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1. IlepevyeHb MIAHNUPYEMBbIX Pe3y/JIbTATOB 00YUYEeHHUS 10 JUCUMUILIMHE (MOTYJIIO0),

COOTHECEHHBIX C IUIAHUPYEMBbIMH Pe3yJIbTATAMH OCBOEHHS MPOrPaMMbI

1.1. Jucummumua b1.B.JIB.4.2 «lloptdenpnas teopus (Portfolio Theory)» oGecneunBaer
OBJIQ/ICHUE CIIETYIOIUMHI KOMIIETCHIUSIMHU:
Kox HauMenoBanmne Kox HaumenoBanue ITana
KOMIIeTeH | KOMIeTEeHIUH Tana OCBOEHHS | OCBOCHHS KOMIEeTeHIMH
M KOMIIeTeHIIUH
[1K-4 Crnioco6HOCTH nposectu | [1K-4.2. Croco0HOCTh HCIIONB30BATh
aHaIM3 M J1aTh OLIEHKY KOJINYECTBEHHbIE u
CYIIECTBYIOIIUX Ka4eCTBEHHBIE METOBI
¢uHaHCOBO- OLIEHKHU PHCKOB npu
HSKOHOMHYECKUX  PHUCKOB, IPUHATHH (UHAHCOBBIX
COCTaBUTb M O0OCHOBATh pelLeHui U OLIEHKE
MIPOTHO3 TMHAMUKA 3 PEKTUBHOCTH
OCHOBHBIX (uHaHCOBO- KOMILJIEKCHOT'O
HKOHOMHYECKUX UCTIOJIB30BaHUS PECYPCOB.
nokaszareiae Ha MHKpO-,
MaKpo- ¥ ME30ypOBHE
I1K-23 Crnioco6HocTs BeisiBiATh 1 | [TK-23.2. CriocoOHOCTh OCYIIECTBIISATH
MIPOBOJIUTH MCCIIEJOBAHNE OLICHKY PHUCKOB npu
¢uHaHCOBO- HOPUHATHH (MHAHCOBBIX
HKOHOMHYECKUX PHCKOB B peTIeHHA.
JesTeNbHOCTH
XO3SICTBYIOIUX CYOBEKTOB
1151 pa3pabOTKU CUCTEMBbI
YIIpaBJICHUS] pUCKAMHU

1.2. B pe3ynbrare 0cBOE€HUS AUCUUILINHBI y CTYIE€HTOB JOJKHBI ObITh CHOPMUPOBAHBDI:

OTO/TO Kox  oranma | Pe3ynbrarsl oOyueHus

(mpu HaJIM4UH| OCBOCHUS

npodcrangapTa) KOMITETEHIIUU

MC  «Cnemmanuct  mo| I1K-4.2. HA YPOBHE 3HAHMIA:

KPeaIUMTHOMY [1K-23.2. OCHOBBI ~ CTPaTETMYECKOTO  MEHEKMEHTa U
OpOKePUIKY»: MAapKEeTHUHTa

OTD VYipasneHue OcHoBBI OU3HeC-TUIIAaHUPOBAHHUS u
[IPOLIECCOM TPEIOCTABICHUS MIPOTrHO3UPOBAHUS

yCIyT 10  KPEOUTHOMY| CopepxaHue, OCHOBHBIE 3JIEMEHTHI M IPHUHIIMIIBI
opokepuxy (C) mpoIriecca OnepaTUBHOTO MJIAHUPOBAHUS

TO Cranpapruzanus OcHOBHBIE MEKTYHAPOIHBIE, pOocCcuiicKue
ouzHec-npoueccon (C/01.7) CTaHIApThl, a TaKXke Jy4lllhue NPaKTHUKU 110
TD Opranuzanus KpPEIUTHOMY OpOKEPUIDKY

anmnapaTHo- KopnoparusHsbie HOpMaTHBHBIE aKThlI,
MH(POPMALIMOHHOTO onpenengone OOUIyl0 CTpaTerHi0  pa3BUTHS
oOecrieyeHust JesITeIbHOCTH OpraHu3au

KpPEAUTHBIX OpokepoB KitoueBble u obecneunBaronye OU3HEC-TPOLIECCH
(C/03.7); OpraHu3aIu

I[OKyMeHTBI, ONpCAC/IIIOINC TOPSAJOK CO3JaHUs




KOPIOpPaTUBHBIX PErJIAMEHTHBIX JTOKYMEHTOB B
OpraHu3alM, MOPSAOK UX COIVIACOBAHUSA U
YTBEPKACHUS

OCHOBBl ~ OpPraHM3allMOHHOIO IIJIAHUPOBAaHUS U
YIIPaBJIEHUS [IEPCOHATIOM

OcHOBHBIE HOJIXO/bI K OCYILECTBIICHUIO
OpraHU3al[MOHHBIX U3MEHEHUN

IlomHOoMOuMsT U 00sA3arenbCTBA  COTPYIHUKOB
OpraHM3alMM [0 pean3aluy IUIaHa U BHEIPEHUIO
nporecca KpeIUTHOTo OpoKepHKa

Pacripenenenne QyHKIIMOHAIBHBIX 00sI3aHHOCTEH U
OTBETCTBEHHOCTU PaOOTHUKOB IOJpa3/A€iICHUs IO
KpPEIUTHOMY OPOKEPUIIKY

KopriopaTuBHbIe TOKYMEHTbI

MexaHu3mbl U CcHCTEMa BHYTPEHHEH M BHEIIHEW
KOMMYHHKAIIMHM U OTYETHOCTH B OpraHU3alu1
OcHoBHbIE Teopuu B3aMMOJIEHCTBUS B
OpraHM3alM, BKJIIOYas BONPOCHl MOTHUBALUH,
IpYNIIOBOM  JUHAMUKH,  KOMaHJI000pa3oBaHus,
KOMMYHMKAIUi, JuAepcTBa W YIPABJIECHUS
KOH(JIMKTaMU

Teopus ynpaBieHus OpPraHU3alUECd W YIPaBICHUS
MIEPCOHAJIOM OpraHu3aluu

OCHOBBI pUCK-MEHEKMEHTA

OcHOBBI HHPOPMALIMOHHO-aHAIUTUYECKOM paboThI
OCHOBBI yIpaBJI€HUs IPOEKTAMH

OCHOBBI TEOPHH KOPIIOPATUBHBIX (PUHAHCOB
OcHoBHbIE MIOJIOKEHHUS POCCUHCKUX u
MEXIYHapOIHBIX CTaHJIapTOB B obnactu
yrpaBiieHus: WHHOPMALMOHHBIMU TEXHOJIOTUSIMU U
MH(pOPMAIMOHHOM 0€30MacHOCTH

OcHoBHble  MH(OPMALIMOHHBIE TEXHOJOTHMH B
npogeccuoHanbHOU cdepe

TpeboBanust K  anmapaTtHO-MHPOPMAIIIOHHOMY
o0eCleYeHn0 AEATeNbHOCTH MOJpPa3JeNIeHUs] 10
KPEAUTHOMY OpOKEPUIKY

bromxer  opraHmzanMM = Ha ~ BHEAPEHHE U
nojepKaHue anmnapaTHO-UH(OPMALIMOHHOTO
o0ecrneyeHus AeATeIbHOCTH KPeIMTHOrO Opokepa

HAa YPOBHE YMEHUI:

YcraHaBnuBaTh W TOJJIEPXKHUBATh  JIETOBBIC
KOHTAaKThl, CBSI3M, OTHOILIEHUS, KOMMYHUKALUU C
COTPYIHUKAMU OpTaHHU3AI[UN

[Tonumars ocoOeHHOCTH OW3HEca OpraHu3alud U
ero (pyHKIIMOHUPOBaHHE

PykoBoauts pa3paboTKoi KOPITOPaTUBHBIX
pErIaMeHTHBIX JOKYMEHTOB

OreHuBaTh PECYpPCHBIE 3aTPaThl, HEOOXOAMUMBIC IS
obecnieueHus 3(pPeKTUBHON pabOTHI CHEIHATUCTa
10 KPEIUTHOMY OpPOKEpUIKY

