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1. lean u 3aa49u TUCUMILJIUHBI.

JuctummHa «YpasiieHre nopTderaeM EeHHBIX OyMary UrpaeT BaXXHYIO POJIb B OBJIAJICHUN
METOJJaMH TPUHATHS OOOCHOBAHHBIX PEIICHUNW B OOJACTH YIpPaBIIEHUS LIEHHBIMH OymMaramMu M
(GOPMUPOBAHUU y CTYJEHTOB HABBHIKOB (PMHAHCOBOTO MbITIUICHUS. OCHOBHOM Ue/1bi0 NUCIIUILITMHBI
SBIISIETCSI OCBOCHHE CTYJEHTAMH 3HAHUN U IPAKTUYECKUX HABBIKOB B UJICHTU(UKAIIUU, U3MEPEHUH U
yIpaBICHUH [ICHHBIMU OymMaramu.

Hcxons u3 uenu, B mpolecce U3ydeHus TUCHUIUIMHBI [IPEIoiaraeTcs pelnTh Clelyrolne
3a0ayu:

—  71ath HeoOXoauMBbIe 0A30BBIE COBPEMEHHBIE TEOPETUICCKUE 3HAHUS IO OCHOBAM COBPEMEHHOM
TEOPUU YIPABJICHUS IECHHBIMH OyMaramu;

—  HAYYUTh UCIIOIH30BATh HA MTPAKTHUKE METOJIBI CTPATETHUECKOTO, ONIEPATUBHOTO yIIPABJICHHUS,

—  O3HAKOMUTbH CTY/ICHTOB C OCHOBHBIMHU MOJICIISIMH YIIPABICHUS IOPTQEneM;

—  U3YYHUTh OCHOBHBIC 3JIEMEHTHI M METO/IbI, CTPATETUH YIIPABJICHUS IEHHBIMH OyMaramu;

—  naTth 0a30BBIC 3HAHMS B 00JIACTH TUBEPCUDUKAIINH PHCKOB;

—  OBJIAJICTh 3HAHUSMH B 00JIACTH aHAIIN3a U YIIPABJIICHUS PUCKAMU Ha PhIHKE IIEHHBIX OyMmar;

—  HAYYUTh CTYJCHTOB OCHOBHBIM METOJMKAM pacueTa W yIpaBJICHHs PUCKAMH HA PBIHKE IICHHBIX
Oymar.

2. Mecto aqucuuniimibl B ctpykrype OII BO:

Jucnunnuna «YnpasiieHrue nopTdeneM HEeHHbIX OymMar» OTHOCUTCS K 8apuamueHotl 4aCTH
OJstoka 9 ygeOHoOro 11aHa.

B tabnune Ne 1 npuBeeHbl IpeaIIeCTBYIONINE U MOCIEAYIONUIUE TUCIUTIINHBI,
HaIpaBJICHHBIC HA (POPMUPOBAHNE KOMIIETCHIINNA JUCIUILTUHBI B COOTBETCTBUU C MATPHUIICH
komnerennui OIT BO.

Tao6mmma Ne 1
IIpenmecTByiomme 1 nocjaeaywuue JUCUUILIMHBI, HANIPaBJIeHHbIe HA (OPMHUPOBaHNe

KOMIIeTeHIN I
TTocie e
Ne Ingp 1 HaumeHoBaHME IIpenmects e TACIATUINHEI 1500 Ifrfi(l)/llillbl
/i KOMIIETEHIUH pel YIOUIHUE HUCIL Jch
(Tpynnbl JUCIUILINH)
1 YK-2 Crocoben

ONpENENATh KPYT 3a/1a4 B
paMKax IOCTaBICHHON
1LIeJI1 U BBIOUpATh
ONTUMAJIbHBIE CITOCOObI
WX PELICHUs, UCXOIS U3
JENCTBYIOLIUX IIPABOBBIX
HOPM, UMEFOIIUXCS
pECYPCOB M OTPAaHUYECHUN

2 OIlK-2 Cnocoben
OCYIIECTBIATH cOOp,
00paboTKy 1

CTaTUCTUYECKUM aHAIU3
JaHHBIX, HeO6XO)II/IMI)IX
I pCIICHU A
IIOCTaBJICHHBIX
OKOHOMMYCCKHUX 3aJa4d




OIIK-4 Crniocoben
npe/yiarath
HKOHOMHYECKHU U
(hUHAHCOBO
000CHOBaHHBIC
OpTraHU3aIOHHO -
yIpaBJICHYCCKUE
peleHus B
npodeccnoHaTBEHOMI

TSI TeITbHOCTH

3. TpeboBaHus K pe3yJibTATaM OCBOEHMSI JUCIUNINHBI:
[Tponecc n3yyeHHs QUCHUIUIMHBI HAIIPaBJIeH Ha (JOPMUPOBAHHE CIEIYIOUINX KOMIIETCHIINA:
e VK-2 Crioco0eH orpeiensaTh KPyr 3a/1ad B paMKax MOCTABICHHOW 1[EJIH U BEIOUPATh
ONTUMAJBHBIE CIOCOOBI MX PEIICHUS, HCXOIS U3 JCUCTBYIOIIMX I[PABOBBIX HOPM,
UMEIONUXCS PECYPCOB U OTPAHHYCHUN

e OIIK-2 Crioco0eH oCyIIecTBISATE cO0p, 00pabOTKY M CTATHCTUYSCKUN aHAH3
JTAHHBIX, HEOOXOJMMBIX JIJISl PEIICHUS IOCTABJICHHBIX SKOHOMHYECKHX 3a/1a4
e OIIK-4 CnocobeHn mpeiaraTh ’JKOHOMUYECKH U (DMHAHCOBO OOOCHOBAHHBIE

