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1. IlepeyeHp MUIaHNPYEMBbIX Pe3y/IbTATOB 00y4eHHs 110 JUCHHUILINHE (MOIYJIIO),

COOTHECCHHBIX C INIAHUPYEMBIMH pe3yJibTaTaMHU 0CBOCHUS IMPOrpaMMbl

1.1. Jucrurmumua b1.B.JIB.4.2 «IloprdensHas teopust (Portfolio Theory)»  obecneunsaer

OBJIAJICHUC CICAYIOINMU KOMIICTCHIIUSAMM:

Kon HaumenoBanue Kon HaumenoBanue Tana

KOMIIETEH [KOMIIEeTEeHIIUH hramna OCBOEHHSI0CBOEHUSI KOMIIETEHIIMHU

191071 KOMIIeTEHIIM U

I1K-4 CnocoOHOCTh npoBecTul[1K-4.2. CrmocoOHOCTh  HWCIIOJIB30BATh
QHAIM3 ©  Jarb  OICHKY KOJTYECTBEHHBIC u
CYIIECTBYIOUIMX (PUHAHCOBO- KaueCTBEHHbIE METOJbl OLIEHKU
PKOHOMHYECKHUX PHUCKOB, PUCKOB npu MPUHATUN
COCTaBUTh M  00OCHOBAaTh (MHAHCOBBIX  pCIICHUA |
[MPOTHO3 JTUHAMUKH, OLICHKE 3¢ hEeKTUBHOCTH
OCHOBHBIX ¢buHaHCOBO- KOMIUIEKCHOTO HCIIOJIb30BaHUS
DKOHOMHYECKHX TIOKa3arese [pecypcoB.
Ha  MHUKpPO-, Makpo- ¥
ME30ypOBHE

[1K-23 Croco0HOCTE BeIBIATE 1 [[IK-23.2. CrnocoOHOCTh  OCYIIECTBIATH
[TPOBOJIUTH UCCIICIOBAHUE OILICHKY PUCKOB INPU TPUHSATUU
(bMHAHCOBO-2KOHOMUYECKUX (bMHAHCOBBIX PEIICHUH.
[PUCKOB B JICSTEILHOCTH
XO3AUCTBYIOIINX CYOBEKTOB
U151 pa3pabOTKH CUCTEMBI
yIpaBJIeHHs] pUCKAMU

1.2. B pe3ynbTare OCBOSHHS AUCIUILIMHBI y CTYIEHTOB JOJKHBI OBITH CHOPMHUPOBAHBL:

OTO/TD Kox  orama |Pe3ynbrarsl 00ydeHus
(pu HaJIM4uH| OCBOCHUS
npodcTangapra) KOMIETEHINH




1[C «Cnenuajucr  mo
KPEIUTHOMY OPOKEPUIKY»:

OTD VYpasieHue
[POLIECCOM TPEIOCTABICHUS
ycIyr 1O KPEIUTHOMY
opokepuky (C)

T CrannapTuzanus
ouzHec-mporiecco (C/01.7)
T Opranuzanus
armaparHo-
MH(POPMALIMOHHOTO
oOecrieueHus: JAeATeIbHOCTU
KPEAUTHBIX OpokepoB
(C/03.7);

I1K-4.2.
ITK-23.2.

HAa YPOBHE 3HAHMIA:

(OCHOBBI CTpaTeru4eckoro
MapKEeTUHTa

OcHOBBI OM3HEC-TNIAHUPOBAHUS U IPOTHO3UPOBAHUS
COI[ep)KaHI/Ie, OCHOBHBIC JJICMCHTBI W TPHUHIHIILI
polecca onepaTuBHOTO TUIAHUPOBAHUS

OCHOBHBIE MEKIYHApPOAHbBIE, POCCUHCKHUE CTaHIAPTBHI,
a TaKKe JIyyllde TPAKTUKH 10 KPETUTHOMY
OpOKEepUIIKY

KopriopaTuBHbBIE HOPMATUBHBIE aKThI, OMPEAEIISIONINE
OOIIYIO CTPAaTeruio Pa3BUTHS OPraHU3AIIH
KitoueBble W obOecreunBaroIre OW3HEC-TIPOIECCHI

MCHCI’)KMCHTa nu

OpraHu3aIu
JIOKyMEHTBI, ONpeaeisIomue MOPSAOK CO3IAHMS
KOPIIOPAaTUBHBIX  PENIAMEHTHBIX  JOKYMEHTOB B
OpraHu3ali, TOpPAJOK WX  CONIACOBAaHUA M|
YTBEP>KICHHUS

OCHOBBI ~ OPraHM3allMOHHOIO  IUIAHUPOBAHUS WU
YIPaBJICHUS IEPCOHATIOM

OCHOBHBIE MTOIXO/IbI K OCYILIECTBIICHUIO
OpraHU3allMOHHBIX U3MEHEHU

[lomHoMounss U 0O0s3aTeNbCTBA  COTPYIHUKOB

OpraHM3aly 10 pealu3aluy IUIaHa W BHEIPEHHIO
npolecca KpeIuTHOTO OpoKepuIka

Pacnipenenenne (pyHKIMOHANBHBIX OOSM3aHHOCTEH W]
OTBETCTBEHHOCTH pPAOOTHUKOB MOApA3AEICHUS 10
KPETUTHOMY OpOKEPHIIKY

KoprnopaTuBHbIE TOKYMEHTBI

MexaHu3Mbl M CUCTEMa BHYTPEHHEH M BHEILHEW
KOMMYHUKAIIMM U OTYETHOCTH B OpraHU3aLuu
OCHOBHBIE TEOPUHU B3aUMOJEHCTBUS B OpraHU3alluy,
BKJTIOUast BOIIPOCHI MOTHBALINHY, IpyINnoBOi
TMHAMUKH, KOMaHI000pa3oBaHMs, KOMMYHHKALUH,
J1JIepCTBa U yIIpaBIeHHUs KOH(OIUKTaMU

Teopust ynpaBileHHUs OpraHM3alUed W YIPaBICHUS
[EPCOHAJIOM OpraHU3aLuu

(OCHOBBI pPUCK-MEHEIKMEHTA

OcHOBBI HTHGOPMAIIMOHHO-aHATUTHYECKON PabOThI
OCHOBBI yIIpaBJIEHUS IPOEKTAMHU

OCHOBBI TEOPHH KOPIIOPATUBHBIX (PHHAHCOB

OCHOBHBIE TIOJIOKEHUS poccuicKux u
MEXTyHAPOIHBIX CTaHIAPTOB B OOJIACTH YIPAaBJICHHUS
MH(POPMALIMOHHBIMU TEXHOJIOT MU u
nH()OpPMAITMOHHON 0€30MacCHOCTH

OcHOBHBIE ~ MH(OPMALIMOHHBIE  TEXHOJIOTUU B
npodeccuoHanbHOU cdepe

TpeOoBanus K annapaTrHo-MH(POPMAIIHOHHOMY

00ECIICUCHNIO  JEATENBHOCTH  MOAPA3ACNCHUS 10
KPETUTHOMY OpOKEPHIIKY

bIopkeT opraHu3anyuy Ha BHEAPEHUE W TOIAEpKaHNE
anmapaTHO-MH()OPMAIIMOHHOTO obecrieueHust

esITeIbHOCTH KPeIUTHOrO Opokepa




HAa YPOBHE YMEHUIA:

