[Tpunoxenue 7 OII BO

denepanbHOe rocylapcTBeHHOE OI01KeTHOe 00pa3oBaTe/IbHOe
yupeskaeHHe BhICIIero 00pa3oBaHust
«POCCHHCKAS AKAJIEMHUSI HAPOJTHOI'O XO3SIUCTBA
U TOCYIAPCTBEHHOM CJIYKBbI
IIPU TPE3UJIEHTE POCCUVICKOM ®EJEPAIIIN»

HMHcTuTyT 00IL1IECTBEHHBIX HAVK
IIkoia nyOJIMYHON MMOJUTHKHA U VIIPABJICHUS
Kadenpa Mexxa1yHApOIHOTO MEHEIKMEHTA

YTBEPXJIEHA

kagenpoit MeXIyHapOIHOTO
MEHEKMEHTA

IIporoxoun ot «1» anpens
2016 r.

Ne 2

PABOYASA ITPOT'PAMMA JJUCHUITJINHBI
B1.B.0OJ1.3 Vupasnenue akruBamu (Asset Management)

(UHOEKC, HAUMEHOBAHUE OUCYUNIUHBL, 8 COOMBEMCMEUL C YUeOHbIM NIAAHOM)

38.04.02 MeHemKMEHT

(K00, HAUMEHOBAHUE HANPAGIEHUs NOO20MOBKU (CReYUaTbHOCIL)

«Me)KI[VHaDOZ[HBIe d)I/IHaHCBI. Me)K,HVHaDOI[Haﬂ AHTJVIOA3bIYHAA Marucrparypa»
(nanpasnennocmo (npoguiv)

Maructp

(kéanupurayust)

Ounas
(popma 0byuenust)

I'og HaGopa — 2017 .

Mocksa, 2017 r.



ABTOpP—COCTABUTE/Ib.
Kk.3.H. Bamakmanze T. T.

JexaH (axkyJjabTera
MEKIyHapOIHBIX IPOrpaMM
NOH PAHXul'C

[Tepenenumna M.A.



COJEP)KXAHHUE
1. [lepedyenr mNIaHUpPYEeMBIX pE3YIBTATOB OOy4YeHHs] MO JAMCLUUILIMHE,

COOTHECEHHBIX C IUIAHUPYEMBIMHU PE3yJIbTaTaMi OCBOCHHSI 00pa30BaTeIbHOM MPOrpaMMbl

2. OObeM U MECTO TUCHUIUIMHBI B CTPYKTYype 00pa3oBaTeIbHON MPOTrpaMMBI

3. ConepxaHue U CTPYKTypa AUCHUTUIMHBI

4. Marepuanbl TEKyIIEro KOHTpPOJIS YCIEBAaeMOCTH oOOydarommxcs U (poHz
OLIGHOYHBIX CPE/ICTB MPOMEXYTOUHOM aTTECTAIMH IO AUCLUIUINHE

5. Mertoauueckue ykazaHUs Ui 0Oy4aroIIUXCsl 10 OCBOCHUIO JIHCLUIUINHBI
(Mo myris)

6. VYuebHas JauTeparypa u pecypcsl UH(POPMAITMOHHO-

TeJIeKOMMYHUKAIlMOHHOW cetn "MHTepHeT", yueOHO-MeTOqMUECKOoe obecreueHue
CaMOCTOSATENILHON PabOThl 00yJaIOIIMXCS M0 TUCIUIUIMHE

6.1. OcHoBHas uTEeparypa

6.2. JlonoJHUTENbHAS TUTEpaTypa

6.3. YueOHo-MeToqruecKoe 00ecTIeYeHne CaMOCTOSTEIbHON paboThI

6.4. HopmaTuBHBIE IPaBOBbIE JJOKYMEHTHI

6.5. aTepHeT-pecypcehbl

6.6. MlHBIC HCTOYHUKH

7. MarepuanpHO-TexHU4ecKass  0a3a, WH(POPMALMOHHBIE  TEXHOJIOTHUH,
porpaMMHoO€e obecrieueHre 1 HHPOPMaIMOHHBIE CTIPABOYHbBIE CUCTEMBI