OpPTaHU3AIIMOHHO - YIIPABIEHYECKUE PEIICHUS B TPOPECCHOHAILHON e TEIHHOCTH

[To OKOHYaHWIO W3YyYEHUsS ITUCHUIUIMHBI «YTpaBieHHE MOpTdesreM LEeHHBIX Oymar» CTYACHT

JOJDKEH WMETh  TPEACTAaBICHUS O TEOPETHYECKHX OCHOBaX (OPMUPOBAHUS M YIPaBICHHS

nopTdeneM HeHHBIX OyMar, J0JDKeH 00yYUThCs IPUKIIATHBIM HaBbIKaM ¥ SMITUPUYECKUMHU METOaM,

HEOOXOIMMBIM JIJISl pealibHOM JeSITeIbHOCTH Ha (DOHIOBOM pPBIHKE.

enademsn:

— METOJIOJIOTHEH aHaji3a OTepanuid C IEHHBIMA OymMaraMu ¢ TOYKH 3PCHUSI CPABHEHHUS, OLIEHKU
(UHAHCOBOIO pe3ysibTaTa U BEPOSITHOCTH MOJIYUYEHHUs 10X0/a;

—  OCYIIECTBJISTH PAcUYEThl 10 BCEM BHUJaM OIEpalluii ¢ IEHHBIMH OymMaramu.

3HAMY:

— MEXaHM3MBI YIIPABJICHUSI PUCKOM MOPTQEIS;

— OCHOBHBIE MOJIENTU OLICHKH pUCKa MOPTQeEs;

— OCHOBHBIE METOAbI pacueTa nokaszarens VaR (genpTa - HOpPMajibHBIM, HCTOPUYECKOTO
MozenupoBanusi, Monte — Kapino);

— OCHOBHBIE METO/IbI XEDKUPOBAHHS C TIOMOIIBIO MPOU3BOAHBIX HHCTPYMEHTOB;

ymemy:

— YHOpaBJIATh OCHOBHBIMU PUCKAaMH Ha PhIHKE LIEHHBIX Oymar;

— TPOU3BOIMTH OLIEHKY JJOXOJHOCTH (PMHAHCOBBIX AaKTHUBOB,;

— TPOBOJAMTH OLIEHKY JOXOAHOCTH TOpT(desel u OTAeNbHbIX (PUHAHCOBBIX HHCTPYMEHTOB;

4. O0beM IMCUMILIMHBI M BUABI YU4eOHOiIl padoThI
OO611ast TPYA0EMKOCTh AUCHUILUIMHBI COCTABIISIET 3 3a4E€THBIC €IMHUIIBL.

Bun yuebHoit paboTbl Bcero Cemectp

4acoB B

AyauTOpHBIE 3aHATHS (BCEro) 27 27

B ToMm uncie: - -

Jlexyuu 9 9

Ipakmuueckue 3auamus (113) 18 18

Cemunaput (C)

Jlabopamopuwie pabomut (JIP)




CamocrosiTesibHas pa6oTa (Bcero) 81 81

OO6m1ast Tpy10€MKOCTh

qac 108 108
3ad4. eJl. 3 3

5. Conep:xaHue TUCHUTLIMHBI
5.1. Coaep:xanue pa3ieoB IHCHUILUINHBI

Ne
n/n

HaumenoBanue
pazjziena AUCIHUIUIMHBI

Coneprkanue pasjena (TeMbl)

1.

CucremHoe
yIIpaBJICHHE
noptdenem

NuBectunimonnsle MeHekepbl. CHIIbI, U3MEHSIIOUIUE TEOPHIO.
Teopust u npumenenue. basel J[anabix. UHCTpyMEHTHI aHaIM3a.
YYyaCTHUKM MHBECTULUOHHOTO Iporecca. Kiaccel akTHUBOB.
CooTHouleHne puck / 10XoaHOCTh. PeiHOYHAS A PEKTHBHOCTD.

[Toctpoenue moptdens

[Ipouecc xonctpyuposanus noprdens. Monens I'.Mapkosuna.
Konnenuus 3¢ ¢pextuBHOCTH. AKIIMM M AOXOAHOCTb MOPTHEs.
W3MeHeHnst COOTHOLICHUH PHUCK/TOXOTHOCTH M BecoB. KopoTkast
npopaxa. TpeOyemble BXOAHBIE JaHHblE. Pacmpenenenue
aKTUBOB.

Teopus peIHKA KanmuTaIa
Y MIPUKIATHON
nopTdenbHBIA aHATU3

CAPM. IlpeanosioxeHust 1 3HAaYCHUS.