YcTaHaBnMBaTh U MOJACPKHUBATH JIEJIOBbIE KOHTAKTHI,
CBSI3M, OTHOIICHHS, KOMMYHHUKAIIUU C COTPYIHHUKAMU
OpraHu3aluu

[ToHrMaTh 0COOCHHOCTH OM3HECA OPTaHM3AIMH U €ro
(YHKITMOHUPOBAHHE

PykoBoauTh pa3paboTkoit KOPIIOPaTUBHBIX
periaMeHTHBIX JIOKYyMEHTOB

OrneHUBaTh pPeCypCHBIC 3aTpaThl, HEOOXOIUMBIC IS
obecnieueHrss dGHEKTHBHON PabOTHI CIIEMAINCTA TI0
KPETUTHOMY OpOKEPHIIKY

AHanM3UpoOBaTb U BBIHOCUTH  CYXKIEHHE O
MPUMEHUMOCTH  METOIMK aHaiuu3a ©  OICHKHU
3a€MIIUKOB ISl OTJICIbHBIX KaTeropuidl KIIMEHTOB
BHenpsaTe nydmiie TpakTUKH B cdepe KpPeAUTHOTO
OpokepumIKa

'YcTaHaBnuBaTh M TOAJNEPIKUBATH JCIIOBBIC KOHTAKTHI
BHYTpPHU OpraHU3aINH

OrneHuBaTh pecypchl, HEOOXOAWMBIE ISl CO3MaHHA
MOJpa3/eIeHUs 110 KPEeIUTHOMY OpOKEPHIKY
[InanupoBaTh U PYKOBOAMTH MPOIIECCOM pa3pabOTKH
HOPMAaTHUBHBIX JIOKYMEHTOB O TOPSAKE BEICHUS
NMESTENIbHOCTH  TMONPA3leNeHUs] 10  KPEAUTHOMY
OpOKEPUIKY

[IpuMeHSTh  KOPIIOPATHUBHBIE  JTOKYMEHTBI IS
opraHu3ay padoThl MOAPa3EICHUS 0 KPEIUTHOMY
OpOoKepUIKY

OpranuzoBbIBaTh CUCTEMY OTYETHOCTHU B
MOpa3/IeJICHUN TI0 KPEIUTHOMY OpOKEpUIKY
OpraHu30BbBIBaTh CHUCTEMY BHYTPEHHEW W BHEIIHEH
KOMMYHHKAIIUA B TOAPA3ACICHUN IO KPEIUTHOMY
OpOKEPUIKY

OmnpenensTb OCHOBHBIE IMOKa3arenu 3(PQPEKTUBHOCTH
MepcoHasa  MOApPA3[eNeHus MO0  KPEAUTHOMY
OpOKEepUIIKY

Onpenenarb NOoTPeOHOCTH B MOBBILICHUH
KBaNM(UKALMKA  TIEPCOHANIA  IMOApA3ACNeHUsT 10
KpEIUTHOMY OPOKEPHUIKY

AHanM3UpoOBaTh JaHHBIE O JIYYIIHX MHPOBBIX
MpakTHUKaX M YPOBHE almaparHO-UH()OPMALKOHHOTO
oOecrieyeHus mporecca KPeIuTHOTO OpoKepuIKa
OueHuBaTh pecypcHble 3aTpaThl Ha BHEAPEHHE U
(YHKIIMOHUPOBAaHME  aNMapaTHO-WH(POPMAMOHHON
obOecrieueHrs pabOThI TTOPA3CIICHHS 110 KPEIUTHOMY]
OpOoKepUIKY

OuenuBarh 3PPEKTUBHOCTD M 3aTPaThl OT BHEAPEHUS
ABTOMATHU3UPOBAHHBIX HH()OPMAITMOHHBIX CUCTEM
KoopauHupoBarh 1eATeNbHOCTh OpraHU3alui U BECTH
MePEroBOPHI o BOIIpOCaM anmaparHo-
nH()OpPMAITMOHHOTO ~ oOecreueHus:  ACSITCIbHOCTH
KpPEIUTHOTO OpoKepa

PaspabarbiBars, dhopMynupoBaTh TEXHUYECKHE
3aJaHUs M YOpPaBIsATh MNPOEKTaMH  ammapaTHo-
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HAa YPOBHE HABBIKOB:
[[maHnpoBaHMEe W OpraHU3alUsl MEpPOINPHUATHI B
00macTu cTaHmapTU3aIKi OU3HEC-IIPOIIECCOB

PykoBoaCTBO pa3zpaboTKoit KOPHOPATUBHBIX
pETIaMEHTOB
[TonroroBka METOIHK 1o OIICHKE

[J1aTEXKECIIOCOOHOCTH u KPEIUTOCTIOCOOHOCTH
3aeMIIKa

CornacoBaHre TO3WIMA ¥  BHIPA0OTKA  €IUHBIX]
[MOXOJI0OB IO BOINPOCAM perIaMEHTalMM TIpolecca

OpokepuKa COBMECTHO c JIPYTUMHA
HOpa3/ICIICHUSIMA OpraHU3alUuH
KOOpIII/IHaL[I/IH JACATCIIbHOCTHU HOI[paS,Z[e.HeHI/If/'I

OpraHu3aly MO0 BOIMPOCaM, CBA3aHHBIM C yCIyraMu
KpPEIUTHOTO OpoKepa

dopmupoBanre TpeOOBaHUM K  METOIUYECKOMY
o0ecriedeHn o paboThl KPEITUTHOTO OpoKkepa
BHenpenue enuHoi METOMOIOTHU pabOThl KPEIUTHBIX
OpoKepoB

[leprognyeckas akTyaJIn3alusi OCHOBHBIX MOJIOXKEHUN
U TIPUHITUTIOB METOIOJIOTUHU

Co3znanue METO0JIOTHH aHaIN3a|
[1aTeKECTIOCOOHOCTH u KPEeIUTOCIIOCOOHOCTH
3aeMIIIKa

'YcTaHOBIIEHUE TpeGoBaHuUt K OpraHu3aLuu
anmapaTrHO-MHGOPMAIIMOHHOTO 00ecTeueHHs] PabOThI
KPEIUTHOTO Opokepa

YcTaHoBIIeHHE TpeOOBaHUNM K (PYHKIIMOHMPOBAHHUIO
anmnaparHO-MH(POPMAIIIOHHOTO 00ecTIeueHHs
dopmupoBaHre TpeOOBaHHMI K KadeCTBY M OoObeMaM
3aKyMOK YyCIYr TIOCTAaBIIMKOB sl OOecTeueHUs
rpoiecca KpPeAUuTHOTO Opokepumka (0a3bl TaHHBIX,
WH(GOPMAITMOHHBIE CHUCTEMBI, CHEIHATN3UPOBAHHEBIE
CpEICTBa, KOHCYJIbTALIMOHHBIE YCITYTH)

Opranu3zanus KOHCYJIbTAllMOHHOM MOJIICPIKKHU
pabOTHUKOB  TOAPA3JCICHUS MO  KPEAUTHOMY
OpOKEepUIKY o BOIIpOCam anmnaparHo-

WH()OPMAITMOHHOTO 00€CTICUCHUS

ObecrnieueHre  paOOTHUKOB  TMOAPA3JACNICHHUS IO
KpEIUTHOMY  OpOKEepUIKY  OOOpyIOBaHUEM  H
JOCTYIIOM K I/IH(I)OpMaI_II/IOHHI:IM CUCTEMaM
OpraHu3aIyu

IIC  «Cneyuanucm  no
VRpasieHuIo puckamuy:

OTD
bddexTuBHON
CUCTEMBI
puckamu (B)

ObecrieueHue
paboThI
yIpaBICHHSI

Td Pazpaborka cucTeMbl

yIIpaBICHUS
(B/04.7).