4

1. Ilepedyenb MIaHNpPyeMbIX Pe3yJbTATOB 00yUeHHS MO0 JUCIUIINHE, COOTHECEHHBIX C
MJIAHUPYEMBbIMH pPe3yJIbTaTaAMH 0CBOEHHS MPOrPaMMbl

1.1 Iuciuruimaa b1.B.OJ[.3 Vmpasnenue akruBamu (Asset Management) oGecreunBaer
OBJIAJICHUE CJICTYIONMMH KOMIICTCHIHSMH C YIETOM dTara;

Kon HaumenoBanue Kon srama ocBoeHus HammenoBanme sTamna
KOMITIETEHIINHU KOMITIETEHIINHU KOMITIETEHIINHU OCBOCHHS KOMIICTEHIINHU
I1K-3 Cnoco6HOCTh I1K-3.3 OBnazeHue HaBLIKaMHU

HCITOJIL30BATh KOJIMYECTBCHHOIO u
COBPEMEHHBIE METO/bI KaueCTBEHHOTO aHaiau3a I
yIIPaBICHHUS TOPUHITHS  YIPABIECHYSCKUX
KOPIOPATUBHBIMU peLeHu.

¢dbuHaHCAMU TUISE

peuieHus

CTpaTernYeCKUX 3a/1au.

1.2.

B pesynbraTe 0CBOGHUS IUCIMIUIMHBI Y CTYJCHTOB JIOJKHBI OBITH CPOPMUPOBAHBI:

OTD/TD
(Tpu HaNMUUUU
npodcrangapra)/
npoeccuoHaIbHbIE
JEUCTBUSA

Kox srama
OCBOCHUA
KOMIIETEHIUU

Pe3ynpTarhl 00ydeHus

TakTnueckoe
YIIpaBJIEHHE
[IpoLeccamu
OpraHu3anuu
[TPON3BO/ICTBA.
Crparerudeckoe
YIIpaBJIEHHE
[IpoLeccamu
[JIaHUPOBAHUSA
IIPOU3BOACTBCHHBIX

[IPOM3BOACTBEHHBIX
MOIIHOCTEMH.

[pecypcoB u

I1K-3.3

OOyuaromuiics

BJIaaACCT HaBBIKaMH

KOJIMYECTBEHHOTO M KAa4eCTBEHHOI'O aHaiuu3a JUls
IIPUHATHS YIIPABJICHUYECKUX PEIICHUN.

O6bem qucturuinasl: 108/3 81/3

2. O6beM U MecTO TUCHUILTHHBI B cTpyKType OIl BO
O0beM THCHMILINHBI

KonrakTHas padota: 28/21

Jlexuu 8/6

JlaGopaTopHbie paboThI
[MpakTrueckue 3ansarus 20/15
CamocrositenbHas pabora 44/33

Mecto qucuuniannsl B ctpykrype OII BO




uHACKC W HauMmeHoBanue muctuiimebl. b1.B.OJ1.3 VYmpaenenue axtuBamu (Asset

Management)

Kypc(bl), cemecTp(bl) WK TpuMecTp(bl) €€ OCBOCHHS B COOTBETCTBUH C Y4COHBIM IJIAHOM:

1 xypc 2 cemecTp

B1.B.0J.12
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JlucuuImHa peanusyeTcs I0CiIe U3y4eHUs:
b1.B.O[1.11 Mexnynapoansiii punancosiit yder (International Financial Accounting)

dynnamenTanbHas skoHoMuka (Economics Foundations)

