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Coaep:xanue (pabovasi nporpamMma)

Mecto nucuunianHbl B ctpykrype Ol

[Tnanupyemsble pe3yabTaThl 00yUEHHs 110 TUCIHUIUTMHE, 00€CTICUNBAIOIINE JOCTHKECHHIE
IUTAHUPYEMBIX PEe3yJIbTaTOB 00YUEeHHs 110 IpOoTrpamMmme

O0BeM u BUIBI YIeOHON PabOThI
ConeprxaHue TUCIUTUTHHBI
MartepuanbHO-TEXHHUECKOE U YIeOHO-METOINIECKOE 00eCIIEYCHHIE TUCITUILTNHBI

®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 00yUEHHs 110 TUCIHUIUTMHE, 00€CTICUNBAIOIINE JOCTHKECHHIE
IUTAHUPYEMBIX Pe3yJIbTaTOB 00YUEHHUS [10 MPOTrpamMme

HacnopT OIICHOYHBIX MAaT€pralioB
OHGHO‘IHBIG MaTC€pHralibl 1JI TCKYIIETO0 KOHTPOJIA

OLIGHO‘-IHBIC MaTCpHraJibl JJId HpOMC)KyTO‘IHOfI aTTeCcTalnun

[kanel U KPUTEPUU OLICHUBAHUS IO OPMaAM TEKYIIIETO KOHTPOJS U MPOMEKYTOYHOU
aTTecTaluu

Crp.



[lenpto M3ydyeHUs JUCHMIUIMHBI  sBIAeTCS  (OPMHpPOBAaHHE pPE3YyIbTaTOB  OOy4YEHHS,
o0ecreYnBaOIUX JOCTIKEHHE TUIAHUPYEMBIX PE3YJIbTaTOB OCBOESHHS 00pa30BaTEIbHOM MPOrpaMMBbl.

1. MecTo nucuumimebl B cTpykrype OIl

Hucnunnuua IlopTdenbHoe MHBECTHUPOBAHHME BXOAUT B 4YacTh, (opmupyemasl y4acTHUKAMH
o0Opa3oBaTenbHbIX OTHOLIEHUH Os1oka b 1. luciuminHb! (MOIYITH)

[IpenmecTByromue AUCUUILIMHBL MO CBS3SIM KoMIeTeHIH: KOHCyNbTallMOHHBIA TPOEKT,
DUHAHCOBBIC TEXHOJIOTUU U (PUHAHCOBBIE HHCTPYMEHTHI, KopriopaTtusHoe neno, [IpakTukym 1o phIHKY
HEeHHBIX Oymar, 3apyOekHble (OHIOBBIE PBIHKH, Teopus (akTOPHBIX AOXO0J0B, MHCTUTYLIMOHAIBHBIN
aHanm3 (UHAHCOBBIX PBHIHKOB, PHIHOK T1eHHBIX Oymar, OCHOBBI ()UHAHCOBOW TIOJMUTUKH U
MakpoperyiaupoBanus, [I[pon3Boanbie pUHAHCOBBIE HHCTPYMEHTHI

2. Ilnanupyemble pe3y/ibTaThl 00y4eHHs 10 JUCHMILJIMHE, o0ecnieYnBaloLIie JOCTHKEHUE
IUIAHMPYeMBbIX pe3yJIbTaTOB 00yUeHHs 110 IporpamMme

N3yuenne nucuumumbbl [loprdenbHoe HMHBECTHpOBaHHE B 00pa30BaTEIbHON IpOrpaMme
HanpaBJIeHO Ha (POPMUPOBAHUE Y O0yUAIOIIUXCSI CIIEAYIOIINX KOMIETEHIUH:

Ipodeccnonanbubie komnerenuun (IK):
[1K-3 - CiocoGeH onpenenuTh NHBECTUIMOHHBINA MPO(HITh YIaCTHHKA PHIHKA IICHHBIX OyMar,
110/100paTh B COOTBETCTBUU C YCTAHOBJIEHHBIM MPOQHIIEM ITOCTABUIMKOB (DUHAHCOBBIX YCIYT U
MIPOKOHCYJIBTUPOBATH MO PA3HOMY THITY (PMHAHCOBBIX MPOAYKTOB, OOpAIIAIONINXCsl HA OAHKOBCKOM,
BAJIIOTHOM PBIHKAX U PbIHKE LIEHHBIX OyMar U Mpou3BOIHBIX (PUHAHCOBBIX MHCTPYMEHTOB

[Tnanupyembie [Inanupyemble pe3yabTaThl 00y4eHHS MO AUCHHUILIMHE

PE3YIIbTAThI

o0OyueHus 1o

porpaMme

[1K-3 Bmaners
3HaTh YMmern .

(MMeTh HABBIKN)

HUCIIOJIB30BAaTh B

o METOAUKOU
MPAKTHYECKON
CYIIIHOCTb, METO/IbI U . KOHCYJBTUPOBAHUS TIO
npodecCuoHaIbHON
MOJIeNU TIOPT(heTHHOTO . |pazHOMY THITY
NesITeIbHOCTH 3HAaHU
WHBECTUPOBAHUS WHBECTUIIMOHHBIX
nopTheaprHoro .
noptdeneit
WHBECTUPOBAHUS

I1K-2 - CnocoGeH Ha OCHOBE THIIOBBIX METOJIMK OCYLIECTBUTh PacyeT 1IeH BAIOThI, IEHHBIX Oymar,
(OHTOBBIX UHAEKCOB U IPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB U COBEPIIAThH CACIKH C BaTIOTOMH,
LEHHBIMH OyMaraMu 1 MpOU3BOAHBIMU (PMHAHCOBBIMU MHCTPYMEHTaMH

[Tnaaupyembie I[InanupyemMble pe3yabTaThbl 00y4eHH s M0 AUCHUILIIHHE

pe3yIbTaThI

o0OydeHus 1o

nporpamme

TK-2 3HaTh Ymerp Braners

(MMETh HaBBIKH)

THIIOBBIE METOIUKH OCYLLEeCTBNATb @aHAa/M3  |HaBbIKaMKU ONTMMU3ALUK
pacuera 1eH ABVXKEHNA LeH, CTpaTerni, MHBECTULMOHHbIX
(buHaHCOBBIX oLeHuBaTb noptdenen, metoguKkamu
WHCTPYMEHTOB, 3ddeKTUBHOCTD npoBeAeHnA nccneoBaHni
PacyeToB KypCOB BAJIIOT, [MHBECTULIMOHHbIX pacyeToB OCHOBHbIX

uHjekcos, [IOU cTpaTerui nokasatenei noptdena




3. O0beM U BU/IbI Y4eOHOI padoThl

Y4eOHBIM IUTAHOM MPEAYCMATPHUBAIOTCS CISIYIOIINE BUBI YUeOHOH paboThI MO JUCHUTUINHE!

OuHas popma o0ydeHuUs1

Buabl yueOHo# padoThI

Bcero gac/ 3.e.

