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AHHOTAIIMA PABOYEH ITPOTPAMMBI JTUCIIUILINHBI
b1.B.17 OCHOBBI TEOPUMU ITIOPTDEJIA

ABTOp: K.Qp.-M.H.,  3aBeAylomuii  Kadeapol  KOPIOpPAaTHBHBIX  (PMHAHCOB,
MHBECTUIIMOHHOIO NPOEKTUPOBaHus U olleHKH UM. M. A Jlumurtosckoro B.b. Munacsx
Koa n HaumeHoBaHue HanpaBjaeHus noaroropkm: 38.03.02 MenemxMeHT

IMpoduin: OrHaHCOBAS MaTEMaTHUKA

KBanudukanus (crenens) BINYCKHUKA: OakanaBp

dopma o0yueHuUs: OuHas

Ilenb ocBOeHUsI AMCOMIIIMHBI:
CdopmupoBars KOMIETCHIIUN
- [1IK-15 YMmeHune nmpoBOIUTh aHAJIU3 PHIHOYHBIX U CHENU(DUISCKIX PUCKOB JUTSI IPUHATHS
YIPaBIECHYECKUX.

Iliian kypca:

Tema 1. Puck u 1oxonHoCTh

WNuBectunmonnsle U (uHaHCOBBIE perieHus. Puck u goxogHocTh. [loxonHocTsh, ee
pacuer u Buapl. CHucTeMaTH4ecKUil 1 HECUCTEMaTUUECKUM pucku. B3auMocBsI3b JOXOIHOCTH U
pHCKa.

Tema 2. IHBeCTULIMOHHBIN TOPTQENb € €ro XapaKTepUCTUKH

[Tonstue wunHBecTMMOHHOTO TOpTdens. Oxumaemas goxogHocTh. [lucmepcus u
CTaH/IapTHOE OTKJIOHEHHE KaK MEpPbI pUCKA.

Tewma 3. Teopuss MapkoBuna

3amaya Mapkosuna. DddexTuBHas rpanuma. THBECTUIIMOHHBIC U (PHHAHCOBBIC PEIICHHS
Ha pbIHKE KamuTana. JlomylieHus Teopud peiHKa Kanutana. Jluaus peiaka kanutana (CML).
Teopema pasneneHusl.

Tema 4. PaBHOBeCHast MOZIENIb CTOUMOCTH KalUTabHBIX aKTUBOB

WnnexcHas wmogenb. OneHKa CHUCTEMATHUYECKOTO M HECUCTEMAaTHYECKOI'o PHCKOB
oTnenbHOro aktuBa u moptdens. JuBepcudukarusa. Xopomo AUBEPCUPUIIMPOBAHHBIN
noptdens. OcHoBHbie ponymeHuss CAPM. Mopens CAPM u ee npuMeHeHUe Ui pelIcHHs
MpaKkTUYECKHX 3a7a4. JInHus peiaka neHHsix Oymar (SML). Metonb! pacdera ko3hGHUIHEeHTOB
«beray.

Tema 5. Anaim3 mnoptdenbHOro uHBecTHpoBaHMs. OIlleHKa KadecTBa YIPABICHHS
noptdenem

Ananu3 g noptdenbHoro MHBECTHUpOBaHUS. THMbl aHANUTUKOB. VICTOUHUKHM U CyMMa
Kanurana, CTaAuy >KMU3HCHHOTO IWKIA, THUIBl WHBECTOPOB, Ienu M orpaHudeHus. OIleHKa
ypOBHS yrnpasiieHus noptdenem: nokaszarenu Lllapmna, TpeitHopa, «ansda» JIxkeHceHa.

Tema 6. OcoOeHHOCTH YIIpaBIEHHSI MHBECTULIMOHHBIM MOPTQeneM oOIuraruii

BpemeHHas CTpykTypa MpOLEHTHBIX CTaBOK, KpuBas AoXogHocTed. Jlropauus u
BBINTYKJIOCTh, KAK MEPBI pHCKa 0OIUranuu u noprdens odmauranuii. IMmyHu3amms, kak crnocod
YIOpaBIEHUS! PUCKOM JOJITOBBIX 0053aTEIbCTB.

@DopMbI TEKYILET0 KOHTPOJISI M POMEKYTOUHOM aTTeCTALUM:

B xome peamusamum agucuuniaubabl  Bb1.B.17 OcHoBbl Teopum mnoprdens
HCIOJIBL3YIOTCS CJIeAYIOIHe METOIbI TEKYIero KOHTPOJISI M YCIIeBAeMOCTH 00y4aKOIIUXCS:



— IIPH TIPOBEJICHUY 3aHATHI JIEKIIHOHHOTO THIIA: OIpoc(0);
— TPy IPOBEJCHUM 3aHATHI CEMUHAPCKOro TUIa: KOHTposibHOE 3aaanue (K3)

IIpomeskyTOUHAs aTTecTALMSA MPOBOAUTCH B (pOpMe: IK3aMeHa.
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