AHanu3upoBaTb U BBIHOCUTb  CYXIEHHE O
MPUMEHUMOCTH METOJUK aHaju3a U OLEHKHU




3aE€MIIMKOB JJI5l OTAETBHBIX KAaTErOpruil KIMEHTOB
BHenpsaTe nydiime npakTUKU B cdepe KpeIuTHOro
OpoxepuKa

VYcraHaBiMBaTh M MOAJIEPXKUBATh  JIEJIOBBIE
KOHTAKThl BHYTPH OpraHU3aIlu

OneHuBath pecypchbl, HEOOXOAUMBIE JUISI CO3/1aHUS
MOJIPA3/ICICHUS TI0 KPEIUTHOMY OPOKEPHIIKY
IInanupoBathb U PYKOBOIUTH IPOLIECCOM
pa3pabOTKU HOPMATUBHBIX JOKYMEHTOB O IOPSIKE
BEJCHUS  JCATENbHOCTH  HOJpPA3JENEHUs 10
KpPEIUTHOMY OpOKEPUIIKY

[IpuMeHATH  KOPHOpATUBHBIE JOKYMEHTHI  JJIs
OopraHu3anmi  paboThl  MOApa3AeieHUS IO
KpPEIUTHOMY OpOKEpUIKY

Opranu3oBbIBaTh CHCTEMYy  OTYETHOCTH B
MOJIPA3/IeIEHUH 110 KPEAUTHOMY OpPOKEPUIKY
Opranu3oBbIBaTh CUCTEMY BHYTPEHHEW M BHEILIHEN
KOMMYHUKAIIMH B MOJPA3JEICHUHU 10 KPEIUTHOMY
OpOKEpHUIKY

Onpenenstop OCHOBHBIE HOKa3aTesu
3¢ (GEeKTUBHOCTH NepcOHana MOApa3AeieHUs IO
KpPEIUTHOMY OPOKEPUIKY

Onpenensatb  MOTPeOHOCTH B IOBBIIICHUHU
KBaJM(UKAIIMKA TIEPCOHANA TOJpPA3JCICHUs] 110
KpPEIUTHOMY OpOKEpUIKY

AHanmM3upoBaTh JAHHBIE O JIYYIIUX MHPOBBIX
MIPAKTUKAX U yYpOBHE anmaparHo-
WH(POPMAITMOHHOTO obecrieyeHus nporecca
KpPEIUTHOTO OpoKepuIKa

OneHnBaTh pecypcHbIE 3aTpaThl Ha BHEIPEHHE U
(YHKIIMOHMPOBAHUE aNMapaTHO-UH(OPMAIIMOHHON
oOecnieueHus  paOOTBl  MOApa3AENeHUs IO
KpPEIUTHOMY OpOKEpUIDKY

OuenuBath 5(PGEKTUBHOCTH U 3aTpaThl  OT
BHEIPEHUS aBTOMAaTH3UPOBAHHBIX
MH(POPMAIIMOHHBIX CHCTEM

KoopannupoBaTh J€ST€IbHOCTh OpraHU3allMd U
BECTH TIIEPETOBOPHI 10 BOIPOCaM  aIMapaTHO-
MH(POPMALIMOHHOTO  00ecredeHus: JIeSTeNbHOCTH
KpeIUTHOTO OpoKepa

PazpabatbiBaTh, (HOpMYyIHpOBATH  TEXHUYECKUE
3aJaHisT W YIOPaBIATH MPOEKTAMH  armapaTHo-
MH(POPMAIIMOHHOTO 00eCTIeUeHUs 1eITeNbHOCTH
Bnanets IPOTPaMMHBIM obecrieueHrEM
(TekcToBbIE, rpapuveckue, TaOMMYHBIE |
AQHATTUTHYECKUE TPUIOKEHUS, TPHIOKCHHUS IS
BU3YaJIbHOTO TPEJICTABIICHUS JAaHHBIX) U1 paboThI
¢ wuHbopMmammeld  Ha  YpOBHE  OIBITHOTO
M10JIb30BATENS

HA YPOBHE HABBIKOB:
[InanupoBanue ¥ oOpraHu3anuss MEPOIPUSITHH B
00J1aCTH CTaHAAPTHU3AIMH OM3HEC-TIPOIIECCOB




PykoBoacTeo pa3paboTKoi KOPIIOPaTUBHBIX
pEriiaMeHTOB

ITogroroska METOIUK o OLICHKE
IJIATeKECIOCOOHOCTH M KPEIUTOCIIOCOOHOCTH
3acMILMKA

CornacoBanue TO3MIMA U BbIPAOOTKA EIUHBIX
IIOAXOJO0B II0 BOIIPOCAM perjiaMeHTaluu Ipolecca
OpokepuIKa COBMECTHO c JpYruMu
MOAPA3ACIICHUSIMU OpraHU3aluN

Koopaunamuss  f1eATenpHOCTH  MOAPA3ACIICHUN
OpraHU3alyy 110 BOIIPOCaM, CBSI3aHHBIM C YCIIyraMu
KpEAUTHOTO OpoKepa

®opmupoBaHue TpeOOBaHUM K METOJUYECKOMY
obecrieueHr0 paboThl KPEIUTHOTO OpoKepa
Buenpenne — enMHOW ~ METOHOJIOTMH  pabOTHI
KpEAUTHBIX OPOKEPOB

HCpI/IOILI/I'-IGCKaSI aKTyaJln3aluns OCHOBHBIX
MOJIOKSHUN B IIPUHIUIIOB MCTOAOJIOTUA
CO3,I[aHI/Ie MCTOAOJIOINHU aHaJIn3a

IJIaTEKECIOCOOHOCTH M KPEIUTOCIOCOOHOCTU
3aeMIIUKa

VYcraHoBneHue  TpeOOBaHMHW K  OpraHu3aluu
anmnapaTHO-UH()OPMALIMOHHOTO obecrnieueHus
paboTHl KPEAUTHOTO OpoKepa

Ycranopnenue TpeGoBaHUM K (PYHKIHOHHUPOBAHUIO
anmnapaTHO-UH(POPMAIIMOHHOTO 00ecTIeueHus
dopmupoBaHue TpeOOBaHUN K KaUyecTBY U 0ObeMam
3aKyNOK YCIYT IIOCTaBIIMKOB JUIS OOECIeUYeHUs
mpoliecca KpeauTHOro opokepuxa (0a3bl JaHHBIX,
WH(POPMAIIMOHHBIE CUCTEMBI, CTICIIUAIN3UPOBAHHBIE
CpeACTBa, KOHCYJIbTALlUOHHBIE YCITYTH)
Opranm3anuss  KOHCYJBTAIIMOHHON  MOJICPIKKH
paOOTHHUKOB  MOApa3feieHus 1O  KPEJUTHOMY
OpOKEPUIIKY 1o BOTIPOCaM anmapaTHo-
nH(OPMALIMOHHOTO 00eCTIeYeHUS

ObecrieueHne paOOTHUKOB MOAPA3JIEICHUS T10
KPEIUTHOMY  OpOKEepHIKy OOOpYyAOBaHHUEM U
JIOCTYNIOM K  WH(OPMAIIMOHHBIM  CHCTEMam
OpraHu3aIyu

IIC  «Cneyuanucm no
ynpaenenuro puckamuy:
OTD Obecnieuenue
hddhekTuBHON paboThI
CHCTEMBI YIpaBJICHUS
puckamiu (B)

Td PazpaboTka cucteMsl
yIIpaBIeHUS pucCKaMu
(B/04.7).

[1K-4.2.
[1K-23.3.

