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1. lTepeyeHb NJIAHNPYEMBIX Pe3yJIbTATOB 00YUYeHHsI MO JUCHHUIIHHE (MOAYJII0), COOTHECEHHBIX

¢ IVIAHMPYEeMbIMH pe3yJIbTaTaMH 0CBOEHUS IPOrpaMMbl

1.1.

KOMIIECTCHIUAMM C YUCTOM dTallia:

Huctummuaa b1.B.13 «OcHoBbl Teopuu mopTdernss» oOecrednBacT OBJIAJCHUE CICTYIOIIUMU

Kon HaunmenoBanue Kox  srama | HaumeHnoBanue 3Tana ocBOEHUs
KOMTIETCHII KOMTIECTCHIITNH OCBOCHUS KOMIIETCHITNH
uu KOMIIETEHIIH
U
ITK-15 YMeHne npoBOauTh aHanu3 peIHOYHBIX W | [1K-15.1 YMeHHue TpOBOAWUTH  aHAJIU3
CHEIM(PUICCKUX PHUCKOB ISl TPUHSATHUS PBIHOYHBIX M CHEIU(PUICCKHX
YIpaBIEHYECKUX PEIICHUN PHUCKOB TUISE MIPUHSTUS
YIPABJICHYECKUX PEIICHUN
HIIK-3 CnocobHocth  mpumeHsATh  ocHoBHbIE | JIITK-3.1 CrocoOHOCTh MIPUMEHSATD
MOJIOKCHUS TEOPHH TOPTQENss C y4eToM OCHOBHBIC TIOJIO)KEHHUSI TEOpUH
PHUCKOB B npodeccuoHanbHOM noptdens B nmpopeccuoHaNbHON
JCSTEIILHOCTH JIESITCIIBHOCTH

1.2 B pe3ynbTaTe OCBOCHUS TUCIHILINHBI Y CTYJIEHTOB JOJDKHBI OBITh C(HOPMUPOBAHBI:

OTO/TD (npu| Kon  stana Pesynbrarel 00yueHus
HAAUYUY OCBOEHUS
npogcmanoapma)l | KOMIIETECHIMH
npodeccruoHaIbHbIE
NCUCTBUSA
Ha ypoBHe 3HaHMIi: 3HaHUE METOJOB AaHaJIHW3a pPHIHOYHBIX U
crenupuIecKux pUuCcKOB
Pa3paboTka _
Ha ypoBHe yMeHHU: aHaIM3a PRIHOYHBIX U CIENN(UIECKUX PUCKOB
OTJEJIbHBIX
. IIK-15.1
HAIpPaBJIEHUN PUCK- =
Ha ypoBHE HaBBIKOB: OCHOBHBIX IOJIO)KEHUH TeOpHH MOpT(ens ¢
MeHeKMeHTa (A 6) .
Y4€TOM PUCKOB B NPHIIOKEHUH K TPO(HECCUOHATILHON JEATEIbHOCTH.
aHaJIM3a PHIHOYHBIX U CHEU(PUIECKUX PUCKOB
KoncynsTupoBanue Ha ypoBHe 3HaHMIl: OCHOBHBIE NOJIO)KEHUH Teopuu mnoptdens c
KIINEHTOB 1o y4€TOM  PHUCKOB B  TPWIOKEHHMM K  Npo(ecCHOHATbHOM
COCTaBJICHHUIO ACSATCIIbHOCTH.
(MHAHCOBOTO IIIaHA Ha ypoBHE yMeHHMIi: NPUMEHEHHS OCHOBHBIX IMOJIOXEHUH TEOpUU
ATIK-3.1 nopT¢ens ¢ yueToM pUCKOB B IPO(heCCHOHATIBbHON JesITEIbHOCTH

u  (HOPMUPOBAHHIO
[1EJICBOTO
WHBECTUIIHOHHOTO

noptdens (B 7)

Ha YPOBHEC HABBIKOB: HCIIOJIE30BATH OCHOBHBLIC IOJIOXXCHUA TCOPHUU
HOqu)eJ'IH C Y4€TOM PUCKOB B HpO(l)eCCI/IOHaJIBHOI\/’I ACATCIIBHOCTH.

2. O6beM U MecTO TUCHHUILTNHEBI (MoayJisi) B ctpykrype OI1 BO

Huctunnuna «OcHOBBI Teopuu mopTdens» oTHocutTcss k Onoky b1.B. «BapuatuBabie». Koa
muctuiuabl b1.B.11. Iuctunnmaa usydaercss Ha 4 kypce, B 7 cemectpe. OOmas TpyaoeMKOCTh
mucnuruinHbl 144akanemuueckux/108 acrpoHomuueckux yaca (4 3E).

Conepxxanne

Kypca

SABIISICTCA

JJOTUYCCKUM MPOAOJIKCHUEM U pPasBUTUEM  OTUCHHUILIWH:

((HHBCCTHHHOHHLIﬁ aHaJInu3», «DUHAHCOBEIC HWHCTUTYTBI U PBIHKW», «Yuer n aHaJIU3», U CIIY)KUT OCHOBOM
JJIs1 OCBOCHUS JUCIHMIIIINH, «OCHOBBI PUCK-MCHC/[PKMCHTA)», <<Hp0H3BO}IHBIe (bl/IHaHCOBI)Ie HHCTPYMCHTGI».




KonmdecTBo akageMHYeCKUX/ acCTPOHOMHYECKMX YacOB, BBIACISEMBIX Ha KOHTAaKTHYIO paboTy c
npemnojaBarenaeM, cocrasiser 72/54 yaca, w3 Hux 36/27 — Ha JCKIMOHHBIC 3aHATH, 36/27 — Ha
NPaKTHYECKHE 3aHATHs, Ha CaMOCTOSATENBbHYIO paboTy oOydwaromuxcs orBoautcsi 36/27 uacos. 36/27-
KOHTPOJIb.

dopmMoii MPOMEKYTOUHOHN aTTECTAlMU B COOTBETCTBUHU C YUCOHBIM IIJIAHOM SIBJISICTCS 9K3aMEH.

3. ConepskaHue U CTPYKTYPa TUCHHUIIMHBI (MOIYJIs1)

Tabmuma 2.
n/n HaumenoBanue TeM O0beM TUCHUIIMHBI (MOTYJIs), Yac. dopma
(pa3nesioB) Bceero KonrakTHas TEeKYyLIero
padora KOHTPOJIsA
o0yJaromuxcst ¢ ycneBaeMocTu?,
npenojaaBarTejiemM NMPOMEKYTOUYHOM
10 BHJIaM y4eOHbIX aTTecTaluu
3aHATHI
a | 1m CP
Ounas popma 0dyuenus
Tema 1 | Puck u 10XOQHOCTb 12/9 4/3 4/3 4/3 0, K3
Tema 2 | IHBECTULIMOHHBIN 24/18 8/6 8/6 8/6 0,K3
nopTdeb U ero
XapaKTEPUCTHKU
Tema 3 | Teopust MapkoBuiia 24/18 8/6 8/6 8/6 0, K3
Tema 4 | PaBHOBecHast MOJIEIIb 12/9 4/3 4/3 4/3 0,K3
CTOMMOCTH KaIllUTaJIbHBIX
AKTHBOB
Tema 5 | Ananu3 noptdeabHOro 12/9 4/3 4/3 4/3 0, K3
uHBecTUpoBaHus. OneHka
Ka4yecTBa YIPaBICHHS
noprdenem
Tema 6 | OCOOCHHOCTH yITPABIICHHS 24/18 8/6 8/6 8/6 0, K3
MHBECTUI[HOHHBIM
noptdeneM obnuraiuii
IIpomesxyTounas 36/27 IK3aMeH
aTTecTanmus
Bcero: 144/108 | 36/27 36/27 36/27 36/27

** — hopmul mexyweeo koumpons ycnegaemocmu: onpoc (O), mecmuposanue (T), konmponvHoe
3adanue (K3), konnoxeuym (K), acce (3), pegpepam (P), oucnym (/]) u op.

