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1. Ilean ocBOEHUNA TUCHUILIHHBI

Ilenp oOCBOCHUS [UCLUILIMHBI — OCBOEHUE CTYACHTAMM OCHOBHBIX TEOPETUYECKHUX
NOJIOKEHUH B 00JACTH WHBECTHLIMOHHOTO MOJEIUPOBAHMs, a TaKXKe IMPUBUTHE CTyICHTaM
NPAaKTUYECKUX HABBIKOB B 00JaCTU MOACTUPOBAHUS PEATbHBIX U (PMHAHCOBBIX HHBECTUIIUH.

2. Mecto nucuumiauHbl B cTpykrype OITIOIT BO
JIMCUMIUIIMHBL ¥ TIPAaKTUKHU, Ha OCBOCHHUU KOTOPBIX Oaszupyercss [aHHas IUCLUIUIMHA:
DKOHOMHKA, DKOHOMHYECKAsi CTAaTUCTUKA, U Jp.

JINCIUTITMHBI U TIPAKTHKH, U1 KOTOPBIX OCBOCHHME JTAHHOW JMCIUIUTMHBI HEOOXOAMMO Kak
MpeAlIecTBYIoNIee: YpaBIeHUEe UHBECTUIIUSAMU U Jp.

3. [lnanupyemble pe3yJibTaThl 00y4eHH s

dopmMupyemMble "
pMHpY NHauKkaTopbl JOCTHKEHUSA

KOHTPOJIHpYeMble . I[InanupyemMble pe3yJbTaThl
pOTHpY KOMMeTeH Uit py pesy
KOMIIeTeHIM U 0o0y4eHust
(Ko 1 HAMMEHOBAHUE)
(ko1 1 HAUMEHOBAHME)

[K-2 Crnocoben | I1K-2.7. CniocobHOCTB 3HaTh:

NPOBOAUTHh  (DMHAHCOBBIN | IPUMEHSITH METO/IbI - MeTO/1bl (MHAHCOBOI'O aHAIM3a
aHanu3, OI0/PKEeTHpOBaHUE | (MHAHCOBOTO aHATIH3A B B obnacTu MOJIETTUPOBAHUS
U yIpaBJeHHe | 00JIacTH MOJICTUPOBAHUS MHBECTUINI

JIEHEKHBIMU ITOTOKAMU WHBECTULIMHI YMeTs:

- NPUMEHATH METOJbl (PUHAHCOBOTO
aHaim3a B 00JIacTH MOJETHPOBAHUS
WHBECTULINU
Bnaners:

- HaBbIKAMH  TIPUMEHEHHS
METOJIOB ()MHAHCOBOTO aHajlHW3a B
00acTi MOJIETUPOBAHUS MHBECTHUIINMA




4. CTpyKTYypa M coaeprKaHue TUCHUIINHbI

DopMBbI TEKYLLET0

Bun . KOHTPOJISA
Monyas (pa3aen)| yueOHoit Ha"MeHOBaH?e TEM 3aHITHH Cemectp Obnem, banabl | UaTepakTuB, 4.| (HauHMeHOBaHHeE
(yueOHoOM padoThI) 4.
padoThI OLICHOYHOI'0
cpeacTBa)
1. Jlex 1.1. OCHOBEI HHBECTUIIMOHHOI'O 4 2 10 - Bonpocsr gis
MoaenupoBaHue [Ip MOJEJIIMPOBAHUS. Pacuér u aHAIN3 yaeOHuKa 1o TeMe 1
[peaTbHBIX Cp roKazarenei WHBECTULIMOHHOMN 15 [TIpoMexxyTOUHBII
MHBECTULUI s dextuBHocTH B Excel TecT 1
3ananue 1
Jlex 1.2. AHanu3 W MOAECIMPOBAHUE PHUCKOB 4 9 - Bonpocsr gis
[Ip  |umBecTumMoHHOTO  mpoekTa B  Excel. yaeOHUKa 1o TeMe 2
Cp TexHonorus MMUTALHOHHOTO 15 [IpomexxyTOuHBIN
MoenupoBaHus B cpene Excel TecT 2
3amanue 2
Jlex 1.3.cnionp3oBanne mporpamMmmbel  Project 4 8 - Bonpocsr gis
IIp Expert ans moarotoBku OW3HEC-TUTAHOB U 2 yaeOHUKa 1o TeMe 3
Cp OLICHKU MHBECTULIMOHHBIX IIPOEKTOB 15 [IpomexxyTouHBIN
Tect 3
3amanue 3
2. Jlex 2.1. Pacuér 10XOIHOCTU U PUCKA OTIAEIBHOU 4 2 13 - Bomnpocs! pis
MopenupoBaHue I[Ip  |ueHHOM Oymaru u mopTdens MeHHBIX Oymar yaeOHHKa o Teme 4
(bMHAHCOBBIX Cp  |BExcel 15 IIpoMexyTouHbIi
MHBECTULINHU TecT 4
3aganue 4
Jlex 2.2. Tloctpoenne wmoxenn CAPM nusa 4 9 - Bonpocsr gis
IIp POCCHIICKOTO ¢$boHIOBOTO pBIHKA c 2 yaeOHUKa 10 TeMe 5
Cp ucnoinbs3oBanueM Excel 15 [IpomexxyTOuHBIN
TecT 5
3amanue 5
Jlek  |2.3. Omnenka 3(QexkTUBHOCTH yIpaBlICHUs 8 - Bomnpocs gist




Bun

DopMBbI TEKYLLET0

. KOHTPOJIS
Moayas (pa3aes)| ydeOHOM Ha"MeHOBaH?e TEM 3aHITHH Cemectp Obnem, banabl | UHTepakTuB, 4.| (HamMeHOBaHMe
(yueOHOM padoThI) 4.
padoThI OLICHOYHOI'0
cpeacTBa)
[Ip  |uHBECTUIIMOHHBIM MOpThEIeM 2 yaeOHHKa TT0 Teme 6
Cp 22 IIpoMexyTouHbIi
TecT 6
3ananue 6
[TpomexxyTouHas 0,35
aTTeCTaluAa
KonTposb 35,65
AHkeTta 3
Hrorosoe 40
TECTUPOBAHUE
Hroro:| 144 100




5. O6pa3oBare/ibHbIE TEXHOJIOTHH

C menpto (opMupOBaHHS KOMIETEHIMH Yy CTYISHTOB B Yy4eOHOM mporecce
UCTIONIB3YIOTCS TPaJAUIMOHHBIC U JUCTAaHIIMOHHBIE 00pa3oBaTeIbHbIC TEXHOIOTHU

6. MeToanueckue YKazaHud M0 OCBOCHUIO NTUCHUIIJIMHBI

JlucuuIuinHa TOoJpa3yMeBaeT —ayauo-/BUIECO- JIEKIHU 3JIEKTPOHHOTO yueOHHKa C
KOHCYJIbTalle mpenojaBaTenss Ha (opyMe, a TakKe BBIIOJHEHUE MPAKTUYECKUX 3aJaHuil ¢
KOHCYJIbTAIle! IpernoiaBaTess Ha (opyMe U yepe3 KOMMEHTApUHU B 33aHUSX.

CamocrosiTenbHass paboTa crmoco0cTByeT (OPMHUPOBAHUIO AHATIMTUYECKOTO M TBOPYECKOTO
MBIIIJICHHS, COBEPLICHCTBYET CIOCOOBI OpraHU3aly y4eOHOW MAEATENbHOCTH, BOCHHTHIBAET
LEJIeYCTPEMIIEHHOCTh, CUCTEMAaTUYHOCTh U MOCIIEA0BATENbHOCTh B Pa0OTE CTYACHTOB, Pa3BUBACT Y
HUX HaBBIK 3aBEpIIATh HAYaTyio paboTy.

Bupl camocTosiTenbHON paboThI CTYEHTOB:

1. CamocrosiTenbHOE U3yYEHHE MAaTEpUATOB AJIEKTPOHHOTO y4eOHMKA C pa3fefiecHHEeM Ha
JIEKIUU U C TeCTaMH JJI CAMOKOHTPOJIS M0 KaXKAO0M JIEKIUH, aHAJIN3 MOBEJEHHUS 00yUdayIuxcs mpu
nomomu LRS-cuctembr u Experience API, ananu3 Tekymieit ycneBaemoctu npu nomomu BPC-
peuTuHra

2. CaMOCTOATEIbHOE BBIIIOJHEHUE NMPAKTUYECKUX 3aJaHUM, KOHTPOJb cMeHbl [P-anpecos,
aHaJIu3 TEKyIlen ycrneBaeMocT npu nomomu bPC-pelitrnra

3. CamocrosATenbHOE TECTHPOBAHUE IO OaHKYy TECTOBBIX 3aJaHUN, AaHAIMU3 TOBEICHUS
tectupyromuxcs npu nomomm LRS-cucremsr m Experience API, xonTpons cmensl [P-ampecos,
yJaJeHHas: ayTeHTU(UKAIM MPH MOMOIIM PACIO3HABAHUS JIUI, aHAJU3 TEKYyILEeH YCIeBaeMOCTH
nipu nomoiu bBPC-peiitunra

B kadyectBe HEOOXOAMMBIX MaTEpUATbHO-TEXHUYECKUX pecypcoB mpumensercs LMS-
cuctema Ha ocHoBe Moodle, kommnbioTep, MO0 MIaHIIeT, JTM00 cMapTQOH.