(dopma(bl) IPOMEIKYTOUHON aTTECTAIUMU B COOTBETCTBHH C YUCOHBIM IUIAHOM: DK3aMEH

3. Conepixanue ¥ CTPYKTYpa AHCHHUILIMHBI

Ounas popma ooyuenusn

Ne n/m HaumeHnoBaHnue Tem O0beM IUCHMILUTHHBI (MOIYJIf), Yac. Dopma
(pa3neunos), Bcero KonTakTHas padora CcpP TeKylero
00yAIOIINXCSE ¢ KOHTPOTR
ycneBaeMoCTHU™ ™,
npenojaBaTesieM TPOMENKY TOUHOI
10 BH/JIaM y4eOHbIX 3aHATHH arTecTanuu*
J/30, | JAp/30, | m3/30, | KC
JOT* J0T* J0T* P
Tema 1 | Beenenue 215 2115 6/4, )i |
yIpaBlIcHHE °
noprdenem
Tema 2 | Puck u 10XOOHOCTE 2/15 2/15 6/4, bi |
noptdens °
Tema 3 | OcHOBBI 215 2115 6/4, I, K
TUTAaHUPOBAHHUSI >
noptdenst u
CTPOMTENBCTBA
Tema 4 | PacnpenesneHue 215 2115 6/4, )i |
akTHBOB 1 >
Tema 5 | PacmpenerneHue a3 6/4, )i |
AKTHBOB 2 >
Tema 6 | Ouenka kanurana 413 GE/_)“’ I
Tema 7 | AHanu3 oTpaciu u a3 8/6 I, K
KOMIIaHUU
[Ipomexxyrounas IK3aMeH
aTTecTarus
Bcero: 108/3 8/6 20/15 44/ | 36/27
81/3 33

*Ipumeuanue — oucnym (/), xeiic (K)

Coaep:xkanne IUCHUNIMHBI

HaumeHoBaHune

Conep:xanune




Ne HaumenoBanue Conep:xanue
Tema 1 Beenenne B ympaeienue | O030p KoHIENIUiT / METOIOB COBPEMEHHOTO
noprgenem yIpaBiieHus: nopTdeneM, 0030p ONTUMHU3AINN
CpeIHUX KoneOaHui (C MaTpU4HOM anreOpoi),
BBE/ICHHE B CTPATErMUECKOE pacrpeencHme
aKTHBOB
Tema 2 Puck u noxomHocTh VYciaoBus mapuTera U BAIOTHOE XEMKUPOBAHUE,
noptdens CrannapTHble okaszaTeny 3¢ eKTHBHOCTH,
JeTepMUHAHTHI 3 PekTHBHOCTH OpTQens,
WHAWKATOPBI PUCKA: CTAaHAAPTHOE OTKJIOHCHHE,
PHUCK CHH)KEHHS M BOJIATUIIBHOCTH OIIMOOK
OTCIICKUBAHMsI, CKOPPEKTHPOBAaHHBIE MEPhI PHCKA!
ot k03¢ duumenta Ilapna k koadduumenty Beidopa
[lapmna
Tema 3 OcHOBBI TaHupoBaHusl | BBenenne B moctpoeHue noprdens
nopt¢ens U CTPOUTENbCTBA
Tema 4 Pacnpenenenne aktuBoB 1 | Pacmpenenenue crpaternueckux akrusos B HMC
Tema 5 Pacnpenenenne aktuBoB 2 | OT CTpaTErHuecKOro pacrpeneyieHuss aKTHBOB JI0
TaKTHYECKOTO paclpenelieHuss aKTHBOB, 0030p
CAPM, nonxon Black-Litterman k pacnpenenenuto
akTiBOB (BBemeHue)
Tema 6 Orenka KanuTana YacTHbIi aKITMOHEPHBIN KallUTal
Tema 7 Ananus oTpaciu u | KonnuectBennas OLICHKa CTOMMOCTHU
KOMIIaHUU WHAVBUAYaJIbHOTO PUCKA, pacHpenefeHus akuuid u

aKTHBOB, IIEPECMOTP PHIHOYHOH 3¢ ()EeKTUBHOCTH

4. MarepuaJbl TeKyliero KOHTPOJIsl yCIIeBaeMOCTH 00y4aroIuxcs
(oHI OLIEHOYHBIX CPEACTB MPOMEKYTOUYHOM aTTeCTALMH N0 JUCIUIIIHHE

4.1. ®opMbl W MeTOABI TEKYWIEro KOHTPOJISI YCIIEBAEMOCTH, O0Oy4YalOIIMXCHA M
NMPOMEKyTOYHOM aTTeCcTaluu.

