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

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

IMpoduan: MHBeCTUIIMOHHBIA MEHEI)KMEHT

KBanudukanus (cTenens) BHINYCKHUKA: OaKaiaBp

®opMa 00yueHHsI: OUHO-3a04HAas

Lesb ocBOEHUST THCHUIIHHBI:
CdopmupoBarb KOMIETEHIIUN
- [1IK-15 YMeHue npoBOuTh aHAIHU3 PHIHOYHBIX U CHEIU(PUUYECKUX PUCKOB ISl TPUHSITUS

YIPaBICHYECKHX.

Ilian kypca:
Tema 1. Puck 1 1OXOOHOCTE
HuBecTUIIMOHHBIE W (DMHAHCOBBIC pEIICHUs. PHUCK W JTOXOAHOCTH. J[OXOIHOCTH, ee

pacuet u Bubl. CucTeMaTHYECKHH U HeCUCTEMAaTUYeCKUI pUCcKH. B3auMOCBsI3b 1OXOAHOCTH U
pucka.

Tewma 2. IlnBecTULIMOHHBIN TTOPTQENb € ero XapaKTepPUCTUKH
[Tonsitne wHBecTHHHOHHOTO mopTdens. Oxumaemas HOXOAHOCTh. Jlucmepcus u

CTaHAApPTHOC OTKJIOHCHHUEC KaK MCPLI PUCKA.

Tema 3. Teopus Mapkosuia
3anaua Mapkosuna. OddexkTuBHas rpanuna. MIHBeCTUIIMOHHBIE U (PUHAHCOBBIEC PEILICHHS

Ha phIHKe KamuTana. JlomyineHus: Teopun pbhiHKa Kanutana. Jiuaus peiaka kanurana (CML).
Teopema pazneneHus.

Tema 4. PaBHOBecHas MOJCIb CTOMMOCTHU KaIllUTAJIbHBIX aKTHBOB
I/IH,I[CKCHaSI MOACIIb. OI_IeHKa CUCTCMATHUYCCKOTO U HCCHUCTCMATHYCCKOI'0 pPHUCKOB

OTIIENbHOIO axkTuBa U mnopTtdend. Jusepcudukanua. Xopouo AUBEpCUPUIUPOBAHHBIN
noptdens. OcuoBuble ponyuieHnss CAPM. Mopens CAPM u ee npuMeHeHue i pelieHus
NpakTUYeCKuX 3amad. JInHus peiHKa neHHbsIx Oymar (SML). Mertossr pacuera K03 QUITMEHTOB
«oetay.

Tema 5. Ananu3 noptdenbHOro uHBecTHpoBaHusA. OlLlEHKa KadyecTBa YIpaBJICHUS

noptdenem

Amnanus JUTS HOpT(l)eJ'II)HOFO HWHBCCTHUPOBAHUA. Tuner anannTrkoB. UcTOUYHUKN 1 CcymMmMa

KanuTala, CTaJWU >KAU3HEHHOTO LMKIJIA, TUIbl MHBECTOPOB, LETU U OrpaHuueHus. OueHka
ypOBHsI yripaBieHus noptdenem: nokaszarenu Lllapmna, Tpeitnopa, «ansda» JxeHceHa.

Tema 6. OCOOEHHOCTH YIIPaBJICHUS UHBECTUIIMOHHBIM MOPTQesneM o0auranui
BpemenHass cTpykTypa NpOUEHTHBIX CTaBOK, KpUBas [0XOAHOCTeH. [lropamusa wu

BBINTYKJIOCTh, KAK MEPBI pUCKa oOIuranuu u noptrdens odnuranuid. UMmyHusanus, kak crnocod
yIpaBJIeHUS! PUCKOM JOJITOBBIX 003aTENbCTB.

@opMBbI TEKYyLIEro KOHTPOJISI H IPOMEKYTOYHOM ATTeCTAIUM

B xome peammzauum aucuumiunHbl  B1.B.17  OcHoBbl Teopum mnoptdens
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HCMOJB3YHOTCH CICAYIOIIHE METOAbI TEKYIIEIr0 KOHTPOJIA M YCII€BACMOCTH oﬁyqammnxcsl:

— IIpY [IPOBEICHUM 3aHATHH JIEKLIHOHHOIO TUIA: OIPOoc(0);
— [P IPOBEJICHUH 3aHATHI CEMHUHAPCKOTO TUIA: KOHTpoJsibHOE 3ananue (K3)

IIpome:kyTOUHAsI aTTecTalMs IPOBOAUTCS B (popMe: IK3aMeHA.
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