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|. OPTAHU3ALIMOHHO-METOIUYECKHUI PA3JIEJ

]_Ie.]'lb H 321a4Y1 0CBOCHUSA JUCHUIIIMHbI

Lenpro IMCUMIIIMHEL «YIpaBIeHHE UHBECTULIMOHHBIM HOPT(EeIeM» SBISETCS YCBOSHHUE
TEOPETUYECKUX M MPAKTUUYECKUX OCHOB 10 (OPMHUPOBAHUIO HHBECTHUIOHHBIX
noptdeneil M ynpaBneHHs UMM C TMO3WLIUH Pa3IMYHBIX CTPATETHUH VI JTOCTH)KEHUS
ONTHUMANBHBIX, C TOYKH 3PEHUS HHBECTOPA, COOTHOIIEHHUI TOXOAHOCTH U PUCKA.

3ajaun AUCHUTUTHHEL «YTIPaBIeHHE HHBECTHIIMOHHBIM MTOPTHEIeM»

» B M3YYCHHH TEOPETHUYCCKUX OCHOB B 00JIACTH MOPT(HENTHHOIO HHBECTUPOBAHUS;

» B M3y4YEHHMH OCHOBHBIX CTPATEruil MOpTHETbHOr0 HHBECTUPOBAHUS;

» B OpuOOPETEeHHM CTYJCHTAMH TMPAKTHYECKHUX HABBIKOB MO (HOPMHPOBAHUIO
WHBECTUIIMOHHBIX MOpTheNeil ¢ NpuemMieMbIM 11 HHBECTOPA COOTHOIICHHEM
PHUCK/TOXOTHOCTB;

» B (OPMHPOBAaHMM MPAKTHYECKUX HABBIKOB [0 MPOTHO3UPOBAHHUIO OXKHIAEMOMN
JIOXOMHOCTH M PUCKA WHBECTHUIIMOHHOTO MOPT(HENs B 3aBUCHMOCTH OT BBIOPAHHOMN
CTpaTeruu yrpasieHus chOpMHUPOBAHHBIM MOPThenem;

» B yMEHUH OLIEHUTH 3P PEKTUBHOCTD YIIPaBIeHHs CHOPMHUPOBAHHBIM MTOPTQEIEM.

MecTo TUCHUILINHBI B CTPYKTYpe 00pa30BaTeIbHOI MPOrpaMMbl
JductmuimHa «YTpaBieHHe WHBECTUIIHOHHBIM TIOpTdeneM», OTHOCHTCS K YacTH,
(dhopmupyemMol ydacTHUKaMK 00pa30BaTEIbHBIX OTHOIICHHH

O0beM AMCHUTIJIMHBI U BUBI Y4eOHOH padoThI

Tabmuua 1
Bcero yacoB no ¢oopmam o0yueHust |
IMoka3aTenn od0beMa THCHUNIHHBI
ounaa | ouno-3aounas |  3aoumnasn
O0BEM IUCIUILINHEL B 3a4E€THBIX €UHUALIAX 4 3ET
O0BbeM IMCIUILIMHEL B aKaj.uacax 144
[TpomexyToYHas aTTeCTaLVIL:
dopma I IK3AMEH )
KonTakTHas padoTa o0yyaromuxcs ¢ 58 34 )
npenoaasareieM (Konrakr. yacel), Bcero:
1. AynutopHas pabota (Ayn.), akaj. 4acoB 54 30 -
BCETO, B TOM UHCIIE:
- JICKINH 24 12 -
- IPAaKTUYECKUE 3aHATUS 30 18 -
- TabOpaTOpHbIC 3aHATHS - - -
B TOM YHCJIE IPAKTHYECKAs IIOTOTOBKA - -
2. npuBunyansHele koHCynpTanun (UK) - - -




3. KonTakTHast paboTa 1o MpOMeXyTOUHOU
arrecramuu (Karr)

4. Koncyspraims nepes sk3amenoM (K39) 2 2 -
5. KonraxtHas paboTa 1o IpoMexxyTOIHOH -
aTTeCTalllH B IEPHOJ 9K3. CECCUU / CECCUH 2 2
3a0uyHHKOB (KaTTaK)
CamocrosTeabHas padora (CP), Bcero: 86 78 -
B TOM YHCJIE:
® caMOCTOsTENbHAS paboTa B IEPUO IK3. 32
ceccuu (CPak) 32
e camocrosTenbHas pabora B cemectpe (CPc) 54 46 -

KYpPCOBYIO paboTy

B TOM YHUCJIC, CAMOCTOATCIIbHAsA pa60Ta Ha

e mydenue JOP

® U3Y4YCHHC OHHaﬁH-Kypca MM €TI0 YaCTH -

IPYHIIOBOTO MPOEKTa

®  BBINIOJITHCHUEC WHAWBUAYAJIBHOTO UIIN

® u JOpyaue 8uobl

IlepedyeHb MIAHMPYEMBIX Pe3ya1bTATOB 00yYeHHS 10 AUCHUILINHE

Tabnuua 2

®opmupyemble

KOMIeTeHIUU
(k00 u naumenosanue

Komnemenuuu)

HNHIuKATOPBI A0CTHAKEHUS
KOMIIeTeHIU I
(k00 u naumenosanue
unouxkamopa).

Pe3ysbTarbl 00y4eHuUs (3HaHUA,
yMeHU)

TIK-1 — cnocoben
OCYIIECTBIISATH MOHUTOPHHT
KOHBIOHKTYPBI PhIHKA
0aHKOBCKHX YCJIYT, PhIHKA
LEHHBIX OyMar, HHOCTPAHHOM
BaJIIOTHI, TOBAPHO-CHIPHEBBIX
PBIHKOB

[1K-1.1. [IpoBoauT
uccie0BaHus (PUHAHCOBOTO
PBIHKA U H3yUCHHUE
HpeuIoKeHNH (pUHAHCOBBIX
ycuyr (B TOM 4ucIie
JEUCTBYIOIIUX MPaBUI U
ycIloBuH, TapudHoi
MOJIUTUKY U JEHCTBYIOIHX
(hopM TOKyMEHTAIIN)