7. OneHOYHBIE CPEACTBA

7.1. IIaciopT OLIEHOYHBIX CPEACTB

Koa koHTpO/IMpyemMoil KOMIIeTeH UK HaumenoBanme
(WJIM ee 4acTH) OLICHOYHOI'0 CPeACTBA
4 I1K-2 Bormpocs! 11t yaebnuka mo teme 1-6
[IpomexyTtounslii Tect 1-6
3amanue 1- 6
Bormpocs! uist 3x3amMeHa

Cemectp

7.2. TunoBble 3aJaHUA WJIH MHbIE MATEPHAJIbI, HE00X0TUMBbIE IJIA TEKYLIEro KOHTPOJIsI
7.2.1. 3aganus

3aganue 1

K Teme 1 «OcHOBBI HHBECTHIIMOHHOT0 MoieTupoBaHus. PacuéT n ananun3 nokasarenei
HHBECTUIHOHHOI dPPexTBHOCTH B Excel»

Paccuuraiite NPV, PI u DPP Ha ocHOBe cienyrooIMX JaHHBIX: BBIpYyYKa OT pean3aluu
MPOYKIIUK cocTaBmiia 1 MiTH. py0. mpu o0beme Boiycka B 200 1mIT., mepeMeHHbIe 3aTpaThl — 5 pyo.
3a wrT., nocrostaabie — 100 000 py6. B roa, Hamor Ha mpuObUTL — 20 %, cTaBKa AUCKOHTHPOBAHUS —
10 %. IlepBoHauanbHblE MHBECTULIMOHHBIE 3aTpaThl MpPU 3TOM cocTaBuiu 2 MiH. py0. Cpok
IIPOEKTA 5 JIeT.

PekoMenganuu: mpu BBIOJHEHUU 33JaHUs cocTaBbTe Tabmuiy B Excel, moka3zpiBaromiyio
pacyeT 4ucToro A0XOa MO ToAaM s HaXOXKJICHHsS YMCTOW MpUBEACHHOW cTommocTH. Obpasen
TakoW TaONMIBI TIpUBEJACH B OJaHKE BBIMIONHEHUs 3amaHusa. Takke mnpu pacuere NPV
BocroJib3yiiTech BcTpoenHo ¢ynkimei YIIC. OTBer Ha 3aganue npeacrasbre B popmare Excel.

JleHe)KHbIe MOTOKH 10 TOAaM
0 rox 1 rox 2 ron 3rox 4 ron 5 ron

WuBectunuy, pyo.

Bripyuxka, py0.

[lepemeHHble 3aTpatsl, pyo.

IlocrostHHBIC 3aTpaThI, pyO.

[Tpu6bL1L il
HAJIOT000JI0XKEHHUs, PYO.

Yucrast mpuObLIb, PyoO.

CraBka guckoHntupoBanus — 10%

ITokasarenu 3HaueHne noKas3areis
NPV
PI
DPP
3aganue 2

K teme 2 «AHanu3 U Moae/lMpoBaHHe PHCKOB MHBECTHIMOHHOro mpoekta B Excel.
TexHoJI0rMsI MMUTALMOHHOTO MoJesiupoBanns B cpene Excel»

Hanumnre 3cce Ha TCMY: ((COBpeMeHHBIG TCXHOJIOTUU UMUTALIUOHHOT'O MOJCIIUPOBAHUA.

PexomeHganmMu: npu HANUCAaHMM 3CCE YKAXHUTE NPEANOCBUIKM COBEPILIEHCTBOBAHUS
TCXHOJIOTHUU MOJACIIMPOBAHUA, paCKpoﬁTe 0a30BLIE KOHICIIIUU W HHCTPYMCHTAJIBHBLIC PCHICHUSA
MMHUTALMOHHOIO MOJAEIMPOBAHNUS, a TAK)KE MPOBEAUTE KPATKUI 0030p HECKOJIBKUX COBPEMEHHBIX
CUCTCM MOJCINPOBAaHUA.

3aganmne 3



K teme 3 «Mcnoabn3oBanne nporpammbl Project Expert nisi moaroroBkm OmsHec-
IVIAHOB ¥ OLlCHKHM WHBECTHLHOHHBIX MPOEKTOB)

[IpoBenuTe CcpaBHHUTENBHYIO XapakTepucTukKy Project Expert u moboro apyroro
MPOrpPaMMHOTO MPOAYKTA AJIsl pa3pabOTKH OU3HEC-TUIAHOB U OLIEHKH WHBECTUIIMOHHBIX TPOEKTOB.

PexoMenpmanuu: cpaBHEHUME NPOM3BECTM HE MEHEE, YeM IO 5 Mpu3HakaM. B kaudecTtse
CPaBHUTEIHLHOTO MPOJAYKTa MOKHO HCIIOJIB30BaTh, Hanpumep, AnbT-UHBect, COMFAR, Business
Plan Pro u npyrue.

CpaBHUTENBHBIN PU3HAK Project Expert

3aganue 4

K teme 4 «PacuéTr H0XOOHOCTM M PHCKA OTAeJIbHOH LEHHOH Oymarm u mnoprtdens
neHHbIX Oymar B Excel»

Ha ocHoBe mpeacTaBIeHHBIX JaHHBIX O PHIHOYHOM CTOMMOCTH aKIMi JIIOOOW pOCCHICKOM
KOMITAHWM pPAacCUMTANUTE CTAaTUCTUYECKHE I[IOKA3aTENIM pHUCKA: CTaHAAPTHOE OTKJIOHEHHE H
KO3 puImeHT BapuaIum.

Crnenaiite BBIBOJbI OTHOCUTENBHO PUCKA NHBECTUPOBAHUS B aKIIMM JaHHOW KOMIIaHUH.

PekoMeHnganuu: BBIMOJTHEHHOE 3aJjaHHEe HEOOXOIAMMO IpEeACTaBUTh B JokymMeHTe Excel B
dopmare «.xIsx», UCTIONB3Ys NPEATIOKEHHBIN aJITOPUTM.

ANTOpPUTM BBIIIOJIHEHUS 3aJaHUS.

1. 3aiigure Ha OXMH M3 CaWTOB, e MYONHUKYIOTCS KOTHPOBKH AaKIMH POCCHICKHUX
KOMITaHHH, ¥ dKcnoptupyite B Excel mHbopMamuio o pbIHOYHONW CTOMMOCTH aKIUH OJHOW W3
POCCHUICKMX KOMITAaHUI HA IPOTSHKEHUH TPEX JIET 32 KAXKIbIN MECHLI.

Hanpuwmep,

- 3aiiuTe Ha callT www.finam.ru. Beibepure Bkiaaky «IIpo peIHOK» - « DKCIIOPT TaHHBIXY;

- BBIOCpUTE aKIMMU JIFOOOW POCCHUUCKOW KOMIIAHWU, KOTOPYIHO Oy/eTre aHaJIM3upOBaTh;
MHTEPBAJI BpeMEHH — JII000# (Ha MPOTSHKEHUH TPEX JIET), MepuoaudHoCTh — «1 mecsy; popmar —
«.CSV»; pa3JIeIUTENb — «TOYKA C 3aMsTON»; OCTAIbHBIE TapaMeTphl — JIt0ObIE.

- HOKMUTE «IOJYYHUTD (Haitin.

2. Jlns amanmm3a OCTaBbTE CTOJOIBI: JaTa; IieHa 3akpbIiTHA. OcTanbHyI0 HHGOPMAIHIO
ynanute. [lepernmenyiiTe 3aroJoBKH CTOIOIIOB.

Jyis TOro, 4ToObl MOKHO OBLIO IPOBOAMUTH PACUETHI HA OCHOBE JAHHBIX O LIEHAX 3aKPBITHS,
HE0O0XO/IMMO MOCTAaBUTh B KaueCTBE pa3/eiuTeIei BMECTO TOUYEK — 3amsaThie. i1 3TOoro HaxXMure
«Ctrl+F» - «3aMeHUTBY». 3aMEHUTE «.» Ha «,».

3. Co3paiite cronben «/oxoaHocTh 3a MecsAI. JJ0X0MHOCTh MO aKIMK 32 MECSI HAaliAuTe 1Mo
dbopmyse KaKk OTHOIIEHWE PA3HMIIBI MEXKIY TEKYIICH IIEHOW W IICHOW 3a MPEAbIAYIIUNA MecsI K
PBIHOYHOM IIeHE 32 IpeApLAyIuil Mecsl. [IporsauTe 3Ty hopmyiy 10 KoHIa BHU3. DopMmar siueek B
MPOLEHTHBIN IEPEBOAUTH HE CIIEYET, JOXOJHOCTD JOJKHA OBITh BBIpaXK€HA B JIOJIAX €IUHHULIBI.

