MUHMCTEPCTBO HAYKH 1 BBICILIEI'O OFPA3OBAHMS POCCUMCKOM ®EJIEPALIUNA
benepanbHOE TOCYIaPCTBEHHOE OIOKETHOE 00pa30BaTeIbHOE YUPEKICHUE
BbICLIEr0 00pa30BaHuUs
«TOonpATTUHCKUN TOCYIAPCTBEHHBIA YHUBEPCUTET

b1.B.JZ1B.02.01

(uHoexc oucyuniuHot)

PABOYAA ITIPOI'PAMMA JUCHUIIVINHBI

I/IHBGCTI/IHI/IOHHOG MOACIINPOBAHUC

(Haumenosanue OUCYUNIUHbL)

10 HAIIPABJIEHUIO OrOTOBKH (CIIEIHAILHOCTH )
38.03.01 DkoHoOMUKA

HAIPaBICHHOCTH (TIPOQWITH )/CIICIIUATH3AITHS
DUHAHCOBBIM MEHEXKMEHT

dopma o0ydeHHUs: OUHAS
I'ox mabopa: 2021
O6mmas Tpynoemkocts: 4 3E

Pacnpe)leﬂeﬂue YaCo0B JUCHHUIIMHBI IO CEMECTPpaM

Cemectp 3

®opma KOHTPOJIA | DK3aMEH Hroro
Bun 3ansaTuit
Jlexuun 6 6
JlaGoparopHble
[TpakTHueckue 18 18
PykoBOJICTBO: KypcoBble padoThI (mpoektsi) / PI'P
[TpoMexxyToUHas aTTeCTAIUS 0,35 0,35
KonraktHas paboTa 24,35 24,35
CamocTosTenpHas padora 84 84
Kontposb 35,65 35,65
Hroro 144 144




Pabouyto mporpaMMmy cocTaBuiI(H):
cTapiuii mpenojaBaresb, AnboaeBa A.M.

(Oondicnocmy, yuernoe 36anue, cmenetsb, @amunus U.0.)

cTapuui npemnojasarens, Kupromkuna A H.

(Oondicnocms, yuernoe 36anue, cmenetsb, @amunus U.0.)

PenenzupoBanue paboueii mporpaMMbl TUCHUTUIMHBL:

OtcyTcTBYET

Penienzent

(Oondicnocms, yuernoe 36anue, cmenetsb, @amunus U.0.)

Pabouas mporpamma quCHMIUIMHBI cocTaBieHa Ha ocHoBaHuu GI'OC BO u yuyebHOro miana
38.03.01 «DxoHOoMuKay», HanpaBIeHHOCTH (MTPOohmin): « DHHAHCOBBII MEHEKMEHTY.

Cpok neiicTBusi padoueii mporpaMMsbl AMcUMILIMHBI 10 «31» aBrycra 2025 r.

YTBEPXIEHO

Ha 3acemanum nenaprameHTta OakajiaBpuaTa (PKOHOMHYECKMX U YIPaBIEHYECKHX
porpamm)

(mpotokon 3acemanust Ne 1 ot «01» centsaopst 2020r.).



1. Ileaib 0cBOEHUA TUCHUILIHHBI

]_ICJ'IB OCBOCHHA OUCHUILNIMHBI — OCBOCHHE CTYACHTaMUM OCHOBHBIX TCOPETUYCCKUX
MOJIOKEHUH B 00JacTH HWHBCCTUIIMOHHOI'O MOJACIIMPOBAHUA, A TaKKC IIPUBUTUC CTYIACHTAM
MPAKTUYICCKUX HABBIKOB B obnactu MOACIINPOBAaHUA PEATIBHBIX U (bI/IHaHCOBI)IX HHBCCTI/IHI/II;'I.

2. Mecto aucunminnsel B ctpykrype OIIOIT BO
JIMCUMIUTMHBL ¥ TPAKTUKH, HA OCBOCHUU KOTOPBIX Oa3upyeTcs [aHHas TUCIUILUIMHA:
OKoHOMHKA, MUKPO3KOHOMHKKA, MaKpOIKOHOMUKA, U JIp.

JIMCUMIUTMHBI U TIPAKTUKH, JUISI KOTOPBIX OCBOSHUE JTAaHHOUW TUCIUILUIMHBI HEOOXOIUMO KaK
npenuectByromiee: [IpousBoacTBeHHas npakTuka (IpeAUILUIOMHAs! IPAKTUKA) U Jp.

3. Iliianupyemblie pe3yJbTaThl 00yUeHUs!

dopmupyemble U

I/IH)II/IKaTOPLI JHOCTHKCHUSA

KOHTPOJHpPYeMbIe . IInanupyembie pe3yjabTAThI
poMpy KOMIIeTeH Ui py pesy
KOMIIETeHINH o0y4eHuUs
(Koa 1 HAaMMEHOBaHUE)
(Ko ¥ HAMMEHOBAHUE)

[1K-13 Crnocob6en | [1K-13.2 CnocoOHOCTE 3HATh:

MOHHUTOPHTH MIPUMEHSITh METO/IbI - METO/1bI (PMHAHCOBOTO aHAIH3a
uH(pOpMaIMOHHBIC (hMHAHCOBOTO aHaNIM3a B B o0Oiactu MOJICIIUPOBAHUS
UCTOYHUKNA  (DUHAHCOBOMW | 0OJIACTH MOJICIIUPOBAHHUS WHBECTUILIAN

uHpopmanuu WHBECTULIUI HA OCHOBE VMers:

IIpOBOAMMOI'O MOHUTOPUHIA

- IPUMEHATH METOJbl (PUHAHCOBOIO

MH(OPMAIIMOHHBIX aHaim3a B 00JIacTH MOJETHPOBAHUS
HWCTOYHUKOB (DMHAHCOBOM WHBECTHUIINN
nHhopManuu Bmagers:

- HaBbIKaMU MMPUMCHCHUA
METOJ0B (UHAHCOBOTO aHaIMW3a B
00J1aCTH MOJICTTUPOBAHUS MHBECTHUITHI




4. CTpyKTYypa ¥ coJep:KaHue TUCHUILIMHBI

@®opMbI TEKYLIETO

Bun . KOHTPOJIA
Monayas . HaumeHoBaHue TeM 3aHATHH Oonbem,
(pazzen) yueOHoi (yaeBHoii pa6oTsI) Cemectp u. banabl | UHTepakTuB, 4. | (HAaHMeHOBaHHe
padoThI OLICHOYHOI'0
cpeacrsa)

1. Jlex I1.1. OCHOBBI WHBECTUIITMOHHOTO 3 2 13 - N3
MonenupoBanue IIp MOJICJIMPOBAHUA. Pacuér u aHaIN3 [IpakTnueckue
[peaJbHbIX Cp MoKazareyeun WHBECTULIMOHHOMN 10 3aJaHus
WHBECTHITUI a¢ddextuBHocTH B Excel

Jlex 1.2. AHanu3 ® MOJETUPOBAaHHE PUCKOB 3 19 -

Ip HHBECTHIIMOHHOrO  mpoekra B  EXcel. 2

Cp Texnonorus MMUTAMOHHOT O 10

MojenupoBaHus B cpene Excel

Jlek 1.3.cnonp3oBanue mporpamMmmbel  Project 3 18 -

ITp Expert ams mOAroTOBKM OW3HEC-TUIAHOB U 2

Cp OLIEHKH UHBECTULIMOHHBIX TPOEKTOB 15
2. Jlek 2.1. Pac4€r 10XOAHOCTH U pPUCKA OTAEIBHOU 3 2 13 - nas3
MopennpoBaHue IIp LleHHOW Oymaru u moptgens HeHHBIX Oymar [IpakTnueckue
(bUHAHCOBBIX Cp B Excel 20 3alaHus
MHBECTHITNH

Jlex 2.2. Tloctpoenue wmoxenu CAPM s 3 2 19 -

Ip poccuiickoro  (QOHAOBOTO  pBIHKA  C 2

Cp ucnoib3oBanuem Excel 16

Jlex 2.3. Omenka >(h(}EKTUBHOCTH YIIpaBICHUS 3 18 -




®opMbI TEKYLIETO

Buna . KOHTPOJIA
Moayasb . HanmenoBanue TeM 3aHATHI Oobem,
yueOHoi . Cemectp banabl | UaTepakTuB, 4. | (HAaHMeHOBaHUe
(pasaen) (yueoHO¥#i padoThI) q,
padoThI OLICHOYHOI'0
cpeacrsa)
[Ip WHBECTUIIMOHHBIM MOpTdenem 2
Cp 15
[TpomesxxyTouna 3 0,35
4 aTTecTalus
KoHTpoJb 35,65
Hrorosoe 100
TECTUPOBAHUE
Hroro: 144 100

Cxema pacyera UHTOroBOro 6ajia

Texkymuil pedTHUHT (Bce 3aHATUS M TMPOMEXYTOUHble TecThbl) + PesynapTaT utOoroBoro tecrta U Bce genutrcs Ha 2 + bbb




5. O0pa3oBaTeibHbIE TEXHOJOTHHU

C uenbto (GopMUpOBaHHS KOMIIETEHIIMM Yy CTYJIEHTOB B Yy4eOHOM Mpolecce
UCIIOJIb3YIOTCSI TPaJAUIIMOHHBIE 00pa30BaTeNbHbIC TEXHOIOTUN

6. Meroauyeckue yKa3aHus 10 OCBOEHHMIO U CIUTIIMHbBI

W3ydyenne AMCUMILTUHBI MpeIyCMaTpPUBAeT YTCHHE JIEKIUM, MPOBEICHHE MPAKTUYECKUX
3aHSATUN, CaMOCTOATENIbHOE HW3Y4YEHHUE CICHHUALHON JHMTEepaTypbl IO BOMPOCAM IPOTPAMMBI,
BbINoJHeHue MJ13, 3aauuii 3 COOTBETCTBYIOIIETO TPAKTUKyMA.

Buowr camocmosmenvnou pabomer cmyoenmos.

1. [ToBTOpeHne mMpoOWAEHHOTO Y4eOHOro Marepuana, YTeHHE PEKOMEHJIOBaHHOM
JIUTEPATYPHI;

2. [ToaroToBKy K NpakTUYECKUM 3aHITUSIM, BbioaHeHue 1/13;

3. Paboty ¢ 31€KTpOHHBIMU HCTOYHUKAMU;

4, ITonroroBky k caaue 3a4era.

Hzyuenue meopemuueckozo mamepuana onupenensercss padodeil ydeOHOHW IpOrpaMMoit
JUCLUIUINHBI, BKJIIOYEHHBIMU B HEE KAJIEHAAPHBIM IUIAHOM H3YYEHHs JUCLUIUIMHBI U IIEPEUHEM
JUTEpaTypbl;  PEKOMEHAYeTCs IpH  MOArOTOBKE K  3aHATUSM  HOBTOPUTH  MaTepuall
HPEIIECTBYIOUINX TeM pabouero yuyeOHOro miaHa, a Takke MaTepuall Ipe/IecTBYOIMX yUeOHbIX
JUCLIUIUINH, KOTOPBIN CIIy>)KUT 0a301 U3yyaemMoro paszesna JaHHON IUCUUIUIMHBIL.

IIpu noozcomoske K Npakmuyeckomy 3aHAmMu0 HEOOXOIUMO U3YyUUTb MaTepHaibl JIEKLUH,
PEKOMEH/I0BaHHYI0 JuTepaTrypy. W3ydeHHbIi MaTepuan cleqyeT IpOAaHAJIU3UPOBATH B
COOTBETCTBUHU C IIJIAHOM 3aHATHS, 3aT€M IIPOBEPUTH CTENIEHb YCBOEHUS COACPKaHHs BOIIPOCOB.

IIpu noozomoexe « 3auemy CcIeNyeT PYKOBOJCTBOBAaTbCS IEPEYHEM BOIPOCOB IS
HOJArOTOBKHM K UTOIOBOMY KOHTpPOIIO 1O Kypcy. IIpu 3ToM HE00X0AMMO YSCHUTH CyThb OCHOBHBIX
HOHSTUN JTUCIUIINHBL.

CamocrosrenbHas paboTa CTYJJCHTOB, IPEXJIE BCET0, 3aKII0UATCS B U3yUEHUH JIUTEpaTyphl,
JOTIONHSIONIEW MaTepuall, M3JlaraéMblii B JIEKIIMOHHOM 4YacTtu Kypca. HeobGxoaumo oBianersb
HaBbIKaMU OMOIHOrpaduuecKkoro Moucka, B TOM YHcie B ceTeBbIX MHTepHET-pecypcax, HayuUThCs
COTIOCTABJISITh PA3JIMYHbIE TOUKH 3PEHUS U ONPEAEISATh METOAbI UCCIIEIOBAHMM.

[Ipennonaraercs, 4YTO, MpOCIylIaB JIEKIUIO, CTYIEHT JOJDKEH O3HAKOMMTBCA C
PEKOMEH/I0BaHHOM JUTEpaTypoil M3 OCHOBHOIO CIIMCKa, 3aTeM oOpaTUTCd K MCTOYHHKAM,
yKa3aHHBIM B OMOIMOrpadMuecKuX CIHUCKAaX U3yUYEHHBIX KHUT, OCYIIECTBUT MMOMCK M KPUTUUYECKYIO
OILICHKY MaTepuaina Ha caiitax HTepHeT, cobeper Heo0X0uMy0 HHPOpMAaIHIO



7. OneHOYHbBIE CPeACTBA

7.1. IlTacopT OLIEHOYHBIX CPEACTB

Cemectp Koa koHTpOIMpYyeMOi KOMIIETEHIHU HanmeHoBanue
(UJ1M ee 4acCTH) OLIEHOYHOI0 CPeJACTBA
3 [1K-13 [IpakTnueckue 3ananus
nas3
Hrorosoe TectupoBanue
Bompocsl u1s 9k3aMeHa

7.2. TunoBblie 3alaHud WJIN UHBIC MaTepUaJibl, He()ﬁXO}IHMbIe AJIA TEKYLIETr0 KOHTPOJIsA

7.2.1 TunoBble MPAKTHYECKUE 3aJaHNS VISl BHITIOJTHEHHUSI HA
NPaAKTHYECKUX 3aHATHAX
[IpumepHBIC TIPAKTUYECKUE 3aMaHUS K MPAKTHYCCKAM 3aHATHSIM IO Teme |
«OCHOBBI MHBECTHIHOHHOIO MojaeaupoBaHus. Pacyér u aHaam3 nmokasareseu
HHBeCcTHLIMOHHOM 3¢ dexTBHOCTH B ExceD»
[Ipaktruueckoe 3ananue 1
1. Ha ocHOBaHMM MaHHBIX TAOJMIIBI PACCUUTATh YUCTHIA JUCKOHTUPOBAHHBIM
noxon (NPV), wunnmekc pentabenbHoctd (Pl) ¥ JUCKOHTHpPOBAHHBIM CPOK
okynaemoctu npoekra (DPP), ecnu Tpebyemast Hopma noxoaHocTtu coctaBisieT 20%.
Pacuetsl npoussectu B EXcel.