411. B xoge peaau3anuM IMCUMIUVIMHBI MCHOJb3YHTCS CJeIyIOlIIMe MeTOAbI
TeKYyIero KOHTPOJIsl YCIIeBAeMOCTH 00y4aroMXCsl

[Ipu mpoBeneHUN 3aHATUN JIEKIIUOHHOTO THIIA. TUCITYT

IIpU IIPOBEECHUN 3aHATUN CEMUHAPCKOTO TUIIA. JUCIYT, KEIC

4.1.2. Jx3ameH (3a4eT) MPOBOAUTCSI C MPUMEHEHHEM CJISTYIOIINX MeTOI0B (CPeICTB):
DKk3aMeH B popMe Mpe3eHTalUN

4. 2. MartepuaJibl TEKyLIEr0 KOHTPOJISI yCIIeBAeMOCTH 00YYarOLIUXCS.

Keiicnbl:




byner 2 cnywas. Kaxnaslii ciyuail compoBoxpaeTcss HaOOpoM BOIPOCOB, Ha KOTOpPHIE
HEOOXOMMO OTBETUTh B O(DHIMATBLHOM JOKYMEHTE, HAIMCAHHOM TpPYMIOH. ITOT TOKYMEHT
JOJDKEH OBITh TIEpeIaH B Hauase 3aHsITHs, B KOTOPOM PacCMaTpPUBAETCS JIEO.

JHeno Harvard Management Company Harvard Case 9-201-053: VYmpapisitomiasi KOMITaHHUS
Harvard u 3amuiieHHbie 0T HHOISINAN OOTUTaIiH.

TeMbl 17151 AUCKYCCHU

OO6cyxxnaemMble TEMBI:

I'moGanbHOE pacmpeielieHle akTHBOB: BEIOOD M OI[EHKa BBOJIMMBIX PECYPCOB

I'moGanbHOE pacnpeieieHle akTHBOB: MOCTpoeHue 3¢ dexTruBHON rpanuisl MV
Orpannuenus 3¢ pexTuBHOM rpanunsr MV

VYrpasieHue omuOKaMy OLIEHKU C MTOMOILBIO IBPUCTHUYECKUX MOJIETICH

VYopasneHue ormmdKkaMu OIIEHKU ¢ 0aiileCOBCKUMU MOJICIISIMU

OT cTparern4eckoro pacnpeeseHus akTHBOB JI0 TAKTUYECKOTO pacIlpeeNieHUs aKTHBOB
Omnpenenurenu 3pPeKTUBHOCTH MOPThEs

[Tokazarenu pucKa: CTaHAAPTHOE OTKIOHEHHE, PUCK CHUKEHUS M BOJATWIBHOCTH OIIMOOK
OTCJIC)KUBAHUS

KoppektupoBannsie 1o pucky Mepbl: oT ko3 duuuenrta Hlapna no xoaddunuenra Hlapna

4.3. OueHoYHbIE CPeACTBA A5 MPOMEKYTOYHOI aTTecTaluu.

4.3.1. ®opmupyeMbie KOMIETEHIUH

Kon HaumenoBanue Kon srama ocBoeHus HammenoBanme sTamna
KOMITIETEHIINHU KOMITIETEHIINHU KOMITIETEHIINHU OCBOCHHS KOMIICTEHIINHU
I1K-3 Cnoco6HOCTh I1K-3.3 OBnazgeHue HaBLIKaMU

HCITOJIL30BATh KOJIMYCCTBCHHOIO u
COBPEMEHHBIE METO/bI KaueCTBEHHOTO aHaiau3a I
yIPaBICHUS TOPUHITHS  yIPABIECHYECKUX
KOPIOPAaTUBHBIMU peLeHuN.

¢dbuHaHCAMU TUISE

peuieHus

CTpaTernYeCKMX 3a]1au.