[Ipsimass peiHKa 1eHHbIXx Oymar(SML) / Mogens oneHku
kanutanbHbix akTUBOB (CAPM). MHcnpasiennas CAPM.
Monenb ¢ ogHUM UHAEKCOM. DyHIaMEHTaJIbHbBIE AaTPUOYTHI.
VYropaBienue JeHEXHBIMH cpernctBamu. [IporHosupoBanue
JICHeXKHBIX TIOTOKOB. YTIpaBlieHHE 3amacaMd ¥ KOHTPOJIb.
Crioco0bI noBbIIeHUs 3PPEKTUBHOCTH CUCTEMBI IOCTABOK.

Teopus apouTpaxHon
OLIEHKH /
MynbTUMHAEKCHAS
MOJIEJIb

Teopuss apbutpaxa. Mogens APT / Ilpomecc apbutpaxa /
BuepoiHounble (akropsl / LleHoBble cooTHomeHus / OreHka
akumii / Ilpomecc apOutpaka / CpaBHEHHE pPaBHOBECHBIX
MOJIETEH. AHanu3 MYJIBTUUHAEKCHOTO nopTdens.
MynpTunnaekcHas Moaens / I3mepenue pucka u J0XOJHOCTH /
[IpumeHnenne  MynbTUMHAEKCHOM  Mojenu /  Mogenu
KOMITO3UTHBIX aTpuOyToB. IlpukiagHoli mopTQenbHbIil aHanus3.
Ananu3 mnoprdenbHOro pucka u JoxogHocTH. [loctpoenue
s dextrBHOrO (hpoHTa / IlpoBepka moenei BpIOOpa noprdens

AHanus pucka
obnuranui.

Teopus onenku. Ouenka nepneryurera / OueHka oOnuranui /
Teopembr omnenkn oOmuramuii. Hiopamusa. [opanus u
YyBCTBUTEIBHOCTh K CTaBKE IpoleHTa. BeimykiocTs. [lonpaBka
Ha BbINYKJIOCTH / JletepMuHanThl BhIykiocTd / [lpumeneHue
aHaJM3a BBIIYKJIOCTH. PHCK CTaBKM pEMHBECTHPOBAHUS.
VYropaBienue puckoM peuHBecTHpoBaHus / MMmyHu3arms.
IIpemust 3a puck. JleTepMMHAaHTBI KpPEAUTHOIO KauyecTBa.
@yH/1aMEHTAIIbHBIE HCTOYHUKH PUCKA. PUCK MPOIIECHTHON CTaBKU
/ Puck mnoxynartenbHOM crnocoOHoctH / J[lenmooit Puck /
®uHaHCcOBbIN pucK / UyBCTBUTEIIBHOCTh K KOMIIOHEHTaM pUCKa

IIpuMeHeHrEe METONOB
MOJIEJIEN OIICHKU

Mogenu olleHKH aKIuii. Mojienb KanuTalnu3alud JUBUICHI0B

CTOMMOCTB aKLIMi U pa3InyHbIe BXOJHBIEC TAHHBIE.

OTHoOlIEHHE I€Ha/MoX0a M AUCKOHTHast crtaBka / Mojein
KamuTaau3aluu JuBHIEHAA: ymnpolueHHas ¢opma / OueHka
TUCKOHTHOUM cTaBku / Iuknmdeckue xommnanuu / [Ipumenenue
TeXHUKHU. PacTymme akuum ¥ MOJENb JBYXCTAaIWWHOIO POCTA.
Ouenka pactymmx akuuid. TexHWKa pPBIHOYHOM MNpAMOM
Hcnonb3oBanne peiHOYHON mipsimMoli / OleHKa OTHEIThHBIX




LeHHbIX Oymar. BHepbiHOuHBIH (akTop. J[Byx(akTopHas OlleHKa
aKIMi. YOpoueHne MoJIesIi KalnuTaau3alui JUBUICHA.

Mopenu oleHKH
aKTHBOB
(cobcTBEHHOTO
KamuTaia): yIpoIieHus
Y IPUMEHEHUE

Hcnonws3oBanue Mozenae oieHkU. Pa3BuThe CHCTeMaTHUYECKOM
ornleHKH akmui. ['paxam u Jonn / Monens AUBUIECHIHOTO
TUCKOHTa / MHOroKpatHas oneHka. [IpuMeHnenue Tpex
craguitHor DDM. Vnpomenue tpex craauitnoit DDM. Jloxon,
poct u nepeorienka. Monens onenku P/E-ROE. Q-otHomeHwme.
YacTHast pplHOYHAS CTOUMOCTh. DKJIEKTHYHAas olleHKa. OLeHKa 1
W3MEHEHUsI pUCKA. PHCKM W NHMCKOHTHAas craBka..Puck craBku
nporieHTa / Puck mokymnarensHol criocooHocTH / busHec puck u
(UHAHCOBBIN PUCK

MexnyHapoaHblie
WHBECTULIUNA

Pa3zmep rinoGabHOro pbIHKA aKTUBOB / XapaKTep COOTHOLICHMS
PUCK/IOXOMHOCTh ~ Ha  TIJI00AJBbHOM  PBIHKE  aKTHBOB.
[IpeumymiectBa auBepcUpUKaLun MEXTyHapOAHbIX
WHBECTULIMHU. VI3MEHUYNBOCTh PHIHKOB M B3aWMHasi KOppesus /
MuHuManbHas JOXOJHOCTb, TpeOyemas Uil MEKIyHapOoJHOTO
BJIOKCHMS KanuTana. BamoTHbeii puck. @DyHaameHTanbHbIE
JIeTepPMHUHAHTBl OOMEHHBIX KYpcOB / YIpaBieHHE BaJIIOTHBIMU
puckamu. [laccuBHas crparterus. AKTHBHas  CTpaTeTHsl.
OntuManbHbIi MeXIyHapoaAHbIH nopTdens. Ctpareruu BoIOOpa
aKuii: MexayHaponneie peiHKH / Onenka / dopmupoBaHHe
noptdenst

