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Coaep:xanue (pabovasi nporpamMma)

Mecto nqucuuminael B cTpykrype Ol

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

O0BeM u BUIBI YIeOHOU PabOThI
Coneprkanue TUCIUILTAHBI
MartepuanbHO-TEXHHUECKOE U YIeOHO-METOINIECKOE 00ECIIeUCHHE TUCITUTLINHBI

®DOoH/T OIIEHOYHBIX CPEJICTB IO JUCIUILUINHE

Crp.



[lenpt0o  u3ydeHHWs] TUCHMIUIMHBI  ABIseTcS  (OPMUPOBAHHME  PE3yJIbTAaTOB  OOy4YCHHMS,
o0ecrneunBaoIIUX JOCTHKEHNE TUIAHUPYEMBIX Pe3yIbTaTOB OCBOCHUS 00pa30BaTEIbHON MPOTrpaMMBbl.

1. MecTto nucuuminnabl B cTpykrype OIl

Jucuunnrba TexHonornyeckue OCHOBBbI HOPT(EIbHOIO HHBECTUPOBAHMs BXOJUT B 4YacTh,
dbopMupyeMasi yuacTHUKaMu 00pa30BaTeNbHBIX OTHOIICHUHN O0s1oKa b1./{ucurumHb! (MOTYIH)

[IpenmecTByromue OUCHUIUIMHBL IO CBS3AM KOMIETeHUUN: @DOUHAHCOBBIE TEXHOJIOTUU U
(uHAHCOBBIE MHCTUTYTHl, MUKPOSKOHOMHYECKUI aHaIW3 W yNpaBieHHE puckamu, KoHKypeHIUs u
MOHOMNOJIMS Ha (PUHAHCOBBIX phIHKAX, OCOOEHHOCTH COBPEMEHHOTO AEHEXKHOT0 oOpatenus, Ilpaktukym
1o (hOHIOBOMY PBIHKY

2. Ilnanupyembie pe3yabTaTbl 00yUeHHUs] MO IUCHUILIHHE, 00eceYnBaloNIe JOCTHKEHNEe
IUIAHMPYEMbIX pe3yJIbTATOB 00yUeHHs [0 MporpamMme

W3ydyeHue AucCUUIIUHBI TEXHOJIOTUYECKHE OCHOBBI HOPTQENLHOrO HMHBECTHPOBAHUS B
o0pa3oBaTeNpbHOM MpOrpaMMe HampaBlieHO Ha (opMmupoBaHHE Yy OOyYAIONIUXCS — CICAYIOIINX
KOMITETEHITUI:

YuusepcanbHable komnereHuuu (YK):

YK-1 - CniocoGeH ocymecTBIsITh KPUTUYECKUH aHaTu3 MPOOJIEMHBIX CUTYallMii HA OCHOBE CHCTEMHOTO
110/1X0J1a, BbIpabaThIBaTh CTPATETUIO JEHCTBUIM

ITnanupyemsie  |[lnanupyemsble pe3yJbTaThl 00y4eHHsI 10 JUCHHILIHHE
pe3yIbTaThI
oOyueHus 1o
porpamMme
YK-1 VK-1.1: 3nars: VYK-1.2: Ymers: VYK-1.3: Bnagets (umeTh
HAaBBIKH):
IpOIEeTyphl KPUTUYECKOTO |IPUHUMATh KOHKPETHBIE — (METOJaMH yCTaHOBIICHHS
aHaJn3a, METOIUKU peleHus UIs NOBBIIEHUS |[IPUYUHHO-CIIEACTBEHHBIX
aHaM3a pe3yabTaToB 3¢ GEKTUBHOCTH MPOLEAYP [CBsI3eit n onpeneneHus
UCCIIEIOBaHUS U aHanu3a npoosem, Han0oJiee 3HAYMMBIX CPEH
pa3paboTKu cTpaTeruit MPUHATHUS PEIICHUN 1 HUX; METOJAMKAMHU TIOCTAaHOBKU
IPOBEICHUS pa3paboTKu CTpaTeruii LEJIU ¥ ONpeieIeHUs
HCCIIEJOBAaHUH, CIIOCO0OB €€ TOCTHKCHHUS;
OpraHu3aluy rpolecca METOAMKAMHU pa3paboTKu
NPUHATUSA PELICHUS CTpaTerui JeHCTBUN IpH
pOOJEMHBIX CUTYaIUIX

IIpogeccnonanbubie komnerenuuu (I1K):
I1K-4 - CiocoGeH, UCTob3ysl COBPEMEHHBIE METOAUKH, pa3pabaThiBaTh (MHAHCOBBIN MJIaH IS
KIIMEHTOB Pa3IMYHOTO YPOBHS; IPOBOJUTH HAYYHBIE UCCIIEAOBAHUS 110 aKTYaJIbHBIM BOIIPOCaM
MOBBIIIIEHUS] PMHAHCOBOI IPaMOTHOCTH HAaCEJICHHUS

IInanupyemble (Ilsianmpyemble pe3yabTaThbl 00y4eHHUs! 10 JUCHUIIIHHE

pe3yIbTaThI

oOy4eHus 1o

nporpamme

I1K-4 ITK-4.1: 3Hats: [1K-4.2: Ymerts: [1K-4.3: Baagets (MMeTh

HAaBBIKH):

COBpEMEHHBIE METOJIUKH |pa3pabaThiBaTh HaBbIKaMu cOopa, aHan3a
pa3paboTKu (PMHAHCOBBIX |(DWHAHCOBBIN TIJIAH JIJIS HE0OXOoaMMOM HH(POPMAIIHH,
IJIAHOB /IS Pa3JIMYHBIX  (KJIMEHTOB PAa3JIMYHOTO MIPUMEHEHHUS COBPEMEHHBIX
IpyNN KIUEHTOB YpOBHS METOJIUK pa3paboTKu

(MHAHCOBOTO TIJIAHA IS
KIIMEHTOB Pa3JIMYHOTO YPOBHS

[1K-5 - CiocoGeH BnaieTh HHCTPYMEHTApHUEM COCTABICHHS LIEI€BOTO MHBECTHUIIMOHHOTO MOPThEs s
pa3IMYHOMN IPYNIIBI HHBECTOPOB

|HJ‘IaHI/IpyeMI>Ie |l'[J1aanyeMble pe3yabTaThl 00y4eHHs 10 AUCHHUILIHHE




PE3yJIbTaThI
o0OydeHus 1o

IporpaMme
I1K-5 I1K-5.1: 3nats: [1K-5.2: Ymerts: [1K-5.3: Baagets (MuMeTh
HaBBIKH):

METOJIUKY TIPUHSATHUS (dhopMHUpOBATH 11EIEBON METOJIaMU CPABHUTEIHHON
MHBECTUIIMOHHBIX WHBECTUIIMOHHBII OILICHKH 1 BBIOOpa 0OBEKTOB
pEIIeHUI U COCTaBICHUS (MOPTQEIb AN Pa3IMYHbIX |HHBECTUIUHN, ONIPEIEIISTh
[EJIEBOTO TPy UHBECTOPOB JUKBUJIHOCTD U PUCK L[EIEBOTO
WHBECTUIIIOHHOTO noprdens
noptderst

3. O0beM U BUABI YUeOHOMH padoThl
Y4eOHBIM IIAaHOM MPEAYCMATPUBAIOTCS CIICAYIONINE BUBI YIEOHON pabOThI O AUCHUIUINHE:
Ounas popma oOyueHust

. Bcero gac/ 3.e.

