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CnocoOHOCTH

- [IK-3

HCIIOJIb30BAaThb COBPEMCHHBIC MCTOJbI  YIIPABJICHUA

KOPITOPATHBHBIMH (DMHAHCAMU JIJISI PEIICHUS CTPATErMYeCKUX 3a1a4.

Iliian kypca:

Tema 1 WuBectunmonsslii noprdens e WHBecTuMOHHBIE U (UHAHCOBBIE peIleHHsI. PHCK U TOXOJHOCTS.
€ro XapaKTepUCTUKH. WHBecTUIIMOHHBIN NOPT(ENDb € ero XapaKTePUCTHKH.
. CucteMaTuyecKuil 1 HECUCTEMATUUECKUN PUCKU. AHAIIN3
ITonuslii aHanM3 . .
noptderel U3 IByX aKTHBOB C HO3ULNH OKUAAEMBIX JOXOIHOCTEH U
MHBECTUIIMOHHBIX
. PHCKOB.
BO3MOKHOCTEH [T OpTdens
U3 ABYX aKTHBOB.

Tema 2 [optdens nz mrobdoro 3agaua MapkoBuna. D¢ dexTrBHas rpanuna. IHBeCTUINOHHBIE U
KOJHMYeCTBa akTHBOB. Teopus (MHAHCOBBIE PElLICHUs Ha PhIHKE KanuTana. JlonynieHus Teopun
Mapxkosuua. Teopus Hlapna- pBIHKA KannTana. JInaus peiaka kanuraita (CML). Teopema
JlutHepa. paszaeneHus..

Tema 3 OOuiee aHaTUTHIECKOE AmnanuTtryeckoe npenacrasieHue ) HeKTUBHON rpaHULbI 6e3
npencrasieHue 3GGeKTUBHOM 0€3pHCKOBOTO aKTHBA U C HHUM.

I'paHMLBI U €€ CCIeJOBaHHE.

Tema 4 PaBHOBecHas Mojieb WNunexcnast moaens. OcHoBHble nonyuenus CAPM. Mogens CAPM
CTOMMOCTHU KallUTaJIbHBIX u ee npuMeHeHus. JInaus peiHka neHHbix Oymar (SML). Meronst
AKTHBOB. pacuera ko3 punmeHTOB «OeTay.

CAPM wmopens u ee kputnka u | Kputnka CAPM Mozaenu u sMnuprudeckoe TeCTHPOBAHUE.
SMIIUPUYECKOE TECTUPOBAHHE.

Tema 5 Hynn-6era CAPM. CAPM mogens nist pplHKOB 0e3 6e3puckoro aktuba. Hynp-0era
Mexnynaponnas CAPM. CAPM. Mexnynaponnas CAPM u ee npuMeHeHue.

Tema 6 VYnpasneHnne nHBeCTUIIMOHHBIM | CTpaTerndeckoe U TAKTHIECKOe yIpaBieHus TopTdeneM. AKTUBHOE

nopTderneM.

Y TIaCCUBHOE YIIPaBJICHHE.

®opMBbI TEKYIET0 KOHTPOJIA U POMEKYTOYHOM aTTeCTAIMU:

. B xope peanusauum aucumnauHol 61. B.08 «YnpasneHue MHBECTULMOHHbIM nopTdenem B yCA0BUAX

HeonpeaeneHHOCTU» UCNOb3YIOTCA CeaYIoLMe METOAbI TEKYLLEro KOHTPO/IA YyCreBaemocTu
obyuatowmxcs:




— NpKY NPOBEAEHMMN 3aHATUIN NEKLMOHHOrO TUNa: onpoc (0),

— NPUY NPOBEAEHUMN 3aHATUIN CEMMHAPCKOTO TUNA: KOHTPOJIbHOE 3agaHue (K3)

4.1.2. DK3ameH npoBOoAUTCA C NPpUMEHEHUeEM ceayrowmnx metoaos: NTMCbMeEHHbDbIe OTBeTbl Ha
9K3amMmeHaUuUOHHbIe BONPOChbl.
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