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Conep:xanue (pabouasi nporpamMma)

Mecto nucuuniauHbl B ctpykrype Ol

[Tnanupyemsble pe3yabTaThl 00yUEHHs 110 JTUCIHUIUTMHE, 00€CIICUNBAIOLINE JOCTHKEHHIE
IUTAHUPYEMBIX PEe3yJIbTaTOB 00YUEHHUs 110 MpOoTrpamMmme

O6wem u Bubl yueOHOH paboThI
Conep:kaHue AUCHUIITHHBI
MarepHuanbHO-TEXHUUECKOE U YIeOHO-METOANYECKOe 00eCIIeUeHNE TN CIIUTLITHBI

q)OH[[ OLCHOYHBIX CPCACTB IO AUCHUIIIINHE

Crp.



Ilenpto  u3ydeHHMs OUCLHMIUIMHBI  sBIseTCs  (OPMHUPOBAHME peE3yJIbTATOB  OOYUYCHMS,
o0ecTeynBaroIuX JOCTIKEHUE UTAHUPYEMBIX PE3Yy/IbTaTOB OCBOSHHS 00pa30BaTeIbHOM MPOrpaMMBbI.

1. MecTo nucuuniuabl B crpykrype OIT

JucuuruimHa llpakTukym noprdenbHOe HHBECTUPOBAHHME BXOIUT B 4acTh, (hopMupyemas
y4acTHHKaMH 00pa30BaTeNbHBIX OTHOIICHWH (IMCHUIUIMHA 10 BbIOOpY) Onoka bl.JlucumrmmHbl
(Momymnu)

[TpenmecTByromye AMCHUILIMHBL IO CBA3sIM KommeTeHuuil: ColuaiabHbe WHHOBAIMUA U
IpeANPUHIMATENBCTBO, Y CTOWYNBOE pa3BUTHE Ou3Heca, IIpoleccHO-OpHEHTHPOBAHHOE YIPABICHHUE,
DKOHOMHYECKHE METOABI olleHKH 3 dexTrBHOCTH U T-1poeKTOB

[locnenyromue AUCHUIUIMHBI 1O CBSA3SIM KOMIIETEHIUI: BpeHa-MeHeKMeHT, YTpaBiieHUe
puckamu, [IpoextipoBanue craprana (IpOABUHYTHIH YPOBEHB)

2. Ilnanupyemblie pe3y/ibTaThbl 00y4eHHUA MO JMCHHUILINHE, o0ecneYnBaIoIe JOCTHKEHH e
IUIAHUPYEMBIX Pe3yJIbTATOB 00yYeHHUsI M0 MPporpaMmme

Wzyuenne npucrumiuHbl [IpakTkyM DOpTQeEnbHOE HMHBECTHPOBAHHE B 00pa30BaTENbHOM
IporpaMMe HarpaBJIeHO Ha (POPMHUPOBAHUE Y O0YUAIOIUXCS CIEAYIOUIMX KOMIIETCHIINA:
IIpogeccuonanbubie komnerenuuu (I1K):
I1K-2 - Cnoco6eH 000CHOBBIBAaTh YIPABICHYECKHE PEIICHHsI B TPO(HECCHOHAIBLHOMN 1€ TEIbHOCTH

IInanupyemsie |[lanupyemble pe3yJibTaThl 00y4eHHUs M0 AMCHUIITIHHE

pe3ynbTaThl

00y4eHus 1o

nporpaMme

I1K-2 IIK-2.1: 3HaTh: IIK-2.2: YMeTh: [1K-2.3: Bnaaets (MMETh

HABBIKH):

TEOPETUYECKHE OCHOBBI  |00OCHOBBIBATH HaBbIKAMU IJIAHUPOBAHUS U
TIPUHSITHS yIIpaBJIEHYECKHE PEHICHUs] [MOHUTOPUHTA HCTIOHEHHS
yIIpaBJIEHYECKUX Ha OCHOBE Pe3yJIbTaTOB YTIpaBJIEHYECKUX peIICHU,
peleHwuii B Ou3HecC — aHau3a, OpTaHU3aIH CBOCBPEMEHHOMN
npodeccuoHaTbHON pa3pabaTbIBaTh CTPATETUIO [KOPPEKTUPOBKU
NeSITeTbHOCTH, Y TaKTHKY pealn3anuu YIIPaBJIEHYECKUX IEHCTBHIA
MHCTPYMEHTapHil Ou3HeC |ympaBieHYecKuX IpY U3MEHEHUH TapaMeTpOB
— aHaJIM3a, B TOM YHCJIE  |pElICHUH, OLICHUBATh BHYTPEHHEH U BHEIIHEH
HE00XO0/AUMBbIE 3G (EeKTUBHOCTH U Cpezbl Ha OCHOBE KpUTEpUEB
WH(POPMAIOHHBIE MOCTIEICTBUS ONITUMH3AIHA
TEXHOJIOTUU yTIpaBJIEHYECKUX
(mporpammHoe BO3JIEUCTBUI
obecrnieueHue)

3. O0beM U BUABI y4eOHOIl padoThI
Y4eOHbIM MJIaHOM MPeTyCMaTPUBAIOTCS CIIEIYIOIINE BU/IbI Y4eOHOM paboThI MO TUCHUIUINHE:
Ounas ¢popma 00y4eHuUs1

Bujabl yueoHoii pagoThi Beero wac/ 3.¢.
Cem 7
KonTakTHas pabota, B TOM 4ncie: 36.15/1
3aHATHS JIEKIIHOHHOTO THUIIA 18/0.5
3aHATHS CEMUHAPCKOTO THUTIA 18/0.5
NunuBuayanpHast kontaktHas pabota (MKP) 0.15/0
CamocrosiTenpHas padora: 17.85/0.5
[TpoMexyTouHast aTTeCTaIUs 18/0.5
Bua npomexyTo4HOM aTTecTanyu:
3ayer 3ayq




OO6mmas Tpya0eMKOCTh (00BhEM YacTh 00pa30BaTEIIHHOM
nporpaMMsl): Yacel 72
3a4eTHbIE €IUHUIIB 2

4. Conep:xkanue AUCHUNTHHBI

4.1. Pazoenbl, membl OUCUUNTUHBL U 6UObL 3AHAMUIL:
Temarnueckuil TUIaH TUCHUIUIMHBI [IpakTHKyM nopTdenbHOe HHBECTHPOBAHUE MPECTABICH B
TadnuIle.