TIK-1.1.3-1.3HaeT KOHBIOHKTYpY U
MEXaHU3MbI QYHKI[MOHUPOBAHHS
(DMHAHCOBBIX PHIHKOB

TIK-1.1.3-2. 3Haet ocHOBBI
(hopMHPOBaHHUS U CTPYKTYPY
COBPEeMEHHOH (puHAHCOBOM
CHCTEMBI, HICTOPHIO €€ Pa3BHUTHS;
TIOZIXOMBI K OIPEIEIICHHIO
CTPYKTYpHI (PUHAHCOBOTO PHIHKA U
OLICHKH €r0 KOHBIOHKTYPBI
TIK-1.1.Y-2 YMeer naBath OLEHKY

COCTaBy, CTPYKTYype "
3(GGEKTUBHOCTH  HCIIOIB30BAHHUS
UHCTPYMEHTOB (rHAHCOBOTO
PpBIHKA, MPOU3BOIUTH

HHOOPMAIHOHHO-aHATTU THYECKY O
paboTy 1O pBIHKY (HHAHCOBBIX
MPOAYKTOB U YCIIyT




[1K-1.2. OcyecTBusier
MOHUTOPUHT
MH()OPMAIIMOHHBIX
HCTOYHHUKOB (PHHAHCOBOH
UHGOPMAIINH; aHAIU3
COCTOSIHUS U
MPOTHO3UPOBAaHNE U3MEHEHHI
WHBECTUIIMOHHOTO 1
UH(OPMALMOHHOTO PHIHKOB

TIK-1.2.3-2. 3Haer TexHOIOrHU
cOopa repBUYHON (PHHAHCOBOM
nH(bOpManun

T1K-1.2.3-3 3naet meToasl cOopa,
00paboTKU 1 aHaIU3a
HUHGPOPMALIUH C IPUMEHEHHEM
COBPEMEHHBIX CPEIICTB CBSI3H,
anmapaTHO-TEXHUYECKHX CPEICTB
Y KOMITBIOTEPHBIX TEXHOJIOTHH
TIK-1.2.Y-2. YMeeT npuMeHsTh
YHHUBEpCAIbHOE U
CIIeNUaTN3UPOBAaHHOE
IporpaMmHoe obecredeHue,
Heo0XoquMoe It cOopa U aHanm3a
vH(pOpPMAIHU 0 PUHAHCOBOMY
PBIHKY ¥ (PUHAHCOBOMY
COCTOSTHHIO €TI0 YYaCTHUKOB

[IK-1.5. CocraBnsier
opoOHbIE acnopTa
(PMHAHCOBBIX MPOYKTOB

TIK-1.5.3-1. 3naer xapakTepuCTUKU
(DMHAHCOBBIX MPOIYKTOB U YCIIYT, B
T.4. 0a30BEIe 0aHKOBCKHE,
CTPaXxOBble M HHBECTHIHOHHEIC
MPOAYKTHI M YCIYTH

TIK-1.5.3-2. Texnonoruu cobopa
MepBUYHON (PUHAHCOBOM
HHpOPMAIMU

TIK-1.5.Y-2. IIpousBoauts
MH()OPMAIMOHHO-aHATTUTHIECKYIO
paboTy MO pBIHKY (UHAHCOBBIX
HPOAYKTOB U YCIIYT.

[TK-4 - crtocoOeH BBISBIIATS,
aHaJM3UPOBATh U OLICHUBATH
SKOHOMUYECKHE U
(DHHAHCOBBIC PHCKH
KOMIIaHW, OPTaHOB BJIACTH,
HaCEeJICHHSI, PUCKH
(YHKIHOHHPOBAHHUS
HAI[HOHAIBHBIX 1
MEXIyHapOIHBIX
(DUHAHCOBBIX PHIHKOB

[1K-4.1. Ananu3upyet 1
OLICHUBAET Pa3/IUYHbIC BUIbI
(hMHAHCOBBIX PUCKOB B
paspese OTJCIbHBIX BUIOB
JESTENBHOCTH CyOBEKTOB
Makpo- U MHKPO-ypPOBHEH,
PHUCKOB (DYHKIIIOHUPOBAHUS
HAaLMOHAIBHBIX U
MEXIyHapOIHbBIX
(DMHAHCOBBIX CHCTEM U
(DMHAHCOBBIX PHIHKOB

T1IK-4.1.3-1. 3HaeT HCTOUHUKH
HOJTy4eHHS JaHHBIX O COCTOSIHUU
(DMHAHCOBOI CHCTEMBI, CETMEHTOB
(hMHAHCOBOTO PBIHKA IS
BBISIBJICHUS, aHATIM3a U OIICHKH
TIOTCHIHAIBHBIX (DHHAHCOBBIX
PHCKOB SKOHOMHYECKHX areHTOB.
T1K-4.1.3-2. 3HaeT MeToabI
aHaJIN3a U OLICHKU PHCKOB C
TIO3UIMHU UX UIEHTU(HUKAIINH 110
(YHKIMOHATIBHBIM 00IaCTAM
T1IK-4.1.Y-1. YmeeT mpoBoIUTh
aHaJM3 Pa3INIHBIX PHCKOB B
3aBHCHMOCTH OT LieJieil U B paspese
OTZEJIBHBIX BUJIOB PUCKa Ha
OCHOBE YCTaHOBJICHHBIX




METOJMYECKHX IPHHIIUIIOB U
MOJXO/IOB.

T1IK-4.1.Y-3. Ymeer
pa3pabaTbIBaTh OT/ACIbHBIC
(YHKUMOHATBHBIC HAIPABICHHS
YIPABJICHUS PUCKAMHU
T1IK-4.1.Y-4. Ymeer oTOuparth
MOIXOJSIIINE METOJIBI BO3ICHCTBUS
Ha OT/ICJIbHBIC BUJIBI PHCKOB H
3¢ PEKTUBHO TPUMEHSTH HX C
YYETOM HX




1. COAEP)KAHUE JUCIUIIJINHBI

JTalbl (l)OpMPIpOBaHl/Ifl U KPUTEPUH OLCHUBAHUA Cq)OpMHpOBaHHOCTl/I KOMl'leTeHIH(lﬁ

Tabmauma 3

HaumeHoBaHme pa3aesia, TEMbI

Ne n/n TpyaoeMKoCThb, aKaieMHYeCKHEe Yachl
TV CIATLTHHBI
2 -
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Cemectp 7
1. Tema 1. Teopernueckue ocHOBBI 4 4 - - 8 16 TIK-1.1. IK-1.1.3-1 0. T. I
NopT¢eabHOr0 HHBECTHPOBAHUS IK-1.1.3-2
DHHAHCOBBII BIHOK KaK MeXaHH3M, T
p IIK-1.1.Y-2

obecreunBaroInid TpaHchOpMaIMIo cOepeKeHHil B
MHBECTHIIHH.

