[Tpunoxenue 10 OIT BO

AHHOTAIIAA PABOYEHA ITPOT PAMMBI I[I/ICIII/IHJIVI/IHLI
b1. B.O/1.3.1 TEOPUA IIOPTOEJIA (ITPOABUHYTHIUA YPOBEHD)

ABTOp: K.(.-M.H., 1orieHT B.b.Munacsu

Kon u HanmeHoBanue HanpaBJieHus NoAroToBku: 38.04.08 duHaHCHl U KpeaUuT
IMpoduis: [Ipukiiagubie KOpropaTuBHbIC (PUHAHCHI

KBaimdukanus (cTeneHb) BEITYCKHUKA: MarucTp

dopma 00yueHHUs1: OUHAsI, OUHO-3a04HAsl, 3a0YHAs

Leab ocBoeHUs TUCUUIIJIMHBI:

CdopmupoBars KOMIIETEHIIUU

[IK-1 - CnocobHOCTh BIAAETh METOJAMU AHAIUTUYECKOW pPAOOTHI, CBS3aHHBIMH C
(VMHAHCOBBIMU  ACMEKTaMH  JIEATEIbHOCTH KOMMEPYECKHX M  HEKOMMEPUYECKHX
OpraHM3aIil Pa3IMYHBIX OPraHU3alMOHHO-TIPABOBEIX ()OPM, B TOM 4YHCIE (DHHAHCOBO-
KpPEAUTHBIX, OPTaHOB rOCYIaPCTBEHHON BJIACTU U MECTHOT'O CAaMOPETYJIUPOBAHHUS.

[1K-5 - CrtocoOHOCTh Ha OCHOBE KOMIIJIEKCHOT'O 9KOHOMUYECKOT0 U (PMHAHCOBOTO aHAIU3a
JaTh OLEHKY Pe3yNbTaToOB U 3PPEKTUBHOCTH (PUHAHCOBO-XO3AUCTBEHHOU NEATEIBHOCTH
OpraHM3alfii Pa3IMIHBIX OPTaHU3AMUOHHO-TIPABOBBIX (OpM, BKIItOUas (DHUHAHCOBO-
KpEAUTHbIE, OPraHOB rOCYAapCTBEHHOM BIACTH U MECTHOTO CaMOYIIPABIICHHUS.

Ilinan kypca:

Tema 1 WNuBectnnmonnslii moprdens e | MHBecTHMOHHBIE W (WHAHCOBBIE pemieHus. Puck u
€ro XapaKTepPUCTUKH. JOXOOHOCTb.  VIHBeCTHLHMOHHBII  moOpTdenr e  ero
. xapakTepucTuku. CHCTEMaTHYECKUN U HECUCTEMAaTUUECKUM
[Tonubrit aHaIu3 o
pucku. AHaiu3 mopTdenei U3 ABYX aKTHBOB C MO3HMIMU
HHBeCTHHHOH}VIHX 0’KH/Ia€MBIX JOXOIHOCTEH U PUCKOB.
BO3MOXHOCTEH 7151 TOpTdhens
U3 ABYX aKTHBOB.

Tema 2 | Iloprdens u3 mroboro | 3agaua Mapxkosuna. O dexTuBHas rpaHuIa.
KoJn4ecTBa akTUBOB. Teopust | IHBeCTHIIMOHHBIE M (MHAHCOBBIE PELICHUS Ha PpBIHKE
Mapkosuna. Teopus Illapna- | kanurana. JonyuieHuss T€OpUM pbhIiHKA KanuTana. JIuHus
Jlutrepa. priaka karmutana (CML). Teopema pa3neneHus.

Tema 3 | OGmee aHAJIUTUYECKOE | AHAJIMTUYECKOE TpeacTaBieHne 3((EKTUBHON TI'paHUIIBI
npencrasieHue 3pdekTuBHON | 6€3 0e3pHCKOBOI0 aKTHBA U C HHAM.

I'PaHMLIBI U €€ UCCIIEI0BaHHE.

Tema 4 PaBHoOBecHas mozenb | Unnekcnas Mozgenb. OcHoBHble nonymeHus CAPM.
CTOMMOCTHU kamutanbHbIX | Mogens CAPM u ee npuMmeHneHus. JIMHUSA pbIHKa LEHHBIX
aKTHBOB. Oymar (SML). Metozp! pacuera k03)HUIHEHTOB «OeTa.
CAPM mopens u ee kputnka u | Kpurnka CAPM Mojienu u aMImmpruieckoe TeCTHPOBAHME.
SMITUPHYECKOE TECTHPOBAHHE.

Tema 5 | Hynb-OGeta CAPM. | CAPM mopnens 1uist peIHKOB 0e3 Oe3puckoro aktusa. Hyib-
Mexnynapoanas CAPM. oera CAPM. Mexaynapoanas CAPM u ee mpruMeHEHHE.
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Tema 6

VYnpasienue Crparerndyeckoe ¥ TaKTUYECKOE YIpaBJICHUS HopTdherneM.
WHBECTUIIHOHHBIM AKTHBHOE ¥ TTACCUBHOE yIIPaBJICHHUE.
ropTdenem.

®opMBbI TEKYLIET0 KOHTPOJISAA M TPOMEKYTOUHOM aTTeCTAIlUM:

B xone peamuzauuu aucuumiannasl b1. B.O/1.3.1 Teopus noprgesst (MIpoABUHYTHIH

YPOBEHb) HCHOJb3YIOTCH CJeAyIolHe MeToAbl TeKYIIero KOHTPOJS YyCIeBaeMOCTH

00y4YaKOIIHUXCH:
Puck u noxogHocts KonTponbsHoe 3ananue
Ormpoc
MHBeCTUITMOHHBIN TOPTQEIH € ero KontponbsHoe 3amanue
XapaKTePUCTHKHI
Ormpoc
Teopuss MapkoBula KontponbsHoe 3amanue
Omnpoc
PaBHOBecHast MOZIENb CTOMMOCTH KallMTaIbHBIX KontponbsHoe 3ananue
aKTHUBOB
Ormpoc
Ananms noptdensHoro mHBecTHpoBanus. Onenka | KoHTponbHOE 3aganue
KadecTBa yIpaBieHUs mopTdenem
Omnpoc
Oco0eHHOCTH YITPaBIICHUS! HHBECTUIUOHHBIM KontponbsHoe 3ananue
nopTdeneM oOauranuit
Ormpoc

IIpomexyTo4Hast aTTecTANMA NPOBOAUTCH B (popMe IK3aMeHA ¢ IPUMEHEHHEeM CJIeIYHIIUX
METOI0B: TECTHPOBAHUSI.
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