benepaibHOE TOCYIAPCTBEHHOE OI0HKETHOE 00pa30BaTENbHOE YUPEKICHNE
BBICIIETO 00pa30BaHus
«TonBATTUHCKHI TOCYJaPCTBEHHBIN YHUBEPCUTET

OT/.B.01

(unoexc oucyununsl)

PABOYASA IPOT'PAMMA JUCHUIT/IMHBI

duHaHCOBOE MOACIUPOBAHUC

(HaumeHoB8aHue OUCYUNIUHDBL)

I10 HAINPaBJIECHUIO MOATOTOBKH (CHEUAIBHOCTH)

38.06.01 DxoHOMUKA

(K00 U HaumeHo8aHUe HaNPasieHus N0020MosKU, cneyuarvHocmu 6 coomgemcemeuu ¢ ®I'OC BO)
«IKOHOMUKA U YIIPaBICHUE HAPOTHBIM XO3SIICTBOM»

(nanpaenennocms (npoghuis))
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I'oxg nabopa: 2017

PacnipenesieHne 4acoB AMCUMILIMHBI IO ceMeCTPaM M BHaM 3aHATHI (110 y4eOHOMY IJIaHY)

KoauuectBo 3ET 6
Yacos mo PYII 216
Bujapl KoHTpOJISA HA IK3aMeHbI 3auernl Kypcosbie Kypcosbie Kontpoabnbie
Kypcax MPOEKTHI padoThI (s ;ﬁf; dop-
MbI 00y4YeHHs1)
4
NeNe kypca
1 2 3 4 5 6 Hroro
3ET 6 6
no Kypcam
Jlexuun 4 4
JlabopaTopHbIe
IMpakTuyecKue 8 8
KonrakrHast pagora 12 12
Cam. pabora 204 204
KonTtpoian
Hroro 216 216

ToabsitTH, 2016




Pabouas mporpamma coctasiieHa Ha ocHoBaHUM ®I'OC BO u yuebHOTO 1uiaHa HampaBiICHUS

noAroToBkH (crenuanbHocTH) 38.06.01 DxoHOMUKA
(KOO U HAUMEHOBAHUE HANPABILEHUS NOO20MOBKU, cneyuaibhocmu 6 coomeememeuu ¢ ®IOC BO)

Penen3upoBanmne mporpaMMsbl NPaKTHKH:

OtcyrcTBYyeT

[TporpamMma npakTHKU 000peHa Ha 3acenannu kadenpsl «DUHAHCH U KPEAUT» (MIPOTOKOI
3acemanust Ne 1 ot «30» aBrycra 2016 r.).

Pentensenr
(OomrcHocmy, yueHoe 36aHiue, CIenets) (noonucs) (U.0. Damunus)
« _» 20 1.

Cpok aeiicTBusI IporpaMmbl npakTuku 10 «30» aBrycra 2021 r.

HNudopmanus 00 akTyaau3anmu NPpOrpaMmMbl NPaKTHKH:
[Ipotokon 3acenanus kapeapsl Ne 1 ot «05» centsops 2017 r.
[Ipotokon 3acenanus nenapramenta Ne 1 ot «13» aBrycra 2018 r.
[Tpotokon 3acenanus nenapramenta Ne 1 ot «30» aBrycra 2019 .

[Tpotokon 3acenanus nenapramenta Ne 1 ot «27» aBrycra 2020 r.

COI'JTACOBAHO

3aBenyromuii kadenpoit «MeHEHKMEHT OPraHU3aIIim)

(8vinycraiowell HanpagieHue (CneyuaIbHOCyb))

« _» 20 1. C.E Bacunnena
(noonucs) (U.0. Damunus)

YTBEPXIAIO
3aBenytomuii kadenpont «DUHAHCHI U KPETUT

« __» 20 T A.A. Kypuiiosa
(noonucs) (H.0. Pamunus)




AHHOTAIUA
AMCIHHUIUIMHBI (Y4eOHOTr0 Kypca)
OT/I.B.01 ®unaHCcOBOE MOACJIUPOBAHUE

(MHIEKC ¥ HAMMEHOBaHKE JUCIUILTHHBI (Y4eOHOTO Kypca))

1. Heab u 321244 M3yYeHUs1 TUCHUANIMHBI

[ens — popMupoBaHue y CTYJIEHTOB TEOPETUUECKUX 3HAHUN B 00yacTu (PUHAH-
COBOI'0 MOJICIMPOBAHUS U METOJIOB MAaTEMaTHYECKOTO aHalIn3a (PUHAHCOBBIX PHIHKOB B
pEIICHUH TPYAOEMKHUX 3a/1a4 JUIsl OLIEHKH U YIIPaBJICHUS pUCKAMU IIPOEKTOB.

3agauu:

- 00eCIeunTh CTYJICHTOB KOMILJIEKCOM 3HAaHUM B 00J1aCTH 0a30BbIX MOHSITUH TIO-
CTpoeHUs1 (PMHAHCOBBIX MOJIENIEH MPEANPUATHS, OCHOBHBIX MaTEMaTHUYECKUX Me-
TOJOB MOCTPOCHUS (PUHAHCOBBIX MOJEJICH, MPUHITUIIOB MOCTPOEHUS (PUHAHCOBBIX
MOJICIICH;

- HAYYUTh METOJIaM U MpreMaM (PMHAHCOBOT'O MOJICIUPOBAHUS

- HAYYUTh METOJIaM YIIPABJICHUSI PUCKAMU ITPOCKTOB.

2. MecTo qucuuiiiuabl (yuedHoro kypcea) B ctpykrype OIIOIT BO

Jannas qucuuiuinHa oTHocuTes K biioky @akynbratuBel, BapuatuBHas 4acts).

JucuunianHel, yueOHbIE Kypchl, HA OCBOEHUHM KOTOPBIX Oa3upyeTcsl AaHHas JucC-
LHUIUIMHA - «OKOHOMHMKA M YIIPABJICHUE HAPOJHBIM XO3SIMCTBOM», «MeTomonorus u
TEXHOJIOTHSI SKOHOMMYECKOIO aHAIN3a M ayauTay. JKelarelbHO BIAJCHUE UHOCTPAH-
HBIM SI3BIKOM B 00BEME, JOCTATOYHOM JUIsl UTCHUS 3apyOeKHOM yueOHON U Hay4dHOU
SKOHOMMYECKOM JIUTEPATYPHI.

JucuuniuuHel, y4eOHble KypChbl, JJIsl KOTOPbIX HEOOXONMMBI 3HAaHUSA, YMEHWUS,
HaBBIKH, IpUOOpeTaeMble B pe3ysbTraTe U3yueHUs JaHHON JUCLMILTUHBI (y4eOHOTrO Kyp-
ca) — MOATOTOBKY M HANMCAaHWE HAYYHOU KBATM(PUKAIIMOHHOMN paboThl (IUCCEepTaILUN).

3. Ilnanupyemble pe3yabTaThl 00y4eHHs MO JUCHHUILIHHE (Y4eOHOMY KYypCy),
COOTHECEHHbIE C IVIAHMPYEMbIMHU Pe3yJIbTATAMHU OCBOCHHS 00pa30BaTeIbHOM MPO-
rpaMmbl

dopMupyemMblie U KOH- Ilnanupyembie pe3yJibTaThI 00yYeHUA
TPOJHMpyeMble KOMIIe-
TeHIUH
YMEHHMEM CTaBUTb U 3HaTb: OCHOBHBIE 3aKOHOMEPHOCTH  COLMAJIBHO-

pelmars 3aJaud IO BbIAB- | SKOHOMHUYECKUX IIPOLECCOB, IPOTEKAIONIMX B OTPACIH,
JICHUIO 3aKOHOMEPHOCTEH | KOMIUIEKCE ¥ PETUOHE

COILIMAIbLHO- VYMeTh: caMOCTOSATEIILHO (bOpMYJ'H/IpOBaTL OCHOBHBIE 3aKO-
HYKOHOMHUYECKUX nporec- HOMCEPHOCTH COLMAJIBbHO-OKOHOMHYCCKHX IIPOUCCCOB, IIPO-
COB, NPOTEKAIOIINX B OT- TCKAIMX B OTpac/ii, KOMIUICKCC HJIM PECTUOHE. OcwMmpIcH-
pAcITH, KOMIUIEKCE WIH pe- | BaTh, aHAIM3MPOBATh HAYYHbIC (DAKThI, OCHOBHBIC KOHIIEII-
U 1 TCOPUHU q)YHHaMeHTaHBHI)IX M YaCTHBIX HAYK.




dopMupyemMbie U KOH-
TPOJHMpyeMble KOMIIe-
TeHIUH

Ilnanupyemble pe3yabTaThl 00y4eHHUs

ruone (ITK-2)

Brnaners: HaBeIKaMM aHalW3a W CHHTE3a HWH(popMarmm,
HABBIKAMH BBISBIICHUS MPUYUH, (DAKTOPOB U 3aKOHOMEPHO-
CTEU Pa3BUTHUA COLUAIBHO-YKOHOMUYECKUX MPOLECCOB.

YMEHHUEM  CaMOCTOSI-
TEJTHLHO CTABUTH 3aJ1a4y HC-
clenoBaHusd HauOosee ak-
TyaJlbHBIX MpoOJieM, HMe-
IONINX 3HAYCHHUE IS JKO-
HOMHH OTpPaciid, KOMILJIEK-
ca (kiacTepa) WIM PEruo-
Ha, TPAaMOTHO TJIAHUPOBATh
AKcTiepuMeHT (oOcienoBa-
HUE TPEANPUITHI) U OCY-
HIECTBJISITh €r0 HA MPAKTH-
ke (ITK-3)

3HATh: aKTyallbHbIC NIPOOJIEMBbI, MMEIOIIUE 3HAYCHUE IS
SKOHOMMKH OTPACIIM, KOMIUIEKCa (KJlacTepa) WM PerhoHa.

YMeTh: CTaBHTh 3aJlayy HCCIICJOBaHHUS HAuOOJIee aKTyalb-
HBIX MPOo0JIeM, UMEIONTUX 3HAYCHHE JIJII SKOHOMHUKH OTpac-
7Y, KOMIUIeKca (KjiacTepa) WIM PETHOHA, W OCYIIECTBIISTh
€ro Ha MPAKTHUKE.

Bnaners: HaBbIKaMH CaMOCTOATEIBHOM IOCTAHOBKU MPO-
OJIeMaTUKH MPUKJIATHOTO UCCICAOBAHUS

TemaTH4yeckoe CoacpKaHue TNCHUIIVINHBI

Paznen, Moapa3zaen, Tema
MOYJIb
dunancoBoe MozenupoBa- | 1. OCHOBHBIC MOHATHS (DUHAHCOBOTO MOJICTUPOBAHMUSI
HHE 2. MonienvpoBaHue pallMOHAJIBHOW CTPYKTYPhI KaluTalia

3. MoaenupoBaHue nopora peHTadeIbHOCTH

4. MopnenupoBaHHu€e LIEHBI 3aKyIIKM W LEHBI IIPOJAXKH C
MOMOIIBIO MPOU3BOJHBIX (PMHAHCOBBIX HTHCTPYMEHTOB

OO0masi Tpy10eMKOCTh TUCHUIIMHBI (YueOHoro kypca) — 6 3ET.




