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He.]'lb OCBOCHHUSI NUCIHUIIJIUHBI.

Kon HaumenoBanue Kon srama ocBoeHus HammenoBanme sramna
KOMITIETEHIINH KOMITIETEHIIHU KOMITIETEHIINHU OCBOCHHS KOMIICTEHIINHU
I1K-3 CnocoOHOCTh I1K-3.3 OBnazgeHue HaBBIKaMU

HCIIOJIL30BaTh KOJIMYCCTBCHHOIO u
COBPEMEHHBIE METO/bI KaueCTBEHHOTO aHaiau3a I
yIPaBICHUS TOPUHITHS  yIPAaBICHYECKUX
KOPIOPAaTUBHBIMU peLeHu.

(dbuHaHCAMU TUISE

peuieHus

CTpaTernyeCKMX 3a/au.

IL1aH Kypca:

Ne HaumenoBanue Conep:xanue
Tema 1 Benenne B ympasienue | O030p KOHIIEMIHET / METOTOB COBPEMEHHOTO
noptdenem yrpasieHus noprdeneM, 0030p ONTHUMU3AUN

CpeIHUX KoneOaHui (C MaTpu4HOM anreOpoi),
BBEZICHHE B CTPATETMUECKOE paCIIpeEIeHUE

aKTHBOB
Tema 2 Puck u noxomHoCTb VYciaoBus mapuTera U BAIOTHOE XEMKUPOBAHUE,
noptdens CrannapTHble mokaszateny 3¢ (eKTHBHOCTH,

JeTepMUHAHTHI 3 PekTHBHOCTH OpTQens,
WHAWKATOPBI PUCKA: CTAHAAPTHOE OTKJIOHCHHE,
PHUCK CHH)KEHHS M BOJIATUIIBHOCTH OIIMOOK
OTCIICKUBAHMsI, CKOPPEKTHPOBAaHHBIE MEPhI PUCKA!
ot k03¢ Punmenta lapna k koadduuuenty

BbIOOpa lapmna
Tema 3 OcHOBBI rutaHupoBaHus | BBeneHue B moctpoenue moptdes
nopt¢ens U CTPOUTENbCTBA
Tema 4 Pacnpenenenne aktuBoB 1 | Pacnpenenenue crparerndeckux akrusos B HMC
Tema 5 Pacnpenenenne aktuBoB 2 | OT CTPaTErH4ecKoro pacrupefeseHus aKTUBOB [0

TAKTHYECKOTO PACIPEICICHHUsS] aKTHBOB, 0030p
CAPM, nonxon Black-Litterman k pacnpenencHuto
akTuBoB (BBenenue)

Tema 6 OreHka KanuTana YacTHbI aKIIMOHEPHBIN KamuTal




Ne HaumenoBanue Conep:xanue

Tema 7 Amnanus oTpaciu u | KonnuectBennas OLIEHKa CTOMMOCTH
KOMIIaHUU WHAMBUAYaJbHOTO PUCKA, pacHpeaeNeHNus akuuil u
aKTHBOB, IIEPECMOTP PHIHOYHOH 3¢ (HEeKTUBHOCTH

®opMBbI TEKYLEr0 KOHTPOJIA U MPOMEKYTOYHOM! aTTeCTAIlUM

Keiichbi:
Byner 2 cnydas. Kaxnasiii cimydail conpoBoxaaeTcss HaOOpOM BOIIPOCOB, HA KOTOPbIE HEOOX0IUMO
OTBETUTH B O(QUIIMATHLHOM JOKYMEHTE, HAlMCAHHOM TPYNIOH. ITOT JOKYMEHT JOJDKEH OBITh
MepeiaH B HayaJie 3aHATHS, B KOTOPOM PacCMaTPUBAETCS AEIO.
JHeno Harvard Management Company Harvard Case 9-201-053: VYmpapisitomiasi KOMITaHUS
Harvard u 3amuiieHHbie 0T HHQISINAN OOTUTaIiH.

TeMbl 17151 AUCKYCCHU

OO6cyxxnaemMble TEMBI:

I'moGanbHOE pacmpeielieHle akTHBOB: BEIOOD M OIIEHKa BBOJIMMBIX PECYPCOB

I'moGanbHOE pacnpeniesieHle akTUBOB: MOCTpoeHue 3¢ dexTuBHON rpanuiisl MV
Orpannuenus 3¢ pexTuBHOM rpanunsr MV

VYrpasieHue omuOKaMy OLIEHKHU C MTOMOILBIO IBPUCTHUYECKUX MOJIEIICH

VYropasneHue ormmdKkaMu OIIEHKU ¢ 0aiileCOBCKUMU MOJICIISIMU

OT cTparern4eckoro pacnpeeseHus: akTHBOB JI0 TAKTUYECKOTO pacIpeeNieHs aKTHBOB
Omnpenenurenu 3pPeKTUBHOCTH MOPTHhens

[Tokazarenu pucKa: CTaHAAPTHOE OTKIOHEHHE, PUCK CHUKEHUS M BOJATUIBHOCTH OIIMOOK
OTCJIC)KUBAHUS

KoppektupoBanHsie 1o pucky Mepbl: oT ko3 duuuenrta [apna no xosddunuenrta Hlapna

TumnoBble oLleHOYHbIE CPeICTBA
Tembl U151 Ipe3eHTaluN:
Presentation topics:
OntumanbHeli BeIOOp mopTdens;
* CBsI3b MEXIY PUCKOM U JOXOIHOCTBIO;
* D¢ (heKTUBHOCTH PHIHKA,
* Craructudeckasi / KOJMMYECTBEHHAs! XapAKTEPUCTHKA PIHKOB aKTHBOB;
* AKTUBHOE U TIACCUBHOE YyIIpaBJeHHUE NOpTdereM;
* PacnipenieneHre akTUBOB;
* XapaKTepuCcTUKNA MOJIEIE KOJIMYECTBEHHOTO pacpeaeIeHHs
* [loBenenue u oreHkKa 3¢ (HEeKTUBHOCTH MMaEeBbIX MHBECTUIIMOHHBIX (DOHIOB U XeIK-(POHI0B

OcHoBHas uTeparypa:
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