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Pabouas mporpamma cocraBinena Ha ocHoBaHuM DPI'OC BO um ydeOHOro rmiaHa HampaBlICHUS

noAroToBku (cnenuanbHocTH) 38.04.01 DxoHOoMMKa
(KOO U HAUMEHOBAHUE HANPABTIeHUsL NOO2OMOBKU, cneyuanrbHocmu 6 coomgemcemeuu ¢ ®I'OC BO)

PeuensnpOBaHne paﬁoqeﬁ nporpaMmbl JTHCIHUIIJIMHBI:

OtcyrcTBYyeT

VY4yeOHas (pabouas) mporpamMma 0100peHa Ha 3ace/IaHuu JienapTaMeHTa MarucTpaTypsl (OusHec-
nporpamm) (rmpotokot 3acenanust Ne 2 ot «30» aBrycra 2018 r.).

Pentensenr
(Oondicnocmo, yueHoe 36anue, cmeneny) (noonucs) (U.0. Damunus)
« _» 20 1.

Cpoxk neiicTBusi padoueil mporpamMmsl JucuunIMHbI 10 «30» aBrycra 2023 r.

HNudpopmanus 00 akTyaauszanuu padodeid NporpaMmbl IUCHUILIHHBI:

[Tporoxon 3acenanus nenapramenta Ne 1 ot «30» aBrycra 2019 r.
[TpoTokoun 3acemanus nenapramenta Ne 1 ot «27» aBrycra 2020 r.
ITporoxon 3acenanus nenapramenta Ne 1 ot «30» aBrycra 2021 r.

[IpoTokon 3acenanus nenaprameHta Ne  oT «_ » 20 1.

YTBEPXIAIO

PYKOBOI[I/ITGJ'IB ACTIapTaMCHTA MAaruCTpaTypsbl (6I/I3HCC'HpOFpaMM)
(pazpabomasuwieii PI1/])

«__» 20 T A.A. lllepcTobuToBa
(noonucy) (H.0. Pamunus)




AHHOTALIUA
AMCIHHUIUIMHBI (Y4eOHOT 0 Kypca)
®DT/I.B.01 ®unancoBoe MOIeIMPOBAHHE

(MHIOEKC 1 HAMMEHOBAHNE TUCIUIDTHHEI (YIeOHOT0 Kypca))

1. Hean u 32024 U3yUYEHUA TUCHUNINHBI

ens — dbopmupoBaHue y CTYJAECHTOB TEOPETUYECKUX 3HAHUN B oOnacTu Qu-
HAHCOBOTO MOJIETUPOBAHUS M METOJIOB MAaTEMaTUYECKOro aHaiu3a (PUHAHCOBBIX
PBIHKOB B PEIICHUM TPYJTOEMKHX 3aj]lay JJisi OIICHKU W YNPAaBIICHUS PUCKAMH MPOEK-
TOB.

3ajaun:

- 00eCIeYnTh CTYJICHTOB KOMILJIEKCOM 3HAHUH B 00JacTH 0a30BBIX IMOHSTHM
MOCTPOCHUST (PMHAHCOBBIX MOJIEJICH MPEANPUATHS, OCHOBHBIX MAaTEMAaTHYECKUX
METOJI0OB MOCTPOEHUs (PMHAHCOBBIX MOJIEJICH, MPUHIIUIIOB MOCTPOEHUS (DUHAH-
COBBIX MOJECJICH;

- HAyYUTh METOJIaM U IprieMaM (PMHAHCOBOT'O MOJICTUPOBAHUS

- HAy4YUTh METOaM YIIPaBJICHUS PUCKAMU ITPOEKTOB.

2. MecTo nucuuiuidabl (yuedoHoro kypca) B crpykrype OITIOIT BO

JanHas nucumruiMHa OTHOCUTCS K brnoky @akyneratuBbl, BapuatnBHas
4acTh).

JucuuminHel, y4eOHbIe KypChbl, HA OCBOCHUU KOTOPBIX Oasupyercs JaHHas
JTUCIUTIINHA - « DKOHOMUKA M YIIPaBJICHUE HAPOJHBIM X034iCTBOMY, «MeTomoaorus
U TEXHOJIOTHSI SKOHOMHMYECKOrO aHajiv3a W ayauTay. JKenaTrenpbHO BiaJeHUE HHO-
CTPaHHBIM SI3bIKOM B 00BEME, TOCTATOYHOM ISl YTEHUS 3apyOekHOM yueOHOM 1 Ha-
YYHOU S3KOHOMHYECKOM JINTEPATYPHI.

JuctuninHabl, yuyeOHbIe KypChl, I KOTOPBIX HEOOXOIWMBI 3HAHUS, YMEHUS,
HABBIKH, TPUOOPETAaEMBbIE B PE3YJIbTATEe M3YUYEHHUS JAHHOW TUCHUILUIUHBI (yueOHOTO
Kypca) — MOJTOTOBKM W HAaIlMCAaHWE HAYYHOW KBAIM(PUKAIMOHHOW pabOThI (Iuccep-
Talun).

3. [lnanupyemblie pe3yJibTaThl 00yUeHHUs N0 IMCUMILINHE (YUeOHOMY KYp-
Cy), COOTHECEHHbIE C IUIAHMPYEMBIMH pe3y/JIbTaTaMH OCBOEHHs 00pa3oBaTeJb-
HOM MPOIrPaMMbI

dopmupyemMble U KOH- Ilnanupyembie pe3yabTaThl 00y4YeHUSs
TPOJIUpYyeMble KoMIIe-
TEHIUH
YMEHUEM CTaBUTh U 3HaTh: OCHOBHBIE 3aKOHOMEPHOCTH  COIHAIbHO-

pelarh 3aJaud 10 BEISB- | SdKOHOMUUYECKUX MPOLECCOB, IPOTEKAIONIMX B OTPAcy,
JIEHUAIO 3aKOHOMEPHOCTEM | KOMILICKCE ¥ PCTHOHE

COILIMAJIBHO- YMeTh: camocToATenbHO (POPMYJIMPOBaTH OCHOBHBIE 3a-
KOHOMEPHOCTH  COLIMAJIbBHO-DKOHOMHYECKUX IPOIECCOB,




dopMupyeMble U KOH-
TPOJHMpyeMble KOMIIe-
TeHIUH

I[Inanupyembie pe3yabTaThl 00yYeHUsI

KOHOMHYECKUX IPOIEC-
COB, IPOTEKAIOIINX B OT-
paciu, KOMIUICKCE WM
pernone (I1K-2)

IMPOTCKAIOIIUX B OTpaC/Ik, KOMILUICKCC UJIKW PCTUOHE. Oc-
MBICJIMBATb, AHAJIM3HUPOBATb HAYYHBIC (baKTBI, OCHOBHBIC
KOHICIIINHN U TCOPUU (bYHI[aMeHTaJII)HBIX 1 9aCTHBIX HAYK.

Brnazners: HaBbIKaMu aHaIM3a U CUHTE3a HHGOpPMaLUK, Ha-
BBIKAMH BBIABJICHUS PUYHH, (PAKTOPOB U 3aKOHOMEPHO-
CTEN pa3BUTHUS COLMAIBLHO-DKOHOMUYECKHUX IPOLIECCOB.

YMEHUEM CaMOCTOSI-
TEeJILHO CTaBHUTh 3ajJauy
UCCIIeIOBaHUsl  HauboJiee
aKTyaJIbHBIX npo0Jem,
UMCIOIINX 3HAYCHHUE ISl
PKOHOMHH OTPACITH, KOM-
miekca (Kiacrtepa) WIH
pernoHa, TpaMOTHO TIjIa-

HUPOBAaTh  AKCIICPUMECHT
(oOcnenoBanue npeAnpu-
ATUI) U  OCYIIECTBIATH
ero Ha npaktuke (ITK-3)

3HaTh: AKTYaJIbHBIC HpO6J'I€MLI, HMCIOIINE 3HAYCHUC 1JIA
9KOHOMUKHU O0TpPaCIA, KOMIIJIICKCA (KHaCTepa) HJIN PCTUOHA.

YMeTh: CTaBUTh 33/1auy MCCIEOBaHUS HAauOOJIee aKTy-
ANBHBIX MPOOJIEM, UMEIOIIUX 3HAYCHHE JIJIT IKOHOMHKH
OTpaciiv, KOMIUIeKca (KjlacTepa) WM perhoHa, U OCYIIEeCT-
BJISITh €TI0 HA IIPAKTHUKE.

Bnaners: HaBbIKaMU CaMOCTOSITEIIbBHOM MMOCTAHOBKH ITPO-
0JieMaTUKH MPUKIATHOTO UCCIEAOBaHUS

TemaTn4ueckoe coaecpKaHue TUNCHUILIHHBI

Pa3znen, IMoapasnen, tema
MOJYJIb
dunancoBoe mozaeaupo- | 1. OCHOBHBIE NOHATHS (PMHAHCOBOTO MOJIEINPOBAHUS
BaHHE 2. MopaenupoBaHue pallMOHAIBHON CTPYKTYpPBI KanuTtaia

3. MoaenupoBaHue Mopora peHTadeIbHOCTH

4. MoienpoBaHHE LIEHBI 3aKYIIKU U LEHbI TPOJIAYKHU C
MTOMOIIIBIO TIPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB

OO0mas Tpy10eMKOCTh TUCHHMILIMHBI (Y4eOHoro kypca) — 6 3ET.




4. CTpyKTYypa M colep:KaHue TUCHUILIUHBI (Y4eOHoro kypca) @PuHAHCOBOE MOIeTHPOBAHUE

(HanMeHOBaHNE JUCHUIUINHEI (YIeOHOTO Kypca))

Kypc uzyuenus 4
Paspeu, Honpasaen, Tema Bupl yueGHoii pagoTb Heo0xoanmsie Dopmbl Pexomenayemas
MoJyJIb KonTaktHas pa6oTa CamocTosiTeIbHAsI pafoTa MaTepHaIbHO- TeKyIIero KOHTPOoJIst Jutepatypa (Ne)
(B 4yacax) TeXHHYeCKHe (HauMeHOBaHHEe
BCEro ®opMBbI IPOBEACHHAS (opMBI Opranuzanuu pecypchbl OLIEHOYHOI0 CPeICT-
% o| Jekuui, 1a00paTOPHLIX, CaMOCTOSITeJIbHOM Ba)
é E g 2| npaKkTHYeCKHX 3AHATHI, ] pa6oTsI
£ 5 g £Z| merompt oGyuenus, pea- g
£ Z E S 2| amsyomue npumensie- 2
B S E. £ 2| mylo o6pasoBaTebHYyI0
K TeXHOJIOTHIO
®unancoBoe | 1. OcnoBubie | 1 2 TpanuuroHHbIe 54 | Camocrosi- Paznarou- TecT, 3agaua 1-2
MOACIINPOBA- | IIOHATHUA (1)1/1- 06pa3013aTeJU>- TCIBbHOC nsy- HBIN Marcepu-
HHC HaHCOBOTI'O HBIC TCXHOJIOI'NH YCHUC JIUTCpa- al
MOJCINPOBa- TYpPHBI
HHUA
2. Monemupo- | 1 2 TpaaumoHHEIE 50 | Camocros- Pazmarou- Tecr, 3amaua 1-2
BaHHE paluo- 06paSOBaTeJ'IB- TCIBbHOC nsy- HBIN MaTtepu-
HaJIbHOH HBIC TCXHOJIOI'NH YEHUC JIUTEPaA- all
CTPYKTYpPBI TYpBI
KalmyuTajia
3. Mogemupo- | 1 2 TpaaumoHHEIE 50 | Camocros- Pazmarou- Tecr, 3amaua 1-2
BaHHE 1mopora 06pa3OBaTCJIB- TCIBbHOC nsy- HBIN MaTtepu-
peHTa6eJ’ILHO- HBIC TCXHOJIOTI'NH YCHUC JIUTEPA- all
CTH TYpPHBI
4. Mopenupo- | 1 2 TpanuuroHHbIE 50 | Camocros- Pazgatou- TecT, 3agaua 1-2
BaHUC LICHBI 06p330BaTeJ'II)- TCJIBbHOC n3y- HBIN MaTepu-
3aKYyIIKH 51 HBIC TCXHOJIOI'NH YCHUC JTUTEPA- all
LIEHBl [IpoJa- TYpBI
XK1 C TIIOMO-
IO  IIPOU3-
BOJAHBIX  (u-




