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1. IlepeyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHS MO JMCHMUILINHE (MOAYJII0), COOTHECEHHBIX
¢ IJIAHUPYEMBbIMHU pe3yJIbTATAMHU OCBOEHHS IPOrPaMMBbI

1.1.

KOMIICTCHOHUAMU C YUCTOM ITalla:

Hucuunuaa B1.B.17 «OcHoBbl Teopuu mnoptdens» obecreunBacT OBIAACHUE CICAYIOIMIMMHI

Kon HaumenoBanue Kon  »srama | HaumeHnoBanue sTanma OCBOEHUS
KOMITETEHI] KOMIIETEHIINH OCBOEHUS KOMIIETEHIINH
17071 KOMIIETEHIIH
u
[1K-4 YMeHN€e IPUMEHATh OCHOBHBIE METO/IbI I1K-4.3 YMeHHe NpPUMEHATH OCHOBHBIC
(uHAHCOBOTO MEHEIKMEHTA JIJIsl OLIEHKU METO/IbI (buHaHCOBOTO
aKTHBOB, YIIPaBIEHUsI 00OPOTHBIM MEHEKMEHTa e
KaIluTaaoM, IPUHSATUS UHBECTUIIMOHHBIX dbopMUpOBaHUS  TUBUICHIHOMN
peIeHH, peleHni o GUHAHCUPOBAHHUIO, MOJTUTUKHU u CTPYKTYPbI
(GbOopMUPOBAHUIO TUBUICHIHOMN MOTUTUKHI Kanurajga, B TOM 4HCIE TpuU
U CTPYKTYpPHBI KaluTajaa, B TOM YUCIIE, IPH MPUHSITHA PEIICHUH , CBSI3aHHBIX
NPUHATUN PEILIEHUH, CBSI3aHHBIX C C (dhopmMupoBaHrEM
oriepaIsMi Ha MUPOBBIX PBIHKAX B MHBECTUILIMOHHOTO OPTdEst
YCJIOBHSIX T100aTM3alun
ITK-15 YMeHue nmpoBoauTh aHanu3 pelHOYHBIX M | [TK-15.1 YMeHue INpOBOAWTHL  AHAIN3
CcHenu(pUUECKUX PHUCKOB HJs NPUHATUA PBIHOYHBIX PHUCKOB TUIS
yIpaBIEHYECKUX PEIICHUH TIPUHSTUS YIPaBIEHYECKUX
pemeHuit  npu GoOpMUPOBAHUHT
MHBECTUIIMOHHOTO OPTdes
JIIK-3 CnocobHocTh  mpumeHsATh  ocHOBHBIE | JIITK-3.1 Croco6HOCTh MIPUMEHSITh
MOJIOKEHUSI TEOpUH TOpTdhens ¢ ydyeTom OCHOBHBIE TIOJIOKEHUSI TEOPUU
PHCKOB B po¢eCcCHOHATBHON noptdenst B mpodeccHoHaIbHOM
JESITENIBHOCTH JESITEIbHOCTH

1.2 B pe3yapTaTe OCBOCHMSI JUCLUILIMHBI Y CTYJEHTOB JOJKHBI ObITh CPOPMHUPOBAHBL:

OTD/TD (npu| Kon ~ »stama PesynbraTel 00y4deHus
Hanuuuu OCBOCHHS
npogpcmandapma)/ | KOMIETEHIUN
npodeccrnoHalbHbIE
NEHCTBUSA
bpokepckas [1K-4.3 Ha ypoBHe 3HaHMI: OCHOB IPUHIIUTIOB (DOPMUPOBAHHUSI TOPTQEIIs
NesITeIbHOCTD/ «110 MapKOBHITYy» ¥ MOJIENb OLIEHKHA CTOUMOCTH KaruTaa
AHAIN3  COCTOSTHHSA JIOJTOCPOYHBIX AKTUBOB.
pBIHKA IICHHBIX Ha ypoBHE yMEHUI: pacCYMTHIBATH OXKHJIAEMbIE TOXOJHOCTH U PUCKH
Oymar, PBIHKA MHBECTUIIUOHHOTO MOPT(ENS U OTJECIbHBIX AKTUBOB.
MTPOM3BOTHBIX
(DHHAHCOBBIX Ha  YpPOBHE  HaBBIKOB:  HABBIKM  MPOBEJCHUS  OIICHKH
MHCTPYMEHTOB MHBECTUIIMOHHOTO OPTdEs.
(A/02.6)
PaspaGotka Ha ypoBHe 3HaHMI: 3HaHWE METOJOB aHaIW3a PBIHOYHBIX U
OTHETBHBIX cnenn(UIecKnx pucKoB
. [1K-15.1
HATIDABIICHHH - PUCK- Ha ypoBHe ymeHwmii: aHamu3a phIHOYHBIX U CHEIU(PUUECKUX PUCKOB
MeHeDKMeHTa (A 6)




Ha ypoBHE HaBBIKOB: OCHOBHBIX IOJIOKCHHU TEOpHH TOPTHEs ¢
y4eTOM PUCKOB B IPUIIOKEHUH K TPO(HECCHOHATEHOM e TEIIbHOCTH.
aHaAJIM3a PRIHOYHBIX U CHICIIU(PUICCKIX PHCKOB

KoHncynpTupoBanue Ha ypoBHe 3HaHUWI: OCHOBHBIE TOJOXEHHH TEOpUH MOPTHEN C
KJIEHTOB o Y4eTOM PUCKOB B MPWIOKEHUH K TPO(HECCHOHATTLHOU ACSITEILHOCTH.
COCTABJICHUIO Ha ypoBHe yMeHMiIl: TPUMEHEHHUS OCHOBHBIX IOJIOKEHUH TEOPHUH
(uHAHCOBOTO MIIaHa JIK-3.1 nopTdens ¢ y9eTOM PUCKOB B TPO(HECCHOHATLHOM NeSTEIIbHOCTH
1 (OPMHPOBAHMUIO : Ha ypoBHEe HaBBIKOB: UCHOJB30BaTh OCHOBHBIE MOJIOKEHUSI TEOPUU
[1eIeBOTO HopTQes ¢ y4eTOM PUCKOB B IPOPECCHOHANBHOH AEATEIbHOCTH.
MHBECTUIIHOHHOTO

noptdens (B 7)

2. O0beM H MecTO TUCHUIIMHBI (MoayJs) B cTpykType OIl BO

Jucuumnuna «Teopus noptdens» orHocurcs kK 61oky b1.B. «Bapuatusnbie». Kog nucuunivzel
b1.B.17. AucuumumHa u3ydaetcs Ha 4 Kypce, B 7 cemectpe. O0mas TpyI0eMKOCTh AUCHUTUTNHBL 216/162
(6 3E).

CopepxaHue Kypca SBISETCS JIOTMUECKUM  MPOJOJDKEHHEM U Pa3BUTHEM  JAMCLMIUIMH:
«/HBECTUIIMOHHBIN aHaIN3», «ODUHAHCOBbIE MHCTUTYTHI U PBIHKWY», « YUET U aHAJIN3», U CIIY>)KUT OCHOBOU
JUTSL OCBOEHMSI TUCIUIUINH, «OCHOBBI pUCK-MEHEIKMeHTa», «[Ipon3BoiHbIE PUHAHCOBBIE HHCTPYMEHTHI».

KonnyecTBo akazeMHUUecKHX YacoOB, BBIIEISIEMbIX Ha KOHTAaKTHYIO paboTy ¢ mpernojaBaTeseM
coctaBisieT 72/54 vaca, u3 HuX 36/27 — Ha JNEKIUOHHBIC 3aHATUA, 36/27 — Ha MIPAKTUYCCKHUE 3aHITHS, HA
CaMOCTOSITENbHYI0 paboTy oOyuatomuxcs oTBoautcs 108/81 yacos.

®opmoii TPOMEKYTOUHOM aTTECTAL[MM B COOTBETCTBUU C YUEOHBIM IUIAHOM SIBIISIETCS DK3aMEH.