4.3.2 TunoBble OLEHOYHBIE CPEACTBA

Tembl 1151 Ipe3eHTalnuu:
Presentation topics:
OntumanbHelii BeIOOp nopTdhens;
* CBsI3b MEXK/Y PUCKOM U JJOXOJIHOCTBIO;
* D¢ (heKTUBHOCTH PHIHKA,
* Craructudeckasi / KOJMMYECTBEHHAs! XapAKTEPUCTHKA PIHKOB aKTHBOB;
* AKTUBHOE U TIACCUBHOE YyIIpaBJeHHUE NOpTdereM;
* PacnipenieneHre akTUBOB;
* XapaKTepuCTUKNA MOJIETEN KOJIMYECTBEHHOTO pacpeaeaeHus
* [loBenenue u oreHka 3¢ (HEeKTUBHOCTH MMaeBbIX MHBECTUIIMOHHBIX (DOHNIOB U XeIK-(POHIOB
IIxaJjia oneHNBaHHA.

IToka3are/ib OLleHUBAHUA Kpurepnii onennBanus




OOyuaromuiics BlajeeT HaBbIKaMu
KOJIMYECTBEHHOI'0 U KAYECTBEHHOI'O aHAIN3a
JUTSL IPUHSATHUS YIIPABICHYECKUX PELICHUN.

™=

He Bnaneer
Bnaneer 4acTbio HAaBBIKOB

Bnaneer OTIENbHLIMU pueMamMu u

TEXHOJIOTUSIMH
4. Bnameer HaBBIKaMHU,
UCIIOJb3YET.

5. JleMoHCcTpupyeT
COBEPILICHCTBE.

BJI1aACHUC HaBBIKaAMH

HO He 3(p(heKTUBHO

B

Bbanabl
(pedTUHTOBOM
oreHku), %

Ounenka

TpeOoBanus Kk 3HAHUAM

100-81

5, «oTmmuHO»

- OreHKa OTIMYHO» BBICTABIISICTCS CTYICHTY, €CIU OH
DIyOOKO W TPOYHO YCBOWJI IPOTPaMMHBIM  Marepuan,
MCUEPIIBIBAIONIE, MOCIEIOBATENIFHO, YETKO M JIOTMYECKH
CTPOMHO €ro wu3jaraeT ero Ha »JK3aMeHe, yMEeT TECHO
YBSI3bIBATh TEOPUIO C MPAKTHKOHM, CBOOOJHO CHpaBIISETCS C
3aJa4aMy, BONpPOCAaMHM M JAPYTMMH BHJAMH TNPUMEHEHUS
3HAaHUHM, TpUYEeM HE 3aTpyIHSeTcs C OTBETOM IpU
BUJIOM3MEHEHUN 3aJlaHHi, MCIOJB3yeT B OTBETE MarepHai
MOHOTpa(pHUUYECKON JHMTEpaTyphl, MPAaBUIBHO OOOCHOBBIBACT
MIPUHATOE PELICHHUE.

- VY4ueOHble JOCTHKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJISL  JAEMOHCTPUPYIOT
BBICOKYIO CTETIEHb OBJIA/ICHUS TPOTPAMMHBIM MaTepHATIOM.

80-61

4, «xopomo»

- OneHka «XOpOIIO» BBICTABIISIETCA CTYAEHTY, €CIU OH
TBEPAO 3HAET Marepuall, rPaMOTHO U II0 CYLIECTBY M3JIaraer
€ro, He JOIYCKas CYLIECTBEHHBIX HETOYHOCTEH B OTBETE Ha
BOIIPOC, IIPaBUIILHO IPUMEHSAET TEOPETUYECKUE I1OJIOKEHUS
[IPU PELICHUU NPAKTUYECKUX BOIPOCOB MU 3a1ay, BIIAJEET
HEOOXOIMMBIMU HaBBIKAMH U MIPUEMAMU MX BBIITOJTHEHHUS.

- VY4ueOHble JOCTHKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJISL  JAEMOHCTPUPYIOT
XOPOLLYIO CTEIEHDb OBJIAJACHUS IIPOTPAMMHBIM MaTEPHUAIIOM.

