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KBaindukamus (creneHb) BHINYCKHUKA: OaKaTaBp

dopma 00yueHusi: ouHas

eab ocBOCHUS IMCUMIINHBI:
CdhopmupoBarh KOMIETCHIIUU

- [IK-15 YMeHue npoBoauTh aHAIU3 PHIHOYHBIX U CHELM(PUUECKUX PUCKOB Ul MPUHATHS

YIPaBICHYECKHUX.

Ilian kypca:

Tema 1. Puck u 10XoqHOCTh

WuBectunmonnsle U (uHaHCcOBBbIe pemieHHus. Puck u poxoxHocts. JloXomHOCTh, ee
pacuer u Buapl. CHcTeMaTH4eCKU U HECUCTEMaTUYECKUN pUCKU. B3auMOCBSA3b 10XOAHOCTH U
pHCKa.

Tema 2. luBecTULIMOHHBIN TOPT(ENb € €ro XapaKTepUCTUKH

[Tonsatne wuHBecTUIMOHHOTO TnopTdens. Oxxkumaemass A0X0oAHOCTb. Jlucmepcus u
CTaH/IapTHOE OTKJIIOHEHHE KaK Mepbl pUCKa.

Tema 3. Teopus Mapkosua

3anaua MapkoBuna. D¢ dextruBHas rpanuna. IHBecTHLIMOHHBIE U (PMHAHCOBBIE PELLICHUS
Ha pbIHKE KamuTajia. JlomylieHus TeopuH pbiHKa Kamutaia. JIuaus peiaka kamurana (CML).
Teopema pazneneHus.

Tema 4. PaBHOBECHAss MOZIENIb CTOUMOCTH KallUTaIbHBIX AKTUBOB

WnnexcHas wmojenb. OIeHKa CHCTEMaTHYeCKOr0 U HECHUCTEMAaTU4YEeCKOro PHCKOB
OTJeNnpHOro axkTuBa M mnoprdend. Jusepcudukarnus. Xopomo AUBEpCHPHUIMPOBAHHBIN
noptdenb. OcHoBubie ponymenuss CAPM. Mogens CAPM u ee npuMeHeHHE IJI pelIeHUs
NpaKkTUYeCKUX 3axay. JIuHus peiHka neHHsix oymar (SML). Mertoasl pacueTta k03¢ (pUIIMEHTOB
«oetay.

Tema 5. Ananu3 mnoptdenbHoro uHBecTHpoBaHUs. OlleHKa KayecTBa YIpaBlICHUS
noptdenem

Ananu3 Ui mopT(henbHOro MHBECTUPOBaHMA. THIMBI aHATUTUKOB. MICTOUHUKH U cymMMa
Kanuraia, CTauH >KU3HEHHOTIO LHWKJA, THIBl WHBECTOPOB, LeNUM W orpaHuueHus. OueHka
ypoBHs ynpaBienus noptdenem: nokasarenu Lllapna, Tpeitnopa, «anspa» [xeHceHa.

Tema 6. OcOOeHHOCTH YIIpaBJIeHNUs HHBECTULIMOHHBIM MOPTQeseM o0aurauui

BpemenHnass cTpykTypa NpOLEHTHBIX CTaBOK, KpHUBas JOOXOAHOCTeW. [lropamus u
BBIMYKJIOCTh, KaK MEPbI pHcKa o0iIuraiuu u noptrdens oobnuranuii. UMMyHHu3a1us, Kkak crnocod
yIIpaBJIEHUS] PUCKOM JIOJTOBBIX 003aTEIbCTB.

@DopMBbI TEKYLIET0 KOHTPOJISI U IPOMEKYTOUYHOM aTTeCTAIUM :

B xone peanmmzanuu aucuHumJnHbl OCHOBBI TeopuM NOpPTdessi HUCHOJIb3YHTCHA
cJeAyolue MeTOAbl TEKYIero KOHTPOJISl U YCIIeBAeMOCTH 00yUaI0IIUXCS:
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— TIPY TIPOBEJICHUHU 3aHATUH JICKITMOHHOTO THMA: OmMpoc(0);
— IIpY IPOBEJICHUM 3aHATHI CEMUHAPCKOTro TUIA: KOHTpoJsibHOE 3aaanue (K3)

IIpomexyTouyHas aTrecTanus NPOBOAUTCA B popme: IK3aMeHa.
OcHoBHas1 JInTepaTypa:
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rocooue. — M., Jlamkos u K, 2016. https://e.lanbook.com/book/61060#book name
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B. OmemmnukoBa. — M. : UznmarensctBo HOpaiit, 2016. — 309 c¢. — (Cepus :
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