Ha ypoBHe HABBIKOB

IloctpoeHne Mojaenu KOPHOPATUBHOM CHUCTEMBbI
yVOpaBlI€HUS PUCKaMHU, BKJIIOYAlOmEed  OO0IIyIo
KOHQUIypalMio  CHCTEeMBbI,  OOIIYI0O  CXeMmy
YIIpaBJICHUS pHUCKaMH, TIPUHIIAITHI
OpraHU3aIlMOHHO-(DYHKIIMOHAIBHON CTPYKTYpBl |
nH(}OpMaIIMOHHOTO 0OMEHa

PazpaboTka © BHeIpeHHE pEKOMEHIAUUN IO
MOCTPOSHHUIO CTPYKTYPBI CHUCTEMBI  yIIPABIICHUS
PUCKaMH C y4eTOM MEXIYHAPOJHBIX CTaHIAPTOB
KOPIHOPaTUBHOTO  YIpaBlIE€HUS U  CHEHUPUKU
BeJIeHUs OM3HEeca OpraHu3aluu

Pa3paboTtka  TpeGoBaHMII K  IpPOrpaMMHOMY




00€eCIeUYeHHUIO TI0 YIIPABJICHUIO PUCKAMHU, TIOMOIIb B
BBIOOpE ABTOMATU3UPOBAHHOM CUCTEMBbI
YIPABJICHUS PUCKAMU

Coznanue eAMHONM  METOJOJIOTUU  MOCTPOCHHS
CHUCTEMBbl  yNpAaBJICHHUS  pPUCKaMH  (TIOJUTHUKH,
CTaHJIapThl, PETJIAMEHTHI, IJIaH BHEAPEHUS CUCTEMBbI
YIPaBJICHUS PUCKAMH)

Ha ypoBHe ymeHus

AJllantupoBaTh  3JEMEHThl  CHCTEMBI  PHUCK-
MEHEPKMEHTa K YCIOBUSM (DYHKIIMOHUPOBAHUS
OpraHM3aIliy, a TAaKXKe HOBBIM OM3HEC-TIpoIleccaM U
HaIpaBJICHUSM

AHanM3UpOBaTh U MPUMEHATH METOAUKUA OICHKU
yIpaBJICHUS PUCKAMU U pearupoBaHUs Ha PUCKU
Opranu3oBbIBaTh MPOLIECC YIPABJICHHUS PUCKAMU B
OpraHM3aIMH C YYETOM OTPACIIEBBIX CTAaHIAPTOB
OO0pabareiBaTh HH(POPMAIIHIO TIO PUCKAM B OTPACIH
Y B OpraHu3aIuu

[Ipou3BOIUTE JAMArHOCTUKY CYIIECTBYIOLIEH B
OpraHu3aly MPAKTUKU YIPABICHHUS PUCKAMU
Pa3pabatsiBath IPOrPaMMBI 1o
COBEPILICHCTBOBAHUIO  TPOLEAYp  YIpaBICHUS
PUCKaMHU B COOTBETCTBUH C TYUYIIMMH MIPAKTUKAMU
Bnanets MIPOrpaMMHBIM obecrieueHreM
(TEKCTOBBIC, rpaduueckue, TaOJIMYHbBIC u
AQHATTUTUYECKUE TIPWIOKEHUS, TPHIOKEHUS IS
BHU3YyaJbHOTO MPEICTABICHUS JAHHBIX) AT PaboThI
¢ wuHbopmamume Ha ypOBHE IPOJBHHYTOTO
M0JIb30BATENS

Ha YPOBHE 3HAHUI

HammonaneHble W MeXAYHapoJHBIE  aKThI,
CTaHJApPTHI, Jy4YlIWE TMPAKTUKA TIO0 TOCTPOEHUIO
CUCTEM YMpPAaBIECHUSI PUCKAMH

3akonomarensctBo  Poccuiickoit  ®Dexepanuu  u
OTpaciEeBbIE CTAHAAPTHI MO YIPABICHUIO PUCKAMHU
[IpyHIMIIBI  TIOCTPOEHUST CHUCTEM  YIpaBICHUS
pUCKaMu

DONEeMEHTbl CUCTEMBI YIPaBIEHUS PUCKAMH M HX
B3aMMOCBS3b

[TomHOMOYHMST W 00s3aTeNbCTBA MEHEIKMEHTA TIO0
peau3anyy 1jaaHa yrupaBleHUsl pPUCKaMH

Dtanbl pazpaboTKU CHCTEM YITPaBJICHUS PUCKAMHU
KopnopatuBHble HOPMATUBHBIE aKThl OpraHU3ALUN
10 YNIPaBJICHUIO PUCKAMU

2. O0beM U MeCTO TUCHUILIHHBI (MoayJis) B cTpykType OII BO

0O0neM TUCHUILINHBI

Juctummaa b1.B.JIB.4.2 «Iloprdensnas Teopus (Portfolio Theory)»  cocraBmser 2

3a4CTHBIC CAUMHUIIBI, T.C. 72 AKaACMHUYCCKHUX Yaca.

Ha xonTakTHYI0 paboTy ¢ mpemnoaBareieM BblIeeHO 16 yacoB 3 HUX 4 4acOB JIEKITUI
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1 12 9acoB MpaKkTHYECKUX 3aHATHH, HA CAMOCTOSTEIBHYIO pab0Ty 00y4alomuXcsl BhIICICHO 56
Jaca, B TOM 4Hcye 2 yaca Ha KOHTPOJIb CAaMOCTOSTEIIbHOM PaOOTHI.

Mecto aucuuninnsl B ctpykrype OIl BO

Juctmmmna B1.B.JIB.4.2 «Iloprdensuas teopust (Portfolio Theory)» wusyuaercs na 2
Kypce, B 3 ceMecTpe Ui CTyIEHTOB OYHON U OYHO-3a04HOM (hopM 00OyUeHusI.

Juctmmmmna Bb1.B.J1B.4.2 «IloprdensHas teopusi (Portfolio Theory)» peamusyercs
nocinie n3yuenus aucuuiinid: b1. B.OJl.5 Teopus urp u noBeneHueckue ¢punancel, b1.B.O/1.7

CratucTtuka (UHAHCOB U KPEAUTA.

CDopMa HpOMeX(YTOqHOfI arrecraguu B COOTBETCTBHHU C y‘le6HHM IIJIAaHOM - 3a4C€T.

3. Coaep:xkanue U CTPYKTYPA M CUUILTHHBI (MO1YJIs)
Ounasn popma odyuenusn

O06beM TUCHMILIMHBI, Yac. ®opma
Konrakrnas pabora TEKYIETO
00yJarouMxcs ¢ CP KOHTPOJIS
Ne HaumenoBanue tem fperiofiaareiem yereBaeMoc
110 BUJIaM Y4eOHBIX 3aHATHH ™ ,
n/n (paznenoB) Bcero
IPOMEKYTO
YHOU
J JIP I13 | KCP
aTTeCTaluu
**%k
1. Tema 1. [Toprdens
LEHHBIX Oymar, THOHSATHE, 29 2 5 18 Tlue
CBOICTBA, THIIBI
noptdeneii.
2. Tema 2. Oxwumaemas
JOXOJHOCTh W pHUCK | 28 2 8 18 Juc
nopTderns IeHHbIX OyMar.
3. Tema 3. OcHOBHBIE
CTpAaTeTHH B YNPABICHAM | 0 i 9 18 KP
noptdenem LIEHHBIX Auc,
Oymar.
Kontpons CP 2 2 2
[TpomerxyTouHas arTecTanus 3a
Bcero: 72 4 12 56




Ouno-3aounas popma odyuenusn

O0BeM IUCIUIIIMHEL, Yac. ®dopma
Konrakrnas pabora TEKYIETO
00ydJaronumxcs ¢ CP KOHTPOJIS
CIICBACMOC
Ne HanmeHnoBanue tem fperio/iaBatTe/ieM . y ok
110 BUJIaM y4eOHBIX 3aHATHI ™ ,
n/n (pa3nenoB) Bcero
IPOMEXKYTO
YHOU
J JIP I13 KCP
aTTeCTall1
**k*
Tema 1. [Toprdens
HGHEIBIX Oymar, TOHSTHE, 29 2 5 18 Tluc
CBOMCTBA, THIIBI
noptdernei.
Tema 2. Oxwupaemas
JIOXOIHOCTH u pHUCK 28 2 8 18 Juc
nopT¢es IeHHBIX OyMar.
Tema 3. OcHoBHEIE
TpAaTerud B BJICHHH
crpare yhpasie 20 - 2 18 |  JfucKP
noptdenem LIEHHBIX
Oymar.
Kontpons CP 2 2 2
[IpomexyTouHas aTTecTanus 3a
Bcero: 72 4 12 56
Ilpumeyanue:

** dhopmbl mexyue2o KOWMpoJis ycneeaemocmu.: Konmpoavias paboma (KP), ouckyccuu (Huc)
**% - dhopmul npomedsxcymouno ammecmayuu: 3aiem (3a).