PUCKaMH

I1K-4.2.
ITK-23.3.

Ha ypoBHe HaBBIKOB

[TocTpoeHne MOICIM  KOPIIOPATUBHOM  CHCTEMBI
yIpaBICHUS ~ PUCKaMM,  BKJIIOUArOIIed  OOIIyrO
KOH(UTYPAIIMIO CHCTEMBI, OOIIYI0 CXEMY YIIPaBICHHS
pI/ICKaMI/I, HpI/IHL[I/IHBI OpFaHI/I3aLII/IOHHO-
(GYHKIIMOHAIBHON CTPYKTYpPhl M HHGOPMALIUMOHHOTO
oOMeHa

PaspaboTka ©  BHEOPEHHE  PEKOMEHAAIMA 110
[IOCTPOCHUIO  CTPYKTYpPBl ~ CUCTEMBI  YIPABJICHUSA

HCKaMH C Y4YC€TOM MCKIAYHAPOAHBIX CTaHAAPTOB




KOPIIOPATUBHOTO YIIPABIICHUS U CIEUU(DUKN BEICHUS
Ou3Heca opraHu3aIuu

Pa3paboTka TpeOoBaHuit K IIPOrPaMMHOMY
00€eCIeUYeHNI0 M0 YIPaBICHUIO PUCKaMH, MOMOIIb B
BEIOOpPE aBTOMATH3UPOBAHHOW CHUCTEMBI YIPaBICHUS
pUCKaMU

Co3manue  eAWHONW  METONOJIOTUM  TMOCTPOCHHS
CUCTEMbl  YOpaBJIE€HUS  puUCKaMu  (IIOJUTHKH,
CTaHJApTHl, PEIIAMEHTHI, IJIaH BHEAPEHUS CUCTEMBI
YIIPABJICHHS] PUCKAMH )

Ha ypoBHe ymeHust

AlanTUpoBaTh 3JIEMEHTHI CUCTEMBbI PUCK-
MEHEDKMEHTa K  YCJOBHSIM  (DYHKIIMOHHPOBAHUS
OpraHM3aliy, a TaK)Ke HOBBIM OHM3HEC-Tpolieccam U
HaTPaBICHUSIM

AHaMU3UpOBaTh U MPUMEHITh METOAMKH OICHKHU
VIpaBICHUS pPUCKaMU U pearupoBaHUs Ha PUCKU
Opranu3oBbIBaTh MPOIIECC YIPABICHUS PUCKaMU B
OpraHHU3aINH C YYETOM OTPACIIEBBIX CTAaHIAPTOB
OO0pabareiBaTh HHPOPMAITHIO 110 PUCKAM B OTPACIH H
B OpraHu3aIun

[[pon3BOIUTh  AMArHOCTUKY  CYHIECTBYIOIIEH B
OpraHU3aINH MPAKTUKU YIIPABICHUS PUCKAMU
Pa3pabarbeiBaTh MPOrpaMMbl 110 COBEPIICHCTBOBAHUIO
MPOLEAYp YIPaBICHUS PHCKAMH B COOTBETCTBHU C
TTyYIIUMU MTPaKTHKaAMHU

Bnagers mporpaMmHBIM 0O0€cTiedeHHEM (TEKCTOBBIEC,
rpadudeckue,  TaOMMYHBIE M AHAJUTHYCCKHE
MPWIOKEHUS,  NPUIOKEHHUS  JJIs1  BHU3YaJIbHOTO
MPENCTABICHUS JAaHHBIX) ISl pabOThI ¢ HHGOpMaIUEH
Ha YPOBHE MPOABUHYTOTO MOJIE30BATEIs

HA YPOBHE 3HAHM U

HarmoHnanbHbIe M MEXKIYHAPOIHBIE aKThl, CTAaHAAPTHI,
y4iipe  OpakTUKHY [0  MOCTPOCHHIO  CHUCTEM
YIpaBICHUS PUCKAMU

3akoHomarenbcTBO  Poccuiickoit  Denepaunu u
OTpacJieBbIe CTAHAPTHI 1O YIIPABICHUIO PUCKAMU

[ IpyHIIUIIBI TOCTPOCHHUS CUCTEM YIPABIECHUS pPUCKaMU
OJIEMEHTBl CHCTEMBI YIPABICHUS PUCKAMH H WX
B3alMOCBSI3b

[TomHOMOUMST W 00s3aTeNbCTBA MEHEIKMEHTa 10
peanu3aluy 1jaaHa ynpaBieHUs] pUcKaMu

Jtamnsl pa3paboTKU CHCTEM YIPABICHUS PUCKAMU
KopriopaTuBHble HOPMaTHUBHBIE aKThl OPraHU3aLUU 110
YIIPaBICHUIO PUCKAMU

2. O0beM 1 MecTO IUCHUILTHHBI (MoayJs) B ctpykrype OIl BO
O0beM TUCHUIJIMHBI
Huctunmaa b1.B.JIB.4.2 «Iloprdenpnas teopus (Portfolio Theory)»  cocraBmser 2

3aueTHBIC IUHULEL, T.€. 72 aKaJeMHUYECKHX Jaca.




Ha xoHTakTHY!0 paboTty ¢ mpernojasaresieM BbleneHo 16 yacoB n3 HUX 4 4acoB JIEKUUH U
12 yacoB MPAaKTUYECKUX 3aHIATHI, HA CAMOCTOSTEIbHYIO PabOTy OOy4arolIuXcs BBIJEICHO 56
gaca, B TOM YHCJIEe 2 4aca Ha KOHTPOJIb CAMOCTOSTEIbHON PabOTHI.

MecTto nucuuniaunbl B cTpykrype OII BO

Hucuumiuna b1.B./IB.4.2 «Iloprdensnas teopust (Portfolio Theory)» wusyuaercs na 2
Kypce, B 3 ceMecTpe sl CTYAEHTOB OYHOW U OYHO-3a04HON (popM 00yueHusl.

Huctiunmmaa B1.B.JIB.4.2 «[loprdenpras teopus (Portfolio Theory)» peamusyercs
nocie u3ydenus nucuurind: b1. B.OJ[.5 Teopus urp un noBenenuyeckue gunancer, b1.B.OJ1.7

CrarucTtrka (pUHAHCOB U KpeAuTa.