VYnpasnenue
noptdeneM o0nuramnmii

BpemenHas cTpykTypa cTaBokK npoueHnta. KpruBas 10X0IHOCTH U
¢dopBapHble cTaBKU / Moaen BpEMEHHOM CTPYKTYpPbI

Ananu3 noprtdens obmuranuyu. AKTHUBHAs CTpaTerust noprdens
obnuranuii / Ilporno3 crieHapueB. YciaoBUE OT3bIBA OOIUTAIMH.
OneHka BKJIIOUEHHBIX ONIHMOHOB. OIEHKa  OT3BIBAEMBIX
obnuranuidi.  M3MeHeHHe  BOJAQTWJIBHOCTH U CTOMMOCTHU
obOnuraruii. M3MmeHeHne KpeauTHOro kadecTtBa. l3meHenue
peiitunra u s¢pdexktuBHocTH / KOHTpoiab 3a KayecTBOM
obmuraruii. CBombl obsuraiuid. CBon 3aMeHbl / MeXpbIHOUHBIN
cBoIl ciipaza / Hamoroso - MOTUBUpOBaHHBIHN cBonl. IHOCTpaHHbIE
oOnuranuu. PhIHOYHBIA  pa3Mep M XapakTEepUCTUKH  /
Jusepcuduxanus / BanroTHblil puck / XekupoBaHue BalOTHI /
XapakTepUCTUKN  JOXOAHOCTh / PUCK  XEPKHPOBAHHBIX
oOnuranui

10.

OneHka
3¢ (HEeKTHBHOCTH
noprdens

OrieHKa MHBECTHIIMOHHBIX cTparteruid. Llenn B3anMHBIX QOHIOB.
Brruucnenue noxonHoctd Gpouaa. IhHeKTUBHOCTH C MOMPABKOM
Ha puck. JloxogHocTs Ha eauHuLly pucka / luddepenunanbHas
noxoaHocTh (Anbda) / CpaBHeHHE KpUTepHEB 3(P(EKTUBHOCTH.
Koadpdumnmenra Ilapma, TpeitHopa, [Ixencena. KommoHeHTHI
MHBECTULIMOHHOW 3¢ ¢dextuBHOCTH. OTOOp akuuil. PwiHOYHAS
CUHXpOHM3alMs. AHaIU3  yOpaBieHHs  HAJIUYHOCTBIO  /
BepositHocTh ycnexa. ATpuOyTbl JOXOAHOCTH. JlOITOCpOYHbIE
LeIu: cTpaTernyeckoe pacrpezeneHue axTUBoB. OleHka
U3MEHEHMH cocTaBa akTHBOB. OIIEHKa yNpaBlIeHUs KilaccaMu
akTuBOB. MynbTudakTopHas mnonpaska. MHdopmanronHoe
oTHoueHue. CoelMHEeHNE KOMIIOHEHTOB IOXOJIHOCTH.

5.2. Pa3znenanl IMCHUILINH U BUABI 3aHATHI




Ne HaumenoBanue paznena qucuuruinasl | Jlekn. | [Ipaxr. | JIa6. | Cemun | CPC | Bce-
n/m 3aH. 3aH. ro
yac.
1 CuctemMHOe yIpaBJiIcHUE 2 2 9 13
" | moprdenem
2. ITocTpoenue noprdens 2 2 5 9
3 Teopus pbIHKa KanuTajia u 2 2 10 14
' MIPUKJIATHOM MOPTQhETbHBIA aHAN3
Teopust apOuTpaskHOi OLleHKH / 2 2 15 19
4. MynbTUUHAECKCHAS. MOJIEITH
5. AHanm3 pucka oOJuTamii. 2 2 10 14
6 IIpuMeHeHne MEeTo0B MOIEIEN 1 1 ) 7
OIICHKHU
Monenu orieHKH aKTUBOB (COOCTBEHHOTO | 2 2 5 9
I Kanurasa): ynpoIlleHus U IpUMEeHEHUE
8. | MexnyHapo/aHble HHBECTUIIUU 2 2 5 9
9. | Ympasienue noptdeneM odauranuii 1 1 5 7
10. | Ouenka 3¢ hekTHBHOCTH TOpThes 1 1 5 7
Uroro: 17 17 74 108
6. JlabopaTopHBIii NPAKTHKYM
He npenycmoTpen
7. IlpakTHYecKkue 3aHATHS (CEMHUHAPHI)
Ne Ne paznena Temaruka npakTUYECKUX 3aHATHH (CEMUHApPOB) Tpyno-
/T | DUCIUTLIAHBI €MKOCTh
(gac.)
1. | CucremHoe ynpasinenue | MlHBecTUIIMOHHBIE MEHEKEPHI. Cuisl, 2
noprdenem U3MEHSoIMEe Teoputo. Teopust U NpUMEHEHHeE.
baser  Jlamneix.  MHCTpyMeHTBI — aHaiu3a.
VY4yacTHUKM  WMHBECTUIIMOHHOTO  IpoIiecca.
Knaccet  aktuBoB. CooTHOmIeHHE puCK /
JI0OXOJHOCTbh. PhiHOUHAS 3P PEKTUBHOCTS.
2. | Iocrpoenue nmoptdens | [Iporecc koHcTpynpoBanus noptdens. Moaensb 2
I"MapkoBunia. Konuenuus s¢dexruBHoCTH.
AKIIMM U JOXOIHOCTHh mnoptdens. M3menenus
COOTHOIIEHUI  PHUCK/IOXOTHOCTH U  BECOB.
Kopotkas mponaxa. TpeOyemble BXOAHBIE
JnaHHble. PacnipesieneHrne akTHBOB.
3. | Teopus peiaka kanutaia | CAPM. TpennonioskeHus U 3HAYCHHUS. 2
u npuknaanoit | [Ipsimas peiaka neHHsix 6ymar(SML) / Mogens
nopTenbHbIN aHAIN3 OLlCHKM  KamuTaibHbiX  akTuBoB  (CAPM).
Ucnpasnennas CAPM. Mogens ¢ ogHUM
uHAekcoM. OyHIaMeHTalbHbIe aTPUOYTHI.
VYnpasieHnue JICHEeXKHBIMHU CpeACTBaMH.
[Tporno3upoBanue JICHEeKHBIX
MOTOKOB. YTIpaBJCHUE 3armacaMd ¥ KOHTPOIIb.
Crnioco0sI oBbITIeHUS ) (HEKTUBHOCTH CHCTEMBI
IIOCTABOK.
4, Teopus apoutpaxknoit | Teopust apoutpaka. Mogens APT / Ilpormecc 2