Pa3zzebl, TeMbl JUCHMIIIMHBI U BU/ABI 3AaHATHI
Ounas ¢popma 00y4eHuUsI

KonTakTHasi padora = Ilnanupyembie
3anaTus § pe3yabTaThl
CEeMHHAPCKOTO = “ o0yueHns B
Ne HanmeHoBaHMEe TeMbI = Tana a a E 5| coornomenun ¢
n/m (pa3mesia) AUCHMIIHHBI g ; = = 2 | 8§ pe3yJbTaTaMu
é g E = ~1g*= o0y4eHus 1o
é. 3 5 00pasoBaTe/IbHOil
nporpaMmme
OCHOBEBI 3HaHUH O T1IK-2.1, I1K-2.2, TIK
1. |nmoprdensHoM nHBecTHpOBaHUM | 9 9 8,925(-2.3
Metoasl 1 MOJENHN B T1IK-2.1, I1K-2.2, 11K
2. |noprdensHoM nEBecTHpOBaHMM | 9 9 8,925|-2.3
Kontpons 18
Hroro 18 | 18 | 0.15 | 117.85

4.2 Cooepircanue pazoenoe u mem

4.2.1 KonrakTHas padora
TemaTuka 3aHSATHI JEKIIMOHHOTO THIIA

HaunmeHoBaHMe TeMBbI Buna 3anstus
Neni/mm « | TeMaTHKa 3aHATHS JIEKIIMOHHOI'0 THIIA
(pa3neJsia) TMCHUIIMHBI [ JICKIIMOHHOTO THIIA
1. |OcHoBHI 3HaHUH O Heo6xonuMocTh 1 CyITHOCTD
nopTQensHOM JCKIUS nopTQenbHOro HHBECTUPOBAHUS
WHBECTUPOBAHUU
[— OO0111e NpUHIUIBI TOCTPOCHUS
MHBECTULIMOHHBIX NopTdeneit
[— IIpaBoBoe perynupoBaHue NOpTHEIbHOTO
WHBECTUPOBAHUS
O>xuytaemasi JOXOJHOCTb U PUCK
JeKIuUs A FIOXOA p
noptdens
2. |Metonbl u MOsIeNH B ek Br160p puckoBanHOro noptrdens
nopT¢enbHOM
HHBECTHPOBAHHH — Omnpenenenne 3(1)(1)61@14131301/1 I'paHULIbl U
ONTUMAIBHBIX TTOpThenen
JEKIUs Crpareruu ynpasieHus noptdenem
— [TpunsTHE pelIEHUH B YCIOBUSIX PUCKa U
HEOIpeeNIeHHOCTH
JeKIus ITapamerpuueckas Mmoznesb VaR

*JIeKIMU 1 UHBIE Y4eOHbIE 3aHATHS, IPEAyCMaTPUBaIOIINE IPEUMYLIECTBEHHYIO Nlepeaady yueOHoi undopmanun
Ne1arornyeckuMi pabOTHUKaMM OpTaHU3aluy U (W) JIMOAMH, PUBJICKAEMbIMHA OpraHU3alueil K peaan3anuu
00pa30BaTenbHBIX MPOTPAMM Ha WHBIX YCIOBHUAX, 00YJIarOMINUMCS




TemaTnKka 3aHATHH CEMHHAPCKOI0 THIIA

Nent/mm HaumeHoBaHue TeMbI Buna 3ansitus TeMaTuka 3aHATHA CEMUHAPCKOI0
} (pa3nesa) IMCUUIJIMHBI| CEMHUHAPCKOT0 THNA® ¥ THIIA
1. OCHOBEI 3HAaHUH O Heo6xoauMocCTh U CYIITHOCTh
nopTdeTbHOM MPAKTUICCKOC 3aHATUE |r10pT(heTbHOr0 MHBECTUPOBAHUS
WHBECTUPOBAHUHU
OO01re MPUHIUIIBI TOCTPOCHHUS
MPAKTUYECKOE 3aHATUE .
MHBECTUIIMOHHBIX opTdenei
[TpaBoBoe perynupoBaHre NOPTHETHHOTO
MPAKTUYECKOE 3aHATUE
MHBECTHUPOBAHUS
Oxunaemasi JOXOJAHOCTb U PUCK
MPAKTUYECKOE 3aHATUE
noptdens
2. |Merojbl U MOJICTH B Br16op puckoBanHoro nmoprderns
MPAaKTUYECKOE 3aHATUE
nopTQensHOM
Onpenenenne 3PpHEKTUBHON TPAHUIBI U
HHBECTHPOBaHUH MIPAaKTUYECKOE 3aHATUE peA bd JOH rparuil
ONTHMAJIILHBIX TOPTQenen
npakTuueckoe 3anatue |CTpaTeruu ynpasieHHs nopTtdeneMm
[IpunHsTHE pelIeHnil B YCIOBUSAX pUCKa U
MPAKTUYECKOE 3aHATHE
HEONPEIeICHHOCTH
npaktuueckoe 3ansatue |[Ilapamerpuueckas mogens VaR

**  ceMMHapbl, MNPAKTUUYECKHE 3aHATUS, NPAKTHKYMbl, Ja0OpaTOpHbIE pPaOOTHl, KOJUIOKBUYMBI U HHBIE

AHAJIOTUYHBIC 3aHATUA
Nuas koHTakTHas padora

[Tpu nposenennn yueOHbIX 3ausaTH CI' DY obecreunBaeT pa3BuTHE y 00YJaIONINXCSl HABBIKOB
KOMaHJIHOWH paboThl, MEXKIMYHOCTHOM KOMMYHUKAIUM, NPUHATHUSA PpEIICHUH, JIMACPCKUX KauecTB
(BKJIFOUAs TIPU HEOOXOMMOCTH MTPOBEACHNE HHTEPAKTUBHBIX JICKIIUH, TPYIIIOBBIX AUCKYCCUH, POJIEBBIX
UT'p, TPEHUHI'OB, aHAJIM3 CUTYalluil 1 KMUTALIMOHHBIX MOJIEJIeH, TpernojaBaHue TUCHUILINH (MOIysIe) B
dopMe KypcoB, COCTAaBIIEHHBIX Ha OCHOBE pE3yJbTaTOB HAYYHBIX HCCIICAOBAHUH, MPOBOJUMBIX
OpraHu3aleil, B TOM YHUCIIe ¢ yYETOM PEernOHaIbHBIX 0COOEHHOCTEH Mo ecCHOHATBHON AeATEIbHOCTH
BBIITYCKHUKOB U MOTpeOHOCTEN paboToaareneil).

@opMbl U METO/bI IMPOBEACHUS HMHOM KOHTAaKTHOM paboThl MpHBeIeHbl B MeToauuecKux
YKa3aHUAX 110 OCHOBHOM NMpogeccuoHanbHON 00pa30BaTeIbHON MPOrpaMMe.

