MMHUCTEPCTBO HAYKHU U BBICHIEI'O OBPA30OBAHM S POCCUMCKOM ®EJEPAITN
(enepanbHOE roCyAapCTBEHHOE OIOPKETHOE 00pa30BaTeIbHOE YUPEIKICHHE
BBICIIET0 00pa30BaHUs
«TONBATTUHCKUIA TOCYIAPCTBCHHBIN YHUBEPCUTET»

b1.B./1B.02.01

(uHOexc OucyuniuHot)

PABOYASA ITPOI'PAMMA JTUCHUIIJIMHBI

NHBecTHLIMOHHOE MO/IeJIMPOBAHME

(Haumenosanue OUCYUNIUHbL)

I10 HAINPaBJICHUIO MOATOTOBKH (CHEUAIILHOCTH)
38.03.01 Dxonomuka

HaIpaBJIECHHOCTH (MPOQUIIb)/CrIeIUaTu3 A
DOHUHAHCOBBIN MEHEKMEHT

®dopma o0ydeHusI: 3a09HAs
I'on Habopa: 2020
O6mras Tpynoemkocts: 4 3E

Pacnpeneﬂeﬂue JaCoB JUCIHUILIMHBI IO ceMeCTPpaM

Cemectp 6

dopma KOHTpPOJIS 3 HTroro
Bun 3ansiTuit
Jlekuun 4 4
JlaGopaTopHble
[TpakTHueckue 8 8
PykoBoJCTBO: KypcoBbie paboThl (poekTsi) / PI'P
IIpomexxyTouHas arrectaus 0,35 0,35
KonraktHas paboTa 12,35 12,35
CamocTosTenpHas padora 123 123
KoHTpoan 8,65 8,65
Hroro 216 216




Pabouyto nporpamMmy coctaBui(un):
CTapIIuii mpenoaBareib, AnboaeBa A.M.

(OondcHocmy, yueHoe 36anue, cmenensb, Pamunus 1.0.)

PenensupoBanue pabodeid mporpaMMbl JUCIUIUTHHBL:

OtcyrcTBYyeT

Penensent

(OoadicHoCcmb, yueHoe 36anue, cmenensb, Pamunus 1.0.)

PaGouas mporpamMmma AuCHMILTUHBL cocTaBiieHa Ha ocHoBaHUU @I'OC BO u yyeOHoOro 1ana
HaTpaBJIeHUs TOAr0TOBKY (crienuanbHocTh) 38.03.01 DxoHOMUKA

Cpok neiicTBus padoueil mporpaMMsbl AMCUMILIMHBI 10 «29» aBrycra 2025 r.

YTBEPXIEHO

Ha 3acemanum nemapramenta OakanaBpuata (PKOHOMHUYECKHX U YIPaBICHYECKUX
IpOrpaMm)

(npotoko:n 3acenanus Ne 1 ot «29» aBrycra 2019 r.).



1. Ileanb ocBoOeHMS JUCUHMIIJIMHBI

Lens ocCBOEHUS JUCHUUIUIUHBI — OCBOEHHE CTYACHTAMH OCHOBHBIX TEOPETUUECKHUX
MOJIOKEHUH B 00JIACTH HMHBECTUIIMOHHOTO MOJICJIUPOBAHMS, a TaKXE IPUBHUTHE CTYyJICHTaM
MPAKTUYECKUX HABBIKOB B 00JIACTH MOJCIMPOBAHUS PEATbHBIX U (PMHAHCOBBIX WHBECTHUITUH.

2. Mecto nucuumiuabl B ctpykrype OIIOITI BO

JIMCIUTIIMHB W TPAKTUKH, HAa OCBOCHHHM KOTOPBIX Oaszupyercsl JaHHas JUCIUILIMHA!
OxoHoMmuKa, DuHaHCOBbIE BbIYMCICHHs, (CTaThcThKa, DKOHOMHKA opraHu3zanuu 1, OCHOBBI
MIPEANPUHUMATEIICKON IeATeIILHOCTH.

JIMCIUTITMHBI U TTPAKTUKH, JJI1 KOTOPBIX OCBOCHUE JAHHOW JNUCIMIUIMHBI HEOOXOIUMO Kak

MpeaecTBYONIee: Y PaBIE€HUE HHBECTUIUSAMM.

3. Iliianupyemblie pe3yJibTaThl 00y4eHUs1

dopmMupyemMblie U
pMHpY NHaukaTopbl JOCTHKEHUAS

KOHTPOJIUpYyeMbIe . I[InanupyemMble pe3yJbTaThl
Konl;neTef:{yunu KOMIETEHIHH pyoﬁyqelfnﬂy
(Ko 1 HAMMEHOBAHUE) (kon n HanveroBaic)

[TK-1 crtocoGHOCTEIO - 3HaTh: OCHOBBI HWHBECTUIIMOHHOTO
cobpath u MOJICITUPOBAHUS B Excel;
MIPOAHATH3UPOBATH BO3MOXKHOCTH TIporpammbl  Project
UCXOJIHBIC TaHHEIE, Expert TUTST WHBECTUIIMOHHOTO
HEOOXOTUMBIC TSI MOJICTTUPOBAHUSI.

pacuera 5KOHOMUYECKHUX U YMeTh: MpOBOIUTH pacuéT U aHaIU3
COLMAIBHO- MoKazaresnei WHBECTUILIMOHHOMN
HKOHOMUYECKHUX sddextuBHocT B Excel, crtpouts
ToKazareJiei, HEOOXOIUMBbIE TaOJHIIBI M PUCYHKU;
XapaKTePU3YIOMINX OCYIIECTBISTh aHanu3 U
JESTSIILHOCTh MOJICTTUPOBAHUE PHUCKOB
XO3SUCTBYIOIINUX WHBECTHIIMOHHOTO TpoekTta B Excel;
CyOBEKTOB WCIOJIb30BaTh BO3MOXKHOCTH

nporpamMbl  Project  Expert s
MOATOTOBKH OU3HEC-TIJIAHOB M OLIEHKU
MHBECTUIIMOHHBIX IIPOEKTOB;
ucnonb3oBathk Excel mis moctpoenus
monemu  CAPM  nmns oueHku
(bMHAHCOBBIX AKTUBOB; MPOBOAUTH B
Excel olieHKy pHCKOB OTIENbHBIX
(bMHAHCOBBIX aKTUBOB U TOpTdens B
1esnoM; (HopMUpOBaTH ONTUMAIBHBIN
WHBECTUIIMOHHBIN noprens;
ouenuBatb B Excel s¢¢extuBHOCTH
yIpaBICHUS WHBECTHIIMOHHBIM
nopTdenem.