Paznea,
MOIYJIb

Hoapasaen, Tema

Buas! yue6Hoii padoThI

KonrakTHas padora

(B yacax)

CamocTosiTe1bHast pagoTa

BCero

JIeKIHH

J1260paTOPHBIX

NMPaKTHYeCKHX

B T.4. B MHTEepPaK-

THBHOIi hopme

@opMbl IPOBEACHUS
JIeKIMi, 1a00paTOPHBIX,
NpPaKTHYeCKUX 3aHATHI,
MeTo/bI 00y4yeHHsl, pea-

JIM3YIOINHe PHMeHsie-
MYI0 00pa3oBaTeJbHYyI0
TEXHOJIOTHIO

B Jacax

¢opMbI opranuzanuu
CaMOCTOSITEIHLHOM
pa6oTsI

Heo0xoqumbie
MaTepHAILHO-
TeXHUYECKHe
pecypcest

DopMbl
TeKYyIero KOHTpoJIsi
(HauMeHOBaHHEe
OLICHOYHOI0 CPeICT-
Ba)

Pexomenayemas
JuTepartypa (Ne)

HAaHCOBBIX HH-
CTPYMCHTOB

Hroro:

204

216




5. Kputepun 1 HOpMBI TEKYLIEr0 KOHTPOJISI U IPOMEKYTOYHOMH aTTeCTANNH

@DOopMBI TEKYIIETO KOHTPOJIS

VcnoBus JAO0ITyCKa

Kputepuu u HOpMBbI OIICHKH

Tectnl

3amaun

OTCYTCTBYIOT

Bannsl BEICTaBIISAIOTCS MMPpONnoOpUHUOHAJIbHO IIPpAaBUJIbHBIM OTBETAM

5 6anyoB — 3a MPAaBWIBHOE PEIICHHE 33/1a41 M CACTaHHBIMH BBIBOIAMH

4 GayIoB — 3a MPaBUJIBHOE pelIeHHE 3aJauu 0e3 apryMEeHTHPOBAHHBIX BBIBO-
T0B

3 Gayta— 3a pelreHue 3a1a9u ¢ OJJHON OIMUOKOH, U O3 BBIBOJIOB

2 Gata — 3a pelIeHue 3a1a4m ¢ IByMsl He3HAYNTEIbHBIMU OLIMOKaMH, HO C
IMPpaBUJIbHBIM aJITOPUTMOM PCUHICHUA

1 Gani— 3a MOMBITKY PELICHUS 3alaHUs

cDOpMEl IMPOBCACHU A
HpOMe)KyTO‘-IHOI\/‘I aTTeCTalnun

YcnoBus gomycka

Kputepuu u HOpMbI OLIEHKH

3aueT (yCTHO) Jlomyckatorcs Bce «3a4TEHO BepHbie oTBETHI Ha J1Ba TEOPETUUECKHUX BOIPO-
ca
«HE€ 3a4TCHO» HeBepHBIe OTBCTHI ABa TCOPETUICCKUX BOIIPOCaA




6. Kpurepun u HOpMBbI OlIEHKH KYPCOBBIX padoT

KypcoBas pabora y4eOHbIM IJIAHOM HE NIPESYyCMOTPEHA

7. IlpumepHasi TeMaTHMKa MNHCbMEHHbIX PpadoT (KYPCOBBIX,
pedepaToB, KOHTPOJIBHBIX, PACYETHO-TPA(PUUECKHUX H IP.)

KypcoBas paboTa yueOHBIM IJIAHOM HE MPEAyCMOTpPEHa

8. Bonpocsl K 3a4eTy

Ne i/ Bomnpocsl

1. | ®unHaHCOBBIN PHIHOK U €ro yacTH. Llenu MoaenupoBaHus U aHaIKM3a
(pMHAHCOBOTO PHIHKA.

2. CaMOCTOSTEIbHOE YHpaBJICHUC WHBCCTULIUAMMU.

w

NHBecTULIMOHHBIE KaYeCTBA OCHOBHBIX (DMHAHCOBBIX aKTUBOB U MH-
CTPYMEHTOB.

CraTtucTuueckoe MOACIUPOBAHHUC.

KoppenaunoHHble 1 perpecCUOHHbBIE MOJENH.

PaBHOBECHBIE MOIEITH.

@aKTOPHBIE MOJEIH.

4
5
6. OHTI/IMI/I3EII_IHOHHBIG MOJCIIN.
-
8
9

CueHapHoe MOAETMPOBAHHUE.

10. | Ctpecc-cuenapuii.

11. | CumynAIMOHHBIE MOJIETTH

12. | KoppensiuoHHBINA aHAIN3

13. | Perpeccruonnsie Moaenu

14. | Mogenu MHOTO(aKkTOpHON KOppeIsuun

15. | Koaddurment Bapuaruu.

16. | [Toxxon MapkoBuiia Kk GOpMUPOBAHUIO ONTUMAIBHOTO MTOPTQEITS.

17. | Ilponieaypa BbIOOpa ONTUMANILHOTO TTOPThEIIs.

18. | Monenb ouenku aktusoB CAPM.

19. | JIunus peiHKa eHHBIX Oymaru SML

20. | «CroumocTts mox puck» (Value-ay-Risk).

21. | Metonast pacueta VAR.

22. | Meroa MonTe-Kapio.

23. | Metop onieHkH puckoB «Shortfally.

24. | [lonsTHe CTPYKTYpbI KaruTania.

25. | dakTophl, ONMPENEISIONIUe CTPYKTYPY Kanuraia

26. | Ciopsl BOKpYT TEOpUI CTPYKTYPHI KanuTaja: KoHIenus Muuiepa u
MoauibsHu.

27. | KoHuenimu Teopuu CTPYKTypbl KanuTaia.

28. | [IpobyieMbl ONTUMM3ALIMK CTPYKTYPhI KaluTaa.




Ne i/

Bomnpocsl

29. | MeTopl ONTUMU3AIMK CTPYKTYPHI KaruTasa

30. | OnTumMu3anMs CTPYKTYphI KauTana: KOMIPOMUCCHBIA WU TPaIUIIU-
OHHBIA METO]I.

31. | OnTumu3anms CTPYKTYpbl KaluTana: METOAbl YUCTOU ONIEPAIIMOHHON
npuOBbUIH U 3aTpaT HA KaruTal

32. | IloHsiTHE TICHBI U OIICHKHU KaIHUTaJIa.

33. | Cpennen3BernieHHas crouMocTh kKanuTtaia WACC

34. | OcoOEHHOCTH OIICHKHU OOJIHTaINil KaK UCTOYHHUKA J0JITOBOT0 (PUHAHCH -
pPOBaHUSI.

35. | MeTosb! otteHKH OyayIeit J0X0IHOCTH (PMHAHCOBBIX aKTHBOB.

36. | Mozaenu nieHsl KanuTaia.

37. | OnpeneneHue npeneabHbIX 3aTpaT HA KaUTal

38. | DddexT huraHCOBOTO pHIUATA

39. | [lonsTre mueva puHAHCOBOTO phIYAra.

40. | PacueT peHTa0ETBPHOCTH COOCTBEHHBIX CPEJICTB.

41. | B3auMOCBs3b CTPYKTYpPbl U CTOMMOCTH KalUTaIa

42. | Beibop Mozenu J0ATOBOro (pMHAHCUPOBAHMUS.

43. | OGOpOTHDBIC AKTUBBHI.

44. | ITaccuBbl OpraHU3aLUU.

45. | Yucthlil 000pOTHBINA KamuTall.

46. | ®opMupoBaHuE COOCTBEHHOT'O KaluTala OpraHu3alii 1 MOMOJTHEHHUE
00OPOTHBIX CPEACTB.

47. | YcToiiunBbIe TACCUBHI M MHBIC NCTOYHUKH TIOTIOTHEHUSI 000POTHBIX
CPEICTB.

48. | YnpasieHue 3amacaMu.

49. | IInaaupoBaHue MOTPEOHOCTH MPEANPHUATHS B MAaTEPUATBLHBIX Pecypcax.
Omnpenenenre ONTUMAIBHON MTAPTUH TTOCTABKU

50. | YopaBieHue He3aBEPIICHHBIM ITPOU3BOJICTBOM.

51. | YopaBnenue n1eOUTOPCKOM 3a0PKEHHOCTBIO U JCHEKHBIMU aKTUBAMU

52. | Kareropuu 3arpaT. AHaJIN3 «U3AEPKKU-00bEM-TIPUOBLIBY.

53. | Touka 6e3yOBITOYHOCTH.

54. | CriocoObI omnpeieieHns ONTUMAITLHOTO 00heMa MTPOU3BOICTRA.

55. | [loHsiTHE ¥ OCHOBHBIE PJIEMEHTHI 0OOPOTHOTO KaluTaia OpraHu3aIim.

56. | ®uHAHCOBBIM PBIHOK W ero Jactu. llemn MomenupoBaHuUs W aHAIU3a
(MHAHCOBOTO PHIHKA.

57. | IHBeCcTUIIMOHHBIE KAY€CTBA OCHOBHBIX (PMHAHCOBBIX aKTHBOB M HHCT-
PYMEHTOB.

58. | KoppensiuuoHHbIe U PErpecCUOHHBIE MOEIIH.

59. | ®akTopHBIC MOJCIH.

60. | CueHnapHoe MoJIeTMPOBAHHUE.

61. | CTpecc-cueHapuid.




Ne i/

Bomnpocsl

62. | CumyJISIIIMOHHBIC MOJICIIH

63. | KoppensinoHHbIi aHaIu3

64. | Perpeccuonnsie Mojenu

65. | Monenn MHOro(hakTOpHON KOppeNsauu

66. | Koaddunuent Bapuanuu.

67. | [logxon MapkoBuiia k popMHUPOBAHHUIO ONITUMAIHLHOTO TTOPTQEs.
68. | [Ipomeaypa BeIOOpa ONTUMATBLHOTO MTOPTHhETI.

69. | Monens onenku aktuBoB CAPM.

70. | «CtoumocTts moz puck» (Value-ay-Risk).

71. | Metoast pacueta VAR.