Cem 8
KonrakTHas paboTa, B TOM YHUCIIE: 36.15/1
3aHATHS TEKIMOHHOTO THIIA 18/0.5
3aHsATHS CEMUHAPCKOTO TUIIA 18/0.5
NunuBuayanbHas kontaktHas padota (UKP) 0.15/0
CamocrosTenbHas paboTa, B TOM YUCIIE: 53.85/1.5
[IpomexyTouHas aTTecTalus 18/0.5
Bun npomeXyTo4HON aTTeCTaluu:
3auer 3au
O61as TpynoeMKoCcTh (00beM YacTu 00pa3oBaTEeIbHOM
nporpamMmsl): Yacel 108
3a4yeTHbIC CAMHUIIBI 3

4. ConepxaHue TUCHUNINHBI

4.1. Pazoenvt, memvl OUCUUNIUHDL U 8UObL 3AHAMUIL:

TemaTuyeckuii 1aH TUCHUTUINHEI [lopTdenbHoe HHBECTHPOBaHUE MPECTABIICH B TAOJIHUIIE.

Pa3nesibl, TeMbI AUCHUILUIMHBI U BB 3aHATHI
Ounasn ¢opma 00yueHust

KonraktHasi paGora s
L§ Ilnanupyemble
3ausrus = pe3yJabTaThI
CEeMHHApPCKOIro =
THIA < o0y4eHus1 B
=
Ne | HaumeHnoBaHue TeMbl (pa3jieia) = = 2 COOTHOILICHUM C
n/m AUCHHUIJIMHBI = E A a @ pe3yJibTaTaMu
% - E E 2 00yueHusi 110
(<o) (V)
= - S | oBpasosaresnHoii
=
E § nporpamme
g o
=
. MK —2.1, NK-2.2,
OcHOBbI 3HaHWIA 0 NOPTdHENbHOM K23 K31
1. (unBectnposanuu 9 9 26.85 - -
MK-3.2, NK-3.3
MeToapl U moaenun B noptdeibHOM NK-2.1, NK-2.2,
2 MHBECTUPOBAHUN 9 9 27 MNK-2.3, NMK-3.1,
' MK-3.2, NK-3.3




KonTposnb

18

Hroro

18 18

0.15 53.85

4.2 Cooepotcanue pazoenoe u mem

4.2.1 KontakTHas padora
TemaTnka 3aHATHH JJEeKITHOHHOI'0 THIIA

HaumenoBanue
Bua 3ansarus TemaTnka 3aHATHS JEKIMOHHOIO
Neni/mm TeMbl (pa3aeJia) %
JIEKIUOHHOI'0 THIIA THIIA
JUCHMILIMHbI
1. OCHOBbI 3HaHUI O HeobxoaMmocTb M CyLWHOCTb NOPTHENbHOTO
noptdenbHom JIEKIUA MHBECTUPOBAHMUA
WMHBECTUPOBAHUM
O6wWwme NpMHUMMNbI NOCTPOEHMUA
JICKIUs WHBECTULUMOHHbIX NopTdenei
MNpaBoBOe peryanpoBaHne NopTPenbHOro
JICKIINA MHBECTUPOBaHUA
OxXngaemas AOXOAHOCTb U PUCK
JIEKIUs noptdens
2. MeTtoabl u moaenu B Bbibop prckoBaHHOro noptoens
A A P pp pTd
noptdesnbHOM
MHBECTUPOBaHMM OnpegeneHne adpdeKTUBHOM rpaHnLbl U
JIEKIUA ONTUManbHbIX NopTdenen
Crpaterum ynpasneHua noptpenem
P p ynp pTd
MpUHATHE PeLLUEeHN B YCNOBMAX PUCKA U
JICKIUA HeonpeaesneHHOCTU
MNapameTpunyeckaa mogens VaR
JCKIIHS
*IeKIMW W WHble Yy4YeOHbIe 3aHATHS, NPEAYCMATPUBAIONINE NPEUMYIIECTBEHHYIO Iepeaady ydeOHou

nH(pOpMaIUH TIearOrMuecKUMHU PaOOTHUKAMU OpTaHW3aluy U (WIH) JUIAMHU, TPUBJIEKaeMbIMU OpTaHU3auen K
pcam3anu 06pa3OBaTeJ'IBHI>IX nporpaMm Ha MHBIX YCJIOBUAX, 06y‘iaIOH_II/IMC}I
TemaTnka 3aHATHI CEMHUHAPCKOI'0 THIIA

HaumenoBanue
Nen/nn Temb1 (pasnena) Buj 3anarus TeMaTuka 3aHATHSA CEMUHAPCKOI0
) P CeMHMHAPCKOro Tuma** THNA
JUCHMILIMHbI
1. OcCHOBbI 3HaHWI O Heo6X0AMMOCTb M CYLLHOCTb
noptdesnbHOM NPaKTHICCKOC 3aHATHC |nopTdhesbHOro MHBECTUPOBAHUA
MHBECTMPOBaHUM

MPAKTUYECKOC 3aHATHUEC

O6wme NpMHLMNbI NOCTPOEHMUA
WHBECTULUMOHHbIX NopTdenei

MPAKTUYCCKOC 3aHATHUC

MpaBoBoe peryaMpoBaHue NOpTheabHOro




MHBECTUPOBAHUA

Oxnaaeman AOXOAHOCTb U PUCK
NPAKTHYECKOE 3aHATUHE |nopTdhens

2. MeTogbl n moaenu B Bbibop puckoBaHHOro nopTtdens
MPAKTUYECKOE 3aHITHE
noptdesnbHOM
MHBECTMPOBAHNM OnpepgeneHne adpdeKTUBHOM rpaHULLbl U

NPaKTUYCCKOC 3aHATHE |onTMMaNbHbIX NopTdenei

Ctpaternm ynpanieHua noptoenem
MPAKTUYECKOE 3aHITHE

MpuHAaTne peu.leHvu7| B YCNOBUAX PUCKa U
MPAKTUYCCKOC 3aHATHUC HeonpeaeneHHoCTn

MapameTpunyeckaa mogenb VaR
MPAKTUYECKOE 3aHATHE

**  ceMHHapbl, MPAaKTUYECKUE 3aHATHS, NPAKTHKYMBbI, JIaOOpaTOpHbIE pabOThl, KOJUIOKBUYMBI W HWHBIE

AHAJIOTUYHBIC 3aHATUA
HNnas koHTakTHas padoTra

[Tpu mpoBeneHun yueOHbIx 3anstuii CI'DY obecrnieunBaeT pa3BuTHE Yy 00YJarOIIUXCS HABBIKOB
KOMaHJIHOW paboThl, MEKIMYHOCTHOW KOMMYHUKALMH, TPUHSATHS PEHICHUH, JHICPCKUX KadecTB
(BKJTIOYAs MPU HEOOXOAMMOCTH IPOBEJCHIE NHTEPAKTUBHBIX JIEKIIHH, IPYIIOBBIX TUCKYCCHI, POJIEBBIX
UTp, TPEHUHIOB, aHAJIM3 CUTYallMil 1 UMUTALMOHHBIX MOJEJIeH, IPenoiaBaHue JUCIUILINH (MOyseil) B
dbopMe KypcoB, COCTAaBJICEHHBIX Ha OCHOBE pe3YJIbTaTOB HAYYHBIX HCCIEIOBAaHUM, MPOBOJIUMBIX
OpraHu3aIyeid, B TOM YHCIIEe C YIETOM PETHOHAIBHBIX 0COOEHHOCTEH MPOpeCCHOHATBLHOMN IeATEIHOCTH
BBIITYCKHUKOB U MOTpeOHOCTel paboTonaTeneit).