Bnaners: HaBeikamu paboTel B Excel
JUIsL pacuéTa OCHOBHBIX ITOKa3areseu
3O PEKTUBHOCTH WHBECTULIMMA, JIA




®opmMupyembie U
KOHTPOJIUpYeMble
KOMIIETEeHIMH
(ko1 1 HAUMEHOBAHME)

NuaukaTopsl J0CTHXKEHUS
KOMIIeTeHIH i
(Koa 1 HAMMEHOBaHUE)

Ilnannpyemble pe3ybTaThl
o0y4eHust

MOCTPOEHUST OCHOBHBIX TaOJUIl U
PHUCYHKOB; HaBBIKAMH
MMHUTAIIOHHOTO MOJICIIUPOBAHUS
PHUCKOB B Excel; HaBbIKAMHU
npumeHeHus Tabmun  Excel  mus
MO/IETTUPOBaHUS (UHAHCOBBIX
WHBECTULIUHA.




4. CTpyKTYpa M coJiepKaHue IUCHUIINHbI

DopMBbI TEKYLLET0

Bun . KOHTPOJIA
Monayab . HaumenoBanue TeM 3aHATHIA Oo0nbem,
(pasnen) yueOHoit (yueGHoi pasoTsI) Cemectp . Banasl | UHTepakTuB, 4. | (HAHMeHOBaHUE
padoThI OLICHOYHOI'0
cpeacrsa)

Monyns | Jlek1 OCHOBBI UHBECTHUIIHOHHOT'O 5 15 - - -
MoienpoBanus. Pacuér u ananms
MoKa3aTeyieil MTHBECTUIIMOHHOM
s dexruBHOCTH B Excel

Monys 1 Ipl AHanu3 1 MOJEIMPOBAHNE PUCKOB 5 15 - - [TpakTuueckoe
WHBECTUITMOHHOTO TpoekTa B Excel. 3alaHNe
TexHoIOrUs UMUTAITUOHHOTO
MojieTTMpoBaHus B cpene Excel

Monyis 1 [Ip2 Hcnonp3oBanue nmporpammsl Project Expert ) 16 - - [IpakTuueckoe
JUIS IOATOTOBKH OM3HEC-TUIAaHOB U OLEHKU 3aaHue
WHBECTUITMOHHBIX TTPOEKTOB

Mopyns 2 Jlex2 Pacuér noxoaHOCTH U pUCKa OTAETBHON 5 10 - - -
LIEHHOW OymMaru u noptgens HeHHbIX Oymar
B Excel

Monyns 2 I1p3 [Toctpoenue monenn CAPM nanst 5 14 - - [IpakTrueckoe
poccuiickoro (hOHI0BOTO PhIHKA C 3aaHue
ucrnons3zoBanueMm Excel

Mopyns 2 [Ip4 Onenka 3¢ (peKTUBHOCTH yIpaBICHUS 5 14 - - [TpakTrueckoe
WHBECTUIIMOHHBIM MOpTdenem 3aaHue

CP CaMocTosTeNnbHOE U3YYEHHE MaTepraia 5 123 - - -
Kontpons |Jk3amen 5 8,65 - -




DopMBbI TEKYLLET0

Bun . KOHTPOJIA
Monayab . HaumenoBanue TeM 3aHATHIA Oo0nbem,
yueOHO N CemecTtp Bbannbl | UHTepakTuB, 4. | (HAHMMEHOBaHUE
(paznen) (yueoHoO¥ paGoThI) q,
padoThI OLICHOYHOI'0
cpeacrsa)
I1A 0,35
HUroro: 216 -




5. O6pa3oBaTe/ibHbIE TEXHOJIOTHH

C uenbto (opMuUpoBaHUS KOMIIETEHIIMM Yy CTYJEHTOB B Yy4eOHOM Mpolecce
UCIIOJIb3YIOTCS TUCTAHIIMOHHBIE 00pa30BaTEIbHbIE TEXHOIOTHU

6. MeToauuyecKue YKa3aHUusA 110 0OCBOCHUIO JUCHUIIJIMHBI

Metoanyeckre peKOMEHIAIUH CTYICHTaM JIJIsl CAMOCTOSITETIbHON paboTHI

CaMmocrosiTenbHasi paboTra - 3TO IUTaHHpyeMas paboTa CTYACHTOB, BBINOJHSAEMAs IO
3aJJaHUI0 U TIPU METOJIMYECKOM PYKOBOJCTBE IpENoaBaress, HO 0e3 ero HemocpeacTBEHHOTrO
yuactusi. CamocrosiTesibHasgs paboTa BBIMONHSAET pal (GYHKIUN, CpeAd KOTOPBIX OCOOEHHO
BBIJICIISIOTCS:

- pa3BuBaoIas (MOBBILICHUE KYJIbTYpbl YMCTBEHHOTO TpyJAa, MpPHOOIIEHHE K
TBOPUYECKUM BUJAM JIEATEIHHOCTH, 00OTAIIEHNE UHTEIUICKTYaTbHBIX CIIOCOOHOCTEH CTYEHTOB);

- OpPUEHTHUPYIOIIasi U CTUMYIUpYIOLIas (mpoieccy 00ydeHHs MPUAAECTCS YCKOPEHUE U
MOTHBAITHSA);

- BocnuTarenabHas ((OpMUPYIOTCS U pa3BUBAIOTCS MNPO(ECCHOHANBHBIE KavyecTBa
CIICIINAINCTA);

- UCClIeIoBaTeNbCKas (HOBBI YPOBEHb MPO(EeCcCHOHAIBHO-TBOPUYECKOTO MBIIIIJICHHS);

- UHPOPMALMOHHO-00y4atonIas (yueOHas NesTeTbHOCTh CTYACHTOB Ha ayIUTOPHBIX
3aHATHSAX ).

