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1. lTepeyeHb NJIAHNPYEMBIX Pe3yJIbTATOB 00yYeHHsI MO JUCUHUILIHHE (MOAYJII0), COOTHECEHHBIX
¢ IVIAHMPYEeMbIMH pe3yJIbTaTaMH 0CBOEHUS IPOrpaMMbl

1.1.  Jucmumumnaa b1.B.17 «OcHoBbl Teopuu mnoptdens» oOecrneunBaeT OBJIAJACHHE CICTYIOIMUMH
KOMIETCHIIMSIME C YYETOM dTara:

Kon HaumenoBanue Kox  »srama | HaumeHoBaHME 3Tana OCBOEHUs
KOMIIETEHI] KOMIIETEHIIUHU OCBOCHMS KOMITETEHILIUH
uu KOMIIETEHIIH
u
[1K-4 YMeHHe IPUMEHSATh OCHOBHBIE METOIbI [1K-4.3 YMeHHe NpUMEHATH OCHOBHBIE
(buHAHCOBOTO MEHEIKMEHTA JIJISl OLIEHKH METO/1bI (uHaHCOBOTO
AKTHBOB, YIIPAaBICHUSI 00OPOTHBIM MEHE)KMEHTA JUISL
KalUTaJIOM, IPUHATUS NHBECTULIMOHHBIX dbopMupoBaHUsST  TUBUICHAHOMN
pELICHMIA, PeIeHUH 110 (UHAHCHPOBAHHUIO, MOJINTUKU u CTPYKTYpBI
(GbOpMUPOBAHUIO TUBUICHIHOM MOTUTUKH KanuTajla, B TOM YHCIE IpH
U CTPYKTYpBI KaluTasa, B TOM YUCIIe, IPU OPUHSTUN PELICHUH , CBSI3aHHBIX
MIPUHATUHN PELICHUM, CBSI3aHHBIX C c (dhopmMupoBanrem
orepanusiMy Ha MUPOBBIX PhIHKax B MHBECTUIIMOHHOTO OPTQEs
YCIOBUSIX II100aIM3aluu
[IK-15 YMenue npoBoauTh aHanu3 pelHOYHbIX M | [1K-15.1 YMeHHne INpoBOAWTH  AHAIN3
crnenupuYecKuX pPHUCKOB MJS MPUHSTUS PBIHOYHBIX PHUCKOB JUTSt
YIPaBICHUYECKUX PEILICHUN HOPUHSTUS YIPaBIECHYECKUX
pemieHuid npu HOPMUPOBAHUU
WHBECTUIIMOHHOTO MOPTQEs
JIIK-3 CnocobHocTh  mpumeHsATh  ocHoBHBIE | JIITK-3.1 CnocoGHOCTh MIPUMEHSATH
MOJIOKEHHUS TEOpUH TOPThENst ¢ ydeTom OCHOBHBIE TIOJIOKEHUSI TEOPUU
PHUCKOB B npodeccuoHanbHOM noptdens B npodeccuoHaIbHON
JIESITEJIbBHOCTH JIESITENIbHOCTH

1.2 B pe3ynbTaTe OCBOCHUS TUCIHUILINHBI Y CTYIEHTOB JOJDKHBI OBITh C(HOPMUPOBAHBIL:

OTD/TD (npu| Kon  »stama PesynbTarsl 00ydeHus
Hanuyuy OCBOCHHS
npopcmanoapma)l | KOMIETEHINH
npodeccuoHanbHbIe
NENCTBUSA
bpokepckas I1K-4.3 Ha ypoBHe 3HaHuUii: OCHOB NPUHIUIIOB ()OPMHUPOBAHUS TOPTHEs
NesTebHOCTD/ «110 MapKOBUITYy» U MOJIEINTb OLIEHKH CTOMMOCTH KaIuTala
AHaIIM3  COCTOSTHHS JIOJITOCPOYHBIX aKTHBOB.
PBIHKA LEHHBIX Ha ypoBHe yMeHUil: pacCUUTHIBATH 0K IAEMbIE JOXOTHOCTH U PUCKH
Oymar, PBIHKA] WHBECTUIIMOHHOTO MOPT(EIS U OTJEIbHBIX AKTHBOB.
MTPOU3BOIHBIX
(bHHAHCOBBIX Ha  ypOBHE  HAaBBIKOB:  HABBIKM  IPOBEJCHUS  OLICHKH
MHCTPYMEHTOB WHBECTUIIMOHHOTO TTOPTQETIs.
(A/02.6)
PaspaGoTka Ha ypoBHe 3HaHMil: 3HaHME METOJOB aHAJINW3a PBIHOYHBIX H
OTIETBHBIX cnenupuIecKux pucKoB
IK-15.1

HANPaBIIEHUN PHUCK-
MeHeDKMeHTa (A 6)

Ha ypoBHe ymeHMil: aHamM3a PHIHOYHBIX U CTIEHU(DUUECKUX PUCKOB
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Ha ypoBHE HaBBIKOB: OCHOBHBIX MOJIOKEHUN Teopuu mHopTdens ¢
Y4ETOM PUCKOB B MPHJIOKEHUH K TPOPECCUOHATIBHOMN JAEATEIbHOCTH.
aHaJIM3a PHIHOYHBIX U CHEIU(PUIECKUX PUCKOB

KoHcynbTupoBaHue Ha ypoBHe 3HaHMii: OCHOBHBIE MOJIOXKEHHMH Teopuu nopTdens c
KJIMEHTOB 1o y4eTOM PHCKOB B IIPHIIOKEHHHU K IPO(PECCHOHAIBHON JeATEIbHOCTH.
COCTaBJICHUIO Ha ypoBHe yMmeHMIi: IPMMEHEHHUs OCHOBHBIX IIOJIOKEHHUH TEOpHU
(bI/IHaHCOBOFO IU1aga I[HK-:% 1 HOqu)eJ'DI C y4€TOM PUCKOB B HpO(I)CCCHOHaHBHOﬁ JACATCIIbHOCTHU
1 (OPMUPOBAHHUIO : Ha ypoBHE HaBBIKOB: MCIOJIb30BaTh OCHOBHbIE ITOJIOKEHUS TEOPHU
[1eJIEBOTO HOPTQEs C yYETOM PHCKOB B IPOHECCHOHANBHOM JIEATEIbHOCTH.
MHBECTHIOHHOT'O

noptdenst (B 7)

2. O6beM U MeCcTO TUCHHUILINHEBI (MoayJisi) B ctpykrype OIT BO

Huctummaa «Teopust moptdens» otHocutcs k 6moky b1.B. «Bapuarusabiey». Koa qucUmiIvHbL
Bb1.B.17. lucunruinna uzyyaercs Ha 4 Kypce, B 7 cemectpe. O01as TpyA10eMKOCTh TUCIUTLTHHBI 216/162
(6 3E).

CogepxaHue Kypca SBIS€TCS JIOTMUECKUM MPOJOIDKEHHEM M Pa3BUTHEM  JIHUCLUIUIMH:
«HBECTULIMOHHBIN aHAN3Y», «DUHAHCOBBIE MHCTUTYTHI U PHIHKU», «YUYET U aHAIIU3», U CIYKUT OCHOBOM
JUTSL OCBOCHUSI TUCIUIUINH, «OCHOBBI PUCK-MEHEKMEHTa», «[IponsBoiHbIe pUHAHCOBBIE HHCTPYMEHTBDY.

KonndecTBo akageMHYeCKMX 4YacoB, BBIJCIIIEMBIX HAa KOHTAKTHYIO pabOTy C TIperojaaBareieM
cocraBiseT 72/54 yaca, u3 Hux 36/27 — Ha JEKIMOHHBIC 3aHATUS, 36/27 — HaA MpaKTHYECKUE 3aHATHS, Ha
CaMOCTOATEIIbHYIO paboTy oOyuaronuxcst orBoautcst 108/81 vacos.

DopMoii MPOMEKYTOUHOM aTTECTAIUU B COOTBETCTBUH C YUEOHBIM IIIAHOM SIBIISIETCS HK3aMEH.