4. PaccuuTailTe CpeAHIOI O0XHIAEMYyH JOXOJHOCTb, BOCIOJIB30BAaBIIMCh BCTPOECHHOU
dbyakuueir =CP3HAY(), BeIeIMB HEOOXOAUMBIA JHMAMa30H sSUEEK, TJIe OTpaKeHa €KEeMeCSUHas
JIOXOOHOCTDb aKIIUH.

5. PaccuuraiiTe CTaHIapTHOE OTKJIOHEHHUE JOXOJHOCTEW, BOCIOJIb30BABIIMCH BCTPOCHHOM
¢ynkuumeit Excel: =CTAHAOTKJIOH.B(), BbienuB TOT e HEOOXOIUMBINA TUANa30H sS4Yeek, Ie
OTpakKeHa eXeMecsiuHasg JOXOJHOCTh akiuil. OTMETHUM, YTO B 3JEKTPOHHOM Y4YEeOHUKE pacuér
CTaHJAPTHOTO OTKJIOHEHHWsSI MPOM3BOIUTCS TOATanmHO 1o ¢opMmynaM ©Oe€3 HCIHOIb30BAHUS
BcTpoeHHOM pyHkiuu Excel.

6. PaccunTaiite K03(pGUIMEHT BapUalluy, pa3feianuB CTaHIAPTHOE OTKIIOHEHHE Ha Cpe/iHee
oXkugaeMoe 3HaueHue, yMHOxkuB Ha 100%.



7. CpaenaiiTe BBIBOJL OTHOCHUTEIBHO PHUCKA HMHBECTHPOBAHMS B AaKUUM AHAIU3ZUPYEMOMH

KOMITIaHHH.

3aganue 5

K teme 5 «Iloctpoenne momenn CAPM pusi poccuiickoro (oHIoBOro pblHKa ¢

ucnoJan3osanueM Excel»

Ha ocHoBe m3yueHHOro Mmarepuaja TeMbl 5 3JEKTPOHHOTO y4eOHMKAa OTBETHTE Ha DAL

BOIIPOCOB.

1. Yro npexncrasisier coboit CAPM-monens?
2. Kakue cocrapnsroniue Bkiovaer B cedss CAPM-monens? Uto xapakTepusyeT Kakiaas

COCTAaBJISTIONIaA?

3. Uto xapakTepu3yeT U KaKk pacCUUThIBaeTCs OeTa-kodpdunueHt?
4. Kak HHTepIpeTUpOBaTh pa3InUHbIe 3HaYeHUs OeTa-kodpuienrta?

3HadeHne TOKa3aTes

YpoBeHb puCKa aKIUU

pBIHKA

Harmnpasnenne n3aMeHeHUsT JOXOTHOCTH
AKIMU [0 OTHOILIEHHUIO K JJOXOIHOCTH

p>1

B:

0<p<l

_1<[3<0

B=-1

p<-1

5. KakoBel mnpeum

yIIeCTBA H

moaudunrpoBanHoit CAPM-monenn?

HEOOCTAaTKU

MNPUMCHCHUA

CAPM-monenu

3HadeHne ToKa3aTes

IIpenmymectsa

Henocratkn

CAPM-mozens

MomudunupoBaHaast CAPM-

MOJICIIb

3ananne 6

K teme 6 «Ouenka 3¢GeKTUBHOCTH YIPABJIEHUS] HHBECTUIIHOHHBIM MOPTdesiem»

u

1. Ha ocHOBe H3y4eHHOro MaTepuaja TeMbl O 3JIEKTPOHHOTO Y4eOHHMKA MPOBEAUTE

XapaKTepUCTHUKY OCHOBHBIX

MoKa3areliei,

Ha€BbIMHU MHBCCTUIIMOHHBIMHU q)OH,Z[aMI/I.

IloxasaTens

XapaKTepuCTHKA ¥ HHTEPIPETaHs

Koadpumment Hlapma

Koapunment Copruno

Koapuunent Omera

Koaddunmenr bera

Koadpduument Anbda

Koapuunent VaR

Kos¢pdumuent R?

XapakTepusyomux 3GGHEKTUBHOCTh  yIPaBICHUS



BomatunsHOCTE

2. [Ipoananu3upyiiTe NaHHbIe, TPEICTABICHHBIE HAa caliTe www.nlu.ru.

- V3yunTe pIHKUHT MaeBbIX UHBECTULIMOHHBIX (POHJOB MO CTOMMOCTH YUCTBIX aKTUBOB IO
JaHHBIM Ha KOHEIl MPEABIAYIIET0 Mecslla M ONpeleNiuTe MacBOW HWHBECTHIIMOHHBIX (OHA C
HauOOJIbIIIeH BETMYMHON CTOMMOCTH YHUCTHIX akTUBOB (wWww.nlu.ru — «[IM®bl» — «P>HKHHAT IO
CYAy).

- VI3yunTe pIHKUHT MAaeBbIX NHBECTHUIIMOHHBIX (DOHIOB 10 JOXOJHOCTHU 3a MOCIEIHUN Ol U
ONpENEIUTE TAaeBOM WMHBECTHIIMOHHBIX (OHI, KOTOPBIA TIOKa3al OOJBIIYIO JIOXOJHOCTh
(www.nlu.ru — «[TMDbI» — «Prakunar [TMDoB 1o noxomHocT» — «1 TOI»).

- OmpenenuTe MaeBOd WHBECTUIIMOHHBIX (DOHN, KOTOPBIA HMeeT Ooliblliee 3HAYCHUE
kodddummenta Hlapna (www.nlu.ru — «Aranmutukay — «Koapbunuentey — «KoadpdummeHt
[apna»). O 4€M roBOpUT aHHBIN TOKA3ATENb?

- Omnpenenute mnaeBOM HWHBECTHIIMOHHBIX (DOHJI, KOTOPBIM HMEET OOoJbllee 3HAYCHHUE
koopduuuenta Coptuno (www.nlu.ru — «Ananmutukay — «Koapduuuentsr» — «Koadpouiment
Coptunoy). O uéM roBOpUT JAaHHBIN TTOKA3aTeh?

- OmpenenuTe TaeBble HWHBECTULIMOHHBIC (DOHMABI, KOTOPBIE HUMEIOT HauOoJbllIee |
HauMeHbIllee 3HaueHus Kodddumumenta VaR dongoB (www.nlu.ru — «AHAIATHKA» —
«Koapopummentery — «Koapduuuent VaR ¢donmoB»). 3mech ke ckadailTe METOAMKY pacdera
koadurmentoB VaR doumos, ucnonssyemyro HII «Hammonanenas Jlura Ynpasmsrommxy». Kak
WHTEPIIPETHPYETCS MTOKazareinb VaR?

- [IN® c nanbosnpiieil BeIMYNHONW CTOMMOCTH YUCTBIX AKTHBOB!

Ha3zsanne [11®a

HaunmenoBanue ynpasisitomed KOMIaHUU

Kareropus [11da

CTOMMOCTD YHCTHIX aKTHBOB

- [IU® ¢ HanbonpIeil TOXOOHOCTHIO 3a 1 Tox:

Ha3zsanwne [11®a

HaunmenoBanue ynpasisitoned KOMIaHUU

Kareropus [11da

JoxoaHocTs 3a 1 Tox

- [IN® ¢ nanbonpinM 3HaueHueM Kodddunmenta [lapna:

Hassanue [11®da

HaumenoBanue praBﬂﬂ}OHleﬁ KOMIIaHUH

Kareropus I11®a

Koadpdunument lapma

Wnrepnperanus koaddunmenta lapna

- [I® ¢ manbonpimmm 3HaueHueM kodddurmenta CopTuHO:

Ha3zsanne [11®a

HaunmenoBanue ynpasisitoned KOMIaHUU

Kareropus [11da

Koadpumment Coprrno

Wurepnperarnus kodddurrenta CopTuHO

- [IN® ¢ nanbonbiuM 3HaueHHeM Kodpduurenta VaR GpoHI0B:

Hassanue [11®da

HaumenoBanue praBﬂﬂ}OHleﬁ KOMIIaHUH

Kareropus I ®a

VaR ¢onpa 3a 1 mecsiny

VaR ¢onna 3a 12 mecsues

Wutepnperanus VaR

- [IM® ¢ HanmeHbIMM 3HaueHneM kodddurmenta VaR ¢onmoB:

Ha3zsanne [11®a

HaunmenoBanue ynpasisitomed KOMIaHUU

Kareropus [11da

VaR ¢onpga 3a 1 mecsig

VaR ¢onpa 3a 12 mecsimen
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http://www.nlu.ru/
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http://www.nlu.ru/

| Wutepnperanus VaR | |

Kpartkoe onucanue u perjiaMeHT BbINIOJTHEHHUS

CryneHT npukpervisieT BeIloIHEHHbIE 3a1anus B cucteMe J1OT, npenoaaBaresib OLEHUBAET
3aJaHUsS KaX101r0 CTy,Z[eHTa I/IHI[I/IBI/I,Z[yaJIBHO COTJIaCHO KpI/ITepI/DIM OILICHKMU.

B cnydae, ecnu 3amaHue BBIOJTHEHO HEBEPHO, MPEMOJABATENIb MOXKET BEPHYTh €ro Ha
TOopaboTKYy.