[Tepuonx BpeMeHH, JieT HauanpHble  WHBECTHUIIMOHHBIC  3aTpaTbl M|
JICHE)KHbIE TTIOTOKHU, ThIC. pYO.
0 -1000
1 -800
2 1000
3 1600
4 1600
5 1600

2. llpeanpustue miaaHupyeT npuodpectu HoBoe obopynoBanue 3a 400 n.e.
Cpoxk skcrmyatanuu S5 jet. [lnanupyembliii ToJ10BOM 00BbEM MpOAaX MPOTYKIIHH,
BBIPA0OTAaHHOU C MOMOIILI0O HOBOTO O0OpYJOBaHUs, MO rojaM cieayromui: 1 rox -
160 mr.; 2 rox - 80 mT.; 3 rox - 200 1t.; 4 rox - 260 wmrt.; 5 rog — 220 mrT. Ilena 3a
SAMHUITY MPOAYKIIMHU cocTaBisieT 5 a.e. [lepemennbie 3atpatel — 3,5 1.€. 3a €UHUILY.
[TocTositnuble 3aTpatsl — 20 1.€. B TO/I.

CtouT 1 mpeanpusaTHIO MPUOOpeTaTh 000pyI0BaHUE, €CITU Tpedyemasi HopMma
noxoarocTu 11%? PacueTs! mpoussectu B EXcel.

[TpakTueckoe 3aganue 2

1. Croumocth HOBOro obopynoBanus $270000 (cpok 3KCIUTyaTalu — 5 JIET),
MPEANPUATAEC UMEET BO3MOXHOCTHh NMPUOOPECTH €ro B PACCPOUKY: IMEPBBIH B3HOC
CETOIHS, BTOPOH — 4epe3 TOoJ; TpeThid — depe3 2 roja. B3Hockl paBHBL. B ciydae



MOKYIIKA HOBOTO OOOpyJOBaHUs cTapoe OoOOpyJOBaHME KOMIIAHUS ILJIAHUPYET
peam30BaTh 10 0cTaTo4HOi crommocty 3a $40000.

HoBasg npoaykuus umeer nporrosupyemsiii crnpoc 18 000 mr. Ilpu 3tom
porHo3upyercs yBenuueHue crpoca Ha 10% exeromno. YUucrtas npuObuib 3a
enuuuiy - $10.

CyiectBytomue uzaenus npojarotcs B pazmepe 24 000 mt B roj npu 4uCTOM
npuObLTH 32 euHUIy $7.

Hopma noxognoctu — 15%. Cpoxk nmpoekra — 5 Jier.

Onpenenuth: KynuTh HOBOE OOOPYJIOBaHUE WM MPOJOJDKUTH paboTy B
npexHeM pexxume. PacueTsl mpousBectu B EXcel.

2. llpennpusTie miaHupyeT Kynuth OusHec. EcTh 2 npesioxkeHus:

- buzHec crouMocThio 500 ThIC. 11.€.; T010BOM 00BEM mTpou3BoicTBa 600 TOHH;

- 6usnec crouMocThio 800 ThIC. 11.€.; T010BOM 00BEM mpou3BoacTBa 800 TOHH.

[lena 3a 1 ToHHy — 5 THIC. 1.€.

IIepemennsie 3aTparsl — 4 ThIC. 1.€. 32 1 TOHHY.B roa. IlocTostHHBIE 3aTpaThl —
65 ThIC. A.€. B TOX.

Hanor na npu6suib — 20%. CraBka nuckonTrpoBanusa — 15%. Cpok npoekra —
5 rer.

Kakoe npennoxenne Bel mopekomenayere? Pacuers npoussectu B EXcel.

[IpakTueckoe 3aganue 3

1. IIpeanpusTre MIaHUPyeT KyNMUTh 000OpYyJAOBaHUE CTOMMOCTBIO $1,2 MIH U
npousBectu 100 ThIC. ef1. yke dyepe3 roj. Crpoc Ha MPOIYKIIMIO 110 MTPOTHO3aM OyAeT
yBenuuuBaThcsa Ha 10% exeromHo. I[Ipou3BOACTBEHHBIE MOIIHOCTH MO3BOJISIOT
YAOBIETBOPUTH CHPOC, U MPEAIPHUITHE €KETOAHO OYJIeT MPOU3BOAUTH BCE OOJIbIIEe
KOJIMYECTBO MNpOAYKUMH B TeueHue S5 ier. llena 3a enuHUIly NOpOTYKIHH
npexmnonaraercs pasaoi $10 3a e,

[IepemeHHBIE 3aTpaTHI:

- Ha Matepuaibl - $2 3a ea. (MpeAmnojaraeMblii €KEroJHbIM POCT LEHbI Ha
matepuaisl — 12%);

- Ha 3apruiaty $3 3a ex.

[Toctosinubie 3aTpaThl $60 THIC. B TO/I.

Hanor na npu0bsuib — 20%. CtaBka nuckoHntupoBanus — 14%.

OrneHuth npoekT. PacueTsl npousBectu B EXcel.

2. llpennpusarue mIaHUPYET KynmuTh 000pyaoBaHue cromMocThio $1,1 MiH 1
npou3BoauTh 100 ThIC. €. MpoAyKIMH B ToJ B TeueHue 4 jet o nene $10 3a ex.

[IepemenHbI€ 3aTpaThI:

- Ha MaTepuabl - $2 3a e.;

- Ha 3apruiaty $3 3a en.

[ToctosiHubIe 3aTpaThl $55 ThHIC. B TO/I.

Hanor na npu6suis — 20%. HoMuHanbHas ctaBka AMCKOHTUpOBaHUs — 24%.

1. OueHuTh TPOEKT, €CIU MPOTHO3UPYETCS OAHOPOHAS UHQISALUS C TEMIIOM
10%:

a) pacuéT MPOU3BECTH B TEKYIIUX LIEHAX C MCIOJIb30BAHUEM PEaIbHOM CTaBKU
(mo popmyne duiepa);



0) pacu€T NMPOM3BECTH B MPOrHO3HBIX LIEHAX C UCHOJb30BAaHUEM HOMHUHAIHLHOM
CTaBKH.

2. OueHuTh NPOEKT, €CIM MPOTHOZUPYETCS HEOJHOPOAHAs HHQISLMS U
npejnoaraeTcst poct 1eH Ha Marepuanbl Ha 10%, yBenuueHnue 3apruiatel Ha 7%, a
TAaK)KE€ yBEJIMYEHHE LEHbl Ha MPOM3BOAMMYIO mpoaykuuro Ha 11%. Pacuets
npousBectu B EXxcel.

[IpumMepHbIe TIPAKTUUYECKUE 3aJaHHSl K MPAKTUYECKUM 3aHATHSIM IO TeMe 2
«AHAJIM3 W MOJeJIMPOBAaHME PHCKOB HHBECTMIHOHHOrO mnpoekta B Excel.
TexHoJ0russ UMUTAIMOHHOTO0 MOAeJIUpPOBaHus B cpeae Excel»

[IpakTuueckoe 3ananue 4

1. DxcnepThl OLIEHUBAIOT 0XKUJIAEMBIN 10XO0J OT peaau3alyi aJbTepPHATUBHBIX
HWHBECTHUITMOHHBIX MPOEKTOB C MTOMOIIBIO MMOKa3aTeNIeH, MPUBEAEHHBIX B TAOJIHUIIE.

Cutyanus ITpoekr 1 [Ipoekr 2
Oxunpaembii | BepostHoct | Oxupmaemslii | BeposTHOCTB
noxoxd, Teic. $ | b ero | goxomd, Teic. $ | ero
(A) nonyuenus | (Aj) MOy YCHUS

(Pi) (Pi)
Onrumuctuueckass | 700 0,35 900 0,20
HauOoiee 500 0,45 550 0,55
BEpOsITHAs
[Teccumuctrnueckas | 400 0,20 250 0,25

CpaBHHMTE O3THM MNPOEKTHl 1O YPOBHIO pPHUCKA M OXHUJIAEMOIO J0XOJ]a,
MOPEKOMEHIYHTE OJUH W3 MPOEKTOB HAa OCHOBE COOTHOIIEHUS YPOBHS pHUCKA U
okuaaemoro aoxojaa. Pacuetsl mpoussectu B EXcel.

2. DKCHepThl OIICHMBAIOT JOXOJHOCTh AlIbTEPHATUBHBIX HHBECTHUIIMOHHBIX
IIPOEKTOB, KOTOpPHIE MOTYT OBbITh pPEaTU30BAHbl B TEUEHHUE CIEAYIOIIEro roja, ¢
MOMOILBIO MOKa3aTeseil, NpUBEIEHHBIX B TAOIUIIE.

Bo3moxHoe BepostHocTh Jlox0aHOCTh UHBECTUINN, %0 TOTOBBIX
COCTOSIHHE
SKOHOMUKH
[Tpoekr 1 [Tpoekt 2

['my6okwuii cian 0,12 -4 -7
Coag 0,15 3 0
Crarganus 0,46 6 5
[Toasém 0,15 12 14
CwipHb ogsém | 0,12 17 21

OuennTte O0XHUAAEMYIO JIOXOJHOCTh KaXXJIOr0 M3 TMPOEKTOB, a TaKkKe

paccuMTaiTe MUCIIEPCUIO, CTAaHAAPTHOE OTKJIOHEHWE, KOA((UIIMEHT Bapualud U
orieHuTe puck. OXapakTepu3yruTe pacCUMTaHHbIC MMOKa3aTelnd. PacueTsl Mpou3BeCTy B
Excel.

YCTaHOBI/ITe, B KAKOM JHAIIa30HEC cnez[yeT OXHNAaThb I(OJ'Ie6aHI/I$I JOXOOAHOCTHU
HpeI[CTaBJ'IeHHBIX HpOGKTOB C BepOHTHOCTBIO

- 80%;



- 95,45%;
- 99,73%7?

[IpuMepHbIe TPAKTUYECKUE 3aJaHUs K NPAKTUYECKUM 3aHATHSAM MO Teme 3
«Mcnoab3oBanue nporpammbl Project Expert ast moaroroBku 0M3Hec-1mIaHOB
¥ OLleHKHM MHBECTHLMOHHBIX NPOEKTOB.

IIpakTueckoe 3aganue 5

CmopnenupyiiTe B JeMo-BepcuHu Tporpammbl Project Expert coGcTBeHHYIO
CXEMy Ipoliecca pa3MEeLIECHUs CPEICTB AJIsl OpraHu3alnil pa3InyHO-IIPABOBBIX (HhOpM
Ha Pa3JIMYHbIX YCIOBUSAX HA JETO3UTHI WM B AIbTEPHATUBHBIC TPOEKTHI.

[IpuMepHble TpPaKTHYECKUE 3aJaHUS K MPAKTHUYECKUM 3aHATHUAM MO TeMe 4
«PacyéT 10X0HOCTH M PUCKA OTAEeJIbHOM HeHHOH OymMaru u moprdessi HeHHbIX
oymar B Excel»

[IpakTrueckoe 3amanue 6

1) Ha ocHOBe mpeacTaBIEHHBIX JaHHBIX O PBHIHOYHOM CTOMMOCTH AaKIIUM
POCCUHCKOM KOMITAaHMM TEJICKOMMYHUKAIIMOHHOW WM He(Tera3zoBod OTpaciu
pacCUMTaWTEe CTATUCTHYECKUE IIOKA3aTENIM PHUCKA: CTAHAAPTHOE OTKJIOHEHUE W
k03¢ GUIMeHT BapHUaruu

Pexomennannu. Cnenaite BBIBOJBI OTHOCHUTEIBHO PUCKA MHBECTUPOBAHHUS B
aKIU JaHHON KOMITAHUHU.

BrinonHeHHoe 3amaHKe HEOOXOAMMO TNpeACTaBUThL B jJokyMmeHTe EXcel B
dopmare «.xIsx», UCTIONIB3YsI MPETIOKEHHBIN AITOPUTM.

AJITOPUTM BBINIOJIHEHUS 3aJaHUSL.

1. 3aiimure Ha OJMH W3 CAWTOB, TJe MYOJHUKYIOTCS KOTHPOBKH aKIIHM
POCCHICKMX KOMIIaHUW, U 3Kcnoptupyite B Excel mHbopmamnmioo o pbIHOYHOMN
CTOMMOCTH AaKIUM OAHOM M3 POCCHUMCKUX KOMIIAHMM Ha MPOTSKEHUU TPEX JIET 3a
KaX bl MECSIII.

Hanpuwmep,

- 3aiimute Ha cadt www.finam.ru. Beibepure Bknanky «[Ipo pbiHOK» -

«DKCMOPT JaHHBIXY;

- BBIOEpPUTE aKIUU JIFOOOM POCCUUCKOM KOMIaHUHU, KOTOpYyl Oynere
aHANM3UpOBaTh; MHTEPBAJ BpEeMEHUM — JI000M (HA TMPOTHKEHUH TPEX JIET),
NePUOMYHOCTh — «1 Mecsiy; QopMaT — «.CSV»; pasleluTellb — «TOoYKa C
3aIsITON» ;0CTAIbHBIC TTApaMEeTPhI — JIFOOBIE.

- HOKMUTE «IOJTYUYUTh (pailiny.

2. Jlns amanm3a ocTaBbTE CTOJIONBI: jdara; IeHa 3akpbiThsa. OCTalbHYIO
uHdopmaruio yaanure. [lepenmenyiite 3aroioBKy CTOJIOIOB.

