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1. EJIb OCBOEHMUSA JUCHUIIJIMHbI

HCHBIO OCBOCHMA AHMCHHUIIIMHBI ((praBJ'IeHI/Ie l'IOpT(beJ'IeM AKTHUBOB» ABJISICTCA
OCBOCHHUC CTyACHTaAMHU 3HAHUU U MPAKTUICCKUX HABBIKOB B I/II[eHTI/I(bI/IKaI_II/II/I, HU3MCPCHUHA U
YIIpaBJICHHUU aKTUBAMU NPEATIPUATHA.

2. TPEBOBAHMUSA K PE3YJIbTATAM OCBOEHUA JUCIUIIJIMHBI

OcBoeHne AUCHUIUIMHBI «YTpaBieHUE MopTdeneM aKTUBOB)» HAIpPABIEHO Ha
(dbopMupoBaHUE y 0O0YyUAIOIIUXCS CIETYIONINX KOMIETEHIIUHN (YaCTH KOMIETCHIINH):

Tabnuya 2.1. Ilepeuenv komnemenyuil, popmupyemuix y 00yuaowuxcs npu 0C80eHuUU
OUCYUNTIUHBL (DE3VILIMAMbL 0CBOEHUSL OUCYUNTUHDL)
NuankaTopsl 10CTHKEHUS] KOMIIETEHIINT

(B paMKax TaHHOW JUCITUTUTHHBI)
ITKO-3.1 - CnocobeH chopMynupoBath poib
(YHKITMOHATBHBIX 0053aHHOCTEH B chepe CTPaxoBou
NEeSATCIIEHOCTH
Cnocob6Hocth oprann3oBath |I[TKO-3.2 - CriocoOeH miaHupoBaTh MEPOIIPHITHS U
paboty cdepe cTpaxoBaHusi | (PHUHAHCOBBIC MTPOLIECCHI B IESIX 00CCIICUCHUS
HEOOXOUMOT0 pe3ysIbTara
[TIKO-3.3 - CiocobeH ocymecTBIsATh MOHUTOPUHT U
KOHTPOJIb B chepe cTpaxoBaHus

HIugp Komnierenunus

[1KO-3

3. MECTO JUCIIUMIIJIMHBI B CTPYKTYPE OII BO

JucnurmirHaa « YpaBiaeHrue mopTdeneM akTHBOBY» OTHOCUTCS K 4acTH, (OpMHUpPYEMOi
y4acTHHKaMH 00pa3oBaTesibHbIX oTHoweHu# 6i1oka b1 OIT BO.

B pamkax OIl BO oOydaromnuecss Takke OCBAaWBAIOT JAPYTHE JUCIUIUTMHBI W/HIIN
MPaKTUKH, CIIOCOOCTBYIOIINE JOCTHIKCHHIO 3alNIAHUPOBAHHBIX PE3yJIbTaTOB OCBOCHHS
JTUCIUTITUHEI «YTIpaBlieHre NopTdheneM aKTHBOBY.

Tabnuya 3.1. Ilepeuenv xomnonenmos OII BO, cnocobcmeyiowux 00CMUICEHUIO
3aNJIAHUPOBAHHBIX PE3YIbMAMO8 0CEOEHUS OUCYUNTUHBL

IIpexmecrByromue IHocaenyromme
Hudp Haumenosanue ;mcfmlimnﬂblyMol;yﬂn, ):[I/ICIII/IIIJII/II]I-I);I/;IHO)I)’JII/I,
KOMIeTeHIHUH . .
NPaAKTHKHU NPaKTHKHA
HNudopmanmoHabie
CUCTEMBI B dKOHOMHUKE
Cnoco6HOCTh PBIHOK 1IEHHBIX Oymar
OpraHu30BaTh paboTy B | OUHAHCOBBIC PHIHKU
KO-3 (UHAHCOBBIX VnpapieHue KanuTanoMm |
MOIpa3IeNICHUSX OpTraHu3aIuu
OpraHusanuii u Ha YrpasieHue THIHBIMUA
(UHAHCOBOM pBIHKE dbuHaHCAMH
VYnpasienue noprgenem
[IEHHBIX Oymar

* - 3aI0JIHSIETCS] B COOTBETCTBHMHM ¢ Marpuueid komnerenuuii u CYIT OIT BO



4. OFBEM JUCHUNJIMHBI U BUJbl YYEBHOU PABOTHI
OO01as Tpy10eMKOCTh AUCHUIUIMHBI « Y TIpaBiIeHUEe NOPTQeeM aKTUBOBY COCTaBISIET

3 3a4ETHBIX E€IMHHAILI.