@opMBl U METOJbl IMPOBEACHUS HHOM KOHTAKTHOW palOOThl mpuBeaeHbl B MeToauueckux
yKa3aHMSIX 110 OCHOBHOH IpodeccnoHaabHO 00pa3oBaTebHON IporpamMme.

4.2.2 CamocTosiTeIbHasi paboTa

HanmenoBaHue TeMbl (pa3aesia .
Neri/n (pasnena) Bua camocTtosiTeibHOM padoThI ***
JUCIHHUILINHbI
OcHOBbI 3HaHWUI 0 NopThenbLHOM - MOJTOTOBKA MOKJIaaa
1. MHBECTUPOBaHUMU - IIOAT0OTOBKa BJIeKTpOHHOfI IMPE3CHTAllNN
- TECTUPOBaHUE
MeToabl n moaenu B noptdenbHOM - IOJTrOTOBKA JOKJIaga
2. MHBECTUPOBAHUNU - IOATrOTOBKaA BHCKTpOHHOﬁ Npe3CHTaAlluA
- TECTHPOBAHUE

*** camocTosATeNnbHAS paboTa B CEMECTpe, HAIMCAHWE KYPCOBBIX pa0oOT, JOKIIAIOB, BHIMIOJHEHNUE KOHTPOIBHBIX

pabot

5. MaTepua/jibHO-TEXHHYECKOE U Y4eOHO-MeTOoAnYecKoe odecneyeHne JUCHUTILINHBI

5.1 Jlureparypa:

OcHoBHas 1uTEepaTypa
1. Tennosa, T. B. WHBecTMUMM B 2 4. YacTb 1 : yuebHUK 1 NpakTUKym anda By3os / T. B. Tennosa. — 2-e
usg., nepepab. n gon. — Mockea : U3gatenbctBo OpaiT, 2020. — 409 c. — (Bbicwee obpasosaHue). — ISBN

978-5-534-01818-9. — TekKcT : anekTpoHHbIn // 3BC IOpaitT [cainT]. — URL: https://urait.ru/bcode/451566
2.Tennosa, T. B. WMHBecTMumMmM B 2 4. YacTb 2 : yuebHUK 1 NpakTUKym ans sysos / T. B. Tensosa. — 2-e

usa., nepepab. u gon. — Mocksa : M3patenbctso HOpaiit, 2020. — 382 c. — (Bbiclwiee obpasoBaHue). — ISBN

978-5-534-01820-2. — TeKCT : 3n1eKTPOHHbIN // IBC HOpaiT [canT]. — URL: https://urait.ru/bcode/451568

JlonoJIHUTeIbHAS JTUTEepaTypa




1. KacbaHeHKko, T. . JKOHOMMYECKasa OLLEHKA WHBECTUUMIA : yuyebHMK u npaktmkym / T. T.
KacbsaHeHKo, . A. MaxoBuKkoBa. — Mocksa : U3aaTtenbctso tOpaiit, 2019. — 559 c. — (BakanaBp 1 marucrp.
Axkagemuueckunit kypc). — ISBN 978-5-9916-3089-4. — TeKcT : 31eKTPOoHHbIA // IBC HOpanT [cainT]. — URL:
https://urait.ru/bcode/425890

52 Hepeqenb JJUINCH3UOHHOI'0 HpOFpaMMHOFO 06ecneqennﬂ
1 Microsoft Windows 10 Education / Microsoft Windows 7 / Windows Vista Business

2 Office 365 ProPlus, Microsoft Office 2019, Microsoft Office 2016 Professional Plus (Word,Excel,
Access, PowerPoint, Outlook, OneNote, Publisher) / Microsoft Office 2007 (Word, Excel,Access,
PowerPoint)

5.3 CoBpeMenHblIe MpodeccHOHAIbLHBIE 0a3bI JAHHBIX, K KOTOPbIM 00ecreYuBaeTcs 10CTyI
o0yuarumuxcst
1. ITpodeccnonanbhas 6aza ganueix «MHPpOpMannoHHbIE cUCTEMbI MUHHCTEPCTBA SKOHOMUYECKOTO
pasButus Poccuiickoii @enepanuu B cetu Untepuer» (I[lopran «Odunmansuas Poccus» -
http://www.gov.ru/)
2. [IpodeccrnonanbHas 6a3a naHHbIX «PUHAHCOBO-IPKOHOMHUECKHUE MOKa3zaTenu Poccuiickoit
denepanuny (OpunuansHbiil caiit MunucrepcTa punancos PO - https://www.minfin.ru/ru/)
3. IlpodeccuonanbHas 6a3a qanHbIX «O¢unuansHas cratuctukay (Oduuunanbhblii caiit enepanbHOR
cIyObI TOCY/IapCTBEHHOM cTaTHCTUKY - http://www.gks.ru/)

5.4. NHpopMauHMOHHO-CIPABOYHbIE CHCTEMbl, K KOTOPbIM o0Oecne4uBaeTcsi JOCTYH

o0yuawuuxcsi
1. CnpaBo4yHo-npasoBan cuctema «KoHCynbTaHT Matoc»
2. Cnpaso4yHo-npasoBas cuctema «TAPAHT-Makcumym»

5.5. CnenmajabHbIe MOMEIeHUS

VYueOHbIC ayIUTOPUU JJIS1 IPOBEACHUS 3aHITHI
JIEKUMOHHOI'O THUIIA

KommuiekTs! yueHnueckoi medenu
MynbTUMEIUINHBIN TPOEKTOP
Jocka

OKpaH

VY4eOHble ayIUTOPUH VIS IPOBEICHUS
MPAKTUYECKUX 3aHATUHN (3aHATHI CEMUHAPCKOTO
THIIA)

KommiekTsl yueHnueckoit medenu

MynbTUME TUITHBINA TPOEKTOP

Jlocka

OkpaH

KomMmnbroTeps! ¢ BBIX010M B ceTb «MIHTepHET» U
OHNOC CI'9Y

VY4eOHble ayIUTOPUH AJIs TPYIOBBIX U
WHJUBUIYAIbHBIX KOHCYJIbTALUNA

KowmruiekTsl yueHnueckoi meoenun

MybTUME IMIHBINA TPOEKTOP

Jlocka

OkpaH

KomnbroTepsl ¢ BbIX0/10M B ceTh «HTEpHET» U
ONOC CI'9Y



https://www.minfin.ru/ru/

VY4ebHble ayIUTOPHH Ul TEKYIIEro KOHTPoJIs U (KOMIUIEKTHI yueHnuecKkoi Mebemu
IIPOMEKYTOUYHOM aTTECTaluU MybTUME IUIHBINA TPOEKTOP

