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JIucT akTryanusanuu padoyeil nporpaMmbl
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y4eOHOM TOJly Ha 3aceaHuu Kageapbl DKOHOMUKH

IIpoTokon oT 20 1. Ne
3aB. kadenpoii A.Tl'. Bacunnena
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y4eOHOM TOJly Ha 3aceaHuu Kageapbl DKOHOMUKH

IIpoTokon oT 20 1. Ne
3aB. kadenpoii A.Tl'. Bacunnena




1 Lean ocBOeHU S 1M CHUNJIMHBI (MOTYJIS)

ensmu ocBoenust pucuuiinabl b1.B.JIB.01.02 Pucku ncnonb3oBanust pUHAHCOBBIX
TEXHOJIOTHI SIBJISIOTCS: YCBOCHHE TEOPETUUYECKUX U METOAMYECKHUX TOJOKEHUHN YIpaBlieHUs
puckamMu (UHAHCOBBIX TEXHOJOTHMH, (OPMHUPOBAHHME U pa3BUTHE OOILEKYJIBTYPHBIX U
po(eCCUOHAIBHBIX KOMIIETCHITUHN MO BUAaM MPOodeCCHOHATBHON NeATEILHOCTH B 00J1acTH
DKOHOMHUKH, OXBATHIBAIOLIEH Tpomecchl HACHTU(UKAIMKU, OICHKH W  YIpPaBICHUS
(UHAHCOBBIMHU, MPOU3BOJCTBEHHBIMU, JIOTUCTUYECKHUMH, MAapKETHHTOBBIMU pHUCKAMHU B
MPOMBINIICHHOCTH, OaHKaX, KOMMEpPIIMH, CTPAaXOBBIX W WHBECTUIIMOHHBIX KOMIIAHHSX, B
denepanbHbIX, MyHULIMNAIBHBIX M 0Opa30BaTENbHBIX YUPEKICHUSIX, B MH(OPMALMOHHOMH,
IPOCKTHO-3KOHOMUYECKOH M HAayYyHO-HCCIEIOBAaTENbCKOW cdepax ais oOecreueHHs
3 PeKTUBHOTO ¥ YCTOMYMBOTO (YHKIMOHUPOBAHUS OpraHu3aiuii  WHOOPMAIMOHHON
sKOHOMUKH X XI Beka. MOBBIIIEHUSI KX KOHKVDEHTOCIIOCOOHOCTH U KDEITUTOCIIOCOOHOCTH.

2 MecTO0 JUCUMILIIMHBI (MOYJIsI) B CTPYKTYpPe 00pa30BaTeibHOM NPOrpaMMbl

Jucuumnuaa Pucku umcnonb3oBaHUs (PUHAHCOBBIX TEXHOJOTHH BXOIUT B YaCTh
yaeOHOro  TutaHa  (GopMuUpyeMyr0  yJdacTHHUKaMH  0Opa3oBaTENbHBIX  OTHOIICHUMH
00pa3oBaTeNbHON MPOrPaMMBI.

JUist  w3ydeHHWsT IWCHUIUIMHBI  HEOOXOAWMMBI  3HaHUSA  (YMEHHS, BJIAQJICHHSA),
c(hopMHpOBaHHEIC B PE3YyJIbTATEe U3YUCHUS TUCIIUILINH/ IPAKTHK:

MHHOBALIMOHHBIE TEXHOJIOTUH B OM3HECE

Puckomorus

CoBpeMeHHbIe 0aHKOBCKHE TTPOTYKTHI U TEXHOJIOTHH

3nanus (yMEHUS, BIQJICHUS ), IOJTYICHHBIE PU U3yYCHUH TAHHOW JUCIUILTUHBI OyIyT
HEOOXOAUMBI JJISI U3YYCHUS TUCIUTUTAH/TIPAKTHK:

[ToaroroBka k mpoleype 3aiiuThl ¥ 3alIMTa BEITYCKHON KBaTU(UKAITMOHHONW paOOThI

[ToaroroBka k caaue v cada rocy1apCTBEHHOT0 HK3aMeHa

[Tpoun3BoaCcTBEHHAS - HAYYHO-UCCIIEI0BATENbCKas paboTa

[Tpon3BoaCcTBEHHAS - MPEAAUILIOMHAS TIPAKTHKA

3 Komnerenuuu o0y4aruierocsi, popMupyemMbie B pe3yabTaTe 0CBOCHHUS

AMCHUIJIMHBI (MO1YJIS) M IJIAHUPYEMbIE Pe3yJbTAThl 00y4eHUs

B pe3ynbrate ocBoeHUS AMCUUILIUHBI (MOys1) «Pucku ucnonb3oBaHust PUHAHCOBBIX
TEXHOJIOTUIT» 00yUaroHiics TOKEeH 00J1a1aTh CIeAYIOUMMH KOMITETCHIIUAMU:

KOI[ HHIUKaATOpa I/IHI[I/IKaTOp JOCTHXKCHUA KOMIICTCHIIN

[1K-1 CnocobeH mpoBOAWTH MCCICIOBAHUSA W aHAIM3 B cdepe (PUHAHCOBBIX TEXHOJOTHHA U
YIPaBJICHUS pUCKAMU

[K-1.1 [IpoBOIUT CpaBHUTENBHBINA aHATH3, 0000IIAET U KPUTUUYECKU OLCHUBAET
MEXIYHAapOAHbI M OTEYECTBEHHBIM ONBIT B OOJIACTH pa3BUTHA,
NPUMEHEHHS, PEryIUpOBaHUs (PMHAHCOBBIX TEXHOJOTHI W yIpaBIICHUS
pHrCcKaMu

I[IK-1.2 OrneHMBaeT BO3MOKHOCTh HCIIOJB30BAHMS WHHOBAIlMM M pa3padOTOK B
chepe (PUHAHCOBBIX YCIAYr MpPHU pEUICHWH TNPAKTHYECKUX 3agad B
npodeccrnoHaILHON 00J1aCcTH

[IK-2 CnocobeH mnpoBOAWTH CAaMOCTOSTEIbHBIC HCCICIOBAaHUS B COOTBETCTBHU C
pa3pabOTaHHON IPOrPAMMOI

IK-2.1 OOOCHOBBIBACT AKTyaJIbHOCTh, TEOPETHUYECKYID M TPAKTHYCCKYIO
3HAYUMOCTDb I/136paHHOI>'I TCMbl HAYYHOT'O MHCCICIOBaHUA B O6HaCTI/I
pa3BUTHSI, MPUMEHEHUS, PETyJIUPOBaHUS (PUHAHCOBBIX TEXHOJOTHH H
YIPAaBJICHUA PUCKAMU

[IK-2.2 [IpoBOIUT caMOCTOSITENIPHBIC HAy4HBIC HCCICAOBaHUS B 00JacTH
pa3BUTHS, TIPUMEHEHUS, PETYIUPOBaHUS (PUHAHCOBBIX TEXHOJIOTHI 1




YHOpPaBJICHUS PUCKAMH

[1K-2.3

[IpencraBisier pe3ynbTaTbl MPOBEACHHOTO HCCIEIOBaHUS HAyYHOMY
COOOIIIECTBY B BHJIC CTaThU/IOKJIA/1a




4. CTpyKTypa, 00bEM U COAEPKAHNE TUCHTUILUIUHBI (MOIYJIs1)
OO01mast TpyI0eMKOCTh TUCHUTUTHHBI COCTABISET 4 3aUeTHBIX eAnHuIl 144 akaa. 4acoB, B TOM

HHUCIIC:

— KOHTaKkTHas pabota — 10,9 akan. 4acos:
— ayIUTOpHAs — 8 aKaJl. 4acoB.;

— BHeayIuTopHas — 2,9 akaJl. 4acos;

— camocTosiTenpHas padota — 124,4 aka. 4acos;
— B (hopMe MPaKTUYECKON MOATOTOBKHM — () akaj. yac;
— MOATOTOBKA K 3K3aMeHy — 8,7 aka. yac

dopma aTTecTaluu - SK3aMEH

AynuropHas 3 s
KOHTaKTHas pabora E 3 dopma TeKyiero
Paszzen/ Tema g| (saxan uacax) & E[‘ Brx KOHTPOIIA Kon
[ — = & © | caMOCTOSATENBHOM | yCHeBaeMOCTH U KOMITeTEHIHII
H o< v
Q & paboThI MIPOMEKYTOUHOMN
na6. | mpakr. | € &
Tex. Z'g aTTecTaluu
3aH. | 3aH. | O &
1 CoBpemeHHbIE (DMHAHCOBBIE
TEXHOJIOTHH, WX MECTO B
OpTaHU3alMOHHO
UHQpaACTPYKType
NpeanpUITHI, OpraHu3anuil u
yapexaenuii XXI Bexa
CamocTosTenpHOe
1.1 WunoBanmonHbIe o
acrneKTsl 3KOHOMHUKU XXI U3yaeHue yachHol
W Hay4yHOH CobecenoBanue,
BEKa. WHAHCOBBIE [K-1.1, TIK-
TeXH’OJ'IOFI/II/I 31) HX MECTO B JMTCPATYPHI. TeCTHpOBAtue, 1.2 HK’ 2.1
OPFAHH3AMHOHHO 1 1/0,41| 35 Beinonnenue MpOBEpKa H'K’ 29 H'K’
ﬁ ABICHYCCKO AQHATUTHYCCKUX | MHIUBHIYAIbHBIX 23’
ynip . 3aqanui (1o 3aIaHH ’
cUCTEME MPEINPHUITHH | BEIGDAHHOG
OpraHu3alui TeMI:lTI/IKe)
2
1.2 HoBble ¢uHaHCOBBIC
CamocTosTenpHOe
TEXHOJIOTHH u .
KOMITCTEHIIHA H3ydeHue yuyeOHou
. W Hay4yHOH CobecenoBanue
cneuuanuctoB: Big Data, ¥ & > | TIK-1.1, TIK-
poSoTmamms JIATEPATYpPHI. TECTHPOBaHUE, 12 TIK-2.1
) ey &l
HCKYCCTBEHHEIH 1 1/0,41| 35 Beinonnenue MpOBEpKa IK.2.2, TIK-
HHTEILICKT AQHATUTHYCCKUX | MHIUBHIYAbHBIX 53
6 ’ 3ajaHuii (1o 3a/1aHuUi )
HOMETpUYECKHe u 6 N
BBIOpaHHOMN
MOOHIIbHBIE TEXHOJIOTHH, P )
TeMaTHKe
pacripesiesieHHbIe
HWroro no pazneny 2 2/0,81| 70
2 Pucku COBPEMEHHBIX
(hMHAHCOBBIX TEXHOJIOTHIA,
AACHTUDUKALHS, aHaJm3,
OIICHKA u yIpaBJICHHS
pucKamMu HCTIOJIb30BAHHUS

d)HHaHCOBI)IX TEXHOJIOTUH




2.1 Ormpenenenue,

CamocrosTensHoe
WICHTUQUKALUS u o
H3ydeHue yuyeOHou
KIACCHQUKAIH  PHCKOB W Hay4yHOH CobecenoBanue
HUCIOJIb30BaHUS e };‘; . LCCTHDOBAHIC > | TIK-1.1, TIK-
(punancoBbIX 1/0,41| 35 BBIH(I))HH}CIII-)H/Ié I c?Be Ka 7 1.2, TIK-2.1,
TexHojioruid. OneHka u ’ POBEp I1K-2.2, TIK-
AQHATUTHYCCKUX | MHIUBHIYAbHBIX

aHanu3 pHucKa B . N 23

3aqanui (1o 3aJaHul
opranmzanuax XXI Beka. N

BbIOpaHHOH
MopaenupoBaHue PpUCKOB

TEeMaTHKe)
MCIIOIb30BAHUS
2.2 Cucrema OIICHKH,
aHaju3a U ONTHMHU3AILNH
PUCKOB  HCHOJIB30BaHUS
(hMHAHCOBBIX TEXHOJIOTHH CamocrosrensHoe
Ha  OCHOBE  METOHOB u3yveHune yaeOHon
CTpaxoBaHus, W Hay4HOU CobecenoBanue, K-1.1. TIK
pe3epBUPOBaHUS, JIUTEPATYPHI. TECTUPOBAHUE, 12 HK7 21
xelpkupoBaHus.  OneHka 1/0,41 | 19,4 Brimonnenue NIpOBEpKa H'K’Z > H'K’
U aHaIN3 PHUCKOB Ha AQHATUTHYECKUX | MHIUBHIAYAJTbHBIX 23’
OCHOBE METOJIOB 3amanuii (1o 3aJIaHUI ’
CPaBHEHHMSI, KJIACTEPHOTO BbIOpaHHOH
aHaju3a, METOJIOB TEMAaTHKe)
TEOpUu urp,
YyBCTBHUTEJIBHOCTH,
aHanM3a CIICHapHeB,
HWroro no pazaery 2/0,811| 54,4
Uroro 3a cemectp 4/1,61|124,4 JK3aMeH
Hroro nmo gucuuiuinHe 4/1,6M1124,4 9K3aMCH




5 O0pa3oBare/ibHbIE TEXHOJIOTHH

Jlns peanu3aliy MpeayCMOTPEHHBIX BUIOB yueOHOI paboThl B KadecTBE 0Opa3oBa-
TEIbHBIX TEXHOJOTMM TNpPEernojaBaeMoll IUCHUIUIMHBI HCIOJB3YIOTCA TpPAIUIMOHHAS H
MOJTyJIbHO-KOMITETEHTHOCTHASI TEXHOJIOTHH.

[Tpu mepenaue HEOOXOAMMBIX TEOPETHUECKUX 3HAHUN UCIOJIB3YIOTCS MYJIbTUMEIUI-
HBIE CPEJICTBA U TEXHOJIOTHH.

JIy1s1 yCBOGHHUSI HABBIKOB 00pa0OTKH aHATUTUIECKOM, TEOPETUICCKON U METOIMYECKOM
uH(pOpMAIIMK, MPOBENCHUS AHAIUTUYECKUX OILCHOK, MHTEPIPETAIlMU IMONTYYCHHBIX 3HAHUN
MPEIyCMOTPEHO MPOBEICHUE 3aHITHI B KOMIIBIOTEPHOM KJIACCE M UCTO0JIb30BaHuEe MeTo10B IT:
CIpaBOYHO-NIPaBOBEIX cucTeM «[apanT», «KOHCynbTaHT+», paboTa C AJIEKTPOHHBIMHU
tadmuamu MS Excel.

Jlnsi yCBOGHHMSI TEOPETUYECKUX UM METOJOJOIMYECKMX HaBBIKOB HCCIIEIOBAHUS
Pa3IUYHBIX SKOHOMHMYECKHUX CHCTEM, OLEHKH CTPAHOBBIX U PErHOHANbHBIX TEHICHIIMA
HKOHOMHUYECKOTO Pa3BUTHS MIPEIyCMOTpeHa paboTa ¢ 6J10kaMu 0(UIIMATBLHON CTaTUCTUYECKOM
nHpopmanuu, cBoilaMu HHGOpPMAIUU B MH(OOPMAITMOHHBIX MTOPTaIaXx.

J7is yCBOCHHSI HaBbIKA BJIAJICHUS] COBPEMEHHBIMUA METOJIaMU U METOJIOJIOTHEH OI[EHKU
U aHajM3a TEeHACHUUH SKOHOMHMUYECKOTO pPa3BUTHS, MPOLIECCOB U SBJIECHUII HA MaKpOYpPOBHE,
ME30ypOBHE U MHKPOYPOBHE HMCIIOJIB3YETCSl IPHEM «MO3TOBOTO IITYPMay, HHIUBUAYATIEHOTO
u  oOparHoro. Jlyjsg  yaydmieHHs  yCBOGHHS  OOydaloomuMHCsS  Hauboiee  TPYIHO
BOCIIPUHUMAEMBIX PA3[eNiOB JUCHUIUIMHBI MPEIyCMOTPEHBI 3aHSATHS, MPOBOJAUMBIE B
MHTEPAaKTUBHBIX (hOpMax.

Jlis  oBmameHusT HABBIKAMU CAMOCTOSITENIBHOW paboOThl, CaMOOpraHU3AlUU U
OpraHM3al[My  BBIMIOJHEHUS TBOPYECKUX 33JaHMM NIpPEIyCMOTpEeHa TOArOTOBKAa K
MPAKTUYECKUM 3aHATUSM (OOCYKICHHSIM pPE3yabTaTOB HAYYHOH MPOpabOTKH MaTepHasioB
JUCHUIUIMHBI U HUX TEOPETHYEeCKOM M NPAaKTHYECKON 3HAYUMOCTH), COOOIICHUSM,
TECTUPOBAHUIO, BBIMOJIHEHUE JOMAIHUX 33JaHU C HMX MOCIEIYIOIUM TpeICTaBICHUEM
JOKJIaJIOB, HAaMucaHueM pedepaToB, MPEACTaBICHUEM KOHTPOJBHBIX U KypcOBOH paboT Ha
00pa3zoBaTeIbHOM MOpTAaJIE.

