B Jucceprauuonnsii coset [1 520.030.01
npu MHCTUTYTE peruoHanbHbIX
5KOHOMUYECKHX HCCIIeJOBaHHH

Or3biB

oGHIMANBHOIO ONIIOHEHTA, JOKTOpa 3KOHOMHMuYeckux Hayk KioukoBa Biamucnasa
BanepreBuua Ha guccepraumio JlpoHoBoi Onbrd  ANEKCEEBHBI Ha TeMy
«OpraHnu3alHOHHO-MeTO/IHYeCKOe  ofecrmeYeHHe MNpPOUECCOB  YyNpaBJeHHs
IKOHOMHYECKHM PHCKOM B /[efiTeIbHOCTH MNpPEeINpPHATHS ¢ KOMILIEKCHBIM
NPOH3BOACTBEHHbIM LHKJIOM», NMPE/ACTABICHHYIO HAa COMCKaHWE YYE€HOW CTeleHH
KaHIuWJaTa 3KOHOMHYECKHMX Hayk no cneuumanbHocTH 08.00.05 «DxoHOMHMKa H
yNpaBjieHHe HapOJIHBIM XO3SMCTBOM» (DKOHOMHKa, OpraHW3alds U YIpaBlIeHHE
NPEANPUATHAMH, OTPACIAMH, KOMIIEKCAMU: TPOMBIIIIIEHHOCTB ).

AKTya/IbHOCTH BbIOpAHHOH TeMBbI HCCJIEIOBAHHS

YcroliduBoe pa3BUTHE NPOMBINUIEHHBIX TPEANPUATHH B HeCTaOUIIBHOM
BHEIIHEN cpelle, TeM Oonee, NpH HeOIArompUsATHBIX B LIEJIOM YCJIOBHAX BEICHMs
OusHeca (GUHAHCOBBIX, MAKPOIKOHOMHYECKHX U T.J.) HEBO3MOXHO 0e3 ympaBleHHs
pHCKaMH, KOTOpOe B TOH WM WHOM (OpMe OCYILIECTBISETCS Ha JIIOOOM yCHEIIHOM
npeAnpusaTHH. B TO ke Bpems, HHTYWTHUBHEIX MOJXOAOB K YHPaBIIEHHIO PUCKaMH
OKa3bIBAa€TCs  HENOCTAaTOYHO, €CIM  INpeanpHsTHEe 3aHUMAeTCAd  CIOXKHBIM,
MHOrOIIEPEIENIEHBIM [IPOU3BOJICTBOM, B3aUMOJEUCTBYS CO 3HAUUTEJIbHBIM YHCIIOM
KOHTpareHToB. [lOCKONBKY HWMEHHO Takue OCOOEHHOCTH MNPUCYIIU OOJBLUIMHCTBY
BBICOKOTEXHOJIOTHYHBIX M HAyKOEMKHX OTpaciieil MpOMBIIUIEHHOCTH, HEO0OXO0IMMO
peluTh npobieMbl aHau3a W YNPaBICHUS PUCKAMH CIOXKHBIX MPOU3BOJCTBEHHBIX
CHCTeM — B IIPOTHBHOM Cciy4dae, Heu30exHa NPUMHUTHUBH3ALMSA CTPYKTYDBI
poccuiickoi 3KOHOMHKH. Oco0YI0 aKTyalIbHOCTh yIIpaBIeHHE pUCKaMH IpuobpeTaeT
0 Mepe Iepexofa K CeTeBbIM OpraHM3allMOHHBIM CTPYKTypaM, B KOTOPBIX
IIPOU3BOJICTBEHHBIN LIMKJI peaiu3yeTcs Ha MHOTHX, reorpaduyecky pacrpeieleHHbIX
NPOU3BOJCTBEHHBIX IUIONIAJIKaX, PEIAoIIyI0 pOJib MPUOOPETAIOT JIOTMCTUYECKHE
acreKThl U pa3HooOpa3Hble KOHTPaKTHBIE pUCKH. OT YCIEUIHOTO pelIeH s IPOOIEeMBI
yIpaBJI€HUs] PHUCKAaMHU paclpefelieHHbIX IPOU3BOACTBEHHBIX CHCTEM 3aBHCHUT
BO3MOXKHOCTh BHEJIDEHHS IPOTPECCHBHBIX ()OPM OpraHH3allid NPOM3BOJICTBA B
POCCHICKON IPOMBILILIEHHOCTH.