3. Coaep:xkaHue M CTPYKTYpa IMCHUIIUHBI (MOIYJIsT)

Tabauua 2.
n/n HaumeHoBaHue TeM O0beM TUCHMILIMHBI (MOYJIs1), Yac. dopma
(pa3aeJsioB) Bceero KonrakTHas paGora TEKYILIero
o0yyarommxcsi ¢ KOHTPOJIA
npenojaBareieM mno yCIeBaeMocTu®,
BU/IAM y4eOHBIX MPOMEKYTOYHOM
3aHATHI aTrecTaluu
J|Jgp| m3 | KCP | CP
Ounasn popma 0dyuenus
Tema 1 | Puck 1 1oXogHoCTh 26/19,5 | 4/3 4/3 18/1 0, K3
3,5
Tema 2 | lHBeCTUIIMOHHBIH 34/25,5 | 8/6 8/6 18/1 0, K3
nopTQeIns u ero 3,5
XapaKTEPUCTHKH
Tema 3 | Teopus Mapkosuiia 34/25,5 | 8/6 8/6 18/1 0, K3
3,5
Tema 4 | PaBHOBecHass MOJIEND 26/19,5 | 4/3 4/3 18/1 0,K3
CTOMMOCTHU KalTUTATbHBIX 3,5
aKTHBOB
Tema 5 | Ananus noprdenbHOTo 26/19,5 | 4/3 4/3 18/1 0O, K3
nHBecTupoBanus. OreHka 3,5
KauecTBa YIPaBICHUS
noptdenem
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Tema 6 | Ocobennoctu ynpaeinenus | 34/25,5 | 8/6 8/6 18/1 0, K3
WHBECTHIIMOHHBIM 3,5
noptdeneM oouranuii
IIpome:xyTounas 36/27 IK3aMeH
aTTecTaius
Bcero: 216/16 | 36/ 36/2 108/
2 27 7 81
Ilpumeuanue:

* — npu npumeHenuu 21eKMPOHHO20 00YUeHUs, OUCMAHYUOHHBIX 00PA308aMENbHbIX MEXHON02Ul 8

coomeemcmeuu Cy’{€6HblM nianom,

** — hopmol mexyweeo xoumpons ycnesaemocmu: onpoc (O), mecmuposanue (T), KonmpoavHoe

saoanue (K3), konnoxeuym (K), acce (3), pechepam (P), oucnym (/]) u op.

Coaep:xaHue TUCHHUILIMHBI (MOYJIs1)

TeM (pa3aesioB)

Nenn/m | HammeHoBaHme Conep:xanue TeM (pa3aesoB)

Tema 1 | Puck u noxomHocts | UHBEeCTHIIMOHHBIE U (PMHAHCOBBIE pelIeHHs. PUCK M JOXOJHOCTD.
JloxoHOCTB, €€ pacdeT U BuAbl. CUCTEMATUYECKUHN U
HECHCTEMATHYECKUI PUCKU. B3aMMOCBsA3b TOXOJHOCTH U PUCKA.

Tema 2 | UuBectunmonnbiii | [loHsTHEe mHBECTUIIMOHHOTO MIopTdenst. Oxugacmas J0XOTHOCTb.

nopTQens € ero Jlucriepcusi M CTaHJAPTHOE OTKJIOHEHUE KaK MEPhI pUCKa.
XapaKTePUCTHKU

Tema 3 | Teopus 3amaua Mapkosuna. D¢ dexTuBHas rpaHuna. THBeCTUIIMOHHBIE U
MapxkoBuia (buHaHCOBBIC pEUICHHs Ha PhIHKE KanuTaja. JlonyiieHus TEOpUN phIHKa

karnmrtana. Jluaws peiaka kanurana (CML). Teopema pa3neneHust.

Tema 4 | PaBHOBecHas WNnnexcuas moaens. OneHka CUCTEMAaTUYECKOTO U HECUCTEMATHUECKOTO
MOJIEJIb CTOUMOCTH | PHCKOB OTJENFHOTO aKkTHBa 1 optdens. Ausepcudukamnms. Xoporo
KaIlluTaJIbHBIX nuBepcupuurpoBaHHbIi opTdens. OcHoBHBIE nomyiieHuss CAPM.
aKTHBOB Mopens CAPM u ee mpumeHeHue Il pelieHus MPaKTUYeCKUX 3a/1ad.

Jlunus peiHka neHHbix o0ymar (SML). Metonb! pacuera ko3 hUIIHEHTOB
«Oetay.

Tema 5 | Ananus AHanu3 a5 nopTPenbHOro HHBECTUPOBAHUS. THITbI aHATTUTUKOB.
NOpTQENLHOro VIcTOYHMKM U cyMMa KaluTala, CTaJuu )KU3HEHHOTO IIUKJIA, TUIIBI
WHBECTUPOBAHUSI. WHBECTOPOB, LIeJIH U orpaHnueHust. OTieHKa YpOBHSI YIIPaBICHUS
Onenka kayectBa | noptdenem: nokazarenu [llapna, TpeitHopa, «anbda» JxeHcenHa.
yIIpaBJIEHUS
noptdenem

Tema 6 | OcobeHHOCTH BpemenHas cTpykTypa NpOIEHTHBIX CTaBOK, KpUBasi IOXOAHOCTEH.
yIIpaBJIeHUS Jlroparusi 1 BBITYKJIOCTb, KaKk MEpbl prUCcKa 00JUrauu u noptdens
WHBECTULIMOHHBIM | oOnwrarmii. UMMyH#3amms, kak cnoco0 yrmpaBiIeHHsI PUCKOM JIOJITOBBIX
noptdenem 00513aTENbCTB.
oOnuranuit

4. Martepuajibl TeKyIIero KOHTPOJSI YycneBaeMOCTH M (OHI OLEHOYHBIX CPeACTB

MPOMEKYTOYHOM aTTECTALMHU MO AMCHMIINHE (MOLYJIIO)

4.1. ®opMbI H MeTObI TEKYLIEr0 KOHTPOJISA YCIIeBAeMOCTH M IIPOMEKYTOYHOM aTTecTaluM.

4.1.1. B xoxe peanuzanuu TUCHUTUIMHBI « OCHOBBI TEOPUHU MOPTQENS» UCTIOTB3YIOTCS CICTYIONTHE METOIbI

B
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TEKYIIIET0 KOHTPOJIS ¥ YCTIEBAEMOCTH 00yYarOIIIXCS:

— IIpY IPOBECHUM 3aHATHH JIEKLIHOHHOIO TUIA: OIpoc(0);
— [P IPOBEJICHUH 3aHATHI CEMUHAPCKOT0 TUIMA: KOHTpoJsbHOE 3aganue (K3)

4.1.2. Dx3ameH IIPOBOAUTCA MUCBMEHHO . PCIICHUEC NIPAKTUYCCKUX 3a71a4.

4.2. MaTepuajibl TEKYIIEr0o KOHTPOJISl yCIIeBA€MOCTH.

Bonpocsl 11 ycTtHoro onpoca (Tema 1)

1. WHBeCTULIMOHHBIE U (PMHAHCOBBIC PEILICHHUS.
2. [IpsiMble 1 OpT(eNbHbIE UHBECTUIIUH.
3. Puck 1 noxonuocts. CriocoObl X OLIEHKH.

Bomnpocsl a5 yeTtHoro onpoca (Tema 2)

1. [ToHsITHE MHBECTUIIMOHHOTO OPTQEs.

2. OxumaeMasi JOXOJIHOCTb U PUCK MOPTQeIs.
Bonpocsl 1151 yeTrHoro onpoca (Tema 3)

1. 3amaua MapkoBuna. D¢ dekTuBHas rpaHUIa.

2. PerHOYHBIN TOPT¢ENnh U UHACKCHI (DOHIOBOTO PHIHKA.

3. Jlunus peinka kanutaia (CML).

Bomnpocs! a1 yertHoro onpoca (Tema 4)

1.CucremaTuyeckuii 1 HECUCTEMATUYECKUN PUCKHU.