6 YueOHO-MeTOOMYECKOE 00ecTIeYeHHe CAMOCTOSITeIbHOM padoThl 00y4arouXxcst
[IpencraBneHo B mpujaoXeHuu 1.

7 OneHOYHbIE CPeCTBA ISl IPOBeIeHH S MPOMEKYTOUYHOM aTTeCTAlMU
IIpencraBieHsl B IPUIIOKEHUH 2.

8 VYueOHo-MeToaMYeckoe W HHpOpPMALMOHHOE oOecmevyeHHe JUCHUIIMHBI

a) OcHoBHas TUTEpaTypa:

1. MupoBas s5koHOMHKA B 2 yacTsx. Yacte 1: YueOHuk st By30B / P.W. XacOynaToB [u
np.]; mox obmek pemakiuein P.M. XacOymarosa. - 2-¢ u3z., mepepab. u jom. - Mockga:
WMzpatensctBo  "HOpaiit", 2020. - 689 c. [Onekrponusiii pecypc]. Koam pocryna:
https://urait.ru/viewer/mirovaya-ekonomika-v-2-ch-chast-1-444736#page/2. (mara
obpamenus: 11.02.2021)

2.MupoBast 5koHOMHKa B 2 yacTsax. Yacts 1: YueOnuk s By3os / P.U. XacOynaToB [u
np.]; mox obmeit pemakmueit P.M. XacOynartoBa. - 2-e m3z., mepepald. u gom. - Mocksa:
M3patensctBo  "HOpaitt", 2020. - 691 c. [Onekrponnbii pecypc]. Kom moctyna:
https://urait.ru/viewer/mirovaya-ekonomika-v-2-ch-chast-2-444738#page/2. (mara
obpamenus: 11.02.2021)

0) lomotHuTeIBLHAS IUTEPaTypa:


https://urait.ru/viewer/mirovaya-ekonomika-v-2-ch-chast-1-444736#page/2
https://urait.ru/viewer/mirovaya-ekonomika-v-2-ch-chast-2-444738#page/2

1. OpguanoB b.E. Hnadopmanumonnsie cuctembl ympaBieHUus 3(PQGEeKTHBHOCTHIO
Ou3Heca: yuyeOHMK W mpakTukyMm s By3oB / B.E. OmuninoB. - MockBa: M3naTenbcTBo
"FOpait", 2020. - 206 C. [DnexkTpoHHbIN pecypc]. Kon JOCTyTa:
https://urait.ru/viewer/informacionnye-sistemy-upravleniya-effektivnostyu-biznesa-
450638#page/2. (nata obpamenns: 11.02.2021)

2. Herecoa O.1O. UndopmanmoHHbIe CUCTEMBI M TEXHOJIOTUU B IKOHOMUKE: yueOHOe
nocobue st By3oB / O.}O. Herecosa. - 3-e uzn., nmepepad. u mom. - MockBa: M3narenscTBo
"FOpaiit", 2020. - 178 c. [DnekTpoHHBIT  pecypc]. Kon JOCTyTa:
https://urait.ru/viewer/informacionnye-sistemy-i-tehnologii-v-ekonomike-452595#page/1.
(mata obpamenus: 11.02.2021)

B) MeToan4eckue yKazaHusi:

1. Boruens, JI.M. Pucku npeanpuHUMaTeNbCKOW IEATENbHOCTH: NMPakTuKyM / JL.M.
Botuens, B.B. Bukynuna; MI'TY. - Marautoropck: MI'TY, 2019. - 1 351eKTpoH. ONT. 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. (nata obpamenus: 11.02.2021)

2. Eroposa, JI.I'. ba3bl ganHbix. OnepaTopbl BEIOOPKH 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. (nata obpamenus: 11.02.2021)

r) [Iporpammuoe odecieuenne u UHTEepHET-pecypcehI:

IIporpammHoe o0ecneuenne

HaunmeHnoBaHme o
10 Ne norosopa CpoOK IeiiCTBUS TUIEH3UU

MS Office 2007 1y 135 1 17.09.2007 BeccpouHo
Professional
77ip CcBOOOTHO 0eCCPOYHO
FAR Manager CBOOOHO 0OeCCPOUHO
MS Windows 7
Professional (st [[A-1227-18 ot 08.10.2018 11.10.2021
KJ1ACCOB)

IIpodeccnonanbHble 0a3bl JaHHBIX M HH(OPMaIMOHHBIE CIPABOYHbIE CHCTEMbI
HasBaHue kypca Ccblika

OnekTpoHHas 0a3a MEPUOJUYECKHX H3JaHUN
East View Information Services, 00O
Hanmonanphas uH(GOPMaIMOHHO-
aHanuTHYecKas cucrema — Poccuiickuit uamexkc|URL: https://elibrary.ru/project _risc.asp
Hay4uHoro nmuruposanus (PMHIL)
ITouckoBast cucrema Axamemust Google
(Google Scholar)
Wudopmannonnas cucrema - EnnHoe OKHO
JI0CTyIa K MHPOPMAIIMOHHBIM pecypcaM
Poccuiickass T'ocynmapcTBeHHass OuOIMOTEKA.
Karanoru

https://dlib.eastview.com/

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

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

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



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://urait.ru/viewer/informacionnye-sistemy-i-tehnologii-v-ekonomike-452595#page/1
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

OnexkTpoHHbIe pecypchl Oubmmorexku MITY
uM. I'.11. HocoBa

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

p

®denepanbHblii  00pa30BaTENBHBIN MMOPTAIT
OKOHOMHUKA. COLII/IOJIOFI/IH. MeHeﬂ)KMeHT

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

VYHuBepcuTeTcKass MHPOPMAIIMOHHAS CHCTEMa
POCCHA

https://uisrussia.msu.ru

MexayHapoaHas HayKOMETpHYeCcKast
pedepaTuBHAs ¥ IOJTHOTEKCTOBAs 06a3a TaHHBIX
Hay4yHbIX n3manuil «Web of sciencey

http://webofscience.com

MexnyHaponHas pedeparuBHas u

IIOJJHOTEKCTOBAsA CIIpaBOYHasi 0aza JaHHBIX

http://scopus.com
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9 MaTepuajibHO-TeXHHYECKOe o0ecnevyeHre TN CIUTIIUHBI (MOXYJIs)

MarepuanbHO-TEXHHUECKOE 00ecTieueHUe JUCIUTUINHBI BKIIIOYAET:

Tun u HazBanue aynuropun OCHalIEHUE ayTUTOPUN

VY4ueOHble  ayaUTOpUM Ui TPOBEACHUS  3aHATUH  JIGKIMOHHOTO  THIIA
MynbpTUMEINIHBIE CPENICTBA XPAHEHHUS, IEPEAAYH U NPEeACTaBICHUS HH(DOPMALIUH.

VY4ueOHblEe ayAUTOPUHM JUIS TPOBEIACHUS NPAKTUYECKUX 3aHATUH, TPYNIOBBIX U
WHAVBUAYAIbHBIX KOHCYJbTAllMi, TEKYIIEro KOHTPOJS M TPOMEXKYTOYHOW aTTecTaluu
MynbTUMEIUIHbIE CpEACTBA XpAaHEHWs, IepeJadyd W MpeJICTaBlIeHUs WHPOpPMAaLUU.
Kommuiekc TecToBbIX 3ajaHui J1s MPOBEACHUS MPOMEKYTOUHBIX U PyOEKHBIX KOHTPOJIEH.

[Tomemenuss A caMoCTOSTENbHOW paboTel  oOywaromuxcst I[lepcoHanmbHBIC
KoMItbioTephl ¢ maketoM MS Office, Berxomom B MIHTEpHET U ¢ TOCTYNOM B 3JIEKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENbHYIO CPEy YHUBEPCUTETA

[Tomemnenust nis XpaHeHUS € MPOQPIIIAKTHYSCKOTO OOCITYXKUBaHHS y4eOHOTO
obopynoBanust Illkader ans xpaHeHus: ydyeOHO-METOJUUYECKOM ITOKyMEHTAalMud, y4eOHOTro
000pyI0BaHUS ¥ Y4eOHO-HATJIATHBIX TTOCOOHH.
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[Mpuniaoxenne 1
6 YueOHO-MeTOoAHUYeCKOe o0ecneyeHne cCaMoCTOATeIbHO padoThl CTY/IeHTOB

[To mucummmmue b1.B.JIB.01.02 Pucku wncnonp3oBaHus (PUHAHCOBBIX TEXHOJIOTHI
IpeIyCMOTPEHA ayAUTOPHAs U BHEAYUTOPHAsl CAMOCTOsITeNIbHAs paboTa 00y4yaromuxcs.

CamocrosiTenbHas paboTa CTYACHTOB MPEANoJaraeT MoArOTOBKY K 3aHATHSAM, PEIICHUE
TUIIOBBIX 3aJa4 Ha HpaKTI/I‘-I€CKI/IX 3aHATUAX, HAIITMCAHUC pe(bepaTOB 10 Hpe,Z[CTaBJIeHHBIM B
paboueli mporpaMMe JUCITUTIINHBI TEMaM, BBITTOJTHEHHUE TBOPUYECKUX KOHTPOJIBHBIX padoT.

Pa3nen 1: CoBpeMeHHbIe (PMHAHCOBBIE TEXHOJOTHHM, HX MECTO B OPraHN3allHOHHOM
HH(PpACTPYKTYype NpeAnpUsTHl, opranuzaumnid u yupexaenuii XXI Bexka

Tema 1.1. IHHOBanIMOHHBIE acTIEKTH YKOHOMUKHA X XI Beka, (MHAHCOBBIE TEXHOJOTUU
U UX MECTO B OPraHU3aLMOHHO-YIIPABICHYECKOW CUCTEME NPEAIIPUATUN U OpraHU3aLi.

Bonpocwt 0na oocyrncoenun (na npakmuueckux 3aHAMUAX).

1 Konnemmus VUCA-mup (BOJaTHIIBHOCTh, HEONPEIACICHHOCTh, CIIOKHOCTb,
HEOJHO3HAYHOCTh) KaK METOJI0JIOTMYECKasi OCHOBA YIPaBIEHUS pPUCKaMU (UHAHCOBBIX
TEXHOJIOTHI.

2 OcHOBHEBIE HAay4YHO-TCOPCTHUYCCKUC MMPpCaAIIOChUIKA HUCCIICO0BaHUA PUCKOB
MCIIOJIb30BaHUs (PMHAHCOBBIX TEXHOJIOTHUH.

2 OcHOBHBIE 3Tambl HAKOIUIEHUS 3HAHUNA U pasBuTUA MCTOAOB aHAIM3a PHCKOB
UCIOJIb30BaHUsl (DMHAHCOBBIX TexXHOJOTWH. MneHTudukanms U oleHKa pucKka Kak SJIEMEHT
IIPUHSATUS PELICHUMN.

5 OreHKa pUCKa UCIIONh30BaHUS (PMHAHCOBBIX TEXHOJOTHUN: KOJIMYECTBEHHBIN aCIeKT.

6 O1eHKa prcKa HCIOIb30BaHUS (PUHAHCOBBIX TEXHOJOTHI: KaueCTBEHHBIN acIIeKT.

Tecmoevie 3a0anus.

1 YkaxuTe Hanbosee CTpOroe MpeCcTaBlIeHNuE O PUCKE KaK SBJICHUU:

a) cuTyalus, OOBEKTHBHO COJEp’Kalllas BBICOKYIO BEpOSTHOCTh HEBO3MOXKHOCTH
JOCTH>KECHUS 1IEIIH;

06) wHanmuune (aKTOpOB, TMPH KOTOPBIX PE3YAbTaThl JCUCTBHM HE SBISIOTCS
NETePMUHUPOBAHHBIMH, a CTENEHb BO3MOXKHOI'O BIIMSHHUS 3THUX (PAKTOPOB Ha PE3yJbTaThl
HEU3BECTHA;

B) CIEACTBHE JACUCTBUs (Oe3MeHCTBHsI), B pe3yjibTaTe 4Yero CYIIECTBYET peanbHas
BO3MO>KHOCTb TOJIy4EHHS HEOIIPEIEIEHHBIX PE3YJIbTATOB;

I) KaTeropusi, OTpa)kalollas BO3MOXHOCTb JIOCTHIJKEHUS WJIM  IPEBBILICHUS
(HEOCTIDKEHMs,  HEMOJNHOTO  JIOCTMIKEGHHS) TIOCTaBIEHHBIX  IeNeil B YCIOBHSX
HEONPEIETIEHHOCTH;

1) BEpHBI BCE OTBETHI.

2 Yto moHMMAETCs O] aHAJIM30M PHUCKA:

a) CHUCTeMaTH3alusi MHOXECTBa PHUCKOB HAa OCHOBAaHMM KaKHX-TMOO NPU3HAKOB U
KPUTEPUEB, MO3BOJIAIOMINX 00bEIUHUTH MIOJMHOXKECTBA PUCKOB B O0sIee 0011IKe OHSTHS;

0) cucTeMaTHYeCKOe MCCIIEIOBAHNE CTETIEHU PUCKAa KOHKPETHBIX 00BEKTOB, IIPOIIECCOB,
SIBJICHUM, IPOEKTOB;

B) HAyaJIbHBIM 3Tall CUCTEMbI MEPONPUATUHN MO YIPABICHUIO PUCKAMHU, COCTOSAILIUN B
CUCTEMAaTUYECKOM  BBIBICHHUM PHUCKOB, XApaKTEpHBIX I  OMNPENEICHHOTO  BHJA
NESATENBHOCTH, U ONPEAEICHUH UX XapaKTEPUCTHUK;

') HET IPaBUJILHOTO OTBETA.

3 Yo noHumaetcs moJ UAeHTU(UKAIIUEeH prcKa:
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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 HaydHOE HCCIEIOBAaHUE CTEIEHU PUCKA, KOTOPOMY TOJIBEP KECHBI
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, IPAKTHUECKU 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 JAOMOJHUTEIbHBIE
JOXOJIBL:

a) YHCTHIE;

0) KpUTUYECKHE;

B) CIIEKYJISITUBHBIC;

I') OTpaHUYEHHBIE;

1) TOMyCTHUMBIE;

€) HeT MPaBHJIBHOTO OTBETA.

7 Kak Ha3bpIBatoTCSl pUCKH, 00YCIOBICHHBIE AESITEIbHOCTHIO CAMOTO MIPEANIPUATHS U €T0
KOHTAaKTHOU ayAUTOpHUEH:

a) YHCTHIE;

0) BHEUTHHUE;

B) BHYTPCHHHE;

T') I0ITyCTUMBIE;

1) OTpaHUYCHHBIC.

8 Kak Ha3bIBalOTCS PHCKH, B PE3Yy/IbTAaTe PEATH3AIUN KOTOPHIX MPEAMPHUSTHIO TPO3UT
MOTEPSI BBIPYUKH (TIOTEPH MPEBBIMIAIOT OKUIAEMYIO TTPUOBLIH):

a) I0NyCTUMBIE;

0) KPUTHYECKUE;

B) KaTacTpo(pHUECKHE;

') BEPHBI BCE OTBETHI.

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

I Mup-cucrema . Bannepcraiina. PUCKoBbIe aCIEKThI pa3BUTHSI MUPOBOW SKOHOMUKH.

2 I'mo6anpHas B3anMo3aBUCUMOCTH 1 KoHIenus: VUCA-mup.

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

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

5 Hay4yHO-TeXHMUYECKHI Tporpecc: CTaHaapTU3aMs U YHU(UKALUSA TEXHOJIOTUH.

6 TpaHcHanMoOHaNbHbIE 0aHKW U (PUHAHCOBBIE TEXHOJIOTUH.

7 UnaTerpamus 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, OMpEAETsIEMbIe COIHATBHO-IKOHOMUYECKUMH 3a/ladyaMu
YCJIOBCUYCCTBA, 1 BO3MOXHOCTH HOBBIX TGXHOHOFHﬁ.

Tewma 1.2. HoBbie prHAHCOBBIC TEXHOJIOTHU U KOMIIETEHIIUS CTICIIHAINCTOB

3aoaua 1.
WNuBectunonHbil mpoekt Ne | paccuutan Ha f, = 4 rozma, IUCHEPCHS €XKETONHOU

npubblM coctaBisgeT s; = 15%. MHBecTMIIMOHHBIN NIPOEKT Ne YUTaH H =3 rox
0 coctaBnser s, = 15%. Uusec 0 oekT Ne 2 paccuuran Ha ¢, = 3 roja,

JTUCTIEPCUsST  ©KETOAHOM TPHUOBLIM  COCTaBIISET 322 = 20%. Ilpennonaraercs, 4dTO

pacmpenelieHne €XeroJHON MPUOBLIN MOAYUHSETCS 3aKOHY HOPMAJIBHOTO PaCHpEICICHUS
ciay4dailHOM Benu4uHbl. CpaBHUTh PUCKM HWHBECTULUHMOHHBIX MpoekToB Ne 1 m 2 mpu
JIOBEPUTENBHON BEpOsATHOCTU p = 99%.

