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KA®LEJIPA Bankoscxoe aeno

Cemectp 12
(<Kype>.<Cemectp Ha kypee>) ¥ Hroro

Heaenn 15 2/6

Bua sansruil i | o | ovn m

Jlexumu 16 |16 [16 |16
Hpaxwicoxne 24 124 24 |24
HMroro sya. 40 (40 (40 (40
Konraxmias pabora 40 (40 (40 |40
Cam. paboTa 68 |68 |68 |68
Hroro 108 [108 [108 [108
OCHOBAHHE

Yaebuuit naan yreepiaen yuéuniv coserom sysa or 22,02,2022 nporokon Ne 7.

[Tporpammy coctasmn(u): k.91, pouent, Masusk B.M. m

3as, kadenpoit: J1.9.1., npodeccop Cememora O,

METOAHYCCKHM COBETOM HANIPABNCHHA: .9.H., npoeccop, Husopoxiuna JILH,

VII: 38.04.01.16_1.plx

cTp. 2



KA®EJIPA bankoBckoe 1e10

Cemectp 3(2.1)
(<Kypc>.<CemecTtp Ha Kypce>) Utoro

Henens 15 2/6

Bun zanstuit v | Pl | VI PII

Jlexun 16 |16 |16 |16
[IpakTuueckue 24 (24 (24 |24
HUroro ayp. 40 |40 |40 |40
KonrakrtHas pabora 40 |40 |40 |40
Cawm. pabota 68 (68 |68 |68
Hroro 108 |108 |108 (108
OCHOBAHHE

Y4eOHbIi TUIaH YTBEPXKEH YYEHBIM COBETOM By3a oT 22.02.2022 npoTokon Ne 7.

[Iporpammy coctaBui(1): K.3.H., TOLEHT, Ma3Hsk B.M.

3aB. kadenpoii: J[.3.H., mpodeccop Cementora O.I'.

MeTou4eckuM COBETOM HaIpaBJICHUs: J1.3.H., mpodeccop, Huropoxxkuua JI.H.




1. HEJIX OCBOEHUA JTUCHUTIINHBI

1.1{Ilenn ocBOEHUS AMCLMIUIMHEL:  (HOPMUPOBAHNE 3HAHUH, YMEHHUI U HABBIKOB B 00JIACTH TNPHUMEHEHHS METOAOB MPUHATHS
WHBECTUIIMOHHBIX pelIeHNH KoMMepuecKMMHU 1 LeHTpanbHbpIM OaHKaMHU B YCIIOBHSX HEOIPEIeIEHHOCTH.

2. TPEBOBAHUS K PE3YJbTATAM OCBOEHUSA JUCHUIIJIMHbI

IIK-3:Cnoco6eH pa3padaTbiBaTh BADHAHTHI YNIPABJeHYECKUX PellleHUIi B JesiTeIbHOCTH Ka3HauyelicTBa OaHKa ISl HeJiei
ynpaBjeHusl 6aHKOBCKHMH PHCKAMM: JIMKBHIHOCTH, BAJIIOTHBIM M MPOLEHTHBIM

IIK-6:Cnoco6eH KOHCYJILTHPOBATH KJIMEHTOB KPeIUTHOI OpraHu3alnuy mo MHPOKOMY CIEKTPY GUHAHCOBBIX yCJIYyT

B pe3y/ibTaTe 0CBOCHUS JUCHMILIHHBI 00Y4AIOLIMIiCS 10JKeH:

3HaTh:

TEOPETHIECKHE OCHOBBI, METOBI U MIPOLEAYPHI IPUHATHS YIPaBICHUECKUX PEIICHUH B cepe 6aHKOBCKOTO PHCK-MEHEIKMEHTA,
CBSI3aHHBIE C HHBECTULHOHHOMN ASSITEIbHOCTHIO OaHKa(cooTHeCceHO ¢ nHaukartopom I1K- 3.1);

WHBECTHI[HOHHBIE IPOIYKTHI M YCIYTU KPEAUTHBIX OpTaHU3ALNH, NX HOPMATUBHO-TIPABOBYIO 0a3y, KpHTEPHHU BBIOOPA M HCTOUHHUKH IS
aHanu3a uHopmarmu(cootTHeceHo ¢ nHaukaropom K- 6.1);

YMeTb:

ornpeieNieHHe HHBECTUIIMOHHBIX MPEINOYTEHUH, BBIOOP CTPATETHH U TAKTUKH HHBECTUPOBAHUS HA PHIHKE LIEHHBIX Oymar, 000CHOBaHUE
METOZ0B MAHAMHU3ALNH PUCKOB JINKBUAHOCTH, BAFOTHOTO U MPOLEHTHOTO IIPH HHBECTUPOBAHUK(COOTHECEHO ¢ nHIuKaTopoM I1K- 3.2);
aHaJIU3 TEeKYILEH CUTyalluy ¥ TEHJICHIIMI ee pa3BUTHs HA HHBECTHULIMOHHOM PBhIHKE, BHIOOP MHBECTHUIIMOHHOTO HHCTPYMEHTA HU/WIN
MIPOJIYKTA ISl BIIOKEHHUS CPEACTB KIMEHTOM(COOTHECEHO ¢ mHauKaropom I1K- 6.2);

Baanern:

HaBBIKM aHAJIM3a U OLCHKH YPPEKTUBHOCTH YIPABICHUYECKUX PEHICHUH B 00JIACTH MHBECTHIIMOHHOTO MEHEPKMEHTa OaHKa C TOYKH 3PEHHUS
ONITHMH3AIINH COOTHOIIEHHS PUCK — JOXOIHOCTH(COOTHECEHO ¢ mHauKkaropom [1K- 3.3);

HaBBIKH BKCHepTI/ISLI HNHBECTUILITMOHHBIX peIHCHI/Iﬁ KJIMCHTA, O6OCHOBaHI/Ie ux HpCI/IMyIIIeCTB u HCZ[OCTaTKOB(COOTHCCCHO C I/IHZ[I/IKaTOPOM
TIK- 6.3)

3. CTPYKTYPA U COAEP KAHUE JUCHUIIJIMHbI

Kon HaumenoBaHue pa3iesioB U TeM /BUA 3aHATHUSI/ Cemectp / | YacoB KomneTten- Jlutepatypa
3aHATHSA Kvpce 107051

Pazgen 1. Kommepueckne 0aHKH KaK y4aCTHHKH PBIHKA
HEeHHbIX Oymar

11 Tema 1.1 «MecTo 1 posib GaHKOB Ha PHIHKE LIEHHBIX OyMar» 3 2 I1K-3 I1K-6 JI1.1 J11.3 J11.2J12.10
Crienuprka KOMMeEpUYeCKUX 0aHKOB KaK (PMHAHCOBBIX J12.9 J12.8 J12.7 J12.6
HMHCTUTYTOB HA PBIHKE IIEHHbIX Oymar. Bussl nesitensHocTH JI2.5J12.4 J12.3 JI2.1
0aHKOB Ha PhIHKE IICHHBIX OymMar. HeoOXoauMoCTh yuacTus J12.2

0aHKOB Ha PhIHKE IIEHHBIX Oymar. OCHOBHBIC BUJIBI
ornepainii 0aHKOB Ha PBIHKE IIEHHBIX OyMar.
[IpodeccnonanbHas nesTeIbHOCTh OAHKOB HA PHIHKE IIEHHBIX
Oymar. AMepuKaHCKasi 1 repMaHCKast MOJIEITh
HWHBECTHUIIMOHHO# JIESITeTbHOCTH OAHKOB Ha PHIHKE IIEHHBIX
Oymar.

/JIex/




1.2

Tema 1.2 «MIHBECTHIIMOHHBINA MEHEHKMEHT OaHKOB B
00s1acTH (PUHAHCOBBIX AKTHBOBY

VHBeCTUIIMOHHBIN MEHEKMEHT: COJIepXKaHue, 3a7auu U
neny. OyHKIMK U 33/1a44 HHBECTUIIHOHHOTO MEHEKEpa.
OCHOBHBIE 3Talbl peaau3allii HHBECTULIHOHHOTO
MEHEKMEHTA: pa3paboTka UHBECTUIIMOHHOMN MOJIUTHKH,
aHaJIM3 MHBECTUIIMOHHBIX Ka4eCTB LIEHHBIX OyMar,
(dbopMupoBaHHEe UHBECTUIIHOHHOTO IOPTdhEs,
KOPPEKTHPOBKA HHBECTUIIMOHHOTO MOPT(HeEIIst M OLIEHKA ero
PE3YJIBTaTUBHOCTH.

Crnemndurka O0aHKOBCKOTO MHBECTUIHOHHOTO MEHEDKMEHTA
Ha pBIHKE IIEHHBIX OyMmar.

Pa3paboTka HHBECTHIMOHHON NONMUTHKY OaHKa: LIeNb, 3aa4H
Y HaIlpaBJICHUS TaHHOM MTOJIMTUKY, crieliu(rKa TaHHOTO BHA
MIOJIMTUKU B POCCUMCKUX YCIIOBHSX.

Perynsarusnas posis banka Poccuu Ha pbIHKe IIEHHBIX OyMmar.
Kpenurasie onepanuu L1b PO ¢ ncnonszoBanmeM eHHBIX
Oymar. bank Poccuu kak SMUTEHT 1leHHbIX Oymar. bank
Poccnu — nHAMBUyaNnbHBIA M HHCTUTYIIMOHAIBHBIN
nnsecTop. bank Poccun B yCloBUSIX pHIHOUHOIN 9KOHOMUKH.
/JTex/

I1K-3 TIK-6

JI1.1J11.3 J11.2J12.10
J12.8 J12.7 J12.6 JI2.5
J2.1J12.2

13

Tema 1.1 «MecTo 1 posib GaHKOB Ha PHIHKE LIEHHBIX OyMar»
1. Crenrka KOMMepYeCKUX OAaHKOB KaK (PMHAHCOBBIX
MHCTUTYTOB Ha PBIHKE LICHHBIX OyMar.

2. AxtuBHbIe onepanuu 6ankos Ha PIIb.

3. AMepHKaHCKas ¥ FepMaHCKasi MOJIeNIb UHBECTUI[MOHHON
NeATeTbHOCTH OaHKOB Ha PHIHKE [IEHHBIX OyMar.

4. IMaccuBHble onepanuu 6ankos Ha PI[b.

5. IlpodeccroHanbHas AATENILHOCTh OAHKOB Ha PHIHKE
LIEHHBIX OyMar.

6. Kpyribrit cton Ha Temy: «Bbi0op Mojienu yuacTus
poccuiickux 6aHKOB B onepanusx Ha PLIB» /ITp/

I1K-3 I1K-6

JI1.1 J11.3 J11.2J12.10

J12.9J12.8 J12.7 JI2.6

J12.5J12.4 J12.3 J12.1
2.2

1.4

Tema 1.2 «MIHBEeCTUIIMOHHBINA MEHEIHKMEHT OAHKOB B
00s1acTH (PUHAHCOBBIX AKTHBOBY

1. IHBECTUIIMOHHBIM MEHEIKMEHT: COiepKaHKe, e 1
3a7a4u.

2. Dralbl HHBECTHIHOHHOTO MEHEIKMEHTA.

3. Cnennduka OGaHKOBCKOTO HHBECTHUIIMOHHOTO
MEHE/DKMEHTA Ha PBIHKE LIEHHBIX Oymar.

4. Pa3paboTka MHBECTHIIMOHHOM MOJIUTHKH OAaHKA.

5. bank Poccun Ha phIHKe LIEHHBIX Oymar.

6. [lemoBas urpa Ha TeMy «DopMUpOBaHNE HHBECTUITHOHHOM
MOJIMTUKY OaHKa B yCIIOBUAX Kpusucay. /TIp/

I1K-3 I1K-6

JI1.1J11.3 J11.2J12.10

J12.9J12.8 J12.7 JI2.6

JI2.5J12.4 J12.3 JI2.1
J2.2

15

Tema 1.1 «MecTo 1 posib GaHKOB Ha PHIHKE [IEHHBIX OyMar»
1. YcBoeHuHe JIEKIIMOHHOTO MaTepuaa.

2. PedepupoBanue craTeii U3 CIIUCKA JOMOTHUTEILHON
JIUTEPaTyphl K TEME.

3. 3yyeHne HOpMATUBHBIX HCTOYHUKOB:

» ®enepanbHblil 3ak0H 0T 22.04.1996 1. Ne 39-dD3 "O poinke
[eHHBIX Oymar"

» Oenepanbblii 3akoH 0T 02.12.1990 1. Ne 395-1 "O Gankax
1 OaHKOBCKOU JesITeTbHOCTH" (C M3M. U JIOIL.).

4. IToaroToBKa COOOLIEHHUI HAa KPYTJIBIH CTOJ IO MOJEISM
pBIHKA LIEHHBIX Oymar 3apyOexHbIX cTpaH (BennkoOpuranus,
@pannus, Kanaga, Asctpanus, SAnonus, Kuraii u op.).

5. ITonroroBka OKJIaaa Ha UTOTOBYIO KOH(EPEHIIHIO 10
BBIOpaHHOHN TEMaTHKe.

/Cp/

I1K-3 I1K-6

JI1.1 J11.3 J11.2J12.10

J12.9J12.8 J12.7 JI2.6

JI2.5J12.4 J12.3 JI2.1
J2.2




1.6

Tema 1.2 «/IHBECTULIMOHHBIN MEHEKMEHT 0aHKOB B
00s1acTH (PUHAHCOBBIX AKTHBOBY

1. YcBoeHue JIEKIIMOHHOTO MaTepuala.

2. O3HaKOMJICHHE C HOPMATHBHBIMH JIOKyMEHTaMU

3. IloaroroBka K AEJIOBOM UTpe.

4. TloarotroBka J0KJa/ia Ha HTOTOBYIO KOH(EPEHIHIO 110
BbIOpaHHOH TeMaTHKe.

5. O3HaKOMJIEHHE TIOCPEICTBOM HH(POPMAIIUH, TIOTy4aeMOi
Yyepe3 UHTEPHET, C OIBITOM JIESITEIbHOCTH 3apyOeKHbIE
LIEHTPAIbHBIX OAHKOB.

6. ITocTpoenue rpaKoOB, OTPAKAIOMINX JUHAMHUKY
MPOLIEHTHBIX CTAaBOK MO omeparnusiM banka Poccun.

/Cp/

10

I1K-3 TIK-6

JI1.1J11.3 J11.2J12.10

J12.9J12.8 J12.7 J12.6

J12.5J12.4 J12.3 JI2.1
J2.2

Paznen 2. YnpaBieHue HHBeCTHIMOHHBIM NOpTdeseM B
KOMMepYecKuX 0aHkax

2.1

Tema 2.1 «IHBEeCTUIIMOHHBIH MOPTHENH U METOBI
YIIpaBIICHUS UM

WHBeCTUIIMOHHBIH MOPTQEb: CYIIHOCTD, 1Ieb
(hopMHpOBaHUS U KauecTBa.

[MpuHIUIE! GOPMUPOBAHHS HHBECTUIIMOHHOTO HOPTQETS.
Husepcudukaipst. COOTHOIICHHE TOXOIHOCTH U PUCKA.
OOBeKTUBHAS HEOOXOAUMOCTh PECTPYKTYPHU3ALHU
WHBECTHIIOHHOTO MOpTders.

Bupl HHBECTHLIMOHHBIX NTOpTQesel: mopTdenu pocra u
J0X0/1a, KOMOMHHPOBAaHHBIE NOPT(HENH B 3aBUCHMOCTH OT
CTpaTErHueCcKUX eI HHBECTOpPa U KOHBIOHKTYPHI PhIHKA
LIEHHBIX OyMmar.

JI0XOHOCTB ¥ PUCK: KaUeCTBEHHAS M KOJIMYECTBCHHAs
OTIPENICIIEHHOCTD JOXOHOCTH OT/ICJIHOM IIEHHOH OyMaru,
BECOB IIEHHBIX OyMar, BKJIIOYaeMbIX B COCTaB MopTdes, 1
OKHIIaeMOH TOXOTHOCTH HHBECTHLIMOHHOTO TTOPTQEIs.
Jucnepcus U cTaHAapTHOE OTKIOHEHHE Kak Mepa pUcKa
LeHHoi 6ymaru. KoBapuanus kak Mepa 3aBUCUMOCTH JABYX
CITydaliHBIX IepeMeHHbIX. M3MepeHue pucka
WHBECTHIIOHHOTO MOpTders.

VYnpasnenue noprdesnaeM: CyIHOCTb, IPUHLUIBI U METOJIBL.
AKTUBHOE U TacCUBHOE ynpasieHue. OnTumMalibHOe BpeMs
COBCPIICHUA CACIIOK. JIumuTHBIE MpUKa3bl U CTOI-TIPUKA3BI.
[Iponetyps! ynpaBieHuUs TUKBUIHOCTBIO.

/JTex/

IK-3 TIK-6

JI1.1 J11.3 J11.2J12.10

J12.9J12.8 J12.7 JI2.6

J12.5J12.4 J12.3 JI2.1
2.2




2.2

Tema 2.2 «Ynpasnenue noprdeneM akuuii u noprdenem
0o0JMranuii B KOMMEpPUECKOM OaHKe»

OddexTuBHOE MHOXKECTBO NOpTdeneil: Bo3aelcTBre
KOppEJSIMU Ha PUCK OPTdes, 00J1acTh CYIIeCTBOBAHHS
noptdeneii, reopema I'. MapkoBuiia o cyniecTBOBaHUI

3¢ GEKTHBHOTO MHOXECTBA, rpaHuiia () (HEeKTHBHBIX
noprgenei.

