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Coaep:xanue (pabovasi nporpamMma)

Mecto nucuunianHbl B ctpykrype Ol

[Tnanupyemsble pe3yabTaThl 00yueHHsI 10 JUCLUIUIMHE, 00eCIIeunBaOLINe JOCTHKEHHE
IUIAHUPYEMBIX PE3YJIbTAaTOB 00YUEHMS 110 IPOrpamMme

O0BeM u BUIBI YIeOHOU PabOThI
Coneprkanue TUCIUILTAHBI
MartepruanbHO-TEXHHYECKOE U YIeOHO-METOINICCKOE 00ECIICUCHHIE TUCITUTILTNHBI

®DOoH/T OIIEHOYHBIX CPEJICTB IO JUCIUILUINHE

Crp.



6.1

6.2

6.3

6.4

6.5

6.6

Conepxanue (POC)

KOHTpOJIBHBIe MCPOIIpUATHUS 110 JUCHHUITINHE

[Tnanupyemsble pe3yabTaThl 00yueHHsI 10 JUCLUIUIMHE, 00eCIIeunBaOLINe JOCTHKEHHE
IUTAHUPYEMBIX PE3YJIbTaTOB O0YUYSHHS O IIPOrpamMMe

HacnopT OIICHOYHBIX MAaTrcpralioB
OLIGHO‘-IHBIC MaTCpUaJIbl AJId TCKYIICTO KOHTPOJIA

OIIGHOLIHBIG MaTCpHraJibl JJIA HpOMC)KyTO‘-IHOfI arTeCTanuu

[Ikanbl 1 KpUTEPUN OLIEHUBAHUS 10 OPMaM TEKYIIETO KOHTPOJIS U IPOMEKYTOUYHOU
aTTecTanuuu

Crp.



[lenpt0o  w3ydeHHWs] JUCHMIUIMHBI  sBIseTcs  (OPMHUPOBAHME  PE3yJIbTaTOB  OOyYeHHS,
00ecneunBaoIINX JOCTHKEHUE TUIAaHUPYEMBIX PE3yIbTaTOB OCBOCHUS 00pa30BaTEIbHON MPOrPaMMBI.

1. MecTo nucuuminebl B cTpykrype OIl

Huctunnuua [oprdenbHoe MHBECTHPOBAHME BXOAMUT B 4YacTh, (opMUpyeMas Y4acTHUKAMH
o0Opa3oBaTenbHbIX OTHOIICHUH Osioka b1./lucturuimae (Moxym)

[IpenmecTByronue MUCHUIUIMHBI IO CBA3SM KoMIleTeHIMi: KoOHCynbTalMOHHBIM MPOEKT,
@DUHAHCOBBIC TEXHOJOTUU U (MHAHCOBBIE MHCTPYMEHTHI, [Ipon3BoaHbIe (DMHAHCOBBIE WHCTPYMCHTHI,
PriHok neHHbIx 6ymar, [IpakTuKyM 10 pbIHKY LIEHHBIX Oymar

2. [lnanupyemblie pe3yibTaThbl 00y4YeHHs MO JUCHMILUIMHE, 00eceYnBAKOIIME TOCTHKEHUE
IUVIAHUPYEMBbIX Pe3yJbTAaTOB 00yUYeHUs 10 MPporpaMmme

Nzyuenne mucumiumael [loprdenbHoe HHBECTHpOBaHHME B 00pa30BATENbHON Iporpamme
HanpaBJIeHO Ha GOPMHUPOBAHUE Y O0YHAIOIUXCS CIEAYIOUIMX KOMITETECHIIMII:

IIpogpeccnonanbubie komnerenuuu (I1K):
I1K-3 - CriocobeH onpeaennuTb UHBECTULIMOHHBIN MPO(UiIb yHaCTHUKA PhIHKA IIEHHBIX OyMar, mogooparthb
B COOTBETCTBHH C YCTAaHOBIICHHBIM MPOQHUIIEM ITOCTABIIMKOB (PMHAHCOBBIX YCIYT ¥ MPOKOHCYJIBTUPOBATH
10 Pa3HOMY THITY (PMHAHCOBBIX IPOAYKTOB, OOpalIaomuxcs Ha 0aHKOBCKOM, BaJIFOTHOM PbIHKaX U
PBIHKC HCHHBIX 6VMaF 1 IPOU3BOJHBIX (bHHaHCOBI)IX WHCTPYMCHTOB

ITnanupyemeie  |[lnaHmpyemMble pe3yJibTaThl 00y4eHHs 110 JHCHMIIIMHE

pe3yJIbTaThl

oOyueHus 1o

porpamMme

IK-3 [IK-3.1: 3uars: [TK-3.2: YmeTs: [1K-3.3: Bnaaets (UMEThH

HaBBIKH):

METOBI ONPEICTICHHS WCIIOJBH30BATh B HaBBIKAMHU TI0100pa
MHBECTULHOHHOTO npogeccuoHaTbHON WHBECTUIIMOHHBIX TPOAYKTOB
poduIIsL, METOIUKA TSI TeTbHOCTH B NOPT(ETH C LIETBI0
COCTaBIICHUS WHCTPYMEHTapUil 1O HOBBIIIEHUS €r0 JT0XO0AHOCTH
WHBECTUITUOHHBIX OLIEHKE MHBECTUIIIOHHOTO
pEeKOMeH/1aluH, npoduss, COCTaBIAThH

OCYIIECTBIICHHS IIOA0Opa [peKoMeHJanui 1o
IPOAYKTOB B HOPTdens ¢ |(hOopMUPOBAHUIO OPTPEs

Y4€TOM pUCK-TIpOPHIIs C YYETOM PUCK- NTpoPuIs
KJINEHTOB KJINEHTA, OLICHUBATh
3¢ PeKTUBHOCTH
MHBECTULIMOHHBIX
CcTpaTerui

I1K-2 - CnocoGeH Ha OCHOBE THIIOBBIX METOJIMK OCYILIECTBUTh PACUET IIEH BaIIOTHI, IEHHBIX OyMmar,
(OHTOBBIX UHAEKCOB U IPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB U COBEPIIAThH CACIKH C BaTIOTOMH,
HIEHHBIMH OyMaraMu 1 MpOu3BOAHBIMU (PMHAHCOBBIMU MHCTPYMEHTAMH

IInanupyemsie |Ilsianmpyemble pe3yabTaThl 00y4eHHUSs 110 AUCHMILIMHE

pE3yIbTaThI

oOy4eHHs 10

porpaMme

I1K-2 [TIK-2.1: 3Hats: [1K-2.2: Ymerts: [1K-2.3: Bnagets (MMETh

HaBBIKH):

0COOEHHOCTH MIPOTHO3UPOBATH KYPCHI CIOCOOHOCTBIO PACCUUTATH
(G YHKIIMOHUPOBAHUS neHnbix Oymar, [IOU n OCHOBHBIE [TOKA3aTelIH,
COBpPEMEHHBIX BaJIIOT Ha OCHOBE XapaKTePU3YIOIINE COCTOSHUE
(bMHAHCOBBIX PHIHKOB, rpauKOB, OCYIIECTBIATh |XO3SHUCTBYIOIIUX CYOBEKTOB,
METOJIMKH pacuera aHanu3 GaxTopos, BIUSIIOIIUX HA IICHY
CTOMMOCTH LIEHHBIX OyMar, |BIHSIOIINX Ha KypChl (hMHAHCOBBIX AKTHBOB, a
MIPOU3BOTHBIX BaJIIOT, IICHHBIX OyMar M [Takyke COBEpIaTh CIACIKHU B




(hMHAHCOBBIX [IoU
HHCTPYMEHTOB, KPOCC-

KYpPCOB BaJIFOT

OMpP>KEBOM TepMHUHAJIE

3. O0beM U BUABI YUeOHOMH padoThl
Y4eOHBIM IUIAHOM MPETYCMATPUBAIOTCS CIICAYIONTN
Ounas popma oOyueHust

€ BHUJIbI yueOHOM paboThI 10 TUCIMILIMHE:

Bcero uac/ 3.e.