3aoaua 2.

[To mepBoii TeXHOJOrMM JUIsI NPOM3BOJACTBA Kaxaoro u3 n, = 10 usgenuii ObuLIO

3aTpadeHo B cpenHeM X1 = 30 cekynj (BbiGOpouHas nucnepcus s, = 1 cekynma). [To Bropoii

TEXHOJIOTUH AJI1 MIPOU3BOJCTBA KaXI0ro U3 n, = 16 m3genuil ObUIO 3aTpayeHO B CpeHEM

X2 = 28 cexyna (BbiOopouHas aucriepcusi s, = 2 cekyHawl). OlEHHTh pHCK OoJiee

MEJUIEHHOT'O IIPOU3BOJACTBO 110 NIEPBOM TEXHOJIOTUHU 10 CPABHEHUIO CO BTOPOM TEXHOJIOTUEH
IIPU 1I0BEPUTEIBHOMN BEPOATHOCTU p = 95%.

Bonpocwut 0ns 006cyscoenusn (na npakmuueckux 3aHAmMuUAX).

1 Ponp M mnepcrneKkTHBBI MCNOJIb30BaHUS 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
(bopMUpPOBaHUS METO/IOB €r0 UICHTU(UKAIIUY U OLIEHKH.

4 BapuaHThl SKOHOMHYECKHX peIIeHUH, OOpEMEHEHHBIX PHUCKOM HCIIOJIb30BaHUS
(UHAHCOBBIX TEXHOJOTHH, U UX aJIbTEPHATUBBI.

5 KadecTBeHHBII M KONIWYECTBEHHBIH aHanu3 pucka. Habop mnokaszareneit s
KOJIMYECTBEHHOM OLICHKU PHUCKA.

6 KBasimMeTpuueckre XapakTepUCTUKN PUCKA U METO/bI UX aHAJIM3A.

7 OTnr4re METOJ0JIOTUY OLEHKY Y aHAJIM3a PUCKa.

8 MeTozb! ucciieJoOBaH!s pUCKa KaKk OCHOBA €ro OLICHKU M aHAJIU3a.

9 AnbTepHAaTHBBI SdKOHOMUYECKUX PEIICHUN C YIETOM YPOBHS PUCKa.

Tecmoesvie 3a0anus.

1 B uem CyIIHOCTh COMATBHO-9KOHOMHYECKON (PYHKIIMH PUCKA:

a) B MpoLecce PhIHOYHOU AESITETbHOCTH PUCK U KOHKYPEHLHS MO3BOJIAIOT BBIACITUTH
COLUANIbHBIE TPYMIbl 3P(HEKTUBHBIX AKTOPOB B OOLIECTBEHHBIX KJIAaccaX, a B HKOHOMHKE -
OTpaciiy JAesITeIbHOCTH, B KOTOPBIX PUCK NPUEMIIEM;

0) peanu3alys pucka MOXeT 00eCeUnTh JONOJHUTEIBHYIO TI0 CPABHEHUIO C TJIAHOBOM
MPUOBLIBL B CiTydae OJaronpusiTHOTO UCXO0/1a;

B) BEpHBI 00a OTBETA;

2 B 4em cynrHOCTh KOMIIEHCHUPYIOIIEH (GYHKIIMH pUCKa:
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a) B MpoLecce PHIHOYHOU AESITETbHOCTH PUCK U KOHKYPEHLHS MO3BOJIIOT BBILACITUTH
COLUaNIbHBIE TPYMIbl 3P(HEKTUBHBIX AaKTOPOB B OOLIECTBEHHBIX KJAaccaX, a B HKOHOMHKE -
OTpaciiy JAesITeIbHOCTH, B KOTOPBIX PUCK NPUEMIIEM;

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

3 B ueM cocTouT 3amuTHasA QYHKIHS PHCKa:

a) B OOBEKTUBHONW HEOOXOAMMOCTH 3aKOHOAATEIBHOTO 3aKpEIJICHUS TOHSATHS
«MPAaBOMEPHOCTH PUCKay», IPABOBOT'O PETYIUPOBAHUS CTPAXOBOU NEATEILHOCTH,

0) B TOM, 4YTO IOpUAWYECKHE U (U3MYECKHE JIMIA BBIHY)XICHBI HMCKATh CPEICTBA U
(OpMBI 3aIIUTHI OT HEKENATETLHOU pealln3aiiy PUCKa;

B) 00a OTBETa BEPHHI,

4 B 4eM nposBISETCS CTUMYIHPYIOIIas (PYHKIHS PUCKA!

a) peaiu3anus pelIeHUN C HEUCCIeTOBAaHHBIM WM HEOOOCHOBAHHBIM PUCKOM MOXKET
MPUBOJUTH K PeaTn3aiui 00bEKTOB WU OINepaIluii, KOTOPbIE OTHOCSTCS K aBAaHTIOPHBIM;

0) B HCCIIEJOBaHUHM HCTOYHUKOB PHUCKa IMPH MPOCKTHUPOBAHUM OMNEPALUNA U CHCTEM,
KOHCTPYHPOBAHUU CIEIUANBHBIX YCTPOUCTB, omepanuid, GopM CAENOK, UCKIIOYAIONINX HIIN
CHIDKAIOIIHUX BO3MO>KHBIE MOCIIEACTBHS PUCKA KaK OTPUIATEILHOTO OTKJIOHEHUS;

B) BEpHBI 00a OTBETA.

5 Yewm u3mepsieTcs BeTMunHa (CTETNIEHb) PUCKa:

a) CPEIHUM OKUJAEMBIM 3HAUCHUEM;

0) U3MEHYUBOCTHIO BO3MOXKHOTO PE3y/IbTaTa;

B) BEpHBI 00a OTBETA;

6 Uto moHMMaeTcs MOJ CHCTEMAaTH3alUeld MHO)XECTBA PUCKOB HAa OCHOBAHMM KaKHX-
1100 MPU3HAKOB M KPUTEPUEB, MO3BOJSAIOMINX OOBEIUHUTH MOJMHOXKECTBA PHCKOB B OoJiee
o011Me MOHATHUS:

a) uAeHTU(UKAIUS PUCKOB;

0) ympaBieHUE PUCKaAMU;

B) aHAJIU3 PUCKOB;

T) K1accuuKaIus pruCKOB;

7 YkaxxuTe o0mMi UCTOYHUK PUCKOB:

a) HEOIPEICIICHHOCTD;

0) prCKOBas CUTYaIIHS;

B) (haKTOpBI pUCKa;

') aMOMBAJICHTHBIN XapaKTep PUCKOB;

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

a) PUCK KaK HHCTPYMEHT NPUHSTHUS PEIICHUM;

0) pUCK KaK COOBITHE;

B) PUCK KakK JEHUCTBHUE;

T') PUCK KaK mapaMmeTp (pe3ybTar) AesITeIIbHOCTH;

1) PUCK KaK YCJIOBHE OCYIIECTBIICHUS ACITEIbHOCTH;

€) SKJICKTUYECKHI TOIXO/T;

) BEpHBI BCE OTBETHI.

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

1 BO3MO>KHOCTH M PUCKH UCTIOIB30BAHUS TEXHOIOTUU b2b.

2 B0O3MOXHOCTH M PUCKH HCTIOJIB30BaHUS TEXHOJIOTHUU b2C.

3 B0O3MOXHOCTH U PUCKH UCIIOJIB30BaHUS TEXHOIOTHUHU b2g.

4 BO3MOXHOCTH U PUCKHU UCIIOJIb30BAHUS TEXHOJIOTUH C2C.

5 BO3MOXHOCTH ¥ pUCKH UCTIOJIE30BAHUS MOOUIIBHBIX TEXHOJIOTHH.

6 Bo3MOXXHOCTH U PUCKH HUCTIOIB30BaHMS OMOMETPUIECKUX TEXHOJIOTHH.

7 BO3MOXHOCTH U PUCKU UCTIOIB30BAHUS O0JIAYHBIX TEXHOJIOTHH.

15



8 BO3MOXHOCTH W PHUCKH HCIIOJIB30BAaHHUS POOOTU3NPOBAHHBIX TEXHOJOTHYCCKUX
CUCTEM.

9 BO3MOXXHOCTH M PHCKH HCIIOJIB30BAaHHUS PACIPEACICHHBIX PEECTPOB (TEXHOJIOTHS
Blockchain).

Konmponvnas paooma Ne 1.

OueHka ypoBHS KaUTaNIN3alMd KOMIIAHUU M BBISABICHUH (DaKTOPOB pHUCKA.

Ha ocHoBe wHCIONB30BaHMsI COBPEMEHHBIX METOMOB (PMHAHCOBOTO U (HaKTOPHOTO
aHaJIM3a BBIIBUTH KIIIOYEBBIE (DAKTOPHI CTPATEIMYECKOTO M TAaKTHUECKOTO PHUCKA U OLEHHUTH
YPOBCHb KallUTAJIU3AlUA HpOMBIH_UIGHHOI\/'I KOMIITaHWKW TI0 IIOKa3aTCJIt0 TEMIIA POCTa
COOCTBEHHOI'O KaluTana KOMIAHUU ¢ s -

QCoﬁcms = Pnﬁ ’ OKan ’ Mkan ’ dpeuHe (1)
q _ Hp peuns
cobeme .
cobcme (2)
1]
Pog — OI’ uucm
pean (3)
Omn - Opem
K 0wy (4)
M kan KOGW
K cobeme (5)
1]
dpeuzm = pl"f””‘*
Hp yucm (6)

rae P, - penraGenbHOCTh OoOopora; O,, - 0o0opaunBaeMOCTh Kamnutana; M

Kan Kan

MYJIbTUIUIMKATOp KanuTana; d JOJI OTYUCIICHWH YHCTOM NpUOBUTM HAa pa3BUTHE

peuns

npoussoxcrea; [Ip,,,, - PCHHBECTUPOBAHHAs (KAIMTAIM3UPOBAHHAs) NMPHUOBLIL KOMIIAHHH,
py0.; K
(0] - BBIpyYKa OT peanusanuu, pyo.; K

pean

- COOCTBEHHbIN Kanurai, pyo.; [Ip . - 4ucTas NpUOBLIL OpraHu3auuu, pyo.;

cobcms

ot oOmass cymma KanuTaja OpraHWU3aIuu

(COOCTBEHHOTO U 3a€MHOT0), PYO.

Ucxonnas undopmanus 1uisi pacueToB MpeicTaBlieHa B Tabnuie | U XapakTepu3yroT
COCTOSIHME aKTHMBOB M MACCHMBOB KOMITAHMM MO COCTOsHMIO Ha KoHen 2015 u 2016 rr. (mmo
JAHHBIM OYXTaJITEPCKON OTUYETHOCTH KOMITAaHUH).

Tabmuua 1 — HcxoaHble naHHbBIE Ui OLIEHKM (PUHAHCOBOTO COCTOSIHUSL TPOMBIIIJICHHOM
KOMITAaHHUH 110 cOCTOsTHMIO Ha KoHelr 2015 u 2016 rr., MutH. pyo.

HanmenoBanue
ToKa3aTeseu 2015 2016 2015 2016
BHEOBOPOTHBIE

AKTUBbBI
1. HematepuajibHbI€ aKTHBBI 282 704 171 263
2. OCHOBHBIE CpE/ICTBA 32108 39430 38022 40537
3. He3aBepuieHHOE CTPOUTEIBCTBO 221 176 103 83
4. JloxoHbIE BIOKEHUS B 398 547 102 146
MaTepuaIbHble IEHHOCTU
5. Honrocpounbie (PMHAHCOBBIS 610 388 404 363
BIIO>KEHUS
6. [Ipoune 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
AKTUBbI
1. 3amacer: 21773 23078 23078 26006
) gi%ﬁﬁf;f;if;;‘g{%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 P 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. ABaHCBHI BbIJJAaHHBIE 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
JOJI'OCPOYHBIE
OBA3ATEJBCTBA
1. 3aiiMbl U KPEUTHI 14255 16810 10093 11092
2. [Tpoune 10ATOCPOUYHBIE 303 450 350 788
00s13aTeNIbCTBA
Wtoro no pazneny 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 KOMIIAHUT 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,
KIIFOYEBBIX  (paKTOpax pHCKa. BpIIBUTH U3MEHEHUS B  (UHAHCOBOM  COCTOSIHUHU
MPOMBIIICHHON KOMITaHUH, TPOU3OIIEIINE B TeueHue kaeHaapaoro 2015 rona.

PazpaboTare pekOMEHIAIMM 110 COBEPUICHCTBOBAHMIO (DUHAHCOBO-XO3SHCTBEHHOM
JeATEeTLHOCTH TPOMBIIIIICHHON KOMITAaHUH U CHIKEHUIO YPOBHS yrpo3 ee OU3HeCy.

Paznen 2: Puckm coBpeMeHHBIX (PMHAHCOBBIX TEXHOJOTrHH, HIeHTHUKANUS,
aHaJIM3, OLICHKA U YIIPABJICHHE PUCKAMH HCII0JIb30BaHUA (PUHAHCOBBIX TEXHOJIOTHil

Tema 2.1. Onpenenenue, uaeHTUGUKAINA U KIacCH(PUKAIMSA PUCKOB HCIOJIB30BAHUS
¢uHaHCcOBBIX TexHonormi. OlueHka W aHamUM3 pHucka B opraHm3anuax XXI Beka.
MopenupoBaHue PUCKOB UCIIOJIB30BaHUS (PHHAHCOBBIX TEXHOJIOTHH.

3aoaua Ne 1.

@dupma NMPOBOAUT aHAIU3 OTKPBITUS HOBOTO MarasuHa [yl pacuimpeHust OuzHeca. B
ClIly4ae OTKpBITUS KPYIHOTO Mara3uHa TMpu OJaronpusTHOM KOHBIOHKTYpE pbIHKa
nporuosupyercss npudsute 600 mMiaH. 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 MOJIOKUTEIHHOM 3aKJIFOUEHUH HKCIIEPTa KOHBIOHKTYpa PhIHKA OKaXKETCs OJIaronpusaTHON
mumb ¢ BeposTHOCThIO 0,9. Ilpu ero oTpunaTeIbHOM 3aKIIOUEHHM KOHBIOHKTYpA pBHIHKA
MOXXET OKa3aThCs 0JaronpusTHOMN ¢ BeposTHOCTHIO 0,12.

Hcnonp3oBaTh METON iepeBa pelICHUH I IPOBEPKU 3TUX BapuaHTOB. OLIEHUTh PHCK
bupmbl B ciyyae 3aka3a SKCIEPTHOTO HCCIENOBaHUS pbIHKA. OLEHUT PUCKH BapUaHTOB
OTKPBITUSL KPYITHOTO M CPEIHEro Mara3vHa. BBIIBUTH CTOMMOCTHYIO OIICHKY HAWIy4IIEro
BapHaHTAa PeIlCHUS.

3aoaua No 2.
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l'omoBoii cnpoc Ha TpoOAYKIMIO mpeanpusitus cocraBiusier D = 1500 wuznenuid,
crouMocTh nojaun 3akaza C, = 2000 py0./3aka3, M3IEpKKH XPAHEHHsS OJHOW €IUHUIIBI

msgenua C, = 4500 py6./ron, Bpemss poctaBku 6 cytok (1 rom = 300 paboumx mnHen).

Onpenenutb ONTUMAJIBHBIA pa3Mep 3akKasza, M3ICP>KKH, YPOBEHb IOBTOPHOIO 3aka3a Ha
OCHOBE MOJIEJIH YIPABIICHHUS 3aMlacaMu.

Bonpocwt 0na oocyrncoenun (Ha npakmuueckux 3aHAMUAX).

1 BrnusHue pucka Ha MOATOTOBKY U MPHUHSTHE YIPABIEHYECKUX PEIICHUN B YCIOBUSX
BHEJIPEHUSI HOBBIX TEXHOJIOTHM.

2 Mepa pucka kak HeoOxoaumasi JUisi (OpPMUPOBaHUS alTbTEPHATHB OLIEHKA PHUCKA,
XapaKTepU3yIOiasi BO3MOXKHBIE TOTEPH WM NPHOOPETEHUS B  MPOU3BOJCTBEHHO-
XO03UCTBEHHOW MM (DMHAHCOBOH JCSATEIHHOCTH.

3 Meroz aHaJIOrMM B OLICHKE PUCKA U €ro MPUMEHEHHUE B SKOHOMUUYECKHUX pacuerax.

4 MeTton aepeBa pelieHri: MOCTPOCHHUE MMPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Trpada.

5 Meron Monre-Kapio kak BapuaHT CTaTUCTUYECKUMX HWCIBITAHUA B OLICHKE U
yIpaBJICHUHN PUCKOM B HarboJiee CI0KHBIX JIJIsl MPOTHO3WPOBAHUS pacyeTax.

6 MoaennpoBaHue PUCKOB B MPOTHO3HBIX SKOHOMUYECKUX pacueTax.

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

Tecmoevie 3a0anus.