WHCTpyMEHTBI phIHKA IEHHBIX Oymar. OOmuranms
KaK JI0ITOBOE 0053aTeNBbCTBO, uMeromee
CrocoOHOCT K oOpameHnio. DyHTameHTanbHbIC
cBoiicTBa oOnMMraIyu. DMHCCHS aKIMK KaK CToco0
TIPUBJICYCHUS KaluTasia, aHLTCpHaTHBHLIﬁ OMUCCUHN
obnuranuit. OyHIaAMEHTaNIbHBIE CBOICTBA M THIIBI
akiuit.. [Tonmydenne noxozna ¥ MpUPOCT KanuTala Kak
HWHBCCTUILIMOHHBIC 1ICIIN.

INonsaTtue nHBeCTUIMOHHOrO pHcka. [Ipuemnemblit
JUISL MTHBECTOPOB PHUCK KaK (DYHKLHS OT 0XKMAAeMOit
HMHBECTOPOM JIOXOJHOCTH nHBecTuluii. [TonsTue
noprdeist. O6beKTbI HOPTHEILHOTO
unBecruposanus. Lenu noproensHoro
WHBECTUPOBAHUS.




Tema 2. Onpenenenne nokasareJeii pucka u
JOXO0JHOCTH HHBECTHIIHOHHOTO NOPT(eist
JIOXOMHOCTh M PHUCK OTZENBHON LEHHOH Oymar.
®dakTHUeCKHe U OXujpaemble (IIPOrHO3HPYEMbIe)
nokasareqd. MeToasl  pacdeTa  HMCTOPHYECKHX
3HAUYEHUH JIOXOJHOCTH U PUCKA.

Oxupaemasi ¥ pakTHIecKast JOXOIHOCTb OPTQEIsL.
IMonsitie obwero pucka. OnpenencHue PHIHOYHOTO
pucka. JluBepcuuImupyeMblii pHCK.

W3MepeHne pHCKa C HCIONb30BAHUEM  allIiapara
TEOPHH  BEPOSITHOCTH M MareMaTHYecKoif
CTaTHCTHKH.

Metononorus "CroumoctHoii Mepsl pucka” (Value-
at-Risk - VAR) u ee npuMeHeHue IS OLICHKH PUCKa
110 MOpT(elio.

18

MK-1.2.

IK-1.2.3-2
IK-1.2.3-3
IK-1.2.Y-2

Tema 3. Dranb1 ynpapjieHusi HHBeCTHIHOHHBIM
noptdesiem

anaBneHMe HWHBCCTULIMOHHBIM H()pl"q)eﬂeM Kak
npodeccHoHaIbHas JESITENIbHOCTb. Boi6op
HOJMTHKY ¥ Leneil nHBecTupoBanmst. OnpeeneHne
peanbHON JIMHAMUKH IIOKasarteneil mnoprdens B
mpolecce  €ro  ympaBleHHs M, B Clydae
HEOOXOIMMOCTH, MEPECMOTP €ro, T.e. Ipojaxa U
OKYIIKA aKTHBOB.

JBe OCHOBHBIC CTpaTerun YIIPaBIICHUS
MHBCCTHIMOHHBIM  HOpTQENeM:  NacCHBHas U
akTHBHAs. BeiOop Tuma noprgers.

Onenka 3(p}EKTHBHOCTH ympaBiaeHHs MOpTHETEeM.
Koadduments! [lapna u Tpeitnopa.

12

20

MK-1.2.

IK-1.2.3-2
IK-1.2.3-3
MK-1.2.Y-2

I'p.o.

N6, .
Ac np a ([WrAa1]): »

Eci 970 JIOKNa]1, TO OH OTHOCHTCS 33/[aHHSM TBOPUECKOro PeHTHHIa
Eciu 510 JIe7I0Bast UTpa, TO BHU3Y B paciidpoBKe HE yKa3aHO 5TO




Tema 4. OntumMusaumst crpyKTypbI
HHBECTHIMOHHOTO HOpTdeJst

Ionsitue »ddexTuBHoro nopréemnst. OnpeneneHue
MHOXECTBa JOCTHKHMBIX noprdeneit u
MOIMHOXECTBA 3¢ eKTUBHBIX noprdeneii.
IIpoGnema BbIOOpa  ONTHMAIBHOrO  MOPThEIS.
I'panuna 3pQekTHBHOCTH ¥ KpHBbIC Oe3pa3iuyus
nHBECTOpoB. Moenb MapKOBHUTIA U ONpEIe/ICHUS
cocTaBa ONTUManbHOrO moprdemns. KpemuTHeid
3aeMHbIH TopTdens. [ToHsTHEe PEIHOYHOTO HOpThEs
U €ro CTPYKTYpa.

Mogenb OLEHKH JOXOIHOCTH ()MHAHCOBBIX aKTHBOB
Capital AssetPricingModel (CAPM). Vcnionb30oBanue
CAPM st ompeIeNIeHUs JIOXOTHOCTH,
HEOOXONMMOH JUIS KOMIICHCALIMH OHPEICIICHHOTO
3HaueHMs pucKa. JIMHUS phIHKA KalluTana U JUHHSA
pbiHKa 1eHHBIX Oymar. Koaddurmenr OGera xak
MOKa3aTellb M3MEHUMBOCTH JOXOAHOCTH MOPThEs
OTHOCHTEJIBHO JIOXOJHOCTH PhIHKA ICHHBIX Oymar.

10

20

I1IK-4.1

IK-4. 1.3-1,
IK-4. 1.3-2,
IIK-4. 1.Y-1,
IK-4.1.Y-4

I'p.o.

