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1. Henu u 3312494 JUCHUIIMHBI:

Hucnunnuna «YmpasieHue mopTdereM aKTHBOB» WUIPacT BAXXKHYIO POJIb B OBJAJCHUHU
METOJIaMU TMPUHATHS OOOCHOBAHHBIX PEIICHUN B 00JACTH YIMPABJICHUS BIOKEHUSMHU B IEHHBIC
Oymaru, BaJllOTy, TOBap M (OPMHUPOBAHHH Yy CTYJACHTOB HABBHIKOB (DPMHAHCOBOTO MBIIIUICHHS.
OCHOBHOIi ye1b10 TUCIUTUIUHEI SIBISIETCS OCBOCHUE CTYACHTAMU 3HAHUN U TIPAKTUYECKUX HABBIKOB
B WJeHTU(DHUKAIINN, U3MEPEHUN U YIIPABJICHUH aKTUBAMH TPEITPHUSITHS.

Hcxons u3 nienu, B mporecce N3y4eHUs NUCHUTUIMHBI IPEATIONAraeTCsl PeIUTh CIASIYIOIIHe
3a0auu:

—  71ath HeoOXoauMbIe 0A30BBIE COBPEMEHHBIE TEOPETUUCCKUE 3HAHMSI 10 OCHOBAM COBPEMEHHOM
TEOPHH YIIPaBJICHUS aKTHBAMU;

—  HAYYUTh UCIOJIH30BATh HA MIPAKTUKE METOJIBI CTPATETUYECKOT0, OTIEPATHBHOTO YIIPABICHHUS;

—  O3HAKOMUTH CTY/ICHTOB C OCHOBHBIMU MOJICIISIMH YIIPABIICHUS TOPTheEneM;

—  U3YYHUTh OCHOBHBIC 3JIEMEHTHI 1 METOJIbI, CTPATETUH YIIPABIICHUS aKTUBAMH,

—  71ath 0a30BbIC 3HAHMS B 0OJIACTH TUBEPCUPUKALINN PUCKOB;

—  OBJIAJICTh 3HAHUSMHU B OOJIACTH aHAIM3a W YIPABICHUS PUCKaAMH HAa PBIHKE IIEHHBIX Oymar,
BaJIFOThI, TOBAPOB;

—  HAYYHUTh CTYJICHTOB OCHOBHBIM METOJIMKAM pacueTa M yIpaBJIeHUs PUCKAMH Ha PHIHKE aKTHBOB

2. Mecro nucunmiaunbl B cTpykrype OII BO:

JuctummHa «YnpaBieHue TopTdeneM aKTUBOBY OTHOCUTCS K 86apuUamugHoll 4acTi yueOHOTO
miaHa. B Ttabmaume Ne 1 mpuBeneHbl NPEAMISCTBYIONME U TOCIEAYIOIINE TUCIUTUIAHEI,
HampaBJIeHHbIE Ha (HOPMUPOBAHHE KOMIIETEHLIMH IUCUUIUIMHBI B COOTBETCTBHHM C MaTpHIEH
xkomnerennuit OIT BO.

Ta6muma Ne 1
IIpexmecTBy0OIKe U NOCAeAYIONIHE TUCHUILUINHBI, HANIPABJIeHHbIE HA GopMHUpOBaHHe

KOMIIeTeHIu i
Ne [udp n HaumeHOBaHUE Hocnenyromme
[IpenmecTByOmMUe AUCIUILTAHBI THACIIATUIHHEI
/1 KOMIIETEHIINHT
(TpymIbl JUCITUTIIINH )
1 OIIK-2 CratucTtuka MuaBecTunun
CnocobeH ocywectBnsATb | JleHbru, Kpenut, 0aHku KopnopatusHsie
cbop, 06paboTky n buHAHCHI
CTaTUCTUYECKMI aHann3 OCHOBBI TpelaAMHTa
JaHHbIX, HEO6XOANMBIX
ANS pelleHns
NMOCTaBJ/IEHHbIX
3KOHOMUYECKMX 3aaa4
2 IIKO-1 Ilegarornka ¥ nCUX0JIOTHUSI HNuBecTunmun

CriocoBeH, UCnonbays MonenupoBanue 6usHec-mporeccoB | OCHOBBI TpeluHTa

oTeyecTBeHHble U 3apybexHble
WCTOYHWUKMN MHGOpMaLnK,
cobvpaTb HeobxoanMble
[aHHble,

aHanuM3MpoBaTb MX U FOTOBUTb
MHMOPMaLIMOHHbIE 0630pbl U
aHanuTnyeckvie oT4ETHI ANs
pelueHus 3agad
npoceccuoHasnbHo
[edaTenbHOCTU




3 [IKO-7.2 VYnpasnenue 6aHKOBCKUMHU puckamu | OCHOBBI TpEHIMHTA
CnocobeH npeanarats Hanoru u Hanoroo6noxxeHue

peLleHns NpodeccuoHanbHbIX VTipaBIIeHie KanuTanom
3af1a4 C YYETOM KpUTEPUEB

CoLmManbHO-3KOHOMMYECKOM OpraHHu3anrn
3(pHEeKTUBHOCTN, PUCKOB W
BO3MOXHbIX (DMHAHCOBbIX
nocneacTeuii