Lenbi0 caMOCTOATENBHBIX 3aHATHH SIBISETCS CAMOCTOSITENIbHOE Oosiee TiTy0oKoe M3ydeHHe
CTYJIEHTaMH OTJEJIbHBIX BOMPOCOB Kypca C HCIIOJIb30BAHHEM PEKOMEHIYEMOU JOMOIHUTEIBHON
JTUTEPATyPhl U APYTUX HHPOPMAIIMOHHBIX UCTOYHHKOB.

3aaHUSIMU CaMOCTOSITENIbHOM paObOThI CTYICHTOB SIBJISIFOTCSI:

- CHUCTeMAaTH3alusg ¢ 3aKPeIUICHHE TIIOJYYEeHHBIX TEOPETUYECKHUX 3HAHUHA W
MPAKTUYECKUX YMEHUH CTYICHTOB;

- yrayOeHne U pacuIupeHre TEOPETUUECKUX 3HAHHIH;

- (dbopMHpOBaHUE YMEHHS UCTIOIB30BAThH CIIPABOYHYIO JIUTEPATYPY.

ITpu paGoTte ¢ OCHOBHOM U JIOMOJHUTENILHON JIUTEPaTypOl 11e1eco00pa3HO NPUAEPKUBATHCS
TaKOW mocienoBaTenbHOCTH. CHavana MpoYuTaTh BECh 33JaHHBIA TEKCT B ObIcTpoM Temrie. Llemp
TAKOTO YTEHMs 3aKII0YaeTcs B TOM, 4TOOBI co3JaTh oOIlee NpeAcTaBieHHe o0 H3ydyaeMoM
Matepuale, MOHATh OOIINK CMBICT MPOYUTAHHOTO. 3aTeM MPOYUTATh BTOPUYHO, OoJiee MEIIICHHO,
YTOOBI B XOJI€ YTEHUS MOHATH ¥ 3aIIOMHUTH CMBICIT IIPOYUTAHHOTO.

[Ipr mOAroTOBKE K SK3aMEHY CTYICHT JOJDKEH MOBTOPHO M3YYHTh KOHCIIEKTHI JICKIHHA U
PEKOMEH/IOBAaHHYIO  JINTEPATypy, MPOCMOTPETh pEIIeHHS OCHOBHBIX 3a/lady, PEHICHHBIX
CaMOCTOSITENIFHO M Ha MPAKTUYECKUX 3aHATHSIX, a TaKKE€ COCTAaBUTh MUCHMEHHBIC OTBETHI Ha BCE
BONPOCHI, BEBIHECEHHBIE Ha HK3aMEH.



7. OueHOYHBIE CPEACTBA

7.1. IIacopT OLIeHOYHBIX CPEACTB

Cemect Koxa koHTpo/IMpyemMoii KOMIIeTEeHIIUH HaumeHoBanue
P (WJIM ee 4acTu) OLIEHOYHOI0 CPeACTBA
6 [1K-1 [IpakTrueckoe 3aganue

7.2. TunoBbIe 3aJaHUSI MJIH HHbIE MATEPHAJIbI, HEOOXOMMBbIE VIS TEKYIIEero KOHTPOJIs
7.2.1. IpakTHYecKHe 3aaHUA

3aganmne 1

K Teme 1 «OcHOBbI HHBECTHIMOHHOT0 Mo/leIUpoBaHus. PacuéT n ananus nokasarenei
HHBeCTUIHOHHOM dPPpexTuBHOCTH B Excel»

Paccuuraiite NPV, Pl u DPP Ha ocHOBe cienyroumx JaHHBIX: BBIpYYKa OT peallu3aluu
NPOAYKIMH cocTaBmwia | MiH. py0. npu oObeme Boimycka B 200 mIT., IepeMeHHbIE 3aTpaThl — 5 pyo.
3a mrT., nocrostaabie — 100 000 py6. B rox, Hamor Ha mpuObLTE — 20 %, cTaBKa AUCKOHTHPOBAHUS —
10 %. IlepBoHauajdbHBIE MHBECTULIMOHHBIC 3aTpaThl MPU ITOM cocTaBWiIM 2 MiH. py0. Cpok
IIPOEKTA 5 JIeT.

PexoMeHmaMu: mpy BBINOJHEHHH 3aJaHHs COCTaBbTe Tabuuily B EXcel, mokaspiBaroriyro
pacyer 4MCTOro JI0XOAa IO rojaM Jjs HaXOKICHHUS YUCTOW IpHBEIEeHHOW croumocTH. O6pasen
TakoW TaONMIBI TIpUBEJACH B OJaHKE BBINIOJIHCHHWS 3amaHusa. Taxxke mnpu pacdere NPV
BOCIIOJIB3yiTech BcTpoeHHou dynkiwen YIIC. OtBet Ha 3ananue npescraBbTe B hopmare Excel.

JleHeKHbIe TOTOKH 10 roJlaM
0 ron 1 rox 2 rox 3ron 4 Tox Sron

WNuBectumum, pyo.

Bripyuka, py0.

IlepemenHbIe 3aTpaThl, Pyo.

ITocTosiHHbIE 3aTpaThl, pyo.