Coaep:xanue THCHMILIMHBI (MOYJIs1)
Nenn/m | HawmmenoBaHmue Conep:xanue TeM (pa3esoB)
TeM (pa3aesioB)

Tema 1 | Puck u goxoqHocts | MHBeCTHIIMOHHBIE U (PMHAHCOBBIE pellleHHs. PUCK U JOXOJHOCTb.
JloxoIHOCTh, €€ pacueT U BUAbl. CUCTEeMaTUYECKUN U
HECUCTEMATUYECKNUN pUCKU. B3aMMOCBS3b TOXOTHOCTH U PUCKA.
Tema 2 | MuBectunimonnsiii | [lorsTHe mHBecTUIIMOHHOTO TIOpTderns. Oxumaemas J0X0THOCTb.
noptdens e ero Jlucniepcrst M CTaHIAPTHOE OTKIIOHEHHME KaK MEphI PUCKA.
XapaKTePUCTUKH
Tema 3 | Teopus 3anaga Mapkosuna. DddektuBHas rpanuiia. IHBeCTUIIMOHHBIC U




MapxkoBuia (hMHAHCOBBIC PEUICHHS HAa PHIHKE KamuTama. JlonyIieHus TEOPUN pPhIHKA
kanutana. Jluaus peiaka kanurtana (CML). Teopema pazaenenus.

Tema 4 | PaBHoBecHast WNunexcHas moaens. OLeHKa CUCTEMaTHYECKOTI0 M HECUCTEMATHYECKOI O
MOJIeJIb CTOUMOCTH | PUCKOB OTAEJILHOT0 akTHBa U noptdens. Jusepcudukanus. Xopoiio
KalUTaJIbHBIX nuBepcupuIrpoBaHHbIN opTdens. OcHoBHBIE nomymmeHuss CAPM.
aKTHBOB Mogaens CAPM u ee npuMeHeHue ISl pelICHUs MPAKTUYECKUX 3a/1a4.

JIunus peiaka neHHbIX Oymar (SML). Metoas! pacuera ko3 HUIIHEHTOB
«OeTay.

Tema 5 | Ananus Ananus i nopTQeabHOro HHBECTUPOBAHUS. THITBI aHAIUTHKOB.
noptheapHOro WcTounuku u cymMMa Karnurania, CTaJu1 KU3HEHHOTO LIUKJIA, TUIIbI
WHBECTHUPOBAHMUS. WHBECTOPOB, 1IeJIU U orpaHnyeHus. OLeHKa YPOBHS YIPABICHUS
OrneHka KayecTBa noptdenem: nokasarenu [lapna, Tpeiinopa, «anbda» J>keHceHa.
yIIpaBICHUS
noptdenem

Tema 6 | Ocobennoctu Bpemennas cTpykTypa NpOLEHTHBIX CTaBOK, KPUBask JOXOAHOCTEH.
yIpaBiIeHUs Jlropauust ¥ BBIMYKJIOCTb, KAK MEpPhI PUCKA OOIHUraluu 1 nopTdens
WHBECTUITMOHHBIM | oOnuranuii. IMMyHU3amus, Kak crioco0 yrpaBICHHs] PUCKOM JIOJITOBBIX
noptdenem 00513aTEILCTB.
oOuranui

4. Marepuajbl TeKyllero KOHTPOJISI YCINeBAeMOCTH M (OHI OLEHOYHBLIX CpPeACTB

NPOMEKYTOYHOM aTTecCTANMH 10 JMCHHUILIMHE (MOLYT10)

4.1. (I)OprI H METOJAbI TEKYINEI0 KOHTPOJIA YCIIEBAEMOCTHU U l'[pOMe)KyTO‘lHOﬁ aTrreCcranuu.

4.1.1. B xoze peanuzanuy JUCUUTUIMHBI « OCHOBBI TEOPHH MOPTQEISD» UCTOIB3YIOTCS CIETYIONIHNE METOIbI

TEKYLICTO KOHTPOJIA U YCIICBACMOCTH o6yqalonmxc;1:

— IpU MPOBEICHUH 3aHATHI JEKIIMOHHOTO THIA: 0Ipoc(0);

— IpY IPOBEJCHUM 3aHATHI CEMUHAPCKOTro TUIa: KOHTpoJsibHOE 3aaanue (K3)

4.1.2. Dx3aMeH NMPOBOANUTCS MHUCHMEHHO: PEIICHUE MPAKTHYECKUX 3a7ad.

4.2. MaTtepuaJjibl TeKyIIero KOHTPOJIsA YCIIeBaeMOCTH.

Bonpocsl a5 yerHoro onpoca (Tema 1)

1. WNuBectuiimonnele 1 (pUHAHCOBBIE PEIICHUS.
2. [Ipsimbie 1 mopThenbHbIe MHBECTULINH.
3. Puck 1 noxogaocts. CIocoOBI X OLIEHKH.

Bomnpocs! a1 yerHoro onpoca (Tema 2)

1. [ToHsATHE UHBECTHITMOHHOTO MTOPTQEs.

2. Oxxugaemasi I0X0AHOCTb U PUCK MOPT(hes.
Bomnpocsl a1 ycTtHoro onpoca (Tema 3)

1. 3agaua MapkoBuna. DpQpekTuBHAsS TPaHULIA.

2. PeiHOUHBIN NIOpT(dhETsh U MHIIEKCHI (POHIOBOTO PHIHKA.

3. Jlunus peinka kanutaia (CML).



Bomnpoce! ni1s1 ycTHoro onpoca (Tema 4)

l.CucremaTnuecKuii U HECUCTEMATUUYECKUM PUCKH.
2. PeiHOYHBINA TOPTQENh U MHACKCHI (POHTIOBOTO PHIHKA.