Jusepcudukaiyst B mopTdeabHOM HHBECTUPOBAHUU:
COOTHOLICHHE TOXOMHOCTH U pUcKa noprdens. OCHOBHEIC
crocoObl auBepcudukanuu noprdens. CucreMaTniecKuil u
HECHCTEMaTHIeCKHil puck. [IoHATHE PEIHOYHOTO MOPThEsT
OcHoHble nostoxkeHus Moaenu CAPM: noctpoenue
PErpecCHOHHOTO YPaBHEHHMS, OIpe/IeTIeHHE TapaMeTPOB ot 1
Bt perpeccuonnoit Mmoaenu. OleHKa pe3yJbTaTOB PErPECCHH.
Beluncnenye qucnepcuu CrydaiHol OmmuoKy.
BonatmisHOCTE 00NMTaIMU: MOHATHE, OCHOBHBIE CBOICTBA.
Jtopanus: coepskaHue, CBOACTBA, BBITUCICHUAE TIOPAUH
OECKYIOHHBIX ¥ KYIIOHHBIX O0OJIUTaIUii, MOAU(UITMpOBaHHAS
JFOpanysi, €e NCIOIb30BaHue sl OLEHKU IIPOLIEHTHOTO
pHCKa.

IopTdens u3 obnuranuii: neinb U NIPUHIUIB HOPMUPOBAHHUS
noptdens. CriocoObl HOCTpOCHUs MopTQes odauranu,
o0ecreyrnBaloIIero NOCTOSIHHBIN 1oxo1. MeTtox
npennucanus. IMMyHU3aus mopThens

/JTex/

I1K-3 TIK-6

JI1.1 J11.3 J11.2J12.8
J12.7J12.6 J12.5 J12.4
J2.1J12.2

2.3

Tema 2.1 «HBeCTULIMOHHBIN TOPT(ENb U METObI
YIPaABJICHUS UM

1. THBeCTUIIMOHHBIN NOPT(ENb: CYIIHOCTD, LIEb
(hOpMHUPOBaHUS U KAueCTBA.

2. Bupl MHBECTUITMOHHBIX TIOpT(denei.

3. JIOXOTHOCTh M PUCK MOPTQEs IEHHBIX Oymar.

4. YnpagieHue noptdeneM: CyIHOCTb, IPUHIHIIEL 1
metozpl. [Iporieryps! ynpaBieHus TUKBUIHOCTBIO.
5. PacueT 10X0JHOCTH U pHUCKa JUIS LIEHHBIX OyMar u3
3aJaHHOro Habopa.

6. IIpoBeneHue 1e10Boi Urpel Ha TeMy «CTuxuitHas
ONITHMU3ALUS MOPTHEIS aKIUi».

Mp/

I1K-3 I1K-6

JI1.1 J11.3 J11.2J12.10

J12.9J12.8 J12.7 JI2.6

J12.5712.4 J12.3 J12.1
2.2

24

Tema 2.2 «YnpasieHue noprdenem akiuii u noprdenem
oburanyit B KoOMMepuecKoM OaHKe»

1. OcHoBHble nonyuienus Mmoaenu I'. Mapkosura.
Hoctmwxumoe 1 3pPeKkTHBHOE MHOKECTBO MOPTQEICH.
2. luBepcudukaiys B nopTQensHOM HHBECTUPOBAHUM.
CucremMaTHYeCKUi U HecucreMatuueckuii puck. [lonsTne
PBIHOYHOTO U ONTUMAIBHOTO HOPTQEs.

3. OcHoBHbIe nonoxeHus Moaenu Y. llapma.

4. BonaTHJIbHOCTH OOJIMTaIlUK: TIOHSATHE, OCHOBHBIC
cBoiicTBa. [ropanus.

5. Metozb! ynpaBieHust O0JIUralliOHHbIX NOPTdeeH.

6. Pacuer noxoqHOCTH, TIOpAIlMU U MOTU(DUIMPOBAHHON
JIOpaLUy 10 3aJaHHOMY Ha0Opy IIEHHBIX Oymar.

7. ®opmupoBanue noptdens odoauranui, 00JaaIaroIero
3aJaHHBIMU CBOWCTBaMH.

OO0cyxaeHue JOKIa0B - UTOroBask KoH(epeHIus

Mp/

I1K-3 I1K-6

JI1.1 J11.3 J11.2J12.10

J12.9J12.8 J12.7 JI2.6

JI2.5J12.4 J12.3 JI2.1
2.2

2.5

Tema 2.1 «IHBECTHIMOHHBIN MOPTHENH U METOBI
YIIPaBJICHHUS UM

1. YcBoeH#He JEeKIIMOHHOTO MaTepuaa.

2. Pemrenue 3amad mo reme.

3. O3HaKOMJICHHE C MOJIEIISIMU IIeHO0Opa30oBaHMs Ha
OTILIMOHBI U ONIIMOHHBIMU CTPATETUSMH.

/Cp/

12

I1K-3 [1K-6

JI1.1 J11.3 J11.2J12.10

JI2.9 J12.8 J12.7 JI2.6

J12.5J12.4 J12.3 JI2.1
J2.2




2.6

Tema 2.2 «Ynpasnenue noprdeneM akuuii u noprdenem
0o0JHMranuii B KOMMEpPUECKOM OaHKe»

1. YcBoeHHE JIEKIIMOHHOTO MaTepHaa.

2. Pemenue 3anad.

3. Coop undpopMaImu A MPaKTUIECKOTO 3aHATHS.

/Cp/

12 I1K-3 TIK-6

JI1.1 J11.3 J11.2J12.10

JI12.9 J12.8 J12.7 J12.6

J12.5712.4 J12.3 J12.1
J12.2

2.7

Tema 2.3 «/lesiTenbHOCTL OaHKA 10 TOBEPUTEILHOMY
YIPaBIICHUIO IEHHBIMU OymMaramMmu» (CaMOCTOSITEIbHOE
H3y4YCHHE)

1. CamocTosTENIFHOE U3Y4EHHE PEKOMEHJOBAaHHON
JUTEPaTyphI

/Cp/

13 IK-3 TIK-6

JI1.1 J11.3 J11.2J12.10

J12.9 J12.8 J12.7 J12.6

J12.5712.4 J12.3 J12.1
J12.2

2.8

TeMmsbl 1 BOIIPOCHI, ONpeieNsseMble PenoiaBaTeeM ¢
Y4€TOM MHTEPECOB CTYJCHTa

1. T'ocynapcTBeHHOE PEryJIMpOBaHUE HHBECTHLIUOHHOM
nesirenbHocTy B PO.

2. Cnemuduka popmupoBanus noprdens u3
TOCY/IapCTBEHHBIX LIEHHBIX OyMar.

3. IIpaBoBbIe ¥ OPraHU3alMOHHBIE ACTIEKThI IPUBIICUCHUS
nOpTHENbHBIX HHBECTHIHH.

4. IHOCTpaHHBIE MOPT(EIbHBIC HHBECTULIH.

5. ®opMHUpOBaHUE BEKCEIBHOTO MOPTQhEs.

6. IToprdens U3 ONIMOHOB U €To crienuduKa.

7. IHBeCTHLIMOHHBIN MTOPT(ENb KOIUIEKTHBHBIX
HUHBECTOPOB.

8. JIlnHaMyKa MeXTYHAPOIHBIX TOPTQENbHBIX HHBECTHLINH.
9. IloprdenbHble HMHBECTULIMH HA PA3BUBAIOIINXCS PhIHKAX.

10. Biiusinue nHGOPMAIIMOHHOW aCUMMETPHH Ha
3G PEeKTUBHOCTb PHIHKA LIEHHBIX OyMar.

11. IlpumeHeHne SKCIIEPTHBIX METOIOB JIJISl OLIEHKH
MHBECTHI[OHHBIX PUCKOB OaHKa.

12. ITpo6neMbl 0OpalieHus Ha PIHKE KPETUTHBIX
JIepPUBATHBOB.

HO}:[FOTOBKa JOKJIaJIOB C MCIIOJIb30BAHNUEM CPEIACTB
LibreOffice
/Cp/

15 IK-3 TIK-6

JI1.1J11.3 J11.2J12.10

JI12.9 J12.8 J12.7 J12.6

J12.5712.4 J12.3 J12.1
J12.2

2.9

/3auét/

0 I1K-3 IIK-6

JI1.1 J11.3 J11.2J12.10
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4. POHJ OHEHOYHBIX CPEJACTB

CtpykTypa U coiepkanue (oHa OLEHOYHBIX CPEICTB AJIsl IPOBEJCHUS TEKYIIECH U MPOMEKYTOYHOH aTTeCTallUU IPEICTABIICHBI B
[punoxennn 1 x paboyeii mporpaMMe TUCIHIUINHEL.

5. YYHEBHO-METOJNMYECKOE U TH®OPMAIIMOHHOE OBECHEYEHUE JUCHUIIIMHBI

5.1. OcHoBHas TUTEpaTypa

ABTOPBI, COCTABHUTEIH 3arnaBue U3natenscTBO, TO1 Komnmy-Bo
JI1.1 |Temnosa T. B. MHBeCTHIIMK: TEOPUSI U TIPAKTHKA M.: FOpaiir, 2016 30
JI1.2 [Mexos U. C., PacroBa |MHBeCTHIHOHHBIN aHanmu3: Y4yeOHOE ocodue Hoocubupck: http://ww.iprbookshop.r
10. 1. HoBocubupckuii u/44923.html
roCyJapCTBEHHBII HEOTpaHUYEHHBINH 10CTYTI

TEXHUYECKUI YHUBEPCUTET,
2012

JUTS 3apETHCTPUPOBAHHBIX
TOJIE30BaTeIIeH




ABTOpBI, COCTaBUTEIHN 3ariaBue H3parenscTBO, TON Konnu-so
JI1.3 |Basukos A. A., PBIHOK [IEHHBIX OyMar: MeXyHAPOIHbIH aCIEKT Mocksa, bepaun: Tupexr- | https://biblioclub.ru/inde
Yuctaxkosa M. K. (Teopusi, METOIOJIOTHs, IPAKTUKA): MOHOTPA(US Menua, 2016 x.php?

page=book&id=446537
HeOFpaHI/I‘{eHHHﬁ JOCTYII
JUT 3apE€TUCTPUPOBAHHBIX
MOJIb30BaTENeH

5.2. lonoHuTeNbHAS IMTEPATypa

ABTODBI, COCTaBUTEIHN

3arnaBue

H3patenscTBO, IO

Konnu-Bo

J12.1

MHHOBalMK ¥ MHBECTUIIMH

, 2004

http://www.iprbookshop.r
u/46659.html
HEOTpaHUYECHHBIH JOCTYI
JUISL 3apErUCTPUPOBAHHBIX
MOJIb30BaTelICh

J12.2

DduHaHCOBBIC HCCIICTIOBAHUSI

, 2000

http://www.iprbookshop.r
u/62035.html
HEOTPaHUYCHHBIN JOCTYII
JUTS 3aPETHCTPUPOBAHHBIX
OJIb30BaTENICH

2.3

Bantun, B. D.,
Bynaroga, 10. 1.

PrIHOK IIeHHBIX OyMar: mpakTHKyM

Openodypr: OpeHOyprekuii
rOCyJapCTBEHHBIN
yauBepcutet, ObC ACB,
2017

http://www.iprbookshop.r
u/78833.html
HEOTpaHUYEHHBIN JOCTYTI
JUISL 3apETUCTPUPOBAHHBIX
[oJIb30BaTeICH

J12.4

Baiin C., Cysoposa I1.

WuBecTnumu u TpeiauHr: GopMupoBaHue
HMHIUBUIYaTbHOTO MOAXO0a K IPHHITUIO
WHBECTUIIMOHHBIX PEIICHUI: IpaKTHIecKoe Iocooue

MockBa: AnbnrHa
[Mabmumep, 2016

https://biblioclub.ru/inde
X.php?
page=book&id=340468
HeOFpaHPI'-IeHHLIfI JO0CTYII
JU7Is 3apErUCTPUPOBAHHBIX
T0JIb30BaTeNei

JI2.5

Jamomapan A.

HuBecTrIIMOHHAS OIICHKAa: UHCTPYMEHTBI U METOAbI
OLCHKHU JIIOOBIX aKTHBOB: NMPaKTUYICCKOE mocooue

MockBa: AnbruHa
[Ta6bmumep, 2016

https://biblioclub.ru/inde
X.php?
page=book&id=279385
HeOFpaHH'-IeHHLIfI J0CTYyII
JUIA 3apErUCTPUPOBAHHBIX
MOJTH30BATENEH

JI2.6

bnay C. JI.

I/IHBGCTHHI/IOHHLIﬁ aHaJInu3: y‘le6HI/IK

Mockga: Jlamxos u Ko,
2016

http://biblioclub.ru/index.
php?
page=book&id=230035
HEOTpaHUYEHHBIN JOCTYT
JUIA 3apErUCTPUPOBAHHBIX
T0JIb30BaTeNei

2.7

bangua K. B.,
IIepenepsies U. U.,
T'omos P. C.

VipasieHne puckaMi B HHHOBAI[HOHHO-
WHBECTHUIIMOHHOMN JESATEBHOCTH NPEMPHUSTHS:
yueOHOoe mocobue

Mocksa: U3narenscko-
TOPTroBast KOpPIopauus
«JlamkoB 1 K°», 2017

http://biblioclub.ru/index.
php?
page=book&id=454050
HeOFpaHH'-IeHHLIfI J0CTYyII
JUIS 3aPETrUCTPUPOBAHHEIX
M0JIb30BaTeNen

JI2.8

banguu K. B.,
Maxpunenxo E. JI.,
[Bpaiika O. U., banaun
K. B.

VipapiaeHne HHBECTULUSAMH: YUeOHUK

Mocksa: U3gaTenbcko-
TOPTOBasi KOPIIOPAIIHS
«amxos u K°», 2016

http://biblioclub.ru/index.
php?
page=book&id=453251
HeOFpaHH'—[CHHbIﬁ JIOCTyl'l
JUT 3apETUCTPUPOBAHHBIX
MOJIb30BaTeleh

J12.9

ITanosa T. A.

Ormneparyu 6aHKa ¢ IeHHBIMU OyMaraMmu: y4eOHo-
METOIUYECKUN KOMILIEKC

Mocksa: EBpasuiickuit
OTKPBITBI HHCTUTYT, 2011

https://biblioclub.ru/inde
x.php?
page=book&id=90660
HeOFpaHI/ILIeHHHﬁ JAOCTYIL
JUT 3apETUCTPUPOBAHHBIX
NOJIb30BaTeNCH




ABTOpBI, COCTaBUTEIH 3arnaBue W3natenscTBO, rO1 Komnu-Bo
JI2.10 |Cxumsiposa }O. M., WuBectuunu: y4e6. [uls yqaluxcs yIpexJeHHid Pocros u//1; ®enuxkc, 2015 15

Cxuspos U. 10, BBICII. TIpo(. 0Opa3oBaHus 1o Hamp. "DKOHOMUKA U

Jlareimesa JI. A. ynpasieHue"

5.3 Ilpo¢eccuonanbHble 6a3bl JAHHBIX U MH(POPMANIOHHBbIE CIIPABOYHbIE CHCTEMBI

HIIC «"apanT»

UIIC «KoncynbTanT +»

baza ganasix CITAPK MHTEP®AKC http://www.spark-interfax.ru/system/#/dnb
Basbl nanusix Lenrpansaoro 6anka PO  https://www.cbr.ru/hd_base/

bassr nanusix OenepanbHOi CityKObI rocyrapcTBeHHo cratuctuku https://www.gks.ru/databases

5.4. IlepeyeHb MpOrpaMMHOIo odecreveHust

LibreOffice

5.5. YueOHOo-MeTOANYECKHE MaTepuaJabl AJd CTYACHTOB ¢ OrpaHUYC€HHBIMHA BO3MOKHOCTAMM 310POBbHA

IIprr HEOOXOAUMOCTH IO 3aSBICHHIO OOYYAIOIIEroCs C OrPAHMYCHHBIMH BO3MOYKHOCTSMH 30POBbS y4eOHO-METOJUYCCKHE MATEPHAIbI
MPEIOCTABISIIOTCS B popMax, aanTUPOBAHHBIX K OTPAHHUYCHHUSM 3I0POBbS U BOCIPHUATHS HHGOpManun. JJis JHI| ¢ HApyHNICHUSIMU 3PSHUS:
B (hopMe aynuodaiina; B neyaTHO GopMe yBeTHUECHHBIM IIPUPTOM. [IJIst UL ¢ HAPYIICHUSIMH CIiyXa: B (JOpMe DIIEKTPOHHOTO JOKYMEHTA; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMU OTIOPHO-IBUTATENHLHOTO amnmnapara: B GopMe 3JIeKTPOHHOTO JOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHME JUCITUITJIMHBI (MOY JIST)

IMomemneHus A7t BcexX BUAOB PadOT, MPETyCMOTPEHHBIX YUeOHBIM [UIAHOM, YKOMIUIEKTOBAHBI HEOOXOANMOH CHIeHaIn3uPOBaHHOM
yueOHOW MeOeIbI0 M TEXHUUECKUMH CPEACTBAaMK 00yUYeHHUSI:

- CTOJIBI, CTYIIBS;

- IEPCOHANIBHBII KOMIIbIOTED / HOYTOYK (IIEpEeHOCHOIT);

- IPOEKTOP, 3KpaH / UHTEPAKTUBHAS TOCKA.

7. METOAUYECKHUE YKA3ZAHUA /151 OBYYAIOIIUXCSA 110 OCBOEHUIO JUCIHUIIVIMHBI (MOAY JIST)

MCTOI[I/I'{CCKI/IC YKa3aHHus 10 OCBOCHUIO JMCHUIUIMHBI ITIPEACTABJICHLI B HpI/IJ'IO)KCHI/II/I 2K pa6oqel71 nporpaMmMe JUCHUIIIUHBI.