Tabnuya 4.1. Buow yuebnoii pabomsi no nepuodam oceéoenus OII BO ons QUHOH
G opmvl 00yueHUs

Buji yue0Hoit padoThI BCaIE};O’ 5 Cega ech(;,l) 5

Konmaxmmnas paboma, ax.u. 51 51
B TOM YHCJIE:
Jlexuuu (JIK) 17 17
JIaboparopusie pabotsl (JIP)
[Mpaktrueckue/cemunapckue 3austus (C3) 34 34
Camocmosmenvras paboma o0y4arOwuxcs, ax.u. 39 39
Koumponw (ax3amen/3auem c oyenxoii), ax.u. 18 18

aK.d. 108 108
O01asi TPY/10€MKOCTb TACHHILTHHBI —— 3 3

5. COAEP KAHME JUCHUIIJIMHBI

Tabnuya 5.1. Cooeporcanue oucyuniunsl (MoOYJs) no 8udam yuyebHou pabomol
HaumenoBanmue pasaeina Bup yuyeonoi

Conep:xanue pasnesa (TemMbl)

AHCUMILINHBI padoTnr*
Cucremnoe ympasienue |HBecTHIOHHBIE MeHeTKepbl. CHIIbI,
noprdenem M3MEHSIIOIINE TeOpHI0. Teopus U MpUMEHEHHE.
basel JlanHbIX. IHCTpyMEHTHI aHAIN3a.
- Py JIK-1,C3-3

Y4acTHUKY UHBECTUIIMOHHOTO MTpoLiecca.
Knaccer aktuBoB. COOTHOIIIEHHE PUCK /
JIOXOIHOCTh. PeiHOYHAst 5D PEKTUBHOCTS.
[Toctpoenue noptdens [Ipomnecc koHCTpyHpoBaHus noptdens. Moaens JK-1,C3-3
I"'.'Mapxkosuna. Konuenus 3¢ (hekTuBHOCTH.
AKIMH U T0XOAHOCTH noptdens. smeHenus
COOTHOILIEHUH PUCK/I0XOTHOCTh U BECOB.
Koportkast nponaxa. TpeOyemble BXOIHbIE
JaHHblE. PacnipeniesieHne akTHBOB.

Teopus peiaka kanutana | CAPM. IIpenmonoxxeHust U 3HAYCHHS. JK-1,C3-3
Y IPUKJIATHON [Tpsimast peiaka neHHbix Oymar(SML) / Monens
nopTQenbHbIN aHaIN3 oumeHKM  KanmutanbHeix  aktuBoB  (CAPM).

Ucnpaenennas CAPM. Mogens ¢ ogHUM
uHAeKkcoM. OyHIaMEeHTaNbHbIE aTPUOYTHI.
VYrpaiieHue AeHEeKHbIMU CPEJICTBAMHU.
[IporHo3upoBaHue IEHEKHBIX TOTOKOB.
VYnpasnenue 3armacamMu U KOHTPOJib. CriocoObl
MOBBITIICHUS 3P (HEKTUBHOCTH CHCTEMBI TOCTABOK.
Teopus apouTpakHoM Teopus apoutpaka. Moaens APT / TIpomecc JK-1,C3-3
oreHKu / apoutpaxka / BuepsiHounsie (akropsl / LleHOBBIE




HaumenoBanme pasaesa
AUCHMILINHBI

Conep:xanue pasjea (TemMbl)

