[Tpunoxenue 10 OIT BO

AHHOTAIUA PAJBO‘IEI‘/JI INMPOI'PAMMbBI JTUCHUIINHBI
NHBECTUIIMOHHBIN AHAJIN3 (ITPOABUHYTHIN YPOBEHD)

ABTOp: crapmmii npenoaasarens A.FO.ApiaBckuii

Koa u HaumeHoBaHue HanpaBjeHusi NoAroroBku:38.04.02 MeHeKMEHT
Ipoduas: KonnuecTBeHHble (pUHAHCH U yIIpaBlIieHUE PUCKAMU
KBanudukauus (creneHb) BLIMYCKHUKA: MarucTp

dopma 00yueHuUs1: OuHas.

Leab ocBoOeHUS T CUUIIMHBI:

CdhopmupoBarh KOMITETEHIIMA

- OIIK-3 Croco0HOCTh TMPOBOJIUTH CAMOCTOSTEIbHBIE HCCIEIOBAaHUS, OOOCHOBBIBATH
aKTyaJbHOCTh U TPAKTUYECKYIO 3HAYUMOCTh H30PaHHOM TEMbI HAYYHOTO UCCIICIOBAHUSI.

ILn1an kypca:

Tema 1. OcoOeHHOCTH MHBECTULIMOHHOIO aHaIN3a

WHBeCTUIIMOHHAS TPUBICKATSIIBHOCTh 00BEKTOB MHBECTHUPOBaHUS. IIOHATHE HMHBECTHIIMOHHOMN
Cpenbl W €¢ BIUSHHEC Ha mpuHATHE penieHnid. OCHOBHBIC ()MHAHCOBBIC pPE3yJbTaThl Ipolecca
WHBECTUPOBaHMSI MECTO U POJIb aHAIUTHKOB U UX BIUSHHUE HA TPUHSATUEC UHBECTUIIMOHHBIX PEIICHUM.

Tema 2. MeTogonorndeckue OCHOBBI HHBECTUIIMOHHOTO aHaIN3a

l'unore3za 3¢ddexktuBHOCTH (UHAHCOBBIX PHIHKOB. DopMmbl 3(P()EKTUBHOCTH M METOABl HX
mpoBepku [IpuHATHE MHBECTUITMOHHBIX PEIICHUN B YCIOBHSIX HEMOTHON nHpopMaruu. [loBeneHueckmii
MOJXO0Jl B MHBECTHLIMOHHOM aHaJIH3e.

Tema 3. CoBpeMeHHBIC MOZEIHU [IEHOO0Pa30BaHusa Ha (PUHAHCOBBIX PHIHKAX

Mopens 1eHooOpa3oBanusi  ¢GuHAHCOBBIX akTuBoB (CAPM). OrmeHka pBIHOYHOTO W
cneruduaeckoro puckos. [lonstue Oera-koadduimeHTa: T0CTOMHCTBA W HemocTatku. CoBpeMEHHbBIS
koHcTpyKiuu Mojiend CAPM 1 mpuMeHeHne WX MPH NPUHITAN HHBECTUITMOHHBIX PEIICHUN

Tewma 4. ComocTaBUTENLHBIN aHAIH3 AKTUBOB IMPH 000CHOBAaHUH WHBECTUITUOHHBIX PEIICHHUIMA

[Honstne mynpTUIHKaTOpa. [IpUHIMTIBI TOCTPOSHHST MYIBTHILTUKATOPOB. BUABI U OCHOBHBIE
XapaKTePUCTUKH MYJIbTUIUIMKATOpOoB. Crieruduka MpUMEHEHUS MYJIbTHILIUKATOPOB TIpWU BEIOOpE
oObekTa WHBeCTUpOBaHUsS. [IpuMeHEHUE MYNIBTUIUIMKATOPOB TMPH ONPEACICHUH WHBECTHUIIMOHHON
CTOWMOCTH.

®opMBbI TEKYLIET0 KOHTPOJISAA M TPOMEKYTOUHOM aTTecTaAllUM:

B xone peanuzanun AucuunanHbl « MTHBeCTHIIHOHHBIN AHAJIN3)» UCHOJIB3YIOTCH CIeAY0IIne
MeTO/bl TeKYLero KOHTPOJIsl U YCIIeBAeMOCTH 00y aloMuXcsi:

— TP MIPOBEJICHNH 3aHATHH JICKITMOHHOTO THMA: orpoc (O)
— TIpU TPOBEACHUM 3aHATUU cemMuHapckoro tuma: aucnyt ([c), nmomammnee 3amanue (/13),

tectupoBanue (T), pedepat (P).

3adyeT C OLEHKOH NPOBOAUTCH ¢ NPHMEHEHHEM CJEeIYHIIUX MeTOA0B (CpeacTB) —
NnucbMeHHbIe 0TBEThI HA BONPOCHI U pacyeTHoe 3a/1aHue.
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