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1. IlepeveHb NJIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHUS 1O AUCHHUILINHE (MOAYJIIO),
COOTHECEHHBIX € IJIAHUPYEMbIMHU Pe3y/IbTATAMH OCBOCHHS IPOTrPaMMBbI

1.1. Iucuurmuna B1. B.07 «Teopus moprdens» odecrednBacT OBIaICHUE CIEAYIOIUMU
KOMIICTCHIIMSIMH C YYETOM dTara;

Kox kommerenmnnu HaumenoBanue Kon stana | Haumenosanue  3Tama

KOMITETECHIIUU OCBOEHUS OCBOEHHUS KOMITETEHIINH
KOMIICTCHIUH

[IK-2 CrocoOHOCTE IIK-2.2 CnocobHOCTh
pa3pabatbiBaTh paspabarbIBaTh
KOPIOPATUBHYIO porpamMMbI
CTpaTeruo, MPOrpPaMMBbl OpraHU3aIMOHHOTO
OpraHU3aIMOHHOTO pPa3BUTHUSA U U3MCHCHUI
pPa3BUTHS U U3MECHEHUH U
obecneyuBaTh X
peann3alnio

[1K-3 CriocoOHOCTE IIK-3.2 CrocobHOCTh
HCIOJIL30BATh MIPUMEHSATD
COBPEMEHHBIC ~ METOJIbI COBPEMEHHBIE METOTbI
YIPaBJICHUS yIpaBiICHUS
KOPIOPAaTUBHBIMH KOPIOPAaTUBHBIMU
¢uHaHCAMU JUTSL ¢uHaHCAMU
penieHus
CTpaTernyecKuXx 3aaau

1.2.B pPe3yiabTaTe OCBOCHUA NUCHUILINHBI Y CTYACHTOB JOJIKHBI OBITh C(I)OpMPIpOBaHLII

OT®/Td1 Kox srana ocBoeHus PesynbpraThl 00y4eHus
(npu Hanuuuu npodcrangapra)/ KOMIIETEHIIUT
TPYAOBBIE WIN
npo¢eCCHOHANIbHBIC JCHCTBUS

OT® — Koucynstuposanue | [1K-2.2 Ha  ypoBHe  3HaHuii:  3Haer

KIIMeHTOB 1o  cocrasienuto | [1K-3.2 TIPUHIIUIIBI (dbopMupoBaHus

(uHAHCOBOTO TIaHa U noptdens  «1o  MapKOBHILYY,

(b opMHIpOBaHHUIO IEJIEBOTO TEXHOJIOTUH YIIPABIICHUS PHCKOM

WHBECTULMOHHOTO MOPTQens noptdens MHBECTUIIMOHHON
KOMITaHUH; TIPUHITUTIBI

Td — Pa3paboTka pUHAHCOBOTO (dbopmMupoBaHUs CTOMMOCTH

TUTaHa U KJIMEHTa W IIeJICBOTO KaIruTalia JIOJITOCPOYHBIX aKTHBOB

WHBECTULIMOHHOTO OPTdEns U ompeneneHuss — Tpedyemoro

(B/02.7) YPOBHS JOXOJTHOCTH TUTS

HOpT(pCJIBHOl“O HWHBCCTOpa

! st 00pazoBaTeNbHBIX TporpaMm, peanusyembix o ®I'OC, u ans yHUBEepCATBHBIX KOMIIETCHIIHHA TIepBast
KOJIOHKA MOJKET He 3aIOJTHATHCS




OT® — ObecneueHune Ha ypoBHe ymMeHui: paccuuThIBaTh

3¢ (heKTHBHON PAOOTHI CHCTEMBI 0’KHMJIa€MbI€ JIOXOJHOCTU U PUCKHU
yIpaBlIeHUS! pUCKAMU UHBECTUIIMOHHOTO mopTdens u
OTJICTBHBIX AKTHBOB; Pa3JCATh
Td — Pa3zpaboTka cucTeMbl PUCK Ha CHUCTEMaTUYECKUUA U
yIIpaBIICHUS] pUCKAMHU HECUCTEMATUYECKHUI;
aHAIU3UPOBATh Ka4yecTBO
(B/04.7) MEHEKMEHTa noptdens U

OLICHUBATH (HaKTOPHI, MOBJIHSBIINEC
Ha  pe3ynpTar  HOPTQETBHOrO

WHBECTUPOBAHUS.
Ha ypoBHE HaBBIKOB: OLEHKH
COCTOSIHMS noptdens,
0e3yOBITOUHOCTH

WHBECTULIMOHHOI'O donna;
aJIalTUBHOIO yIpaBICHUS
CTPYKTYpOi CO3JJaHHOTO
noptdens, ONTHMHU3UPYIOILIEE
COOTHOUIEHUE pucka u
JOXOJHOCTH  JIJIsl ~ MHBECTOpa;
aJalTUBHOIO yIIpaBIIECHUSA
CTPYKTYpOU CO3JaHHOTO
noptdens, ONTHUMU3UPYIOIIIEE
COOTHOULICHHUE pucka u

JAO0XOAHOCTH AJIdI MHBECTOPA.

2. O0beM U MeCcTO TUCHHUILINHBI (MoayJisi) B ctpykType OIT BO
O0beM TUCUMILTUHBI

OuHast 1 04HO-3a04yHas popMa OOyUEHUS:

O6rias TpynoeMkocTsb auciuminabl 108 acos (3 3E).

KonmdecTBo akageMHUeCKHX/aCTPOHOMHUYECKAX YacOB, BBIICISEMBIX Ha KOHTaKTHYIO
paboTty ¢ npemnoaasarenem, coctansieT 20 yacoB, U3 HUX 8 — Ha JNEKIMOHHbBIE 3aHATH, 12 —
Ha TPaKTHYECKUE 3aHATHS, HA CAMOCTOSTEIIBHYIO Pab0Ty 00yJarOImUXCsl OTBOJUTCS 52 daca.
3aouHas popma oOyueHUs:

KonmgecTBo akageMHUECKUX/aCTPOHOMUYECKUX YAacOB, BBIICISIEMBIX Ha KOHTAKTHYIO
paboTy ¢ mpemnojaBaTeieM, COCTaBIsAeT 4 4acoB, U3 HUX 2 — HA JIGKIIMOHHBIC 3aHATHS, 2 — Ha
MPaKTUYECKHE 3aHATHS, HA CAMOCTOATEIbHYIO paboTy oOydaromuxcst orBoautcst 100 gacos.

®opMoif MPOMEKYTOUHON aTTECTAllMU B COOTBETCTBUU C YUEOHBIM IIJIAHOM SBIISIETCA
3a4€T C OLEHKOM.

Mecto aucunmimnnsl B ctpykrype OII BO

Hucnunmuna «Teopust moptdens» otHocutcs k 61moky bl. B «Jluciumamasr (MoIyn)
Bapuatusnas yacte. O6s3atensubie aucuuiinabl. Ko quciumnuael b1. B.09 B cooTBeTcTBUI
¢ y4eOHBIM TUIaHOM HampaBiieHuss moAroToBku 38.04.02 «MeHemKMEHT», HalpaBICHHOCTh
(mpoduiib) «BHYTpeHHUI KOHTPOIb U ayTUT».

Jucnunnuna nzydaercs Ha 1 Kypce, BO 2-M ceMecTpe.

CopnepxaHue IUCLUIUIMHBI CIYXUT OCHOBOW Ul OCBOGHMS JUCHUIUIMHBI «PuCK-
MEHEKMEHT.