4.2.2 CamocTosiTeJibHasi padoTa

Neni/nn | HammenoBanue Tembl (pa3gesia) aucuuiviniael | Buja camocrosiTeabHoH padoTsr ***
OcHoOBBI 3HaHUH 0 TOPT(HETHHOM - MOArOTOBKA JOKJIa1a
1. HHBECTUPOBAHUU - IIOAT'OTOBKA SHGKTPOHHOfI MMpe3CHTAlluN
- TECTUPOBAHUE
Mertoasl 1 MOAEIU B TOPT(HETHHOM - TI0JITOTOBKA JI0KJIa[a
2. HHBECTUPOBAHUU - IIOAT'OTOBKA BHGKTpOHHOfI MMpe3CHTAllun
- TECTUPOBAHUE

*** caMOCTOsTENIbHAs padoTa B CEMECTpe, HAIMCAHUE KYyPCOBBIX PabOT, MOKJIA0B, BHITOJIHEHUE KOHTPOJIBHBIX
pabor

5. MaTepuajibHO-TeXHUYECKOE U YUeOHO-MeToIu4YecKoe obecneyeHne TUCIUIIUHbI

5.1 JIuteparypa:

OcHoBHas JiuTEpaTypa

1. Tennosa, T. B. MuBectunuu B 2 4. Yacts 1 : yuyeOHUK M mpakTukym s By3oB / T. B.
TerutoBa. — 2-e u3 ., mepepad. u gom. — Mocksa : M3natenberBo FOpaiit, 2020. — 409 c. — (Bricuree
obpazoBanue). — ISBN 978-5-534-01818-9. — Texkcrt : anextponusiii / 3bC KOpaiit [caiit]. — URL:
https://urait.ru/bcode/451566

2. TeruoBa, T. B. MuBectuuuu B 2 4. YacTth 2 : yueOHMK M MpakTHKyM Juig By3oB / T. B.
TemtoBa. — 2-e u3 ., mepepad. u gon. — Mocksa : M3natenberBo FOpaiit, 2020. — 382 ¢. — (Bricmree
obpazoBanue). — ISBN 978-5-534-01820-2. — Texkcrt : anexktponHsiii / 3bC KOpaiit [caiit]. — URL:
https://urait.ru/bcode/451568




JlonosHUTeIbLHASA JUTEpaTypa

1. Kacesauenko, T. I'. DxoHOMHYecKasi OIICHKA WHBECTHIMN : y4eOHUK U mpakTukym / T. I'.
Kacesnenko, I'. A. MaxoBukoBa. — Mocksa : U3garensctBo FOpaiit, 2019. — 559 c. — (bakanaBp u
maructp. Akagemuueckuii kype). — ISBN 978-5-9916-3089-4. — Texkcr : anekrponnsiii // 9bC FOpaiit
[caiit]. — URL.: https://urait.ru/bcode/425890

5.2. IlepeyeHb JTUIIEH3HOHHOTO NMPOrPAaMMHOI0 o0ecredeHust
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 CoBpeMenHble pogeccHOHATIbHBIE 023bI JAHHBIX, K KOTOPbIM 00ecneYynBaeTcs A0CTYI
00y4YarIHXCs
1. IlpodeccuonanbHas 0aza nanHbix «MH(popMannoHHbIe cucTEMbl MUHHMCTEPCTBA SKOHOMHYECKOTO
pasutus Poccuiickoit @enepanun B cetn MaTepHeT» (IlopTan «Odunuansaas Poccusy -
http://www.gov.ru/)
2. IIpoeccuonanphas 6a3a nanHbIX «DUHAHCOBO-PKOHOMUYECKHUE TIOKa3aTenu Poccuiickoit
Ddeneparuny (OduiinanbHelii caiit MununctepeTBa punancos PO - https://www.minfin.ru/ru/)
3. IlpodeccuonanpHas 6a3a nanubix «OdunuanbHas cratuctuka» (Odunnansabii cailt degepanbHON
CITyObI TOCYIapCTBEHHOM cTaTucTUKy - http://www.gks.ru/)

5.4. I/IH(l)OpMaIIHOHHO-CHpaBO'lHLIe CUCTEMBI, K KOTOPbLIM odecneuynBaeTcs AOCTYIL

00y4YarIHXCs
1. CnpaBouHo-nipaBoBas cucrema «Koncynsrant [lmroc»
2. CnpaBouno-npaBoBas cucrema «I’APAHT-Makcumym»

5.5. CnenuajbHble MOMeEIeHUus

VY4eOHble ayAUTOPUH IS TPOBEICHUS KommuiekTs! yueHnueckoi medenu
3aHATUHN JIEKLIUOHHOTO TUIIA MybTUMEIUIHBINA TPOEKTOP
Jlocka
OKpaH
VY4yeOHble ayAUTOPUH [T IPOBEACHUS KommekTsl yueHnueckoit Mmedenu
MPAKTUYECKUX 3aHATUHN (3aHATHH MynbTUMETUITHBINA TPOEKTOP
CEMHHApPCKOI0 TUIA) Hocka
OKpaH
Komneroteps! ¢ BbIxo10M B ceThb «MHTepHET» 1 DNOC
CIDVY
YyeOHble ayAUTOPUH [T TPYIIIOBBIX U KommiekTsl yueHnueckoit medenu
WHJUBHATYAJIbHBIX KOHCYJIbTAllUN MynbTUME TUITHBINA TPOEKTOP
Jlocka
OKpaH
Komneroteps! ¢ BbIX010M B ceThb «MHTepHET» 1 DNOC
CI'ay
VY4eOHble ayIUTOPHH JUIs TEKYIIETO KommiekTsl yueHnueckoit medenu
KOHTPOJIS U TPOMEKYTOUYHON aTTECTAUU MynbTUMETUITHBINA TPOEKTOP
Jlocka
OKpaH



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

KomnbroTepsl ¢ Bbixos1oM B ceTh «MHTEpHET» 1 DUOC
CIoy

[TomereHus AJ11 cCaMOCTOSATENBHON paboThl  |KOMILIEKTH yueHHUecKo MeOenn

MyJbTUME IUIHBINA TPOEKTOP

Jocka

OkpaH

KomnbroTepsl ¢ Bbixos1oM B ceTh «MHTEpHET» 1 DUOC
CIoy

[Tomemenus U1 XpaHEeHUs U KoMmrutekTsl cienuani3upoBaHHON MeOenn ist
npOopHIAKTHIECKOTO 00CTYKHUBAHUS XpaHeHus: 000pyAOBaHUS
000pyTOBaHUS

5.6 JlabopaTopuu u J1abopaTopHoe 0060py/10BaHHE
6. @oH/ OLIEHOYHBIX cpeAcTB no qucuunaune [Ipakrukym noprdenbHoe HHBECTHPOBAHNE:

6.1. KoHTpo/IbHbIE MEPONIPUSITHS MO TUCIHUIIIMHE

®dopmMa KOHTPOJIA OtrMmeTuTH
Bup xonTpos Hystdioe
3HAKOM
«+»
Texkyuuit KOHTPOJIb OneHka J0KJIaJI0B +
Y CTHBIN/TTMCEMEHHBIN OMPOC +
TectupoBanue +
[IpakTueckue 3agauu +
OreHKa KOHTPOJIBHBIX PadoT (U1 3a04HON +
(dbopMbl 00yUeHMUST)