Jlocka

OkpaH

KoMnbroTeps! ¢ BBIXOIOM B ceTh «HTEpHET» 1
OHNOC CI'DY

[TomerneHus 111 CaMOCTOSATEIBLHON pabOTHI KomruiekTsl yueHnueckoi meoenn
MynbTUMEIUIHBIN TPOEKTOP

Jlocka

OkpaH

KomnbroTepsl ¢ BbIX0/10M B ceTh «HTEpHET» U
OUOC CIDY

[Tomemienus 1yt XpaHEeHUs U KomruiekTsl crienuanu3upoBaHHON MeOenu Jist
MPOPUITAKTHIECKOTO 00CITYKMBAHUS XpaHeHUs1 000pyI0BaHUS
obopymoBaHus

5.6 JIaGopaTopuu 1 J1aGopaTopHOEe 000pyI0BaHUE

6. DOoHJ OLEHOYHBIX CpeaACTB IO JTUCHHUIIIMHE HOpT(l)eJIBHOC HHBECTHPOBaAHHE:

6.1. KoHTpoJIbHbIE MEPONPUSITHS N0 TUCIUTIMHE

®opMa KOHTPOJIsI OT™MeTHTH
HYKHOE
Buja koHTpOJISE
3HAKOM
«+»
Texyumii KOHTPOJIb

yi p OreHka JOKJIag0B +
AHamuTHYeCcKOE 3aJaHue +

Y CTHBIN/TTMCEMEHHBIN OTIPOC -

TectupoBanue +

[IpakTueckue 3amaun -

OrneHka KOHTPOJIBHBIX padoT (11 3a04HON
dbopMbI 00yUeHMST)

IIpoMeXyTOUHBIA KOHTPOIb
POMEKYTO OHTPO 3ager +

Ilopsinok mnpoBegeHMsI MepPONPUATHH TeKylIero M MPOMEKYTOYHOIO0 KOHTPOJIS
onpeneasiercs MerognuecKNM# yKa3aHUSIMHU 110 OCHOBHOM NnpodeccnoHaIbHOI 00pa3oBaTe1bHOM
nporpamMMe BbICIIEr0 00pa3oBaHUsl, YTBepkKIAeHHbIMM Y4eHbIM coBeToM ®I'AOY BO CI'JY,
nporokoj Ne 16 or 20.05.2021; Ilo.io:keHneM 0 O0aJILHO-PEHTHHIOBOI cHCTEMe OIEHKH
ycneBaeMoOCTH O0y4YalUIMXCSl 1O OCHOBHBIM 00pa3oBaTebHBIM NPOrpaMMaM BbICHIETr0
o0pazoBaHusi — mporpaMmMamM 0akajaBpuara, INpPOrpaMMaM CHeNHAJIUTeTa, MNPOrpaMMam
MArucTpaTrypbl B (peepajbHOM IrocyJapCTBEHHOM ABTOHOMHOM 00pa30BaTeIbHOM YYpesKAeHUH
BbIicliero oOpasoBanuss «CamMapckmii rocyJapCTBeHHbI 3JKOHOMHYECKHH YHHBEPCHTET»,
yTBep:KIeHHBIM Y4eHbIM coBeToM PI'AQY BO CI'JY, npotokoa Ne 16 ot 20.05.2021 r.

6.2. Ilnanupyemble pe3yJibTaThl 00yUeHHUs 0 TUCHUIUIMHE, 00ecnednBaIOLIe J0CTHKEHUE
IJIAHUPYEMBIX pPe3yJbTAaTOB 00y4eHHs 10 IporpaMme
IIpodeccnonanbubie komnerenunu (I1K):



[1K-3 - CiocoGeH onpenenuTh HUHBECTUIIMOHHBIN TPO(HIIb YIaCTHHKA PhIHKA IIEHHBIX Oymar,
1o7100paTh B COOTBETCTBHH C YCTAHOBJICHHBIM IPO(HIEM MOCTaBIINKOB (PMHAHCOBBIX YCIYT U
MIPOKOHCYJIBTUPOBATD MO PA3HOMY THITY (PMHAHCOBBIX MPOAYKTOB, OOpAIIAIONIUXCsl HA OAaHKOBCKOM,
BAJIIOTHOM PBIHKAaX M PBIHKE [IEHHBIX OyMar ¥ MPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB

[Inanupyembie Ilnanupyemblie pe3yabTaTbl 00y4eHUs MO AUCHUTIINHE
pe3yabpTaThI
0o0y4eHHs 110
porpaMme
3HaTb YMmeTh Braners
(MMETh HABBIKH)
[ToporoBsbiii 3HaTb HeobXxoAMMOCTb,  [yMETh PaccuUMTaTh B/1aAEeTb 3HAHWMAMM NPABOBOIO
CYLLHOCTb M NPUHUMNBI OKUJJAEMYIO JJOXOJIHOCTH |PeryMposaHusa noptdesibHoro
NOCTPOEHMUSA U PHCK WMHBECTMPOBAHMA
MHBECTULMOHHbBIX UHBECTULIMOHHOI'O
noptdenei noprdens
CrangapTHbIi 3HATb TUNOJ/IOTUIO U YMEeTb C MOMOLLbIO BNAAETb 3HAHMAMM CTpaTernii
CTPYKTYpY $UHAHCOBbIX TEXHONOTUI U |ynpaBaeHna
WMHBECTULMOHHOTO ¢dMHaHCOBbIX WMHBECTULMOHHbIMMU
noptdens MHCTPYMEHTOB onpeaenuTb|noptdenamm
WHBECTULUMOHHbIN Nnpodub
YYaCTHMKA PbIHKA LeHHbIX
bymar
IloBbImICHHABIH 3HaTh MEXaHU3M nogoOpaTh B BJIAJIETh 3HAHUSIMU METOJ0B

nopTQeabHOro
UHBECTUPOBAHUS

COOTBETCTBUH C
YCTaHOBJIEHHBIM
WHBECTHIIMOHHBIM
npo¢uieM NOCTaBIIUKOB
(bMHAHCOBBIX MPOTYKTOB,
UCTOJb3Yysl (PUHAHCOBBIE
TEXHOJIOTUH U
(uHaHCOBBIE
WHCTPYMEHTHI

U Mojieiel B mopTQensHOM
MHBECTHPOBAHUU

[TK-2 - Crioco0OeH Ha OCHOBE THUITOBBIX METOJIUK OCYIIIECTBUThH PAcyeT IICH BATIOTHI, IIEHHBIX Oymar,
(OHTOBBIX UHAECKCOB U IPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB U COBEPIIATH CACIKH C BaJTIOTOM,
[IEHHBIMU OyMaraMu ¥ MPOU3BOIHBIMU (PMHAHCOBBIMU MHCTPYMEHTAMHU