3. CopepxaHue U CTPYKTypa AUCLUIIINHBI (MOTYJIs)



Tabmuma 2

n/m HanMeHoBanue TeM DOBbeM IMCHUILIMHBI (MO1YJIs1), Yac. dopma
pa3aesioB) TeKYyLIero
KOHTPOJISt
ycmeBaemoctn’,
MPOMEKYTOYHOM
aTTecTaAllNU
Bcero KonTtakTHas padora
pOyYarOIIUXCS c
IpenoaaBaTesieM no
BUIAM y4eOHbIX 3aHATHI
1 1P M3 KCP [P
Tema 1l | Puck u 10X0IHOCTD 11 1 2 8 0,K3
Tema 2 | IHBEeCTULIMOHHBII 11 1 2 8 0O, K3
nopTdenn u ero
XapaKTEPUCTHKH
Tema 3 | Teopust Mapkosuia 12 1 2 9 | 0,K3
Tema 4 | PaBHOBecHast Mozens | 12 1 2 9 0O, K3
CTOMMOCTH  KaIUTAJIbHBIX
AKTUBOB
Tema 5 | Ananus noptdensHoro | 13 2 2 9 0, K3
uHBecTupoBanusa. OleHKa
KaJyecTBa yIIpaBIICHUS
noptdenem
Tema 6 | OcobenHoctu ympapneHus | 13 2 2 9 0, K3
WHBECTUITHOHHBIM
noprdenem obnuranmii
IIpome:kyTouHas 3a4eT ¢ OLEHKOI
aTrrecTanus
Bcero: 108 8 12 52
3aounas ¢popma
Tema 1l | Puck ¥ JOXOIHOCTE 16,6 0,3 0,3 16 | O, K3
Tema 2 | HBeCTUIIMOHHBIN 16,6 0,3 0,3 16 | O, K3
noprdens " ero
XapaKTEPUCTHKH
Tema 3 | Teopust Mapkosura 16,6 0,3 0,3 16 | O, K3
Tema 4 | PaBHOBecHas Mozens | 16,6 0,3 0,3 16 | O, K3
CTOMMOCTH  KaITUTaJIbHBIX
AKTHUBOB
Tema 5 | AHanms noprdenpHoro | 16,6 0,3 0,3 16 | O, K3
uHBectupoBanus. OleHKa
KadecTBa YIpaBICHUS
noptdenem
Tema 6 | OcobeHHocTH ympaBiieHus | 21 0,5 0,5 20 | O,K3
WHBECTUIIUOHHBIM
noptdeneM oomuranuii
IIpomeskyTouHas 4 4 3a4eT C OLEHKOM
aTrrecTanus
Bcero: 108 2 2 100




Conep:xaHue TUCHUILIHHBI

Ne i/ HauMenoBanue TeM | Coaep:xanue TeM (pa3aesioB)
(pa3nesioB)

Tema 1 uBecTUIIMOHHBIH HNuBecTumonHeie 1 (UHAHCOBBIC pemICHHs. Puck u
noptdenn e €ro | 10XOMHOCTh. VIHBECTHIIMOHHBIH mOpTdenr €  ero
XapaKTePUCTHUKH. XapaKTePUCTHUKH. CucremaTHyecKkuii u
ITonnsrii aHalM3 | HECUCTEMATUYECKUN pUCKU. AHaIU3 noprdeneit u3 AByx
MHBECTUIIMOHHBIX aKTUBOB C MO3UIINU 0KUJAEMbBIX IOXOAHOCTEH U PUCKOB.
BO3MOKHOCTEH JUIsL
moprdens W3 ABYX
aKTHBOB.

Tewma 2 [Toprdens u3 mroboro | 3amaga MapkoBwuria. DddexTuBHAS rpaHuIa.
KOJMYeCTBA  aKTUBOB. | lHBecTUIIMOHHbIE M (DMHAHCOBHIE PELICHUS Ha pPHIHKE
Teopus MapkoBuna. | kanurana. JlonymeHnus TeOpuu pblHKa Kanurana. JInHus
Teopus [Tapmna- | peiaka kanurana (CML). Teopema pa3aenenus.
JlutHepa.

Tema 3 OOmiee aHanUTHYECKOE | AHANUTHUYECKOE MpeacTaBieHue dPGEKTUBHON TpaHUIIbI
IIpe/ICTaBICHHE 0e3 0e3pHCKOBOI0 aKTUBA U C HUM.
3¢ PEeKTUBHON TpPaHUIIBI
U €€ UCCIIeI0BaHueE.

Tema 4 PaBHoBecHass  mognens | MnaekcHas Mopenb. OcHoBHble nponyiieHuss CAPM.
CTOMMOCTH Monenr CAPM u ee npumeHeHus. JluHus pblHKa
KalUTaIbHBIX aKTUBOB. | IICHHBIX Oymar (SML). Mertonapl pacyeta
CAPM wmonmens u ee | KOOQHUITUEHTOB «OeTay.
KpUTHUKA u | Kputuka  CAPM MOJEIM U DMIMPUYECKOE
HMITUPUIECKOE TECTHUPOBAHUE.
TECTUPOBAHUE.

Tema 5 Hynb-6era CAPM. | CAPM wmopens s peIHKOB 0e3 O€3pHCKOro aKTHBA.
Me:xnyHaponHas Hynbs-6eta CAPM. Mexaynapoagnas CAPM u ee
CAPM. TIPUMEHEHUE.

Tema 6 VYnpasnenue Crpareruueckoe u TaKTUYECKOE yIpaBIeHUS
WHBECTUITUOHHBIM nopTdeneM. AKTUBHOE U MTACCUBHOE YIIPaBJICHHE.
noptdenem.

4. MaTtepuajbl TeKyIero KOHTPOJIsSl yCreBaeMocTH 00yqyaomuxcsi 4 GoH/1 OLeHOYHBIX
CpeACTB MPOMEKYTOUYHOM aTTeCTAUMHU 1O JUCHUNIMHE

4.1. ®opMbl 1 MeTObI TEKYIET0 KOHTPOJISI YCIIEBAEMOCTH 00y4YaIOIIMXCH U
MPOMEKYTOYHOM aTTeCTALMH.

4.1.1. B xoze peanu3zauun gucuunaunsl b1. B.09 «Teopust mnoprdesisi» ncnoib3yrres
cae1yoIue MeToAbl TEKYLEro KOHTPOJIsl ycleBaeMOCTH 00y4aloluXcs:

— TIpY TIPOBEJICHUH 3aHATHH JIEKITMOHHOTO THMa: orpoc(O),
— IIpY IPOBEICHUM 3aHATHI CEMUHAPCKOro TUIIA: KOHTpoJsibHOE 3aaanue (K3)
— TSI 3209HOM (DOPMBI 00YUEHHUST BMECTO OTPOCA UCITOIB3YETCS 3CCE.

4.1.2. Ixk3aMeH NPOBOAUTCS ¢ IPUMEHEHUEM CJIeAYIONIUX METO/I0OB: pelleHne NPaKTHKO-
OPUEHTHPOBAHHBIX 3a/1a4.




4.2. MaTepuaJjibl TEKYLIEro KOHTPOJISI YCIIeBA€MOCTH.

TunoBbie OLIEHOYHbIE MaTepHuaJbl 110 TEME 1

Bonpocs! s yecTrHoro onpoca/Temsl 3cce

1. WNuBectuiimonneie 1 (GPUHAHCOBBIC PEIICHUS.
2. [Ipsimbie 1 mopThenbHbIE MHBECTUIINH.
3. Puck u moxomHocTh. CriocoObI HX OLEHKH.