OLICHKM /

apoutpaxxa / BuepbiHounsle ¢akTopsl / LleHOBbIe




MynpTUMHAEKCHAS
MOJIEITh

cootHomeHus: / Omenka akuuid / Ilpomecc
apOutpaxka / CpaBHEeHHE PaBHOBECHBIX MOJIEIICH.
Ananus MYJIbTUHHAEKCHOTO noptdens.
MynbsTUuHAECKCHAs MoJieb / VI3MepeHue pucka u
noxogHoctu / IlpumeHenue MyabTHHHICKCHON
Mozenn / Monenn KOMIO3UTHBIX aTpuOyTOB.
[TpuknagHoil mopTdenpHbId aHaIM3. AHAIN3
nopT¢heabHOro pHCcKa u JIOXOJTHOCTH.
[Toctpoenue 3pdexTuBHoro dponra / IIpoBepka
Mozelel Beioopa nmoptderns

AHanu3 pucka
oOJmranuii.

Teopus onerku. Onenka nepneryurtera / OneHka
obmuramuit / TeopeMbl OIEHKH OOJUTAIUI.
Hropanusa. [roopanuss ¥ 4yBCTBUTEIBHOCTb K
cTaBke mnporeHnrta. Beimykiocts. IlompaBka Ha
BBITYKJIOCTh / J|eTepMUHAHTHI BBITYKJIOCTH /
[TpumeHneHne aHanu3a BRIMYKIOCTH. PUCk cTaBKH
PCUHBECTHPOBAHUS.  YTPABICHHE  PUCKOM
peunBectupoBanus / Ummynuszanus. [Ipemus 3a
puck. JlerepMHHAHTBI KPEIUTHOTO KadecTBa.
@dyHaaMeHTadbHble HCTOYHUKM puUCKA. Puck
MPOLEHTHOW cTaBkM / PHCK mMOKynarensHOM
criocooHoctu / JlemoBoi Puck / ®uHAHCOBBIN
puck / UyBCTBUTEIHHOCTh K KOMITOHEHTAM PHCKa

[IpumeHneHne MeTo10B
MoOJeIer OLleHKA

Monenu onieHku akuii. MoJienrs KamuTainu3alin
JTUBUJICHIOB

CroumocTh akuuMid M pa3iMyHblE BXOJHBIE
JIlaHHBIE.

OTHoLIEHWE [[€Ha/M0X01 U JUCKOHTHAS CTaBKa /
Monens KaluTaIu3aluu JTUBUICH/A!
ynpouieHHas ¢opma / OlleHKa TUCKOHTHOM
ctaBku / Lluknnyeckue komnanuu / [lpumenenue
TeXHUKU. Pacrymue akuum ©  MoJeib
JIByXcTaauHOro pocra. OneHka pacTymux
aKIMi. TexHuka PBIHOYHOMN IpsAMOI
Hcnonb3oBaHue poIHOYHOM mpsMoit / OneHka
OTIENbHBIX IEHHBIX OyMar. BHepbIHOUHBIH
dakTop. JIByxdaxkTopHas  OLIEHKa  aKILUil.
Ynpoienne MOJIEITHN KanuTalu3aluuu
JUBUCH/IA.