Buabl yueOHoii padorsi Com 4
KonrakTHas paboTa, B TOM 4uCIIe: 16.15/0.45
3aHsATHS TEKIMOHHOTO THIA 8/0.22
3aHsATHS CEMUHAPCKOTO TUTIA 8/0.22
WnnuBuayanbHas kontaktHas pabota (MKP) 0.15/0
CamocrosiTenpHas padoTa: 73.85/2.05
[TpomexkyTouHast aTTecTanus 18/0.5
Bun npomexxyTouHOM aTTecTaium:
3auet 3au
OO01mmas TpyI0eMKOCTh (00beM YacTH 00pa30BaTEeILHOM
nporpammsl): Yacel 108
3adeTHbIC €AMHUIIBI 3

4. Conepsxkanue QU CHUNTHHBI

4.1. Pazoenvl, memovl OUCUUNTUHDBL U 6UObL 3AHAMUIL:
TemaTuyeckuii IIaH TUCIUILIMHBI TE€XHOJOTMYECKHE OCHOBEI MOPT(HEIbHOr0 MHBECTHPOBAHUS
MIpe/iCTaBJeH B TabiulIE.

Pa3nesibl, TeMbI AMCHMILVIMHBI U BUAbI 3aHATHI
Ounas ¢popma 00yueHust

KonTakTHas padora = Iliianupyembie
3ansaTus E’ pe3yabTarbl
CeMHHAPCKOTo = « o0yueHns B
Ne HanMeHOBaHHe TeMbI = Tuna a o E S| coornomenun c
/Tt (pa3nesia) TMCIUNIHHBI g 7w = S S 'S pe3yJbTaTaMu
> = = = o o = 6
= g g S 0o0y4eHUs 1O
g5 = 00pa3oBaTebHOI
= ° < nporpamme
OcCHOBBI 3HaHUM 0 TOPT(HETHLHOM YK-1.1, YK-1.2, YK
T 4 4 36.925 -1.3, I1IK-4.1, TIK-
' pOBaHUH ~Y(4.2, TIK-4.3, TIK- 5.1,
I1K-5.2, TIK-5.3
MeTobI M1 MOJEITH B VK-1.1, VYK-1.2, VYK
opTdheIbHOM HHBECTHPOBAHHH -1.3, IIK-4.1, TIK-
2 P P 4 4 36,925 4.2, T1IK-4.3, TIK- 5.1,
[1K-5.2, TIK-5.3
KoHnTposnb 18
HToro 8 | 8 [ 0.15 | [ 73.85




4.2 Cooepircanue pazoenos u mem

4.2.1 KonTakTHasi padora
TemaTuka 3aHATHI TeKIIMOHHOTO TUIIA

HaumMmeHoBaHue TeMbI Buna 3ansitus
Neni/n « | TemaTuka 3aHATHSA JEeKIMOHHOI0 THIIA
(pa3nesa) IMCHUIUIMHDBI | JIEKIMOHHOIO THIIA
1. OCHOBBI 3HaHUH O Heo6XxoauMoCTh U CYIITHOCTh
nopTheapHOM JICKIHA nopT¢ETHbHOTO HHBECTUPOBAHUS
WHBECTHUPOBAHUU
Br160op puckoBanHoro nmoprderns.
JIEKIIUS Omnpenenenue 3 PEKTUBHON IPAHUIIBI U
ONTHMAIILHBIX TOPTQenen
2. |OCHOBBI 3HaHUIA O Heo6xonuMocTh 1 CyITHOCTb
nopTdenbHOM JICKIUSI nopT¢eTHbHOT0 HHBECTUPOBAHUS
WHBECTHUPOBAHUU
Br160p pruckoBaHHOTO MOPTQEN.
JeKIuUs Onpenenenne 3pPeKTUBHON rPaHUIIBI U
ONTUMAIBHBIX TTOpThenei

*JIeKIMU ¥ WHBIE Y4eOHbIe 3aHATH, PEAyCMAaTPUBAIOIINE TPEUMYILIECTBEHHYIO Tiepeauy yueOHo# nHpopMaum
Me1arorndeckuMy paOOTHUKaMHU OpraHu3alvy M (WIK) JMIAaMHU, IPUBJIEKAeMbIMH OpraHM3aliel K peanu3alun
00pazoBaTeIbHBIX IPOrPaMM Ha UHBIX YCIOBUSX, O0YJarOIINMCS

TemMaTHKa 3aHATHI CEMHHAPCKOr0 THIIA

HaunmeHnoBaHue TeMbI Buj 3ansTus
Neni/n +s |T€MATHKA 3aHATHA CEMMHAPCKOI0 THIA
(pa3nesa) IMCHUIUIMHDBI | CEMUHAPCKOT0 THIIA
1. OCHOBLL 3HAHMIL 0 Heo0xoauMoCTh U CYIIHOCTD
MPAKTUYCCKOC 3aHATHC  |mopT(heTbHOTO HHBECTHPOBAHUS
NopTQeTbHOM
MHBCCTHPOBAHNH Br160p pruckoBaHHOTO MoOpTQens.
npakTuueckoe 3anatue |Onpenenenue 3QpPeKTUBHON rpaHULIBI U
ONITUMAJIBHBIX NOpT¢eneit
2. |OcCHOBBI 3HAHUIA O Heo6x0auMoCTh M CYIITHOCTh
nopTQeTbHOM MPAKTUICCKOC 3aHATUE |OpT¢eTbHOTO NHBECTHPOBAHUS
MHBECTUPOBAHUU
Br160p puckoBanHOro noprderns.
npakTuyeckoe 3ansaTue |Omnpenenenue 3¢ (HEeKTUBHON IpaHULIBI U
ONTUMAIBHBIX TTOpTdenein

*x CCMHUHAPBI, MPAKTUYCCKUC 3aHATHSA, IPAKTUKYMBI, J'Ia60paTOpHLIe pa6OTI>I, KOJUJIOKBUYMbI U NHBIC aHAJIOTUYIHBIC
3aHATUA
HNuas koHTaKkTHast padora

[Tpu npoBenenuun yuebHbix 3ansatuii CI'OY obecrieunBaeT pa3BuTHe y 00y4alOmIUXCsl HABBIKOB
KOMaHJTHOW paboOThl, MEXKINYHOCTHOM KOMMYHUKAIIMH, TPUHSITHS PEIICHUH, JUIECPCKUX KadecTB
(BKITIOYAst IpU HEOOXOAMMOCTH MTPOBEJICHNE UHTEPAKTUBHBIX JICKIIHMA, TPYIITIOBBIX JUCKYCCUN, POJIEBBIX
UTp, TPEHUHTOB, aHAJIU3 CUTYallud ¥ UMHUTAIIMOHHBIX MOJIETIEH, MPEenoaBaHue TUCIUTIINH (MOIyJIei) B
dbopMe KypcoB, COCTAaBIEHHBIX Ha OCHOBE pPE3yJIbTaTOB HAYyYHBIX HCCIEJOBAHUN, MPOBOJIUMBIX
OpraHu3aIKei, B TOM YHCIIe C YYETOM PETHOHATBHBIX 0COOCHHOCTEN MPOPECCHOHATBHON IS TEIIBHOCTH
BBIITYCKHUKOB U IOTPEOHOCTEN paboTonaTeneii).

®opMBl U METOJIBI TPOBENCHHUS WHON KOHTAKTHOM pPaOOThI TpHUBEACHBI B MeETOMMYECKUX
yKa3aHUAX TI0 OCHOBHOM MpodeccHoHaNbHON 00pa30BaTeIbHON MporpaMMme.

