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AHHOTAIIAA PABOYEHM ITPOT' PAMMBI JJUCHUILJINHBI
b1.B.08 YIIPABJIEHUE UHBECTULHUOHHbIM ITOPT®EJIEM B YCJIOBUAX
HEOIIPEJAEJIEHHOCTHA

ABTOp: K.(0.-M.H., Tpod. MunacsH B.b.

Koa u HaumMeHoBaHMe HanpaBJjeHusi NoAroToBku: 38.04.02 MeHeKMEHT
IIpo¢duib: YpasieHue puckaMu B KOPIOpaLusax

KBanudukanus (crenedb) BLIMYCKHUKA: MarucTp

dopma 00yueHuUs1: OuHasl.

e ocBOCHUS IMCUHMILINHBI:

CdopmupoBarh KOMIETCHIIMH
- IIK- 3 CrnocoOHOCTh HCIIONIB30BaTh COBPEMEHHBIE METOJbI YIPABICHHUS KOPIOPATUBHBIMHU
(buHaHCAMU JUIs PELLICHUs CTPATEerHYeCKUX 3a/1ad.

Ilian kypca:
Tema 1 MuBecTHIMOHHBIN TIOPT(dETH € ero XapakTepucTUKU. [10THbBI aHaTN3 HHBECTHIIMOHHBIX
BO3MOXKHOCTEH JIJ1s1 MOPTQeis U3 IByX aKTUBOB.
WNuBecTuIMOHHBIE U (QUHAHCOBBIE peuieHus. Puck u noxoaHocts. HBeCTUIIMOHHBIN TOpThETDh
€ ero xapaktepucTuku. CucTeMaTHUeCKUil 1 HECUCTEMaTHUeCKU pUCKU. AHanu3 noprdenei us
JIByX aKTHUBOB C MO3HULIMU 0KUJAEMBIX TI0XOJHOCTEH U PUCKOB.
Tema 2TlopTdens u3 mobOoro koauyecTBa akTHUBOB. Teopuss MapkoBunia. Teopus Illapma-
JlutHepa.
3amaua MapkoBuna. DddektuBHas rpanuna. VHBECTUIIMOHHBIE W (PUHAHCOBBIE PELICHUS Ha
ppiHKEe Kanurtana. [lomymieHus TeopuM pblHKa Kanurtana. JIluaus peiHka kanurtana (CML).
Teopema pazneneHusl.
Tema 3 O01ee aHanuTHYECKOE MpeacTaBieHue 3G (HEKTUBHON TPAaHUIIBI U €€ HCCIICIOBAaHNE.
AHanuTtnyeckoe npeacrapieHue 3pPeKTUBHON rpaHullbl 6€3 6€3pUCKOBOro aKTUBA U C HUM.
Tema 4 PaBHOBecHast MOJIE]Ib CTOUMOCTH KanmUTaIbHBIX akTUBOB. CAPM Mozenb U ee KpuThka u
AMIIMPUYECKOE TECTUPOBAHUE.
Nunexcuas mozaenb. OcHoBHbie aonyiieHuss CAPM. Monens CAPM u ee npumenenus. Jluaus
pbIHKa IIeHHBIX Oymar (SML). Metozs! pacuera K03 puineHToB «OeTay.
Kputuka CAPM monenu v sMOupuydeckoe TECTUPOBAHUE.
Tema 5Hynb-6era CAPM. Mexnynapoanas CAPM.
CAPM wmonens st pelHKOB 0e3 Oespuckoro aktuBa. Hymb-Oeta CAPM. MexayHapoaHas
CAPM u ee npuMeHeHHeE.
Tema 6 YripaBiieHre WHBECTHUIITMOHHBIM MTOPTQEIeM.
Crparernyeckoe ¥ TaKTUYECKOE yIpaBieHUs nopTdeneM. AKTUBHOE U TACCUBHOE yIIpaBIICHUE.

DopMBI TEKYLIEI0 KOHTPOJISA U IPOMEKYTOUYHON ATTeCTALUM
B xoae peanusanun qucuuniauHbl 51.B.08 Ynpasiienne nHBeCTHIHOHHBIM NOPTQesieM B

yciaoBUsAX HeEONMpeaeJeHHOCTH MCHOJIL3YHOTCHA CICAYIOIHIME METOAbl TEKYHIEro KOHTPOJISA
yCIeBaeMOCTH 00y4YaloIMXCs:

Puck u goxonHocth KontponbHoe 3a/1aHue,
Onpoc
WNHBeCTUITMOHHBIN noptdenb e ero | KontponsHoe 3a/1aHue,




XapaKTEePUCTUKHI Onpoc

Teopuss MapkoBuna KontponbHoe 3alaHue,
Onpoc

PaBHOBecHas MoJieIb CTOMMOCTH KanuTaiabHbIX | KoHTponbHOE 3a/1aHue,

AKTHUBOB Onpoc

Anamu3z  moprdensHoro  uHBecTHpoBaHUs. | KoHTponbHOE 3a/1aHuE,

OrneHka KayecTBa ynpanlieHus: noprdenem Omnpoc

OcoOeHHOCTH yHIpaBieHUs WHBECTULMOHHBIM | KoHTposBHOE 3a/laHue,

noptderneM oomuranuii Omnpoc

IIpomexxyTouHass arTecTanusi mnpoBoAuTcs B (opme IK3ameHa ¢
NpUMEHEHHEeM CJIeIyIOIIMX METOJ0B: MHChbMEHHbIe OTBEThl HA IK3aMeHAIMOHHbIE
BOIIPOCHI.

OcHoBHas JuTeparypa:

AnueB A.T., Comuk K.B. YnpapneHnue nHBeCTULIMOHHBIM TOpTdeneM. YueOHoe
nocooue. — M., Jlamkos u K, 2015. https://e.lanbook.com/book/61060#book name

Huxutuna T. B., Penera-TypcyHnoBa A. B., ®pémmens M., Anpun A. B. OcHOBBI
opT¢eIbHOr0 HHBECTUPOBAHUS: YUCOHHUK JIJIsl OaKajaBpuaTa U MarucTpaTypbl /— 2-¢
u3 ., ucrp. u goi. — M. : U3narenberBo FOpaiit, 2016. — 262 ¢. — (Cepus : bakanasp
u Maructp. Akagemuueckuii kypc). — ISBN 978-5-534-03623-7. https://www.biblio-
online.ru/book/1DD14684-680C-459C-8AC9-F29C86B92C3F

[Hankua A.C., lankua B.A. DOxoHomuueckwe u (uHaHCOBbIe pHCKU. OICHKa,
yIapBJICHHE. [optdens VHBECTULUH. M.: Jamikos 51 K. 2016
http://www.iprbookshop.ru/60565.html



javascript:__doLinkPostBack('','ss~~AR%20%22%D0%90%D0%BB%D0%B8%D0%B5%D0%B2%20%D0%90.%D0%A2.%22%7C%7Csl~~rl','');
javascript:__doLinkPostBack('','ss~~AR%20%22%D0%A1%D0%BE%D0%BC%D0%B8%D0%BA%20%D0%9A.%D0%92.%22%7C%7Csl~~rl','');
https://e.lanbook.com/book/61060#book_name
https://www.biblio-online.ru/book/1DD14684-680C-459C-8AC9-F29C86B92C3F
https://www.biblio-online.ru/book/1DD14684-680C-459C-8AC9-F29C86B92C3F
http://www.iprbookshop.ru/60565.html