3. TpeOoBaHusl K pe3yJbTaTaM OCBOEHM S JUCUMIIJIMHBI:

[Tporecc n3yyeHust TUCUUIUIMHBI HAllpaBjeH Ha (GOpMUPOBAHHE CIEAYIOUINX KOMIIETCHIIUMI:
OIIK-2 CnocobeH ocymecTBIATh cOOp, O0OpabOTKy ¥ CTaTUCTUYCCKUN aHAIW3 JaHHBIX,
H€O6XOI[I/IMBIX IJIg PpCIICHUS MMOCTABJICHHBIX SKOHOMUYCCKUX 3a/1a4.

MKO-1 CnocobeH, ncrnonb3ys 0TeYECTBEHHbIE U 3apybeXXHbIe UCTOYHUKN MHOopMaLmmn, cobmpaTb
HeobxoAnMbIE JaHHbIE,

aHaNM3MpoBaTb NX U rOTOBUTb MHOPMALMOHHBIE 0630pbl U aHANIUTUYECKME OTUYETHI AN PeLLeHns
3aAay npodeccnoHanbHON AesTENBHOCTH

MKO 7.2 CnocobeH npeanaratb pelleHns NpodeccuoHanbHbIX 3a4a4 C YYETOM KpuTepues
COLMANbHO-3KOHOMMYECKON 3(EKTUBHOCTHN, PUCKOB M BO3MOXHbBIX (PUHAHCOBBLIX MNOCNEACTBUIA

[To okOHYaHHIO U3YyYEHHUS [UCUUIUIMHBI «YTIIpaBieHHe noprdeneM akTUBOB» CTYICHT JOJKEH

UMETh TPEICTAaBICHHUS O TEOPETHMUYECKUX OCHOBAaX (OPMUPOBAHUS U YIPABIEHUS MOPTQereM

AKTHBOB, JI0JKEH 00YUYUTHCSI MPUKIIAIHBIM HaBbIKaM M SMIUPUUYECKUM METOAaM, HEOOXOUMBIM IS

peaNbHOM eATeIbHOCTH Ha (POHJOBOM PHIHKE.

81a0emn:

— METOAOJIOTHENW aHaldu3a olepaluili ¢ aKTUBAMH C TOYKM 3pPEHHUS CpPAaBHEHHS,  OLICHKHU
(MHAHCOBOTO pe3yabTaTa U BEPOSTHOCTH MOTYICHHS TOXO/A;

— OCYILECTBJIATH pacyeThl 10 BCEM BUJaM OIEpalHii ¢ aKTUBAMHU.

3Hamb:

— MEXaHHU3MBI YIIPaBJICHHS PUCKOM TOPTQES;

— OCHOBHBIE MOJIEJIN OLIEHKU PHCKa MOPTQEs;

— OCHOBHBIE METOJIbI pacuera TMoka3areias VaR (membra - HOPMaJIBbHBIA, HCTOPHUYECKOTO
MozenmupoBanus, Moute — Kapio);

— OCHOBHBIE METOJIbI XEKUPOBAHUSI C IIOMOIIBIO TPOU3BOJHBIX HHCTPYMEHTOB;

ymemy:

—  YIpaBJISITh OCHOBHBIMU PUCKaMH Ha PbIHKE LIEHHBIX Oymar, akTHBOB M TOBApOB;

— TPOU3BOIUTH OLEHKY JOXOJAHOCTH (PUHAHCOBBIX AKTUBOB;

— TPOBOJUTH OLIEHKY JOXOJHOCTH TOpTdenel u OTAeNbHbIX (PUHAHCOBBIX HHCTPYMEHTOB;

4. O0beM TUCHMILIMHBI M BUBI Y4eOHOH padoThI
OO01mast TpPyA0eMKOCTh JUCIUTIIMHBI COCTABIISET 3 3a4STHBIC €IUHUIIBI.

Bun yaeOHO# paboThI Bcero Cemectp
9acoB 7

AyauTOpHBIE 3aHATHS (BCEro) 34
B Tom uncrne: - -
Jlexyuu
Ilpakxmuueckue 3auamus (I113) 34 34
Cemunapuot (C)
CamocrosiTesibHasi padora (Bcero) 74 74




€.

OO6mast Tpy10EMKOCTh

yac 108 108
3ad4. 3 3

5. Conepsxkanue Iy CHUNTHHBI
5.1. Conep:xanue pa3ieioB TUCUUNJINHBI

MoOJenel OLEHKN

Ne HanmenoBanue Copneprxanue paszena (TeMbl)
1/ | pasjena JUCIHUILIMHEI

1. | CucremHoe HNuBectunimonnsie MeHemkepbl. CHIIBI, U3MEHSIOIINE TEOPHIO.
yIpaBJICHHE Teopust u npumenenue. ba3pl Jlanubix. MTHCTpyMEHTHI aHanu3a.
noptdenem Y4acTHUKM HMHBECTHMLIMOHHOTO Ipouecca. Kiacchl akTHUBOB.