4.2.2 CamocrosiTeJibHasi paboTa
Neni/nn | HammeHoBaHue TeMbl (pa3jesa) IMCHUILIMEGI | Buja camocrosiTesbHOM padoThl ***
- IOJITOTOBKA JIOKJIa/1a
- IOATOTOBKA 3JIEKTPOHHON MTPE3EHTALINU
- TECTUPOBAHHE

2. |Meroapl u MOENH B TOPTQEITHHOM - MOJATOTOBKA JIOKJIaaa

1 OcHOBBI 3HaHUH 0 MOPTHETHHOM HHBECTUPOBAHUHT




WHBECTUPOBAHUH - IOJITOTOBKA 3JIEKTPOHHON IPE3eHTalluU
- TECTUPOBAHUE

*** caMOCTOSATEILHAS pa60Ta B CCMCCTPC, HAITMCAHUC KYPCOBBIX pa60T, JAOKJIaZ10B, BBIITOJHCHUEC KOHTPOJIBHBIX

pabot
5. MaTtepuajibHO-TEXHHYECKOE H Y4eOHO-MeToInYecKoe odecnevyeHue TUCIHIIHHbI

5.1 JIuteparypa:

OcHoBHasi IUTEpaTypa

1. OcHoBbl MOPTGhETHLHOr0 WHBECTHPOBaHUS : y4eOHHMK 11 By30B / T. B. Hukutuna, A. B.
Penera-TypcynoBa, M. @pémmens, A. B. Snpun. — 2-e uzn., ucrp. u non. — Mocksa : M3narenscTBo
Opaiit, 2020. — 195 c¢. — (Bwicmiee oOpasoBanme). — ISBN 978-5-534-07092-7. — Texkcer
anekrponHbii // DBC FOpaiit [caiit]. — URL: https://urait.ru/bcode/452191

JlonoIHUTeIbHAS JTUTepaTypa

1. Teruoa, T. B. HWuBectunmu B 2 4. Yacte | : yueOHMK M mpakTukym s By3oB / T. B.
TemnoBa. — 2-e u3a., nepepad. u gon. — Mocksa : M3natensctBo FOpaiit, 2020. — 409 c. — (Bricuiee
obpazoBanue). — ISBN 978-5-534-01818-9. — Tekcr : anekrponnsiit / IBC FOpaiir [caiit]. — URL:
https://urait.ru/bcode/451566

Ternosa, T. B. WuBectumu B 2 4. YacTtp 2 : yuyeOHUK U npakTHKyM 711 By30B / T. B. Temosa.
— 2-e usn., nepepab. u gon. — Mocksa : WznatensctBo FOpaiit, 2020. — 382 c. — (Bsicmee
obpazoBanue). — ISBN 978-5-534-01820-2. — Texcrt : anekrponnsiit / OBC FOpaiir [caiit]. — URL:
https://urait.ru/bcode/451568

52 Hepeqeﬂb JIMICH3UOHHOTO ITPOrpaMMHOIo OﬁeCl'[e'leHI/lﬂ

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 CoBpemeHnHbIe MpodeccHOHATbHBIE 0a3bl JaHHBIX, K KOTOPbIM 00ecnie4nBaeTcsi A0CTYN
o0yuawuuxcsi
1. . IIpodeccuonanbHas 6a3a naHHbIX «MHOpMaAIIMOHHBIE CUCTEMBI MUHUCTEPCTBA SKOHOMHUYECKOTO
pasButus Poccuiickoit @enepanuu B cetu Uutepuer» (Ilopran «Odunnansuas Poccus» -
http://www.gov.ru/)
2. IlpodeccronanpHas 6a3za qaHHBIX «@UHAHCOBO-KOHOMHYECKHE ToKa3zarenu Poccuiickoi
deneparnuny (Odunmansabiii cait Munuctepcera punancoB PO - https://www.minfin.ru/ru/)
3. [IpodeccuonanpHas 6a3a nanHbix «OdunnansHas craructuka» (Odunnansabii caiit denepanbHON
cIryOBI TOCY/IapCTBEHHOM cTaTHCTUKY - http://www.gks.ru/)

5.4. WHGopMaLMOHHO-CIIPABOYHbIE CHCTEMbl, K KOTOPbIM o0ecrneuyuBaeTcsi AOCTYN
00y4arouuxcs
1. CpaBouHo-mipaBoBast cucreMa «Koncynprant [lmrocy

2. CnpaBouno-nipaBoBas cuctema «I'’APAHT-Makcumym»

5.5. CnenuajibHbIe MOMEIIEHUS

VY4eOHble ayIUTOPUH ISl IPOBEICHUS KommiekTsl yueHnueckoit medenu
3aHATHI JICKIIMOHHOTO THIIA MynbTUMEAUINHBINA TPOEKTOP
Jlocka
OKpaH
YdeOHble ayIUTOPUH U1 TPOBEICHUS KommiekTsl yueHnyeckoi medenu



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

MPAKTUYECKUX 3aHATUH (3aHATHIA MynbTUMEAUIHBINA TPOEKTOP

CEMHHApPCKOI0 TUIIA) Jocka

OKpaH

Komnreroteps! ¢ BbIxo10M B ceThb «MHTepHET» 1 DNOC
CIDy

VY4eOHble ayAUTOpUN JJIs TPYNIIOBBIX U KommiekTsl yueHnyeckoit Mmedenu

WHJIUBUYAIbHBIX KOHCYJIbTAIlUN MynbTUMEAUHHBIN TPOEKTOP

Jlocka

OKpaH

Komnreroteps! ¢ BbIxo10M B ceTh «MHTepHET» 1 DNOC
CIDy

VYdeOHble ayIUTOPHH VIS TEKYIIero KOHTPoJisi | KoMIIeKTh yueHnueckon Mebenu

Y MPOMEKYTOYHOM aTTeCTallu MynbTUMEAUIHHBIN TPOEKTOP

Jlocka

OKpaH

Komnreroreps! ¢ Bbixos10M B ceTh «MHTepHET» 1 DUOC
CIoy

[Tomernenust st camocTosTebHOM padoThl  |KoMILIEKTH yueHnuecKkoi MeOen

MynbTUMETUIHBINA TPOEKTOP

Jocka

OKpaH

Komnreroreps! ¢ Bbixos10M B ceTh «MHTepHET» 1 DUOC
CI'oy

[TomereHus a1 XpaHEHUS U KoMIUIeKThI Crieuai3uPOBAHHON MeOeIH s
PO UIAKTHIECKOTO 00CTyKUBAHUS XpaHeHUs: 000pyIOBaHUS
o0opynoBaHus

5.6 JIaGopaTopuu 1 1a6opaTopHOoe 000py10BaHUE

6. DoH OLEHOYHBIX CpeaACTB MO0 NUCHUIIJIMHE TexHoJIOrN4ecKue 0CHOBBI noqu)e.m,Horo
HHBECTUPOBAHUSA:

6.1. KoHTpoJ/IbHBIe MEPONPUSTHSA MO JTUCIUILIMHE

dopmMa KOHTPOJIA OTmeruth
Buj xonrpos HysmHoe
3HAKOM
«+»
Tekymmii KOHTPOJIb OlieHKa J0KJIAJI0B +
Y CTHBIN/TTUCHBMEHHBIN OTIPOC +
TectupoBanue +
IIpakTHueckue 3aga4u +
OrneHka KOHTPOJIBHBIX padoT (11 3a04HON +
¢dbopmbl 00yUeHuUs)

[IpomexyTOouHBIN KOHTPOJIb  [3auer +

ITopsinok nmnpoBeneHUusi MepONPHUATHH TeKYIIero M NPOMEKYTOYHOI0O KOHTPOJIS
onpenessiercss MeToan4yecKMMHU YKA3aHUSIMHU 110 OCHOBHOM NMPo(hecCHOHATBLHON 00pa30BaTeIbLHOM
nporpaMMe BbICIIero 00pa3oBaHUsi, YTBepPKAeHHbIMH Y4eHbIM coBetoM PI'AOY BO CI'IY,
nporokoi Ne 16 or 20.05.2021; IlojoxkeHHeM 0 Oa/UILHO-PEHTHHIOBOH CHCTeMe OLEHKH
yCIeBaeMOCTH O0y4alIMXCsi 10 OCHOBHBIM 00pa3oBaTeJbHBIM NPOrpaMMaM  BbICIIErO
o0pa3oBaHusi — mnporpaMmMaM OakajlaBpuara, NporpaMMaM cHeNHaJuTeTa, MNporpaMMam
MArHCTpPaTypsl B (peepajbHOM rOCyAapCTBEHHOM ABTOHOMHOM 00pPa30BaTeJbHOM Y4Ype:KICHUH
BbicHIero ooOpazoBanusi «CaMapcKuil TroCyIapCTBEHHbIH JKOHOMHUYECKHI YHHBEPCHUTET,
yTBepAkIeHHbIM YueHbIM coBeToM PI'AOY BO CI'JY, nporokoa Ne 16 ot 20.05.2021 .



