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AHHOTAIIASA PABOUYEH ITPOI' PAMMBI JJUCITATLIIMHBI
b1.B.17 OCHOBBI TEOPUU NTOPTPOEJIA

ABTOP: K.Q.-M.H.,  3aBemyrommi  Kadeapod  KOPIOPAaTHUBHBIX  (PMHAHCOB,
WHBECTULIMOHHOTO MPOEKTUPOBaHUs U olleHKH UuM. M.A.Jlumurosckoro B.b. Munacsa
Kon u HanmeHnoBanue HanpasJienus noaroroBku: 38.03.02 MeHnemkMeHT

IMpoduiab: UHAHCOBBIA MEHEIPKMEHT

KBanudukanus (cTenens) BHINYCKHUKA: OaKaiaBp

®opMma 00yueHHsI: O4HAs

e ocBOEHUS TMCUMILIUHBI:
CdopmupoBarh KOMIIETEHIIUU
- JITIK-19 CriocoOHOCTh MPUMEHSTh OCHOBHBIC TOJIOKEHUSI TEOPUU TOPTQENS C yIeTOM

PHUCKOB B HpO(beCCHOHaHBHOﬁ JCATCIbHOCTH,

- [1K-15 YMeHue npoBoauTh aHaIU3 PhIHOYHBIX U CHEHU(PUUECKUX PUCKOB JUIsl IPUHSTUS

YIIpaBJICHUCCKHUX.

Ilian kypca:
Tema 1. Puck 1 1OXOOHOCTH
WNHuBecTuiimonHble M (DUHAHCOBBIE pelieHus. PHCK W JT0XOMHOCTh. Jl0XOMHOCTH, €€

pacueT u Bunbl. CHCTEMaTUYECKH M HECUCTEMATUYECKUM pUCKHU. B3aMOCBS3b JOXOIHOCTH U
pHCKa.

Tema 2. lHBecTULIMOHHBIN OPTQENDb € €ro XapaKTepUCTUKH
[Tonsatue wunHBecTULMOHHOrO nopTdens. Oxxumaemas A0XoAHOCTb. Jlucmepcuss u

CTaHJApPTHOC OTKJIOHCHUC KaK MEPbI PUCKaA.

Tema 3. Teopuss MapkoBuiia
3anaua MapkoBuna. O¢ddextrBHas rpanuna. lHBecTHLIMOHHBIE U (PMHAHCOBBIE PELLICHUS

Ha pbIHKE KamuTasa. J[omylieHus TeoOprH pblHKa KamuTaia. JIuaus peiaka kanurana (CML).
Teopema pazneneHusl.

Tema 4. PaBHOBecHas MOACIb CTOMMOCTHU KallUTAJIbHBIX aKTHBOB
NugexcHass MOJICIb. OHGHKa CUCTCMATHUYCCKOI0O MW HCECHCTCMATHYCCKOIro0 pPHUCKOB

OTJeNnpHOro axkThBa M mnoprdend. JluBepcuduxanus. Xopomo AuBepcUUIIUPOBAHHBIHN
noptdenb. OcHoBHbie ponymenuss CAPM. Mogens CAPM u ee npuMeHeHHE IJI pelIeHUs
NpaKkTUYeCKUX 3anad. JIuHus pbiHKa neHHbslx oymar (SML). Mertoasl pacueTta k03¢ pUIIMEHTOB
«oetay.

Tema 5. Ananu3 mnoprdenbHoro uHBecTupoBaHHMs. OlleHKa KadecTBa YIpaBlICHUS

noptdenem

Amnanus JII HOpT(l)eJ'ILHOl"O HHBCCTHUPOBAHUA. Tunel ananuTuKOB. ICTOYHUKH U CymMMa

Kanurana, CTaAuM >KU3HEHHOIO ILIMKJIA, TUIBl WHBECTOPOB, L€ U orpaHudeHus. OleHka
ypoBHs ynpaBienus noptdenem: nokasarenu Llapna, TpeitHopa, «anbpa» [xeHceHa.

Tema 6. OcOOEHHOCTH YIIpaBJI€HNUS UHBECTULIMOHHBIM MOPTQeseM o0aurauni
BpemenHnas cTpykTypa NpOLEHTHBIX CTaBOK, KpHBas JOXOAHOCTeW. [ropanus u

BBIMYKJIOCTh, KaK MEPbI pHcKa o0iHUraiuu 1 noptrdens oonuranuii. UMMyHHu3a1us, Kak crnocod
yIIpaBJIEHUS] PUCKOM JIOJTOBBIX 003aTEIbCTB.

®opMbl TEKYLIEr0 KOHTPOJIS U IIPOMEKYTOYHON aTTeCTALMH:
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B xopme peammsamum aucuumiauHbl  B1.B.17 OcHoBbl Teopuu mnoprtdeist
HCIOJIB3YIOTCH CJEAYIOIIHe MeTO/Ibl TeKYIIero KOHTPOJISI H YCIIeBAeMOCTH 00y4al0IHXCs:

— IIPY IPOBEJICHUH 3aHATHI JIEKIIHOHHOTO THIA: onpoc(0);
— IIpY IPOBECHUM 3aHATHM CEMUHAPCKOTro TUIA: KOHTpoJsibHOE 3aaanue (K3)

IIpomexyTouyHas aTrecTanus NPOBOAUTCA B hopme: IK3aMeHa.
OcHoBHas1 JInTEepaTypa:
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