3. Auepcudukamus. Xopouo JUBepCHPUIMPOBAHHBINA TOPTHEb.

Bonpocsl a5 yecrHoro onpoca (Tema 5)

1. Ocnosuble nonyuenuss CAPM. Moaens CAPM u ee npumeHeHus.

2. Jluaus peiaka reHHBIX Oymar (SML). Meroasr pacyeta K03 HUIIMEHTOB «OeTay.
3. Kputuka CAPM.

4. Nanexcuag moneis u CAPM mones.

Bonpocsl a5 yecrHoro onpoca (Tema 6)

1. BpemeHHas cTpykTypa MpOIEeHTHBIX CTaBOK. KpHBast JOXOIHOCTEH.

2 Jropamust oomuranuu 1 opTdenst 0OIUTaIHid.

3. BrimykiiocTs obnuranuu v noptdess oonuraruii.

4 NMmyHm3amms, Kak croco0 yrpaBleHUs] pPUCKOM J0JTOBBIX 00s13aTEIIbCTB.

Kounrpoasnbie 3ananus (Tema 1)

1. [TycTh UMEIOTCS IBa BIIOXKEHUS, 002 UIUTEIHLHOCTHIO B OJJUH BPEMEHHOM NEPUOa U IBYMsI BO3MOKHBIMH
MCX0JIaMHU B MOMEHT =1, KakJIbIil U3 KOTOPBIX UMEET BEPOATHOCTH B 50%.

t=0 t=1
Brnoxxenue 1 Py6. 1000 Py6. 950 Py6. 1150
Broxenue 2 Py6. 100 Py6. 90 Py6. 120

OneHuTh MX O0XXKHMIAEMbIe TOXOJHOCTH M CTaHJApTHbIE OTKIOHEHHS 3a mepuoj BioxkeHus. Kakoe u3
BJIO’KEHH 00Jiee pUCKOBaHHO?
2. JloxoaHocTh opTderns 3a 8 et mpecTaBieHa B Tabnule:

Tonpr 1 2 3 4 5 6 7 8
JloxoaHoCTh | 5 10 8 -6 5 -3 8 110
(%)

OLICHI/ITB OXKNJACMYH0 JOXOOHOCTb U PUCK HOpT(l)eJ'IH, MMPEACTABJICHHLIC ITOKA3aTCIISIMU €€ BBI60pO‘IHOFO
CpECOHETO U HECMEIIICHHOM OIIEHKU CTaHJAPTHOT'O OTKJIOHCHHA.

Konrtpoasnoe 3aganne (Tema 2)

1. Uepes roj lieHa akIUK MOXKET UMETh CIICAYIOIIECe PacIpe/IeiicHHE:
Lena akiuu 10 py®. 20 pyo. 40 py6.
BepositHOCTB 50% 30% 20%

OrnpeaenuTh 0XUAAEMYIO JOXOTHOCTh U PHUCK, CBSA3aHHBIN C IIEHON aKIMK Yepe3 TO/I.



2. PaccMoTpuM paBHO B3BelIeHHBIN moptdens ¢ TpeMs aktuBamu A, B, u C. Mbl 3HaeM, 4To
oa=5%,

08=10% u 6c=12%. Onpenenuts cTaHAAPTHOE OTKIIOHEHHE MOPThENns eciu:

Pas = 02, Pac= - 02 H pBC = 045

3. Axuus, He MpUHOCAILIAS AUBHIEHIBI, UMeeT KoddduuueHT Oeta 1,2, 0KUAAEMYIO0 PHIHOYHYIO
I0X0aHOCTh 8% W OoXuaaemyr crTaBky poxonHoctu 10%. PaccumraiiTe MOXOOHOCTH JJIA aKIUU C
koa(ddurmentom Oera paBHbIM 1,5.

Kountposasnoe 3aganue (Tema 3)

1. V Bac ectb crnenyromas nHpopMalys o IBEHIAPCKOM PbIHKE:

AKTHB i Bi oi
[IBeiapckuii MHIEKC 1.00 0.150
Kommnanus 1 1.12 0.235

1.06 0.285

Komnanus 2

Ha ocHoBanuu 3T0ro Haiitu crienupuyeckuil puck J0XoHocTel komnanuiil u 2.
2. JIoX0THOCTH aKTHBa U COOTBETCTBYIOIIETO PHIHOYHOI'O MHJEKCA 3a § JIeT IPECTAaBIICHbI B IBYX

Ta0IuLax:
Toxsl 1 2 3 4 5 6 7 8
JloxomHOCTh | 5 10 8 -6 5 -3 8 10
(%)
T'onmer 1 2 3 4 5 6 7 8
JloxoaHocTh | 3 10 12 -10 3 2 4 12
(%)

OHGHI/ITI) TIOJTHEIN PUCK aKTUBa B BU/IC CTaTUCTUYCCKOMU OLCHKU AUCIICPCHUU NOXOAHOCTHU aKTUBA U
Pa3JI0XKUTH €ro HAa PIHOYHYIO 1 CHCI_II/I(l)I/I‘-ICCKYIO qacCTu.

Kounrtposabnoe 3aganue (Tema 4)

1. V Bac ecth crnenyromias nHpopMaiys o PpaHIly3CKOM phIHKE:

AKTHB | Bi Oi
@paHIy3cKuil MHIEKC 1.00 0.163
Kommanus 1 1.12 0.244

1.06 0.297
Komnanus 2

Ha ocHoBanuu s3Toro Haiitu crienuuyeckuii puck J0xXoHocTel komnanuii 1 u 2.



2. JIoXOAHOCTH aKTHBAa U COOTBETCTBYIOIIETO PHIHOYHOTO MHJIEKCA 3a 8 JIET PEICTaBICHbI B ABYX

Ta0IUIAX:
Tonmer 1 2 3 4 5 6 7 8
JloxomHocTh | 3 13 8 -8 1 -4 10 12
(%)
Tonxer 1 2 3 4 5 6 7 8
JloxoaHocTh | 3 4 5 3 5 -2 4 5
(%)

OIIGHI/ITI) TTOJTHBIN PUCK aKTHBaA B BUAC CTaTUCTUYCCKOMN OLCHKU AUCIICPCUN NOXOAHOCTU aKTUBA U
Pa3JI0XKUTh €ro Ha PIHOYHYIO U CHCI_[I/I(bI/I‘IeCKy}O qacCTu.

KonTpoasnoe 3aganue (Tema 5)

l.Akuus, He mNpuHOCAWIAs AUBUACHABI, MUMEET OXUIAAEMYIO0 CTaBKy AoxoaHoctu 12%. Oxupaemas
pBIHOYHAS 10XOMHOCTh 9%. bespuckoBas craBka 7%. Paccumtaiite 3HadeHue koddduuuenra Oera
COOTBETCTBYIOIIEH KOMIIAHUH, KaK MTOKAa3aTeNsi PpIHOYHOTO PUCKA.

2. PaccMoTpuM paBHO B3BeIICHHBINH IOpTdens ¢ Tpems aktuBamu A, B, u C. Mb1 3HaeM, uto 6a=7%,
08=9% u 6c=15%. KoapuumenTs! monapHbIX KOPPEISIHI STUX aKTUBOB PaBHBI:

pae=0.5, pac=-0.4u psc= 0.35. Koaddurments! 6era 3tux aktusoB pasuel S, =09 , S, =12u f. =13

[Tokazarens peIHOYHOTO pHCKa paBeH 8%. OmnpenenuTh crenupuuecKuii puck mnoptdens B Buie
CIIaraéMoro B COOTBETCTBYIOIIEM pAa3JIOKCHUH MOJHOTO pUCKa MNOpTdens B BUAE AUCIHEPCHU €ro
AO0XOAHOCTHU Ha CJiaraCMbIC PIHOYHOI'O U CHGHI/I(i)I/I‘IeCKOFO PHUCKOB.

KonTpousnoe 3ananne (Tema 6)

l.AK1ys, HE TpUHOCAIIAS IUBUACHIBI, HUMEET OXHUIAAeMyl CcTaBKy noxomHocTu 10%. Oxumaemas
pblHOYHast JoxonHOcTh 8%. be3puckoBast craBka 5%. PaccumTtaiite 3HadeHune koadduunmeHta Oeta
COOTBETCTBYIOIIEH KOMIIAHUH, KaK TIOKa3aTelsi PpIHOYHOTO PUCKA.