CrpykTypa paborsbl
Jliccepralysi COCTOMT M3 BBEJIEHHMS, 3 I71aB (C BBIBOJAMH IO KaXIOH IIIaBe),

3aKIIFOYC€HHsA, CITUCKa JIMTEPaTypBhl. ITocrieqoBaTenbHOCTE H3JIOKEHHUS Marepuajia B
LIEJIOM OTBEYAET JIOTUYECKON CTPYKTYPE 3aa4 ucClI€A0BaHUs.
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Bo BBeaenuu 00OCHOBaHa aKTyaJlbHOCTh TE€MBbI HCCJIE/IOBaHUsl, OTpakeHa
cTerneHb ee pa3paboTaHHOCTH, OOOCHOBAHBI IIOCTABJEHHbIE 1€JIb W 3aJ1ayH,
BbIOpaHHas CrelralibHOCTh U ClielMalu3alus.

ITepBas rjiaBa MocCBsileHa 000CHOBaHUIO HEO0OXO0AUMOCTH
MHTErPUPOBAHHOTO YIIpPaBJIEHHUs pUCKaMH, 0030py MOAXOAO0B K BBISBIEHHIO PUCKOB
Ha MPEANPUATUAX PA3TUYHBIX OTpACieil U BUJOB AEATEIbHOCTH, K KOJTUYECTBEHHOMY
M3MEepeHuI0  puckoB. OrpaxeHsbl  NpoOjeMbl  NPUMEHEHHMs]  IOMYJSPHbBIX
KOJIMYECTBEHHBIX Mep pucKa, npexzae Bcero, VAR, K IIMPOKOMY CIEKTPY PHCKOB
MPOU3BOACTBEHHBIX MNPEANPUITUH. YUYUTBIBA€TCSA, 4YTO MNpeAnpustHe (0COOEHHO ¢
KOMITJIEKCHBIM MPOM3BOJACTBEHHBIM LIMKIOM) M B3aMMOJEHCTBYIOLIAs C HUM Cpeja
SBJISIIOTCSL  CJIOKHBIMM ~ CUCTeMaMu. PaccMOTpeHbl pas3nuyHble IMOAXOAbl K
MaTeMaTUIeCKOMY MOJETUPOBAHUIO U NIPOTHO3UPOBAHUIO PA3BUTHS TAKHUX CUCTEM —
JeTepMUHUPOBaHHbBIE, BEPOSTHOCTHbIE, YKCIEPTHBIE, HA OCHOBE HEYETKOH JIOTMKH.
[TonuepkuBaeTcsi, 4TO JOCTyINHas WHPOpPMALMs SBISETCS HEOJHOPOAHOM, 4acTo —
Hedopmanusyemoit u 1.1, B utore, 060cHOBBIBaeTCS 11e1ec000pa3HOCTh NPUMEHEHHUS
JUIs aHaJIu3a PUCKOB Ha MPEANPUSITUSIX C KOMIUIEKCHBIM IMPOU3BOICTBEHHBIM LIUKIOM
0alleCOBCKMX MHTENIEKTYalbHbIX TEXHOJOIWH, peallu30BaHHLIX B IPOrpaMMHOM
kommiekce «MHboaHaTUTUK». ABTOpP A€MOHCTPUPYET BBICOKYIO KOMIIETEHTHOCTH B
chepe MareMaTHYECKOTO W KOMIIBIOTEPHOI'O MOJAEIUPOBAHUS CIOKHBIX CHCTEM,
UHTEIJIEKTYalIbHOIO aHaJIu3a JaHHbIX, B T.4. KAYECTBEHHOW MPUPO/IBIL.