IIpunoxenue 1

®OH/J ONEHOYHbLIX CPEIACTB

1 OnucaHue noKa3aTeJsiell U KpUTepueB OlleHUBaHHUSI KOMIIETEHIMI Ha pa3/IMYHbIX
3Tanax ux GopMHUPOBaHMA, ONIMCAHUE IIKaJ OLleHUBAHUA

1.1 Iloka3aTenu u KPUTCPHUU OLICHUBAHHNA KOMHCTGHHI/IfIl

3VH, cocrapisgioniye KOMIIETCHIIHIO

Ilokazarenu OLICHUBaHUA

Kputepuu onieHuBanus

CpencrtBa
OLIEHUBAHHUS

JIIA ueneﬁ YIIPABJICHHUA 0AaHKOBCKUMU pUCKaMU: JIMKBUAHOCTHU, BATFOTHBIM U IIPOUCHTHBIM

[1K — 3 Cnioco6eH pa3pabaTbiBaTh BApHAHTHI YIIPABICHUECKUX PEIICHUH B NEATEIIbHOCTH Ka3HayeiicTBa OaHka

CTOJIE»

JOIIOJTHUTEILHOU

3nanus: BBIIIOJIHCHHE COOTBETCTBHUE s (1)
TEOPETUYECKHE OCHOBBI, METOJIBI U | MHAWBHYAIBHOTO BBITTOJIHEHHOTO
POLEAYPHI TPUHSITHS | 3aJaHUS WHIUBUIYATBHOTO
YIIPaBJIEHYECKUX PEIICHH B cepe 3aJaHus TPeOOBAHUSAM H
OaHKOBCKOTO PHUCK-MEHEIKMEHTA, METOJINYECKUM
CBSA3aHHBIE C HMHBECTUI[MOHHOM pPEKOMEHIALUAM
NEeSTeNIbHOCTBIO OaHKa
pEIICHUE TECTOBBIX BEPHOCTh PEIICHUS T (9-41, 51-
3alaHui TECTOBBIX 3a/IaHUI 60)
OTBETHI B X0/ IIOJIHOTA U B3 (1-4,11-
IIPOMEXKYTOUHOMN cojiepKaTenbHOCTh OTBeTa | 12, 34)
aTTecTaluu COOTBETCTBHE
MIPEJICTaBICHHOM B
0TBeTax HHPOpPMAIIH
MaTepuanam JIEeKIHH U
y4eOHO! JUTEepaTyphl,
CBEJICHUSIM U3
MH(}OPMALIMOHHBIX
pecypcoB HTEpHET
Ymenus: HaIlMCaHUe JOKJIaga aKTyaJbHOCTb (1, 4-10,
OIIpe/IENIEHNE NHBECTULIMOHHBIX WCIIO0JIb30BaHHbIX 15-18, 24)
TIPE/IIOYTEHHH, BEIOOP CTPATETHH 1 WCTOYHUKOB JAHHBIX,
TAKTUKWA MHBECTHPOBAHMS HA PHIHKE COOTBETCTBHE
LIEHHBIX Oymar, 0OOCHOBaHHE METOJIOB coJiepKaHus AOKJIaaa
MHUHAMU3AIIHA PUCKOB JINKBHIHOCTH, pobJIeMe UCCIIeIOBaHMS,
BJIIOTHOTO U MPOLIEHTHOTO TIPH CHCTEMHOCTh U
MHBECTHPOBAHUI JIOCTOBEPHOCTH aHAIIN3A,
COOTBETCTBHUE JJOKJIAA
YCTaHOBJICHHBIM
TpeOOBaHUSM
MOJITOTOBKA U YJ4acTHE B
JIUCKYCCUU HA «KPYIJIOM | yMEHHE MOJb30BATHCS KC (1)




JIUTEPATYPOH,
HOPMAaTUBHO-IIPABOBOU
0a30i ¥ UCTOYHUKAMU
nHpopmaiuu (B ToM
qucIIe CTAaTUCTUYECKUX
JIAHHBIX) TIPH MTOATOTOBKE
K 3aHATHSIM, CIIOCOOHOCTb
(bopMynHpoOBaTh U
apryMEeHTHPOBAHHO

OTCTanBaTh CBOC MHCHHC B

COOTBETCTBUH C
MaTtepuagamMu y4eOHoit
JUTEPATyphl U
JIEKIIMOHHOT'O Kypca,
COOTBETCTBYIOII[EE
HOPMAaTHBHO-TIPaBOBO
6a3e u oopmMIIEHHOE
KpPaTKUM BBIBOJIOM

JICKYCCHSIX
y4acTHE B JI€JI0OBOM UIpeE,
cHUcTeMaTU3alus U BBHITIOJIHCHHBIC B TTOJTHOM | /[H(1)
aHaJu3 COOpaHHBIX obbeMe ( 9aCTUYHO)
JAHHBIX U UX 3a/laHusl JeJIOBOM UIPHI;
MHTEPIIpETALUS IPH 000CHOBAaHHOCTbH H
MOJTOTOBKE K JETTOBOM apryMEHTHPOBAHHOCTh
urpe MHEHUS CTYICHTA IIPH
NPUHSTHU PEIICHUS B
JIETIOBOM UTpe
OTBETHI B XOJI€
MIPOMEKYTOUHON IIOJIHOTA U B3 (10, 13-
aTTecTaluu cojepxaTenbHOCTh oTBeTa | 15, 18-20,
COOTBETCTBHUE 22,25, 26-
IPEICTaBICHHON B 27, 31)
oTBeTax MHPOPMALIUU
MaTepHuaiam JEKIUN 1
yueOHOU JIUTEepaTyphl,
CBEJICHUSIM U3
UH(GOPMaIMOHHBIX
pecypcoB HTEpHET
Hasvixu: y4acTue B JICJIOBOW Urpe, | BBIMOJIHEHHBIC B ToJHOM | [IH (2)
aHaM3a M OUEHKH 3(P(EKTHUBHOCTH | cUCTEMATH3aLUs U o0Bbeme ( 4aCTUYHO)
YIPaBICHYECKUX  PEIICHWH B [ aHAM3 COOpaHHBIX 3aJaHus  JIeIOBOM WTPBHI;
obnactu WHBECTHUIIMOHHOTO | JAHHBIX U UX 000CHOBaHHOCTbH U
MeHEePKMeHTa OaHKa ¢ TOYKHU | HHTepIpeTanus apryMEeHTHPOBAHHOCTh
3peHus ONTHMU3AIINH | IPU TTOJTOTOBKE K MHEHUS CTY/ICHTa IIPH
COOTHOILIEHUS PUCK — JIOXO/HOCTh | JIEJIOBOM UTpe MIPUHATHH PEIICHUS B
JIETIOBOM UTpe
pelneHue 3aaa4y pelIeHne 3a1ay B 3(1-5,7)




OTBETHI B X0/
IIPOMEKYTOUYHON
aTTecTalun

MOJTHOTA U
COJIepKATEIbHOCTh OTBETA
COOTBETCTBHE
MPEJCTABICHHON B
oTBeTax MHPOpMALUU
MarepuagaMm JeKIUU U
y4eOHOI1 TuTepaTypsl,
CBEJICHUSIM U3
MH(POPMAIIMOHHBIX

pecypcoB HTEpHET

B3 (8, I6,
17,21, 23-
24)

I1IK 6 CiocoO6eH KOHCYJIbTUPOBATh KIIMEHTOB KPEIUTHON OpraHU3aIiH

(UHAHCOBBIX YCIYT

M0 UIUPOKOMY CHEKTPY

Suanus:

WHBECTUIIMOHHBIC TPOIYKTHI U
YCITyTH KPEIUTHBIX OpraHu3alui, Hx
HOPMAaTHUBHO-IIPABOBYIO 0a3y,
KPUTEPUH BbIOOPA U UCTOYHHMKH JIJIS
aHaM3a HHGopMaIuH

pELIEHHE TECTOBBIX
3aJlaHUN

BBIINIOJIHCHHUC
HHAUBUAYAJIBHOI'O
3aJaHus

OTBETHI B X0/
IIPOMEKYTOUYHON
aTrTecTaluuu

BEPHOCTb PELICHUS
TECTOBBIX 3aJIaHUN

COOTBETCTBUE
BBIIOJIHEHHOTO 3aaHHUs
TpeOOBaHUAM

pEKOMEeH A

HOJTHOTA U
COJIepKATEIBHOCTh OTBETA
COOTBETCTBHE
IpeCTaBICHHON B
oTBeTax MHPOpMALUU
MarepHagaMm JeKIHU U
y4eOHOIl TuTeparypsl,
CBEJICHUSIM U3
MH(OPMALIMOHHBIX
pecypcoB HTEpHET

T (1-8 42-
50)

a3 ()

B3 (5-6, 32-
33)

Ymenus:

AaHAJIN3 TEKYILIEH CUTYyalluu U
TEHJICHIMI €€ Pa3BUTHS Ha
WHBECTHUIIMOHHOM PBIHKE, BEIOOD
MHBECTUIIMOHHOTO UHCTPYMEHTA
W/WITY TIPOJTYKTA JIJISL BIIOKEHUS
CPEACTB KIMEHTOM

HallMCaHUC JOKJIada

pemICHUC 3a/1a4

aKTyaJlbHOCTb
UCTIOJTb30BaHHBIX
UCTOYHUKOB JaHHBIX,
COOTBETCTBUE
COJIepKaHUs JOKIIa1a
npobJieMe UCCaeI0BaHUS;
CUCTEeMHOCTb U
JIOCTOBEPHOCTH aHAIIN3A,
COOTBETCTBUE JIOKJIa/1a
YCTaHOBJICHHBIM
TpeOOBaHUSM

pelieHune 3a1a4 B
COOTBETCTBHUH C
MaTtepuagamMu y4eOHoi
JUTEPATyPHI U
JIEKIIMOHHOTO Kypca,

COOTBCTCTBYIOIIICC

77 (2,10-11,
13-14, 19-
21, 25)

3(0)




HOPMAaTUBHO-IIPABOBOU
6a3e u ohopMiIeHHOE
KpaTKHUM BBIBOJIOM
OTBETHI B XO/I€

MPOMEKYTOUHOMN MOJTHOTA U B3 (7,17,
aTTecTaluu coJepKaTeIbHOCTh oTBeTa | 28-30)
COOTBETCTBUE

MIPEJCTABICHHOU B
oTBeTax MHPOPMALIUU
MaTepHuagam JEKIUHN U
y4eOHOI1 TuTepaTypsl,
CBEJICHUSIM U3

nH(}OpPMaAITMOHHBIX
pecypcoB UHTepHeT
Haevixu: HaIlMCaHue NOKJIaga aKTYaJIbHOCTh (3, 22, 23)
HABBIKU dKCTIICPTU3HI HCIIOJIb30BaHHBIX
WHBECTUIIMOHHBIX PEIICHUI KIIHCHTA, MCTOYHUKOB IaHHBIX,
000CHOBaHHUE UX MPEUMYIIECCTB U COOTBETCTBHUE
HEJIOCTATKOB COJIepKaHus JOKIIaaa

HpO6J’I€M6 HUCCIICOOBaHUA,
CHUCTCMHOCTD U
JAOCTOBCPHOCTDb aHAJIMU34,
COOTBCTCTBHUC JOKIaaa

YCTaHOBJICHHBIM
TpeOOBaHUAM

OTBETHI B XOJ1€

POMEKYTOUHOMN MOJHOTA U B3 (9, 25)

aTTecTaluu COJIePKaTEIbHOCTD OTBETa
COOTBETCTBHUE

NpeCTaBICHHON B
oTBeTax MHPOpPMALIUU
MarepHagaMm JeKIUHU U
yueOHOU JIUTEepaTyphl,
CBEICHUSIM U3
MH(OPMALIMOHHBIX

pecypcoB HTEpHET

M — ooknao, 3 —3adauu, KC — kpyenwiti cmon, T —mecm, [H— denosas (ponesas) uepa, U3 —
uHousuoyanvhsle 3adanus, B3 — eonpocwl k 3auemy

1.2 [IIkaner OlLlEeHUBAHUS:

Tekymuii KOHTPOJIb YCIEBAEMOCTH M NPOMEKYTOYHAsI aTTECTAlUs OCYIIECTBIISIETCS B
paMKax HaKOMUTEIbHOUN OaIbHO-pEeHTUHTOBOM cucTeMbl B 100-0amibHOM mIKase:

50-100 6annoB (3auer)
0-49 GamoB (He3auer)



2. TunoBeie KOHTPOJIbHBbIC 3a/1dHUA UJIX UHbI€ MaTE€pPUaJibl, HBOﬁXOAI/IMbIe AJIA

OLleHKHM 3HaHMI, yMEHWUH, HaABbIKOB M (WIM) oOnbiTa JAeATeJbHOCTH,
XapaKTepu3ywlmMx 3Tanbl GoOpMHpPOBaHMS KOMIETEHIMIl B Ipouecce OCBOEHMS
oOpa3oBaTeJIbHOU IPOrpaMMbI

© 00N wWDdDE
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15.
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17.

18.
19.
20.
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22.
23.
24.
25.
26.
217.
28.
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30.
31.
32.
33.
34.

BOHpOCbI K 3a4€Ty

110 JUCHUITIIUHE ((I/IHBGCTI/IHI/IOHHaH ACATCIIBHOCTD OaHKOB»
(HaumenoBanue OUCYUNIUHDL)

Crenuduka KoMMepYeckux 0AaHKOB Kak (PMHAHCOBBIX MHCTUTYTOB Ha PBIHKE [IEHHBIX Oymar.

Bunsl nesrenbHOCTH OaHKOB Ha PhIHKE LIEHHBIX OyMar.

[TpodeccronanbHast AesITEILHOCTh OAHKOB HA PHIHKE [IEHHBIX Oymar.

AMepuUKaHCKasl ¥ TepMaHCKasi MO/Ie€ b HHBECTULIMOHHOM IesATeIbHOCTH OaHKOB Ha PhIHKE LIEHHBIX OyMar.
DKOHOMHUYECKasi CYIIHOCTh U MPaBOBAasi MPUPOa IEHHBIX Oymar.

Knaccudukanuu neHHsix Oymar.

BpemenHoii, nHQISIMOHHBIA (akTop U (paKTOp HEONPEACICHHOCTH IPH MHBECTUPOBAHHUH B IICHHBIC OyMarm.
JIOXOAHOCTb U PUCK MHBECTHULMI: TOHATHE U CLIOCOOBI UX U3MEPEHHUS.

VHBECTUIIMOHHBI MEHEDKMEHT: COJepKaHue, 3agaud U 1enu. OyHKIUW M 3aa4d MHBECTHUIIHOHHOTO
MeHeJKepa.

. OcHoBHbIe dTanbl GopMUpoBaHUS MOPTHEN IEHHBIX OyMar 6aHka. Pa3paboTka MHBECTUITMOHHOHN TOJUTHKHY.

Crnenuduka OGaHKOBCKOIO MHBECTUIIMOHHOI'O MEHEPKMEHTA Ha PhIHKE LIEHHbIX Oymar.

Perynsarusnas pons banka Poccun Ha peiHKe IIEHHBIX OyMmar.

Onepauuu banka Poccun Ha pbIHKe LIEHHBIX OyMar Kak 3JIEMEHT JEHEXHO-KPEIUTHOHN IOJIUTHKY.
VHBeCTULIMOHHBINA TOPT(ETH: CYIIHOCTD, IEIbh (POPMUPOBAHUS U Ka4eCTBa.

[TpuHIUIBl OPMHUPOBAHUS MHBECTUILIMOHHOTO TOPT(ders.

Buibl HHBECTULIMOHHBIX MTOPThEneit.

JIOXOAHOCTb U PUCK MPH YIPaBICHUU NOpTdheaeM [EeHHbIX Oymar.

Jluciepcuss M CTaHJAapTHOE OTKJIOHEHHWE KaK Mepa pucka LeHHoM Oymaru. WM3mepenue pucka
MHBECTULIMOHHOTO MOPTQers.

VYnpasienue nopTdenem: CylHOCTb, IPUHIMIIBI U METO/IBL..

OcHosHble nonymenus mogenu I'.Mapkosuna

Hoctmwxumoe u r¢pextuBHOE MHOKECTBO nopTdeneit. Teopema I'. Mapkosuiia.

BoszeiicTBue koppensiuuu Ha pucK MopTdes.

Jusepcudukanus B nopTdeabHOM HHBECTUPOBAHUH, CIIOCOOBI AUBEpCU(UKALINY TOPTdEs.
Cuctematnueckuil 1 HecuctemMaTuyeckuii puck. [Tonatue peiHoOuHOTO IOPThETST

BoznelicTBue 0e3prckoBbIX (PMHAHCOBBIX AKTUBOB U KOPOTKUX MPOAAXK Ha TIOXOAHOCTh U PUCK HOPTQEs.
CKJIOHHOCTB MHBECTOpA K pUCKY. [IoHATHE onTUMaIbHOTO NOPTQENsS U COCOOBI €ro MOCTPOEHUS.
OcHoBHbIe noJIoxkeHus moAenu Y .Illapma

Cpasuenue mozeneii I'. Mapkosuna u V. [lapna.

PeiHOoYHAst cTOMMOCTE 0ONUTaIuii: TOHSATHE U (PAKTOPHI, €€ OTPEEeISIONINE.

OCHOBHBIE COCTABIISIONINE JOXOAHOCTH OOIUTAlNH, (PAKTOPBI, UX ONPEIEIIONIHUE.