CooTHoOIIIeHHE PUCK / TOXOTHOCTh. PriHOYHAS 3 (HEKTUBHOCTD.

2. | loctpoenune noptdens | [Ipouecc koHcTpynpoBanus noptdens. Moaens ['.Mapkosura.

Konnerus 3¢gpdexTuBHOCTH. AKIIUM U TOXOAHOCTH MOpThETs.
W3mMeHeHns COOTHOIICHUN PUCK/IOX0MHOCTh U BecoB. KopoTkas
nponaxa. TpeOyemble BXOJIHBIE JHaHHble. PacmpeneneHue
AKTHBOB.

3. | Teopus poinka kanutana CAPM. Ilpennonoxenus v 3Ha4CHHUS.

Y TIPUKJIATHOM [Ipssmass peiHKa T1eHHBIX Oymar(SML) / Monens omeHku

nopTdenbHblii aHanu3 | KanuTanbHbIX akTuBoB (CAPM). HcnpaBnennas CAPM.
Monens ¢ onHUM uHACKCOM. PyHIaMEHTAbHbIE aTPUOYTHI.
VYipasineHue JOEHEXKHBIMU —cpencrtsamu. IIporHosupoBanue
JIEHEKHBIX ITOTOKOB.

4. | Teopus apoutpaxknoii | Teopuss apburpaxka. Moxens APT / Ilpomnecc apGurpaxa /
OIICHKH / BuepoeiHounbie ¢daktopel / IleHoBbie cooTHomeHus / OleHka
MynbTUnMHAEKCHAs akuuit / Ilpomecc apOutpaxka / CpaBHEHHE pPaBHOBECHBIX
MOJIEIb MOJIEJIEH. Ananmus MYJIbTUUHAEKCHOTO noptders.

MynbTUUHICKCHAsA MOAeNb / MI3mepenne pucka u JOXOAHOCTH /
[Ipumenenue MYJIbTUMHAEKCHOMN MOJIEIIN / Monpenu
KOMITO3UTHBIX aTpuOyToB. [IpuknagHoii mopTdenpHblid aHaIu3.
Ananmu3 mnoptdenbHOoro pucka W goxomHoctu. IloctpoeHue
s dexTuBHOrO PponTa / [IpoBepka Mozeseit BbiOOpa moprdes
5. | Ananu3 pucka Teopus onenku. Onenka nepreryutera / OneHka oOauramuii /
oOnuranui Teopembl omenku obOnuranumii. roopamus. oopamus
YyBCTBUTEIBHOCTh K CTaBKE MpoLeHTa. Beimykinocts. [lonpaska
Ha BBINYKJIOCTh / JleTepMuHaHThl BhINykJIocTH / [IpuMeneHue
aHaJIu3a BBINYKJIOCTH. PHUCK CTaBKM pEMHBECTUPOBAHUA.
VYnpaBieHue pUCKOM perHBeCTUpoBaHMs / MMmyHU3aIms.
IIpemuss 3a puck. JleTepMHUHAHTBl KpPEIUTHOTO KayecTBa.
DyHIaMEHTAIbHBIE ICTOYHUKH pUCKa. PUCK IPOLIEHTHOM CTaBKU
/ Puck moxymnatenpHOM cmocoOHocTH / JlemoBoit Puck /
@uHaHCOBBIN pUCK / UyBCTBUTEIHHOCTh K KOMIOHEHTAM PUCKA
6. | [Ipumenenue metonoB | Mojenu oueHKy akiuii. MoJienb KanuTaau3aluuy TUBUICH]IOB

CTOMMOCTD aKIMi ¥ pa3IMuHbIC BXOIHBIC TaHHBIC.

OTHOLIEHWE II€HA/M0X0N M JUCKOHTHAas craBka / Mojeins
KanmuTaIM3allil  TUBUIIeHA: yhporieHHas ¢opma / OreHka
TUCKOHTHOM ctaBku / Lluknuueckue komnanuu / [IpumeneHue
TeXHUKH. PacTynime akiuu U MOJeNb JABYXCTaIUHHOTO POCTA.
Onenka pactymux axkuuil. TexHMKa pPBIHOYHOM HpsAMOi
Hcnonp3oBanne poiHOYHONW mpsimoi / OIleHKa OTIeIbHBIX
1IeHHbIX Oymar. BHepbIiHOUHBIH (akTop. /[ByxdakTopHast oleHKa




aKIil. YIpoIieHue MOIeITH KamuTaIU3alliy TUBUJICH 1A,

Mopenu o1eHKU
aKTHBOB
(coOCTBEHHOTO
KamuTaia): yIpoIieHus
Y IPUMEHEHUE

Hcnonp3oBanue Mopeneil oleHKH. Pa3BUTHE CHCTeMaTHUYECKOM
orneHkn akmui. I'paxoam um [omn / Mopenb IUBHICHIHOTO
nuckoHta / MHorokpatHas —oneHka. [IpuMeHeHune Tpex
craguitHoit DDM. Ynpomenue tpex craauitnoit DDM. Jloxon,
poct u nepeotienka. Moaens ounenku P/E-ROE. Q-oTtHomeHwMeE.
YacTHas pplHOYHASA CTOUMOCTh. JKJIEKTUYHAs orleHKa. O1eHKa u
W3MEHEHUsI pHUCKAa. PUCKM M NHCKOHTHAas craBKa..PUCK cTaBKu
nporeHTa / Puck mokymnarensHo# ciocooHocTr / bu3Hec puck u
(MHAHCOBBIN PUCK