P.a.3.

Hn.m.

Tema 5. Ucnonb3oBanue GpyHaaMeHTAILHOIO
aHAJIN3a NpH (GOPMHPOBAHUH CTPYKTYPBI
nopTtges.

HicxoHbIe IIONOKEHHS U 3a]1a4H (hyHIaMEHTATLHOTO
aHanmu3a. Mojenu M METOIbl OHEHKHM CTOMMOCTH
aKIui Tloxasareny, HCTIONB3yeMbIE B
(yHIaMEHTAIEHOM aHAIH3¢e U1 0TOOpa aKIHiA.
Anamus 10XO/I0OB WM TIOKa3aTejel  JOXOMHOCTH
obmuranumii (TeKymas TOXOAHOCTh, JTOXOAHOCTBH K
noramenuio). Jlroparms obnauranuy M MOHATHE
MMMYHH3AIUH.

16

IK-1.5

IK-1.5.3-1,
IK-1.5.3-2
IK-1.5.y-2

I'p.o.

P.a.3.

Nn.m.

Tema 6. Ucnosib30BaHHe TEXHHYECKOTO AaHAJIN3A
NpH ynpaBjeHuH noprdenem.

MecTo TeXHHYECKOT0 aHAIU3a B TIPOLIECCE MPUHSTHS
WHBCCTHLMOHHBIX  pemieHuid.  CpaBHeHHE ¢
(hyHIaMEeHTaILHBIM AHAJIU30M. OCHOBHbIE
MOCTYJAThl U JOMYIICHHS TEXHHYECKOro aHajm3a.
Penpe3eHTaTHBHOCTh HMCXOJHBIX JAHHBIX, JIMHUH
TPEHJa, YPOBHU CONPOTUBICHUS H IOIJICPIKKH,
KJIacCUYecKue (GUTYpsl CMCHBI U POJOJKCHUS
TPEHJOBBIX TEHICHIIHIL.

Bubl HHIMKaTOPOB, UCIOIB3YEMBIX B TEXHHYECKOM
aHanu3e (TpeH0Ce e, OCIMLLITOPBI U TIp.).

18

IK-1. 5

IIK-1.5.3-1,
IK-1.5.3-2
IK-1.5.Y-2

I'p.o.

K/p

Hn.n.

Hmozo

24

30

54

108

Dopmul yuedHBIX 300AHUTL HA AYOUMOPHBIX 3AHAMUAX:

Onpoc (0.)

10




I'pynnosas ouckyccusa (I'p.o.)

Dopmbl meKyue2co KOHmMpPoOa:
Tecm (T.)

Konmponvusie pabomeur (K/p)

Pacuemno-ananumuueckue 3a0anus uiu uHvle 3a0anus u 3aoaqu (p.a.3.)
Dopmul 3a0anuil 0131 MEOPUECKO20 pelmuna:

Huoueudyanvnwtii u/unu zpynnoeoit npoexm (Hu.n./I'p.n.)

ooknao (/1.)

11
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1. Kysuenor b. T. MuBecTuumonHslil aHammu3 yueOHuk M.: U3natensctBo [Opaiit, 2019. ISBN
978-5-534-02215-5 https://urait.ru/bcode/432174

2. buprokosa JLI., bobpuk I'M., MarBees B.1 Teopus BeposTHOCTEH M MaTeMaTH4YecKas
cratucTika YueOHoe mocodoue M..HUI[ MH®PA-M, 2017 ISBN 978-5-16-011793-5
http://znanium.com/catalog/product/370899

3. Muxaiinos, A. 0. Texuudeckuil aHamM3 W TpeHIMHI Ha (PUHAHCOBOM pBIHKE. ydeOHOE
rocobue M.: HUH®PA-M, 2020. ISBN 978-5-16-107171-7. -
https://znanium.com/catalog/product/996461

HOpMaTI/IBHLIe NMpaBoOBbIC¢ TOKYMEHTbBI:

1. I'paxnanckuit  komexc Poccuiickoii  ®epepanmu  (dacte  BTopas) ot 26.01.1996
Ne 14-@3 - Koncynsrantllitoc. [QnekTpoH. pecypc].
2. depepanbHbIN 3aKOH «006 OCHOBax TOCYAapCTBEHHOTO peryiupoBaHus

ToproBo#t aestenbHOCTH B Poccniickoit deneparum» ot 28.12.2009 Ne 381 -3

HNEPEYEHb UTH®OPMAIINOHHO-CITPABOYHbBIX CUCTEM
1. http://www.consultant.ru - CipaBouto-npaBoBas cuctema Koncynsrant Iioc;
2. http://www.garant.ru - CripaBoyHo-TipaBoBasi cucrema ['apaHT.

HNEPEYEHD 2JIEKTPOHHO-OBPA3OBATEJIBHBIX PECYPCOB
1.  He tpebyercs

NEPEYEHD TPO®ECCHUOHAJIBHBIX BA3 TAHHBIX

1. http://www.gks.ru - Poccrar — denepanbHast ciyxk0a rocy1apCTBEHHOM CTaATUCTHKH

2. http://www.iep.ru/ru/publikatcii/categories.html  denepanbHbiii  06pasoBaTeNBHBINA  MOPTAJL.
Oxonomuka. Corponiorust. MeHeKMEHT

3. Www.economy.gov.ru - baspl naHHBIX MHHHCTEPCTBA SKOHOMHYECKOIO Pa3BUTHSI U TOPTOBIIH

Poccun

http://www.fedsfm.ru/opendata - Ba3a oTkpsIThIX manHBIX PocurmonnTopunra

https://www.polpred.com - Onexkrponnas 6a3a qanHbix "Polpred.com O630p CMHU"
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http://znanium.com/catalog/product/370899
https://znanium.com/catalog/product/996461
http://www.consultant.ru/
http://www.garant.гu/
http://www.gks.ru/
http://www.iep.ru/ru/publikatcii/categories.html%20Федеральный
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INIEPEYEHb PECYPCOB HNH®OPMALIMOHHO-
TEJJEKOMMYHUMKAIIMOHHOM CETH "UHTEPHET", HEOBXOIUMBbIX JIJISI
OCBOEHUA M CHUTIIJIMHBI

1. www.znanium.com

2. www.minfin.ru - MununcrepctBo ¢punancos poccuiickoit @eneparnu. OdurmansHas
nHpopMarug MuHICTepeTBa. OTUeTHOCTH 00 HcnonHeHuu DenepanpHoro oromxera PO.
HopmaTnBHBIE 1 METOAMYECKHE MaTepUaIIbl

3. WWw.moex.ru — MockoBckast 6upxa. AHannTHIecKHe 1 HHQOPMAIOHHbIE MaTepHaIbl IO
TOpraM akIUAMU U 0OIUralusaMy KOPIIOPALUi.