3. Conep:kaHue ¥ CTPYKTYpa JMCHHUILIMHBI (MOZYJISA)

Tabnuna 2.
n/n HaumenoBanue TEeM O0bemM TUCUMIIMHBI (MOXYJISA), YaC. dopma
(pa3nesioB) Bceero KonrakTHas pa6ora TeKylIero
00y4arouuxcs ¢ KOHTPOJISA
npemnoaaBaTejaeM 1Mo ycneBaemocTu?,
BH/IaM Y4eOHbIX NPOMEKYTOYHOM
3aHATUHI aTrecTaluu
J |JpP| m3 | KCP | CP
Ounasn popma odyuenus
Tema 1 | Puck 1 10X0QHOCTh 26/19,5 | 4/3 4/3 18/1 0O, K3
3,5
Tema 2 | IHBeCTHIIMOHHBIHN 34/25,5 | 8/6 8/6 18/1 0O, K3
nopTQens 1 ero 3,5
XapaKTePUCTHKHU
Tema 3 | Teopust MapkoBura 34/25,5 | 8/6 8/6 18/1 0, K3
3,5
Tema 4 | PaBHOBEeCcHAs MOJEIIb 26/19,5 | 4/3 4/3 18/1 0O, K3
CTOMMOCTH KalUTaJIbHBIX 3,5
aKTUBOB
Tema 5 | Ananuz noprdeabHOro 26/19.5 | 4/3 4/3 18/1 0, K3
nHBecTupoBaHus. OneHka 3,5
KauyecTBa YNpaBJICHUS
noptdenem




Tema 6 | Ocobennoctu ynpasinenust | 34/25,5 | 8/6 8/6 18/1 0, K3
WHBECTUIIMOHHBIM 3,5
noptdenem oonuranuii
IIpomeskyTouHas 36/27 IK3aMeH
arrecranus
Bcero: 216/16 | 36/ 36/2 108/
2 27 7 81
Ilpumeuanue:

* — npu npumeHeHuU 31eKMPOHHO2O 0OVUeHUsl, OUCTNIAHYUOHHBIX 0OPA3Z0B8AMENbHBIX MEXHON02UL 8
coomeemcmauu ¢ y4eOHbiM NiaHOM,

** — dopmbr mexyweeo konmpons ycneeaemocmu: onpoc (O), mecmupoganue (T), konmponvroe
3adanue (K3), konnoxeuym (K), acce (3), pechepam (P), oucnym (/]) u op.

Conep:kaHue TUCHHUILVIHHBI (MOTYJIA)

Nen/m | HaumeHnoBaHue Coaepsxanue Tem (pa3iesoB)
TeM (pa3aesioB)
Tema 1 | Puck u noxonHocts | HBeCTHIIMOHHBIE U (PUHAHCOBBIE pelIeHUs. PUCK M TOXOTHOCTb.
JloxomHOCTh, €€ pacueT u BUAbl. CUCTeMaTUYECKUN U
HECUCTEMATHYECKHUI pUCKU. B3aMOCBS3b TOXOTHOCTH U PHUCKA.

Tema 2 | UuBectunmonnsiii | [lorsiTe nHBecTUIIMOHHOTO TIopTdens. Oxuaaemas T10XOAHOCTb.
nopTQens € ero Jucnepcusi ¥ CTaHAAPTHOE OTKJIOHEHUE KaK MEphl PUCKA.
XapaKTEPUCTUKH

Tema 3 | Teopus 3amaua Mapkosuna. D¢ dexTuBHas rpaHuia. THBeCTUITMOHHBIE U
MapxkoBuna (vHaHCOBBIE pELICHNS HAa PhIHKE KamuTama. [lonyieHnus Teopuu pbIiHKa

kanutana. Jlunus peiaka kanurana (CML). Teopema pa3nenenus.

Tema 4 | PaBHOBecHast WNunekcHas moaenb. OLeHKa CUCTEMAaTUYECKOTO U HECUCTEMAaTUYECKOTO
MOJIEJIb CTOUMOCTH | PHCKOB OTJENFHOTO aKkTHBa 1 optdens. Ausepcudukanms. Xoporro
KaUTAJIbHBIX nuBepcudupoBanHbiii mopTdens. OcHoBHbIe AonymeHus CAPM.
AKTHUBOB Mopens CAPM u ee mpumMeHeHue JyTsl pelieHus MPaKTUIeCKUX 3a/1a4.

JIuHus pbiHKa HeHHbIX OyMar (SML). Metozs! pacuera k03¢ (pUIIMEHTOB
«Oetay.

Tema 5 | Ananus Ananu3 ans nopThenbHOro HHBECTUPOBAHUS. THUIIBI aHATUTHKOB.
nopTQeasHOro Hcrounuku u cymma Kanurana, CTaAuH )KU3HEHHOTO IIUKJIA, TUITBI
MHBECTHUPOBAHUS. WHBECTOPOB, 1IEJIM U orpaHuyeHus. OLeHKa YpOBHS yIIPABICHUS
OrieHka KayecTBa noprdenem: mokazarenu [lapma, Tpelinopa, «ansda» [keHceHa.
yIpaBJieHUs
noptdenem

Tema 6 | OcobeHHOCTH Bpemennas cTpyKTypa IpOLEHTHBIX CTABOK, KpUBasi JOXOAHOCTEM.
yIpaBJIcHUs Jlroparyisi ¥ BEIITYKJIOCTh, KaK MEPHI pUCKa OOJUTAIlUN 1 IOPTQEs
WHBECTUIIMOHHBIM | oOmuranuid. IMMyHuM3anus, kak cnoco0 yrnpaBiaeHHs] pUCKOM JOJITOBBIX
noprdenem 00513aTEIbCTB.
oOuranui

4. Marepuajgbl TeKylIero KOHTPOJSI YcHneBaeMOCTH M (OHI OIEHOYHBIX CpPeACTB

NMPOMEKYTOYHOM ATTeCTAUMH MO JUCHUILIHHE (MOIYJII0)

4.1. q)OprI H METOAbI TECKYIIEI0 KOHTPOJA YCIIEBACEMOCTH U l'[pOMe)KyTO‘-IHOﬁ arrecranmu.

4.1.1. B xoze peanuzanuu JuCIUILIUHBI « OCHOBBI TEOPUHU MOPTHEN» UCTIONB3YIOTCS CIEAYIONINE METO b



TEKYILEro KOHTPOJIA U yCIEBAEMOCTH 00y4arOIUXCSL:

— TP MIPOBEJICHUN 3aHATUH JICKIIMOHHOTO THMA: onpoc(0);
— IIpU TIPOBEJICHUH 3aHATHI CEMUHAPCKOTO TUMA: KOHTposbHOe 3aaanue (K3)

4.1.2. DKk3aMeH MPOBOJUTCA MUCbMEHHO : PEUICHUE IPAKTUYECKUX 3a]1a4.

4.2. MarepuaJjibl TEeKyIIero KOHTPOJISl YCIIeBaAeMOCTH.

Bonpocsl aas yerHoro onpoca (Tema 1)

1. HNuBecTumonnsie 1 GUHAHCOBBIC PEIICHHMS.
2. [Ipsimble 1 MOpTQenbHbIE UHBECTUIIUH.
3. Puck u noxomHocTh. CriocOOBI UX OIEHKH.

Bonpocsl a5 yetHoro onpoca (Tema 2)

1. [ToHsITHE UHBECTUITMOHHOTO TOPTQEISL.
2. Oxxkunaemast 10XOJHOCTh M PUCK TOPT(heETs.

Bonpocs! aas ycrHoro onpoca (Tema 3)

1. 3amaua Mapkosuta. D hekTuBHAs TPAHUIIA.
2. PeiHOYHBIN TOPTdENs U HHACKCH (POHIOBOTO PHIHKA.

3. JIunusa prinka kanutana (CML).

Bomnpocs! nis ycrHoro onpoca (Tema 4)

1.CucremaTuuecKknii U HECUCTEMATUYECKUI PUCKH.
2. PorHOYHBI TOpThens 1 UHAEKCH (POHIOBOTO PHIHKA.

3. luBepcudukanus. Xopouo JUBepcUPUIMPOBAHHBINA MOPTHETD.