MexnyHapoaHblie
HNHBCCTHUILIUN

Pazmep rinobanbHOTO phIHKA aKTHBOB / XapaKTep COOTHOIICHUS
PUCK/IOXOAHOCTh ~ HAa  IJO0AJTBbHOM  pBIHKE  aKTHBOB.
[TpeumymiectBa TuBepcuUKaun MEXIyHapOIHbBIX
UHBECTULIMH. I3MEHUNBOCTH PHIHKOB M B3aUMHasi KOppesus /
MunumanbHasg TOXOAHOCTh, TpeOyemasi Al MEXIyHapOJIHOTO
BIIO)KCHMS KanuTana. BamoTHeli puck. DyHIaMeHTAIbHbIE
JNEeTePMUHAHTBl OOMEHHBIX KypcoB / YIpaBiIeHHE BaJIIOTHBIMU
puckamu. IlaccuBHass crparerusi. AKTUBHass  CTpaTerus.
OnTuManbHBIH MEXIyHApOIHBIN TopTdens. CTpaTerun BpIOOpa
akuuit: MexayHapoanbelie pbiHKM / Ouenka / ®opmupoBaHue
nopTdest

VYnpasnenue
noptdeneM oouranuii

Bpemennas cTpykTypa cTaBOK mpolieHTa. KpuBasi 10X0qHOCTH U
dbopBapHbIe CTaBKH / Moienu BpeMEHHON CTPYKTYPBI

Ananuz noprdenst obnuranuu. AKTHUBHAs cTpaTerus moprdens
obmuraruii / [IporHo3 crieHapueB. Y CIIOBUE OT3bIBA OOJIMTAIIAH.
OueHka BKJIIOYEHHBIX OMNIUOHOB. OLIEHKa  OT3bIBAEMBIX
oOymramumii. M3MmeHeHWe  BOJATWIBHOCTA M CTOHUMOCTH
obnuranuii. V3MeHeHUe KpeauTHOro KadecTBa. VI3MeHeHUe
perituara u 3¢ddexktuBHOocTH / KOHTpomp 3a KadecTBOM
oOmuranuid. Comnbl obaurammii.CBon 3aMeHbl / MeXpbIHOUHBIH
cBor cripyaa / Hamoroso - MOTUBHpOBaHHBIHM cBOT. ITHOCTpaHHbBIE
oOmuranuu. PpIHOYHBI  pasMep W XapakTepUCTUKH  /
HNusepcudukanus / BamtoTHbii puck / XemKupoBaHUE BaTIOTHI /
XapakTepUCTUKH  JOXOAHOCTh / PHUCK  XEIKHUPOBAHHBIX
oOJranuit

10.

Ouenka
s dexTuBHOCTH
noptdens

OrneHka MHBECTUIIMOHHBIX cTpateruid. [lenu B3anMHBIX (OHIIOB.
Brerancnenne noxomnoctu ¢pouaa. IHPeKTHBHOCTD ¢ MONMPABKON
Ha puck. JloxonHocTs Ha equHuLy pucka / JJuddepennnanpaas
noxonHocTh (Anbda) / CpaBHeHne kputepreB 3PPEKTUBHOCTH.
Koaddunuenrta Illapna, Tpeiinopa, Ixencena. KoMmoHEHTHI
WHBECTHIIMOHHOU d(]dexktuBHOCTH. OTOOp akumii. PeiHOUYHAsS
CUHXpOHM3AIMs. AHATU3  yOpaBlIeHUS  HAIWYHOCTBIO  /
BepositHocTh ycmexa. ATpuOyThl T0XOMHOCTH. JloATOCpOUYHBbIE
[eNIM: CTpaTerMuecKkoe pacmpezeneHue akTUBoB. OreHka
M3MEHEHUN cocTaBa akTUBOB. OlIEHKA YNpaBJICHUS KIacCaMH
akTuBOB. MynbTudakropHas mnomnpaska. HMHpopmannonHoe
otHouieHue. CoeMHEHNE KOMIIOHEHTOB I0XOAHOCTH.