9. ®oH O1IEHOYHBIX CPEICTB ISl IPOBeAeHHs POMeKYTOYHOI aTTe-
CTaluM 00y4arIUXCs M0 IMCHUIINHE
9.1. ITacnopT (poHIA OLEHOYHBIX CPEICTB

Konx konTposupye-
Ne KonTposmpyemblie pa3zaesibl . POHPY HaumenoBanue
MO#i KOMIIeTeHUMHU
n/n (TemMbl) JTUCUMIIIIMHBI OLIEHOYHOI0 CpeaCcTBA
(nsM ee 4acTH)
1 | OcHOBHBIE TOHATHS (PMHAHCOBOTO Tecrt, 3amaya
MOJICIUPOBAHUS I1K-2; T1IK-3
2 MoaenvupoBaHH€e paliOHATbLHON [TK-2; TIK-3 Tecr, 3anaua
CTPYKTYpHI Kamnurana
3 MopenupoBaHue opora peHra- [K-2; I1K-3 Tecr, 3agaua
0eIbHOCTH
4 | MogenupoBaHHe LIEHBI 3aKYIIKH U IK-2; ITIK-3 Tecr, 3agaua
LIEHBI MPO/IAXKU C ITOMOIIBIO MPO-
W3BOJHBIX (PMHAHCOBBIX HHCTPY-
MEHTOB

9.2. TunoBbIe KOHTPOJIbHBIE 32IaHUSI WJIH MHbIE MATepPHaJIbl, HE00-
XOAUMBbIe VISl OLICHKH 3HAHUI, YMEHUI, HABBIKOB U (MJIM) ONBITA AeATe b~
HOCTH, XapPaKTEePU3YIOLIUX 3TANbl (OPpMHUPOBAHMS KOMIIETCHIUI B MIpoLec-
ce 0OCBOEeHMsI 00pa3oBaTeILHOM MPOrpaMMbl

9.2.1. Tecr

3amanue Nel

YTo BBICTYIAeT OCHOBHBIMH LIEISIMH HHBECTHIIMOHHOTO MOICIHUPOBAHMUS?
1) MoHHTOpHHT

10




2) IIporuos
3) VYmnpasicHue
4)  TuBepcudukarus

3aganue Ne2
Paccunraitte cpok okynaemocty nHBeCTUIIMKA PP Ha OCHOBE clieIyroImx JaHHBIX.

A B C D E
1 CpoK OKyIaeMOCTH HHEECTHIHOHHOT 0 npoekTa PP
2
3 JleHexHBIN NOTOK 32 KaKawlii nepyon, CF 30 000
JIeHeXHEIH NOTOK
Tlepuon |TlepBoHavaibHEIe | HAPACTAFOLDIM
5 (mecsm), T| 3arparm, IC utorom, CF
6] 1 150 000 30 000
7 2 150 000 60 000
8 3 150 000 90 000
9 - 150 000 120 000
10 5 150 000 150 000
11 6 150 000 180 000
12 7 150 000 210 000
13
1) 6 mer
2) 5,5roma
3) 5umer
4) 3roma
3aganue Ne3

Paccuuraiite koadpunmenT penradenbHocT nHBecTHIM ARR Ha ocHoBe ciie-

JYIOIINX JTAHHBIX.
A 8 c D
KoapdramenT perrabemrocTn meecTingi ARR

w N -

JleHexHbII NOTOK
Tleputon |IIepeoHauanbHmle | HIpaCTAOLBIM

4 (mecam), T satpatsi, IC urorom, CF

5 1 160 000 33 000

6 2 45 000

7 3 43 000

8 B 38 000

9 5 50 000

10 6 49 000

n| 7 37 000

12 Cpenree 3HaYeHHe 42143

13

11



1) 26,3 %
2) 25 %

3) 22,3%
4) 273%

3ananmne Ned
Yemy Oynet paBHO 3HaueHHe NPV, ucxos u3 ciaeayronmx JaHHBIX 3JIEKTPOHHON

tabaunsl Excel?
- B C D E F G
YUNHCTHIN OHCKOHTHPOB MR noxoa NPV

1
2
3 CTaBKa JHCKOHTHPOBIHMA T 10%
4

IMepuon |[lepeoHavaumune Jenexsunl noToK, | IHCKOHTHPOBAHHEI
5 (ron). T |sarpamm, IC Jdoxox |Pacxon |CF ACHEHHRIT MOTOK
6 0 140 000
7 1 50 000] 30 000 20 000 18182
8 2 60 000| 32 000 28 000 23140
9 3 71 000| 34 000 37 000 27799
10 4 68 000| 30000 38 000 25955
1 5 62 000] 35 000 27 000 16765
12 6 57 000] 31 000 26 000 14676
13 7 65 000 34 000 31 000 15908
CyMMapHai
IHCKOHTHPOB AHHBIH

14 I EHEXHRI NOTOK 142425
15

1) 2452

2) 2425

3) 2245

4) 2542

3apanue Ne5
Paccuuraiite cpok okynaemocTu nHBectuiuii PP Ha OCHOBE clieIyrommx JaHHbIX.
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A B C D E
CpoK OKYNaeMOoCTH HHBEC THIHOHHOr O npoekTa PP

1
2
3 JleHeXHBI NOTOK 33 Kaxawii nepuion, CF 33 000
4
JenexHElT NOTOK
Tlepsion |IlepEoHauanmbHEIe | HApaCTAROLDIM
5 (mecam), T| sarpatm, IC urorom, CF
6 1 159 000 33 000
7 2 159 000 66 000
8 3 159 000 99 000
9 Rl 159 000 132 000
10 5 159 000 165 000
1 6 159 000 198 000
12 7 159 000 231 000
13
1) 4,8 rona
2) 5 ner
3) 5,2roma
4) 4,5ronma

3ananue Ne6
Kaxkas popmyna Oyner equHcTBeHHO BepHOU mipH pacuete Pl B siueiike C17?

A B C D E F

1 Hunexc penrabemuocti PI
2
3 CraBka IMCKOHTHPOBAHMA I 10%

Tlepuon  |Tlepsoravamemnie JnCKORTHpOBaHEIT
5 (ron), T |zarparw, IC Toxon |Pacxon |Jemexscmiii norox, CF |aenexunii noTox
6 0 765 000
7 1 273 000( 100 000 173 000 157273
8 2 250 000| 106 000 144 000 119008
Bl 3 260 000| 100 000 160 000 120210
10 4 240 000| 100 000 140 000 95622
1" ] 220 000] S0 000 130 000 80720
12 6 235000[ 96 000 139 000 78462
13 7 215000[ 85000 130 000 66711
14 8 200 000] 80000 120 000 55981
15 9 150 000] 40 000 110000 46651
16 10 170 000| 50 000 120000 46265

1) =CYMM(E7:E16)-B6
2) =CYMM(E7:E16)/B6
3) =CYMM(F7:F16)-B6
4) =CYMM(F7:F16)/B6

3ananue Ne7
JInst KakuX 1esneil npeJHa3HaueHbl OLIEHOYHbIE MOAEIIN?



1) Jlnst onpeneneHust HAWTYYIIETO U3 BO3MOYKHBIX BAPUAHTOB PA3BUTHS COOBITHIA

2) Jist ouieHKH 3P HEKTUBHOCTH Pa3HBIX MOIU(MUKAIIUHN 3aKyITaeMOro 000py10-
BaHUsA

3) Jlns onucaHMs MOTOKOB M 3allaCcOB KaKOT0-JIMOO BUIa PECYpCOB
4) Jlns onvcaHUs TIOTOKOB M OTTOKOB JICHE)KHBIX CPEIICTB

3apanue Ne§
Kakue u3 BU10B Mozieliel MTpeAHa3HAYEHbI ISl HOCTPOCHHSI KAPTHHBI COBOKYITHO-
CTH (PMHAHCOBBIX U SKOHOMHUYECKHUX IMOKa3aTeseii?
1) Moaenu OIleHKH CTOMMOCTH OM3Heca
2) KowmrmiekcHbie MOeTH
3) duHaHCOBBIC MOJIEIIN
4) Monenu onleHKH YPPEKTUBHOCTH

3aganue Ne9
Ecnu cymmaphbie naBecTUMU cocTaBrii 2 400 ThIC. py0., a 0)KUIa€MbI YHUCTHIN
noxon coctaBut 500 ThIC. py0. B rojl, TO CPOK OKYIIA€MOCTH UHBECTULIUH OyAeT
paBeH
1) 4,8 rona
2) 5ner
3) 4,5rona
4) 5,2roma

3ananue Nel(
KakxoBo Oyzaet 3nauenue koddduimenta r¢pdextuBHocty naBectuninii ARR, eciu
CPEIIHET0JI0BOM pa3mMep MpUObLIN COCTaBISIET 47 ThIC. pyO., @ BETUYMHA UHBECTH -
uuii 370 thIC. PYyO.?
1) 13,7 %
2) 12,7%
3) 12%
4) 132%

3aganue Nell

Uemy Oynet paBHO 3HaueHue NPV ucxomst u3 cienyronumx 1aHHbIX dJIEKTPOHHON
tabmmuel Excel?

14



A B C ) E F G
1 YncTuill JHCKOHTHPOBAHKIT noxon NPV
2

3 :meamccxormq:oeamt 12%
4
Tlepuon  |[Tepeoravamsrnie Henexamiit norok, | IuCKORTHpOBammil
5 (roa), T |sarpamw, IC Joxoa |Pacxoa |CF Aeesamil noToK
6 0 125 000
7 1 47000] 27000 20 000] 17857
8 2 53 000 30 000 23 000 18335
B 3 60 000] 32 000 28 000| 19930
10 4 58 000] 25 000 33 000| 20972
1 p) 61 000| 31000 30 000 17023
12 6 55 000 25 000 30 000| 15199
13 7 62 000 33 000 29 000 13118
CyMMapHu
IHCKOHRTHPOB RHHELT

14 | TeREKHBIT NOTOK 122434
15

1) 2566

2) -2566

3) 2665

4) -2 665

3aganue Nel2

Yemy Oyzaet paBHO 3HaueHHE MHIEKca MpUObLIbHOCTH Pl, paccunTanHoro Ha oc-
HOBE CJICYIOUX JaHHBIX? OTBET OKPYTJIUTE 10 COTHIX.

A B = D E F G
1 Hrnexc pentabemsrocTit PI
2
3 Craeka DHCKOHTHPOBAMAA 1 10%
4
'l'Iepnon [Tepronayamusie TIHCKORTHPOR AFEmIN
5 (rop). T |sarpamw, IC Jdoxon  [Pacxoa |Hderexcamit notok, CF |merexusiil noToK
6 0 100 000 100 000 100 000
7 1 5000, 15000 40 000 36364
8 2 44 000 30000 14 000 11570/
9 3 37500 25000 12 500 9391
10 “ 48 000 35000 13 000 8879
" 3 42000, 30000 12 000 7451
12 6 46 700[ 27 000 19 700 11120
13 7 43 500, 22 000 21 500 11033
14 3 43 500 20000 23 500 10963
Cynmmapsmii
MHCKONTHPOBAMHLITT

15 AenexHLil NOTOK 106772
16

1) 1,07

2) 1,77

3) 16

4) 1

3aganue Nel3
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Uemy Oynet paBen DPP Ha ocHOBaHMU ciienyromuX JaHHBIX?