2. PaccMOTpHuM paBHO B3BelICHHBIH opTdens ¢ Tpems aktuBamu A, B, u C. MbI 3HaeM, uto 6a=5%),
08=10% u 6c=12%. KoaddummeHTs nonapHbIX KOPPEISIHA ITUX aKTUBOB PaBHBIL:

pre=0.2, pac=-0.2u pec= 0.45. Koapduuuents! 6era stux aktusos pasusl S, =08, f; =11u f. =13.
[Toka3zarens pbpiHOYHOrO pucka paBeH 5%. Omnpenenuth crneunpuyeckuid puck mnopTdens B BHJE
CJIaraeMoOro B COOTBETCTBYIOIIEM pPAa3JIOKEHWH IIOJIHOTO pHUCKa TOpTdens B BUAE AHMCIEPCHU €ro
JIOXOJJHOCTH Ha cJlaraeMble pbIHOYHOTO U CIIEHU(PUUECKOr0 PUCKOB.

4.3. OueHovHbIe CPeACTBA /sl MPOMEKYTOYHOM aTTeCTAIUN 00YYAIOIIUXCS.
4.3.1. TlepeyeHb KOMIIETEHIIMH ¢ yKa3aHueM 3TanoB uX (opMHpPOBAHHA B MpoIecce

ocBOeHHMs oOpa3oBaTesibHOM mporpammbl. Ilokasaresm W KpUTEepHMM OLCHUBAHMA
KOMIIETEHIHI C y4eTOM 3Tana ux ()OpMUPOBAHUS

‘ Kox Hanmenosanue ‘ Koxg  orama ‘ HammenoBaHnue 3Tama 0CBOEHUS




KOMTIETEHII KOMTIETCHIINH OCBOCHUS KOMIIETCHIINH

uu KOMIIETEHIIH
U

ITK-15 YMeHue npoBOauTh aHanu3 peIHOYHBIX W | [IK-15.1 YMeHHe TpOBOAWUTH  aHAJIU3

CHEIM(PUICCKUX PHUCKOB IS TPUHSATHUS PBIHOYHBIX ¥ CHEIU(PUICCKHX

YIpaBIEeHYECKUX PeIIeHUN PHUCKOB TUISE MIPUHSTUS

YIPABJICHYECKUX PEIICHUN
HIIK-3 CnocobHocth  mpumeHsATh  ocHoBHbIC | JIITK-3.1 CrocoOHOCTh MIPUMEHSTH

MOJIOKEHHUST TEOPUH TNOPTPENs ¢ ydeToMm
PHUCKOB B npodeccuoHanbHOM
JESITEIbHOCTH

OCHOBHBIC TIOJIO)KEHHUSI TEOpUH
noptdenst B mpodheccuoHaIbHOM
JIESITEIIBHOCTH

crenupuIecKux PHUCKOB

Oran  0CBOEHUs ITokazaTenu oueHUBaHUA Kpurepun
KOMIIETCHIINU OLICHUBAHMUS
MK-15.1 CriocobeH ompenenuth OCHOBHBbIE TOHATHS | OnpenerneHsl OCHOBHBIE
YMenue IPOBOJUTH | PIHOYHBIE U cHielU(UIECcKre PUCKH NOHATHA  PBIHOYHBIX U

aHanmM3  pBIHOYHBIX ¥ | CrocoOeH MPOBOAUTH KIIACCH(DPHUKAIINIO PHCKOB,
IIpuMeHss€T OCHOBHBIE IIOHATUSA DJKOHOMUKH

JUTS MIPUHSTHS | OpPraHU3alluK, HEOOXOAMMBIE JUIsl MPOBENEHUS
YIIPaBIE€HYECKUX aHaju3a PHIHOYHBIX U CHELU(UUYECKUX PUCKOB
peneHuin JUISl TIPUHATHUSA YIIPABICHYECKUX PEILICHUI

crenu(UIECKuX pUCKOB
[MpoBenena kinaccuduranus

PBIHOYHBIX u
creun(UYECKUX pUCKOB
[IpumeHeHs! OCHOBHBIE
HOHSITHS 9KOHOMUKH
OpraHu3aluy,

HEoOXO0IuMble TUISL
IIPOBEICHUS aHaJM3a
PBIHOYHBIX u

CHGIII/I(bI/I‘ICCKI/IX PUCKOB IJId
IIPUHATUS  YIIPABIECHYECKUX
peLIeHHI

MPUMCHATH

noptdenst

JIITK-3.1. CnocobHOCTh

MOJIOKCHUA

OCHOBHBIE | C  yYE€TOM  pHUCKOB B

3HaeT OCHOBHBIC ITOJOXKCHHS TCOpHHU HOpT(l)CJ'ISI
IIPHUIIOKCHUN

TeOopuH | IPO(eCCUOHATTFHON e TeNbHOCTH.

JACATCIIBHOCTH

ACATCIIBHOCTH.

B| Crioco0eH TPUMEHSATh OCHOBHBIE TOJIOKEHUS
npodeccuoHaNbHOM Teopun  moptdens B MpodeccHOHANTbHOMN
EATENIbHOCTH
Cnoco0eH UCI0Ib30BaTh OCHOBHEIC TTOJIOKECHUS
Teopur  moptdenst B MPoQPEeCcCHOHATBHOU

JleMoHCTpUpYET 3HaHUE
OCHOBHBIX MTOJI0KEHUH
TEOpUHU MOPT(eENs C y4eToM
PUCKOB B MPHIOKEHHH K

npodeccuoHambHOM
NeSITeTTbHOCTH.

[Tpumenser OCHOBHbIE
MTOJIOKECHHS TEOPHH
noptdens B
npodecCuoHaNbHOM
JeSITebHOCTH

[Ipn BBIIIOJIHEHU U
pacyeTHoOro 3aJJaHus
MIPUMEHSIET OCHOBHEIC
MOJIOKEHUS TEOPHH
noptdens B
npodeccroHanbHOM
TEeSITETTHHOCTH.

4.3.2. TunosBbie OLICHOYHBbIE CPEACTBA




Crucok BOITPOCOB I TOATOTOBKH K 9K3aMCHY:

1. MaBecTumonnele u puHaHcoBbie pemieHus. [IpsMbie u mopTheabHbIe UHBECTHIIHH.
2. Puck n noxomuocts. CIiocoObI UX OLEHKU.

3.CucrteMaTUYECKU U HECUCTEMAaTUYECKHUI PUCKH.

4. PeiHOYHBIH IOPTQENs U UHACKCH (POHIOBOTO PHIHKA.

5. IlonsiTe HHBECTUITMOHHOTO MOpTders. Oxumaemasi J0XOJHOCTH PUCK TOPTQEIIs.
6. 3amaua MapkoBuma. D¢ deKTuBHAs TpaHUIa.

7. JlonyiueHus: TEOpUH phiHKa KanuTajia. JInnus peinka Kanuraia (CML).

8. Teopema pazaeneHusl.

9. Uunekcuas monens 1 CAPM mozens.

10. OueHka cucTeMaTH4YECKOT0 U HECUCTEMAaTUYECKOT0 PUCKOB OTJIEIBHOTO aKTUBA U MOPTQEs.

11. JuBepcudukanus. Xopoio TuBepcuPpUIMPOBAHHBIA TOPTQEIb.

12. OcnoBuble nonymenuss CAPM. Mogens CAPM u ee npumeHeHus.

13. Jlunus peiaka neHHbx oymar (SML). Meroas! pacuera kosdpdurmentos «oeta». 14. Kpuruka CAPM.
15. Ananu3 st noptheabHOro UHBECTUPOBAHUS. THIIBI aHAIUTUKOB.