Bonpocsl 151 yetHoro onpoca (Tema 5)

1. Ocnosnble nonymenuss CAPM. Mogaens CAPM u ee npumeHeHus.

2. Jluaus peiaka neHHbIx Oymar (SML). Metoasr pacdeTa k03 HUIIMEHTOB «OeTay.
3. Kpuruka CAPM.

4. UanexcHast moaens 1 CAPM Mones.

Bomnpocs! ni1s yerHoro onpoca (Tema 6)

1 BpemenHas cTpyKTypa NpOLEHTHBIX cTaBOK. KpHBast TOX0JHOCTEH.
2 Jropamust oomuranuu 1 opTdensi 00U aIHiA.

3. Boinykinocts obnuranuu u noprdens oonurariuii.
4

HNmmyHU3amms, Kak crnoco0 yrnpaBieHUs] pUCKOM JOJITOBBIX 0053aTEIbCTB.



Konrtpoasbnsbie 3ananus (Tema 1)

1. HyCTB HUMCIOTCA ABa BJIOXKCHHUA, 063. JJINTCIIBHOCTBIO B OJUH BpeMeHHOﬁ Hepnon nu ,Z[ByMSI BO3MO>XKHBIMHU
HCXOJaMU B MOMEHT t=1, KaXblil U3 KOTOPBIX UMEET BEPOSITHOCTH B 50%.

t=0 t=1
Brnoxenue 1 Py6. 1000 Py6. 950 Py6. 1150
Broxenue 2 Py6. 100 Py6. 90 Py6. 120

OueHuTh MX OXHIAaeMbIe JOXOAHOCTH W CTaHIAPTHBIE OTKJIOHEHHs 3a Mepuoj BioxeHus. Kakoe us
BIIO>KCHH 00JIee pUCKOBAaHHO?
2. JloxomHOCTh IOPT(deEs 3a 8 JIeT MpeIcTaBlicHa B TAOIUIIE:

I'oner 1 2 3 4 5 6 7 8
JloxogHocTh | 5 10 8 -6 5 -3 8 110
(%)

OneHNUTh 0XKHUIAEMYIO JOXOAHOCTh U PUCK MOPT(desi, MpeCTaBICHHbIE TOKa3aTeIsIMH €€ BBIOOPOYHOTO
CPEIHEr0 ¥ HECMEIIEHHOW OLICHKH CTaHJapTHOI'O OTKJIOHEHUS.

KonTpoasnoe 3ananue (Tema 2)

1. Yepes rof 11eHa aKIIUK MOKET UMETh CIEAYIOIIEe pacipeeeHue:

[lena akuun 10 py®. 20 py0. 40 py6.

BepositHOCTB 50% 30% 20%

Onpenenutb 0)KUIAEMYIO TOXOIHOCTh M PUCK, CBSI3AHHBIN C IIEHOM aKIMK Yepes3 rojl.

2. PaccMOTpUM paBHO B3BeILIEHHBIN OpTdeb ¢ TpeMs aktuBaMu A, B, u C. Mbl 3HaeM, uyTo 6a=5%,

08=10% u 6c=12%. OnpenenuTs CTaHAAPTHOE OTKIOHEHHE MOPTHEs eCIu:

PaB= 0.2, pac= - 02m pPBC= 0.45.

3. Aknwms, He TpHUHOCAIIAs TUBUACHABI, uMeeT kKoddduuuent Oera 1,2, 0XKHIAEMYIO PHIHOYHYIO
JOXOTHOCTh 8% W OXuIaemMyro cTaBKy JoxogHocTH 10%. PaccuumTaiiTe AOXOAHOCTH Uil AKLUUHU C
ko3 dunmenTom Oera paBHbIM 1,5.

Kountpoasnoe 3aganne (Tema 3)

1. Y Bac ectb ciemyromiast HHGOpPMAIHS O IBEUIIAPCKOM PhIHKE:

AKTHB 1 Bi Gi

[IBeiinapckuii UHAEKC 1.00 0.150
Kommnanus 1 1.12 0.235

1.06 0.285
Komnanusa 2

Ha ocHoBaHuM 3TOr0 HaTH CcrieM(UISCKUN PUCK TOXOAHOCTEH KomMmmaHuiil u 2.
2. JIOXOTHOCTH aKTHBA U COOTBETCTBYIOIIETO PHIHOYHOIO MHJIEKCA 3a § JIET MPECTABIICHBI B IBYX

Ta0IuIax:



I'onxer 1 2 3 4 6 7 8
JloxogHoCTb | 5 10 8 -6 -3 8 10
(%)

T'onwr 1 2 3 4 5 7 8
JloxomHocTh | 3 10 12 -10 3 4 12

(%)

OHGHI/ITI) TOJHBIN PHUCK aKTHUBA B BUJC CTAaTUCTHYESCKOM OICHKU JUCIICPCUN NJOXOOAHOCTHU aKTHBA U

Pa3JIOXKUTHh €0 Ha PIHOYHYIO 1 CHCI_II/I(I)I/I‘ICCKYIO qacTH.

KontpoasHoe 3aganmne (Tema 4)

1. Y Bac ectb cnenytomiast uHGopmanus o GpaHIy3CKOM phIHKE:

AKTHB 1 Bi Gi
OpaHIy3CKU HHAEKC 1.00 0.163
Kommanus 1 1.12 0.244

1.06 0.297
Komnanus 2

Ha ocHoBaHMM 3TOr0 HAWTH CHEU(PUUIECKUIN PUCK AOXOJHOCTEN KoMIaHuii 1 u 2.
2. JIOXOTHOCTH aKTHBA U COOTBETCTBYIOIIETO PHIHOYHOIO MHJIEKCA 3a § JIET MPEICTABIIECHBI B IBYX

Ta0IUIAX:
T'onsr 1 2 3 4 5 6 7 8
JloxogHocts | 3 13 8 -8 1 -4 10 12
(%)
I'onbr 1 2 3 4 5 6 7 8
JloxomgHocTh | 3 4 5 3 5 -2 4 5
(%)

OneHuTh NOIHBIN PUCK aKTHBA B BUJI€ CTATUCTUYECKOM OLIEHKU AUCIIEPCUM TOXOJAHOCTH aKTHBA U
PA3JIOKUTH €T0 HA PIHOYHYIO U CIIENU(UIECKYIO YaCTH.

KonTpoasnoe 3aganue (Tema 5)

1.Ax1usi, He MpUHOCSIIAs AMBUICH IBI HMEET OKHIAEMYIO CTaBKY T0XOAHOCTH 12%. Oxumaemast pplHOYHAS
IoX0aHOCTh 9%. bespuckoBas craBka 7%. PaccunTaiite 3HaueHne ko duureHTa 6eTa COOTBETCTBYIOLICH
KOMIIaHUH, KaK II0Ka3aTellsl PpIHOYHOTO PUCKA.

2. PaccMOTpuM paBHO B3BELICHHBIN MOpTQens ¢ Tpems aktuBamu A, B, u C. Mb1 3HaeM, uto 6a=7%,



08=9% 1 6c=15%. Koo puumeHTs! monapHbsIX KOPPENIALNNi 3TUX aKTHUBOB PABHBIL:
pap= 0.5, pac=-0.4u ppc= 0.35. Koaddurments! 6eta 3Tux aktuBoB paBHel 5, =0,9 , 5, =1,2u f. =13

[Toka3arens pbeIHOYHOrO pucka paBeH 8%. OmnpenenuTb crenupuueckuil puck mnoprdens B Buie
CJIaraéMOro B COOTBETCTBYIOLIEM pAa3JIOKEHUHM IOJHOIO pUCKAa MOpTdens B BUAE AUCHEPCUU €rO
JIOXOJTHOCTH Ha cllaraéMble phIHOYHOTO U CIIEHU(PUIECKOTr0 PHUCKOB.