4. CTpyKTYypa U coepKaHue TUCUUILTHHBI (Y4eOHOro Kypca) @PuHaHCOBOE MOAEJINPOBAHUE
(HanMeHOBaHME JUCHUIUINHEI (YIeOHOTO Kypca))

Kypc u3yuenus 4
Pazpgeu, Hoapasaen, Tema Buabl yueOHo# paGoThl Heo0xoaumble Dopmbl Pexomennyemas
MOayJIb KonrtakTtHas pagora CamocTosiTeJibHasi padoTa MaTepHaIbHO- TEKYIIero KOHTPOJIst Juteparypa (Ne)
(B yacax) TeXHUYEeCKHe (HauMeHOBaHHEe
BCEro DopMbI IPOBEIEHUST ($opMBbI Opranu3anun pecypchl OLEHOYHOTO cpen-
% o | Jlekuwuii, 1a00PaTOPHLIX, €CaMOCTOATEJIbHOM cTB2)
é E ) & NPAKTHYEeCKUX 3aHATHIA, % padoThI
o : 2 E£S| merombl obyuennus, pea- g
E i E 22| amsyromue npuvense- 2
h ‘§ §. " £| myo o6pasoaTenbHyI0
TEXHOJIOTHIO
®unancoBoe | 1. OcHoBuble | 1 2 TpanuuronHbIe 54 | Camocrosi- Paznatou- TecT, 3agaua 1-2
MOJCIIMPOBA- | MOHATHA (1)1/1— 06pa3013aTenb— TECJIBbHOC usy- HBIN MaTepu-
HHUC HAHCOBOI'O HBIC TCXHOJIOTUN YCHHUC JINTCpPaA- all
MOICIUPOBA- TYPBI
HUA
2. Mogemupo- | 1 2 TpanuuroHHbIE 50 | Camocros- Pazgarou- Tecr, 3agaua 1-2
BaHUE pamuo- 06pa30BaT€J'IB- TCJIBHOEC u3y- HBIN MaTepu-
HaJbHOM HBIC TCXHOJOTIHNHU YCHUEC JHUTCpa- al
CTPYKTYPBI TYpBI
Kamnurajia
3. Mogaenupo- | 1 2 TpanunroHHbIe 50 | Camocrosi- Pazgarou- TecT, 3agaua 1-2
BaHHUEC IIO0pora 06paSOBaTeJ'IB— TEJIBHOC usy- HBIN MaTepu-
peHTa6eJ'IBHO- HBIC TEXHOJIOTUN YCHHUEC JIUTCpPaA- all
CTH TYPBI
4. Mopemupo- | 1 2 TpanunroHHbIE 50 | Camocros- Pasnmarou- Tecr, 3amaya 1-2
BaHUC LICHBI 06pa3OBaTCJ'IB- TEJIBbHOC usy- HBIN MaTepu-
3aKyIIKHU n HBIC TEXHOJIOTUN YCHUC JIUTEpa- all
LICHBI IIpoaa- TYPBhI
XU C IIOMO-
IO  IIPOHU3-

BOJHBIX

du-




Pazpgeu, Hoapasaen, Tema Buabl yueOHo# paGoThl Heo0xoaumble Dopmbl Pexomennyemas
MoOAYJIb KonTakTHas padoTa CamocTosiTesibHast paGora MaTepHAJILHO- TEeKYLIero KOHTPOJIst JnuTepaTypa (Ne)
(B yacax) TeXHUYEeCKHe (HauMeHOBaHHEe
BCEro ®DopMBbI IPOBE/IeHN (hopMbI OpraHuzanuu pecypenl OLICHOYYHOI'0 Cpen-
5 5 & e JIeKIIMii, 1a60paTOPHBIX, CaMoOCTOSATeTbHOMH CTBa)
z z ) g NPAKTHYECKUX 3aHATHH, % paboTsl
El g g E = | MeToxbI 00yyenus, pea- g
b i £ ¢ 5| Jumsylomue npumensie- 2
E ) S E| myio o6pasoBaTeabHyI0

TEXHOJIOTHIO

HAHCOBbLIX HH-
CTPYMCHTOB

Hroro:

204

216




5. Kputepun u HOpMBbI TEKYIIEr0 KOHTPOJISI K MIPOMEKYTOYHOM aTTeCTAINH

@DOpMBbI TEKYIIETO KOHTPOJIS

VcnoBus JOITyCKa

Kputepuu u HOpMbI OIICHKU

TecTrl

3amaun

OTCyTCTBYIOT

bane! BEICTaBISAIOTCS IIPONOPHHUOHATIEHO IIPpaBUJIBHBIM OTBETAM

5 6ansoB — 3a NPAaBUIBHOE PEIICHHE 33/1a41 U CAETAHHBIMU BbIBOIAMU

4 GanoB — 3a MPaBWIBHOE PEIICHHE 3a/1auu 0e3 apryMEHTHPOBAHHBIX BBIBO-
JI0B

3 Ganna— 3a peuIeHue 3aJa4u ¢ OAHOM OMHMOKOM, 1 6e3 BHIBOJIOB

2 Oajula — 3a pellleHue 3aJjauu ¢ JBYMsI HE3HAUUTEIbHBIMU OIIMOKaMHU, HO C
MPaBUIIEHBIM aJITOPHUTMOM PEILCHHUS

1 Gan— 3a MONBITKY peLeHUs 3aJaHus

®opMa IpoBEICHUS
IIPOMEXKYTOUHOM aTTECTALMU

VYcnoBus gomycka

Kpurepun u HOpMBI OLICHKH

3aueT (yCTHO) Jlomyckatorcs Bce «3a4TEHO» BepHble 0TBETHI Ha JIBa TEOPETUUYECKUX BOIPO-
ca
«HE 3a4TEHO» HeBepHble OTBETHI ABa TEOPETUUYECKUX BOMPOCA




6. Kputepun 1 HOpMBI OLIEHKHA KYPCOBBIX padoT

KypcoBas paboTa yueOHBIM IJIAHOM HE MPeyCMOTpEeHa

7. IlpuMepHass TeMaTHKa MNHUCBMEHHBIX Ppador (KYpCOBBIX,
pedeparoB, KOHTPOJIbHBIX, PACYETHO-TPAGUYECKUX H JP.)

KypcoBas pabota y4eOHBIM IUIaHOM HE MPETyCMOTpPEHA

8. Bompocsl Kk 3auery

Ne i/ Bonpocsl

1. | ®uHaHCOBBIA PHIHOK M €ro yactu. llenn monenupoBaHUs M aHaIU3a
(PMHAHCOBOTO PHIHKA.

2. CamocCTOsTEIbHOE YIIPaBJICHUC HHBCCTUIIUAMU.

3. | MHBecTHIIMOHHBIE KayeCTBa OCHOBHBIX (DMHAHCOBBIX AKTUBOB U WH-
CTPYMEHTOB.

CraTucTuueckoe MOACIIMPOBAHHNC.

KoppensinoHHbIe 1 perpecCUOHHBIE MOJENH.

PaBHOBECHBIE MOIEITH.

DaKTOPHBIE MOJEIU.

4

5

6. | OnTuMHU3aMOHHBIE MOIEIIH.
7

8

9

CueHapHoOe MOJIEIMPOBAHHUE.

10. | Ctpecc-cuieHapuid.

11. | CuMynsSIIIMOHHBIE MOJIENIN

12. | KoppensimoHHbIH aHaIn3

13. | Perpeccrnonnbie Moenu

14. | Monenu MHOTO(GaKTOPHOU KOPPEISIUN

15. | Koaddunment Bapuanuu.

16. | Ilomgxon MapkoBuiia k GOpMUPOBAHUIO ONTHMAIBHOTO MOPTQETS.

17. | Ilpoueaypa BbIOOpa ONTUMAIILHOTO OPT(hEIs.

18. | Mogens onenku aktusoB CAPM.

19. | Jluawust peiHKa IeHHBIX Oymaru SML

20. | «Ctoumocts niog puck» (Value-ay-Risk).

21. | Metonp! pacueta VAR.

22. | Metron MonTe-Kapio.

23. | Meton onienku puckoB «Shortfally.

24. | IloHsiTue CTPYKTYphI KanuTajia.

25. | dakTOphl, ONPEALISIONINE CTPYKTYPY KalmuTasa

26. | Criopbl BOKpPYT TE€OpHUH CTPYKTYphl KamuTana: KOHIenius Musiepa u
MonunbsHH.

27. | KoHnenmuu T€0puu CTPYKTYPHI KamuTaia.

28. | [IpoGneMbl ONTUMU3ALKN CTPYKTYPhl KaUTAaIA.




Ne i/ Bonpocsl

29. | MeToapl ONTUMU3ALMKA CTPYKTYPHI KamuTaia

30. | OnTuMu3ammst CTPYKTYphl KamuTanaa: KOMIPOMHUCCHBIM WIIA TPATUIIN-
OHHBIN METO/I.

31. | OnTuMu3ammst CTPYKTYpPhI KamuTajda: METOABl YHUCTOW OMepariOHHOM
npuObLUIM U 3aTPaT HA KalluTal

32. | IloHsiTue 1IEHBI U OIIEHKU KaluTalIa.

33. | Cpenner3BenieHHas cToMMOCTh Kanutana WACC

34. | OCOOCHHOCTH OIIEHKH OOJIUTaluii Kak UCTOYHHUKA JOJATOBOr0 (PMHAHCH-
pOBaHMUSI.

35. | MeToap! orieHKH Oyaymiel TOXOAHOCTH (PMHAHCOBBIX aKTHBOB.

36. | Monenu 1ieHbl KanuTania.

37. | Onpenenenue MpeneabHbBIX 3aTpaT Ha KarmuTal

38. | Dddexr hunancoBoro prryara

39. | [lonsitue muieya GUHAHCOBOTO phlyara.

40. | PacueT peHTa0eIbHOCTH COOCTBEHHBIX CPEJICTB.

41. | B3auMOCBsI3b CTPYKTYPbl U CTOMMOCTH KallMTaJIa

42. | Be1Oop Mozenu A0AT0BOTO (PMHAHCUPOBAHMSI.

43. | OG0pOTHBIC AKTHUBBHI.

44. | [laccuBbl OpraHU3aIHH.

45. | Yucteiit 000pOTHBIN KalMUTAIL.

46. | ®opMupoBaHHE COOCTBEHHOTO KamHTaja OpraHU3alMi U MOTOJHEHUE
000POTHBIX CPEJICTB.

47. | YcToliuuBblE MACCUBBI U HMHBbIE MCTOYHHUKHU MOMOJHEHUS OOOpPOTHBIX
CPEICTB.

48. | YripaBieHwue 3anacaMu.

49. | [InanupoBaHue MOTPEOHOCTU NMPEATNPUITHS B MATEPUATIBHBIX pecypcax.
OnpeneneHue ONTUMAIBHON TAPTUH MOCTABKU

50. | Vopasienue He3aBEpIICHHBIM ITPOU3BOJICTBOM.

51. | Yopasnenue 1eOUTOPCKOM 3aJ0HKEHHOCTBIO M ICHE)KHBIMU aKTHBAMHU

52. | Kareropuu 3arpar. AHaIHM3 «U3IEPKKH-00BEM-TIPUOBLIBY.

53. | Touka 6e3yOBITOUHOCTH.

54. | CriocoOmI onpeesieHus: ONTUMAJIBLHOTO 00bheMa MPOU3BOICTBA.

55. | [loHsiTHE M OCHOBHBIE 3JIEMEHTHI 00OPOTHOTO KalluTajaa OpraHu3allvu.