4. www.Koob.ru - DiextpoHHas OubaroTeKa. DKOHOMHYECKas M FOpHINYECcKast JINTeparypa,
HOBUHKH. CIiennaabHbIe IEPHOIMIESCKIE H3IaHuUs.

5. www.akm.ru - AK&M — nHpOopManOHHO-aHATUTHYECKOE areHTcTBO. OnrcaHue NPOAYKTOB U
yciryr: 0a3bl JaHHBIX, OOJUIETeHH, PeUTHHT U, HOBOCTH.

6. www.finam.ru - «®uamMapkeT» - HHGOPMALIMOHHOE areHTCTBO. AHAIMTHYECKHE CTAThH,
HOBOCTH. [10JHBII CHIEKTP 3KOHOMHUYECKON MH(POPMAIHH.

7. .www.finam.ru - ®unanc — anaauTik. KoMMeHTapun K COOBITHSM B 9KOHOMHKE. POpyMbI 1
KOH(EPEHIUH.

8. www.skrin.ru — CKPWH — opraunusauust ynonsomoueHtass ®COP Ha ocymiecTBiIeHHE
pacrpocTpaHeHHe HHYOPMAIMY PaCKphIBAEMOH Ha PHIHKE IIEHHBIX Oymar

NEPEYEHb MH®OPMAIMOHHBIX TEXHOJOI'MA, UCIIOJIb3YEMBIX
P OCYHWECTBJIEHHUU OBPA3OBATEJIBHOI'O IIPOLECCA 11O
JUCHUIIVIMHE, BKJIIOYASL IHEPEYEHbB MMPOI'PAMMHOI'O
OBECIIEYEHUSI

Ne Ilepedyens HHPOPMAMOHHBIX TEXHOJIOTHIi, IPOrPAMMHOI0O
n/m obecneyeHus

1 | OteyecTBeHHas onepanioHHast CUCTEMa

2 | [lpuknamHO# makeT JOKYMEHTOB

MATEPUAJIBHO-TEXHUYECKOE OBECIIHEYEHUME JUCHUIIJINHBbI
JucnuminHa «YnpaBieHHe HHBECTHIIMOHHBIM MmopTdenem» obecredeHa:
JUTS TIPOBE/ICHUS 3aHATUI JEKIIMOHHOTO THTIA!

yueOHO# ayauTopueid, 000pyA0BaHHON yueOHOI Mebemnbio,
MYJIBTUMEIUHHBIME CPEJICTBAMU O0YUYESHHS IS JEMOHCTPAIIUH JIEKIIUH -
MIpe3eHTAalHH;
JUISL IPOBE/ICHUS 3aHATUH CEMHHAPCKOTO THIIA!

yueOHOH ayauTopueii, 000pyI0BaHHON y4eOHOW MEOENbI0 U TeXHHUYECKUMHU
CpeACTBaMU OOYYSHHMs, CIY)KalllUMH JUIsl MPEICTABICHUS y4yeOHON WH(pOpMAIMH U
KOMITBIOTEPHBIM KJIaCCOM
JUISL CAMOCTOSITETIBHOW paboThl, B T.4. JJISl KYPCOBOTO MPOCKTUPOBAHUSL:
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TMIOMENIEHUEM IS CaMOCTOSITEIILHOU pa60TBI, OCHalICHHBIM KOMHLIOTCpHOfI
TEXHUKOU C BO3MOXHOCTBIO MOJKIIOUYECHUS K CETH ((I/IHTepHCT» " oOecrieueHueM
A0CTyIa K 3J'IeKTp0HHOI>i I/IH(i)OpMaHI/IOHHO'06p330BaTCHBHOﬁ Cpeac YHUBCPCUTCTA.

IV. METOTHYECKHE YKA3AHMS /15T OBYYAIOINXCS IO
OCBOEHUIO JUCIMILINHEI

MeTtoamyeckie peKOMEHAIMH 110 OPTaHM3alui ¥ BBINTOJHEHUIO BHEAYIUTOPHON
CaMOCTOSITEILHOW PaOOTHI.

MeTtoanueckue yKazaHusl 10 IMOATOTOBKE M 0(OPMIICHHIO pedepaToB.
Mertonuueckue yka3aHHs 1O BBIIOJTHEHHIO KOHTPOJIBHBIX PadoT.

Y Vv

\%

V. METOAUYECKHE MATEPHAJIBI, ONPEJEIAIOIHUE NPOLEAY PbI
OLIEHUBAHMUSA 3HAHUN U YMEHUU, XAPAKTEPU3YIOIUX 3TAIIbI
®OPMHUPOBAHUSA KOMIIETEHIIAM

PesynbraThl TEKylIero KOHTPOJS M MPOMEKYTOYHOW aTTecTanuud (GOPMHUPYIOT
pEeHTHHTOBYIO OIEHKY paboThl oOydaromerocs. Pacnpenenenue OajuioB TpU
(opMUpPOBaHNY PEHUTHHIOBOI OIIEHKH pPabOThl OOY4YaIOIIETrocs OCYIIECTBIISETCS B
cootBeTcTBUU C «lloNOKEHHEM O PEUTHHTOBOH CHCTEME OIICHKH YCIIEBAaeMOCTH U
KAauecTBa 3HAHUU CTYJEHTOB B IIPOLIECCE OCBOCHHS IUCLUILUIMHBI «YIIPABICHHE
WHBECTHIIMOHHBIM mopTdeneM» B (enepalbHOM TOCYJapCTBEHHOM OIOKETHOM
00pa30oBaTEIIEHOM YUPEKIICHHUH BEICIIET0 00pa3oBanus «POCCUACKUI SKOHOMIYECKHUN
yHuBepcuteT uMeHH ['.B. IInexanosay.