KonTpoasnoe 3ananue (Tema 6)

1.Axuus, He IpUHOCSIIAS JUBUIEH bl UMEET OKUIAEMYIO CTaBKY 10X0AHOCTH 10%. OxugaeMas pplHOUHAS
ToX0aHOCTh 8%. bespuckoBas craBka 5%. PaccunTaiite 3HaueHne ko dumnreHTa 6eTa COOTBETCTBYIOMICH
KOMIIaHUH, KaK I0Ka3aTelis PhIHOYHOTO PUCKA.

2. PaccMoTpuM paBHO B3BELICHHBIN MOPTQEs ¢ TpeMs aktuBamu A, B, u C. Mb1 3HaeM, uTo 6a=5%,
o8=10% u 6=12%. KoadpunuenTsl nonapHbIXx KOPpEIALHi ITUX aKTUBOB PAaBHBI:

pa= 0.2, pac=-0.2u pac= 0.45. Koapdurmentsr 6era stux aktusoB paBusl S, =08, f, =L1lu f. =13.
[Toka3zatens ppIHOYHOTO pricKa paBeH 5%. OnpeaenuTs criennpuIeckuii pUCK MOPTQEs B BUAE CIAraeMoro

B COOTBCTCTBYIOLIEM PA3JIOKCHUHU IIOJIHOTO PHCKaA HOpT(I)CJ'ISI B BHUAC AUCIICPCUH €TI0 NOXOAHOCTU HaA
cJIaracMbI€ pIHOYHOI'O 1 Cl'IeIII/I(bI/I‘IeCKOFO PUCKOB.

4.3. OneHoYHBIE CPEACTBA IJIsl IPOMEKYTOYHOM aTTECTAMH 00y4alOIIUXCH.
4.3.1. IlepeyeHb KOMIETEHIHMI € YKa3aHMeM 3JTAnoB HX (OPMHPOBAHHMS B IHpolecce

ocBoeHHsi oOpa3oBaresibHO mporpammbl. [loka3zareJm M KpUTepuM OLEHUBAHMS
KOMITETEHIUI ¢ y4€TOM 3Tana ux (popMHPOBAHUSHA

Kon HaumenoBanue Kox  »rama | HaumeHoBaHue 3Tama OCBOECHHUs

KOMITETEHI] KOMIIETEHIINH OCBOEHUS KOMIIETEHIINH

un KOMIIETEHIIH

"
I1IK-4 YMeHN€e IPUMEHATh OCHOBHBIE METOIbI I1K-4.3 YMeHHe NPUMEHATH OCHOBHBIC

(UHAHCOBOTIO MEHEIKMEHTA JIJIsl OLIEHKU METO/1bI (buHAHCOBOTO
aKTHBOB, YIIPaBJIeHUsI 00OPOTHBIM MEHEeJKMEHTa e
KaIlyuTajaoM, IPUHATUS UHBECTUIIMOHHBIX dbopMHUpOBaHUS  JAUBHICHIHOU
pEeLIeHHH, pelIeHni 1o GUHAHCUPOBAHHUIO, MOJIUTUKH u CTPYKTYPbI
(OpMUPOBAHUIO TUBUJICHIHOMN MOIUTUKHI Kanuraia

U CTPYKTYpHBI KalluTaia, B TOM YHCJIE, IPU
MPUHATAN PEIICHUH, CBSI3aHHBIX C
OTepalusIMU Ha MUPOBBIX PHIHKAX B
YCJIOBHSIX IJ100aTM3alun

ITK-15 YMeHue nmpoBoauTh aHanu3 peiHOYHBIX M | [IK-15.1 YMeHue INpOBOAWTHL  AHAIIN3
cnenu(UIeCKUX PHUCKOB [UIS TPUHSATHS PBIHOYHBIX PHUCKOB JUIst
yIpaBIEeHYECKUX pEIICHUH HPUHATHS yIpaBICHYECKHX

pELICHMIT

AIIK-3 CrocobHocTs  mpuMeHsATh  ocHOBHbIE | JIITK-3.1 CrniocoOHOCTB IIPUMEHSATH
MOJIO’KEHUSI TEOPUU TOPTQENs C y4yeToM OCHOBHBIE TIOJIOXKEHUSI TEOPUU
PHCKOB B npogeccuoHaTbHON noptdens B npodeccuoHaNbHOMI

JACATCIIBHOCTH JCATCIIBHOCTHU




Ortan  OCBOEHHUS IToka3arenu oueHUBaHUA Kpurepun
KOMIIETEHIINU OLICHHUBAHUS
T11K-4.3 Omnpenenser  OCHOBHBIE  MPUHIUIBI CaMoOCTOSTEIILHO U
CrniocoGHOCTB KOPIOPAaTUBHBIX ()MHAHCOB JUISI TIOHUMAaHUsS | BEPHO ONpeIeTICHbI
BbIOMpaTh  OCHOBHBIE | TEOpPHH MOPT(es. OCHOBHBIE MPUHLIUIIBI
METOABbl ISl OLICHKU CniocoOeH BeIOMPATh OCHOBHBIE METOJBI | KOPIIOPATUBHBIX (DMHAHCOB
aKTUBOB,  YIPAaBJICHUS | JUUIS OLEHKU aKTHUBOB, YNPAaBJICHHUS OOOPOTHBIM | JJIi NMOHUMAaHUS  TEOpUU
00OpOTHBIM KANHUTANIOM, | KallUTaJIOM,  TMPUHSATUS  WHBECTHIIMOHHBIX | MOpTdes.
MPUHSATHUS pemieHui, pemeHuii 1o (UHAHCUPOBAHUIO, CdopmynupoBaHbI
MHBECTULIMOHHBIX (hOpPMUPOBAHUIO TUBUICHAHONW TIOMUTHKUA M | OCHOBHBIC MPUHITUIIBI IS
pellIeHni, perieHnid Mo | CTPYKTypbl KamuTaia OLICHKH JOJTOCPOYHBIX
(UHAHCHPOBAHMUIO, aKTHUBOB, MPUHATHUS
(bopMHPOBaHUIO MHBECTUIIMOHHBIX
IUBUICHIHON pELIEHN, pEEeHn 10
MOJIUTUKU U CTPYKTYPBI (buHaHCUPOBAHMUIO,
Kanurana (bopMHpOBaHUIO
JTUBUACHIHON TOJUTUKU U
CTPYKTYpPBbI Kamurana,
OILICHKH OXKHJaeMOu
JIOXOAHOCTH
Bri6pansl  MeTOMBI
JUIsL  OLEHKU  aKTHUBOB,
MPUHSTUSA
WHBECTUIIMOHHBIX
pEelLlIeHH, pEeleHn 1o
(buHAHCHUPOBAHMUIO,
(hopMUPOBaHHIO

NUBUJEHIHON IIOJUTHKA U
CTPYKTYpPBI KanuTana
IIpoBenena oneHka

MHBECTULHOHHOTO
nopTdens
[IK-15.1 [IpuMeHsieT  OCHOBHBIE  MOJIOXKEHHS [Ipumenenst
Croco6HOCTh TEOPUH KOPIOPATHUBHBIX (MHAHCOB, | OCHOBHBIC TTOJIOKEHUS
OPUMEHSATh  OCHOBHBIE | HEOOXOJUMBIX JUIsl TPOBEJIEHHUs  aHajdu3a | KOPIOpPAaTHBHBIX (PMHAHCOB
MOJIOKECHHS TEOPHH | PHIHOYHBIX M CHEIU(PHUECKUX PHUCKOB JJIs | JJIS TPOBEACHUS aHalu3a
KOPITOPaTUBHBIX IPUHATHS YIPABICHYECKUX PEIICHUN PBIHOYHBIX u
(dbuHAHCOB, CHelM(PUIECKHX  PUCKOB
HEOOXOIUMBIX Ui npu HIPUHATHH
NPOBEACHUS  aHAIN3a YIPaBICHYECKUX PEIICHUI
PBIHOYHBIX u
crenu(uIecKrx pUCKOB
Ui HPUHATHS
yIpaBIEHYECKUX

peLICHHI




JIK —3.1. JleMOHCTpHUpyeT 3HAaHUE OCHOBHBIX | 3HAET OCHOBHBIE
Crniocoben MOJIOKEHUA TEOpPHUH TMOPTQENs, OCHOBHBIX | IOJIOKEHUS TEOpUn
JIEMOHCTPUPOBATH KPHUTEPUEB U TIOKa3aTesIel TOXOJHOCTH noptdens, OCHOBHBIE
3HaHHE OCHOBHBIX JlemoHCTpHpYET 3HAaHUE | KPUTEPUHM M [OKa3aTelu
HOJIOXKEHHUH TCOPHUU | CHCTEMAaTHYECKMX M  HECHCTEMaTHYECKHUX | JOXOJHOCTH
noptdens PUCKOB MHBECTUI[MOHHOT'O OPTdEs N3mepsier
CHCTEeMAaTHUYECKHE "
HECHCTEMAaTUYECKHE PUCKU
MHBECTHIIMOHHOTO
noptdens

4.3.2. TunoBbIe OLICHOYHBIE CPEACTBA

CrpcoK BOIPOCOB JUJIA IOJATOTOBKH K DK3aMEHY:

1. nBecTunionHble U (prHAHCOBBIE peleHus. [Ipsimble 1 OPTQenbHbIe HHBECTULIMH.
2. Puck n noxomuocTth. CII0COOBI MX OLIEHKH.