Buabi yueOHoli padoThl

Cem 8

KonTakTHas pa60Ta, B TOM YHCIJIC:

36.15/1

3anarus JICKIIMOHHOI'O TUIIA

18/0.5

3aHaTus CCMHUHApPCKOI'o TUIla

18/0.5

NunuBunyanpHas konTakTHas padota (MKP)

0.15/0

CamocrosiTenpHas pabora:

53.85/1.5

HpOMe)KYTO‘IHaH aTTeCTanuusa

18/0.5

Bua npomexyTouHOU aTTecTaluuu:
3auer

3au

O61as TpynoeMKoCcTh (00beM YacTu 00pa3oBaTEeIbHOM
nporpammsl): Yacer
3aueTHbIC SAMHUIIBI

108
3

4. Conep:kaHue TUCHUTITHHBI

4.1. Pazoenvl, memul OuCUUNTIUHBL U 6UObL 3AHAMUIL:
TemaTuyeckuii miaH qucUIUIMHb [lopTdeabHoe HHBECTUPOBAHUE MIPE/ICTABIICH B TAOIHIIE.

P33)Ie.1'lbl, TEMbI JUCHUIIJIHHBI

M BUIbI 3aHATHII

Ounasn ¢opma o0yueHust

KonrakTHas padora = Ilnanupyemsie
3ansarus ; pe3yJbTaTrhbl
CeMHHAPCKOTO = « 00yueHus B
Ne HaunmeHoBanue TeMbl = LLLL a A :F: | coornHomenun ¢
/1 (pa3aena) IUCHMILIMHBI § ; = = = e ‘s pe3yJbTaTamu
= g5 = =g = 00y4eHus 1o
é- = 5 00pa3oBaTebHOI
nporpamMmme
OcHOBBI 3HaHUH 0 TOPTHETHHOM [IK-3.1, TIK-3.2, TIK
1. HUHBECTUPOBAHUU 9 9 0.1 26.85 '3.3, HK'21, IIK-
2.2, 11IK-2.3
MeToapl M1 MOJICIT B IIK-3.1, I1K-3.2, IIK
2. |moprdenbHOM HHBECTHPOBAHNH 9 9 0.05 27 |-3.3,1IK-2.1, TTK-
2.2, 11IK-2.3
KoHTponb 18
HToro 18 | 18 | 0.15 | [53.85
4.2 Cooepiicanue pazoenos u mem
4.2.1 KontakTHasi padoTa
TemaTuKa 3aHATHII JJEKIUOHHOTO THIIA
HauMeHoBaHHNE TEMBI Buj 3ansatus
Neri/m TemaTnka 3aHATHA JEeKIMOHHOI0 THIIA
(pa3nesa) IMCHUIVIMHBI | JIEKIIMOHHOT0 THIA™
1. OCHOBBI 3HaHUI O Heo6xoauMocCTh U CYIITHOCTh
nopTheapHOM JIEKLIUA nopT(heT-HOT0 HHBECTUPOBAHUS
JICKITHS OO01Ire MPUHINAIIB TOCTPOCHUS




WHBECTUPOBAHUH WHBECTULMOHHBIX NopTdenei
J— [TpaBoBOE perynupoBanue nMopThenbHOTo
VMHBECTUPOBAHUS
F— Oxunaemasi JOXOJAHOCTb U PUCK
noptdens
2. |Metoabl u MOsieNH B eI Br160p pruckoBaHHOTO MOpPThens
nopTQenTsHOM _
WHBECTHPOBAHHI F— Omnpenenenue 3(1)(1)&:1@1431;101/1 IpaHMIIbI U
ONTUMAJILHBIX NTOpTdenen
JEKIHSI Crpareruu ynpasiaeHus noptdenem
[R— IIpunHsTHE pelIeHN B YCIOBUAX PUCKA U
HEOIPEIeIEHHOCTH
JEKIUA [TapameTrpuueckas moaens VaR

*JeKIIUN ¥ UHBIE YIeOHbIe 3aHATHS, MIPelyCMaTPUBAIOIINE TPEUMYIIIECTBEHHYIO Tiepenady yaeOHoi nHhopMaIiun
MeAarornieckuMyu paboTHUKaMH OpraHu3aluu U (WIM) JULaMH, MPUBJIEKaeMbIMH OpraHu3alueil K peann3anuu
00pa3oBaTeIbHBIX POrPaMM Ha UHBIX YCIOBUSX, 00YYaIOIIMCS

TeMaTuka 3aHATHIH CEMHHAPCKOI0 THIIA

Nen/nn HaumeHoBaHue TeMbl Buna 3ansarus TeMaTuka 3aHATHA CEMUHAPCKOI0
B (pa3zaesia) IMCUMILUIMHBI | CEMMHAPCKOI0 THIAX* THIIA
1. [OcHoBbI 3HAHMIT O Heo0OxoauMocTh 1 CyITHOCTD
nmopTdenpbHOM IIPAKTUICCKOC 3aHATUC | OpT¢eTbHOTO NHBECTHPOBAHUS
MHBECTUPOBAHUU
OO01me NpUHIUIBI TOCTPOCHUS
MIPAKTUYECKOE 3aHATHE .
WHBECTUIIMOHHBIX opTdenen
IIpaBoBoe perynupoBaHue NOpTHETbHOTO
MIPAKTUYECKOE 3aHATUE
MHBECTHPOBAHUS
Osxuniaemasi 10XOJHOCTb U PUCK
MIPAKTUYECKOE 3aHATUE
noptdens
2. |Mertoapl U MOJICIN B Br160op puckoBaHHOTO OpTQhEs
MPaKTUYECKOE 3aHATHE
nopTdeapHOM
Omnpenenenne 3 (HpEeKTUBHON TPaHULIBI U
HHBCCTUPOBaHHA MIPAaKTHYECKOE 3aHATHE peA bd JOM ThartHil
ONTUMAIBHBIX TTOpTdenen
npakTudeckoe 3ausatue |Ctpareruu ynpasieHus noprdenem
[IpuHsATHE pEelICHNIT B YCIOBUAX PUCKA U
MIPAKTUYECKOE 3aHATUE
HEONPEAEIEHHOCTU
npakTuueckoe 3ausatue |Ilapamerpuueckas monens VaR

kel CCMHUHAPBI, MPAKTUYCCKUC 3aHATHS, IPAKTUKYMBI, J'Ia60paT0pHLI€ pa60T1>1, KOJUJIOKBUYMBI U UHBIC aHAJIOTUYHBIC
3aHATHA
HNnas konTakTHas padoTa

[Tpu npoBenenun yueOHbIX 3aHsaTHil CI'OY obOecneunBaeT pa3BuTHe y 00ydarolUXCsl HABBIKOB
KOMaHJIHOW pPabOThl, MEXIMYHOCTHOM KOMMYHMKAIIUW, NPHUHATHUS pPELICHUH, JUAEPCKHX KadyecTB
(BKJIIOYast IpU HEOOXOAMMOCTH MPOBEJCHNE UHTEPAKTUBHBIX JIEKIMH, TPYIIOBBIX JUCKYCCUN, POJIEBBIX
UTp, TPEHUHIOB, aHAJIN3 CUTyallMi M1 UMUTALIMOHHBIX MOJEJIEH, penojaBaHue JUCLUILUINH (MOyJIel) B
¢dbopMe KypcoB, COCTaBJIEHHBIX Ha OCHOBE pE3yJIbTaTOB HAay4HbIX HCCIIEJOBAHUNA, MPOBOJIUMBIX
OpraHu3aiyeil, B TOM YHCJIe C Y4eTOM PErHOHATbHBIX OCOOCHHOCTEH MPO(ecCHOHANBHOM 1eATeIbHOCTH
BBIITYCKHUKOB U MOTpeOHOCTEN paboToaareneit).