1 Kak Ha3bpIBalOTCS PUCKU, B Pe3yJbTaTe peaju3alli KOTOPHIX MPEIIPUATHIO TPO3UT
noreps MpUOBLIH:

a) katacTpouueckue;

0) KpUTUYECKHE;

B) JIOITYCTUMEBIE;

T') BEpHBI BCE OTBETHI.

2 K kakomy BHJYy pHUCKa OTHOCUTCS Pa3pblB KOHTPAKTAa H3-3a JIEUCTBUU BiAaCTEH
CTpaHBbI, B KOTOPOI HAXOIUTCS KOMIAHHUSI-KOHTPAreHT:

a) SKOHOMHYECKUH;

0) mpennpUHIMATETbCKUN;

B) TIOJINTUYECKHIA;

r) hopc-Maxop.

3 Kakoil w3 BHAOB NPOM3BOJCTBEHHOIO PHUCKAa MPUBOJMUT K YBEIWYEHUIO YHUCIA
HETIPEIBUIAECHHBIX aBAPUWHBIX CUTYaLIH:

a) MCTIOJIb30BaHUE yCTAPEBIIEro 000PYyI0BaHHUS;

0) HecTaOMIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) HEHAJIE)KHOCTh COCTABJISIOLINX TEXHOJIOTHYECKOT0 IpoIiecca;;

') OTCYTCTBUE PE3EPBOB.

4 Kako# W3 BHJIOB TMPOW3BOJCTBEHHOTO PHCKa MPUBOIUT K HU3KOH 3(DdexkTuBHOCTH
MPOU3BOJICTBA IO CPABHEHUIO C KOHKYPEHTaMHU:

a) HEHAJIS)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MpoIiecca;

0) HecTaOMIILHOCTH KauecTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3E€PBOB;

T') IOSIBJICHHE HOBBIX TEXHOJIOTUHN B OTPACIH.

5 Kakoil U3 BUIIOB MPOM3BOJCTBEHHOIO PUCKAa MPUBOJIUT K YBEJIUUYECHHUIO 3aTpaT Ha
PEMOHT U MOJICPHU3AIIUIO 000PYAOBAHUS:

a) MCTIOJIb30BaHUE yCTAPEBIIEro 000PYyI0BaHHUS;

0) MOSIBJICHHE HOBBIX TEXHOJIOTUI B OTPACIIH;

B) OTCYTCTBHE PE3E€PBOB;

') HeCTaOMIILHOCTh KaueCTBA TOBAPOB U YCIIYT.

6 Kakoii u3 BUJIOB MPOU3BOJICTBEHHOTO PUCKA MPUBOIUT K HEBO3ZMOXHOCTU MOKPBITHS
IIMKOBOTO CIIpOca:

a) MCTIOJIb30BaHUE yCTAPEBIIEro 000PYyI0BaHHUS;

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) PHUCK, CBSI3aHHBIN HEUCIIOJIHECHUEM CMETBI HWHBCCTUILIMOHHOI'O TPOCKTA,

0) pHCK, CBSI3aHHBIN ¢ HEBO3MOKHOCTHIO MOKPBITHS MUKOBOT'O CIIPOCa Ha TOBAp;

B) PUCK, CBA3aHHBIN ¢ KOJICOaHUSMH MPOLEHTHBIX CTABOK;

T') PUCK, CBSI3aHHBIN C TPAHCTIOPTUPOBKOM TOBapa.

3aoaua Ne 3.

[lo coctosHui0O Ha KOHE (PMHAHCOBOTO TOAAa BHEOOOPOTHHIC AKTHUBBI KOMITAHUHU
cocraBuinn 875 220 800 py0., oboporHbie aktuBbl — 177 604 800 pyO., KpaTKOCPOUHBIE
obsi3arenbetBa — 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 TOJAA MPOM3BOACTBEHHBIC 3aMachl KOMITAHUHU
cocrauinn 115478 900 py6., oobem paedbutopckoi 3amomkeHHocTH — 46 383 400 pyo.,
nenexHast HamuyHocTh — 1 003 600 py6., kparkocpounble obs3arenbcTBa — 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. Onpenenuthb
KPUTHYECKYIO TOYKY IMPOW3BOJACTBA M peanu3anui npoaykuuu. OLEHUTh YpOBEHb PHCKa
KOMITAHUH TIPH YCIIOBHH peau3aliy NpoayKiuu B ooseme 85 000 ex. /rox.

Bonpocwt 0na oocyrncoenun (Ha npakmuueckux 3aHAMUAX).

1 DxoHOMUYECKME PUCKHU U UX BIUSHHUE HA IPUHATHE PEIICHUH.

2 PuckoBasi curyanus B SKOHOMHUKE. HersHtpomusi kak XapakTepucThKa U Mepa
YIOPSAA0YEHHOCTH S3KOHOMUYECKHUX CUCTEM.

3 Ponb ymnpaBieHYECKOW NEATEIbHOCTH B pealii3alldd HETIHTPOIUUHOIO MOJAX0/a K
yIpaBICHUIO0 YIKOHOMUYECKUMHU PUCKAMH.

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

5 Metoasl pUHAHCOBOTO aHANN3a B YNPABICHUH PUCKOM: MOKA3aTENN JTUKBUIHOCTH U
IJIaTEeXKECTTOCOOHOCTH, MOKa3aTean (UHAHCOBOM YCTOMYMBOCTH OpraHU3aIUu.

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

Tecmoevie 3a0anus.

1 Yro sBisieTcss 00bEKTOM YIIPaBJICHUSI B PUCK-MEHEIKMEHTE:

a) cCHeuuMainbHas Tpynmna JoJeld, KOTopas MOCPEACTBOM pa3JIMYHbIX NPUEMOB U
CIocOo00B yNpaBIECHUYECKOI0 BO3IECHCTBUS OCYILIECTBISET YIPaBIEHUE PUCKAMU;

0) pHUCK, PHCKOBBIC BIIO)KCHUS KalUTalla W DSKOHOMHYECKHE OTHOILICHHS MEXITY
XO3SUCTBYIOIIUMU CYOBEKTAMU;

B) BCE OTBETHI BEPHBI.

2 K xakoil rpynme METOJI0B YMPABJICHUS PUCKAMHU OTHOCUTCS MPOTHO3MPOBAHUE
BHEIITHEW 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 MeTOA0B 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 rpyIime MEeTOJ0B yIPaBJIEHUS PUCKAMU OTHOCHUTCSI paclpeiesIeHUe PUCcKa 1o
sTanam paboThl:

a) METO/Ibl KOMIIEHCALIUU PUCKOB;

0) METO/IbI YKIIOHEHHS OT PUCKOB;

B) METO/bI JIOKAJTU3allU1 PUCKOB;

') METO/bI TUBEPCU(UKALIUU PUCKOB.

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

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 YNOPaBICHUS 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 Tpymie METOJIOB YIPaBJICHHS PHUCKAMH OTHOCHUTCS CO3JIaHHE CHUCTEMBI
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 IOKYIMATEIbHOH CIOCOOHOCTBIO,
OTHOCSITCSL:

a) aBaHCOBBIN PHUCK;

0) pucK CHIKEHUS (PUHAHCOBOM yCTOMYMBOCTH;

B) PHCK 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 HCIIOIb30BAHUS
(MHAHCOBBIX  TEXHOJOTMH HAa OCHOBE METOJOB CTPAXOBAHHUA, PE3EPBUPOBAHMUI,
xemkupoBanud. OLeHKa M aHaJW3 PUCKOB HAa OCHOBE METOAOB CPaBHEHMS, KJIACTEPHOIO
aHaJn3a, METOJI0B TEOPHH UTP, UyBCTBUTEIILHOCTH, aHAIN3a CLICHAPUEB, JIEpEBa PEILICHUI.

3aoaua Ne 1.

MarasuH B Havaje ONEpaIliOHHOTO JHS 3aKyMaeT sl pealn3aliil CKOPOIOPTSIIUANACS
nponykT 1o nene (6e3 HJC) 150 py6. / en. llena peanuzanuu storo npoaykra (6e3 HIIC) —
180 py0. / en. MapKeTHHTOBbIE HCCIIEAOBAHUS TTOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA ATOT
MPOAYKT MOXET coCTaBisATh 1, 2, 3 unu 4 enuuuipl. Ecniu mpoaykT He MpojaH B TEYEHHUE
OTIEPALIMOHHOTO [IHS, €r0 peajau3yloT B KoHue aHs mo mene 100 py6. / ex. Hcmonb3ys
MUHUMAKCHBIM KpUTEpUH YTOUYHUTH, CKOJBKO EIMHHUI[ 3TOTO MPOAYKTa ILEIeco00pazHO
3aKynarh Mara3uHy ¢ MHHHMAJIbHBIM PUCKOM. B03MOXHBIE MPUOBLIM Mara3uHa 3a JIeHb
11eJIECO00Pa3HO MPEICTABUTH B BUJIE TAOIUIIHI 2.

Tabnuna 2 — Bo3moskHas mpuObLTE Mara3uHa Py peali3alii CKOPOIIOPTAIIETOCS 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 peanuzaiuu sroro npoaykra (6e3 HIAC) —
180 py0. / en. MapKkeTHHTOBBIE UCCIIEOBAHUS TTOKA3bIBAIOT, YTO €KEIHEBHBIN CIIPOC HA 3TOT
IPOAYKT MOXKET CcOCTaByATh 1, 2, 3 unm 4 equnuipl. Ecau npoaykT HE MpoJaH B TEUYEHUE
OTICPAIIMOHHOTO JIHS, €r0 peanu3yloT B KoHime aHs 1o meHe 100 py6. / en. Mcmomb3ys
KOMIIDOMUCCHBIM KpuTepuil ['ypBHUIla YTOYHHMTB, CKOJBKO €IUHHUI[ OTOr0 IIPOJYKTa
1eecoo0pa3Ho 3aKymarh Marasuny npu ycinosuu a = 0,4, b = 0,6. BoamoxxHble TpUOBLTH
MarasuHa 3a JIeHb 11€JI€CO00pa3HO MPEICTaBUTh B BU/IE TaOIHIIbI 3.

Tabmuma 3 — Cxema BO3MOXXHBIX NMPUOBLICH Mara3uHa MpU peaau3alfi CKOPOMOPTSIIETOCs

POAYKTa, PyO.

a* b *
Bapuant HaubGonpmas | Haumensmas
Haumensimnas | HauGonbmas Cymma
pelieHus pUOBLIH npuObLIH
PUOBLITH PUOBLITH

1

2

3

4

Bonpocwt 0na oocyrncoenun (Ha npakmuueckux 3aHAMUAX).
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I Metoabpl naepeBa peEIICHWH: BO3MOXKHOCTH Pa3BUTHUSI HHCTPYMEHTApPHUS PHUCK-
MEHEKMEHTA.

2 Meroasl aHaiM3a YYBCTBUTEIBHOCTHU: BO3MOXKHOCTH Pa3BUTHSI HHCTPYMEHTapHs
PHUCK-MEHEIKMEHTA.

3 Bo3MokHOCTH MeTO/Ia aHAJIOTHH B UACHTU(UKAIINH, OIICHKE ¥ aHAJIU3€ PUCKOB.

4 Pa3BuTHE€ HHCTPYMEHTapUsi OLEHKHM pPHUCKOB Ha OCHOBE METOJOB TEOpUU
BEPOATHOCTEN U MaTEeMaTUYECKOW CTaTUCTUKHU

Tecmoevie 3a0anus.

1 Kako#i 13 mepeyncieHHbIX METOJIOB OLICHKH PHCKAa OCHOBAH Ha pacueTax M aHajIu3e
CTAaTUCTUYECKUX MOKa3aTeen:

a) BEPOATHOCTHBIN METOI;

0) METOJT OCTPOCHUS JiepeBa PEIICHUN;

B) METO]I CIICHApHUEB;

T') aHAIN3 YYBCTBUTEIBHOCTH;

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

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

2 Kakoii u3 nmepeynciaeHHbIX METOJIOB OIIEHKH pHCKa J1aeT MPEACTaBICHHE O Hanbolee
KPUTHYECKHX (PaKTOPaX HHBECTUIIMOHHOTO MPOCKTA:

a) BEPOATHOCTHBIN METOI;

0) METOJT OCTPOCHUS JiepeBa PEIICHUN;

B) METO]I CIICHApPHUEB;

T') aHAIN3 YyBCTBUTEIBHOCTH;

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

€) UMUTAllMOHHOE MOJICITUPOBAHHUE.

3 Kakoil W3 MepeuncICHHbIX METOJI0OB OIIEHKH PHUCKA pEATM3yeTCS 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 MIOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

4 Kakoil u3 nepe4yrcieHHbIX METOJIOB OLIEHKH PUCKa HCIOJIb3YETCsl B CUTYyalHsIX, KOraa
MIPUHUMAEMBbIE PEIICHUS CUJIBHO 3aBUCAT OT MPUHATHIX PaHEe U ONPEACISIOT CLEHApUU
JATBHEHTIIIETO Pa3BUTHSI COOBITHIA:

a) BEPOATHOCTHBIN METO/I;

0) METOJ TOCTPOCHUS JIEpPEeBa PEIICHUI;

B) METO/]I CLICHAPUEB;

T') aHaJIU3 YyBCTBUTEIBHOCTH;

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

€) UMUTAllMOHHOE MOJICTMPOBaHHE.

5 Kakoii u3 mepedncleHHBIX METOJOB OIICHKM PHCKa MpeAcTaBiseT co0oil cepuro
YHUCIIEHHBIX OSKCIIEPUMEHTOB, TPU3BAHHBIX MOJIYYUTh OHMIHUPUYECKUE OLICHKH CTENeHU
BIIUSTHUS PA3IUIHBIX (PAKTOPOB HA HEKOTOPBIC 3aBUCSINNE OT HUX PE3YIbTATHI:

a) BEPOATHOCTHBIN METOT;

0) METOJT TOCTPOCHUS JiepeBa PEIICHU;

B) METO]I CIICHAPHUEB;

T') aHAIN3 YyBCTBUTEIBHOCTH;

1) y4€T PUCKOB IIPU pacyeTe YUCTON MPUBEIEHHON CTOMMOCTH JICHEKHBIX MIOTOKOB;

€) UMUTAIlMOHHOE MOJICITUPOBAHHUE.

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

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

B) 00a BapuaHTa BEpHBHI.

7 JITIP pacnonokeHo K PUCKY, €CIIU:

a) OoJsiee IpUBJIEKATEIbHBIM SIBIISCTCS MOTYYECHHE CPEHETO BBIMTPHIIIA;
6) umeeT yHKIMIO none3HOCTH U(X)=3x ;

B) uMeeT ¢pyHkuuio noiesHoctu U(X) =5X2;

r) umeeT GpyHKuuIo nonezHoctu U(X) =2 + 3X.

8 Ecimu mpemust 3a puck P(X) < 0, To JITIP:

a) CKJIOHHO K PHCKY;

0) HE CKJIOHHO K PHUCKY;

B) HEUTPAJIBHO K PUCKY.

Kontponbnas padota Ne 2.

Wnentudukanus u oneHka GakTopoB PUCKOB C UCIOIB30BAHUEM 3KCIIEPTHBIX METO/I0B.

[IpoBecTH 3KCIIepTHOE HCCIIEIOBAaHNE C HACHTU(GUKAIIMEH U OIICHKOHN ()aKTOPOB prCKa B
ycnoBusx MT-mpoekra. [lns cucreMarusald W OLCHKUM PE3YyJIbTaTOB HKCIIEPTHOIO
WCCIIeIOBaHUS TpUMEHUTH Jlenbuiickuii MeToi, MpeaBapuTeNbHO CHOpPMUPOBAB COCTAB
HKCIEPTHON TPYMIBI B COOTBETCTBHH € KBATM(PUKAIMOHHON KaTeropuel KakJoro sKCIepra.
NnentuduuupoBaTh U CUCTEMaTU3UPOBaTh (DaKTOPbI, OKA3bIBAIOIINE BIMSHUE Ha YPOBEHBb
pucka HWT-mpoekra, ¢ INPUMEHEHMEM METOJA OKCHEPTHBIX OLEHOK. Ilpm 3TOM
paccMaTpuBarOTCs cieayronme GakTopsl: X1 - KauecTBO MPOrpaMMHOTO oOecrieueHus; X 2
- CpPOKM BBINOJIHEHHS MpOeKTa; X3 - o0beM WHBECTHLHMOHHBIX 3aTpaT; X4 - KadyecTBO
ayTcopcuHra; XS - ypoBEHb PBIHOYHON KOHBIOHKTYpPHL. B 3KcepUMEHTEe NPUHUMAIOT
ydacThe 7 HE3aBHCHMBIX SKCIEPTOB, B MX 3aJady BXOJMT OIPEICIICHHE pPaHra KakJI0ro
¢dakTopa mo mnATHOATEHONW cucTeMe. HanMeHbIIMI 1O 3HAUYEHHUIO pPaHT MIPUCBAUBAETCS
dakTopy, OKa3pIBalOIIEeMy HauOoOJIbIlIee BIUSHUE HA YPOBEHb 3(PGEKTHBHOCTH PEKIIAMBI.
OneHKH 3KCIEPTOB MPEACTABISAIOTCS B BUJIE MAaTPHUIbl PaHIOB ONPOCA, B CTPOKAX KOTOPOH
yKa3bIBaloTCsA (HakTOpbl, a B CTOJONAX — OLEHKH OJKcrepToB. VcxonHble AaHHbBIE 110
BapHUaHTaM IpeCTaBIeHBI B Tabumax 1 — 5.