®opma NpoMeKYTOUHON aTTECTALIUK B COOTBETCTBUH C YUEOHBIM IIJIAHOM - 3a4YeT.

3. ConepskaHue M CTPYKTYPa AUCHHUILIMHBI (MOXYJIsT)

O0beM AMCHIUILIINHBL, Yac. dopma
KonTakrHas pabora TEKYIIIETO
00y4arouxcs ¢ CP KOHTPOJIS
No HanMeHOBAHME ToM npernoiaBaTesieM } ycrmepaemoc
10 BHJIaM yYEOHBIX 3aHITHIA ™ ,
n/n (pa3nemnoB) Bcero
MIPOMEKYTO
1 | AP | M3 | KCP o
arTecTalun
skskk
1. Tema 1. [Toptdensb
LEHHBIX Oymar, TIOHATHE, 2 ) ) 13 I
CBOWCTBA, THUIIBI
nopTdenen.
2. Tema 2. Oxunpgaemas
JIOXOJTHOCTD U PHUCK 28 2 8 18 y/ 4
noptdens eHHbIX Oymar.
3. Tema 3. OcHOBHBIE
CTPATerMu B YNPABICHUM | i ) 13 TLKP
noprdenem IIEHHBIX
Oymar.
Kontposns CP 2 2 2
[IpomexyToUHast arTecTarus 3a
Bcero: 72 4 12 56
Ouno-3aounasn ghopma odyuenus
Ne HaunmenoBanue tem O0beM JUCUUILIMHBL, Yac. ®opma
n/n (pa3nemnon) Bcero KonTakrHas pabora TEKYILEero
00yJaronmxcsi ¢ CP KOHTPOJIS
IperoiaBaTesieM ycreBaemMoc
10 BHJIaM yYCOHBIX 3aHITHIA ™,




MIPOMEXKYTO
q1 | 1P | I3 | KCP HoH
aTTeCTaIuu
skeksk
4. Tema 1. [Toprdens
LICHHBIX Oymar, TOHATHE, 2 ) ) 13 1
CBOICTBA, THIIBI
noprdenei.
5. Tema 2. Oxwupaemas
JTOXOIHOCTE u pUCK 28 2 8 18 yi
nopTdenst IeHHbIX OyMar.
6. Tema 3. OcHoOBHEBIC
CTpareruu B YIPaBICHUU 20 i 5 13 TTKP
noptdenem [EHHBIX
Oymar.
Kontpons CP 2 2 2
[TpoMexxyToUHasI aTTecTaIus 3a
Bcero: 72 4 12 56

Hpumeuanue: ** — popmer mexywezo koumponsa ycnegaemocmu. onpoc (0O), mecmuposanue (T),
xowmponvHas paboma (KP), oucnym () u op.
% popmel npomedcymounoi ammecmayuu: dx3amen (Ix3), sauem (3a), 3auem ¢ oyenxoii (3a0).

Coaep:xanue TUCHUNIMHBI (MOTYJIs1)

Tema 1. IlopT¢enns neHHbIX Oymar, IOHATHE, CBOICTBA, TUIILI OPTdeJiei.
B nanHOil Teme packpbiBaeTcs MOHATHE «HOPThens LHeHHbIX Oymar». PaccMmarpuBaroTcs

OCHOBHBIE CBOMCTBa mopT(enst meHHBIX Oymar: HOXOAHOCTb, AuBepcuduKanus, xkod(duumeHt

KOpPEJSLUU, PUCK OPTQEIs.
PaccmarpuBaroTcsi OCHOBHBIE THITbI HHBECTUIIMOHHBIX MOpPTQeel, Takue, Kak: nopTdenu

pocra, mopTdenu noxoaa, NopTdhenn pUCKOBAaHHOTO KamuTaia, cOallaHCMpOBaHHBIE MOpPTQEHy,

CHeIMaIu3UPOBAHHBIC TIOPTQEIH.
Tema 2. O:xxnpaeMasi JOXOAHOCTh U PUCK NMOPT(ens HeHHbIX Oymar.
Oxunaemass JoxomHOCTh u puck moptdemns. I[logxonm I. MapkoBma k BbeIOOPY

ahdexTuBHBIX TOpTdenel (CcpemHe-TUCIIEPCUOHHBIA aHaIKW3), YCJIOBHUS €ro IMPaKTUYCCKOU

3HaYUMOCTH.
Br16op puckoBannoro noprgens. M3smMepeHue pbIHOYHOTO pUCKa aKTHBa, BEIUYMHA OeTa

aktuBa (beta coefficient). Oxxumaemas JOXOMHOCTh aKTHBa, BeanuuHa anbda (alpha coefficient).
CoBpemenHble Teopuu U Monenu ymnpasiaeHus uuBectuuusiMu (Portfolio Theory, Markowitz
portfolio theory, Models of Asset Returns, Capital Asset Pricing Model, Arbitrage Pricing
Theory).

Tema 3. OcHOBHBIE CTPaTeruu B yNpaBjieHUH MOpTdesieM HeHHBIX OyMar.

OcCHOBHBIE XapaKTEPUCTUKM cTparerud B ympasileHun noprdenem (Investment

Strategies).
[TaccuBHbIC U aKTHBHBIC cTpareruu. Mexanndeckue crparerui. OreHka 3pGpeKTUBHOCTH
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yrpasneHus noptrdenem (koapourrents! [lapna u TpeitHopa).

4. Marepuajbl TeKyHIero KOHTPOJSI YycleBaeMOCTH oOydawmmuxcss u  GoHa
OIIEHOYHBIX CPEICTB MPOMEKYTOUHOMH aTTeCTAIUM MO TUCIUILIHHE
4.1. Texymuii KOHTPOJIb yCIIeBaeMOCTH

4.1.1. ®opMBbI TEKyLIEr0 KOHTPOJIS yCIIeBAeMOCTH

Tema (paznemn) MeTonbl TeKyIIero KOHTPOJIs
yCIEBAEMOCTHU

[Toprdens meHHbIX OyMar, MOHATHE, CBOWCTBA, TUIIBI [BOMPOCHI /151 TUCKYCCHH,
noprdenei

OskuaeMasi IOXOMHOCTh U PUCK TOPT(eIs EHHBIX  |BOMPOCHI /sl TUCKYCCHUH,
Oymar

OcCHOBHBIE CTpaTeruu B ynpasjieHuu noprenem Bompochl A AUCKYCCHUH, — HallMCaHHE
LIEHHBIX Oymar KOHTPOJIbHOM paboThI

4.1.2. MarepuaJibl TEKyIIero KOHTPOJISA yCIIeBAeMOCTH.
TunoBble oneHounnie Marepuayubl mo Teme 1. Iloprdenr uneHHbix Oymar, nmoHsiTHe,
CBOIiCTBa, TUIIBI OPTdeJiei.
Bomnpocsk! 1151 1ucKyccuu:
1. ITonsTHst «noptdens LeHHbIX Oymary.
2. OcHOBHBIE CBOHCTBA MOPT(]Es EeHHBIX Oymar.
3. OcHOBHBIE THUIIBI THBECTHUIIMOHHBIX TOPTQENEH.
4. OCHOBHBIE IPEUMYILIECTBA M HEAOCTATKU NOpTdhenst pocta U cOalaHCUPOBAHHOTO HOPT(hes

5. Z[OXO,[[HOCTL n ,[[I/IBepCI/I(I)I/IKaLII/I}I KaK OCHOBHEIE CBOMCTBA HOpT(beJ'ISI IOCHHBIX 6YMal".

TunoBble olleHOYHBbIE MaTepHAJIbl MO TeMe 2. OQxkuaaeMasi JT0XOMHOCTh U PUCK MopT(deas
LEHHBbIX Oymar.
Bonpocs! 1151 AHCKyCCHU:
1. Oxxumaemasi JTOXOAHOCTh U PUCK MOPThEns
. [lonxox I'. MapkoBiia k BeIOOpy 3 deKTUBHBIX TTopThenel (CpeaHe-aIuCcIepCHOHHbBIN aHATN3).
. Be16op puckoBanHoro moptdens.
. Bennunna Gera aktuBa (beta coefficient), u o T.H. Benuuune anbda (alpha coefficient).