BonatunpHOCTh 0OSUTaninu: NOHSATHE, OCHOBHBIE CBOMCTBA. [{fopanus u MoaupUIIpOBaHHAS TIOpALUS.
[TopTdens n3 obnuranuii: eI, IPUHIMIBI U METOABI (OPMUPOBAHUS.

NuauBuayanbHOe TOBEPUTENBHOE YIIpaBieHHe OaHKaMU CPeJICTBAMU KIMEHTOB.

OOu1re (hoHIbI GAaHKOBCKOTO YIPABJICHUS KaK HHCTPYMEHT KOJIJIEKTUBHBIX MHBECTUIMH.
[IpoekTupoBanue u co3aanue (UHAHCOBBIX TPy Ha 0aze OaHKa.

Kpurepuu onenuBanus:

—oneHka «3auteHo» (50-100 6anoB) BeICTAaBISETCS, €CIIM U3JI0KEHHBIM MaruCTpaHTOM — MaTepuai (pakTHIeCKH
BEPEH, BBISBICHO HAJIMYUE TIYyOOKHX HCUEPIBIBAIOIIMX, JTUOO TBEPABIX M JOCTATOYHO IMOJHBIX 3HAHUHA B



o0beMe M3Y4YEHHOH TEMBbI, IPaMOTHOE M JIOTHUECKH CTPOIHOE M3JIOKEHHE MarepHuaja IMpH OTBETE, NpHU
BO3MOYKHOM HAJIM4MU OTAEIbHBIX JIOTMUECKUX M CTUIMCTUYECKUX IOTPEIIHOCTEH M OIIMOOK, YBEPEHHO
HCIIPABIICHHBIX 1OCJIE JOIOJHUTEIBHBIX BOIIPOCOB

- o1leHKa «He 3a4TeHo» (0-49 GanIoB) BBICTABIAETCS, €CIIM OTBETHI MarCTPAHTAa HE CBSA3AaHBI C BOIPOCAMH, MIPH
HQIMYUU TpyObIX OHIMOOK B OTBETE, HEMOHMMAaHMs CYHIIHOCTH H3JIaraéMoro BOINPOCA, HEYBEPEHHOCTU HU
HETOYHOCTH OTBETOB HA JIONIOJHUTENIbHBIE U HABOASILNE BOIIPOCHI

TecTbl NUCbMEHHDbIE H/WJIH KOMHBIOTele)Ie*

10 AN CHUIIJINHC ((I/IHB€CTI/IHI/IOHHaH ACATCIIbHOCTD OaHKOB»

(HaMMeHOBaHKE AUCIUTIIAHBI )

1. Ymo o3nauaem mepmun «<HOMUHAL) RPUMEHUMETbHO K 001U2AUUN, 8bINYULEHHOU AKUUOHEPHBIM

oowecmeom?

a) oo ycraBHoro kanurana AQO, IpUXOASIIETrocs: Ha OJIHY OOJIUTalnio;

0) LIeHy, 10 KOTOPOH pa3MemaloTCs JUCKOHTHBIC OOJUT AN,

B) CYMMY, KOTOPYIO 10JIKHO 3aruiatuTh AO akiuonepy npu aukuganuu AQO;

') CyMMY, KOTOPYIO JIOJIKHO 3aruiaTuTh AO akIMOHepy IpU MOTalleHUH 00JUTalNY.

2. Bepno nu ymeepoicoenue, umo yennvle oymazu ¢ QUKCUPOBAHHBIM 00X000M OO0INHCHBL UMEMD 3APAHee
ONpeoeIeHHYI0 CXeMy 6bINIAmbl OUGUOCHOO08?

a) 1a, 3TO SABJSAETCS OTIIMUYUTEIILHON 0OCOOEHHOCThIO TAKUX LIEHHBIX OyMmar;

0)HEeT, MOCKOJIBbKY /7Sl AUBUICHI0B HE BBOJUTCS CXEMa UX BBIILIATHL;

B) HET, TaK KakK MO LIEHHBIM OyMaram 3TOro BHAa JUBUICH/IBI BOOOIIE HE BHIILIIAUNBAIOTCS,
T) 71a, HO TOJIBKO ISl IETIO3UTOB.

3. H3eecmno, umo ycmae akyuonepHozo oouiecmea 001i4ceH yKazvleams puKCuposanHblil pazmep u HopsadoK
eviniamol OUBUOCHOA NO NPUBUNEZUPOBAHHOU aKuuu. 3Hauum, 6 ycmage AQO ykazvigaemcsa cxema
evinamosl PuKcupo8annoz2o 00xooa no maxoii axyuu. Illouemy sce mozoa npusunezuposannvie AKYUU He
OMHOCAMCA K YEHHBIM OyMazam ¢ PUKCUpOanHbvim 00X000m?

a) TOTOMY YTO ATH aKI[MH pa3MeIIaroTcs MO JUCKOHTHOM 1IeHE;

0) MOTOMY YTO OHU HE UMEIOT CPOKa MOTAIIECHNS;

B) MMOCKOJIbKY AUBHUICH/I IO TPUBHIICTHPOBAHHON aKIIMU HE 3aBUCUT OT YncTOM MpuoObuin AO U 10JKeH
BBHITUTAYMBATHCS B JIFOOOM cllydae;

T') MOTOMY YTO JUBUCH]I BBITUIAYMBACTCS TOJIBKO OJHMH pa3 B TOJ, a MPOIEHT 0 IIEHHBIM OymaraM ¢
(bUKCUPOBAHHBIM JT0XOJIOM MOKET BBIMIAYMBATHCSI HECKOJIBKO pa3 3a ro/l.

4. Kakue u3 nepeuucinennvixX WYEHHbIX OYMAZ MONCHO OMHeCMU K UEHHbIM OymMazam ¢ (UKCUpOEaHHbIM

00x000Mm?
a) ToCy/IapCTBeHHasI OOIUTAIIHS;
0) MyHUIIUTIAJIbHAS OOJIUT Al
B) O€CKyTIOHHAs 00JIUTaIns;
I') BCE NIEPEUNCIICHHbIE 1IEHHbIE OyMaru.
5.B cpeonem akyuu obecneuusaiom 6o0.1ee 8bICOKYI0 00X00HOCHMb, uem oonuzayuu. Tozoa ymeepicoenue,
Ymo aKyuu umerom ¢ cpeoHem u doee 6blCOKyI0 UHEECIUWUOHHYIO NPUBIEKAMEIbHOCb, YeM 00NUAUUU:
a) HEBEPHO, TTOCKOJIbKY HHBECTUITMOHHAS TTPUBJIEKATEILHOCTh IIEHHBIX OyMar 3aBUCUT OT JIMKBUIHOCTU
IIEHHBIX Oymar, a obmuraiuu Bceraa 0osee TUKBUIHBIC, YEM aKIIUH,

0) He BcerJia BEpHO, MOCKOJIbKY WHBECTUIIMOHHAS MPUBIIEKATEIIBHOCTD 3aBUCUT OT COOTHOIIIECHUS
JIOXOIHOCTH, PUCKA U JTUKBUIHOCTH;

B) BEPHO, TaK KaK MHBECTUI[MOHHAS MPUBJIEKATEIHLHOCTh 3aBUCUT OT COOTHOIIEHHUSI JIOXOJHOCTH U LIEHbI
(MHAHCOBOTO CPEJICTBA, a [IEHA AKX OOBIYHO HUXKE IIEHBI OOJIUTAIINH;

I') HEBEpHO, MO0 JOXOHOCTH BOOOIIE HE BO3JCHCTBYET HA MHBECTULIMOHHYIO MTPUBJIEKATEIbHOCTh LIEHHBIX

Oymar.

6. Meaucoy uneecmopamu A u B 3axniouaemcs onyuoHHas coenka, CO21acHO KOMOPOU UHEECHOpD
B o6sa3an npooamev uneecmopy A 100 axyuii komnanuu «Bezay, echu uneecmop A npumem peuwienue
peanuzoeams onyuon. Tozoa uneecmop B sagnaemca:
a) TOKyMaTeJIeM OIMIIMOHA Ha TTPOJIAXKY;
0) TPOIaBIIOM OMITMOHA Ha MPOJAXKY;



B) IOKYTIaTEJIEM ONIMOHA HA MOKYIKY;
I') IPOJABLOM OMNIMOHA Ha ITOKYIIKY;
1) HA OCHOBaHMM MMEIOIINXCSI JAHHBIX TAKOW BBIBOJ CAEIATh HEBO3MOXKHO.

7.l[ena KaKux u3 népeducjiieHnblx 4eHHblX 6ymaz onpedefmemc;l CmMOUMOCMbIO OCHOBHO20 cpe()cmea:

10.

11.

12.

13.

14.

a) KOHBEpTUpYeMast O0JIUTaIIns;
0) OIIIMOH;

B) OOBIKHOBEHHAS aKIIUs;

T') IPUBWJICTUPOBAHHAS AKIIUSI.

Cnpageonueo 1u ymeepicoenue, Yno 6 ORYUOHHOU cOe/IKe NO3ZUWUU NOKYRameasa U npooasya OnyUoHa

paznuunvt?

a) HEeT, TaKk KaK 00a MOoJy4yaroT OMIUOHHYIO TPEMHUIO;

0) 1a, Tak KaK MOKyIaTellb OMIHOHA JI0JKEH UMETh JTUIEH3HUIO0, a IPO/IaBell - HET;

B) J1a, MIOCKOJIbKY MTOKYTIaTel b OMIIMOHA UMEET MPABO U Pealin30BaTh, U HE PEalu30BbIBATh OIIMOH, a
poJaBel] 0053aH COBEPUINTH OMIIMOHHYIO CHIETIKY;

B) /1a, IOCKOJIbKY IPOJIaBell OMIIMOHA UMEET MPaBO U Peain30BaTh, U HE PEaJIM30BbIBATH OMIMOH, a
MOKyHaTesb 00s13aH COBEPIIUTH OMIIHOHHYIO CHICNKY.

Hneecmop pacnonazaem 25 axyusamu «laznpomay, 10 eexcenamu Coepoanka u 15 odnuzauyuamu
coepezamenvhozo 3aima. ModxcHo 1u cuumameo, Ymo oH chopmupoean nopmghens yeHHvIX Oymaz?
a)1a, €M HA MX MPUOOPETEHHE OH HE MCIIOIB30BAJ 3A€MHBIX CPE/CTB;

0)/1a, ecJii COBOKYITHOCTBIO 3THX IICHHBIX OyMar OH yIpaBJIsIeT KaK ¢IMHBIM IICITbIM;

B)HET, TaK KaK B TOPTQeEIb He MOTYT BXOJIUTh OJTHOBPEMEHHO H JIOJITOBEIE, U JIOJIEBBIC IIEHHBIC OyMary;

T') J1a, €CJIM CPOK IOTAMICHUS ITHX IICHHBIX OyMar OJIMH U TOT XKe.

Ilo Kakum Kpumepuam RPUHAMO KAACCUDUUUPOSamMb UHEeCMUUUOHHbIE nopmpenu?

a) 10 CTETICH! PUCKA M MO0 KOJIMYECTBY BXOSIINX B HUX LIEHHBIX Oymar;

0) 110 CTEeTIeHN PUCKA M PEAKIIMU Ha TEMITbl HH(IAIHIHN;

B) 10 CTETNICHN PUCKA U B 3aBHCUMOCTH OT HCTOYHHKA JTOXOJIOB IO IEHHBIM OyMaram noptderns;
T') [10 CTETNICHN PUCKA U [UTUTEIBHOCTH XOJIJMHTOBOTO MEPHO/A.

Ecnu uneecmop cpopmuposan «nopmepens pocma», mo:
a) OH PacCUMTHIBAET HA POCT KOJMUYECTBA LIEHHBIX Oymar B moprgerne;
0)ero cTparerus cBs3aHa ¢ 0)KUAEMbIM POCTOM TEMITOB MH(IALNH;
B) OH pacCCUMTHIBAET Ha POCT KyPCOBOM CTOMMOCTH IIEHHBIX Oymar noprdes;
I') €r0 HaJeX /bl cBsi3aHbl ¢ poctoM BBII.

Hueecmop cpopmuposan «nopmehenv 0oxooa» u3 00auzayuil 20cyoapcmeennozo coepecamenbHozo
3aiima. 3a cuem uezo OH HAMEPEH NOJYUAMb «O0X00»?
a) TUBUICH/IOB;
0) IMCKOHTHOT'O J10X0/1a;
B) KYIIOHHOTO JI0XO/1a;
I') KypCOBOW pPa3HMIIBI.
Ecau uneecmop cgpopmuposan nopmepenv u3 20cy0apcmeeHHblX 00aUAUUN C UETbI0 NOAYYEHUsA
CMadunbHO20 6bICOKO20 00X00a, MO NO CKIOHHOCMU K PUCKY MAK020 UHEECMOpa, CKopee 6Ce20, MOIHCHO
omuecmu K cieoyouiemy muny:
a) arpecCUBHBII;
0) yMepeHHO-arpeCCUBHBIN;
B) KOHCEPBAaTUBHBIIA;
I') HEUTpaJIbHBIH
oo «oxcuoaemoit 0oxoonocmeio E(r)» omoenvnon akyuu nonumaemcesn:
a) B3BCIICHHAs BEJIMYMHA JOXOMAHOCTH aKIMH, TJ€ BECaMH CIyXaT IOJIH HadalbHONH HWHBECTHIIMOHHOM

CYMMBI;

0) cpenHss BEMMYMHA JOXOIHOCTH U aKLIWHU, IPU KOTOPOW JUCHepCus MUHUMAJIbHA;
B) cpeHss apudMeTnyecKas BeIMUnHa HaOMI0AaBIINXCs paHee 3HAYCHUH JOXOAHOCTH aKIHii;
I') 3Ha4E€HUE JOXOJHOCTHU aKLUH, IPU KOTOPOM AHUCIIEPCUS PABHA HYJIIO.



15. Hneecmop onpedenun onumenbHocms X010UH206020 nEpUOOa 8 00un mecay. /Ina ouyenku 00xoonocmu

aKyuu OH peuiusl UCnob306ams 00beKmMueHblil cnocod u 6341 N=3 wazo6 pacuema. /loxoonocms axyuu
3a ImMu NEpuUOObl USMEHAIUCH CEOYIOUUM 00PaA30M (6 NPOUEHMAX 20006bIX):

Jara 09.05 09.06 09.07 09.08 09.09 09.10
Ilena (pyo.) 10 11 10 11 12 13
Uemy paBHa oxuaemasi JOXOJAHOCTb 3TOM akuuu? %

16. Moostcem nu oucnepcus nopmepens npunumames ompuyamenbHoe 3HaveHue:
a) 3TO BO3MOXKHO ITPH 3HAYUTEITHLHOM YPOBHE PUCKA aKIHid TOPTQEIIs;
0)1a, eciu IOXOJHOCTH aKIuidi TOopTQens CBs3aHbl a0COJIIOTHOH OTpUIATEIHLHON KOPPEISIIUCH;
B) J1a, €CITU JIUCTICPCHH IOXOHOCTEH OTACIBHBIX aKIIUH TAKKE OTPUIIATEIIBHEI;
T) HET.

17. Hneecmop cghopmuposan nopmepens uz 3 axyuit A,B,C u evtuucaun ux oxcuoaemvle 00X00HOCHMU:
E(ra) =0,11; E(rb) = 0,12; E(rc) = 0,14 u 3a0an éeca Wa = 0,2; Wb = 0,3. Oxumaemast 10X0HOCTb
TaKoro MOpT¢eJsisi COCTaBUT:

a)0,128;
0)1,100;
B) 0,360;
r)0,154.

18. Kosapuauyus ooxoonocmeii 08yx axyuii nopmegensa moxcem oblms OompuyamenbHo:
a)HeT;
0)na;

B)/1a, HO TOJIBKO JJIs CITy4asi XOPOIIO AUBEPCUDUIIUPOBAHHOTO MOPTEIs
T') 1a, HO TOJIBKO €CIIM IUCTICPCHH CITYyYalHBIX OIIMOOK TAK)KE OTPHUIIATEIIbHBI.
19.  Mooens I'. Mapkosuya npumenuma meopemuuecku moabKo 071 Cy4as, Ko20ad UHEeCMuposanue

npeononazaemcsa Ha 0OUH X00UH206bLIL NEPUOO:

20.

21.

22,

23.

a) 9TO MPEATOJIOKEHHE BEPHO TOJIBKO 71t Mozienu y. lapra;

0) 1, HO TOJBKO ISl XOPOIIO JUBEPCH(PUIIMPOBAHHBIX MOPTQEIei;

B) J1a, 3TO SIBJISIETCS OJIHUM U3 JonylneHui Mmosaenu I'. MapkoBuna;

I') HEeT, Tak Kak Mozenb I'. MapkoBuiia pa3padaTbiBanach /i1l HHBECTUPOBAHUS Ha HECKOJIb-
KO XOJIIMHTOBBIX MEPHO/IOB.

B mooenu I'. Mapkoesuua npeononazaemcs, 4mo ueHvl AKyuil U3SMEHAIOMCA CAYYAUHBIM 00pa30oM:

a) HET, MOCKOJbKY B Mojienu . MapkoBulla mpeanoiaraeTcs, 4To eHbl aKIIMi MOTYT UMETh
KOPPEJALIMOHHYIO CBSI3b;

0) na, Ho ToabKO B Mojenu ['. MapkoBHIIa peanonaraeTcs, 4YTo 3T0 CIPaBEITMBO JHIIb s
MIPUBUIIETUPOBAHHBIX AKIUH;

B) Ja, 3TO SABJSETCA OJHUM U3 JonyuieHui moaenu I'. Mapkosuiia;

I) HET, Tak Kak B Mozenu ['. MapkoBuIla npeanonaraercs, YT0 U3MEHEHUE LIEH aKIIUi 1E€TEPMUHUPOBAHO.