Monenu oneHKu
AKTHUBOB (COOCTBEHHOTO
KamuTaia): yupoIieHus
U TIpUMEHEHUE

Hcnonp3oBanme Mojeneli oOIeHKH. Pa3sutne
CHCTEMAaTUYECKOM OLEHKH akuuid. ['paxaM u
Honn / Mogens AIUBHACHAHOTO JUCKOHTA /
MHuorokpatHast oueHka. [IpuMeHenue Tpex
craguitHoit DDM. Vipomenne tpex craguiiHon
DDM. J[loxox, pocT U mnepeoueHka. Mopaenb
onneaku  P/E-ROE. Q-otHomienme. YacTtHas
pPBIHOYHASI CTOMMOCTH. OKJIEKTHYHAsl OIICHKA.
OuneHka W UW3MEHEHUs pucka. Pucku wu
TUCKOHTHAsI CTaBKa. PuCk cTaBku mporeHTa /
Puck mokymarensHOl crnocoOHOocTH / busHec
pHCK U (PMHAHCOBBIN PUCK




MexnyHapoaHblie
MHBECTHUIINHU

Pa3mep rinobanbHOro phIHKA aKTUBOB / XapakTep
COOTHOILEHUS] PUCK/TOXOIHOCTh Ha II00AbHOM
PBIHKE aKTHBOB. [Ipenmyiiecrna
JTUBepCcUPUKALIUU MEXTYHApOAHBIX
UHBECTULMH.  V3MEHYMBOCTH  PBIHKOB |
B3aMMHass ~ Koppemsuus /  MuHuManbHas
JOXOJHOCTh, Tpedyemas Al MEXIyHapOIHOTO
BJIOKEHUS ~ KamuTajna.  BamoTHBII — pHCK.
@dyHnamMeHTa bHBIE JETEPMUHAHTHI OOMEHHBIX
KypcoB / VYmpaBieHHE BaIIOTHBIMU PHCKaAMHU.
[TaccuBHas crparerus. AKTHUBHas CTpaTerus.
OnTUManbHBIE  MEXIYHApPOIHBIH  MOPTQhEb.
Crpaterun BbIOOpa aKIUil: MEXIyHApPOJHBIE
pbiHkH / Ouenka / @opmupoBanue nopTdens

VYnpasnenue
noptderneM oomuranuii

BpemenHast  CcTpykTypa CTaBOK  IIPOLIEHTA.
KpuBast noxonHoctu u ¢opBapaHble CTaBKH /
Mopnenu BpeMEHHOM CTPYKTYPBI

Ananu3  noprdens oOnuranuu.  AKTUBHas
cTpaterusi moprdens obnurammii / IlporHos
CIIEHapHeB. YCIOBME OT3bIBa  OOJIMIallMU.
OueHka BKJIIOYEHHbIX ONUMOHOB. OlleHKa
OT3BIBAEMBIX obsuranui. N3meHeHune
BOJIATUJIBHOCTU U CTOMMOCTH  OOJIMTauui.
M3MeHeHne KpeIuTHOro KaudecTBa. M3meHeHue
peiituara u s@dextuBHoct / KouTponb 3a
KadecTBOM obmuranuii. Comsl obauramnuii.Ceon
3aMeHbl / MeXpBhIHOUHBI cBonm cmpajga /
Hanoroso - MOTHUBHUPOBAHHBIN CBOIL.
WNuocTtpannsie oOnuramnuu. PerHOuHbIN pasmep u
xapaktepuctukun  /  JluBepcudukanms  /
BamtotHeiii puck / XemxupoBaHuEe BaIIOTHI /
XapakTepUCTUKH JOXOJTHOCTb / pHUCK
XEIPKUPOBAHHBIX 00JUTaluit

10.

Onenka
s dexTuBHOCTH
noptdens

OneHka WHBECTMLMOHHBIX cTpareruid. lLlemn
B3aUMHBIX (POHIOB. BrrumcieHne T0XOIHOCTH
¢doHga. DPPEKTUBHOCTh C MOMPABKON HA PHCK.
J10X0HOCTB HA  emuHUIly  pucka  /
Huddepenumansuas goxonHocth (Anbsda) /

CpaBHeHue KpUTEPUEB 3¢ deKTUBHOCTH.
Koadduuuenra [apna, Tpeitnopa, JxeHceHa.
KommoneHTsl WHBECTUIIMOHHON
sbdexkruBaoctu. OtbOop akuwmii. PrerHOYHAS
CUHXPOHM3AIIHSL. Ananus yIpaBiIeHUS
HAJIMYHOCTHIO / BeposTHOCTD ycnexa. ATprOyThI
JTOXOJTHOCTH. Honrocpounsie LETH:

CTpaTeTHYECKOEe  pacHpeiefieHue  aKTHUBOB.
OneHka W3MEHEHHH cocTaBa akTUBOB. OleHKa
yIpaBJIeHUS KJIaccaMu AKTUBOB.
MyneTrdakTopHas HOTIpaBKa.
Nudopmannonnoe otHomenue. CoeauHeHue
KOMITOHEHTOB JIOXOHOCTH.