KonTponsHoe 3ananue
1. ITycTh UMEIOTCS 1BA BIOXKEHUS, 002 JTUTETLHOCTHIO B O/IMH BPEMEHHOM MEPHO U ABYMS
BO3MO>KHBIMH MCXOJlaMU B MOMEHT t=1, KaX/IbIil U3 KOTOPBIX UMEET BEPOATHOCTH B 50%.

t=0 t=1
Brnosxxenue 1 Py6. 1000 Py6. 950 Py6. 1150
Bnoxxenue 2 Py6. 100 Py6. 90 Py6. 120

OIIGHI/ITI) HX OKNAACMBIC TOXOAHOCTHU U CTAHAAPTHBIC OTKIIOHCHUSA 3a IICPUOI BIIOKCHUS.
Kaxoe u3 Bnoxxenuit 6oiee puckoBaHHO?
2. JloxoaHOCTh TIOpTQEs 3a 8 JIeT mpeICTaBICHa B Ta0JIHUIIE:

Tonmer 1 2 3 4 5 6 7 8
JloxogHoCTh | 5 10 8 -6 5 -3 8 110
(%)

OHGHI/ITB O0OXKNJACMYIO JOXOJHOCTE U PUCK HOpT(i)eJUI, MMpEACTAaBJICHHBIC ITIOKA3aTCIIsIMU €€
BLI6OpOLIHOFO CpCOHCTO N HeCMeHleHHOﬁ OLCHKU CTAHAAPTHOTO OTKJIOHCHHA.

TunoBbie OLIEHOYHbIE MaTepHuaJIbl IO TEME 2

Bonpocs! qis1 yctHoro onpoca/Tembl 3cce
1. IToHsATHE HHBECTULIMOHHOTO MOPTQEs.

2. OxunaeMasi JOXOIHOCTh U PUCK MOPTQEIs.

KoHntponbHoe 3a1anue
1. Yepes roa 1ieHa akIuu MOKET UMETh CIIEYIOIIEE paclpeesieHHE:

[lena axkuun 10 py®. 20 pyo0. 40 py6.
BepostHOCTE 50% 30% 20%
Onpenenutb 0)KUIAEMYIO TOXOHOCTh U PUCK, CBSI3aHHBIN C [IEHON aKIIMU Yepe3 TOI.

2. PaccMoTpuM paBHO B3BEIICHHBIA IOPTdEns ¢ Tpems aktuBamu A, B, u C. Mb1 3HaeM, 4TO
GAZS%,

05=10% u 6.=12%. OnpenenuTh CTaHIAPTHOE OTKIOHEHHUE MOPTHES €CITH:

Pas= 0.2, pac=-0.2u ppc = 0.45.

3. AK1us, He TPUHOCSINAS TUBUACHIBI, UMeeT K03 duimeHnt 6era 1,2, o)KugaeMyro prIHOYHYIO
JTOXOTHOCTh 8% M 0xkuAaeMyro craBky goxoaHoctu 10%. Paccuuraiite 1oXOAHOCTD ISl KLU
¢ kodhdurenTom 6era paBHBIM 1,5.



TunoBbie OLleHOYHBbIE MaTepHAJIbI 10 TeMe 3
Bomnpoce! ai1s1 ycTHoro onpoca/Tembl 3cce

1. 3agaya MapkoBuia. D dexkTuBHAs rpaHUIa.

2. PeiHouHBIN IOpT(dhETh U MHIEKCH (POHIOBOTO PHIHKA.

3. JIunus peinka kanutaia (CML).

KoHTtpoisbHOE 3a1aHKE
1. V Bac ecth cnenyromas HHGOpMaLus O MIBEHIAPCKOM PBIHKE:

AKXTUB | Bi Gi
[IIBelinapckuii 1.00 0.150
E‘me‘“’ | 1.12 | 0.235

OMITAHHA 1.06 | 0.285
KoMmnanus 2

Ha ocHOBaHMM 3TOr0 HAWTH CTIEU(PUICCKUN PUCK JOXOAHOCTEH KoMmaHuiil u 2.
2. JIOXOTHOCTH aKTUBA U COOTBETCTBYIOILIETO PHIHOYHOTO MHJIEKCA 3a § JIET MPECTaBICHBI B

JIBYX TaOJIUIaX:

Tonpr 1 2 3 4 5 6 7 8
JIoXOIHOCTH | 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
(%)

OLEeHUTD MOJTHBIA PUCK AKTUBA B BUJI€ CTATUCTUYECKON OLIEHKU JUCHIEPCHH I0XOHOCTH aKTUBA
Y Pa3JI0KUTh €0 Ha PRIHOYHYIO U CHEIU(UIECKYIO YaCTH.

Tunosblie OlleHOYHbIE MAaTepPUAJIBI 110 TeMme 4
Bonpocel 15 ycTrHOro onpoca/Temsl 3cce

l.CucremaTnyecKuii 1 HECUCTEMATUYECKUM PUCKH.

2. PorHOUHBIN TOpT(hens U UHACKCH (DOHIOBOTO PHIHKA.

3. luBepcudukarus. Xopouo AMBepCHPpUINPOBAHHBINA MOPTHEb.

KonTponbHoe 3a1anme
1.V Bac ecth cnenyromas uHGpopManus o GpaHIy3cKOM PhIHKE:

AxTUB i Bi Gi
Ppanuysckuit |4 59 | 163




WHIIEKC 1.12 0.244
Kommanus 1 1.06 0.297
KoMmnanus 2

Ha ocHOBaHMM 3TOr0 HANTH CIEM(PUISCKUNA PUCK JOXOAHOCTEH KoMmaHuii 1 u 2.
2. JIoXOAHOCTH aKTHBAa U COOTBETCTBYIOIIETO PHIHOYHOI'O MHJIEKCA 3a 8 JIET Mpe/ICTAaBICHbI B

JIBYX TaOJIUIaX:

Tonel 1 2 3 4 5 6 7 8
JloxomHocTh | 3 13 8 -8 1 -4 10 12
(%)

Tonsl 1 2 3 4 5 6 7 8
JloxomHOCTh | 3 4 5 3 5 -2 4 5
(%)

OIIGHI/ITI) TTOJTHBIN PUCK aKTHBA B BUJC CTATUCTHYCCKOM OLCHKU JUCIICPCHUH NOXOOAHOCTHU aKTHBaA

" PA3JIOXKUTDh €0 Ha PbIHOYHYIO U CHCI_II/I(bI/ILIeCKYIO qacCTu.

TunoBbie OLIEHOYHBIE MAaTEPHAJIBI 110 TeMe S5
Bonpocs! a5 yerHoro onpoca/Temsl 3cce
1. OcHosuble nonyuenuss CAPM. Mogaens CAPM u ee npumeHeHUs!.

2. Jlunus peiHKa 1eHHBIX Oymar (SML). Metoasl pacueta ko3 PHUIIMEHTOB «OeTay.
3. Kputuka CAPM.
4. Uanexcuas moxens 1 CAPM Monens.

KonrtposnbHoe 3aanue
1.Axnusi, He IPUHOCSIIAST AUBHIICH/IBI, UMEET OXKHIAeMYIO CTaBKy JOXOomaHOCTH 12%.
Osxujaemasi ppIHOUHAs 10XOAHOCTh 9%. bespuckosas craBka 7%. Paccunraiite 3HaueHue
Kod¢¢uimeHTa 6eTa COOTBETCTBYIONIEH KOMITAHNH, KaK [TOKa3aTelsl ppBIHOYHOT'O PHUCKA.
2. PaccMoTpuM paBHO B3BeIICHHBIN OpTdens ¢ Tpems aktuBamu A, B, u C. MbI 3Haem, uTo
GA=7%,
05=9% 1 6:=15%. KoappuumenTs! monapHsIx KOppEIsALuil STUX aKTUBOB PABHBI:
pas=0.5, pac=-0.4u pgc=0.35. Koadpdurments! O6era 3Tux aktuBoB pasusl f, = 0,9

,Bs =12u [, =13. Iloka3arens ppIHOYHOTO pHcKa paBeH 8§%. Onpenenuts cnenupuaeckuit

pHcK nopT¢es B BUAE CIIaraéMoro B COOTBETCTBYIOIIEM Pa3jI0kKEHNUHU MOJTHOTO pUCKa
nopTdens B BUJIE TUCIEPCHH €0 T0XOJHOCTH Ha CllaraéMble PHIHOYHOTO U CHeln(puIecKoro
PHCKOB.