Bo BTopo#i riaBe o0ocHOBaHa HeOOXOAMMOCTb MHTErpalUy Impolecca
yIpaBleHUs pUCKaMu B o0lliee yrpaBieHHUe NIPEANPUSTUEM, U, HA 9TOM OCHOBAaHUHU —
MOCTPOEHUS] MHTErPaJIbHbIX OLIEHOK Pa3HOPOJHBIX PUCKOB MPEANPUSATUs B paMKax
o0LIMX MPOLECCHBIX MOJeNed uX QyHKIMOHUPOBAHUS U Pa3BUTHS. ABTOP MUCXOIMT
M3 TOro, YTO HeoOXOAMMO HMH(POPMALMOHHO-aHAIUTUUYECKOEe obecreueHue
YIPaBIeHUs MPEANPUATHEM C KOMILUIEKCHBIM IPOM3BOJICTBEHHBIM LIMKIOM B BH/IE
MHTErPUPOBAHHOI0 MH(MOPMALMOHHOIO NPOCTPAHCTBA, B KoTopom pabdoratot JIIIP B
peajbHOM BpPeMEHU. DTO NMPOCTPAHCTBO CTPYKTYPUPOBAHO KapKacoM LeseH (B T.4. ¢
Yy4ETOM KOH(JIMKTa HHTEPECOB pa3HbIX CTEHKXOJIIEPOB) U JiIepeBOM (aKTOPOB pHCKa.
CchopmupoBana cucrema cOajJaHCUPOBAHHBIX [IOKa3zaTelled W KOHLENTyalbHas
MO/IeJTb TIpoliecca yIipaBieHus B pamkax u3sectHoro uukia lemunra PDCA.

B oTolf ke riaBe mpoBeleH aHalIM3 M CHUCTeMaTH3alMsl 3KOHOMMYECKHX
PUCKOB, CONPOBOXAAIOUIMX  JAESITEeJIBHOCTh  MPEANpPHUSTHA ¢  KOMIUIEKCHBIM
MPOU3BOJCTBEHHBIM LIMKJIOM, U TPAAULIMOHHBIX MOAXOA0B K UX CHIKeHHIO. Pa3zsut
noaxoa M.B. I'paueBo#i k knaccuduKaluy pUCKOB MPOU3BOACTBEHHBIX MPEANPUITHH
NPUMEHUTENIBHO K MNPEANPHUITHSIM CO CIOXHBIM NPOU3BOACTBEHHO-TOTUCTUYECKUM
uukiaoM. Ocoboe BHUMaHHE aBTOp YIEISET acrekraM, aKTyallbHbIM IS
MPeANpUATHH, Y4YacTBYIOIIMX B MEXAyHapoAHOM OW3HEce — TaMOXKEHHBIM,
BAJIIOTHBIM, U T.11. O6ocHOBaH BbIOOP HHGOpMaLHOHHOM cucTeMbl «MHboanamuTHK
JUIs CBEPTKM Pa3HOPOJAHBIX, B T.4. IKCMEPTHbIX MAHHBIX B 3ajadax MPUHITHS
peLIeHUH 110 MHOTOMEPHBIM KPUTEPUSIM.

Tperbst riaBa mocBsllleHA METOAHYECKOMY OOECHEeYeHHUIO YIpaBlIeHHs
NPEANpPUATHSIMH C  KOMIUIEKCHBIM  IPOM3BOJACTBEHHBIM IMKIOM (KM  BIIOJIHE
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eCTEeCTBEHHO, 9TO 0c000e BHUMaHHUE y/eleHO JIOrHCTHYeCcKUM acniekram). [IposejeH
0030p mpeanpusiTHi C KOMIUIEKCHBIM IPOU3BOJCTBEHHBIM LHMKJIOM B DPa3jIn4YHbIX
oTpacsix (XOTs, Ha Halll B3TJIsi]l, JIOTHUHee ObUIO MPOBECTH €ro B NepBOi riiase).

[lpu 3TOM aBTOpP, MOTHBHPYS TPOMO3AKOCTHIO MaTeMaTHUYeCKOro arapara
0alleCOBCKOW peryisipu3aldu [JaHHBIX, €ro MOYTH HEe MPUBOJAUT, OrPaHUYMBASACH
pe3yibTaTaMKi PAacyeTOB MJIM MIUIIOCTPALMSIMH «OKOH» MPOrpPaMMHOIO KOMILIEKCa
«Mudoananutuk». B TO ke Bpemsi, HEKOTOpble OCHOBHbIE COOTHOLIEHHS BCE-TaKu
MpUBe/IeHbl, HalpUMep, ONTUMHU3ALMOHHAs 3ajaya peryispusauuu Ha c. 78..
KenatenpHo OBUIO MPOMIITIOCTPUPOBATH CyTh 0alieCOBCKOro peryJisipu3upyromiero
noaxojaa Xotrs Obl YC/IOBHBIM YIPOLUEHHBIM MPUMEPOM, MOCKOJBKY ceidac ero
OmUcaHue C BblLIeyKa3aHHOH (opmynoi, Ha mepBbli B3rasa, c€1abo CBA3aHO C
TEKCTOM.