Kpurepun onenkn

Dopmbl Kpurepuu u HOpMbI OLIEHKU
TEKYIIEro
KOHTPOJIS
3anmanue 1 4 Gayia — 3a/laHUe BBITIOJTHEHO B TIOJTHOM 00BEME COTJIACHO HHCTPYKIIMH, CAEJIaHbI BHIBOJIBI

3 Gayuta — 3aJaHKE BBITIOJHEHO B [TOJHOM 00BbEME COTJIACHO MHCTPYKIIMH, OTCYTCTBYIOT BBIBOJIBI

2 Oaina — 3aJjaHUE BBIMIOJIHEHO HE B MOJTHOM 00bEME, €CTh HE3HAUNTEIbLHbBIC 3aMCUaHMS

1 Ganna — 3a7aHue BBIIOJIHEHO HE B MMOJHOM 00bEME, IPUCYTCTBYIOT CYHIECTBEHHbBIE 3aMeUaHus

0 OaJUIOB — 3aJaHHE HE BBIIIOJIHEHO

3amanue 2 4 Gamra — TeMa 3Ccce pacKphiTa MOJHOCTHIO, paboTa BBHITOJIHEHA CAMOCTOSTEILHO, YETKO BBIpaKeHA
MTO3MIINS aBTOPA

3 bayuta — TeMa 3cce HeJOCTATOYHO PACKPHITA, pad0OTa BBHIIOJIHEHA CAMOCTOSTEIILHO, TTO3UIUS aBTOpa
4E€TKO HE BhIpakeHA

2 Oaya - TeMa 3CCe HEJIOCTATOYHO PAacKphiTa, pab0Ta BBIMOIHEHA HEAOCTATOYHO CAMOCTOSTEIBHO,
MO3MIIKS aBTOPA HE BBIPaXKCHA

1 Gamm — Tema 3cce HE pACKphITa, paboTa BHIMOJIHCHA HE CAMOCTOSTEIBHO, TMO3UIUS aBTOpa HE
BBIpaKCHA

0 OaJUIOB — 3aJaHHE HE BBIIIOJTHEHO

3amanue 3 4 Gayia — 3a/laHye BBITIOJTHEHO B TIOJTHOM 00BEME COTJIACHO HHCTPYKIIMH, CAEJIaHbI BHIBOIBI

3 Gauta — 3aJaHKE BBIIIOJHEHO B ITOJHOM 00BEME COTJIACHO MHCTPYKIIMH, OTCYTCTBYIOT BBIBOJIBI

2 GaJina — 3aJjaHUE BBIMIOJIHEHO HE B MTOJTHOM 00BbEME, €CTh HE3HAUNTEIbHbBIC 3aMEUaHMS

1 Gasnn — 3a/1aHne BHITIOJIHEHO HE B MOJHOM 00bEME, MPUCYTCTBYIOT CYIIECTBEHHBIC 3aMeYaHHsI

0 0aJUIOB — 3aJaHHE HE BBIIIOJTHEHO

3anmanue 4 5 6aytoB — 3aJaHKE BBITIOJHEHO B ITOJIHOM 00BhEME COTIIACHO MHCTPYKIINH, CIETaHbl BBIBOIBI

4 Gayu1a — 3aJJaHKE BBIOIHCHO B IMMOJHOM 00BhEME COTTIACHO HHCTPYKI[HH, OTCYTCTBYIOT BBIBOJIBI

2-3 Oajta — 3a1aHK€ BBITOJIHEHO HE B MOJHOM 00BbEME, €CTh He3HAUUTEIbHbIE 3aMEeUaHuUs

1 Gayu1 — 3a1aHKe BBIMOJIHEHO HE B TIOJTHOM 00BEME, IPUCYTCTBYIOT CYIICCTBEHHBIC 3aMCUaHHUS

0 0a/I0B — 3aJJaHUE HE BBITIOJHEHO

3ananue 5 4 Gayu1a — 3aJJaHKE BBIMIOJIHCHO B IMOJIHOM 00BhEME COTJIACHO MHCTPYKIUH, CICIaHbI BEIBOIBI

3 Oasuta — 3aJjaHKE BBHITIOJHECHO B MTOJHOM 00BEME COTJIACHO MHCTPYKIIHH, OTCYTCTBYIOT BBIBOJIBI

2 Oajia — 3a/laHue BBIMOJTHEHO HE B IMOJIHOM 00BbEME, eCTh He3HAUHUTEIbHBIC 3aMeUYaHHs

1 Gas — 3a/1aHKe BHITIOJHEHO HE B MIOJHOM 00bEME, MPUCYTCTBYIOT CYIECTBEHHBIC 3aMeYaHHsI

0 OaJUIOB — 3aJaHHE HE BBIIIOJTHEHO

3ananue 6 4 Gayia — 3a/laHye BBITIOJTHEHO B TIOJTHOM 00BEME COTJIACHO HHCTPYKIIMH, CIEJIaHbI BHIBOJIBI

3 Gayuta — 3aJaHKE BBIMIOJHEHO B ITOJHOM 00BbEME COTJIACHO MHCTPYKIIMH, OTCYTCTBYIOT BBIBOJIBI

2 OaJina — 3aJjaHUE BBITIOJIHEHO HE B MTOJTHOM 00bEME, €CTh HE3HAUNTEIbLHbBIC 3aMEUaHMS

1 Gas — 3a/1aHKe BHITIOJHEHO HE B MIOJHOM 00bEMeE, MPUCYTCTBYIOT CYIECTBEHHBIC 3aMeYaHHsI

0 0a/IoB — 3aJJaHUE HE BBITIOJHEHO

7.2.2. TunoBbie BOIPOCLI MIPOMEKYTOYHBIX TECTOB, BOIIPOCOB JIJIST VIEOHHKA, BOIPOCOB
MTOrOBOI0 TECTHPOBAHUSA

Mopnyas 1 MoaeaupoBaHnue peajibHbIX HHBECTHIUH
Mopnyas 1 MoaeaupoBaHnue peajibHbIX HHBECTHIUH

3amanme Nel

Paccuwnraiite yncThIit AUCKOHTUPOBaHHBIN 10X01 NPV Ha ocHOBe cleyroniux TaHHbIX.



A B C ] E F
1 UpcTedl ARcKodTHpOBAMRIT noxan NPV
2
3 |Craeka THCKOHTIEDOEAMHA 1 10%a
4
Tlepston  |Tlepeomavamusre Jenexantl notor, | InckosTiposarsmdi
5 [(rog), T |zazpamw, IC Joxoa |Pacxem |CF IEHCHMRIE TOTOK
6 0 130 000
7 1 46 000] 30 D] 16 000/ 14545
8 2 54 000) 32 IIIﬂi 22 000 18152
g 3 61 000] 33 000 28 000 21037
10 4 59 000] 24 300 34 200 23359
1 5 61 000] 31 000 30 000 18628
12 [ 55000] 25 00| 30 000 16934
13 7 62 000] 33 Elll}ﬂi 29 000 14552
14
3amanue Ne2

Paccuuraiite HWHACKC JOXOJHOCTH HAa OCHOBEC CJICAYIOINX NaHHbIX. OtBer OKPYTJIUTE 10 COTBIX.

1
2
3

Paccuwnraiite nokazarenu NPV n Pl Ha ocHOBaHnM naHHBIX 251eKTpOHHO# Tabmuipel Excel. B oTBere ykakute cHavana

A B C D E F
Humexc penradbemuoctit PI
CTagka QNCKOHTIPOEEHIA 1 10%s
Tlepon  (ITepsoHayabimle TIHCHORTHPOB aHHEI
(rem), T |satpamm, IC Hoxon  |Pacxon | Memesmmii notox, CF |Deressmdil moTor
1 120 000 100 000 100 000
1 55000] 15000 40 000 36364
2 44 000 30 000 14 000 11570
3 37 500 25 000 12 500 9391
4 48 000 35 000 13 000 8879
5 42 000] 30 000 12 000 7451
6 46 T00) 27 000 19 700 11120
7 43 500] 22 000 21 500 11033
& 43 500] 20 000 23 500 10963
Cynang apHErii
AHCKOHTHPOR XHHEIT
A eHERHL MOTOK 106772
3amanue Ne3

snayenue YJIJ1, 3aTem nHACKCA JOXOMIHOCTH, OKPYTICHHOTO IO COTHIX (Hampumep, 135; 1,97).



1 NPV uPI
2
3 (Craexa IHCKOHTHPOE AHIA T 13%
-

-Hepm TepsoradamHEe Jdenensmn | IHcKOHTIRPOB-AHHEL
5 ((rem), T |sarpama, IC Hdoxon  |Pacxon |morow, CF  |mesessmiii noTox
§ 0 100 000
7 1 s0000] 25 000l 25 000 22124
B 2 450000 30 000| 15 000 11747
9 3 4§ 000] 27 000 21 000 14534
10 4 520000 35 000| 17 000 10426
1 5 60 000] 30 000| 30 000 16283
12 6 350000 27 000 28 000 13449
13 7 43 500] 26 000| 17 500 7439
14 8 43 500] 20 000| 23 500 8840
15

3amanme Ned

Yemy Oyner paBHo 3HaueHue IRR, paccunurantoe B Excel Ha OCHOBE CIIEAYIONINX JAHHBIX C UCIOJIb30BAHUEM (YHKIIMN
BCAO?