Tunosblie OlleHOYHbIE MATEPHUAJIBI IO TeMe 6

Bomnpoce! qi1s1 ycTHoro onpoca/Tembl 3cce
1. BpemenHas cTpykTypa OpoLeHTHBIX CTaBOK. KpuBas JOXOQHOCTEN.
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2. Jroparus obnuranuy u noptdens ooauraiui.
3. BrimykinocTs obnuranuu v noptdens ooauramuii.
4. HMmmyHU3a1ms, Kak crnocod yrpaBiieHHs] PUCKOM JIOJITOBBIX 0053aTEIIbCTB.

KoHTtpoisbHOE 3a1aHME
1.Axuusi, He IpUHOCAIIAs AUBUICH b, UMEET OKUJIAeMYI0 CTaBKY JoXxoaHoctu 10%.
OxunaemMast pplHOUHas 10X01HOCTh 8%. be3puckoBast craBka 5%. Paccunralite 3HaueHne
koadumenTa 6eTa COOTBETCTBYIONICH KOMITAHNH, KaK [TOKa3aTelsl pBIHOYHOTO PUCKA.
2. PaccMoTpuM paBHO B3BeIICHHBIN OPTdens ¢ Tpems aktuBamu A, B, u C. MbI 3Haem, 4To
GA:5%,
05=10% u 6.=12%. KoadpuruenTs nonapHbIx KOPPEAIUA STHX aKTUBOB PAaBHBI:
Pae=0.2, pac=-0.2u pgc=0.45. KoapdunmeHTsl 6eTa 3STUX aKTUBOB PaBHBI
P =08, B; =11u . =13. Ilokazarens peIHOYHOTO pUCKa paBeH 5%. Onpenenursb

cnenuuyeckuii pucK MOpTQens B BUIE CIaraéMoro B COOTBETCTBYIOIIEM Pa3I0KeHUU
HIOJTHOTO PUCKA MOPTQES B BUIE TUCIIEPCUH €r0 JOXOAHOCTH Ha ClIaraéMble ppIHOYHOTO U
cnenn(uIeckoro pucKoB.

4.3. OueHo4HbIe CPeACTBA AJIsl IPOMEKYTOYHOM ATTECTAIUM.

4.3.1. IlepevyeHb KOMIIETEHINI ¢ YKA3aHUEM 3TanoB UX (opMUPOBAHUS B Mpoliecce
ocBOeHHs1 00pa3oBaTebHOIl mporpaMmmbl. [loka3zaTenu U KpUTepUu OLEHMBAHUS
KOMIIETEHIHI ¢ y4eTOM 3Tana ux (popMupoBaHus

Kox komnereHuu HaunmenoBanue Kon srana | HauMeHoBanue  drama

KOMTICTCHITHH OCBOCHUS OCBOCHUS KOMIICTCHITHH
KOMTETEHIINH

IK-2 Cnoco6HOCTh [K-2.2 Croco6HOCTh
pa3pabaThIBaTh pa3pabarbIBaTh
KOPIIOPATHBHYIO MIPOTPaMMBI
CTpaTeruio, MPOrPaMMBbI OpraHU3aI[MOHHOTO
OpPTaHU3AIIOHHOTO pa3BUTHS U U3MEHEHUI
pa3BUTHA U U3MEHEHUN U
obecrieunBaTh ux
peann3aiuo

I1K-3 CriocoO6HOCTH IK-3.2 CrniocoOHOCTh IPUMEHSIT
UCIIOJIb30BATh COBpPEMEHHBIE METO/IbI
COBPEMEHHBIC  METOJIBI VIIpaBIICHUS
yIpaBJICHUS KOPIIOPATHBHBIMH
KOPIIOPaTHBHBIMHU dbuHAHCAMH
dbuHaHCAMH IS
peleHus
CTpaTernyecKux 3aaad

JTan 0cBOEeHUs! Iloka3aTenb olleHUBAHUA Kputepuii ouenuBanus
KOMIIETEeHIIUH

[1K-2.2 3HaeT 0a30BbIC NpUHIUIEL,| JIeMOHCTpUpYeT 3HaHHE 0a30BbIX

CrocoOHOCTh KOHIETIINK, MPUEMbl M METOMbI MPHUHIIMIIOB, KOHIEHIUN, TPUEMOB U

pa3pabaTbIBaTh KOMILJIEKCHOTO aHaM3a METOJOB KOMIUICKCHOTO — aHan3a

IPOTPaMMBI (buHaHCOBOU OTYETHOCTH| (DMHAHCOBOU OTYETHOCTHU
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OPTraHM3allMOHHOTO |OpTaHU3aIN OpraHHU3aluH
pa3BUTHSA U [IPUHIUIIBI ¢dopmupoBanusl [Ipoenen  ananu3  (UHAHCOBOMA
WU3MEHEHHN CTOMMOCTHU KaIHuTala OTYETHOCTH KOMITAHUH
[1K-3.2 ITOJITOCPOYHBIX aKTHUBOB | Paccuuranbl OCHOBHLIE
Cnoco6HOCTB orpesieNieHns] TpeOyeMOTro YpOBHS| aHAJUTHYECKHUE HIOKa3aTeIH
OPUMEHSTH NTOXOJHOCTH JJIsi  MOPTQENHHOr0| COTIACHO 33aJaHHIO
COBpPEMCHHBIE MHBECTOPA CnocobGen| [IpoBener  u  00ocHOBaH  BBIOOp
METObI MPOAHAIM3UPOBATh  (PUHAHCOBYIO| METO/IOB OLIGCHKH  PHUCKOB u
yIIpaBJICHUS OTYETHOCTh KOMITAHUH 3 PEeKTUBHOCTD UX NPUMEHEHHUS.
KopriopaTuBHbIME  |CriocoOeH BhIOpaTh U 000cHOBaTH| IIpoBeieHb! pacueTsl s yIpaBiIeHUs
duHaHCaMu BBIOOP METO/IOB OIICHKHM PHCKOB M| pUCKAMH C  Y4E€TOM  OTpaciieBOH
APPEKTUBHO MPUMEHSTH X cnenuduku
OcymectBisate  pacuetsl  juid| [IpoBenen  anamms Ka4yecTBa
VIIpaBJICHUSI PUCKaMH C YYETOM| MEHEDKMEHTa TMopTdens u JaHa
OTpaciIeBON CrieU(pHUKH olleHKa ()aKTOPOB, BIMSAIOMIMX HA
Crnocoben aHAM3UPOBATh| PE3yIbTAT
KaueCTBO MEHE/PKMEHTa MOpTders
1% OLICHUBATH (bakTopsl,
NOBJIMSBLINE HA PE3yJIbTAT

4.3.2 TunoBblie OLlEHOYHbIE CPEICTBA
[TpumepHBbIe BOIIPOCHI ISl MOATOTOBKH K IK3aMeEHY:

1. uBectunimonHbie 1 (prHaHCOBBIE petieHus. [Ipsmble 1 nopTdenbHble HHBECTULIUH.

2. Puck u noxonHocth. CriocoObl UX OLEHKH.

3.CucremaTu4eckuil 1 HECUCTEMaTUYECKUI PUCKH.