Tabmuua 1 — Marpuiia paHroB onpoca 3KCrepToB (BapHaHTt 1)

dakTop _
- OKCnepThl z X, Z o = (Z ' - ;)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
Tabmmia 2 — Martpuiia paHroB onpoca SKCIEepToB (BapHaHT 2)
dakTop _
o OKcnepTsl Z ¥, z - (Z ¥ - ;)z
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
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Tabnuna 3 — MaTpuia paHroB orpoca 3KCIepToB (BapuaHT 3)

dakTop _
- DKCHepTsl z . Z X —x (Z . ;)2
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 SKCIepToB (BapuaHT 4)

®dakTop _
- OKCnepThl Z ¥, z - (Z . - ;)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

Tabnuna 5 — MaTtpuiia paHroB orpoca 3KCIepToB (BapuaHT 5)

daxkTto
- P OKcnepTsl z X, Z B —)_c (Z ¥ ;)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
3amaga Ne 1.

C upeHTudUKaIMEed BaIIOTHOTO pHCKa MEXIYHAPOJHOTO MOPT(dess LeHHBIX Oymar
CBSI3aHBbI CJIEAYIOLINE CUTYaLNH:

1) wuHBecTOp MAEpPKUT TOPTQPENnb aKIUi KOMIAHWA HEKOTOPOHl CTpaHbl H3-3a
NEpCHEKTHBBl MX POCTa, HO OMNacaercs MaJeHUus Kypca BalIOThl WHBECTHLUH M3-3a
HECTaOMJIBHOCTH CUTYallMH B CTpaHe (HO €CM CHTyalus CTa0MIM3UPYeTCs, TO KypC BaJllOThI
CTpaHbl MOKET BO3PACTH);

2) B mopt¢ene MHBECTOpA €CTh JOJTOCPOYHbIE OOJIMrali HEKOTOPOW CTpaHbl, U HE
UCKJIFOUY€HA BO3MOXHOCTb CHMIKEHMSI MPOLIEHTHOM CTaBKU, YTO MOYKET HNPUBECTH K POCTY
Kypca o0nuranuii U maieHuIo Kypca BaaloThl HHBECTUIUH.

Jis xelkupoBaHUs (CHMXKEHMsI MOTEpb) BAJIOTHOIO PHCKAa MOTYT HCIIOJIb30BaThCS
¢dwrouepcHble, GopBapIHBIC U OMIIMOHHBIC KOHTPAKTHI.
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Tak, maBectop u3 crpanbl B Bioxwn 500 000 neHeXHBIX €IMHUIl CTpaHbl A B
rOCY/IapCTBEHHBIC JIOJITOCPOUHBbIE oOnuranuu crpaHbl A. Omacasich BO3MOXHOTO TaJICHUS
Kypca BaJllOThl CTpaHbl A, OH mpojai B ceHTsOpe mpu kypce A/B = 1,28 dbrouepch Ha
500 000 neHeXHBIX €TUHMII CTPaHBI A ¢ MOCTAaBKOH B aekalpe mo ¢prouepcHoil nene 1,23.
Onpenenuth pe3ynbTaThl XeKUpPOBaHUA TopTdens obOmuramuii, eciu B Jaekadpe IieHa
obmuranuii 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.

Pemenue:

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

2) o BapuaHTy a) B JeKaOpe CTOMMOCTh moptderns obmuranuii coctaBmwia 510 000 *
1,22 = 622 200 neHexHBIX EAUHHI] CTPaHbI B, TO €CTh CTOMMOCTH MOpTQens obmuranuit
yMeHbImiIack 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 neHeXHBIX €IUHUI] CTPAHBI B, TO3TOMY YMCTOE M3MEHEHUH
xemkupoBanHoro noptdens pasHo 30 000 — 17 800 = 12 200 neHekHBIX €IUHUI] CTPaHBI B;

4) mo BapuaHTy 0) B Jekabpe cToMMOCTh mopTdens odnmranuii coctapmia 510 000 *
1,34 = 683 400 neHeXHBIX €IWHUII CTpaHbl B, TO ecTh CTOMMOCTH MOPTQens OoOIUraruii
yBenuuuiiach Ha 683 400 — 640 000 = 43 400 neHeXHBIX €IUHUI] CTPaHbI B;

5) yOBITOK OT TpPOJAHHBIX (PBIOYEPCOB H3-3a pocTa (BIOYEPCHON IEHBI COCTaBHII
500 000 * (1,29 — 1,23) = 30 000 meHEeXHBIX €IUHUIL CTPaHbI B, M03TOMY YMCTOE N3MEHEHHE
xemkupoBanHoro noptdens pasHo 43 300 — 30 000 = 13 400 neHeXHBIX eTUHUI] CTpaHbI B.

Samaua Ne 2.

HNuBectop u3 crpanbl B Bioxun 600 000 1eHeXHBIX €OWHHUII CTpaHbl A B
rOCy/IapCTBEHHBIE JIOJITOCPOUHbIe oOiuranuu crpanbl A. Onacasich BO3MOXHOTO MaJCHUS
Kypca BalIOTHl CTpaHbl A, OH Mpoaan B ceHTsOpe mpu Kypce A/B = 1,28 ¢obrouepcsl Ha
600 000 meHEeXXHBIX €OUHUIL CTpaHbl A ¢ MOCTaBKOW B Jekabpe mo (wrouepcHoi meHe 1,14.
OnpenenuTb pe3ylbTaThl XeKUPOBAaHUS MopTdens obmuranuii, 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 0na 0o6cyscoenusn (na npakmuueckux 3aHAmMUAX).

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

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

3 VYmpaBineHue pUCKaMu Ha OCHOBE NPHUOOPETEHHS JOMOIHUTEIBHON WHGPOpMAIUH.
VYmpaieHue puckaMy Ha OCHOBE METOJIOB CTPaXOBaHUSI.

4 YrpaieHue pucKkaMy Ha OCHOBE METOJIOB IMMUTUPOBAHUS. YTIpaBlieHUE PUCKAMHU Ha
OCHOBE METOJIOB CAMOCTPaXOBaHMUSI.

Tecmoevie 3a0anus.

1 Kakue prucku NpUCyIIH 3KCIUTyaTallMOHHOMY 3TaIly MHBECTULIMOHHON JeSITETbHOCTH

a) (hMHAHCOBBIE PUCKU;

0) SKOJIOTUYECKHE PUCKH;

B) PUCKH HEBEPHOTO NPOTHO34;

T') IPOU3BOJICTBEHHBIE PUCKHU.

2 Kakue pucky MPUCYIIH 3aBEPIIAIONIEMY dTAy HHBECTUIIMOHHOM JIeATEITHbHOCTH:

a) pucku (MHAHCUPOBAHUS JTUKBUIAITMOHHBIX padoT;

0) pUCKH HEBEPHOTO MPOTHO3a;

B) PUCKH BO3HMKHOBEHHUSI IPAaXKAAHCKOW OTBETCTBEHHOCTH;

T') IPOU3BOJICTBEHHBIE PUCKHU.

3 Kakue puCKH M[OpHUCYIIA NPEABIHBECTUIIMOHHOMY 3Talmy HWHBECTULIMOHHOMN
JESTEIbHOCTH: :
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a) 9KOJIOTHYECKUE PUCKH;

0) pucku omMO0YHON OLIeHKU 3(PPEKTUBHOCTH UHBECTHUIIHIH;

B) PUCKH HEBEPHOT'O MTPOTHO3a OyYIINX U3MEHECHU;

) (PMHAHCOBBIC PUCKHU.

4 Kakue pUCKH TMPHUCYIIH COOCTBEHHO HWHBECTHUIIMOHHOMY JTaly WHBECTHIIMOHHOU
NESATENIBHOCTH:

a) MPOU3BOJICTBEHHBIE PUCKU;

0) PUCKU MPEBHINICHUS CMETHOW CTOMMOCTH MPOEKTA,

B) PUCKH HEBEPHOT'O MTPOTHO3a OyIYINX U3MEHECHU;

T') PUCK 3aJIepXkKeK claun 00BEKTa.

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

a) KOMMYTaHTHOE;

0) BUOJICHTHOE;

B) aTHEHTHOE;

T') 3KCIUIEPEHTHOE.

6 Kak Ha3plBaeTcd CTpaTErMuecKoe ITOBEJCHUE KOMIIAHWM, 3aKJIIYaronieecss B
MPUCTIOCOOCHHH K Y3KHM CETMEHTaM IIUPOKOTO pPBhIHKA MyTEM CIENHATU3UPOBAHHOTO
BBIITYCKa HOBOW MJIM MOJEPHU3UPOBAHHON MPOAYKIIMH C YHUKAIbHBIMU XapaKTePUCTUKAM:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCIUICPEHTHOE.

7 Kak Ha3bIBaeTCsl CTPATETMYECKOE IOBEJICHUE KOMIIAHWM, O3HAYaIOIIEee BBIXOJ Ha
PBIHOK C HOBBIM (paJlKaibHO HHHOBAIIMOHHBIM) IPOAYKTOM U 3aXBaTOM YaCTH PbIHKA!

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCIUICPEHTHOE.

8 Kak Ha3bIBaeTCsi CTpaTerMuyeckoe IOBEJACHHE KOMIIAHMM, COCTOAIIEE B
MPUCTIOCOOTIEHUH K YCIOBUSIM CIIPOCA MECTHOTO PhIHKA, OCBOEHUH HOBBIX BHJIOB YCIYyT MOCIE
TIOSIBJICHUS HOBBIX MPOJIYKTOB M HOBBIX TEXHOJOTHI, UMUTAIIMA HOBUHOK U MPOJIBUKCHUH HX
K CaMbIM UITUPOKUM CJIOSIM IOTpedUTenei:

a) KOMMYTaHTHOE;

0) BHOJICHTHOE;

B) NATUEHTHOE;

T') 9KCIUICPEHTHOE.

9 Kak Ha3bIBaeTCs PUCK, CBSI3aHHBIA C U3MEHEHUSMU, BBI3BAHHBIMH OOIIEPBIHOYHBIMU
KoJIe0aHUSIMU, U HE 3aBUCAIIUN OT KOHKPETHOTO PEIIPUSITUS:

a) YUCTHIN;

0) CUCTeMHBI;

B) HECUCTEMHBIN;

T') CTICKYJISTHBHBIH.
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IIpnioxenne 2

7 OneHo4YHbIe CPeACTBA 1JIsl IPOBEAeHHUS IPOMEKYTOYHOM aTTecTaluu

a) Ilnannpyembie pe3yabTaThbl 00y4eHHS M OLICHOYHbIE CPeACTBA VI IPOBECHHUS MPOMEKYTOYHOM aTTeCTAlluM:

Kon WNHpukaTop AOCTHKEHUS
OneHouHblE CpeaCTBA
UHIMKATOpa KOMIETEHIINU
ITK-1 — Crioco0eH npoBOAMTH UCCIEA0BAHMS M aHAJIN3 B chpepe GUHAHCOBBIX TEXHOJOTHI M YIIPABJIEHUS] PUCKAMM
[K-1.1 [IpoBOaUT CpaBHUTENBHBIN Ilepeuenv meopemuueckux 60npoco8 K IK3ameny:

aHaim3, 0000IaeT 1
KPUTHYECKH OLICHUBAET
MEKTYHAPOAHBIN U
OTEUYECTBEHHBIN OIBIT B 00JIACTH
pa3BUTHSL, TPUMEHEHUS,
peryaupoBaHusi GUHAHCOBBIX
TEXHOJIOTUH U yIIpaBJIeHUS
pUCKaMH

WX N R WD =

@DUHAHCOBBIN PHIHOK, €r0 CTPYKTYpa U POJIb (PUHAHCOBBIX TEXHOJIOTHH.
@OyHKIIUN MUPOBOTO (PMHAHCOBOT'O PHIHKA M NEPCIIEKTUBBI HOBBIX TEXHOJIOTHUI.
Pucku ¢puHAHCOBBIX TEXHOJOTHI KaK HOBOE siBJIeHHE SKOHOMUKH X X Beka.
[TepcneKTHBBI U PUCKH UCTIOIB30BaHUS b2b-POTYKTOB.

[lepcneKTUBBI M PUCKU UCTIOIB30BaHUS b2C-TIPOYKTOB.

[TepcneKTHBBI U PUCKH UCTIOIB30BaHUS b2g-IPOTYKTOB.

IlepcniekTUBEI U pUCKU UCIIOIL30BaHUSA RP-TexHomorui.

[TepcniekTBBI M pUCKH KCTIOJIb30BaHUA JIT-TexHOIOTHIA.

IlepcniekTuBel 1 pucku ucnonb3oBanuss OPT-TexHonoruii.

10 [TepcniexkTBBI M pUCKH UCcTIOIb30BaHUA CRM-TeXHOIOTHH.
11. IlepcrieKTUBBI U PUCKHU MCIIOJIB30BAHUS POOOTU3NPOBAHHBIX TEXHOJOTHUYECKUX KOMIUIEKCOB.
12. IlepcieKTUBBI U PUCKH UCTIOIH30BAHMS MOOUIIBHBIX TEXHOJIOTHA.

Ilpumepnuvie meopueckue 3a0anus 014 IK3AMEHA:

1.

2.
3.
4

)]

Mup-cucrema 1. Bamiepcraiina. PUCKOBBIE aclIeKThl pa3BUTUS MUPOBOM SKOHOMHUKH.
I'mo6anpHas B3anmo3aBucuMocTh U kKoHuenmus VUCA-mup.

Hayunsle pecypcbl 11100aabHON 3KOHOMUKH: POJIb U MECTO (DMHAHCOBBIX TEXHOJIOTHH.
HayuHo-TexHuueckuii mnporpecc: (UHAHCOBBIE TEXHOJIOIMHM, PHUCKM U HHHOBALMOHHBIE
MIEPCTIEKTUBBI.

Hay4Ho-TexHu4eckuii mporpecc: CTaHaapTU3aus 1 yHU(PUKAIISI TEXHOJIOTHH.
TpancHanmoHanbHbIe OaHKH U (PMHAHCOBBIE TEXHOJIOTHH.
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Kon
WHIMKATOpa

Nupukarop qocTuxkeHUst
KOMIIETEHITNHN

OneHouHbIE CpEeICTBA

10.

NHuTerpamnus kak ¢popma peanu3aiuy U pErHOHATU3AINN MUPOBOH YKOHOMUKH.

MexaHu3M yperyiupoBaHHsl BHEIIHEH 3aJ0DKEHHOCTH C HCIIOJIb30BaHHEM (DMHAHCOBBIX
TEXHOJIOTHH.

OOBEKTUBHBIE MTPEINOCHUIKY U KJIacCU(PHUKAIMA (PMHAHCOBBIX TEXHOJIOTHH B YCIOBUAX HAY4YHO-
TEXHUYECKOW PEBOJIOIUH.

FHOGa.HBHBIe HpO6J’IGMBI, OHpe,Zle.H}IGMBIQ COLIMAJIBHO-3KOHOMUWYCCKHUMU 3aJadaMH 4YCJIIOBCUCCTBA,
M BO3MOY>KHOCTH HOBBIX TEXHOJIOTHH.

Hanpaenenus uccnedosanuit 011 IK3amena:

1.

2.

bk w

a

Bnusinue pucka Ha MOArOTOBKY M MPUHSATHE YIPABICHYECKUX PEUICHUN B YCIOBUIX BHEIPEHUS
HOBBIX T€XHOJIOTHH.

Mepa pucka kak HeoOxomumas i (GopMHpOBaHHS aIbTEPHATHB OILIGHKA PHUCKA,
XapaKTepU3yIoIlasi BO3MOXHbIE TOTEPU WM IPUOOPETEHUS B TPOU3BOJCTBEHHO-X03sIICTBEHHOMN
Wi (UHAHCOBOU JIESATEIHHOCTH.

MeTto/ aHaIOTHH B OLIEHKE PUCKA U €r0 MPUMEHEHNE B 9KOHOMHUECKHUX PacyeTax.

MeTon nepeBa penieHuii: MoCTpOeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

Meton Monte-Kapino kak BapyaHT CTaTUCTUYECKMX HCHBITAHUM B OLEHKE W YIPABJICHUU
PHUCKOM B HanOoJiee CII0KHBIX JIIsl IPOTHO3UPOBAHUS pacyeTax.

MopenupoBaHue PUCKOB B MPOTHO3HBIX 3KOHOMHUYECKHUX pacyeTax.