A B C D
1 BHyTpeHHAA HopMa goxogeocTi IRR

2

Ilepuog |[lepeoHauarmeHuie |JeHesHbIl

3 (rom), T |sarparm, IC notox, CF
4 0 1 000 000]  -1000000
5 1 400000
& 2 350000
7 3 400000
8 -4 420000
g 5 350000
10 IRR
11

0 27,33 %

2) 28 %

3) 26,33 %

4) 26,5 %

3ananue NeS

Paccunraiite cpeHee 3HaYCHHE JOX0/1a IO IPOCKTY 1 B YCIOBHAX pa3IMIHBIX BEPOSATHOCTEH.



1 IIpoexr 1 [IpoekT 2

2 Hoxon. pyd. |Bepoarsocts |Joxon, py0. |BepoaTHocTs
3 15 000 0,25 18 000 0.3
4 10 000 0.6 12 000 0.5
5 7 000 0,15 S 000 02
v}

3amanme Ne6

PaccunTaiiTe HHTETpaNBHBIN TTOKa3aTeNb Y3PPEKTUBHOCTH, €CIH, COTJIACHO MMPOBEICHHBIM HCCIICIOBAHISM, TI0 TIPOEKTY
0’KMJAIOTCS CIENYIOIINE CUEHAPUU Pa3BUTHSL.

A B C
BepoarHocTs
HaCTYIUIEHHA
IaHHOTO
1 NPV, taic.py0|cueHapus, %o
2 Cuenapigi 1 22 500 0,15
3 Cuenapsii 2 19 500 03
4 Cnenapwmii 3 17 500 035

Ln

3amanme Ne7

Monyip pelakTHPOBaHHS U TeHepaliy OU3Hec-TIaHa BXOIHUT B OJI0K cucremsl Project Expert.

3amanme Ne§
CootHecure 0110KH 1 MOy cricteMbl Project Expert.

1)  Bnox xoHTposs 1)  Monyab GpopMHPOBaHNS MHBECTUIIMOHHOTO IIJIaHA
2) | bnok anammza 2)  Monynb akTyaJlu3alMy JEHEXHBIX IOCTYIUIEHUN
3)  bnox MomenupoBaHus 3)  Monynb aHanu3a 3G PEeKTHBHOCTH ITPOEKTa

Monayab 2 MoaeanpoBaHue (pMHAHCOBBIX MHBECTUIUAM

3apaHue Net

VY CcTaHOBHUTE COOTBETCTBHE.

1) ITokazarens, KOTOPBIH OTpakaeT pa3dopoc 1) Kosapuarus
3Ha4YEHUHN BOKPYT CpEAHEN BETUUHMHBI

2) IToka3zaTens, KOTOPBIH oTpaxaeT 3P HEeKTUBHOCTS, 2) Hucnepcus
MPHUOBLIIBHOCTD HA BJIOYKCHHBIN KaITUTAI

3) Tlokazarenb, KOTOPBIA OTPAKAET CTEIICHD 3) JoxomHocTs
B3aMMO3aBUCHMOCTH CTATUCTHYECKIX BEIININH

4) ITokazarenb, KOTOPBIN OTpakaeT ypOBEHb PUCKA 4) Koadpduument Bapuanuu

Ha CAUHULLY OKUAAEMOI'0 pe3yJjibTaTa

3apaHune Ne2

Urto paccuuthiBaeTcs B siueiike F117?



E _ F _ G H I
1 KopapHaimoHHas MaTpHLa
JoxonHocTs
HdoxomHocTs 0AQ
JoxonTHOCTE OAQ "Hopunscra Hona
OAO “Jlyxofin®, | "Chepbaux”, | i upmens”, | aapsiie

2 % %% % nopThene
3 Hoxoprocte QAQ "TTyxoiin”, % 479940259 35 8800584 576373311 03
4 Jexoguocte OAQ "Chepbanx”, %o 3588005841 136,959707( 17,7953399 0,3
5 Hoxogrocts OAQ "Hopunbciait Hukens”, % 2763733108 17,7953399| 111887768 0.4
[ Jona aswit B moprhene 03 03 04 1
-

& OmapasMas TOXODHOCTE, %o 0,64 0,15 3,31

9 | CraupapTuos oTemoHeHMe (pHek), %o 708 11,95 10,81

10 .

11 (777 =FS‘F6-ZGS'GI5:ZI I8*H6

1)  OO6uias TMKBUAHOCTH MOPThes
2)  OO6mas 10X0AHOCTH nopTdens
3)  Husepcuduxanus noprdeis
4)  OO6umii puck noprdens

3apaHue Ne3

B Excel 6b11 moctpoeH noptdens MapkoBua MUHIMAIBHOTO PUCKA TPH 33aHHOM MUHHMAJIbHOM YPOBHE

noxoxHocTH 2,8 %. Kakue orpanndeHust ObutH ycTaHOBIJICHBI B apaMeTpax «Iloncka permeHnii»?

oD =] Ch LA e L b

=)

E . F G H I
KopapnapioHHan MaTpHLa
Joxomuocts
JoxoqHocTs 0AQ
JoxogHocTs OAD "Hopwnecen Hons
QAQ *Tlywofin®, | "Coepbank”, | i Humens”, | mapdie
% % %o noprhens
Hoxogrocts OAO "Jlywofin”, % 479940259 35 8300584 576373311 0
Hoxogxoots OAQ "Coepbany”, %o 35, 83005841 136959707 17,7953399| 0,1621084
HJoxoanocte OAQ "Hopaascrsit Hugens”, %o 5763733108 177953399 111887768 08378916
Hons aapii B moprdens 0f 016210839 083789161 1
Onainasuat ToXOIHOCTS, %0 0,64 015 331
Cranpaprioe oTinoHeHne (prck), % T.08 11,95 10,81
11 |Ofmasz zoxoonocTe noprdens, % 2,80/
12 |O6msdt percx moprdena, % 933

$156 =1
$F$11>=2.8
1) $F$6>=0
$G$6>=0
$H$6 >=0

$I$6 <=1
$F$11>=2,8
$F$6 >=0
$G$6>=0
$H$6>=0

$I$6 <=1



$F$11 <=2,8
$F$6 >=0
$G$6>=0
$HS$6 >=0

$156 =1
$F$11 <=2,8
$F$6 >=0
$G$6>=0
$HS$6 >=0

3apaHue N4

Kakyto ¢popmyiy HeoOxommmo BBecTH B staeiiky F12 mist pacuéra obmiero prcka moprdens?

E [ | l G H I
1 KosapualpiosHas MaTpiia
JoxoaHocTs
HoxogHocTs OAD
Joxonuocts 0AQ "Hopunzcent Haonz
OAQ "Jlyeoiin”, | "Coepbany”, | 7t Hugens”, | amupii s
2 %% % %5 noprdene
3 Jexomnocts OAD “Jlykoiin®, %o 479940259 358800584 57.6373311| 0,2914442
4 Jexoanocts OAQ "Coepbank”, %o 35 88005841) 136959707 17,7953399] 0,1901417
5 doxoasoects OAD "Hopuascwadt smimens”, %o £763733108) 177953399 111887768 0,5184141
6 Jona asandi B noprhens 0,291444234) 0,1901417] 0,51841407) 1
7
8 Ouornaemas poxogHooTs, %6 64 0,15 331
9 CramgaprHoe oTenodesse (pice), %o 7,08 11,95 10,81
10
11 O6mas poxoasocTs noprien, % I 1,93
12  O6muit pick noprdens, %o I |
1) =MYMHOX(F6:H6;F3:H5)
2) =KOPEHb(MYMHOX(MYMHOX(F6:H6;F3:H5);13:15))
3) =KOPEHb(MYMHOX(F6:H6;F3:H5))
4) =MYMHOXMYMHOX(F6:H6;F3:H5);13:15)
3apaHue Ne5
Paccumnraiite 0011yI0 JOXOIHOCTH NOPTGhes
E F G H I
1 Kosapiapionsas matpsa
JorogHocs
JoxooHoCTs OAD
JoxooHoCTE OAD “Hopiunecrzr Hona
OAO “MTvkoiin®, | "Coepoans”, | i Hpwens”, | asamdi e
2z %% %2 %o noprhens
3 HMoxonnocts OAO “Tyxoitn™, % 479940259 358800584| 576373311 03
4 TMoxoauocts OAQ "Chepbarn, % 35 88005841) 136959707 177953399 0.2
5 Hexogrocts OAD "Hopunscwdt smens”, %6 §7.63733108| 17,7953399] 111 887768 0.5
6 Hons asamit & noptdene 03 02 0.5 1
-
8 Oaspaemas goxozMocts, % 0,64 0,15 3,31
9 CrannapTHoe oTEIOHEHM: (prck), %o T.08 11,95 10,81
10
11 Ofmas soxoamocts noprdens, %o ™
12 OGmit prck noprdens, %o 7.93

1) 33%




2) 137%
3)  1,88%
4y 7.93%

3apaHue N6

Koaddrmument 6era s akuuy npuHIMaeT 3HadeHne oT —1 1o 0. 3a mecsi KypcoBasi CTOMMOCTB STOH aKIHH BRIPOCIA
Ha 7 %. YTo cTano ¢ IeHaMH aKIHi B IIEJIOM II0 PBIHKY 32 3TOT Mecs?