16. McToYHMKY U CyMMa KaluTama, CTaINH KU3HEHHOTO IIUKJIA, TUITHl MHBECTOPOB, IIEJIH U OTPAHHYCHUSI.
17. Ouenka ypoBHs ynpaBieHus noptdenem: nokasatenu Lllapna, Tpeiinopa, «ansha» [xeHceHa.

18. MHCTUTYIIMOHATBHBIC ¥ HHIUBUIYATbHBIC HHBECTOPHI. BBIOOp IIEeHHBIX Oymar B mopTheb.

19. Crpareruueckoe (SAA) u taktuueckoe (TAA) pacripenenenue akTuBoB. Beibop GeHumapka.

20. Bpemennas cTpykTypa NpOLEHTHBIX CTaBOK. KpuBas 1OXOQHOCTEM.
21. [Troparus oOnuranuu u noprdens ooauranuii.

22. BpImyki0cTh 00IUTauy 1 NopTQens o0Iuramuii.
23. VmmyHu3amus, Kak crocod yrnpaBiieHUs] pUCKOM JOJTOBBIX 0053aTENbCTB.

HDI/IMCD OK3aMCHAITMOHHOT'O 3aJIaHUA

1. ITycTh uMerOTCS 1Ba BIOXKEHHSI, 00a AITUTEIBHOCTHIO B OJIMH BPEMEHHOW MEpUOa U JBYMS
BO3MO>KHBIMHU UCXOJIaMU B MOMEHT t{=1, KaXXIbIil 13 KOTOPBIX UMEET BEPOITHOCTD B 50%.

t=0 t=1
Bnoxen Py6. Py Py6.
ne 1 2000 6. 1950 2150
Bnoxen Py6. Py Py6.
ue 2 200 6. 190 220

OneHnTh UX OXXKHIACMBIC TOXOMHOCTH M CTaHAAPTHBIC OTKJIOHEHHsS 32 TIEPHOJ] BIIOKECHUSI.
Kakoe u3 Broxenuii 6os1ee pucKoBaHHO?
2. JloxomHocTh MOpT(ens 3a 8 IeT mpeacTaBieHa B Tabue:

T'oger 1 2 3 4 5 6 7 8

Joxoanocts | 10 12 15 18 -5 -3 6 15




(%)

OneHnuTh 0XKHUIAEMYIO JOXOAHOCTb U PUCK MOPT(hEst, mpeCTaBICHHbIC TOKAa3aTeIsIMH €€
BbIOOPOYHOI'O CPEHEr0 M HECMEILIEHHOM OLICHKH CTaHIapPTHOIO OTKJIOHEHHUS.

3. Uepes rox 1ieHa akIIMK MOXET UMETh CIIEYIOIee pacipeiesieHue:

Ilena akmuu 40 pyO. 50 py6. 60 pyo.

BepositHOCTB 20% 70% 10%

Onpenenuth 0XXUIAEMYIO TOXOAHOCTh M PUCK, CBSI3aHHBIN C [IEHOW aKIUU 9epe3 TO/I.

4. PaccMOTpUM paBHO B3BEUICHHBIH mopTdens ¢ Tpems aktuBamu A, B, u C. Mbl 3HaeM, 4To
oa=10%,

0s=11% u 6c.=20%. OnpenenuTh CTaHAAPTHOE OTKIIOHEHUE TTOPT(HEs eCIIu:

Pas = 05, Pac= - 0.2u pPBC = 0.34.

5. Axuusi, He IPUHOCSIIAS AUBUICH B, UMeeT KodpduimeHT oeta 1,5, 0)KumaeMyro ppIHOYHYIO
JOXOTHOCTh 6% M 0XHMIAaeMYI0 CTaBKy HOXOAHOCTH 8%. Paccumraiite NOXOTHOCTH AJsl aKIUM C
HYJIEeBBIM K03 uimenTom oera.

IIIxana oneHNBaHUA

CaMocCTOsTENbHO U BEPHO ONPENEIECHbl OCHOBHbBIE Otnuuno (85-100 6aoB)
MPHUHIIAITEI KOPIIOPATUBHBIX (UHAHCOB I TTOHUMAaHUS
TEeOpUU mopTdhens.

3HaeT OCHOBHBIC IOJIOKEHHSI TEOPHH TOPTHEs,
OCHOBHBIE KPUTEPHUHU U TIOKA3aTENU JOXOTHOCTU

CdopMynupoBaHbl OCHOBHBIE TPUHLMIBI  JIJIS

OIICHKH JIOJITOCPOYHBIX aKTHBOB, MIPUHATHUSA
WHBECTHUIIMOHHEIX pelIeHHi, peleHuit o
(buHAHCHPOBAHMUIO, (hopMUPOBaHHUIO OUBUAEHIHOU

MOJIMTUKA U CTPYKTYpHl KalluTana, OLEHKH OXKHAaeMOil
JOXOJJTHOCTH MHBECTULIMOHHOTO MOPTQens

Br106paHbl METO/IBI 17151 OLIEHKU aKTUBOB, IPUHATHUS
MHBECTULMOHHBIX pelIeHuH, peleHni o
(uHAHCUPOBAHMUIO, (hopMUPOBaHHUIO JIMBUJICHTHON
IIOJINTUKU U CTPYKTYpPBI KaluTasia

[TpoBeneHa olieHKa THBECTUIIMOHHOTO TTOpTdens

IIpumeneHbl OCHOBHBIE MIOJIO’KEHUS
KOPIIOPaTUBHBIX (PMHAHCOB Ul TPOBEICHUS AaHAIU3a
PBIHOYHBIX M CHEIU(PHUUECKUX PUCKOB IPH HPUHATHH
YIIPABJICHYECKUX PEIICHUIN

N3mepseT cucreMaTnyeckue 1 HECUCTEMATHUECKHE

PHUCKH UHBECTUIIMOHHOTO MOpTdens

CamocTOosITeTbHO U BEPHO OMpPENeSIEeHbl OCHOBHBIC Xopomo (70-84 6amna)
MPUHIIUIIBI KOPIIOPATUBHBIX (MHAHCOB Il TMOHUMAaHUS
TEOpHH MOPTQeTs.