@opMbl M METOIBI TMPOBEACHUS WHOW KOHTAKTHOM paboThl NpUBEACHBI B MeETOIUYECKUX
YKa3aHHUAX IO OCHOBHOM NpodeccrnoHanbHOi 00pa3oBaTeIbLHON TporpamMme.

4.2.2 CamocTosiTeibHasi paboTa

Neni/nn | HammeHnoBaHue Tembl (pa3aesia) AMcuuIuInEGL | Bug camocrositenbHOM padoThl ***
- IIOAT'0TOBKA JOKJIaaa

- IIOATOTOBKa SHGKTPOHHOﬁ MMpEe3CHTAllUN

- TECTUPOBAHUE

- IOATrOTOBKA JIOKJIa/ia

- IIOATOTOBKa SHGKTPOHHOﬁ MMPE3CHTAllUN

1 OcHOBBI 3HaHUH 0 TOPT(HETHHOM UHBECTUPOBAHUN

2. MeTo/b1 ¥ MOJIEeNH B TOPT(HETEHOM




HWHBCCTHUPOBAHUU - TCCTUPOBAHUC

*** caMOCTOSITeNIbHAs paboTa B ceMecTpe, HalMcaHue KypCOBBIX paboT, JOKIIAJOB, BHITIOJHEHHE KOHTPOILHBIX

pabot
5. MaTtepuajibHO-TEXHHYECKOE U Y4eOHO-MeToAn4YecKoe obecnevyeHue JUCUMILTHHbI

5.1 JIuteparypa:

OcHoBHasl JuTepaTypa

1. TeroBa, T. B. HuBectuuuu B 2 4. Yacte | : yuyeOHuk u mpaxktukym juis By3os / T. B.
TennoBa. — 2-e uzn., nmepepad. u gomn. — Mocksa : M3gatensctBo FOpaiit, 2023. — 409 ¢. — (Bricmee
obpazoBanue). — ISBN 978-5-534-01818-9. — Tekcr : anexTponHsli // O6pazoBaTenbHas maTdopma
IOpaiir [caiit]. — URL: https://urait.ru/bcode/512507

2. Teroa, T. B. WuBectnuuu B 2 4. YacTth 2 : y4eOHUK M NpakTukyM 1uis By3oB / T. B.
TemnoBa. — 2-e u3a., nepepad. u gon. — Mocksa : M3natensctBo FOpaiit, 2023. — 382 c. — (Bricuiee
obpazoBanue). — ISBN 978-5-534-01820-2. — Texkcr : anexTponHbIi // OOpa3oBaTenbHas miatdopma
FOpaiit [caiit]. — URL: https://urait.ru/bcode/512509

JloTIOJTHUTEIbHAS JIUTEPATYypa

1. Kacesinenko, T. I'. DkoHOMHYEcCKass OIICHKAa WHBECTUIMH : ydeOHWK W mpaktukym / T. T.
Kacesnenko, I'. A. MaxoBukoBa. — Mocksa : U3garensctBo HOpaiit, 2022. — 559 c¢. — (bakanasp u
maructp. Axanemmueckuit kypc). — ISBN 978-5-9916-3089-4. — Tekct : dNEKTpOHHBIA //
O6pa3oBarenbHast mwiathopma FOpaiir [caiit]. — URL: https://urait.ru/bcode/508146

5.2. TlepeyeHb JIMIEH3HOHHOTO MPOTrPAMMHOI0 00ecIeYeHHus!
1. Astra Linux Special Edition «Cmomnencky», «Open»; PenOC
2. MoitOduc Cranmaptasrii 2, MoitOduc O6pazoanne, P7-Oduc [IpodeccrnonansHbiit

5.3 CoBpemeHnHbIe MpodeccHoHATbHBIE 0a3bI JaHHBIX, K KOTOPbIM 00ecnednBaeTcsi 0CTYN
o0yuarwumuxcst

1. IIpodeccuonanpHas 6a3za jaHHbIX «MHpOpManMoOHHbIE cucTeMbl MuUHHCTEPCTBA
sKoHOMHueckoro pa3BuTHus Poccuiickoii ®enepaunn B cetu WutepHer» (Ilopran «OdunmansHas
Poccus» - http://lwww.gov.ru/)

2. TocymapctBeHHass cucremMa mpaBoBoi uHGpopMmanuu «OQUUIHANbHBIM HHTEpHET-MOopTal
npaBoBoit nHpopmarmm» (http://pravo.gov.ru/)

3. IlpodeccuonanpHast 6aza naHHbIX «DUHAHCOBO-?KOHOMHUYECKHE MOKazarenu Poccuiickoit
denepanuny (OdpunmansHbiii calit Munucrepersa punancos PO - https://www.minfin.ru/ru/)

4. Tlpodeccronanphas 6a3a maHHbIX «OduuuanbHas cratuctuka» (OdunuanbHelid calT
denepanbHOI CITy)KObI TOCYAaPCTBEHHOM cTaTucTuky - http://www.gks.ru/

5.4. UudopManmoHHO-CIPABOYHbIE CHCTEMbl, K KOTOPbIM oO0ecneuyuBaeTcsi JA0CTYI
o0yuarwumuxcst

1. CpaBouHo-1nipaBoBas cucrema «Koncynprant [Limroc»

2. CnpaBouno-mipaBoBas cucrtema «I"”APAHT-Makcumym»

5.5. CnenuajabHbIe MOMELEeHUS

VYyeOHbIC ayAUTOPUU IJIs TPOBEACHUS KomruiekTsl yueHnueckoi meoenun
3aHATUH JICKIIMOHHOTI'O THUIIA MybTUME IUIHBIN TPOEKTOP
Jlocka
OKpaH
Y4eOHbIe ayIUTOPUU AJIsE TPOBEICHUS KommiekTsl yueHnueckoit Mmedenu
MPAKTUYECKUX 3aHATUH (3aHATHIA MynbTUMEAUINHBINA TPOEKTOP
CEMHUHAPCKOT0 TUIIA) Hocka
OkpaH
KomnbroTeps! ¢ Bbixos1oM B ceTh «HTEpHET» 1 DUOC