4. PoiHOUHBIN OpTdens 1 UHAEKChl POHIO0BOIO PHIHKA.

5. IlonsiTHe MHBECTULIMOHHOTO MopTdens. Oxunaemast JOXOTHOCTH PUCK TOPTdes.

6. 3ajgaua MapkoBuiia. D¢ hekTuBHAs rpaHHIIa.

7. JomylieHus TeOpHH peiHKa KanuTana. Jluaus peinka kamurana (CML).

8. Teopema pazneneHusl.

9. UunekcHast moaxenb 1 CAPM Mmogmens.

10. OueHka cucTeMaTH4YECKOT0 U HECUCTEMAaTUYECKOT0 PUCKOB OTJIEIBHOIO aKTUBA U
noptdens.

11. Iuepcudukariusi. Xopolio JuBepcuUIIMPOBAHHBIN TOPTHEb.

12. OcnoBubie nonymenuss CAPM. Monens CAPM u ee npuMeHeHHUsL.

13. Jlunus peiaka neHHsix 6ymar (SML). Mertons! pacuera koaduiimeHToB «Oetay. 14.
Kputnka CAPM.

15. Ananu3 my1st nopThensHOTO HHBECTUPOBAHUS. THITBI aHAIUTUKOB.

16. McTouHHKM U cCyMMa KaluTalla, CTaJuu )KU3HEHHOTO IIMKJIA, TUITBl UHBECTOPOB, LEJIN U
OTpaHUYEHUS.

17. Ouenka ypoBHs ynpasieHus noptdenem: nokazatenu [llapna, TpeitHopa, «anbdar»
JxeHceHa.

18. UncTUTYyIMOHATIbHBIE U MHAWBUYAJIbHBIE HHBECTOPHI. Bb100p 1IeHHBIX Oymar B mopTdenb.
19. Crpareruueckoe (SAA) u Taktuueckoe (TAA) pacnipenenenue akTuBoB. Beioop
OeHuMapKa.

20.BpemenHas CTpykTypa NpOLEHTHBIX CTaBOK. KpuBas JOXOAHOCTEN.

Hroparus obmuranuu 1 noptrdens ooauramuii.

Beimykinocts o0nuranuu u mopTdens oOauraruii.

NMmyHU3a11Ms1, Kak crnoco0 yrpaBieHHsI PUCKOM JIOJITOBBIX 0053aTENIbCTB.
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[IpumMep 3K3aMEHAIIMOHHOTO 3aIaHU:

1. ITycTh MMeEIOTCS J1BA BIOXKEHUS, 002 JJIUTEIBHOCTBIO B OIMH BPEMEHHOM MEPHOJ U ABYMS
BO3MOKHBIMH MCXOJIaMU B MOMEHT =1, Ka)K/IbpIil U3 KOTOPBIX UMEET BeposATHOCTH B 50%.

t=0 t=1
Bnoxenue 1 Py6. 2000 Py6. 1950 Py6. 2150
Broxxenue 2 Py6. 200 Py6. 190  Py6. 220

OueHuTh UX 0XKHUJAEMBbIC TIOXOAHOCTH U CTaH/IAPTHBIE OTKJIOHCHHUS 32 IIEPUO/] BIOKCHHUSL.
Kakoe u3 BnoxeHuit 60ee pucKOBaHHO?
2. JloxonHocTh opTderst 3a § neT nmpeacTaBieHa B TabIuIe:

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

OIIGHI/ITI) OKNIJACMYI0 JOXOJHOCTH U PUCK HOpT(bCJI?[, MNpEaACTAaBJICHHLBIC ITOKA3aTCIISIMU
€C BBI60pO‘lHOl"O CPCAHCTO U HeCMCHIeHHOﬁ OOCHKHU CTaHAAPTHOT'O OTKIIOHCHUA.

3. Uepes roa LieHa akIIMK MOXET UMETh CIIEIYIOLIEee paclpeiesieHue:

Llena axkuu 40 py6. 50 pyO. 60 py0.

BeposrnocTs 20% 70% 10%

OnpenenuTs 0KUIAEMYIO IOXOTHOCTh M PHCK, CBSI3aHHBIN C IEHOW aKIMH Yepe3 TOI.

4. PaccMOTpUM paBHO B3BELIEHHBIN mopTdens ¢ TpeMs aktuBamu A, B, u C. MbI 3HaeM, 4to
GA:].O%,

05=11% u 6:=20%. OnpenenuTh CTaHAAPTHOE OTKIIOHEHUE MOPT(Es eclu:

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

5. Axuus, He IpUHOCSIIAas AUBUICH b, UMeeT K03 duuument 6era 1,5, oxxunaemyro
PBIHOYHYIO JOXOJHOCTb 6% M 0XKHIaeMYI0 CTaBKy JOXOAHOCTH 8%. Paccunraiite
JOXOJTHOCTb JUISl aKIIUH C HYJIEBBIM KO3 uIeHToM Oera.

MIkana oueHUBaAHUA

JleMOHCTpHpYeT 3HaHWE MPUHIUTIOB (opMupoBaHus nmoprdens, | Ormuano - 85-100
NPUHIIAIIOB (bopmupoBaHus CTOMMOCTH Kanurtaia | 0aioB
JOJTOCPOYHBIX aKTHBOB M OIpEIeNIeHUs] TpeOyeMoro ypOBHS
JOXOJHOCTH Il HOPT(ETHHOr0 HHBECTOPA.

[IpoBeneH u 00OCHOBaH BBIOOP METOJOB OIIEHKH DPHCKOB H
3¢ (HEeKTHBHOCTh UX TPUMEHEHHUSI.

[IpoBeneHsl pacyeTbl [UIsl YIPABICHUS PHUCKAMH C YYETOM
0TpacieBoOy crieupUKI

[IpoBeneH aHanM3 KadecTBa MEHEKMEHTa MOpTdens u JaHa
OlIeHKa ()aKTOPOB, BIHUSAIONIMX Ha PE3yJbTaT

Paccuuransl OXHMJaeMble  JIOXOJHOCTH W PHUCKH
WHBECTUIIMOHHOTO TOPTQENst U OTACIbHBIX aKTUBOB COTJIACHO
3aIaHHUIO.
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JleMoHCTpUpYeT 3HaHUE NMPUHIMUIOB (HOpMUPOBaHUS TTOPTdes,

Xopomo - 70-84

MIPUHIIAIIOB (dhopmMupoBaHUSs CTOUMOCTH Kanurana | 6amioB
JOJTOCPOYHBIX aKTHBOB M OIpEICNICHUs] TPeOyeMOro ypOBHs
JOXOJTHOCTH TSI TOPT(HETHHOT0 HHBECTOPA.

[IpoBenen u 00OCHOBaH BHIOOP METOJIOB OIICHKH DPHUCKOB MU

3¢ (HEeKTHBHOCTh UX TPUMEHEHUSI.

[IpoBenensl pacyeThl ISl YIPABICHUS PHCKAMU C YYE€TOM
oTpaciieBoi crieniuGuKu ¢ HeOOIBITMMH OIIMOKAMU

[IpoBeneHn aHanu3 KadecTBa MEHEIDKMEHTa mopTders u gaHa

OIICHKa (PaKTOPOB, BIUSIONIUX Ha Pe3yiIbTaT

Paccunranbt OXKHUJaeMble  JIOXOJAHOCTH WM PUCKH
WHBECTUITMOHHOTO TOPTQENsl M OTICIBHBIX aKTHBOB COTJIACHO
3aJIaHHIO C HEOOJIBIITUMHU OIIMOKAMH.