8. MaTepuajbHO-TeXHHYECKOe o0ecnieyeHne TUCIUIIIUHbBI:
B aynuropuu numeercs:

- 21 pabouee mecto: cuct.osok Celeron /2600 MHz/1280 MB/ 40 GB/DVD ROM/ LCD
monitor 17"+ 1 mpoektop + Touka nqocryna WiFi
- 1C Ilpeanpustue 7.7
- Eviews
- IT Audit
- Mentor
- MetaTrader
- Microsoft Office 2007
- Microsoft Project 2007
- NetOp School
- Project Expert 7 Tutorial
- SAP
- Spider Project
- SPSS for Windows
- Tanaktuxa 7.12.01 (OnHOMOIB30BaTENIbCKAS)
9. Uudopmannonnoe odecrnedeHue 1 CHUININHDI
HaumenoBaHue  35IeKTpOHHO-OMOJIMOTEYHONM  CHUCTEMBI, IPEAOCTABISIONIEH  BO3MOYKHOCTb
KPYTJIOCYTOYHOTO JAMCTAHLIIMOHHOTO MHAMBHUAYAIBHOTO JOCTYNA JJS KaXJO0Tro O0y4aromierocs u3
10001 TOUKH, B KOTOPOI UMeeTCsl OCTym K cetu MHTepHeT, anpec B cetn  MHTEpHET:
1. DnexTpoHHo-OnOIMoTeunas cucrema PYJIH — OBC PYJIH http://lib.rudn.ru/MegaPro/\Web
2. YHUBepcHUTETCKasi OMOIMOTEeKa OHJIAH
http://www.biblioclub.ru
3. OBC Opaiir http://www.biblio-online.ru
4. HOB Elibrary http://elibrary.ru
5. KoncynbTant cryaenta Www.studentlibrary.ru
6. OBC «Jlanby» http://e.lanbook.com/
7. OBC HOpaiir http://www.biblio-online.ru

Pycckosizbiunble UHTepHET-pecypChl:

www.erp-online.ru — O ERP-cucremax

www.fd.ru — XKypuan "®unancoBsiii 1upexTop”

www.finam.ru — ®unancoBas uadopmarys

www.finanaliz.ru — ®unaHcoBBIi aHATH3

www.finrisk.ru — ®unHaHcoBBIE pHCKH

www.forexpf.ru — ®unancosas uadopmarus aist peraka FOREX
www.fxclub.org — FOREX kiy0

www.mfd.ru — ®unancosas uHpOpMAIUSI

www.mirfin.ru — Mup ¢unancos

WWW.Mmicex.ru — MockoBckast Me)KOaHKOBCKasi BAITIOTHAsI OUpiKa
www.pmfd.ru/iafd/index.html — MudopmanronHoe arenrctBo "®UHAHCOBBIN 10M"
WWW.prime-tass.ru — AreHTCTBO SKOHOMHUYECKON HH(OpMAIIUH
WWW.ItS.ru — Poccuiickasi ToproBas CHCTEMa

wWww.rusbonds.ru — PetHok oGmuranuii

www.sandp.ru — Komnanus Standard&Poor's

10. YueOHO-MeTOAMYeCKOe O0ecnieyeHne TUCHMIIUHBI

a) OCHOBHas JIuTeparypa
Prinok niennbix Oymar [ Texct/anextponnsiii pecypce] : [Ipaktukym / T. K. brnoxuna. - M. :
N3n-Bo PYJIH, 2012. - 60 c. - ISBN 978-5-209-04895-4


http://lib.rudn.ru/MegaPro/Web
http://www.biblioclub.ru/
http://www.biblio-online.ru/
http://elibrary.ru/
http://www.studentlibrary.ru/
http://e.lanbook.com/
http://www.biblio-online.ru/

Amnanu3s nenasix oymar [Tekct] / I'paxem benmxamun, Jomn dasum; [ep. ¢ anr. - 3-e u3m.
- M.: Banesamc, 2012. - 880 c. : ui. - ISBN 978-5-8459-1552-8

0) IoTONIHUTENbHAS IUTEPATypa

AKTyanbHBIE TIPOOJIEMBI Pa3BUTHS 3aKOHOATENbCTBA Poccuiickoit denepanun o
pBIHKE IIeHHbIX Oymar / A. M. JlanteBa // AkTyanbHbIe TPOOIEMBI IPAaBOBOTO
peryaupoBaHus IKOHOMHUYECKOH nesarenbHocTH B Poccun u Kurae. - CIIO. : FOp. dak. n
JIab. cpaBHuT.-ipaB. uccien. HXY BILID, 2012. - C. 229/276.

WNuBectumuu [3mekTpoHHbIN pecype] : Yuebnoe nmocodue. CrnienmanbHocTh 080105 —
"®unance! ¥ kpeaut" / O. A. Ammxmuna, . A. MapbpuHa. - 3J1€KTPOHHBIE TEKCTOBBIE
nanubie. - M.: U3n-Bo PY/IH, 2011. - 149 c. - ISBN 978-5-20904057-6.

11. MeToauyeckue yKa3aHusl JJIsl 00y4aIOIIHUXCS M0 OCBOEHHIO TUCUMILTHHBI (MOYJIs1)

Jlise  ycriemHOro OCBOEHUS AMCUUIUIMHBL  'YmpaBieHue mnoprdeneM LOeHHBIX Oymar'
HE00X0/IUMO JIEKIIMOHHBIE MaTepUaibl JOMOJHATH CaMOCTOSATENIBHBIM H3y4€HHEM CHEelHaIbHON
auTepaTypsl. Penenue 3a1a4y U KeHCOB MO Kypcy SIBISETCS HEOTHEMIIEMBIM YCIOBUEM OBJIAJICHUS
HaBbIKaMU (PMHAHCOBOI'O aHAIM3a U NPUHATHS (PUHAHCOBBIX PEIICHUI.