CIDY

Y4eOHbIe ayIUTOPUH AJIsl TPYIIIOBBIX U KommiekTsl yueHnueckoit medenu

WHIUBUYAIbHBIX KOHCYJIbTAIlUN MynbTUMEAUIHBIN TPOEKTOP

Jlocka

OKpaH

Komnreroteps! ¢ BbIxos10M B ceTh «MHTepHET» 1 DNOC
CIDy

VYdeOHble ayIUTOPUH IS TEKYIIeTo KOHTPos |KoMIiekTs yueHndeckoi Mmedenu

Y MPOMEKYTOYHOM aTTeCTalu MynbTUMEAUIHBINA TPOEKTOP

Jlocka

OKpaH

Komnreroteps! ¢ BbIxos10M B ceTh «MHTepHET» 1 DNOC
CIDy

[Tomemenus A7t CaMOCTOSTENbHOM padoThl  |KOMIUIEKTHI yueHHYeCcKoi Mebenu

MynbTUMETUIHBINA TPOEKTOP

Jlocka

OKpaH

Komnreroteps! ¢ Bbixo10M B ceTh «MHTepHEeT» 1 DUOC
CI'oy

[TomereHus a1 XpaHEHUS U KoMIIeKThI crieiiuain3upoBaHHON MeOeIH JIIs
PO UIAKTHIECKOTO 00CTyKUBAHUS XpaHeHUs 000pyIOBaHUS
o0opynoBaHus

5.6 JIaGopaTtopuu u 1adopaTopHoe 000py10BaHHE
6. @oH1 oeHOYHBIX cpeAcTB o AucuumiInHe [loprdensHoe nHBecTUPOBaHUE:

6.1. KoHTpoJ/IbHBIC MEPONPHUSTHSA 10 JUCHUIIIMHE

DopMa KOHTPOJIS OTmeruTh
Bua xkonTposs HYy#AHoe
3HAKOM
«+»
Texkymuit KOHTPOIb OrieHKa JI0KJIaJI0B +
Y CTHBII/IUCBMEHHBIH onpoc +
TectupoBanue +
[IpakTrueckue 3agaun +
O1eHKa KOHTPOJBHBIX padoT (17151 3204HOM +
(hopMbI 00ydeHMsT)

ITpoMeXyTOUHBIN KOHTPOIb  |3a4yeT +

Iopsinok nmnpoBedeHUsi MeEpPONPHUATHH TeKYHIero W MPOMEXKYTOYHOI0 KOHTPOJIA
onpenessiercss MeToan4yecCKMMHU YKA3aHUSIMHU 110 OCHOBHOM NMPo(hecCHOHATBLHON 00pa30BaTeIbLHOM
nporpamMe BbIcliero ooOpa3zoBanusi; Ilosio:keHHeM 0 Oa/VIBHO-PETHHIOBOI CcHUCTeMe OLIEHKH
ycneBaeMoOCTH OOy4alIUXcsl MO0 OCHOBHBIM 00pa3oBaTejbHbIM MPOrpaMMaM  BbICHIEr0
o0pazoBaHusi — MnporpaMmMaM OakajaBpuara, NporpaMMaM cHenHaJuTeTa, MNporpaMmam
MarucTparypsl B ¢eepajbHOM rocyiapcTBEeHHOM ABTOHOMHOM 00pPa30BaTeJIbHOM YYpe:KIeHUH
BbicHIero oopaszoBanus «CaMmapcKkuid rocy1apcTBeHHbIH IKOHOMHYECKH YHUBEPCUTET.

6.2. [lnanupyemble pe3yJibTAThI 00y4eHHsI N0 AUCHHUIIJIMHE, 00ecTeYHBaIOIIHe 0CTHKeHH e
MJIAHUPYEMBIX pPe3yJbTaTOB 00y4eHHs 10 MporpaMme

Ipodeccnonanbubie komnerenuuu (IK):
[1K-3 - CriocobeH onpeaenuTb MHBECTUIIMOHHBIN MPO(UIb y4aCTHUKA PhIHKA IIEHHBIX OyMar, moaoopaThb
B COOTBETCTBHH C YCTAHOBJICHHBIM NTPOQHIEM IOCTABIINKOB (PUHAHCOBBIX YCIYT M IPOKOHCYJIBTHPOBATH
10 Pa3sHOMY THITY (PMHAHCOBBIX MIPOAYKTOB, O0OpaIalOmUXcs Ha 0AaHKOBCKOM, BaJIIOTHOM PBIHKaX U
PBIHKE LIEHHBIX OyMar v MpOM3BOJAHBIX (PMHAHCOBBIX HHCTPYMEHTOB



[Inanupyembie

IInanupyemMble pe3yJbTaThl 00yUeHHS 0 JUCHHUILINHE

PE3YIbTATHI
o0y4eHus 1o
rporpamme
T1K-3.1: 3gats: T1K-3.2: YMmeTh: [1K-3.3: Bnaaets (MMETh
HaBBIKH):
METO/IbI OIIPEICTICHUS HCIIOJIb30BATh B HaBbIKaMH 1oa0opa
WHBECTUIIMOHHOTO npodeccrnoHabHOM WHBECTUIIMOHHBIX
npodusi, MeTOAUKU NeSITeIbHOCTH IPOAYKTOB B OPTdEb ¢
COCTABJICHUS WHCTPYMEHTapUi 1o 1[EJTbIO TIOBBIIIICHUS €70
MHBECTUIIMOHHBIX OLICHKE MHBECTULIMOHHOTO |JOXOJIHOCTH
PEKOMEH/IalnH, poduis, COCTaBIAThH
OCYILIECTBIICHUS MOJ00pa |peKOMEHAIHil 1o
MPOAYKTOB B HOPTQENs ¢ |(pOopMHPOBAHUIO TOPTPETs
Y4eTOM PUCK-TIPOdUIs C YYETOM PUCK- IPpoduIs
KJINCHTOB KIIMEHTA, OI[CHUBATh
3¢ PeKTUBHOCTD
WHBECTUITUOHHBIX
cTpaTerui
[Toporossrii 3HAaTh HEOOXOUMOCTb, YMETb PacCuuTaTh BJIa/IETh 3HAHUSAMU

CYIIHOCTDH U IPUHIHUIIBL
MOCTPOCHHUS
NHBECTUIIUOHHBIX
noprdeneit

0XXHIAEMYIO JOXOJHOCTh U
PHCK HHBECTHIIMOHHOTO
nopTdens

IIPaBOBOTO PETYIMPOBAHUS
nopTdeapHOro
UHBECTHPOBAHUS

CrangapTHblii (B
JIOTIOJTHEHHE K
IIOPOTOBOMY)

3HATh TUIIOJIOTHIO U
CTPYKTYpPY
MHBECTULHOHHOTO
noptdens

YMETH C IOMOIIIBIO
(UHAHCOBBIX TEXHOJIOTHUIA
1 (PMHAHCOBBIX
MHCTPYMEHTOB ONPEIEIINTh
VHBECTULMOHHBIN
npo(ub y4acTHUKA PbIHKA
LIEHHBIX Oymar

BJIAJICTh 3HAHUSIMU
CTpaTeruil ynpasieHus
MHBECTUIIMOHHBIMU
noptdensimu

[ToBbIIIEHHBIH (B
JOTIOJTHEHUE K
IOPOTOBOMY,
CTaH/IapPTHOMY)

3HATh MEXaHU3M
nopTheaprHOro
HMHBECTUPOBAHUS

1mo100paTh B COOTBETCTBUH
C YCTaHOBJIEHHBIM
WHBECTULIMOHHBIM
po¢uIeM MOCTABIIUKOB
(UHAHCOBBIX MPOAYKTOB,
UCIOJIb3YSl (PMHAHCOBbBIE
TEXHOJIOTUH U (PUHAHCOBBIE
WHCTPYMEHTHI