56. | ®uHAHCOBBIN PHIHOK M €ro 4actd. Llenmm MopenupoBaHus W aHaAIU3a
(bHMHAHCOBOTO PHIHKA.

57. | luBecTUIIMOHHBIE Ka4eCTBA OCHOBHBIX (DMHAHCOBHIX AKTUBOB U WH-
CTPYMCHTOB.

58. | KoppensilimoHHbIe U PErpecCUOHHBIE MOJIEIH.

59. | dakTOpHBIC MOJICIIH.

60. | CuenapHoe MoJIeTUPOBAHHE.

61. | CTpecc-crieHapui.




Ne i/

Bonpocel

62. | CuMyIsIIMOHHBIC MOJICITH

63. | KoppensnnoHHbIi aHaIN3

64. | Perpeccronnbie MOIETTH

65. | Mozgenu MHOTO(aKTOPHOU KOPPEISIHH

66. | Koadduruent Bapuarum.

67. | [lonxox MapxkoBuiia kK GOpMUPOBAHUIO ONTUMAIILHOTO MOPTdEIIS.
68. | [Iponiemypa BeIOOpa ONTUMATILHOTO MOPTdES.

69. | Monens onierku aktuBoB CAPM.

70. | «Croumoctb most puck» (Value-ay-Risk).

71. | Metonbl pacueta VAR.

9. @®oH OLIEHOYHBIX CPEACTB VISl IPOBEAeHUs NMPOMEKYTOUHOM aTTe-
CTAIUM 00YYAIOIIUXCS M0 JUCHUIIINHE
9.1. ITaciopt ¢oHIa OLIEHOUYHBIX CPEICTB

Ne Kountpoanpyemsie pa3ienbl Kozf KOHTPOIHpYE- HaumeHnoBanme
MOIi KOMIeTEeHIIUN
n/n (TemMbl) JAUCUMILIIMHBI OLICHOYHOI'0 CpeACTBA
(nsM ee yacTH)
1 | OcHOBHBIE TOHATHS (PMHAHCOBOTO Tecr, 3agaua
MOJICIIUPOBAHUS I1K-2; T1IK-3
2 MoaenupoBaHue palMOHaIbHON [1K-2; T1IK-3 Tecrt, 3amaua
CTPYKTYpPHI KanuTasna
3 MopenupoBaHue mopora peHra- IK-2; ITK-3 Tecr, 3agaua
OenbHOCTH
4 | MoaenupoBaHH€ LIEHbI 3aKYNKU U [K-2; I1K-3 Tecr, 3agaua
LEHBI NPOJaXXH C MOMOIIbIO MTPO-
M3BOJHBIX (PMHAHCOBBIX UHCTPY-
MEHTOB

9.2. TunoBble KOHTPOJIbHbIE 32/IaHUS WJIN MHbIE MATEPHAJIbI, HE00-
XOAUMBbIe VISl OLICHKH 3HAHUM, YMEHU, HABBIKOB U (MJIM) ONBITA AeATe/b-
HOCTH, XapaKTePU3yIIUX ITanbl GOPMUPOBAHMS KOMIIETEHIINH B Mpo1leC-
ce 0OCBOEeHMsI 00pa30BaTeJILHOM MPOrpaMMbl

9.2.1. Tecr

3aganune Nel

Yro BBICTYNaeT OCHOBHBIMU LIEJSIMA WHBECTHIIMOHHOTO MOJICITHUPOBAHUS?
1) MoHuTOpHHT

10




2) Ilporuos
3) VYmnpasneHue
4) JTuepcudukanus

3aganue Ne2
Paccunraiite cpok okynaemMocTu nHBeCTULIMM PP Ha OCHOBE ClleIyrOINX JaHHBIX.
A B C D E
1 CpoK OKyMaeMOCTH HHEEC THIBOHHOT 0 poexTa PP
2
3 JIeHexHBI MOTOK 32 Kaxaslit neproa, CF 30 000
JIeHeXHRIH NOTOK
Tlepuon |TlepeoHaYaimmHEIE | HAPACTAOLDIM
5 (mecsm), T| 3arpatm, IC utorom, CF
6| 1 150 000 30 000
7 2 150 000 60 000
8 3 150 000 90 000
9 B 150 000 120 000
10 5 150 000 150 000
1 6 150 000 180 000
12 7 150 000 210 000
13
1) 6 mer
2) 5,5roma
3) 5umer
4) 3rona
3aganue Ne3

Paccuuraiite koaddumment penradenpbHocTr nHBecTUIMH ARR Ha ocHoBe ciie-
OYIOLINX TAHHBIX.

A B C D
1 | KoapdramenT penrabemrocTi immeecTiapmi ARR
2
3

JeresxuHnlii NoToK
Ileputon |IlepeonauanbHble | HIpaCTAOUDIM

4 (mecam), T sarparsl, IC uroroM. CF

5 1 160 000 33 000

6 2 45 000

7 3 43 000

8 B 38 000

g 5 50 000

10 6 45 000

1| 7 37 000

12 Cpennee 3Ha4EHHE 42143

13

11



1) 26,3 %
2) 25%

3) 22,3 %
4) 273%

3ananue Ned
Yemy Oynet paBHO 3HaueHne NPV, ucxoas u3 cleayromux JaHHBIX dJIEKTPOHHOU

Tabmunkel Excel?
A B C D E F G
YNC TN AHCKOHTHPOBaHHEI Aoxon NPV

1
3 CraBKa IHCKOHTHDPOBAHMA I 10%
4
IMepuon |TlepeoHavamumie Jenexsunil norox, | JANCKOHTHPOBAHHLI
5 (ron). T |[sarpamw, IC Jdoxon |Pacxon |CF JCHEKHBI MOTOK
6 0 140 000
7 1 50 000| 30 000 20 000 18182
8 2 60 000 32 000 28 000 23140
o 3 71 000/ 34000 37 000 27799
10 4 68 000| 30000 38 000 25955
11 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
CyMMapHa
HCKOHTHPOB AHHBIH

14 IeHEeNHRI NOTOK 142425
15

1) 2452

2) 2425

3) 2245

4) 2542

3aganue Ne5

Paccuuraitte cpok okynaemoctu nHBectuliui PP Ha OCHOBE cienyrommx 1aHHbIX.
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A B c D E
CpoK OKYnaeMoCTH HHBEC THIHOHHOTrO npoekTa PP

5
2
3 JeHexHHII NOTOK 323 Kaxawii nepuon, CF 33000
4
JenexHEIT NOTOK
Tlepson |TlepeoHauamsHEIe | HAPaCTAIOURMM
5 (mecsm), T| sarpatm, IC urorom, CF
6 1 159 000 33 000
7 2 159 000 66 000
8 3 159 000 99 000
9 - 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 roma
2) 5 ner
3) 5,2 roma
4) 4,5ronma
3aganue Ne6
Kakas ¢popmyna Oyaer equHCTBEHHO BepHOU npu pacuete Pl B sueiike C17?
A B C D E F
1 Hunexc penrabemuocti PI
2
3 CraBKa QUCKOHTHDOBAHMA [ 10%
Tlepuon  |Tlepsoravamsuue JIHCKORTHPOB AHHAIT
5 (ron), T |zarparw, IC Joxon |Pacxoa |Jenmexcmiit norox, CF |aenexusiil noTox
6 0 765 000
7 1 273 000( 100 000 173 000 157273
8 2 250 000 106 000 144 000 119008
i 3 260 000] 100 000 160 000 120210
10 4 240 000| 100 000 140 000 95622
1 5 220 000( 0 000 130 000 80720
12 6 235000 96000 139 000 78462
13 7 215000 85000 130 000 66711
14 8 200000 80000 120 000 55981
15 9 150000 40000 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

3axanue Ne7
JInst kKakux 1enen npeaHa3HauyeHbl OIEHOYHbBIE MOJIEIIN?



1) [lns ompeneneHus HAWITYYIIETO U3 BOSMOXKHBIX BApUAHTOB Pa3BUTHS COOBITHI

2) st oneHKH 3¢ (GEKTUBHOCTH PAa3HBIX MOAM(PHUKAIMN 3aKylaeMoro o0opyzo-
BaHUs

3) s onmcaHusI TOTOKOB H 3aM1aCOB KaKOTO-JIN0O BUIA PECYPCOB

4) Jlyis onucaHUs MIOTOKOB M OTTOKOB JICHEKHBIX CPEJICTB

3aganue Ne8
Kakue u3 BUIOB Mozenel npeaHa3HaueHbl sl MOCTPOCHUS KapTHUHBI COBOKYITHO-
CTH (PMHAHCOBBIX ¥ SKOHOMHYECKHX MOKa3aTenen?
1) Mojuenu OIeHKH CTOMMOCTH On3Heca
2) KowmruiekcHbie MOIEeIN
3) ®uHAHCOBbBIC MOJCIH
4) Monenu onleHKH 3G HEKTUBHOCTH

3apanue Ne9
Ecnu cymmapabie nHBeCTHIIMH cocTaBUiId 2 400 ThIC. py0., a OKUAACMBIH YHCTHIN
noxoa coctaBuT 500 ThIC. py0. B TOJ, TO CPOK OKYIIAEMOCTH MHBECTHIIMI OyneT
paBeH
1) 4,8 rona
2) 57er
3) 4,5rona
4) 52 rona

3amanue Nel(
KakoBo 0yner 3nauenue koddduimenta a¢pdexruBHocTH naBectuninii ARR, eciu
CpPEIHEroJI0BOM pa3Mep MpUObLUIN cocTaBiisieT 47 ThIC. py0., a BEJIMUMHA UHBECTH-
uuii 370 thIC. py0.?
1) 13,7 %
2) 12,7 %
3) 12%
4) 132%

3amanue Nell
Yemy Oyner paBHO 3HaueHue NPV ucxons u3 ciemyronmx JaHHBIX JIEKTPOHHOU
Tabsmibl Excel?
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A B C %) E F G
T YncTaiil JHCKOHTHPOBAHMIT 10X0n NPV
2

3 :meanucxomuposamar 12%
4
Tlepwon |[Tepeonagamsunie Jenexamit norok, | IucKORTHpOBammuil
5 (ron), T |sarpamw, IC Joxon |Pacxon |CF AeHeRHbI N0TOK
6 0 125 000}
7 1 47000] 27000 20 000 17857
8 2 53 000{ 30000 23 000 18335
9 3 60 000] 32000 28 000 19930
10 4 38 000] 25000 33 000| 20972
1 5 61 000] 31000 30 000) 17023
2 6 55000 25 000 30 000| 15199
13 7 62 000] 33 000 29 000 13118
CyMMapHui
IHCKOHTHPOB ZHHEII

14 | TenexamIil NOTOK 122434
15

1) 2566

2) -2566

3) 2665

4) -2 665

3aganue Nel2

quy 6y,ueT PaBHO 3HAYCHHC HMHIACKCA l'IpI/I6I>IJ'IBHOCTI/I PI, pPaCCUUTAHHOI'O Ha OC-
HOBC CJIICAYIOIINX I[aHHBIX? OtBeT OKPYIIINTE 1O COTBIX.