2. PeiHOUHBIN NOpT(dhETs 1 UHAEKCH (POHIOBOTO PhIHKA.

3. uBepcudukarus. Xopouo JUBepCUPUIMPOBAHHBINA MOPTHEb.
Bonpocs! a1 ycrHoro onpoca (Tema S)

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

2. Jlunus peiHka 1eHHbIX Oymar (SML). Metoasl pacueta kodhPHUIIMEHTOB «OeTay.

3. Kputuka CAPM.
4. Nupexcuas moaens 1 CAPM mozens.

Bonpocs pist ycrnoro onpoca (Tema 6)

1. Bpemennas cTpykTypa NpOLEHTHBIX CcTaBOK. KpuBas JOXOAHOCTEN.

2 Jroparus o6auranuu u noptdesst ooaurauii.

3. BrinyxiiocTs obnuranuu v noptdens oonuraiuii.

4 MmmyHU3a1ms, Kak crnocod yrpaBlieHUs] PUCKOM JIOJATOBBIX 0053aTeIbCTB.

B
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KonTpoabubie 3aganus (Tema 1)

1. [TycTh UMEIOTCSI IBA BIIOKEHUS, 002 UTUTEIHLHOCTHIO B OJJUH BPEMEHHOUN NIEPUOI U IBYMsI BO3MOKHBIMH
HCX0JaMU B MOMEHT t=1, Kaplil U3 KOTOPBIX UMEET BEpPOATHOCTH B 50%.

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

OneHuTh MX O0XKHIAEMBIC TOXOJHOCTH M CTaHJAPTHHIC OTKIOHEHHS 3a Tepuoj BiokeHus. Kakoe u3
BJIO’KCHHH 00Jiee pUCKOBaHHO?
2. JloxogHOCTh opTdens 3a 8 JIeT mpeIcTaBlIeHa B Ta0IuIIe:

Toner 1 2 3 4 5 6 7 8
JloxogHocTh | 5 10 8 -6 5 -3 8 110
(%)

OIIGHI/ITI) OXKNIJACMYI0 JOXOJHOCTH U PUCK HOpT(bCJISI, MMpEACTAaBJICHHBIC ITIOKA3aTCIIsIMU €€ BI)I60pO‘IHOI“O
CpPCIAHEIO U HeCMCHleHHOI;'I OLCHKHU CTAHAAPTHOI'O OTKJIIOHCHUA.

KonTpoasnoe 3aganmne (Tema 2)

1. Yepes rox 1ieHa akMy MOXKET UMETh CIICAYIOIIEe PacIpeesiCHHE:

Lena akuuu 10 py®. 20 pyo. 40 pyo.

BepositHOCTB 50% 30% 20%

OnpenenuTb 0KUAAEMYIO IOXOTHOCTh M PHCK, CBSI3aHHBIN C IEHOW aKIMH Yepe3 TOI.

2. PaccMoTpuM paBHO B3BElICHHBIN TOPTdens ¢ Tpemst aktuBamu A, B, u C. MbI 3HaeM, uto 6a=5%,

0s=10% u 6c=12%. OnpenenuTh CTaHAAPTHOE OTKIIOHEHUE TIOPTHEIS eCIIu:

PaB = 02, pac= - 0.2u pBC = 0.45.

3. AKmwusi, He TPHUHOCSIIAS TUBUACHIBI, nMeeT KoddduuueHT Oera 1,2, 0KUmAaeMyt0 PHIHOYHYIO
JNOXOJHOCTh 8% M OXHIaeMyro cTaBKy noxofgHocTu 10%. PaccuutaiiTe mDOXOAHOCTH Ui aKUUHU C
Kod(umeHToM 6era paBHbIM 1,5.

Kourtposanbnoe 3aganue (Tema 3)

1. V Bac ecth cnenyromas nHpopmManys o IBEHIAPCKOM PbIHKE:

AKTHB | Bi Gi

[IBeiiapckuii UHAECKC 1.00 0.150
Komnanus 1 1.12 0.235

1.06 0.285
Komnanus 2

Ha ocHoBanum 3Toro HailTu ciennpuveckuii pucKk J0X0AHOCTEH KoMnaHuiil u 2.
2. JIoXOJTHOCTH aKTHBa U COOTBETCTBYIOIIETO PHIHOYHOTO MHJEKCA 3a § JIET MPE/ICTaBICHbI B IBYX

TadIuLax;
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Toxer 1 2 3 4 5 6 7 8
JloxogHoCTh | 5 10 8 -6 5 -3 8 10
(%)

Tonmer 1 2 3 4 5 6 7 8
JoxomHocTh | 3 10 12 -10 3 2 4 12

(%)

OL[GHI/ITL MOJIHBIN PUCK aKTHBa B BUC CTaTUCTUYCCKOM OLCHKU JUCIICPCHUU NOXOAHOCTHU aKTUBA U
Pa3ia0KUuTh €ro Ha pbIHOYHYIO 1 CHeHI/I(i)I/I‘ICCKYIO qacCTu.

KonTpoasHoe 3ananne (Tema 4)

1. V Bac ecth criemyromas nHpopManus o ppaHITy3CKOM PhIHKE:

AKTHB | Bi Gi
OpaHIly3CKUN UHACKC 1.00 0.163
Kommnanus 1 1.12 0.244

1.06 0.297

Komnanusa 2

Ha ocHoBanuu 3Toro Haiitu crnenuuyeckuili puck J0XoHocTel komnaHuil 1 u 2.
2. JIoXOTHOCTH aKTHBa U COOTBETCTBYIOIIETO PHIHOYHOTO MHJIEKCA 32 § JIET MPEICTABICHBI B IBYX

Ta0IuLax:
TI'oner 1 2 3 4 5 6 7 8
JoxomgHocTh | 3 13 8 -8 1 -4 10 12
(%)
Toxel 1 2 3 4 5 6 7 8
JloxomHocTh | 3 4 5 3 5 -2 4 5
(%)

OHeHI/ITI) TIOJTHEIN PUCK aKTHBaA B BUJC CTaTUCTHYCCKOU OLCHKU AUCIICPCUN JOXOJHOCTH aKTHBa U
Pa3JI0XUTh €ro Ha PIHOYHYIO U CHGLII/I(I)I/ILICCKYIO qacTu.

Konrtpoasnoe 3aganune (Tema 5)
1.Axuus, He IpUHOCSIIAs TUBUJICH IbI UMEET 0KUAEMYIO CTaBKY TOXOAHOCTH 12%. Oxugaemas pplHOYHAs
noxonHocth 9%. bespuckosas ctaBka 7%. PaccuunTaiite 3HaueHue ko3 uiienta 6eta COOTBETCTBYOIIEN

KOMITaHUH, KaK IT0Ka3aTelsi phIHOYHOTO PHCKA.
2. PaccMoTpuM paBHO B3BeIICHHBINH IOPTdens ¢ TpeMs aktuBamu A, B, u C. Mb1 3HaeM, uto oa=7%,
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08=9% 1 6c=15%. Koo puuneHnTs monapHeIX KOPPESALHA ITUX aKTHBOB PABHBI:
pas=0.5, pac=-0.4u pac=0.35. Koappurments 6era stux aktuoB pasHel f, =09 , f; =12u [, =13

[Tokazarenb peIHOYHOTO pHCKAa paBeH 8%. OmnpenenuTh crenupuuecKkuil puck mnoprdenst B Buie
CIIaraéMoOT0 B COOTBETCTBYIOIIEM pPAa3JIOKCHUU IIOJHOTO pHUCKa MmopTdens B BHIEC ANUCHEPCHU €rO
JIOXOJJHOCTH Ha cJlaraeMble phIHOYHOTO U CTICIU(PHUECKOTO PHCKOB.