6.2. ILltanupyemMble pe3yJbTaThl 00yUeHHs 110 JUCHHUILINHE, 00ecieYnBaOIIMe JOCTHKEHUEe

IUVIAHUPYEMBbIX Pe3yJIbTAaTOB 00YYEeHHUsI 10 IporpaMmme
YuauBepcanabubie komnereHunu (YK):

YK-1 - CriocoOeH oCymecTBIATh KPUTHYESCKUI aHAJIU3 TTPOOJIEMHBIX CUTYaI[Mi Ha OCHOBE CHCTEMHOTO

M0JIX0/1a, BBIpa0aThIBAaTh CTPATETHIO JICHCTBUI

ITnanupyemsie  |[lnanupyemsble pe3yJbTaThl 00yUeHHsI 10 TUCHHUIIHHE
pe3ysbTaTh
o0ydeHus 1o
porpamMmme
VK-1.1: 3nars: VYK-1.2: Vmers: VYK-1.3: Bnagers (umeTh
HaBBIKH):
IpOoIeypbl KPUTUYECKOTO |IPUHUMATh KOHKPETHBIE — (METOJaMH YCTAaHOBIICHHS
aHaJn3a, METOJUKU peLeHyst Ul HOBBIIEHUS |[IPUYUHHO-CIIEACTBEHHBIX
aHam3a pe3yabTaToB 3¢ GEKTUBHOCTH MPOLEAYP [cBsI3eit u onpeneneHus
UCCIICIOBaHUS U aHanu3a npoosem, Haun0oJiee 3HAYUMBIX CPEIU
pa3paboTKu cTpaTeruit MPUHATHUS PEIICHUN U HUX; METOAUKAMHU
IPOBE/ICHUS pa3paboTKu CTpaTeruii MIOCTAHOBKHM LIEJIN U
UCCIICIOBAHHIH, OTIpeIeJICHUs CIIOCOOO0B ee
OpraHu3aluy rporuecca JOCTHO)KEHUS; METOIMKaMHU
IIPUHATHUS PELICHUS pa3paboTKu cTpaTerui
JIEHCTBHM MpH MTPOOJIEMHBIX
CUTYaIHsIX
IToporoBsslii conepxkanue u (HopMel COIIOCTABIISATh Pa3HbIE METOA0JIOTUEN CUCTEMHOTO U

PEICTaBICHHS
HCCIIEI0BATEILCKOM
3a/1a4M, BBIIEIISIS €€
0a30BbIE COCTABIIAIOININE U
CIIOCOORI ee
JIEKOMIIO3HIINH

WCTOYHHUKH WH(POPMAIIHH C
LIEJIbIO BBISIBJIICHUS UX
IIPOTUBOPEUYUI U IIOUCKA
JIOCTOBEPHBIX CYKICHUM

KPUTHYECKOTO aHan3a
POOJIEMHBIX CUTYallui

CrangapTHblii (B
JIOTIOJTHEHHE K

OCHOBHBIE PECYPCHI U
UCTOYHUKU UHPOpPMALINH,

AHAJIIM3UPOBATH paHEC
CJIOKHMBIIIHECSA B Hay‘lHOI\/'I u

COIIOCTABJICHUEM PA3HBIX
HCTOYHHUKOB I/IH(1)OpMaI_II/II/I C

IIOPOTOBOMY) HEOOXOTHMbIE 1T ZIENIOBOH JITEPAType LeNbIO BHIABICHHS HX
. |omeHku ucnonb3zyemon IIPOTUBOPEUYUH U ITOUCKA
pELIeHUs IOCTaBIEHHON .
. nHpopmanun JIOCTOBEPHBIX CYKJIEHUI
HCCIIE0BATENBbCKON
3a1a4u
[ToBbIIEHHBIH  [0COOEHHOCTH CUCTEMHOIO | apryMEHTHPOBAHHO METOJANKAMH ITOCTAaHOBKH
(B 1OIIOJTHEHUE KM KPUTHYECKOTO dbopmupoBaTh LIEJIH, OTIPEAEIICHUS
IIOPOrOBOMY, MBILUIEHHS B OTHOLIEHUH | COOCTBEHHOE CYKJEHHE U |CIIOCOOOB €€ TOCTHKEHUS,
CTaHJapTHOMY) [HMCCIIEI0BATENbCKON OLIEHKY HH(pOpMaIHH, pa3paboTKU CTpaTeruii

3a1a4y U CIIOCOOBI
MPUHSITUS PEIICHUS B
MOCTaBJICHHOU MpobieMe

MIPUHUMATh 0OOCHOBaHHOE
peleHue

HEeUCTBUHU

IIpodeccnonanbubie komnerenunu (I1K):
[TIK-4 - Crioco6eH, ucIonb3ysi COBpEMEHHBIE METOJIUKH, pa3padaThiBaTh (GMHAHCOBBIN TUIAH IS
KIIMCHTOB PAa3JIMYHOIO YPOBHS; TPOBOAWUTH HAYYHBIC UCCIICAOBAHUS 110 AKTyaJIbHBIM BOIIPOCaM
MOBBIIIEHUS (PUHAHCOBOM IPaMOTHOCTH HACEJICHUS

[Inanupyemsle
PE3yJIbTaThI

IInanupyemble pe3yabTaThbl 00y4eHHs 10 AUCHHUILIMHE




o0y4eHHs 10

porpaMme
[1K-4.1: 35ars: T[1IK-4.2: YMmeTn: [1K-4.3: Bnanets (UMeTh
HaBBIKH):
COBpEMEHHbIE METOJIUKH |pa3paldaThiBaTh HaBbIKaMU cOopa, aHau3a
pa3paboTku (UHAHCOBBIX |(PUHAHCOBBIN IUIAH IS HeoOXouMoi nH(OPMALINH,
IUTAHOB IS Pa3IMYHBIX  |KJIMEHTOB Pa3IMYHOTO MIPUMEHEHHUS COBPEMEHHBIX
TPYIN KJIHUEHTOB YpOBHS METOAMK pa3paboTKu
(buHaHCOBOIO IJIaHA JUIS
KJIMEHTOB Pa3IMYHOTO
YpOBHS
[ToporoBssiii OCHOBHBIE TPUHLIUTIBI PaccuuthiBath Crioco6amu onTUMHU3aluu
dbopmupoBanus KOX(PHUIHUEHTHI JINHEHHOH |MHBECTUIIMOHHOTO MOPT(hes
MHBECTUIIMTOHHOTO perpeccuu B COOTBETCTBHH C MOJICIISIMU
noptdens I'. Mapkosuua u V. Illapna