5.2. Pa3zmepl AUCHUIJINH M BUABI 3AHATHI

Ne
/i

HaunmenoBanue pasnena qucuuruinabel | Jleku. | [Ipakr. | CPC | Bee-

3aH. Tro




Jac.
1 CucreMHoOe ynpaBiIeHHUE 4 9 13
" | moptdenem
2. IToctpoenne noptdens 4 5 9
3 Teopus ppiHKa KanuTana u 4 10 14
] IPUKIIATHON MOPTQENbHBIN aHATN3
Teopus apOUTpaKHOM OLICHKH / 4 15 19
4. MynbTUHHACKCHAS MOJIETh
5. AHanu3 pucka o0JUraIui. 4 10 14
6 [IpumeneHnne MeTo0B MOAENEH 2 5 7
OLICHKHU
Mopenu olleHK! aKTUBOB 4 5 9
7. | (coOCTBEHHOTO KamuTaia): ynpoIeHus
U IPUMEHEHUE
8. | MexyHapoiHble HHBECTULINU 4 5 9
9. | Yopasnenue nmoptdenem oOaurammii 2 5 7
10. | Ouenka >ppeKTHBHOCTH NOPTdhes 2 5 7
Hroro: 34 74 108

6. JIabopaTOpHbI NPAKTUKYM
He npenycmorpen

7. llpakTHyeckue 3aHATHS (CEMHUHAPHI)

Ne
/o

Ne paznena
JUCIUTIAHBI

Temaruka MpakTUYECKUX 3aHITHIA (CEMIHAPOB)

Tpyno-
€MKOCTb
(uac.)

CucreMHOE yIipaBJIeHUE
noptdenem

HNuBecTuiionHbIe MEHEIKEPBHI. Cuisl,
U3MEHSIONIME Teoputo. Teopust 1 MpUMEHEHUE.
bazpr  Jlanubix.  MHCTpyMeHTHI  aHaNIM3a.
Y4yaCTHUKM  MHBECTUILMOHHOTO nporecca.
Kmaccet  aktuBoB. CoOOTHOIIEHHWE pPHUCK /
JOXOJHOCTbh. PbiHOUHAs 3(h(peKTUBHOCTB.

4

[TocTpoenue nmoptdens

[Ipouiecc koHcTpyupoBanus nmoptdens. Moennb
I''Mapkosunia. Konnenmust 3 pexTuBHOCTH.
Axmmu U JoxoaHocTh moptdens. M3menenus
COOTHOIIIEHUN  PUCK/IOXOAHOCTH ¥  BECOB.
Kopotkass mpomaxka. TpeOyembie BXOIHBIE
JnaHHble. Pacnipenienenue akTMBOB.

Teopus pplHKa KanuTajia
" MPUKJIaTHON
nopTdebHBIA aHATTN3

CAPM. IIpeanosioxxeHus U 3HaYCHUS.

[Ipsimast peiaka neHHbIx 6ymar(SML) / Monenb
OIlCHKM  KanmuTadbHbIX akTuBoB (CAPM).
Ucnpasnennas CAPM. Mopgens ¢ OIHUM
uHAekcoM. OyHIaMeHTallbHbIe aTPUOYTHI.
VYmpasnenue JIEHE)KHBIMU CpEeICTBAMHU.
[Tporuno3upoBanue JICHEKHBIX MTOTOKOB.
VYmpaBnenue 3amacaMd U KOHTPOJb. CrocoOsbl
TTOBBIIICHHS a3 dexTuBHOCTH CHCTEMBI
MOCTaBOK.

Teopust apOuTpakHOU
OIICHKH /

Teopus apburpaxa. Mogens APT / Ilpomecc
apoutpaxa / BuepsiHounslie akropsl / LlenoBbie
cootHomenusi / Omnenka akmuid / IIpormecc




MynbTUUHIEKCHAS
MOJIEIh

apoburtpaxa / CpaBHEHHE paBHOBECHBIX MOJICIICH.
AHanu3 MYJBTUUHIEKCHOTO nopTderns.
MynbeTunHACKCHAsS Moens / I3mepenue pucka u
noxonHoctu / IlpumeHeHue MyJIbTHHHIEKCHOU
Mozaenu / Mopaenu KOMITO3UTHBIX aTpPHUOYTOB.
[Mpuxiaguoit moprdenbHbIM aHanmu3. AHaIU3
nopT¢heabHOro pHucKa u JIOXOJTHOCTH.
[octpoenue 3¢pdexruBnoro pponra / Ilposepka
Mozenel Beioopa moptdens

AHanu3 pucka
oOJmMranuii.