Tabmuua 4
Buasl pagor MakcHMaJIbHOe KOJTHYECTBO 0aJIJIOB

BeimonHeHne yueOHBIX 3a1aHNi Ha ay ANTOPHBIX 20

3aHATHSIX

Texyuuii KOHTPOIb 20

TBopueckuil peHTHHT 20

[Ipomexxyrounas arrecrauus (3xzamen/ sauem/3avem 40

¢ oyeHKo)

HUTOr'O 100

B cootBercTBuu ¢ [lonoxeHnemM o peUTHHIOBOM CHCTEME OLIEHKU YCIIEBAEMOCTH
M KauecTBa 3HAHWH OOYyYaroIUXCs «IpernojaBarenb Kadeapbl, HEMOCPEICTBECHHO
BEJIYIIHMIA 3aHATHUS CO CTYACHUYECKON TPYIION, 00s3aH NpOHH(YOPMUPOBATH TPYIILY O
pacrpeieieHnl PeUTHHTOBBIX OalyIoB IO BCeM BHIaM pabOT Ha IEPBOM 3aHSATHU
y4eOHOTO MOITYJIA (CEMECTpa), KOMUISCTBE MOYJICH M0 yUeOHOU JUCIUIUINHE, CPOKaX
U (popMax KOHTPOJIA MX OCBOCHHS, (HOpME MPOMEKYTOUHOW ATTECTAIMH, CHHKCHUH
0aJUIOB 3a HECBOEBPEMEHHOE BBITIOJHEHUE BBLIAHHBIX 3amaHuidl. OOyuarommecs B
TeYeHHe ydeOHOro Moayis (ceMecTpa) MONy4aloT HHOOPMAIMIO O TEKyIIeM
KOJINYeCTBE HAOPAHHBIX M0 JUCIUILIMHE 0AJIIOB Yepe3 JIMUHbIN KAOMHET CTYICHTAY.
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VI. OIEHOYHBIE CPEJICTBA JUISI TIPOBEJEHUS TEKYIIETO

KOHTPOJISA U IPOMEXYTOUYHOMN ATTECTALIUA

OrmeHOYHBIE CpEICTBA IO MUCIUIUIMHE pPa3pabOTaHBI B COOTBETCTBHH C
[MonoxxenneM o ¢OHIOE ONEHOYHBIX CPEACTB B (efepaibHOM TOCYIapCTBEHHOM
OroJDKETHOM 00pa30BaTEIbHOM YUpEXKIEHHH BbICHIEr0 oOpazoBaHus «Poccuiickuii
SKOHOMMYeCKUi yHUBepcuteT uMeHu I'.B. Ilnexanosay.

Temamuka Kypcogvix pabom/npoexkmos
KypcoBas paboTa mo aucumiuiiHe «YTpapieHHe WHBECTHLIUOHHBIM IOPTQETIeM))
y4eOHBIM IIJIAHOM HE MPETyCMOTpPEHA.

Tunoeoii nepeuens 60RPOCO8 K IKIAMEHY:

1.

2.

SIS A o

~

9.

[lonsatne  wmHBecTUUMOHHOrO  moptdems. Llemn  moprdenpHOro
HUHBECTUPOBAHHU.

OneHka pucka moptdens yepe3 craHIapTHBIC OTKIOHSHHUS 1 KOBapHalluu
JOXOHOCTEW aKTUBOB MOPT(hes.

[TonsiTHE pPBIHOYHOTO W HHAEKCHOTO moptdens. OnpeneneHue ero
HapaMeTpoB — JOXOAHOCTH M PHCKa.

VYpaBHeHHE JUHUM PhIHKA KanuTajia. [IpakTiHyeckast HHTepIpeTanus.
Koaddurpent Geta u ero npakTu4eckas HHTEPIIPETALHS.

DOHIOBBIH HHAEKC U €ro PoJb B OLEHKH TapaMeTPOB HMHBECTHIHOHHBIX
noprdeneii.

VpaBHECHUE THHUY PhIHKA akTHBa. [[pakTHYecKass HHTEPIPETALUSL.
I'pannna 3¢ @GeKTHBHOCTH Ha 00JacTH JOMYCTHMBIX IOpPTQened u3
MHO)KECTBa aKTHBOB. MeTOIMKa TIOCTPOCHHSI.

Koappunmenr ansda u ero npakTudeckas HHTSPIPETAIHS.

10.CroumocTHas OolleHKa PUCKOB aKTUBOB W moprdeneld —moka3atens VAR.

[MpaxTHueckas UHTEPIPETALHSL.

11.Knaccudukaliysi THIIOB HHBECTUIUOHHBIX MOPTQENeH.
12.0ueHka 3 PpeKTUBHOCTH yNpaBJIeHUs MOpTdeaeMm.
13.Texnnuecknuii u (yHIAMEHTANbHBIH aHAIM3 — [Ba MOIXOJA IO

(hopMUPOBaHHIO U YIIPABICHUIO MOPTHETEM.

Tunoevie mecmoevie 3a0anun:

1. Koppemsiust Mexay eHHBIMHA OyMaraMu, COCTABIISFOLIMMH MOPTQeb, TO3BOJSICT

WU3MEPUTH CTCIICH...
BapuaHThl 0TBETOB:

A) JlukBupHOCTH OPThEs

B) Jlusepcudukaruu noprdens
C) Hanexnoctu noprdens

D) Hoxonnoctu moptders
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2. B uem coctout cyTh muBepcuduKanuu mo MapkoBHTILY?