ITpu6sL1H J10
HAJI0r000JI03KeHus, pyo.

Uwcras npuobLib, pyo.

CraBka auckoHTupoBanusi — 10%

HOKa3aTeJ'II/I 3Ha‘IGHI/I€ ITOKa3aTeCIa
NPV
Pl
DPP
3aganue 2

K teme 2 «AHaau3 U MOAeIMPOBAaHHE PHUCKOB MHBECTHIMOHHOro npoexkra B Excel.
TexHo10rMg UMHUTALMOHHOI0 MOAeJIMpoBaHus B cpene Excel»

Harmmmmre scce Ha Temy: «COBpeMEHHBIE TEXHOJIOTHH HMUTAIIMOHHOTO MOJECIIUPOBAHUS.

Pexomenpanuu: ©npu HANUCAaHUM OCCE YKAXUTE IPEANOCBUIKM COBEPLICHCTBOBAHUSA
TEXHOJIOTUM MOJIEIUPOBAHMSI, PACKpoWTe 0Oa30Bble KOHLEMNIUU W HWHCTPYMEHTAJbHBIE pEIICHUS
UMHTALMOHHOTO MOJIEJIMPOBAHUS, a TaK)Ke MPOBEAUTE KPATKH 0030p HECKOJIBKHX COBPEMEHHBIX
CHUCTEM MOJEIUPOBAHUS.

3ananue 3
K teme 3 «Mcnoub3oBanne nporpammbl Project Expert nisi moaroroBkm Om3Hec-
NJIAHOB U OLIeHKH HHBECTHLIMOHHBIX NIPOEKTOB



[lpoBenute CcpaBHUTEIbHYIO XapakTepucTuky Project EXpert u moboro apyroro
MPOrPaMMHOTO MPOAYKTA AJIsl pa3pab0TKH OM3HEC-TUIAHOB U OLIEHKH WHBECTUIIMOHHBIX ITPOEKTOB.

PexoMenmanuu: cpaBHEHUME NPOU3BECTM HE MEHEE, 4yeM 10 S5 mpu3Hakam. B kauectBe
CPaBHHUTEILHOTO MPOAYKTa MOXHO HCIIOJIB30BaTh, Harpumep, AnbT-MuBecT, COMFAR, Business
Plan Pro u npyrue.

CpaBHHUTENBHBIA IPHU3HAK Project Expert

3aganue 4

K teme 4 «Pacuyétr M0XO0JHOCTH W PHCKA OTAEJbHOW HEeHHOW Oymaru u mnoprdesis
neHHbIx Oymar B Excel»

Ha ocHoBe mpeacTaBIeHHBIX JaHHBIX O PHIHOYHOW CTOMMOCTH aKIMid JIIOOOH POCCHICKOM
KOMIIAHMM pPAaCCUMTANUTE CTAaTUCTUYECKHE I[IOKa3aTeM pHUCKA: CTaHJAPTHOE OTKJIOHEHHE U
K03 PHIIMEHT BapHaLnu.

CrenaiiTe BbIBO/IbI OTHOCUTEIBHO PUCKA MHBECTUPOBAHUS B aKIIUHU JTAHHOW KOMITAHHH.

PexoMeHaiMu: BBIMOJIHEHHOE 3aJlaHHe HEOOXOAMMO MpPEACTaBUTh B JAoKymeHTe EXcel B
dopmarte «.xIsx», UCIIONB3Ysl IPEATIOKEHHBIN aITOPUTM.

AJNTOpPUTM BBIIIOJIHEHUS 3aJaHUSI.

1. 3aiinure Ha OOMH W3 CAWTOB, TJE MYOJUKYIOTCS KOTHPOBKHM AaKIHUH PpPOCCHUMCKHUX
KOMITaHWH, ¥ 3Kcroptupyiite B EXcel mHbOpMaIuio 0 peIHOYHONW CTOMMOCTH AKIHi OJHOW W3
POCCHICKHX KOMITAHUI HAa MPOTSHKEHUH TPEX JIET 3a KaXK bl MECHILI.

Hampuwmep,

- 3aiiquTe Ha callT www.finam.ru. Beioepure Bkinaaky «IIpo peiHOK» - «IKCIIOPT TaHHBIXY;

- BBIOGpUTE aKIMU JIO00M PpOCCHHCKOW KOMIAHMH, KOTOpYIO OyjaeTe aHaJIu3upoBaTh;
MHTEpPBAJl BpEMEHU — JII000H (Ha MPOTSHKEHUU TPEX JIET), MEPUOIUYHOCTh — «1 Mecsiy»; ¢popmat —
«.CSV»; pa3JIeNIuTelb — «TOYKA C 3aMATON»; OCTAIbHbIE TapaMeTphl — JTrOObIE.

- HOKMUTE «IOJYYUTh haiti.

2. Jlns aHanm3a OCTaBbTE CTOJIOIBI: JaTa; IeHa 3akpbITUs. OcTanbHYI HH(OpMaIuio
ynanure. [lepeumenyiiTe 3arojioBKM CTOJIOIIOB.

Jlnist Toro, 4ToOBl MOKHO OBLIO MPOBOAUTH PACYETHI HA OCHOBE JAHHBIX O I[EHAX 3aKPBITHUS,
HEO0OXOUMO MOCTaBUTh B KAaUe€CTBE pa3esuTeNeld BMECTO TOUEK — 3amsaThle. [ 3Toro Haxmure
«Ctrl+F» - «3ameHHTB». 3aMEHUTE «.» HA .