IIpoMexyTouHblil KOHTpOJb  [3auer +

Iopsinok mnpoBeaeHHs MepPONPHATHH TEKyIIEro M MPOMEXKYTOYHOIO KOHTPOJIA
onpenesiercss MeToguuecKMMH YKa3aHUSIMU 110 OCHOBHOM npogeccuoHaJIbHON 00pa3oBaTeiLHOIM
NporpaMMe BbICIIECI0 00pa30BaHHs, YTBEPKICHHbIMH Y4YeHbIM coBetoM ®PI'AOY BO CIJY,
nporokoa Ne 9 or 31.05.2022; IlonoxkeHuemM 0 O0aNJIbLHO-PEHTHHIOBOI CcHCTEME OLEHKHU
ycneBaeMoCTH OOYYAKIIUXCSE 1O OCHOBHBIM 00pa30BaTeJbHBIM MNMPOrPpaMMaM  BbICIIETO
o0pa3zoBaHusi — mporpaMmMaM 0OakajaBpuara, NPOrpaMMaM CHelUAJIUTeTa, MNPorpaMMmam
MarucTparypsl B eepajbHOM IrocyIapCTBEHHOM AaBTOHOMHOM 00pa30BaTeIbHOM YUpe:KIeHUH
BbICIIEro 00pa3oBaHus «CaMapcKkuii rocy1apcTBeHHbIH IKOHOMHYECKUI YHUBEPCUTET).

6.2. Ilnanupyemble pe3yabTaThl 00yUYeHHUs M0 JUCIUILINHE, 00ecTeYuBaIOIIUe TOCTHKEHUE
IVIAHMPYEMBbIX Pe3yJIbTaTOB 00y4eHHsl 110 MporpaMmme

IIpogeccuonanbubie komnerenuuu (I1K):
I1K-2 - Cnoco6eH 000CHOBBIBAaTh YIPABICHYECKHE PEIICHHsI B TPO(HECCHOHATBLHOM 1€ TeIbHOCTH

[Inanupyemsie |[lnanupyemble pe3yJbTaThl 00yUeHHs M0 AUCHHUILINHE

pe3yJIbTaThl

00y4eHus 1o

IporpaMMme
[IK-2.1: 3Hars: [IK-2.2: Ymers: [1K-2.3: Bnanets (MMeThH

HaBBIKH):

TEOPETUYECKHE OCHOBBl  [0OOCHOBBHIBATH HaBbIKaMU TUIAHUPOBAHHUSA U
MPUHSTHS yIpaBlieHYEeCKHE PEIICHNs [MOHUTOPHHIA UCTIOHEHUS
YIPaBIEHUYECKUX Ha OCHOBE Pe3yJbTaTOB YIPABIEHUYECKUX PELICHU,
pelieHuii B Ou3HeC — aHaNu3a, OpraHu3ayu
npodeccuoHaTbHON pa3pabarbIBaTh CTPATETHIO [CBOEBPEMEHHOM
NeSITeNIbHOCTH, U TaKTUKY pean3aiuu KOPPEKTHUPOBKHU
MHCTPYMEHTapHil Ou3HeC |ympaBieHueckux YNPaBIEHYECKUX JEHCTBUM




— aHaJiu3a, B TOM 4YHUCJIC

pElIeHH, OLICHUBATh

MIpY U3MEHEHHUH MTapaMeTPOB

JOIIOJIHEHHUE K

hopMupoBaHUS U

hopmupoBaHus

HE00XOAUMBIE 3¢ HEKTUBHOCTD U BHYTPEHHEHN U BHEILIHEH
nH(pOpMaLIOHHbIE MOCIIEACTBUS Cpelbl Ha OCHOBE KPUTEPHUEB
TEXHOJIOTHH YIIPaBJIEHYECKUX ONITUMH3AIHH
(mporpamMmHOe BO3JEHCTBUI

obecrieueHue)

[Toporossrii OCHOBHBIE IPUHLHUIIBI PaccuntbiBath Crnocobamu ontuMu3anuu
(hopMupoBaHHS K03 (OUIIMEHTHI TUHEHHOHN |MHBECTUIIMOHHOTO
WHBECTULUOHHOTO perpeccuu nopTQens B COOTBETCTBHHU C
noprdens monensimu - I

Mapkosuna u Y. [llapna

Cranpaptusiii (B|CrocoObl pemaTh 3a1a4u Cnocobamu pacuera

BennuuH IRR, B3Bemennoi

MOPOTOBOMY)  |yrnapnenns noptdenem  |moprdeneit wis 110 BPEMEHH U 110 JIeHbI'aM
obnuranuii JIOCTHKEHHUS PA3NIMUHBIX  |J1OXOJHOCTH (PMHAHCOBOIO
CTpaTernyeckux leleil  |cpeacTsa
[oBbimeHHb  [COCcOOBI OLIEHKH IPOBOJUTH OLIEHKY TI0JX0JaMH K BBIYHCIECHHUIO
(B IOMIOJIHEHHE K|510X0MHOCTH (DOHJIOBBIX  |pe3ylIbTAaTOB mep Tpeiinopa, JhkeHceHa 1
TIOPOTOBOMY, |y 1eKCOB, MPOM3BOAHBEIX |MHBECTUIMOHHOM Ilapna, nx npumMeneHuio Ha
CTaHJapTHOMY) (UHAHCOBBIX JEATENBHOCTH HA HX HpaKTyke
MHCTPYMEHTOB OCHOBE

6.3. HacnopT OLCHOYHLIX MaTCpHAJIOB

n/n

Ne HaunmenoBaHue TeMbI

KonTtposanpyembie

Buj xoHTpoOs/MCIONIB3yeMble

(pa3aesa) AMCUUNJIMHBI

IJIAHUPYEMBIC

OLCHOYHBIC CPECACTBA

pe3yabTaThbl 00y4eHust
B COOTHOILICHHH €
pe3yJbTaTamu Texkymmii IIpoMexxyTOYHBIH
o0yuyeHus1 o
nporpamme
1. I1K-2.1, IIK-2.2, I11K-2.3 |-moxmax 3a4er
OCHOBBI 3HaHUI O
-aHAIUTUIECKOE
noprdeabHOM
UCCIIeIOBaHHE
WHBECTUPOBAHUH
-TeCTUPOBAHNE
2. IIK-2.1, IIK-2.2, T11K-2.3 |-moxnazn 3a4eT
Mertoabl 1 MOJENU B
-aHAJIUTUYECKOe
nopTQenTsHOM
UCCIIe/IOBaHHe
WHBECTHPOBAHUH
-TeCTUPOBAHNE

IlpuMepHasi TeMaTHKA 10KJIA10B

6.4.0neH0YHbBIC MaTEPHAJIBI VI TEKYIEr0 KOHTPOJIs

| Pa3zpen nucuunanHbI |TeMl)I




OCHOBBI 3HAaHUH O
nopTQensHOM
WHBECTUPOBAHUU

HeoOxonumMocTs 1 cynHoCTh NOPT(HETHHOTO0 HHBECTUPOBAHUS.
OO011re NpUHLKITBI TOCTPOSHUSI HUHBECTUIIMOHHBIX MOpTheeil.