Oco0eHHocTH UACHTU(DUKAIIMY U aHAIN3a HAYYHO-TEXHUYECKUX PUCKOB.
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Kon
WHIMKATOpa

Nupukarop qocTuxkeHUst
KOMIIETEHITNHN

OneHouHbIE CpEeICTBA

IK-1.2

O1ieHUBaET BO3MOKXHOCTD
MCIOJIb30BaHUSI MHHOBAIIMIA U
pa3paboTok B cdepe
(UHAHCOBBIX YCIYT MPU
peIIeHUH MPAKTUICCKHX 3a/1a4 B
npodeccnoHabHOM 001acTH

Hepeueub meopemudeCKux 60npocoeé K IK3ameny.

XN RN =

—_— e \O
N = o

13.

IlepcniekTUBEI U pUCKU UCIIOIB30BaHUsA RP-TexHomorui.

[TepcniexkTBBI ¥ pUCKH HCTOJIb30BaHUA JIT-TexHOIOTHIA.

IlepcniekTuBel 1 pucku ucnonb3oBanuss OPT-TexHonoruii.

[TepcniexkTBBI M pUCKH UcTOIb30BaHUA CRM-TexHOIOTHH.

[lepcnieKTUBBI M PUCKHU UCTIOIB30BaHUS POOOTH3UPOBAHHBIX TEXHOJIOIMYECKHX KOMILJICKCOB.
[lepcrieKTUBBI M PUCKH UCIIOJIB30BAHUSI MOOMIIBHBIX TEXHOJIOTUN

[lepcneKTHUBBI M PUCKU UCTIOIB30BaHUS OMOMETPHUECKUX TEXHOJOTHIA.

[lepcrieKTUBBI U PUCKH UCIIOJIB30BAHMS 0OJIAYHBIX TEXHOJIOTHH.

IlepcrieKTHBBI U PUCKH UCIIOJIB30BAHMS TEXHOJIOTUH PAaCIPEIEICHHBIX PEECTPOB.
[TepcrieKTHBBI M PUCKH UCTIOJIB30BAHUSA P2P-TIPOTYKTOB.

IlepcrieKTUBBI M PUCKH UCIIOJIB30BAHMSI CUCTEM MCKYCCTBEHHOTO MHTEJUIEKTA.

[lepcrieKTHBBI M PHUCKU HCIOJB30BAHUA MHOTO(YHKIHMOHAIBHBIX IUIaTGOPM MOOMIBHBIX
KOPIOPATUBHBIX MPUIIOKEHUH.

[TepcnexkTrBBI M pUCKH HCTIONB30BaHus Big Data n cucreM OM3HEC-aHATUTHUKH.

Ilpumepnuvie meopueckue 3a0anusn 014 IK3AMeEHA:

1.

2.

Konnenmmuss VUCA-mup (BOJTATHIIBHOCTB, HEOMPEIECICHHOCTD, CII0KHOCTh, HEOJAHO3HAYHOCTD)
KaK METOJI0JIOTHYECKasi OCHOBA YIPABICHHS pUCKaMH (PMHAHCOBBIX TEXHOJIOTUH.

OCHOBHBIE HAyYHO-TEOPETHYECKHE IPEANMOCHUIKH HCCIIEIOBAaHUS PHUCKOB HCIIOJIb30BAHUS
(UHAHCOBBIX TEXHOJIOTH.

OcHOBHBIE 3Talbl HAKOIUICHUS 3HAHWM W PAa3BUTHUSI METOJOB aHAJIM3a PHUCKOB HCIIOJIb30BAHUS
¢uHaHCOBBIX TexHONOTHI. VAeHTH(UKAIMS U OLIEHKA PUCKA KaK 3JIEMEHT MPUHATHS PEILICHHUM.
OreHka prcKa UCTIOJIb30BaHUsT (DMHAHCOBBIX TEXHOJIOTHI: KOJTUYSCTBEHHBIN aCTICKT.

OI.[GHKa pI/ICKa HCITIOJIB30BAHUS (bHHaHCOBBIX TGXHOHOFHﬁZ Ka‘{€CTBeHHBII>'I ACIICKT.

Hanpaenenus uccnedoeanuii 011 IK3amena:

1.

Binusinue pucka Ha MOATOTOBKY M MPUHITHE YIIPABICHYECKUX PEIICHUN B YCIOBHUSAX BHEAPEHUS
HOBBIX TEXHOJIOTHIA.
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KOMITETCHITNH

2. Mepa pucka kak HeoOxoaumas Jiasi (OPMHPOBAHUS aJIbTEPHAaTHB OIEHKA pHCKa,

XapaKTepU3yIOIlasi BO3SMOXHBIE IOTEPH WU IPHOOPETEHUS B TPOM3BOICTBEHHO-X035IIICTBEHHON

WK (PMHAHCOBOM AEATEIBHOCTH.

Meron aHaIOrUy B OLICHKE PUCKA U €r0 IPUMEHEHUE B dKOHOMUYECKHUX pacyeTax.

Merton nepeBa peleHuil: MoCTpOoeHUe MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

5. Merox Monre-Kapiio kak BapHaHT CTAaTUCTUYECKMX HCIBITAHUN B OLIEHKE W YIPaBICHUH
PHCKOM B HanOoJI€€e CI0XKHBIX JJIs1 IPOTHO3UPOBAHUS pacueTax.

6. MogenupoBaHue pUCKOB B IPOTHO3HBIX IKOHOMUYECKHUX pacueTax.

7. OcoOeHHOCTH UACHTU(DHUKALIMY U aHATIU3a HAyYHO-TEXHUUECKUX PUCKOB.

W

IIK-2 — Cnioco6eH npoBOAUTH CAMOCTOSITEIbHbIE HCCIeJOBAHUS B COOTBETCTBUM € Pa3pad0oTaHHOI NPOrpaMMoil

I1K-2.1

OO60CHOBBIBAET aKTyaJIbHOCTb, | Ilepeuens meopemuueckux 60npocos K IK3ameny:

TEOPETUYECKYIO U [TepcneKTHUBBI M PUCKHU UCTIOIB30BaHUS POOOTH3UPOBAHHBIX TEXHOJIOIMUYECKMX KOMILJICKCOB.

MIPAKTHUYECKYIO0 3HAYUMOCTh [lepcrieKTUBBI U PUCKH UCIIOJIB30BAHUSI MOOMIIBHBIX TEXHOJIOTUN

n30paHHON TEeMbl HAYYHOTO [lepcneKTUBBI M PUCKU UCTIOIB30BaHUS OMOMETPHUUECKUX TEXHOJOTHH.

UCCIIEeIOBaHMs B 00acTu [lepcrieKTUBBI U PUCKH UCIIOJIB30BAHMS 0OJIAYHBIX TEXHOJIOTHH.

pa3BUTHS, IPUMEHEHHUS, IlepcrieKTUBBI U PUCKH UCIIOJIB30BAHMS TEXHOJIOTUH PACIPEEICHHBIX PEECTPOB.

perynupoBaHusi PUHAHCOBBIX [lepcneKkTHBBI U PUCKH UCTIOIB30BAHUS P2P-NIPOAYKTOB.

TEXHOJIOTUH U YIPaBJIECHUS IlepcrieKTUBBI M PUCKH UCIIOJIB30BAHMSI CUCTEM MCKYCCTBEHHOTO MHTEJUIEKTA.

pucKamMu [lepcrieKTHBBI M PHUCKU HCIOJB30BAHUA MHOTO(DYHKIHMOHAIBHBIX IUIaTGOPM MOOMIBHBIX
KOPHOPaTUBHBIX MPUIOKEHUI.

9. TlepcriekTuBHI M pUCKHU UCTIONBb30BaHUs Big Data u cuctem On3Hec-aHAIUTHKH.

10. IlepcnekTuBel U pucKH Hcnionb3oBaHuss MDM-cucremam.

11. IlepcnekTuBsl U pucku ucnonb3oBanus VPN-cereit.

12. TlepcriexkTuBbl M pucku ucromb3oBanus VUIP (cucTema cBs3H, obecreunBaromas Iepenauy
peueBoro curnana no MatepHery uiu 1o go6sM 1pyrum IP-cetsim).

XN RN =
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13.
14.

Hosble Menua u rinobanbHast HHQOPMaIMOHHAs CETh: BO3MOXKHOCTU U PUCKH.
Metononornueckoe 3HaueHue koHuenuuu VUCA-Mup ais ynpasieHUs PUCKaMU YKOHOMUKH
XXI Beka.

Ilpumepnuvie meopueckue 3a0anus 014 IK3AMeEHA:

1.

2.

P w

e

10.
11.
12.

13.
14.

Bnusinue pucka Ha MOArOTOBKY M MPUHSATHE YIPABICHYECKUX PEUICHUN B YCIOBUSIX BHEJIPEHUS
HOBBIX T€XHOJIOTHH.

Mepa pucka kak HeoOxomumas s (GopMHpOBaHHS aIbTEPHATHB OILEHKA PHUCKA,
XapaKTepU3yIoIlasi BO3MOXHbIE TOTEPU WM IPUOOPETEHUS B TPOU3BOCTBEHHO-X03SIICTBEHHOMN
Wi QUHAHCOBOU JIEATEIHHOCTH.

MeTto/ aHaJIOTHH B OLICHKE PUCKA U €r0 MPUMEHEHNE B SKOHOMHUECKHUX PacyeTax.

MeTon nepeBa penieHuii: MoCTpOeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

Meton Monte-Kapino kak BapvaHT CTaTUCTUYECKMX HWCHBITAHUNW B OLEHKE W YIPABJICHUU
PUCKOM B HanOoJiee CII0KHBIX ISl IPOTHO3UPOBAHUS pacyeTax.

MonenupoBaHue puCKOB B IPOrHO3HBIX SKOHOMUYECKUX pacyeTax.

OcoOeHHoCTH UACHTU(DHUKAIINY U aHATH32 HAYIHO-TEXHUYECKUX PHCKOB.

Brnusinue pucka Ha MOArOTOBKY M MPHUHITHE YIPABICHYECKUX PELICHUN B YCIOBUSIX BHEAPEHUS
HOBBIX T€XHOJIOTHI.

Mepa pucka kak HeoOxomumas aiusg (GopMHpOBaHHS aJIbTEPHATHB OILIEGHKA PHUCKA,
XapaKTepU3yIoIlasi BO3MOXHbIE TOTEPU WK MPHUOOPETEHUS B TPOU3BOJCTBEHHO-X035IICTBEHHOMN
Wi (UHAHCOBOU JIESATEIHHOCTH.

MeTto/ aHaAIOTHHU B OLICHKE PUCKA U €r0 MPUMEHEHHE B SKOHOMHUECKHUX pPacyeTax.

MeTon gepeBa pelieHuii: MoCTpOeHUE MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

Meton Monte-Kapino kak BapHaHT CTaTUCTUYECKMX HWCHBITAHUNW B OIEHKE W YIPABJICHUU
PUCKOM B HanOoJiee CII0KHBIX ISl IPOTHO3UPOBAHUS pacyeTax.

MonenrpoBaHue pUCKOB B IPOrHO3HBIX SKOHOMUYECKUX pacueTax.

OcoOeHHOCTH UACHTU(DHUKAIINY U aHATH32 HAYYHO-TEXHUYECKIX PHCKOB.

Hanpagnenus uccinedoeanuii 01 IK3amena:

32




Kon
WHIMKATOpa

Nupukarop qocTuxkeHUst
KOMIIETEHITNHN

OneHouHbIE CpEeICTBA

W

—

10.
11.
12.

13.

BnusiHue pucka Ha MOATOTOBKY M MIPUHATHE YIPABJICHYECKUX PEIICHUN B YCIOBHAX BHEAPEHUS
HOBBIX T€XHOJIOTHH.

Mepa pucka kak HeoOxoxumas sl (OPMUPOBaHHUS adbTEPHATUB OLIGHKA PHCKA,
XapaKTepU3yIoIlas BO3SMOXHBIE IOTEPH WU IPHOOPETEHUS B TPOM3BOICTBEHHO-XO035IIICTBEHHON
WK (PMHAHCOBOM AEATEIBHOCTH.

Meron aHaIOruy B OLICHKE PUCKA U €r0 IPUMEHEHUE B dKOHOMUYECKHUX pacueTax.

Mertoa nepeBa pereHuil: MoCTpoeHNe MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

Meton Monte-Kapno kak BapuaHT CTaTUCTMUYECKHUX MWCIIBITAHWM B OLEHKE M YIPAaBICHUU
PHCKOM B HanOOJI€€ CI0XKHBIX JJIs1 IPOTHO3UPOBAHUS pacueTax.

MopenupoBaHue PUCKOB B IIPOTHO3HBIX SJKOHOMUUYECKUX pacyeTax.

Oco6eHHOCTH UIEHTU(PUKALINN U aHAJIN3a HAYYHO-TEXHUYECKUX PUCKOB.

Binsaue pucka Ha OATOTOBKY U IMIPUHSATHE YIIPABICHYECKUX PELICHUN B YCIIOBUSIX BHEIPCHUS
HOBBIX TEXHOJIOTHH.

Mepa pucka kak HeoOxoxumas st (OpPMUPOBaHHS ajdbTEpHATHB OLICGHKA PHCKA,
XapaKTepU3yoIlasi BO3MOXHbIE IOTEPU WU IPUOOPETEHHS B IPOU3BOICTBEHHO-X0351IICTBEHHON
WK (MHAHCOBOMU JEATEIbHOCTH.

MeTto/ aHAJIOTUHN B OLICHKE PUCKA U €70 IPUMEHEHUE B DKOHOMUYECKHUX PACYETaAX.

Merton nepeBa peleHuil: MocTpoeHUe MPOCTPAHCTBEHHO-OPUEHTUPOBAHHOTO Tpada.

Meton Monte-Kapno kak BapuaHT CTaTUCTMUECKHUX HCIIBITAHWM B OLEHKE M YIPaBICHUU
PHCKOM B HanOOJI€€ CI0XKHBIX JJIs1 IPOTHO3UPOBAHUS pacueTax.

MopenupoBaHue PUCKOB B IPOTHO3HBIX IKOHOMUUYECKUX pacyeTax
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I1IK-2.2

[TpoBOIUT caMOCTOSITEBHBIE
HAaYYHBIC UCCJICAOBAHUA B
00J1acTH pa3BUTHS,
IIPUMEHEHHUS, PETYIUPOBAHUS
(UHAHCOBBIX TEXHOJIOTHH U
YIIpaBJICHUS PUCKAMU

Hepeueub meopemudeCKux 60npocoeé K IK3ameny.

13.
14.
15.
16.
17.
18
19.
20.
21.
22.
23.
24.

@DUHAHCOBBIN PHIHOK, €r0 CTPYKTYpa U POJIb (PUHAHCOBBIX TEXHOJIOTHH.
@OyHKIIUN MUPOBOTO (PMHAHCOBOT'O PHIHKA M NEPCIIEKTUBBI HOBBIX TEXHOJIOTHUI.
Pucku ¢puHAHCOBBIX TEXHOJOTHI KaK HOBOE siBJIeHHE SKOHOMUKH X X Beka.
[TepcnieKTHBBI U PUCKH UCTIOIB30BaHUS b2b-POTYKTOB.

[lepcneKTUBBI M PUCKU UCTIOIB30BaHUS b2C-TIPOYKTOB.

. [lepcnieKTHBBI U PUCKH UCTIOIB30BaHUS b2Z-POTYKTOB.

IlepcniekTUBEI M pUCKU UCIIOIB30BaHUSA RP-TexHomorui.

[TepcniekTBBI ¥ pUCKH KCTIOJIb30BaHUA JIT-TexHOIOTHIA.

IlepcniekTBel 1 pucku ucnonb3oBanust OPT-TexHonorui.

[TepcniexkTBBI M pUCKH UcTIONIb30BaHUA CRM-TeXHOIOTHH.

[lepcneKTUBBI M PUCKU UCTIOIB30BaHUS POOOTH3UPOBAHHBIX TEXHOJIOIMYECKMX KOMILJICKCOB.
[lepcrieKTUBBI U PUCKH UCIIOJIB30BAHMSI MOOMIIBHBIX TEXHOJIOTHUH.

Ilpumepnuvie meopueckue 3a0anus 014 IK3AMEHA:

11.
12.
13.
14.

15.
16.
17.
18.
19.

20.

Mup-cucrema 1. Bamiepcraiina. PUCKOBBIE aclIeKThl pa3BUTUS MUPOBOM SKOHOMHUKH.
I'mo6anpHas B3anmo3aBucuMocTh U Konuenmus VUCA-mup.

Hayunsie pecypchl rio0anbHONH SKOHOMHUKH: POJIb U MECTO (PMHAHCOBBIX TEXHOJIOTHH.
HayuHno-TexHuueckuii mporpecc: (HUHAHCOBBIE TEXHOJOTMHM, PHUCKM U HHHOBALMOHHBIC
MEPCIIEKTHUBBI.