3. Coszmaiite cTonben «J10X0MHOCTH 3a MecsI». JJOXOAHOCTh 110 aKIMK 332 MECSI HalUTE 110
dopMyne Kak OTHOIIEHHE pa3HUIbl MEXIY TEKYIIeW HEHOW M IEHOM 3a MpeablayLIMid Mecsl K
PBIHOYHOM IIeHe 3a npeAbLayuil Mecau. [IpoTsHuTe 3Ty popmyiy 10 KoHLa BHU3. DPopMarT siueek B
IPOLIEHTHBIN MEPEBOUTH HE CIENYET, I0XOAHOCTh J0JKHA OBITh BBIPAXKEHA B AOJISIX €IMHHIIBI.

4. PaccuuTaiiTe CpEeAHION OXHUIAEMYI0 JIOXOJHOCTh, BOCIOJIb30BAaBIINCh BCTPOCHHOU
dbynkueit =CP3HAUY(), BbienuB HEOOXOAMMBIN JHAMa30H SYeeK, e OTpa)keHa eKeMecsyHas
NOXOQHOCTD aKIHAH.

5. Paccuuraiite cTaHIapTHOE OTKJIOHEHHE JTOXOJHOCTEW, BOCIOJIB30BABLINCH BCTPOCHHOMN
dynxrmeint Excel: =CTAHIOTKJIOH.B(), BbiienuB TOT e HEOOXOAMMBIN JHANa3oH sS4YeeK, e
OTpakeHa eXeMecsyHas MOXOAHOCTh akuui. OTMETHM, YTO B DJIEKTPOHHOM Y4YEeOHHKE pacuér
CTaH/JAapTHOIO OTKJIOHEHHWS TMPOMU3BOAUTCA TO3TamHO 1o QopmynaM 0e3 HCHOIb30BaHUS
BCTpoeHHO# (hyHkumu Excel.

6. PaccunTaiite kod(hPuIMeHT Bapuanuu, pas3aeiuB CTaHIAPTHOE OTKIOHEHHE Ha CpeaHee
0oXkHjaeMoe 3HaueHue, ymHoxkuB Ha 100%.

7. Cnenaiite BBIBOJ OTHOCUTEIBHO PHCKAa HWHBECTUPOBAHMSA B AKIUU aHAJIU3HPYEMOU
KOMIIaHUH.



3ananme 5

K T1eme 5 «Iloctpoenne moaeau CAPM st poccMiickoro (poHIA0BOI0 pPbIHKA €

ucnojn3opanueMm Excel»

Ha ocHoBe HN3YUYCHHOI'0O Marc€puaja TEMBI 5 OJICKTPOHHOI'O y‘le6HI/IKa OTBCTBTC Ha piaAnd

BOIIPOCOB.

1. Uto npexacrasnser co6oit CAPM-monens?
2. Kakue cocrasisrone Biitoyaer B cebs CAPM-monens? UTto XapakTepusyeT Kaxnias

COCTaBJIsIIONIasn?

3. Uro xapakTepusyeT U KaK PacCUYMThIBAaeTCs OeTa-KodhhuimueHT?
4. Kak nHTepIpeTHPOBaTh Pa3IMYHbIC 3HaYCHUs OeTa-Koddduimenra?

3HaueHHUE ITOKa3aTes

YpoBeHb pucKka akuuu

HampasneHnue n3aMeHeHUs! 10XOAHOCTH
aKI[MX 110 OTHOLIEHMIO K JOXOIHOCTH
pBIHKA

p>1

p=1

0<p<1

-1<B<0

p=-1

p<-1

5. KakoBbl  mnpeum

moudumpoannoir CAPM-monenn?

yimectBa U Hemoctatku — npumeHenuss ~ CAPM-mopenu

3HayeHHe MoOKa3aTems

IIpeumymecTBa

HenocraTku

CAPM-monens

MoaudunupoBaHHas CAPM-
MO/IeTIb

3ananue 6

K Teme 6 «Onenka 3¢(peKTHBHOCTH yNIPaBJIeHUS] HHBECTHIHOHHBIM NOpTdenem»
1. Ha ocHoBe wu3ydyeHHOro Mmarepuana TeMbl 6 53JIEKTPOHHOTO Yy4yeOHHKa IPOBEIUTE
MoKazaresie, XapakTepusyomux 3()(QEeKTUBHOCTb YIIpaBIECHUS
aeBbIMH HHBECTHLIMOHHBIMU (DOHJIAMH.

XApaKTCPHUCTUKY OCHOBHBIX

IToka3zarenn

XapaKkTepuCTHKA ¥ HHTepIpeTanus

Koa¢pdpuuument lapna

Koadpunuent Copruno

Koadpunment Omera

Koaddunuenr bera

Koaddpunuent Ansda

Koadpunuent VaR

Kospdumuent R?

BonatunsHOCTB

2. Ilpoananu3upyiiTe JaHHbIC, IPEICTaBICHHBIC HA caiiTe WWW.Nlu.ru.

u


http://www.nlu.ru/

- MI3yunTe pIHKUHT MAEeBBIX HHBECTUIIMOHHBIX (POHIOB IO CTOMMOCTH YUCTHIX aKTHBOB IIO
JaHHBIM Ha KOHEIl MpeAbIAYIIEero Mecsila W OIpeAeiauTe MaeBOW HMHBECTUIMOHHBIX (OHI C
HAMOOJIbIICH BEIMYMHON CTOMMOCTH YHCTHIX akTHBOB (WWW.Nlu.ru — «[TU®bI» — «P3HKUHT 1O
CYHA»).

- M3yunTe pIHKUHT MaeBhIX HHBECTHIIMOHHBIX (DOHJIOB IO JOXOJHOCTH 3a MOCIECIHUN TO U
OINpE/ICTIUTE T[AaeBOM WMHBECTUIMOHHBIX (DOHI, KOTOPBIA MOKa3aal OOJBINYI0 JOXOTHOCTh
(www.nlu.ru — «ITM®bI» — «Paakunr [TMDoB o goxomHoctn» — «1 rom»).