KonTpoasHnoe 3aganmne (Tema 6)

1.Akuus, He IpUHOCALIAs AMBUACH Il UMEET OKUAAEMYIO CTaBKy A0XxoaHocTH 10%. Oxunaemas pplHOYHAs
noxonHocth 8%. bespuckoBas craBka 5%. PaccuunTaiite 3Hauenue ko3pduurenta 6era COOTBETCTBYIOLIEH
KOMITAaHUH, KaK ITOKa3aTelsl PhIHOYHOTO PHCKA.

2. PaccmoTpuM paBHO B3BemIeHHbBIH TopTdensb ¢ Tpems aktuBamu A, B, u C. MbI 3HaeMm, uTo 6a=5%,
08=10% u 6c=12%. KoadpunuenTs nonapHbIx KOPPEIALIUI STHX aKTUBOB PaBHBI:

pas=0.2, pac=-0.2u psc=0.45. Koappuuuents: 6era stux aktusos pasusl 3, =08, f; =11lu fB. =13.

[Toxazarenb ppIHOUYHOTO pHcKa paBeH 5%. OnpenenuTs crienuduyeckuii puck noprdens B BUAE CIaraeMoro
B COOTBETCTBYIOIIEM DAa3JI0KEHUH ITOJIHOTO PHCKa MOpTdens B BUAC TUCIEPCHH €ro JOXOJHOCTH Ha
cllaraemMble PHIHOYHOTO U CIIEU(UIECKOTO PUCKOB.

4.3. OueHoYHbIE CPeICTBA 1JIsl IPOMEKYTOYHON aTTeCTAIMH 00yYAKOIMXCS.
4.3.1. TlepeyeHb KOMIIETEHIHMH ¢ yKa3aHueM 3TanoB uXx (opMHUpPOBAHHS B MpoIecce

ocBOeHHs1 oOpa3oBaTesibHOI mporpammbl. [loka3aTesm W KpUTepUH OLEHUBAHMA
KOMIIETEeHIHIi ¢ y4eTOM 3Tana ux (popMupoBaHus

Kon HanmenoBanue Kox  »srama | HammeHoBaHMe 3Tana OCBOEHUs

KOMIIETEHI] KOMIIETEHIINH OCBOEHUS KOMIIETCHIINH

15051 KOMIIETEHIU

u
[1K-4 YMeHHe NPUMEHATh OCHOBHBIE METO/IbI [1K-4.3 YMeHHne NpUMEHSATh OCHOBHBIE

(MHAHCOBOI'O MEHEPKMEHTA ISl OLIEHKU METO/IbI (uHAHCOBOTO
aKTHBOB, YIIpaBJI€HU OOOPOTHBIM MEHEJKMEHTa JUTS
KaIUTaJIOM, IPUHATUSA UHBECTULIMOHHBIX ¢dbopMHUpOBaHUA  AMBMICHIHOU
pelIeHni, peleHui no GpuHaAaHCUPOBAHUIO, TTOJIUTUKHA u CTPYKTYpBI
(GbopMHPOBAHUIO AUBUICHTHONW NOIUTUKU Karurana

Y CTPYKTYpHI KanuTaia, B TOM YUCIE, IPU
MIPUHSTUU PELIEHUN, CBI3aHHBIX C
onepaursiMi Ha MUPOBBIX PHIHKAX B
YCIOBUSIX II100aIN3alun

[IK-15 YMeHue npoBoAuTh aHanu3 pelHOYHBIX M | [1K-15.1 YMeHHne INpoBOAWTH  AHAIN3
creuu(UYeckux PpHUCKOB JUIA IPUHATHS PBIHOYHBIX PHCKOB TUISL
yIpaBIECHUYECKUX PeleHUI MPUHSTHS YIpaBIECHYECKUX

pelLIeHNI

JTIK-3 CrocobHOCTh  mpuMeHsATh  ocHOBHBIC | JIITK-3.1 CrocoO6HOCTH MPUMEHSTh
MOJIOKEHUS TEOpUH MOopTdenst ¢ ydeTom OCHOBHBIE TIOJIOKEHUSI TEOPUU
PHUCKOB B npodeccroHanbHON noptdens B npodeccuoHanbHON
JESTEIIBHOCTH JESITEIBHOCTH
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Ortan  OCBOECHHS

Iloka3arenu orieHUBaHUA

Kpurepun

KOMITETEHLINH OLICHUBaHUS
T1K-4.3 Omnpenenser  OCHOBHBIE  MPUHIUIBI CaMoOCTOITEIbHO H
CnocoOHOCTh KOPIOPAaTHBHBIX ()MHAHCOB JUIS TIOHUMAaHUS | BEPHO OmpeIeTIeHbI
BBIOMPATH OCHOBHBIC | TEOPHH TMOPTQEs. OCHOBHEIE TIPUHITUTIBI
METOABLI JJIS OLICHKH CriocoOeH BbIOMpaTh OCHOBHBIC METOBI | KOPIIOPATUBHBIX (DHHAHCOB
aKTHBOB, YIPaBJCHUS | ISl OLICHKH aKTUBOB, YIPABJICHUS OOOPOTHBIM | JJIA NMOHUMAaHUS  TEOPUHU
00OpOTHBIM KAIWTAJIOM, | KallUTAJIOM,  TMPUHATHS  WHBECTHIIMOHHBIX | MOPTdEs.
MPUHATHUS pelieHui, pemeHnii 1o (UHAHCUPOBAHUIO, CdopmynupoBaHbI
MHBECTULIMOHHEIX (hOpPMUPOBAHHUIO NHBHUJCHIAHONW TIOJUTHKUA M | OCHOBHBIC MPUHIIUTIBI JUIS
pEIICHUH, pelieHUu 10| CTPYKTYpHI KaluTaja OLIEHKH JIOJITOCPOYHBIX
(bUHAHCHPOBAHMUIO, aKTHBOB, TPUHSITUS
(bopMHUPOBAHHIO HMHBECTULIMOHHBIX
IUBUIEHIHON pELIECHNH, pEIIEeHU 10
MOJIUTUKUA U CTPYKTYPBI (hMHAHCUPOBAHHUIO,
KanuTasia (hopMHUPOBAHHIO
IABUIEHIHON ITOJUTHKH H
CTPYKTYPBI KalmTajia,
OILIEHKH 0XKHTaeMOM
JIOXOHOCTH
BriOpanbsl  MeTOBI
JIUIS ~ OICHKU  aKTHBOB,
TIPUHATHS
HHBECTUIIMOHHBIX
pellIeHHH, peleHuil 1o
(UHAHCHPOBAHMIO,
(hopMupoBaHUIO

IUBUIECHIHON IIOJIUTUKU U
CTPYKTYpBI Kanurajia
IIpoBenena oueHka

WHBECTULIMOHHOTO
noprdens
I1K-15.1 [IpuMeHsIeT  OCHOBHBIE  ITOJIOKEHHUS ITpumeHeHbI
CrniocobHOCTB TEOpHH KOPITOPAaTHBHBIX (UHAHCOB, | OCHOBHBIC MTOJIOKEHHS
OPUMEHSATh OCHOBHBIE | HEOOXOMUMBIX /ISl TPOBEJIEHHUs aHajdu3a | KOPIOPAaTHBHBIX (PUHAHCOB
MOJIOKECHHS TEOPHH | PHIHOYHBIX M CHEIU(PUUECKUX PHUCKOB IS | Ui TPOBEACHUS aHaM3a
KOPITOPAaTHUBHBIX MPUHATHUS YIPABICHYECKUX PEIICHUI PBIHOYHBIX u
(uHaHCOB, CHEIU(PUUYECKUX  PUCKOB
HEOOXOIUMBIX s npu MPUHATHH
IPOBEJCHUS  aHAIM3A YIIPaBIIEHYECKUX PEIICHHUH
PBIHOYHBIX U
cnenupuYecKux prucKoB
ISt MPUHATHUS
YIIPaBICHYECKUX
peLIeHUt

B
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JIIK - 3.1. JleMOHCTpUpYeT 3HaHWE OCHOBHBIX | 3HaeT OCHOBHBIC
Crniocoben MOJIOKEHUNA TEOpHUHM TMOPTQENsi, OCHOBHBIX | IOJIOKEHHS TEOpun
JIEMOHCTPUPOBATH KPUTEPUEB U TIOKA3aTeIel TOXOJHOCTH noprgens, OCHOBHBIE
3HaHUE OCHOBHBIX JemoHCcTpHpyeT 3HaHUE | KPUTEPHUH M IOKa3aTelH
HOJIOXKEHHUH TEOPUU | CHCTEMAaTHYECKHMX M  HECUCTEMAaTH4eCKUX | JTOXOIHOCTH
noptdenst PUCKOB MHBECTUIIMOHHOTO OPTdEns N3mepsier
CHCTEeMaTHYECKHe u
HECHCTEMAaTUYEeCKHE PUCKU
MHBECTHIIHOHHOTO
nopTdens

4.3.2. TunoBble OLIEHOYHBbIE CPECTBA

Crmcok BOIIPOCOB JUJIS TOJTOTOBKHY K DK3aMEHY:

1. MaBecTumonHblie u (pruHAHCOBBIC pemieHus. [IpsMbie 1 TOpTQeNbHBIC HHBECTHIIHH.
2. Puck u noxoanocts. CriocoObl UX OLIEHKH.