3.CucreMaTn4ecKuil 1 HECUCTEMATHYECKUN PUCKH.

4. PeIHOYHBIH TOPTQENns 1 HHACKCH (POHAOBOTO PHIHKA.

5. INoHsiTHEe MHBECTUITMOHHOTO MOPTdeitsa. OxumaeMast JOXOTHOCTH PUCK MOPTQEIs.
6. 3agaya Mapkosuiia. D¢ heKkTUBHAS TpaHHIIa.

7. Jlony1ieHust Teopuu phlHKa KanuTana. JIuaus peiaka kanurtana (CML).

8. Teopema pazneneHus.

9. Unnexkcuas moaenb 1 CAPM Monens.

10. O1neHka cUCTEMaTUYECKOTO U HECUCTEMATUYECKOTO PUCKOB OTJIEIHHOIO aKTUBA U TIOPTQEs.

11. dusepcuduxanms. Xopomo 1uBepcuGUIMpOBaHHbIH TOPTQEb.

12. Ocnouebie gonyueHuss CAPM. Moaens CAPM u ee npuMeHeHus.

13. JIunus peiHka neHHbIXx 0ymar (SML). Metoas! pacueta koaddunrentos «oera». 14. Kpuruka CAPM.
15. Ananu3 myist nopTheapHOTO HHBECTUPOBAHUSA. THITI AHATUTUKOB.

16. VcTouHUKHM U CyMMa KanuTajia, CTaJluy dKU3HEHHOTO 1IMKJa, TUIIBI MTHBECTOPOB, LIEJIU U OTPAaHUYCHHUS.
17. Ouenka ypoBHs ynpasienus noptdenem: nokazarenu [llapma, Tpeitnopa, «anbday [xeHceHa.

18. MHCTUTYIIMOHATBHBIC M HHIUBUyalbHbIC HHBECTOPHL. BEIOOD IIEHHBIX OyMar B mopTQers.

19. Crparernueckoe (SAA) u taktuueckoe (TAA) pacnipenenenue akTuBoB. Beioop 6eHuMapka.

20. BpemenHas cTpykTypa NpOLIEHTHBIX cTaBOK. KpuBasi 1oXoaHOCTE.
21. Mopamus obnuranuy 1 moptdesns ooiuraiui.

22. BrImykJI0CTh OOIUTAKU U TOPTQEIs o0IUraui.
23. NmmyHm3anus, Kak cCroco0 yrnpaBJICHUs] PUCKOM JIOJITOBBIX 0053aTEIbCTB.

[Ipumep dK3aMEHAIIMOHHOTO 33aJaHUS

1. ITycTh UMEIOTCSl 1Ba BIOKEHMsI, 00a JUIUTEILHOCTHIO B OWH BPEMEHHOW TMEPHOJ U JABYMS
BO3MO’KHBIMHU UCXOJIaMH B MOMEHT t=1, KaXkJIbIii U3 KOTOPBIX UMEET BEpOSITHOCTH B 50%.



=0 =1
Brnoxxenue Py®6. Py®6. Py®6.
1 2000 1950 2150
Brnoxxenue Py®6. Py®6. Py®6.
2 200 190 220

OL[GHI/ITB HUX OXKUAACMbIC JOXOAHOCTU U CTAHAAPTHBIC OTKIIOHCHHUA 3a NNICPUOI BIIOKCHUS. Kaxkoe

13 BJIOXKEHUH 00Jiee PUCKOBAHHO?
2. loxoaHOCTh OPT(deENs 3a 8 JIeT npecTaBieHa B TaOIuIIe:

I'onxer 1 2 3 4 5 6 7 8
Joxognocts | 10 12 15 18 -5 -3 6 15
(%)

OLeHUTh 0KUAAEMYIO JOXOTHOCTh U PUCK TTOPTdEis, MpeACTaBICHHBIC TOKA3aTEISIMU €€

BBI60pO‘lHOl"O CpEAHETO U HECMEILIEHHOM OIIEHKH CTAaHAAPTHOTO OTKIIOHCHUA.

3. Uepes rof 1ieHa aKIMUA MOKET UMETh CIIEYIOIIee pacipee/icHHe:

Ilena akium 40 pyO®. 50 py®6. 60 py0.

BeposTHOCTB 20% 70% 10%

Onpenenuts 0)XKUIAEMYIO T0XOAHOCTh U PUCK, CBSA3AHHBIN C LIEHOM aKIMK Yepe3 o,

4. PaccmMoTpuM paBHO B3BEUICHHBIH mopTdenb ¢ TpeMs aktuBamu A, B, u C. MbI 3HaeM, 4to

oa=10%,

08=11% u 6c=20%. OnpenenuTs CTaHAAPTHOE OTKIOHEHHE MOPTHEs eCIu:

PaB= 0.5, pac= - 0.2u PBC = 0.34.

5. Axuus, He IPUHOCSIIAsS AUBUICH/BI, UMeeT KodduuueHT Oeta 1,5, 0’KumaeMyro prIHOUYHYIO
JOXOIHOCTh 6% M 0XHIaeMyl0 CTaBKy AoxogHocTtu 8%. Paccumraiite NOXOOHOCTH I aKLHUHU C

HYJIEBBIM K03 urimertom Gera.

[Ikana oneHuBaHuA

CamMoCTOATENbHO M BEPHO ONPEIEICHBI OCHOBHBIE
NPUHIMIBl  KOPIOPATUBHBIX (PMHAHCOB JJISI TIOHUMAHUS
TeOpuu MopTdens.

3HaeT OCHOBHBIC IIOJIOKEHUS TEOPUH TOPTdEs,
OCHOBHBIE KPUTEPHH U MTOKA3aTENN TOXOAHOCTH

CdhopmynupoBaHbl OCHOBHBIC TPUHIMITBI  JIJIS

OLICHKU JIOJITOCPOYHBIX aKTHBOB, MIPUHATHUSA
WHBECTUIIMOHHEIX peLICHH, peLIeHMI o
(dbuHaAHCHPOBaAHMUIO, (hopMHUPOBAHHUIO OUBUIEHIHON

NOJIMTAKA U CTPYKTYpHI KamuTaja, OLEHKHA OXKHIaeMOU
JOXOTHOCTH MHBECTHLIMOHHOTO MOPTQEIIs

Br1OpaHbl METOBI 1 OLIEHKU aKTUBOB, MPHHATHUS
MHBECTULIMOHHBIX peLICHHH, pelIeHmi o
(UHAHCUPOBAHMIO, (bopMHpPOBaHUIO JUBUCHIHON
HOJIUTHKH U CTPYKTYpPbI KaltuTana

[IpoBeneHa olieHKa HHBECTUIIMOHHOTO MOPT(hEs

Otnuyno (85-100 6anoB)




[IprMeHEHBI OCHOBHBIE MOJI0KEHHSI KOPIIOPATHUBHBIX
(GUHAHCOB JUI1 TPOBEIEHHS AaHAIW3a pPBIHOYHBIX U
cnenu(UIeCKNX PUCKOB NPU TPUHITHU YIPABICHUECKUX
peLeHnit

N3mepsier cucteMaTiyecKue U HECUCTEMaTHUYECKUE

PHUCKH HHBECTHLIMOHHOTO MOPTQeis

CaMOCTOSATETBHO M BEPHO ONPEICICHB OCHOBHBIC
OPUHIMIBl  KOPHIOPATUBHBIX (PMHAHCOB JJIsl TTOHUMAHUS
TEOpHUH TMOPTQEs.