[Inanupyemblie I[InanupyemMsble pe3yabTaThbl 00y4eHHs MO AUCHUIIIHHE
pE3yJIbTaThI
oOy4eHHs 10
IporpaMmme
3HaTb Ymerh Braers
(MMeTh HaBbIKN)
[Toporossiii OCHOBHble NPUHLUMMbI PaccuntbiBaTtb Cnocobamu onTMmusaLmm
dopmupoBaHua KO3pdMUMEHTbI IMHENHON [MHBECTUUMOHHOrO nopTdena B
WHBECTULMOHHOTO perpeccum COOTBETCTBUM C MOAENAMM
noptoens . Mapkosuua ny. lapna
CranpapTHbIit Cnocobebl pelaTb 3aa4um Cnocobamu pacyeta BeANYMH




dopmnpoBaHUSA U

obaurauui

ynpaBsieHusa noptdenem

dopmmpoBaHus
noptdenen ans

DOCTUMKEHUA Pas3INYHbIX
CTpaTerMyeckux uenem

IRR, B3BELLEHHOW NO BPEMEHMU
M No AeHbram A0Xo4HOCTU
¢duMHaHCcoBOro cpeacTea

I1oBbIIIEHHBIH

Crnocobbl oLUeHKn

$UHaHCOBBIX
WUHCTPYMEHTOB

[oxoaHoctTy GOHA0BbLIX
MHAOEKCOB, MPOU3BOAHbIX

pesynbTaToB

OCHOBE

npoBOoAUTb OUEHKRY

WHBECTULMOHHOM
OEeATeNbHOCTU Ha UX

NnoAaxoAamu K BblYMCNEHUIO
mep TpenHopa, [KeHceHa U
LWapna, nx npumeHeHMIo Ha
npaKkTuKe

6.3. IlacnopT OLleHOYHBIX MAaTEePHAJIOB

Ne n/n

HanMmeHOBaHHE TEMBI
(pa3aeJsia) TUCUMIIIIMHBI

Koutposnpyemsie
IJIAHMpYyeMble
pe3yabTaThl 00y4eHus
B COOTHOLLIICHHH €

Bua koHTpoJsi/Mcnonb3yemMble
OLICHOYHBbIE CPeJACTBA

pe3yJibTaTaMu
00yuyeHus1 Mo
fiporpamme Texkymmi IIpomMe:xxyTOYHBII
1. NK-2.1, NK-2.2, MK-2.3, |-noknag 3aveT
OCHOBbI 3HaHUI O NK-3.1, NK-3.2, NMK-3.3
-aHaINTNYEeCKoe
nopTtdesnbHOM
nccnenoBaHue
NHBECTUPOBAHUM
-TecTupoBaHue
2. MK -2.1, NK-2.2, MK-2.3, |-goknag, 3aver
MeToabl n moaenu B MNK-3.1, NK-3.2, rMK-3.3
-aHaNMTMUYecKoe
noptdenbHOM
nccneposaHue
NHBECTUPOBAHUN
-TecTupoBaHue

6.4.0neHOYHBIC MAaTEPHAJIBI A/ TEKYIEr0 KOHTPOJIS
IIpumepHasi TeMaTHKA 10KJI210B

Pa3gen iucuuniInHbI

Tembl

OcHoBbI 3HaHMI 0 NopTdenbHOM
WMHBECTMPOBAHMUM

CoN O~ DE

OskuaeMblil puck noprgens.

11. TomuHMpYIOUIHiA TOPTQENS.
12. D¢ dexTuBHBI HAOOp MOPThENEH.

HeoOxoaumMocTh U CylIHOCTh TOPT(HETHHOIO HHBECTUPOBAHUS.
OO61re TPUHILIKIIBI TOCTPOSHUS] MHBECTULIMOHHBIX MOpTdenei.

MexaHu3M nopT¢henbHOro NHBECTUPOBAHUSI.

CyOBexTsl NOpT(HETbHOr0 MHBECTUPOBAHUS.

OOBeKTh MOPTPENHHOI0 HHBECTUPOBAHMS.

[TpaBoBOE perynupoBanue NopTherbHOro HHBECTUPOBAHUS.

Perynarops! peiHKa TOpTHETHHOTO HHBECTUPOBAHHMS
OxupgaeMasi TOXOJHOCTE aKTHBA.

10 Puck moprdensi, cocTosero 3 HeCKOJIbKIUX aKTHBOB.

13. Tloptdens, cocTosmMi U3 akTUBa 0€3 pUCKA U PUCKOBAHHOTO aKTHBA.




KpeanTHbl 1 3aeMHbln nopTdenu.

MeTogbl U mogenu B nopTdenbHOM
WMHBECTUPOBAHUU

1. Dodexrunas rpanuua noprdeneil, COCTOAMMUX U3 aKTHBA 6€3 PUCKA U
PHCKOBaHHOTO aKTHBA

Monensb orieHkH cTouMocTH akTiBOB (CAPM)
Omnpenenerne Habopa 3¢ eKTUBHBIX TOPTdeTei

Omnpenenenre 3pGHEKTUBHOMN IPAHUIIBI C HTOMOIIBIO KPUBBIX U30CPEAHUX
nzoaucnepcui

pwN

5. Onpenenenne >dpdexTHBHOIM rpaHUIBE MapKoBHIa METOIOM MHOKHUTENEH
Jlarpanxa

6. Onpez[eneHI/Ie PBIHOYHOTO HOpT(l)eJ'IH IIpHU BO3MOKHOCTH 3aUMCTBOBAHUA U
KpE€AUTOBAaHUA

7. Onpenesnenue ONTUMATBHOTO HOPTEs ¢ MOMOIIBIO TUHEHHOTO
MPOTPaMMHUPOBAHUS

CrpaTterus IOCTOSIHHOHM NMPOTIOPIIMK MEXy KITacCaMH aKTHBOB
DYHKIUY NT0JIC3HOCTH UHBECTOPA

© o

10. Tpemus 3a puck MapkoBuua

11. Makcumu3anus KOIMYIECTBA CTAHIAPTHBIX OTKIOHEHUH MEXTY JOXOAHOCTHIO
noptdens u 1eJeBbIM YPOBHEM

12. A6comoTHblit 1 OTHOCHTETBHEIH VaR
13. Oxwumaemble moTepu nopTdens B cIyyae MOBBIIIEHHUS 3HaueHHs VaR
14. Mopens EaR

3agaHue oNna aHaAMTUYEeCKOro

ncecnenosaHuA

Pa3nesa nucuunaInHbI

Bonpocsl

OcHoBbI 3HaHMWI 0 NopTdenbHOM
MHBECTUPOBAHUU

MeToapl U Moaenu B
nopTdesbHOM MHBECTUPOBAHUM

Bri6pats 10 prHAHCOBBIX aKTHBOB, KOTOPBIE TOPTYIOTCS HA MOCKOBCKO#
Ouprxe 1 000CHOBATH CBOW BBIOOP.