Conep:xxanue TUCHUIIMHBI (MOYJIs1)

Tema 1. IlopTdens neHHbIX Oymar, NOHITHE, CBOHCTBA, THIIBI HOpT(deeii.

B naHHOI Teme packpbIBaeTcsi MOHATHE «OPTQes LeHHbIX Oymary». PaccmarpuBatoTcs
OCHOBHBIE CBOICTBa MopTdesnsi IeHHbIX OyMar: JT0XOAHOCTh, AuBepcUUKanus, KodhPUIreHT
KOPPEJSILIM, PUCK MOPTQEs.

PaccmarpuBaroTcss OCHOBHBIE TUITBI MHBECTHUIIMOHHBIX OpTQeneil, Takue, kak: nopTdenu
pocTa, noprdenu 10xona, NOpTdear pUCKOBAaHHOTO KaruTala, cOalaHCUpOBaHHbIE MOPTdemH,
CHelualn3upoBaHHbIE TTOPTQEIH.

Tema 2. Oxunaemasi J0XOAHOCTb U PUCK NMOPT(deJisA HeHHBbIX OyMar.

Oxunmaemass 10xogHocTh M puck mnoptdens. I[logxon I'. MapkoBua Kk BbeIOOpYy
3ppeKTUBHBIX MOpTdeneil (cpeaHe-IUCIepCUOHHbIN aHanu3), YCIOBUS €ro INpaKkTHUYeCKOU
3HAYUMOCTH.

Br16op puckoBanHoro noptdens. M3mMepenne peIHOYHOTO pHCKa aKTHBA, BEIMYMHA OeTa
aktuBa (beta coefficient). Oxumaemas T0XOQHOCTh aKTHBa, BennuuHa anbda (alpha coefficient).
CoBpeMeHHbIE Teopur W Mojeiu yrpasieHus umuaBectunusmu (Portfolio Theory, Markowitz

portfolio theory, Models of Asset Returns, Capital Asset Pricing Model, Arbitrage Pricing
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Theory).

Tema 3. OcHOBHBIE CTPaTeruy B YNpaBJeHHH NMOPT(eieM HeHHbIX Oymar.

OCHOBHBIE XapaKTEPUCTHKW CTpaTermd B ynparieHud noprdenem (Investment
Strategies).

[TaccuBHBIE U aKTUBHBIE cTpaTernuu. Mexanndyeckue crpareruu. Onenka 3¢ (HeKTHBHOCTH

ynpasienus noprenem (kodppunuentsr Lapna u Tpelinopa).

4. Marepuajabl TeKyLIEro KOHTPOJISI YCHEeBAEMOCTH OOy4Yyalomuxca u (oH]a
OLICHOYHBIX CPeICTB MPOMEKYTOYHOM aTTeCTAlMHU 10 AUCHMILINHE
4.1. Texkymuii KOHTPOJIb yCIIEBAEMOCTH

4.1.1. ®opMbI TeKylIero KOHTPOJIS yCIEeBaeMOCTH

Tema (pazgen) MeTtoabl TEKYyILEro KOHTPOJIS
YCIIEBAEMOCTH
[Toptdens neHHbIX OyMar, MOHSITHE, CBOWCTBA, Bomnpocs! nis nuckyccuun

THUIIBI TOpThenen

OskuaeMasi JOXOAHOCTb U pUCK NOpT(dhens neHHbIX | Borpockr mis auckyccun
Oymar

OCHOBHBIE CTpaTerny B yNpaBICHUHU NOPTQeIeM Bomnpocs! st TucKyccuu, KOHTPOJIbHAS
LICHHBIX Oymar pabora

4.1.2. MaTepuaJjibl TEKYIIero KOHTPOJIS YCIIeBaeMOCTH.
Tunosbie oneHouHble mMarepuajbl nmo Teme 1. Iloprdenr neHHbIX Oymar, NOHAATHE,
CBOMCTBA, TUNILI MOPTQeIei.
Bonpocs! 111 AHCKYCCHH:
1. Ilondarus «moptdens HeHHbIX Oymary.
2. OCHOBHBIE CBOICTBA MOPTQEIs IIEHHBIX Oymar.
3. OCHOBHBIE THUITBI UHBECTUIIMOHHBIX MOPTheeH.
4. OCHOBHBIE IPEUMYIIIECTBA U HEAOCTATKH MOPTQes pocTa U cOaTaHCUPOBAHHOTO MOPTQes

5. JloxoaHocTh U AuBepcuUKalisg Kak OCHOBHbBIE CBOWCTBA MOPT(QeEs LIEHHbIX OyMmar.

TunoBble OLeHOYHbIE MaTepHaJibl M0 TeMme 2. O:kugaemMasi 10X0HOCTh U PUCK MopTdes
LeHHBbIX Oymar.

Bomnpocs! pis1 fucKyccum:

1. Oxxumaemasi TOXOTHOCTh ¥ PUCK TTOpThes

2. Tlogxon I'. MapkoBua k BbIOOpY 3(h(deKTuBHBIX mnoprdeneit (cpeaHe-TUCIepCHOHHBIN
aHasms).

3. Bribop puckoBaHHOTO MOPTheETI.
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4. Benmmunna Geta aktuBa (beta coefficient), u o T.H. BenumunHe anbda (alpha coefficient).
5. Teopuu 1 Mozienu yrpaBieHHUsI HHBECTHIIASMHU.
6. M3Mepenne ppIHOYHOTO pUCKa aKTHBa, BeanunHa Oeta aktuba (beta coefficient)

7. Oxxuaemasi JOXOAHOCTh aKTUBA, BennurHa anbda (alpha coefficient).

TunoBbie ouEeHOYHbIe MaTepuagbl Mo TeMe 3. OCHOBHBbIE CTPaTernu B YNPaBJIeHHH
noprgeJsieM HeHHBIX OyMmar.

Bomnpoce! 115 1ucKyccum:

1. OcHOBHBIC XapaKTEPUCTHKHU cTpaTeruy B yupasicauu noprdenem (Investment Strategies).

2. [TaccuBHBIC ¥ AaKTUBHBIC CTPATECTHUH.

3. OCHOBHBIE XapaKTEPUCTUKU CTPATETHH B YIIPABICHUH MTOPTQEIeM.

TeMbl 1JI1 NOATOTOBKHM K KOHTPOJIbHOM padoTte

1 ConeprkaHue mOpTPETLHOTO HHBECTUPOBAHHSL.

2 OCHOBHBIE ¥ JIOKQIBHBIE eI TTOPTPEITHHOTO NHBECTHPOBAHUS.

3. OCHOBHBIE THITHI HHBECTHIIHOHHBIX MTOPTQEIei.

4 OcHoBHbIe 3Tanbl GopMUPOBaHUs TOPTQEs LIEHHBIX OyMmar.

5 WNuBecTumonnple mapaMeTpbl (UHAHCOBBIX HHCTPYMEHTOB, KOTOPBIE YUYUTHIBAET

COBpeMeHHas NopTQenbHas Teopusl.

6. Creungurka OCHOBHBIX IIOJXOJIOB K OLIEHKE C(OPMUPOBAHHOTO HWHBECTHUIIMOHHOTO
noptdens.

7. ITonxoa K OlLleHKE MHBECTUIMOHHOTO MOPTQENs MO KPUTEPUSM JO0XOAHOCTH, PUCKA U
JIMKBUJTHOCTH.

8. OcHOBHbIE BU/IbI CTPATETUN yrpaBieHUs nopTdeneM GUHAHCOBBIX AKTHBOB.

9. OcHoBHbIE (aKTOpBI, KOTOpBIE OIpPENENAI0T BBIOOP TOM WM HWHOW CTpaTeruu

yIpaBJIeHUs TOPTHETEM.
10.  Bo3moxHOCTH npuMeHeHHs Oonee 3PpPEeKTHBHON cTpaTerus ympaBIeHUs HA POCCUHCKOM

(OHIOBOM PBIHKE.