3HaeT OCHOBHBIE TOJIOKEHHUS TEOpHH MopTdens,




OCHOBHBIE KPUTEPHUH U ITOKA3ATEIN TOXOIHOCTH
ChopmynupoBaHbl OCHOBHBIC TMPUHIUIBI IS

OLICHKU JIOJTOCPOYHBIX aKTHBOB, MPUHATHUSA
WHBECTUIIMOHHBIX peLIEHH, peleHuit o
(hHMHAHCUPOBAHUIO, (hopMHUPOBaHHIO IVBUIECHIHON

MOJIMTUKA U CTPYKTYPHl KaluTana, OICHKU OXHUIaeMOM
JIOXOJTHOCTH MHBECTUIIMOHHOTO TTOPTQheIIs

Br1Opanbr METOIBI JIs1 OIICHKU aKTUBOB, IPUHSATHUS
MHBECTUIIMOHHBIX peIIeHuH, peleHui o
(uHAHCHPOBAHMIO, (bopMHPOBaHUIO JUBUIECHIHOM
MOJINTUKU U CTPYKTYPHI KaluTajaa

[IpoBeneHa oreHKa MHBECTHIIMOHHOTO MOpThEns ¢
HEOOJIBIIIMMHU OIIHOKaAMHU

[TpumeneHb! OCHOBHEIC MTOJI0KEHUS
KOPIIOPATHBHBIX (PMHAHCOB JUIS IPOBEJICHUS aHaIM3a
PBIHOYHBIX H CHEIMU(PUYESCKUX PHUCKOB TMPH MPUHATHH
YIPABJICHYCCKUX PEIICHHH

N3mepsieT cucteMaTndecKue U HECHCTEMATHICCKHE

PHUCKH MHBECTUIIMOHHOTO noprdens c

HEOOJIBIITUME OITHOKAMU

CaMoCTOSITEIbHO OIPE/ICIICHBI OCHOBHBIC
NPUHIUIBl KOPHOPATHBHBIX (UHAHCOB I MOHHUMAHHSI
TEOPUHU TIOPT LS.

JIeMOHCTpHPYET OrpaHUYCHHbIC 3HAHUS OCHOBHBIX
MOJIOKEHUHA TeOpHH MOPTQENs, OCHOBHBICE KPUTECPHH U
MOKa3aTeN JOXOAHOCTH

CdopmynupoBaHbl HEJI0OCTATOYHO BEpHO
OCHOBHBIC TPUHIMIBI I OICHKH JIOJITOCPOYHBIX
AKTHUBOB, OIICHKHU OKHTaeMOU TOXOTHOCTH

WHBECTUIIMOHHOTO MOPTQes

BriOpansl ¢ omumbOkamMu METOABI ISl  OICHKU
aKTMBOB,  NPHUHATHS  WHBECTULMOHHBIX  pELICHUH,
pemieHUid MO0  (PUHAHCUPOBAHHIO,  (POPMUPOBAHUIO
JTMBHJICH/THON MOJIMTUKH U CTPYKTYpPHI KaruTasa

[IpoBeneHa oreHka MHBECTUIIMOHHOTO MOPTQENs C
OIINOKaMu

[IpuMeHeHbl ¢ OMMOKaMH OCHOBHBIE TOJIOKECHHS
KOPIIOPATUBHBIX (PMHAHCOB IS TPOBEICHUS aHaIH3a
PBIHOYHBIX M CHEHU(PUUIECKUX PUCKOB TIPH TMPUHITUH
YIPABJICHUYECKUX PELICHUN

N3mepsieT cuctemMaTH4ecKrue U HECUCTEMAaTUUECKIE

PUCKH UHBECTHUIIMOHHOTO MOpTdens ¢ omudkamu

Y nosnerBoputenbHo (50-69
OaIIOB)

He wmoxer cdopmynupoBath OCHOBHBIE
MOJIOKEHUS TEOpUH MOpPT(hENsi, OCHOBHBIE KPUTEPUH H
IIOKa3aTeNH JOXOJHOCTH.

He moxer copmynupoBaTh OCHOBHBIE PUHIUIIBI
JUISL OLIEHKH JTOJITOCPOYHBIX AKTUBOB, OLICHKU OKHJaeMOM
JIOXOJIHOCTH WHBECTUIIMOHHOTO OPTQes

HeynosnerBopurenbHO
(Menee 50 6amioB)




He BbIOpaHbI METOABI UIsl OLEHKH aKTUBOB,
NPUHATHS WHBECTULIMOHHBIX pEIICHUH, pEemeHuid 1o
(MHAHCUPOBAHMIO, (OopMHPOBAHUIO JUBUIEHAHOM
HOJUTHUKH U CTPYKTYPHI KaruTana

IIpoBesneHa olleHKa MHBECTULMOHHOTO HOPTdENs ¢
rpyOBIMU OIIMOKaMU

He moxer copmynnpoBaTb OCHOBHBIE TOJI0XKEHUS
KOPIOPAaTHBHBIX (MHAHCOB ISl TPOBEJACHHUS aHAIN3a
PBIHOYHBIX M CHELU(PUUECKUX PUCKOB IPH IPUHATHH
YIIPABJICHYECKUX PELICHUN

He Moxer wu3Mepurb cucTeMaTH4YecKHe MU
HECHCTEMAaTUYECKHE PUCKH MHBECTUIIMOHHOTO OPTdhEs ¢
omrOKkaMu

4.4, MeToanyeckue MaTepHAaJIbl

[IpomexyTounass artectanus (9K3aMeH) NPOXOTUT B MHUChbMEHHOW Qopme. CTYACHTBH OTHOBPEMEHHO
OTBEYAIOT HA BOIPOCHl HSK3aMEHAIIMOHHOTO OuWjeTa, BKJIIOYAIONIME KaK BOINPOChI HA TOHHMAHHE
TEOPETUYECKHUX ACTIEKTOB JUCIUIUIMHBI, TaK U 33J]a4H.

[Tpouenypa npoBeneHus: FIK3aMEHa.

OOyvaromumiicss Ans cauyd SK3aMeHa MPeabsBISET IK3aMEHATOPY CBOIO 3aUeTHYIO KHUXKKY. Kakmbiii
CTYJEHT IOJy4aeT CBOI MepCOHANbHBIN BapuaHT Ouiera. Ha opraHM3allMOHHYIO MOJATOTOBKY OTBOIHUTCS
or 20 go 30 MuHYT, Ha OTBET Ha BONpOCHl Owmiera W pemeHue 3amady — 90 muHyT. BOo Bpems
OpPraHU3aI[MIOHHON TMOJATOTOBKU CTYIEHTaM Pa3bsICHSIOTCS IpaBHJa MPOBEICHHUS JK3aMEHAa U BBIIAIOTCS
OJIaHKW OTBETOB JJIS 3alIOJTHEHUS.

[To ucreyeHun OTBEAECHHOTO BPEMEHU OOYYAIOIIUKCS JTOKJIABIBACT IK3aMEHATOPY O TOTOBHOCTH M C €r0
paspelieHus Uiy 1o BHI30BY U OTBEYAET YCTHO HA BOIIPOCHI OmieTa.

[To oxoH4YaHWM OTBETa HAa BOMPOCHI PK3AMEHATOP MOXKET 3a/iaBaTh OOYYarOIIEMYCs JOMOJHUTEIbHBIC U
YTOUHSIOIINE BOMPOCHI B TMpejeiax yueOHOTO Marepuaia, BBIHECEHHOro Ha sk3ameH. [locie mpoBeneHus
9K3aMEeHa MPOBOIUTCS MPOBEpPKa paboT

PesynpTar mo crmade sk3aMeHa OOBSBISIETCS CTYACHTAaM IOCJIE OTBETa, BHOCHUTCS B IK3aMEHAIMOHHYIO
BEJIOMOCTb U B 324ETHYIO KHWKKY. OLIEHKa «HEYAOBJIETBOPUTEIBHOY» MPOCTABISETCS TOJBKO B BEJOMOCTH.