A B C D E F G
1 Hrnexc perrabemmrocTit PI
2
3 CTaska DHCKOHTHPOBAMAA 1 10%%
4
’Hepuon [TeproRayamusie JRCKORTHPOR ARG
5 (ron). T [sarpatm, IC doxon  |Pacxoa |denexmmit notor, CF |merex sl DOTOK
6 0 100 000 100 000 100 000
7 1 550000 15000 40 000 36364
8 2 44 000 30000 14 000 11570
o 3 37500 25000 12 500 9391
10 - 48 000 35000 13 000 8879
n ) 42 000[ 30000 12 000 7451
12 6 46 700f 27 000 19 700 11120
13 7 43 500 22 000 21 500 11033
14 | 8 43 500 20000 23 500 10963
Cymmapsmiii
HCKONTHPOB AMHLIT

15 esesunil noToK 106772
16

1) 1,07

2) 1,77

3) 16

4) 1

3aganue Nel3

15



Uemy Oyner paBen DPP Ha ocHOBaHUU CIEAYIOMIMX TaHHBIX ?

A B C D E F
1 JIMCKOHTHPOBAHHEIN CPOK OKYNAEMOCTH iHBecTiangt DPP
3 CraBKa OHCKOHTHPOBAHHA I 10%
4
JIHCKOHTHPOE 2HHRIN
JCHEXHRI NOTOK
ITepuon |ITepsoravampinie | Jenesxuniit | JHCKORTHPOBAHHEIR | HApPaCTAHOUBIM

5 (ron), T sarpats, IC | morok, CF | nmemexsmiit noTox HTOr oM
6 0 145 000
7 1 36 000 32727 32727
8 2 30 000 24793 57521
@ 3 43 000 32307 89827
10 4 42 000 28687 118514
11 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

3apanue Neld4

Kakas Bctpoennas pynkuusa Excel ucnonsiyercs npu pacuere NPV?
1) 4IIC

2) BCJ]

3) CIYUMEXOY

4) HOPMAJIM3ALIUA

3aganue Nel5S
Kakas ¢popmyna Oyaer equHCTBEHHO BepHOU mpu pacuete Pl B sueiike F157?
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A B C D E F G

1 Hunexc perrabemrocTn Pl
3 CraBsxa IHCKOHTHPOBAHMA I 13%
ITepuon |[IepBoHavamHEE Tlenexuntil noTOK, | {HCKOHTHPOB AHHKIH

5 (ron). T |[sampamw, IC Toxon |Pacxon |CF IeHEeNHLI MOTOK
6 0 100 000
7 1 55000 15000 40 000 35398
8 2 44 000] 30 000 14 000 10964
G 3 37 500f 25 000 12 500 8663
10 B 48 000] 35 000 13 000 7973
11 b 42 000} 30000 12 000 6513
12 6 46 700{ 27 000 19 700 9462
13 7 43 500{ 22000 21 500 9139
14 8 43 500| 20000 23 500 3840
15 PI
16

1) =CYMM(F6:F14)/B6

2) =CYMM(F7:F14)/B6

3) =CYMM(F6:F14)-B6

4) =CYMM(F6:F14)-B6

3aganue Nel6

Yemy Oyner paBHo 3HadeHne IRR, paccuntanHoe B Excel Ha ocHOBe ciiemyronux
JTAHHBIX ¢ UcTosib3oBaHueM (yakmmru BC/L?

A B C D
| BryTpennas HopMa goxopHocTH IRR

Tlepuion (ITepeoHauampnie |T{eHexHBIR

3 [(rom), T [3arpatw, IC norox, CF
4 0 1 500 000] -1500000
5 1 500000
6 2 520000
7 3 480000
E 4 450000
G 5 400000
10 IRR

1) 19%

2) 17 %

3) 18 %

4) 18,8 %

3aganue Nel7

YcTaHOBUTE COOTBETCTBUE MEXKIY (DYHKIMEH U €€ MpeIHa3HAYCHUEM.

HOPMCTPACII 1) BosBpamiaer paBHOMEpHO pacmpe-

1 .
) JIeJIEHHOE Cy4daitHoe unciio E

17



CUETECJIN ITo3BoyseT TOMYYUTH CIIy4alHOE

2) 2) 49uCIIO U3 3aJaHHOTO MHTEpBajia

CJIIYUMEX]Y Bo3ppamaer cranmapTHoe  HOP-
3) 3) MampHOE pacmpeseiieHue

HOPMAJIN3ALIAA Bosspamaer HOPMAJIN30BaHHOE
4) 4) 3HaveHue Z BEIMYUHBI X

CJIHUC OcyiiecTBIsI€T MOACYET KOJUYECTBA
5) 5) s4eek B yKa3aHHOM OJIOKE

3aganue Nel8

UYro nipencrasisier coboii metog MounTe-Kapio?

1) Co3mganue MaTeMaTHYECKOW MOJIENN pa3padaThiBAEMOro MPOeKTa

2) Mertoj, KOTOPBIH UCTIOIB3YETCS JUIsl PEIICHHS 3a/1a4 ONTUMHU3AI[IN

3) Coznanne Kakoro-immbo (hU3MYECKOTo MPOLECCa, MOACIMPOBAHUE MOBEACHUS
OTAEJIBHBIX JJIEMEHTOB

4) CpaBHeHHe (HaKTHISCKOTO UCIIOJHEHHS TPOCKTa

3axanue Nel9
Kaxas ¢pynkuusa cpensl Excel mo3BomisieT moy4uTs cayyaiiHOE YUCIO U3 3aJaHHO-
ro UHTEpBaja’?
1) CJIHUC
2) CIIYUMEXY
3) CUETECJIN
4) HOPMAJIM3AIIWA

3amanue Ne2(
Ha ocHOBe meTo/a MpoOBEpKH YCTOMYHMBOCTH W JAHHBIX DJIEKTPOHHOW TaOJIUIIBI
Excel paccuunTaiite 3anac puHaHCOBOM yCTOWYMBOCTH.
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PaxTrueckit oonem

MpoJax, mT. 21 500
Touxa
2 ©BesyberrouHoctm.mt. | 15000

3artac puHaHCOEBOI
npo4yHocTH, %

Hh W

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

3amanue Ne21

Ha ocHoBe naHHbIX 31ekTpoHHON Tabmuibl Excel paccuurtaiite koaduiimeHt Ba-
pHUaIuu.

1 [Tpoexr

CraupaptHoe | Cpenuee
OTKIIOHEHHE | OXMzaaeMoe

2  HOOXOOHOCTH 3Ha4YeHue
630 9 000

4
1) 8%
2) 7%
3) 6,5%
4) 10%

3aganue Ne22

Yemy Oyner paBeH WHTErpalibHBIN mMoKa3areiab 3((HEKTUBHOCTH, €CIIH, COTJIacHO
MIPOBEICHHBIM HCCIICIOBAHUSAM, TI0 TPOEKTY OXHUAAIOTCSA CICAYIOIINE CIIEHAPUU
pa3BUTHUS?
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A B C

BepoaTHOCTE
HaCTYIUICHHA
O aHHOT O
NPV, tuic.pyb|cuenapus, %
2 Cuenapsi 1 33 000 0,15
3 Cuenapii 2 30 000 6
4 Cpenapmi 3 27 000 0.25
o
1) 29700
2) 29800
3) 29500
4) 20500
3ananue Ne23

biiok kouTposs cucremsl Project Expert Bxitouaet

1) ™momyns GOpMUPOBAHUS ONIEPAIIMOHHOTO TUIAHA OPTaHU3AINN
2) MOJIyJb aKTyaJIN3alluy ICHEKHBIX MTOCTYIUICHUI

3) MOIyJb CTATUCTHYECKOTO aHAIN3a

4) MOmyJIb IOCTPOCHHS TPAPUKOB U AHATPAMM

3ananue Ne24
HazoBute ocHOBHBIE 0JI0KH, U3 KOTOPBIX COCTOUT Mporpamma Project Expert.
1) brnok MomenupoBaHus
2) bnok rerepanuu pe3ysibTaToB
3) buok ananuza
4) biok mporHo3upoBaHus 3PPEKTUBHOCTH MPOCKTA

3ananme Ne2$5
CooTHecute 0JI0KM 1 MOy M cucTeMbl Project EXpert.
1) biok koHTpOIIS 1) Monynb (popmHupoBaHUS HWHBECTH-
[IUOHHOTO TJIaHA

bnok anannza Moaynpe akTyanu3auuu JECHEKHBIX

2) 2) .
MOCTYTUICHU N
3) biiok MonenupoBanus 3) Mopayne anHanuza 3¢G()EKTUBHOCTH
MPOEKTa
3apanue Ne26

CraHmapTHOE OTKIOHEHHE SIBIISIETCS aOCOMIOTHON MEPON PUCKA U TTOKA3hIBACT
1) Ha CKOJIBKO OXKHJaeMasl BEJIMYMHA OTKJIOHSIETCS OT MAaKCUMaJbHOTO 3Haue-
HUS
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2) Ha CKOJIBKO OKnJgacMasa BCINYNHA OoJbIIIe CPCAHCTO 3HAUCHU A

3) Ha CKOJIBKO B CPCOHCM OKHAACMOC 3HAYCHUC OTKIIOHACTCA OT CpGI[HCﬁ BCJIIN-
YU HBI

4) Ha CKOJIbBKO OKHaacMas BCIIMYHMHA MCHBIIC CPCAHCTO 3HAUCHUA

3aganue Ne27
Ykaxute hopmyity 1 pacdyeTa J0X0THOCTH MOPTdes.
1) r=>wi*i
2) T1,= D wi-ri
3) r,=. wiki
4) r,= > Wi +ri
3aganue Ne28

Bri6epure GpopMmyity g pacuéra CTaHIAPTHOTO OTKIOHEHHUS.

AP ()

" n+1
2) o= —Z'nlr(Ifr)

3) _ Zin:l( i
4) _ Z?:l(ri+F)

3aganue Ne29

Kakas Bctpoennas gynkiust B Excel npegycMoTpena ajis pacuéra CpeiHero 0XKu-
JA€MOT0 3HAYEHUS IOXOITHOCTU aKuuu?

1) =CTAHJOTKJIOH()
2) =KOPPEJI()
3) =CP3HAY()
4) =CTABKA()

3aganue Ne30

K nmpuniunam gopmMupoBaHus U yrpaBieHUs UHBECTUIMOHHBIM OPTHEneM MOX-
HO OTHECTH

1) MHMHAMH3ALHMIO TOXOTHOCTH

2) MaKCHMU3aIUIO PUCKa
3) mmBepcupuUKaLKo MOpThEsT aKkTUBOB
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2) HEOOXOMMYIO JTMKBUTHOCTh AKTHBOB, BXOSIINX B WHBECTUIIMOHHBIA MOPT-
benb
3amanue Ne31
Kak Ha3piBaeTCsS OOWH W3 CHOCOOOB Tepemaadd pucKa, MPEICTaBIISIONINA cOO0M
IPOIECC paclpeieNieHus] KanmuTala MEXIY pa3lIuIHbIMA OOBEKTaMH BIIOXKEHUS,
KOTOpBIC HEMOCPEICTBEHHO HE CBS3aHBI MEX Ty COO0MH?
1)  Jusepcudurariums
2) CrpaxoBaHue
3) XemkupoBaHUe
4)  JIuCKOHTHpOBaHUE

3ananme Ne32
Koaddumument Bapuanuu npoekra A pasen 0,32. Koaduiment Bapuanum npoek-
ta b paBen 0,51. Kakoit u3 npoekToB 00Jiee puckoBaH?
1) KoaddunmeHT Bapuamnuy He SBISETCS MOKa3aTeIeM PUCKa
2) O0a mpoekTa 001aJaF0T OJJMHAKOBBIM YPOBHEM PUCKA
3) IIpoekr b
4) Tlpoekt A

3aganme Ne33
Paccunraiite koaduimeHT Bapualuu JOXOJHOCTH, €CJIM CTaHIAPTHOE OTKIIOHE-
HUe noxoaHocty paBHo 2400, a cpennee oxunaemoe 3HaueHue — 32 600.

