AHHOTAUMS MPOrPaMMbl y4eOHOM TUCHUIIIMHBI
« YnpasjieHHue HHBECTULMOHHBIM NOpPT(desieM »

1. IEJHA U3YYEHMUS YUYEFHOM JUCIUILIMHBI

®dopMHUpOBaHHUE MMOHMMAHHS OCHOBHBIX MPHWHIIMIIOB YIIPABJICHUS HWHBECTHIIMOHHBIM TMOPTHEIEM U
HpaKTI/I‘-IeCKI/IX HAaBBbIKOB, HGOGXOI[I/IMBIMI/I JJIs peH_ICHI/ISI 3a1a4 YHpaBJIeHI/ISI q)HHaHCOBBIMI/I aAKTUBaMH
B YCIIOBUSIX PHCKa, KOOPAMHAIIMU aKTUBOB M IMACCUBOB (DMHAHCOBBIX MHCTUTYTOB M (DPHAHCUPOBAHUH
HX 0053aTEIbCTB.

2. INTAHUPYEMBIE PE3YJIbTATbI OBYUYEHUSA
B pe3ynprare 0cBOCHMS NMCHMIUIMHBI CIIYIIATENb JTOJKEH:

3HaTh:
- OCHOBHBIC OTallbl HpOHCCC& I/IHBGCTI/IpOBaHI/Ifl;
- Kak OIeHMBaTh 3(PPEKTUBHOCTh (PHMHAHCOBBIX CHEJIOK, BKJIOYAs CIACIKH C Map)KOW M KOPOTKHE
MIPOJIAXKH;
- KaK OIICHUBATh 0a30BbIe ()MHAHCOBBIC aKTHUBBI, TAKKE KaK aKIMH U OOJIUTallNH;
- KaK OLICHUBATH paBJII/I‘-IHI)IC THUIIbI pI/ICKOB, BO3HHUKAKIIINEC B ynpaBJIeHI/II/I WHBCCTHUILIUIMU,
- KaK OMMCHIBAIOTCS U OLICHUBAIOTCS MOPTHETH PUHAHCOBBIX aKTHBOB;
- OCHOBHBIC HpI/IHIII/IHI)I ynpaBJIeHI/Iﬂ NHBCCTUIITMOHHBIM HOpT(i)eJIeM;
- KaK OIICHUBAETCS KAYECTBO YIPABICHUS HHBECTUIIMOHHBIM MOPT(heEIeM.

Ymers:
- pacCUHMTHIBATh MpOCTEHIIe (PMHAHCOBBIE CIICIKH;
- ONpeaesATh KOJWYECTBEHHBbIE XapaKTEPUCTUKU TNOPT(RETbHBIX CAENOK (JIOXOIHOCTh, PHCK,
M3MEHYUBOCTb U Jp.);
- (hopMupOBaTh ONTUMAIIBHBIN IO COOTHOIIEHUIO PUCK/JOXOJHOCTh MOPTQENb aKIHii;
- YIPaBIATH TPOLEHTHBIM PUCKOM TOPT(derst OoOJHraiuii, MCIONb3ysl CTPAaTerud UMMYHH3AIMA U
MTOKPBITHS;
- pemiath 3a1a4y O pa3MEUIeHUH aKTHBOB B COOTBETCTBHH C BHIOPAHHBIM WHBECTHIIMOHHBIM CTUJIEM H
TpeOOBaHUSMHU.

HNMeTh HABBIKHU:
- OLICHUBAHUS IIEHHBIX OyMar ¢ (GUKCUPOBAHHOM JOXOJHOCTHIO;
- (opmupoBaHUS ONTUMATHHOTO MOPT(HENS C YIeTOM TOXOTHOCTH M PUCKA;
- onieHUBaHus puHaHCOBBIX akTUBOB (CAPM);
- YIIpaBJI€HUs MPOLIEHTHBIM PUCKOM;
- YyIIpaBJIeHUs aKTHBAMHU U TTaCCUBaMU (DTHAHCOBBIX HHCTUTYTOB.

3. COJAEPXAHUWE ITPOT'PAMMBI YYEEHOM JUCITATIIAHBI

Tema 1. ®uHAHCOBBIE CEJKU U UX OLlICHUBAHME.
[Ipocras puHaHCOBas cnenka U ee XapakTepucTHKA. DUHAHCOBBIA MOTOK CACIKH. XapaKTEPUCTUKH
3G (HEeKTHBHOCTH TPOCTOM CHENKH: JIOXOJAHOCTh 3a TIEPUOA U HOPMHUPOBAHHAS JIOXOIHOCTH.

JIOXOTHOCTh CHEJIKU C MapKOH U KOPOTKOM Mmpojaxu. CIOTOBBIE U CPOYHBIE CHACIKH.

Tema 2. CTpyKTYpHBIE MOJIe/ 1M (PUHAHCOBBIX ONepPaLUil.



