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Ieab ocBoeHUSs 1M CUMIIJIMHBI:

CdopmupoBars KOMIIETEHITUU
- TIK- 3 CriocoOHOCTh HCIIONB30BaTh COBPEMEHHBIE METOJBl YIPABJICHHS KOPIOPATUBHBIMU
(dbuHAHCAMHU ISl pEIICHHSI CTPATETUIECKIX 33]1a4.

IL1an kypca:
Tema 1 IHBEeCTUIIMOHHBIN MOPTQENH € ero XapakTepUCTUKU. [10HBINH aHaIM3 THBECTUIIMOHHBIX
BO3MOXKHOCTEH JIJIs1 MOPTQEs U3 IBYX aKTUBOB.
WNuBecturmonHsie M puHAHCOBBIC pemieHusl. PUCk u 10X0aHOCTh. HBECTHITMOHHBINA TTOPTdETh
€ ero xapakrepucTuku. CucTeMaTHYeCKHi 1 HECUCTEeMaTUIEeCKHi pucku. AHanu3 noprdeneit u3
JIBYX aKTUBOB C MTO3ULIUH 0KUJAAEMBIX JOXOJAHOCTEN U PUCKOB.
Tema 2Iloptdens u3 moboro koimyecTBa akTHBOB. Teopuss Mapkosuna. Teopus Ilapma-
JlutHepa.
3amaua MapkoBuna. O¢¢extuBHas rpaHuna. VHBeCTULMOHHbIE M (PUHAHCOBBIC PELICHUs Ha
phIHKE KamuTana. JlomymieHuss Teopuu phIHKa KamuTtaia. Jluaus peiHka karmurtana (CML).
Teopema pazneneHusl.
Tema 3 O0miee ananuTHYECKOE MpeacTaBieHue 23 (HEKTUBHON IPAHMIIBI U €€ UCCIICIOBAHHE.
AHanuTHuecKoe nmpeacTaBieHue d3PPEeKTUBHON rpaHuIbl 63 6€3pUCKOBOTO aKTHUBA U C HUM.
Tema 4PaBHOBeCHasi MOJI€SIb CTOMMOCTH KanuTalbHbIX akTUBOB. CAPM Mozenb U ee KpUTHKa U
AMIIMPUYECKOE TECTUPOBAHUE.
Nunexcuas moaens. OcHoBHble gonyuieHuss CAPM. Moaens CAPM u ee npumenenus. JIunust
pbIHKA IeHHBIX Oymar (SML). Metonbl pacuera ko3 (HUIIUEHTOB «OeTay.
Kputnka CAPM Mozienu u SMOMPUIECKOE TECTUPOBAHUE.
Tema 5Hynb-6eta CAPM. Mexnaynaponuas CAPM.
CAPM wmogens st pelIHKOB 0e3 Oe3puckoro aktuBa. Hymb-6eta CAPM. MexayHapoaHas
CAPM u ee npuMeHeHUeE.
Tema 6 YnipaBieHre HHBECTUIIMOHHBIM MTOPTQEIeM.
CrpaTerndeckoe U TaKTUIECKOE yrpaBieHus noprdeneM. AKTUBHOE U TACCHBHOE YIIPaBICHHE.

®opMBbI TEKYyIIEro KOHTPOJISI H IPOMEKYTOUYHOMH ATTeCTAlMM:

B xoae peanuzanuu aucuumInHbl «YNPAB/IEHUE UHBECTULUOHHDLIM NMOPTHENEM B
YCNOBUAX HEONPEAENEHHOCTU
» HCHOJL3YIOTCH ClIeAylonHe MeTOAbl TeKYIero KOHTPOJIA YCIeBaeMOCTH
00y4Jarouuxcs:

— IIPH MPOBEJICHUH 3aHATHH JIGKIIMOHHOTO THMA: orpoc (O),
— MpY IPOBEJCHUM 3aHATHH CEMUHAPCKOTro TUIA: KOHTPoJibHOE 3a1aHue (K3)



JK3aMeH MPOBOJIUTCH ¢ MPUMEHEHHEM CJIeAYIIHX METOI0B: MUCbMEHHbIE OTBEThI
HA BONPOCHI.
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