11.  Yeprsl, npucymume nopTdemnto peabHbIX MHBECTUIIMOHHBIX IPOEKTOB.
12. OcHoBHbI€ 3Tanbl GOPMHUPOBAHUS TOPT(ETS peaTbHbIX HHBECTUIIMOHHBIX MPOEKTOB.
13.  Cnenmduka 3a1a4u 110 ONTUMH3ANNNA WHBECTUIIMOHHBIX PEUICHUH B YCIOBHAX AeduinTa

CpencTB (pUHAHCUPOBAHUSI.
14. Meronuka (GHOpMHUPOBAHHS WHBECTHUIIMOHHOTO TOpTdenss B ciaydae JeIUMOCTH
HWHBCCTUIIMOHHBIX ITPOCKTOB

15.  OcuoHoe comepskanue Portfolio Theory.

12



16.  Hampasnenus ucrons3oBanus Arbitrage Pricing Theory.
17. Lenu 1 3a1a4M MHBECTULIMOHHOM CTPATETUH.
18.  OcobeHHOCTH PUCK-MEHEIKMEHTA B YIIPABICHIUH HHBECTULIUSIMH.

4.1.2 IIpoMexxyTOoUuHast aTTecTalus MPOBOAUTCS B opMe 3adeTa.

Kpumepuu oyenku 3nanuii, ymeHuil, Hagblk06 NO UMO2AM KOHMPOIbHOU PAdOnbl.

[lo uroram HamucaHUs KOHTPOJBHOH paboThl BhicTaBisercs or 20 no 40 GamioB, KOTOpbIE
3aTeM YUHUTBIBAIOTCSA IpU (POPMUPOBAHUH UTOTOBOI OIIEHKH 32 JUCHUILIHHY (MOJIYJIb).

40 OamnoB — B OTBETE COJCPKATCS BCE M3 CIEAYIOIIUX XapaKTEPHUCTHUK KOHTPOJIBHOTO
BOIIPOCA: HCTOPHS BOIIPOCA, OMPEACICHUE OCHOBHBIX MOHATUHN, MPAKTHKA TMPUMEHECHHUS, aHAJIHN3
COBPEMEHHOM CUTyalluu ¥ IporHo3. OTBET JIOTHYECKH OCTPOCH, COEPKUT HOBBIE HHTEPECHBIE
JIaHHBIE.

30 GayutoB — B OTBETE COAEpXKATCs, KaK MHHHUMYM, JBE U3 CIEAYIOUIMX XapaKTEPUCTHK
KOHTPOJIBHOTO BOMNPOCA: UCTOPUSL BOMNPOCA, OINPEACICHUE OCHOBHBIX IOHSATHHA, MpPAaKTHUKA
NPUMEHEHHS, aHAJIM3 COBPEMEHHON CHTYallly U IIPOTHO3.

20 OGamnoB — B OTBETE COJEPIKATCS OJHA M3 CIEAYIOIIUX XapaKTEPUCTUK KOHTPOJBHOTO
BOIIPOCA: HCTOPHS BOIIPOCA, OINPECICHNE OCHOBHBIX MOHSATHH, IPAaKTHKAa MPUMEHEHHS, aHAJIH3

COBPEMEHHOM CUTYallUH U IIPOTHO3.

4.2. IIpomesKkyTOUHAsI aTTECTALUSA

4.2.1. IlepevyeHb KOMIETEHIUH C YKa3aHUEM 3TANOB UX ()OPMUPOBAHNSA B Npolecce
ocBOeHHs 00pa3oBaTebHOIl nporpammel. [loka3zaresm 1 KpuTepuu oleHUBAHUS
KOMIIETEHIUI ¢ Y4eTOM 3Tana ux (popmupoBanus

Kon HaumeHoBanue Kon HaunMeHoBaHue JTamna

KOMIIeTeH | KOMIeTeHIUH Tana OCBOEHHS | OCBOCHMS KOMIETeHMH

U KOMIEeTeHIHH

[1K-4 CrnocobHOCTh nposectu | [1K-4.2. CrocoOHOCTh HCHOJIB30BAThH
aHaM3 ® J1aTh OIICHKY KOJIMYECTBEHHBIE "
CYIIECTBYIOIUX KayeCTBEHHbBIE METObI
(buHaHCOBO- OLICHKHU PHUCKOB npu
HSKOHOMHYECKUX  PHUCKOB, MPUHATHH (MHAHCOBBIX
COCTaBUTh H O0OCHOBATh pereHmit u OLICHKE
MIPOTHO3 JTMHAMUKA 3¢ EeKTUBHOCTH
OCHOBHBIX (uHAHCOBO- KOMIUIEKCHOTO
HKOHOMHYECKUX UCIOJIB30BAHUS PECYPCOB.
MoKazareyjiel Ha MHKpPO-,
MakKpo- U ME30ypOBHE

[1K-23 Crnioco6nocTs BeisiBiATE 1 | [TK-23.2. CrocoOHOCTb OCYIIECTBIIATh
MIPOBOJIUTH MCCIIEJIOBAHUE OILICHKY PHICKOB npu
¢uHaHCOBO- MPUHATHH (UHAHCOBBIX
HKOHOMHUYECKUX PUCKOB B peLeHH.
JesSITeNbHOCTH
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XO3SICTBYIOLINX CYObEKTOB
1S pa3pabOTKH CUCTEMBI
yIIpaBJICHUS] pUCKAMH

JTan ocBoeHMs Ioka3zarennb Kpurepuii oueHuBanus
KOMIIeTeHIIUH OLIeHUBaHUS
[1K-4.2. Hcnosnb3yer [IpaBuibHO, aJIeKBaTHO HUCTIOIB3YET
CnocoOHOCTb KOJMYECTBEHHBIE U | KOJIMYECTBEHHbIE M KaueCTBEHHbIE METObI
UCII0JIb30BaTh KayeCTBEHHBIE  METOJBI | OLIEHKU PUCKOB MPU MPUHATUH (PUHAHCOBBIX
KOJIMYECTBEHHbBIC U OLICHKM  pUCKOB IIpH | pemieHM u  oueHke  3¢G(HEeKTUBHOCTU
Ka4eCTBEHHbBIE NPUHATUN  (PUHAHCOBBIX | KOMILJIEKCHOTO MCIIOJIb30BAaHHSI PECYPCOB.
METO/IbI OIICHKHU pemienuid  u  ouenke | Cnocoben UCIIOJIb30BaTh TIPUHIIUTIBI
PHUCKOB IpU 3¢ PEKTUBHOCTH aHauM3a M pPalUMOHAIBHOTO  moxdopa
MPUHSITUN KOMIIJIEKCHOTO COCTaBIISOLIUX WHBECTUIIMOHHOTO
(UHAHCOBBIX HCII0JIb30BAHUS noptdens.
peIIeHUH U OLIEHKE pECypCOB. Crnocoben obecrieunth HHGOPMAITMOHHYIO
s dexTuBHOCTH CnocoGHOCTh MNOAJEPKKY  TIPUHSTHUS — YIPaBICHYECKUX
KOMILIEKCHOTO WCIIOJIb30BaTh MPUHIMIMbBI | PEIIEHUH W  aBTOMATHU3AlMI0  THUIOBBIX
UCIIOJIb30BaHUS aHaim3a U | omepanuil ¥ TPYyJOEMKHX PacueToB.
pecypcos. panuoHagbHOro noadopa

COCTaBJISIOLINX

MHBECTULMOHHOTO

noptdens.

Crnioco6HOCTB

o0ecrneunTh

HMH(OPMALIMOHHYIO

NOJICP)KKY ~ IPUHATHUSA

yIPaBICHUYECKUX

peLieHuin u

aBTOMATH3ALNIO

TUIOBBIX ONepauuid U

TPYAOEMKHX PACUETOB.
[1K-23.2. CnocoOHOCTh CaMOCTOSITENIBHO OIpENesieT HHCTPYMEHTHI
CnocoOHOCTb OCYIIECTBIIATh ~ OLEHKY | IPOBEACHUS HCCIIEJOBAaHUNH B  YCJIOBHUSAX
OCYILECTBIISATh PUCKOB TMpH TMPHUHATUU | HEONPEJIEIECHHOCTH U PUCKA.
OIICHKY PHUCKOB TMpHU | GUHAHCOBBIX PEIICHUH. CrocoOeH OCyIIECTBISATh OILIEHKY PHCKOB
MPUHSITUN NPU OPUHATHH (PUHAHCOBBIX PEILICHHH.
(buHAHCOBBIX Crniocoben aHaJIU3UPOBATh
pELIECHUH. MHBECTULIMOHHBIM TOpTdEens B yCIOBUAX

HEOIpeIeIeHHOCTH.