- Ompenenute MaeBOM HWHBECTHIIMOHHBIX (OHJI, KOTOPBIA HUMeeT OoJibliiee 3HAuYCHUE
ko3 ¢punmenta Illapma (Www.nlu.ru — «Anamutikay — «Koaddummentsr» — «KoapoummeHt
[Tapmia»). O 4éM TOBOPUT JaHHBIN MTOKA3aTENb?

- OmpenenuTe MaeBOd WHBECTHIIMOHHBIX (OHJ, KOTOPBIH HUMeEeT Oolblliee 3HAUYCHUE
kodp¢uimenta CoptuHo (WWW.nlu.ru — «Anamutukay — «Kosdpdumumenter»y — «Koadpdumuent
Coptunoy»). O uéM roBOpHUT AAHHBIHN OKa3aTeNb?

- OmnpegenuTe naeBble HWHBECTULHMOHHBbIE (DOHIBI, KOTOPbIE HMMEIOT HaubOoibliee U
HauMeHbllee 3HaueHus Koddduimenta VaR o¢owmor (wWww.nlu.ru — «AnHanutukay —
«Koapdumuento» — «Koaddunuent VaR donmos»). 3mech ke ckauaidTe METOJIUKY pacuera
kodp¢urmenToB VaR donmos, ucnonszyemyto HIT «Hanmonanenas Jlura Ymnpasmsrommxy». Kak
UHTEpIpETHpYyeTcs mokaszarensb VaR?

- [I® ¢ nanbonpIieit BeTMYUHON CTOMMOCTH YHCTHIX aKTHBOB:

Hazpanue [11da

HanmenoBanue ynpapinsronieii KOMIaHUA

Kateropus [I1N®a

CTOHUMOCTD YHCTBHIX aKTHBOB

- [IM® ¢ HanbonpIeil TOXOOHOCTRIO 3a 1 TOx:

Hazpanue [11da

HanmeHnoBaHue ynpapisonieii KOMIaHUU

Kateropus [T ®a

JloxoaHocTs 3a 1 rog

- [IN® ¢ nHanbonbinM 3HaueHNeM Kodpduurenta [Hapmna:

Hasanue [11®a

HaunmenoBanue praBJI?[IOH.[eﬁ KOMITaHUH

Kareropus [T ®a

Koadpduument Hlapma

Wnrepnperanus koadpunmenta lapma

- [I® ¢ nanbonpimmm 3naueHueM kodpduimenta CopTuHo:

Hazpanue [T ®da

HaunmenoBanue ynpasinsronieil KOMIaHUU

Kateropus [I1M®a

Koapdpuuuent Copruno

Wurepnperanust kodhpunrenra COpTHHO

- [IN® ¢ nanboabiuM 3HaueHHeM Kodduunenta VaR ¢poHoB:

Hassanue [11®da

HaumenoBanue praBJISIIOHICﬁ KOMITaHUH

Kareropus [T ®a

VaR ¢onna 3a 1 mecsny

VaR ¢onpna 3a 12 mecsies

Wnrtepnperanns VaR

- [I® ¢ HanmenwImm 3HaueHneM kodddurmenta VaR ¢hoHmoB:

Hassanune [TM®Da

HaumenoBanue ynpasisioneid KOMIIaHUU

Kateropus [T ®a

VaR ¢onga 3a | mecsr

VaR ¢onga 3a 12 mecsues

WuTepnperanus VaR

Kpurepum ouenkn


http://www.nlu.ru/
http://www.nlu.ru/
http://www.nlu.ru/
http://www.nlu.ru/
http://www.nlu.ru/

Dopmbl

Kpurepuu 1 HOpMBI OLIEHKH

TEKYILLEro
KOHTPOJISL

3amanne 1 4 Gayta — 3ajaHAE BBIITOTHEHO B ITOJIHOM 00BhEME COTJIACHO MHCTPYKITUH, CIETaHBI BEIBOBI
3 Gayuta — 3a1aHUE BHITIOJIHEHO B IOJIHOM 00BEME COTTIACHO MHCTPYKIIMH, OTCYTCTBYIOT BBIBOIBI
2 Gayta — 3aJjaHAE BBITTOJTHEHO HE B TIOJTHOM 00BEME, €CTh He3HAYNTEIIbHBIC 3aMECYaHUS
1 Gayta — 3agaHKe BHITIOIHEHO HE B IIOJIHOM 00BEMeE, IPHCYTCTBYIOT CYIICCTBEHHbIE 3aMEUaHU
0 6aJuI0B — 3aaHNE HE BHIIIOIHEHO

3amanwne 2 4 Gaiia — TeMa 3CCe PacKphITa IMONHOCTHIO, paboTa BEHIIIONHEHA CAMOCTOATENBEHO, YETKO BBIpaKCHA
MIO3UIHS aBTOPa
3 Gaa — TemMa 3cce HeIOCTaTOYHO PACKpPhITa, pad0Ta BHIIOJIHEHA CAaMOCTOSATENILHO, TO3ULIHSI aBTOpa
4ETKO HE BBIpaXKEHA
2 Gayuta - TeMa 3Cce HEeJOCTaTOYHO PAcKphITa, paboTa BHIIOIHEHA HEIOCTATOYHO CaMOCTOSTENbHO,
TIO3UIMS aBTOpA HE BBIpaKeHa
1 Oaym — Tema 3cce HE pacKkpbiTa, paboTa BBHIIOJIHEHAa HE CaMOCTOSTENBHO, MO3UIMS aBTOpa He
BBIpa)kKeHa
0 6aJu10B — 3aJaHNE HE BHIIIOJIHCHO