BapuaHTbI OTBETOB:

A) Jlns cHIKEHUS pucKa Mo MOPT(EIo JOCTATOYHO PACIPEICINTh CPEICTBA MEKITY
OOJBIINM KOJIMYECTBOM LIEHHBIX Oymar

B) Jlns cHmKeHHs pucka 1mo nopTdenro HeoOX0IuMO pacipeaeUuTb CPEACTBA MEXITY
WHBECTULIUSIMH, UMEIOIIMMH MHHUMAIIbHYIO KOPPEJSALINIO

C) [ns cHMXEHUs PUCKA MO MOPT(EIIo J0CTaTOYHO PaclpeeuTh CPeICTBa MEXKIY
OOJIBIINM KOJIMYECTBOM LIEHHBIX OyMar, MMEIOIIUX ITOJIOKHUTEIBHYIO KOPPEIALHIO

D) "He knacTs Bce sifiia B OAHY KOp3UHY"

3. B xakoMm cwmpIciie TpUMEHSIETCS TEPMHH 'CTpaTermyecKkoe WHBECTHpOBaHHUE"
MIPUMEHUTEIBHO K TOPT(HETHbHOMY HHBECTOPY?

BapuanTsr oTBeTOB:

A) WuBecTrpoBaHue Ha JITUTEIbHBIN CPOK

B) UuBectupoBaHue C LeNbIO IEpeXBaTa yIPaBIeHUS SMUTEHTOM

C) HuBecTHpOBaHHME C LENBIO YIIyUYIIEHHS SJKOHOMHYECKHX MTOKa3aTeNeil SMUTEHTa

D) HuBectupoBanue B 3apaHee BEIOpaHHBIE KJIACCHI AKTHBOB

4. KakoBbI IIPEUMYILECTBA TACCHBHOTO YIIPaBJIeHUs opThenem?

I  DOxoHOMHMSA 3aTpat Ha MIPOBEACHNE AaHATUTHIECKUX MCCIIEJOBAHNI PBIHKA
I DOxoHOMHSA Ha TPaH3AKIMOHHBIX U3JIEPIKKAX

Il OGecneyeHne ONTUMAaIBHOTO COYETAHUSI HAJCKHOCTH U JOXOJTHOCTH

IV CHmxenne 4yBCTBUTEIBHOCTH MOPT(HeEd K KoJeOaHUAM phIHKa
BapuaHTsI OTBETOB:

A) Tomexo [u 1l

B) Tonbko [ u III

C) Tombko Il u IV

D) Bce nepeunciennsie

Tunoegwie pacuemHno-anaiumuuecKue 3a0anusn/zaoauu:

1. Juis hopmupoBanus mopT¢ernst ”HBECTOP MUCIONIb30Bal COOCTBEHHBIE CPEICTBA U
TaKKe MOIYYWII KpeIuT CPoKOoM Ha roj B pasmepe 500 Teic. pyd. mox 6% roaoBbIX.
WuBectop mpuoOpen akimuu IBYX BHAOB: aknuu A Ha cymmy 600 ThIc. pyd. ¢
OXKHJaeMOU JTOXOMHOCTRIO 28% m aknmu B Ha cymmy 400 ThIC. py0. ¢ OoXumaemon
JOXOTHOCTBIO 25%. OnpenenuTh 0XHAAEMYIO TOXOIHOCTh MOPT(HEst HHBECTOpa 3a
ToJ.

2. 'HBeCTUIIMOHHBIM HHIIEKC COCTOUT M3 akuui Tpex kommanuii: A, B u C. Mnnekc
paccuMThIBaeTCS Kak cpenHee apH(METHYECKOe, B3BELICHHOE IO KalHuTalU3alud
KommaHui. ["on Hazay ueHa akuuu A Obuta paBHa 15 py0., akuuu B 20 py0., akuun C
40 py6. KommdecTBO BHINMyIIEHHBIX aKnui KommaHuu A coctaBiseT 100 mTyk,
xomnanuu B 200 mwtyk u komnanuu C 350 mwtyk. Ha ceropssmnmii MOMEHT BpeMEeHU
LIeHBI akiuii coctaBuiu: A - 25 py6., B — 30 py6., C — 50 py6. Ha ocHOBe n3meHeHus
HHJIEKCa 0XapaKTepHU30BaTh TPEH]| IBMKEHUS 3KOHOMUKU CTPAHBIL.
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Ilpumepol 6onpocog oa onpoca:

1
2.
3.

[Monsrtue moprdens neHHbIX OyMar
XapakTepuCTUKN UHBECTHIIMOHHOTO MOPT(Es.
DakTOpHI, ONMPEACIHIIONIIE IPUHIATHEC HHBECTUIUOHHBIX PEIICHU

IIpumepvl mem zpynnoewvix OUCKyccuii:

1.

w

Brimyck aknuu kak crioco0 NMpHBieUEHHs KalKuTaja, albTEePHATHBHBIN BBIITYCKY
obnuranuii.

Knaccuduxanuu uHBECTHIHOHHOTO mopTdeneil. Buasl HHBECTHLHMOHHBIX
noprdeneit

[oHsTHE pEIHOYHOTO MOPT(EIS U €ro CTPYKTypa

Otanbl (OPMHUPOBAHUS U ONpEAEICHHE JOMUHHPYIOMIETO MOpTQens Ha
rpaHure 3pPEeKTHBHOCTH.

Ilpumepsl munoswix 3a0anuil 0131 KOHMPOILHOU PAdOMBbL:

1.
2.

SImoHCKHE CBEUKH U OCIHWIIIIATOPBI TEXHUYCCKOT'O aHaJIn3a

OxcnnaeMaﬂ JOXOOHOCTHh M PUCK MHBECTUIMOHHOT'O HOpT(pC.]IH. Mertopl pacycToB

Temamuxa unoueudyanipbHoz0 npoekma:

cDOpMHpOBaHI/IC U AaKTUBHOC YIPaBJICHUE HWHBECTUIHOHHBIM nopT(beneM C

HCIIOJIB30BAHHUEM (byH,Z[aMeHTaHLHOFO U TCXHHUYCCKOI'O aHa/IM3a

Lens: ChopMupoBaTh ONTHMAIBHYIO CTPYKTYPY HHBECTHIIMOHHOTO OPT(eIis Ha

OCHOBC (I)YH[[aMCHTaJ'H)HOI‘O aHaJIM3a aKTHBOB BKIIIOYAaCMBIX B HOpTCbeJIB 1 aKTHBHOC
yhpaBJICHUEC HOpT(beJ'ICM Ha OCHOBC TCXHHUYCCKOI'O aHaJIn3a

Temamuxa ooxnaooe:

1.