Ha caiite MockoBcko# Oupxu HaiiTu criennuKanuy 1 HHOOPMAIIUIO 110 IIeHaM
3aKpBITHS BEIOPAHHBIX aKTHBOB CO 2 aBrycra 1o 3 ceHtsiops 2021 roga. Ha
OCHOBE €XKEJHEBHBIX TOXOAHOCTEH aKTHBOB JBYMS CIIOCOOaMH pacCUUTaTh
XapaKTepUCTUKU NOpTdeneil: HAMBHOTO, C MAKCUMAaJIbHON TOXOJHOCTBIO U C
MUHUMAaJIbHBIM PHCKOM. Jlanee paccunTaTh XapakTepUCTHKH JIyUIIIero, C
Barmnreii Touku 3penusi, moptdens u 000CHOBATh BEIOOP KMEHHO TaKOTO
noprdens. Bee pacuersi cienats B Excel.

3ajganus 1J19 TECTHPOBAHMS MO TUCHHUIJIMHE JUIS OIleHKH ¢(hopMHUPOBAHHOCTH KoMmeTeHuii (Min
20, max 50 + ccpliky Ha IUOC ¢ TecTamn)

YKaXXUTC 3a/IlaHUA

YpoBeHb MHOAAUNK NpeacTaBaseT coboii:

-MOKa3saTe/lb UISMEHEHUS AEHEKHOMN MacChbl 33 Mepuos BPEMEHM

-noKasaTesib Temna npupocta UML, 3a nepvos BpemeHm

-MOKasaTeslb CyMMbl 0BecLleHEHHbIX AEHET 338 NepMos, BpeMeHU

-MOKasaTesib YBE/IMYEHUS CTOMMOCTU AeHer BCAeACTBME HAUNCIEHUA NPOLEHTOB

MHAaeKc noKynatenbHo cnocobHOCTU AeHer npeacTasaseT coboii:
-roKasaTesib, PaBHbIi 0BpaTHOM BeANUYMHE MHAEKCA LeH
-CTaBKy AOXOAHOCTU NPU MHBECTUPOBAHMM AEHEMXHbIX CPeACTB
-rMoKa3aTe/lb CKOPOCTU A0KYMeHToobopoTa
-rMoKa3aTe/lb AUCKOHTMPOBAHUA AEHEMHbIX CYMM

MoKasaTenb AEHEXKHOro MyAbTUNANKaTOPa NpeacTasaseT cobol




-KOMMOHEHT [EHEeXHOW MacCbl, KOTOPbIA XapaKTepusyeT BeNUYMHY [AeHEeXHbIX CpeacTs, MNOCTYMUBLUUX B
CUCTEMY KOMMeEpPYECKNX baHKOB

-K03dPULUMEHT, KOTOPbIM NOKa3blBaeT BO CKOJIbKO pa3 AeHexKHas macca 60/iblie Be/IMUMHbI HaZlMYHbIX AEHEer B
6aHKOBCKOI cucteme

-3amnac geHeXHon maccol Ha 1 py6. BanoBOro BHYTPEHHEro NPoAyKTa

-bopmy cyLLLeCTBOBAHUA roCyAapCTBEHHOIO BHYTPEHHEro A0ra

PbIHOK LLeHHbIX Bymar — 3T0:

-COBOKYMHOCTb CAEN0K, CBA3AHHbIX C MOKYMNKOM 1 NpoAarkein BantoTbl
-COBOKYMHOCTb CAEN0K C LEeHHbIMM Bymaramu

-CAENKM C HEABUKMUMOCTBIO

lNaBHan 3aJaya pbiHKa LLeHHbIX bymar — 370:
-NpUBAEYEHMNE KanuTana 4/ NoMTMYECKoro pa3BuTus
-y40BNETBOPEHME 0BOLLECTBEHHbIX NOTPebHOCTEN
-NpUBAEYEHMNE KanuTana 4,19 SKOHOMNYECKOTO Pa3BUTUSA

OpraHM30BaHHbIN PbIHOK LEeHHbIX Bymar ocyliecTeaseTcs

-rocy4apcTBom

-bupken

-akumamm

-ob6auraumnamm

YKaxunTe, Kakme GpUHaAHCOBblE MHCTPYMEHTbI CYUTAIOTCA Hanbonee PUCKOBAHHbLIMM:
-OMUMOHbI N PbloYepchl

-akumm

-06/1MraumMmn Koprnopauuii U npeanpuATMn HepUHaHCOBOTO CEKTOPA SKOHOMMUKMU
-rocyAapcTBeHHble obanraunm

Mpn maTemaTUYeCKOM yyeTe NPUMEHAETCA
-AeKypCnBHAA CTaBKa NPOLEHTA
-aHTUCUNATUBHAA CTAaBKa NPOLUEHTa
-peasibHaA CTaBKa NPOUEHTA

MpaBo, opopmaeHHOE AOrOBOPOM, KYNUTb, NPOAATb (MAM OTKa3aTbCA OT CAE/KM) Ha NPOTAKEHMM AOTOBOPHOIO
CpOKa M No $UKCMPOBAHHON [OOrOBOPHOW LEHe onpeaeneHHbli 06beM LeHHbIx 6ymar anbo noayumTb
onpeaeneHHbIn oxoa 0T PUHAHCOBOIO BOKEHUA UAWN AEHEKHOTO 3aimMa — 3TO

-OnuMoH

-BEKCesb

-pbloYEPCHbIA KOHTPAKT

OnuMoH, peannsaums KOTOPOro He NPUHOCUT NPUObLIAK, Ha3biBaeTCA
-onuuoHom «b6e3 geHer»

-OMUMOHOM «MPU CBOUX»

-OMUMOHOM «NPU AeHbrax»

KaK Ha3blBaeTca LeHa UCMOMHEHUA OMNUMOHA, LLeHa, MO KOTOPOM MOXKHO KYNUTb MAM NPoaaTb 6A3UCHbINA aKTuB
onumoHa?

- CNOpPT-LieHa

-CTpaliK-LeHa

- dbloyepcHan LeHa

Kakasn cTaTba CBUAETENLCTBYET O HAIMUMM «BONbHOM» CTaTbM B OTYETHOCTU
-BEKCeNs BblAaHHbIE NPOCPOYEHHbIEe

-KpeauTbl 6aHKOB CPOKOM cBbilwe 1 roaa

-KpeamnTopPCKan 3a40/KEHHOCTb

O uem CBMAETENbCTBYET BbICOKMI yAe/bHblii BeC B OTYETHOCTM TaKOMW CTaTbM, Kak «Bekcena nosy4vyeHHble
NPOCPOYEHHbIE:



-06 onpeaeneHHbIX He4OCTATKAxX B paboTe opraHmMsaumum
-0 KpaitHe HeyaoBAeTBOpUTEIbHOM paboTe opraHu3aumm
-HW O Yem

OO6bIKHOBEHHAA aKUMA MMEET PbIHOYHYO cToMmocTb 120 py6. [oxoa Ha akumio Mo uToram roga coctasun 14
py6. Onpeaenute ansa akumm koadpoduumeHT P/E:

-8,34;

-8,57;

-11,15;

-13,65.