JleMoHCTpHpYET OTpaHHYEHHOE 3HaHHWE MPHUHIMIOB | Y IOBIETBOPUTEIHHO -

¢dopmupoBanus  moprdens, NPUHOUANOB  (OPMHPOBAHUS
CTOMMOCTH KalMTana JOJArOCPOYHBIX AKTHBOB U OIPEEIICHUS
TpeOyeMoro  ypoBHS  JOXOAHOCTH IS MOPT(HEITBHOTO
MHBECTOpA.

[IpoBenen c ommOkamMu W HE OOOCHOBAaH BHIOOP METOIOB
OLIEHKU PUCKOB U 3(HEKTUBHOCTh UX MPUMEHEHHUS.

[IpoBeneHsl ¢ OmMMOKaAMH pacdeThl sl YIIPABICHUS PUCKAMU C
YUYETOM OTPAaCiIEBOH crieupHUKN ¢ HEOOIBIIMMHU OITMOKaMHU
[IpoBenen ¢ omumOkaMu aHamU3  KayecTBa MeEHEHKMEHTa
noprdens M He JaHa OLEHKa (aKTOpPOB, BIMSIOIUX Ha
pe3yJbTar.

PaccuunTanbl OKUJaeMble  JIOXOJHOCTHU M PUCKHU
WHBECTUIIMOHHOTO TOPTQENs W OTIACIBHBIX aKTUBOB COTJIACHO
3aJJaHUIO C OLIMOKaMHU.

50-69 GamioB

He nemoHncTpupyer 3HaHWE MPUHIMIOB (HOPMHUPOBAHUS
noprdens, NPUHIUNOB (HOPMHUPOBAHHUS CTOMMOCTH KaruTaia
JOJATOCPOYHBIX AaKTHBOB M OIpEIENeHUs] TpeOyeMoro ypOBHs
JOXOJHOCTH Il HOPT(ETHHOr0 HHBECTOPA.

He npoBenen u He 000CHOBaH BHIOOP METOJIOB OLIEHKH PUCKOB
1 3¢ (HEKTUBHOCTh UX TPUMEHEHUS.

[TpoBeneHbl ¢ OMMOKAMH PAaCYeThI ISl YIIPABJICHUSI PHCKAMH C
Y4ETOM OTPACIEeBOM crielu(UKH ¢ HEOONMBIINUMHU OMTUOKAMU
[IpoBenen ¢ ommOKkamMHu aHamW3  KadyecTBa MeEHEHKMEHTa
moprdens U He JaHa OmEeHKa (aKTOPOB, BIHSIONIMX  HA
pe3ynbTar.

Paccunranbt OXKUJAaeMble  JTOXOJHOCTH M  PUCKH
WHBECTUIIMOHHOTO TOPT(HENST U OTACITHHBIX aKTHBOB COTJIACHO
3aJJaHHIO C OLTHMOKaMHU.

HeynosnersopurtensHo
- 0-49 6annos
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4.4. MeToanyeckue MaTepuabl

DK3aMeH MPOBOJUTCS B MUCHbMEHHOHN (hopMe: pellieHne MPaKTUKO-OPUEHTUPOBAHHBIX 3aJaHHi.
CTyneHTbl OJHOBPEMEHHO pEeUIaloT AK3aMEHAlMOHHbIE 3amaHus. KaKabplii CTyIeHT MOoay4yaeT
CBOHM TEPCOHANIBHBIA BapWaHT 3alaHus w3 5 BompocoB. Ha pemenne 3amanuii otBoamutcs 90
MuHYT. Kaxaplii CTyAeHT caMOCTOATENbHO BbIOMpaeT Ouier ¢ 3aganHueMm. [lo ucreueHumn
OTBEJICHHOTO BPEMEHU OOYYArOIIMICS MOKJIAABIBACT HK3aMEHATOPY O TOTOBHOCTH CIaeT Ha
MIPOBEPKY BBHINOTHEHHBIC 3aaHUSI.

PesynpTar mo cpade 3K3aMeHa OOBSABISACTCS CTYIEHTAM, BHOCUTCS B OK3aMCHAIIMOHHYIO
BEJJIOMOCTh U B 3a4ETHYIO KHIKKY. OlLIeHKa «HEYJOBJIETBOPUTEIHHOY MPOCTABISETCS TOIBKO B
BEJIOMOCTH.

5. MeToauyeckne yKazaHus AJsi 00y4aOIIUXCS M0 OCBOEHUI0 TUCHMILIMHBI (MO1Y/JIs1)

Ot cTyneHToB Tpedyercst o0s3aTenbHas mpopaboTka MaTepraa JISKIIMOHHBIX 1 CEMHUHAPCKUX
3aHATHH, 0053aTENIbHOE yYacTUE B aTTECTAMOHHO-TECTOBBIX UCIIBITAHUSIX, BHIIIOJIHEHNE
3asaHuil npenoaasarens. Ocodoe 3HaueHHE UMEeT aKkTUBHAsl paboTa Ha CEMUHApE: YMEHHE
BECTH JMCKYCCHIO, CHOCOOHOCTh YETKO M €MKO (POpMYyIHUpPOBaTh CBOM MBICIH: COOHUPAThH
UH(POPMALINIO, aHATM3UPOBATh U CHHTE3UPOBATH MPECTABICHHBIN K 00CYKICHHUIO B
IpEe3eHTAllMU MaTepHrall U arperupoBaTh pelieHus 1o oocyxgaeMoil npodieme, a TaKkxe
BBITIOJIHEHHE KOHTPOJIBHOM paboTHI (T€CTa), JOKJIAJIOB U JOMAIIHUX 33JIaHUMN.

[ToaroToBka K JEKIMHU 3aKIHOYAETCS B CIEIYIOLIEM:

—  BHUMATEJIbHO NPOYUTANTE MaTepuall IPEIbIIyLIEH JIEKIHH;

—  Y3HaiiTe TeMy IpeCTOosIEeN JEeKIUH (IT0 TEMaTUYECKOMY IIIaHy, 10 HHopManuu
JIEKTOpA);

—  03HAaKOMbBTECh C YUEOHBIM MaTEpHAIIOM I10 YUEOHUKY U YU€OHBIM ITOCOOUSIM;

—  3alUUIMTE BO3MOXKHBIE BOIIPOCHI, KOTOPHIE BBl 33JaAUTE JIEKTOPY HA JIEKIUH.

[ToaroToBka K MpakTUYECKUM 3aHATHSIM:

—  BHUMATEJIbHO MPOYUTANTE MaTepHall JIEKIHMI, OTHOCAIIMNXCSA K JaHHOMY
CEMHMHAPCKOMY 3aHATHUIO, 03HAKOMbTECH C YUEOHBIM MAaTEpHAIIOM 110 YUEOHUKY U
y4eOHBIM TTOCOOUSIM;

—  BBIIMIIUTE OCHOBHBIE TEPMUHBI,

—  OTBETHTE Ha KOHTPOJIbHBIE BOIIPOCHI [0 CEMUHAPCKUM 3aHATHUSAM, TOTOBBTECH JaTh
pa3BEpHYTHIN OTBET Ha KaX/bIi U3 BOIPOCOB,;

—  YACHHUTE, Kakue y4yeOHbIe 3JIEMEHThI OCTAJIMCh JIJIsl BAC HEACHBIMH U ITOCTapaiTech
MOJIyYUTh HAa HUX OTBET 3apaHee (0 CEMHUHAPCKOI0 3aHATHS) BO BpeMs TEKYILIUX
KOHCYJIbTAIIMH MPeroiaBaTers;

—  TOTOBMTbHCS MO’KHO MHJMBH]IyalIbHO, ITAPAMH UJIM B COCTaBE MaJIOW IPYIIIIbL,
nocneaHue ABsATcs 3heKTUBHBIMU (hopMaMu padOTHI;

— pabouas mporpaMma JUCIUIUTMHBI B YAaCTH LIeJIeH, IepeyHIo 3HaHUH, YMEHHH,
TEPMUHOB U Y4€OHBIX BOIIPOCOB MOXET ObITh HCIOJIb30BaHA BAMH B KAUECTBE
OpUEHTHUPA B OpraHU3aIi 00yUEeHHUS.