BJIa/IETh 3HAHUSIMU METOJIOB
1 MoJienel B mopTdeabHOM
MHBECTUPOBAHUU

I1K-2 - CnocoGeH Ha OCHOBE THIIOBBIX METOJIMK OCYIIIECTBUTh PACUeT IIEH BaIIOTHI, IEHHBIX Oymar,
(OHIOBBIX UHAEKCOB U MPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB U COBEPIIATH CACIKH C BaTIOTOM,
IIEHHBIMHM OyMaraMu M MpOU3BOAHBIMU (PMHAHCOBBIMU MHCTPYMEHTAMH

[Inanupyembie
pe3yabTaThl
o0y4eHHs 10
porpaMme

IInanupyemMble pe3yJbTaThl 00yUeHHS 0 JUCHHUILINHE

T1K-2.1: 35aTth: T1K-2.2: YMeTh: [1K-2.3: Bnagets (MMETh
HaBBIKH):
0COOEHHOCTH MIPOTHO3UPOBATH KYPCHI CIIOCOOHOCTBIO PACCUNTATH




(G YHKIIMOHUPOBAHUS
COBpPEMEHHBIX
(bMHAHCOBBIX PHIHKOB,
METOJIMKH pacuera
CTOMMOCTH LIEHHBIX Oymar,
MIPOU3BOTHBIX
(hMHAHCOBBIX
WHCTPYMEHTOB, KPOCC-
KYpPCOB BaJIFOT

neHnbix Oymar, [IOU n
BaJIIOT HA OCHOBE
rpaduKoOB, OCYIIECTBISATh
aHanmu3 (paKkTopoB,
BIIMSIFOIINX HA KYPChI

BaJIIOT, IICHHBIX Oymar u
[ou

OCHOBHBIC TTOKA3aTEeIIH,
XapaKTepU3yIOLINe
COCTOSTHHUE XO35IUCTBYIOIIUX
CyOBEKTOB, BIUSIONINX HA
1eHy (PMHAHCOBBIX aKTHBOB,
a TaKKe COBEpIIaTh CJICIKU B
OMP>KEBOM TepMHUHAJIE

[ToporoBssiii

OCHOBHBIE TIPUHITHITHI
dhopmMupoBaHHS
WHBECTUIIUOHHOTO
noptdens

PaccuuthiBath
K02(pHUITMEHTHI JIMHEWHOU
perpeccun

CriocobaMu onTUMH3aLNN
MHBECTULIMOHHOTO MOPT(hes
B COOTBETCTBHH C MOJEISAMHU
I'. Mapkosuna u Y. Illapmna

CrangapTHblii (B
JOTOJTHEHHE K
[IOPOTOBOMY)

Cnoco6nl  popmMupoBaHuUs
U ylpaBiieHUs noprdenem
oburanui

peuiarth 3a1a4u
dbopmupoBanust moprdeneit
IUTSL TOCTHIKCHHS
Pa3IUYHBIX
CTPATETUYECKUX LEeIeH

Cnocobamu pacuera
BenuuH IRR, B3BEmennomi
110 BPEMEHHM | 110 JeHbI'aM
JIOXOIHOCTH (PHAHCOBOTO
cpencTaa

[ToBbIICHHBIH (B
JOTIOJTHEHUE K
IOPOTOBOMY,
CTaH/IapTHOMY)

Crioco0blI O1IeHKH
JTOXOJHOCTH (DOHIOBBIX
WHJICKCOB, POU3BOIHBIX
(hMHAHCOBBIX
WHCTPYMEHTOB

MPOBOJUTH OLIEHKY
pe3yJIbTaToB
MHBECTHIIMOHHOM
JIeATEIIbHOCTH Ha UX
OCHOBE

HOJX0/1aMH K BBIYMCIICHUIO
mep Tpelinopa, [[xencena u
Hlapma, uX NIpUMEHEHHIO Ha
IPAKTHKE

6.3. IlacnopT OLlEHOYHBIX MATEPUATIOB

Ne HaumenoBanue TeMbl KonTposmnpyembie Buj xoHTpoOssi/UcoNIB3yeMble
n/m | (pa3nesia) IMCHUIITHHBI IUIAHUPYeMble OLICHOYHbIE CPEACTBA
pe3yabTaThbl 00y4eHus B
COOTHOIIICHUH C
pesyJbTaTramu Texymmit IIpomMe:kyTOYHBI
00y4eHus1 Mo
nporpamme
1. K - 2.1, IIK-2.2, -IOKJIa]I 3a4er

OCHOBBI 3HaHUIA 0 [K-2.3, TIK-3.1, T1K-3.2,

-aHaJIUTHYECKOe
noptdensHOM 1IK-3.3

UCCIIEJOBaHUE
WHBECTUPOBAaHUU

-T€CTUPOBAHUE

2. IIK - 2.1, T1K-2.2, -TOKIaI 3a4eT

MeTob! ¥ MOJIENH B [K-2.3, TIK-3.1, TIK-3.2,

-aHaJIUTHYECKOe
noprdensHoM 1IK-3.3

UCCIIEIOBaHHE
UHBECTHPOBAHUU

-TECTUPOBAHUE

6.4.0neHOYHBIC MATEPHAJIBI VISl TEKYIEr0 KOHTPOJISA

IIpumepHasi TeMaTHKA JOKJIA10B

Pasznen nucuunjanHbI

Tembl

OCHOBBI 3HaHUI O

1. HeoOxoamMoOCTh U CYIIHOCTh MOPTQETHHOTO HHBECTUPOBAHMUS.




nopTQensHOM OO111e MPUHIUIBI TOCTPOCHUS! HHBECTUIIMOHHBIX MOPTQeneii.

WHBECTUPOBAHUH Mexanu3m nopTherbHOro HHBECTUPOBAHUSI.

CyOBexTsl NOpT(hETHHOr0 HHBECTUPOBAHMUS.

OOBeKTH TOPT(PETHHOI0 HHBECTUPOBAHMUS.

[TpaBoBoE perynupoBaHue MOPTHETHHOTO HHBECTUPOBAHUSL.

Perynstopsl peiHKa MOpT(HETsHOT0 HHBECTUPOBAHUS
OxmngaeMas T0XOIHOCTh aKTHBA.

©oNo R WD

O>xuaeMblil pucK mopTders.

[E
o

. Puck moprdensi, cocTosIero n3 HECKOJILKUX aKTUBOB.

. JloMuHUpYIOMMi MOPTQEb.

. D¢ dexTuBHBIN HAOOP OpThEeH.

. [Moptdens, cocrosimuii U3 akTuBa 6€3 prcKa U PUCKOBAHHOTO aKTHBA.

[
W N R

KpenutHblit 1 3aeMHBII TopTdenu.