5. Meroauyeckue ykazaHusi AJsl 00y4arOIIUXCs M0 OCBOEHUIO TUCHUILTUHBI (MOTYJIs1)

Bomnpocel mis  caMOCTOATENBHOM IMOATOTOBKM K 3aHATHUAM JIEKIMOHHOTO, IPaKTUYECKOIO
(ceMHMHApCKOro) TUIIOB MO TeMmaM (pasjenaM) TUCHMIUIMHBI (MOZYJsS) COOTBETCTBYIOT BOIIpOCaM IIO
paszienaM JUCHUILINHEL, TpuBeaeHHbIM B PI1/I.

[IpakTueckue 3aHATUS JTUCHUILTUHBI «OCHOBBI TEOPUH MOPTQEIIs» MPEAIoNaraoT uX IpOoBeIeHHE
B Pa3IMUYHBIX (pOpMax C LEbI0 BBISBICHUS MOJTYYE€HHBIX 3HAHUM, YMEHUH, HAaBBIKOB M KOMIETEHIUH C
POBEJICHNEM KOHTPOJIBHBIX Meponpuatuil. C 1enpio obecrneyeHus yCIeHoro o0yueHus CTyAeHT JOJIKeH
TOTOBUTBHCS K JIEKIIMHU, TIOCKOJIBKY OHA SIBJISETCS BaKHEHIIeH (opMoll opraHuzanu yueOHOro mpoiiecca,
MOCKOJIBKY:

— 3HAKOMHUT C HOBBIM Y4EOHBIM MaTepHaJIOM;

—  pa3bsAcHsET yuyeOHbIE DJIEMEHTHI, TPYAHBIE JJIsl TOHUMAaHUS;

—  cHucTeMaTHU3MupyeT YueOHBIN MaTepua,



—  OpUEHTHUPYET B yueOHOM Mporiecce.

Iloo2comoeka k nekyuy 3aKII0YaeTCs B CICAYIOIIEM:

—  BHHUMATEJIbHO IIPOYMTAITE MaTepHuai Mpeabl Iy JTeKINH;

—  y3HaiiTe TeMy MpeACTOAIIeH JeKIHH (TI0 TEMAaTHUYECKOMY IIIaHy, 110 UH(OPMAIHH JEKTOPa);

—  03HAKOMBTECH C YUCOHBIM MaTEpHAIIOM IO YUCOHUKY M YU€OHBIM ITOCOOUSM;

—  IOCTapailTech YSICHUTh MECTO M3Y4aeMOW TEMbI B CBOEH MpOo(dhecCHOHATbHON OATOTOBKE;

—  3amMIIMTE BO3MOXHBIE BOIPOCHI, KOTOPBIE BBI 3313 IUTE JEKTOPY Ha JICKLIUU.

1loo2omoska k npakmuieckum 3aHAmMusAM.:

—  BHUMATEJIbHO MPOYMTANTE MaTepHall JIEKIHM, OTHOCAIINXCS K JAHHOMY CEMUHAPCKOMY
3aHATHIO, 03HAKOMBTECH C YUEOHBIM MaTepUaIOM MO YUeOHUKY U YU€OHBIM ITOCOOUSIM;

—  BBINUIIUTE OCHOBHBIE TEPMUHBI,

—  peumTe 3a/laHus [0 CEMUHAPCKUM 3aHATHSM, TOTOBBTECH AaTh Pa3BEPHYTHIM OTBET HA KaXKIbIN
U3 BOIIPOCOB;

—  YSCHHTE, KaKue yueOHbIEC 3JIEMEHTHI OCTAUCH [ BaC HEACHBIMU M ITOCTAPAUTECh MOIYUUTh
Ha HUX OTBET 3apaHee (0 CEMUHAPCKOI0 3aHATHS) BO BpeMs TEKYILUX KOHCYIbTAIIUii
Ipero1aBaTeds;

— TOTOBHUTBHCS MOXXHO MHJIMBUAYAIHHO, TAPAMH WM B COCTaBE MAJIOH TPYIIIIBI, TOCIEIHNE
aBISIFOTCS A PexkTHBHBIMU (PopMaMu pabOTHI;

— pabouas mporpamma JAUCHUILIIMHBI B YaCTH 1EJIe, IepeyHIO 3HaHUH, YMEHUH, TEPMUHOB U
y4eOHBIX BOIIPOCOB MOKET OBITh UCIOIb30BaHA BAMU B KAU€CTBE OPUEHTHPA B OPraHU3aINN
o0OyueHusl.

Ilooecomoska k sxzameny. K sK3aMeHy HEOOXOTUMO TOTOBUTCS IIEJICHAINPABICHHO, PETYISPHO,
CHUCTEeMAaTUYECKU M C MEPBBIX JHEH 00ydeHHs Mo JaHHOW AucuurinHe. [ombITKU OCBOUTH NUCIUIUIMHY B
nepuosl  3a4€THO-DK3aMEHAIMOHHOM  CecCHM,  KaK  MPaBHJIO,  ITOKAa3bIBAIOT  HE  CIHIIKOM
yIIOBJIETBOPHUTENbHBIE PE3yNbTaThl. B caMoM Havanie u3ydeHus yueOHOU AUCIMILTUHBI TO3HAKOMBTECH CO
cienyroiel yaeOHO-METOAMUYECKON IOKYMEHTAIIUECH

—  MPOrpaMMOM JIUCHUILTUHEI;

— TepevyHeM 3HaHWH U yMEHHH, KOTOPBIMU CTYJCHT JI0JDKEH BIIAJICTh;

—  TeMaTUYECKUMHU IUTaHaMU JIEKIHI, CEMUHAPCKUX 3aHATUH;

—  KOHTPOJIbHBIMH MEPOTPHUATHUIMU;

—  y4eOHMKOM, Y4eOHBIMH IMOCOOMSIMU O AUCLUIUIMHE, A TAKXKE 3JIEKTPOHHBIMU PECypcami;

—  TepeyHeM BONPOCOB JUIS SK3aMEeHa.

[Tocne sToro y Bac MODKHO CHOPMHPOBATHCS YETKOE MpeNCTaBlieHne 00 o0beMe M XapakTepe
3HaHUN M yMEHHWH, KOTOphIMU Haao OyJeT OBiaJeTh MO JucHUIIMHE. CHCTEeMaTH4eCKOe BBIMOJHEHHE
y4eOHOI pabOThl HA JIEKIUSAX W MPAKTHUYECKUX 3aHATHSAX TTO3BOJIUT YCIIEHIHO OCBOUTH JUCHHUIUIMHY U
CO3/1aTh XOPOLIYI0 06a3y AJIs clauu K3aMeHa.

Bonpockl st caMOCTOSITENTPHONW TOATOTOBKM K 3aHATHSAM  JIEKIIMOHHOTO, TPAKTHYECKOTO
(ceMHUHapCKOro) TUIOB MO TeMaM (pa3zenam) TUCIUTUIUHBI (MOIYIIA):

Paznuunbie criocoObl OIIEHKHU JOXOIHOCTH 1 PUCKA aKTUBOB U MOPTQEei.
3anaua Mapkosuna. J¢¢dexkTuBHas rpaHula.

PeiHOUHBINH OPTQEns U HHAEKCH (POHIOBOTO PHIHKA.

JIuaus peraka karmmrana (CML). Teopema paznenenus

PriHoYHBI OpT(hENb 1 MHAEKCH (POHTOBOTO PHIHKA.
Jusepcuduxanus u ee 3PpPexT.

Ocuosusie ponymenuss CAPM. Moxaens CAPM u ee npumenenns. Kputuka CAPM.