A B C D E F
1 JIMCKOHTHPOBAHHEIE CPOK OKYNaeMocTH inBecTianat DPP
3 CrTaBKa OHCKOHTHPOBAHHA I 10%
4
JHCKOHTHPOR HHEIN
[ CHEeXHRIH NOTOK
ITepuon |Ilepsonavamprnie | Jenexunit | IMCKONTHPOBAHNEIR | HapacTAIOUBM
5  (rop). T sarpats, IC norox, CF | nenexcmit noTox HTOroM
6 0 145 000
7 1 36 000 32727 32727
8 2 30 000 24793 57521
8 3 43 000 32307 89827
10 “ 42 000 28687 118514
1 5 38 000 23595 142109
12 6 35 000 19757 161865
13 7 43 000 22066 183931
14 8 47 000 21926 205857
15
1) 6
2) 65
3) 5
4) 55
3ananme Nel4
Kakas Bctpoennas ynkuus Excel ucnonssyercs npu pacuere NPV?
1) 4IIC
2) BCJ

3) CIYUMEXIY
4) HOPMAJIM3ALINS

3axanue NelS
Kaxkast hopmyna Oynetr eqTMHCTBEHHO BepHOi npu pacuete Pl B sueiike F15?
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A B C D E F G

1 Hunekc pearabemsuoct Pl
3 CraBxa IHCKOHTHPOBAHMA I 13%
ITepwon |[lepeonavamunie Jlenexuniiil noToK, | {HCKOHTHPOB AHHRIH

5 (ron). T [sarpamw, IC Joxon |Pacxon |CF JeHeXHNI NOTOK
6 0 100 000
7 1 55000f 15000 40 000 35398
2 2 44 000 30 000 14 000 10964
G 3 37500 25000 12 500 8663
10 4 48 000 35 000 13 000 7973
11 5 42 000{ 30000 12 000 6513
12 6 46 700f 27 000 19 700 9462
13 7 43 500 22 000 21 500 9139
14 8 43 500] 20000 23 500 8840
15| PI
16

1) =CYMM(F6:F14)/B6

2) =CYMM(F7:F14)/B6

3) =CYMM(F6:F14)-B6

4) =CYMM(F6:F14)-B6

3apanue Nel6

Uemy Oynet paBHo 3HaueHue IRR, paccuntanHoe B Excel Ha ocHOBe cieayrommx
JAHHBIX ¢ UcToyib3oBanueM Gyukmuu BCJ]?

A B G D
| BryTpernaa HopMma goxogHocTH IRR

Tlepuon |Ilepeonauambrmie | TeHexHbIT

3 (rom), T [3arpamw, IC notok, CF
4 0 1 500 000] -1500000
5 1 500000
6 2 520000
7 3 480000
8 4 450000
I 5 400000
10 IRR

1) 19 %

2) 17%

3) 18 %

4) 18,8 %

3axanue Nel7

YcTaHOBHUTE COOTBETCTBUE MEXKIY (QDYHKIMEH U €€ MpelHa3HAYCHUEM.

HOPMCTPACII 1) Bosspamaer paBHOMEpHO pacipe-

1 .
) ACJICHHOC CIIy4anHOC YHCJIO E

17



CUETECJIN
2)

CIIYUMEX]TY
3)

HOPMAJIM3ALINS
4)

CJIYUC
)

2)

3)

4)

5)

[Io3BonsieT MONMYYUTH CIIydalHOE
YHCJIO U3 33JaHHOT0 UHTEpBaja

BosBpamaer cranmapTHoe  HOp-
MaJIbHOE pacIpe/esieHue

B03BpamaeT HOPMAJIN30BAHHOC
3HaYCHHUE Z BEJIUYUHBI X

OCYIHGCTBJ'IHGT IIoJCYCT KOJINYCCTBA
SAYCCK B YKA3daHHOM Onoxke

3aganue Nel8

Uro npeacrasisieT coboit metoq Moute-Kapio?

1) Co3pmaHue MaTeMaTHYECKOW MOJIENN pa3padaThiBaEMOTo MPOSKTa

2) Mero, KOTOPBIA UCTIOIB3YETCS ISl PEIICHHS 3a/1a4 ONTUMHU3AI[UN

3) Coznanue kakoro-ido Gu3nuecKoro mporecca, MoJIeIMPOBaHNUE TOBEICHUS

OTACJIbHBIX 3JICMCHTOB

4) CpaBHeHue (HaKTHUECKOIO UCIIOTHEHHS TPOEKTA

3aganue Nel9

Kakas pynkuus cpenst Excel mo3BossieT moayduTh caydyailHOE YUCIIO U3 3a1aHHO-

ro UHTEepBaa?

1) CJIUUC

2) CIIYUMEXOY

3) CUETECJIM

4) HOPMAIJIM3ALINA

3aganue Ne2(

Ha ocHOBe MeTO1a IPOBEPKH YCTOMYUBOCTH U JAHHBIX AJICKTPOHHOM TaOIUIIBI
Excel paccuuTaiite 3anac ¢prHaHCOBOW yCTONYMBOCTH.

18



PaxTuueckit 0donem

MpoJaX, mT. 21 500
Touxa
2 ©BesybertoyHoct.mt. | 15000

3artac puHaHCOEBOI
npoyHocTH, %

H W

1) 70 %
2) 30 %
3) 29 %
4) 21 %

3aganmne Ne21l
Ha ocHoBe manHbIX 3nekTpoHHOM Tabnuiel Excel paccunraiite ko3 uiueHT Ba-
pUaruu.

1 [Tpoexr

CraupaptHoe | Cpeanee
OTKIIOHEHME | OXmaaemoe

2  OOXOOHOCTH 3Ha4YeHue
3 630 9 000
4
1) 8%
2) 7%
3) 6,5%
4) 10 %
3aganue Ne22

Uemy Oynet paBeH MHTErpaNIbHBIN TTOKa3aTeab 3((HEKTUBHOCTH, €CIIH, COTIACHO
MIPOBEICHHBIM MCCJICOBAHUSIM, 110 TIPOCKTY OXKHIAFOTCS CIEIYIONTUE CIICHAPHUH
pa3BUTHUS?

19



A -~
- B C

BepoaTHOCTE
HaCTYIUICHHA
D aHHOT O
NPV, teic.py6|cuenapus, %
2 Cuenapsi 1 33 000 0,15
3 Cuenapmii 2 30 000 0,6
4 Cuenapmii 3 27 000 0,25
1) 29700
2) 29800
3) 29500
4) 20500
3aganue Ne23

bnok kouTpoist cucteMsl Project Expert Bkirogaet

1) Moaysb GopMHUPOBAHUS ONEPAIMOHHOTO TUIaHA OPraHU3aIMH
2) MOAYJb aKTyaJIH3aIluH JICHEKHBIX IMOCTYIICHHUHA

3) MOIyJb CTATUCTHYECKOTO aHATN3a

4) MOoyJib IOCTPOCHHS IPaUKOB M JHArpaMm

3ananue Ne24
HazoBuTte ocHOBHBIE 0JI0KH, U3 KOTOPBIX COCTOUT mporpamma Project Expert.
1) Briok MoaenupoBaHus
2) bnok rerepaiuu pe3yynbTaToB
3) biok ananuza
4) biok mporHo3upoBaHus d3PPEKTHBHOCTH MPOCKTA

3apanme Ne25S
CootHecuTte 010kH 1 Moaynu cuctemsbl Project Expert.
brox xoHTpOIIS Monynb hopMHpPOBaHUS HHBECTH-

1) 1)
IIMOHHOTO TIJIaHA
2) brox ananuza 2) Monynb AKTYalH3aIuA ICHEKHBIX
TOCTYIIJICHUH
3) biiok monenupoBanus 3) Monyne ananmusa 3(QeKTUBHOCTH
IpOeKTa
3aganue Ne26

CraHgapTHOE OTKJIOHEHHE SIBISIETCS aDCOTIOTHOM MEpOM PHCKa U TTOKA3hIBAET

1) Ha CKOJIBKO OXKXuagacmas BCJINYMHA OTKIIOHACTCA OT MaKCUMAJIBbHOI'O 3HA4YC-
HUA
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2) Ha CKOJBKO O)KHMJaeMas BeJIMYMHA OOJIbIIE CPETHETO 3HAUCHUS

3) Ha CKOJIBKO B CpPEJIHEM 0’KHMIa€MO€ 3HAUCHUE OTKIIOHSIETCS OT CPEAHEH Besn-
YUHBI

4) | Ha CKOJIBKO OXKHJIaeMasl BEJIMYMHA MEHBIIIEC CPECTHETO 3HAYCHHS

3aganue Ne27
Ykaxute popMyny 11 pacdeTa JOXOAHOCTH OpTQes.
1) r,= Z wi *ri
2)  r,=2wi-ri
3) r,= 2 wini
4) r,= Z wi tri
3ananme Ne28

Bri6epute Gopmyiy ais pacuéra CTaHIAPTHOTO OTKIOHEHUSI.

D) 4= e (rieT)
n+1

2) o= Zlnzl r*F
n-1

3 . To(rich)
n-1

4) o= Zi:lgl‘r"r}

3ananue Ne29
Kaxkas BcrpoenHnas ¢pyukuus B Excel mpenycmoTpena 1uist pacuéra CpeTHEro 0xkKH-
JAEMOT0 3HAYEHUS JOXOJAHOCTH aKIINH?
1) =CTAHIOTKIJIOH()
2) =KOPPEJI()
3) =CP3HAY()
4) =CTABKA()

3aganue Ne3(
K npuniunam gpopmupoBaHus U ynpaBieHUs UHBECTUIIMOHHBIM MOPTHEIeM MOXK-
HO OTHECTH

1) MHMHHMH3AIMIO JOXOAHOCTH
2) MaKCHMH3aIMIO PHCKa
3) nmuBepcuduKkanuio moprdens akTuBOB
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2) HEO0OXOIUMYIO TUKBUAHOCTh aKTUBOB, BXOISAIIUX B MHBECTUIIMOHHBIN MOPT-
¢enpb
3aganue Ne31

Kak HaspiBaeTcs oquH U3 CIIOCOOO0B TIEpeIavu pUCKa, MPECTABISIOMNNA COO0H
MpoliecC pacipeieNiCHUs KanuTaia Mexay pa3IudHbIMU 0ObEKTaMU BIOKEHUS,
KOTOpbIE HEMOCPEJCTBEHHO HE CBSI3aHbI MEXKIY COO0M?

1) JAuBepcuduxarvs

2) CrpaxoBaHue

3) XemxupoBaHHE

4)  JIMCKOHTHPOBaHUE

3aganme Ne32
Koaddurment Bapuanuu npoexra A pasen 0,32. Koappunuent Bapuanum npoex-
ta b paBen 0,51. Kakoii u3 npoekToB 6oJiee pucKoBaH?
1) KoaddumueHT Bapuaiyuu He sIBJIICTCS MOKa3aTEIEM PUCKa
2) O0a mpoekTta 00J1a/1al0T OJIMHAKOBBIM YPOBHEM PHCKA
3) Ilpoexr b
4) Tlpoekt A

3aganue Ne33

PaccuuTaiite k03 puiineHT Bapranum 10X0IHOCTH, €CIH CTAaHIAPTHOE OTKIIOHE-
HUE 1oxoaHoCcTH paBHO 2400, a cpennee oxumaemoe 3HaueHue — 32 600.