HayuHo-TexHHuecKuii nporpecc: cTanaapTu3anus 1 yHu(UKaus TeXHOJIOTHH.
TpaHcHanMOHaIbHBIE OAaHKU U (PUHAHCOBBIE TEXHOJIOTHH.

WuTterpanus kak ¢popma peaan3aliy U peruoHaTu3ail MUPOBOM SKOHOMHKH.

MexaHu3M yperyiaupoBaHUs BHEIIHEH 3aJ0/DKEHHOCTH C HCIOJIb30BAHHMEM (PMHAHCOBBIX
TEXHOJIOTUH.

OOBbeKTUBHBIE MTPENOCHUIKN U KJIacCU(PUKaAMs GUHAHCOBBIX TEXHOJIOIMH B YCIOBUAX HAy4YHO-
TEXHUYECKOU PEBOJIIOLUU.

I'noGanbHble TPOOIEMBI, ONpEEIsieMble COLMATBHO-3KOHOMUYECKUMU 33/1a4aMH 4Y€JI0BEYECTBa,
Y BO3MO>KHOCTH HOBBIX TEXHOJIOTHUH.
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Konmponvnas paooma Ne 1.

OueHka ypoBHS KalUTAIN3AMA KOMIAHUHU W BBISBICHUH (DaKTOPOB PHCKA.

Ha ocHOBe HCIIONIB30BaHUSI COBPEMEHHBIX METOA0B (PMHAHCOBOTO M (DaKTOPHOTO aHaIM3a
BBISIBUTH KJIIOYEBBIC (PAKTOPHI CTPATETHUECKOTO M TAKTUYECKOTO PHCKAa W OLEHHUTH YpPOBEHb
KaluTaln3aliy IPOMBIIUICHHONH KOMITAaHUH T10 ITOKA3aTeNI0 TeMIa POcTa COOCTBEHHOTO KamuTajia
KOMITAHUH (o5 -

qcoﬁcm(f = Po6 ' Okan .MKan : d

peuns (1)
_ Hp peuns
qcob’cmg
cobcme (2)
_ Hp uucm
P 06
(0]
pean (3)
Opea.v
OKan -
K
@
M K obwy
Kan
cobeme (5)
_ Hp peuns
peuns
Hp wucem (6)
rac P06 - peHTa6eHBHOCTB 060p0Ta; Omn - OGOpa‘II/IBaeMOCTB Kamnuraia, an -
MYJIbTUIUIMKATOp Kanurtana; d,,,, - /MO OTYHMCICHUH 4YUCTOM NpPHOBUIM HA pPasBUTHE

npousBoactsa; IIp,,,, - PEMHBECTHPOBaHHAs (KaNWTalM3MPOBAaHHAs) NPUOBLIL KOMIAHUH, PYO.;
K

BBIpYYKa OT peanu3anuu, pyo.; K

- coOcTBeHHBIN Kanwutan, pyo.; Ilp,. - 4dcCTas NpHOBLIL OpraHu3anuu, pyo.; O

cobcme pean

ooy~ OOIAs CyMMa Kamuraja OpraHusanuu (COOCTBEHHOrO M
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3aeMHOT0), pYO.

Hcxomnas wHpOpMaIusi A pacuyeToB IMpejacTaBieHa B Tabmuie 1 W XapakTepus3yroT
COCTOSIHME aKTHBOB W MAaCCHBOB KOMIIAHWHU 1O cOCTOsiHUIO Ha kKoHer 2015 u 2016 rr. (o 1aHHBIM
OyXraiaTepckoil OTYSTHOCTH KOMITAHUH ).

Tabmuma 1 — Vicxoguble qaHHBIE JUTsl OIEHKH (PMHAHCOBOTO COCTOSIHUS TIPOMBIIIJICHHONH KOMIIAaHUU
1o coctosiHuiO Ha KoHer 2015 u 2016 rr., MuH. pyo.

HanmenoBanue
ToKa3aTeneu 2015 2016 2015 2016
BHEOBOPOTHBIE
AKTUBbI
1. HemartepuanbHble AaKTUBBI 282 704 171 263
2. OcHOBHBIE CPEICTBA 32108 39430 38022 40537
3. He3aBeplIeHHOE CTPOUTEIBCTBO 221 176 103 83
4. JloXOIHbIE BIOKEHHUS B MATEpUATIbHBIE 398 549 102 146
LIEHHOCTHU
5. lonrocpounble (hMHAHCOBBIE BJIOKECHHS 610 388 404 363
6. Ilpoune BHEOOOPOTHBIE AKTUBBI 49 80 34 72
Htoro no pazneny I 33668 41320 38836 41464
B T.4. HEXO/IOBbIE MaTEpHAIIbHbBIC 31 33 28 75
LEHHOCTHU
OBOPOTHBIE
AKTHUBbI

1. 3amacer: 21773 23078 23078 26006

- CbIpbE, MaTEpHabl U Jp. 19383 20046 19023 21516

- 3aTpaThl B HE3aBEPIICHHOM 314 368 892 917

MIPOU3BOJICTBE
- TOTOBas MPOJYKIMS U TOBAPHI JJIsI 2029 2618 3100 3499
MPOAAXKHU 15 12 32 34
- TOBapbl OTTPYKCHHEIC 26 28 27 33
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- pacxojsl OyayIIuX MepruoaoB 6 6 4 7
- TIpOYHeE 3aIachl
2. HJIC no nprnoOpeTeHHbIM IIEHHOCTSIM 3179 3259 3620 3872
3. JleGuTopckas 3a10JDKEHHOCTD
(rutatexxu Gostee yem vepes 12 mecsien 1 055 843 522 501
1OCJI€ OTYETHOU JAThI)
B T.4. IOKYIIATEJIM U 3aKa3UUKH — — — —
4. lebutopckasi 3a105KEHHOCTh
(ruratexxu B TeueHue 12 MecsieB mocie 16377 18400 12484 14501
OTYETHOM JaThl)
B T.4Y. IOKYIIATEJIM U 3aKa3YUKH 4410 4687 3322 2607
5. ABaHCEI BbIJaHHBIE 883 946 760 502
6. Ilpoune nedutopsl 1063 1256 1022 1053
7. Kpatkocpounsie (pMHAHCOBBIC 4082 3892 1855 1925
BIIOYKEHUS
8. JleHexxHbIE CpencTBa 166 150 364 387
9. IIpoune 060pPOTHBIC AKTHUBBI — — — —
Utoro no pazneny Il 48578 51824 43705 48747
HToro akTHBOB 82246 93144 82541 90211
KAIIUTAJI U PESEPBbBI
1. YcTaBHBIN KanuTal 21750 21750 25550 25550
2. JIo6aBOYHBII KanuTal 983 1050 1222 1309
3. Pe3epBHBII KanuTan 5834 5834 6699 6753
4. HepacnpeneneHHas npuObLIb 2866 7025 6975 10336
Hroro mo pazaeny 11 31433 35659 40446 43948
JOJI'OCPOYHBIE
OBA3ATEJBCTBA
1. 3aliMbl U KPEAUTHI 14255 16810 10093 11092
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2. [Ipourie nonrocpoyHbIe 00s3aTEIHCTBA 303 450 352 288
Wroro no pazpeny IV 14558 17260 10445 11380
KPATKOCPOYHBIE
OBA3ATEJBCTBA
1. 3aliMbl U KPEAUTHI 21734 25629 18840 21045
2. Kpenutopckas 3a10KEHHOCTD: 12937 12740 11187 12528
- TIOCTaBIIWKH U MOAPSTINKU
- 3aJ0JDKEHHOCTH Tepen 11711 11375 10286 11509
MEPCOHAIIOM 389 376 333 377
- 3aJI0JDKEHHOCTb Nepes
roCyIapCTBEHHBIMU
BHEOIO/PKETHBIMU (hOHIaMHU 109 102 93 105
- 3aJI0JDKEHHOCTD I10 Hajoram u 728 887 475 537
coopam
3. ABaHCBI IIOJIyYEHHbIE 772 990 780 593
4. ITpounie KpEeaUTOPHI
5. 3a10JKEHHOCTD NIEPE]] YUPEIAUTEIAMU
0 BBITUIATE JOXO/IOB B B B B
6. Jloxo el OyaylIux MeproIoB 812 866 843 717
7. Pe3epBbl PECTOSIIMX PACXOI0B — — — —
8. IIpoune kpaTKOCpPOUHbIE
00s13aTeNIbCTBA - - - -
Utoro no pazneny V 36255 40225 31650 34883
Hroro maccuBoB 82246 93144 82541 90211
Bripyuka oT peanuzanuu NpoayKIuu 41178 45633 40989 44878
UYucras npuObLIb KOMIIAHUT 6835 9822 9118 8327
BennurHa peMHBECTUPYEMOM YHCTOM 3465 3922 3198 3477

npUOBLIH
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[Ipoananu3upoBaTh MOJy4YEHHBIE PE3YyJbTaThl, ClelaThb HEOOXOIMMBbIE BBIBOJIBI 00 YpOBHE
KaluTalu3aliyl KOMIIAHUHM, TEMIaX pocTa COOCTBEHHOrO KamluTajga KOMIIAHHH, KIIFOYEBBIX
¢dakTopax pucka. BbiABUTH M3MeHEHHS B ()MHAHCOBOM COCTOSHUU MPOMBINIJIEHHOW KOMIIAHUH,
IIPOM30LIEIIINE B TeUeHHUE KasleHaapHoro 2015 roxa.

Pa3paborate  pekoMeHmAMK 1O  COBEPIICHCTBOBAHUIO  (PMHAHCOBO-XO3MCTBEHHOM
NesTeTbHOCTH IPOMBIIIJICHHON KOMIIAHUK U CHU)KEHUIO YPOBHS yIpo3 ee OM3Hecy.

Hanpaenenusa uccnedoeanuii 011 IK3amena:

8. BuusHue pucka Ha TOJATOTOBKY U MPUHSATHE YIPABICHUECKUX PEIICHUN B YCIOBUSIX BHEAPEHUS
HOBBIX TEXHOJIOTUH.

9. Mepa pucka kak HeoOxomumas [Uisi (GOPMHUpPOBaHUS aJIbTEpPHATUB OICHKA pHCKa,
XapaKTepU3yIOIasi BO3SMOXHBIE IOTEPH WU IPHOOPETEHUS B TPOM3BOICTBEHHO-X 0351 ICTBEHHON
WM (UHAHCOBOM IS TEIHHOCTH.

10. Meroa aHaj0ruu B OLIEHKE PUCKA U €0 IPUMEHEHUE B SdKOHOMUUYECKUX pacyeTax.

11. Meton nepeBa pelieHnit: MOCTPOCHUE MPOCTPAaHCTBEHHO-OPUEHTHPOBAHHOTO Tpada.

12. Meron Moure-Kapno kak BapHaHT CTAaTUCTUYECKUX HCIBITAHUN B OLICHKE M YIPaBICHUH
PHUCKOM B HanOoJiee CII0KHBIX JIJIsl IPOTHO3UPOBAHUS pacyeTax.

13. MonenvupoBaHre pUCKOB B TPOTHO3HBIX SKOHOMUYECKUX pacyeTax.

14. OcoOeHHOCTH UACHTU(UKAIIMH U aHATIN3a HAYYHO-TEXHUYECKUX PHCKOB.
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I1IK-2.3

[IpencraBisieT pe3ysIbTaThl
MIPOBEICHHOTO UCCIICIOBAHUS
HAayYHOMY COOOIIIECTBY B BHJIC
CTaThbU/IOKIIaaa

Hepeueub meopemudeCKux 60npocoeé K IK3ameny.

14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.

26.

IlepcniekTUBEI U pUCKU UCIIOIB30BaHUsA RP-TexHomorui.

[TepcniexkTBBI ¥ pUCKH HCTOJIb30BaHUA JIT-TexHOIOTHIA.

IlepcniekTBel 1 pucku ucnonb3oBanust OPT-TexHonoruii.

[TepcniexkTBBI M pUCKH UcTIONIb30BaHUA CRM-TexHOIOTHH.

[lepcnieKTUBBI M PUCKHU UCTIOIB30BaHUS POOOTH3UPOBAHHBIX TEXHOJIOIMYECKHX KOMILJICKCOB.
[lepcrieKTUBBI M PUCKH UCIIOJIB30BAHUSI MOOMIIBHBIX TEXHOJIOTUN

[lepcneKTHUBBI M PUCKHU UCTIOTIB30BaHUS OMOMETPHUECKUX TEXHOJIOTHH.

[lepcrieKTUBBI U PUCKH UCIIOJIB30BAHMS 0OJIAYHBIX TEXHOJIOTHH.

IlepcrieKTHBBI U PUCKH UCIIOJIB30BAHMS TEXHOJIOTUH PAaCIPEIEICHHBIX PEECTPOB.
[TepcrieKTHBBI M PUCKH UCTIOJIB30BAHUSA P2P-TIPOTYKTOB.

IlepcrieKTUBBI M PUCKH UCIIOJIB30BAHMSI CUCTEM MCKYCCTBEHHOTO MHTEJUIEKTA.

[lepcrieKTHBBI M PHUCKU HCIOJIB30BAHUA MHOTO()YHKUIHMOHAIBHBIX IUIaTGOPM MOOMIBHBIX
KOPIOPATUBHBIX MPUIIOKEHUH.

[TepcnexkTrBBI M pUCKH HCTIONB30BaHus Big Data n cucreM OM3HEC-aHATUTHUKH.

Ilpumepnuvie meopueckue 3a0anusn 014 IK3AMeEHA:

6.

7.

10.

Konnenmmuss VUCA-mup (BOJTATHIIBHOCTB, HEOMPEIEICHHOCTh, CII0KHOCTh, HEOJHO3HAYHOCTD)
KaK METOJI0JIOTHYECKasi OCHOBA YIPABICHHS pUCKaMH (PMHAHCOBBIX TEXHOJIOTHH.

OCHOBHBIE HAyYHO-TEOPETHYECKHE IPEANMOCHUIKH HCCIIEIOBAaHUS PHUCKOB HCIIOJIb30BAHUS
(UHAHCOBBIX TEXHOJIOTH.

OcHOBHBIE 3Talbl HAKOIUICHUS 3HAHWM W PAa3BUTHUSI METOOB aHAJIM3a PHUCKOB HCIIOJIb30BAHUS
¢uHaHCOBBIX TexHONOTHI. VAeHTH(UKAIMS U OLIEHKA PUCKA KaK 3JIEMEHT MPUHATHS PEILICHHUM.
OreHka prcKa UCTIOJIb30BaHUsT (DMHAHCOBBIX TEXHOJIOTHI: KOJTUYSCTBEHHBIN aCTICKT.

OI.[GHKa pI/ICKa HCITIOJIB30BAHUS (bHHaHCOBBIX TGXHOHOFHﬁZ Ka‘{€CTBeHHBII>'I ACIICKT.

®dupma NMPOBOAMUT aHAIW3 OTKPHITHS HOBOTO MarasuHa JUIsl pacIiupeHus OusHeca. B ciyudae

OTKPBITHSA KpYITHOTO MarasuHa 0pu ONaronpusTHOW KOHBIOHKTYpE pBIHKA IPOTHO3UPYETCS
npu6bLIs 600 MiIH. pyO. / TOJ, IPH HEOIATONPUATHONW KOHBIOHKTYpE — YOBITOK 400 MitH. py0. / TOA.
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B cnyyae OTKpBITHS CpeqHEro Mara3uHa Mpu OJIarONpUSTHOW KOHBIOHKTYpE €ro MpuObLIb
nporuosupyercss Ha ypoBHe 300 muH. py0. / TOf, Ipu HEOJATONMPUATHONH KOHBIOHKTYPE PBIHKA —
yosiTok 100 MiH. py0. / Toa. Bo3MoKHOCTh OiaronmpusTHON W HEOJIArONMPHUSATHON KOHBIOHKTYPHI
pBIHKA (prpMa OIIEHUBAET OJIMHAKOBO.

UccnenoBanus peiHKa sKkcniepToM odoitaetcs dupme B 1 MaH. py0. CrienuaiucT CYUTAET, YTO
c BeposTHOCThIO 0,6 KOHBIOHKTYpa pBIHKAa OKaxercs OmarompustHoil. Ilpum »3TomM mpum
MOJIOKUTEIIFHOM 3aKJIIOUEHUHU JKCIepTa KOHBIOHKTYpA PhIHKA OKa)KeTCs OJIaroNnpHUSATHON JIMIIG C
BeposTHOCTHIO 0,9. Ilpu ero oTpunateIbHOM 3aKITIOUEHUH KOHBIOHKTYPA PHIHKA MOXET OKa3aThCs
OyraronpusITHOU ¢ BeposiTHOCTHIO 0,12,

Vcnonb30BaTh METOJ JAEpeBa pPELICHUN A NMPOBEPKH 3TUX BapuaHTOB. OLEHUTH PHCK
¢bupMbI B CiIydae 3aKaza SKCIEPTHOrO McCieNoBaHUs pblHKA. OLEHUT PUCKU BapUAHTOB OTKPBITHS
KPYITHOTO U CPEIHEro Mara3uHa. BBISIBUTH CTOMMOCTHYIO OLIEHKY HAWJIY4YIIer0 BapHaHTa PEIICHUS.