Jlyist Toro, 9ToOBl MOKHO OBIJIO TIPOBOJUTH PACUETHI HA OCHOBE JAHHBIX O
IIEHaX 3aKPbITHUsI, HEOOXOIMMO MTOCTABUThH B KAUECTBE pa3JeuTeIeii BMECTO TOUEK —
3ansTeie. [ aroro HaxxmuTe «Ctrl+F» - «3aMeHUThY. 3aMEHUTE «.» Ha «,».

3. Cozpaiite ctonben «JloxomHocTh 3a Mecsiy. JIOXOOHOCTh IO aKIUH 3a
Mecdll HaauTe 1no (opmysie Kak OTHOILIEHHWE PA3HMIbI MEXKIY TEKYyIIed LEHON U
LIEHOM 3a MPEABIAYIIMNA MECSL] K PpIHOYHOM LIEHE 3a MPEeAbIAyIIni Mecsll. [IpoTsHuTe
3Ty dhopmyity 10 KoHIIa BHU3. DopMart siueek B MPOLIEHTHBIN MEPEBOAUTH HE CIEAYET,



JIOXOAHOCTb JOJIKHA OBITh BbIPAXKEHA B JIOJISIX €TUHUIIBI.

4. PaccudTtailTe CpeIHIOI OXHUIAEMYIO0 JTOXOJHOCTb, BOCIOJIb30BABIINCH
BcTpoeHHoi ¢ynkimeit =CP3HAUY(), BbienuB HEOOXOIUMBIN AHMANa3oH A4YEeK, IIe
OTPaXEHA €XKEMECSIUHASA IOXOAHOCTh AKIIHM.

5. PaccunTaiite CTaHIApTHOE OTKIOHEHHE JOXOJHOCTEH, BOCITOJIb30BABIINCH
BctpoenHoit  ¢ynkmueit  Excel: =CTAH/OTKJIOH.B(), BblmenuB TOT K€
HEOOXOMMBIN JHAINa30H SYeeK, IIe OTpaKeHa eKeMeCcSIHast IOXOAHOCTh aKITHil.

6. PaccuuTaiite K03pGUIIMEHT Bapualuu, pa3ieiuB CTAHJAPTHOE OTKIOHEHUE
Ha CpeHEe 0KUaeMoe 3HaueHrne, yMHOXUB Ha 100%.

7. CpenaiiTe BbIBOJ OTHOCUTEIBHO PHUCKa WHBECTUPOBAHUS B aKIUH
aHAIM3UPYEeMON KOMITaHUU.

[IpakTnueckoe 3aganue 7

Ha ocHoBe mpeACTaBICHHBIX MAHHBIX O PBIHOYHOW CTOMMOCTH aKIIUi
POCCUNCKOM KOMIIaHUM JIIOOBIX TPEX oTpacied (KpoMe TeIeKOMMYHUKAIIMOHHOW U
HeTerazoBoi) paccuuTalTe CTATUCTUYECKUE TOKa3aTelIM pPHCKA: CTaHAapTHOE
OTKJIOHEHHE U KOOI UIIMEHT BapHaluu IO MPEJCTABICHHOMY BBIIIEC AITOPUTMY.
Cnenaiite BBIBOJBI OTHOCUTEIBHO PHUCKA HWHBECTUPOBAHUS B aKIMU JTaHHOU
KOMIIaHUHU.

[IpakTuueckoe 3ananue 8

CdopmupoBaTh HWHBECTUIIMOHHBIE TopTdhenun mo Moaenu Mapkosuiia
(moptdens MUHUMAIBLHOTO pHCKA; TOpPTdEns MakCUMambHOM 3(PGEKTUBHOCTH) B
Excel. 3a ocHOBY Bo3bMHTE pe3yibTaThl 6 U 7 3aaHUN.

IIprMepHbIe TIpaKTUYECKUE 3aJaHUA K IPAKTUYECKUM 3aHATHUAM IO TEME S
«IlocTpoenue wmogeau CAPM st poccuiickoro (poHA0BOr0 PbIHKA €
ucnojan3oBanuem Excel»

IIpakTnueckoe 3ananue 9

[Toctpouts CAPM Mozenb sl KOMIIAHUM POCCUHCKOTO (DOHIOBOTO PBIHKA C
ucnosb3oBanueM Excel.

[IpumepHble TIpaKTHUUECKHE 3aJaHUsl K MPAKTHUYECKUM 3aHSATUSIM MO TeMe 6
«Ouenka 3¢ GeKTUBHOCTH yIIPaBJIeHNSI HHBECTHIHOHHBIM MOpPTQeaem»

[TpakTnueckoe 3aganue 10

1) Omnpeaemuth >PPEKTUBHOCTh YIPABICHHUS HWHBECTUIIMOHHBIM MOPTQETIeM
BeIOpanHoro IIM®da Ha OCHOBE IIOKAa3aTeled, HCIOJIb3yEMbIX JJIsI OLEHKHU
s exruBHOCTH paboTel [T da

2) Ompenenuth 3(PGEKTUBHOCTh YIPABICHUS HWHBECTUIIMOHHBIM TMOPTdheaem
BBIOpPAHHON KOMITAHUHU C YYE€TOM PA3JIUYHbBIX CTPATErHil.

Kpurepuu onenkmu:

1 Ganmn — mpakTUYECKOe 3ajaHUE BBITIOJTHEHO
() 6aI0B — MPAKTUIECKOE 3aJaHNE HE BHIMTOJTHEHO
[Tpaktrueckoe 3aganue 2 |1 6ayn — npakTUYeCKOe 3a/1aHKUE BBITIOJIHEHO

[IpakTueckoe 3amganue 1




0 0ayI0B — MPAKTUYECKOE 3aJaHNe HE BHIIIOJHECHO
2 Oata — IPaKTUIECKOE 3aJaHUE BHITIOTHEHO
(0 6ayT0B — MPAKTUIECKOE 3aJaHNE HE BHITOJTHEHO
2 Oajta — IPaKTHYCCKOE 3aaHUE BHITIOJTHEHO
(0 6aUT0B — MPAKTUYECKOE 3aJaHUC HE BBITOJTHCHO
2 Oata — IPaKTUIECKOE 3aJaHUE BHITIOTHEHO
0 0a/I0B — MPAKTUYECKOE 3aJaHNe HE BHIIIOJHCHO
1 Gann — npakTUYECKOE 3aJaHUE BHITTOJTHEHO
(0 6ayT0B — MPAKTUIECKOE 3aJaHNE HE BHITOJTHEHO
1 6auT — MpaKTUYECKOE 3aJaHKUE BBITOTHCHO
0 6a/uT0B — MPAaKTUYECKOE 3aJaHNC HE BBITOJTHCHO
2 Oata — IPaKTUIECKOE 3aaHUE BHITIOTHEHO
0 0a/I0B — MPAKTUYECKOE 3aJaHNe HE BBIIIOJHCHO
2 Oata — IPaKTUIECKOE 3aJaHUE BHITIOJTHEHO
0 0a/I0B — MPAKTUYECKOE 3aJaHNe HE BBIITOJTHECHO
[TpakTudeckoe 3aganue 2 6amia — MPakKTHUYECKOE 3a/JaHUE BHITIOJIHEHO

10 (0 OayIJI0B — MPAKTUYECKOE 3aJJaHHEe HE BBIMTOJHEHO

[IpakTrdeckoe 3aganue 3

[IpakTrueckoe 3ananue 4

[IpakTnueckoe 3amanue 5

[IpakTHdeckoe 3aganue 6

[IpakTueckoe 3ananue 7

[IpakTueckoe 3agaHue 8

[IpakTueckoe 3aganue 9

7.2.2. TunoBble 3aJaHNsl AJI51 HHANBUIYAJIbHBIX JOMANIHUX 3a1aHUM

NupuBuayaabHoe qjoMamHee 3aganue 1

K Tteme 1 «OCHOBBI HHBECTHLIMOHHOTO MoAeIupoBaHus. Pacuyér u ananus
NoKasaresied HHBECTUIHOHHOM Y pexTuBHOCTH B Excel»

Paccuuraiite NPV, Pl u DPP Ha ocHOBe cieAylolmux AaHHBIX: BBIpy4YKa OT
peanu3anuu NpoayKUuMu cocTaBuia 1 muH. pyO. mpu oobeme Bhimycka B 200 mrT.,
nepeMeHHbIe 3aTpathl — 5 py0. 3a mT., mocrosiuaeie — 100 000 py6. B rox, Haior Ha
npubstb — 20 %, craBka guckontupoBaHuss — 10 %. IlepBoHauanbHbIC
MHBECTHUIIMOHHBIE 3aTPaThl IPU 3TOM COCTaBUIM 2 MJH. py0. Cpok mpoekTa 5 JieT.

PexomeHmariu: Tpu BBINIOJHEHUW 3allaHUsl cocTaBbTe Tabiuiy B EXcel,
MOKAa3bIBAIOUIYI0 pacyeT YHUCTOr0 JOXOJa IO TOoAaM Ul HaxOXKIEHUS YHUCTOU
npuBeAeHHOM ctouMocTH. OOpasell Takoi TaOIHIIbl TPUBEEH B OJIAaHKE BHITIOTHEHUS
3ananus. Taxke mpu pacuetre NPV Bocmonbsyiitech BcTpoennoit gynkimen UIIC.
OtBet Ha 3a1aHue npeacTaBbTe B hopmare Excel.

JlenexHbIC TTOTOKHU MO TOIaM
0 rox 1 rox 2 T0]1 3 rox 4 ron 5 rox

HNuBectunym, pyo.

Bripyuka, pyo.

IlepemeHHbIE
3aTpaTthl, pyo.

IlocTossHuBIE
3aTpaTthl, pyo.

[1puGbLIH 110
HaJIOTOO0JIOKECHUS,

pyo.

Yucrtas  npuObLIb,




| py6. | | | |
CraBka nuckontupoBanus — 10%

ITokazarenu 3HadYeHUE MOKA3aTeIs

NPV
P
DPP

NuauBuayajbHoOe JOMAalIHee 3aJaHue 2

K Teme 2 «AHaJU3 1 MOJIeJIMPOBaHME PUCKOB HHBECTHIIHOHHOIO MPOEKTA
B Excel. TexHo/10russ UMUTALIMOHHOI0 MOJAeJTUPOBaHud B cpene Excel»

Hanumwure scce Ha Temy: «COBpEMEHHBIE TEXHOJOTMM HWMUTAMOHHOTO
MO/JICITAPOBAHUSD).

Pexomennarum: IpH HaluCcaHuu acce YKaXUTE MPEANOCHUIKH
COBEPIIICHCTBOBAHUS TEXHOJOTHH MOJICTUPOBAHUS, PACKpOTe 0a30BbIe KOHIICIIIUN
M UWHCTPYMECHTAJbHBIE PEIICHUS WMHUTALMOHHOTO MOJCIUPOBAHUSA, a TaKKe
MIPOBEUTE KPATKUH 0030p HECKOJIBKHUX COBPEMEHHBIX CUCTEM MOJICITUPOBAHUS.

NuauBuayajabHOe JoOMAalIHee 3aiaHue 3

K Teme 3 «Mcnoan3oBanue nmporpammsbl Project Expert aisi moaroroBku
OM3HeC-IJIAHOB ¥ OLICHKU MHBECTHLIMOHHBIX IPOEKTOB)

[TpoBenuTe cpaBHUTENBHYIO XapakrepucTuky Project Expert u mroboro
JIPYroro MPOrpaMMHOrO MPOAYKTa JJIsi pa3pabOTKH OW3HEC-IJIAHOB U OLEHKH
MHBECTUIIMOHHBIX MTPOEKTOB.

Pexomenpgannu: cpaBHEHUE MPOU3BECTM HE MEHEE, YeM M0 S5 mpu3Hakam. B
KAueCTBE CPAaBHUTEIIBHOTO TMPOAYKTa MOXHO HCIIOJIb30BaTh, HAIpuUMep, AJbT-
Husect, COMFAR, Business Plan Pro u apyrue.

CpaBHUTEIIBHBIH Project Expert
MIPU3HAK

NuauBuayajabHOe foMalIHee 3aj1aHue 4

K Teme 4 «Pacyér 10XOAHOCTH M PHCKA OTACJNbHOH LIEHHOW Oymaru W
noprdess neHHbIx Oymar B Excel»

Ha ocHoBe mpe/icTaBiIeHHBIX JaHHBIX O PHIHOYHONW CTOMMOCTH aKIUU JIFOOOM
POCCUKMCKOM  KOMIIAHWUM  pPACCUUTAUTE CTATUCTHUYECKUE TIOKA3aTed  pPUCKa:
CTaHJapTHOE OTKJIOHEHUE U KOA((PUIIMEHT BapUaLIUH.

Cnenaiite BBIBOABI OTHOCUTEIBHO PUCKA WHBECTHUPOBAHUS B aKIMW JAHHOU
KOMITaHWH.

PexoMeHanuu:  BBIOJIHEHHOE  3aJlaHME€ HEOOXOJAMMO TMPEJCTaBUTH B
nokymeHte Excel B popmare «.xIsx», HCHONB3Ys MPEIOKEHHBIN aITOPUTM.



AJTOPUTM BBINIOJIHEHUS 3a/1aHUS.

1. 3aiiiuTe Ha OJWH W3 CAWTOB, TJ€ MYyOJHUKYIOTCS KOTHPOBKH aKIIM
POCCHIICKMX KOMITAaHWH, W JKcropTtupyiite B EXcel mHbopmammio o peIHOYHOIM
CTOMMOCTH aKUM{ OJHOM M3 POCCUMCKUX KOMIIAHMM Ha NPOTSIKEHUM TPEX JIET 3a
KaX bl MECSILI.

Hanpuwmep,

- 3aiiauTe Ha caWt www.finam.ru. Beibepute Brmagky «IIpo pbIHOK» -
«IKCHOPT JAHHBIX;

- BbpIOEpUTE aKIMM JIOOOW POCCUUCKOM KOMIAHHHM, KOTOpyl Oyzere
aHANM3UPOBaTh;, HMHTEPBAI BpEeMEHUM — JIO000M (HA TMPOTHKEHUH TPEX JIET),
NEePUOIMYHOCTD — «1 MecsI»; popMaT — «.CSV»; pa3lieTuTeNb — «TOUYKa C 3aIATONY;
OCTaJIbHBIE MapaMeTPhl — JTIOOBIE.