Pabota ¢ nuTepaTypHBIMU HCTOYHUKAMH

B nporiecce moAroToBKM K CEMHUHAPCKUM 3aHATHIM, Bam HeoOxo1uMo o6paTuTh ocoboe
BHUMaHHE Ha CAMOCTOATENbHOE H3YYeHUE PEKOMEHI0BAaHHON y4eOHO-METOMUECKON (a Takxke
HAay4YHOW W MOMYJSIpHON ) muTeparypsl. CamocTosTenbHas padoTa ¢ yueOHUKaMH, YIeOHBIMU
ocoOMsIMU, HAYYHOH, CIIPABOYHOM U MOMYJISIPHOM IUTEPAaTypOl, MaTepUataMyu epUOTUIECKUX
u3gaHuil 1 IHTepHeTa, CTAaTUCTUYECKUMH JaHHBIMHU sIBJIsieTCsl Hanbosee 3G (HeKTUBHBIM
METOJIOM IOJIy4E€HHsI 3HAHUM, TI03BOJIIET 3HAYUTEIbHO aKTUBU3UPOBATh IPOLIECC OBIIAIEHUS
nHpopmarnmei, cnoco0cTByeT O0see rTy00KOMY YCBOCHHIO H3y4aeMOro MaTepHaa,
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dbopMEpyeT CBOE OTHOIICHHUE K KOHKPETHOM npobiieme. bosee riy0oKkoMy pacKphITHIO
BOIIPOCOB CITOCOOCTBYET 3HAKOMCTBO C JOMOJHUTEIBHOMN JINTEPATypOid, PEKOMEHIOBAHHOM
npenoaaBaTeyicM, 4TO IMO3BOJIUT Bam MMpOsABUTH CBOIO HHANBUAYAJIbHOCTb B paMKax
BBICTYIJICHUS HA 3aHSTHUAX, BEISIBUTH MIMPOKUI CIIEKTP MHEHUI 110 M3y4aeMoid mpodiieme.

[ToaroroBka K 3K3aMeHy:
K 9K3aMeHY HEO0OXO0JIMMO TOTOBHUTCS IIEJICHANIPABICHHO, PETYIISPHO, CUCTEMaTHIECKHU U C
MEPBLIX I[Heﬁ O6y‘ICHI/I5I 110 IIaHHOfI JUCHUITIINHE. ITonbITKH OCBOUTH JAUCHUIIIMHY B IICPUO
3a4€THO-IK3aMEHAIIMOHHOM CeCCHH, KaK MPABUJIO, IIOKA3BIBAIOT HE CIUIIKOM
YIIOBJICTBOPUTEIBHBIC PE3YNIbTaThl. B caMoM Havaie n3y4eHus yaeOHOM TUCIIUILTNHBI
MI03HAKOMBTECH CO CIICAYIONICH yueOHO-METOINIEeCKOM TOKYMEHTAIINEH:

—  OpOrpaMMOMW JTHUCIUIUIMHBIL;

—  IepeyHeM 3HaHWH U yMEHUH, KOTOPBIMH CTYJCHT JOJDKEH BIIAJICTh;

—  TEMaTHMYECKHMH TUTAHAMHU JICKIUI, CEMHHAPCKUX 3aHITHIA;

—  KOHTPOJIbHBIMH MEPOIIPHUSITUSIMHU;

—  y4eOHHMKOM, YYeOHBIMH ITOCOOHMSIMU TIO JUCIUILINHE, a TAKIKE dJICKTPOHHBIMU

pecypcamu;

—  TepeYHEeM BOIIPOCOB JUIS IK3aMEHA.
[Tocre 3TOTO Y Bac JOHKHO CPOPMUPOBATHCS YETKOE IIpeCTaBIeHHe 00 00beMe 1 XapaKkTepe
3HAaHWI U YMEHH, KOTOPBIMH HaJI0 OyJET OBJIAACTh MO qucuuiuinHe. CHcTeMaTnyeckoe
BBITIOJTHCHUEC y‘-Ie6HOfI pa6OTI)I Ha JICKOUAX U MPAKTHYCCKUX 3aAHATHUAX ITO3BOJIUT YCIICITHO
OCBOUTbH JUCIHUIUITMHY U CO3[IaTh XOPOIIyI0 0a3y JIJIsl cJlauu SK3aMeHa.

MeToauueckue YKa3aHus 10 BBINMOJIHEHUIO KOHTPOJ/ILHBIX 3agaHui

KonTponbHOe 3a7aHme 1o JUCHUIUIMHE SBISETCS (OPMON KOHTPOJISI KaUeCTBa yCBOEHUS
JUCHUIUINHEL Llenbro 3amaHus ABISETCS 3aKPEIUIEHUE TEOPETUUECKUX 3HAHUM CTYJIEHTOB,
IIPOBEPKA YMEHHUS YBS3bIBATh TEOPETUUECKUE TIOJIOKEHUS C MPAKTUYECKUM aHAJIM30M peaIbHbIX
cutryauuid. KoHTponbHOe 3ajaH1e JOKHO OBITh BBHITIOJIHEHA B IIOJIHOM 00BEME U aKKypaTHO
oopmieHa. KoHTposibHOE 3a/1aHK€ COCTOUT U3 OTBETOB HAa BOIIPOCHI U PELICHUS 3a4a4 110
TemMaM Kypca. Pemtas 3aauy, CTyIeHT JOJKEH J1aTh MOSICHEHUS, U3 KOTOPBIX JJOJKHA ObITh
BU/IHA JIOTHKA €ro paccyxaeHuil. Ecnu ycinoBrueM 3a1aum npeaycMOTpEHO MOCTpOeHHe rpaduka
WJIY 3aII0JIHEHUE TaOJIUIbI, TO MO TaOIUIel WK TpauKOM OMUCHIBAIOTCS OCHOBHBIE ATAIIbI
NOCTpOEHHU rpadyka UK 3anojHeHus Tabnuubl. [Ipexe ueM pemaTts npeioKeHHbIe
3a/laHus, ONIPENEIUTE, K KAKOM TeMe Kypca OHU OTHOCATCS. BHMMaTensHO npounTainTe
COOTBETCTBYIOIIMHI pa3zies yueOHHKa (CIIMCOK OCHOBHOM JIMTEpaTyphl), a TAKKE
COOTBETCTBYIOIIYIO Pa3aTOYHbI MaTepuai 00 OCHOBHBIX MOHATHUSAX U KATETOPHIX TEMBI.

Bonpochl a5 cCaMOCTOSAITEIbHOH TMOATOTOBKM K 3aHATHSIM JIEKIMOHHOIO,
NMPAKTHYECKOI0 (CEMMHAPCKOI0) THUIIOB 10 TeMaM (pa3aejaM) JUCUMILIMHBI (MOXYJIsA):

Tema 1: MnBecTunmonHblii noprdens e ero xapakrepucTuku. Ilonnbiii anaams
MHBECTULIMOHHBIX BO3MOKHOCTeH 1151 mopTdest U3 AByX aKTHBOB.

1. MuBecTunrionssie U puHaHCOBBIE perneHus. [IpsMblie u mopThenbHbIe UHBECTHIINH

2. Puck u goxomHocTs. CIocoObI UX OILEHKH.

3. IlonsiTHe HHBECTULIMOHHOTO MopTdens. Oxumaemas TOXOIHOCTb U PUCK  TOPTHEs.

4. Tloprdens U3 OBYX PUCKOBBIX aKTUBOB MPHU PA3TUYHBIX 3HAYEHUSIX KOAPUIUEHTa
KOppeJsLUU

Tema 2: Iloprdenanb u3 110060ro KojanyecTsa aktusoB. Teopuss Mapkosuna. Teopust
Ilapna-JluTuepa.