Metoabl 1 MOJENH B 1. Ddodexrusnas rpanuna noprdencii, COCTOAMMUX U3 aKTHBA 0€3 PHCKA H PUCKOBAHHOTO
mopTQeaTbHOM aKTHBa

HMHBECTUPOBAHUU Monens oreHKH crouMocTd akTuBoB (CAPM)

Omnpenenenne Habopa 3 GEKTUBHBIX TOpTdemeit

Omnpenenenne 3 PEeKTUBHOM IPaHHILIBI C TOMOIIBIO KPUBBIX H30CPETHUX U U30UCIIEPCHIA
Onpenenenue 3¢ dekTuBHOM rpaHuilsl MapKoBHUIIa METOAOM MHOXUTENCH Jlarpamka
OmnpepeneHne peIHOYHOTO OPTQEIST IPH BOZMOKHOCTH 3aNMCTBOBAaHUS U KPESIUTOBAHMUS
OmnpeneneHre ONTHMAIBHOTO MOPTQENT C MOMOIIBIO JIMHEHHOTO IPOTPaMMHUPOBAHUS
Crparerust IOCTOSHHOI ITPOMOPIMU MEXK]Y KIaCCaMU aKTHBOB

OYHKITUH MTOJIE3HOCTH HHBECTOPA

0. Ipemus 3a puck Mapkosuua

RROoo~NoOakwin

1. Makcumuzanus KonMuecTBa CTAaHAAPTHBIX OTKIOHEHUH MLy J10XOAHOCTHIO MOPTdes
U 1ICJIEBBIM YPOBHEM

12. AGcomroTHbI 1 OTHOCHTETBHBIH VaR
13. Oxunaemoie notepu NopTders B cirydae MOBBIICHUs 3HaueHnst VaR
14. Mopnens EaR

3amaHust VISl TECTHPOBAHUS MO JUCHMIJIMHE ISl OIleHKH c)OPMHUPOBAHHOCTH KOMIeTeH Ui (Min
20, max 50 + cceplaky Ha IUOC ¢ TecTammn)

YpoBeHb UHQIISINN TPEICTABISIET COOON:

-IIOKa3aTellb M3MEHEHUS JICHEKHOM MAcChl 3a MEPHO] BpEMEHU

-nokasatelb Temra npupocta UIIL] 3a nepuon BpemMeHu

-IT0Ka3aTellb CYMMBI 00CCIIEHEHHBIX JICHET 3a IMEPHUOJ BPEMEHH!

-[I0Ka3aTellb YBEJIMUEHHSI CTOUMOCTH JICHET BCJICJCTBHE HAUMCIICHUS TPOLICHTOB

WHupekc nokynareabHON CIOCOOHOCTH JCHET MPECTaBIsAeT cOO0iA:
-10Ka3aTelb, paBHbII 00paTHOW BETUYMHE UHAEKCA LIEH
-CTaBKY JOXOJHOCTHU TP UHBECTUPOBAHUU JCHEKHBIX CPEIICTB
-[10Ka3aTellb CKOPOCTH IOKYMEHTO000poTa
-II0Ka3aTelb JUCKOHTUPOBAHUS JACHEKHBIX CYMM

[Toka3zarenb IEHEKHOTO MYJIbTUIIMKATOPA MPEACTABISIET COO0M

-KOMITIOHEHT JIEHEHON MacChl, KOTOPBIN XapaKTEPHU3yeT BEIUUNHY JEHEKHBIX CPENICTB, IOCTYNHBIINX B
cHCTEMYy KOMMEPUYECKUX OaHKOB

-K03((UIMEHT, KOTOPBIN MOKA3bIBAET BO CKOJBKO pa3 JEHEXHas mMacca OOJblIe BEIUYUHbl HAIMYHBIX
JleHer B 0AHKOBCKOU CUCTEME

-3arac JeHeKHOU Macchl Ha | py0. BaIOBOTO BHYTPEHHETO ITPOTYyKTa

-(opmy cyIecTBOBaHUS TOCYIapCTBEHHOTO BHYTPEHHETO J10JITa




PBIHOK 1IEHHBIX Oymar — 3T10:

-COBOKYITHOCTH CJIEJIOK, CBSI3aHHBIX C IMOKYITKOH M PO BaTFOTHI
-COBOKYITHOCTbH CJIETIOK C IIEHHBIMH OymMaramu

-CIICJIKH C HEJIBUKUMOCTBIO

I'maBHas 3amava ppIHKA LIEHHBIX Oymar — 3To:
-IPUBJICUCHUE KaTUTaIA JIsl TOJIMTUYECKOTO Pa3BUTHS
-YZOBIIETBOpEHHUE OOIIECTBEHHBIX MOTpEeOHOCTEN
-IPUBJICUCHUE KaTUTaNIA JIsl SKOHOMUYECKOTO Pa3BUTHUS

Oprann30BaHHBIN PBIHOK IIEHHBIX OyMar OCyIIECTBIISIETCS

-roCyJ1apcTBOM

-Ouprxeit

-aKIUSMH

-o0uranusamMu

VYkaxure, kKakue (prHaHCOBbIE HHCTPYMEHTHI CUMTAIOTCSl HanboJee pUCKOBaHHBIMU:
-ONIIMOHBI ¥ (PHIOUEPCHI

-aKIUH

-00JUTauy KOPIOpauuii U NpeAnpUsITHA HEPUHAHCOBOTO CEKTOPA SKOHOMUKH
-rOCyJIapCTBEHHBIE OOJIUT K

HpI/I MaTeMAaTUYCCKOM YHCTC IPUMCHACTCA
-ACKYpPCUBHAA CTaBKa IMPOLCHTA
-aHTUCHUIIATHUBHAs CTaBKa IIPOLCHTA
-pC€ajibHasA CTaBKa NMPOUCHTA

[IpaBo, odopmieHHOE HOTOBOPOM, KYNUTh, MPOJaTh (MM OTKA3aThCsl OT CHEIKH) Ha MPOTSHKECHUH
JIOTOBOPHOTO CPOKa U 0 (PMKCUPOBAHHOM JIOTOBOPHOM IIEHE OMpeieNIeHHbI 00heM IIEHHBIX OyMar 0o
MOJIYYUTh ONpeAeNeHHbIH J0X0/ OT (PMHAHCOBOIO BIOYKEHUS WM AEHEKHOTO 3aiiMa — 3To

-OILNOH

-BEKCeJlb

-(BIOYEPCHBIN KOHTPAKT

On1uoH, peanu3anusi KOTOPOro He MPUHOCHUT MPUOBLIN, HAa3bIBACTCA
-OIIIMOHOM «0€3 JIEHET

-OMIIUOHOM «IIPH CBOUX)

-OIIIIMOHOM ((HpI/I ACHbIax»

Kak Ha3pIBaeTcs 11eHa HCTIOIHEHUS OIIMOHA, 1IeHa, IO KOTOPOH MOKHO KYIHUTh WM MPOJaTh Oa3UCHBIN
aKTUB ONIIMOHA?

- CIIOpT-1IEHa

-CTpalK-1ieHa

- (pprouepcHas 1eHa

Kaxkas craTbs cCBUAECTENBCTBYET O HATUYUHU «O0BHOM» CTaThU B OTYETHOCTH
-BEKCEJS BbIJJAHHBIE IPOCPOUYCHHBIE

-KpeauThl 0AaHKOB CPOKOM CBBIIIE 1 roga

-KpEIUTOPCKas 3a10JKEHHOCTD

O yeM CBUAETENBCTBYET BHICOKUH Y/ECIbHBINA BEC B OTUETHOCTH TAaKOU CTaThH, KaK «BeKcess morydeHHbIe
MPOCPOUYCHHBIEY:

-00 ompenereHHBIX HeJJOCTaTKaX B paboTe OpraHu3aIiu

-0 KpaiiHe HEeYIOBJIETBOPUTEILHON paboTe OpraHu3aluu

-HH O 4YeM

OObIKHOBEHHAs! aKIM WUMEET PHIHOYHYIO CTOMMOCTh 120 py6. /loxon Ha akmuio MO UTOraM Troja
coctaBun 14 py6. Onpenenute nis akuuu kodgunuent P/E:



-8,34;
-8,57;
-11,15;
-13,65.