3HaeT OCHOBHBIC IOJIOKEHHSI TEOpPUU TMOPTheEs,
OCHOBHBIC KPUTEPUH U TIOKA3ATEIH JOXOIHOCTH

ChopmynupoBaHbl OCHOBHBIC TMPUHIIUIBI IS

OLICHKHU JOJITOCPOYHBIX aKTUBOB, MIPUHSTUS
WHBECTUIIMOHHBIX pELICHUH, peLIeHM o
(brHaHCUPOBAHUIO, (hopMUPOBaHHIO JWBHJICHTHON

MOJIUTUKUA U CTPYKTYPBI KaluTana, OICHKH OXHUIaeMOM
JIOXOJTHOCTH WHBECTHUIIMOHHOTO MopTdens

Br10paHbl METOIBI 17151 OLIEHKH aKTUBOB, MPUHSATHUS
MHBECTULIMOHHBIX peLICHHH, pelIeHM o
(UHAHCUPOBAHMIO, (bopMHpPOBaHUIO JUBUICHIHON
MOJIUTUKHU U CTPYKTYPHI Karuraia

[IpoBenena oleHKa WHBECTUIIMOHHOTO MOpTdEns ¢
HEOOIBIIMMHU OLIUOKAMU

[TprMeHEeHBI OCHOBHBIE MOJIOKESHHS KOPIIOPATUBHBIX
¢buHAHCOB JUIsI TPOBENEHUS aHalIW3a pPBIHOYHBIX U
CHENU(PUIECKIX PUCKOB MPH MPHUHITHH YTIPABICHUYCCKUX
pelieHni

N3mepsieT cucteMaTnyeckue U HECUCTEMaTHIECKUE

PUCKH MHBECTUITMOHHOTO MOPTQENS ¢ HeOOIbIIUMHU

omuoKaMu

Xopomo (70-84 Gamna)

CamMocTosATEnBHO OIIpEEIICHBI OCHOBHBIE
IOPUHLUIIBI  KOPIIOPAaTUBHBIX (PUHAHCOB I TOHUMAaHUS
TEeOpUH TopTdes.

JleMOHCTpHUpYET OrpaHUYEHHbIE 3HAHUSI OCHOBHBIX
MOJIOKEHUH Teopun NOpT(ENsi, OCHOBHbIE KPUTEPUU U
ITOKA3aTeNH TOXOHOCTH

CdhopmynupoBaHsl HELOCTATOYHO BEPHO
OCHOBHBIC TPHUHIMUIIBI JJii  OIECHKHA JOJTOCPOYHBIX
aKTHBOB, OLIEHKU 0XKHUIaeEMOH JIOXOJTHOCTH

WHBECTUITMNOHHOTO TIOPTQEIIs

BbeiOpanbl ¢ ommOKamMu — METOIBI ISl OLICHKH
AKTHUBOB, MPHUHSITHS HHBECTUIIMOHHBIX PEIICHUN, PEIICHUI
no (UHAHCHPOBaHUIO, (OPMHUPOBAHUIO JIUBHUICHIIHOU
NOJMTHUKH U CTPYKTYPBI KaruTasia

[IpoBeneHa OleHKAa WHBECTHIIMOHHOTO TOPTQENs ¢
omuOKamMu

[IpumMeHeHBl ¢ ONMIMOKAMU OCHOBHBIC TOJIOXKCHHUS
KOPITOPaTHBHBIX (UHAHCOB IS TPOBEACHHS aHaIN3a

VY nosnerBoputenbHo  (50-69
0aJlIoB)




PBIHOYHBIX W CIEHU(PHUUECKUX PHUCKOB TPH TMPHHATUU
YIPaBIEHYECKUX PEILIEHUN
N3mepsieT cucteMaTi4ecKue U HECUCTEMaTHYECKUE
PHUCKH HHBECTULIMOHHOTO MOPTQEs C OMUOKaMH

He wMoxer cdopmynnpoBars OCHOBHbIE HeynosnerBopurenabHo
MOJIOKEHHUS TEOPHH TMOPTQENs, OCHOBHBIC KPUTEPUU U (Memnee 50 6amioB)
NoKa3aTeau JOXOJHOCTH.

He moxxet cpopMyiupoBaTh OCHOBHBIE TPUHLIUIIBI
JUIS OLEHKHU JJOJITOCPOUYHBIX aKTUBOB, OLCHKH OKUIAEMOM
JOXOJHOCTH MHBECTUIIHOHHOTO OPTdEs

He BbIOpaHsbI METOAB! ISl OLEHKH aKTUBOB,
OPUHATHS WHBECTULMOHHBIX pEIIeHUH, pemeHuid 10
(brHaHCUPOBAHUIO, (hopMUPOBaHHIO JWBHJICHTHON
NOJIMTUKU U CTPYKTYPHI KaruTana

IIpoBeneHa oleHKa MHBECTHLIMOHHOIO HOPTdENs ¢
rpyObiMu ommOkaMu

He moxer cgopmynnpoBaTh OCHOBHBIE TOJ0KEHUS
KOPIOPaTUBHBIX (MHAHCOB JJs1 TPOBEACHHUS aHAIN3a
PBIHOYHBIX W CHEUU(PUUYECKUX PHUCKOB MpPH IMNPUHATUU
YIIPaBICHUYECKUX PELICHUN

He wmoxer wu3mMepurh CHCTEeMaTHYECKHE H
HCCUCTCMATUUCCKNUEC PUCKHU NHBCCTUIITUOHHOTO HOqu)eJ'DI C
omunOKkaMu

4.4. MeTtoauyeckue MaTepuaJbl

CryneHT gomyckaeTcs K 9K3aMeHy 1o aucuuiuimHe « OCHOBBI TeOpHur OPTdes» B cirydae BBITIOIHEHUS UM
y4eOHOro IiaHa MO JWCUUIUIMHE: BBIIOJHEHUS TEKYIIEro KOHTPOJS , MPETyCMOTPEHHBIX MPOrpamMMoOin
JUCLUTUIAHBL.

[TpomesxyTouHas arTectanus (3K3aMeH) NMPOXOAMT B NUCbMEHHOW Qopme. CTyAeHThl OAHOBPEMEHHO
OTBEYAIOT Ha BOIPOCHl 3K3aMEHALMOHHOIO OMeTa, BKJIIOYAIOUIME KaK BONPOCHl HAa IOHUMaHHE
TEOPETUYECKHX ACTIEKTOB TUCIMILIMHBI, TaK U 3aJlauH.

[Tponienypa npoBeneHUs IK3aMeHa.

OOyuaronuiics A coauyu SK3aMeHa NPEeAbsABISET 3K3aMEHATOpPY CBOIO 3a4ETHYIO KHWKKY. Kaxnblid
CTYJICHT IOJIy4aeT CBOM NepCOHaNbHbIN BapuaHT Omnera. Ha opraHu3aninoHHYIO MOATOTOBKY OTBOJIUTCS OT
20 o 30 MUHYT, Ha OTBET Ha BOIIPOCHI OMiIeTa U pemeHue 3agad — 90 MunyT. Bo Bpems oprannzanmoHHON
MOJATOTOBKU CTYACHTaM pa3bsCHAIOTCS MpaBUiIa MPOBEIEHUS SK3aMEHA M BBINAIOTCS OJaHKU OTBETOB IS
3aIl0JIHEHHUS.

[To ncTeueHNH OTBEIEHHOTO BPEMEHH OOYYAIOIIUIICS JOKIIAABIBACT HK3aMEHATOPY O TOTOBHOCTH M C €0
pa3pelleHus WIK M0 BBI30BY U OTBEYAET YCTHO Ha BOIPOCHI OMIIETA.