1) 1,36 %
2) 7,36 %
3) 73,62 %
4) 13,58 %

3aganue Ne34
OpHoii u3 ocobennocre noprdesnst TodrHa BeICTynaeT TOT (PAKT, 4TO
1) B MoOJeNM TOMYCKAeTCs TOJILKO MOKYIIKA IIEHHBIX Oymar
2) B MHBECTHLMOHHBIA MOPTQEIh BKIFOYAOTCS TOIBKO aKIUH
3) B MHBECTULIMOHHBIN MOPT(]ETh BKIIOYAIOTCS KaK PUCKOBBIE, TaK U O€3pUCKO-
BbI€ aKTHUBBI
4) ' B MHBECTHUIIMOHHBIN MOPTQEIh BKITFOYAKOTCS TOJIBKO OS3PUCKOBBIC AKTHUBBI

3apanmne Ne3S
Kakyto HancTpoiiky B Excel He00X0AMMO yCTaHOBUTH JIJIsl pacyéra KOBapHaIu?
1) AHajau3 JaHHBIX
2) KonoHTHTYIIBI
3) [Ilowuck perrenus
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4)  CKpbITBIC JIUCTHI

1)
2)

3)
4)

LS

L =T T = L

e
[ =]

13

CI/ICTCMaTI/I?)aHI/I}I moaxoaa K (bOpMI/IpOBaHI/II-O HMHBCCTHIIMOHHOI'O HOpT(i)GJ'I}I 141

3aganue Ne36
Ykaxkute HeOCTaTKH Moaen MapKoBuIia.
Puck oneHMBAETCS 110 OTHOIIICHUIO K CPETHEMY 3HAUCHHUIO

YIIPaBJICHUC €TI0 1OXOOAHOCTBIO U PHUCKOM

BYI[YHIaH AOXOJHOCTb OIPCACIICTCS KaK CPCAHAA TOJIBKO Ha OCHOBE CTAaTH-

CTHYCCKUX JaHHBIX
KOppeHHHI/IH MCKAY aKOUAMH HCIIOCTOSHHA
3aganue Ne37
Uto paccuutbhiBaeTcs B siueiike F17?
A B Z D E F G
=CP3HAUY(F6:F29) G 0,15 3,31
7,08 11,95 10,81
Llena saxpermia JOTomHICTE
Llesa sasparma 0AD JdexogHocTs JotomHocTs 0AD
Lena saxpaimaa QAD "Hopiwmasani OAD QAD “Hopremncagt
Jata OAD "TIykoitn”| "Coepbamx” HIEKATE "IIywoiin”, %o |"Coepbamx” %%| mmem”, %o

01.10.2013 21024 102,74 4836
01.11.2013 20428 103,07 4984 -2,83 0,32 2.64
01.12.2013 2039.7 101,17 5399 -0,1% -1,84 £33
01.01.2014 1989 94,7 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 -3,07 -1,92
01.04.2014 1880,1 72,5 6405 -4,08 -13 48 8,21
01.05.2014 1968 84,5 6656 4,68 16,55 3.92
01.06.2014 2036 84,3 6719 346 0,00 0,95
01.07.2014 2000,0 73, 7060 1,72 -12,90 5,08

14
1)
2)
3)
4)

Oxungaemas noxoaHoctb OAO «CoepOaHK
Oxupaemas noxogHoctb OAO «JIykoum»
Puck OAO «Coepbank»
Puck OAO «Jlykoim»

3ananue Ne38
Uto paccuuthiBaeTcs B siueiike E2?
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A B C D E F G
1 0,64 0,15 3,31
2 =CTAHIOOTKJIOH.B(E6E29)—1T—> 7.08 11,945 10,81
3
ITema saxpermm JoXogHOocTs
Llesea sasphiieh 0AD dozegrects | JotogHocts 0AD

Llera zaxprma QA "Hopromcwxmt OADQ OAD “Hopmcrmi
4 Jara OAD "TTveoiin”| "Chepbam” Himens” “Myroitn”, % | "Chepbarnc”, %o| mmem”, %
5 | 01102013 2102,4 102,74 4856
6  01.11.2013 20428 103,07 4984 -2,83 0,32 2,64
7 | 01122013 2039,7 101,17 5399 0,15 1,84 8,33
8§ | 01012014 1989 947 5378 2,49 6,40 -0,39
9 01.022014 1963 91,16 5980 1,31 -3,74 11,19
10 01.03.2014 1960 83,8 5865 -0,15 -8,07 -1,92
11 | 01.04.2014 1880,1 72,5 6405 -4,08 -13,48 9,21
12 01052014 1968 845 6656 4,68 16,55 3,92
13 01062014 2036 845 6719 3,46 0,00 0,95
14 01.07.2014 2000,9 73,6 7060 -1,72 -12,90 5,08
1)  Oxumaemas noxoaHocTb OAO «CoepOaHK»
2) Puck OAO «Co6epbaHk»
3) Puck OAO «Jlykoitm»
4)  OxwunmaeMas 10xogH0cTh OAO «JIykoim»

3aganue Ne39

B Excel 6pu1 moctpoen moprdens MapkoBuiia MakcuMaidbHON 3((PEeKTUBHOCTH
Mpy 33J]aHHOM MaKCHUMaJlbHOM ypoBHE pucka 9 %. Kakue orpanuueHus ObUTH
yCTaHOBJICHBI B TapameTpax «lloucka pemeHuiin?

| E . F G H I

1 Kopapyarpionnan marpiua

HoxonHocts

JoxoTHOC T QAD
JoxonHoCTs OAD "Hopwnscrast | Tons
QAD "Tyxofin®, | "Chepbanx”, | # Hukens™, | asupii B
2 %o % %o noptipens
3 Joxomuocts OAO “JTykoiin”, % 479940259 358800584 576373311 v
4 Joxoamocts OAD "Chepbans”, %o 35 88005841 136930707 17,7953399) 0,217982
5 Joxoguocts OAD "Hopsumeciasdt simens”, 6 5763733108 17,7953399| 111,887768] 0,782018
6 Jons asnii & moptdens 0] 021798196 0,7EI01804] 1
7
& Ougimassas JoxoTHOCTE, %6 0,64 0,15 3,31
9  Craspaptaos omenoHesite (prck), % 7,08 11,95 10,81
10
11 Obtmas goxognocts noprdens, %o 262
12 Obmuii prck noprdens, % 9,00
$1$6 <=1
1) $F$12<=9
$F$6 >=0
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$G%6 >=0
$H$6 >=0
$1$6 =1
$F$12>=9
2) $F$6>=0
$G$6 >=0
$H$6 >=0
$1$6 <=1
$F$12>=9
3) $F$6>=0
$G%6 >=0
$H$6 >=0
$1$6 =1
$F$12 <=9
4) $F$6>=0
$G$6 >=0
$H$6 >=0

3apnanmne Ned(
B Excel 0bu1 noctpoen noprdens MapkoBuila MUHUMAJIBHOTO PUCKa MPHU 33]1aH-
HOM MUHUMAJIbHOM ypOBHE JI0XOAHOCTH 2 %. Kakue orpanndeHust ObUIM YCTaHOB-
neHbl B napameTpax «lloucka pemenninn?

E F G H I
1 KonapHalpioHHas MATPHLIA
JoxoaMocTs
JoxoIHOC TS OAQ
HoxogHocTs OAD "Hopiunsces Honz
QAQ "MTywoiin”, | "Coepbank”, | i Himens”, | asapidi e
2 4 % %o noprdene
3 Joxogrocts OAD "Myxoiin”, % 479940259 35.8800584| 576373311 02601653
4 Joxognocts OAOQ "Chepbanx”, % 35 BRO05SE4L| 136,959707| 17,7953399] 0,1948985
5 Joxogrocs DAQ "Hopaumsemnii Hamens”, %o 57,63733108| 17,7953350| 1118877638 0,5449362
6 Joma aspil B noprens 0,260165257| 0,19489854| 0,5449362 1
£ Oustnaemas goxomHocoTs, %6 0,64 0,15 3,31
9 CraHpapTHoe OTEIOHeHHE (pHCK), %o 7,08 11,95 10,81
10
11 |O6mas noxoaHocTs noprhens, %o 2,00
12 | Obmumit prick moprdens, %o 8,09
$I$6=1
$F$11 <=2
1) $F$6>=0
$G$6 >=0
$H$6 >=0
2) $I$6=1
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$F$11 >=2
$F$6 >=0
$G%6 >=0
$H$6 >=0
316 <=1
$F$11 >=2
3) $F$6>=0
$G$6 >=0
$H$6 >=0
$1$6 <=1
$F$11 <=2
4) $F$6>=0
$G%6 >=0
$H$6 >=0

3ananue Ned41
B Excel 6b1 moctpoen noptdens ToOuHa MakcuMaibHOU 3(PPEKTUBHOCTU TPHU
3aJlTaHHOM MaKCHUMajlbHOM ypoBHe pucka 3,2 %. Kakue orpanudenus: ObLIM ycra-

HOBJIEHBI B mapameTpax «lloucka pemennii»?
D E F G H I

1 KDBEII-ELL'HW!HII.‘I MATPHLIE MBHCHMOCTER mamil

Jeoxoanocts | JoxogHooTs JoxoaHocTs
TonoTHOC TS OAD OAD FOCYIAPE THEHHBIX Hoax
OAD "Cocpbane”, |"Hopoumosiii| oonrocposmsn: | mammos 8

2 “Jymoiin®, %a o HuEene”, % | obmmrawdi, %o | moprdene
3 Adexoanocts OAO “yeodin”, *a 47.994026| 35,330058| 37.637331 ¥
4 Aoxogrocms OAQ "Ueepbans”, %6 S5, 880058 13695971 17,795354 1]
5 Hoxogroers OAD "Hopiumseradt sowens”, % | 57 6373531 1779534 111,88777 0,30252%
[ Jons axmsmon B nopTdens ] 0 030252321 0,607476808 1
T
§ Omorgacmas soxogmocts, e 0,64 0,15 3.31 1,00
9  CraumaprHos oTEToHeHMe (paick), %o 7.08 11,95 10.81 0,00
10
11 Otmas nexogHooTs moprdens, %o 1,70/
12 Obfmud preck nopthens, e 3.20