- HOKMUTE «TIOJy4UTh (Daitiny.

2. Jlns aHanmu3a OCTaBbTE CTOJONBI: JaTa; IeHa 3akpbhiTHs. OCTalbHYIO
uH(popmanuio yaanure. llepenmenyiite 3aroioBKy CTOJIOOB.

JUist Toro, 4roObl MOKHO OBLIO MPOBOJUTH PACUETHI HA OCHOBE JAHHBIX O
LIEHAX 3aKpbITHs, HEOOXOIUMO IMOCTABUTh B KAYECTBE Pa3/IeIUTENEC BMECTO TOUYEK —
sansteie. Jliusg ororo Haxxmute «Ctrl+F» - «3aMeHnTDY. 3aMEHUTE «.» Ha «,».

3. Cosmaiite cromben «JloXomHOCTh 3a Mecsaiy. J[0XOOHOCTh IO aKIUH 3a
MecAll Haiaute 1no (opmyJie KaKk OTHOILIEHHWE Pa3HMIbI MEXIY TEKYyIIEeW LEeHOW U
LIEHOM 3a MPEeABbLAYIINI MECSILl K PpIHOYHOM LIEHE 3a NpeAblaynil Mecsu. [IporsHure
3Ty GopMyiy 10 KoHIla BHU3. DopMar siueek B MPOLICHTHBIN IEPEBOIUTH HE CIIEYET,
JIOXOJAHOCTD JIOJKHA OBITH BHIPXKEHA B JIOJISIX €TUHUIIBI.

4. PaccuMTaiiTe CpPEAHIOI OXUIAAEMYK JOXOJHOCTh, BOCIOJIB30BaBUIMCH
BcTpoeHHoU ¢yHkimern =CP3HAY(), BeinenuB HEOOXOIUMBIN TUAMNa30H sYEEK, TIe
OTpa)KE€HA €KEMECAYHAsI I0XOHOCTh aKIIHM.

5. PaccunTaiite CTaHIApTHOE OTKJIOHEHHE JOXOJHOCTEH, BOCITOJIb30BABIIUCH
BcTpoerHoit  ¢ynkumern Excel: =CTAHAOTKJIOH.B(), BbimenwB TOT K€
HEOOXOJMMBIA AMana3oH sYeeK, e OTpakeHa eKeMeCsSYHas TOXOAHOCTb aKIIH.
OTMeTuM, 4YTO B DJIEKTPOHHOM Y4Y€OHMKE pacy€T CTaHIAPTHOTO OTKJIOHEHUS
MPOU3BOJIUTCSI TOATAMHO MO (opMysiam 0€3 UCIOIb30BaHUSI BCTPOCHHOU (PYHKIIUU
Excel.

6. Paccuutaiite koappuiiueHT Bapuauu, pa3eiuB CTaHIAPTHOE OTKIOHEHHUE
Ha cpeJHee 0KuaaeMoe 3HaueHue, yMHOkuB Ha 100%.

7. CpenaiiTe BbBIBOJL OTHOCHTEJIBHO pPHUCKAa WHBECTUPOBAHUS B aKIUU
aHAJIM3UPYEMOU KOMIIAHUH.

NupuBuayajabHoe qoMaliHee 3a1aHue 5

K teme 5 «Iloctpoenue monenun CAPM pas poccmiickoro ¢oHI0BOrO
PBIHKA ¢ ucnoJab3oBanuem Excel»

Ha ocHoBe n3yueHHOro mMaTepuaia TeMbl 5 JIEKTPOHHOIO y4eOHHKA OTBETHTE
Ha PsiJi BOIIPOCOB.

1. YUto npencrasnser coboit CAPM-monaens?

2. Kakme cocraBusgromue BxiaodaeT B cedos CAPM-mozens? Yto
XapakTepu3yeT KaxKJaas COCTaBIISONIAs?



3. Uro xapakTepu3yeT U Kak pacCuuThiBaeTcs OeTa-kodddurment?
4. Kak MHTEpIpeTHpOBaTh pa3inyuHble 3HaUeHUs1 6eTa-kordduimenTa?

3HadyeHME MOKa3aTEIA

YpOBEHB pUCKa aKIIUH

Hanpagnenue nsmenenus
JIOXOJTHOCTHU aKIUU 10
OTHOIIICHUIO K IOXOJHOCTH
pBIHKA

p>1

p=1

0<p<1

-1<B<0

p=-1

p<-1

5. KakoBel mpemmymectBa u Hegoctatku mnpumeHeHuss CAPM-monenmn wu

moauduimpoBanHori CAPM-monenn?

3HayeHue MmoKa3arTeis

[TpenmyniecTBa

Henocratkn

CAPM-monens

MonudurupoBanHas
CAPM-monens

NuauBuayajabHoe foMalIHee 3aJaHue 6

K T1eme 6 «Ounenka 3¢¢eKTMBHOCTH YIPABJICHUA HHBECTHLHOHHBIM

noprdesem

1. Ha ocHOBe H3y4yeHHOro MmaTepuaga TeMbl 6 BJIEKTPOHHOIO YydeOHHKa
NPOBEIUTE  XapaKTEPUCTUKY  OCHOBHBIX  IOKa3aTesieH,

7 (HEKTUBHOCTH yNpaBJIEHUS MTa€BbIMU MHBECTUIITMOHHBIMU (DOHIAMMU.

Iloka3arenn

XapakTepucTUKa U MHTEPIPETALIHSI

Koaddumment [lapma

Koaddumment Coptuno

Koaddurment Omera

Koaddumuent bera

Koadbunment Annda

XapaKTepU3yoIux




Koadpdumuent VaR

Kosdppunuent R?

BonatuisrHOCTE

2. llpoananu3upyiTe JaHHBIC, MPEACTABICHHBIC Ha caliTe Www.nlu.ru.

- V3yunTe pIHKUHT TaeBbIX WHBECTUIIMOHHBIX (DOHOB 10 CTOMMOCTH YHCTHIX
AKTUBOB IO JAHHBIM HA KOHEIl MPEIBIAYHIEr0 MeECSla W OINPEICIINTE IacBON
WHBECTUIIMOHHBIX (DOHI C HAWOOJBIIEH BETUYMHOW CTOMMOCTH YHCTHIX AKTHBOB
(www.nlu.ru — «[TU®bI» — «PaaKkuHT 10 CHAY).

- W3yuuTe pAHKUHT TAEBbIX MHBECTUIIMOHHBIX (DOHJIOB MO JIOXOJHOCTH 3a
MOCJIEAHUN TOJl U OMNPEETUTE MaeBO WHBECTUIMOHHBIX (DOHJI, KOTOPBIM MOKa3al
Oonpiyto  goxoaHoctb (Www.nlu.ru — «IIU®bly — «Psukunr [IHMdoB 10
JTOXOAHOCTI» — «1 TO/I»).

- Ompenenure maeBOd MHBECTUIIMOHHBIX (OHJ, KOTOPHIH HMeEeT OoJiblliee
3HadyeHue koaddummenta [lapma (Www.nlu.ru — «Ananutukay — «KoaddumnueHTs»
— «Koadpdunuent [lapnay). O y€M rOBOPUT TaHHBIN TTOKA3ATEINb?

- Ompenenure maeBod MHBECTUIIMOHHBIX (OHJ, KOTOPHIA HMeEEeT OoJiblliee

3HaueHne  koddpdummenta CopruHo  (Www.nlu.ru —  «AHaIUTHKa»  —
«Koappuuumenter» — «Koapdumuent CoptuHo»). O dYéM TOBOPUT AaHHBIN
IIOKA3aTeIb?

- Omnpenenute TmaeBble HWHBECTUIIMOHHBIE (DOHIBI, KOTOpPHIE HMEIOT
HanOoJIpIlIee U HaMMEHbIIee 3HaYeHus1 kodddunuenta VaR gonmos (www.nlu.ru —
«Anamutukay — «Koadpdpuuuentery — «Kosapbuuuent VaR ¢doumoB»). 3nech xe
CKauaiiTe MeTtoauky pacuera koddduuuentoB VaR ¢onmo, ucnonszyemyro HII
«Hammonanenas Jlura Ynpasnsromux». Kak uarepnperupyercst mokazarens VaR?

- [I® ¢ naubosbiiel BETUYHMHONW CTOMMOCTH YHUCTHIX aKTHBOB:

Haszpanue [1M®a

HaunmeHnoBanue YIIPABJIAIOLICH
KOMIaHUHU

Kareropus [11Pa

CTOMMOCTh YHCTBIX AKTUBOB

- [IU®D ¢ manbobIiel JOXOJHOCTEIO 3a 1 To;
Hazsanue I1M®Da
HanmenoBanue YIIPaBISAIOIIEH
KOMITaHUHU
Kareropus [11Pa
JloxoanocTh 3a 1 rox

- [I1® ¢ naubospmuM 3HaYeHreM ko3 dunmenta [llapma:
‘ Haszpanue [1M®a ‘



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

HaunmenoBanue YIIPaBJISOMIEN
KOMITaHUU

Kareropus [11®Pa

Koaddunuent Illapna

Wurepnperanus ko3 dunmenta Hlapna

- [I1® ¢ naubospiiuM 3HaueHueM kodpduimenta CopTuHO:

Hassanne [IT1®Da

HaumenoBanue YIPaBISIONIEN
KOMIaHUU

Kareropus [11Pa

Koaddurment Coptuno

HNHurtepnperanus koaduieHTa
CoptuHo

- [T ® ¢ naubonpium 3HaueHreM kodpbunnenta VaR dhoHaoB:

Hasanune [IT1®Pa

HaumenoBanue YIIPaBJISIOMIEH
KOMIaHUHU

Kareropus [11®Pa

VaR donna 3a 1 mecsn

VaR donna 3a 12 mecsinen

HNurepnperanus VaR

- [IN® ¢ HaumeHblIUM 3HaUeHHEeM Kodpdunurenta VaR dhonaos:

Hassanune [ I 1®a

HaumenoBanue YIIPaBJISONIEH
KOMITaHUU

Kareropus [11®Pa

VaR ¢onna 3a 1 mecsn

VaR donpa 3a 12 mecsiues

Wurepnperauus VaR

Kpurepuu ouenku:

Kaxnoe nHanBuayanbHOE AOMAIllHEE 3aJlaHve oleHuBaetrcs nmo 10 wmm 12
OaIoB:

- 12/10 GannoB - U€rkoe ycBoeHHE CTyIeHTOM Marepuana peménHoro M/13;
BEpHbIE, MOJIHbIE, pa3BEPHYTHIE OTBETHI HA TOCTABICHHBIE BOMPOCHI IO TEME JIEKIIUH.

- 6/5 6annoB - UETKoe ycBOEHUE CTyIEHTOM Marepuana peménnoro UJ13; ne
MIPEICTaBJICHBI BEPHBIE OTBETHI HA TIOCTABIICHHBIC BOMPOCHI MO TEME JICKITHH.

- 0 6anmnoB - HemonHoe ycBO€HHME CTYJIeHTOM Matepuaina peménHoro MJI3; ve
MPEICTaBICHBI BEPHBIE OTBETHI HA TIOCTABJICHHBIE BOMPOCHI TIO TEME JICKITHH.



7.2.3. TunoBbie BONPOCHI U3 0AHKA TECTOBBIX 3aJaHM JIJISI HTOTOBOI0
TECTHPOBAHUS
MoayJs 1 MoaenupoBaHnue peajJibHbIX HHBECTHIIMI

3ananue Nel
Yo BRICTYyIAaCT OCHOBHBIMH IIEJIIMU MHBECTHIIHOHHOTO MOJICITUPOBAHNS?
1) MoOHUTOPHHT
2) Ilporuos
3) VYmpasiacHue
4) JluBepcuukamms

3aganue Ne2
Paccunraiite cpok okynaemoctr MHBeCTULIMM PP Ha OCHOBE ClieIyrOIMX JaHHbBIX.
A B C D £
CpoK OKYIIaeMOCTH HHBECTHIHOHHOT 0 npoekTa PP
3 JIeHexHI NOTOK 3a Kakaslii nepyion, CF 30 000
JleHeXHEIH OTOK
ITepuon |ITepeoHavanmeHEIe | HAPACTAFOLDIM

5 (mecsmy), T| 3arparsl, IC urorom, CF

6| 1 150 000 30 000

7 2 150 000 60 000

2 3 150 000 90 000

g 4 150 000 120 000

10 5 150 000 150 000

1 6 150 000 180 000

12 7 150 000 210 000
1) 6 et
2) 5,5roma
3) 5umer
4) 3roma

3apanue Ne3

Paccuuraiite koaddumment pentabenpbHOocTH uHBecTHIM ARR Ha ocHOBe
CJIEIYIOIINX TAHHBIX.



A B C D
:Kocxbd)mmcm penTabemHocTH HEBecTHIDEE ARR

1
2
3
JleHexHbI NOTOK
Tleputon |IlepsonatuanbHele | HapacTAOLBM
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
9 5 50 000
10 6 49 000
1| 7 37 000
12 Cpennee 3Ha4eHHE 42143
13
1) 26,3%
2) 25%
3) 22,3%
4) 273 %
3aganue Ned

Uemy Oyner paBHO 3HaueHue NPV, ucxons u3 clIeayroIuX JaHHBIX 3JEKTPOHHON

tabmunsl Excel?
A B C D E F G

1 YHCTBIN OHCKOHTHPOBaHHRI Aoxon NPV
2

3 CTaBKa JHCKOHTHPOBAHMA T 10%
4
IMepuon |[lepeoRagamumie Jenexsuil noToK, | JANCKOHTHPOBAHHAI
5 (ron). T [sarpatm, IC Joxon |Pacxon |CF ACHEKHRIT NOTOK
6 0 140 000
7 1 50 000] 30 000 20 000 18182
8 2 60 000 32 000 28 000 23140
Q 3 71 000 34 000 37 000! 27799
10 4 68 000| 30 000] 38 000! 25955
1 5 62 000 35000 27 000 16765
12 6 57 000] 31 000 26 000 14676
13 7 65 000| 34 000 31 000 15908
CyMMapHa
MHCKOHTHPOB AHHBIH
14 T eHEXHRIT OTOK 142425
15
1) 2452
2) 2425
3) 2245

4) 2542



3aganue Ne5

PaccunTaiite cpok okynaemMocTn MHBeCTULIMM PP Ha OCHOBE ClieIyIoImKX JaHHbBIX.