1) Ynanu 6onblue, yeM Ha 7 %

2)  Ymamum meHsmre, 9eM Ha 7 %
3)  VYnamuHa7 %

4)  Bslpocnu MenblIe, ueM Ha 7 %
5)  Bepociu Ha 7 %

6)  Belpocmu Gonblue, yem Ha 7 %

3apaHue Ne7

Kakoii moka3aTtens paccunThiBaeTcs B siaeiike G27

A B C o E F G H 1
etz 3aKpBITIED Llera 3akprTH Beapicropan
1 Jdata MMEBER Joxoanocts, % OAQ "Taanpou” Joxoonocts, % cTaBKa i
2 01102010 1523,39 168,89 Ll 12,00% | =HHIEKC{IMHENHIC3:C62; EXES2K1)
3 0L1L.2010 1565,52 2,T% 1742 3,145
4 01.12.2010 1687,99 7.82% 193,% 11,08%(
5 01012010 1723,42 1,10% 196,98 1,80%%(
1) Kosdouuuenr dera
2)  Kosdpoduument Copruno
3)  Kosddumuent omera
4)  Kostp¢uuuenr anbda

3apaHue Ne8

Bo BriTagke « AHaNN3 JaHHBIX» BEIOpaH MHCTPYMEHT aHaim3a «Perpeccus». B kagecTBe BXOAHOTO MHTEpBana Y
yKa3aHa eXeMeCsTUHasl JOXOJHOCTh HHAEKCA 3a 5 JIeT, B KaUYeCTBE BXOAHOTO HHTEpBaia X — eXXeMeCAaIHasi JOXOAHOCTb
akuuit OAO «I"a3npom» 3a 5 net. Pe3ynbTaTsl IpecTaBICHB! HA PUCYHKE.

A B C D E F G H I
1 BEIEOIHTOTOBE
=
3 FPezpeccuonn Camucmusa
4 Mpoxecrsemi B 0 E1518
5 R-xpagpat 066451
& Hopumuposawsedi R-keagpar 065873
7 | CTannapTHan ommbka 0.0324
£ |Habmopeuns 60
9
10 | TicnepcHOHHBIT aHums
Inayume
11 df 55 M5 F et F
12 |Perpeccua 1 012062 012062 114883 22E-13
13 Octatox 58 008089 0,00105
14 Hioro 59 0,18151
15
Cmanda I- P

Kosdu  pmwar  cmaniiee Inavenwu Huxemue Bepanuwe Humwewue Bepowue
16 yuenmel | owubva  muxa € Pi%s 95% 93,0 950%
17 | Y-nepeceqemie 0,00401 000418 095827 03419 -0,0044 001238 -0,0044 001238
18 Tlepemennas X 1 052624 005843 10,7183 22E-15 050928 074319 050928 074319

UYemy paBeH Oeta-kodhdurtment?



0,62624

)
2) 081518
3)  0,12062
4)  0,66451

Kparkoe onucanne u perJiaMeHT BbINIOJTHEHH S

TecToBbIe BOMPOCHI B AJIEKTPOHHOM YYEOHUKE 10 KXKIAON JICKIIUH, TIPOMEKYTOUHBIX TECTOB
U WUTOTOBOT'O TECTHPOBAHUS TO KaXJAOW JIEKIIMH BBIOMPAIOTCS W3 OaHKa TECTOBBIX 3aJaHUM.
CTyneHT BBIMIOJIHSAET BCE MPEJIOKECHHBIE TECTOBBIC 3a]aHMsl, CHCTEMa BBICTABIISICT 32 HUX OalljIbl
ABTOMATUYECKHU TPONOPLIMOHAIBHO MPABUIbHBIM OTBETAM.

Kpurepum oueHku

@DOpPMEBI TEKYIIETO KOHTPOJIS Kpureprnn u HOpMBI OIEHKH

[Tpomexyrounslii TecT 1 MakcumManbHOE KOJIHMUecTBO 0amioB - 4 0. (0a/Tel CTyIEHTY HAYUCIISIOTCS
ABTOMATHYECKH MPOMOPIMOHAIHHO BHIITOJHEHHBIM TECTOBBIM 3aaHUIM)

[TpomexxyTouHbIi TeCT 2 MakcuManbHOE KOJIMUecTBO 0amioB - 3 0. (0a/utel CTYNEHTY HAYUCIISIOTCS
ABTOMATHYECKH NMPOMOPIMOHAIHHO BHIITOJTHEHHBIM TECTOBBIM 3aJaHUSIM)

[Tpomexxyrounslii TeCcT 3 MakcuManbHOE KOJTMUeCTBO 0amioB - 2 0. (0a/tel CTyIEHTY HAYUCIISIOTCS
ABTOMATHYECKH NMPOMOPIIMOHAIHHO BHIITOJHEHHBIM TECTOBBIM 33aHUSIM)

[TpomexxyTounslii TecT 4 MakcuManbHOE KOJTHMUecTBO 0amioB - 4 0. (0a/Tel CTyIEHTY HAYUCIISIOTCS
ABTOMATHYECKH IPOIIOPIMOHAIIBHO BHIIIOJIHEHHBIM TECTOBBIM 33aHHSIM )

IIpomexxyTouHslit TECT 5 MakcumanbHOe KOJH4YecTBO OamioB - 3 0. (Oayibl CTYAEHTY HAuMCISIOTCS
ABTOMATHYECKH IPOIIOPUMOHAIILHO BHIIIOJIHEHHBIM TECTOBBIM 33aHHSM)

IIpomexxyTouHslii TECT 6 MakcumanbHOe KOJM4YecTBO OamioB - 2 0. (Oaibl CTYAEHTY HAuMCISIOTCS

ABTOMATHYCCKH MPOMOPIMOHAIBHO BBIITOJHCHHBIM TECTOBBIM 33JaHUSIM )
Bomnpoce! s yueOHuka o teme 1 | MakcumanbHOE KOJUYECTBO 0amuioB - 2 0. (0ayuibl CTYJICHTY HAYHMCISIFOTCS

ABTOMATHYCCKH)

Bomnpoce! st yueOHuKa 1o Teme 2 | MakcuManbHOE KOJUYECTBO 0auioB - 2 0. (0ayuibl CTYJICHTY HAYHMCISIFOTCS
ABTOMATHYCCKH)

Bomnpoce! st yueOHuKka o Teme 3 | MakcuMmanbHOE KOJUYECTBO 0auioB - 2 0. (0ayuibl CTYJICHTY HAYHMCISIFOTCS
aBTOMATHUYECKH)

Bormpockh! s yaebnrka mo teme 4 | MakcuMmalibHOEe KOJTUYeCTBO 0aioB - 4 6. (6ayuibl CTYACHTY HAYHCISIOTCS
ABTOMATHUYECKHN)

Bormpoch! s yaeOHrka mo teme 5 | MakcuMmalibHOe KOJUYecTBO 0amioB - 2 6. (6ayuibl CTYACHTY HAYHCISIOTCS
ABTOMATHUYECKHN)

Bormpocks! s yaeOHrka mo teme 6 | MakcuMmalibHOEe KOJUYecTBO 0amioB - 2 6. (6aymuibl CTYACHTY HAYHCISIOTCS
ABTOMATHUYECKHN)

HToroBsiii TecT MakcumManbHOe KoJmdecTBO OayioB - 40 6. (Gayuibl CTYIEHTY HAYUCISIOTCS

ABTOMATUYCCKHU IMPONOPIHUOHAJIBHO BBITTIOJTHCHHBIM TCCTOBBIM Sa,Z[aHI/IHM)




7.3. OueHo4Hble CpeaCcTBa ISl MPOMEKYTOYHOH ATTECTAIMM IO MTOraM OCBOCHHS
AUCHUTLTHHBI

7.3.1. Bonnpochl K POMEKYTOYHOM aTTecTaluu

Cemectp 4
Ne i/ Bormpock! k 3x3aMeny

1 (OCHOBBI HHBECTHIIMOHHOT'O MOJCIUPOBAHHS. 3HAYNMOCTh IIOCTPOCHUS MOJICIH ISl OM3Heca

2 (OcHOBHBIE cocTaBistonue Moaenn. Kimaccudukaims Moenei

3 [Knaccudukanus MeTo10B SKOHOMUIECKON OIICHKH MHBECTULINN

4 (Ctatndeckue MeTO bl OIICHKH 3P PEeKTUBHOCTH WHBECTHUIHI. PacuéT Touku 6e3yoniTounoctr B Excel

5 CraTiueckue MeToIbI OlicHKH 3¢ dexktuBHOCTH MEBecTHIM. Pacuér nepuoa okymaemoctu B Excel

6 (CraTiuecKue METOIbI OLICHKH 3P QekTuBHOCTH nHBeCcTHINH. Pacuér ko3adduienta peHTadenpHOCTH
maBectuiuii B Excel