2

3

4

5. Teopuu u Mozenu yrpaBiIeHUs] MHBECTULIMSIMH.

6. M3MepeHue ppIHOYHOTO pUCKa aKTHBa, BeInurHa O0era aktuBa (beta coefficient)
7

. Oxxuaemasi TOXOAHOCTh aKTHBA, BeanunHa anbda (alpha coefficient).

TumoBbie OLEHOYHBIE MarepuaJjJbl II0 TEMe 3. OcHoBHBIE crparerum B YyIIpaBJICHUU

noprgeseM HeHHbIX Oymar.
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Bonpocs! 111 AMCKyCCHU:
1. OcHOBHBIE XapaKTEPUCTUKH CTPATETuu B ynpasieHuu noprdenem (Investment Strategies).
2. ITaccuBHBIE M AKTUBHBIE CTPATErUH.

3. OcHOBHBIE XapaKTEPUCTUKU CTPATETUN B YIIPABICHUU MOPTHETEeM.

TeMbl 17151 MOATOTOBKHM K KOHTPOJIbLHOI padoTe

1. Coneprkanue opTPEITbHOTO HHBECTHPOBAHHSL.

2. OCHOBHBIE U JIOKaJIbHBIE 11€IH1 NOPT(ETHHOI0 MHBECTHPOBAHUS.

3. OCHOBHBIE THITBI UHBECTHIIMOHHBIX OPT(dETe.

4. OcHoBHBIE 3Tanbl (HOPMHUPOBAHUS NOPT(Es HEHHbIX OyMar.

5. WuBecTHIMOHHBIE TapaMeTpbl (UHAHCOBBIX HWHCTPYMEHTOB, KOTOpPHIE YYHUTBHIBAET
COBpeMeHHas NopTdenbHas TEOPHsL.

6. Crendrka OCHOBHBIX TIOAXOIOB K OLEHKE C(HOPMHPOBAHHOTO HHBECTHIIMOHHOTO
noptdes.

7. [Toaxon K OlLlEHKE WMHBECTHLIMOHHOTO MOPTQENs MO KPUTEPHSIM JOXOIHOCTH, PUCKA U
JIMKBUTHOCTH.

8. OcHoBHbIE BUbI CTpaTeruil yrpanieHus noprdeneM GUHAHCOBBIX aKTHBOB.

9. OcHoBHBIE (PaKTOPBI, KOTOPBIE ONPENENAIOT BEIOOP TOM MIIM MHOM CTpaTeruu yrnpabieHHUs
noptdenem.

10. Bo3moxHocTH mpumeHeHus 6omee 23 HEKTUBHOM cTparerus yrnpaBieHUs Ha POCCUHCKOM

(OHZIOBOM PBIHKE.

11. UepTsl, npucyiuye NopTQento peatbHbIX HHBECTUIIMOHHBIX POEKTOB.
12.  OcHoBHBbI€ 3Tarbl HOPMUPOBAHUS TOPTHENS peasbHbIX HHBECTHIIMOHHBIX IPOEKTOB.
13. Crneunduka 3a1a41 M0 ONTUMH3AIMN UHBECTUIIMOHHBIX PEIIEHUH B YCIOBUAX JAePUIIUTA

cpencTB GUHAHCUPOBAHMUS.
14. Meroguka (HOpMHPOBAHUS HMHBECTUIIMOHHOTO TOpTdenss B ciiydyae JeTUMOCTH

HWHBCCTHUIIMOHHBIX ITPOCKTOB
15.  OcnoBHoe conepxanue Portfolio Theory.

16.  Hampasnenus ucnonnr3oBanus Arbitrage Pricing Theory.
17. [lenu u 3a7a4 MHBECTUIIMOHHOM CTPATErUu.
18.  OcoOeHHOCTH PUCK-MEHEKMEHTA B YIPABIEHUU UHBECTULIMSIMH.

4.1.2 TIpomexxyTouHasi aTTecTalus IPOBOAUTCS B (popMe 3ayera.

Kpumepuu ouenxu 3nanuii, ymeHuil, HA8bIKO8 NO UMO2AM KOHMPOIbHOU padombl.
[To uToram HamMcaHusi KOHTPOJIBHOM paboThI BeICTaBisieTcst oT 20 10 40 6ayIoB, KOTOPBIE 3aTEM

YUUTBIBAIOTCS MPU (POPMUPOBAHUN UTOTOBOM OLIEHKH 33 AUCHUILTUHY (MOYIb).
40 OamioB — B OTBETE COAEPXKATCS BCE U3 CIEAYIOIIMX XapaKTEPUCTUK KOHTPOJIBHOIO

BOIIPOCA: UCTOPUS BOMPOCA, ONMPEACIICHUE OCHOBHBIX MOHATUM, MPAKTUKA MTPUMEHEHUS, aHAJIN3
COBPEMEHHOM CUTyalluu ¥ IpOrHo3. OTBET JIOTUYECKU MOCTPOEH, COIEPKUT HOBbIE MHTEPECHBIE
JTaHHBIE.

30 OaiOB — B OTBETE COACPIKATCA, KaK MHUHHMYM, JBC H3 CICAYIOIMIUX XaPAKTCPUCTHK
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KOHTPOJIbHOTO BOIIpOCa: UCTOPpHA BOIIpOCa,

ONpCACIICHUC OCHOBHBIX HOHHTHﬁ, IMPpaKTHKa

MMPUMCHCHUS, aHAJIN3 COBpCMeHHOﬁ CUTyalluu U IPOrHO3.
20 06amaoB — B OTBETE COACPKATCA OJHa H3 CICAYIOIIUX XAPAKTCPUCTHK KOHTPOJIBHOI'O

BOIIpOCa: UCTOpHUA BOIIpOCA, ONPCACICHUEC OCHOBHBIX HOHHTHﬁ, IMMpaKTHKa MPUMCHCHUS, aHAJINU3

COBPEMEHHOW CUTYyallMU U IIPOTHO3.