1. 3amaua MapkoBuia. D¢ hekTuBHAS rpaHHIIa.
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2. CucreMaTn4ecKuil 1 HECUCTEMATUUECKUN PUCKH.
3. PeiHOUHBIN TOpTdEnp 1 MHIEKCH (DOHTOBOTO PHIHKA.
Tema 3: OOmee aHajauTHYecKoe MNpeiacTaBiaeHue 3(PPeKTUBHOI rpaHUUbI U ee

HccJIea0BaHue.

1. JlonyiieHust Teopuu pbiHKa KanuTaia. Jluaus peinka kanutana (CML).
2. Teopema pazjeneHus.
Tema 4: PapHoBecHAasi MO/IeJIb CTOMMOCTH KanuTaAbHbIX akTuBOB. CAPM moaenn

H €€ KPUTHKA U SMIIMPUIECCKOEC TECTUPOBAHHE.

1. Ananutrueckoe npeacrasienue 3hdekTuBHOM rpaHuIbl 0e3 OE3pUCKOBOTO AKTHUBA.

2. AHaiiutryeckoe npeacTaBiaeHue 3G GHeKTUBHON TpaHUIIbl C 0€3PUCKOBBBIM aKTHUBOM.
Tema 5: Hyan-6era CAPM. Mexnynapoanas CAPM.

1. Munexcuag monenb 1 CAPM mMonens.

2. MaaekcHas MOJeb.

3. OcHoBuble nonyuenuss CAPM. Mogens CAPM u ee npumeHeHus. JIuHUS phIHKa

neHHbix Oymar (SML).

4. Metonsl pacuyeTta KO3PPUIIUESHTOB «OeTay.

5. Kputuka CAPM mozenu u sMIupru4ecKkoe TeCTUPOBAHUE.

6. CAPM mopens ans peIHKOB 6€3 Oe3puckoro aktuBa. Hynp-6era CAPM.

7. Mexxnynapoanasi CAPM u ee npuMmeHeHue.

Tema 6: YnpaBJieHne HHBECTUIIHOHHBIM MOPT(desiem.

1. Ananutrueckoe npeacrasienne 3hpGekTuBHOM rpaHuIBl 0e3 OE3pPUCKOBOTO aKTHBA.
2. CtpaTterndyeckoe U TaKTUUYECKOE yIpaBieHUs nopTdenem.

3. AKTHBHOE ¥ ITACCUBHOE YIIPABIICHUE TIOPTQEIICM.

6. Y4yeOnasi sgureparypa M pecypcbl MHGOPMAUMOHHO-TEJEKOMMYHHMKAIHOHHOH CeTH
"UnTepHer", BK/IIOYas  IepedyeHb  y4eOHO-MeTOAMYECKOro  olecrevyeHus: JIA
CAMOCTOAITEJILHOM Pa0d0ThI 00y4ar0IUXCS MO0 TUCIUAIIIHHE

6.1 OcHoBHas JiuTepaTypa:

1.

2.

AmueB A.T., Comuk K.B. YripaBnenue nuHBecTUIIMOHHBIM TTopTdesieM. YuebHoe mocodue.
— M., Jamkos u K, 2015. https://e.lanbook.com/book/61060#book name

Hukurtuna T. B., Penera-Typcynosa A. B., ®pémmens M., Anpun A. B. OcHoBBI
nopT¢eIbHOr0 HHBECTUPOBAHUS: YUCOHHUK JIJIs OaKajaBpruaTa U MarucTparypbl /— 2-¢
u3., ucnp. u gon. — M. : U3garensctBo Opaiit, 2016. — 262 ¢. — (Cepus : bakanasp u
maructp. Akanemuueckuit kypc). — ISBN 978-5-534-03623-7. https://www.biblio-
online.ru/book/1DD14684-680C-459C-8AC9-F29C86B92C3F

Hlankun A.C., Hlankua B.A. DxoHomuueckue u ¢uHaHCOBBIE pucKu. OleHka,
yIapBJICHUE. [Toprdens WHBECTUIMH. M.: Jamkos 51 K. 2016
http://www.iprbookshop.ru/60565.html

6.2 /lomostHUTeIbHAS JINTEPATypa:

1.

~ow

boau, A. Mapkyc, [Ix. Keitn [Ipuniunst uasectunuii — M., 2012

Bypenun A.H. Vmnpaienue noptdenem ImeHHbIXx Oymar. —M.: HayyHo TexHum4eckoe
o6mecTBo umenn C.M. BaBuiosa, 2015.
®ad6omm . Ynpasnenue nHBecTusiMu. M., 2012
Mertoguueckue Marepuainbl IO  IOArOTOBKE K  MEXAYHAapOJAHOMY DOK3aMEHy IIO
ceprudpukammu CIIA Pasnen «YmpaBieHue HMHBECTHIMOHHBIM mopTdenem» Hayunas
penakuus nepeBona MwunacsiH B.b.— M.: I'mnbaus WHBECTHUITMOHHBIX W (DMHAHCOBBIX
a"HaauTukoB P®, 2005
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6.3 YueOHO-MeTOAMYECKOE 00eciedeHre CAMOCTOSTeIbHOI pa0oThl CTYyJ€HTOB:

1. bap6aymor B.E., TI'magkux W.M., Uyiiko A.C. COopHuK 3amad 1o (HUHAHCOBBIM
UHBECTULIHSIM. M.: dunanckl u CTaTHUCTHKA, 2014.
https://e.lanbook.com/book/69114#authors

2. Kucenea A. Pemienue 3amauv oNnTHUMM3AIMK MOPTQENs HEHHBIX OyMar ¢ IOMOIIBIO
METOJI0B MHOT'OKpUTEpHalbHON onTumu3zanuu. — M., HUY BIID, 2007

3. WMapn V., I'opoon JIx., baiinu JIx. MaBectunmu. — M.: Uadpa-M, 2016

6.4 UnTepHeT-pecypchl, CIPABOYHbIE MATEPHUAJIbI:

1. www.allinvestrus.com
2. WWW.Eepnews.ru

7. MarepuajibHO-TeXHHYecKasi 0a3a, HMH(OpPMAlHMOHHBIE TEXHOJIOTHHM, NPOrPaMMHOe
obecneyeHue U HHGOPMALIMOHHBIE CIIPABOYHbIE CHCTEMbI

3aHATHUS IPOBOAATCS B YUEOHBIX ayTUTOPUSAX, OCHALLIEHHBIX pab0OYUM MECTOM
npenoaasarens (CTol, CTyl, kadeapa), pabounMu MECTaMU CTYJIEHTOB (CTOJIbI, CTYJbs) IO
KOJINYECTBY CTYJICHTOB, TOCKON MEJIOBOM MK Oenoi A1 HanucaHusi MapKepamH WK
¢dmmaapTom st Gymaru 60bmoro opmara, MapkepaMu (KpacHbIH, YepHBIN, 3€JICHBIH,
CUHMI), T'YOKOM U151 1OCOK, 000pYyZAOBaHUEM [yl ITOKa3a MPe3eHTalUi U cllaiioB (KOMIBIOTED,
IIPOEKTOP, IKPaH).

Hcnons3yeTcs cienyroiee mporpaMMHOe o0ecrieueHue:
Microsoft Windows 10 LTSB 1607
Microsoft Office Professional 2016
Acrobat Professional AcademicEdition License Russian
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