A B C D E
1 CpoK OKyN2eMOoCTH HHBEC THIHOHHOr 0 npoekta PP
2
3 JleHeXHEIN NOTOK 33 Kaxawil nepion, CF 33000
4
JlenexHEL NOTOK
Tlepuion |TlepeoHauambHEle | HAPaCTAIOUDBIM
5 (mecsm), T| sarpatw, IC uroromM, CF
6 1 159 000 33 000
7 2 159 000 66 000
8 3 159 000 99 000
9 R 159 000 132 000
10 5 159 000 165 000
11 6 159 000 198 000
12 7 159 000 231 000
13
1) 4,8 roma
2) 5aner
3) 5,2roma
4) 4,5 rona
3aganue Ne6
Kakas ¢popmyna Oyaer equHCTBEHHO BepHOU npu pacuete Pl B sueiike C17?
A B C D B -
1 Hugexc penrabemuocti PI
3 Craeka QHCKOHTHDOBAHMA I 10%
Tlepion  (Tlepsonavamsuue JIHCKORTHPOB AMHLIT
5 (rom), T |zarpatw, IC Joxon |Pacxon |Hdemexamii norox, CF |aenexuuil noTox
6 0 765 000
7 1 273 000] 100 000 173 000 157273
8 2 250 000 106 000 144 000 119008
4 3 260 000 100 000 160 000 120210
10 B 240 000 100 000 140 000 95622
1 b 220 000| S0 000 130 000 80720
12 6 235000f 96 000 139 000 78462
13 7 215000 85000 130 000 66711
14 8 200 000] 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



3aganue Ne7
JIns kakux 1ieseit mpeHa3HaueHbl OLEHOYHBIE MOJIeNIN?
1) Jlns ompeaesieHus] HAMTyYIero U3 BO3MOXKHBIX BAPUAHTOB Pa3BUTHUS COOBITHIA

Hns  ouenkn  3¢GGEKTUBHOCTH  Pa3HBIX ~ MOAUGUKALUNA  3aKyIMaeMoro

2)
000pyI0BaHUS
3) Jlns onmcaHus TIOTOKOB M 3aI1acoB KaKOTro-Iu00 BHIa PECYPCOB

4) I[J'ISI OIIKMCAaHUs ITIOTOKOB U OTTOKOB ACHCIKHBIX CPCIACTB

3aganune Ne§

Kakwue u3 BHUI0OB MOI[GJ'IGfI MpCaAHa3Ha4YCHbI IJISI IIOCTPOCHUA KAPTHHBI COBOKYIIHOCTH
d)HHaHCOBI)IX 1 DKOHOMHYECKHUX MOKa3aTeIei?

1) Mopjenu OlleHKH CTOMMOCTH OH3Heca
2) KowmrmiekcHbIe MOaeTn

3) ®uHaHCOBBIC MOJICIIN

4) Mopenu O1leHKU 3P PEKTUBHOCTH

3aganue Ne9

Ecnu cymmapnbie naBectuniuu coctaBmwin 2 400 Thic. py0., a 0KHUIA€MbI YUCTHII
noxoa coctaBuT 500 ThIC. py0. B TOJ, TO CPOK OKYIAaeMOCTH HHBECTHULIMM OyaeT
paBeH

1) 4,8 roma
2) 5umer

3) 4,5roma
4) 5,2roga

3aganue Nel(

KakoBo Oyner 3nauenue koddduimenta rddextuBHocTH MHBecTHIN ARR, ecnu
CPEIHET0/I0BOM pa3Mep MpUObLUIN cocTaBisieT 47 ThIC. py0., a BEIMYMHA WHBECTULIUN
370 ThIC. py0.?

1) 13,7 %
2) 12,7 %
3) 12%
4) 13,2 %

3aganue Nell

Uemy Oynetr paBHO 3HaueHue NPV uCXois U3 CHEAyIOMUX JAHHBIX AJIEKTPOHHOMN
tabmuier Excel?



A B C D E F G
1 ncTeil IHCKOHTHPOBAMHKI 10X0n NPV
2

3 :meaumxosmpocaMt 12%
4
IMepnon  |[Tepeonavamunie Tenexamtii noToK, | JIHCKORTHpOB ammmIit
5 (rom), T |sarpamy, IC Toxon |Pacxon [CF AeHexnil NOTOK
6 0 125 000
7 1 47000] 27000 20 000 17857
8 2 53 000] 30000 23 000 18335
B 3 60 000] 32 000 28 000 19930
10 4 38 000] 25000 33 000| 20972
1 5 61000] 31000 30 000] 17023
2 6 55 000] 25 000 30 000 15199
13 7 62 000| 33 000 29 000 13118
CyMmMapHei
IHCKOHTHPOB I

14 | T eHEAHBIN MOTOK 122434
15

1) 2566

2) -2566

3) 2665

4) -2 665

3aganue Nel2

Yemy OyneT paBHO 3HaUYCHHE WHIEKCA MpUOBLTBHOCTH PI, paccunTaHHOTO Ha OCHOBE
caeayromux JaHHbIX? OTBET OKPYTIUTE 10 COTHIX.

A 8 C D z F G
1 Hrnexc perrabemmrocTit PI
2
3 CraBka ONCKOHTHPOBAMA 1 10%
4
‘Hepuon [TeppoRayamaNe JIHCKORTHPOB AFTmIN
5 (rom). T |sampamw, IC doxon [Pacxoa |Jewnexumit notox, CF |aenex il noToK
6 0 100 000 100 000 100 000
7 1 55000 15000 40 000 36364
8 2 44 000] 30 000 14 000 11570
9 3 37 500| 25000 12 500 9391
10 - 48 000 35000 13 000 8879
n 3 42000| 30 000 12 000 7451
12 6 46 700| 27 000 19 700 11120
13 7 43 500, 22 000 21 500 11033
14 8 43 500| 20 000 23 500 10963
Cymnapsmiit
THCKORTHPOBARKEITT

15 Aenexunil noToK 106772
16

1) 1,07

2) 1,77

3) 16

4) 1



3apnanme Nel3
Uemy Oynet paBen DPP Ha ocHOBaHUM cieAyronux JaHHBIX?

A B C D E F
JHMCKOHTHPOBAHHEIN CPOK OKYNaeMocTH insecTiangi DPP
3 CraBKa OHCKOHTHDOB2HMA I 10%
4
JHCKOHTHPOR AHHKIT
JCHEeXHRI NOTOK
Tlepuon |ITepsoravamprbie | Jenexuniit | JHCKORTHPOBAHHEIR | HApPacTAMOUBIM
5 (ron), T sarpars, IC norok, CF | nenexanlit 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 “ 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) 6,5
3) 5
4) 55
3aganue Nel4
Kakas BCTPOCHHAasA (I)yHKHI/ISI Excel HCITIOJIB3YCTCA ITPH pacuyecTe NPV?
1) 4IIC
2) BC]

3) CJIYUMEX]Y
4) HOPMAJIM3ALIMS

3aganue Nels
Kakas ¢popmyna 6yaer equHcTBeHHO BepHOU npu pacuete PI B stueiike F15?



A B C D E F G

1 Hunexc pearabemuocta Pl
3 CraBka NHCKOHTHPOBAHMA I 13%
ITepuion |[Tepeonasamune Jenexutii noToK, | IHCKOHTHPOB aHHKIN

5 (rop), T |sarpamu, IC Joxon |Pacxon |CF JeHeXHNI OTOK
6 0 100 000
7 1 55000] 15000 40 000 35398
8 2 44 000{ 30 000 14 000 10964
G 3 37 500f 25000 12 500 8663
10 4 48 000] 35000 13 000 7973
11 b 42 000} 30000 12 000 6513
12 6 46 700{ 27 000 19 700 9462
13 7 43 500f 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 3HaueHue IRR, paccuurannoe B Excel Ha ocHoBe ciemyronmx
JTAHHBIX C MCcIoyb3oBanueM (GyHkimn BCJL?

A B C D
| BryTpennas HopMa noxonHocTH IRR

Tlepuon (ITepeonauampinie |TleHexwbli

3 (rop), T [3arpamw, IC norox, CF
4 0 1 500 000f -1500000
5 1 500000
6 2 520000
7 3 480000
8 - 450000
S 5 400000
10 IRR

1) 19%

2) 17%

3) 18%

4) 18,8 %

3ananue Nel7

YcTaHoBUTE COOTBETCTBHE MEX Ty (DYHKIIUEH U €€ TTPeTHa3HAUCHUEM.

1) HOPMCTPACII 1) Bo3sspamaet PaBHOMEPHO



pacnpeaeraeHHoe ciydaiiHoe uncio E

CUETECJI1 [Io3BonsieT TMOAYy4YUTH  CIy4YalHOE
2) 2) YHUCIIO W3 33JJaHHOTO MHTEpBaja

CIIVUMEX]Y Bo3sspaiaer CTaHJIapTHOE
3) 3) HOpMAaIbHOE paCIpECIICHHE

HOPMAJIM3ALIA Bosspamaer HOPMAJIN30BaHHOE
4) 4) 3HaycHHE Z BEIMYUHBI X

CJIUUC OcymiecTBISIET MOACYET KOJIMYECTBA
5) 5) sueek B yka3aHHOM OJIOKE

3aganue Nel8
Urto npencrapisiet cobort meto s MounTe-Kapiio?
1) Co3pmaHue MaTeMaTHYECKON MOCIH pa3padaThIBAEMOT0 IPOCKTa
2) MeToa, KOTOPBIN KCIONB3YeTCs I PEIICHUS 3a/1a4 ONTUMH3AIHN

3)

CO3I[3HI/IC KaKoT0-JIN0O (bPIBPI“IeCKOFO Imponecca, MOACIMPOBAHHUC ITOBCACHUA
OTACJIBbHBIX 3JICMCHTOB

4) CpaBHeHHe (PaKTHIECCKOTO UCIIOJHEHUS TPOCKTA

3aganue Nel9

Kaxkas ¢ynkmus cpenst Excel mo3BomnsieT moiyduTh ciydaifHOE YHCIIO U3 3aIaHHOTO
WHTEpBaJa?

1) CJIUUC

2) CIYUMEXIY

3) CUETECJIU

4) HOPMAJIM3ALIUS

3aganue Ne2(

Ha ocHoBe MeTo/1a MPOBEPKU YCTOMYMBOCTH U JAaHHBIX AJIEKTPOHHOM Tabnuisl Excel
paccuuTaiiTe 3anac GMHAHCOBON YCTONYMBOCTH.



PaxTueckuit oonem

MPOoAaX, MT. 21500
Touxa
2 ©BesyboerrouHocmmt. | 15000

3artac puHaHCOEBOI
npo4yHocTH, %

H W

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

3aganmne Ne21l

Ha ocHoBe panHbIX siekTpoHHOM Tabmuibl Excel paccuurtaiite kosaddunmeHT
BapUaIiu.

1 [TpoexT

CraupaptHoe | Cpennee
OTKIIOHEHME | OXXKMJaeMoe

2 | OOXOOHOCTH 3Ha4YeHUe
630 9 000

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

3aganue Ne22

Yemy OyneT paBeH WHTErpajbHBIM TMOKazaTelb 3(P(EKTUBHOCTH, €CJIH, COTIACHO
MPOBEJCHHBIM HCCJICAOBAHUSAM, MO TPOCKTY OXKHUAAOTCS CIEAYIOIIUE CIEeHAPUU
pa3BuTHS?



A B C

BepoaTHOCTH
HaCTYIUICHHA
T aHHOTO
NPV, taic.pyd|cuenapnus, %
2 Cuenapsi 1 33 000 0,15
3 Cuenapuii 2 30 000 !
4 Cuenapmii 3 27 000 0.25
1) 29700
2) 29800
3) 29500
4) 20500
3aganue Ne23

brnox korTpos cuctemsl Project Expert Bkirouaet

1) momxyns GOpMHPOBAHMUS ONEPALMOHHOTO IIAHA OPTaHU3AIUH
2) MOMYJb aKTyaJU3alMK JCHEKHBIX MOCTYIICHHHA

3) MOJyJb CTATHCTUYCCKOTO aHAIN3a

4) MoJyJIb TOCTPOCHHUS I'PaUKOB U AWArpaMM

3ananue Ne24
HazoBute ocHOBHBIE 0JI0KH, U3 KOTOPBIX COCTOUT Mporpamma Project Expert.
1) bnok MmonmenupoBaHus
2) bBiok reHepanuu pe3yabTaToB
3) biok ananuza
4) Biok nporHo3upoBanus 3PPHEKTUBHOCTH MPOSKTA

3aganue Ne2$

CootHecute 0J10KkM 1 MOy chcTeMbl Project EXpert.

1) biok koHTpOIIA 1) Monayne dbopmMupoBaHUS
WHBECTUIIMOHHOTO TJIaHA

2) bnok anannza 2) Monyib aK;FyaJ'H/ISaHI/II/I JICHEXKHBIX
MOCTYTUICHUI

3) briok MmonenupoBanus 3) Monaynp aHanuza 3()PEKTUBHOCTH
MIPOEKTa

Monyas 2 MoaeanpoBanue GUHAHCOBBIX MHBECTHLMI



3aganune Nel

CrangapTHOE OTKJIOHEHUE SIBISIETCS a0COTIOTHOM MEPON pHUCKa U MOKA3bIBAET

1)
2)

3)
4)

Ha CKOJIBKO OKnJacMas BCIIMYNHA OTKIIOHACTCA OT MaKCUMAaJIBHOI'O 3HAUYCHU A
Ha CKOJIbKO OXKXHnJgacmasda BCINYHNHA OopIIe CPCAHCTO 3HAUYCHUA

Ha CKOJBKO B CpPCAHCM OXHAACMOC 3HAYCHUC OTKIIOHACTCA OT CpCI[Heﬁ
BCIINYMHBI

Ha CKOJIBKO OXHAacMasd BCIIMUMHA MCHBIIC CPCAHCTO 3HAUCHUA

3aganmne Ne2

Ykaxute hopMyny Ui pacdyeTa J0XO0AHOCTH MOpTdes.