Mexanu3m noptderpbHOr0 HHBECTHPOBAHUSI.

Cy0bexThl TOpT(HETbHOTO HHBECTHPOBAHMS.

OOBeKTHI TOPT(ETHHOTO HHBECTHPOBAHHS.

[IpaBoBoe perynupoBanue NOPTHETHLHOI0 HHBECTHPOBAHUS.

Perynstopsl peiHKa MOPT(HETHHOTO HHBECTUPOBAHUS
Osxunaemasi JOXOJHOCTh aKTHBA.

OxugaemMblil puck mopTdes.
. Puck noprdens, cocTodiero n3 HECKOJIbKUX aKTUBOB.
. lomuHUpYyOmuUii mopTdenb.
. D dexTuBHBI HaOOp TOpThETEi.

©C N Ok WNE

T
W N RO

. Iloptdens, cocrosimuii U3 akTrBa 6€3 prcKa U PUCKOBAHHOTO aKTHBA.

KpenuTHslit 1 3aeMHbIN OpThEH.

MeTtonpl U MOJIENIH B
nopTdeapHOM
WHBECTUPOBAHUU

1. Dddekrunas rpanuua noprdesneit, COCTOANMX U3 aKTHBA 6€3 PUCKA M PHCKOBAHHOTO
aKTHBa

Mojens oneHKH CTOMMOCTH akTHBOB (CAPM)
Omnpenenenne Habopa 3 PpekTUBHBIX mopTdereit

Eall SN

Omnpenenenne 3¢ PpeKTUBHON TPaHUIIBI C TIOMOIIHIO KPUBBIX H30CPEIHUX H
nzogucnepcuit

Omnpenenenne 3¢ PexTrBHOM rpaHuilsl MapKoBUIIa METOZOM MHOXHUTeNeH Jlarpamka

o

OmnpeesieHre PHIHOYHOTO TOPTHES MPH BO3MOKHOCTH 3aUMCTBOBAHHUS U
KpEIUTOBAHUS

OmnpeneneHne ONTUMAIBHOTO MOPT(ETT ¢ MOMOIIBIO JHHEHHOTO MPOTPAMMHUPOBAHHUS
Crparerust MIOCTOSHHOI ITPOIIOPIIMN MEXTy KJIaccaMH aKTHBOB

OyHKIMHY [10JIE3HOCTH UHBECTOPA

0. Ipemus 3a puck Mapkosuna

RERooN

1. Makcumusanus KoJM4ecTBa CTaHAaPTHBIX OTKIOHEHHH MEKTy I0X0THOCTBIO TIOpThess
U 1ICJIEBBIM YPOBHEM

12. AGcomoTHbIii 1 OTHOCUTENBHBIN VaR
13. Oxunaemoie notepu NopTders B cirydae MOBBIIICHUs 3HaueHs VaR
14. Mopnems EaR

3aganue A AHAJIUTHYECKOr0 HCCJIeT0BAHUS

Pasznen nucuunanHbI

Bonpocsl

OCHOBBI 3HaHUH O
nopT¢enbHOM
WHBECTUPOBAHUHU

Bri6pats 10 hnHAHCOBBIX aKTHBOB, KOTOPBIE TOPTyIOTCSl HA MOCKOBCKO# OHpike 1
000CHOBAaTh CBOW BHIOOP.

Ha caiire MockoBckoit Onpiku HailTv cienuduKanuy U HH(QOPMAIIHIO TI0 IEHAM
3aKpBITUS BEIOPAHHBIX aKTUBOB CO 2 aBrycra 1o 3 ceHtsiops 2021 roga. Ha ocHoBe
€XKEHEBHBIX JJOXOJHOCTEH aKTUBOB JIBYMSI CITOCOOAaMH PaCCUHTATh
XapaKTePUCTUKH MOPTQeei: HAMBHOTO, C MAKCUMAaJIbHOM JOXOAHOCTBIO U C
MUHUMAaJIBHBIM pUCKOM. Jlaree paccuuTaTh XapaKTEpHUCTHKY JIydllero, ¢ Bamei
TOYKH 3peHusi, nopTdeist 1 000CHOBATh BEIOOP HMEHHO Takoro noptdens. Bee
pacuetsI caenarsb B Excel.

OCHOBBI 3HaHUH O
nopt¢enbHOM
WHBECTUPOBAHUHU

Bri6pats 10 prHAHCOBBIX aKTHBOB, KOTOpPBIE TOPTYIOTCS Ha MOCKOBCKOW OHpKe U
000CHOBATH CBOI BBIOOP.

Ha caiite MockoBcko# Oup:ku HaiiTh criequdukanuy 1 HHGOPMAIHIO 10 LIeHaM
3aKpBITHSI BEIOPAaHHBIX aKTUBOB cO 2 aBrycta o 3 cenrs6ps 2021 roga. Ha ocHoBe




CKETHEBHBIX JOXOJHOCTEH aKTHBOB JBYMs CITIOCO0AMHU pacCuYnuTaTh
XapaKTEePUCTHKH TOPTQeEsIeii: HAMBHOTO, C MAKCHMAJILHOM IOXOTHOCTBIO H C
MHHHMaJIBHBIM PHCKOM. Jlajiee paccunuTaTh XapaKTEpPUCTUKH JIydliero, ¢ Bareit
TOYKH 3peHUs], TOPTQesst © 000CHOBATh BHIOOP MMEHHO Takoro moptderns. Bee
pacueTsl caenarsb B Excel.