CrannapTHbIii (B
JOTIOJTHEHUE K

Crioco6b1
dbopmupoBaHUs U

pemiars 3a/1a41
(dhopmupoBanusi mopTdenei

Cnocobamu pacuera
BennuuH IRR, B3BemeHHOM

TOPOroBoMY) yIpaBieHus noprdenemM | J0CTHKEHUs 10 BPEMEHH H 110 JIeHbI'aM
oOnuranuit Pa3IMYHBIX JI0XOTHOCTU (DMHAHCOBOT'O
CTpaTernyeckux esei cpencTBa
[oBbimenHkii  |CHOCOOBI OIEHKH IPOBOIUTH OLIEHKY 0JX0JIaMH K BBIYHCIIEHUIO
(B IOTIOJIHEHHE K|70X0XHOCTH (GOHIIOBBIX  |pe3yJIbTaTOB mep TpeitHopa, JDkeHceHa 1
110pOroBOMY, MH/IEKCOB, IPOM3BOHBIX |MHBECTHIIMOHHOM [lapna, nX NPUMEHEHUIO Ha
CTaHAPTHOMY) (puHAHCOBBIX JEATENBLHOCTH Ha HX fpaKTuie
MHCTPYMEHTOB OCHOBE

I1K-5 - CniocoGeH BiaieTh MHCTPYMEHTapUEM COCTABIICHHS 11€JIEBOT0 HHBECTUIIMOHHOTO MOPTQes s
pa3JIMYHOM IPyNIbI HHBECTOPOB

[Inanupyemsle |IlnanumpyemMble pe3yabTaThbl 00y4eHHs MO AUCHUILIHHE

pe3yiabTaThI

o0OyueHus 1o

rporpaMmme
IIK-5.1: 3HaTh: TIK-5.2: YMeTh: I1K-5.3: Bnagers (MMeTh

HAaBBIKH):

METOJIUKY MIPUHSATHS (hopmMupoBaTh 11€7I€BOM METOJaMH CPaBHUTEIIbHOU
MHBECTUIIMOHHBIX WHBECTUIIMOHHBIN OIICHKH M BBIOOpa 0OBEKTOB
PEIICHUI 1 COCTaBICHUs |MOpPTHEINb sl pa3IMYHbIX |MHBECTUIIUN, OTIPEIETISATh
LIEJICBOTO TPYIII UHBECTOPOB JTUKBHUIHOCTb U PUCK
WHBECTULIMOHHOIO 1eseBoro noprdens
noptdens

[ToporoBsrii 3HATh HEOOXOAUMOCTb, yYMETh PacCuuTaTh BIIaJICTh 3HAHUSIMH
CYIITHOCTh U MIPHUHIIUIIBI  |0KHIAEMYIO IOXOAHOCTH U [TPAaBOBOTO PETyIUPOBAHUS
MOCTPOEHUS PHUCK UHBECTUIIMOHHOTO  |MOPT(HETHHOrO
MHBECTUIIMOHHBIX noptdens WHBECTHPOBAHUS
noptdeneit

CranpapTHblii (B
JIOTIOJITHEHHUE K
IIOPOTOBOMY)

3HaTh TUIIOJIOTIUIO U

CTPYKTYpYy
WHBECTULIMOHHOIO

YMETb C TIOMOIIBIO
(MHAHCOBBIX TEXHOJIOTUI
1 (PMHAHCOBBIX

BJIa/IETh 3HAHUSIMU
CTpaTerui ynpaBJjeHUs
MHBECCTULIMOHHBIMU




noptdens

WHCTPYMEHTOB
OTPENICIUTh
HHBECTUIIMOHHBIN
npopuiIb y4acTHUKA
pBIHKA [IEHHBIX Oymar

nopTQensimu

[ToBbilIeHHBIHM
(B AOIONHEHUE K
MIOPOTOBOMY,
CTaH/IapTHOMY)

3HATh MEXaHWU3M
nopT¢eTbHOTO
WHBECTUPOBAHUS

HO,[[O6paTB B COOTBCTCTBHUH
C YCTaHOBJICHHBIM
HMHBCCTUIIMOHHBIM

BJIJICTh 3HAHUSIMU METOJI0B
U MoJieneil B mopTdensHoM
WHBECTUPOBAHUU

TEXHOJIOTUH U
(uHaHCOBBIC
MHCTPYMEHTBI

npodusieM MOCTaBIIIKOB
(MHAHCOBBIX IPOIYKTOB,
UCTOJB3Ysl (PUHAHCOBBIC

6.3. IlacopT OLIEHOYHBIX MATEPHAJIOB

Ne HaumenoBaHue TeMbl Koutposnpyembie Bua xoHTpOJIsI/HCTIOIb3YyeMble
n/m | (pa3aeJia) IMCHUNIHHBI IUVIAHUPYeMble OlIEHOYHbIE CPeICTBA
pe3yabTarhbl 00y4eHHus
B COOTHOILLIEHUHM C
pe3yJibTaTaMu Texkymmi ITpomexyToOUHBIN
00yuyeHus1 Mo
nporpamme
1. YK-1.1, YK-1.2, YK- 1.3,|-TectupoBanue Ok3aMeH
OCHOBBI 3HAHUH O TIK-4.1, 11K-4.2, TIK-4.3,
ITK-5.1, TIK- 5.2, T1IK-5.3 |- A0Kmax
nopTherbHOM
WHBCCTUPOBaHUN -aHAJIUTHYIECKOE
HCCTIeI0BaHNE
2. YK-1.1, YK-1.2, VK- 1.3,|-rectupoBanue DK3aMeH
[1K-4.1, TIK-4.2, 11K-4.3,
[TK-5.1, TIK- 5.2, T1K-5.3 |- A0Kmax
-aHAJIUTHYECKOE
HCCTIeI0BaHNE

Metoab! 1 MOJIeNU B
nopTQensHOM
WHBECTHPOBAHUH

6.4.0neHOYHBIC MATEPHAJIBI VIl TEKYIEr0 KOHTPOJIA

IIpumepHasi TeMaTHKA T0KJIA10B

Paspen qucnuninnbl  [Tembl
OCHOBBI 3HaHHI O 1. HeobxoaumMocTs 1 CyIIiHOCTh MOPTHETFHOTO HHBECTHPOBAHUSI.
nopTQensHOM 2. OO01e MPUHLIUIIBI TOCTPOCHUSI MHBECTUIIMOHHBIX MOPTQEIIeH.
WHBECTHPOBAaHUU 3. MexaHu3M nopT(henbHOro HHBECTUPOBAHUS.
4. CyOBeKThl TOPT(PETHHOTO HHBECTUPOBAHHS.
5. OO0BexTh TOPT(ETHHOTO HHBECTUPOBAHMS.
6. ITpaBoBOE perynupoBanue noprdherbHOro HHBECTUPOBAHUSI.




7 Perynstops! peiHKa MOpT(HeI-HOr0 HHBECTUPOBAHUS
8. OxumaeMasi JOXOTHOCTh aKTHBA.
9. OugaemMblil puck mopTders.
10. Puck moprdensi, cocTosIero n3 HeCKOJIbKIUX aKTHBOB.
11. JloMuHUpYOMUA MOpThEb.
12. DddexTuBHbIIT HAOOP TOPTPEIeH.
13. [Toptdenpb, cocTosimmii n3 akThBa 06€3 pUCcKa M pPUCKOBAaHHOTO aKTHBA.
KpenutHblii 1 3aeMHBII OpTdenu.
Meroapl 1 MOJICIH B 1. DddexkTuBHasg rpaHuiia mopTdeeid, COCTOSAIMX U3 aKTHBa 0e3 pucka u
nopTheapHOM PUCKOBAaHHOTO aKTHBA
WHBECTUPOBAHUU 2. Mopenb oreHkr cTouMocTH akTuBoB (CAPM)
3. Omnpenenenne Habopa 3G PeKTUBHBIX TOPTPeen
4. Omnpenenenne 3¢ HEKTUBHON IPAHUIBI C TOMOIIBIO KPUBBIX
U30CPEIHUX U U30AUCIIEPCUl
S. Omnpenenenue 3¢ hekTUBHON TpaHuIbl MapKkoBHIla METOIOM
MHOxHUTenen Jlarpanxa
6. Omnpenenenre ppIHOYHOTO MOPTQEs IPU BO3MOKHOCTH
3aMMCTBOBAHUS U KPEIUTOBAHHUSI
7. Omnpenenenre ONTUMAIBLHOTO MOPTQENs ¢ MOMOIIBIO JTUHEHHOTO
IPOrPaMMHUPOBAHHUS
8. Crpaterus NoCTOSHHOM MPOIOPLIMU MEX/TY KIacCaMU aKTHBOB
9. @OyHKINU [T0JIE3HOCTH UHBECTOPA
10. [Ipemus 3a puck MapkoBwuiia
11. MaxkcruMu3anus KOJTUYeCTBa CTAaHIAPTHBIX OTKJIOHEHUH MEXTy
JIOXOHOCTBIO TOPTQEIS U IIEJIEBBIM YPOBHEM
12. AOCOJIOTHBIN B OTHOCUTENBbHBIA VaR
13. OxwunaeMple moTepu noptderns B cayyae MoBbleHus 3HaueHus VaR
14. Monpens EaR