Texyuuii KOHTPOJIb YCIIEBAEMOCTH OCYIIECTBIISETCS MYTEM OLIEHKH BBIITOJIHEHNS 3a/1aHUH 110
Kypcy. [IpomexyTounas arrectanus npoBoaurcs B popme Tecta. IToropoe nucnslTaHue NpOBOAUTCS
B IUCbMEHHOM (hopMe (OTBET Ha BOIIPOC U PELICHUE 3a/1a4H).

TpeGoBanus k 10KIaxy

Jloknan — 3To myOauYHOe, pa3BEPHYTOE, OPHUIMATIBHOE COOOIEHHE [0 OINpeNeIEHHOMY
BOIIPOCY, OCHOBAHHOE HA IIPUBJICYECHUH JJOKYMEHTAJIbHBIX IaHHBIX.

Ilenbto BBIMONHEHUS! PaOOTHI SABJSIETCS CUCTEMaTH3allMs 3HaHUM, a Takke MpuoOpeTeHue
IIPAaKTHUYECKUX HABBIKOB CAMOCTOSITEIIBHOTO PEIICHNs] KOHKPETHBIX 33]1a4.

CryneHTaMm npeaocTaBisieTcs MPpaBo CBOOOAHOTO BEIOOPA TEMBI pabOThl U3 MPEII0KEHHOTO
IIEPEYHsI HAIPABIICHUM.

3amura noknaza: [IpesenTanus ocyuecTsiseTcs B popMe aBTOPCKOTo JJOKJIaAa, Ha KOTOPBIN
orBoguTcs 15-20 MunyT

Tpebosanusn K cooeprcanuio padbomuoi:
B TBOpueckux paboTax aBTOPHI JOTKHBI:
— OcBeTuTs M00BIE U3 ACTIEKTOB MPEIT0KEHHON TEMATHKH;
— Cphenatb caMOCTOSITENIbHBIE BBIBOJABI  OTHOCHTEIBHO TMpOOJIeM, CYIIECTBYIOIIUX B
uccuenyemoii chepe.
— BbBogbl M mpeaioKeHUs aBTOPOB JOJKHBI HMMETh HAyYHO-TEOPETHUYECKOE, a TaKXKe
MPaKTUYECKOE 3HAUYCHHE,
— CocCTaBUTh CIUCOK UCIOJIb30BAHHBIX HCTOYHUKOB WH(pOpMAITUH.


http://ru.wikipedia.org/wiki/%D0%A1%D0%BE%D0%BE%D0%B1%D1%89%D0%B5%D0%BD%D0%B8%D0%B5
http://ru.wikipedia.org/wiki/%D0%94%D0%BE%D0%BA%D1%83%D0%BC%D0%B5%D0%BD%D1%82

12. ®oHa OLIEHOYHBIX CPEACTB JJIf POBeIeHUs POMEKYTOYHOM ATTECTAMU 00YUAO LM X CS
1o JUCHUIJINHE (MOAYJII0)

Martepuarbl 1715 OIICHKH YPOBHSI OCBOSHUS YI€OHOTO MaTepHaa JUCIUIUIMHBI « Y IPaBJICHHE
noptdenemM IeHHbIX Oymar» (OLIGHOYHBIC MaTepHalibl), BKIIOYAMOIIME B ceOsS IepeucHb
KOMIICTCHIIMI C yKa3aHHEM JTarnoB WX (OpMHUpPOBaHMs, ONUCAHWUE ITOKA3aTelieil W KpUTEPUEB
OIICHUBAHMSI KOMITETEHITMI HA Pa3IMUHBIX dTanax ux (POPMUPOBAHUS, OMMUCAHUE IIIKAJl OLICHUBAHUS,
TUTIOBBIC KOHTPOJBHBIC 33JaHHSI WJIM MHBIC MaTEPHAIIbI, HECOOXOJUMBIC JIJIsl OLICHKU 3HAHUW, YMEHHH,
HABBIKOB U (WJIM) OIIBITA JIESTEILHOCTH, XapaKTEPU3YIOIIUX ATAIbl (POPMHUPOBAHUS KOMIICTCHIUH B
nporecce OCBOCHUS 00pa30BaTENBHON MPOTPaMMBI, METOJWYECKHE MaTEpHAaJbl, ONPEACISIOIINE
IpOLEAYPHl  OICHUBAHUS 3HAHWKA, YMEHUH, HABBHIKOB W (WIHM) OIBITA JCATCIHHOCTH,
XapaKTePU3YIOMIMX dTanbl (OPMHUPOBAHUS KOMIIETCHIIMHA, pa3paboTaHbl B IMOJTHOM OOBEME H

JTOCTYIHBI A1 oOyuaromuxcs Ha cTpanuue aucuuruinasl B TYUC PY JTH.

IIporpamma cocraBnena B coorBercTBuu ¢ Tpeboanusimu OC BO PV IH.

Pa3patGorumk:
K.J.H., JOI[EHT
DduHaHCHl U KPETUT I'.®. A6pamos

PykoBoauTeib pOrpaMMmbli:
JI.0.H., Ipodeccop A.S5l. BeicTpskOB

3aBenyrommii kageapoi
DuHaHCHI U KPEJIUT A.J. BeicTpskoB




