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AHHOTAIIAA PABOYEHA ITPOT PAMMBI I[I/ICIII/II[JII/IHI)I
b1.B.07 TEOPUS NIOPT®EJIA (ITPOABUHYTbHIU YPOBEHD)

ABTOp: K.(.-M.H., 1orieHT B.b.Munacsu

Kon u HanmeHoBanue HanpaBJieHus NoAroToBku: 38.04.08 duHaHCHl U KpeaUuT
IMpoduis: [Ipukiiagubie KOpropaTuBHbIC (PUHAHCHI

KBaimdukanus (cTeneHb) BBITYCKHUKA: MarucTp

dopMa 00yueHHsI: O4HAsS

e ocBOCHUS TMCUMILINHBI:

CdopmupoBarh KOMIETCHIIMH

[1K-2- CnocoOHOCTh aHaMM3UPOBATh M  HCIOJIB30BaTh PA3JIMYHbIE HCTOYHHUKH
uHbopMaLuu AJs NPOBeJeHNs (PUHAHCOBO-IKOHOMHUYECKUX PACUETOB

Ilinan kypca:

Tema 1 WuBectnnmonsiii moprdens e | MHBecTHIMOHHBIE W (WHAHCOBBIE pemieHus. Puck u
€ro XapaKTepUCTHUKH. JOXOOHOCTb.  VIHBeCTHLHMOHHBII  mopTdenr €  ero
. xapakTepucTuku. CHCTEMaTHYECKUN U HeCUCTEMaTUIeCKUN
ITonHeIi aHaIIN3 o
puckH. AHanu3 mopTdeneil U3 ABYX aKTHBOB C MO3HMIWHU
HHBQCTHHHOH}VIHX 0’KU/IaEMBIX JOXOIHOCTEH U PUCKOB.
BO3MOXHOCTEH AJIs1 TOPTQhenst
U3 ABYX aKTHBOB.

Tema 2 | Iloprdens 3 moboro | 3agada Mapxosuiia. O dexTuBHas TpaHuIa.
Konu4ecTBa akTuBOB. Teopus | IHBeCTHIIMOHHBIE M (UHAHCOBBIC PEILICHUS Ha PBIHKE
MapkoBuua. Teopust lapna- | kanutana. JonymeHuss TEOpUU pbIHKA KanuTana. Jluxus
JlutHepa. priaka karmnrana (CML). Teopema pa3neneHus.

Tema 3 | OGmee aHAJIUTUYECKOE | AHAJIMTHYECKOE mpenacTaBieHue 3((EeKTUBHON T'paHMIIBI
npencrasieHue 3pdekTuBHON | 6e3 6E3pHCKOBOrO aKTHBA U C HHM.

I'PaHMLIBI U €€ UCCIIEI0BaHHE.

Tema 4 PaBHoOBecHas mozenb | Unnekcnas Mozgenb. OcHoBHble nonymeHus CAPM.
CTOMMOCTH kanuTanbHbIX | Mogens CAPM u ee npuMeHeHus. JIMHUS phIHKA LIEHHBIX
AKTHBOB. oymar (SML). Metoas! pacuera ko3 dummeHToB «Oeray.
CAPM mogens u ee kputuka u | Kpurnka CAPM Mojienu u aMmupruieckoe TeCTHPOBAHKE.
SMIHUPUIECKOE TECTHPOBAHUE.

Tema 5 | Hynb-Geta CAPM. | CAPM wmonenp st perHKOB 0e3 0e3puckoro aktuBa. Hyib-
Mexnynapoanas CAPM. oera CAPM. Mexaynapoanas CAPM u ee mpruMeHEHHE.

Tema 6 | YmupaBnenue Crpareruueckoe M TaKTUYECKOE YIPaBICHHs HOpTdeiem.
WHBECTULIHOHHBIM AKTHBHOE ¥ NTACCUBHOE yIIPaBJICHNUE.
nopTdenem.

®opMBbI TEKYLIEr0 KOHTPOJISA M IPOMEKYTOYHOMH aTTeCTAllUH:



B xonme peanuzanuum aucuuniunsl B1. B.07 Teopuss moprdenss (nmpoaBuHyThIi
YPOBEHb) HCHOJB3YKTCH CJAeAyKOIIMe MeTOAbl TeKYUIero KOHTPOJIsi YCHeBaeMOCTH
00y4arouuXxcs:

Puck u qoxoaHOCTH KonrtponbHoe 3aganue
Ormpoc
MHBECTUITMOHHBIN TOPTQEIB € ero KontponsHoe 3amanue
XapaKTePUCTHKH
Ormpoc
Teopuss MapkoBuua KontponbsHoe 3ananue
Ormpoc
PaBHOBecHas MOJIENTE CTOMMOCTH KaITUTAITbHBIX KontponsHoe 3amanue
aKTHUBOB
Ormpoc
Ananms noptdensHoro nHBecTHpoBanus. Onenka | KoHTponbHOe 3aganue
KadecTBa yIpaBIeHwHs TopTdhenem
Ormpoc
Oco0eHHOCTH YITPaBJICHUS! HHBECTUIUOHHBIM KontponbsHoe 3ananue
noptdeneM o0IuraIuii
Omnpoc

HpOMe)KyTO‘lHaﬂ aTTecTalnus NMpoBOAUTCH B (bopMe IK3aMeHa C IPUMECHCHUEM CIICAYIOIINX
METOA0B: TCCTUPOBAHUIA.
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