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AHHOTAIIMSA PABOYEH ITPOT' PAMMBI JTUCIIUILIVHBI
OCHOBbBI TEOPUHA ITIOPT®EJIA

ABTOp: K.(p.-M.H., 3aBeylOIUi  Kadenpoi KOPIOPAaTUBHBIX ¢dbuHaHCOB,
MHBECTULIMOHHOTO IIPOEKTUPOBaHNUA U oLleHKH uM. M.A .Jlumurosckoro B.b. Munacsu
Koa u nHaumeHoBanue Hanpasjenus noaroropku: 38.03.02 MenemxkMeHT

Mpoduib: PUHAHCOBBIA MEHEIKMEHT

KBaindukamus (creneHb) BHINYCKHUKA: OaKaTaBp

dopma 00yueHusi: ouHas

Lesb ocBOEHNST THCHUIIJIHHBI:
CdopmupoBarb KOMIETEHIIUN
- JIIK-3 CriocoOHOCTh MPHUMEHSTh OCHOBHBIC IOJIOKCHHS TEOPUH MOPTQENs C yU4eTOM

PHUCKOB B IPO(hEeCCUOHATILHOU JEATCIIEHOCTH;

- [1K-15 YMeHue npoBOauTh aHAIN3 PHIHOYHBIX M CHEHU(PUIECKUX PUCKOB ISl TPUHSITUS

YIPaBICHYECKHX.

Iliian kypca:
Tema 1. Puck 1 1OXOOHOCTE
WNuBecturmonnsle U (UHAHCOBBIE pelieHus. Puck W 10X0aHOCTh. JloXOAHOCTB, €€

pacueT ¥ BuAbl. CHcTeMaTUYECKU U HECUCTEMATUUECKUN PUCKU. B3anMOCBA3b TOXOAHOCTH U
pucka.

Tema 2. lHBecTULIMOHHBIN TTOPTQENb € ero XapaKTePUCTUKH
[Tonsitue wHBecTULIMOHHOTO TmOpTdens. Oxumaemas JAOXOAHOCTh. Jlucmepcus u

CTAaHAApPTHOC OTKJIIOHCHUEC KaK MEPbI pUCKaA.

Tema 3. Teopust Mapkoswuia
3anaua Mapkosuna. ¢ddexkTuBHas rpanuna. MIHBeCTUIIMOHHBIE U (PUHAHCOBBIE PEILICHUS

Ha phIHKe KanuTana. JlomyiueHus: Teopun pbhiHKa Kanutana. Jiuaus peinka kanurana (CML).
Teopema pazneneHus.

Tema 4. PaBHOBecHas MOJCIb CTOMMOCTH KaIllUTAJIbHBIX aKTHBOB
I/IHIleKCHaH MOACIIb. OI_IGHKa CUCTCMATUYCCKOTO U HCCHUCTCMATHYCCKOI'0O pPHUCKOB

oTHeNnbHOrOo axkTuBa U mnopTtdens. JuBepcudukanusa. Xopouio AuBEpCUPUIUPOBAHHBIN
noptdens. OcaoBHble ponymieHnss CAPM. Mopaens CAPM u ee npuMeHeHue Ui pelIeHus
NpakTUYeCKuX 3anad. JInHus peiHKa eHHbIx Oymar (SML). Mertosr pacueta K03 QUITMEHTOB
«Oetay.

Tema 5. Ananu3 noptdenbHOro HHBecTHpoBaHUs. OlleHKa KadecTBa YIpPaBJIECHUS

noptdenem

Ananmns JUISA HOpT(l)e.]'H)HOI‘O HWHBCCTUPOBAHUA. Tuner anaantrkoB. UcTOUYHUKN 1 cymmMa

KanuTajla, CTaJud >KA3HEHHOTO UHWKIJA, TUIBI WHBECTOPOB, LIENM U orpaHuueHus. OueHka
ypoBHsI yripaBieHus noptdenem: nokaszarenu Lllapmna, Tpeiinopa, «ansdha» J>xeHcena.

Tema 6. OcOOEHHOCTH YIIPaBJICHUS UHBECTUIIMOHHBIM MOPTQeneM o0auranui
BpemenHass cTpykTypa NpOLEHTHBIX CTaBOK, KpUBas [0XOoAHOCTeH. [lopamusa wu

BBINTYKJIOCTh, KAK MEPBI pHCKa 0OIUranuu u noptrdeins odnuranuii. UMmyH#u3amms, Kak crnocoo
YIIPaBJICHUS] PUCKOM JIOJTOBBIX 00SI3aTEIBCTB.

®opMBbI TEKYyLIEr0o KOHTPOJISI H IPOMEKYTOYHOMH ATTeCTAIUM
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B xone peammzanuu aucuuiminHbl OCHOBBI TeopuM NOpPTdessi HUCHOIb3YHTCH
cJieayIolue MeToAbl TEKYIero KOHTPOJISl U YCIIeBAeMOCTH 00yUaI0IIUXCS:

— IIpY IPOBEIECHUM 3aHATHUH JIEKLIMOHHOIO THIA: 01poc(0);
— IIPH IPOBEJICHUH 3aHATHI CEMHUHAPCKOTO TUIA: KOHTpoJsibHOE 3ananue (K3)

IIpome:kyTOUHAsI aTTecTalMs MIPOBOAUTCS B (popMe: IK3aMeHA.
OcHoBHas1 uTEpaTypa:
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nocobue. — M., JlamkoB u K, 2016. https://e.lanbook.com/book/61060#book name

2. bopucosa, O. B. UaBectunuu B 2 T. T. 2. IHBECTUIIMOHHBIA MEHEKMEHT : yUeOHUK
Y TIPaKTUKYM I OakanaBpuaTta U maructpatypsl / O. B. bopucora, H. 1. Manbix, JI.
B. OsemmmkoBa. — M. : UzmarensctBo FOpaiit, 2016. — 309 ¢. — (Cepus :
bakanaBp wu wmarumctp. Axamemuueckmii kypc). — ISBN 978-5-9916-6975-7.
https://www.biblio-online.ru/book/27A8D2E5-8A3E-47DC-87DE-EFAB27354DB8
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