60-41

3,
«YILOBJIETBO-
PUTEIBHO»

- Onenka «YIOBJIETBOPUTEIILHO» BBICTaBIISCTCS
CTYIEHTY, €CIM OH HMEET 3HAaHHUS TOJIBKO OCHOBHOIO
Marepuaja, HO HE YCBOWJI €ro JAeTajled, JAOIyCKaer
HETOYHOCTH, HEJOCTATOYHO TIpaBUIIbHBIE (HOPMYIHPOBKH,
HapyLIEHUsl JIOTUYECKOU II0CIIEN0BATEILHOCTU B U3JI0KEHUU
[IPOrPaMMHOI0 MaTepuasa, HUCIBITHIBACT 3aTPYIHCHHUs IpU
BBITTOJIHEHUH MTPAKTUYECKUX paboT.

- VYueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMu  pyOeKHOTO  KOHTPOJISL  JEMOHCTPUPYIOT
JIOCTaTOYHYIO (YHZOBJICTBOPUTEIBHYIO) CTEICHb OBJAICHUS
IIPOrpaMMHBIM MaT€pPUAJIOM.

40-0

2,
«HEYJOBJIET-
BOPUTEIBHO»

- OneHka  «HEyHOBIETBOPUTEIBHO»  BBICTABISIETCS
CTYAEHTY, KOTOPBIM HE 3HAaeT 3HAYUTEIBHOM  4YacTu
MPOTPAMMHOIO  Marepuana, JOMYCKAET CYIIECTBEHHBIE




OIMOKH, HEYBEPEHHO, C OOJBIIMMHU  3aTPYAHCHUSIMH
BBHITIONHACT MpakTHUeckne paboTel. Kak mpaBumiio, oleHKa
«HEYJOBJIETBOPUTEIHLHO» CTABUTCS CTYIEHTaM, KOTOpPbIE HE
MOTYT TIPOJOJDKUTE 00yueHue 0e3 JTOMOIHUTEIBHBIX 3aHATHH
10 COOTBETCTBYIOLICH NUCLIUILIMHE.

- Y4eOHbIE IOCTHXKEHUS B CEMECTPOBBIM MEpHOA U
pe3yibTaTaMu  pyOeKHOTO KOHTPOJS JEMOHCTPUPOBATH HE
BBICOKYIO CTEII€Hb OBJIAJICHUS! POTPAMMHBIM MAaTEPHAJIOM 10
MHHUMAJIbHOW TIAHKE.

- Kypc mnonHocteio ocBoeH. CTyaeHT MOKa3bIBAaeT
XOpOLINK CTaHJAPTHBIA YPOBEHb 3HAHMM BCEX AacCIEKTOB,

45-100 3auer
UCIIOJIb3YeT TEPMUHOJIOTUIO M CIOBOOOPA30BAHKME M XOPOIIO
MIPUMEHSIET TEOPUIO K PEIICHUIO 3a1ay.
- CTyneHT HE [OOArOTOBIIEH W HE MOXET II0Ka3aTh
0-44 Hezauer Y

JOCTaTOYHOIO 3HAHUs Marepuaia Kypca.

4.4. MeTtonu4ecKkHne MaTepuaJibl
Assessment criteria for presentation:

Coaep:xkanne

TouHOCTH W OPUTHMHATIBHOCTH IMPEICTABICHHBIX (DAaKTOB M JIOKA3aTENbCTB (KaK YCTHO, TaK U

BU3YyaIIbHO).

AI[GKBB.THOCTI: n Y6€ILI/ITCJILHOCTI> NpEaACTABJICHUSA MATCPHUAJIOB I10 pacCMaTpruBacMbIM TCMAM.
Hcnonp3oBaHue COOTBCTCTBYIOLICTO JUalla3oHa U KOJIMYCCTBA UCTOYHUKOB, YCTKOC ONIPCACIICHUC

HCTOYHUKOB.
Paccyxnenne

SIcHOCTB M 3aIIOMUHAEMOCTD KIIFOYEBBIX MOMEHTOB.
CBs3b MeX 1y (haKTaMH U TEOPUSIMU, KPUTHUECKas OLIEHKA TOKAa3aTelbCTB.
Otnenennie GpakToB OT MHEHH, PACCMOTPEHHUE aJBTEPHATUBHBIX TOUEK 3PCHUS.