1)

rp:ZWi*ri

3aganue Ne3

Bribepute Gpopmymny st pacyéra CTaHIAPTHOTO OTKIIOHEHUS.

1)

2)

3)

4)

O'_
n+1
o= 2a(r*r)
n-1
n - 2
o= Zi:l(ri'r)
-1
DI (7))
n-1

3ananune Ned

Kakass Bcrpoennas ¢ynkumss B Excel mpemycmoTpeHa mjisi pacuéra CpeIHEro
0’KHMIa€MOTO 3HAYCHUS JOXOTHOCTH aKIH?

1)
2)
3)

4)

=CTAHJOTKJIOH()
=KOPPEJI()
=CP3HAU()
=CTABKA()

3axanune Ne5



K mpunnumam GopmMupoBaHus U yrnpaBieHUsS UHBECTHUIIMOHHBIM MOPT(ETeM MOXKHO

OTHECTH
1) MHUHHMH3AIUIO JOXOAHOCTH
2) MaKCHMH3AILHIO PUCKa
3) nmuBepcuUKAIUIO TOPTQEIT aKTHBOB
2) HEOOXOIUMYIO JIMKBHJIHOCTh AaKTHBOB, BXOJSIIMX B HHBECTHUIIMOHHBIN

noptderns

3aganue Ne6

Kak Ha3pBaeTcsl OOMH M3 CHOCOOOB IEpenadd pHUCKa, MPEICTABISIOMMA CcO00i
MpOIIeCC pacHpeAeieHUs KamuTajla MEXIy pa3IudHbIMA OOBEKTaMHM BJIOKCHHS,
KOTOpBI€ HEMOCPEACTBEHHO HE CBA3aHBI MEXKTY COO0M?

1)
2)
3)
4)

Jusepcuduxanus
CrpaxoBaHue
XemKUpOBAHUE
JIucKOHTHUpOBaHUE

3aganue Ne7

Koaddumment Bapuaruu npoekra A pasen 0,32. KoadbduimeHT Bapuaium npoekra
b paBen 0,51. Kakoii u3 npoekToB 0oJiee pucKOBaH?

1)
2)
3)
4)

KoadduimenT Bapuanyu He siBsieTCs OKa3aTeaeM prcKa
O6a mpoekTa 00J1a1al0T OIMHAKOBBIM YPOBHEM pHCKa
IIpoekt b

[Ipoekt A

3aganue Ne§

Paccunraiite k03¢ GHUIMEHT BapHalMKi JOXOJIHOCTH, €CIM CTaHIAPTHOS OTKIOHCHHE
noxoaHocTy paBHO 2400, a cpenHee oxxugaemoe 3HadeHue — 32 600.

1)
2)
3)
4)

1,36 %
7,36 %
73,62 %
13,58 %

3aganue Ne9

OnHoit u3 ocobeHHoctel moptdernst ToOrHa BBICTYMAET TOT PaKT, 4TO

1)
2)

B MOACJIN JOITYCKACTCA TOJILKO IMOKYIIKAa HEHHBIX 6yMar

B I/IHBeCTI/ILII/IOHHBIf/JI HOpTCI)eJ'IB BKIIOYAaIOTCA TOJBKO aKIINN



) B MHBECTHUIIMOHHBIN TOPT(ETTb BKIIOYAIOTCS KaK PUCKOBBIE, TaK U OE3PUCKOBHIE
AKTHUBBI

4) B MHBECTHUIIMOHHBIN MOPTQEIIb BKIFOYAIOTCS TOJBKO OC3PHCKOBBIC aKTUBEI

3apanmne Nel0
Kakyto HazncTpoiiky B Excel HE0OX0MMO YCTaHOBUTH JIJIsl pacuéTa KOBapHaluu?
1) Amnanau3 JaHHBIX
2) KonoHTUTYIBI
3) Ilowmck perieHus
4)  CKpBITBIC JIUCTHI

3aganue Nell
VYkaxuTe HeJJOCTaTKH Moae]In MapKoBHIIA.
1) Puck omeHuBaeTCs O OTHOIICHHIO K CPEIHEMY 3HAUCHHUIO

2) CI/ICTeMaTI/I3aI_II/IH moaxoga K (bOpMPIpOBaHHIO HMHBCCTHUIIMOHHOI'O HOpT(I)GJ'IiI n
YIIpaBJICHUC €T0 JOXOJHOCTBIO U PUCKOM

3) Bynyimas 10X0QHOCTh ompeAeisercss KaK CpeaHss TOJIbKO Ha OCHOBE
CTAaTUCTHYECKUX JAHHBIX

4)  Koppemnsmus MeXIy akKIUuSIMHA HEOCTOSTHHA

3axanue Nel2
Uto paccuutbhiBaeTcs B siueiike F1?
A B C D E F G
1 =CP3HAY(F6F29) Xl 0,15 3,31
2 7,08 11,95 10,81
3
ena saxpermis JozogHocTs
Llesea sasparmin OAD JexogHocTs Joxomocms OAD

Llena saxpeman 0AD "Hoprrmori 0AD QAD “Hopiocxag
4 Jara OAD "Tykoim”™| "Coepbamm" HIHEmE " "Iywofin”, % |"Coepbame”, %| mmem”, %%
5 01.10.2013 21024 102,74 4856
(] 01.11.2013 20428 103,07 4984 -2,83 0,32 1,64
7 01.12.2013 20397 101,17 5399 -0,15 -1,84 £33
3 01.01.2014 1959 94.7 5378 -2,49 -6,40 -0,39
9 01.02.2014 1963 91,16 5980 -1,31 -3.74 11,19
10 01.03.2014 1960 83,8 5865 -0,15 -3,07 -1,92
11 01.04.2014 1880,1 72,5 6405 -4,08 -13,48 9.21
12 | 01.05.2014 1968 84,5 G656 4,68 16,55 3,92
13 01.06.2014 2036 84,5 6719 346 0,00 0.95
14 01.07.2014 2000,9 73, 7060 1,72 -12,90 5,08

1) Osxupaemas noxoaHoctb OAO «COepOaHK»
2) Osxupgaemas 1oxoaHocTh OAO «JIykoim»



3) Puck OAO «Co6epbaHk»
4) Puck OAO «Jlykoitm»

3aganue Nel3
Uto paccuuthiBaeTcs B ssueiike E2?
A B C D E F G
1 0,64 0,15 331
2 =CTAHJOTKJIOH.B(E6:E29) > 708 11,95 10,81
3
LTena saxprrmm JoX0gHOCTE
Llema 3axphITitn 0AD JoromHocTs JoxogHocTs 0AOQ
IETERETLN, QA "Hopirmoant OAD 0AD “Hoprmcrt

4 Jara OAD "MTvuoiin"| "Chepbarm” e “Mymoiin®, %o ["Chepbarm”, ¥s| 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 94,7 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 01.052014 1968 84,3 6636 4,68 16,55 3,92
13 01062014 2036 84,5 6719 3,46 0,00 0,95
14 01.07.2014 2000,9 736 7060 -1,72 -12,90 5,08
1) Oskupmaemas goxogHocts OAO «COepOaHK»
2) Puck OAO «CoepOaHk»
3) Puck OAO «Jlykoiin»
4)  Oxumaemas 10xoaHocTh OAO «Jlykoiin»

3aganune Neld

B Excel 0bu1 moctpoen noprdens MapkoBuiia MakcuManbHOU 3()()EKTUBHOCTH TIpU
3alaHHOM MaKCUMalbHOM YypoBHe pucka 9 %. Kakue orpanuuenus Obuin
ycTaHOBJeHbI B mapameTpax «Iloucka pemenuin»?



E F G H I

1 KopapuaumonHas MaTpiLa

JoxonHocTs
MoxoIHOCTS OAD
JoxoaHocTs CAQ ‘Hopunsciss | Tons
OAD “MTyrkoiin”, | "Coepbans”, | i muwens”, | axupdi s
% % %o noptdene
Joxomsocts OAO "JIykoiin”, %6 479940259 358800584| 576373311 0
Hoxonuocts OAQ "Chepbam”, %o 35 88005841 136959707 177953399 0217982
L 5T63T33108) 17,7953399) 111887768 0,782018
Jons asandi B noprene 0f 0,21798196] 078201804 1

[ %]

LA | e | L

Hoxoguocte OAD "Hopitabcran Hukens",

=] | SN

& Osmipasmas nonogHocTs, % 0,64 0,15 3,31

9  Craupaptros oTEnoHere (pick), %6 7,08 11,95 10,81
10
11 Obmas npoxomHocTs noprdens, %o 2,52

12 OGmuii pock noprdena, %o .00

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

$I$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

$I1$6 =1
$F$12 <=9
4) $F$6>=0
$G%6 >=0
$H$6 >=0

3aganue Nel5

B Excel 6bu1 mocTpoen noptdens MapkoBuila MUHIMAIHHOTO PUCKA TIPH 331aHHOM
MUHHUMAJIbHOM YPOBHE 0X0aHOCTH 2 %. Kakue orpanndenusi OblIM YCTaHOBIICHBI B
napametrpax «llorcka pemeHuii»?



B

1 KonapuaniosHas MATPHLIA

H

JoxogHocTs

OAO “Tlywoiia’,

%

JoxoIHOCTs
OAD

“Chepbasn,
[

L]

AdoxoaHocTs
OAD
"Hopsumecra
i HEKens",

%o

Honz

asauit B
noprpens

Joxoguocts OAD "Tykoiin®, %

479940259

35,8800534

576373311

02601633

Hoxogrocts OAQ "Coepbanx”, %2

35,58005841

136,959707

17,7953399

01948985

L I I )

Hoxomrocts OAQ "Hopuscssii mumwems®, %o
0P

5763733108

17, 7953399

111887768

0,5449362

Jona asumit B moprhens

0,260165157

0,19489854

0,5449362

1

=] | Ch

Cregmacsas JoNoOHOCTE, %o

0,64

0,13

331

L=l -]

CranpgaprHoe oTnoHeHie (prck), %

7,08

11,95

10,81

11 Ofmas noxoaHocts noprhens, %o

12 Ofmetit puck noprdens, %

$I$6 =1
$F$11 <=2
$F$6 >=0
$G%6 >=0
$H$6 >=0

$I$6 =1
$F$11>=2
$F$6 >=0
$G%6 >=0
$H$6 >=0

$1$6 <=1
$F$11>=2
$F$6 >=0
$G%6 >=0
$H$6 >=0

$1$6 <=1
$F$11 <=2
$F$6 >=0
$G%6 >=0
$H$6 >=0

1)

2)

3)

4)

3apanue Nel6

B Excel 6pi1 moctpoen moptdens ToOuna makcumanbHOW 3()PEKTUBHOCTU MpU
3aJlTaHHOM MaKCHUMaJIbHOM ypoBHEe pucka 3,2 %. Kakuwe orpannueHus ObuM
yCTaHOBJIEHbI B mapameTpax «[loucka pemenuing?



D

1 KDBEIIM1WHEI.‘I MATPHLIE MEBHCHMOCTER mamil

F

G

H

JoxorHocTs

QAO

“Mywolin”, %

JoxoaHOCTE
OAD
“Cocpbanr’,

JA0xoaHOCTE
OAD

“Hopseamcrsii

HHEes", %o

JoxoaHOCTE
FOCY R TE EHHBIX
OOMTOCPOMHBIL
obaHraumdi, Yo

Hoax
BTHREOE B
mopTgene

Joxoanocts DA “JTyeofin”, *a

47994026

35,880058

57637331

0

Hexoarnocts OAD "Coepbans’, %

33,880033

136,25971

17, 79534

0

Joxoanocts OAC "Hopimseret Huxens”, %o

57.637331

17.79534

11188777

0302523

Jons axmmon B rropTdens

0

0

0,3025232

0.697476808

B B =¥ I PO )

Ohatoasacas 30X0THOCTS, %6

0,64

0.15

3.31

1.00

L -I-]

CraHpapTHOE oTENCHeHHE (paick), %o

7,08

11,95

10,81

0,00

10

11 Obtmax poxogHocTs NopTdeas, %o

12 Obmudl prck noprhens, e

$1$6 <=1
$E$12 <=3,2
$E$6 >=0
$F$6 >=0
$G$6 >=0
$H$6 >=0

$1$6 =1
$E$12 <=3,2
$E$6 >=0
$F$6 >=0
$G$6 >=0
$H6 >=0

$1$6 =1
$E$12 >=3,2
$E$6 >=0
$F$6 >=0
$G$6 >=0
$H$6 >=0

$1$6>=1
$E$12 <=3,2
$E$6 >=0
$F$6 >=0
$G$6 >=0
$H$6 >=0

1)

2)

3)

4)

3aganue Nel?7

O, =Wt Wt W :\/2:1:1Wi2*o_i2+zzir\:—llzrj\:HlVVi*Wj*kij*()_i*o_j —93T0 hopmyJia

1) goxomHOCTH TOpPThEs
2) JTUKBHIHOCTH MOPTQEs

3) kauecTBa ynpasieHHs mopTdenem




4) pucka noptdens

3ananue Nel8
Uto paccuutbhiBaeTcs B siueiike F117?
E F G H I
1 KopapiamioHHas MaTpiLa
JoxogHocTs
Hoxonmocts | OAQ
JoxooHocTs 0AD "Hopwnscean Joma
OAQD "Tlywoita”, | "Coepbans”, | it Hamens”, | asapd e
2 %o e Y noprhene
3 Joxomrocts OAO “Tyxofin®, % 479940259 358800584 576373311 05
4 Joxopuocts OAD "Chepban”, % 35 BE005841| 136959707 17,7953399 0.2
5 Hoxoauocte DAD "Hopruasciat mimens”, %o 57,63733108| 17,7953399| 111 887768 0,3
6 Honz aspt & noprdene 0.5 0,2 0.3 1
T
8 Omaygacmas JoxoIHOCTE, % 0,64 0,15 331
9 CranpaprHoe otenoseHne (pick), % 7,08 11,95 10,81
10 _
11 =F8*F6+G8*G6+HE"HS
1)  OOuwmit puck moprdens
2) OO6mmas 10X0IHOCTh mopTdes
3) Jusepcudukarus moprdens
4) OOmas TUKBUIHOCTD OPTdEs
3aganue Nel9
Uto paccuutbhiBaeTcs B siueiike F127
E F G H I
1 KopapuanioHHas MaTpPHLA
JoxoaHocTs
JoxommocTs OAOD
JoxogHocTs OAD "Hopsiascest Hona
QAQ "Jlveodtn™, | "Coepbamy”, | A Muxem”, | aamii e
2 %% % % noprens
3 JoxozHects OAOQ "“TTywoitn”, % 479940259 35 8800584 576373311 0,25
4 JoxogHocts DAQ "Chepbank”, %o 35 88005841| 136959707 17,795339% 0.6
5 Hdoxognocts OAD "Hoprumscndi mmens”, o 57.63733108] 17,7953399] 111887768 0,15
6 Jonz aant B noprdeane 0,25 06 0,15 1
[
& Omarmacsmas goxogHects, % 0,64 0,15 3,31
9 Cranmaprroe oTEmoHesie (pics), %o 7,08 11,95 10,81
10
11 Obmas poxommocte noprdens, % 'III.TEI
12 |77 =KOPEHBMYMHOB MYMHOBF6HEF 31515150