1) 1,36 %

2) 7,36 %
3) 73,62 %
4) 13,58 %

3aganue Ne34
Opnnoii u3 ocobernocreit moptdens ToOmHa BeICTyNaeT TOT (PaKT, 4TO
1) B MoOENH JOMYCKAETCS TOJBKO MOKYIKA IEHHBIX OyMar
2) B MHBECTHIIMOHHBIN MOPTQEh BKIIFOYAOTCS TOJIBKO aKIIUH
3) B MHBECTUIIMOHHBII NOPT(ETh BKIIOYAIOTCS KaK pUCKOBBIE, TaK U OE3PUCKO-
BbIC AKTHBBI
4) B MHBECTHUIIMOHHBIN MOPT(HETh BKIFOYAIOTCS TOJIBKO 0€3PHCKOBBIC aKTHUBBI

3aganune Ne35
Kakyto HancTpoiiky B Excel He06X01MMO yCTaHOBUTD I pacuéra KoBapuauuu?
1) AHanu3 JaHHBIX
2) KomoHTHTYIBI
3) Tlowuck perienus
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4)  CKpBITBIC JIUCTHI

1)
2)

3)
4)

W N -

CucremaTu3zanus noaxoaa K OpMUPOBAHUIO HHBECTUIIMOHHOTO MOPTQEs U

3aganune Ne36
YKkaxurte HelocTaTKu MoAenu MapkoBuia.
Puck onieHMBaeTCs o OTHOMICHUIO K CPEHEMY 3HAUYCHUIO

YHpaBJIICHUC €0 JOXOAHOCTBIO U PUCKOM

Bbynyias 10X0IHOCTh ONpeAesieTcsl Kak CPEeIHsSA TOJIbKO HA OCHOBE CTaTH-
CTUYECKHX JTAaHHBIX

Koppenﬂuml MCKAY aKOUAMHA HCIIOCTOSAHHA

3aganme Ne37
Yrto paccuntbiBaeTcs B siuerike F17?
' A B C D E F G
=CP3HAU(F6:F29) 063> 015 331
7,08 11,95 10,81
Llena saxperma Joxomocts
Lena saxpsrmix 0AO Joxomrocts Joxoarocts 0AO
Lena saxpormix 0AO "Hopnacroni 0AO 0AO "Hopiencaagt
Jara 0AO "JIyxoitn”| "COepbamx” Mxems” "Jlyxoitn", % |"COepbarx”, %| rmem”, %
01.10.2013 21024 102,74 4856
01.11.2013 20428 103,07 4984 -2,83 0,32 2,64
01.12.2013 2039,7 101,17 5399 -0,15 -1,84 8,33
01.01.2014 1989 947 5378 -2,49 -6,40 -0,39
01.02.2014 1963 91,16 5980 -1,31 -3,74 11,19
01.03.2014 1960 83,8 5865 -0,15 -8,07 -1,92
01.04.2014 1880,1 72,5 6405 -4,08 -13,48 9,21
01.05.2014 1968 84,5 6656 4,68 16,55 3,92
01.06.2014 2036 84,5 6719 3,46 0,00 0,95
01.07.2014 2000,9 73,6 7060 -1,72 -12,90 5,08

1)
2)
3)
4)

Oxwunaemas 1oxonHocth OAO «CoepOaHk»
Oxwupnaemas noxonHocts OAO «Jlykoim»
Puck OAO «Coepbank»
Puck OAO «JIykoin»

3aganue Ne38
Uto paccuutsiBaeTcs B Aueiike E2?
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A A B C D E F G
1 | 0,64 0,15 331
=21 =CTAHJIOTKJIOH B(E6GE29)——> _ 7.08 11,95 10,81
3
L{erma saxprrmia Joxomsocs
Lena saxpem 0AO Joxomocts | Toxommoct 0AO
Liena saxprmia 0AO "Hopirmcaagt OAO OAO "Hopimcrani
4 Aara 0AO "lyxoita"| "COepbanx” e "Jyxoitn”, % |"COepbanx”, %| rmem", %%
5  01.10.2013 21024 102,74 4856
6 01.11.2013 20428 103,07 4984 -2.83 0,32 2,64
7 | 01.122013 2039,7 101,17 5399 0,15 -1,84 8,33
8 01012014 1989 947 5378 2,49 -6,40 -0,39
9 01022014 1963 91,16 5980 -131 -3,74 11,19
10 01.03.2014 1960 83.8 5865 -0,15 -8,07 -1,92
11  01.042014 1880,1 72,5 6405 -4,08 -13,48 9,21
12 01.052014 1968 84,5 6656 4,68 16,55 3,92
13 01.06.2014 2036 84,5 719 3,46 0,00 0,95
14 01.07.2014 2000,9 73,6 7060 1,72 -12,90 5,08
1)  Osxunaemas noxoaHocTh OAO «COepOaHk»
2) Puck OAO «CoepbanHk»
3) Puck OAO «Jlykoim»
4)  Oxwumaemas noxogH0ocTh OAQO «JIykoim»
3aganue Ne39

B Excel Ob1 moctpoen moptdens MapkoBuila MakcuManbHON 3(h(HEKTHBHOCTH
IpH 33JJaHHOM MakKCHMaJbHOM ypoBHe pucka 9 %. Kakue orpannvenus Obu1m yc-
TaHOBJIEHBI B mapameTpax «lloncka pemenuinn?

| E | F G H I

1 Koeapuauposnnas Matpiua

Hoxogrocts

HoxozrocTs 0OAO
JoxonHocTs 0OAO "Hopiscior| onz
OAO "Myxkoitn", | "Coepbanx’, | # Huxems”, | axutie
2 % % % noprdene
3 Joxonxocts OAO "Jlykoiin”, % 47,9940259| 35,8800584| 576373311 0
4 Joxoaxocts OAO "Coepbanx”, % 35,88005841| 136,959707| 17,7953399] 0,217982
5 Hoxoanocts OAO "Hopunscratit Hitkens”, % 57,63733108| 17,7953399| 111,887768| 0,782018
6 Joas asamit 8 noprdene 0] 0,21798196| 0,78201804 1
-
8 Oxanaemaz zoxomrocts, % 0,64 0,15 3,31
9 Cramnaprioe ornonenste (picx), % 7.08 1195 10,81
10
11 Obmas noxoasocts noprdens, % 262
12  Obmutit puck noprdeas, % 9,00
$1$6 <=1
1) $F$12<=9
$F$6 >=0
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$G$6 >=0
$H$6 >=0
$I1$6 =1

$F$12 >=9
$F$6 >=0
$G$6 >=0
$H$6 >=0
$1$6 <=1

$F$12>=9
$F$6 >=0
$G$6 >=0
$HS$6 >=0
$I1$6 =1

$F$12 <=9
$F$6 >=0
$G$6 >=0
$H$6 >=0

2)

3)

4)

3aganue Ned4(

B Excel 6b11 noctpoen noptdens MapkoBulia MUHUMAJIBHOTO PUCKA MPHU 3aaH-
HOM MUHUMAJILHOM ypOBHE J0X0AHOCTH 2 %. Kakue orpanuyeHust ObUTM yCTaHOB-

neHbl B mapamerpax «lloucka pemenniny?

E F G H I

1 KopapuausosHas Marpiua

JdoxonHocTs

HoxoaHocTs 0AO
JoxoaHocTts QAO "Hopsutscrn Hons
OAO "Jlyxoiin", | "Coepdanx’, | it Huxens”, | asamit B

2 % % % noprdene
3 Hoxoaxocts OAO "Jlyxoiia®, % 47,9940259| 358800584 57,6373311| 0,2601653
4 Joxoaxocts OAO "Coepbanx’, % 35,88003841| 136,959707| 17,7953399| 0,1948985
5 Hoxoarocts OAO "Hopiumsciatit Hukem”, %o 57,63733108| 17,7953399| 111,887768| 0,5449362
6 Jons axupit B noprdene 0,260165257| 0,19489854| 0,5449362 1
7
8 Oumasnaemaz noxoaHocTs, % 0,64 0,15 3,31
9 CraxpaprHoe oTknoHeHue (pick), % 7.08 11,95 10,81
10
11 O6mas noxoanocrs noprdens, % 2,00
12 O6muit puck noprdens, % 8,09

$1$6 =1
$F$11 <=2
$F$6 >=0
$G$6 >=0
$HS$6 >=0
$1$6 =1

1)

2)




$F$11 >=2

$F$6 >=0
$G$6 >=0
$HS$6 >=0
$I1$6 <=1
$F$11 >=2
3) $F$6>=0
$G$6 >=0
$HS$6 >=0
$I1$6 <=1
$F$11 <=2
4) $F$6 >=0
$G$6 >=0
$HS$6 >=0

3amanue Ned1
B Excel 61 moctpoen noprdens TobuHa mMakcuManbHON 3(PGEKTUBHOCTH MpPHU
3aIaHHOM MaKCUMajbHOM ypoBHe pucka 3,2 %. Kakue orpannyenust 6putn ycra-

HOBJICHBI B napamMerpax «lloucka pemenniin?
D E F G H 1

1  Kosapnauosras MaTPiua 3a85CHMOCTet manit

Joxoanocts | Joxoanocts Joxoanocts
Hoxonnocts 0OAO 0OAO rocyzaperaennix|  Tdoas
OAO “Chepbaaex”, | "Hopsemwaiasit| aonarocpowmmix | axtiteos

2 “Jlywoita®, %o % HuKens”, % | obmurawui, % | moprene
3 Hoxoanocts OAO “Jlykoitn”, % 47,994026| 35,880058| 57,637331 0
4 Joxoarocts OAO "Cohepbanx”, % 35,880058| 136,95971 17,79534 0
5 Joxonsocers OAO "Hopumscsait sukens”, % 57.637331| 17.79534| 111.88777 0.302523
6 Hoas axmimon u noprgene 0 0| 0,3025232| 0,697476808 1
8 Ouataaesas aoxoamocts, % 0,64 0,15 3,31 1,00
9 Crannaprioe oTknoHeHne (picx), %o 7,08 11,95 10,81 0,00
10
11 Obmax goxoaHocTs noprdeas, %o 1.70
12 Obmutdt puck noprdens, % 3.20

$I1$6 <=1

$E$12 <= 3,2
1) $E$6 >=0

$F$6 >=0

$G$6 >=0

$H$6 >=0

$I1$6 =1

$E$12 <= 3,2
2) $E$6 >=0

$F$6 >=0

$G$6 >=0

$HS$6 >=0
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3)

4)

$I1$6 =1
$E$12 >=32
$E$6 >=0
$F$6 >=0
$G$6 >=0
$HS$6 >=0
$1$6 >=1
PE$12<=32
$ES6 >=0
$F$6 >=0
$G$6 >=0
$H$6 >=0

3aganue Ned?2

T

o= W W W =W e 28 X W WK 6 g bopmysa
1) moxomHocTH OpTdens
2) | JUKBUIHOCTH MOpPTdEs
3) KadecTBa ynpaBIeHHS OPTQeseM

4)  pucka noptdens

3aganue Ne43
Uto paccuutsiBaeTcs B siueiike F117
E F G H I

1 KosapuaiptonHas Matpiua

Joxoauocts

Joxonnocts 0AO
JoxoaHocTs 0OAO "Hopsumscsat Hons
OAO "Jlyxoitn", | "COepOanx”, | it Huxens”, | aanimis

2 % % % noprdene
3 Joxomxocts OAO "Iyxoiin”, % 47,9940259| 358800584 576373311 0,5
4 Joxoaxocts OAO "Céepbanx’, % 35,88005841| 136,959707| 17,7953399 0.2
5 Hoxoamocts OAO "Hopsascianit vikens”, %o 57.63733108| 17,7953399| 111,887768 0.3
6 Jonz axupit & noprdene 05 0,2 03 1
-
§ Oxupaemas noxogHocTs, % 0,64 0,15 331
9 CraspaprHoe otknoHenue (pick), % 7,08 11,95 10,81
10 .
9 L g =F$*F6+G8*G6+HEH(
1)  OOmwmit puck moptdes
2)  OO6imas J0X0AHOCTh MOPTheEs
3) JHusepcudukaius moptdes
4)  OO1mas JMKBUIHOCTH TOPTQhEs