ITo oxOHYaHMH OTBETa Ha BOIPOCHI HK3AMEHATOP MOXKET 3aJaBaTh OOYYaIOLIEMYCsl JONOJHUTEIbHBIE U
YTOYHSAIOIME BOIPOCH! B Mpeaenaax yueOHOro MaTepuaa, BBIHECEHHOr0 Ha sk3aMeH. [locie nmposeneHus
9K3aMeHa ITPOBOJUTCS MTPOBEpKa padoT

Pesynbrar mo cpaue sk3aMeHa OOBSBISETCA CTYACHTaM IOC]IE OTBETA, BHOCUTCS B JK3aMEHAIIMOHHYIO
BEJIOMOCTb U B 3aU€THYIO KHIDKKY. OLICHKa «HEYIOBIETBOPUTEIBHO» MPOCTABIIAETCS TOJIBKO B BEIOMOCTH.



5. MeToauyeckne yKazaHus i 00yYAOUIUXCS M0 OCBOCHHUIO TUCHUIJIMHBI (MOIYJIs1)

Bompocel st caMOCTOSITENIBHOM TOATOTOBKM K 3aHATHSAM  JIGKIIMOHHOTO, TPAaKTHYECKOTO
(ceMuHApCKOTO) TUMOB TO TeMmaMm (paszmenaM) AWCIHHUIUIMHBI (MOIYJsl) COOTBETCTBYIOT BOMpOCaM IO
paszaenam AUCUHUIUIMHGL, TpuBeaAcHHBIM B PIT/I.

[IpakTuyeckue 3aHATUS TUCHUILTHHB « OCHOBBI TEOPHH MOPTQEIIs » MPEaNoiaaraloT UX MPOBEJCHHUE
B Pa3IU4YHBIX (POpPMax € LEIbI0 BBIABICHUS IOJTYYECHHBIX 3HAHUN, YMEHUH, HaBBIKOB M KOMIIETEHLUH C
MPOBEICHUEM KOHTPOJIBHBIX MeponpusaTuil. C 1enpio o0ecrieueHust yCIenHoro 00y4eHus CTyACHT T0JIKEeH
TOTOBUTBCS K JIEKIIMHU, TIOCKOJIbKY OHa SIBJIETCS Ba)kKHEHIeH (opMoil opraHu3anuy y4eOHOro mpouecca,
IIOCKOJIBKY:

—  3HAKOMHT C HOBBIM Y4eOHBIM MaTE€pPHaJIOM;

—  pa3bscHSET yueOHbIE 3JIEMEHTHI, TPYIHBIE /U1 MOHUMAaHMUS;

—  CcHCTEeMaTH3HpYeT y4eOHBI MaTepHa;

—  OpHEHTHUpYET B y4eOHOM IIpoLecCe.

Ilooecomoska k nexyuu 3aKI0YaeTCs B CICTYIOIEM:

—  BHUMATEJIbHO MPOYUTANTE MaTepUall IPEIbIAYIIEH JEKIUY;

—  y3HaiiTe TeMy HpeAcTOosIIeH JeKIUH (110 TEeMaTHYeCKOMY IUIaHy, IO HHPOPMALIUH JIEKTOPa);

—  O3HAaKOMbBTECh C YUEOHBIM MAaTEPHUAIOM I10 YICOHUKY U Y4eOHBIM TTOCOOUSIM;

—  TIOCTapalTech YSCHUTH MECTO H3Y4aeMOU TEMBI B CBOEH NMpo(dhecCHOHAIbHON OATOTOBKE;

—  3alUIIMTE BO3MOXKHBIE BOIPOCHI, KOTOPHIE BBl 33JaAUTE JIEKTOPY Ha JIEKIHH.

Iloo2omoeka k npakmu4eckum 3aHAMUAM.

—  BHUMATEJIbHO NPOYUTANTE MaTepUall JIEKIUI, OTHOCALINXCSA K JAHHOMY CEMHUHAPCKOMY
3aHATHIO, 03HAKOMBTECH C YUEOHBIM MaTEpPHAIOM 110 YUYEOHUKY U YUEOHBIM IIOCOOUSIM;

—  BBIMIIUTE OCHOBHBIE TEPMHUHBI;

—  peLIuTe 3aJaHus 10 CEMUHAPCKUM 3aHATHUAM, TOTOBBTECH JaTh PA3BEPHYTHIN OTBET HAa Ka)KJIbIH
13 BOIIPOCOB;

—  YSCHMTE, KaKh€ y4eOHbIE JIEMEHThI OCTAJIUCH JIJISl BAC HESICHBIMU U ITOCTapalTECh MOIYYUTh
Ha HUX OTBET 3apaHee (10 CEMMHAPCKOI0 3aHATHS) BO BPEMsI TEKYIIUX KOHCYJIbTAIU
IpenoaaBaTens;

—  TOTOBMTbHCS MOXHO MHAMBHIyaJIbHO, TApaMH UM B COCTaBE MaJION IPYIIIbI, TOCIEIHIE
SBISIIOTCS (D PEeKTUBHBIME pOopMaMu pabOTHI;

— pabouas nporpamMma AUCLUIUIMHBI B YACTH LeJIeH, TepeyHI0 3HAaHUN, YMEHHH, TEPMHUHOB U
Y4eOHBIX BOTIPOCOB MOXKET OBITh UCTIOIF30BaHA BAMH B Ka4€CTBE OPHEHTHPA B OpraHU3AINN
oOydJeHwus.

Iloocomoeka k ox3ameny. K sKx3aMeHy HEOOXOIMMO TOTOBUTCS II€JICHANPABIECHHO, PETYISPHO,
CHUCTEMAaTHUYECKU U C MEPBbIX JHEH 00ydeHus 1Mo JaHHOH qucuuiuivHe. [TonbITKM OCBOUTH AMCLUIUIMHY B
NepHOoJ 3a4€THO-IK3aMEHALIMOHHON CECCUM, KaK MPABUJIO, TIOKA3bIBAIOT HE CIIMILKOM YJOBJIETBOPUTEIIbHBIE
pe3yabTatel. B caMoM Havane u3yuyeHHs y4eOHOM AMCLUIUIMHBI TO3HAKOMBTECH CO ClEAYyIOIIeld yuyeOHo-
METOJIUYECKON JOKYMEHTAIUEH:

—  NpOrpaMMOM AMCLUIUIMHBL

— IEpeYHEM 3HaHUM U yMEHHMH, KOTOPBIMH CTYIEHT JNOJDKEH BIAJETh;

—  TEMaTWU4YECKHMH IUTAHAMH JICKIUH, CECMAHAPCKUX 3aHITHI;

—  KOHTPOJIbHBIMU MEPONPUATUIMU;

—  y4eOHHMKOM, Y4eOHBIMU MOCOOMSMHM MO JUCLUIUIMHE, a TAKKE JIEKTPOHHBIMH PECYPCaMUu;

—  IEpEeYHEM BOIIPOCOB IJIs DK3aMEHA.

[Tocne 3Toro y Bac 10MKHO COPMHUPOBATHCS YETKOE IpeicTaBIeHnEe 00 00beMe U XapaKTepe 3HaHUH
U YMEHMH, KOTOPBIMU Hago OyAeT oBlaneTh Mo AucHUIUIMHE. CHCTeMaTHYeCKOe BBIIOJHEHHE Y4eOHOH
paboThl Ha JEKIUAX M MPAKTHUYECKUX 3aHATHUAX IMO3BOJUT YCIEUIHO OCBOUTH TUCHMIUIMHY U CO31aTh
XOPOLIYyI0 0a3y AJs clauu K3aMeHa.




Bompocel 11 cCaMOCTOSITENIBHOM TIOJTOTOBKM K 3aHATHSAM  JICKIIHOHHOTO, TIPAaKTHYECKOTO
(ceMHHapCKOT0) TUIIOB MO TeMaM (pa3zesiaM) IUCHUTUTHHBI (MOIYJIs):

l. PaznuuHble cioco0bl OLIEHKU TOXOIHOCTH 11 pHCKa aKTUBOB U OPTQeneil.