Buna yueonoii
padoTnr*

MynbTUMHIEKCHAS
MOJIETIb

cootHomeHus / Ouenka akmwii / [Tporecc
apOutpaxa / CpaBHEHHE PaBHOBECHBIX MOJICIICH.
AHanm3 MyJIbTHUHICKCHOTO MOPTHEs.
MynbsTuuHaekcHas Moelns / 3mMepenune pucka u
noxoanoctu / IlpumeHenne MyJIbTHUHIEKCHON
Mozenu / Moien KOMIIO3UTHBIX aTpUOYTOB.
[Tpuknaanoii mopTdenbHblii aHATN3. AHAIN3
noptdenpHoro pucka u goxoauoctu. [loctpoenue
s dextuBHoro dpponra / [IpoBepka Moxenei
BbIOOpa mopTdens

AHanu3 pyucka o0JIMraIum.

Teopus orenku. Ornerka nepreryurera / OneHka
obusturaruii / TeopeMbl OLEHKH OOJIUTAITHIA.
Hropamus. ropanusi 1 9yBCTBUTEIBHOCTD K
cTaBKe mporeHTa. Boimyknocts. [lonpaBka Ha
BBIITYKJIOCTH / JleTepMUHAHTHI BBITYKIIOCTH /
[Ipumenenue aHanusa BHITYKIOCTH. Prck cTaBku
PEUHBECTHPOBAHUS. Y IPABICHUE PHCKOM
peunBectupoBanus / Ummynuzanus. [Tpemus 3a
puck. JleTepMHHAHTHI KPSTUTHOTO KauyecTBa.
dyHIaMeHTaTbHbIe HCTOYHUKHU prcka. Puck
MIPOLIEHTHOM cTaBKH / PUCK mOKymarepHOU
criocoonocTu / JlenoBoii Puck / ®uHaHCOBBIN
puck / UyBCTBUTEIBHOCTh K KOMITOHEHTaM PHCKa

JK-1,C3-3

IIpuMeHeHne METO0B
MOJIEJIEN OLIEHKH

Mopenu olleHKH akiuii. MoJieip KaouTaan3aluu
JUBHICHOB

CTouMOCTh aKUUMUA W pa3iIUuyHbIC
JIaHHEIC.

OTHOIIIEHHE 1IeHA/T0X01 ¥ TMCKOHTHAs CTaBKa /
Mopens KanuTaln3alui JHBHACHA:
ynpoieHHas ¢popma / O1ieHKa TUCKOHTHOM
ctaBku / [luxknnueckue komnanuu / [lpumenenue
TeXHUKH. PacTymiye akuuu u Mozelb
JBYXCTaIMAHOTO pocTa. OLIeHKa PaCTyIIUX
akuuil. TexHuka peIHOYHOM IPSIMOU
Hcnonws3oBanne perHOUHOM mpsiMoii / O1ieHKa
OTJICNBHBIX [IEHHBIX OyMar. BHephIHOUHBIH
¢bakrtop. JIByxdakTopHas OIleHKa aKIUH.
VYhpoienre MoAeNu KanuTaIu3alui IUBUACH/IA.

BXOOHBIC

JK-2,C3-3

Monenu olieHKHA aKTUBOB
(coOcTBEHHOTO
Kanurasa): yInpoueHus u
MIPUMEHEHHE

Hcnonb3oBanue Moaenen oneuku. Pa3surue
CHUCTEMaTUYECKOU olleHKkH akuuid. ['paxom u Joan
/ Mojenb IUBUACHIHOIO JUCKOHTA /
MHorokpartHas oueHka. [Ipumenenue Tpex
craguitnoit DDM. YVnpoienue Tpex cTaauitHoi
DDM. Jloxon, poct u nepeouenka. Mojenb
orneaku P/E-ROE. Q-otHomenue. YacTHas
pPBIHOYHAS CTOMMOCTH. DKIIEKTHYHAsI OLICHKA.
OrneHka 1 U3MEHEeHHs pUcKa. Pucku u
JMCKOHTHas cTaBKa..Puck cTaBku mporeHTta /

JK-2,C3-3




HaumenoBanme pasaesa
AUCHMILINHBI

Conep:xanue pasjea (TemMbl)