3amanue 3 4 Gayia — 3a1aHKe BHITIOIHEHO B ITOJHOM 00BbEME COTNIACHO HHCTPYKLMH, CISJIaHbl BHIBOIBI
3 Gayuta — 3a1aHUE BBITIOJHEHO B IOJIHOM 00BEME COTTIACHO MHCTPYKIIMH, OTCYTCTBYIOT BBIBOIBI
2 Gayia — 3aaHKe BEITIOJHEHO HE B MOJHOM 00BEME, €CTh HEe3HAUUTEIIbHBIC 3aMeUaHUs
1 Gayu1 — 3aaHKe BHINOJIHEHO HE B MOJHOM 00BEME, IPUCYTCTBYIOT CYIICCTBEHHbIC 3aMeUaHUs
0 6ayIoB — 3a1aHUE HE BBIIOJIHEHO

3ananue 4 5 6ayIoB — 3aJaHUE BHITIONHEHO B IIOJHOM 00BEME COTTaCHO MHCTPYKLIUH, CAETaHbI BHIBOIBI
4 Ganna — 3aJjaHue BBIIIOJHEHO B [TOJHOM 00BbEME COTTIACHO UHCTPYKIIUH, OTCYTCTBYIOT BBIBOJIBI
2-3 Oaja — 3alaHKE BBIMOJTHEHO HE B ITOJIHOM 00BbEME, €CTh HE3HAUNTEIbHBIC 3aMEYaHHsI
1 Gan — 3a/1aHUe BBHIMOJHEHO HE B IIOJIHOM 00bEME, MPUCYTCTBYIOT CYLIECTBEHHBIE 3aMEUaHHMs
0 6ayI0B — 3a1aHUE HE BBIIOJIHEHO

3aganue 5 4 Ganna — 3aJjaHue BBIIIOJIHEHO B ITOJHOM 00BEME COTJIaCHO MHCTPYKLUH, CICJIAHbI BBIBOJIBI
3 Gaa — 3a1aHKe BBHITIOJIHEHO B MOJHOM 00BEME COTIIACHO MHCTPYKIMH, OTCYTCTBYIOT BBIBOJIBI
2 Gayia — 3a1aHKe BHINIOIHEHO HE B MIOJIHOM 00BEME, €CTh HEe3HAUUTEIIbHBIC 3aMCYaHH s
1 Gayut — 3agaHKe BHIOJIHEHO HE B MOJHOM 00BEME, IPUCYTCTBYIOT CYILECTBEHHBIC 3aMeYaHus
0 6aJuIOB — 3aJaHNE HE BHIIIOJIHEHO

3ananue 6 4 Gayia — 3a1aHKe BEINIOJHEHO B MOJHOM 00BbEME COTNIACHO HHCTPYKLMH, C/ICJIaHbl BHIBOJIBI

3 Gaia — 3a1aHKe BBITIOJIHEHO B MOJIHOM 00BEME COTITACHO MHCTPYKIMU, OTCYTCTBYIOT BBIBO/IBI
2 Gajina — 3aJaHue BHIIOJHEHO HE B IIOJIHOM 00BEME, €CTh HE3HAYUTEIbHBIE 3aMEYaHuUs

1 Gann — 3a/1aHue BHIMOJIHEHO HE B MIOJTHOM 00bEME, MPUCYTCTBYIOT CYIIECTBEHHBIC 3aMEUaHHsI
0 6amoB — 3aJaHKe HE BLITIOJIHEHO

7.3.2. Kputepuu U HOPMbI OLEHKH

dopma
Cemectp NPOBCICHUI Kputepun u HOpMBI OLIEHKH
MPOMEKYTOYHOM
arTecTanuu
6 DK3aMeH OTnuuHO (3a4TEHO) Crynent Habpan 85 u 6onee 6aoB
110 HAKOITUTEIIbHOMY PEHUTHHTY
Xoporiio (3a4TeHo) Crynent Habpain ot 70 1o 84 Gansos

110 HAKOITUTEIIbHOMY PEUTHHTY

VY 10BAETBOPUTENHHO Crynent Habpai ot 55 10 69 6anos
(3auTeHo) 110 HAKOIIUTEIHbHOMY PEUTHHTY

HeynosnerBopurensho | CryneHT Habpas 54 u MeHee OayioB
(He 3auTeHO) 110 HAKOIIUTEIHbHOMY PEUTHHTY




8. YueOHo-MeTOoqHYecKOe H HH(OPMAIIMOHHOE 00ecneyeHne JUCITUTNINHBI

8.1. Obsi3aTe/ibHAA JTUTEPATYypa

Tun (yueOHuK, ydeOHOE

KoanuyecTtBO B

HAY4YHOM
Ne nocodoue, yueoHo-
ABTOPBI, COCTABUTEH 3arsaaBue (3aroJioBoK) I'ox n3nanus ounodaunorexe /
n/n MeTOoN4YecKoe nmocoodue,
HaumeHoBaHue
NPaKTHKYM, JP.) 3EC
1 | WA JlykaceBuu WuBectuninu YuebHOe mocobue 2017 3BC
«ZNANIUM.CO
M»
2 N.B. JIuncun NuBecTHIMOHHBIN aHAIN3 YyeOHuk 2017 SBbC
«ZNANIUM.CO
M»
8.2. lonotHuTEIBHAS JIATEPATYPa
Tun (yueOHHMK, ydeOHOE KOHH%CTEO B
HAYYHOI
Ne nocooue, yueoHo-
ABTOpBI, COCTABUTEIH 3arsiaBue (3aroJioBoK) I'op u3panus Ondmorexe /
n/n MeTOoanYecKoe mocoome,
HaumeHoBaHue
NMPaKTHKYM, AP.) e
1 |P.C.Tonos HMHBeCTUIITMOHHOE TPOEKTUPOBAHUE YyeOHuK 2014 9BC «IPRbooksy»




8.3. IlepeueHb mpogeccHOHANBHBIX 0a3 JaHHBIX U MH(POPMALMOHHBIX CHPABOYHBIX
cucTeM

— WebofScience [DnekTpoHHBIH pecypc|: MyIbTUAUCHUIUIUHAPHAS pedepaTuBHAS

0aza mamnbeix. — Philadelphia: ClarivateAnalitics, 2016-. - Pexum pgoctyma:
apps.webofknowledge.com. — 3aru1. ¢ akpaHna. — 53. pyc., aHri.
— Scopus [DnekTponHblii pecype]: pedeparuBHas 0aza mannbix. — Netherlands:

Elsevier, 2004—. — Pexxum moctyma: scopus.com. — 3ariL. ¢ 9kpaHa. — SI3. pyc., aHri.