3aaHus 1J1 TECTHPOBAHHUSI M0 THCHUILIMHE 151 OLIEHKH ¢(hOPMHUPOBAHHOCTH KOMIIeTeHIuii (Min
20, max 50 + cepuiky Ha IUOC ¢ Tectamu)

YKaXXHUTE 3a/IaHuUs

YpoBeHb UHOISAIUY PEACTABIISAET COOOI:

-[I0Ka3aTeNlb U3MEHEHUS ICHEeKHOW MacChl 3a MEPHOJ] BpEMEHHU

-nokasarens temna rnpupocra UIIL 3a nepuon Bpemenu

-[10Ka3aTellb CyMMbI OOECIICHEHHBIX JICHET 3a MEePUOJ BpeMEHU

-[10Ka3aTelb YBEJIUYEHUSI CTOMMOCTH JIEHET BCIICACTBUE HAUYUCIIEHUS [TPOLIEHTOB

Wnpekc mokynaTenbHON CIIOCOOHOCTH JICHET MPEICTABISET COOO:
-[10Ka3aTellb, paBHbII 00OpaTHOI BeTMYNHE UHJCKCA LIeH
-CTaBKYy JOXOJHOCTH TP MHBCCTUPOBAHNUU NCHCKHBIX CPCACTB
-[10Ka3aTellb CKOPOCTH JOKYMEHTO000pOTa
-I10Ka3aTCJib JUCKOHTUPOBAHHUA ACHCKHBIX CYMM

[Tokasarens IeHEKHOTO MYJIBTUIIMKATOPA TPEJCTABIISIECT COOOM

-KOMIIOHEHT JICHE)KHOH MacChl, KOTOPBI XapaKTepH3yeT BEITHUUNHY JICHEKHBIX CPECTB, MOCTYITHBIINX
B CI/ICTeMy KOMMCpLIeCKI/IX 6aHKOB

-K03()(PUIMEHT, KOTOPBIN MMOKa3bIBAET BO CKOJIBKO Pa3 JICHEKHAss Macca OOJIbIe BEIMYMHBI HATHIHBIX
JIeHET B OAHKOBCKOI CUCTEME

-3arac JICHe)KHOM Macchl Ha 1 py0. BaJlOBOro BHYTPEHHETO MPOIYKTA

-opMy cyIecTBOBaHUS TOCYJApPCTBEHHOTO BHYTPEHHETO JI0JITa

PriHOK 1IEHHBIX Oymar — 3To:

-COBOKYITHOCTb CHEJIOK, CBSI3aHHBIX C MOKYIKOW U MPOJAKEN BAIOTHI
-COBOKYITHOCTH CJIEJIOK C IICHHBIMH OymMaramu

-CIIEJIKA C HEJIBUKUMOCTBIO

['maBHas 3a7a4a ppIHKA [IEHHBIX Oymar — 3To:
-MIPUBJICUEHNE KaTUTaIa JUIsl TOJTUTUYECKOTO Pa3BUTHS
-YAOBIETBOPEHUE OOIIECTBEHHBIX MOTPEOHOCTEM
-MPUBJICUEHNE KaMUTaNIa sl 9KOHOMHYECKOTO Pa3BUTHUS

Oprann30BaHHBIN PHIHOK IIEHHBIX OyMar OCYIIECTBIISIETCS

-roCyapcTBOM

-Oupixeit

-aKIUAMU

-00uranusImMu

VYkaxure, Kakue (pUHAHCOBbIE HHCTPYMEHTHI CUUTAIOTCS HanOoJiee pUCKOBAHHBIMU:
-OMIUOHBI U (PHIOYEPCHI

-aKIIUU

-00sIMrany Koprnopamnuil 1 npeanpusaTHii HepruHaHCOBOTO CEKTOPa SKOHOMUKHU
-roCy1apCTBEHHBIE O0JIUTaluU

[Ipn MareMaTn4yecKOM ydeTe IpUMEHSETCS
-JIEKypCUBHAs CTaBKa MPOIIEHTA
-aHTHUCUIIATUBHAs CTaBKa MPOILICHTA
-peasibHas CTaBKa IIPOLIEHTA




[IpaBo, odopmieHHOE AOTOBOPOM, KYIUTh, MPOAATh (WJIM OTKa3aThCS OT CHACIKH) Ha MPOTSHKCHUH
JIOTOBOPHOTO CPOKA M 10 (PMKCHPOBAHHOMW TIOTOBOPHOM IIEHE OMPE/ICIICHHBII 00BEM IIEHHBIX OyMar Tu6o
TIOJTYYHTh OTIPEIEICHHBIN JI0X0/ 0T (PMHAHCOBOTO BIIOXKEHUS HITH JICHEIKHOTO 3aiiMa — 3TO

-OMIHOH

-BEeKCeJIb

-(pprouepcHBI KOHTPAKT

OnuuoH, peaau3anys KOTOPOro He IPUHOCUT MPUOBLTH, Ha3bIBACTCS
-OIIIIMOHOM «0€3 JIeHer»

-OTIIMOHOM «IIPU CBOUX»

-OTIIIMOHOM «IIPH JICHBrax»»

Kaxk Ha3pIBaeTcsl 1ieHa MCIIOJIHEHUSI OIIIMOHA, II€Ha, TI0 KOTOPOM MOYKHO KYIHUTh WM MPoAaTh Oa3uCHBIN
aKTHB OIIIMOHA?

- CIIOpT-1IeHa

-CTpaiK-1IeHa

- (prouepcHas 1eHa

Kakas cratbs CBUICTCIILCTBYCT O HAJIMIUU «0OJIbHOIY CTaTbHU B OTYETHOCTHU
-BCKCCJIA BBIJAHHBIC ITPOCPOYCHHBLIC

-KpPCIANUTLI 0aHKOB CPOKOM CBBIIIC 1 roga

-KpCAUTOPCKAsA 3a10JDKCHHOCTD

O 4YeMm CBHUIETENHCTBYET BBICOKHH YACIBbHBIA BEC B OTYETHOCTH TaKOW CTaThu, Kak «Bekcens
MOJIyYEHHBIE IPOCPOUCHHBIE:

-00 OTpe/IeNIeHHBIX HEJJOCTaTKaX B paboTe OpraHu3aluu

-0 KpaifHe HeyIOBJIETBOPUTENbHOM paboTe OpraHu3anuu

-HU O YEM

OOBIKHOBEHHAsl aKLUs MMeEET PbIHOUHYI0 crouMmocTh 120 py6. Jloxon Ha akmuio Mo UTOraMm roja
coctaBun 14 py6. Onpenenure ans akuuu koddduiueHt P/E:

-8,34,

-8,57,

-11,15;

-13,65.

Kosd¢unuent P/E mokaspiBaer:

-OTHOIIIEHUE TEMITOB POCTA MPUOBLIM KOMITAHUW K PHIHOYHOW IICHE aKIIHN
-OTHOIIIEHUE MPUOBLIH Ha aKIMIO K PRIHOYHOM 1I€HE aKIIUU

-OTHOIIICHUE PHIHOYHOM IICHBI aKIIUU K TEMIIaM POCTa MPHOBLTA KOMIIAaHUH
-OTHOIIIEHUE PHIHOYHOH IIeHBI aKIIUU K TPUOBLIN Ha aKIHIO

YKaxkuTe, Kakoe U3 CIeAYIONINX yTBePKIeHUH Hanboyiee TOUHO XapaKkTepu3yeT cMbIch nmokaszatens P/E:
-ToKa3aTesb MPUOBLIILHOCTH KOMIIAHUHU

-II0Ka3aTeNb HepaclpeIeIeHHON MPUOBLIN B pacueTe Ha OJJHY OOBIKHOBEHHYIO aKIIHIO

-KOJIMYECTBO JIET TIPH TEKYIIEM YPOBHE MPUOBLUIA, KOTOPOE MOTPEOyeTCs] KOMIIAHUM JJIsi TOTO, YTOOBI
OKYITUTH IIEHY CBOMX aKIUH

-[I0Ka3aTeb KanuTalu3aluid KOMITaHUT

bank BeiutaumBaer 12% romoBeix. [IporeHTsl crokHble. Kakylo MUHUMalbHYIO CymMMy TpeOyercs
pa3MecTUTh BKJIAJUUKY B OaHKe, YTOObI uepes 2 roja y Hero Obuto He menee 10 000 py6.?