Kaxkue 0eéa napamempa ucnonwvsyromcsa é modenu I'. Mapkosuya onsa oyenku uHeecmopom
Ighpekmuenocmu en0xcenusn oenez 6 nopmahenv akyuii?

a) oxuaemas 10XoaHocTh E(r) u Temn nnsinmy |,

6)oskuaemast 10XoqHocTh E(r) u auctepcus 62 JOXOAHOCTH aKIUi mopTders;

B) KOBapHalusl Gij U KOOPOUIIUEHT KOPPETSAIUH pij TOPTEs;

T') IMCIIEPCHS 6> TOXOMHOCTH aKIMii TOPTQeNs U TeMI HHQIAINH i.

oo «oxcuoaemoit doxoonocmeoro E(r)» omoenvnoi akuuu ¢ mooenu I. Mapkosuua nonumaemcs:

a) B3BEIlIEHHAs BEJIMYMHA JIOXOAHOCTEH aKIIHii, T/Ie BeCaMU CIy>KaT JO0JIH HaYallbHON MHBECTUIIMOHHOU
CYMMBI;

0) cpemHss BeIMYUHA IOXOAHOCTEH aKIHii, TPH KOTOPOI cyMMa CIydailHbIX OIIMOOK paBHSAETCS HYIIIO;

B) CpenHss apuMeTHuecKas BeTUYNHA HAOMI0IaBIINXCS paHee 3HAUCHUH I0XOHOCTEH aKIHii;

I') 3HAYCHHUE JTOXOTHOCTH aKIUU, TPH KOTOPOM JUCTIEPCHUS CIydyailHON OMMUOKH MHHUMAJTbHA.

«I'panuya 3¢ppekmusnvix nopmdehenein» ¢ mooenu I'. Mapxoeuya - 3mo:
a) COBOKYMHOCTH MOpTdeneit, 00ecrnednBaoimX MUHIMAIBHBIA PUCK TIPH JIFOOOW 3aIaHHON BETHIMHE
0KHU/1aeMOH I0XOAHOCTHU MOpThes;



24,

25.

26.

217.

28.

29.

30.

31.

0) COBOKYIHOCTH MopT¢enei, IUist KOTOPBIX JUCTIEPCUs CIIyYaiHbIX OIIMOOK MHHUMAIIbHA;
B) MpsiMasi TMHHSL, COOTBETCTBYIOLIAs TMHEHHOMY PETPECCHOHHOMY YPAaBHEHUIO;
) JIUHUS, 00eCTIeunBaIoIas ONTHMAIFHOE COOTHOILICHNE ITapaMeTPOB PErPECCHH.

B pesyromame pewenusa 3adauu I. Mapkosuya o0na osxcuoaemoii 00xo0Hocmu nopmehens

E(rnopmers)=0,11 nonyuunuce cnedyrouwgue seca akyui: W1 =0,6; W2 =0,8; W3 =-0,4. Ompuyamenvnwiii

6ec mpembweil aKyuu o3Havaem, Y4mo:

a) UHBECTOP JOJHKEH UCKITIOYUTH TAHHYIO aKIHIO U3 OpTdens;

0) UHBECTOPY cleAyeT KOPOTKO MPOJIaTh JaHHYIO aKIUIO, a BBIPYUCHHbIE I€HbIY HAPAaBUTh Ha
MpUOOpeTEeHUE IBYX OPYTUX aKLUM;

B) HHBECTOPY HAJI0 MPOJATh TPETHIO AKIIHIO, a TOJIyYEHHBIE JEHbI'M HAIIPABUTh HA MOKYIKY APYTUX ABYX
aKIIu;

') HHBECTOP JOJIKEH YMEHBIIUTD HA JaHHYIO JIOJIIO YHUCIIO TPEThel aKLIUU.

Onmumanshulii nopmepenv 00a3amenpbHo 00712ceH 0bimb IPphexkmuenvim:

a) na;

0)9TO 3aBUCHUT OT OTHOIICHUSI KOHKPETHOTO MHBECTOPA K PUCKY;

B) B ONPE/ICTICHHBIX YCIOBHUSIX HHBECTOP MOXET B Ka4eCTBE ONTHUMAJILHOTO BBIOMPATh U Hed(h(PeKTUBHBIN
nopr¢eb;

I') IpY BBICOKUX YPOBHSIX KOPPEJSILIMU 3TO YCIOBUE MOXKET HE BBIIOIHATHCS.

Hueecmop gpopmupyem nopmepensv uz mpex axyuit A,B,C. H3eecmno, umo mekyuwjue yenol akyuii: Pa =
10 pyo.; Pb = 15 pyé.; Pc = 20 pyo. Hneecmop pacnonazaem 10 moic. pyonei. Ilocne pewenus 3adauu
Mapkoeuya nonyuunoce, umo npu xcenaemoii omoauu nopmepena E(rn) = 0,12 geca axyuii nopmeenn
pacnpeoenaomca cnedyruium oopazom:

Wa=-0,3; Wb=+0,9; Wc=+0,4.

Kakoe konunuecTBo akiuii A 6yneT B moptdene nuaBectopa?

Kakue eenuuunsl ooncen evluuciums uneecmop, pewiasa zaoauy I. Mapkosuuya no nocmpoenuio
2panuusl Ihhpexmuenvix nopmdpeneii?

a) k03 durrenTs! a u (3 perpecCHOHHON MOJICIH;

0) Beca akiuii moprdens;

B) MUHUMAJIbHYIO IUCIIEPCHUIO TIOPTQEs;

I') OKUJAEMYI0 HOPMY OTAauu NOpTQens.

H3zeecmno, umo 6 ocnose memooa y. ILllapna nesxcum memoo TUHENHO20 PePecCUOHHO20 AHAU3A.
Kakue eenuuunul ceazvieaem ypagnenue TuHeHou pezpeccuu 8 OAHHOU moodenu?

a) TUCTIEPCUU CIIYYalHBIX OMMUOOK aKIHil mopTdens;

0)10X0THOCTH KOHKPETHOM aKIUU MOPTQEis U JOXOAHOCTH PbIHOYHOTO MOPT(hEs;

B) OKUAAEMOM TOXOTHOCTH MOPTQENS U AUCTIEPCUU TTOPTQEs;

I') JOXOJIHOCTH PHIHOYHOTO MOPTQEs U AUCIIEPCHUIO TOXOAHOCTEN PRIHOYHOTO OPTQES.

Jlna kakoii-mo akyuu A 3nauenue koygppuyuenma fa = -1,7. Ymo smo oznavaem?

a) TAKOTO HE MOXET OBITh, T.K. KO3 PHIMEeHTHI (3 Bceraa MoI0KUTEIbHBI,

0) B I3MEHEHMSIX JOXOTHOCTEH aKIMii OPTQens NpeBaIupyl0T 0OpaTHbIE TEHICHIINH;

B) B I3MEHEHHIX JJOXOIHOCTEH aKIIUi MOPTQENs U JOXOAHOCTEH PHIHOYHOTO MOPTQEs MPEeBATUPYIOT
oOpaTHbIe TEHISHINH, IPUYEM akius A 0ojee pUCKOBasi, YeM PHIHOK B IIETIOM;

T') B ©I3MEHEHUIX JJOXOIHOCTEH aKIUi MOPTQeNst U JOXOIHOCTEH PHIHOYHOTO MOPTQEis Mpe BaTUPYIOT
oOpaTHbIE TEHJECHINH, IPUYEM aKIUsg A MEHee PUCKOBasi, YeM PHIHOK B IIEJIOM.

Kosppuyuenm a pezpeccuonnoii mooenu mosncem ceudemenbcmeosams 0 CmeneHu 4yecmeumenbHoCmu
00X00HOCIMU KOHKPEMHOU AKYUU K U3MEHEHUAM PbIHKA:

a) na;

0)3TO CITPaBEIIMBO TOJIBKO IS aKIUH C BBHICOKMM 3HadeHueM [

B)HET, JaHHYIO YYBCTBUTEIBHOCTH OIEHUBAIOT C TIOMOINBIO Kod(dunmenTa 3;

T') J1a, HO TOJIFKO €CJIH TUCTIEPCHS CITyYalHbIX OIMIMOOK MHHUMAaJTbHA.

Koappuyuenmot a u f pecpeccuonnoit mooenu 6vlouparomcsa maxkum 00pazom, 4moovl oxcuoaemas
00x00HOCIMb nOpmens Obl1a MAKCUMATLHOU RPU JII000M 3apaHnee yCMAHO61eHHOM YPO6HEe PUCKA:

a) 1a;

0)93TO ompeensieTcs UeIsIMA HHBECTOPA;



32.

33.

B) HET, MPUHIIUIIBI BEIYUCICHHS 3THX KOI(D(UIIUCHTOB IPYTHE;

T') 9TO 3aBUCHUT OT CTEIICHU KOPPEJSIIIHKA JJOXOIHOCTEH aKIUi TOPTQes.

Cnyuainaa owmubKka ¢ pezpeccCUOHHOM YPAGHEHUU MOMCEm NPUHUMAMb HA KAKOM-MO uiaze pacuemad

ompuyamenvHoe 3HaAUEHUE:

a)HeT, 3TO MPOTHBOPEUYUT 3/IPABOMY CMBICITY;

0)MOKET, HO TOJBKO ecliu ¥ Kod(dummeHT (3 perpecCHOHHOM MOICTN TaKKe OTPUIIATEIICH);

B)3TO OMPECIACTCS 3HAKOM K0P PUITUEHTA a;

r) 1a.

Ilpu cocmagnenuu pezpeccuonnozo ypasnenus ¢ mooeau y. Illlapna ona Kakoii-mo akyuu 2 nOAY4UNOCYH,

umo oxcuoaemas 00xo0Hocms cayuainoi owuoku E(gi) =+0,5. Imo o3nauaem, umo:

a) IOXOJHOCTH JIaHHOW aKIIMU U PHIHOYHOTO MOPT(HENs CBA3aHBI MOJIOKUTEILHON KOPPEISIUEH;

0) 3HAYCHHUsS, COOTBETCTBYIOIIME TCOPETUICCKOMY 3HAUCHHUIO JOXOAHOCTH I TAaHHOMN aKIIMHU, IIPEBOCXOMIST
npakTuueckue 3HaueHus I Ha 50%;

B) 3HAUYCHHMSI, COOTBETCTBYIOIIUE MPAKTHYCCKOMY 3HAUYCHHIO JOXOTHOCTH I TaHHOW aKI[MH, IPEBOCXOIAT
TeopeTHueckue 3HaueHus i Ha 50%;

') TaKOro He MOXKET OBbITh, TAK KaK B PErPECCHOHHOI Mojieny mpemnonaraercs, uyro E(ei)=0.

34. /Ina naxoscoenun KoIgpuyuenmos o. u [ pezpeccuorHHol Mooeau UCHOIb3YEeMCa MeMo0 HAUMEHbUIUX

Keaopamos. Imo o3navaem, Ymo npu ulYUCIeHUU OAHHBIX KOIPPuyuenmos neob6xooumo, ymoowl:
a) CyMMa KBaJipaToB K03()(PHULIMEHTOB a IPUHUMAJIa MUHUMaIbHOE 3HAYCHUE;

0) ObUTa MUHIMAJIBHON CyMMa AMCIIEPCUI TOXOIHOCTEH akuuii mopTdes;

B) ObIJTa MUHUMAJILHON CyMMa KBaJIpaToB CIy4aifHOH OMIMOKY;

') CyMMa KBaJpaToB JOXOJHOCTEN UCCIIEyeMOI aKIIMU CTAHOBUJIACh MUHUMAJIbHOM.

35. Ilycmo 3a 4 waza pacuema 00xo0Hocmu ra akyuu A u rm polHOYHO20 nOpm@ens UIMEHANIUCD
ceoyrouwum oopazom:
[Iar pacuera 1 2 3 4
ra 0,07 0,10 0,05 0,08
rm 0.02 0,09 0,04 0,05

36.

37.

38.

Brruucnenus garot cienyroime 3HaueHust K0d3PpGUIUeHToB o u P perpeccuonnoi moaenu: aa = 0,0481;
pa = 0,5385

Crnydaiinast onmOka €a,3 Ha TPEThEM IIIare pacyeTra COCTABUT:
a)+0,01658;
6)- 0,01658;
B) +0.01964;
r) -0,01964.

Hueecmop pewwaem cghopmuposamov nopmeensd u3 00.1uzayuil 014 NOIYYEHUA CMAOUILHOZ0 U 6bICOKO20
0oxo0a. Kaxue ooauzayuu Bol 661 nocosemosanu exnouumsy ¢ makou nopmepens?

a) 0eCKYIOHHBIE KPATKOCPOUHBIE;

0) 6eCKyIIOHHBIE JOJITOCPOYHBIE;

B) KYIIOHHBIE C HanboJiee BEICOKOW KYIIOHHOMN CTaBKOM;

I') KYIIOHHBIE Ha/Ie)KHOTO SMUTEHTA.

Hlouemy npu opmuposanuu nopmepensa odauzayuii ¢ yeavlo NOAYYEHUA CMAOUTBLHO20 00X00a He

PeKomendyemcsa 6KAA0bl6AMb 3HAYUMENbHYI0 YACHMb UHEECHMUUUOHHOU CYMMbL 6 001UAUUU 00HO20

euoa?

a) TOTOMY YTO CPOK MIX TIOTAIlICHHUSI MOYKET COBITACTH C POCTOM MPOIICHTHOW CTaBKH, YTO MPUBENIET K
MOTEPSIM M3-32 POCTA IICHBI OOJIUTAINY;

0) Tak KaK B MOMEHT W3 TIOTAIICHHSI TPOIIEHTHAS CTaBKAa MOYKET YITacTh, YTO HE MO3BOJIUT PEHHBECTUPOBATH
MOJIy4YE€HHBIE CyMMBI B OOJIMTalliU C BBICOKOM KYITOHHON CTaBKOii;

B) TaK KaK KyIIOHHBIE CYMMBI CHIDKAIOTCSI TIPH MTPHOIMKSHUH TIOTAIlIeHUsT OOTUTaIliN, ¥ TaKasi CHTYaIlns
YypeBaTa HeMoJIyYeHHEM 0XKHIaeMOM CyMMBI;

I') Takasi CTpaTerus >kejaaTeslbHa, €ClIM 3HaYUTeNIbHas 4acTh JICHET BKJIaIbIBAETCS B IOXOAHbIE OOIHUTaliy.

Kakylo u3z cmpamezuueckux ueneit npu ¢opmupoeanuu nopmena o00aucauyuil MOMNCHO peuiums
Memooom npeonucanun?



a) MOJIy4eHHUEe CTAOUITLHOTO U BEICOKOTO JIOX0/1a;

0) akKyMYJIHPOBaHHUE K ONPECICHHBIM J1aTaM TPEOYEeMBIX CYMM JICHET;
B) [TOJIyYEHHE OT NOPTQEs MAKCUMAIbHOM TOXOTHOCTH;

T') MOCTpOeHUE O0E3pUCKOBOTO MOPTQEIIs.

39. /lna oocmuiicenun Kakou u3z cmpamezuueckux ueneil npu gopmuposanuu nopmdeensn oonuzayui

40.

41.

42.

43.

44,

45.

46.

UenecooopazHo UCnOIb306aMb MEMOO UMMYHU3AUUU?

a) MOJTy4YeHUE CTA0MIIBHOTO M BBICOKOTO JI0XO/1a;

0) aKKyMyJIHPOBaHHE K OTNPEICIICHHBIM JJaTaM TPeOyEMbIX CYMM JICHET
B) IOJIYYE€HHE OT OPT(dEess MaKCUMaIbHON JOXOIHOCTH;

I') IOCTpOEHUE OE3PUCKOBOTO MOPTQEIs.

Kakas xapakTepHcTHKa BBOAUTCS B TCOPUU OOJIMTaIMOHHOTO TOPTQEIIS VI OTPAKCHHS pACHpPedeeHUs 60
6pemMeHUu KYROHHBIX CyMM U HomuHanra?

a) oKK1aeMasi JIOXOJHOCTb;

0) 0)KUJAEMBI CPOK TTOTAIICHUS TOPTQES;

B) IFOpAITHS;

T') OKUJIAEMbIN CPOK OKYITaeMOCTH MOPTQeEIIst 00IHUranuid.

Y nopmepensa oonuzauuii umeromcs HecKoIbKO XapaKmepucmukK, Ompaxcaoumux 6030eicmeue epemeru
Ha napamempuvt nopmepensn - cpok nozawenusn T; owpayua D; uneecmuyuonnwiii 2opuzonm I. Ilpu
6bINOJIHEHUU KAKO20 YCI08USL CHUMAEM CSl, YMO ROpmheib UMMYHUIUPOBAH?

a)D=T;
0)T=T;
B)D =T;
r)D=2T

Kaxue u3 nepeuucnennvix nHusce cmpamezuiecKux yeseil MoyHcen npeciedoeams YacmHbvlil UHEECHOP,
dopmupysa nopmepensv oonuzayui?

a) MOCTPOCHKE OE3PUCKOBOTO MOPTHETS;

0) peryanpoBaHue IEHEKHOW MacCHhI;

B) [TOJIyYEHHE BBICOKOTO JI0X0/Ia 32 CYET JUBUJICHIHBIX BBIIIAT U POCTa KYPCOBON CTOMMOCTH;

T') IOJIy4YeHHE CTAOWIIBHOTO U BBICOKOTO JIOXO/IA.