3aganue Ned4
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Uto paccuutbhiBaeTcs B siueiike F127

E F G H I
1 Koeapuaunonnas Matpiua
JoxoaHocTts
Joxoauocts OAO
HoxoaHocts OAO "Hopuascran Hons

OAO "Jykoita®, [ "Coepbami”, | it mukem”, | aaptits
2 % % % noprdene
3 Hoxoarocts OAO “Jlykoitn®, % 47,9940259| 35,8800584| 576373311 0,25
4 Joxoarocts OAO "Coepbanx”, % 35,88005841| 136,959707| 17,7953399 0,6
5 Hoxoaxocts OAQ "Hopiunsciatit sukens”, % 57,63733108| 17,7953399| 111,887768 0,15
6 Hons axumit B noprdene 0,25 0,6 0,15 1
7
8 Ouatnaemas noxoaxocts, % 0,64 0,15 331
9 Crannaptioe otknoHeste (pick), % 7.08 1195 10,81
10
11 | O6mas noxoamocts noprdeas, % I 0.75l

777

=KOPEHB(MYMHOKXMYMHOK(F6:H6,F3 HS)13:15))

1)  OO6mwmit puck moptders

2)  MuBepcuduxariys mopTdens

3)  OOmias TMKBUIHOCTH IOPTdEs
4)  OOmiast JOXOJHOCTh MOPTheEs

3aganue Ned5S

Ecmu B> 1, To

1)

2)

3)

4)

JOXOJHOCTb KUK U JOXOAHOCTh MOPTQes (MHAEKCa PhIHKA) IE€MOHCTPH-
PYIOT OJJHOHANPABJICHHOE ABUKEHUE, IPU ITOM BOJIATUIBHOCTh JOXOAHOCTU
aKLMU BBIILIE BOJATWIBHOCTH TIOXOAHOCTH MOPTQEs

JOXOJHOCTb aKIMK U JOXOAHOCTh MOPTQes (MHAEKCa PhIHKA) IE€MOHCTPH-
PYIOT OJJHOHANPABJICHHOE ABUKEHUE, IPU ITOM BOJATUIBHOCTh JOXOAHOCTU
aKUM{ HIDKE, YEM BOJIATUIILHOCTD JOXOJHOCTU OPTQeEs

OTCYTCTBYET KOPPEIALUS MEXKAY JOXOAHOCTBIO aKLIIUU U JOXOJIHOCTBIO
noptdens (MHIEKCa PHIHKA)

JOXOJHOCTb KUK U JTOXOAHOCTh MOPTQes (MHIEKCA PhIHKA) I€MOHCTPH-
PYIOT OJJHOHANIPABJIEHHOE JBUKEHUE, IIPU 3TOM BOJIATUIILHOCTH JOXOJIHOCTH
aKIMM paBHA BOJATHJIBHOCTU JOXOJHOCTH MOpThens

3aganue Ne46

Bo Bknaake «AHanu3 JaHHBIX» BBIOpaH UHCTPYMEHT aHanu3a «Perpeccusi». B ka-
YeCTBE BXOJHOTO MHTEpBaja Y yka3zaHa exeMecsyHas JOXOJHOCTh MHJeKca 3a 4
roja, B Ka4eCTBE BXOJHOI0 MHTepBaia X — exxeMecsiuHast JoX0aHOCTh akiuii OAO
«l"aznmpom» 3a 4 rona. Pe3ynbraThl mpeacTaBieHbl HA PUCYHKE.
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A B C D E F G H I

I BBIBOJIHTOIOB
3 Pezpeccuonnar cmamucmuxa
4 Msuoxectsemunift R 0,78927
5 R-xsagpar 0,62294
6 Hopuuposanusii R-xkganpar 061474
7 Crannaprias ommoxa 0.03353
8 HaOmonerns 48
9
10 JIucnepcHORHM aRamis
Inayuvo
11 df SS MS F cmb F
12 Perpeccus 1 0,08543 0,08543 759971 26E-11
13 Ocrarox 46 005171 0,00112
14 Hroro 47 013714
15
Cmanoa r- P-

Kosddu pmumar cmamuc 3navenu Huxcwue Bepxwue Huxcwue Bepxrue
16 yuenms  owubxa  muxa e 95% 95% 95,0%  95,0%
17 Y-nepecesyemne 0,00625 0,00484 1,29016 0,20344 -0,0035 0,016 -0,0035 0,016
18 IMepemennas X 1 06277 0,072 871763 26E-11 048276 077263 048276 0.77263
Yemy paBeH 6eTa-kod)PuiueHT?
1) 0,61474
2) 0,13714
3) 0,78927
4) 0,6277

3ananue Ned?7

Ecnu 1oXoaHOCTh akiiuu AEMOHCTPUPYET pa3HOHANPABICHHOE JBUKEHUE C J10-
XOJHOCTBIO MopTdens (MHIeKCa PhIHKA), TO

1) B=0

2) B<O0
3) 0<B<l1
4) B>1

3aganue Ne48
Kaxoit ¢popMysioit MOKHO BOCIIOJIB30BaAThCS ISl pacdyéTa Oera-koddduineHra B
Excel ?
1) =CP3HAU(JIMHEWH();1)
2) =MHJEKCJIMHEMH();1)
3) =JMHEWUHMHIEKC();1)
4) =CP3HAYMHIEKC();1)

3aganue Ne49
Kaxkoii u3 npeacraBiaennbix Hke [TMDoB Gonee npuBIeKaTesIeH Jis BIOXKEHUS C
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TOYKH 3peHus 3(H(PEKTUBHOCTHU YNPABICHUS UM YIPABJISIONIEH KOMIIaHUEH?
[MN®
VYnpasnstoiias KOMIaHUS
Kareropus
Koadpumment Hlapma

HNHuroccrpax obiauranuu
HNuroccrpax-MuBectunmm

OoOmuranuii
0,5467

BTB — ®ounp I'mo0anbHBIX IUBUACHIOB
BTb Kanurtan Ynpasnenue AxtuBamu
Ak
0,1689

Yuusep-Uuaexkc MMBb
YHuBep MeHETKMEHT
NanekcHBI AKIIMN

0,0001

ADT— ®onn FOOunenusrit
Hopna-Bect Kanmran
CMemnanHbIX UHBECTHUIIUN

—0,1854

1)  VYuusep-Uuaexc MMBB

2) ADT- ®oupg FOOuneiinbii

3) Huroccrpax ooyumraiuu

4) BTB — ®onp ['MoOanbHbIX AUBHICHIOB

3apanme NeS0
Kosdppumuent R? [INda «Kanuranh — [IepcleKTUBHBIE BIOKEHHSI» COCTABHII
93,25 %. O 4éMm 310 roBOpHUT?
1)  Puck, KoTOpbIi Ha ce0s B35 yIPaBISIOMKN (OHIOM, ONpaBIaH
2)  CBs13b MEXKIY AMHAMHUKOW PHIHKA M TUHAMHUKON CTOMMOCTH Tast OTCYTCTBYET

CBsi3b MEXly TMHAMHUKOMN PhIHKA U JUHAMUKON CTOMMOCTH Tasi OYeHb TEC-
3)

Has
4) | Puck, KOTOpBIA HA ceOs B3sUT YIIPABIISAIONIHNIA (DOHIOM, HEOTIPaBIaH

Kpurepuu oneHku:
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bannel BEICTABISIOTCSA IMPOIIOPpHUOHAJIBHO ITPABHUJIBHBIM OTBCTAM

9.2.2. 3amaum

3agaua 1

Paccunraiite NPV, PI u DPP Ha ocHOBe cneayrommx AaHHBIX: BBIpy4YKa
OT peajin3alu NPOoAYKIHH cocTaBuia 1 MiH. py0. mpu o0beme Bbitycka B 200
IT., IEPEMEHHBIE 3aTpaThl — 5 py0. 3a mwrt., moctosHubie — 100 000 py6. B rox,
Hayor Ha mpuObLTb — 20 %, craBka auckonTupoBanus — 10 %. [lepBonauanbHbie
WHBECTUIIMOHHBIE 3aTpaThl MPU 3TOM COCTaBWIM 2 MJH. py0. Cpok mpoekrta 5
JIET.

PexoMenpanuu: npu BBINOJIHEHUU 3a/laHus cocTaBbTe TaOiuiy B Excel,
IIOKA3bIBAIOIIYI0 PacyeT YUCTOIO 0XO0Ja II0 rojaM Uil HaxXOKIACHUSA 4YUCTOU
npuBesieHHON ctoumocTu. OOpaser Takoll TaOJIUIbl MPUBEACH B OJIaHKE BBI-
nojHeHus 3anaHus. Taxke npu pacuere NPV Bocmonbp3yiTtech BCTPOCHHOM
dbynkuueit YIIC. OTBet Ha 3aanue nipeacTtaBbTe B hopmate Excel.

I[@HC)KHBI@ IIOTOKH IIO IrogaM

0 rox 1 rox 2 1o 3rox 4 Ton 5 rong

NuBectunuu, pyo.

Bripyuka, pyO.

[IepemenHsle 3aTpa-
ThI, pyO.

[TocTostHHBIE 3aTpa-
ThI, pyO.

[TpubkLIHL 10 HaJO-
roo0J10keHus, pyo.

Uucrass  npuObLIb,
pyo.

CraBka guckontupoBarus — 10%

IToka3zarenu 3HaUYeHHE MMOKa3aTes

NPV

Pl

DPP

3axaua 2

[IpoBenuTe CpaBHUTENBHYIO XapakTepuCTHKy Project Expert m moboro
JPYroro MpOrpaMMHOTO MPOAYKTa I pa3padOTKu OW3HEC-TJIAHOB M OIICHKHU
VHBECTHUI[MOHHBIX ITPOEKTOB.

Pexomenganuu: cpaBHEHHE MPOU3BECTH HE MEHEE, YEM I10 S5 MPU3HAKAM.
B xauecTBe CpaBHUTEIIBHOTO MPOJAYKTa MOKHO MCIOJIb30BATh, HATPUMED, AJIBT-
HNuBect, COMFAR, Business Plan Pro u npyrue.

| CpaBHUTENBHBIN pU- | Project Expert |
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3HaK

3agaua 3.

Ha ocHoOBe npeicTaBIeHHBIX JaHHBIX O PBIHOYHOW CTOMMOCTH aKIHAM JII0-
00l pOCCHUIICKON KOMIAHUU PACCUUTANUTE CTATUCTUUYECKUE IMOKA3aTed PUCKA:
CTaHJapTHOE OTKJIOHEHHE U KOA((PUIIMEHT BapHUalIUH.

Crenaiite BBIBOJbI OTHOCUTEIBHO PUCKAa MHBECTHPOBAHUS B aKIMMU JIaH-
HOU KOMITaHUMU.

PexomeHnmanuu: BBITIOJHEHHOE 3a/laHME€ HEOOXOJUMO TMPEJCTaBUTH B JI0-
kymente Excel B hopmare «.xIsx», UCIIOJIb3ys MPEIOKEHHBIN allTOPUTM.

AJNTOPUTM BBINIOJIHEHUS 3a/1aHMUSL.

1. 3aliguTe HA OAMH U3 CAUTOB, IJe MyOJUKYIOTCS KOTUPOBKH aKIIU poC-
CUUCKMX KOMMaHu#, W skcnoptupyiire B Excel mHbopmanuio o peiHOYHOIM
CTOMMOCTH aKIIMKA OJTHOW U3 POCCUMCKUX KOMIIAHUM Ha MPOTKEHUU TPEX JIET 3a
KaXIbIi MECSIII.