-71972

-5555

-6354

-8515



Homunan obmurammm 1 000 py0., xymon 10%, BeimmauumBaercs onuH pa3 B roj. [lo morameHus
obmuranmu 3 ropa. OmpenenuTh LEHY OONMUralMM, €Cd €€ JOXOJHOCTh /0 IOTallleHHs J0JIKHA
coctaBuTh 12%.

-951,96

-1000

-1049,74

PaccuuTaiiTe ppIHOUHYIO CTOUMOCTH oOiuranuu HomuHaiaoM 18 000 py0., CTaBKOW BBIMIAYUBAEMOTO
€XKEroIHO KYIMOHHOro aoxona 12% u cpokoM mnoraimieHus 3 roja, €ciid CTaBKa IIPOLEHTA 110 BKJIaay B
Oanke coctaBisteT 14% roaoBbIX.

-17164

-17296

-17565

-17706

PaccuuTaiiTe ppIHOUHYIO CTOMMOCTH oOnuranuu HomuHajaoMm 18 000 py6., cTaBKOM BBHIILIAYMBACMOTO
€XKErolHO KyMmoHHoro aoxona 11% u cpokom mnoraimieHus 3 roja, €y CTaBKa IIPOLIEHTA 110 BKJIAaay B
Oanke coctaBisteT 12% roaoBbIX.

-17568

-16857

-17105

-17800

PaccuuTaiite pplHOYHYIO CTOMMOCTb oOauranuu HomuHaaoMm 17 000 py0., cTaBKOW BBIIIAYMBAEMOTO
€XEroJlHO KyMOHHOro aoxona 12% u cpokoM moraimieHus 3 roja, €ciiv CTaBKa IPOLEHTA 110 BKJIAay B
Oanke coctaBisteT 14% roaoBbIX.

-16211

-16105

-16817

-17421

IIpouecc yBenuueHHs CYMMBI JEHEr B pe3yiabTaTe IPUCOCIMHEHMS IPOLEHTOB K CyMMeE IIaTexa
Ha3bIBACTCS:

-IUCKOHTUPOBAaHUEM

-HApaIMBAHUEM

-IIPUCOEAUHEHUEM

ITpu cpoke MeHbIIe 0JTHOTO ToAa H3PPEKTUBHEE CTaBKa MPOLIEHTA:
-IIpOCTast

-CJI0XKHas

-00€ CTaBKM JJal0T PaBHbBIN pe3ynbTatr

KoHTpONbHBIN TaKeT aKIUi:
-50% + 1 akuus

-100%

-49% + 1 akuus

B pesynpraTe criaxuBaHus BpeMEHHOTo psifa 6, 2, 7, 5, 12 mpocToii TpeX4aeHHON CKOIb3AIIEN CpelHen
IIEPBOE CTIIA)KEHHOE 3HAYEHHE PABHO

B pesynbraTe criiaxknBaHus BpeMeHHOro psga 6, 2, 7, 5, 12, 15 mpocToil TpeXWIEHHON CKOJb3SIIEN
CpeIHel BTOpoe CriaxeHHoe 3HadeHue paBHo: (10 0,1)

AKIHSI MOXET OBITh TIpHOOpeTeHa B TaHHbIM MoMeHT 3a 1400 py0. PaccunTtaiiTe KOHEUHYIO TOXOJHOCTh
aKIM¥, €CJIM WHBECTOP IUIAHMPYET MpojaTh ee depe3 roxa mo 1eHe 1480 py0., a oxumaemas cymma
TUBUICHNIOB 3a Tof cocTaBiser 130 pyO.



Uwucras npubbuib akmorepHoro oobmectBa coctaBuia 1 000 000,00 py6. Axkuuu dToro obmiectBa (Ux
BeimymeHo 2000 mT.) mpoxaroTcs Ha peiake 1o 2 500 py0. 3a akmuio. Paccunraiite mokazareiasb qoxoaa
Ha aknuto (EPS)

Uwucras npubbuib aknmorepHoro oobmectBa coctasmwia 1 000 000,00 py6. Axkuuu dToro obmiectBa (Mx
BoimymeHo 2000 miT.) mpogaroTcs Ha peiHke 1Mo 2 500 pyO6. 3a akuuio. Paccunraiite koaddurment (P/E)

[TK5B2. Brnamguuk nosmoxxkuit B 6ank 10 000 py6. baHk BeImutaunBaeT caokHbIE polieHThl. Kakas cymma
OyJeT Ha cueTe y BKJIaJUMKa Yyepe3 TPU roja, eCiau MpOLEeHTHAas CTaBKa 3a MepBblil roj cocraiset 20%,
3a BTOpOil - 30%, 3a Tpetuii - 25%7

-19500

-20100

-21000

-24300

Bxnaguuk mosoxui B 0aHK HEKOTOpyro cymMy B Hadasie 2009 r. baHk HauuCIsu1 ¢ NEPUOINIHOCTBIO pa3
B MOJIT0/Ia MPOCTHIE MPOLEHTHI MO CIAEAYIOIIUM T'OJJOBBIM ITPOLIeHTHBIM cTaBkaM: 2009 . - 90% oT cTaBku
pedunancupoBanus banka Poccun; 2010 r. - 80% ot ctaBku pedunancuposanus banka Poccun; 2011
r. - 70% ot craBku pedmHancupoBanus banka Poccun. B mpennonosxeHuu, 94To BKIAAYUK HE CHAMAI
JICHET CO CBOETO CUeTa, OMpPEeIeINTe, KaKyl0 CYMMY OH IOJIOKHII B OaHK, €CJIM Ha €r0 CYeTe B CepeluHe
2010 1. 6610 28 600 py6. st ctaBku banka Poccun npussth cienyrommue 3HadeHus: 2009 r. - 12%;
2010 1. - 9%; 2011 r. - 8%.