Hueecmop Kynun no Homunany odauzayuio A co ciedyromumu xapaKkmepucmukamu: oonuranus A:

Mn = 1000 py6ueit; Ct =5% ;i =5% ; T =5 ner MoaudunupoBanHas aroparius 3Toi obnuraiuun MD =
4,33 ropa.

Ecnu mon Bo3aeiicTBHEM PBHIHOYHOW CHUTYyallMd JOXOJHOCTh K TOTAIIeHHI0 MOBBICUTCA a0 5,1%, To Kak
W3MEHUTCS TIPU STOM LIeHa OOIHUranuu?

a) octa”eTcst 6€3 N3MEHEHUS;

6) moBeicuTcs Ha 0,1 %;

B) nonusurcs Ha 0,433%;

r) noBbicutcs Ha 0,433%;

n) cauzutcs Ha 0,1 %.

Hmeromces 06e od1uzayuu ¢ 00UHAKOSHIMU CPOKOM NOZAUEHUA U 00XOOHOCMbIO K nOZauieHur. Y nepeoii
oonuzayuu Kynounasn cmaexa Ct = 5%, a y emopou Ct = 10%. V kaxoit uz oonuzayuit éonamuibHocms
uenvl goviie?

a)y NepBoi;

0)y BTOpOIi;

B) Ha 3TOT BOIIPOC HEJB3Sl 1aTh OAHO3HAUYHBINA OTBET;

T') BOJIATUJIBHOCTH 1I€H OJIMHAKOBA.

B uem cocmoum paznuuue merncoy onyuonamu Ha ROKynKy u ONUUOHAMU HA RPOOaxcy?

a) BiIaJieNiel] OMIMOHA Ha MOKYNKY MMeEEeT MpaBO KYMUTh OCHOBHOE CPEACTBO MO IIEHE pealn3aluu, a
BJIa/IeJIeI] ONIIMOHA Ha IPOAAXY - MPOJaTh OCHOBHOE CPEJCTBO MO LIEHE Pean3alliu;

0) mpojaBel] OMIIMOHA HAa TOKYIKY MMEEeT MPaBO KYMHUTh OCHOBHOE CPEACTBO MO IIEHE pealu3allid, a
MpoJaBel] OIMMOHA Ha MPOAAXY - IPOJaTh OCHOBHOE CPEJCTBO MO 1IEHE pealln3alliu;

B) 9TH OMIIMOHBI HUYEM HE OTIUYAIOTCS;

T') ONIMOH Ha MOKYIKY UMEET OrPaHUYEHHBIN CPOK CYIIECTBOBAHUS, a OMIIMOH HA MPOJAXKY - HET.

B onyuonnoii coenke nozuyuu noKynamens u npooasya OnyUoHa paziuiHl:
a) HeT, TaK Kak 00a MoJy4yaroT OMIIHOHHYIO MPEMHUIO;
0) Ia, Tak KaK MOKYIAaTeIb OMIIMOHA JOHKEH UMETh JINLICH3HIO, a TPOJABeIl - HET;



47.

48.

B) Jla, MOCKOJIbKY MOKYIaTedb ONLKMOHA MMEET MpaBO M peajln3oBaTh, U HE PEaIM30BHIBATH OMIIMOH, a
poJaBel] 0053aH COBEPUINTH ONMIIMOHHYIO CHIETIKY;

B) Ja, MOCKOJIbKY IPOJABEI] OINIMOHA UMEET MPaBO M peaiu30BaTh, U HE PEATU30BBIBATH OIIMOH, a
MOKYTaTeIh 0053aH COBEPIIUTH ONIIMOHHYIO CIIEIKY.

Hneecmop 27.09.2005 2. kynuna 3a 500 pyé. onyuon na noxynky 100 akyuii ¢ yenoi peanuzayuu onyuona
PE = 26 pyo. Pvinounasa yena akyuit ¢ smom momenm owvina 20 pyonei. Cpok 0OKOHYAHUA ONYUOHA
10.02.2006 2. Echu enadeney onyuona peanuszoean onuyuon 12 aneapsa 2006 zo0a, mo Kk Kkakomy muny
OnYUOHA e20 Ha0o omuecmu?

a) TUCKOHTHOMY;

0) eBpoOIIECiCKOMY;

B) aMEPHUKAHCKOMY;

T') OT3LIBHOMY.

Hneecmop 27.09.2005 2. kynuna 3a 500 pyo. onuyuon na noxkynky 100 akyuii ¢ yenoii peanuzayuu onyuoHa
PE = 26 pyo. Peinounasa uena axyuii 6 ymom momenm ovina 20 pyo. Cpok oKonuanus onyuona
10.02.2006 2.

25.10.2005 r. nena akumii nogHsack 10 35 py6. Ecnu Bagenen onunona 6yAeT peain30BbIBaTh €ro B 3TOT

JIeHb, KTO, KOMY U 10 KaKoi IieHe Oy/ieT IpoAaBaTh aKIuu?

49.

50.

51.

52,

53.

54.

a) MpoJiaBaTh OyAET SMUTEHT OMIIMOHA BIIa/ICTIbILy OMIIMOHA 10 1eHe 26 pyo.;
0) mponaBaTh OyAeT BIajemel] ONlMOHa SMUTEHTY OMIIMOHA 110 1ieHe 35 pyo.;
B) MPO/IaBaTh OYJET SMUTEHT OMIMOHA BIAAEIbIly OMIIMOHA O LieHe 35 pyo.;
I') MpojaBath OyAET BiIajelel ONluoHa SMUTEHTY OMIIMOHA 10 IieHe 26 pyo.

Hneecmop 27.09.2021 2. kynun 3a 500 pyo. onyuon na noxynky 100 akyuii c yenoi peanuzayuu onyuona
PE = 26 py6. Peinounaa uena axkyuit ¢ smom momenm ovina 20 pyo. Cpok okonuanus onyuona
10.02.2006 2.

KTo0 1 kakyro cyMMy MOJYYUT B MOMEHT COBEpPILICHUS JAaHHOM C/IEJIKHU, KaK HAa3bIBAETCsI 9Ta cyMMa?

a) mponasel, 500 py0., Ha3bIBAETCS KYIIOHHOW BBITLIATOM;

6) mponasert, 2600 py0., Ha3pIBa€TCSA OMIIMOHHON MTPEMHUEIA;

B) mokynarteinb, 2000 py0., Ha3bIBaeTCs ONIIMOHHON TIPEeMUEH;

r) npoaaset, 500 py0., Ha3bIBaETCS ONMLIMOHHON TPEMHUEH.

Hneecmop asnaemcea npooagyom onyuona Ha npooarcy. B kaxom ciyuae on nonyuum eviuzpviut - npu

CHUMICEHUU U1 NOGBIEHUU UEHbL OCHOGHOU aKyuu?

a) MOBBIIIICHUY;

0) MOHIKEHUH,

B) 9TO OTIPENENSIETCS TTO3UIHEH MOKYIATeNs OMIMOHA;

T') Ha BOIIPOC HEJIB3s1 1aTh OJHO3HAYHBIA OTBET.

Cnpaseonueo nu ymeepiicoenue, umo 6 odujem ciyuae puck nopmghens o3Hauaem KaxK 603MONHCHOCHb

nomeps, maK u 6epoOAMHOCIYb NOJIYUUMD O nopmhens pe3yiomam, nPeeoCxo0AUUIL 0xcudaemulii?

a) HeT, B O0IIeM cllyyae TaKOi pUCK CBsI3aH JMILIb C BO3MOKHOCTh IMOTEPh OT MHBECTUPOBAHUS B
nopTQens;

0) na;

B) J1a, HO TOJIBKO JUIS XOPOILIO TUBEPCU(HUIIPOBAHHOTO MOPTQEs;

) J1a, HO TOJBKO MPH OLIEHKE CUCTEMaTHYECKOTO PHUCKA.

Moosicno nu ymeepicoams, UMmMO PUCK XOPOUIO OueepCuPuUUUPOsannozo nopmdena aensemcs

npaKmuuecKku mobKo cucmemamuyeckum?

a) 1a;

0)Her;

B)/1a, HO TOJIBKO €CIIU MOpThenb GOPMUPYETCS U3 aKIHiA TPOMBIIIICHHOTO MPEIITPUSTHUS;

I) 71a, HO TOJIBKO MPH GOPMHUPOBAHUY MOPTQEIIs Ha ATUTENbHBIN CPOK.

Ecnu puck nopmdhens onpedensemcsa 603M0)HCHbIM UMEHEHUEM HAI0208bIX CHIABOK, MO MAKOU PUCK

MOJICHO CUUmMamy:

a) UHTEPBAJIbHBIM;

0) HECHCTEeMAaTHYECKUM;

B) CUCTEMATHUYECCKUM;

I') MHTETPaJIbHBIM.

Moostcem nu ungpaayun 6030eiicmeosams Ha puck nopmehensn?
a) HeT, MOCKOJIbKY TpU WHOISAIUH IEHBI BCEX aKIUK MOpTQest U3MEHSIOTCS Ha OJJUHAKOBYIO BETUUHHY;



0)/1a, HO TOJIKO €CJIH IO aKIUSAM MOPTQEis JOTKHBI ObITh BHIIIJIAUEHBI TUBUICH/IBI;
B)J1a, M 3TO OTHOCUTCS K COCTaBIISIOIINM CUCTEMATHYECKOTO PUCKA;
T)J1a, 1 3TO OTHOCHUTCS K COCTaBJISIFOIIMM HECUCTEMAaTHUECKOT O pUCKa.
55. Ecnu osxcuoaromen pe3kue Konedanus npoyeHmHol CMmaeKu, mo Kakou u3z nopmdeneit o6yoem oonee
PUCKOBBIM - nopmpeny akyuit unu nopmehenv oonuzayuir?
a) mopTdeb aKInii;
0)mopTdens odauranuii;
B) X PUCK OJJMHAKOB;
') U'3MEHEHUS MPOLIEHTHOM CTaBKHM BOOOIIE HE BO3/IEHCTBYET HA PUCK MOPTQers.
56. Kakoit puck moxcno cuumams cucmemamuyeckum?
a) I0JII0 pUCKa, YCTPAHUMOIO IyTeM JAUBepcUudUKaIim;
0) 10110 pUcKa, HE YCTPAHUMOTI'O ITyTeM JAuBepcUUKALINH;
B) JIOJIIO PHCKA, ONPEEIISIEMOr0 AUCIIEPCUEH CITydyalHOM OMIMOKY;
T') JOJIO PHUCKA, 3aBUCSIIETO OT TUCIIEPCUN HOPM OTJa4d aKIHi mopTdes.

S7. «llymem ousepcugpuxayuu moxcno céecmu puck nopmepensa k nyawy». Coenacnul 1u Bol ¢ smum
ymeepocoenuem?
a) a;
0)3TO ompeaenseTcs CTENEeHbI0 KOPPETMPOBAHHOCTH JIOXOIHOCTEH akuuid mopTders;
B)3TO MOXKET OBITh TOJBKO B TOM CIIydae, €CIIU PUCK PRIHOYHOTO TTOpT(ens Oy1eT paBeH HYIIIO,
r) quBepcuuKaIys BOOOIe HE BO3ICHCTBYET Ha PUCK MOPTQEIIs.
58. Kakomy nopmdghento oov1uno npucyuwy om3wvléHout puck?
a) mopTeto aKIui;
0)mopTdemnto odmranui;
B) HOPT(EITo ONMIUOHOB;
r) noptdeinto GprrouepcoB.
59. Moostcno nu chuzumey cucmemamuieckuil puck nopmdhensn nymem cmpaxosanus pucka?
a) HET, 9TOT PUCK BOOOIIIE HENIb3s1 CHU3UTH;
0)CTpaxOBaHUIO MOAJICKHUT TOJIBKO HECUCTEMAaTUYECKUI PUCK;
B) J1a;
T') 1a, HO TOJIBKO €CJIH MOpT(dhens XOpomio AUBepCH(HUITTPOBAH.
60. Kakoii u3z nepeuucinennpix Hux3#ce CROCO008 CHUNCEHUA PUCKA MOHCHO UCHONBb306AMD NPU
nopmdenvnom uneecmuposanuu?
a) XeKUPOBAHUE;
0) pactipeniesieHue pUCKa BO BPEMEHHU;
B) NACCUBHBIN CIIOCOO yMmpaBiieHUs! HOpTQeneM;
I') CTPaxOBaHMUE;
1) BCE TIEPEUYMCIIEHHBIE CITOCOOBI

Kpurepun onenuBanus:
Maxkcumym 40 6amnoB. Bapuant conepxut 40 3aganuii. Pemenne kaxoro 3ajanus oleHuBaercs B 1 6am.

. 32-40 6ayI0B BBICTABIISACTCS, €CIIA 00yYArOMIUIACS OTBETHI paBmiibHO Ha 84-100% 3amaHwuii Tecta;
. 26-31 6amnoB, ecnu oOydaroluiicss OTBETUII MPaBUIIBHO Ha 67-83 % 3am1aHuii;

. 20-25 6annoB, ecinu 00yyaromuiicss OTBETHII paBUIIbHO Ha 50-66% 3anaHuii;

. 0-19 6annoB, ecnu obyvaromuiics OTBeTHI MpaBuiIbHO Ha 0-49% 3amanuit

TeMBbI TOKJIA10B



10 AUCHUIIIINHE «HHBCCTI/IHI/IOHHEUI ACATCIIBHOCTD OaHKOBY

(HauMEHOBaHHUE AUCUUILTIHBI)

['ocymapcTBEHHOE peryIMpOBaHUE NHBECTUIIMOHHOM JIEITEIBHOCTH B PO.
HuBecTUIIMOHHAS TPUBIIEKATETFHOCTD (DMHAHCOBBIX MHCTPYMEHTOB.

Puck nHBecTHpOBaHUs B IIEHHBIE OyMaru U MEphbl €ro CHIKEHUSI.
KonnuecTBeHHas 1 kKaueCTBEHHAs! ONPEACICHHOCTh HMHBECTUIIMOHHOTO PUCKA.
Crennduka popmupoBaHus MOPTQeEs U3 roCyAapCTBEHHBIX IIEHHBIX OyMar.
[IpaBoBbIE U OpraHMU3allMOHHBIC ACTIEKTHI MTPUBJICUEHHS MTOPTQEIbHBIX HHBECTHUIIHIH.
HNuoctpanubie nopTdenbHbIe HHBECTUIINU.

dopMHUpOBaHUE BEKCETBHOTO MOPTQEs.

. [HopTdens u3 onuKroHOB U ero crenuduka.

10 [IpuMeHeHre ONIIMOHOB VISl CHIDKEHHS prcKa (PMHAHCOBBIX MHBECTHUIIHMM.

11.Ponb prouepcHBIX KOHTPAKTOB B UHBECTUIIMOHHOM JIEATETLHOCTH.
12.MexnyHapoaabie mopTdebHbIe HHBECTUIINH.

13.MuBecTULIMOHHBIN TOPT(HENb KOUIEKTUBHBIX HHBECTOPOB.

14.TlopTdenbHOe MHBECTUPOBAHNE NHBECTULIMOHHBIX (DOHAOB U KOMIAHUIA.
15./luHamMuka MEeXTyHaApOAHBIX TOPT(HETbHBIX NHBECTHLIHM.

16.ITopTdenbHble HHBECTULINN HA PA3BUBAIOIINXCS PHIHKAX.

17. luBepcudukanysi THBECTULIMOHHBIX MOpT(denel Ha MEeXTYHAPOIHOM YPOBHE.
18.Puck MexayHapOAHBIX MOPTHETHbHBIX HHBECTUIIUN.

19.1TaeBsie (hoHABI HA POCCUKICKOM PAaHKE IIEHHBIX OyMar.

20.ITpenmochuIKy 1 METO/IBI TEXHUYECKOTO aHAIM3a Ha PHIHKE IIEHHBIX OyMar.
21.ITpennochbUIKy 1 METO/IbI (PYHIAMEHTAILHOTO aHaJIN3a Ha PhIHKE LIEHHBIX OyMar.
22 .BrnusiHue nHPOpMalMOHHON acUMMETpHUH Ha 3()PEKTUBHOCTh PhIHKA IIEHHBIX OyMmar.
23.Teopust apOUTPaKHOTO 1IEHOOOPA30BaHU Ha PHIHKE IICHHBIX OyMar.

24 .ITpuMeHeHne SKCIEPTHBIX METOJIOB JIJIsl OLIEHKH MHBECTUIIMOHHBIX PUCKOB OaHKa.
25.1TpobneMbI oOpatiieHust Ha PrIHKE KPEIUTHBIX JEPUBATHBOB.

CoNoORrLDdDE

Kpurepuu onenuBanus:
Maxkcumym 10 6amnoB

-10 G6anoB BhICTaBIIAETCS 00YYaOLIEMYCsl, €CJIM U3JI0KEHHBIH MaTepHual pakTUUECKH BEPEH, BBISBIECHO
HaJIM4Yue TIyOOKUX HCUEPIbIBAIOIIMX 3HaHUN B 00bEMe N3YYEHHON TEMbI, TPAMOTHOE U JIOTHYECKH CTPOHHOE
U3JI0KEHHE MaTepuaa, JaHbl MOJPOOHbBIE OTBETHI HA BOIIPOCH! AOKIAUUKY. PaboTa nmMeeT 3akOHUEHHBIH,
caMoCTOSITeNbHBIN xapakTep. OpopmileHnEe COOTBETCTBYET TPEOOBAHUSIM.