4.2. IIpomeskyTOUHAsI aTTECTALNS

4.2.1. TlepevueHpb KOMIIETEHIINI C YKa3aHUEM 3TaloB UX ((OPMHUPOBAHUS B IIPOIIECCE OCBOSHHS 00pa30BaTelbHOI
nporpammel. [Toka3arenay M KpUTEpUH OLICHHBAHUS KOMIICTEHIIMH C Y4ETOM 3Tana uX (GopMHUpOBaHUS

Kon HaunmeHoBaHue Kon HanmeHnoBaHue Jramna

KOMIIeTeH [KOMIIeTeHIUH ITana OCBOEHM|0CBOCHHSI KOMIIeTEeHIINHU

U KOMIIeTeHIM U

I1K-4 CriocoOHOCTB nposectull1IK-4.2. CrocoOHOCTh ~ HCHOJNB30BAThH
QHAIU3 M Jarb  OLCHKY] KOJIMUECTBEHHBIE u
CYIIECTBYIOUINX (HDUHAHCOBO- KaueCTBEHHbBIE METOJbI OLCHKH|
PKOHOMHYECKUX PHUCKOB, PUCKOB npu MIPUHATUN
COCTaBUTh U  OOOCHOBATh (UHAHCOBBIX  pEUICHUH |
IPOTrHO3 JTUHAMUKHU OLICHKE 3¢ dEeKTUBHOCTH
OCHOBHBIX ¢uHaHCOBO- KOMIIEKCHOTO HCTIOJIb30BaHHS
PKOHOMHMYECKHX TIOKa3aresei PECYPCOB.
HA  MHKpPO-, MAakpo- U
ME30ypOBHE

I1IK-23 Cnoco0HocTh BeIgBISATE 1 [[IK-23.2. CrnocoOHOCTh  OCYIIECTBIATH
MPOBOJIUTH MCCIIEIOBAaHUE OLIGHKY PUCKOB TNpPHU MPUHATUU
(hMHAHCOBO-DKOHOMUYIECKUX (MHAHCOBBIX PEIICHUH.
PHUCKOB B JI€SITENLHOCTH
XO3AHCTBYIOINX CYOBEKTOB
U1 pa3pabOTKH CUCTEMBI
yIIpaBJICHHUs] PUCKAMHU

JTamn 0cBOeHUs! Iloka3arein Kpurepuii ouennBanus
KOMIICTeHUMH OLICHMBaHUHA
[1K-4.2. Hcnonbp3zyer [TpaBuibHO, aJICKBaTHO HCIIOJIB3YET
CrnocoOHOCTb KOJIMYECTBEHHBIE KOJIMYECTBEHHBIE U Kau€CTBEHHBIE METOJBI
UCIIOJIb30BAaTh KAQUeCTBEHHBIE  METOJIbI | OI[EHKH PUCKOB MPHU MPUHATHH (UHAHCOBBIX
KOJIMYECTBEHHBIE U OLICHKM  PHUCKOB pemieHMd U omeHKe  3(PPEeKTUBHOCTH
KaueCTBEHHbIE OPUHATHN  (PUHAHCOBBIX | KOMIUIEKCHOTO MCIIOJIb30BAaHUSI PECYPCOB.
METO/IbI OLIEHKH pelleHud U Cnocoben UCIIOJIb30BaTh IIPUHLIAIIBI
PHUCKOB IIpH 3 deKxTuBHOCTH aHaJlu3a M palMOHAJIBHOrO  mozadopa
IIPUHATAN KOMIUIEKCHOTO COCTAaBIIAIOIINX WHBECTULHOHHOTO
(MHAHCOBBIX UCIIOJIb30BAHMSI noptdens.
pEILIECHUH U OLIEHKE pECYpCOB. CnocobeH obecneunTh HHPOPMALUOHHYIO
3P PEKTUBHOCTH CnocoOHOCTh NOJJICPKKY  HPUHATUS  YIPaBIECHUYECKUX
KOMILIEKCHOTO UCIIOJIb30BATh NMPHUHLMIIGI | PEIICHUM W aBTOMAaTH3alUI0  THUIIOBBIX
UCIIOIb30BaHUS aHaJIM3a orepanuil ¥ TpyI0EMKUX pacueToB.
pECYpCOB. pannoHaIbHOrO mnoadopa

COCTABJISAIOIINX

VMHBECTULHOHHOTO

noptders.

13




Croco0HOCTh

o0ecrneunThb
UHPOPMAITIOHHYIO
NOJ/ICPKKY ~ TPUHATHS
yIpaBIE€HYECKUX
pelIeHmi u

aBTOMAaTU3allnu0 THUIIOBBIX
onepanuid U TPYIOEMKHUX

pacueToB.

[1K-23.2. Cnoco6HOCTh CamMoCTOSTENBHO ONPEACIISIET HHCTPYMEHTHI
CriocoOHOCTb OCYLIECTBJIATb ~ OLEHKY | IIPOBEACHUS HCCIEJOBAHUNA B YCIOBHSX
OCYIIECTBIIATH PUCKOB TIpU TNPUHATUHU | HEOTPEAEIECHHOCTH U PUCKA.

OLICHKY PHCKOB TpH | (MHAHCOBBIX PELICHUH. CrniocobeH OCYIIECTBIATh OLIEHKY PHCKOB
MPUHATUN IpU NPUHATHH (PUHAHCOBBIX PELICHUI.
(UHAHCOBBIX Cnocoben aHaJIN3UPOBATh
pelIeHuH. WHBECTUIMOHHBIN MOPT(ens B yCIOBUSIX

HEOIPEIeICHHOCTH.

CriocoOeH CcaMOCTOSATENBHO OCYIIECTBISATh
OIEHKY A3((GEKTUBHOCTH  KOMIUIEKCHOTO
WCTIOJIb30BaHHMSI PECYPCOB .

4.2.2. ®opma u cpeacTBa (MeTObl) NPOBeEAEeHUS MPOMEKYTOUHOM aTTeCTAlNU

3a4eT NpoBOAUTCS B (pOpME YCTHOIO OIpoca.
4.2.3. TunoBbie OLICHOYHBIE CPEICTBA

Cnucok BOIIPOCOB VISl MOATOTOBKHU K 3a4€TYy:

[Tonsitue «moptdens eHHBIX Oymary.

OcHoBHBIE CBOICTBA IOPTQeEis IEHHBIX OyMar.

Conepxxanne mopTheTbHOTO HBECTUPOBAHUS.

OcHOBHBIE U JIOKQJIbHBIE e TOPT(ETHHOTO NHBECTUPOBAHUS.

OCHOBHBIE TUITBI MHBECTUITHOHHBIX TTOPT(hETeH.

OcHoBHbIE 3Tarbl POPMHUPOBAHUS MOPT(HENST IICHHBIX Oymar.

NHBecTHIIMOHHBIE TIapaMeTphl (UHAHCOBBIX HMHCTPYMEHTOB, KOTOPHIE€  YYHUTHIBAET

Nk W=

coBpeMeHHas nopTdenpHas TeOpHsl.