3.CucremMaTHyecKuil 1 HECUCTEMAaTUUECKUM PUCKH.

4. PoiHouHBIH opTdens U UHAEKCHI OHIOBOTO PHIHKA.

5. IloHsiTHE MHBECTUITMOHHOTO TIOpTderst. OxumaeMast JOXOTHOCTH PUCK MOPTQEIs.

6. 3amaua MapkoBura. DppeKTuBHAS TPAHUTIA.

7. lonyiieHust TCOpUHM phiHKa KanuTaia. JIuuus peinka kanurtana (CML).

8. Teopema pazneneHusl.

9. Uunekcuas monens 1 CAPM mogens.

10. OneHka cUCTEMAaTHYECKOTO U HECUCTEMAaTUYECKOT'0 PUCKOB OTAEIBHOI0 aKTHBa U OPTdes.

11. IuBepcudukariusi. Xopoiio AuBepcruUIIMPOBAHHbBIN TOPTHENE.

12. OcnoBhsie nonymenuss CAPM. Monens CAPM u ee npuMeHeHHUs.

13. JIunus peiaka neHHbIx oOymar (SML). Meroas! pacuera koaddurmentos «oeray. 14. Kpurnka CAPM.
15. Ananu3s Ui nopTQeabHOro MHBECTUPOBaHUS. THUITbI aHAIUTHKOB.

16. McToyHMKH ¥ cCyMMa KaluTalla, CTaJIuy )KU3HEHHOTO IMKJIA, TUITBI MHBECTOPOB, IEJIN M OTPAaHHYCHHUS.
17. Ouenka ypoBHs ynpasieHus noptdenem: nokasarenu lapna, TpeitHopa, «anbda» [xeHcena.

18. HcTUTyIMOHANbHBIE U MHIUBUyalbHbIE HHBECTOPHI. BbIOOp 1IeHHBIX Oymar B mopTders.

19. Ctpareruueckoe (SAA) u Taktuueckoe (TAA) pacnipenenenue akTuBoB. Beibop GeHuMapka.

20. Bpemennas cTpykTypa NpOLEHTHBIX CTaBOK. KpuBas 1OXOQHOCTEM.
21. Mroparus obauranuu v noptdens ooauramuii.

22. BpIyKII0CTh OOTUTANY B TOPTQEIst 00IUTannii.
23. VmmyHu3amus, Kak crocod yrnpaBlieHUs] pUCKOM JOJTOBBIX 0053aTENIbCTB.

HDI/IMeD 9K3aMCHAITMOHHOTI'O 3aJIaHUA

1. ITycTh uMeroTCS 1Ba BIOXKEHHSI, 00a JIUTEIBHOCTHIO B OJIMH BPEMEHHOW MEpUOJ U JBYMS
BO3MOKHBIMHU UCXOJIaMU B MOMEHT {=1, KaXXIbIil 13 KOTOPBIX UMEET BEPOITHOCTH B 50%.
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t=0 t=1
Broxxenue Pyo0. Py®6. Pyo0.
1 2000 1950 2150
Bnoxenue Pyo0. Py®0. Pyo0.
2 200 190 220

OneHnTh UX 0XKUAAEMBIC IOXOAHOCTH U CTaHIaPTHBIC OTKIIOHCHHS 32 MepHo/] BioxkeHus. Kakoe
13 BJIOXKEHUH 00Jiee pUCKOBAHHO?
2. JloxogHOCTb MopTdens 3a 8 JIeT mpeIcTaBlIeHa B Ta0IuIIE:

Tonsl 1 2 3 4 5 6 7 8
Joxoxnocts | 10 12 15 18 -5 -3 6 15
(%)

OHCHI/ITB OXNIJACMYI0 JOXOOHOCTE U PUCK HOpT(beJ'IH, MMpEACTABICHHBIC I1IOKA3aTCIIIMU €€
BBI60pO‘IHOI‘O CpCaHCIo U HECMEILIEHHOH OLICHKU CTaHAAPTHOT'O OTKJIOHCHUA.

3. Uepes roj 1ieHa akIMyl MOXKET UMETh CIICAYIOIIEE pacipeielicHHe:

Lena aknuun 40 py0. 50 pyo. 60 py0.

BepositHOCTB 20% 70% 10%

OnpeaenuTb 0XKUIAEMYO IOXOTHOCTh M PUCK, CBS3aHHBIN C IICHOW aKIUK Yepe3 TOI.

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

0s=11% u 6.=20%. OnpenenuTh CTaHAAPTHOE OTKIIOHEHUE TIOPTHEs eCIIu:

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

5. Axuusi, He IPUHOCSIIAS AUBUCH B, UMeeT KodpduuueHT Oeta 1,5, 0xkumaeMyo ppIHOYHYIO
JOXOIHOCTh 6% M 0XHMIAEMYIO CTaBKy H0XOAHOCTH 8%. PaccumTailiTe NOXOOHOCTH I aKIMH C
HyJIEBBIM K03 uientom Oeta.

IxaJja oneHUBaHUA

CaMocCTOSTENPHO U BEPHO OMNPEIETIECHbl OCHOBHbBIE Otnuuno (85-100 6annoB)
MPUHIIAITEI  KOPIIOPATUBHBIX (DHHAHCOB IS TOHUMAaHUS
TEOpUU TOPTQEs.

3HaeT OCHOBHBIC TOJIOKEHUS TEOPUH MOpThes,
OCHOBHBIE KPUTEPHUHU U TIOKA3aTENN JOXOTHOCTH

ChopMynupoBaHbl OCHOBHBIE TPUHIMIBI  JIJIST

OIICHKH JIOJITOCPOYHBIX aKTHBOB, MIPUHATHUSA
WHBECTUIIMOHHEIX peUIeHHI, peleHuit o
(buHAHCUPOBAHMUIO, (hopMUPOBaHHUIO JUBUAECHIHON

MOJIMTUKA U CTPYKTYphl KamuTajia, OLEHKH OXKHIaeMOil
JIOXOJJHOCTH HMHBECTUIIMOHHOTO OPTdes

Br16panbl MeTOIBI 7151 OLIEHKH aKTUBOB, TPUHATHUS
VMHBECTUIIMOHHBIX peleHui, peleHni 1o
(buHaAHCHPOBAHMUIO, (hopMUPOBAHHUIO JIMBUJICHTHON
IIOJIMTUKU U CTPYKTYpPBI KaluTaia

[IpoBeneHa oreHKa MHBECTUIIMOHHOTO TTOpThes
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[IpuMeHeHbI OCHOBHBIE MOJI0KEHUSI KOPIOPATUBHBIX
¢uHAHCOB [UIsI TPOBENEHUS AaHaW3a pPBIHOYHBIX U
CHenupUIECKNX PHUCKOB MPH MPHUHITHH YIPABICHUYCCKUX
peteHuit

N3mepsieT cuctemMaTuyecKue U HECUCTEMATUUECKIE

PUCKU MHBECTUIIMOHHOTO MOpTdens

CaMOCTOSITEeNEHO U BEPHO OIpPECICHbI OCHOBHBIC
NPUHIUIBl  KOPHIOPATUBHBIX (PMHAHCOB JUISI TIOHMMAHUS
TEOpHH TMOPTQheEs.

