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AHHOTAIIASA PABOUYEH ITPOT' PAMMBI IUCIIATLJIMHBI
PEAJIBHBIE OIIIINMOHBI

ABTOp: crapmmii npenoxaasarens KOposckuii B.T.

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

dopma 00yueHuUs1: OuHas.

Llesib 0CBOEHMS AUCHMIJIMHBI:

CdopmupoBars KOMIETEHIINU
- IIK-6 CriocoOHOCTh HCIIOJIb30BaTh COBPEMEHHBIE METOJbl YIPABICHHUS KOPIOPATHBHBIMH
(duHaHCAMU [UIS pEIICHHS CTPATETNIEeCKUX 33129

Ilinan kypca:
Tema 1. [lonsitue onuona. duHaHCOBBIE U peaibHbIE ONIIMOHBL. [IpUHIIUIIBI ONMIIMOHATBEHOCTH.
OUHAHCOBBII OMIIMOH KaK KOHTPakT. [loHATHe 6a30BOro akTHBa JUIst (UHAHCOBBIX OIMILIMOHOB.
DUHAHCOBHIN OMIIMOH, KAK BO3MOXXHOCTh PealM3allii BOJATUIHLHOCTH 6a30BOTO aKTHBA.
Onpenenenre peaibHOTO ONIIMOHA. PeanbHbIN OMIIMOH - HE KOHTPAKT: MPUHIIUITAAIIbHBIC
paznuaus Mex a1y GUHAHCOBBIMHU U pEATbHBIMU ONMIIHOHAMU. BonatunsHOCTh (DakTOpOB
BIIUSIIOIINX HA OM3HEC MPOLIECCH U UX pean3allysl B pealibHbIX OMIIMOHAX.
PeanpHble OMIUMOHBI Kak 0a30BbIi HMHCTPYMEHT TMOBBINICHUS IIEHHOCTH OW3HEca TIpU
CTpaTeruueckoM IUIaHHPOBAHUU U OIOKETUPOBAHUU.
Tema 2 Metoa onieHKH (PMHAHCOBBIX ONIIMOHOB
JleHexxHbIe MOTOKU BO3HUKAIOIIKUE MPH dKcrupanuu onuoHa. Onmuonsl PUT 1 ontinoHb!
CALL - mo3utus mpojaBIia v MOKYIMaTess OMIMOHA 10 OTHOIIEHUIO K 0a30BOMY aKTHUBY.
buHOMHMHAIBHOE IEPEBO U PUCK - HEUTPATBHBIN MOAXO MPU pacyeTe IEHHOCTH (PMHAHCOBOTO
onuuona: mojens Kokca-Pocca-Pyounmreiina.
MHoro3BeHHOe OMHOMMHAIBHOE AepeBo. OrpaHUYeHHbIE BOBMOKHOCTH pacyera.
Mopenps omuonHoro 1eHoodpazoBanus breka - Illoynza. IIpakTuueckuii pacueT HEHHOCTH
OII[MOHA OCHOBAHHOI'O Ha ATOM MOJenu. TpakTOBKa IIOKA3aTeNIed UCIIOIb3YEMBIX IIPU pacueTe.
Tema 3. Peanbnble omnmuoHbl. CpaBHUTENBHBIA aHAIM3 METOJOB pacyeTa ()UHAHCOBBIX H
peaIbHBIX ONMIIMOHOB
Hcnonbs3oBaHne ONMIMOHAIBHOCTH IIPU PacyeTe LEHbI pealbHOrO OnuoHa. MOXHO 1
paccuuTaTh HEHHOCTH omnirona Maneca MuneTckoro u Ha0 JH 3TO AeNarh?
JIBOsIKMIA B3I, HA PUCK HEUTpalbHBIM MOAXOJ TMPHU pacyeTe IEHHOCTH OIIHMOHA: KaKyo
BEPOSITHOCTH Mbl PACCUUTHIBACM?
Tema 4. PeanibHbl€ ONMIIMOHBI HA CTOPOHE AKTUBOB. METObI OLIEHKH.
Buapbl peasibHbIX ONMIIMOHOB HA CTOPOHE aKTUBOB:
peanbHbI oninoH PUT Ha oTka3 ot 6u3Heca;
peanpHbiit onpon PUT Ha nprocTaHoBKy On3Heca;
peanbHbI oninoH CALL Ha pacmmpenue Ou3Heca;
peanbHbli oo CALL Ha nepekitoueHue.
MeTtoapl pacueTra LEHHOCTH pealbHBIX OILMOHOB HAa CTOpPOHE aKTUBOB. BriOOp MomeHTa
HKCTIMPALIMU OMIIMOHA U CTABKU JTUCKOHTHUPOBAHUS.
Tema 5. PeanibHble ONIIMOHBI HA CTOPOHE KanuTana. MeTo1bl OIIEHKH.
Buapbl peasibHbIX ONMIIMOHOB HA CTOPOHE KaluTala:
peaIbHBIN OMIIMOH Ha PacyeT LIEHHOCTH COOCTBEHHOTO KaluTaa;
peaNbHBIN OIMIMOH HA PacyeT ONTUMAIBHOTO (PMHAHCOBOTO TUIaHa (TIaHA 3aUMCTBOBAHUS);



[Tpumep pacuera IIEHHOCTH COOCTBEHHOIO KamuTalla METOJOM OILHMOHHOIO I[eHOOOpa3oBaHUs
bnexka -Iloyn3a.

Tema 6. KomOuHUpOBaHHbIE peanbHbIE OMIUOHBI: KOMIUIEKCHBIE U Pay’KHbI€ OMIIMOHBI
KOM6I/IHI/IpOBaHHBIe PCAJIbHBIC OMMIIUOHBL: KOMIIJICKCHBIC OIMIIHOHBI U PaJly>KHBIC OIMIIUOHBIL.
MeTo/b1 pacueTa IEeHHOCTH KOMOWHUPOBAHHBIX OMIIMOHOB. MyIbTHIUIMKATUBHOCTh
KOM6I/IHI/IpOBaHHBIX OIIITMOHOB. MGTOI[ pacucTta KOM6I/IHI/IpOBaHHBIX OIIIIMOHOB HA CTOPOHEC
AaKTHMBOB U Ha CTOPOHE KaruTana.

®opMBbI TEKyIIEro KOHTPOJISI H IPOMEKYTOUYHOH ATTeCTAlMM:

B xone peanmuzanuu AuctuIuiMHbBL «PeanbHble OMIIMOHBDY HMCHOJIB3YIOTCS CIIEIYIOLIUE
METO/Ibl TEKYIIIETO KOHTPOJISl U YCIIEBAEMOCTH 00YYarOIIUXCS:

— TP MIPOBEJICHNH 3aHATHH JIeKInoHHOTo THNa: onpoc (O), rectupoBanue (T);

— MpU TPOBEICHUU 3aHITHI CEMHHAPCKOTO MpakThudeckoro Ttuma: tectupoBanue (T),
TICIIYT;

— TpH TPOBEACHUU KOHTPOIHPYEMOH CaMOCTOSTENLHOM  pabOTBI:  MPOEKTHO-
ananmutudeckoe 3ananue (I1A3).

[IpomexyTouHas aTTecTanus MPOBOIUTCS B popMe: 3a4eT.
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