- 8 0auI0B BBICTABIISAETCS O0yUaIOLIEMYCS, €CIIM U3JI0KEHHBIM MaTepuall (aKTHUYECKU BEPEH, BBISIBICHO
HaJINYME TBEPJBIX U JTOCTaTOYHO MOJIHBIX 3HAHUH B 00beMe N3y4YE€HHOH TeMBbl, TPAMOTHOE M JIOTHUECKU
CTPOWHOE M3JIOKEHHE MaTepHaa, JaHbl OTBETHI HA BOMIPOCH JIOKJIATInKy PaboTa mmMeeT 3aKOHUCHHBIH,
caMOCTOSITeNbHBIN Xapakrep. OdopmileHHEe COOTBETCTBYET TPEOOBAHUSIM.

- 6 0aJIOB BBICTABIIICTCH 06y11a101ueMycsl, €CJIM MaTC€pHrall U3JIOKEH BCPHO, HO HEAOCTATOYHO ITIOJIHO,
HUMCIOTCA HCAOCTATKH B JIOTUKC U ITOCIICAOBATCIIBHOCTH U3JIOKCHUSA MAaTCpUajid,JaHbl OTBECTHI HC Ha BCC
BOITPOCHI JOKJIAAYUKY, UMCIOTCA HCI0YCThHI B O(l)OpMJ'IeHI/II/I

0 OammoB BBICTABISETCS OGy‘I&IOH.ICMyCH, €CJIM MaTCpural c1a00 CBs3aH C TCMOf/'I, IIpHU HAJTMIHUU pr6LIX
omunoOoK , HCTOHUMAaHUs CYIIHOCTH HU3J1aracMoro BOIpoca, HCYBEPCHHOCTU U HETOYHOCTH OTBETOB. Pa6ota
nUMECT HeBaKDH‘-IeHHLIfI, HECaMOCTOSTEIbHBII XapaKkTep, MPUCYTCTBYCT IJIaruat



JenoBast wurpa

IO AMCHUIIIINHE ((I/IHBGCTI/II_[I/IOHHEUI ACATCIIBHOCTD OaHKOB»

(HauMEHOBaHHUE AUCLUILTIHBI)

1 Tema (mpobsema, cUTyanus)

«DopmupoBaHre UHBECTUIITMOHHON MOJIUTUKU OAHKA B YCIOBUAX KPU3HCA»

B xommepueckoM GaHke co3/iaHo 3 pabouyuX rpyIIibl, KOTOPbIE JOJKHBI MPEIOKUTH COBETY
JUPEKTOPOB HOBYIO MHBECTULIMOHHYIO MIOJIUTUKY, PACCUMTAHHYIO Ha KPU3UCHBIE YCIOBUA. 3a
OCHOBY ITPUHUMAEMOM COBETOM JUPEKTOPOB WHBECTUIIMOHHOM TOJUTUKH JTOJDKHO OBITH
MIPUHSATO MPEJIIOKEHUE OTHON U3 TPYIII, TaK K€ MOTYT OBITh HCTIOJIB30BAHBI OT/ICTHHBIC
AJIEMEHTHI MHBECTUIIMOHHOM TOJIMTUKH JIPYTUX TPYIIL. B 00CyKIeHnn albTepHATUB Ha COBETE
JTUPEKTOPOB OaHKa y4acTHUe MPUHUMAIOT TAK K€ WICHBI padOUUX TPYIII, HO IIPU ITOM PEILICHUE
MIPUHUMAETCS COBETOM JUPEKTOPOB.

[IpenonaBarenb ONUCHIBAET XapaKTEP KPU3UCHBIX MPOLIECCOB, MPOUCXOIAIINX B
paccMaTpuBaeMblid IEPUOJ, TACT BBIACPIKKHU U3 JICUCTBYIONIEH B OaHKE MHBECTUIIMOHHOM
MTOJIUTUKH.

Kaxnas rpynia 1oKkHa BBIIOJHUTH CIEAYIOIINE 3a/1a4uu:

1. Ompenenutb OCHOBHBIE MPOOJIEMBI KPU3UCHOTO TIEPHO/IAa BPEMEHHU.

2. IlocTaBUTb LI€TM U 33]]a4H TTOJTUTHKU.

3. OmnpenenuTs KPUTEPUU OIICHKU PE3YJIbTATUBHOCTH MHBECTUIIMOHHON JIEATETLHOCTH.

4. 3anaTh TPUOPUTETHI B 00JIACTU UHBECTUPOBAHUS CPEICTB OAHKOM.

2 Tema (npo0JieMa, cuTyauus)

«CTuxuitHas ONTUMHU3ALUS TOPTPENS AKIUN»

MaructpanTsl pa30uMBalOTCS Ha 3 TPYIIBI, KaXaast U3 KOTOPBIX JOJKHA MMPOBECTU CTUXUUHYIO
ONITUMH3AILINIO TTIOPT(RENS, ¥ paCCUUTATh JOXOAHOCTh U PUCK MOIU(DUIIMPOBAHHOTO TMOPTQEIS.
B nanpHelimem npousBoauTces cpaBHeHHE 3()(PEKTUBHOCTH MOTYyUYEHHBIX MOPTQEneil.
[IpenogaBaTens gaet rpymnmnam JaHHBIE UCXOJHOTO MOpTdes, a Tak *Ke HHPOPMAIIHIO 110
JOCTYIHBIM J1JIs ”THBECTUPOBAHUS [IECHHBIM Oymaram (KypcoBas JUHAMMKa 3a Iepuon).
Kaxxnas rpymnmna 10KHa BBIOIHUTD CIIEIYIOIINE 3a/1a4H:

1. Ompenenuth COCTaB IEHHBIX Oymar mopTdens.

2. Onpenenuts CTPYKTypy HopTders.

3. Paccuurarh 10XOAHOCTH U PUCK CHPOPMUPOBAHHOTO MOPTHhEs.

[Tocne pemenus 3TUX 3a1a4 NPOU3BOAUTCA CpaBHEHHE 3()(PEKTUBHOCTU MOTYUYEHHBIX B
rpynmnax noprdenei.

Kpurtepuu oueHnBanus.
Maxkcumym 10 6amioB

10 GayioB - BhICTaBIIsACTCS 00YYAIOIIEMYCsl, €CJIU CTY/ICHT B MOJIHOM Mepe BIIaJeeT MaTepHaioM, IPUHSLIIT
aKTHBHOE yJacTHe B paboTe, rpyIia, B KOTOPOM OH y4acTBOBAJI, TOJIHOCTBIO IOCTHUTIIA TIEJIEH JeTOBOI UTPhI
8 0aI0B - BBICTABISETCS 00YYAIOMIEMYCsl, €CITU CTYACHT B 1I€JIOM OCBOUJI MaTepHall, MIPUHSIT aKTUBHOE
ydacTue B paboTe, T0IMyCTUII HECYILIECTBEHHbIE OIIMOKH, TPYIINa, B KOTOPOW OH y4acTBOBaI, JOCTUIIIA LEIel
JI€JI0OBOY UTPBI

6 6aJUIOB - BBICTABIIAETCS O0YYAIOLIEMYCS, €CIIH CTYACHT B IIEJIOM OCBOMJI MaTepHall, MPUHSI y4acTHE B
paboTe, UMETUCh HEeJI0UEThI, UCIIPABIIEHHBIE MTOCIIE UX YKa3aHus, TPYIINa, B KOTOPOH OH y4acTBOBAJL,
YaCTUYHO JOCTHUIJIA LIEJIEH JEI0BOU UTPbI



0 6 — BbICTaBIIsIETCS OOyUaIOIIEMYCs, HE IPUHUMABIIEMY Y4acTHs B pa0oTe,Wid TpyIIa, B KOTOPOi OH
y4acTBOBaJI, HE JIOCTUTJIA LIEJIEH 1€TOBOM UTPhI

IlepeyeHb IMCKYCCMOHHBIX TeM JIJIs1 KPYIJIOT0 CTOJIA

110 AN CHUIIJINHC «HHBGCTI/IHI/IOHHEUI ACATCIIBHOCTD OaHKOBY»

(HauMEHOBaHHUE AUCIHUILTHHBI)

1. Beibop Moaenu yyacTusi pocCUMCKUX OaHKOB B onepanusax Ha PI[b.

IIporpamma nposeaeHust

OcCHOBHBIE YYaCTHUKU KPYTJIOTO CTOJIa BHICTYMAIOT C COOOIICHUSIMU Ha TEMY MOJEJIel PhIHKA
IEHHBIX OyMar 3apy0OexkHbix ctpaH (BenukoOopuranuu, ®pannuu, Kananel, ABcTpanuu,
SAnonun, Kutas u np.). [locie 3Toro octajibHble y4aCTHUKH CTapatoTcsi 000CHOBAThH Hanbosee
IPUEMIIEMYIO MOJIEJIb JIJIS POCCUICKOTO PbIHKA, UCXO/I U3 OMCAHHOTIO PAHEE OCHOBHBIMU
YYaCTHHUKAMHU KPYTJIOTO CTOJIA 3apyOEKHOIO OIBITA.

Kpurepuu oneHnBanus:
Maxkcumym 10 GannoB

10 OayioB - BBICTABIIIETCS O6y‘laIOH_[CMYCH, €CJIn CTYACHT B MOJHOM MCPC BJIAJCCT MATCPHATIOM, IIPHUHAI
AKTUBHOE y4acTHE B pabOTEe , YBEPEHHO BBICTYIAET, YACPKMBAET BHUMAHKE ayUTOPHUH, (HOPMYIUPYET U JOHOCHUT JI0
ayJUTOPUH COOCTBEHHYIO MO3UIUIO, apTYMEHTHPYS e

8 6aIoB - BHICTABIISIETCA 00y4YaIOIIEMYCsl, €CJIU CTYJEHT B 11€JIOM OCBOWJI MaTepHall, IPUHSII aKTUBHOE yJacThe
B paboTe, JOMyCTHIT HECYIIECTBCHHBIC OTMOKH, apryMEHTHPYET COOCTBEHHYIO TIO3UIIHIO HEJIOCTATOYHO SICHO

6 6aJUIOB - BBICTABIISIETCS 00YYAIOIIEMYCSl, €CIIM CTYICHT B LI€JIOM OCBOMJI MaTe€pHall, IPUHI ydacTHe B pabore,
MMENNCh HEJJOUETHI, UCIIPABJICHHBIE TI0CIIE UX YKAa3aHUS

0 0aymI0B — BEICTABIISICTCS 06yqafomeMyc>1, HC IPUHUMABHICMY Y4aCTHUS B pa60Te

3agaum

IO AMCHUIIJINHE «I/IHBCCTI/IHI/IOHHaH ACATCIIBHOCTD OaHKOB)

(HaI/IMCHOBaHMe Z[I/ICLII/II'[J'H/IHI)I)

3amaua 1. MuBectop 01.12 1. popmupyer noprdens u3 npyx akuuii A u B. Llens! akinii
MEHSUIMCH CIEAYIOUIIM 00pa3oM:

[erni 01.09 01.10 01.11. 01.12
aKun
Pa (py6.) 31,6 29,8 34,3 38,0
Ps (py6.) 41,4 42,6 44,8 48,0

NuBectop o0weaunmn B moptdens 30 akmmit A u 20 akuwmii B. Uemy paBHa oxumaemas
JIOXOHOCTD U JUCIIEPCHS TAKOTO MOPTQhest?



3amaua 2. MaBectop dhopmupyeT noptdens u3 4 akiuid, TEKYIIHEe PHIHOYHBIC IIEHBI KOTOPHIX
COCTaBJISIIOT:

Pa =10 py6., Pb =11 py6., Pc = 12 py6., Pd = 13 py0.,

[To oKOHYAHMH XOJIMHIOBOTO TIEPHO/Ia IICHBI aKIIMi cocTaBWIM BeianuuHbl: Pa = 11,6 py0., Pb
= 11,84 py06., Pc = 14,2 py6., Pd = 12,54 pyO0.,

Ecnu unBectop 06benuuun B noptrdens 5 akiuit A, 10 akuwmii B, 15 - C, 20 - D, To yemy paBHa
JOXOJHOCTh JAaHHOTO mopTdens?

3amada 3. Merotcs e akunu A U B, T0X0JHOCTH KOTOPBIX MEHSUTHCH TI0 IIIaraM pacuera
CICAYIOIIMM 00pa3oMm:

A 0,09 0,14 0,09 0,01
B 0,05 0,06 0,09 0,07

WHuBecTop HaMepeH HalpaBUTh Ha MOKYIKY akiuu A momo Wa =0,3, a Ha akuuio B gomo Wh =
0,5 cBOMX HayaJIbHBIX MHBECTUIIMOHHBIX 3aTpaT. OCTAIbHYI0 YacTh OH XOUYeT HANpaBUTh Ha
pUOOpETEHHE €Ille OJHON aKIIMKU U Ha OCHOBE TpexX akuui chopmupoBats noptdens. Mmerores
JIBE aJIbTEPHATUBBI:

0,08 0,09 0,01 0,06

D 0,12 0,11 0,04 0,09

Kakyro akuuro sydiie 106aBuTh B mopTdens?

3anaua 4. Onpeaenutb KoBapuanuu U KodQPUITUEHT KOPPEISAIUU J0X0IHOCTH akiuii A u B,
JIOXOJTHOCTH KOTOPBIX MTPUBEICHBI HUKE:

A

0,05

0,04

0,02

0,10

B

0,06

0,08

0,01

0.07

3anmava 5. B TaGnuie npuBeneHsl JaHHBIE 00 U3MEHEHUX 32 MOCJICTHUE TPH ro/ia TOXOAHOCTH
I'm «PBIHOYHOTO MOPTQENN», a TAKIKE TOXOAHOCTH I, U Iy akiuil pupm A u B:

I'on I Iy 'm

2009 0,10 0,08 0,14
2010 -0,08 0,09 0,06
2011 0,04 0,02 0,03

AKIIMY KaKOW KOMIIaHUM 00JIe€ YYBCTBUTENbHBI K KOJIeOaHUsIM phIHKAa? OOOCHYHUTE.

3amaua 6. Uemy paBHa MOAUUITMPOBAHHAS AFOPAIUSA OOIUT MK, UMCIOIICH CIICAYOIIHEC
xapaktepuctuku: My=1000 TrIC. pyosieit; Ci=5%; T=3 net; 1=4%, ecnu HauncieHue
MIPOIICHTHBIX CYMM ITPOM3BOIUTCS OJIMH pa3 B rox? [IpeacTaBum, 4TO ppIHOYHAS CTaBKa
MPOIIEHTa U3MeHUIach 10 4,5%, Kak U3BMEHHUTCS Kypc 00Iuranuu?

3anaya 7. AKIMOHEpHOE OOLIECTBO MPOBOAUT MPEICKa3yeMYIO AUBUICHIHYIO MMOJIUTUKY.
Pa3mep auBuaeHa HAa IPOTSKEHUH BCETO MEPHOJIa CYIIECTBOBaHMS KOMITaHUU cocTaBisieT 500
(GbyHTOB CTepaMHroB Ha akiuio. HopmanbHas BearunHa JOXOAHOCTH /7Sl BJIOXKEHHSI B LIEHHbIE
OyMaru ¢ aHaJIOTMYHOM CTeneHblo pucka coctapisieT 10 %. Onpeaenuts MPOTHO3HBIN Kype
aKIum.



3anaya 8. Mimerotcs nBe obauranun HomMuHanbHOM crouMocThio 1000 Thic. py0., y nepBoi
Ct=6% u T=5 nert, y Bropoii Ct=4%, T=10 net. [Ipu Tekyieil 10XOAHOCTH K MOTAIIECHUIO
r=6% nroparus nepBoit oosmranuu D1=4,393 rona, a Bropoii - 8,129. Eciu naBecTUITMOHHOM
HEepUO/J] TOCTUTAET 6 JIeT, TO B KAaKUX MPONOPIHIX HAJ0 B3SATh 3TH OOJUTaI[IH, YTOObI
MMMYHHU3UPOBATh MOPT(henn?

Kpurepun oueHuBaHus:

Maxkcumym 20 6amios.

20 6anIoB —BBICTABIISIETCS 0OYUAIOIIEMYCs, €CIIH BCE 3a/IaHHsI PELICHbI BEPHO, BHIBOJIbl 0OOCHOBAHHBI;

16 GaioB - BBICTABIIACTCSL 00YUAIOMIEMYCSI, €CJIH €CTh HECYIIIECTBEHHBIE OITMOKH, HO B IIEJIOM 3a/IaHUS
pEIIeHbI BEpPHO, BHIBOJI B JOCTATOYHOM CTENEHU 00OCHOBAH;

12 GanoB — BBICTaBIsAETCA 00yUaIOMIEMYCsl, €CITU 3a/1aHUs PEIIEHBI C OMMOKaMH, UCTIPABICHHBIMU TIOCIIE
JIOTIOJTHUTEIBHBIX BOIIPOCOB, BHIBOJ HEJOCTATOUYHO MOJIOH

0 6annoB — BBICTaBIsIETCS] 00YYAIOIIEMYCSl, €CITU 3aJJaHHs HE PEILICHBI

TeMbl MHAMBUAYAJIbHbIX 32JJaAHUN
10O AUCHUITJINHEC HHBeCTI/II_[I/IOHHaH ACATCIIBHOCTD 6aHKOB)

1. Pa3paboTaTh makaThl JjIsl PaCKPITUS MOHATUIHOTO ammapara, CTPYKTYPHBIX B3aUMOCBSI3Ei
KaTeropui 1 OCHOBOMoOIararoux Gopmyl mo guciurinbe: « THBeCTUIIMOHHAs
eI TEIIbHOCTH OAHKOBY.

OnucaHue 3a/1aHus/TIPOEKTA
Pa3paboTka MeTOIMYECKUX MAaTEPUAJIOB 110 JAHHOMY KYpCY.