— Elibrary[ OnexTpoHHbIii pecypc] : HaydHas 3JIeKTpOHHas OuOnmoreka. — MockBa:
HO3b, 2000—-. — Pexxum noctymna: elibrary.ru. — 3ari. ¢ akpana. — SI3. pyc., aHr.

— depnepanpHas ciayk0a rocylapCTBEHHOM CTaTHCTUKHM [DJIEKTPOHHBIN pecypc|
UHGOPMAIIMOHHBIN MOpTall — PexXuM 1ocTyma kK cucreMe.: http://www.gks.ru/

— enTtpanbubiii 6ank Poccuiickoit @enepaunn [DaeKTpoHHBIN pecypc| — Pexum
noctymna: http://www.cbr.ru/

8.4. [lepeueHb MPOrPaMMHOI0 o0ecneYeHu st

Ne Hanmenosanue IO PexBU3HTHI Aorosopa
n/n (nata, HOMep, CPOK JeHCTBHUA)
1 | Windows HoroBop Ne 690 or 19.05.2015r., cpok
JENCTBUS - OECCPOUHO
2 | Office Standart JHorosop Ne 690 ot 19.05.2015r., cpok

JICHCTBUS - OECCPOYHO;
Horosop Ne 727 or 20.07.2016r., cpok
JICHCTBUS - OECCPOYHO

8.5. Onucanne MaTepHaIbHO-TeXHHYECKOH 0a3bl, HEOOXOAMMOI A1 OCYyLIeCTBJIEHHUA
00pa3oBaTeIbHOIO MpoLecca Mo JHCHUILINHE

HaumeHnoBaHue 000py10BaHHBIX Y4eOHBIX

Ka0MHeTOoB, 1a00paTOpHii, MACTEPCKUX U

Ne Ap. 00bEKTOB /1JIsl IPOBe/ICHUSs

/I | MPAaKTHYeCKHX U JA00PaTOPHBIX 3aHATHIA,
MOMELIECHHUH VIS CAMOCTOATEIbLHOMN

padoThl 00y4aromuxcs (HoMep ayinTOPHH)

IlepeyeHb 0CHOBHOTO 000pYA0BAHMA

Aymutopus  BeOKOH(pepeHUMH.  YueOHas
ayAUTOpUsl Ui  TIPOBEACHUS  3aHATHH
JIEKIIMOHHOTO THUMA. YueOHas ayJuTopus Uis
MPOBEJICHUST 3aHATHH CEMHWHAPCKOTO THIA. | DKpaH TEJIeBU3HOHHBIH, HIAPMBI,
VYuebHas  ayauTopuss  JUIE  KYpPCOBOTO | IPOKEKTOP Ha IITATHBE. CTOJ
1 | mpoekTupoBaHUs (BBIOJHEHHS KYPCOBBIX | IIPEIIO/IaBaTEIbCKUH, CTYIbS
pabot). YuebHas ayauTOpHs Ui IPOBEJCHHUS | IPEToIaBaTeIbCKUE, Tpancnapant-
TPYIIITOBBIX u WH/IMBUAYATGHBIX | TIEPETSDKKA, CHCTEMHBIH OJIOK.
KOHCyJbTallMii YueOHas aynuropus JUis
MIPOBE/ICHUS 3aHATHH TEKYILEro KOHTPOJIS U
npomexyrounoit arrecrarmu (YJIK-807).

Aynutopus  BeOkoH(pepeHIMil.  YueOHas

.. | Okpan TEJIEBU3UOHHBIM, IIPMBI,
ayoIuTOpusl  JUIL  TNIPOBEIEHUS  3aHATHU
MIPOKEKTOP Ha IITaTUBE. CTOJ
JIEKIMOHHOIO TUMNA. YueOHasi ayAuTOpHs s .
2 . IIpenoaaBaTeIbCKUM, CTYJbs
IIPOBEJEHUS 3aHATHUA CEMHHApPCKOTO THIIA.
IIPEIo/IaBaTeIbCKUE, Tpancnapant-

VYyeOHass  ayauTopusi A KypCOBOIO

nepeTsHKKa, CUCTEMHBIN OJIOK.
IIPOEKTUPOBAHMsI  (BBIMOJIHEHHSI  KYPCOBBIX



http://www.gks.ru/

n/n

HaumeHoBaHue 000py10BAHHBIX YUYeOHBIX
Ka0UHEeTOB, JJa00paTOPHii, MACTEPCKUX U
Ap. 00bEKTOB /1JIsl IPOBe/IeHUs
NPAKTHYECKUX U JIAa00PATOPHBIX 3aHATHH,
NMOMeNIeHU JJIfl CAMOCTOATEILHON
pa6oThl o0ydyaoumxcs (HoMep ayAUTOPUN)

IlepeyeHb 0CHOBHOTO 000pYy/A0BaAHMA

pabor). YueOHast ayauTopust JUIsl TPOBEACHUS
TPYMIOBBIX u WHIMBUTYaTbHBIX
KOHCYJIbTallMii  YueOHas ayauTopus s
MIPOBEJICHUS 3aHITUN TEKYIIETO KOHTPOIS H
npomeskyrounoii arrectamuu (YJIK-810).

[Tomemienue [Uisi caMOCTOSATENBHOM PadOThI
crynentos. (I-401)

Cronnl YYCHHUYCCKHUC, CTYJIbsA

yueHnueckue, I[IK ¢ BbIXOJOM B CeTh
WNHuTepHer