Hanpuwmep,

- 3aiiquTe Ha cadt Www.finam.ru. Beibepute Brimagky «IIpo peiHOK» -
«OKCIOPT JAaHHBIX»;

- BBIOEpUTE aKIUU 000N POCCHIMCKON KOMITAaHUH, KOTOPYIO OyaeTe aHa-
JU3UPOBATh; UHTEPBAJI BPEMEHHU — JIt000# (HA MPOTSHKEHUH TPEX JIET), MepHUo-
JUYHOCTh — «1 Mecsiiy; popMaT — «.CSV»; pa3lelIUTeNIb — «TOUKa C 3arsiToi;
OCTaJIbHBIE MapaMeTPhl — JTHOOBIE.

- HOKMUTE «TOJTY4UTh (pailin.

2. Jlns aHanmm3a OCTaBbTE CTOJNOIBI: JaTa; 1eHa 3aKkpbITHs. OCTalbHYIO
uHdopmaruio yaanure. [lepenmenyiite 3aroioBKy CTOJIOIOB.

st Toro, 4ToObI MOKHO OBLIO MPOBOJUTH PACUEThl HA OCHOBE JJAHHBIX O
IIEHaX 3aKpPbITUSI, HEOOXOIUMO MOCTABUTH B KAUECTBE pa3JieuTeIeii BMECTO TO-
yek — 3ansaTeie. [ aroro Haxxmute «Ctrl+F» - «3aMeHuThY. 3aMeHuTe «.» Ha
«.

3. Coszpaiite cTonber «[oXoaHOCTh 3a MecsIy. JJOXOTHOCTh O aKIuU 3a
Mecsll HaiauTe o GopMylie KaKk OTHOLIEHUE PA3HUIBI MEXY TEKYIel LEeHON
Y LEHOM 3a NPEABbIAYIIUNA MECSAL K PHIHOYHOW ILIEHE 3a MPEAbIAYIIUNA MECHILI.
[IpotsiauTe 3Ty PopMyiny 10 KOHIAa BHU3. PopMaT siueek B MPOLEHTHBINA mepe-
BOJUTH HE CIIEYET, TOXOAHOCTh JTOJDKHA OBITH BRIpAXKEHA B IOJISIX €TMHHUIIBI.

4. PaccunTaiiTe CpeHIOI 0XXUAAEMYIO JOXOAHOCTh, BOCHOJIb30BABIIKNCH
BcTpoeHHou (ynkmueit =CP3HAUY(), BeiaenuB HEOOXOMUMBIN AUANa30H SYEEK,
TJ€ OTPAXKEHA €KEMECSIYHAs! JOXOAHOCTh aKIUH.

32



http://www.finam.ru/

5. PaccuuraiiTe cTaHAapTHOE OTKJIOHEHUE JOXOJIHOCTEH, BOCIOJIh30BaB-
mchk BerpoeHHor pynkiueint Excel: =CTAHJIOTKIIOH.B(), BbiaenuB TOT ke
HEOOXOIMMBIA JUANa3oH SYeeK, IJIe OTpakeHa eXeMecsSYHasl JTOXOJIHOCTh aK-
nuid. OTMETHM, YTO B AJIEKTPOHHOM Yy4eOHHKE pacu€T CTaHJApPTHOTO OTKIJIOHE-
HUS TMPOU3BOJUTCS MOATAHO MO QopMysaMm 0e3 HCIOIb30BaHUS BCTPOECHHOM
bynkuu Excel.

6. Paccuuraiite ko3PdullMeHT Bapualuu, pa3/IeuB CTaHIAPTHOE OTKJIIO-
HEHHE Ha Cpe/iHee OKugaeMoe 3HaueHune, yMHoxuB Ha 100%.

7. CnenaiiTe BBIBOJ OTHOCHUTEIHHO PHCKAa MHBECTHUPOBAHMS B aKIMH aHa-
JT3UPYEMON KOMITAHUMU.

3anava 4

Ha ocHOBe M3y4eHHOro Marepuaia TeMbl 5 3JIEKTPOHHOTO YYeOHHKA OT-
BETHTE Ha PSIJ BOIIPOCOB.

1. Yto mpencrasisetr coboit CAPM-monens?

2. Kakwue cocraBsromue BriatodaeT B ceost CAPM-monens? Urto xapak-
TepHU3yeT KaXKaasi COCTABIIAIONMIAs?

3. UTo xapakTepu3yeT U KaK pacCUYUThIBaeTCs OeTa-KodpPpuiment?

4. Kak uHTEpIpeTHPOBATh pa3InvHble 3HaUECHUA OeTa-Kodpdunrenrta’?

3HaYeHNE MOKa3aTels YPpOBEHB pUCKaA aKIUU Hanpagnenue nsmMenenus
JOXOJHOCTH aKIUH 110 OT-
HOIIIEHUIO K JOXOJHOCTH
pBIHKA

p>1

0<p<l1

-1 < B <0

p=-1

p<-1

5. KakoBsl npenmyiiiecTBa U Hegoctatku npumenennss CAPM-monenu u
moaudunupoanHoin CAPM-monenu?

3HayeHUE MOKa3aTes [Ipeumyiectra Henocratkn

CAPM-monens

MonudurupoBanHas
CAPM-monens
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3agaua 5

1. Ha ocHOBe HM3y4E€HHOIO MaTepuajia TeMbl 6 FIEKTPOHHOIO y4yeOHHKa
IPOBEIUTE XapaKTEPUCTHUKY OCHOBHBIX IOKa3aTelel, XapaKTepu3yIoImXx 3¢-
(EKTUBHOCTH YIIPABJICHHUS MTA€BBIMI HHBECTUIIMOHHBIMU (DOHIAMHU.

[TokazaTenb XapaKkTepucTuKa U UHTEPIpETaLIHs

Koaddunment lapma

Koaddumment Coptuno

Koaddumment Omera

Kosddumuent bera

Koaddumuent Anbda

Koaddumment VaR

Kos>dppunuent R?

BonatuisHOCTE

2. [Ipoananm3upyiite qaHHBIC, IPECTABICHHbBIC HA caiiTe WWW.NIu.ru.

- W3yunTe pIHKMHI MaeBbIX MHBECTUIIMOHHBIX (POHIOB MO CTOMMOCTU
YUCTBIX AKTHBOB IO JAHHBIM Ha KOHEL MPEAbIAYLIEro Mecsla U ONPEIECINTe
aeBOM MHBECTUIIMOHHBIX (POH]I C HAaUOOJbIIEH BETMUYMHON CTOUMOCTH YUCTBIX
akTuBOB (WWW.NIU.ru — «[TUDbI» — «PauakuHTr 1o CHA®).

- V3yunTe p3HKUHT MaeBbIX MHBECTUIIMOHHBIX (DOHIOB MO JOXOJHOCTHU 3a
MOCJICTHUIN TOJ U ONPECIUTE TaeBON MHBECTUITMOHHBIX (DOHI, KOTOPBIN MOKa-

(www.nlu.ru — «ITU®bI» — «Paaxunr [THMDoe o
JOXOAHOCTU» — «1 TO/I»).

- Onpenenure NaeBO MHBECTUIIMOHHBIX (DOHJ, KOTOPBIA UMEET OoJibliiee
3HaueHue kodddunmenta [lapma (Www.nlu.ru — « Ananutuka» — «Koaddurm-
eHTh — «Koadumment lapna»). O uéM roBopuT JaHHBINA TOKA3aTENh?

- Onpenenure NaeBO MHBECTUIIMOHHBIX (DOHJ, KOTOPBIA UMEET OoJbliiee
3HaueHue koddduimenta Coptuno (WWw.Nlu.ru — «Ananutuka» — «Koaddu-
uueHTe — «Koadppunuent Coptrroy). O 4é€M rOBOPUT JIaHHBIN TOKa3aTelb?

- Ompenenute naeBble MHBECTULIMOHHBIE (DOHIBI, KOTOPbIE UMEIOT Hau-
OoJblliee M HAMMEHBIIee 3HaYeHUs KoddduimenTa VaR ¢pormos (Www.nlu.ru —
«Anamutukay — «Koapdumuentsn» — «Koapduiment VaR donnosy). 3neck xe
CKauaiTe MeTouKy pacdera koddduimentoB VaR ¢onmos, ucnonszyemyro HIT
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«HammonaneHas Jlura Ynpasnsomuxy». Kak uHTepnpeTupyeTcs: mokazarelb

VaR?

- [T ¢ HanOOIbIIIEN BETUUYNHON CTOUMMOCTH YACTHIX AaKTUBOB:

Hazanne [11®Da

HanmenoBanue yrpasisironied KomIia-
HUU

Kareropus [11Pa

CTOMMOCTD YHCTBIX aKTHBOB

- [IM® ¢ HanboJIbIIEH TOXOIHOCTHIO 3a 1 TOxI:

Hazanune [111®da

HanmeHnoBaHue ynpaBnﬂ}omeﬁ KOMIIa-
HHUHA

Kareropus [11Pa

JloxoanocTh 3a 1 rox

- [T ® ¢ HanOOJIBIIINM 3HAUEHUEM

ko3 punuenta [apna:

HazBanune [11®Da

HanmeHnoBaHue ynpaBnﬂ}omeﬁ KOMIIa-
HHUH

Kareropus [11®Pa

Koaddurment Hlapna

Wurepnperanus kodddurmenta [apna

- [T ® ¢ HanOOJIBIIINM 3HAUEHUEM

koadunrenta CopTuHO:

HasBanune [11®Da

HauMenoBaHnue ynpasisromein Komria-
HUU

Kareropus [11®Pa

Koaddumment Coptuno

HNutepnperanms  kodddunmenta Cop-
THHO

- [TN® ¢ HanOONBIIIUM 3HAYEHUEM

koaddurmenta VaR dhouos:

Hazanne [11®Da

HaumMenoBanue ynpasisomein Komria-
HUU

Kareropus [11®Pa

VaR ¢onna 3a 1 mecsn

VaR ¢onna 3a 12 mecsire

Nurepnperanusa VaR
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- [IN® ¢ nanmenpinmmM 3HaUeHHEM K03 dunrnenTa VaR ¢hoHmoB:

HazBanne [ ®Da

HanmMmeHnoBaHue ynpaBnﬂ}omeﬁ KOMIIa-
HUH

Kareropus [11Pa

VaR ¢onnma 3a 1 mecsn

VaR ¢onma 3a 12 mecsien

HNarepnperanusa VaR

Kpurtepum onenku:

5 6amI0B — 32 MPaBWIILHOE PELICHUE 33/1a49H U C/ICTTAaHHBIMU BBIBOIAMHU

4 GaioB — 3a MPaBWJIBHOE PEIICHHE 3a/1a4u 0€3 apryMEHTUPOBAHHBIX BHIBOJIOB

3 Gayma— 3a pelreHue 3a1a9u ¢ OJJHOW OIMUOKOH, 1 O3 BBIBOJIOB

2 Ganna — 3a peleHue 3a7auu ¢ IByMsl HE3HAYUTENbHBIMU OIIMOKaMU, HO C TTPABUIIbHBIM
AJIT'OPUTMOM PCHICHUSA

1 Gayn— 3a MOMBITKY peUICHUS 3adaHUS

10. O0pa3oBaTe/ibHbIE TEXHOJOTHN U METOAUYECKHE YKA3AHUSA 110 0C-

BOCHHIO U CHMILIMHBI
[Tpu u3yyeHnu TUCHUILIMHEL (y4eOHOIro Kypca) UCHOIb3YOTCS TPaaULIH-
OHHbIE 00pPA30BATEIbHBIE TEXHOJIOTHH.
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11. YueOHO-MeTOAUYeCcKOEe M UHPOPMALIMOHHOE o0eclieueHne AUCIU-

IIJIMHBI
11.1. Ob6s13aTesibHAA JIUTEPATYpPa

Ne bubnuorpaduueckoe onucanue Tun (yaebnuk, | KomudectBo B
/T ydueOHOe TToco- |  OMOIMOTEKE

oue, yueOHO-

METOAMYECKOE

rnocodue,
NPaKTUKYM,
Jp.)