2. 3anaua Mapkosuna. DppeKTHBHAS IPAHULIA.

3. PeiHOUHBIN nOPTQEns U NHAEKCH! (POHAOBOTO PHIHKA.

4. JIunus peiaka kanurana (CML). Teopema pa3nenenus

5. PeiHOUYHBI TOPTQENs 1 MHACKCH (POHIOBOTO PHIHKA.

6. Jusepcuduxanus u ee 3pexT.

7. OcHosuble nonymenuss CAPM. Mogens CAPM u ee npumenenus. Kpuruka CAPM.
8. JIuHus pbiHKa HeHHbIX OyMar (SML). Metozs! pacuera K03 (UIIMEHTOB «OeTay.
9. Wnnexcnas monens u CAPM Mozens.

10. BpemenHas cTpykTypa NpoLEeHTHBIX cTaBOK. KpuBas JOXOAHOCTEH.

11. Jropamwst ooymrarnuu 1 opTherst 00IUTaITHii.

12. BrimykiocTs obnuranuu v nopTdens oOIurarmii.

13. NMMmyHM3a11s1, Kak ciocod ynpaBieHUs! pUCKOM J0JITOBBIX 0053aTEIbCTB.

B TedyeHmm cemecTpa HEOOXOIUMO BEITIOJHUTE 3aJIaHHUS TEKYIIETO KOHTPOJS - pEIIeHHS 3amad Mo TeMaM
JUCIIATIIINHEI.

KonTtponbsHoe 3a1aHue 10 TUCIMITIMHE SBIsIETCs (OPMON KOHTPOJIS Ka4yecTBa yCBOCHHS
JVCIIATUTAHBL. 1eNTb10 KOHTPOIBHOTO 3aIaHus 3aKpEIUICHUE TEOPETUICCKUX 3HAHUN CTYACHTOB, IPOBEPKa
YMCHUA YBA3BIBATH TCOPCTUUCCKUC IMMOJIOKCHUSA C NPAKTUICCKUM aHAJIIM30M PCAJIbHBIX CHTyaHHﬁ.
KoHTponpHOE 3amaHue JOKHO OBITh BBITIOJTHEHA B IIOJIHOM 00BEME U aKKypaTHO 0(hOPMIICHO.
KonTponbpHOe 3a7aH1e COCTOUT M3 OTBETOB Ha BOIIPOCHI M PEIICHUS 33]1a4 10 TeMaM Kypca. Pemas 3amauqy,
CTYJICHT JIOJDKCH JIaTh MOSICHEHHSI, U3 KOTOPBIX JIOJDKHA OBITh BHIIHA JIOTHKA €T0 paccykacHuil. Ecim
YCIIOBHEM 3aJ1a4d MIPElyCMOTPEHO TOCTpOeHUE TpaduKa WITH 3aOTHEHHE TaOIUIIbI, TO MO TAOIUIEH HITn
rpaMKOM OIHCHIBAIOTCS OCHOBHBIE ATAITBI IOCTPOCHUS rpaduka wim 3amnoiHeHus Tadiaumbl. [Tpexae yem
peliaTh npeIoKEeHHbIE 3aJaHHs, ONPESIIUTEe, K KaKOH TeMe Kypca OHU OTHOCSTCS. BHUMaTeIpHO
MPOYNTANTE COOTBETCTBYIOITUH pa3zes yueOHNKa (CITMCOK OCHOBHOM JIUTEPATYPHI), @ TAKKE
COOTBCTCTBYIOIIY IO pasnaTquHf/'I MaTcpurall 06 OCHOBHBIX IMMOHATHAX U KaTCTOPHUAX TCMEI.

6. YueOHasm JmMTepaTypa M pecypcbl HH(OPMALMOHHO-TEJEKOMMYHHMKAIIMOHHOH ceTH
"UHTepHeT", BKJIKYAA INepedyeHb Y4eOHO-METOAMYECKOro oOecnmevyeHUsl TJIS1 CAMOCTOATEJIbHOM
pa0oThI 00y4aOIMXCs M0 JUCHHILIHHE (MOLYJII0)

6.1 OcHoBHas uTEpaTypa:

1. Anues A.T., Comuk K.B. YrpaBneHre MHBECTUIIMOHHBIM MopTdeneM. YuebHoe nocodue. — M.,
HammkoB u K, 2016. https://e.lanbook.com/book/61060#book name

2. JlumutoBckuii M.A, VHBECTUIIMOHHBIE TPOEKTHl M PEAlbHbIC OMIIMOHBI HAa Pa3BUBAIOLIUXCS
peIHKaX,  M.: KOpaiir, 2017,  https://www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-
DB5396084A34

3. Huxurmna T.B., Penera-Typcynoa A.B., ®pémmens M., SAapun A.B. OCHOBbBI
I[TOPT®EJIbLHOI'O MHBECTHUPOBAHUS 2-¢ w3a., ucnop. W Aom. YueOHHUK g OakajgaBpuaTa u

maructpatypsl. M.: IOpaiit, 2017. https://www.biblio-online.ru/book/1DD14684-680C-459C-8AC9-
F29C86B92C3F




6.2 lomotHMTEIBLHAS IMTEPATYPA:

1. bapbaymos B.E., I'magkux .M., Uyiiko A.C. C60pHUK 3324 IO (PUHAHCOBBIM
uHBecTULMAM. M.: duHaHCcel U ctatucThka, 2016. https://e.Janbook.com/book/691 14#authors

2. Bbypenun A.H. Ynpasnenue noprdenem neHHbx 6ymar. —M.: HayuHo TexHuueckoe
oomiectBo umenu C.M. Basuiosa, 2016.

3. Bpeitnu P., Maiiepc C. IIpuHImnbsl KOpnopaTUBHBIX pruHaHCOB. — M., Onumn-6usHec, 2016
4. [Mankun A.C., lllankun B.A. DxoHomMuveckue u ¢puHaHcoBbIe puckd. O1ieHKa, yIipaBiIcHHE.
[Moprdens naBectunumii. M.: amxkos u K. 2016 http://www.iprbookshop.ru/60565.html

5. [Tapm Y., T'opnon JIx., batinu JIx. MuBectunmu. — M.: Uudpa-M, 2016

6.3. Y4eOHO-MeTOqUYEeCKOE 0O0ecTiedeHHe CaMOCTOATEILHOM

1. AmueB A.T., Comuk K.B. YnpapneHue WHBECTUIIMOHHBIM mOpTdeneM. YueOHoe mocobue. — M.,
HamxoB u K, 2016. https://e.lanbook.com/book/61060#book name

2. JlumuroBckuii M.A, VIHBECTULIMOHHBIE NPOEKTHI U peajbHbIE OINIMOHBI HA Pa3BUBAIOLIMXCS
peiHKax, M.: HOpaiit, 2017, https:/www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-
DB5396084A34

6.4 UnTepHer pecypcesi:
- www.allinvestrus.com
- WWW.eepnews.ru

7.MarepuajbHO-TeXHUYeckass 0a3a, HMHPOPMAIMOHHbIC TEXHOJOIMH, NPOrpaMMHOe
o0ecrieyenue 1 UHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

3aHATHA TPOBOJATCSA B yUeOHBIX ayIUTOPHUSAX, OCHALICHHBIX pa0OYNM MECTOM IpernoaBaTeis (CToll,
cTyn, Kadeapa), pabOUYMMH MECTaMU CTYACHTOB (CTOJBI, CTYJbsl) MO KOJIMYECTBY CTYIEHTOB, JOCKOU
MEJIOBOW WM OeJIoN I HamucaHws Mapkepamu win (aumuaptoMm st Oymaru OGosbinoro ¢opmara,
Mapkepamu (KpacHBbIH, YepHBIH, 3€JeHbIH, CHHMI), TYOKOH UIsl JOCOK, OOOpYJOBaHUEM Ui TIOKa3a
MIPE3CHTALNN U CIai0B (KOMIBIOTEP, MPOEKTOP, SKPaH).
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