3HaeT OCHOBHBIC IOJIOKEHHUSI TEOPHH MOPThEs,
OCHOBHBIC KPUTEPHHU U MTOKA3aTEIN JOXOTHOCTH

CdhopMynupoBaHbl OCHOBHBIE TNPUHIMIIBL  JUISA

OLIEHKU JIOJTOCPOYHBIX aKTHBOB, MPUHSATHUSA
WHBECTUIIMOHHBIX peLIeHH, peleHui o
(HMHAHCUPOBAHUIO, (hopMHUPOBaHHIO OUBUIECHIHON

MOJIMTUKKA U CTPYKTYPHI KallWTana, OMCHKH OXHIaeMOM
JIOXOJHOCTH WHBECTHIIMOHHOTO MOpTdens

Bb10paHbl METOIBI /17151 OLIEHKH aKTUBOB, TPUHSTHUS
WHBECTUIIMOHHBIX peleHui, pelieHui o
(UHAHCHPOBAHMIO, (bopMHPOBAHUIO JUBUICHTHOM
MOJIMTUKU U CTPYKTYPHI Kanurasia

[IpoBenena oreHKa MHBECTUIIMOHHOTO TOPTdENs ¢
HEOOJIBIIUMHU OIIMOKAMU

[TprMeHEHBI OCHOBHBIE ITOJIOKCHHS KOPIIOPATUBHBIX
¢buHAHCOB [UIsI TPOBENEHUS AaHAIM3a PBIHOYHBIX U
CHEU(PUICCKIX PHUCKOB MPH MPHUHITHH YIPABICHUYCCKUX
pelIeHU

N3mepsieT cucteMaTndecKue 1 HECHCTEMATHICCKIE

PUCKU MHBECTHIIMOHHOTO MOPT(ens ¢ HeOONbIIUMU

omuOKamMu

Xopomo (70-84 6amna)

CamocToATeNbHO OTIpE/IeIICHBI OCHOBHBIC
MPUHIIUIIBI  KOPIIOPATUBHBIX (PUHAHCOB IS TOHUMAaHUS
TEOpHUH TMOPTQhes.

JleMOHCTpUpYyeT OTpaHNYEHHbIE 3HAHHUS OCHOBHBIX
MOJIO)KEHUH TEOpUU MOPTQEs, OCHOBHbIE KPUTEPUU H
MOKAa3aTeNH JOXOIHOCTH

ChopmynupoBaHbI HEJIOCTaTOYHO BEpHO
OCHOBHBIE TMPHUHIMIIBI JUIS OIEHKH  JOJITOCPOYHBIX
AKTHUBOB, OIICHKH OXKHTaeMOM JOXOTHOCTH

WHBECTUIIMOHHOTO MOPTQes

BriOpansl ¢ ommbOkamMu ~ METOABI JJISI OIEHKH
AKTHBOB, MPUHATHS NMHBECTULIMOHHBIX PEIICHUHN, pEIICHUI
no (QUHAHCUPOBAHHIO, (OPMUPOBAHUIO JTUBUICHIAHON
MOJINTUKYU U CTPYKTYpPbI KamuTania

[IpoBeneHa oreHka MHBECTUIIMOHHOTO MOPTGhENs C
OIINOKaMu

[IpuMeHneHbl C OmMMOKAaMU OCHOBHBIC TMOJIOKECHHS
KOPIOPATUBHBIX (PMHAHCOB Ui TPOBEICHUS aHaIH3a

Y nosnerBoputenbHOo (50-69

0asIoB)

B
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PBIHOYHBIX U CHEHU(PUYECKUX PUCKOB MPH MPUHATHH
YIPaBJICHUYECKUX PEIICHUN
N3mepsieT cuctemMaTuyecKrue U HECUCTEMATUUECKIE
PHUCKH MHBECTUIIMOHHOTO MOpTdens ¢ omundkamu

He wmoxer cdopmynupoBath OCHOBHBIE HeynosnerBopurenbHO
MOJIOKEHHUST TEOPUH TOPTQENs, OCHOBHBIE KPUTEPUU U (Menee 50 6annoB)
MOKa3aTeIu JOXOJHOCTH.

He moxeT chopMynupoBaTh OCHOBHBIE TPHHLIUIIBI
JUIS OLICHKH JIOJTOCPOYHBIX aKTHBOB, OLIEHKH OXKUJ1aeMON
JIOXOJHOCTH HMHBECTUIIHOHHOTO MOPTQens

He BbIOpanb! METO/bl JUIsl OLIEHKH aKTUBOB,
NPUHATHS WHBECTHLMOHHBIX pEIICHUH, pEUIeHuH 10
(MHAHCUPOBAHMUIO, (OopMHPOBAHUIO JUBUIEHAHOM
HOJUTHUKH U CTPYKTYPHI KaruTana

IIpoBesneHa oleHKa MHBECTULIMOHHOTO HOPTdENs ¢
rpyObIMHU OLIMOKaAMU

He moxer copmynupoBaTh OCHOBHBIE HOJOKEHUS
KOPIIOPAaTHBHBIX (MHAHCOB ISl TPOBEICHHUS aHAIN3a
PBIHOYHBIX M CHELU(PUUECKUX PUCKOB IPH HPUHATHH
YIIPABJICHYECKUX PELICHUIN

He wMoxer wu3MepuTh CUCTEMATUYECKHE U
HECUCTEMATUYECKUE PUCKU MHBECTUIIMOHHOTO TIOPTQEIS ¢
olIMOKaMu

4.4, MeToanyeckue MaTepHaJIbl

CryneHT gomyckaercs K 9K3aMeHy 1o aucuuiuinie « OCHOBBI TeOpUH NOPTdEs» B caydae BHIMOJIHEHUS UM
y4eOHOro IJlaHa MO JAWUCLUIUIMHE: BBINOJHEHUS TEKYIIEro KOHTPOJIS , MPEAYCMOTPEHHBIX MpPOrpaMMoin
JUCLUIUINHBI.

[IpomexxyTouHast arrectanusi (3K3aMeH) NMPOXOJUT B MUCBMEHHOM ¢opme. CTyIeHTbl OJHOBPEMEHHO
OTBEUYAIOT Ha BOMNPOCHl JK3AMEHALMOHHOIO OuiieTa, BKJIIOYAIOIIME KaK BOINPOCHl Ha IOHUMaHHE
TEOPETUYECKHUX aCIEKTOB TUCUUIUIMHBI, TaK U 33Ja4H.

[Iponienypa npoBeieHHs dK3aMEHaA.

OOywaromuiicss JJig CAayu 3K3aMeHa NPEeIbsBISET dK3aMEHATOpy CBOKO 3aU€THYIO KHIDKKY. Kaxawiit
CTYJICHT TIOJIy4aeT CBOM NMEPCOHANBLHBIN BapHaHT Omiera. Ha opraHu3anmoHHy0 MOATOTOBKY OTBOJIUTCS OT
20 no 30 MuHYT, Ha OTBET HAa BONIPOCHI OmiieTa U pemienue 3agad — 90 MunyT. Bo Bpemst opraHuzalinoHHON
HOJTrOTOBKU CTYAECHTaM pa3bsCHAIOTCS NpaBUiIa MPOBEIEHUS dK3aMeHa M BbIIAIOTCS OJIaHKU OTBETOB IS
3aI0IHEHHUS.

[To ucreuyeHnn OTBEIEHHOTO BPEMEHH OOYYaIOLIUIiCS MOKIAAbIBAET YK3aMEHATOPY O TOTOBHOCTH M C €r0
pa3pelIeHus U 110 BBI30BY M OTBEYAET YCTHO Ha BOIIPOCHI OMJIeTa.