[Toprdenn akTHBOB W wuX TmpeacTaBieHue. JlOXOAHOCTH aKTHMBOB H mopTdeneil. BpemenHas
JEKOMIO3UIMA TOPTQENbHBIX onepanuid. M3bsATHA W BIOXKEHUS KamnuTana. YCpeIHCHHBIE Mepbl
JIOXOJIHOCTH B CTPYKTYPHOU MoOjenu. B3BelieHHbIe 110 BPEMEHU U MO CTOMMOCTU JOXOJIHOCTH MEpPhI
JOXOJHOCTH, dunaHcoBLIe HHJCKCHI UX CTPYKTYpa U BBIYUCIICHUC. (DOHI[OBBIG HNHJICKCHI.

Tema 3. Puck ¥ ero omeHka.

Yro takoe puck. Tumsl puckoB. CriocoObl U3MEpeHus 1 OLEeHKH pucka. CpaBHEHHE PUCKOB. PuckoBbie
aKTHUBBI ¥ UX NOTOKHU Iu1aTexxeil. Llena pucka. OCHOBHBIE METO/IbI YIIPABJICHUS PUCKOM.

Tema 4. JneMeHTHI NOPTQEILHON TEOPHH.

BepositHocTHast Monenb pbiHKa akiuil (Moxens Mapkosuiia). CTaTUCTUYECKUE XapaKTEPUCTHKHU
noxonHocre aktuBoB. [loprdenn, ux oneHkn u cpaBHeHue. OddekTuBHbIe TOpThEnH U
spdexTuBHas rpanuna. DdexTuBHbe MopTdhenn u dpdexktuBHas rpanuna. IIpobGrema BbIOOpa
ontumMaibHoro noprdens. OyHkus nojae3Hoctu nHBecTopa. OCHOBHBIE TUIBI 33/1a4 ONTHMHU3ALNUU
nopTdens IeHHbIX Oymar.

Temas 5. Pemienne 3a1aun Bb100pa ONTHMAJIBHOTO NOPTQeJis.

I'eomerpust moprdeneir. OnTumanbabie OpTHenn B 2-X U 3-X MEPHOM clydasix.. AHaJIH3 MOJEIHU C
06e3pucKkoBbIM aKkTUBOM. CTpyKTypa  KpUTEpUAIBHOTO MHOXECTBA U 3((EKTUBHOW TIpaHUILIbI.
OntumManbHbIe TOPTQENH ¢ OE3PUCKOBBIM aKTHBOM.

Tema 6. OueHnBaHUe PUCKOBBIX AKTHBOB.

AHanmu3 MOJenu phIHKa ¢ O0€3pHCKOBBIM aKTUBOM. PBIHOUHBIN MOpThEns U Teopema O pa3/eicHUH.
VYpaBHenue 3¢ dexkTuBHON TMHUU pbiHKAa. OHOGaKTOpHAs MoJenb pbiHKA. [loHATHE “OeThl” aKkTHBA.
Cucrematnyeckass ¥ HECHCTEeMaTH4eCKass KOMIIOHEHTHI JIOXOJHOCTH M pHUCKa. MoJienb OIIeHWBaHUS
¢onnoBbix akTHBOB (CAPM). OnHOodakTopHbBIe Meph! OLleHUBaHUS YPPEKTUBHOCTH MHBECTUPOBAHUS
uHzexcl Tpeiinopa, [llapa u Mencena.

Tema 7. QO0auranum.

OO6nuranuu ¥ UX MapameTpbl U MOTOKU IJIaTeked. BHyTpeHHss 11leHa U JTOXOAHOCTh K MOTalleHUIo.
PeunBecTupoBaHue KyIOHOB M IIOJHAsA JOXOAHOCTb. BpeMeHHas CTpyKTypa NPOLEHTHBIX CTaBOK.
KpuBas mnen wu cmor-ctaBok. KpuBas moxomHocteir. Ompeznenenne (opBapAHBIX CTaBOK.
Teopernueckas nena oonuranuu. [IponeHTHbINH puck oOiauranmii. J{ropamnus u e€ cBOHWCTBa.

Tema 8. OcHOBHBbIC NPUHIUIIBI YIIPABJICHUS] AKTUBAMHU U NACCMBAMM.

OcHOBHBIE THUIBI 0053aTeNbCTB (PUHAHCOBBIX yupexkIeHHi. BpemeHHas cTpyKkTypa 00s3aTeNbCTB
(BenMuMHA TIaTEXeH U UX paclpeneleHle 0 BpeMEHN) U ee 3HaueHne. DakTOpbl—UCTOYHUKU pUCKa
JUIsl (PMHAHCOBBIX aKTHBOB M MX BJIMSHUE HA TAcCHUBBI (PMHAHCOBBIX MHCTUTYTOB. Llenu ynpaBneHus
COOTHOIIEHUEM aKTHBOB U 00S3aTENbCTB.