Teopus onenku. Ouenka nepneryurera / OneHka
obmuramuit / TeopeMbl OIEHKH OOJHMTaIUN.
Mropanusa. lropanuss U 4YyBCTBUTEIBHOCTH K
cTaBke TmponeHTa. Beimykiocts. [lompaBka Ha
BBINYKJIOCTh / JleTepMUHAHTHI BBIMYKJIOCTH /
[IpruMmeHeHne aHain3a BBIYKIIOCTU. PUCK CTaBKU
PEUHBECTUPOBAaHUA.  YIPABIEHUE  PHUCKOM
peunBectupoBanus / Ummynmsanus. [Ipemus 3a
puck. JleTepMHUHAHTBI KPEAUTHOTO KadyecTBa.
DyHIaMEHTAIbHBIE HWCTOYHUKU puUCKa. Puck
OpOIEHTHOW cTaBku / Puck mnokynareiabHOR
criocoonoctn / JlenmoBoit Puck / duHaHCOBBIN
puck / UyBCTBUTEIBHOCTh K KOMIIOHEHTaM PHCKa

[IpumeneHnne MeTo10B
MOJIeJIEH OLICHKH

Mopenu oueHku akuuid. Mozenb KanuTaln3auuu
TUBUIICHIIOB

CroumMoCcTh aKUMA W pa3IUYHbIE BXOIHBIE
JTaHHbIE.

OTHoleHNE 11eHa/TOX0T U JUCKOHTHAS CTaBKa /
Monenb KaruTaau3aiiu TUBUCH A
ynpouieHHass ¢opma / OlueHka JUCKOHTHOH
ctaBku / l{luknmdeckue komnanuu / [lpumenenune
TeXHUKU. PacTymme akmum ©W  MOJEINb
JNBYXCTaIUuMHOTO pocta. OLeHKa pacTylux
aKLUil. TexHuka PBIHOYHOM IpsAMOI
Hcnons3oBanne puIHOYHOM mipsiMoit / OreHka
OTIICbHBIX I[EHHBIX Oymar. BHepBIHOYHBII
daktop.  [IByxdakTtopHas  OIlEHKa  aKIUi.
Ynpouenue MOJICIIN KaIlluTaJIu3aluu
JTUBUJICH/IA.

Mopaenu oneHKn
AKTHBOB (COOCTBEHHOTO
Kanurazia): ynpoleHus
U TIpUMEHEHHUE

Hcnonb3zoBanue Mopener oueHku. PasBurne
CHCTEeMaTUYECKON OLEHKH akuuid. ['paxsMm u
Honn / Mogens AUBHACHAHOTO JUCKOHTA /
MHorokpatHas oneHka. [IpuMmeHeHue Tpex
craguitHoii DDM. Vipoiuenue tpex craiuiHON
DDM. J[loxoa, pocTt W mnepeoileHka. Mojaenb
onenku P/E-ROE. Q-otHomenme. YacTtHas
pPBIHOYHAs CTOMMOCTh. OKJIEKTUYHAs OLEHKA.
OueHnka u wu3MeHeHUs pucka. Pucku wu
JTUCKOHTHAsi craBka..Puck crtaBku mnpoueHra /
Puck mokynarenbHo# crnocobHocTH / busznec
PHUCK ¥ (PMHAHCOBBIN PUCK




MexyHapoaHbie
HUHBCCTUIINN

Pa3zmep rinobanbHOTO phIHKA aKTUBOB / XapakTep
COOTHOIIIEHUS] PUCK/TIOXOTHOCTh Ha TI00ATBHOM
pBIHKE aKTHBOB. [IpeumymecrBa
TuBepcuUKaIIN MEXIyHApOIHBIX
WHBECTUIIMM.  VI3MEHYMBOCTP  pPBIHKOB U
B3aWMHasE ~ Koppemsuus /  MUHHManbHas
JOXOJIHOCTh, TpeOyemas g MEXIyHapOIHOTO
BIO)KCHMS  KanuTana. BalloTHbIM — pHCK

dyHIaMEeHTalbHbIE JeTEPMUHAHTBI OOMEHHBIX
KypcoB / VYmpaBiieHHE BAJIIOTHBIMU PHCKaMH.
[TaccuBHast crparerusa. AKTUBHAs CTpaTErus.
OnTUManbHBIA ~ MEXAYHApOIHBIA  MOPTQENb.
Crtpareruu BbIOOpa aKIUN: MEXITYHAPOIHBIE
peiaky / Ouenka / @opmupoBanue nmoprhens

Ynpasnenue
nopTdeneM ooIuramii

BpemenHnass cTpykTypa CTaBOK MpOIICHTA.
KpuBas noxomnoctu u (opBapaHble CTaBKU /
Mopenu BpeMEeHHOM CTPYKTYpbI

Anamu3z  moptdens  obnuranuu. AKTHBHas
crtparerus mnoptdens oOmuranuii / IIporHos
CIICHapHeB. YCIOBHE OT3bIBa  OOJIMTalHH.
OrneHka BKJIOYEHHBIX onmuoHOB. OlieHKa
OT3BIBAEMBIX obnuranui. N3menenue
BOJIATWJIBHOCTH M CTOMMOCTH  OOJIMTAlIMiA.
H3meneHne kpenuTHOro kaudecrsa. M3meneHue
pevituara u sddextuBHoct / KoHTpons 3a
KauecTBOM obnuranuii. CBombl obnuranuii. CBor
3aMeHbl / MEeXpBIHOYHBIA CcBONl chpdjga /
Hanoroso - MOTHUBHUPOBAaHHbIN CBOIL.
HNuocTtpannsie obauramnuu. PeiHOYHBIN pa3mep u
xapaktepuctukn  /  JluBepcuduxanms — /
Bamtotasiii puck / XemKupoBaHWE BaOTH /
XapaKkTepUCTUKH JOXOJTHOCTb / puCK
XEIPKUPOBAHHBIX 00JIUTanui

10.