WuBectuiinu, od0ecrevrnBaronife TeKyIUi 10X0/1, 1 UHBECTUIIUH,
o0ecrieunBaroIue NPUPOCT KaruTaia

Mertobl otieHKH 3P PEKTUBHOCTU YIIPABICHHUSI HHBECTUIIMOHHBIM MOPTQesieM
JIBe OCHOBHBIE CTpaTETHH YIPABICHUS! HHBECTUIIHOHHBIM TOPT(heneM:
MaCCHBHAs U aKTHBHAas. BriOop Thna noprdens.

Oranbl ynpasieHUss UHBECTHUIIMOHHBIM MOPTQereM

Hcnonb3oBanne mozpenu oneHku ctoumoctd aktuBa (CAPM) st oneHku
B3aMMOCBSI3U 0XKHJIAEMbBIX JJOXOJHOCTEH U PUCKOB aKTUBOB M MOPTQEneii.

Tunosasi cTPyKTYypa 9K3aMeHAIIMOHHOTO OUJIeTa

Haumenosanue oyenounozo cpeocmsa | Maxkcumansnoe |
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KoJluuecmaeo 6ainos

Bonpoc I TIpuHumIbs HHBECTHPOBAHUSI, CBSI3aHHBIC C PUCKAMHU.

12

Bonpoc 2 Kospduiment Gera s akiuuM OTPULATENIEH W PaBeH
MuHyc 1,5. 3a Henleno KypcoBasi CTOUMOCTb 3TOW aKIMU BBIPOCIA Ha
12%. 3a 3Ty Henemnro ppIHOK aKLuii B 1IEJI0M:

A) Bsipoc Oomnbuie, yeM Ha 12%

B) Bsipoc menbie, ueM Ha 12%

C) VYmnan mensliue, yeM Ha 12%

D) Vnan 6onsbue, yem Ha 12%

12

Ipakmuueckoe 3aoanue (pacuemno-ananumuyeckoe) Ioprdernnb
COCTOMT W3 aKUMi ABYyX KommaHuid A u B. YjeneHblil Bec akuuii
komrnanuu A pased 0,6. Oxujaemas KBapTaibHas JIOXOAHOCTb U PUCK
aKkUMii A COOTBETCTBEHHO paBHBI 6% u 4%, a akuuii komnanuu B
coorBercTBeHHO 4% 1 2%. Kosdduiment koppeisiun Mexmy
JoxoaHocTsMU akuuii A u B paBen Munyc 0,4. OnpenenuTts B Kakom
nrariazoHe OyJeT KBapTallbHas JOXOMHOCTh HOPTQEIs ¢ BEPOSITHOCTHIO
99,7%.

14

IToka3aTeju M KPpUTEPHUH OLCHMBAHUS IVIAHHUPYEMbIX Pe3yJ1bTATOB OCBOCHHA
KOMIETeHIUIi M pPe3yJbTAaTOB 00y4eHUsl, IIKAJIa OleHUBAHUS

Tabauma 5
Huankatop
Mlkana oneHHBaHUS @opuupyemnie JOCTHIKEHHST Kpurepnu oueHuBaHus Yposenn OCROCHIY
KOMIETeHIH KOMIeTeHI i
KOMIeTeHIHH
BHaeT BEpHO U B NOJHOM 00beMe: TIpoaBUHYTHII
MK-1.1.3-1, IIK-1.1.3-2
i%g TK-1 giigé MK-1.2.3-2, IK-1.2.3-3, TIK-1.5.3-1,
«OTJIINYHO» e MK-1.5.3-2, TIK-4.1.3-1, TIK-4.1.3-2
oamLt0 T1K-1.1-5,
B TIK-4 K4 11 'Y MeeT BepHO M B II0JTHOM 00beme:
’ TK-1.1.Y-2, 1IK-1.2.V-2, TIK-1.5.Y-2,
MK-4.1.Y-1, 1IK-4.1.Y-3, [IK-4.1.Y-4
3HaeT ¢ He3HAYMTEIbHBIMH TloBbIIIEeHHBIIT
BaMeuyaHUsIMH:
MK-1.1.3-1, TIK-1.1.3-2
70 -84 TIK-2 IK-2.1. MK-1.2.3-2, TIK-1.2.3-3, TIK-1.5.3-1,
0aJ110 «XOPOILO0» TIK-3 TIK-3.8. IK-1.5.3-2, TIK-4.1.3-1, [IK-4.1.3-2
B TIK-3.9. 'YMeeT ¢ He3HAYNTEbHBIMH
BaMeuyaHUsIMH:
MK-1.1.¥-2, TIK-1.2.Y-2, TIK-1.5.Y-2,,
MK-4.1.Y-1, 1TIK-4.1.Y-3, TIK-4.1.Y-4
BHaet Ha 6a30BOM YPOBHe, ¢ Ba3zoBblii
oMo KamMm:
MK-1.1.3-1, IIK-1.1.3-2
50 -69 IK-2 TK-2.1. MK-1.2.3-2, TIK-1.2.3-3, TIK-1.5.3-1,
Game | YAOBICTEOPH TK-3 MK-38.  |[IK-1.5.3-2, [IK-4.1.3-1, [1K-4.1.3-2
TeJTbHO»
B TIK-3.9. |YMeer Ha 6a30BOM ypOBHe, ¢
oIMoKaMm:
IK-1.1.Y-2, 1IK-1.2.Y-2, TIK-1.5.Y-2,
MK-4.1.Y-1,T1K-4.1.Y-3, [IK-4.1.V-4
Menee IHe 3naeT Ha 6a30BoM ypoBHe: Komnerenuun ne
50 JP— MK-1.1.3-1, 1TK-1.1.3-2 chopMHPOBaHBI
Gamno PHTEHED» IK-1.2.3-2, 11K-1.2.3-3, ITIK-1.5.3-1,
B IK-1.5.3-2, 1IK-4.1.3-1, T1K-4.1.3-2
IHe ymeeT Ha 62a30BOM ypOBHe:
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MK-1.1.¥-2, IIK-1.2.V-2, TIK-1.5.Y-2 ,
IK-4.1.Y-1, IIK-4.1.V-3, [IK-4.1.Y-4
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