7 /TuHaMudeckue METO/Ibl OLCHKH a¢dextuBHOCTH HBecTHLIMI. KpaTkast XapaKTepUCTHKAa OCHOBHBIX
nokazatesned. Pacuér uncroro nquckontuposannoro poxona (NPV) B Excel

3 /TuHaMudeckue METO/Ibl OLCHKH a¢dextuBHOCTH HBecTHLIMI. KpaTkast XapaKTepUCTHKAa OCHOBHBIX
mokasareneii. Pacuér nnpekca noxomnocrtu (PI) B Excel

9 /TuHaMUYeCKre METOIbI OLICHKU 3(1)(1)eKT“I/IBHocm uHBecTHlMi. KpaTkast xapakTepucTHKa OCHOBHBIX
mokasareneit. OCHOBHBIE CTIOcOOBI pacu€Ta BHyTpeHHeH HopMbl moxoaHocTH (IRR) B Excel

10 /TuHaMudeckue METO/Ibl OLICHKH a¢dextuBHOCTH HHBecTHLIMH. KpaTkast XapaKTepUCTHKAa OCHOBHBIX
mokasareneit. Pacu€r muckonTupoBanHoro nepuoaa okynaemoctu (DPP) B Excel

11 Vuér akTopa prcKa U HEONPEACIEHHOCTH MPH OLICHKE dPPEKTHBHOCTA UHBECTUIIMOHHOTO IPOCKTA.
AHanu3 4yBCTBUTENbHOCTH npoekTa. [loctpoenune nuarpammel TopHao

12 Yuér akTopa prcka U HEONPEACIEHHOCTH MPH OLICHKE 3P (PEKTHBHOCTA UHBECTUIIMOHHOTO MPOCKTA.
lIMuTanmoHHas MOZIETHh OIICHKH PHUCKOB

13 [Vuér pakTopa prcka 1 HeonpeneIEHHOCTH MPH OLICHKE 3(?(1)CKTI/IBHOCTI/I HMHBECTHIMOHHOTO MPOCKTA.
MeTox mpoBepKH yCTOWYMBOCTH MPOEKTa HA OCHOBE pacdéra TOUKH 6€3yOBITOYHOCTH

14 Vuér akTopa prcka U HEONPEACIEHHOCTH MPH OLICHKE dPPEKTHBHOCTA UHBECTUIIMOHHOTO IMPOCKTA.
MeTo M3MEHEHUS ICHSKHOTO MOTOKA (C YIETOM BEPOSITHOCTEH)

15 Vuér akTopa prcka U HEONPEACIEHHOCTH MPH OLICHKE 3PPEKTHBHOCTA UHBECTUIIMOHHOTO IMPOCKTA.
(CrieHapHBI METOT

16 Yuér akTopa prcka U HEONPEACIEHHOCTH MPH OLICHKE d3PPEKTHBHOCTA UHBECTUIIMOHHOTO MPOCKTA.
MeTton nocTpoeHust AepeBa peleHnit

17 Vuér akTopa prcka U HEONPEACIEHHOCTH MPH OLICHKE 3PPEKTHBHOCTA UHBECTUIIMOHHOTO IMPOCKTA.

MeTox KOppeKTHPOBKH CTaBKH TUCKOHTHPOBAHUS

18 TexHOIOrHsSI MUMUTALIMOHHOTO MOJIeIupoBanus B cpene Excel

19  |[Ipumenenue Project Expert nost OlleHKM HHBECTHIIMOHHBIX IPOEKTOB
20 DyHKIIMOHAIEHBIC BO3MOXKHOCTH Project Expert

21 (OcHOBHBIE IPEMMYLIECTBA UCTIONb30BaHMs Project Expert

22  |[IpornosHas orueTHOCTh B Project Expert

23 DrHaHCOBBIC U MHBECTHUIIMOHHKIC MTOKa3atenn B Project Expert

24 |AHAM3 9yBCTBUTEIBHOCTH B Project Expert

25 AHann3 6e3y0opiTouHOCTH B Project Expert

26  |CienapHblif aHanm3 ¥ aHaJIU3 TPYIIEI TPOeKTOB B Project Expert

27  |Ouenka puckoB MHBECTHIIMOHHBIX POEKTOB B Project Expert

28 OrrTiMHU3aIiMOHHbBIE MOLETH

29 [PaBHOBECHBIE MOJIEITH

30 |O6mas xapakTepucTrKa GaKTOPHBIX MOJETeH

31 CLieHapHO€E MOJEINPOBaHHE

PerpeccronHble MOsIENN (TPEHIOBBIE MOJIEINH, (DAKTOPHBIC MOJICIH, YCTaHABINBAIOLINE 3aBHCUMOCTD

32 KOHBIOHKTYPBI PhIHKA LIEHHBIX OyMmar oT GyHIaMeHTaIbHbIX (PaKTOpPOB).

33 lcnionb3oBaHue BEPOATHOCTHOTO NO/IXOJIA /Il OLEHKH PHCKOBAHHOCTH BJIOKEHUH B akuuu. JIOXOQHOCTb
AKIMK Kak ciydaiHas BeJIHMYHHA

34 CpenHekBaapaTnieckoe (CTaHAapTHOE) OTKIOHEHHE JOXOJHOCTH KaK Mepa pucka (pMHaHCOBOTO

MHCTPYMEHTA
35  |KoadduimenT Bapuanyu T0XOAHOCTH Kak Mepa prUcka (PMHAHCOBOIO HHCTPYMEHTA




Ne n/n Bonpocs! k 3k3aMeny
36  |Pacuér crarucTHyecKux rnokasareineii pucka B Excel
37 B3anMoCBsI3b MEXY TOXOAHOCTSIMU aKLWil: KOBapHaLys JOXOJHOCTH, KO3 (HUIIMEHT KOppEIIsLHY,
[10JI0>KUTEIIbHAS U OTPUIIATEIbHAS! KOPPEISILIUT
38 Konnenuus s¢pexruBHoro poiaka. [Tonxon Mapkosuna k ¢opMUpPOBaHHIO ONTUMAIBLHOTO NOPTQENs 1
IPUHSITBIC UM JIONTYICHUS
39  |®yHKUMs M0JE3HOCTH HHBECTOPA, MHBECTUIIMOHHOE PEIICHNE KaK MAKCUMH3ALMsI I0JIE3HOCTH
40  |Xapaxrepucrrka KpuBbIX O6e3pa3iinuusi. CKIOHHOCTb K PHCKY
41  loXOQHOCTh M PUCKOBAHHOCTH NMOPT(ersi, Beca aKTHBOB, BXOAAIIMX B IIOPTHEIb
42 DddexTuBHOE MHOXKECTBO TIopTdenei. [Ipornenypa BEIOOpa ONTUMAIEHOTO TOPTQEIIS
43 OnTrMu3anus mopTgens, COCTOAMEr0 U3 IBYX PUCKOBAHHBIX aKTHBOB, C YIETOM KOPPEISIIAN MEXKITY
HUMH
44 |Onrumuzanus moptdens, COCTOSINETO U3 PHCKOBAHHOTO U 0€3pHUCKOBOTO AKTHBOB
45 McxomHbIe NOMYIIEHNST MOJIETTH OIEHKN KanmnuTadbHBIX akTHBOB (CAPM)
46  [[Toctpoenmne Mmoaenu onenkn kanutaabHBIX akTHBOB (CAPM) B Excel
47  |PrrHOYHBI MOopThens kak onTuManbHEIH. KoadgduimeHT 6eta akTrBa
48 3aBUCUMOCTD OKHJAeMON JOXOTHOCTH OT KodddunmenTa 6era, TMHUS pbIHKA IIeHHOH Oymaru SML.
Mpaduueckas nHTEpIIpETALINS
49  |[Mcxomuwie nomymieHus v ppiHOYHAS (MHIEKCHAS) MOJIENb yIpaBieHus noptdenem (Monens [1lapma)
50 [TokazaTenu Oera n anbda akunu. Mcrnonbp3oBaHue HCTOPUYECKUX NAHHBIX JUISl OIPE/ICIICHHS
Koa(punmenToB OeTa u anbda aKIuu
51 CricTeMaTHUeCKUi 1 HeCUCTeMaTHIeCKu (cienmduaeckuii) pucku, KoddhGUIMEeHTACTSPMUHAIIHI
52 |ApOutpaxkHas Mmozenb nieHooOpazoBanus. IloHsiTHe apOUTpakHOTO OpThEIS
53 [ApOuTpaxkHasi MoJielb ieHooOpa3oBaHus. [loBejeHne HHBECTOPOB: MAKCUMH3ALINS JTOXOAHOCTH MOPThes
[Ipy COXpaHEHUH YPOBHS PUCKOBAHHOCTH M YYBCTBUTEIBLHOCTH K (hakTopam
54  |OcHoBHbIE MOKa3aTesu 3PPEKTUBHOCTH YIPaBJICHHsI HHBECTUIIMOHHBIM MOpTdeneM
55  |[Koaddumment lapna u ero unTepnperanms
56  |[Koaddumuent COpTHHO U €ro HHTEpIpETalus
57  |llokazarens Omera juis oueHKH 3G PEKTHBHOCTH YIIPABICHUS! HHBECTUIIMOHHBIM NOPTheseM
58 lcionb3oBanue VAR -Mozenu 1u1st OLIEHKH PIHOYHOTO pucKa (0AWH (PMHAHCOBBIN aKTUB, NOPT(EINh
(bMHAHCOBBIX aKTHBOB)
59  |[AnroputMm pacuera M MHTepIpeTalys pe3yabTaToB pacyera VAR
60  |Ananm3 3pPeKTUBHOCTH yIpaBIeHUS TOPTQeeM
7.3.2. Kputepuu ¥ HOPMbI OLIEHKH
dopma
NMpOBeACHUs
Cemectp . Kpurepun u HOpMbI OLIEHKH
MPOMEKYTOYHOM
arrecranuu
4 DK3aMeH Crynent HaOpan 85 wu Oomee
«OTIINYHO» 0aJuIoB MO  HAKOMHUTEIHLHOMY
PEUTHHTY
Crynentr Habpan or 70 mo 84
«XOopouro» OayIoB 10 HAKOIIMTCJIbHOMY
pEUTUHTY