Koaddunuent P/E mokaseiBaer:

-OTHOIIIEHUE TEMIIOB POCTA MPUOBLIN KOMITAHUU K PHIHOYHOH IICHE aKIIUU
-OTHOIICHUE MPUOBLTN Ha aKIIUIO K PHIHOYHOM IIEHE aKIIUU

-OTHOIIICHUE PHIHOYHOM IICHBI aKIIUK K TEMIIaM POCTa MPUOBLTH KOMITAHUH
-OTHOIICHUE PHIHOYHOMW IICHBI aKIIMU K PUOBUIN Ha aKIUIO

VYkaxuTe, Kakoe U3 CIAeAYIOUINX YTBepkKACHUN Hanbosee TOUHO XapaKTepusyeT cMbIci rokasarens P/E:
-10Ka3aTelb MPUOBLILHOCTH KOMIIAHUU

-1oKa3aTelb Hepacipe1eJIeHHON NpUOBLTH B pacyeTe Ha OJJHY OOBIKHOBEHHYIO aKIIHIO

-KOJIMYECTBO JIET MPH TEKYIIEM YPOBHE MPUOBUIH, KOTOPOE MOTpeOyeTcss KOMIAHWH IS TOTO, YTOOBI
OKYIUTbH 1IEHY CBOUX aKLIHUM

-MI0Ka3aTelb KanuTaIu3alliid KOMIIaHUU

bank BeimnaunBaer 12% ronoseix. IIpoments! cioknble. Kakyro MUHUMalbHYyI0 CyMMYy TpeOyercs
pa3MecTUTh BKJIaAYUKy B OaHKke, 4ToObI uepe3 2 roja y Hero 6buto He menee 10 000 py©6.?

-71972

-5555

-6354

-8515

Homunan obmuramuu 1 000 py6., kymon 10%, BbimaunBaeTcst OuH pa3 B roi. Jlo morameHus
obOmuraruu 3 ronxa. OmpenenuTh IEHY OOJHTanuM, €Cid €€ JOXOJHOCTh JI0 TOTalieHus J0hKHA
coctaBuTh 12%.

-951,96

-1000

-1049,74

Paccuuraiite pplHOUHYIO cTOMMOCTH oOnuranuu HomuHasioM 18 000 py0., cTaBKOH BBIIJIAYMBAEMOIO
€KEroJIHO KyNoHHOro noxona 12% u cpokoM moramieHus 3 rofa, €ciiM CTaBKa IPOLIEHTa M0 BKJIALy B
Oanke coctasisieT 14% ronoBbIX.

-17164

-17296

-17565

-17706

Paccuuraiite ppiHOYHYIO cTOMMOCThH obnuranuu HomuHanoMm 18 000 pyO., cTaBKOW BBIMJIAYMBAEMOIO
€XKEroJlHo KynoHHoro noxonaa 11% u cpokoM moramenus 3 roga, €ciM CTaBKa IPOLIEHTA MO BKJIALy B
0anke coctaBisieT 12% rogoBBIX.

-17568

-16857

-17105

-17800

PaccuunraiiTe ppIHOYHYIO CTOMMOCTH oOiuramuu HoMuHamoM 17 000 py0., cTaBKOW BBHITIAYMBAEMOTO
€KEroJIHO KyNnoHHOro noxona 12% u cpokoM moramieHus 3 roja, €ciy CTaBKa IPOLIEHTa M0 BKJIALy B
0anke coctaBisieT 14% rogoBbIX.

-16211

-16105

-16817

-17421

[Ipouecc yBenuueHUs CyMMBl JIEHEr B pe3ylbTarTe MPUCOCTUHEHHUS MPOLEHTOB K CyMME IIaTexa



Ha3bIBACTCA:
-IUCKOHTUPOBaHUEM
-HapaluBaHUCM
-IIPUCOCINHCHUEM

I[Tpu cpoke MeHbIe 0HOTO To1a (P (PEKTHBHEE CTaBKa MIPOIICHTA:
-TpocTast

-CJI0>KHAs

-00€ CTaBKM JJal0T PaBHBIN pe3yibTaT

KoHTpobHBIN ITAKET aKINN:
-50% + 1 akuus

-100%

-49% + 1 akuus

B pesynbTaTe crinaxuBaHus BpeMEHHOro psna 6, 2, 7, 5, 12 npocToi TpeXUIeHHOW CKOJB3sIIeN cpeHen
IIEPBOE CTIIAKEHHOE 3HAYEHUE PABHO

B pesynbpraTe criaxuBaHus BpeMEHHOTo psaa 6, 2, 7, 5, 12, 15 npocToil TpexuJeHHOH CKOIb3AIIeH
CpeAHel BTOpoe crilaeHHoe 3HaueHue paBHo: (10 0,1)

AKk1ust MoKeT ObITh TproOpeTeHa B JaHHbIH MOMeHT 3a 1400 py6. PaccuunTaiiTe KOHEUHYIO T1OXOJHOCTh
aKIMM, €CIIM MHBECTOp IJIAHUPYET MpojaaTh ee uepe3 roia mo meHe 1480 py6., a oxumaemas cymma
OUBUACHIIOB 3a Tof cocTasiseT 130 pyo.

UYucras npubbuib akiuoHepHoro obmectBa coctasmia 1 000 000,00 py6. Axkuuu 3T0oro odmecTBa (Ux

BoinymieHo 2000 mt.) nponatores Ha poiHKe 1o 2 500 py0. 3a akuuto. PaccunTaiiTe nokasarens 10X0/a Ha
axruro (EPS)

Uucras npubbuib akiroHepHoro obmectBa coctaBmia 1 000 000,00 py6. Akuuu 3Toro odmectBa (Mx
BoimyieHo 2000 miT.) mpoaaroTcs Ha peiake 1mo 2 500 py6. 3a aknuto. Paccuunraiite kosppurment (P/E)

[1K582. Bxknaguuk nonoxwi B 0ank 10 000 py6. bank BblmtaunBaeT ciiokHble TpoleHThl. Kakas cymma
OyzeT Ha cyeTe y BKJIaJUMKa Yyepe3 TPU rojia, eClii NPOLIeHTHAas cTaBKa 3a MepBbIii rox coctasiseT 20%,
3a BTopou - 30%, 3a Tperuii - 25%7?