3amaHusi IIsl TECTHPOBAHUS MO JUCIUIJIAHE UIsI OIIeHKH c()OPMHUPOBAHHOCTH KOMIeTeH Ui (Min
20, max 50 + cebliky Ha IUOC ¢ Tectammn)

YKKATE 3a/IaHUS

VYpoBeHb HHQIISLNYN NPEACTaBISET COOO0N:

-TI0Ka3aTellb U3MEHEHUS ICHE)KHOW MacChl 3a MePHOJ] BpEMEHU

-nokasareins Temna npupocta UL 3a nepuon BpemeHu

-TI0Ka3aTellb CYMMBI OOECIICHEHHBIX JICHET 3a IEPUOJI BPEMEH!

-[10Ka3aTellb YBEIMUEHHsI CTOUMOCTH JIEHET BCIIEJCTBHE HAUMCIIEHUS POLIEHTOB

Wupekc nokynaTteabHON CIIOCOOHOCTH JICHET MpeJICTaBIseT cO00i:
-10Ka3aTellb, PaBHbBIN 00paTHOW BENTMYMHE NHIEKCA 1IEH
-CTaBKY JOXOJHOCTHU TP MHBECTUPOBAHUU JCHEKHBIX CPEIICTB
-[10Ka3aTellb CKOPOCTHU IOKYMEHTO000poTa
-II0Ka3aTellb JUCKOHTUPOBAHUS JACHEKHBIX CYMM

[Tokazarens eHEKHOTO MYIbTUIUTMKATOPA MPEACTABISET COOOU

-KOMITOHEHT JICHE)KHOM MAacCChl, KOTOPBIA XapaKTEPU3yeT BEIMUYHUHY JEHEKHBIX CPEICTB, TOCTYNMBIINX B
CUCTEMY KOMMEpPUYECKUX 0aHKOB

'KO3(1)(1)I/IHI/I6HT, KOTOpI:IfI IMOKAa3bIBACT BO CKOJIBKO pa3 ACHCXKHad mMacca 0OJIBIIIE BEJIMYNHBI HAJTAYHBIX
JieHeT B OaHKOBCKOW crucTeMe

-3arac JeHeKHOM Macchl Ha 1 py0. BaIoBOTO BHYTPEHHETO ITPOIYKTA

-(opMy cyIecTBOBaHUS TOCYIapCTBEHHOTO BHYTPEHHETO J10JITa

PBIHOK 1IEHHBIX Oymar — 3T10:
-COBOKYITHOCTH CJIEJIOK, CBSI3aHHBIX C IMOKYITKOH M IPO/Ia)ei BaFOThI




-~COBOKYITHOCTb CACJIOK C ICHHBIMU 6yMaI‘aMI/I
-CACJIKHN C HCABUKHUMOCTBIO

I'maBHas 3aa4a ppIHKA LIEHHBIX Oymar — 3To:
-IPUBJICUCHUE KaTUTaNA JJIsl HOJIMTUYECKOTO Pa3BUTHS
-YZOBIIETBOpEHHUE OOIIECTBEHHBIX TOTpEeOHOCTEN
-IIPUBJICUCHUE KaTUTaNIA JJIsl SKOHOMHYECKOTO Pa3BUTHUS

Oprann30BaHHBIN PBIHOK IIEHHBIX OyMar OCyIIECTBIISETCS

-roCyJ1apCcTBOM

-Ouprxeit

-aKIUSAMH

-00sMranusIMmu

VkaxkuTte, Kakre (MHAHCOBBIC HHCTPYMEHTHI CUUTAIOTCS Han0oJIee pUCKOBAaHHBIMU:
-ONIIOHBI ¥ (PHIOUEPCHI

-aKIUH

-00JUTanuy KOPIopanuii 1 NpeAnpusITHA HEPUHAHCOBOTO CEKTOPA SKOHOMUKH
-rOCyJapCTBEHHBIE OOIUT UK

HpI/I MAaTeMAaTUYCCKOM YHUCTC IPUMCHACTCA
-ACKYpCUBHAaA CTaBKa IIPOLCHTA
-aHTUCHUIIATUBHAs CTaBKa IIPOLCHTA
-pC€ajibHasA CTaBKa MPOLCHTA

[TpaBo, odopMIICHHOE JOTOBOPOM, KYIHTh, MPOJATh (MM OTKA3aThCS OT CACIKH) Ha TPOTSHKCHUU
JIOTOBOPHOTO CPOKA U MO (PMKCHUPOBAHHOMN JTOrOBOPHOM IIEHE ONpeieNIeHHbI 00beM IIEHHBIX OyMar 0o
MOJTYYHUTh OTIPEIEICHHBIN J0X0/1 OT (PMHAHCOBOTO BIIOKEHUS HITH JIEHEKHOTO 3aiiMa — 3TO

-OILNOH

-BEKCelb

-(BIOYEPCHBIN KOHTPAKT

On1uoH, peanu3anusi KOTOPOro He MPUHOCHUT MPUOBLIN, Ha3bIBaCTCS
-OIIIMOHOM «0€3 JIEHET

-OMIUOHOM «IIPH CBOUX)

=OIIIIMOHOM «HpI/I JOCHbrax»

Kax Ha3bpIBaeTcCs 11eHa UCIOIHEHUS OIIMOHA, 11€HA, TI0 KOTOPOH MOKHO KYIHUTh WX MPOJaTh Oa3UCHBIN
aKTHUB OHIMOHAa?

- CIIOpT-1IeHa

-CTpalK-1ieHa

- (pprouepcHas 1eHa

Kaxkas craTbst cCBUAECTENBCTBYET O HATMYUHU «O0TBHOM» CTaThU B OTYETHOCTH
-BEKCEJS BbIJJaHHBIE IPOCPOUYCHHBIE

-KpeauTHl 0AaHKOB CPOKOM CBBIIIE | roga

-KpEIUTOPCKas 3a10JKEHHOCTh

O yeM CBUAETENbCTBYET BHICOKUH YAEIbHBIN BEC B OTUETHOCTH TaKOW CTaThH, KaK «BeKces moydyeHHbIe
MIPOCPOYECHHBIE):

-00 ompeeNeHHBIX HeJJOCTaTKaxX B padoTe OpraHu3aIiu

-0 KpaifHe HEeYIOBJIETBOPUTEIHLHON paboTe OpraHn3aluu

-HU O YEM

OObIKHOBEHHAs! aKIMg WUMEET PHIHOYHYIO CTOMMOCTh 120 py6. /loxon Ha akmuio MO UTOraM Troja
coctaBun 14 py6. Onpenenute ns akuuu kodgdunuent P/E:

-8,34;

-8,57,



-11,15;
-13,65.