3aoaua Ne 2.

l'omoBoit cnpoc Ha mpoaykuuio npeanpusTus coctasiasier D = 1500 uznenuit, CTOMMOCTD
nojaun 3aka3a C, = 2000 py6./3aka3, u3gep>Kku xpaHeHus oxHou enuHuusl uzgenus C, = 4500

py0./ron, BpeMs noctaBku 6 cyTtok (1 rox = 300 pabounx mueir). OnpenenuTs ONTUMATBHBIA pa3Mep
3aKa3a, U3JEPXKKU, yPOBEHb IOBTOPHOTI'O 3aKa3a Ha OCHOBE MOJIEJIN YIIPABICHUS 3allacaMH.

Bonpocul ona oocyscoenusn (na npakmuueckux 3aHAmusax).

1 BnusgHue pucka Ha MOATOTOBKY M TPHUHSATHE YIPABIEHYECKUX PEIIEHUNH B YCIOBHSX
BHEJIPEHUS HOBBIX TEXHOJIOTHIA.

2 Mepa pucka Kak HeoOxoaumas [Uisi (OPMUPOBaHHS aJbTEPHATUB OIEHKA pHCKa,
XapaKTepu3yIollass BO3MOXKHbIE MOTEPU WM NMPHOOPETEHHs B IMPOU3BOACTBEHHO-XO3SHCTBEHHOM
WM (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 CTaTUCTHMUECKHUX HCIBITAHUN B OLIEHKE U YIPABJICHUU
PHUCKOM B HanOoJiee CII0KHBIX JIJIsl IPOTHO3UPOBAHUS pacyeTax.

6 MonennpoBaHue pUCKOB B IPOrHO3HBIX SKOHOMHUYECKUX pacyeTax.

7 OcoOeHHOCTH UASHTH(PHKAIMY 1 aHaJIN3a HAYYHO-TEXHUYECKUX PUCKOB.
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Tecmoegvie 3a0anus.

1 Kak Ha3bpIBalOTCSI PUCKH, B pe3yjbTaTe peaju3alud KOTOPbIX MPeINPUATHIO TPO3UT
noTeps NPUObLLIN:

a) KatacTpo(udeckue;

0) KPUTHYECKHE;

B) JIOIYCTUMBIE;

') BEpHBI BCE OTBETHI.

2 K kakoMy BHJY PHCKA OTHOCHTCSI Pa3pblB KOHTPAaKTa H3-3a JAeiicTBHH BJacTel
CTPaHbl, B KOTOPOI HAXOAUTCA KOMIAHUSA-KOHTPATeHT:

a) 5KOHOMHYECKUH;

0) nmpeanpUHUMATETHCKUA;

B) MOJINTHYECKUIA;

) opc-maxop.

3 Kakoii u3 BHIOB MNPOM3BOJCTBEHHOI0 PHCKAa NPUBOIAUT K YBEJIHYEHHK) YHUCIA
HelpeaBUIEHHbIX ABAPUIHBIX CUTYAIUIi:

a) UCIIOJIb30BAHHE YCTAPEBIIETO 00OPYIOBAHHUS,

0) HeCTaOMIILHOCThH KaueCTBa TOBAPOB M YCIYT;

B) HEHA/IEKHOCTh COCTABIISAIOIIUX TEXHOJIOTHYECKOI0 MPOoIecca;;

') OTCYTCTBUE PE3EPBOB.

4 Kakoil U3 BHIOB NPOM3BOJACTBEHHOI0 PUCKA NMPUBOAUT K HHU3KOH 3(P(PEeKTHUBHOCTH
NMPOU3BO/JCTBA MO CPABHEHUIO C KOHKYPEHTAMM:

a) HEHAJe)KHOCTh COCTABJISIFOIIMX TEXHOJIOTUYECKOTO MPOIIecca;

0) HecTaOUIILHOCTH KaueCTBa TOBAPOB U YCIIYT;

B) OTCYTCTBHE PE3€pPBOB;

T') TOSIBJICHHE HOBBIX TEXHOJIOTUN B OTPACIIH.

5 Kakoil U3 BHJI0B NPOU3BOJACTBEHHOI0 PHCKA NMPUBOAMT K YBEJHYEHHUIO 3aTPaT Ha
PEMOHT M MO/IEPHU3ALMIO 000PY10BAHHUS:

a) UCTIOJIb30BaHUE YCTAPEBIIIEro 000PYI0BAHHS;

0) NOSIBJICHHE HOBBIX TEXHOJIOTU B OTPACIIH;
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B) OTCYTCTBHE PE3€pPBOB;

') HeCTaOUITLHOCTh KaueCTBa TOBAPOB U YCIIYT.

6 Kakoil U3 BHI0B NPOU3BOJACTBEHHOI0 PUCKA NMPUBOAUT K HEBO3MOKHOCTH NMOKPHITHS
NMHMKOBOI0 CIIpOCa:

a) UCTIOJIb30BaHUE YCTAPEBIIEro 000PYI0BAHHS;

0) BBISIBJICHHE HOBBIX TEXHOJIOTHI B OTpaciy;

B) OTCYTCTBHE PE3€PBOB;

') HeCTaOUITFHOCTh KaueCTBA TOBAPOB U YCIIYT.

7 Kakoil "3 BHMIOB INPOM3BOJCTBEHHOI0 PHUCKA NPHUBOAUT K OTTOKY KJHEHTOB U
npod;aemMaM co CipocoM:

a) HeHaJAEKHOCTh COCTABJISIIOIINX PON3BOACTBEHHOIO IIPOIIECCa;

0) MosIBJIEeHHE HOBBIX TEXHOJIOTHIA B OTpACIIH;

B) HECTAOMJILHOCTh Ka4eCTBA TOBAPOB U YCIIYT;

I') UCMIOJIb30BaHUE yCTapeBIIEero 000pya0BaHUS.

8 Kakue U3 nepe4ncjieHHbIX PUCKOB OTHOCATCS K KOMMeEPYeCKHUM:

a) PHUCK, CBSI3aHHBII HEUCIIOIHEHUEM CMETHI HWHBCCTHIIMOHHOI'O IMTPOCKTA,

0) pHCK, CBSI3aHHBINM ¢ HEBO3MOKHOCTHIO MOKPBITHS MUKOBOT'O CIIPOCa Ha TOBAp;

B) PUCK, CBSI3aHHBIN C KOJIEOAHUSIMH MPOLIEHTHBIX CTaBOK;

I') PUCK, CBSI3aHHBIN C TPaHCIIOPTUPOBKOW TOBapa.

3aoaua Ne 3.

[To cocrosiHuio Ha KOHEL (PMHAHCOBOTO Tojla BHEOOOPOTHBIE aKTUBbI KOMIIAHUU COCTaBUIIM
875220 800 py0., oboporHsie akTHBBl — 177 604 800 pyd., KpaTKOCpOUHBIE 00s3aTEIbCTBA —
103 679 800 py6. O6bem mpomaxk 3a oTdeTHbBIN nepuos coctaBui 1 437 740 500 py6. Onpenenuth
K03 HUIEeHT 000PaUMBAEMOCTH AKTUBOB M OIICHUTHh (PMHAHCOBBIM PUCK KOMITAHHH.

3aoaua Ne 4.

ITo cocTosHMI0O Ha KOHEL (UHAHCOBOTO ToOJ@ IPOU3BOACTBEHHBIC 3arachl KOMIIAHUU
coctaBmm 115 478 900 py6., o6bem aedbutopckoi 3amoinkeHHOCTH — 46 383 400 py06., neHexHas
HamgHOCTh — 1 003 600 py6., kpaTkocpouHble 00s3aTenseTBa — 48 055 100 py6. OneHUTh YPOBEHD
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TEKYIIeH JTUKBUIHOCTU U (UHAHCOBOTO PUCKAa KOMITaHUU.

3aoaua Ne 5.
[TocTostHHBIE 3aTpaThl KOMIAHWU COCTaBISAIOT 2 587 120 py0., mepemennbie 3atpatbl — 1500

py0./en. Ilena peanmuzanuu npoxykuuu (6e3 HIC) — 2500 py6./en. OmpenenuTs KPUTHYECKYIO
TOYKY MPOU3BOJICTBA M peau3aiuu npoaykiuu. OIEHUTh YPOBEHb PUCKA KOMITAHUU MPH YCIOBUU
peanu3anuu npoaykiuu B ooseme 85 000 ex. /rox.

Hanpaenenus uccnedoeanuii 011 IK3amena:

8.

9.

10.
I11.
12.

13.
14.

BnusiHue pucka Ha MOATOTOBKY M MIPUHATHE YIPABJICHYECKUX PEIICHUN B YCIOBHAX BHEAPEHUS
HOBBIX TEXHOJIOTHH.

Mepa pucka kak HeoOxoxumas sl (OpPMUPOBaHHMS adbTEPHATUB OLIEHKA PHCKA,
XapaKTepU3yIoIlas BO3SMOXHbIE IOTEPH WU PHOOPETEHUS B TPOM3BOICTBEHHO-XO035IIICTBEHHON
WK (PMHAHCOBOM AEATEIBHOCTH.

Meron aHaIoruy B OLICHKE PUCKA U €r0 IPUMEHEHUE B )KOHOMUYECKHUX pacueTax.

Merton nepeBa peleHuil: MoCcTpoeHNe MPOCTPAHCTBEHHO-OPUEHTHPOBAHHOTO Tpada.

Meton Monte-Kapno kak BapuaHT CTaTUCTMUECKHMX MWCIBITAHWM B OLEHKE M YIPaBICHUU
PHCKOM B HauOoJI€€e CI0XKHBIX JJIs1 IPOTHO3UPOBAHUS pacueTax.

MonenpoBaHu€e pUCKOB B IPOIHO3HBIX YKOHOMHYECKUX pacyeTax.

OcobeHHOCTH IEHTH(PUKALINY 1 aHAJIN3a HAYYHO-TEXHUYECKUX PUCKOB.
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0) Ilopsinok nmpoBeaeHUA MPOMEKYTOUYHOM aTTECTAIMU, IOKA3ATEJIN U KPUTEPUH
OLlCHUBAHMUSL:

[Ipomexxyrounass arrectanusa mno gucuumimHe b1.B.JIB.01.02 PuckoBbeie acmeKkThbl
J100aTbHOM YKOHOMUKH BKJIIOYAE€T TEOPETUYECKUE BOMPOCHI, MO3BOJISIONINE OLIEHUTh YPOBEHb
YCBOEHHSI OOYYalOIIMMUCS 3HAHWH, MPAKTUYECKHE M TBOPYECKHE 3a/JaHusl, HaIlpaBJICHUS
HAay4HBIX HCCIEJOBAaHUN, KOHTPOJbHBIE paboThl (pedepaThl), BBIABISIONIAEC CTENEHBb
c(OPMHPOBAHHOCTH YMEHUH U BIaJICHUNA, IPOBOAUTCS B OpPME IK3aMEHa.

Jns npoBeneHHs SK3aMEHa MPEAYyCMOTPEH CIEAYIOIUN IEepPedYeHb TEOPETHUYECKUX
BOIIPOCOB:

DUHAHCOBBIN PBIHOK, €r0 CTPYKTYpa U poiib (PMHAHCOBBIX TEXHOJOTHH.

OyHKIIMU MUPOBOTO (PUHAHCOBOTO PHIHKA M MEPCIIEKTUBBI HOBBIX TEXHOJOTH.

Pucku ¢hvHaHCOBBIX TEXHOJIOTHI KaK HOBOE SIBJICHHE SKOHOMUKH X X Beka.

[lepcnieKTUBBI U PUCKHU MCIIONB30BaHMS b2b-IPOTyKTOB.

[TepcnieKTUBBI U PUCKH UCTIONB30BaHMS b2C-TIPOIYKTOB.

[lepcrieKTUBBI U PUCKHU MCIIONB30BaHMS b2g-IPOTYKTOB.

[lepcrieKTUBBI M PUCKH MCTIOJIb30BaHUs RP-TexHonornid.

IIepcniekTuBbl ¥ pucku ucnoab3oBanus JIT-TrexHonorui.

[lepcriekTUBBI ¥ pUCKH HCTI0JIb30BaHUsA OPT-TexHOIOrni.

[lepcniexTuBel 1 prcku ucnonb3zoBaHuss CRM-TeXHOIOTH.

[lepcrieKTUBBI U PUCKH UCIIOJIB30BAHUS POOOTU3UPOBAHHBIX TEXHOJIOTUYECKUX KOMILJIEKCOB.

[lepcrieKTUBBI M PUCKHU MCIIOIB30BAaHMSI MOOMIIBHBIX TEXHOJIOTUN

[lepcrieKTUBBI U PUCKH UCIIOJIB30BAHUSI OMOMETPUUECKHUX TEXHOJIOTUH.

[lepcrieKTUBBI U PUCKHU MCTIONB30BaHMS O0TaYHBIX TEXHOJIOTHIA.

[lepcnekTHBBI U PUCKH UCIIOIB30BAHMS TEXHOJIOTHUHU PACIIPEEICHHBIX PEECTPOB.

[lepcieKTHBBI 1 PUCKU MCIIONB30BaHUS p2p-IIPOAYKTOB.

[lepcneKTHBBI ¥ PUCKH UCIIOIB30BAHMS CUCTEM MCKYCCTBEHHOI'O MHTEJUICKTA.

[lepcrieKTUBBI M PUCKU MCIIOIB30BaHUS MHOTO()YHKIIMOHAIBHBIX IMIaTGOPM MOOHIBHBIX

KOPHOPATUBHBIX MPUIIOKEHU.

19. TlepcnekTHUBBI M PUCKH UCTIONb30BaHus Big Data u cucrem Ou3HeC-aHATUTHKH.

20. IlepcrnekTUBBI M pUCKH HCTOJIb30BaHUsI MDM-cuctemam.

21. IlepcniekTuBBI U pUCKH Hcionb3oBaHus VPN-cereit.

22. TlepcriexTuBsl U pucku ncronbzosanus VUIP (cuctema cBs3u, obecredynBaromas nepeaauy
peueBoro curnaia no uTepHety uinu no mo0sM 1pyrum [P-cetsam).

23. Hossle Menua u Ti100abHast HHOOPMAITMOHHAS CETh: BO3MOYKHOCTH M PUCKH.

24. Merononornueckoe 3HaueHue KoHuenuuun VUCA-mup ans  ynpaBieHMs pUCKaMU
skoHOMUKHM XXI Beka.

A Al
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IMoka3aTeu U KPUTEPUHU IK3aMeHA:

— Ha OIEHKY «OTJHYHO» (5 0ayyIoB) — 00yJarOMIMIACS JEMOHCTPUPYET BBHICOKHI YPOBEHB
c(OPMHPOBAHHOCTH KOMIICTCHIINI, BCECTOPOHHEE, CHCTEMATHYeCKOe M TIIyOOKOE 3HaHHE
y4eOHOTro MaTepuasia, CBOOOJHO BBHIMOJHAET IMPAKTHUECKUE 3aJaHHs, CBOOOIHO ONEpUpYeT
3HAaHUSMH, YMEHUSIMH, IPUMEHSET UX B CUTYaIUsX TOBBIIICHHON CI0KHOCTH.

— Ha OLEHKY «Xopomo» (4 6amra) — oO0yJaromuiicss TeMOHCTPUPYET CPEIHUI YPOBEHb
c(OPMHUPOBAHHOCTH KOMITCTCHIIUH: OCHOBHBIC 3HAHHS, YMEHHsS OCBOEHBI, HO JOITyCKAIOTCS
HE3HAYUTENbHbIC OIMMOKN, HETOYHOCTH, 3aTPYAHCHHUS TIpU aHATUTHUYECKUX OIMEpaIusX,
nepeHoce 3HaHW M YMEHHI Ha HOBBIC, HECTAHJAPTHBIC CUTYAaIlNH.

— Ha OICHKY «YIOBJIETBOPUTEJNbHO» (3 Oamra) — oOydarouiuiicss JeMOHCTPHPYET
MIOPOTOBBIH YPOBEHb C(HOPMHUPOBAHHOCTH KOMIIETCHIIMNA: B XOJ€ KOHTPOJBHBIX MEPOTPHUSTHA
JOMYCKAIOTCA OIMUOKH, TPOSBISETCS OTCYTCTBHE OTACTbHBIX 3HAHWUN, YMEHUH, HABBIKOB,
00yJaromuiCsl UCTIBITHIBACT 3HAYUTEIBHBIC 3aTPYAHEHUS TPU OIEPHPOBAHWUU 3HAHWSIMH U
YMEHHSIMH TPU UX MIEPEHOCE Ha HOBBIE CUTYAIIUU.
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— Ha OIICHKY «HEeYJIO0BJIETBOPHUTEJbHO» (2 Oamna) — oOydJaronuiics IEMOHCTPHUPYET
3HaHus 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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	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.
	Контрольная 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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