Jlunwust peiaka neHHbix oOymar (SML). Metonbt pacdera KodQhUIIUEHTOB «OeTay.

© © N oou Mo E

Nunexcuas moaens u CAPM monens.

[EEN
©

BpemenHas cTpykTypa NpoLEHTHBIX cTaBOK. KpuBas 10X0qHOCTEN.



11. Hropanus obimranuu 1 noptdens oomuraui.
12. BrimykiocTs o6nuranuu u noptdens oomuramuii.

13. NmmyHM3a1ms, Kak crocod yrnpapieHHUs] pUCKOM JOJITOBBIX 0053aTEIbCTB.

B Tedennn cemectpa HEOOXOIWMO BBHITIOTHHUTH 33JaHUS TEKYIIETO KOHTPOJS - PEIIeHHs 3a1ad Mo TeMaM
JIUCLIUILINHEL

KonTponbHOe 3a1aHue 110 JUCHUIUIMHE SBIAETCS POPMOI KOHTPOJIS Ka4eCcTBa YCBOCHUS
JUCHUIUINHEL. [{enbo0 KOHTPOJIBHOTO 33JaHNS 3aKPEIJIEHUE TEOPETUYECKUX 3HAHUN CTYEHTOB, IPOBEPKA
YMEHUS YBA3BIBATh TEOPETHUUECKHUE MOJIOKEHHS ¢ IPAKTUYECKUM aHAJIM30M PEalbHbIX CUTYaLUH.
KonTponpHOe 3a1aHne 10KHO OBITH BHINOJIHEHA B TOTHOM 00BbEME M aKKypaTHO 0(OPMIICHO.
KoHTposbHOE 3a1aHue COCTOUT U3 OTBETOB Ha BOIIPOCHI M pEILIeHHs 3a/1a4 10 TeMaM Kypca. Pemas 3anady,
CTYZACHT JIOJDKEH JaTh MOSCHEHHs, U3 KOTOPBIX JOJDKHA OBITH BHJIHA JIOTHKA €ro paccyxaenuil. Eciu
YCIIOBHEM 33/1a4M IIPEyCMOTPEHO OCTPOECHUE TpaduKa UK 3aI10JIHEHUE TaOIULbl, TO IO/ Tabauel nim
rpaMKOM OMHCHIBAIOTCS OCHOBHBIE 3TAIbl IIOCTPOCHUS TpaduKa UK 3arnoiHeHus Tadbmunsl. [Ipexae yem
pelaTh MpeUIoKeHHbIE 3a1aHus, ONPEeNuTe, K KaKoil TeMe Kypca OHU OTHOcATCS. BHUMaTensHO
IIPOYUTANTE COOTBETCTBYIOIIUMN pa3zes yueOHNKa (CIUCOK OCHOBHOM JIUTEPATYphl), a TAKKE
COOTBETCTBYIOLIYIO Pa3AaTOUHbI MaTepuanl 00 OCHOBHBIX ITOHATUAX U KATETOPHUSIX TEMBI.

6. YueOHasi JmMTepaTypa M pecypcbl HH(POPMAIUMOHHO-TEJIEKOMMYHHUKANMOHHON ceTH
"HHTepHeT", BKJIWYas NepevyeHb Y4YeOHO-METOJAMYECKOro olOecnevyeHUusi s CAMOCTOATEJbHOM
padoThI 00yUYaOUIUXCS M0 JUCHUIINHE (MOIYJII0)

6.1 OcHoBHasi iMTeparypa:

1. AnueB A.T., Comuk K.B. YnpaBneHne nHBeCTUIIMOHHBIM MopTderneM. YuedHoe mocodue. — M.,
Hamkos u K, 2016. https://e.lanbook.com/book/61060#book _name

2. JlumutoBckuit M.A, VHBECTULIMOHHBIE MPOEKTHl U PEATbHBIC OMIIMOHBI HAa PAa3BUBAIOIIUXCS
peiakax, M.:  IOpaiit, 2018,  https://www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-
DB5396084A34

3. Huxkwutuna T.B., Penera-Typcynoa A.B., ®pémmens M., Snpun A.B. OCHOBBI
[NOPT®EJIbBHOI'O HMHBECTUPOBAHUA wu3a., ucnp. u jom. YueOHMK Ui OakamaBpuara M|
maructpatypel. M.: IOpaiir, 2015. https://www.biblio-online.ru/book/1DD14684-680C-459C-8AC9-
F29C86B92C3F

6.2 lomotHuTEIBHAS IUTEPATYPA:

1. bapbaymos B.E., I'mankux U.M., Uyiiko A.C. COopHUK 33124 110 (PUHAHCOBBIM
naBectunmsaM. M.: durancel U ctatuctrka, 2016. https://e.lanbook.com/book/69114#authors

2. bypenun A.H. Ynpasnenue noprdenem neHnbix o6ymar. —M.: HayuHo Texnuueckoe
o6mectBo umenu C.M. BaBunosa, 2016.

3. bpeitnu P., Maiiepc C. IIpuniuns! kopnopatuBHbix puHancoB. — M., Onumn-0usnec, 2016
4. Hlankun A.C., lllankun B.A. DxoHoMuyeckue U puHaHcOBbIe pUCKH. OLEHKa, yIIpaBIEeHUE.
[Moptdens uaectunmii. M.: J{amkos u K. 2016 http://www.iprbookshop.ru/60565.html

5. Hlapn V., lopaon [x., baiinu J[x. UuaBectuun. — M.: Undpa-M, 2016

6.3. YuyeOHo-MeTOqMYECKOE 0O0ecIedeHHe CaMOCTOATEILHOM

1. AmueB A.T., Comux K.B. YnpaBnenne WHBECTHUITMOHHBIM mopTdenem. YdyeObHoe mocodue. — M.,
Jamkos u K, 2016. https://e.lanbook.com/book/61060#book _name

2. JlumutoBckuii M.A, VHBECTMLIMOHHBIE MPOEKTHI W pEAIbHbIE OMIMOHBI Ha Pa3BUBAIOLIUXCS
peiHKax, M.: [Opaiit, 2018, https://www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-
DB5396084A34
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6.4 UnTepHeT pecypchbl:
- www.allinvestrus.com
- WWW.eepnews.ru

7.MartepuajibHO-TeXHUYeCKasA  0a3a, MHMOPMAIMOHHbIE  TEXHOJOTHH, MPOrpaMMHOe
obecrieueHue U HH(POPMAIHOHHBIE CTIPABOYHBIE CHCTEMbI

3aHATHS TPOBOMATCS B YYEOHBIX ayIUTOPHUSAX, OCHAIICHHBIX PabOYMM MECTOM MIPEeroaaBaTems
(crox, cryn, kadenpa), pabOUYUMHU MECTAMH CTYJEHTOB (CTOJIBI, CTYJIbS) IO KOJMYECTBY CTYJEHTOB, TOCKOM
MEJIOBOM miu Oeyol A HamucaHWs Mapkepamu win (GaumgapToM miis Oymarm Ooibinoro ¢opmara,
MapkepaMu (KpacHBIM, YEPHBIA, 3€JICHbIH, CHHHI), TYOKOW IS JTOCOK, OOOpYJOBaHMEM I ITOKa3a
MpPE3EeHTALNN U CIaiioB (KOMIBIOTEP, IPOEKTOP, IKPaH).
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