1) OOuwmit puck moprders
2) Husepcudukaius moptdes

3) OOr1as TMKBUIHOCTD TOPTQEIs



4)

OO6mmast T0X0AHOCTH MOPTdhEs

3aganue Ne2(

Ecmu B> 1, T0

1)

2)

3)

4)

JIOXOAHOCTb aKIUHU U T0XOHOCTH MOpTdens (MHIAeKCa PhIHKA) IEMOHCTPUPYIOT
OJIHOHAIIPABJICHHOE JBUXEHHUE, MPU 3TOM BOJIATUIBLHOCThH JIOXOJHOCTH aKIIUH
BBIIIIE€ BOJIATUILHOCTU JOXOAHOCTHU MOpTdhens

JIOXOAHOCTb aKIUHU U I0XOJHOCTh NOPTdens (MHAeKCa pbIHKA) TIEMOHCTPUPYIOT
OJIHOHATIPABJICHHOE JBUKEHHUE, MPU 3TOM BOJATHIBHOCTH JOXOJHOCTH aKIUH
HUXKE, YEM BOJATHIIBHOCTD JOXOJAHOCTU TOpTdens

OTCYTCTBYET KOppESLMS MEXAYy JJAOXOAHOCTBIO aKIMU U JIOXOJIHOCTHIO
noptdens (MHIeKca pbIHKA)

JIOXOJTHOCTb aKIMU U JOXOJHOCTh MOpT(ens (MHIeKCa PhIHKA) JEMOHCTPUPYIOT
OJIHOHAIMPABJICHHOE JIBUKEHUE, TIPU 3TOM BOJATUIBHOCTh JOXOJHOCTH aKIIUU
paBHA BOJIATHJIBHOCTH IOXOJIHOCTH MOPThEs

3aganune Ne21l

Bo Bkimanke «AHamu3 AaHHBIX» BBIOpaH HMHCTPYMEHT aHanmuza «Perpeccus». B
KadeCcTBE BXOJHOTO MHTEpBaja Y yKa3zaHa eXeMecsuyHas JI0XOAHOCTh MHJEKca 3a 4
roja, B Ka4eCTBE BXOJHOr0 MHTepBala X — exXeMecsyHas J0X0AHOCTh akuuii OAO
«l"aznmpom» 3a 4 roga. Pe3ynbraTel mpeACcTaBIEHBI HA PUCYHKE.

1
3
4
5
[

=]

10

A B C D E E G H 1

BBRIBEOIHTOIOB

PE"&'PE‘C{'!I’GHHI!EH CRICIEC R LN

MpuomecTeemei R 0,78927
R-keagpat 0,62294
Hopunposarnuil R-ksanpatr 061474
CTAHNAPTHAA OMHDKS 003353
Habmoagesns 45

,:[J-ICI!E‘E)-CHCIHHHEI AHATHS

Iueriuue

11 df 55 M5 F cmb F
12 Perpeccrs 1 008543 0,08543 759971 26E-11
13 OQcratok 46 005171 000112
14 Hroro 47 0,13714
15
Cmanda I- P

Kosdddu  pmmarn  cmomuc  Ineveny Huxcnue Fepxnue Huscnue Bepxnue
16 yuewmsl  owwbxa  muxa & _ P5% P5%  95.0% 95.0%
17 Y-nepeceuemie 0,00625 000484 125016 020344 -0,0035 0,016 -0,0035 0,016
18 IMepesennaa X 1 06277 0072 B71763 I6E-11 048276 077263 048176 077263

Yemy paBeH 6eTa-kodpduniuent?

1) 0,61474
2) 0,13714



3) 0,78927
4) 0,6277

3aganue Ne2?2

Ecnmu 1oXOomHOCTh aKmuM JAEMOHCTPUPYET pa3HOHANPAaBICHHOE JBIDKEHUE C
JIOXOJTHOCTBIO TopTdens (MHAEK ca phIHKA), TO

1) B=0
2) B<O
3) 0<B<l1
4) B>1

3aganue Ne23

Kakoii dopMynoii MOXHO BOCIOJIB30BAaThCS JJisl pacuéra Oera-kod(duirieHTa B
Excel ?

1) =CP3HAU(JIMHEIH();1)
2) =MHJIEKC(UIMHEWH();1)
3) =JIMHEUHMHIEKC();1)
4) =CP3HAYMHJIEKC();1)

3aganue Ne24

Kaxoit u3 npencraBnennsix Huxe [IM®DoB Oosee mpuBiekareneH i BIOKEHHS C
TOYKH 3peHUs 3D (HEKTUBHOCTH YIIPABICHUS UM YIPABJISIIONIEH KOMIAHUEH ?

VYnpasinstomas Koaddumment
[TND KOMITaHUs Kareropus [Tapma

Nuroccrpax-
Nurocctpax obauramuu | MTuBecTuimu OOnuranun 0,5467
BTb — ®onn | BTh Kanuran
['moGanbHBIX VYnpasneHue
TUBHUIECHIOB AKTHUBaMu Axnui 0,1689
Yuusep-Unaekc NnunexcHbi
MMBBb YuauBep MeHeDKMEHT | AKIui 0,0001
ADT- doHp CwMmenraHHbIX
FO0Ounelinbrit Hopn-Bect Kanuran WHBECTUIINHN -0,1854

1) VYuusep-Uuaekc MMBB

2) ADT- ®ong KOOunelinbit

3) Huroccrpax oonuraiuu

4) BTB — ®onp ['obanbHbIX AUBUICHIOB

3aganue Ne25



Kosdppumuent R? [T da «Kanuranb — [lepcreKTUBHBIE BIOKEHHUD) COCTaBUI 93,25
%. O 9ém 310 TOBOPUT?

1) Puck, KOoTOpbIi Ha ce0s B3sUT yIPABISIONINN (OHIOM, OIpaBIaH

2) CBs3b MEXKIy TUHAMUKOM PBIHKA U TUHAMHUKON CTOMMOCTH Iasi OTCYTCTBYET

3) CBs3b MeX/1y TUHAMHUKOMN PhIHKA U JMHAMHUKOW CTOMMOCTH T1asi OUeHb TeCHas

4) Puck, KOTOpBIi Ha ceOsl B3s1 YIIPABIISIOMNN (POHIOM, HEOTIPaBIaH

Kpurepuu oneHku:
basnsbl BRICTABISIOTCS TPOMOPIIMOHAIEHO PABUIIBHBIM OTBETaM Ha TECTOBBIE

BOIIPOCHI aBTOMaTH4yecku. MakcumyM — 100 6auios.



7.3. OueHo4Hble cpeacTBa AJs NMPOMEKYTOUYHOH aTTeCTAMH MO WUTOraM OCBOEHHS
AUCHUTLTHHBI

7.3.1. Bonnpocsl K NPOMeKYyTOYHOI aTTecTALMHU

Cemectp 3
Ne n/n Bompocsl Kk 5K3aMeny

1 (OCHOBBI MHBECTHLIMOHHOI'O MOJICINPOBAHNUS. 3HAUNMOCTb IIOCTPOSHUS MOJIEIH 15l OM3HEeca

2 OcHOBHBIE cocTaBiisiomme Moaenn. Kimaccuduxkarus moaenei

3 Kiaccudukaiys MeTo0B SKOHOMUYECKOW OIIEHKH MHBECTUIINH

4 CTaTHvecKre MeToIbI OLICHKU 3 (PEeKTHBHOCTH WHBECTHIIMIT. Pacuér Touku 6e3yOpiTounocTr B EXCel

5 CraTryecKkre MeTo bl OlleHKU 3 (GEeKTHBHOCTH WHBeCTUIIMIL. Pacuér nepuosa okymaemoctr B Excel

6 CraTHdecKre METOABI OIICHKH (D (EKTHBHOCTH HHBECTUIHH. Pacu€T koaddunnenTa peHTabeIbHOCTH
muBecTrnmii B Excel

7 /IMHAaMHU9eCKHe METObI OLICHKHN 3((EeKTUBHOCTH MHBECTUIMH. KpaTkas XapakTepHCTHKa OCHOBHBIX
mokasatesneii. Pacuér uncroro muckontuposanuoro goxona (NPV) B Excel

8 JIMHaMHU9ecKie METObI OLICHKHN 3((EeKTUBHOCTH MHBeCTUINH. KpaTkas XxapakTepHCcTHKa OCHOBHBIX
mokasateneii. Pacuér nnnexca goxoauoctu (Pl) 8 Excel

9 /InHaMUYecKre METOIbl OLICHKHU 3((EeKTUBHOCTH MHBECTUIMH. KpaTkas XapakTepuCcTHKa OCHOBHBIX
mokasaresneil. OcHOBHbIE crtOcOObI pacuéra BHyTpeHHeH HopMbl noxoanoctd (IRR) B Excel

10 /InHaMU4eCcKre METOIbl OLICHKHU 3((GEeKTUBHOCTH MHBECTUIMH. KpaTkas XapakTepuCcTHKa OCHOBHBIX
mokasatesneil. PacuéT quckoHTHPOBAaHHOTO Teproa okynaemoctu (DPP) B Excel

11 Vuér akTopa prcka 1 HEONPEIeIEHHOCTH NPH OlieHKe 3()(HEKTUBHOCTH MHBECTUIIMOHHOTO MPOEKTA.
AHanu3 uyBcTBUTEIbHOCTH NpoekTa. [locTpoenune nuarpammel TopHano

12 Vuér akTopa prcka 1 HEOIPeIeIEHHOCTH NPH OlieHKe 3()(HEKTUBHOCTH MHBECTUIIMOHHOTO MPOEKTA.
lIMuTanMoHHas MOJEJIb OLIEHKH PUCKOB

13 Vuér akTopa prcka 1 HEOpeIeIEHHOCTH NPH OlleHKe 3 (PEKTUBHOCTH HMHBECTUIIHIOHHOTO TIPOEKTA.
MeTo,1 TPOBEpKH yCTOWYMBOCTH IIPOEKTAa HA OCHOBE pacyéra TOUKH 0e3yObITOYHOCTH

14 Vuér akTopa prcka 1 HEONPeIeIEHHOCTH NPH OlieHKe 3()(HEKTUBHOCTH MHBECTUIIMOHHOTO MPOEKTA.
MeToa n3MEHEeHHS ICHEKHOT0 NTOTOKA (C Y4ETOM BEpPOSTHOCTEH)

15 Y4ét pakTopa pucka U HeonmpeneIEHHOCTH MPH OlleHKe () (HEKTUBHOCTH MHBECTUIIMOHHOTO MPOEKTA.
ClieHapHBIH METOJT

16 Yaér pakTopa pucka U HeonmpeneIEHHOCTH NMPH OlleHKe 3()(HEKTUBHOCTH HHBECTULIMOHHOTO MPOEKTA.
MeTo1 HOCTPOEHUS AepeBa peLeHU I

17 Vuér akTopa prcKa M HEONPEACIEHHOCTH MPH OleHKE 3P PEKTUBHOCTH HHBECTUIIMOHHOTO MPOEKTA.

MeTo1 KOpPEKTHPOBKH CTABKU JUCKOHTHPOBAHHS

18  |TexHoJOrHs HMHUTAIMOHHOTO MOJIeIMpoBanus B cpeae Excel

19  |[Ipumenenue Project Expert 105l OLlCHKH HHBECTHIIMOHHBIX POSKTOB
20  |DysxumonanpHBIC Bo3MoKHOCTH Project Expert

21  |OcHOBHBIC IPEUMYLIECTBA HCIIOJb30BaHus Project Expert

22  [[IpormozHas oTueTHOCTH B Project Expert

23  |DuHaHCOBBIC M HHBECTHLIMOHHBIC IIOKa3aTean B Project Expert

24 |Anamms wyscTBHUTENRHOCTH B Project Expert

25  |Anamms 6e3yonITouHOCTH B Project Expert

26  |CueHapHblil aHaIM3 W aHAJIM3 TPYIIbL IpoekToB B Project Expert

27 O1ieHKa PUCKOB MHBECTHIIMOHHBIX MPOeKTOB B Project Expert

28 OnTuMHU3aLMOHHLIE MOJEIH

29  |PaBHOBeCHbBIE MOJICIIH

30  |OG6uast xapakrepucTruka pakTOPHBIX MOJielei

31  |CueHapHOe MOJEIHPOBAHKE

PerpeccroHHbIe MOIENH (TPEHOBBIE MOJIENH, (PaKTOPHBIE MOJIEIIH, YCTaHABIIMBAIOIINE 3aBUCHMOCTh

32 KOHBIOHKTYPHI PhIHKA IIEHHBIX OyMar oT (yHJaMEeHTAJIBHBIX (paKTOpOB).

33 lcnionb3oBaHue BEPOATHOCTHOIO MO/IX0/I /Il OLEHKH PHCKOBAHHOCTH BIIOXEHUH B akMu. JI0XOJHOCTb
AKITNH KaK CTyJaiHasi BeTMYHHA

34 CpenHekBaipaTHyeckoe (CTaHIapTHOE) OTKJIOHEHHE JOXOIHOCTH KaK Mepa prucka (PMHAHCOBOTO

MHCTpYMEHTa
35  |KoadduimeHT Bapuanyu JOXOAHOCTH KaK Mepa pucka (PMHaHCOBOT'O HHCTPYMEHTA