[lo oxoHYaHMM OTBETa Ha BOIPOCHI HK3aMEHATOP MOXKET 3ajaBaTh OOydaroleMycs IOMOJHHUTEIbHbIE U
YTOUHSIOLINE BONPOCH! B Mpezesax yd4eOHOro MaTepualia, BBIHECEHHOr0 Ha sk3aMmeH. Ilociie mpoBeneHust
9K3aMeHa MMPOBOJUTCS MpoBepKa padboT

PesynbTar mo cnade sk3ameHa OOBSBISETCS CTYJEHTaM IOCJIE OTBETa, BHOCUTCS B 3K3aMEHAIMOHHYIO
BEJIOMOCTb U B 3a4€THYIO KHIDKKY. OlIeHKa «HEYI0OBIETBOPUTEIBHO» TMPOCTABISAETCS TOIBKO B BEIOMOCTH.
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5. MeToauyeckue yKazaHus sl 00y4aIOUIUXCS 10 OCBOEHUIO JUCHUIJIMHBI (MOIYJIs1)

Bompockl st caMOCTOSITENIBHOM TOJATOTOBKA K 3aHATHSAM  JICKIIMOHHOTO, MPAKTHYECKOTO
(ceMHMHApCKOTO) THIOB MO TeMaM (paszeiaMm) JUCHHUIUIMHBI (MOIYJISI) COOTBETCTBYIOT BOIIPOCAM IO
paszaenam JUCUUILIMHBL, TpuBeAeHHbIM B PIT/I.

[TpakTryeckue 3aHATHS TUCHHUILTHHBI «OCHOBBI TEOPHH MOPTQEIS » MPEANoIaraloT UX MPOBEICHHUE
B Pa3IM4HBIX (pOpMax C LIEJIbIO BBIABICHUS MOJYYEHHBIX 3HAHUIH, YMEHUH, HaBBIKOB M KOMIIETEHIUH C
IPOBEIEHUEM KOHTPOJIBHBIX MeponpusaTuii. C 1enpio o0ecreyeHns yCnenHoro 00y4eHus CTyIeHT JOKEH
TOTOBUTBCS K JIEKIIMHU, TIOCKOJIbKY OHA SIBJISETCS BakHeHIeH (opMoil opraHu3anuu yueOHOro mpoiiecca,
IIOCKOJIBKY:

—  3HAKOMMT C HOBBIM Y4€OHBIM MaTE€pHUaAJIOM;

—  pa3bACHsET yyeOHbIE JIEMEHTHI, TPYAHBIE JJI IOHUMAHHUS;

— cucTeMaTu3upyeT yueOHbIN MaTepua,

—  OpHMEHTHUpYET B yueOHOM Ipoliecce.

Iloo2comoeka k nekyuu 3aKIII0YaeTCs B CISAYIOIIEM:

—  BHUMATEJIbHO NPOYMTANTE MaTepHall IPeIblAyIIeH JeKIUY;

—  y3HaiiTe TeMy npeacTosiel JeKuu (110 TEeMaTHYECKOMY IIJIaHy, 110 UH(OPMALMH JEKTOPa);

—  03HAaKOMbBTECh C YUEOHBIM MaTEpHAJIOM 10 YUEOHUKY M YUE€OHBIM ITOCOOUSM;

—  IOCTapalTech YSICHUTh MECTO M3y4aeMOW TEeMbI B CBOEH MpohecCHOHaIbHON OATOTOBKE;

—  3alMIIMTE BO3MOXHbBIE BOIPOCHI, KOTOPBIE BbI 333 JUTE JEKTOPY Ha JIEKLIUU.

Iloo2comoeka k npakmuieckum 3aHAMUAM.

—  BHUMATEJIbHO NPOYUTANTE MaTepHall JIEKIUM, OTHOCAIIMXCSA K JAHHOMY CEMUHAPCKOMY
3aHATHUIO, 03HAKOMBTECH C YYEOHBIM MaTEPHAIIOM IO YUEOHUKY M yU4E€OHBIM MTOCOOUSM;

—  BBIIMIIUTE OCHOBHBIC TEPMUHBI,

—  pelmTe 3a/laHus 10 CEMUHAPCKUM 3aHATHUSAM, TOTOBBTECH AAaTh Pa3BEPHYTHIM OTBET HA KaXKIbIN
U3 BOIIPOCOB;

—  yACHMTE, Kakue yueOHbIEe 3JIEMEHTBI OCTAJIUCh [l BaC HEACHBIMU U ITOCTAPAUTECh MOJIyYUTh
Ha HUX OTBET 3apaHee (0 CEMUHAPCKOI0o 3aHATHS) BO BpeMs TEKYLIHX KOHCYJIbTaIHH
IpernojaBaTes;

—  TOTOBMTHCSI MOKHO MHAMBHUYAJIbHO, TApaMH MJIM B COCTaBE MaJIOM IPYIIIBL, TOCIEIHUE
ABISAOTCS 3¢ (PEeKTUBHBIMU (OpMaMU pabOTHI;

— pabouas mporpamma JUCLUUILIMHBI B YaCTHU L€Jel, IepeyHIO 3HaHUM, YMEHUH, TEPMUHOB U
y4eOHBIX BOIPOCOB MOKET OBITh UCMOJIb30BaHA BAMU B KQU€CTBE OPMEHTHPA B OpraHU3aI[iu
o0OyueHusl.

lloocomoska k ak3zameny. K sk3aMeHy HEOOXOIMMO TOTOBUTCS LIEJIEHANPABICHHO, PETYJSPHO,

CHCTEMaTHYEeCKH U C MEPBbIX JHEH 00yueHus 1o JaHHOH aucuuruinHe. [TonbITKH OCBOUTH JUCLUILUIMHY B
nepuo 3a4€THO-IK3aMEHAIIMOHHON CECCHM, KaK MPaBUIIO, IOKA3bIBAIOT HE CIIUIIKOM YAOBIETBOPUTEIIbHbBIE
pe3yibTaTel. B camMmoM Havasne u3ydeHus yuyeOHOH AMCHUIUIMHBI O3HAKOMBTECH CO clenyromeil ydeOHo-
METOINYECKON JOKYMEHTAIUEH:

—  TIpOrpaMMON JUCLUILIVHBL,

— TEepeYHEM 3HaHWM U YMEHMH, KOTOPBIMU CTYJEHT JI0JIKEH BIIAJIETh;

—  TeMaTUYECKUMHU IUTaHaMU JIEKINI, CEMUHAPCKUX 3aHATUH;

—  KOHTPOJIbHBIMH MEPONPUATHUIMU;

—  Yy4eOHMKOM, y4eOHBIMU TIOCOOUSIMU T10 IUCUUIUIMHE, a TAKXKE AIEKTPOHHBIMU PECYpCaMu;

—  TepeYHeM BOIIPOCOB JJISl IK3aMEHa.

[Tocne aToro y Bac 10JKHO cPOPMUPOBATHCS UETKOE TIPEICTABIICHUE 00 00beMe U XapaKkTepe 3HaHUI

U YMEHHUH, KOTOPBIMU HaJ0 OyAeT OBIaJeTh Mo AucuuIuiiHe. CHCTEMaTH4ecKoe BBINOJIHEHUE YueOHOMH
paboThl Ha JIEKIMSIX M MPAKTUYECKUX 3aHATHUAX IO3BOJUT YCIEIIHO OCBOMTH JUCIMIUIMHY U CO3/aTh
XOpolIyto 0a3y JUIsl cjauu 3K3aMeHa.
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BOHpOCBI JJISL CaMOCTOSITCIILHOU MNOATOTOBKM K 3aHATHAM JICKOHUOHHOI'O, IMPAKTHYCCKOI'O
(ceMrHApCKOTO0) THIIOB 1O TeMaM (pa3jienam) TUCIUTLTAHBI (MOTYJIs):

Pasznuynbie criocoOb! OIEHKH JJOXOTHOCTH I PUCKA aKTHUBOB U TOPTQENICH.
3amaua MapkoBuiia. D¢ heKTUBHAS rpaHUIa.