Koaddunuent P/E nmokaspiBaer:

-OTHOIICHHE TEMIIOB POCTa MPHOBLIN KOMIIAHUH K PHIHOYHOH II€HE aKIHU
-OTHOIICHHE MPUOBLIH HA aKIUIO K PHIHOYHOM IIEHE aKIMH

-~OTHOUIICHHUC pBIHO‘IHOfI ICHBI aKITUU K TECMIIaM pOCTa HpI/I6BIJII/I KOMITaHNU
-OTHOIICHHE PHIHOYHOM IIEHBI aKIIUK K TIPUOBLUTH Ha aKIIHIO

VYkaxuTe, Kakoe U3 CIeAyIOUINX YTBepkKACHUN Hanbosee TOUHO XapakTepu3yeT cMmbich nokaszarens P/E:
-ToKa3aTellb MPUOBUTEHOCTH KOMITAHUU

-1oKa3aTellb HepaclpeieJIeHHON NpUOBLTH B pacyeTe Ha OJJHY OOBIKHOBEHHYIO aKI[HIO

-KOJIMYECTBO JIET MPH TEKYIEM YPOBHE MPUOBUIH, KOTOPOE MOTPEOYyeTCss KOMITAHUU ISl TOTO, YTOOBI
OKYIHTH 1IEHY CBOUX aKLIUH

-1I0Ka3aTelb KanuTaIu3alui KOMIIaHUU

bank BeimnaunBaer 12% ronoseix. Ilpoments! cioknble. Kakyio MUHUMalbHYIO CyMMYy TpeOyercs
pa3MecTuTh BKJIaAYUKy B OaHke, 4ToObI uepe3 2 roja y Hero Obuio He menee 10 000 py6.?

-71972

-5555

-6354

-8515

Homunan ob6murammu 1 000 py6., kynmon 10%, BeimnauuBaercs oAuH pa3 B rona. Jlo morameHus
obmuranmu 3 roma. OmnpenenuTh IeHY OONHTraluu, eClIM €€ JOXOJHOCTh JIO IOTAlICHUsS JOJDKHA
cocTaBUTh 12%.

-951,96

-1000

-1049,74

Paccuuraiite pbIHOYHYIO CTOMMOCThH oOsuranuu HomuHauoMm 18 000 py0., cTaBKOM BBIIIJIAYMBAEMOIO
€KEroJIHO KyNoHHOro noxona 12% u cpokoM moramieHus 3 rofa, €ciy CTaBKa IPOLIEHTa IO BKJIALy B
Oanke coctasisieT 14% ronoBbIX.

-17164

-17296

-17565

-17706

Paccuuraiite pbIHOYHYIO CTOMMOCThH oOsuranuu HomuHamoMm 18 000 py6., cTaBKOH BBINJIAYMBAEMOIO
€XKEroJlH0 KynoHHoro noxoxaa 11% u cpokoM morameHus 3 roga, €ciy CTaBKa IPOLIEHTA MO BKJIALy B
0anke coctaBisieT 12% rogoBBIX.

-17568

-16857

-17105

-17800

Paccuuraiite ppiHOYHYIO cTOoMMOCTh oOnuranuu HomuHasioM 17 000 pyO., cTaBKOW BBIMJIAYMBAEMOIO
€XKEroJIHO KyNnoHHOro noxona 12% u cpokoM moramieHus 3 roa, €ciM CTaBKa IPOLIEHTa MO BKJIALy B
0anke coctaBisieT 14% rogoBbIX.

-16211

-16105

-16817

-17421

[Ipouecc yBenuueHUs CyMMBl JIEHEr B pe3ysbTaTe MPUCOEIWHEHUS IMPOLEHTOB K CyMMeE IIaTeka
Ha3bIBACTCS:
-IUCKOHTUPOBAaHUEM



-HapaluBaHUCM
-IIPUCOCINHCHUEM

[Ipu cpoke MeHbIle 0 HOTO Toa Y3G(HEeKTUBHEE CTaBKa MPOIICHTA:
-TpocTast

-CIIOXKHAS

-00€ CTaBKM J1al0T PaBHBIN pe3yibTaT

KoHTpobHBIN ITAKEeT aKIUN:
-50% + 1 akums

-100%

-49% + 1 akums

B pe3ynbTaTe criiaxxuBanusi BpeMEHHOTO psija 6, 2, 7, 5, 12 npocToi TpeXuJIEHHOW CKOJIB3SIICH cCpeaHei
IIEPBOE CIIIA)KEHHOE 3HAYEHHUE PABHO

B pesynpraTe criaxuBaHus BpeMEHHOTo psga 6, 2, 7, 5, 12, 15 npocToll TpexuJeHHON CKOIb3AIIeH
CpeAHel BTOpoe crilaeHHoe 3HaueHue paBHo: (10 0,1)

Ak1ust MokeT ObITh TproOpeTeHa B JaHHbIH MOMeHT 3a 1400 py6. PaccuunTaiite KOHEUHYIO T10XOJHOCTh
aKIMM, €CIIM MHBECTOp IJIAHUPYET Mpojaarh ee uepe3 roi mo meHe 1480 py6., a oxumaemas cymma
OUBUACHIIOB 3a Tof cocTasinseT 130 pyo.

UYucrasa npubbuib akiuoHepHoro obmiectsa coctasmia 1 000 000,00 py6. Axkuuu 3Toro odmiecTBa (Ux
BbinyuieHo 2000 mit.) nponatores Ha pbiHKe 110 2 500 py0. 3a akuuto. PaccunTaiite nokasarenb 10X0/a Ha

akiuio (EPS)

UYucras mpubbuib akiuoHepHoro obmectBa coctaBmia 1 000 000,00 py6. Akuuu 3Toro odmectBa (Mx
BoimyeHo 2000 miT.) mpogaroTcs Ha peiake 1mo 2 500 py6. 3a akuuto. Paccuunraiite kosddurment (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 NPOILIeHTHAas CTaBKa 3a NMepBbIi rox coctasiseT 20%,
3a BTopo# - 30%, 3a Tperuii - 25%7?

-19500

-20100

-21000

-24300

Bxnaguuk nonoxun B 6aHK HEKOTOpYIo cymmy B Havase 2009 r. bank HauMcis1 ¢ NEpUOAUYHOCTHIO pa3
B TI0JIT0ZIa 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 ctaBku pepunancupoBanus banka Poccuu. B npennonosxxeHnn, yTo BKIAUUK HE CHUMAI JIEHET
CO CBOETO CU€Ta, OMPEICTUTE, KaKyl0 CYMMY OH TIOJIOKHJI B OaHK, eclii Ha ero cuete B cepeaunre 2010 r.
o6bu10 28 600 pyO. ns craBku banka Poccun npunsts cnenyromue 3Hadenus: 2009 r. - 12%; 2010 r. -
9%; 2011 r. - 8%.
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3agaHue 1J1 AaHAJUTHYECKOI0 UCCJIeI0BAHUS

Pazgen aucuumannel |3agaun

OCHOBBI 3HaHUH O Bri6patb 10 ¢prHaHCOBBIX aKTHBOB, KOTOPBIE TOPTYIOTCSA HA MOCKOBCKOH OUpke U

nopTdensHoM 000CHOBATH CBOI BEIOOP.