$I1$6 <=1

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

$F$6 >=0

$G$6 >=0

$H$6 >=0

$I1$6 =1

$EP12 <= 3,2
2) $ES$6 >=0

$F$6 >=0

$G$6 >=0

$H$6 >=0
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$1$6 =1

$E$12 >=3,2
3) $E$6>=0
$F$6 >=0
$G$6 >=0
$H$6 >=0
$1$6 >=1
$ES$12 <=3,2
2) $E$6>=0
$F$6 >=0
$G3$6 >=0
$H3$6 >=0
3ananue Ne4?2
n 2 2 n-. n *
O, VWt W, W, = \/Zi:lVVi Yot 22i=le=i+lVVi*Wj *kij*o-i O _ 3TO CbOpMyHa
1)  A0XomHOCTH OPTQEs
2) | JTMKBUIHOCTH MOPTQEs
3) KkauecTBa ympasieHUs OpTdenem
4) pucka noptdens
3apanne Ne43
Uto paccuntbhiBaeTcs B ssueiike F117
E H G H I
1 Kosapuaigionsas marpia
JoxeaHects
JoxonHocTs 0AD
JoxogHoC TR OAD "Hoprnscss Hons
OAD "Jlysoitn”, | "Coephars”, | it Hpxems”, | asapsl &
2 e e e noprdene
3 Adoxogrocts QAQ "lyroiin”, % 479940259 35 8800584 576373311 05
4 Hoxogrocts OAQ "Chepbar”, %6 3588005841 136,959707| 177953399 0.2
5 Hoxoguocte OAD "Hopuasceanit misens”, %o 37,63733108| 17,7953399| 111,887768 0.3
G Jons asst B noprdene 05 0.2 03 1
8 Ousimasmas [otomHOCTs, % 0,64 0,15 331
9 Cranpapraoe oTemoHesne (pick), %o 7,08 11,95 10,81
10 _
11 |77 =F8*F6+HGE"G6+HE"]
1)  OOuwmii puck nmoprdens
2) OOmias 10X0AHOCTh MOPTQEs
3) Musepcudukaius moprders
4)  OOr1ast TMKBUIHOCTD OPTQhEIs

3ananune Ned4
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Uto paccuutbhiBaeTcs B ssueiike F127

=3 | EOh | LA e | | b

E F G H I
1 Kopapuaionnas MaTpiLa
HoxognocTs
JoxogHocTs 0AOD
JoxogHocTs 0AD "Hopsaeces Hona
OQAQ "Jlveodtn”™, | "Coepbany”, | # swimeas”, | axmii s
Yo %o Yo noprdene
Hoxoarects OAQ “Tlykedia”™, % 479940259 35 BB00584| 576373311 0,25
Hovonnocts QAD "Chepbanx”, o 3588005841 136959707 17,7953399 0,6
Hexonxocts OAO "Hoprurscrnit smymens”, %6 5763733108 17,7953399] 111887768 015
Jons mapift B noprdens 0,25 0,6 0,15 1
8 Omainaemas ToXOIHOCTE, Y6 0,64 0,15 3,31
9 CrannaptHoe oTERoHeHHE (prack), %6 7,08 1195 10,81

10

11 |Ofmas goxogmocts moprdens, %

07|

12 b

=KOPEHBMYMHOBMYMHOZFoH6F 3 HS) 13150

1)  OOuwmii prck moprdens

2)  JuBepcudurarus mopTdes

3) OOmas TUKBUIHOCTD TOPThEs
4) OO0mmas J0X0IHOCTh mopTdes

3ananue Ned45

Ecmu B> 1, To

1)

2)

3)

4)

JIOXOAHOCTh aKIUU M JOXOAHOCTh MopTdens (MHIeKca pPbhIHKA) IEMOHCTPHU-
PYIOT OJHOHANPABICHHOE JIBM)KEHHUE, ITPU 3TOM BOJATUIBHOCTH JOXOJIHOCTH
aKIMU BbIILIE BOJATHIBHOCTH TOXOJAHOCTH MOpPTdens

JIOXOAHOCTh aKUHUU M JOXOAHOCTh MopTdens (MHAeKca pblHKA) IEMOHCTPU-
PYIOT OJHOHANPABIIEHHOE JIBH)KEHHE, TPU 3TOM BOJATHIIBHOCTH JOXOJIHOCTH
aKLIWA HUXKE, YEM BOJATHUIBHOCTD TOXOAHOCTH MOPTQEIs

OTCYTCTBYET KOPpESIUS MEXAY JIOXOJHOCThIO aKUUU U JIOXOJHOCTBIO
noptdens (MHAEKCA PHIHKA)

JIOXOJTHOCTh aKIUU U JTIOXOJAHOCTh MopTdens (MHIEKCca pbIHKA) AEMOHCTPH-
PYIOT OJHOHAINPABIEHHOE JBH)KEHHE, IPH 3TOM BOJATHIBHOCTBH JTOXOJHOCTH
aKIMU paBHA BOJATUIHLHOCTH JOXOAHOCTH HOPTQEs

3ananune Ne46

Bo Bknaake «AHanu3 JaHHBIX» BBIOpaH MHCTPYMEHT aHaiu3a «Perpeccus». B ka-
YeCcTBE BXOJHOTO MHTEpBaja Y yKa3zaHa €XeMecsiyHas JOXOJHOCTh MHJeKca 3a 4
roja, B KauecTBE BXOJHOTO MHTepBaia X — exKeMecsyHas 10X01HOCTh akiuid OAO
«I"azmpom» 3a 4 roga. Pe3ynbTarhl mpeACTaBICHbI HA PUCYHKE.
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A B C D E F G H I
BBIBOI HTOT'OB

1
E] Pezpeccuonnad cramucmusa
4  MuomecTeemumi R 0, 78927
5 R-kBagpar 062294
6 HopumrpopaHHelf R-kpanpat  0,61474
7 CraHmapTHad ouUIHOKa 003353
2 HabmooesRa 45
o
10 JuenepcHoHRB ARATHS
Iwayuno
11 df 55 MS F chik F
12 Perpeccas 1 008543 008543 759971 26E-11
13 Ocratox 46 005171 000112
14 Hroro 47 013714
15
Cmanda f- P-
FRosdhs  pwmmas  omamuc  Iwavenu Huwowue Bepoowue Huwcnue Bepowue
16 yrenmh  omnbxa  wiuxa & D5%% 05% 05,08 05,0%
17 Y-nepeceueume 000625 000484 129016 020344 -00035 0016 -0,0035 0,016
18 IMepesmennas X 1 06277 0072 B.71763 26E-11 048276 077263 048276 0.77263
Uemy paBen 6era-kodppuiineHT?
1) 0,61474
2) 0,13714
3) 0,78927
4) 0,6277
3aganue Ned47

Ecnu noX0mHOCTh aKkIuu JIEMOHCTPHUPYET Pa3HOHANPABJICHHOE JIBIKEHHE C J0-
XOJTHOCTBIO TTOpTQess (MHIEK A PhIHKA), TO

1) B=0

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

3ananmne Ne48

Kaxoit ¢opmysoil MOXKHO BOCHOJIB30BaThCs A pacuérta Oera-kodPduimeHta B
Excel ?

1) =CP3HAY(JIMHEMH();1)
2) =MHJIEKCUIMHENH();1)
3) =JIMHEWMHMHIEKC();1)
4) =CP3HAYUHJEKC();1)

3apnanmne Ne49
Kaxoit u3 npeacrasinennsix Hwke [[MDoB Gosiee mpuBiiekaTeNIeH A1 BIOKEHUS C
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TOUYKH 3peHUs 3PPEKTUBHOCTH YIPABICHUS UM YIPABIIAIOIIEH KOMIaHUEH?
[MN®
VYpasndomas KOMIaHUS
Kareropus
Koaddumument Ilapna

Nuroccrpax obnuranuu
HNuroccrpax-MuBectuium

OO0mranmii
0,5467

BTB — ®ounp I'mo0anbHBIX TUBUICHIOB
BTb Kanuran Ynpaenenne AktuBaMu
AxKimn
0,1689

Yuusep-Munekc MMBbB
YHauBep MeHEKMEHT
MNanexcHbIT AKXy

0,0001

ADT- ®onx FOOumeiHbIi
Hopa-Bect Kannran
CMenIanHbIX HHBECTHIINI

—0,1854

1)  Yuusep-Uunexc MMBbB

2) ADT- ®ounpg KOOuneitnbii

3) Hnroccrpax oOymramyu

4) BTbB — ®ona ['modanbHBIX IUBHICHIOB

3apanue NeS0
Koopduuuenr R? INda «Kanuranb — IlepcneKTHBHBIC BIOKEHHS» COCTABHIL
93,25 %. O 4ém 310 roBOpUT?
1)  Puck, KoTOpbIii Ha ce0s B3sUT yIpaBIOMUi GOHIOM, ONpaBAaH
2) CBs3b MKy TUHAMUKOW PhIHKA U TUHAMUKOW CTOMMOCTH T1asi OTCYTCTBYET
CBs13p MEXly JUHAMUKOW PBIHKA U JTMHAMHUKOW CTOMMOCTH Iasg OYEHb TEC-
3)
Hast
4)  Puck, KOTOpbIH Ha ceOs B3sUT YIIPABISIONIHIA (HOHIOM, HEOTIPABIaH

Kpurepuu oueHku:

30



Baibl BEICTABIISIFOTCS MPOIMOPIIMOHAIBHO MPABUILHBIM OTBETaM
9.2.2. 3agaun

3amaua 1

Paccumuraiite NPV, Pl u DPP Ha ocHOBe clieqyrONIMX JaHHBIX: BBIPYYKa
OT peaiu3aluy MPOAYKIMH cocTaBuia 1| MiH. py0. mpu oObeme Bbimycka B 200
IIT., IEpEMEHHBIE 3aTpaThl — 5 py0. 3a mrT., nocrosiHAble — 100 000 py0. B rogx,
Hajor Ha npuObuIb — 20 %, craBka quckoHTUpoBanus — 10 %. IlepBoHavanbHbIe
WHBECTUIIMOHHBIE 3aTpaThl MPU 3TOM cOCTaBWIM 2 MIH. py0. Cpok mpoekrta 5
JeT.

Pexomenmanuu: mnpu BBITIOJHEHUH 3aJlaHUsl cCOCTaBbTe Tabnmiy B EXcel,
MOKa3bIBAIOLIYI0 pacyeT YHCTOIO J0XOJa MO TrofaMm Il HaXOXKJIEHUS YHUCTOU
npuBeieHHON ctoumoctu. OOpaseln] Takol TaOnMIbI MPUBENEH B OJaHKE BBI-
nosHeHus 3angaHus. Taxke npu pacuere NPV Bocmosb3yiitech BCTpOEHHOM
¢ynknueit UIIC. OtBet Ha 3ananue npejacraBbTe B popmare Excel.

I[GHG)KHI)IG IIOTOKH IIO I'ogaM

0 rox 1 rox 2 T0]1 3 rox 4 ron 5 rox

NuBectunuu, pyo.

BrIpyuka, pyoO.

[lepemennsie 3aTpa-
ThI, pyO.

ITocTostHHBIE 3aTpa-
THI, pyO.

[Tpubsime 10 HAJIO-
roo0JI0KeHHUS, PyO.

Yucras  npuObLIb,
pyo.

Craka guckontupoBanus — 10%

IToka3zaTenu 3HaUYeHHE MMOKa3aTes

NPV

Pl

DPP

3axaua 2

[TpoBeauTe CpaBHUTEIBHYIO XapakTepucTuky Project Expert u mroboro
JPYTroro MporpaMMHOTO MPOAYKTa sl pa3pabOoTKK OW3HEC-TIJIAHOB M OICHKHU
MHBECTUIIMOHHBIX TIPOEKTOB.

PekoMenpanmu: cpaBHEHHE MPOU3BECTH HE MEHEE, YeM IO 5 IMpHU3HaKaM.
B kauecTBe CpaBHUTEIBHOTO MPOIYKTa MOXKHO HCIOJIb30BATh, HAIIpUMEp, AJIBT-
Wusecr, COMFAR, Business Plan Pro u npyrue.

| CpaBHuTenBHBI MPH- | Project Expert
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3HaK

3agaua 3.

Ha ocHOBe npeacTaBieHHBIX TAHHBIX O PIHOYHOM CTOMMOCTH aKIUN JIFO-
00l pOCCHUIICKON KOMMIaHUU pAacCUMTAWTE CTATUCTUYECKUE TMOKa3aTeld pHUCKa:
CTaHJIAPTHOE OTKJIOHEHHE U KO3(PPUIIUSHT BapUaIIH.