Ouenka
a3 exTuBHOCTH
noptdens

Onenka WHBECTULMOHHBIX cTpareruil. lLlemmn
B3aUMHBIX (POHAOB. BrluMcieHue noxomHocTu
donna. DPPEeKTUBHOCTH C MOMPABKOW HAa PUCK.
JI0XOqHOCTB Ha eIMHULly  pucka  /
HMuddepennmansuas noxonHocth (Anbsda) /

CpaBHeHHE KpUTEpPHUEB 3 PEeKTUBHOCTH.
Koapduumenra Illapna, Tpeiinopa, [xeHcena.
KommoneHTE! WHBECTUIIMOHHON
sbdexkruBaoctu. OtOop akmmii. PeiHOUHAs
CHHXPOHH3AIIHSL. Ananms yIIpaBIICHHUSI
HAJIMYHOCTHIO / BeposTHOCTH ycriexa. ATpuOyThI
JOXOJTHOCTH. JlonrocpovHble (178

CTpaTeruyecKoe  pacmpenesieHue aKTHBOB.
Onenka M3MeHEeHHH cocTaBa akTHUBOB. OlleHka
YIPaBJICHUS KJaccamMu aKTHBOB.
MynbTtrdakTopHas MOTpaBKa.
Nndpopmannonnoe otHomenue. CoenuHeHHE
KOMITOHEHTOB JOXOJHOCTH.




8. MaTepunajibHO-TeXHUYECKOE o0ecnevyeHne TUCHUIJIMHBI:

3aHsTHS POBOJSATCS B KOMIIBIOTEPHOM KJiacce (23 ayx), B KOTOPOil UMeeTcsi He00X0uMoe
obopynoBanue, B T.4. 21 pabouee mecto: cuct.6mok Celeron /2600 MHz/1280 MB/ 40 GB/DVD
ROM/ LCD monitor 17"+ 1 mpoextop + Touka nocryna WiFi

9. Un¢opmanmoHHoe odecnedyeHue TUCHHIIIMHBI
1. Dnektponno-o6ubnuoreunas cucrema PYJIH — 9bC PYIH http://lib.rudn.ru/MegaPro/Web
2. YHuBepcHuTeTCKast OMOIMOTEeKa OHJIAH
http://www.biblioclub.ru

3. OBC HOpaiir http://www.biblio-online.ru

4. HOBb Elibrary http://elibrary.ru

5. Koncynprant crynenta www.studentlibrary.ru
6. OBC «JIanb» http://e.Janbook.com/

7. 3BC HOpaiir http://www.biblio-online.ru

8. www.tradingview.com

9.finviz.com

10.barcharts.com

11. smart-lab.ru

12. morningstar.com

Pycckosizbiunbie UHTEpHET-pecypcebl:

www.erp-online.ru — O ERP-cucremax

www.fd.ru — XKypnan "®unancoBsiii aupexrop”

www.finam.ru — ®unancoBas nHboOpMaIus

www.finanaliz.ru — ®uHaHCOBEII aHATU3

www.finrisk.ru — ®uHaHCOBBIE PUCKH

www.forexpf.ru — ®unancosas unpopmarus s ppraka FOREX
www.fxclub.org — FOREX kiy6

www.mfd.ru — ®unancoas HHGpoOpmManus

www.mirfin.ru — Mup ¢punancos

www.micex.ru — MocKkoBCKasi MeXOaHKOBCKasi BaJIFOTHAs Onpika
www.pmfd.ru/iafd/index.html — MadopmarmornHoe areHTcTBO "®HHAHCOBBIN JOM"
WWW.prime-tass.ru — AreéHTCTBO SKOHOMUYECKOH HH(opMaIiu
www.rts.ru — Poccuiickasi ToproBasi CHCTEMa

www.rusbonds.ru — PeiHOK oOmuranmii

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

10. YyeOHo-MeTOANYECKOE 00ecneueHne JTUCITUILINHEIL:

a) OCHOBHasl IUTEpaTypa

1. bioxuna T.K. PeiHOK nieHHBIX Oy™mar. [Ipaktukym /T.K. broxuna. — M.: PY/IH, 2017.

2. bnoxuna T.K. Mupossie punancossie poiHku: yueonuk / T.K. bioxuna. - M.: IIpocnexkr, 2016.
3. l'amanoB A.B. PeiHOK eHHBIX Oymar: yueOHuk / A.B. 'anano — M.: Uadpa-M, 2018.