KoadpdpuumeHt P/E nokasbiBaeT:

-OTHOLLEHME TEMNOB POCTa NPUOBLIZIN KOMNAHWUM K PbIHOYHOM LeHE aKLmu
-OTHOLIEHME NPUOBIIN Ha AaKUMIO K PbIHOYHOW LIeHE aKLuK

-OTHOLUEHME PbIHOYHOM LEeHbI aKL MM K TEMNAM POCTa NPUOLIIM KOMMAAHUK
-OTHOLUEHME PbIHOYHOM LEHbI aKLMM K NPUOBbIAN HA aKUMIO

YKaxuTe, Kakoe 13 cneayrolmx yTBepxaeHnin Hanbonee TOUHO XapaKTepusyeT cMbica NoKkasatena P/E:
-rMoKasaTeslb NPUObIBHOCTU KOMMNAHWUK

-NnoKasaTtenb HepacnpeaesnieHHoM Npubbiin B pacyeTe Ha 0AHY OObIKHOBEHHYIO aKLUIO

-KONMYECTBO NET NPU TEeKyLLeM ypoBHe Npubbian, KoTopoe noTpebyeTcs KoMMnaHUM AAa TOro, YTobbl OKYNUTb
L,eHY CBOMX aKLUi

-NOKa3aTe/1b Kanntaansaumnmn KomnaHmuu

BaHK BbinnaumBaeT 12% roaoBbiX. MPOUEHTbI CNOXHbIE. KaKkyto MUHMMAa/bHYIO CyMMy TpebyeTcs pa3smecTuTb
BK1aQ4YMKy B 6aHKe, uTobbl Yepes 2 roga y Hero 6bis1o He meHee 10 000 py6.?

-7972

-5555

-6354

-8515

HomuHan obauraumm 1 000 py6., KynoH 10%, BbinnauymMBaeTcs OoAMH pa3 B rod. [o noraweHua obauraumm 3
roga. OnpeaennTb LeHy obamraumm, ecnm ee A4OXOAHOCTb A0 NOralleHUs fOKHA COCTaBuTb 12%.

-951,96

-1000

-1049,74

PaccumTalite pbIHOYHYO CTOMMOCTb 06aMraunm HommnHanom 18 000 py6., CTaBKOW BbINAAYNBAEMOTO E€XKErogHO
KYMOHHOro goxoza 12% v cpoKom noraweHus 3 roga, ecnm CcTaBKa NpoLeHTa no BKAagy B 6aHKe cocTaBnsaeT
14% ropoBbiIX.

-17164

-17296

-17565

-17706

PaccumTaliTe pbIHOYHYIO CTOMMOCTb 06/1Mraumm HoMmnHanom 18 000 py6., CTaBKOM BbINNAYMBAEMOrO EXKEroaHO
KynoHHoro aoxoaa 11% u cpokom noraweHus 3 rofa, ecau CTaBKa NPOLEeHTa No BKAaay B HaHKe cocTaBnser
12% ropoBbix.

-17568

-16857

-17105

-17800

PaccunTalite pbIHOYHYIO CTOMMOCTb 06MraumMn HommHanom 17 000 py6., cTaBKOM BbIN1a4MBaAEMOroO eXXerogHo
KynoHHoro goxoaa 12% v cpokom noralleHus 3 roda, ecav CTaBKa NpoueHTa Nno BKAagy B 6aHKe coctaBnseT
14% ropoBbIxX.

-16211

-16105



-16817
-17421

MpoLlecc ysennyeHns cyMmmbl AeHer B pesysibTate NpUcoeamHeHns NpoLLeHTOB K CyMMe naaTexa Ha3blBaeTcs:
-ANCKOHTMPOBaHNEM

-HapaLlmBaHnem

-npucoeguHeHnem

Mpy cpoKe MeHblUle 04HOT0 rofa 3¢PpeKTUBHEE CTaBKa NPOLLEHTA:
-npocTasn

-C/I0KHas

-0be CTaBKM AaloT paBHbIN pe3yabTaT

KOHTPO/IbHbIN NaKeT akuuii:
-50% + 1 akuua

-100%

-49% + 1 akumA

B pesynbTaTe criaxkuBaHMA BpemeHHoro paga 6, 2, 7, 5, 12 npocTon TpexuyneHHON CKOMb3AlLeNh cpeaHen
nepBoe CrnaXKeHHoe 3HaYeHMe PaBHO

B pesynbTaTe criaxkmMBaHUA BPeMeHHoro psaga 6, 2, 7, 5, 12, 15 npocToit Tpexy/ieHHOM CKOo/b3ALLEeN cpeaHel
BTOpOE Crna*keHHoe 3HayeHue pasHo: (a0 0,1)

AKUMA MOXKeT bbITb NpuobpeTeHa B gaHHbIA MomeHT 3a 1400 py6. PaccunTalite KOHEYHYIO AOXOAHOCTb aKLUuMu,
€C/IM MHBECTOoP NJIaHUpPYeT Npoaath ee yepes rog no ueHe 1480 pyb., a oxkngaemas cymma AMBUAEHAOB 3a roj,
cocrasnsaet 130 pyb6.

YucTtaa npmbbiib akUuMoHepHoro obuiectsa coctasuna 1 000 000,00 py6. AKumMM 3Toro obuiectsa (MX BbiNyLLEHO
2000 wT.) NnpogatoTca Ha pbiHKe no 2 500 py6. 3a akumMio. PaccuntaiTe nokasaTtesb A0xo4a Ha akuuto (EPS)

YucTtaa npmbbiib akuMoHepHoro obuiectsa coctasuaa 1 000 000,00 py6. AKumMm 3Toro obuiectsa (MX BbiNyLEHO
2000 wT.) npoaatoTca Ha pbiHKe no 2 500 py6. 3a akuuio. Paccuutainte KoadduumenT (P/E)

MK582. BKnagumk nonoxun B 6aHK 10 000 py6. BaHK BbiNauMBaeT CNoXHble NpoLeHTbl. Kakaa cymma byaeT Ha
cyeTe y BKNaA4YMKa Yepes Tpu rofa, ec/iv NPOLLEHTHAA CTaBKa 3a neps.biit rog coctasnaset 20%, 3a sBTopoin - 30%,
3a TpeTui - 25%?

-19500

-20100

-21000

-24300

Bknagumk nonoxun B 6aHK HEKoTopyto cymmy B Hadase 2009 r. BaHK Hauucaan ¢ NepuoanyHOCTbIO pa3 B
nonAroga NpocTble MPOLEHTbl MO C/AeAyWMM roAoBbiIM MPOUEHTHbIM cTaBkam: 2009 r. - 90% OT CTaBKM
pedunHaHcupoBaHua baHKa Poccuum; 2010 1. - 80% OT cTaBKU peduHaHcnpoBaHusa baHka Poccum; 2011 r. - 70% ot
CTaBKM peduHaHCcMpoBaHMA baHKa Poccuun. B npeanonoKeHuu, YTo BKNAAUYMK HE CHMMAN [eHer co CBOEro
CyeTa, onpeaennTe, Kakyto CYMMy OH NosoXua B 6aHK, ecin Ha ero cyeTe B cepeanHe 2010 r. 66110 28 600 pyb6.
Ona ctaskn baHka Poccnn npuHATh cneaytowme 3HadeHmna: 2009 r. - 12%; 2010 r. - 9%; 2011 r. - 8%.