8. Criendyika OCHOBHBIX TIOAXOIOB K OLEHKE C(HOPMHPOBAHHOTO HHBECTHIIMOHHOTO
noptdens.

9. ITonxon Kk OllEHKE MHBECTHIIMOHHOTO MOPTQENs MO KPUTEPHUSIM JOXOIHOCTH, PUCKA H
JMKBUIHOCTH.

10.  OcHoBHBIC HaIpaBJICHHS UCIIOJIB30BaHMs BelMunHa OeTa akTtuBa (beta coefficient).

I1. OsxknmaemMasi TIOXOIHOCTh aKTHBa, BennunHa anbga (alpha coefficient).

12. OcHOBHBIE BUBI CTpaTeruil ynpasiaeHus noprdeneM GUHaAHCOBBIX aKTHBOB.

13. OcHoBHbIE (aKTOPBI, KOTOPBIE ONPEAEIIAIOT BBIOOP TOM MIIM MHOM CTpaTeTuy yIpaBleHUs
noprdenem.

14.  BosmoxHOCTH puMeHeHus 6onee 3((HEeKTUBHOM CTpaTerus ynpapieHUs Ha pOCCUHCKOM
(OHIOBOM pBIHKE.

15.  Yeprsl, npucymue noprdesro peajbHbIX HHBECTUIIMOHHBIX ITPOEKTOB.

16.  OcHoBHBIE dTaIbl HOPMUPOBAHUS TIOPT(HENST peaTbHBIX HHBECTHIIMOHHBIX IPOEKTOB.

17.  Cneuuduka 3a1a4u 1Mo ONTUMU3ALUN UHBECTUIIMOHHBIX PELICHUH B yCIOBUAX AeduuuTa

CpencTB GUHAHCUPOBAHMS.
18. OcHoBHoe conepkanne Portfolio Theory.
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19.  Hanpasnenus ucnonn3oBanus Arbitrage Pricing Theory.

20.  Ilenu m 3aga4u cTpaTeruul ynpasieHUs: HopTdesieM HeHHbIX Oymar.
21.  OcoOeHHOCTH NACCHBHBIX M AaKTUBHBIX CTPaTEeTHil ympaBieHUs MOpPTQEreM IEHHBIX
Oymar.

MIxana oueHuBaHuA

Kpumepuu eblCmdaesieHUs OUeHKU HA 3a4eme,

KauecTBO oTBeTa OrreHka 110 0a/IEHOM IIKaJIe

CTyneHT CTpOUT OTBET JIOTUYHO, MIOKa3bIBAET
BJIaJICHUE TEOPETUYECKUM MATEPUAJIOM 110 TEME, 2018
D1yOOKHe 3HaHMsI TPO(EeCCHOHATbHBIX TEPMUHOB
U NOHATUH. JIEMOHCTpUpPYET 3HAHUE
CIELMAJIbHOM JINTEPATYPhl B paMKaX N3y4ECHUS
y4eOHOM JTUCHUIUIMHBL U IOTIOJIHUTEIbHBIX
HCTOYHHUKOB UH(MOPMAIIHH.

CryzeHT rpaMOTHO M3J1araeT MaTepual 1o TeEMeE.
Cy1iecTBeHHbIE HETOYHOCTH OTCYTCTBYIOT, 17—15
BO3MOYKHBI 3aTPYJHEHUS C IPUBEICHUEM
MIPUMEPOB.

CryneHT AeMOHCTPUPYET 3HAHUS TOJIBKO
0a30BbIX Kareropuii. B oTBeTax momycKarTcs 14—11
HETOYHOCTH, OTBETHI HEAOCTATOYHO
apryMeHTHPOBAHBI.

CryneHTOM HEe yCBOEHa OOJIbIasi 4acTh
TEOPETUYECKOro Marepuaia 1mo reme. OTeer

p p . Memnee 11

COJIEPIKUT PSIJT CEPHE3HBIX HETOYHOCTEU.

22.
[TepeBoa HaOpaHHBIX OOydaromuMcsi 0auioB B ONeHKY 3ader/Heszader mpousBomutcs B

COOTBETCTBHHU C THIIOBBEIM ITOJIOKESHHEM O MMPUMCHCHUHA 6aHBHO-peI>’ITPIHFOBOI>'I CHCTEMBI OLICHKH
YCIICBAEMOCTU CTYICHTOB Poccuiickoit aKaJICMUU HapOAHOIO XO3SHUCTBA M FOCY,HapCTBeHHOﬁ

ciyx0b! Tipu [Ipesunente Poccuiickoit @enepanmu.

banbHO-pelTHHIOBas cucTEMa pe3yabTaTOB OCBOEHUS JUCLUTIIMHBI Onenka
51—100 6an10B peHTUHIOBOM OLIEHKH 3auer
MmeHee 51 0anoB peMTHHIOBOM OLIEHKU Hesauer

4.3 MeToauvecKkue MaTepuabl

Kpurepnu oneHkH 0TBETOB HAa BONIPOCHI HA 3a4eTe

60 6amioB — OOydaromIuics Aal MOMHBIA OTBET HA MOCTABIEHHBIA BOMpPOC, Mpobiema
pacKphbITa, MPUBEJICHBI aKTyallbHbIE CTATUCTUYECKHE JAHHBIE U IPUMEPHI.

50 6amnoB — oOyyaromuiicst Aajl OTBET Ha MOCTABJICHHBIM BOMPOC, B IIEJIOM OCBEILEHBI
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OCHOBHBIE aCMEKThl TPOOJIEMBbI, HO HE TPUBEICHBI AKTyallbHbIE TEHACHIIMU U TPOOIEMBI
paccMaTpuBaeMoOro BOIPOCa;

40 OammoB — oOy4arOMMIACS Jajll YaCTHYHBIA OTBET HAa TOCTABJICHHBIA BOIPOC, HE
MIPUBECHBI aKTyaIbHbIE CTATUCTUYECKHE TAHHBIC.

Kaxmoe wu3 nOpenycMOTPEHHBIX MEpPONPUATHM  OLEHUBAETCA  COOTBETCTBYIOIIUM
KOJIMYECTBOM 0OayuioB (B 3aBUCUMOCTH OT IIKabl), oOIas CyMMa KOTOPBIX SIBIISETCS

MOKa3aTesieM YPOBHs OCBOEHUS 00y4aroIMUMCs JaHHOW JUCIMITINHBI (MOIYIs).

[IIxana oLIEHKH YpOBHS YCIIEBAEMOCTH

Konrtponphas
3auer O01Iee KOIMIECTBO 0aJIOB
[lIxana pabora
min max min max min max
100-6amtbHas | 20 40 40 60 60 100

I[J'IH nepesoja B HHTI/I6aJ'IJ'II>HyIO u 6I/IHapHyIO CUCTEMY OLCHKHU IpeAjiaracTcs cCieAyroniee COOTHOUICHUE

6aoB
100-6a/s1bHasI IIKaJIA IIaTubaniabHas mkajga | bunapHas cucremMa OleHKH
85-100 6annos OtnuvHo
75-85 GannoB Xopolio 3aureHo
60-75 6amioB VYoBIETBOPUTETHHO
Menee 60 GayoB HeynoieTBopuTesHO He 3auteno

5. Metoguyeckue yKkazaHus sl 00y4arOmUXCsl M0 OCBOCHUIO M CHUIJIMHBI (MO1YJIs1)

Memoouueckue yKazanus no 6bln0JIHEHUI0 KOHMPOIbHBIX padom:

JaHHplii BuJ paboThl NpOBEpsieT YCBOEHHE OOy4aroIMMUCS TOJMyYEHHBIX B XOJE
o0yueHHs] YMEHUI U HAaBBIKOB, a TAK)KE€ YMEHHsI aHAIM3UPOBATh HCTOPUUYECKUE CUTYAIUH.

