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AHHOTAIIASA PABOYEM ITPOT' PAMMBI AACHUIIIMHBI
TEOPUSA ITIOPT®EJIA (ITPOABUHYTBHIN YPOBEHD)

ABTOp: K.(0.-M.H., ipod. Munacsx B.b.

Ko u HaumeHoBaHue HanpaBJjeHusi NoAroroBku: 38.04.02 MeHeKMEHT
Ipoduan: KonnuecTBeHHble (pUHAHCH U yIIpaBlIeHUE PUCKAMU
KBanudukauus (creneHb) BLIMYCKHUKA: MarucTp

dopma 00yueHuUs1: OuHas.

Llesib 0CBOEHMS AUCHMIJIMHBI:

CdopmupoBars KOMIETEHINU
- [IK- 3 CrocoOHOCTh MCMOB30BAaTh COBPEMEHHBIE METOJbI YIPaBJICHUS KOPHOPATHBHBIMU
(uHaHCAMU [UIS peIIeHHs CTPATernIecKuX 3aaad.

Ilinan kypca:
Tema 1 TuBecTHULIMOHHBIN TIOPT(]ETH € ero XapakTepucTUKU. [10THbIN aHaTN3 HHBECTUIIMOHHBIX
BO3MOXKHOCTEH JIJ1s1 MOPTQeis U3 IByX aKTHBOB.
WuBecTuninonnslie 1 (pMHAHCOBBIE pemieHus. PUCK 1 10X0AHOCTh. HBECTULIMOHHBIN TOPTdhEns
€ ero xapaktepucTuku. CHCTeMaTHUEeCKUN U HECUCTEMAaTHIEeCKU PUCKH. AHaH3 ropTdeneit u3
JIByX aKTHUBOB C MO3HULIMU 0KUJAEMBIX T0XOJHOCTEN U PUCKOB.
Tema 2IlopTdens u3 moboro koiuyecTBa akTHUBOB. Teopus MapkoBunia. Teopus Illapma-
Jlutnepa.
3amaua MapkoBunia. D¢ dextuBHas rpanuna. MHBeCTUIIMOHHBIE W (UHAHCOBBIC PEIICHHS Ha
ppIHKE KanuTana. [lomymeHus Teopuu pblHKa KanuTana. Jluaus peiHka kanutana (CML).
Teopema pazneneHus.
Tema 3 O01ee aHAIMTHYECKOE MTPEACTaBIeHHE Y(PPEKTUBHON T'PAHUIIBI U €€ UCCIIEI0BaHHE.
AHanmuTH4YecKoe mpeacTaBieHne 3PpGeKTUBHON rpaHUIlbl 0€3 0€3PHUCKOBOTO aKTHBA U C HUM.
Tema 4 PaBHOBecHast MOJIeJIb CTOUMOCTH KanUTaIbHBIX akTHBOB. CAPM MoJenb U ee KpUTHKa U
SMITUPUYECKOE TECTUPOBAHUE.
HNunexcnas moaens. OcnoBHble nonyuieHuss CAPM. Mopens CAPM u ee npumenenus. JIunus
pBIHKA IIeHHBIX Oymar (SML). Metonbl pacueta Ko3hPUIIUEHTOB «OeTay.
Kputuka CAPM Mozenu u 3MIUpUYECKOE TECTUPOBAHHUE.
Tema 5SHynbs-6era CAPM. Mexnaynapoanas CAPM.
CAPM wmogenp nns pelHKOB 0e3 Oespuckoro aktuBa. Hymb-6era CAPM. MexaynapoHas
CAPM u ee npuMeHeHUeE.
Tema 6 YrpaBneHre HHBECTUIIMOHHBIM TTOPT(ETEM.
Crtpaternyeckoe U TaKTUUYECKOE yIpaBieHus noprdeneM. AKTUBHOE U TACCUBHOE yIpPaBJICHHE.

@DopMbI TEKYIIEr0 KOHTPOJISI M MPOMEKYTOYHOM aTTeCTAlMM:

B xopne peamuzauun aucuunauHbl «Teopusi moprdensn Ucnob3yl0TCs cleaylolue
METO/IbI TeKYNIEro KOHTPOJISl YCIIeBAeMOCTH 00y4aloIMXCs:

— MpY IPOBEAEHUM 3aHATHH JEKIMOHHOr0 THHa: onpoc (O),

— IIPY MPOBEICHUH 3aHATHI CEMUHAPCKOTO TUTIA: KOHTpoJibHOE 3ananue (K3)

JK3aMeH NMPOBOANTCSH ¢ MPMMEHeHHeM CJeIYIOIMX MeTOI0B: MUCbMEHHbIEC 0TBEThI
HA BOIPOCHI.
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