HWHBCCTUPOBAHUU




MeTtoanl 1 MOJIETIU B
nopTQenTsHOM
WHBECTUPOBAHUU

Ha caiite MockoBcKkoit Oup u HailTH crer(ukanuy 1 nHPOPMALIUIO 1O
[IEHaM 3aKpBITUS BHIOPAHHBIX aKTHBOB CO 2 aBrycrta 1o 3 centsops 2021 roza.
Ha ocHOBe eXeTHEeBHBIX I0XOAHOCTEH aKTUBOB JIBYMSI CIIOCOOAMHU pacCUUTATh
XapaKTepUCTUKH MOPTQeneil: HAMBHOTO, C MAKCUMAJIBHOM JJOXOAHOCTBIO U C
MUHHMMaJIbHBIM PUCKOM. Jlasiee paccunTaTh XapaKTepUCTUKH JTYYILIEro, ¢
Bameit Touku 3penus, noprdeiis 1 060CHOBaTh BBIOOP HMEHHO TaKOI'0
noptdens. Bee pacuerst caenars B Excel

6.5. OIIeHO‘lHLIe MaTepuaJabl 1JIs1 HpOMe)KyTOqHOﬁ aTrreCcralumn

LOT1) i BOIIPOCOB AJIsI IPOBEACHUS MPOMEKYTOYHOI'O KOHTPOJISI B (l)opMe 3adgera

Pa3nen nucuMnInHbI

Bonpocsbl

OCHOBBI 3HaHUM O
nopTQeT-HOM
WHBECTHPOBAHUH

1.Heo6x01MMOCTb U CYITHOCTH MOPT(HETHHOTO HHBECTUPOBAHUSI.
2.001mue NPUHIUITBI TOCTPOSHHUS MHBECTUIIMOHHBIX MOPTQEIIeH.
3.MexaHu3m nopTQerbHOr0 HHBECTUPOBAHMUSL.

4.Cy0OBeKThl MOpT(heTsHOr0 HHBECTUPOBAHHUS.

5.00BeKTHI TOPT(HETHHOTO0 HHBECTUPOBAHUS.

6.IIpaBoBoe perynupoBanue nopTheabHOro HHBECTUPOBAHUS.
7.Perynsaropsl pbiHKa MOPT(HEITHHOTO HHBECTHPOBAHUS

8.0OxxngaeMas JOXOIHOCTb aKTHBA.

9.0kuIaeMBbIi PECK MOPTQEIIS.

10. Puck noptdens, COCTOSIIETO U3 HECKOJIbKUX aKTHBOB.

11. JomuaUpYyIOIMii moprdens.

12.3¢ddexTuBHbI HAOOP MOpTdeneit.

13.ITopTdens, cocTosmumii U3 akTHBa 0€3 pUCKa U PUCKOBAHHOTO aKTHBA.
14. KpeautHslii ¥ 3aeMHBIH OPTQEnu.

15.9¢dexTuBHas rpanuna noprdenen, COCTOSIMNUX W3 aKTUBA 0€3 pucka u
PHCKOBAaHHOT'O aKTHBA.

16. PriHOuHBI TOpTdEND.

MeToapl 1 MOJIENH B
nopTdearHOM
MHBECTUPOBAHNU

17. Mogenb onieHkH ctoumMocTu akTuBoB (CAPM).

18.Mopens Y. [lapna.

19.0mnpenenenue Habopa 3¢ HeKTUBHBIX OpPTQheneit.

20.ITporano3upoBanue BenuyuHbl bera.

21. Apbutpaxnas mozens Pocca.

22.0Onpenenenne 3pGEeKTUBHON TPaHUIBI C MOMOIIBIO KPUBBIX H30CPEIHUX

MHA30AUCIIEPCUN.

23.0Omnpenenenne 3 PpexTUBHON TpaHUIlbl MapKOBHIIA METOJOM MHOKHUTEIICH
Jlarpanxa.

24.0OnpeneneHne ppIHOYHOTO MOPTQENS TP BO3MOKHOCTH 3aUMCTBOBAHMSI 1
KpEAUTOBaHUS.

25.0npeneneHue ONTUMAIBbHOTO MOPTQens C IOMOIIBK JIMHEHHOTO
MIpOrpaMMHUPOBAHUSI.

26.ITaccuBHBIEC U aKTUBHBIE CTPATETUH YIIPaBIIEHUs OPThETeM.

27. IlaccuBHBIE CTpaTeruu yHpaBieHUs MoprdeneM. AKTUBHBIE CTpaTeruu
yIpaBiIeHUS MOPTQEIEM.

28.MexaHnYeCcKue CTpaTErnu N0 pa3MELICHHUIO CPEICTB M0 KJ1accaM aKTHBOB.
29.Ctparerus MOCTOSIHHOW NMPONOPLHN MEXKIY KJIACCAMHU AKTUBOB.
30.Crparerus auamna3oHa.

31.CTtpaTeruu niaaBaroien mpornopIyu.

32.Ctpareruu CTpaxoBaHUs MOPTQEs.

33.dyHKINY 0JIE3HOCTH UHBECTODPA.

34 KoHuenus moje3HOCTH U aKCHOMBI PAllHOHAILHOTO BBIOOPA.




35.IIpemus 3a prick MapkoBuiia.

36.KpuBas 0e3paznnuus.

37.Bp160p onTUMATBHOTO TOPTGhETIs.

38.Makcumm3zaiuss  KOJIMYECTBA  CTAaHAAPTHBIX  OTKIOHCHHH  MEXIY
JIOXOHOCTBIO OPTQEIS U LEIEBBIM YPOBHEM.

39./lHBeCTHIIMOHHBI BBHIOOP HA OCHOBE MPHUHIMIA CTOXAaCTUYECKOTO
JIOMHUHHUPOBAHHS.

40.9¢dext BbIOOpa cpemHero nopTdens.

41.A6COMIOTHBIN U OTHOCUTENBHBINH VaR.

42.01eHKa OmMOKY TapaMaTpUIECKU MOJIEITH.

43.0xwuaeMble moTepu moptdens B ciiydae MOBbIIICHHUs 3HaueHus: VaR.

44 Monens EaR.

45.HcTopuyeckoe MOIEIUPOBAHUE.

46.0nenka VaR ¢ momorisio metoga Monte-Kapio.

47.Bre16op merona onenku VaR.

48.Ctpecc-TecTUpOBaHUE.

49.0To6paxenue (UHAHCOBBIX AKTHBOB C ITOMOIIBIO CTAaHAAPTHBIX (HaKTOPOB
pHCKa.

50.Jenpra- VaR, komnonent VaR u VaR- bera.

51.011eHKa TOXOAHOCTH U PUCKa.

52.0mpenenenne JOXOAHOCTH METOJIOM OLIEHKH CTOMMOCTH  €IMHUIIBI
Kanuraia

53.ITokazarenu 3pPEeKTUBHOCTH YIIPABICHHS MOPTQETEM.

54 Nunexc MoauiibsIHU.

55.Yuer acuMMeTpuUH U 3KCLECca.

56. Koappuument Coptuso.

57.11oka3aTenu CriocOOHOCTH MEHEKepa MPOrHO3UPOBATH TIOXOTHOCTH
AKTHUBOB U KOHBIOHKTYPY.

58.0Omera.

59.Pa3noxxeHue T0XOAHOCTH Ha COCTABISIONINE KOMIIOHEHTHI.

6.6. llkaapl 1 KPUTEPUH OLEHUBAHUSA MO (POPMAM TEKYIIEro KOHTPOJISI U MPOMEKYTOUYHOH

aTTecTaluu
Illkana u KpUTEPUHU OLIEHUBAHUS
Ouenka Kpurtepuu oneHnBanus 1Jisi MEPONPUSITHII KOHTPOJISI ¢ MPUMeHEeHHEeM
2-X 0ALJILHOM CHCTEMBbI
«3aYTEHO» VK-1, IIK-4, TIK-5

«HE 3a4YTCHO»

Pe3ynbTaThl 00y4eHus: He chOPMHUPOBAHBI HA TOPOTOBOM YPOBHE