1 | HukonoBa WM. A. IIpoexkTHBI aHAIW3 €W MPOCKTHOE yue0. OBC
¢uHaHcHpoBaHHe [Diek- TPOHHBIN pecypc] [yueO. nocodue | "IPRbooks"
nocobue] / M. A. Huxonoa. - MockBa : AJbnuHa
[Ma6mmmep, 2017. - 153 c. - ISBN 978-
5-9614-1771-5.

2 Hukynuna H. H. ®uHaHCOBBII MEHEKMEHT OpraHu3a- SBbC
UM [DIEeKTPOHHBIN pecypc] : TeopHs M IpakTuKa : y4el. "IPRbooks"
nocoobue / H. H. Hukynuna, /. B. Cyxomoes, H. /I. yueOHUK
Opmuatsuiu. - Mocksa : JOHUTU-JJAHA, 2017. - 511 c.

- ISBN 978-5-238-01547-7.

11.2. lonoaHuTeIbHAS JIUTEPATYPA U YueOHbIe MaTepHAaJIbI (ay1HO0-,
BH/1€0II0CO0MS M JIP.)

* (ong HayuHoit Oubnuorexu TI'Y:

Ne bubnuorpapuyeckoe onrcanue Tun (yuebnuk, yueOHoe no- | Komuuectso B
n/m cobue, yueOHo- oubnmoreke
METOINYECKOE TTocoOue,
MPAKTUKYM, ayI10-, BUJEO-
rocoOust u 1p.)
HBaHoB n. B. duHaHCOBBIM
1 | MeHEIKMEHT: CTOMMOCTHBIH  TMOIXOJ ydeOHoe rocodue 9BC
[DnexTpoHHbI pecypc] : yuel. mocobue "IPRbooks»»
/ W. B. Hsanos, B. B. bapanos. -
Mocksa : AnenuHa busHec
Byxke, 2016. - 503 c. - ISBN 978-5-9614-
0678-8.
e jspyrue QoHIBL:
Ne Tun (y4eOHUK, ydeOHOe 1O- MecTo xpaneHusi (MeTou-
n/n Bu6 co0ue, yueOHO- .
udmMorpaguyeckoe yecKuil kaOuHer Kadeapsol,
onucaHue METOANECKOE NoCoOHe, ropoackue 0u0JIMOTEeKN
NPaKTHKYM, ayJIHO-, BUI€0-
nocoous u ap.) 2p-)
®duHaHCOBOE Y4ueOHO- METOaUYECKOE
MOJICIMPOBAHUE: YICOHO- nocooune Meronnyecknii KaOMHET
METOAMYECKOE TTocoOue/ JernapTaMeHTa
1 | TTY; Un-T puHaHCOB, MarucTparypsl (OusHec-
SKOHOMUKHU U IIPOrpaMMm)

YIpaBJIECHUS;
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JenapTaMeHT
MarucTparypsi (Ou3Hec-
nporpamm). - TT'VY. -
Tompsartu: TI'Y, 2018.
COI'JTACOBAHO

JlupexTop Hay4YHOU OMOIMOTEKH

(noonucy) (U.0. @amunus)
« _» 20 T

11.3. IlepeueHnb pecypcoB HH(POPMAITMOHHO-TEJIEKOMMYHUKAIMOHHOM
cetu "UnTepuer"

. WebofScience[DnekTpoHHbI pecypc| : MyJIbTHIUCHMUILUIMHApPHAS pede-
patuBHas 0Oa3a manHeix. — Philadelphia: ClarivateAnalitics, 2016—. — Pexwum moctyma:
apps.webofknowledge.com. — 3ari. ¢ sxpana. — fI3. pyc., aHIL.

« Scopus [DnekTpoHHBIH pecypc]: pedeparuBHas 0a3a ganHbix. — Netherlands:
Elsevier, 2004—. — Pexxum ocTyma: scopus.com. — 3ari. ¢ 3KpaHa. — 53. pyc., aHriI.

. Elibrary[OnexTpoHHbIid pecypc] : HaydHas SJEKTpOHHash OHOIMOTEeKa. —
Mocksa: HOb, 2000—. — Pexxum noctyna: elibrary.ru. — 3ari. ¢ skpana. — 3. pyc., aHri.
. SpringerLink[DnexTponnsiii pecype]| : [0a3a mamHbix]. — Switzerland:

SpringerNature, 1842—. — Pexxum noctyna: link.springer.com. — 3ari. ¢ 3kpaHa. — 3.
aHTJI

. ScienceDirect[ DneKTpoHHBIH pecypc] : KOJUIGKIUS DJIEKTPOHHBIX KHUT
m3natenberBa  Elsevier. — Netherlands: Elsevier, 2018-. — Pexum pgocty- mna:
sciencedirect.com. — 3arJ. ¢ 3kpaHa. — f13. aHrJ.

« Cambridgeuniversitypress[ DJIIeKTpOHHBIN pecypc] : )KypHaJbl U3/1aTelib- CTBA. —
Cambridge: Cambridgeuniversitypress, 2018—. — Pexxum moctyna: cambridge.org. — 3ari.
C 3KpaHa. — 3. aHTJI.

. NEICON [DnextpoHHBI pecypc]: AleKTpoHHas WHGOpMAIMs: apXuB Ha-
YYHBIX  KypHamoB. — MockBa: HOHMKOH, 2002-. - Pexum pocrymna:
neicon.ru/resources/archive. — 3ar. ¢ skpana. — 5I3. pyc., aHr.

11.4. TlepeyeHb NPOrPAMMHOI0 OOeceYeHust

Ne KonuuyectBo PexBu3uTHI 10roBopa
HaunmenoBanmue I1O N N
n/n JIMIEH3HH (naTa, HOMep, CPOK /AeliCTBHUSA)
1 Windows: - noroBop Ne 757 ot 04.07.2018,
WinPro 10 RUS Upgrd OLP CPOK JIEHCTBHS — O€CCPOYHO;
NL Acdmc KoHTpakT Ne 1653 ot 14.12.2018,

CPOK JIEUCTBUS — O€CCPOTHO

2 Office Standard:

Office Stdandard 2013 Russian - koHTpakT Ne 690 ot 19.05.2015,
OLP NL AcademicEdition CPOK JeHCTBHS — OECCPOUHO
Office Stdandard 2016 Russian - noroBop Ne 757 ot 04.07.2018,
OLP NL AcademicEdition CPOK JeHCTBUS — OECCPOUHO;
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n/n

Haumenosanmue IO

KoanuecTBo
JUIEeH3HH

PexBu3uTHI 10rOBOpPa
(mata, HOMep, CPOK JAeHCTBUS)

koHTpakT Ne 727 ot 20.07.2016,
CPOK JICHCTBHsI — O€CCPOUHO

11.5. Onucanne MaTepHAJIbHO-TEXHUYECKOH 0a3bl, HEOOX0AUMOI IS
OCyLIeCTBJICHUS] 00PAa30BaTe/IbLHOIO IPOLecca M0 JUCHMILIHHE (MOIYJII0)

HaumenoBaHue
000py10BaAHHBIX yqeﬁm,lux DAKTHYECKH §
Ne Ka0HHeTOoB, JabopaTopuii, IlepeyeHb OCHOBHOIO ajipec yuedHbIX N =
n/m | MAacCTepCKHUX M Ap. 00beKTOB odopynoBaHus KaGUHeTOB, = g E
AJIs1 IpOBeAeHUS GoDaTODMi é 5 ;
NPaKTHYeCKUX U Jraboparoput, s 5o
. MAaCTEPCKUX M APp. g TR
JIAa00PATOPHBIX 3aHATHI S 5 s
= |2 &
1 | C-801 Yuebnas ayauropus CToJbl yYCHHYCCKHE 445020, 85,6 78
JUTSI IPOBEJICHUS 3aHATUI JIByXMECTHbBIC Camapckas
JICKIIMOHHOI'O TUIIa. YdyeOHas (MOHOOJIOK), CTOT 0011, T. TonpaTTH,
ayJIUTOPUS AJIsl IPOBEICHUS Y4EHUYECKUI yi. Yiakosa, 59
3aHATHI CEMUHAPCKOIO THIIA. JIBYXMECTHBIN , CTOJ
YueOHast ayuTopus Ass MpenoaBaTebCKUi ,
KYPCOBOT'O MPOEKTHUPOBAHMS CTyI
(BBITIOJIHEHUSI KYPCOBBIX MPEeno1aBaTebCKUM,
pabor). YueOHast ayautopus JIOCKa ayIUTOpHAs
JUIS IPOBE/IEHUs TPYNIOBBIX U | (MenoBast), Kadeapa,
WHIMBUTYaJTbHBIX MIPOEKTOP, IKPaH.;
KOHCYJIbTAIMi. YueOHas KOMIIBIOTED.
ayIUTOPHS JJIsI IPOBEICHUS
3aHATUN TEKYIIEro KOHTPOJIs
Y IIPOMEKYTOUYHON
aTTeCTallUU.
2 | C-804 YuebHas ayautopus Cron 445020, 53,6 31
JUTSl IPOBEJICHUSI 3aHATUI MPEeno1aBaTeIbCKUM, Camapckas
JICKIIMOHHOI'O TUIa. YueOHas CTomB1 yUeHHUECKUE 0011., r. TompaTTH,
ayIUTOPUS JJIsI IPOBECHUS JIBYXMECTHbBIE, CTYJIbsl, | yi. Y1IakoBa, 59
3aHATUN CEMHUHAPCKOTO TUTA. | JOCKa ayJTUTOpHAs
YyeOHast ayuTopus Ass (MemoBast), Jocka JIst
KYPCOBOT'O MPOEKTHUPOBAHMS MapKepoB, mKad-ceid
(BBITIOJIHEHUST KYPCOBBIX , IKa(bI, dKpaH,
pabot). YueOHas ayauTopus AJIEKTPOIIHNT.
JUISl IPOBEJICHUSI TPYIIIIOBBIX U | OTHETYLIUTENb,
WHIUBUTYaTbHBIX KOMITHIOTEP, MOHUTOD,
KOHCYJIbTalMii. YueOHas MIPOEKTOP , KOJIOHKH,
aAyIUTOPHS JJISI IPOBEICHUS MHUKPO(]OH ,
3aHITHIA TEKYILEro KOHTPOJsl | OECIpOBOAHOMN
Y IPOMEKYTOUHOMN MapIIpyTu3aTop.
aTTECTaIUU.
3 -401 Croner  ydyenuveckue, | 445020, 84.8 16
[Tomemenue nms CTynbsi  ydeHuueckue, | Camapckas o0, T.
CaMOCTOSITEIbBHOU PabOThI IIK ¢ BbixogoMm B ceTb | TonbsTTH, yIIL.
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| CTYJICHTOB

| Hnrepner

| benopycckas, a. 14 |
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