Buna yueonoii
padoTnr*

Puck nokymarenbHo# criocobnoctu / busnec puck
1 (UHAHCOBBII PUCK

MexnyHapoaHbIe
WHBECTULIUU

Pa3mep riio0anbHOTO peIHKA aKTUBOB / XapakTep
COOTHOILIEHUS PUCK/I0XOIHOCTh Ha IJ100aIbHOM
pbIHKE akTHBOB. [Ipenmyiecrsa
JIUBEPCU(PUKALIMA MEXyHapOAHBIX MHBECTHLIMU.
V3MEeHYHBOCTD PHIHKOB M B3aUMHasi KOppesiist /
MunHuManbHas J0XOAHOCTb, TpeOyemas i
MEX1YHapOAHOIO BJIOKEHUS KanuTaa.
Bantotnblii puck. @yH1aMeHTaIbHbIC
JIeTEPMHUHAHTBI OOMEHHBIX KypcoB / YIpaBieHue
BaIIOTHBIMU puckaMu. [laccuBHas cTpaTerus.
AxrtuBHas crparerusi. OnTuMaibHbINA
MEXyHapoAHbI nopTdens. CTpaTeruu BIOOpa
aKIuii: MeXIyHapoaHble peiHKH / Ouenka /
dopmupoBaHue nopTdens

JK-2,C3-3

VYnpasnenue noprhenem
oOJymranuii

Bpemennas ctpykTypa craBok nponenrta. Kpupas
JOXOMHOCTH U (opBapaHbie cTaBku /| Mojenu
BPEMEHHOM CTPYKTYPBI

Amnanu3z noptdens obnurauuu. AKTUBHAS
crparerus noprdens odnuranuii / [IporHos
CIIeHapHeB. Y cJIoBHE OT3bIBa obmuranuu. OneHka
BKJIFOUEHHBIX ONMIKMOHOB. OlleHKa OT3hIBAEMBbIX
obnuranuii. I3MeHeHue BOJIaTHIIBHOCTH U
CTOMMOCTH oOsuranuii. MiaMeHnenue kpe1uTHOro
KadecTBa. MI3MeHeHHe pelTUHra U

s dextuBHocTH / KOHTpOIIH 32 KauecTBOM
oOmuramii. CBomsl oOimranuii. CBOIT 3aMeHBI /
Me:xpbiHOUHBIN cBoM cripaa / Hanoroso -
MOTHBHUPOBaHHBIN cBonl. IHOCTpaHHBIE
oOnuranuu. PeiHOUHBIN pa3mep u
xapakrtepuctuku / JluBepcuduxanus / BamoTHbii
puck / XemxkupoBaHue BaarOThI /
XapaKTepUCTUKHU JOXOJAHOCTH / PHCK
X€JKMPOBAHHBIX OOJIUTaIHii

JK-2,C3-5

Onenka 3¢ eKTUBHOCTH
noprdens

OneHka HHBECTULIMOHHBIX cTpareruii. Llenu
B3aUMHBIX (POHIO0B. Bbuncnenue 10X0aHOCTH
¢donma. OpPeKTUBHOCTD C MOMPABKOI Ha PUCK.
JIOXOTHOCTh Ha eAUHUILY pHcKa /
Juddepennmanbaas 10X0aHOCTh (Anbda) /
CpaBHeHue kpurepueB 3P PEeKTUBHOCTH.
Koadduuuenta [lapmna, Tpeiinopa, [IxeHcena.
KommnoneHTs! MHBECTULIMOHHON 3((EKTUBHOCTH.
OT10op axiuii. PeiHOYHAST CHHXPOHU3ALIIHSL.
AHanm3 ynpapieHUs] HATHYHOCTHIO /
BepositHOCTh ycriexa. ATpuOyTHI JOXOAHOCTH.
Jlonrocpo4HbIe LENN: CTPATETUIECKOe
pacnpeneneHue akTuBoB. OLieHKa U3MEHEHU
cocTtaBa akTUBOB. OIeHKa yIIpaBJICHUS KJIacCaMU

JK-4,C3-5




HaumenoBanme pasaesa

e Conep:xanue pasjea (TemMbl)

Buna yueonoii
padoTnr*

aKTHUBOB. MynbTH(aKTOpHAS MOTPaBKa.