-19500

-20100

-21000

-24300

Bxiaguuk nonoxxui B 6aHK HEKOTOpYro cymmy B Hadase 2009 r. bank Hauucisu1 ¢ NEpUOAUYHOCTHIO pa3
B TIOJIT0ZIa IPOCTBIE MPOLIEHTHI 110 CIEAYIOLUIMM roI0BbIM IpoleHTHBIM cTaBkaM: 2009 r. - 90% oT ctaBku
pedunancupoBanus banka Poccun; 2010 r. - 80% ot craBku pedpunancupoBanus banka Poccun; 2011 r.
- 70% ot ctraBku pepunancupoBanus banka Poccuu. B npennonosxxeHnn, yTo BKJIAUUK HE CHUMAI ICHET
CO CBOETO CU€Ta, OMPEICTUTE, KaKyl0 CYMMY OH TIOJIOKHJI B OaHK, €clii Ha ero cuete B cepeaune 2010 r.
6su10 28 600 pyO. ns craBku banka Poccun npunsts cnenyromue 3Hadenus: 2009 r. - 12%; 2010 r. -
9%; 2011 r. - 8%.
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6.5. OueHo4YHbIe MaTepUAIbI IS IPOMEKYTOUHOI aTTecTaluu

@®oHJ BONPOCOB VIS NPOBEACHHUS NMTPOMEKYTOYHOI0 KOHTPOJIsA B (hopme 3auera



Pa3nen nucuMnJIMHLI

Bonpocsbl

OCHOBBI 3HaHUH O
nopT¢eTpHOM
WHBECTHPOBAHUH

1.Heo6xoauMoCTh U CyIIHOCTh NOPT(HETHHOr0 HHBECTUPOBAHHUS.
2.001ue NPUHIHUITEI TOCTPOSHHUS MHBECTULIMOHHBIX MOPTQEeH.

3.Mexaau3M NOPTHEITHHOTO HHBECTHPOBAHUSL.

4.CyOBeKTsI MOpT(HEeT-HOT0 HHBECTUPOBAHHUS.

5.006bexThl TOPT(HETHHOIO0 HUHBECTUPOBAHUSL.

6.IIpaBoBoe perynupoBanue nMopTheabHOro MHBECTUPOBAHUS.
7.Perynstopsl ppiHKa MOPT(HETbHOr0 MHBECTUPOBAHUS

8.0xugaeMas TOXOJHOCTh aKTHBA.

9.0kuIaeMbIi PUCK MOPTQEs.

10. Puck noptdernsi, COCTOSIIETO U3 HECKOIbKUX aKTHBOB.

11. loMmuHUpYyIOIMi TOPTQEB.

12.2¢ddexTuBHbIN HAOOP OPTPEIISH.

13.ITopTdens, cocrosmuii U3 akTuBa 0€3 prcKa U PUCKOBAaHHOTO aKTHBA.
14. KpeauTHbIiA 1 3a€MHBII TOPTQHETH.

15.9¢ddexTuBHas rpanuna noprdeneil, cocToAUMX U3 akTHBa 0e3 pUCKa U
PUCKOBAHHOTO aKTHBA.

16. PerHOUYHBIHI TOPT(hED.

MeToabl 1 MOJENIHU B
nopTQeT-HOM
WHBECTUPOBAHUU

17. Mogenb onienku croumoctu aktuBoB (CAPM).

18.Mogens VY. lllapma.

19.0npenenenne Habopa 3PHEeKTUBHBIX TOPTQETEH.

20.ITporuno3upoBanue BeMunHbI bera.

21. Apbutpaxnas monens Pocca.

22 .Onpenenenne 3(h(PEeKTUBHON I'paHUIIBI ¢ TOMOIIBI0 KPUBBIX M30CPEIHUX
HUH30IUCIIEPCUML.

23.0Onpenenenne 3¢ ¢GeKTUBHON IrpaHUIbl MapKoBHIIa METOJIOM MHOXHTEIEH
Jlarpanxa.

24.0OmnpeneneHne ppIHOYHOTO MOPTQENS TP BO3MOKHOCTH 3aUMCTBOBAHUS U
KpeAUTOBaHUS.

25.0mnpeneneHue ONTUMAIbHOTO HOPTQEs C TIOMOIIbIO JINHEHHOTO
MPOrpaMMHUPOBAHHUS.

26.ITaccuBHBIC M aKTUBHBIE CTPATETUH YIPABJICHUS TOPTQETEM.

27. IlaccuBHBIE CTpaTeruM yIpaBieHHs MopTderaeM. AKTUBHBIE CTpaTeruu
yIIpaBJIeHUs TOpTheneM.

28.MexaHn4yeCcKue CTpaTErny Mo pa3MEeLIeHUIO CPEACTB 10 KilaccaM aKTHBOB.
29.Crparerus MoCTOSTHHOW MPONOPLHHA MEKIY KJIACCAMH aKTHUBOB.
30.Ctparerus nuana3oHa.

31.Crpareruu miaBaromen npornopuy.

32.Crpareruu crpaxoBaHusi HopTdens.

33.@yHKIMH 0JIE3HOCTH UHBECTOPA.

34.KoHuenuus nojae3HoCTH U aKCHOMBI PallMOHATIBHOTO BHIOODA.

35.1Ipemus 3a puck Mapkosuua.

36.KpuBas 6e3paznuuusi.

37.Bp160p onTUMaIBHOTO TOPTHETIS.

38.Makcumuzanusa  KOJWYECTBAa  CTAaHAAPTHBIX  OTKJIOHEHHH — MEXIY
JOXOJHOCTBIO MOPT(EIs U LIETIEBBIM YPOBHEM.

39.MlHBeCTUITMOHHBIA BBIOOP Ha OCHOBE NPHUHIMMIIA CTOXACTHYECKOTO




JOMHUHHUPOBAHHUS.

40.2¢ddexT BpIOOpa CpeaHEro MOPTQEIS.

41.AGCONIOTHBIN U OTHOCHTENLHEBINH VaR.

42 .0Ouenka omuOKH mapamMaTpuuecKuii MOACIIH.

43.0xmunaeMple moTepu noptdens B ciyyae NoBbiieHus 3HaueHus VaR.
44 Mopens EaR.

45.VicToprdeckoe MOJICTUPOBAHHUE.

46.0uenka VaR ¢ nomomnisio Meroaa Mounte-Kapio.

47.Bwi60p MeTona onenku VaR.

48.CTpecc-TecTupOBaHUE.

49.0to0pakeHue (HPUHAHCOBBIX AaKTUBOB C MMOMOIIBIO CTAHIAPTHBIX (HaKTOPOB
pucka.

50./enmpra- VaR, komnonent VaR u VaR- bera.

51.01eHKa T0XOTHOCTH U PUCKa.

52.0npenenenue JOXOTHOCTH METOAOM OIICHKM CTOMMOCTH €IMHMIIBI
Karuraga

53.I1okazatenu 3p(HeKTUBHOCTH YIpaBIEHUS TOPTQEIeM.

54.aaexc MouibsHu.

55.Y4er acuMMETpHUH U IKCIecca.

56. Koappumuent Coptuso.

57.IlokazaTenu ciocOOHOCTH MEHEeKepa MPOTHO3UPOBATh JOXOIHOCTH
AKTUBOB Y KOHBIOHKTYDY.

58.0Owmera.

59.Pa3noxeHne T0XOAHOCTH Ha COCTABISIONINE KOMIIOHEHTHI.

6.6. Illka/abl 1 KPUTEPUH OLEHUBAHUSA 1O (POPMAM TEKYIero KOHTPOJISI U IPOMEeKYTOUYHOM

aTTeCcTAlMHU
IIkaja 1 KpUTEPUHN OLlEHUBAHUS
OneHka Kputepun oneHuBaHus J1Js1 MEPONPHUATHI KOHTPOJIsI ¢ TPUMEHEHUEM
2-X 0QJIJILHOI CHCTEMBI
«3aYTEHO» ITK-3, TIK-2

«HE€ 3aYTCHO»

Pe3ynbrarel 00yueHus: He c)OpMHUPOBaHbI HA IOPOTOBOM YPOBHE