Ne i/t Bormpock! k 3x3aMeny
36  |Pacyér craTHCTHYECKUX MOKas3areneil pucka B Excel
37 B3anMOCBs3b MEX Iy TOXOJHOCTSIMH aKIMil: KOBapHALlMs JOXOIHOCTH, KO3()(HIUEHT KOPPEALHY,
[I0JIOXKHTEIbHAS. M OTPHLATSIIbHAS KOPPEILSILUH
38 Konmemnus ¢ dextuBHOrO phiaka. [logxox Mapkosuna kK (OpMHPOBAHUIO ONTHMAIBHOTO IMTOPTQEIS 1
[IPUHSATHIE UM JTOIYIICHUS
39  |DOyHKIWMS MOJIE3HOCTH HHBECTOPA, HHBECTHIIMOHHOE PEICHHE KaK MAKCUMU3aLHsl NOJIC3HOCTH
40  [XapakrepucTrka kpuBbIX Oe3pa3iamduns. CKIOHHOCTh K PUCKY
41  |/ToX0mTHOCTh M PHCKOBAHHOCTH MOPTdEIs, BeCa AKTHBOB, BXOSIHUX B MOPThHETh
42 DddexTuBHOEC MHOKECTBO TIopTdhenei. [Iporenypa BEIOOpa ONTUMAIEHOTO TOPTHEIIs
43 OnruMuzanus opTQess, COCTOSIIETO U3 JBYX PUCKOBAHHBIX aKTUBOB, C YY€TOM KOPPEJISILIUN MEKIY
HUMH
44 |Ontumuzaiys nopTdens, COCTOSIIEro U3 PUCKOBAHHOTO U OE3PHCKOBOT0 aKTHBOB
45 McxoiHbIe JOMYIIEHUS] MOJIETIN OLEHKU KanuTalbHbIX akTUBOB (CAPM)
46 [[Toctpoenue Momenu orieHKH KanutanbHbIX akTHBOB (CAPM) B Excel
47  |PeiHOYHBIN mopTdenb kak onTuManbHblid. Koaddunuent 6era aktrisa
48 3aBHCHMOCTD 0KUJIAEMOM TOXOJHOCTH OT KO3 duiiueHTa 6era, TMHUS phIHKA LeHHOH Oymaru SML.
["paduueckast nHTEpIpETALMS
49  |McxonHble TOMYLIEHUs U phIHOYHAs (MHICKCHAs) MOJIENb ypaBiieHus noptdesnem (moaens lapna)
50 [Tokazatenu Oeta u anbda akuuu. Mcrnoab3oBaHHe HCTOPUYECKUX JTAHHBIX IS OTIPEIEIICHUS
Kod(QdunreHToB OeTa U anbbha akimu
51  |CucremaTnyeckuil U HeclcTeMaTHyecKui (cnenuduueckuii) pucku, koddunueHTIeTepMUHAIIN
52  |ApOutpaxnas Mojens nieHoo0pa3oBanus. [1oHsTHE apOUTPaKHOTO MOPThEIs
53 | ApOuTpakHast MoZIeNb ieHooOpa3oBaHusl. [loBeaeHHe HHBECTOPOB: MAKCUMU3ALHUS JOXOTHOCTH MOPTQes
[IpY COXpaHEHUH YPOBHSI PUCKOBAHHOCTH M YyBCTBUTEIBHOCTH K (hakTOpam
54  |OcHoBHBIE OKa3aTe 3G (GEKTHBHOCTH YIIPABJICHUS HHBECTUITMOHHBIM MOpTheaemM
55  [Koad¢umument Illapna u ero nHTEpIpETAIUS
56  [Koad¢umment COpTHHO U €ro HHTEPIPETAIUS
57  |[Mokasarenp Omera 1yist OUCHKU 3 GEKTHBHOCTH YIIPABJICHHUS HHBECTHIMOHHBIM NOpTdheneM
58 Mcnonp3oBanue VAR -Momeny Uit OleHKH PRIHOYHOTO pUCKa (OAWH (PHMHAHCOBBIN aKTHB, MOPTQEITh
(bMHAHCOBBIX AKTHBOB)
59  |[AnropuT™m pacuera m mHTEpIpeTanys pe3ynbraToB pacueta VAR
60 [Anamms addexTrBHOCTH yripaBneHus nopTdeaem
7.3.2. Kputepuu 4 HOPMbI OLEHKH
dopma
NPOBeIeHUs
Cemectp . Kpurepun u HOpMBI OLIEHKH
IMPOMEKYTOITHOU
aTTeCcTAIINH
3 Dk3ameH (1o Crynenr Habpanmr 80 wu Ooiee
HAaKOIIUTCIIbHOMY «OTJIHNYHO» 0asoB 1o HaKOIIUTCIIbHOMY
pelTHHTY) pEUTHHTY
Crynent Habpan ot 60 mo 79
«Xopouio» OajuioB 10 HAKOIIMTCJIbHOMY
PEUTUHTY
Crynent Habpan ot 40 mo 59
«YOOBJICTBOPHUTCIILHO» 0aJIoB 1o HaKOIIUTCIIbHOMY
pEUTHHTY
Crynent nHabpax 39 u MeHee
«HEYOOBJCTBOPUTECIBHO» OajuioB 10 HAKOIIMTCJIbHOMY
PEUTUHTY




8. YueOHO-MeTOIMYeCcKOe M HH(POPMANIMOHHOE 00eciedeHne TUCIIUTITUHBI

8.1. Obs3aTe1bHAsA JIUTEPATYypa

Tun (yueOHMK, yueOHOe

KoaunuecTBo B
HAY4YHOM

Ne nocooue, yue0Ho-
ABTOpPBI, COCTABUTEH 3ar;iiaBue (3aroJji0BoK) I'ox u3nanusn oudamorexe /
n/n MeToAnYecKoe mocooue,
npaKTHKYM, 1p.) HaumenoBanmue
P > AP 3BC
1 | JlykaceBuu U. 5. WNuBectunun y4eOHUK 2020 9bC
"ZNANIUM.CO
MII
2 Junicurr 1.B. MHuBeCcTULIMOHHEBIN aHAIN3 y4eOHUK 2019 SbC
"ZNANIUM.CO
Mll
8.2. JlonosinuTeIbHAS JIUTEPATypa
Tun (yueOHUK, ydeOHOE KOg:q:}ch;O B
Ne nocooue, yueOHo- y
ABTOPBI, COCTABUTEHU 3ar;iaBue (3aroJjioBoK) I'oa u3nanus oudamorexe /
n/n MeTou4YecKoe nocooue,
HpAKTHKYM, 1p.) HaunmenoBanue
P AP 3BC
1 I'anmanos, B. A. PbIHOK 1IeHHBIX Oymar VyeOHUK 2019 9BC
«Znanium.comy
2 | AutonoB [I'. JI., ViBanoma YIeOHUK 2020 9bC
O.IL., Tymun B.M. VYnpasiieHue puckaMy OpraHu3anuu "ZNANIUM.CO

Mll




8.3. Ilepeuenb mpogecCHOHAJIBLHBIX 0a3 JTAHHBIX U HWH(POPMAIMOHHBIX CHPABOYHBIX
cHCTEM

— WebofScience [DnekTpoHHBIN pecypc|: MyJIbTHAMCHUILIMHAPHAS pedepaTUBHAS
0aza mamneix. — Philadelphia: ClarivateAnalitics, 2016-. - Pexum pgoctyma:
apps.webofknowledge.com. — 3ari. ¢ skpana. — 5I3. pyc., aHri.

— Scopus [DnekrponHblii pecypc]: pedeparuBHas 0aza mannbix. — Netherlands:
Elsevier, 2004—. — Pexxum moctyma: scopus.com. — 3ariL. ¢ 3kpaHa. — S13. pyc., aHrI.

— Elibrary[OnekTpoHHBIi pecypc] : HaydHas 3JIEKTpOHHas OuOnmoreka. — MockBa:
HO3Bb, 2000—-. — PexxuMm goctyma: elibrary.ru. — 3ari. ¢ akpana. — SI3. pyc., aHII.

— depnepanpHas ciayk0a ToCylIapCTBEHHOM CTATUCTUKH [DIJIEKTPOHHBIA pecypc] :
UHGOPMAIIMOHHBIN MOpTal — PexXuM I0ocTymna K cucteme.: http://www.gks.ru/

— Hentpansubiii 6ank Poccutickoit @eneparnuu [IaeKTpoHHBIN pecypc] — Pexum
noctymna: http://www.cbr.ru/

8.4. IlepeyeHb MPOrpaMMHOIo0 oOecnedyeHus

Ne Haumenosanue IO PexBu3UTHI norosfpa
n/n (nata, HOMep, CPOK ACHCTBUS)
1 | Windows Horosop Ne 690 or 19.05.2015r., cpok
JIeICTBHS - OECCPOUHO
2 | Office Standart Horosop Ne 690 ot 19.05.2015r., cpok
JIeHCTBUS - OECCPOYHO;
HoroBop Ne 727 ot 20.07.2016r., cpok
JIeICTBHS - OECCPOUHO

8.5. Onucanue MaTepuaIbHO-TEXHUYECKOH 0a3bl, HEOOXOAUMOIi I/ OCYLIeCTBJIEHUS
00pa30BaTeIbHOIO NMpoecca Mo JMCHUIIHHE

HaumenoBanue 000py10BaHHBIX Y4eOHBIX

Ka0MHEeTOB, JJadopaTopuii, MACTEPCKUX U

Ne AP. 00bEKTOB 151 IPOBeIeHUs

n/m | MPaKkTHYeCKHX U Ja0opaTOPHbIX 3aHATHIA,
NMOMELUEHHUH VI CAMOCTOATEILHOMN

padoThl 00y4aomuxcs (HOMep ayAUTOPUN)

ITepeyenb 0CHOBHOTO 000pYyAOBAHMA

VYyeOnass ayautopuss uigs  npoBefeHus | CTONbBI  YYEHHYECKHE  JIBYXMECTHBIE,
3aHATUM  JIGKIIMOHHOTO  THUMAa. Y4eOHas | CTyJbs, CTOJI IPENoJaBaTeNbCKUM, CTYJ
ayIuTopusi  JUISL  TPOBENEHHUS  3aHATUH | MpenojaBaTesbCKUil, JOCKa ayAUTOpHAs 3-
CEeMHUHApPCKOro THUMa. YuyeOHas ayAUTOpuUs AJs | X CEKIIMOHHAs (MeoBas).

1 | KYPCOBOrO  IpPOEKTHpOBAHUS (BBITIOJIHEHUS
KypCOBBIX paboT). YueOHas ayauTopus ajs
MIPOBEJICHUS TPYIIIOBBIX U WHIUBUAYATbHBIX
KOHCyJbTalil. YueOHas ayautopus JUIs
IIPOBEJEHUS 3aHATUH TEKYLIETO KOHTPOJI U
npoMexyTouHoi arrecraipu (9-904)

YyeOnass ayautopuss g npoBeneHus | [Ipoextop, skpaH; CTOdbl y4eHHUYECKHE
3aHATHUM  CEMHUHApCKOro Tuma. YyeOHas | AByXMecTHble  (MOHOOJIOK), CTOII
ayIUTOPHUS I KypCOBOT'O INPOEKTHPOBAHUS | MPENOAaBaTEIbCKHM, CTYT
2 | (BBINOJHEHHUS KYypCOBBIX paboT). YueOHas | mpenoAaBaTeNbCcKUil , JOCKa ayIuTOpHAas
ayIUTOpUsl JUIA TIPOBEICHUS TPYIMIOBBIX M | 3-X CEKIIMOHHAS (MENoBas) .

VH/IMBUYAIbHBIX KOHCYJIbTallMH. YueOHas
AyIUTOpPUSL  JUI  TIPOBENCHMSI  3aHATUHU



http://www.gks.ru/

n/n

HaumeHnoBaHue 000py10BaHHBIX Y4eOHBIX
KaOMHETOB, J1a00pPaTOPHil, MACTEPCKHUX U
Ap. 00bEKTOB ISl IPOBEAEeHUS
NMPAKTHYECKHUX M JIAa00PATOPHbIX 3aHATHIA,
MOMeIIEeHU 1JIs1 CAMOCTOATEIbHOMI
padoThI 00yYaImMxcs (HoMep ayJAuTOPUH)

IlepeyeHb OCHOBHOIO 000PY/10BAHUS

TEKYIIEro KOHTPOJIS M  IPOMEXYTOUHOM
arrectanuu (9-906)

KomnbroTepnslit knacc. YdyeOHast ayAuTOpuUs
JUIS TIPOBEACHUSI 3aHATUN JIEKIIMOHHOTO TUTIA.
VYuebHas  ayauTopus AN IPOBEACHUS
3aHATUA CEMHUHApPCKOro THMHa. YueOHas
ayJUTOpUsl JUIS TPOBEICHHS JIaOOPAaTOPHBIX
pabot. YueOHas ayauTopusi A KypcOBOTO
MPOSKTUPOBAHMS  (BBITIOJTHCHHSI  KYPCOBBIX
pabot). YuebHast ayiuTOpus JUIsl IPOBEICHUS
TPYIIIOBBIX u WHIUBUIYTHHBIX
KOHCYNbTalMii YueOHas ayAuTopus JUIs
MIPOBE/ICHUS 3aHATHH TEKYIIEro KOHTPOJIS U
npomexyTounoi arrecraruu (C-802)

CroJbl YUCHHUYCCKUC ABYXMCECTHBIC,
Cronbl  mpenonaBaTeNbCKUE,  CTYJIb,
JlocKa ayJauTopHas (MapKepHas), JocKa
ayauTOpHas (MeloBas), 3KpaH, KpecJo.,

mKagwl, CTEH/IbI, AJIEKTPOILHUT,
or"etrymuTens, [IK, npunrep, koMmnbroTep,
MOHUTOpP,  MPOEKTOp,  OECHpoBOIHOM

MapIIPyTU3aTOp , IPUHTEP.

[Tomemnienue [uIst caMOCTOSATENbHOM pabOThI
crynerros (I'-401)

Crobl Y4YEHUYECKHE, CTYJIbA
yuennueckue, [IK ¢ BeIxomom B cerb
WNHTtepHer