CriocoOeH caMOCTOSTENFHO OCYIIECTBISAThH
OleHKY 2(PPEKTUBHOCTH  KOMITJIEKCHOTO
HCIIOJIb30BaHUsI PECYPCOB .

4.2.2. ®opma u cpeacTBa (MeTO/AbI) MPOBeIeHHS MPOMEKYTOYHOI aTTecTaluu

3aget nmpoBoaUTCs B (hopMe YCTHOTO OMpoca.

4.2.3. TunoBbIe OlleHOYHbIE CPEICTBA

Cnucox BOIIPOCOB VI MMOATOTOBKHU K 3a4€TYy:

1. [Tonsarue «noptdenst ueHHsIx Oymary.

2. OcHoBHBIE CBOMCTBA TOPT(]EIIst IIEHHBIX OyMmar.
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Copepxanne mopT¢heabHOr0 HHBECTUPOBAHUSI.

OCHOBHBIE U JIOKAJIbHBIE LIETH MOPTPETHHOTO HHBECTUPOBAHHSL.

3

4

5. OCHOBHBIE THITHI HHBECTHIIMOHHBIX MTOPTQEIei.

6 OcHoBHbIE 3Tanbl (HopMUPOBaHUS TOPT(]EIs IEHHBIX Oymar.
5

WNuBecTunimoHHple mnapaMmeTpbl (UHAHCOBBIX HHCTPYMEHTOB, KOTOpPbIE  yYUTHIBAET

COBpEeMEHHas NopTdeabHast TEOPHSL.

8. Crnenuduka OCHOBHBIX MOJXOAOB K OIEHKE C(OPMHUPOBAHHOIO WHBECTULMOHHOTO
noptders.

9. ITonxox K OlLEHKE MHBECTULMOHHOIO MOPTQEs MO KPUTEpUsAM JOXOAHOCTH, PUCKA U
JMKBUIHOCTH.

10.  OcHoBHBIC HaNpaBICHUS KCIIOIb30BaHMs BenmunHa Oeta aktusa (beta coefficient).

11. OxwunaeMasi JOXOJHOCTh aKTHUBa, BeianurHa anbda (alpha coefficient).

12. OcHoBHBIE BU/IbI CTpATEruil ynpasiaeHus nopTdenemM (pUHaHCOBBIX aKTHBOB.

13. OcHoBHBIE (aKTOPBI, KOTOpBIE OIPENENAIOT BHIOOp TOH WIM HMHOW CTpaTeTuu

yIpaBieHUS NOPTPEIEM.
14. Bo3moxHocTu npumeHeHus 6onee 3(h(PeKTUBHOM cTpaTerus ypaBieHHUs Ha POCCHIICKOM

(GOHI0BOM pBIHKE.

15.  Yeptsl, npucymue nopTento peaabHbIX MHBECTULIMOHHBIX TPOEKTOB.
16. OcHoBHbI€ 3TaIbl POPMUPOBAHUS TOPTQEINs pealbHbIX HHBECTULIMOHHBIX ITPOEKTOB.
17. Cpnenuduka 3a1a4u 1Mo ONTUMH3ALNN HHBECTULIMOHHBIX PEUICHUH B yCIOBUAX AeduuuTa

cpencTB puHAHCUPOBAHUSL.
18. Ocnonoe conepkanue Portfolio Theory.

19.  Hampasnenus ucnonb3oBanus Arbitrage Pricing Theory.

20.  llenu u 3aja4u cTpaTeruy yrnpasieHus noprdenaeM HeHHbIX Oymar.
21.  OcOOEHHOCTH TAacCUBHBIX M AaKTHBHBIX CTpATEeTHIl yNpaBiieHUS MOpT(eneM IEHHBIX
Oymar.

22.
4.3 MeToanyeckne MaTepHuaJibl

HIkaJia oneHUBaHUA

3aver | Mcnonb3yeT KONMYECTBEHHbIE M KAayeCTBEHHBIE METOJbl OLIEHKH PHUCKOB MpHU
OPUHATUA (UHAHCOBBIX peUIeHUH U oueHke 3(PQGEeKTHUBHOCTH  KOMILUIEKCHOTO
UCTIOJIb30BaHUS PECYPCOB.

Cnoco0eH uCHoNMB30BaTh MPHUHLMIIBI aHAIKW3a M PaAlUMOHAILHOrO Mojdopa
COCTABJIAIOLINX HHBECTUIITMOHHOTO MOPTQers.

CnocobeH obecnieunTh HMH(POPMANMOHHYIO MOJACP)KKY MPHHITHS YIPABICHYECKUX
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pELICHU U aBTOMATHU3aLUIO THIIOBBIX ONEPAINi U TPYJOEMKHUX pacueTOB.
CaMOCTOSITENBHO ONpPEAeIIeT HHCTPYMEHTHI IPOBEJCHUS UCCIIEIOBAHUN B YCIOBHSIX
HEOIPEICICHHOCTU U PUCKA.

Crnioco0OeH OCyIIeCTBIATh OLEHKY PHUCKOB IIPU MPUHATHN (PHHAHCOBBIX PEIICHHH.
CriocobeH  aHanM3UpOBAaTh  WMHBECTHIMOHHBIM  mOpTdens B YCIOBHUSX
HEOTPEICIICHHOCTH.

CriocoOeH caMOCTOATENBHO OCYLIECTBISATh OLEHKY S(PPEKTUBHOCTH KOMILJICKCHOTO
HCIIOJIb30BAHHS PECYPCOB .

He3zauver | He wucmonb3yeT KOJIMYECTBEHHBIE M KAaYECTBEHHBIE METOJbI OIEHKH PHUCKOB IPH
OPUHATUA (UHAHCOBBIX pEUICHUH U oueHKe 3(QQPEKTUBHOCTH  KOMILIEKCHOTO
UCIIOJIb30BaHUs PECYPCOB.

He cnocoben wucnonp30BaTh MNPHUHIMIIBI aHANW3a W PALMOHAIBHOTO MOJa00pa
COCTABIISIOLIUX UHBECTUITMOHHOTO TTOPTQEs.

He cnocoben oOecneuutsb MH(OOPMALIMOHHYIO  TOJJEPKKY  HPUHATHUSA
YIPaBICHUYECKUX PELICHUM M aBTOMATH3allMI0 THUIOBBIX OINEpalUil U TPYJOEMKHX
pacyeToB.

He ymeer omnpenensiTe HWHCTPYMEHTBI IIPOBEICHMSI HCCIEAOBAHMM B YCIOBUAX
HEOIIPEIEICHHOCTH U PUCKA.

He criocoGen ocymecTBIsITh OLIEHKY PHCKOB MPH MPUHATUN (PHHAHCOBBIX PEIICHUH.
He cnocoben aHanu3upoBaTh MHBECTULMOHHBIH mOpTdens B YCIOBHUAX
HEOIIPENEICHHOCTH.

He criocobeH caMoCTOsATENbHO OCYIIECTBIATh OLIEHKY 3 (HEKTUBHOCTH
KOMIIJICKCHOTO MCIIOJIb30BAHMSL PECYPCOB .

KpnTepnn OLEHKHN OTBE€TOB Ha BOIIPOCHI HA 3a4Y€TE

60 OamnoB — oOyvaromMiicst Jan MOJIHBIM OTBET Ha IMOCTABJIEHHBIM BOIpoc, mpodiema
PacKpbITa, IPUBCACHBI AKTYAJIbHBIC CTATUCTUYCCKUC TaHHBIC U IPUMCPHI.