-22700

-24237

-25000

-23337

6.5. OneHOYHbIe MATEPUAJIBI 1JIsl IPOMEKYTOUHO aTTecTAlUH

@DoHJ BONPOCOB /1151 NPOBe/IEHUsI IPOMEKYTOYHOT0 KOHTPOJIs B opMe 3a4eTa

| Paspen nucuunimHbI |B011p0c1>1




OcHoBbI 3HaHMWI 0 NopTdenbHOM
WMHBECTUPOBAHMM

1.Heo6x04MMOCTb M CYLLHOCTb NOPTHENbHOrO MHBECTUPOBAHMUA.
2.06wWwue NnpUHUMNbI NOCTPOEHUA MHBECTULMOHHbBIX NopTdenen.

3.MexaHu13m nopTheNbHOro MHBECTUPOBAHMA.

4.Cy6beKTbl NOPTPEeNbHOrO MHBECTUPOBAHMS.

5.06beKTbl NOPTHENBHOTO MHBECTUPOBAHMA.

6.MpaBoBoe peryanposBaHue NopTPebHOro MHBECTUPOBAHMUA.
7.Perynatopbl pbiHKa NopT$henbHOro MHBECTMPOBAHMA

8.0)kmpaeman 4OXOAHOCTb aKTMBaA.

9.0Knaaemblt pUck nopTtdens.

10. Puck noptdens, CoCTOALLErO U3 HECKO/IbKMX aKTUBOB.
11.JomunHupytowmii noptdens.

12.9¢deKkTmBHbIN Habop noptdenen.

13.MopTdenb, cocToALmM U3 aKTUBA 6E3 PUCKa U PUCKOBAHHOIO aKTUBA.
14. KpeguTHbIN U 3aeMHbIN nopTdenu.

15.9¢deKTMBHan rpaHuua noptdenein, CoOCToAWMX U3 aKTUBa 6e3 pucka u
PUCKOBAHHOIO aKTMBA.

16. PbIHOYHbIN nopTdens.

MeTtoabl 1 moaenu B
noptpenbHOM MHBECTUPOBAHMMU

17. Moagenb oLUeHKU cToMMoCTH akTueoBs (CAPM).

18.Mogensb Y. Wapna.

19.0npeneneHue Habopa apPeKkTUBHbIX NopTdhene.

20.MporHo3snpoBaHue BennymnHbl beTta.

21. ApbutpaxkHasa mogenb Pocca.

22.0npepeneHne 3pHGeKTUBHON rPaHULbl C NMOMOLLBIO KPMBbIX M30CPEenHUX
nM3oanCcnepcu.

23.0npeaeneHune 3pdeKTMBHOM rpaHnLbl MapKoBMLA METOA0M MHOXKUTENEN
NarpaHxa.

24.0npepeneHne pbiHOYHOrO noptdens Npyu BO3MOXKHOCTU 3aMMCTBOBAHMA U
KpeauToBaHuA.

25.0npepeneHne ontumanbHoro noptodens C MOMOLWbBK JIMHENHOIO
nNporpammmpoBaHms.

26.MaccuBHbIE M aKTUBHbIE CTPaTerMm ynpassieHua noptdenem.

27. MaccuBHble cTpaTerMm ynpasnieHuA noptdenem. AKTUBHbIE CTpaTernu
ynpassieHua noptoenem.

28.MexaHW4YecKme cTpaTernmn No pasmeLLeHMIo CPeaCTB NO Klaccam akTUBOB.
29.CtpaTternsa NoCTOAHHOM NPOMNOPLMM MEXKAY KNacCamm aKTMBOB.
30.CrpaTerua ananasoHa.

31.CtpaTteruu nnasatowei nponopumm.

32.CTpaTterum ctpaxoBaHua noptdens.

33.PyHKLMKM NONE3HOCTU MHBECTOPA.

34.KoHuenuus nosesHOCTN M aKCMOMbI paLMOHaNbHOro Bbibopa.

35.Mpemua 3a puck Mapkosuua.

36.KpuBas 6e3pasnmuums.

37.Bbibop onTMmManbHoro noptoens.

38.MaKcMmM3aumna  KOAMYeCTBa  CTAHOAPTHbIX  OTKJAOHEHUN  mexay
J0XOAHOCTbIO NOPTPens u LLeneBbiM YPOBHEM.

39.MHBECTUUMOHHDBI  BbIDOP Ha OCHOBE MNpPMHUMMNA CTOXAaCTUYECKOro
OOMUHUPOBAHMA.

40.3¢deKT BbibOpa cpegHero nopTdens.

41.A6CONOTHBIN N OTHOCUTENbHbINM VaR.




42.0ueHKa oWMBKM NapamaTpUUYECKUIN MOaEeNN.

43.0xknpaemble notepu noptdens B cyyae NoBbieHUA 3HaYeHuna VaR.
44 Mopensb EaR.

45.UcTopunyeckoe mogenmpoBaHme.

46.0ueHKa VaR ¢ nomouwbo metoga MoHTte-Kapno.

47 .Bbibop meToaa oueHkm VaR.

48.Ctpecc-TecTupoBaHue.

49.0106parkeHne GUHAHCOBbLIX aKTMBOB C MOMOLLbIO CTAHAAPTHbIX GaKTOpPOB
pUCKa.

50.0enbTta- VaR, KomnoHeHT VaR n VaR- beTa.

51.0ueHKa AOXO4HOCTWN N pUCKa.

52.0npeaeneHne [OXOAHOCTM METOAOM OUEHKM CTOMMOCTM eauHULbI
Kanutana

53.MokazaTtenun apdeKTUBHOCTU ynpaBaeHma noptdenem.

54 Nupekc MoamnbaHu.

55.YueT acummeTpumn n aKkcuecca.

56. KoadppuuneHnt CopTmHo.

57.MokasaTesin cnocobHOCTU MeHeaKepa NPOrHo3MpoBaTb 4OXOAHOCTH
AKTMBOB M KOHBIOHKTYPY.

58.0mera.

59.Pa3noxeHne oXo4HOCTM Ha COCTABAAKOWME KOMMOHEHTHI.

6.6. LlIkaJibl M KPUTEPUH OLEHUBAHUS MO (popMaM TeKYLIero KOHTPOJIS U POMEKYTOYHOM

aTrTrecTanuu
HIkana u KpuTEPHH OLECHUBAHUS
Onenka Kpurtepun oueHnBanus 11t MEPONPUATH KOHTPOJIS €
NpUMeHeHHeM 2-X 0aJLIbHOM CHCTEMBI
«3a4YTEHO» K2, TK3

«HE 3a4YTCHO»

Pe3ynbTarsl 00ydeHus: He cOPMHUPOBAHBI HA IOPOTOBOM YPOBHE