Oprann3anus

VYopsg04eHHOCTh, YETKOE IIUTUPOBAHNE UCTOUYHUKOB.
[leneycTpeMIEHHOCTh, YETKOE OMPEISIICHUE TEMBI ISt OOCYXK ICHUS.

IlnaBHOCTEL OTOKA.
Cruian

[TpuBieueHne ¥ YHEPTUIHOCTH (PUBIICUCHUE BHUMAHUS ayIUTOPHN).
VYrpouienue o0cykaeHus (oCTaHOBKa BOIIPOCOB ayIUTOPHUH).
PearupoBanus Ha BOIIPOCHI ayAUTOPUHU.

Mexanunka

BusyanbHbIll KOHTaKT CO BCEH ayIUTOPUEH, BBIPAZUTEIBHOCTD JIMLIA.
berocts (monHbie mpeiokeHus, 6e3 mnay3 (3-3, THIMa, Hy U JaIH0?)
Hcnonp30BaHKe HaMISAHBIX TIOCOOMIA (I0CKa, KOMITbIOTEpHAs rpaduKa U T. II.)
TonmocoBoe ympapieHue (11ar, TpOMKOCTh, CKOPOCTb, YE€TKOE IIPOU3HOILICHUE).

5. MeToanyeckne ykazaHus A5l 00y4aIOMMXCS M0 OCBOECHUIO TUCIUTIINHBI (MOTYJIs)
Kypc "VYmpasnenue axtuBamMu' OOBEAMHSET COOTBETCTBYIOIIME YacTH Y4eOHOH MpOrpamMMbl
CFA, mpencraBieHHbIe Kak Teopus HOpTderns, pacnpeseneHue akTUBOB U OI[EHKa COOCTBEHHBIX
cpenctB. MeTopl NpenoiaBaHus U OOYYeHHs: JICKIIMU, TPAKTUUYECKUE 3aHATUS, UHTCPAKTHBHbBIC
MeTO/1bI 00y4YeHus B opMe TeMaTHUECKUX UCCIIEA0BaHUH, co3qanue noptdoauo B nadoparopuu
baymb6epr, o6cyxnenus u CFA TpeHuHTH.

Kypc Tarke BKimodaeT B ceOs HamMCaHWE M 3AIIUTY MCCIENOBATEIBCKOM KypCOBOW pabOTHI
“YrpaBneHne akTUBaMU Ha MEXIYHapOJHBIX pBIHKaX KamnuTajga’, KOTOpas OLEHUBAETCS
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OTAENbHO W oueHuBaercss 4 OamwtamMu. WHCTpYKIMH 1O HAlMCaHHUIO HCCIEJ0BATEbLCKOM
KypCOBO# paboTHI CIeIyIOT OTACIBHO.

6. VYdeOHasm auTeparypa U pecypchl HHGOPMAIMOHHO-TEJIEKOMMYHUKAIMOHHON ceTH
"UHTepHeT"', BKJIIOYas nepeyeHb y4eOHO-MeTOUYeCKOro odecneYeHUud IS
CaMOCTOSITEJIbHOI PadoThI 00y4aIOLMXCsl MO0 AUCHUTIIIHHE (MOTYJIIO)

6.1. OcHOBHas JuTEpaTypa.
1.Fabozzi, Frank J., et al. Basics of Financial Econometrics : Tools, Concepts, and Asset
Management  Applications, Wiley, 2014. ProQuest Ebook Central,
https://ebookcentral.proquest.com/lib/ranepa-ebooks/detail.action?docID=1645271.

6.2. JlonoaHUTENbHAS TUTEpaTypa.

1.Sossong, Andreas. Institutional Asset Management: How are professional investors affected
by legislature and corporate governance?, Diplomica Verlag, 2014. ProQuest Ebook
Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=1640275.
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