50 GannoB — oOywaromuiicst Aajd OTBET HA MOCTABJIEHHBIA BOIPOC, B LIEJIOM OCBEIIECHBI
OCHOBHBIC AaCMEKTbl MPOOJEeMbl, HO HE NPUBEACHBI AaKTyalbHble TEHACHLUUU U MNPOOIEMbI
paccMaTpruBaeMoro BOIIPOCa;

40 OamioB — oOOydYarOUIWiCS Jaj YaCTUYHBIM OTBET HA IOCTABJIEHHBIM BOMPOC, HE
NPUBE/ICHBI AKTyalIbHbIE CTATUCTUYECKHE JaHHBIE.

Kaxnoe wu3 mnpeayCMOTpEHHBIX MEPONpPUATHUI  OLEHUBAETCS COOTBETCTBYIOLIMM
KOJIMYECTBOM OayuioB (B 3aBUCUMOCTH OT IIKaJibl), 00Omas cymMMa KOTOPBIX SIBIISI€TCS

MOKa3aTeJIeM YPOBHS OCBOCHHS O0YYAIOIIMMCS TAHHOW TUCIUIUIMHBI (MOTYJIS).

IlIkana oeHKH YPOBHH YCIIEBAEMOCTH

KonTposnbnas
3auer O01Iee KOJIMIECTBO 0aJIOB
[lIxana pabora
min max min max min max
100-6anabuas | 20 40 40 60 60 100

Jns mepeBofa B TMATHOAIBHYIO M OMHAapHYIO CHUCTEMY OIIGHKH IIpeUlaraercs

16



CIICAYIOIMEC COOTHOICHUE OatoB

100-6anbpHas mKajaa IIaTubanabHas mkajga | buHapHas cucTeMa OUeHKH
85-100 6aoB OTnuuHO

75-85 GamioB Xopoio 3adTeHo

60-75 6amnoB Y 10BIETBOPUTEIEHO

Menee 60 6amioB HeynosnerBopurenbHO He 3auteno

5. Meroauveckue yKa3aHus sl 00y4al0UIUXCH M0 OCBOEHH IO JUCHMILIMHBI (MOTYJIS)

Meroanyeckue peKOMEHIaluH 10 MOATO0TOBKE K JUCKYCCHH

Juckyccust npeacraBisieT co0oil oOcyxkaeHue 3aiaHHONW TeMbl. Tpebyercst mposBUTH
JOTUKY W3JIOKEHUS Marepuana, IpeJCTaBUTh AapryMEHTallul0, OTBETUTb Ha BOIPOCHI
YYaCTHUKOB JUCKYCCHH.
VYuyacTBys B JAMCKYCCHM CTYAEHTaM CII€yeT BBICKAa3bIBaTbCSI CBOOOJHO M OTKPBITO, HE
OTJISI/IBIBASICH HAa aBTOPUTETHI U YCTOSBIINECS MHEHMSI, KDUTUYHO OLIEHHBATh pacCMaTpHUBAEMBbII
MaTepuain, yKa3blBaTb Ha HEYETKO WM HEMNOHATHO CQOpPMYJIHMPOBAHHBIE IO3ULUHU,
IPOTUBOPEYMS], 3aMEUCHHbIE NPU O3HAKOMJIEHWU C TE€M WJIM WHBIM HCTOYHMKOM HH(pOpMAalUU.
[Ipy >TOM KpuTHKA JODKHA OBITH apryMEHTHMPOBAHHOW U KOHCTPYKTHBHOHM. CTyneHTy
HE00XOUMO BbICKa3aTh UMEHHO COOCTBEHHYIO TOUKY 3pEHUS, CBOE COIJIACHE MJIM HECOTJIachue C
UMEIOUIUMUCS TO3ULUAMU M BBICKAa3bIBAHUAMU 1O JaHHOMY Bompocy. Jluckyccus He
OpernonaraeT MpOCTOr0 M3JI0KEHHs IMOJIyYEHHBIX CBEACHUH. YdacTHe B JUCKYCCHUH OBITh
JIOJDKHO OBITH OCHOBAHO Ha MPEIBAPUTEIBHOM M3YYE€HUHU 00CYXK1aeMOro BOIIpOca.
[Ipn moAroToBke K JIUCKYCCUU HEOOXOAMMO BHUMATEIBHO NMPOYUTATH BOMPOC U MOATOTOBUTH
apryMEHTHPOBAHHbIE CYXKICHHUS.

CaMOHOHFOTOBKa K NIPAKTUYE€CKUM 3aHATUAM

[Ipy MOArOTOBKE K MPAKTHUYECKOMY 3aHATHIO HEOOXOJWMO NOMHHUTb, YTO Ta WM HHas
JUCLMIUINHA TECHO CBs3aHa C paHee M3ydyaeMbIMH KypcaMu. boiee TOro, MMEHHO CHHTE3
MOJIyUEHHBIX paHee 3HAaHMW M TEKyLero Marepuaja I0 Kypcy JeJaeT IOJATOTOBKY
pPE3YJIbTATUBHOM M BCECTOPOHHEM.
Ha cemuHapckux 3aHATHAX CTYACHT JOJDKEH YMETh IIOCIEN0BATENbHO M3J1araTb CBOM MBICIH U
apryMEeHTHPOBAHHO UX OTCTAauBaTh.
JInst MOCTHIKEHHS ITOH eI HE0OXOIUMO:
1) 03HAaKOMHTBCS ¢ COOTBETCTBYIOIIEH TEMOW MPOrPaMMBbl TUCIUIUINHBI;
2) OCMBICIIUTD KPYT M3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHUS;

3) U3y4nTh PEKOMEHJOBAHHYIO JIUTEPATYPY IO JaHHOU TEME;
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4) TmaTeabHO U3YYUTh JIEKIIMOHHBIA MaTEpHaT,

5) 03HAKOMUTHCS ¢ BOIPOCAMH OYEPEAHOI0 CEMUHAPCKOI0 3aHSTHS;

6) MMOATOTOBUTH KPATKOC BBICTYIICHUC IO KAKAOMY M3 BBIHCCCHHBLIX Ha CCMHUHAPCKOC 3aHATHC
BOIIPOCY.

H3ydyeHre BOMPOCOB OdepeAHON TeMbl TpeOyeT INIyOOKOTO YCBOEHHUS TEOPETHUYECKHUX OCHOB
AUCHUIINIMHBI, PaCKpPbITUA CYIIHOCTU OCHOBHBIX 3KOHOMHYCCKHUX KaTeFOpHﬁ, HpO6JI€MHLIX
ACTIIeKTOB TEMbl W aHanm3a QakTudeckoro Martepuana. [Ipum mpeseHTanuu wmarepuaia Ha
CEMHHApPCKOM 3aHSATUU MOXHO BOCHOJIB30BaThCS CIEAYIOUIUM aJTOPUTMOM H3JI0XKEHHUS TEMBI:
OTpesiefieHue U XapaKTepUCTHKA OCHOBHBIX KAaTErOpHii, HBOJIOLUS IpeaMeTa HCCIe0BaHus,

OLICHKA €r0 COBPEMEHHOI'O COCTOSIHUSI, CYILIECTBYIOLINE TPOOIEMbI, IEPCIEKTUBBI PA3BUTHS.