Cnenaiite BBIBOJIBI OTHOCUTEIIBHO PUCKAa MHBECTUPOBAHUS B aKIMW JaH-
HOW KOMITAaHUHU.

PexoMeH1aninu: BBIMOJHEHHOE 3aJ]aHhe HEOOXOIUMO MPE/ICTABUTH B J10-
kymente Excel B popmate «.xIsx», MCTIONB3ys MPEATTOKEHHBIN aJTOPUTM.

AJITOPUTM BBITIOJTHEHHUS 3a1aHUS.

1. 3aiiauTe Ha OJIMH U3 CAlUTOB, II€ MYOJIMKYIOTCS KOTUPOBKHU aKIIUM poc-
CHICKHMX KOMIIAHHH, U dKcropTupyite B EXcel nadopmMaiuio o pplHOYHOH CTO-
MMOCTH aKIUil OJHON U3 POCCHUMCKHAX KOMITAHMM Ha MPOTSHKEHUU TPEX JIET 3a
KaXbIi MECSILI.

Hanpuwmep,

- 3aiiauTe Ha cat www.finam.ru. Beibepute Briaaky «IIpo pbiHOK» -
«IKCIOPT JAHHBIXY;

- BBIOEpUTE aKIMU JIFOOOM POCCUUCKOM KOMIAHWU, KOTOPYIO OyjeTe aHa-
JU3UPOBATh; UHTEPBAJ BPEMEHH — J000M (Ha MPOTSKEHUU TPEX JIET), MEPUO-
TUYHOCTh — «1 Mecdam»; popMar — «.CSV»; pa3fAeluTeNb — «TOYKA C 3aIsITON»;
OCTaJIbHBIE MapaMeTPhl — JTIOOBIE.

- HOKMUTE «TOJYYUTh (hailin.

2. Jlns aHanmu3a OCTaBbTE CTOJIOLBI: J1aTa; IieHa 3akpbiThsi. OCTaabHYIO
undopmaruio ynanure. [lepernmenyiite 3arojioBKy CTOJIOIOB.

J1st TOoro, 9TOOBI MOXKHO OBLIO MPOBOAMTH PACUETHl HA OCHOBE JIAHHBIX O
[IEHAX 3aKPBITUS, HEOOXOAMMO TTOCTABUThH B KAYECTBE pa3IeIUTENIe BMECTO TO-
yek — 3amnareie. J{us storo Haxxmure «Ctrl+F» - «3amenuTsy. 3amenure «.» Ha
«.

3. Cozpaiite cronber «J1oXoaHOCTh 3a MecAIy. JJ0X0MHOCTh 1O aKIuU 3a
MecsIl HauauTe 1o (popmysie Kak OTHOIIEHUE PAa3HUIBI MKy TEKYIEH IEHOM
Y LEHOM 3a MPEAbIAYIIUH MECALl K PBIHOYHOM ILIEHE 3a MPEABIIAYLIAN MECSIL.
[IpotsinuTe 3Ty QopMyny A0 KoHLa BHU3. DopMmaT siueek B MPOIEHTHBIN Tepe-
BOJIUTbH HE CIIEIYET, TOXOAHOCTh JOJKHA OBITh BEIpAKEHA B JIOJISIX €IIMHUITBI.

4. PaccuurtaiiTe CpeaHIOI 0XKUIAEMYIO JOXOJIHOCTh, BOCIOJIb30BABIIUCH
BcTpoeHHOU (yHkiuet =CP3HAUY(), BbiaenB HEOOXOIMMBIN THAMA30H SUEEK,
I7I€ OTpakK€Ha eXKeMeCsIUYHas T0XOAHOCTh aKIIUH.
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5. PaccuuTaiiTe cTaHAApTHOE OTKJIOHEHHME JAOXOJHOCTEH, BOCIIOJIb30BAB-
mmck Betpoennoi dynkimert Excel: =CTAHJOTKJIOH.B(), BbIACTHB TOT ke
HEOOXOJUMBIN AMANA30H SYEEK, e OTpaKeHa €KEeMECSYHasl JOXOJHOCTb aK-
nuii. OTMETHUM, 4TO B AJIEKTPOHHOM y4e€OHUKE pacuéT CTaHAapTHOI'O OTKJIOHE-
HUSl TIPOU3BOJUTCS MO3TAHO MO (GopMysiaM 0€3 MCIOJb30BaHMSI BCTPOCHHOMN
¢dynkuuu Excel.

6. Paccunraiite K03(pGUIIMEHT Bapualuy, pa3IeinuB CTaHIAPTHOE OTKIIO-
HEHUE Ha CpeJIHEE 0’KHIaeMOoe 3HaueHue, yMHOKUB Ha 100%.

7. Cnenaiite BbIBOJI OTHOCUTEIBHO PUCKA MHBECTUPOBAHUS B aKLIMM aHa-
JT3UPYEMON KOMITAHUMU.

3agauya 4

Ha ocHOBe nm3yueHHOro Marepuasna TeMbl 5 3JEKTPOHHOrO y4eOHHKa OT-
BETHTE Ha PsiJl BOIIPOCOB.

1. Yro npencrasiser coooit CAPM-Mozens?

2. Kakue cocrapistonue BriatoyaeT B cedst CAPM-monens? Uto xapak-
TEpU3YyeT KaXKaasi COCTaBIISIIOIIAs?

3. Uro xapakTepusyeT U KaK paccuuThiBaeTcs 6eta-koddduient?

4. Kak uHTEpIpeTHPOBATh pa3InvHbIC 3HaUCHUs OeTa-koddduurenTa?

3HaYCHUE TTOKA3ATENS YpoBeHb pUCKa aKIIUH Hanpagnenue nsmenenus
JIOXOJTHOCTH aKIUH IO OT-
HOIIICHUIO K JOXOAHOCTH
pBIHKA

p>1

p=1

0<p<l1

-1<B<0

p=-1

p<-1

5. KakoBsl npeumyiiiectBa u HegoctaTku npumenennss CAPM-monenu u
moauduiupoBanHod CAPM-monenu?

3HayeHUE MOKa3aTes [IpenmymiecTBa Henocratkn

CAPM-monens

MonmudurupoBanHas
CAPM-monenn
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3agaua S

1. Ha ocHOBEe M3y4e€HHOro Marepuana TeMbl 6 3JIEKTPOHHOIO ydyeOHHKa
POBEIUTE XapaKTEPUCTHUKY OCHOBHBIX IOKa3aTeseil, XapaKTepu3yommx 3¢-
(EeKTUBHOCTH YIPABJICHUSI TAEBBIMU WHBECTUIIMOHHBIMHU (DOHAMH.

ITokazarens XapakTepUCTUKA U MHTEPIPETALIHS

Koaddunment lapma

Koaddumment Coptuno

Koaddumment Omera

Kosddumuent bera

Koaddumment Anbda

Koadpdunment VaR

Koo dunuenr R?

BonatuibHOCTH

2. [Ipoananu3upyiiTe JaHHbIC, IPEACTaBICHHbIC Ha caiiTe WWW.nlu.ru.

- 3yunte poHKUHT MaeBbIX MHBECTUITMOHHBIX (DOHIOB MO CTOUMOCTH YH-
CTBIX aKTHBOB I10 JaHHBIM Ha KOHEL MPEAbIAYIIEro Mecsla U ONpeeNIUTe nae-
BOW MHBECTUITMOHHBIX (DOHJ ¢ HAMOOJBIIIEH BEIMYNHON CTOMMOCTH YHCTHIX aK-
TUBOB (WWW.NIU.ru — «[TMDbI» — «PaakuHT 1o CHAY).

- 3yunTe poHKUHT NaeBbIX HHBECTUITMOHHBIX (DOHIOB MO JOXOIHOCTH 3a
MOCJICTHUIN TOJ U OTPEEIUTE MaeBO MHBECTULIMOHHBIX (DOHJI, KOTOPHIN MOKa-
3a;1 00bIy0 J0XoaHoCcTh (WWW.NIU.ru — «ITNU®bl» — «P3ukunr [TMdoB 10
JTOXOAHOCTH» — «1 TomI»).

- Onpenenure naeBOM MHBECTUITMOHHBIX (DOHI, KOTOPHIN MMeeT OoJbIiee
3HaueHue kodddunmenta [Mlapma (Www.nlu.ru — «Anamutuka» — «Koshduim-
eHTh — «Koaduument lapna»). O uéM roBopuT AaHHBINA MMOKa3aTENb?

- Onpenenure MaeBOM MHBECTUIIMOHHBIX (DOHJI, KOTOPHIA UMeeT OoJIbIee
3HaueHue koddduimenra Copruno (WWw.nlu.ru — «Anamutukay — «Koahdu-
1ueHTe — «Koaddurment CoptrHoy). O uéM TOBOPUT TaHHBIN MTOKA3aTENb?

- Omnpenenute maeBble WHBECTUIIMOHHBIE (OHABI, KOTOPHIE HMEIOT
HauOoJblliee W HauMeHblliee 3HadeHus Kodhduruenta VaR  dongoB
(www.nlu.ru — «Ananutuka» — «Koaddunuente» — «Koadduiment VaR ¢on-
JIOBY»). 311eCh K€ CKavalWTe METONUuKy pacdera kodddurumentoB VaR dhonmos,
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ucnosbdyemyro HII «Hanumonanenas Jlura Ynopasnaomux». Kak uHTepnperu-

pyertcs nokazarenb VaR?

- [T ¢ HanOoIbIIEH BETUUYNHON CTOUMMOCTH YACTHIX AKTUBOB:

Hazsanue [111®Da

HanmenoBanue ynpaBisiomen KoMIa-
HUU

Kareropus [11Pa

CTOMMOCTb YMCTBIX aKTUBOB

- [IM® ¢ HanbopIed T0XOIHOCTRIO 32 1 rox:

HazBanue [111®Da

HanmenoBanue ymnpaBisiomen KoMIa-
HUU

Kareropus [11®Pa

Hoxoanocts 3a 1 o

- [T ¢ HanOONBIIIUM 3HAYEHUEM

korddunmenta [lapmna:

HazBanune [11®da

HanmenoBaHue ymnpaBisiomen KoMIia-
HUU

Kareropus [11Pa

Koaddurment Hlapna

Wurepnperanums kodddunuenta [lapmna

- [TN® ¢ HanOONBIIIUM 3HAYEHUEM

kodddurmenta CopTuHo:

HazBanune [111®Pa

HanmeHoBaHne ymnpaBisiomen KoMIa-
HUU

Kareropus [11®Pa

Koaddumment Coptuno

HNurepniperanms ko3¢ dunmenta Cop-
TUHO

- [T ® ¢ HanOOJIBIIINM 3HAUEHUEM

korddunrenta VaR ¢ouos:

HazBanue [11®da

HauMeHoBaHue ynpasisIolIe KoMmIla-
HUU

Kareropus [11®Da

VaR donna 3a 1 mecsn

VaR donma 3a 12 mecsien

Wurepnperanus VaR
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- [I® ¢ naumenwIuM 3HaueHuEM Koddduimenta VaR dhoH1oB:

HazBanue [111®Da

HanmeHnoBaHue ynpaBnﬂ}omefI KOMIIa-
504041

Kareropus [11Pa

VaR ¢onga 3a 1 mecsn

VaR donna 3a 12 Mecsinen

Nurtepnperamus VaR

Kpurepuu oneHku:

5 6a/u10B — 3a NPaBWJILHOE PELICHUE 33/1a4M U C/IeTaHHBIMU BbIBOIaMHU

4 GayyIoB — 3a MPaBUJILHOE pEIIeHHE 3aaun 0e3 apryMEeHTHPOBAHHBIX BBIBOJIOB

3 6auta— 3a peleHue 3a1auu ¢ 0JJHON OIIMOKOM, U 6€3 BHIBOJIOB

2 Gayina — 3a pellieHue 3a1a4u C ABYMs HE3HAYUTEJIbHBIMU OIIMOKaMH, HO C IPaBUIIbHBIM
JITOPUTMOM PEIICHHUS

1 Gar— 3a MOMBITKY PELICHUS 3aaHUs

10. O0pa3oBaTesibHbIC TEXHOJIOIHM U METOAMYECCKHE YKA3AHUSA 110
OCBOCHHUIO TMCUMILINHBI

[Tpu u3ydyeHnn OTUCUUILIUHBI (Y4eOHOIro Kypca) UCIOIb3YIOTCS TPaaULu-
OHHbIE 00PA30BATEIbHBIE TEXHOJIOTHH.
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11. Y4yeOHO-MeTOAMYECKOE M MH(POPMALIMOHHOE O0ecIedeHue ANCIIHU-
IIMHBI

11.1. O0s13aTesibHASI JIUTEPATYPA

Ne bubnmorpaduueckoe onvucanue Tun (yuebnuk, | KonuuectBo B
/T ydeOHoe 1oco- | OubiauoTeke
oue, yuebHO-
METOJIUYECKOe
rnocooue,
MPAKTUKYM,
2p.)
1 | UBanos U. B.
DOUHAHCOBBIA MEHEKMEHT CTOMMOCTHOW  IMOJXO0J
. yuebHoe moco- | 9bC
[DnmexTpoHHEI pecype] : yueb. mocodbue / 1. B. MBaHoB, Site "TPRbookss
B. B. bapanos. - Mocksa : Ansnuna busnec bykc, 2019.
- 503 c. - ISBN 978-5-9614-0678-8.
2 Huxkynuna H. H. ®uHaHCOBBI MEHEIKMEHT OpraHu3a- SBbC
UK [ DJICKTPOHHBIH pecypc] : TEOpHUs U MPaKTHKA : y4ueo. "IPRbooks"

nocodue / H. H. Hukynuna, /[. B. Cyxonoes, H. 1. Opu-
amBmwn. - Mocksa : JOHUTU-JTAHA, 2017. - 511 c. -
ISBN 978-5-238-01547-7.

yueOHUK

11.2. TomosiHuTEeILHAS JIUTEPATYPA U y4eOHbIe MaTepHaJbl (ayAuo-,
BH/1€0IIOCOOHS U JIP.)

e (ong Hayunoit bubmuorexu TI'Y:

No bubnuorpaduueckoe onucanue Tun (yuebHuK, yuyeOnoe nmo- | KonuyectBo B
n/m cobue, yueOHO- OoubnuoTeKe
METOAMYECKOE TIoco0ue,
MIPAKTUKYM, ayJIHO0-, BH-
JIEOTOCO0us U JIp.)
HukonoBa U. A. IlpoekTHblil aHanmu3 u yue0. nocobue 9BC "IPRbooks"
1 | npoekTHOe (uHaHCUpOBaHUE [Dnek-
TPOHHBIN pecypc] : [yue6. nmocodue] / .
A. HukoHoBa. - MockBa : AjbnuHa
[Ma6awmep, 2017. - 153 c. - ISBN 978-
5-9614-1771-5.
e npyrue GoHAbI:
Ne Tun (yueOHuk, yuedHoe nmo- MecTo xpanenus (MeTomu-
n/n codme, yueOHoO- .
bubauorpaguyeckoe yecKkuil kaOuHer Kadeapsl,
OnMcaHue MeToameckoe nocopue, ropoackue 0u0JIMOTEeKN
NPaKTHKYM, ayJAHO0-, BH-
J1e0nocoous u ap.) p-)
DUHAHCOBOE MOJEIUPOBA-
Hue: Kypc Jsekumit; TI'Y;
WNu-T PuHAHCOB, Y2KOHOMH- Meroanyecknii KaOUHET fe-
1 |xu wu ympaBneHus; Kad. Kypc nexuuit MapTaMeHTa MarucTpaTypsbl

"®UHAaHCHI U KpeauT .
TTY. - Tompsttu : TI'Y,
2017.

(6usHec-mporpamMm)
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Ne Tun (yueOHuk, yuedHoe mo-
MecTo xpaHeHusi (MeToaU-
n/n codme, yueOHoO- .
bubanorpaguyeckoe yeckuii kabuHet Kadeapsl,
MeToau4YecKoe mocooue,
onucaHue ropojackue 0uOJIHOTEKH
NPAaKTHUKYM, ayAu0-, BH- p.)
aeonocoous u ap.) P-
®uHaHCOBOE MOJIEIUPOBa-
Hue: npaktukym; TT'Y; Un- o
Metoanyeckuii KaOUHET J1e-
T (UHAHCOB, YKOHOMUKH U
2 " [IpakTukym napTamMeHTa MarucTpaTypbl
ynpasieHus; kad. "duHan- (6M3HEC-TIpOrpaMM)
cel 1 kpeaut”. - TI'Y. - To- porp
aestTa : TI'Y, 2017.
COT'JTACOBAHO
Jupextop Hay4yHOI OUONIHOTEKN
(noonucv) (A.0. @amunus)
«__» 20 T
MII

11.3. Ilepeuyenn pecypcoB HHGPOPMAIUOHHO-TEJIEKOMMYHHUKALNMOHHOMI
ceru ""UnTepuer"

. WebofScience[ DnekTpoHHBIA pecypc]| : MyJIbTUAUCIUILTHHAPHAS pede-
paruBHas 6a3a nannbix. — Philadelphia: ClarivateAnalitics, 2016—. — Pexxum 10-
cryna: apps.webofknowledge.com. — 3ari. ¢ 3xpana. — S3. pyc., aHr.

. Scopus [DnexktpoHHBI pecypc]: pedepaTuBHas 0a3za JAaHHBIX. —
Netherlands: Elsevier, 2004—. — Pexxum gocTyma: scopus.com. — 3ari. ¢ dKpaHa.
— 3. pyc., aHra.

. Elibrary[OnexTponnbslii pecypc]| : HayyHas 3JEKTpOHHas OMOIMOTEeKa. —
Mocksa: HOb, 2000—. — Pexxum noctyna: elibrary.ru. — 3ari. ¢ skpana. — 3.

pyc., aHTJL.
. SpringerLink[DnekTponHbiii  pecypc] [6aza  maHHBIX].  —
Switzerland: SpringerNature, 1842—. — Pexxum poctyna: link.springer.com. —
3ari. ¢ sKpaHa. — fI3. aHrI.

. ScienceDirect[ DnekTpoHHBIA pecypc| : KOJUICKIUS SJICKTPOHHBIX KHUT
uznatenberBa Elsevier. — Netherlands: Elsevier, 2018—-. — Pexum mgocryna:
sciencedirect.com. — 3aru. ¢ 3kpaHa. — S13. aHrI.

. Cambridgeuniversitypress[ DJIEKTpOHHBIN pecypc| : KypHajabl H3JaTENb-
ctBa. — Cambridge: Cambridgeuniversitypress, 2018—. — Pexum mpocryna:
cambridge.org. — 3ari. ¢ skpana. — 3. aHr.

. NEICON [DnekTpoHHBIA pecypc]: 37eKTpoHHAas MHGOpMaILus: apXuB
Hay4HbIX KypHanmoB. — MockBa: HOMKOH, 2002-. — Pexum pocryna:

neicon.ru/resources/archive. — 3ari. ¢ sxkpana. — SI3. pyc., aHri.
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11.4. IlepeyeHb NPOrpaMMHOTI0 00eCIIeYeHUs

Ne KoauuecTtBO PexBu3MTHI 10r0BOpa
HaunmenoBanue I10 . N
n/n JUIEeH3UI (nata, HOMep, CPOK AeHCTBHUA)
1 Windows: - noroop 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 JICUCTBUS — O€CCPOYHO
2 Office Standard:

Office Stdandard 2013 Russian -

OLP NL AcademicEdition

KoHTpakT Ne 690 ot 19.05.2015,
CPOK JeHiCTBHSI — OECCpOUHO

Office Stdandard 2016 Russian -

OLP NL AcademicEdition

norosop Ne 757 ot 04.07.2018,
CPOK JIeHCTBHS — OECCPOYHO;
KoHTpakT Ne 727 ot 20.07.2016,
CPOK JeHCTBHsI — OECCPOUHO

11.5. Onucanue MaTepuaJbHO-TEeXHUYECKOH 0a3bl, HEOOXOAUMON 15
OCYLIeCTBJICHHS 00Pa30BaTeJbHOI0 Mpouecca Mo JMCUMILVInHe (MOIYJII0)

HaumenoBanue o6opyno- % o ¥
BaHHBIX yqeﬁm,nf KaOuHe- DakTHYECKHUIl aapec £ é g
Ne TOB, JJabopaTopuii, MacTep- IlepeyeHb 0CHOBHOTO y4eOHbIX KAOMHETOB, = e g 5
n/n CKMX U JIp. 00BEKTOB JJI51 00opynoBaHust JabopaTopuii, ma- g E § =
NMpoBeE/ICHUA npaKanecmix CTEPCKHUX M JP. é é g
)| HaﬁopaTopmﬂx 3aHATUH
YueOunast aynutopus ans | CTonbl ydeHUYEecKue 85,6 78
MIPOBEACHUS 3aHSATUHN | TBYXMECTHBIE (MOHO-
JIEKIITMOHHOTO Tumna. | 6J0K), CTOJN Mpenoja-
VYyebHas ayauTopus ISl | BaTeIbCKUN , CTYJ
MPOBEACHUS 3aHATUN Ce- | MPEnoJAaBaTeIbCKUM,
MUHApPCKOTO TUIA. | IOCKa  ayAUTOpHAas
VYuebnas ayauropus ais | (MenoBasi), kadenpa,
KypCOBOTO  TIPOEKTUPO- | MPOEKTOD, 9KpaH.;
BaHUs (BBIOSTHEHHUS | KOMIIbIOTED, *Kanmo3u. | 445020, Camapckas
1 | xkypcoBbix pabot). Yueob- 0011., r. TonmpsarTH,
Has ayJuTOpUs Uil IPO- yi. Ymakosa, 1. 59
BEJICHUSI TPYMIOBBIX U
WHJIMBUIYQJIbHBIX  KOH-
CyJIbTaIIUM. VYyebnas
ayIuToOpusl ISl TMpOBe-
JICHUS 3aHSATUN TEKYyIle-
ro KOHTpOJIE U TIpOMe-
XKYTOYHOM  aTTECTalUU.
(C-801)
[Tomemenue st camo- | Crosel yaenmueckue, | 445020, Camapckas | 84,8 16
CTOSITEJIbHOU paboTHI | CTYNIbST yYEHUYECKHE, | 00IacTh, I'. TombAT-
2 | ctynenTos. (I'-401) 1K ¢ BbIXOZOM B ceTh | TH, JI. benopycckas,
Nurepner 14, mo3umms mo TIT
Ne 48, 4 sTax
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