KOMIIOHCHTOB AOXOAHOCTH.

HNudopmanmonnoe otHomenue. CoeuHeHne

* - sanonusiercs Tobko 1o QUHOM dopme obyuenus: JIK — nexyuu; JIP — na6opamopnsie pabomol; C3 —

CceMuHapcKue 3aHamus.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCHUIIJIMHBI

Tabauya 6.1. Mamepuanvro-mexuuyeckoe obecnevenue OUCYUNIUHbL

Tun aynuropun OcHanleHue ayiuTOpuu

Crneuuaau3npoBaHHOe
yueOHOe/1adopaTopHoe
o6opynoBanme, [1O u
MaTepHaJIbl 1J151 0CBOEHHUS
AUCIHUTLTUHBI
(mpu HEOOXOAMMOCTH)

KomneloTepHblii  Kiacc [isl  TPOBEICHUS
3aHITHHA, TPYNNOBBIX W WHIUBUAYATbHBIX
KOHCYNIbTAIlMid,  TEKYIIero  KOHTPOJS |
KoMmbloTepHblii | IPOMEXYTOYHOM aTTeCTallid, OCHAICHHAS
KJtacc NePCOHATBHBIMH KOMITBIOTEPAMH (B
KOJIMYECTBE__IIT.), JOCKOH (dKpaHOM) W
TEXHUYECKUMHU CpPEACTBAMH  MYJIBTHMEINA
IIPE3EHTALAMN.

ayn. 430

Mono6aok Lenovo AlO-
300-22I1SH Intel 15 2200
MHz/8 GB/1000
GB/DVD/audio, monuTop
21"

MS Windows 10 64bit
86626883

Microsoft Office 2016
86626883

Expert Systems 18487N
SAP norosop Ne C-16/15
Kopnopauus I"anaktuka
free

Cucrema BOCT-OOUC
40475

Eviews10 70U00460
7-Zip free

FastStone Image Viewer
free

FreeCommander free
Adobe Reader free
K-Lite Codec Pack free
Anb1-UHBect Cymm 8
95326045
Anpr-Ounancer 3 80603974
MS Power BI Desktop free

* - ayauTopus ISl CaMOCTOSTENbHON paboThl o0yuaromuxcs ykassiBaercs OBA3ATEJIBHO!

7. YYEBHO-METOANYECKOE n
OBECIIEYEHUE JUCIUIIJINHBI

NHPOPMAIIMOHHOE




OcHosnas rumepamypa:

1. bnoxuna T.K. PeiHok niennbsix Oymar. Ilpaktukym /T.K. broxuna. — M.: PY]IH,
2017.

2. biioxuna T.K. Mupossie ¢unancoBbie pbiaku: yueOnuk / T.K. brnoxuna. - M.:
[Tpocnexkr, 2016.

3. T'amanoB A.B. PoeiHOK 11eHHBIX Oymar: yue6uuk / A.B. I'aganos — M.: Uudpa-M,
2018.

Jononnumenvhas aumepamypa:

1. Ananu3 nennbix oymar [Tekct] / I'paxem benmxkamun, Jlonn Hasum; Ilep. ¢
aHrI. - 3-e u3a. - M. : Bunbsamc, 2012. - 880 c. : un. - 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. AxTtyanbHble TPOOJIEMBI pa3BUTHUS 3aKOoHOAaTeNnbcTBa Poccuiickoit denepanyu
0 pbiHKe IeHHbIXx Oymar / A. M. JlanteBa // AxryaibHbie NPOOJIEMBI TPABOBOTO
peryIupoBaHusl IKOHOMUYECKOH nearenbHocTH B Poccun u Kurae. - CII0. : FOp. dak. u Jlab.
cpaBHUT.-TipaB. uccien. HUY BIID, 2012. - C. 229/276.