MeToanyeckue ykazaHus 10 MOATOTOBKe K KOHTPOJILHON padoTe

KonrponbHas pabora — 310 cnenuaibHas (opMa caMOCTOSTENbHOW pPabOThl CTYJEHTOB.
L[eJII)IO BBIITIOJIHCHHA TAKOro BHJA 3adaHUA ABJIACTCA HU3YYCHUC CTYyACHTAMU HNPCIJIOKCHHBIX
TEOPETUYECKUX BOINPOCOB, BHIPAOOTKA YMEHHUS CBS3bIBaTh TEOPETUUYECKUN MaTepuan ¢
pakTUKoil npumeHenus. IloaTomy copepikaHue KOHTPOIBHBIX padOT BKIIOYAET TEOPETHUECKUI
BOINPOC U MPAKTUYECKOE 33aJaHKe, B KOTOPOH M3JI0XKEHAa KOHKPETHAsl CUTYyalus, MpeJI0KEeHHas
AJI1 aHallu3a W PCHICHUA. KpOMe 3TOI'0, BBIIIOJHCHUC KOHTpOJ’IBHOfI pa60Tr,1 IIO3BOJACT
oOyuaromemMycs He TOJIBKO BCECTOPOHHE M IIYOOKO HM3Y4HUTh Ty MpoOieMy, HajJ KOTOpPOH OH
HEMOCPEACTBEHHO pabOTaeT, HO U MOMOraeT eMy MPUOOPECTH HaBBIKM TBOPYECKOIO MOAX0JA K
PELICHUIO MHOKECTBA MPOOIIEM.
BoinonHenue KOHTPOJIbHOM pabOThI TaK)Ke MOMOTAeT BhIpadOTaTh HABBIKM JIOTUYECKOTO aHAIM3a
MoHOrpaduii, HOpMaTUBHOTO MaTepuasa, yueOHON JTUTepaTyphl, pa3BUBAET YMEHUE MPABUIBHO
U KpaTko (opMymupoBaTb, M PpaCKpbIBaThb TEOPETHUECKUE MOJOXKEHHUS, CHOCOOCTBYET
OBJIAJICHUIO FOPUIMYECKOW TEPMHUHOJOTMEH, [JAaeT BO3MOXKHOCTh JIAKOHMYHO BBICKA3aTh
MPAKTUYCCKUE PEKOMEHAAINU, IIPCIIIOKCHUA, CACIaTh KPATKUEC CAMOCTOATCIIbBHBIC BHIBOBI.
KonTponbhaast paborta mpencraBisieT coOol Takke BaxHYIO (OpMy KOHTPOJIS CO CTOPOHBI
IpernojaBaTessi 3a YCIEBAEMOCTBIO CTYJEHTa, €ro CaMOCTOSITEIbHOM JEeATENbHOCTBIO IO
W3YYEHHUIO TUCLUIUINHBIL.

MeTozmqecmle PEKOMEHAANHUH M0 MOATOTOBKE K HpOMe)KyTO‘IHOﬁ arreCcralnum

HpI/I IOATOTOBKE K HpOMe)KYTO‘IHOI\/'I arTeCTali O3HAKOMBTECH CO CIIMCKOM IMPECACTABIICHHBIX
BOITPOCOB. cDOpMyJ'II/IpyI\/'ITC OTBCT C TOYKH 3PCHUA NPUMCHCHUA PA3JIMYHLBIX MCTOAOB aHAJIM3a
JaHHBIX. HCO6XOI[I/IMO JaTb apFYMCHTHPOBaHHLIﬁ OTBCT, HO,[[TBep)KI[aIOH_II/Iﬁ YPOBCHb

OCBOCHUS KOMIICTCHIINH.
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6. YueOHas suTepaTypa u pecypcbl HHPOPMAITMOHHO-TEJIEKOMMYHUKAIUOHHOM ceTH
"HHTepHeT", BK/II0OYas NlepeYeHb Y4eOHO-MeTOAMYeCKOro odecrneyeHust AJs
CaAaMOCTOSITEJIbHOM PadO0THI 00y4aIOIIMUXCH M0 JUCUHUILIMHE (MOTYJII0)

6.1. OcHoBHas1 UTEpaTYypA.
1. Abpamos A.E. HNucTuTynmonaneHbele MHBECTOPHI B Mupe. Knura 1 [DnekTpoHHbII

pecypc]: 0COOEHHOCTH ACSITSIIBHOCTH U MOJIMTUKA pa3Butus. - M.: Jlemo, 2014

http://www.iprbookshop.ru/50998

2. AbpamoB A.E. AbpamoB A.E. MHCcTUTYIIMOHANBHBIE UHBECTOPHI B Mupe. Kuura 2
[DneKTpOHHBIN pecypc]: 0COOCHHOCTH NEATENLHOCTH W MONUTHKA pa3Butus. - M.: Jleno,2014

http://www.iprbookshop.ru/50999

6.2. JlonosiHMTEIbHAS JIMTEPATYypA.
1. Pomkep ['ubcon  dDopmupoBaHrne WHBECTHIIMOHHOTO MopTdens [DiekTpoHHBIH pecypc]:
yrpasieHue (puHaHCOBBIMU pucKaMu. - M.: AnbrinHa [Tabmumiep, 2016

http://www.iprbookshop.ru/41496

6.3. YueOHO-MeTOAMYECKOE 0OOeclieueHHe CAaMOCTOATEILHOH padoThl.

He npexgycmorpeno.

6.4. HopmaTuBHbBIE NIPABOBbIE JOKYMEHTHI.

1. ®enepanbubiii 3akoH Ne 39-03 ot 25.02.1999 «O06 WHBECTHUIIMOHHOHN [EATEIHHOCTH B
Poccuiickoit ®@enepanuu, oCylIecTBIIEMbIX B (pOpME KaNMUTAIbHBIX BIOXKEHHI» (MOCiIeqHss
penaxkuus).

2 @enepanbHblii 3akoH OT 22.04.1996 Ne39-®3 «O pblHKE LEHHbIX Oymar» (mocieaHss
penaKiys).

6.5. UnTepHeT pecypchl.

1. http://investicii-v.ru

2. http://www.risk-glossary.com/  Risk Management Glossary - Finance, Energy,

Technology & Statistics

6.6 MHbIe HCTOYHUKH.

1. Andrei Shleifer: Inefficient Markets: An Introduction to Behavioral Finance. Clarendon
Lectures in Economics. 2000.

2. Modern Portfolio Theory and Investment Analysis: International Student Version. Edwin
J. Elton, Stephen J. Brown, Martin J. Gruber, William N. Goetzmann. John Wiley and Sons, Ltd
780470505847, 978-0470-50584-7. 2010.

3. Bbypenun A.H. Vnpasnenue noprdenem neHHbIXx Oymar. 2-e¢ u3JaHHue, UCIPABICHHOE U
noronHeHHoe. HaydHno-texnudeckoe o0miecTBo uMenu akaaemuka CH. Basumnosa , 2008

4. I'mt™man JI. [Ix., Jbxkouk M.J1. OcHoBbl nHBecTHpoBanus. — M.: Jleno, 2008.
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http://www.iprbookshop.ru/50998
http://www.iprbookshop.ru/50999
http://www.iprbookshop.ru/41496
http://investicii-v.ru/
http://www.risk-glossary.com/

5. Mepxkynos A.C. MuBectumuu: yuebHoe nmocooune. — M.: UHOPA-M, 2010.

7. MaTepI/IaJILHO-TeXHI/I‘IeCKaH 6333, I/IH(l)OpMaIII/IOHHLIe TEXHOJOI'MH, MpOorpamMmMHO€e
o0ecrneyeHue I/IHq)OpMaIII/IOHHLIe CIIPAaBOYHBIC CUCTEMBI

Bba3bl AAHHbIX, mul)opMaunonno-cnpaBoqnble H IMTOUCKOBBIC€ CUCTEMBI

1. www.biblio-online.ru —3aekTporno-6udimoreunas cucrema [IbC] FOpaiir;

2. http://www.iprbookshop.ru — DnextponHo-6ubHroTeunas cucrema [DBC] «Iprbooks»
3. https://e.lanbook.com - DaekTponHO-O0uOIMOTeUHAas cuctema [DBC] «JlaHby.

4. https://dlib.eastview.com - East View Information Services, Inc. Komnekuun

OJICKTPOHHBIX HAYYHBIX U IIPAKTUYCCKUX KYPHAJIOB.

5. http://elibrary.ru/ - Hayunas snekrponnas 6ubnuoreka Elibrary.ru.

6. https://www.bloomberg.com/europe - Uudpopmanmonnoe arearcteo BLOOMBERG.
7. CHpaBO‘IHO-HpaBOBa}I CUCTEMa ((KOHCYHBT&HTHJ’IIOC».

8. DIEeKTPOHHBIN NEPUOIUYECKUI CIIPaBOYHUK «[ apaHTy.

HpOFpaMMHLIe, TEXHUYECCKHE U 3JICKTPOHHLIC CPEACTBA Oﬁy'lel{]/lﬂ H KOHTPOJIHA 3HAHUH.

AYIH/ITOpI/II/I OCHaIlICHbI KOMIIBIOTECPOM C BBIXOAOM B UHTCPHECT.
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