PerHOuHBIN opTdens U HHACKCH (POHAOBOTO PHIHKA.

Jlunawus peiaka kanutana (CML). Teopema pazaenenust

PeiHounHBI OPTQEns 1 HHACKCH (POHIOBOTO PHIHKA.
Jusepcudukanus u ee 3G HeKT.

Ocuousie nonymenuss CAPM. Mogens CAPM u ee npumenenns. Kputuka CAPM.

Jlunus peiaka 1ieHHBIX Oymar (SML). Metozsr pacdyera K03 GUIIMEHTOB «OeTay.

© © N v o

Nunekcuas mouens u CAPM Mmozes.

[EEN
©

Bpemennas cTpykTypa NpoLeHTHbIX cTaBOK. KpuBasi ToXoaHOCTEH.

[EEN
=

Jropauus obnuranuu u noptdenst oouraruii.

[EEN
N

Brimykiiocts obnuranuu u noptdens oonuraruii.

[EEN
w

NmmyHnu3zamms, Kak croco0 yrpaBiIeHUs] pUCKOM JJOJTOBBIX 00s3aTEIbCTB.

B Teuennn cemectpa HEOOXOIMMO BBITONHUTH 33JaHAS TEKYIIETO KOHTPOJIS - PEIIeHHs 3afad Mo TeMaM
JIUCLIUILINHEL

KoHnTponbHOE 3a1aHKe 110 TUCHUIUIMHE SBISETCS (POPMOM KOHTPOJISI KaUeCTBA YCBOCHUS
JUCLUHUIUIMHBL Llenbl0 KOHTPOIBHOTO 3a/1aHUs 3aKpeIUIEHUe TEOPETUYECKUX 3HAaHUN CTY/I€HTOB, IPOBEPKa
YMEHHUSI YBA3BIBATH TEOPETUUECKHE MTOJIOKEHUSI C TPAKTUUYECKUM aHAIN30M PEaJIbHbIX CUTYallUH.
KonTponbHOE 3a1aHue JOKHO OBITH BHIIIOJHEHA B IIOJHOM 00bEME U aKKypaTHO 0(hopMIIEHO.
KoHTposabHOe 3a1aHue COCTOUT U3 OTBETOB Ha BOIIPOCHI U PEIICHHUS 3a]1a4 110 TeMaM Kypca. Pemas 3anauy,
CTYZAEHT JI0JKEH JaTh MOSCHEHMsI, U3 KOTOPBIX J0JKHA OBITh BUJIHA JIOTHKA €ro paccyxaeHuil. Eciu
YCIOBUEM 33Ja4 PETyCMOTPEHO MOCTPOEHUE rpauKa WK 3al0THEHUE TaOauIbl, TO O TabIuIei uiu
rpaMKOM OMMCHIBAIOTCS OCHOBHBIE 3TAlbl IOCTPOCHUS TpaduKa UK 3arnoaHeHus Tadbauubl. [Ipexae yem
pemaTh NpenoKeHHbIE 3aJaHus, ONIPE/IeINTe, K KaKOo TeME Kypca OHU OTHOCATCS. BHUMaTensHo
IpOYUTATe COOTBETCTBYIOLIMI pa3aen yueOHHKa (CIIMCOK OCHOBHOM JIMTEPATyphl), a TAKXKE
COOTBETCTBYIOILYIO Pa3/1aTOYHbII MaTeprasl 00 OCHOBHBIX MOHSTUSX U KaTETOPUAX TEMBI.

6. VYueOHasi JuTepaTypa H pecypchl HH(OPMALUOHHO-TEIEKOMMYHHKAIMOHHOW ceTH
"HHTepHeT", BK/IOYAs MepeyeHb Y4YeOHO-MeTOAMYECKOro oGecrevyeHMs I CaMOCTOSATEbHOI
padoThI 00yUYaKOUIUXCS M0 JUCHUNINHE (MOAYII0)

6.1 OcHoBHas uTEpaTypa:

1. AnueB A.T., Comuk K.B. YnpaBneHne HHBECTUIIMOHHBIM NopTdeneM. YueOHoe nocobue. — M.,
Hamkos u K, 2016. https://e.lanbook.com/book/61060#book _name

2. JlumutoBckuii M.A, VIHBECTHLIMOHHBIE MPOEKTHI U pealibHbIe OMIMOHBI Ha Pa3BHBAIOIIUXCS
peiHkax, M.:  [Opaiit, 2017,  https://www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-
DB5396084A34

3. Huxutuna T.B., Penera-Typcynoa A.B., ®pémmens M., SAnpun A.B. OCHOBBI
[NHOPT®EJIbBHOI'O MHBECTHUPOBAHUSA 2-e wu3n., uchp. u gon. Y4eOHUK A OakanmaBpuara |
maructpatypbl. M.: IOpaiir, 2017. https://www.biblio-online.ru/book/1DD14684-680C-459C-8AC9-
F29C86B92C3F
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6.2 lonmosiHuTEIbHAS JIUTEpATYypAa:

1. Bapbaymos B.E., 'magkux U.M., Uyiiko A.C. CO0pHHK 3a/1a4 110 (PUHAHCOBBIM
naBectuimaM. M.: dunance! 1 ctatuctuka, 2016. https://e.lanbook.com/book/69114#authors

2. Bypenun A.H. Ynpasnenue noptrdenem neHusix 6ymar. —M.: Hayuno texnudeckoe
ob6mectBo umenu C.H. Basuiosa, 2016.

3. Bpeiinu P., Maiiepc C. IlpuHimmns! KopnopaTuBHbIX (puHaHCOB. — M., Onumn-6u3sHec, 2016
4, [Mankun A.C., lllankun B.A. DxoHoMu4eckue U ¢hruHaHCcOBbIE pucku. O1ieHKa, yIipaBiIcHHE.
[Moptdens uuecturmii. M.: Jamxos u K. 2016 http://www.iprbookshop.ru/60565.html

5. [apn VY., T'opnon JIx., batinu JIx. MaBectunmu. — M.: Uuadpa-M, 2016

6.3. YueOHO-MeTOANYECKOE O0ecIedeHre CaMOCTOATEILHOM

1. Amue A.T., Comux K.B. Ynpanenne nHBeCTUIIMOHHBIM MOopTdenem. Yuebnoe nocodbue. — M.,
Hamkos u K, 2016. https://e.lanbook.com/book/61060#book name

2. JlumutoBckuit M.A, VIHBECTMLIMOHHBIE NMPOEKTHI M pPEAIbHbIC ONIMOHBI Ha Pa3BUBAIOIIUXCS
peiakax, M.: IOpaiit, 2017, https://www.biblio-online.ru/book/46E3DAF4-2C61-4804-9C60-
DB5396084A34

6.4 UnTepHeT pecypchbl:
- www.allinvestrus.com
- WWW.eepnews.ru

7.MartepuajibHO-TeXHUYeCKass  0a3a, MH(OPMAIMOHHbIE TEXHOJOTHH, MPOrpamMMHoOe
o0ecrneyeHrue U HH(POPMALMOHHBIE CIIPABOYHbIC CHCTEMbI

3aHATHS TPOBOAATCA B YUEOHBIX ayIUTOPUAX, OCHALICHHBIX Pa00YUM MECTOM IpernogaBaTens (CToll,
cTyn, kadenpa), pabOYMMH MECTaMHU CTYAEHTOB (CTOJIBI, CTYJbsI) TIO KOJWYECTBY CTYICHTOB, TOCKOM
MeJoBOM unu Oejod AN HamucaHus Mapkepamu Wi (praumyaptoMm g Oymaru Ooibiioro Gopmara,
MapkepaMu (KpacHbI, YEpHBIM, 3€JeHbId, CUHUN), T'yOKOH 1 JOCOK, 00OpyJOBaHHMEM s IOKas3a
MPEe3eHTALN U ClIaliIoB (KOMIBIOTEP, IPOEKTOP, IKPaH).
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