5. NuBectuninu [3nexTpoHHBIN pecype] @ YueOHoe mocobue. CrnenuaibHOCTh

080105 — "dunancet u kpeaut" / O. A. Ammxmuna, M. A. MapbuHa. - 3IEKTPOHHBIC
TeKCTOBBIE JaHHbIE. - M. | U3n-Bo PYJIH, 2011. - 149 c. - ISBN 978-5-20904057-6.

Pecypcwr ungpopmayuonno-menexommynurxayuonrnot cemu « Mumeprempy:

1. 9BC PY/IH u croponnue 9BC, kK KOTOPBIM CTYJE€HThl YHUBEPCUTETA UMEIOT IOCTYII
Ha OCHOBAHUU 3aKJIIOUYEHHBIX JI0TOBOPOB:

- DIIeKTPOHHO-OMOIMOTEUHAS cucrema PYJIH — 29bC PYJIH
http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcuteTckas oubdanoreka onnaia» http://www.biblioclub.ru

- OBC lOpaiir http://www.biblio-online.ru

- DBC «KoncynpTanT ctyaeHTay Www.studentlibrary.ru

- OBC «Jlanw» http://e.lanbook.com/

- OBC «Tpounkuii MocT»

2. ba3bl TaHHBIX ¥ TTOUCKOBBIE CUCTEMBI:

- OJIEKTPOHHBIH (OHJ TPABOBOM M HOPMATHUBHO-TEXHUYECKON JOKYMEHTALUU
http://docs.cntd.ru/

- mouckoBas cucreMma Aunexkc https://www.yandex.ru/

- mouickoBas cucrema Google https://www.google.ru/

- pedepaTuBHas 6aza JTAHHBIX SCOPUS
http://www.elsevierscience.ru/products/scopus/

Yuebno-memoouueckue mamepuanvt 011 camocmosmenvbHou pabomol 00y4aArOUUXCSL
npU 0C80EHUU OUCYUNTUHBY/MOOYIAE:

1. Kypc neknuii no nucuuiiiuHe «YpasieHue noprdeneM akTuBOBY.

https://esystem.rudn.ru/course/view.php?id=10391


http://lib.rudn.ru/MegaPro/Web
http://www.biblioclub.ru/
http://www.biblio-online.ru/
http://www.studentlibrary.ru/
http://e.lanbook.com/
http://docs.cntd.ru/
https://www.yandex.ru/
https://www.google.ru/
http://www.elsevierscience.ru/products/scopus/

* - Bce y‘lC6HO-MCTO):[I/I‘{eCKI/Ie MaTcpualbl IJid CaMOCTOSTEIbHOU pa6OTLI 06yqafom1/1xc;1

pa3MemIarTcs B COOTBETCTBUM C IEHCTBYIONINM MOPSIKOM Ha cTpanulle qucuuiminasl B TYHC!

8. OIEHOYHBIE MATEPHUAJIbI M BAJUIBHO-PEUTUHI OBASA
CUCTEMA OHEHUBAHUA YPOBHA CO®OPMHUPOBAHHOCTHU
KOMIIETEHIMU 1O IUCHUIIJIMHE

OneHouHble MaTepuanbl U OaNIBHO-PEUTHHIOBasE cUcTeMa™® OLEHUBAHUS YPOBHS
c(OpMHUPOBAHHOCTH KOMIETEHIINH (4aCTH KOMIIETEHLIUI) [10 UTOTaM OCBOEHUSI AU CLIUILINHBI
«YmpasieHue noprdeneM akTUBOBY NpecTaBieHsl B [Ipunoxenun k Hactosmen Paboueit

IIporpaMme JUCHUIIIINHBI.

* - OM u BPC ¢popmupyroTcsi Ha OCHOBaHUH TPEOOBAaHUIT COOTBETCTBYIOIIETO JIOKATLHOTO HOPMATHBHOTO
akta PYJIH.

PASPABOTUMKMU:
JoueHT, «DMHAHCHI M KPeIuT» e Aopamos I'.D.
Vv’
Homxnocts, BYII IToanuce ®Gamunus U.0.
H.o. 3aB. kadenpoit «PHHAHCHI
U KpeauT» T “EM “puropbena
HaumenoBauue BYTI Honnq’éb ‘ L/ ) ®amunus 1.0.
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