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AHHOTAIIAA PABOYEHN ITPOT' PAMMBI JJUCHUTLIAHBI
OCHOBbBI TEOPUH ITIOPT®EJIA

ABTOp: K.(}.-M.H., 3aBeAyOmUiA  Kadenapoll  KOpPIOpaTHUBHBIX (dbuHaHCOB,
MHBECTUIIMOHHOTO MPOEKTUPOBaHUs U olleHKH UM. M. A .JlumuroBckoro B.b. Munacsn
Ko u HaumeHoBaHue HanpaBJjeHusi noAroroBku: 38.03.02 MeHeKMEHT

IMpoduin: NHBECTULMOHHBIA MEHEIKMEHT

KBanundukanus (creneHb) BHINYCKHUKA: OaKaTaBp

dopma 00yueHusi: ouHas

Ieab ocBoeHUSs 1M CUMIIJIMHBI:
CdopmupoBars KOMIIETEHITUU
- [IK-15 YMenne nmpoBOAUTh aHATIU3 PHIHOYHBIX U CHEIUPUIECKUX PUCKOB ISl IPUHSATHS
YIPaBICHUYECKUX.

ILn1an kypca:

Tema 1. Puck 1 1OXOIHOCTE

WuBecTuimonHple W (UHAHCOBBIE pemieHus. Puck m moxomgHocTh. JloxomHocTh, ee
pacueT U BUAbl. CHUCTEMATHYECKUM M HECUCTEMATUYECKUI pUCKU. B3auMOCBSI3b JOXOJHOCTH U
pucka.

Tema 2. UHBECTUITMOHHBIN MTOPTQETH € €r0 XapaKTePUCTUKHI

[lonartue wuHBecTUIMOHHOTO TmOopTdensa. Oxkumaemas AOXOAHOCTh. Jlucmepcus u
CTaH/IapTHOE OTKJIIOHEHHE KaK MEpbI pUCKa.

Tema 3. Teopus Mapkosuna

3amaua MapkoBuma. IddextuHas rpanuia. IHBECTUITMOHHBIE M (PMHAHCOBBIE PEIICHUS
Ha pbIHKE KanuTajia. JlonmylieHus Teopuu pbhlHKa Kanuraina. JIuHus peiHka kanutana (CML).
Teopema pazneneHus.

Tema 4. PaBHOBecHast MOJIEJIb CTOMMOCTH KalUTAIbHBIX aKTUBOB

UnpexcHas wmojaenb. OneHKa CHUCTEMAaTHYECKOTO M HECHUCTEMAaTHYeCKOTO PHCKOB
oThensHOro axktuBa M moprdens. Jusepcudukamusa. Xopomo AuBepcH(PUIMPOBAHHBIN
noptdenb. OcHoubie gonymenuss CAPM. Mogens CAPM u ee npumeHeHUe IS PEIICHUS
MPaKTHYECKHX 3a1ad. JInaus peiHka neHHbIx Oymar (SML). Metoas! pacuera ko3¢ (HUIIUEHTOB
«Oetay.

Tema 5. Anamu3 mnoprdenbHoro uHBecTHpoBaHHUs. OlleHKa KayecTBa YIPaBICHUS
noptdenem

AHanu3 Ui TOPTQENbHOTO UHBECTUPOBAHUS. THUIBI aHATUTHKOB. VICTOYHHKN U CyMMa
KanuTana, CTaJu >KU3HEHHOTO IMKJIA, THUIbl WHBECTOPOB, IeNW U orpaHudeHus. OlieHKa
ypoBHs yrpaBienus noprdenem: nmokazatenu Lllapmna, Tpeitnopa, «anbda» xencena.

Tema 6. OcoOEHHOCTH YIIpaBIEHUS HHBECTUIIMOHHBIM MTOPTQEIeM oOIHuraiuii

BpemeHHass CcTpykTypa MNpPOLEHTHBIX CTAaBOK, KpuBas JOXOMHOCTeW. Jlropauus wu
BBITTYKJIOCTh, KaK MEPBI pUCKa oOnuranuu 1 noprdens oomuranuii. UMmMyHM3aIus, kak crmocoo
YIIPaBIEHUS PUCKOM JIOITOBBIX 0053aTE€IBCTB.

@DopMbI TEKYILIEr0 KOHTPOJISI M MPOMEKYTOYHOM aTTeCTANMM:

B xome peammzanuu aucuumianHbl OCHOBBI TeopuM mNoOpTQesisi UCHOJIb3YHTCH
cJeyolue MeToAbl TEKYIero KOHTPOJISI M yCIIeBAeMOCTH 00YyYaKOIIUXCH:



— MIPH IPOBEJICHUHN 3aHATHI JIEKIIMOHHOTO TUIIA: OIIPOc(0);
— TP IPOBEICHUH 3aHATUH CEMUHAPCKOT0O TUIIA: KOHTpoJIbHOE 3amanue (K3)

IIpomeskyTOUHAS aTTecTALMS NIPOBOAUTCH B (pOpMe: IK3aMeHa.
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