-22700

-24237

-25000

-23337

6.5. OneHo4HbIe MaTepHuaJbl 1Jisd l'lpOMe)KyTO‘lHOi/i aTTeCTallun

DoH/ BONPOCOB /1JIs1 IPOBeIeHUs IPOMEKYTOYHOI0 KOHTPOoJIs B popme 3ayera
Pazaen nucuuniiuasl  |Bonpocsl

OCHOBBI 3HAHUH O 1.Heo6x0aUMOCTh U CYITHOCTH MOPT(HETHHOTO NHBECTUPOBAHUS.
nopTderbHOM 2.00111e NPUHIUIBI TOCTPOSHUSI MHBECTUIIMOHHBIX TOPTQENeH.
MHBECTHPOBAHNUH 3.MexaHu3M NOpTQHENbHOTO HHBECTHPOBAHUS.

4.Cy0bexThl OPT(ETbHOI0 HHBECTUPOBAHMUSL.

5.00beKThI NOPT(ETHHOIO0 HHBECTUPOBAHMS.

6.IIpaBoBoe perynupoBanue mNopTHeITLHOTO HHBECTUPOBAHUS.
7.Perynaropsl peiHKa MOPT(HETHHOTO HHBECTHPOBAHUS

8.0xuaeMasi JOXOJIHOCTh aKTHBA.

9.0xunaemblil puck noprdens.

10. Puck noptdernsi, COCTOSIIETO U3 HECKOIbKUX aKTHBOB.
11.Jomunupyromuit noprdens.

12.9¢dexTuBHbIN HaAOOp MOpThEeH.

13.IToptdensb, cocTodmuii 3 akTuBa 0€3 pucKa U pUCKOBAHHOTO aKTHBA.
14. KpeautHslii ¥ 3aeMHBII TOpTQenu.

15.9¢dexTuBHas rpaHuia MopTdenei, COCTOSIIMUX U3 aKThBa 0e3 pUcKa U
PUCKOBaHHOTO aKTHBA.

16. PeiHOUHBIN OPTQeEb.




MeTtons! 1 MOIENIH B
nopTQensHOM
WHBECTUPOBAHUU

17. Mopenb onienku crouMocT akTuBoB (CAPM).

18.Mopens V. Hlapma.

19.0npenenenue Habopa 3¢ (HeKTUBHBIX MOPTQEnei.

20.ITporno3upoBanue BennuuHsl bera.

21. ApbutpaxkHas mojenb Pocca.

22.0Onpenenenne 3h(PEKTUBHON TPaHUIIBI ¢ TIOMOIIBIO KPUBBIX HU30CPEIHHUX
UHU30UCIIEPCHIA.

23.0Onpenenenne 3G heKTHBHOMN TpaHUIlbl MapKOBHIIa METOIOM MHOXKHTEIIEH
Jlarpanxa.

24.OmnpeneneHne peIHOYHOTO MOPTQEIIs IPU BO3MOKHOCTH 3aUMCTBOBAHUS U
KpEAUTOBaHUS.

25.0mpenenenne ONTUMAIBHOTO TOPTdEast ¢ TOMOLIBIO JMHEWHOTO
IIPOrpaMMUPOBAHHUS.

26.ITaccuBHBIC U aKTUBHBIE CTPATETUH YIIPABIICHUS MOPTheEIeM.

27. IlaccuBHBIE CcTpaTeruu ympabiieHHs mopTdeneM. AKTHUBHBIE CTpaTeruu
yIpaBJeHus nopTdenem.

28.MexaHUYeCKHe CTpaTeruu Mo Pa3MEIIeHUIO CPEJICTB MO KJlaccaM aKTHBOB.
29.Ctpaterusi 1OCTOSSHHON IIPOIOPLUU MEXKTY KJIaCCaMHU aKTUBOB.
30.Ctparerust guanasoHa.

31.Crpareruu miaBarouieii NponopIHy.

32.Crpareruu crpaxoBaHusi HOpTQes.

33.OyHKUIUHU [T0JE3HOCTH UHBECTOPA.

34 KoH1enuus MoJie3HOCTH ¥ aKCHOMBI pallMOHaJIbLHOTO BEIOODA.

35.Ilpemus 3a puck MapkoBuiia.

36.KpuBas 6e3pazanyus.

37.BBI160p ONTUMAIBHOTO MOPTQEIIS.

38.Makcumu3zanus  KOJMYECTBA  CTAHJAPTHBIX  OTKJIOHEHMH  MEXITy
JIOXOJTHOCTBIO MOPT(QEisi U 1eJIEBBIM YPOBHEM.

39.1lHBeCTUIIMOHHBIM BHIOOpP Ha OCHOBE MPUHIUIA CTOXAaCTHYECKOIO
JOMHUHHPOBAHHUS.

40.9¢ ekt BbIOOpa cpegHEro MopTdes.

41.AGCONIOTHBIN U OTHOCUTENBHBIN VaR.

42 .0OueHka omMOKH MapaMaTpU4eCKUil MOJIEeIH.

43.0OxuaeMble oTepy NopTQens B ciaydae NOBbIIIeHUs 3HaueHus VaR.

44 Monens EaR.

45.Uctopudeckoe MOJEITUPOBAHHE.

46.0uenka VaR ¢ momomsto Metoza MonTe-Kaprio.

47.Bw160op metona onenku VaR.

48.CTpecc-TecTupOBaHUE.

49.0T1o0pakeHne GUHAHCOBBIX aKTUBOB C IIOMOIIBIO CTAaHAAPTHBIX (PaKTOPOB
pHCKa.

50.denwrTa- VaR, xomnonent VaR u VaR- bera.

51.0nenka 10XOQHOCTH U PUCKA.

52.0npeneneHre AOXOAHOCTH METOJIOM OLEHKH CTOMMOCTH €IUHHUIIBI
KarnuTana

53.Iloka3zatenu 3¢p(eKTUBHOCTH YIpaBieHUs TOPThEIeM.

54.nnexc MoauibsHu.

55.Yyer acumMMeTpuH U KCIecca.

56. Koapumuent Coptuso.

57.1loka3zaTenu ciocOOHOCTH MEHEeKepa MPOTHO3UPOBATh JOXOJIHOCTH
aKTHBOB U KOHBIOHKTYPY.




58.0OmMmera.
59.Pa3noxxenne 1OXOIHOCTH Ha COCTABIIIONINE KOMIIOHEHTEI.

6.6. LlIkaabl 1 KPUTEPHUH OLEHUBAHHUS MO (popMaM TeKYLIero KOHTPOJIS U NPOMEKYTOYHOH
aTTecTanuu
IIxana ¥ KpUTEPUN OLCHUBAHUS

Ouenka Kpurepun oueHnBanus 151 MEPONPUSTUHH KOHTPOJIS €
NpUMeHeHHeM 2-X 0aJJILHOM CHCTEeMbI
«3a4YTEHO» I1K-2
«HEe 3a4YTEeHO0» Pesynbrarel 00yuenus He chopMHpOBaHbI HA IOPOTOBOM YPOBHE