Bpemst Hanmucanust KOHTpoJbHOM paborbl cocTaBisieT 30 MMH. (IO JKEIaHHUIO
oOyyarolerocs OTBET MOXKET ObITh JOCpPOUYHBIM). IIpyu mpoBeneHHM KOHTPOJIBHON padoThI
00yuaroImuMcs MpeylaraeTcsi OTBETUTh Ha JIBa KOHTPOJIBHBIX BOIPOCA.

BeinmonHeHne KOHTPOJBbHOM paboThl  sBIsieTcss OOs3aTeNbHBIM  JUIi  BCEX  OOYYarOIIMXCS.
KonTponbHas paboTa sIBISETCS TOMYCKOM K 3a4eTy, P YCIOBHUH, YTO JaH KOPPEKTHBIH, MTOIHBINA

Y Pa3BEPHYTHIN OTBET.
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6. YueOHas 1uTeparypa u pecypcbl HHPOPMAIHOHHO-TE1eKOMMYHHKAIIMOHHOM CeTH
"UHTepHeT", BKIIOYAs ePeYeHb Y4eOHO-METOAMYECKOro odecreyeHus J1JIs
CaMOCTOSATEJIbHOM PadoThl 00y4aOIIUXCS 110 AUCHHUIIMHE (MOLYJII0)

6.1. OcHoBHas1 JIMTEpaTypa.
l. AobpamoB A.E. WHcTuTynmoHaneHele  HMHBECTOpbl B Mupe. Knaura 1

[DneKTpoHHBIN pecypc]: 0COOEHHOCTH EATEIbHOCTH U MOJIUTUKA pa3BuTus. - M.: [leno, 2014

http://www.iprbookshop.ru/50998
2. AobpamoB A.E. AGpamoB A.E. MHCTUTYIIHMOHAJIbHBIE MHBECTOPHI B MHpE.

Kuura 2 [OnekTpoHHBIH pecypc]: OCOOCHHOCTH JAEATENHOCTH M TOJNUTHKA Pa3BHTHSA. - M.:

Heno,2014 http://www.iprbookshop.ru/50999

6.2. lonoJiHUTEIbHAS JIUTEpPaTypa.
1. Pomxep ['ubcon DopMHUpOBaHWE HMHBECTHIIMOHHOTO TOPTQens [DIeKTpOHHBIH

pecypc]: ynpasienue GuHaAHCOBBIMH puckamiu. - M.: Ansnuna [1abmumep, 2016

http://www.iprbookshop.ru/41496

6.3. Y4eOHo-MeTOnMYeCcKOe 00ecniedeHue caMOCTOSITeIbHOI PadoThI.
Bunbl camocTosTebHON BHEAYTUTOPHOM pabOTHI:

. MOBTOPEHHUE JICKIIMOHHOTO Marepuasa U Marepuana yueOHUKOB;

. CaMOCTOATENIHO U3YUYE€HUE Pa3/IeIOB JUCIMIUIAHBI (MOIYIIS);

. MOJrOTOBKA MH(OPMAIIMOHHBIX COOOIIEHUH IO TeMaM JIUCHUIUIMHBI (MOYJIs);
. MOATOTOBKA K MPAKTUYECKUM 3aHATHM;

. MIOJATOTOBKA K TEKYILIEMY KOHTPOJIIO

6.4. HopmaTnBHBIC IPAaBOBbIE JOKYMEHTHI.
1. ®enepanbhbiii 3akoH Ne 39-D3 ot 25.02.1999 «O06 MHBECTUITMOHHON ACATEIHPHOCTH B

Poccuiickoit ®@eneparyy, OCYIIECTBISIEMbIX B (OpME KanUTaIbHBIX BIOKEHHI»

(mocneaHsist penaxius).
2 ®enepanbHbiii 3ak0H 0T 22.04.1996 Ne39-D3 «O peiHKE IIEHHBIX OyMar» (TMOCIIeTHSSA

penakius).
6.5. UnTepHeT pecypcesl.

1. http://investicii-v.ru
2. http://www.risk-glossary.com/ Risk Management Glossary - Finance, Energy,

Technology & Statistics

6.6 Uubie NCTOYHUKH.
1. Andrei Shleifer: Inefficient Markets: An Introduction to Behavioral Finance.

Clarendon Lectures in Economics. 2000.
2. Modern Portfolio Theory and Investment Analysis: International Student Version.
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Edwin J. Elton, Stephen J. Brown, Martin J. Gruber, William N. Goetzmann. John Wiley and

Sons, Ltd 780470505847, 978-0470-50584-7. 2010.
3. bypennn A.H. Vmopanenwe moprdeneM IEeHHBIX Oymar. 2-¢ HW3JIaHue,

HUCIIPABJIICHHOC U OOIIOJIHCHHOC. HayLIHO-TCXHI/IquKOC 06H_[CCTBO HUMCHHU aKaaCMHKa CH.

Basmitosa , 2008
4, I'urman JI. JIx., xouk M.JI. OcHoBbl nHBecTUupoBanus. — M.: Jleno, 2008.
5. Mepkynos A.C. UaBectunuu: yuednoe nocodue. — M.: UHOPA-M, 2010.

7. MarepuajbHO-TeXHUYeCKas 0a3a, HH(POPMaIlMOHHBbIE TEXHOJIOTMH, IPOrPaMMHOE
ol0ecrieueHne 1 HHGPOPMALMOHHBIE CIIPABOYHbIEC CHCTEMbI
7.1 ba3bl JaHHBIX, THPOPMALMOHHO-CIIPABOYHbIE H MOUCKOBBIE CUCTEMbI

l.www.biblio-online.ru —2nexTpoHH0-6nOIMOTEUHast cuctema [DBbC] FOpaiir;

2.http://www.iprbookshop.ru — DOnexktpoHHO-OubnuoTeunas cucrtema [ObC]

«Iprbooks»

3.https://e.lanbook.com - DnexTpoHHO-OHOIMOTEUHAs cucTema [DBC] «Jlauby.

4 https://dlib.eastview.com - East View Information Services, Inc. Komneknuu

QJICKTPOHHBIX HAYYHBIX U IIPAKTHYCCKHX KYPHAJIOB.

5.http://elibrary.ru/ - Hayunas snekrponHas 6ubnunoteka Elibrary.ru.

7.2. Cnncok yue0HO-1200paTOpPHOro 000py10BaHUS.

— KoMmnbrorepsl,

— MPOEKTOP.

7.3. IlIporpaMMHble, TEXHUYECKHE U ITEKTPOHHBIE CPeICTBA 00yUYeHHUsS] U KOHTPOJIsI
3HAHUIA.

— CIIC «KoHcynbTant,

— IlpaBoBas cucrema «l'apanT»
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