PEUTHHTY

Crynent Habpan or 55 mo 69
((yI[OBJIeTBOpI/ITe.HBHO» 68.J'IJ'IOB 110 HaKOHI/ITeJ'H:HOMy

Crynentr Habpan MeHee

pEUTUHTY

«HEYOOBJICTBOPUTCIILHO» 0annoB 10 HAKOIIMTCJIbHOMY




8. YueOHO-MeTOAUYecKOe U MH(POPMAIIMOHHOE o0ecevYeHre JUCHMIITIMHBI

8.1. O0s13aTesibHAA IUTEpPATYypa

Tun (yueOHunk, yuedHoe

KoanuecTBO B
HAy4YHOI

Ne nocooue, y4e0HoO-
ABTOpPBI, COCTABUTEH 3arsaaBue (3aroJjioBoK) T'ox m3nanus oudauorexe /
n/n MeTOoAuYecKoe Imocooue,
DpaKTHKYM, Ap.) HaumenoBaHnue
p » AP 9BC
1 | JIykacesuu U. 4. WNuBectunumn y4eOHUK 2020 9BbC
"ZNANIUM.CO
MH
2 JInncun U.B. NHuBeCcTUIIMOHHEIN aHAIN3 y4eOHHK 2019 9BC
"ZNANIUM.CO
M"
8.2. lonosiHMTEILHAS JIUTEPATyPa
Tun (yuyeOHUK, ydeOHOE Kog:q:}c;;o B
Ne nocooue, yaeoHo- y
ABTOpBI, COCTABUTEH 3arsaaBue (3aroJjioBoK) T'ox m3nanus oudauorexe /
n/n MeToauUYecKoe nmocooue,
NpaKTHIYM, 2p.) HaumeHnoBaHnue
P » AP 9BC
1 l'ananos, B. A. PrIHOK 11eHHBIX Oymar YueOHMK 2019 3bC
«Znanium.comy»
2 | AatonoB [I'. JI., VBanoBa y4eOHHK 2020 ObC
O.IL.,, Tymun B.M. VYipasneHue pucKaMy OpraHu3aluu "ZNANIUM.CO

M"




8.3. Ilepeuennr mpogeccHoHAJBHBIX 0a3 JAHHBIX M MH(OPMAIMOHHBIX CIPABOYHBIX
cucTeM

— WebofScience [DnekTpoHHBIH pecypc]: MyIbTHANCHUIUIMHAPHAS pedepaTHBHAS
06aza manHbix. — Philadelphia: ClarivateAnalitics, 2016—. — Pexum pgocrymna:
apps.webofknowledge.com. — 3aru. ¢ ’3xpana. — 3. pyc., aHrI.

— Scopus [DnexTpoHHBIN pecypc]: pedepatuBHas 6a3a maHHbX. — Netherlands:
Elsevier, 2004—. — PexxuMm mocTyma: scopus.com. — 3ari. ¢ 3kpana. — f3. pyc., aHri.

— Elibrary[ OnexTpoHHbIif pecypc] : HaydHas 3JIEKTpOHHas OubiamoTreka. — Mockaa:
H3B, 2000—. — Pesxxum noctyma: elibrary.ru. — 3arm. ¢ skpana. — S13. pyc., aHrm.

— @enepanpHas ciyx0a TOCyJapCTBEHHOW CTaTHCTUKH [DJIEKTPOHHBIA pecypc] :
nHpopManmoHHbIN TopTan — Pexxum goctyna k cucteme.: http:// www.gks.ru/

— enTpaneHelii 6ank Poccuiickoit @enepaunn [DneKTpoHHBI pecypc] — Pexum
nocryna: http:// www.cbr.ru/

8.4. Ilepeuenb MpOrpaMMHOro odecrnev4eHust

Ne Hanmenosanue IO PexBu3uTHI A0ToBOpa
n/n (nata, HOMep, CPOK JAeHCTBHUA)
1 | Windows HoroBop Ne 690 ot 19.05.2015r., cpok
JEHCTBUSI - OECCPOUHO
2 | Office Standart Horosop Ne 690 ot 19.05.2015r., cpok

JEHCTBUSI - OECCPOUHO;
Horosop Ne 727 or 20.07.2016r., cpok
JEHCTBUSI - OECCPOUHO

8.5. Onucanue MaTepualbHO-TEXHUYECKON 0a3bl, HEOOXOAMMON JJI51 OCYIIeCTBJIEHUS
00pa3oBaTeIbLHOIO MPoIecca MO0 JMCHUILIHHE

HaumeHnoBaHue 000py10BaHHBIX Y4eOHBIX

Ka0MHETOB, JIa00PATOPHii, MACTEPCKUX U

Ne Ap. 00BEKTOB 1JIsl IPOBEACHHUS

n/m | NpakTU4YecKUuX U Ja00paTOPHbIX 3aHATHM,
MOMEIIEeHUM J1JI1 CAMOCTOSATEILHOM

padoThl 00yyarommxcs (HoMep ayauTOPUM)

ITepeyeHb OCHOBHOTO 000PYAOBAHMA

Aynutopuss  BeOKoH(pepeHmwmit.  YdeOHas
ayauToOpusi  JUIA  TIPOBEACHUS  3aHATUH
JIEKIMOHHOTO TUMA. YueOHas ayIuTopHs AJis
MPOBEICHUSI 3aHATHH CEMUHAPCKOTO THMA. | DKpaH TEJIeBU3UOHHBIH, [IHPMBI,
YyeOnass  ayauTopusi AN KYpCOBOTO | IPOXKEKTOP Ha HITaTHBE. CTOJ
1 | mpoekTHpoBaHUsl (BBIMOJHEHUS KYPCOBBIX | MPEMOAABATEIbCKHIA, CTYJIbs
pabor). YueOHast ayauTopust UTsl TPOBEACHHS | TIPETO1aBaTeIbCKUE, TpancmapaHnt-
TPYMIOBBIX u WH/IMBUYAIbHBIX | TIEPETSHKKA, CHCTEMHBIH OJIOK.
KOHCYNbTalMii YueOHas ayauTtopus s
MPOBEJCHUS 3aHITUNA TEKYIIEro KOHTPOJS U
npoMexyTouHoil arrectanuu (YJIK-807).

Aynutopust  BeOKOH(pepeHIMHA.  YueOHas

. | Oxpan TEJICBU3NOHHBIN, HIUPMBI,
ayoquTOpUsl Ul HPOBEICHUS  3aHATHH
IPOKEKTOP Ha LITaTHBE. CTOJ
JEKIIMOHHOTO THUMAa. YueOHas ayauTopus Uis .
2 . IIPENOAABaTEIbCKUM, CTYJbs
IIPOBEJCHUS 3aHATHMH CEMHHAPCKOTO THIIA.
IpenoaaBaTelbCKue, Tpancnapant-

VYuebnas  ayauropusi  UIE  KypCOBOTO

NEePEeTIKKA, CUCTEMHBIH OJIOK.
MPOEKTUPOBAHMS  (BBIMOJIHEHHS] KYPCOBBIX



http://www.gks.ru/

n/n

HaumeHoBaHue 000py10BAHHBIX Y4eOHBIX
Ka0MHeTOoB, 1a00paTOpHii, MACTEPCKHUX U
AIp- 00 HEKTOB /L5t POBECHHS . ITepeyeHb OCHOBHOTO 000PYAOBAHMA
NPAKTHYECKUX U JIA0OPATOPHBIX 3aHATHH,
NMOMelIeHU IJIfl CAMOCTOATEILHOM
padoThl o0yuawmuxcst (HOMep ayAUTOPHM)

pabot). YueOHast ayauTopust ISl TPOBEICHUS
IpYIIIOBBIX n HHAUBUAYAJIbHBIX
KOHCYNbTallui  YueOHas ayauTopus JyIst
IMPOBCACHUA 3QHATUN TCKYLICTO KOHTPOJIA U
npomexxyrounoi arrectanuu (YJIK-810).

[Tomemenne s camoctosiTenbHONU paboTsl | CTONBI Y4YEHHUYECKHUE, CTYJIbS

crynentos. (I'-401) yuenndeckue, [IK ¢ BbIxomoM B ceTh
HNurepHer
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