – 17 800 = 12 200 денежных единиц страны В;
	4) по варианту б) в декабре стоимость портфеля облигаций составила 510 000 * 1,34 = 683 400 денежных единиц страны В, то есть стоимость портфеля облигаций увеличилась на 683 400 – 640 000 = 43 400 денежных единиц страны В;
	5) убыток от проданных фьючерсов из-за роста фьючерсной цены составил 500 000 * (1,29 – 1,23) = 30 000 денежных единиц страны В, поэтому чистое изменение хеджированного портфеля равно 43 300 – 30 000 = 13 400 денежных единиц страны В.
	Задача № 2.
	Инвестор из страны В вложил 600 000 денежных единиц страны А в государственные долгосрочные облигации страны А. Опасаясь возможного падения курса валюты страны А, он продал в сентябре при курсе А/В = 1,28 фьючерсы на 600 000 денежных единиц страны А с...
	1 Концепция ограниченного риска. Метод стоимости риска VAR (Value-at-Risk).
	2 Приемы управления рисков в системе риск-менеджмента: избежание риска, удержание риска, передача риска, снижение степени риска. Управление рисками на основе методов диверсификации.
	3 Управление рисками на основе приобретения дополнительной информации. Управление рисками на основе методов страхования.
	4 Управление рисками на основе методов лимитирования. Управление рисками на основе методов самострахования.
	1 Какие риски присущи эксплуатационному этапу инвестиционной деятельности:
	а) финансовые риски;
	б) экологические риски;
	в) риски неверного прогноза;
	г) производственные риски.
	2 Какие риски присущи завершающему этапу инвестиционной деятельности:
	а) риски финансирования ликвидационных работ;
	б) риски неверного прогноза;
	в) риски возникновения гражданской ответственности;
	г) производственные риски.
	3 Какие риски присущи предынвестиционному этапу инвестиционной деятельности::
	а) экологические риски;
	б) риски ошибочной оценки эффективности инвестиций;
	в) риски неверного прогноза будущих изменений;
	г) финансовые риски.
	4 Какие риски присущи собственно инвестиционному этапу инвестиционной деятельности:
	а) производственные риски;
	б) риски превышения сметной стоимости проекта;
	в) риски неверного прогноза будущих изменений;
	г) риск задержек сдачи объекта.
	5 Как называется стратегическое поведение крупных компаний, осуществляющих массовое производство, выходящих на массовый рынок со своей или приобретенной новой продукцией, опережающих конкурентов за счет серийности производства и эффекта масштаба:
	а) коммутантное;
	б) виолентное;
	в) патиентное;
	г) эксплерентное.
	6 Как называется стратегическое поведение компаний, заключающееся в приспособлении к узким сегментам широкого рынка путем специализированного выпуска новой или модернизированной продукции с уникальными характеристикам:
	а) коммутантное;
	б) виолентное;
	в) патиентное;
	г) эксплерентное.
	7 Как называется стратегическое поведение компании, означающее выход на рынок с новым (радикально инновационным) продуктом и захватом части рынка:
	а) коммутантное;
	б) виолентное;
	в) патиентное;
	г) эксплерентное.
	8 Как называется стратегическое поведение компании, состоящее в приспособлении к условиям спроса местного рынка, освоении новых видов услуг после появления новых продуктов и новых технологий, имитации новинок и продвижении их к самым широким слоям пот...
	а) коммутантное;
	б) виолентное;
	в) патиентное;
	г) эксплерентное.
	9 Как называется риск, связанный с изменениями, вызванными общерыночными колебаниями, и не зависящий от конкретного предприятия:
	а) чистый;
	б) системный;
	в) несистемный;
	г) спекулятивный.
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