0) TOTOJIHUTENIbHAS JTUTEPATypa

1. Anamu3 nennbix Oymar [Tekcr] / I'paxem benmxamun, Joan JoBun; [lep. ¢ anr. - 3-e uza. - M.
: Bunbsamc, 2012. - 880 c. : mi. - ISBN 978-5-8459-1552-8

2. Strategic Asset Allocation: portfolio Choice for Long -Term Investors.: John Y.Campbell.2001.
3. Master the markets.: T. Williams. NY, Weley&Son. 2005

4. AkTyanbHbIe IPOOJIEMBI Pa3BUTHS 3aKOHOAATENLCTBA Poccuiickoit denepanuu 0 phIHKE IICHHBIX
Oymar / A. M. JlaniteBa // AkTyanbHbIE TPOOJIEMBI TPABOBOTO PETYIUPOBAHUS SKOHOMUYECKON


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/
http://www.tradingview.com/

nestenbHOcTH B Poccuu u Kurae. - CII6. : FOp. ¢daxk. u Jla6. cpaBaut.-npas. uccien. HUY BILD,
2012. - C. 229/276.

5. MuBecTuimu [31eKTpoHHbIN pecypce] : Yuebnoe nocodue. CrennanbaocTh 080105 — "duHaHCH
u kpequt" / O. A. AmmxmuHa, M. A. MapbsuHa. - 3JIeKTpOHHBIE TEKCTOBBIC JaHHKIE. - M. : 31-BO
PYJIH, 2011. - 149 c. - ISBN 978-5-20904057-6.

11. MeTtoanueckue yKazaHus AJs1 00y4alOIHUXCHA M0 OCBOCHUI0 TUCHMUILINHBI (MO1YJIs1)

JIst ycrenHoro OCBOSHHMsSI TUCHUIUIMHEL "YTpaBiieHne mopTdeneM akTUBOB" HEOOX0IUMO
JIEKIIMOHHBIE MaTepHayibl JOMOJHATh CAMOCTOSITEIbHBIM H3YYEHHEM CIELUUAIBbHON JUTEPaTypBhl.
Pemenne 3a1ay U KeWCOB MO KypCy SIBISIETCS HEOTHEMJIEMBIM YCIOBHEM OBJIQ/ICHUS HaBBIKAMU
(MHAHCOBOTO aHaJIM3a U NIPUHATHS (PUHAHCOBBIX PEIICHUI.

Texymuiuit KOHTPOJIb YCIIEBAEMOCTH OCYIIECTBIISETCS MyTEM OLIEHKH BBITTOJTHEHUS 33JaHUI 110
Kypcy. [IpomexyTouHas aTrecTanus IpoBoauTcs B (hopMme Tecta. IToropoe UCnbpITaHUE POBOJUTCS
B YCTHOU (popMme.

12. ®oHJ OLEHOYHBIX CPEACTB AJIsl MPOBEAeHHUs MPOMEKYTOUHOI aTTeCTANNH 00y4aI0IINXCS
1o AMCHUIJINHE (MOAYJII0)

Martepuansl s OLUEHKH YPOBHSI OCBOCHHS y4eOHOro MmaTepuana AUCHMIUIUHBL «YIpaBlIeHHE
noptdenemM akTUBOB» (OLIEHOYHBIC MaTepHallbl), BKJIIOYAIOIINE B ce0sl MepeyeHb KOMIIETECHIMN ¢
yKa3aHWEM »JTamnoB HUX (QOPMHUPOBaHUS, OIKCAaHUE TOKa3aTelied W KPUTEpUEB OLICHUBAHUSA
KOMIETSHIIM Ha Pa3fUYHbIX 3Tanax ux (popMupoBaHUS, OMHCAHHUE INKAJl OLIEHWBAHUS, TUIIOBBIC
KOHTPOJIbHBIE 3a/1aHUs UM UHbIE MaTepraibl, HEOOXOAUMBIE AJIs OLEHKU 3HAaHUH, yMEHUI, HABBIKOB
U (M) OTIBITA JESITEIBHOCTH, XapaKTePU3YIOIUX dTarbl (POPMUPOBAHUS KOMIIETEHIIMA B ITpoIecce
OCBOEHHUSI 00pa30BaTEIIbHON MPOrpaMMBbl, METOIUYECKUE MaTepraibl, ONpEAesionue Mpoueaypbl
OIICHUBAHMSI 3HAHUHN, YMEHUH, HABBIKOB U (WJIM) OMBITA JAEATEIHLHOCTH, XapaKTEPU3YIOIIUX dTaIlbl
dbopMHUpOBaHKS KOMITETCHIINM, pa3paboTaHbl B MOJTHOM 00bEME M JOCTYITHBI JJIsl 00YJaIOMUXCsl Ha
crpanune aucuuuasl B TYUC PY ITH.

[Iporpamma cocraBiena B coorBeTcTBuu ¢ TpedoBanusmu OC BO PY/TH.

Pa3patGorumk:

K.J.H., IOIEHT
DdunHaHCE ¥ KpEOUT I.®. A6pamon

PykoBoauTens nporpamMmsi:

JI.0.H., Ipodeccop A.Sl. BricTpskoB

3asenyrommii kadenpoi
dunaHchl ¥ KpeauT Al BeIcTpsakoB