[ToquepkHyTO, 4YTO B mnpouecce (YHKUMOHUPOBAHUS [PEANPUATHS U
YTIIpaBIeHUsl UM, MOTYT MEHAThCS BAMsIoIMe GakTopsl 1 npeacTaienus JIIP 06 ux
BIMSIHAM, TOKa3aHO, KaK YYUTBIBAIOTCS TaKHe HW3MEHEHUs B MH()OPMalUOHHO-
aHaTuTH4Yeckol cucteme, paspaboranHol aBropoMm Ha 0aze MC «MudoanamuTu».
PaccMoTpen mnipumep CpaBHEHHUS JBYX aJlbTEPHATUBHBIX BapUaHTOB JOCTaBKH
MaTepuasbHBIX PEecypcoB C HCIMOJIb30BAHUEM MYJIBTUMOJAJIbHBIX TPaHCIIOPTHBIX
CHCTEM, OLIEHKH MHTErpajbHbIX PUCKOB M BbIOOpa ONTUMAIILHOTO BAPHAHTA C YYETOM
JeHe)KHOW OLEeHKH roTepb. M3 onucaHuss mnpumepa He SCHO, I04YeMy
MaKpOIKOHOMUYECKUE PUCKU CTANKM OCOOSHHO CUIBHBIMA W KPUTUYHBIMH HMEHHO

ans Bapuanta «[lIpsmas nmuHus 6e3 3axona B nopt Ilycan», a as aabTepHATUBHOTO
BapMaHTa OHHU crabee.

OcHoBHBIE pe3yabTaThl AHCCEPTALHOHHOIO HCCJIEA0BAHHS U HX HAYYHAs
HOBH3HA

B COOTBeTCTBUM ¢ TOCTABJEHHBIMU LENbI0 W 3aJadyaMu, aBTOPOM ObLIU
MOJIY4€Hbl CIeyIOLIME OCHOBHBIE pe3yabTaThbl, 00/1aJal0lie HAYyYHOH HOBH3HOI.

1. PazpaboTranbl MeTObl OLEHKH JKOHOMHYECKOT0 PHCKA NMPeANPHUSTHS ¢
KOMILIEKCHBIM NMPOH3BOACTBEHHBIM HHKJ/JIOM HA OCHOBE HCXOAHOH HH(POpPMAUHH
pasau4yHOil creneHu gopmanuszauuun (¢. 73-78). B OCHOBY I10JI0KEHBI METO/bI
0aileCOBCKOM peryisipuzallid pa3HOPOJAHBIX, B T.4. IKCHEPTHBIX, KaYeCTBEHHbIX
JaHHBIX.

2. ObocHoBana HeOOXOAMMOCTH OUEHHBAHHS IKOHOMHYECKHX PHCKOB B
KOHTEKCTe peajin3aluu OH3Hec-MpoueccoB HA NPeANPHSITHH, H HX OTAeJbHBIX
stanoB. CdopmynpoBana CTpPyKTypa HH(POPMALNHOHHOIO MNPOCTPAHCTBA
aHA/M3a M YNPaBJIEeHHsI PUCKaAMH  MNpPeANPHUATHSI ¢  KOMILIEKCHBIM
NPOH3BOACTBEHHO-JIOTHCTHYECKHM HUKJAOM (c. 43-46). IlpoueccHbiii noaxon
obecrnieyrBaeT KOPPEKTHYHD M JKOHOMHYECKH  COJIepKaTe/lbHYI  CBEPTKY
Pa3sHOPOAHBIX PUCKOB, NMPUIOAHYIO JUIsl BbIpaOOTKH Mep [0 yNpaBlIeHUIO pUCKaMHU,
aHanu3a M cpaBHeHUs JS(DPEKTUBHOCTH albTEPHATUBHBIX OH3HEC-NPOLECCOB.
ABTOpCKasi CTPYKTypa MH(OPMALMOHHOIO MPOCTpaHCTBA BK/IKOYaeT B cels Kapkac
Henel (B T.4. Ui pa3iM4HBIX CTEHKX0/epoB) U AepeBO (GaKTOPOB pUCKa, YTO U