TpebGoBanus k 0pOPMIICHUIO 3a/IaHUS/ TIPOEKTA:
[Tnakater 10mKHBI OBITH OdopMITeHbI Ha ucTax Al. Bee Hanmucu qOMKHBI ObITh YUTAEMBI C
paccTosiHUs 3 METPOB.

Kpurepuu onennBanus:
Maxkcumym 10 6anos.
10 Gay10B —BbICTaBIISIETCS 00yUAIOIIEMYCSl, €CIIU CTYJEHT NMPaBUIHHO ONPEAETNIT KIIFOUEBbIE TOHATHS,
B3aUMOCBS3H U (POPMYIIBI TEMBI, O(OPMIIT IIJIAKAT B COOTBETCTBUH C TPEOOBAHUIMM;
8 06aJIoB - BHICTABIISIETCS 00YYAIOIIEMYCSI, €CJIM  €CTh HECYIIECTBEHHbIE OIIMOKN B O)OPMIICHUH ;
6 6aJUI0B — BBICTABIISIETCS] 00YYAIOLIEMYCS, €CIIM  CTYAEHT HEJOCTATOYHO MOJIHO OTPa3uJl KIIFOYEBbIE
TIOHSATHS, B3aMMOCBSI3U B (HOPMYJIBI
0 6an110B — BBICTABIIAETCS 00YJAIOMIEMYCsl, €CIIN CTYICHT HEBEPHO ONPEIENINIT KIFOUEBBIC TOHATHS,
B3aMMOCBSI3U U (hOPMYJIBI TEMBI, OOPMMUII IJIAKaT C HApYIIEHHEM TpeOoBaHUM

3. MeToAM4YeCKHe MaTepHUaJIbl, ONpeAe/IAIIINe NPOoLeAypPbl OlleHUBAHUS
pe3yJIbTaTOB OCBOEHHUS 06pa30BaTE/JIbHOM MPOrpaMMBbl.

[Tporieaypsl OLICHUBAHUS BKJIIOYAIOT B ¢€0s TEKYIIUI KOHTPOIIb U MPOMEKYTOUHYIO aTTECTAIIHIO.

Tekymuii KOHTPOJIb YCIIEBAEMOCTH TMPOBOJUTCS C HCIOJB30BAHUEM OIEHOYHBIX CPEJCTB,
MPEJCTABICHHBIX B M. 2 JaHHOTO MNPHWJIOXKEHHs. Pe3ynbTaTbl TEKYHIEro KOHTPOJA JOBOIATCS 10 CBEIACHUS
CTYZICHTOB JI0 IPOMEKYTOUYHOM ATTECTAlHH.



[IpomexyTouHas aTTecTanMs NPOBOAUTCS B hopMe 3ayera.

3aueT NMPOBOJUTCS MO PACHUCAHUIO NMPOMEKYTOYHOW aTTeCTaluU. 3a4eT IPOBOAMUTCA B NUCbMEHHOMU
dbopme. 3amaHue coaepKUT JABa Bompoca. [IpoBepka OTBETOB M OOBSBICHUE PE3YIbTATOB MPOU3BOAUTCS B
JIEHb 3aueTa. Pe3ynpTaThl aTTeCTallMU 3aHOCATCSA B BEAOMOCTb M 3aUYE€THYIO KHWKKY CTyJeHTa. CTyleHTbI, HE
MPOLIEIINE MPOMEKYTOUHYIO aTTeCTAlUIO MO TpapuKy CEeCCHH, JOJDKHBI JTMKBHUIUPOBATH 33aJ0JKEHHOCTH B
YCTaHOBJIEHHOM HOPSJKE.






IIpunoxenue 2
METOINYECKHUE YKA3ZAHHUA 11O OCBOEHUIO JUCIITUIIJIMHBI

«I/IHBCCTI/IHI/IOHHaSI ACATCIIBHOCTD OaHKOBY.

Y4eOHBIM TIJIaHOM MPEAYCMOTPEHBI CIASAYIOIINE BUIBI 3aHSITHIA:

- JICKIIUU

- IPAKTUYECKUE 3AHITUSL.

B X0[e NTeKIMOHHBIX 3aHATHI PACCMATPUBAIOTCS OCHOBHBIE BOIIPOCHI MHBECTUIIMOHHOMN
JEeSATENBbHOCTU OAHKOB , TAIOTCS PEKOMEHIAIMH ISl CAMOCTOSITEIbHON pabOThl M TOATOTOBKHU
K IPAKTUYECKUM 3aHITHUSM.

B xoje mpakTHYeCKHX 3aHSATUN YrayOJSIOTCA W 3aKPEIUISIOTCS 3HAHUSI CTYJEHTOB IO
pAly PpacCMOTPEHHBIX Ha JIEKIHUSIX BOMNPOCOB, PA3BUBAIOTCS HABBIKM AHAIUTUYECKOMN
pabOThI, MIPUHATHS YIIPABICHYECKUX PEIICHUH.

[Ipu MOATOTOBKE K MPAKTUYECKUM 3AHATUSAM KaXIbI CTYJICHT TOJKEH:

— U3YYHUTHh PEKOMEHJIOBAHHYIO YUEOHYIO JTUTEPATYPY;

— U3YYUTh KOHCIIEKTHI JIEKIUH;

— MOJITOTOBUTH OTBETHI HA BCE BOMIPOCHI MO U3yYAEMOU TEME.

B nmpomecce nNOArOTOBKM K  NPAKTUYECKUM  3aHSATUSAM  CTYICHTBI MOTYT
BOCHOJIB30BAThCSl  KOHCYJIbTALIUSMU ITPEMOJaBaATEIIS.

Bonpocel, HE paccMOTpPEHHbIE Ha JEKIUAX ¢ NPAKTUYECKUX 3AHATHAX, TOJKHBI
ObITb  W3Y4YEHBl  CTYyJIGCHTAaMH B  XOJI€  CaMOCTOSATEIbHOM  pabotel. KoHTpoIb
CaMOCTOSITEJIbHOU paboTHI CTYZIEHTOB HaJl y4deOHOM IporpaMMoN  Kypca
OCYIIECTBISIETCST B XOJ€  3aHATUM METOJOM TECTHUpOBaHMs. B Xome caMoCTOATENbHOU
paboThl  KaXIbI  CTyIEHT 00s3aH TPOYUTaTh OCHOBHYD W 1O  BO3MOXXHOCTHU
JNOTIOJTHUTENIBHYIO  JIMTEPATypy IO H3y4aeMOW TeEME, JOINOJHHUTh KOHCIIEKTHI JICKIIUI
HEIOCTAIOIINM MaTE€pPUAIOM, BBIMHUCKAMU W3 PEKOMEHJIOBAHHBIX NEPBOMCTOUYHUKOB.

CTyZleHT [OJDKEH TOTOBUTBCS K MPEACTOSMIEMY MNPAKTUYECKOMY 3aHATHIO 110
BCeM, O0O3HAYCHHBIM B paboyeil mporpaMMe JUCIUTIIMHBI BOITPOCAM.

I mOATOTOBKM K 3aHATHUSAM, TEKYIIEMY KOHTPOJIIO U IPOMEKYTOYHOM AaTTECTalluu
CTYJIGHTBI ~ MOTYT  BOCHOJB30BAaThCS DIEKTPOHHO-OMOIMOTEYHBIMH CHUCTEMaMH. Takxke
oOydJaroriecss MOTYT B3SITh Ha JOM HEOOXOAUMYIO JIUTEpaTypy Ha aOOHEMEHTE
YHUBEPCUTETCKONU OMOIMOTEKH WA BOCTIOIB30BATHCS YUTAIHHBIMU 3aJIAMH.

Memoouueckue pekomeHoayuu no n0020Mo6Ke K 0e10801 uzpe.

1.1 Tema (mpobJsiema, CUTyaIUA)

«DopMHUpOBaHNE UHBECTUITMOHHOMN MOJUTUKY OaHKa B YCJIOBUSIX KPU3HCA»

1.2 KoHuenuusi urpbl

B xommepueckom Ganke co3ano 3 pabounx rpyIibl, KOTOPBIC JOJKHBI PEJIOKUTH COBETY
JUPEKTOPOB HOBYIO MHBECTUIIMOHHYIO MOJIUTUKY, PACCUMTAHHYIO Ha KPU3UCHBIE YCIOBUA. 3a
OCHOBY ITPUHUMAEMOM COBETOM JUPEKTOPOB WHBECTUIIMOHHOM MOJUTUKH JTOJKHO OBITH
MIPUHSTO MPEJUIOKEHUE OJTHON U3 TPYII, TaK K€ MOTYT OBITh HCTIOJIB30BAHBI OT/ICTBHBIC
AJIEMEHTHI MHBECTUIIMOHHOM TOJIMTUKH JIPYTUX rpymi. B o0cyxaeHnn aabTepHATUB Ha COBETE



IUPEKTOPOB OaHKa ydacTHe MPUHUMAIOT TaK XK€ YJICHBI pa00OUUX TPYIII, HO IPU ATOM PELIECHUE
MIPUHUMAETCSI COBETOM JIUPEKTOPOB.
1.3 Poau:
- YYaCTHHK NIEPBOM paboueit rpymisl;
- YYaCTHHK BTOPOU paboyeil rpymnbl;
- YYaCTHHK TPEThei paboueil rpymisl;
- YJIEH COBETA TUPEKTOPOB.
1.4 Oxunaemblii(e) pe3yabTat (bI)
HoBas nHBeCTUIIMOHHAS MMOJUTHUKA HA KPU3UCHBIN IEPUOJ] BPEMEHU, paCCUMTAaHHAS HA
MUHHAMH3ALHUIO PUCKA MTPU TOAJEP>KAHUH IOCTATOYHOTO YPOBHS JOXOAHOCTH.
1.5 IIporpamMmma npoBeaeHus: U/WJIN METOANYECKHE PEKOMEHIAlliM M0 MOATOTOBKE U
NPOBECHUIO
[IpenonaBaresib ONUCHIBAET XapaKTep KPUZUCHBIX MPOLECCOB, MPOUCXOIAIIUX B
paccMaTpUBaEMBbIil TIEPHUO/, TaeT BBIACPKKH U3 ICUCTBYIONICH B OaHKE MHBECTUITMOHHOM
MOJIUTHUKH.
Kaxnas rpynia 1oKHa BBIIOJIHUTH CIEAYIOMINE 3a/1a4uu:
5. OnpenenuTb OCHOBHBIE MPOOJIEMBbI KPU3UCHOTO MEPUOJIa BPEMEHHU.
6. [locTaBUTH LI€TU U 33]]a4H TTOJTUTHKU.
7. Onpenenutb KPUTEPUU OIICHKU PE3YJIbTATUBHOCTH MHBECTUIIMOHHOM JESATEIHHOCTH.
8. 3amaTh NpUOPUTETHI B 00JIACTH MHBECTUPOBAHUS CPEACTB OAHKOM.
2.1 Tema (mpo6yeMa, cCUTyaNus)
«CTuxuitHas ONTUMHU3ALUS TOPTPENST AKIUN»
2.2 KoHuenuusi Mrpbl
MarucTtpaHnTsl pa30UBarOTCs Ha 3 TPYMIbL, KAKasd U3 KOTOPBIX JOJKHA MPOBECTU CTUXUITHYIO
ONTHUMH3ALHUIO MOPTQENs, U pACCUUTATh TOXOJHOCTh U PUCK MOAU(ULIUPOBAHHOTO MOPTQEIIS.
B nanpHeiiniem npou3BoauTcs cpaBHEeHNE 3 (PEKTUBHOCTH MOTYUYEHHBIX MOPTQENEi.
2.3 Poun:
- YYaCTHHMK NIEPBOM paboueil rpynisi;
- YYaCTHHK BTOPOM paboydeil rpymibl;
- YYaCTHHK TPETheH paboueil Tpymisbl.
2.4 Oxunaembliii(e) pe3yabTat (bl)
Poct 3¢ (hekTUBHOCTH MOTYyYEHHBIX TPYIIIIAMH MTOPTQEei.
2.5 IIporpaMmMa npoBeieHUs1 M/MJIA METOAUYECKHE PEKOMEHIAIMH 10 MOATr0OTOBKE H
NPOBEICHUIO
[IpenonaBarenp JaeT rpynmnam AaHHbIE HCXOIHOTO NOpTdes, a Tak xe HH(OPMAIIUIO MO
JOCTYIIHBIM /11 ”THBECTUPOBAHUS LIEHHBIM OyMaram (KypcoBasi IMHaMHKa 3a EPUOT).
Kaxxnas rpynmna qo/KHa BBIIOJHUTE CIEAYIOLIUE 3a/1a4uu:
4. OnpenenuTh COCTaB LICHHBIX Oymar nmoptdens.
5. OmnpenenuTs CTPYKTypy HopTderns.
6. PaccuuTaTh 10XOIHOCTH U PUCK CHOPMUPOBAHHOTO MOPTHES.
[Tocne pemenus 3TUX 3a/1a4 TPOU3BOAUTCS CPaBHEHHE d(PPEKTUBHOCTHU MOTYYEHHBIX B
rpynmnax noptdenei.
Memoouueckue pexomeHoauuu NO HANUCAHUIO OO0K1A008, mMPeOOCAHUA K

oghopmnenuio.

Tema nokiaga MOXET ObITh CHOPMYJIUPOBAHA CTYACHTOM CaMOCTOSITENIBHO MIPU YCIOBUU
COIJIACOBaHUs €€ C IpernojasareneM. B ciydae ecnu mokiaja 3aciylllaH Ha 3aHSITHH, TO OH
MMCbMEHHO He o(hopmiIsieTcsi, UHave ero 0(OpMIIIIOT B COOTBETCTBUU ¢ TpeboBaHusiMu Kadenpsi
K MUCbMEHHBIM paboTam. [Ipu 3TOM nHCT conepkaHus U pa30MBKa HA 4acTU HEOOSA3aTEIIbHBI.



Crucok nuTeparypbl J0JDKEH NpucyTcTBoBaTh. O0BbeM padoThl 10 10 cTpanuil.
Memoouueckue ykazanusa no no02omoexke u npoeeodeHuIo Kpy2iozo cmoJd.
[IpenonaBarens 3apaHee Ha3HAYaeT U3 YUCIA CTYACHTOB JOKJIAJAYMKOB U MOJEpPATOpA.

Kaxx1ip1il oKIaaurK J0JKEH BRIOpaTh CBOIO cTpany (kpome Poccun) 1 MOATrOTOBUTS J10 3aHATHUS

BBICTYILJICHUE MPOJAODKUTEIILHOCTHIO 10 7 MUHYT Ha TeMy «MoJienb pbIHKa IIEHHBIX OyMar B...».

Llenpr0o Kpyryioro croja sBIsETCA OOOCHOBaHHME HaubOoiee NPUEMIIEMOM  MOJAENN

(GYHKIIMOHUPOBAHMSI POCCUMCKOTO PHIHKA IIEHHBIX OyMar HCXOJs M3 3apyOekKHOTo ombiTa. B

OOCY>KJICHUH 110 UTOTaM Ka)KIO0T0 JJOKJIaJa MOTYT Y4acTBOBATh BCE CTYJEHTHI. 3a COOMI0ICHUEM

periaamMeHTa BBICTYIJICHHUS CIEAUT MojepaTop. B ero ¢yHKIMHM Tak k€ BXOJIUT MOJBEACHHE

UTOTOB KPYTJIOr0 CTOJa, KOTOPOE BbIpakaeTcs MO0 B (OPMYIMPOBAHUU OOIETO MHEHHS O

MOJIENIM PhIHKA LIEHHBIX OyMar B Poccun, In00 4eTKOM pa3rpaHMue€HUU Pa3HbIX MTO3ULIUNA CTOPOH.

KpurepueMm OLEHKH JOKIaIYMKOB, BBICTYMAIOMIMX B OOCYXKJIEHUSAX CTYACHTOB M MojepaTopa

SABJISIETCA CTENEHb MOHUMAHMS HCTOPUYECKUX, KYJIbTYPHBIX, OPraHU3AIMOHHBIX U MPOYUX

CXOJICTB ¥ OTJIMYUU NMPU PYHKIIMOHUPOBAHUY UHBECTUIIMOHHBIX PHIHKOB.

Memoouueckue yKkazanusa no 6bln0JHeHUI0 3a0aHU.

[Ipy BBINOJIHEHUU JAHHOTO BUJA 3aJaHUM CJIEAYET MOMHHTH, YTO OTBET JOJDKEH OBITh
MOATBEPKJEH pacueToM. [IpuBeTCTBYETCSl BBIOIHEHHE PACUETOB HECKOJBKHUMH CIOCOOAMHU.
Ecnu pacuer BBITIONHSETCS OJTHUM M3 BO3MOXKHBIX CIIOCOOOB, TO JOJKHA OBITH 0OOCHOBaHA €ro
PalMOHAIIBHOCTb.

Memoouueckue yKazanus no 6bIN0JTHEHUI0 UHOUBUOYAIbHBIX 3A0AHUIL.

JlaHHBIN BUJT 3aIaHU SIBIsIETCSI HEOOsA3aTEILHBIM JJIsSI BBINOJHEHUs. B nepByto ouepenb
OH PEKOMEHAYETCS Il MaruCTPaHTOB, UMEIOIIUX MHOTO MPOIYCKOB W/WJIM IJIOXHE OLIEHKH I10
ApyruM BujaM 3anaHuil. KoHKpeTHOe MHIMBUIYaJIbHOE 3a/laHHW€ BBIJAETCS MPErnojaBareneM
CTYJIEHTY MCXOJsl M3 KOHKPETHOrO Habopa MpoOJEeMHBIX TeM mocienHero. [loaroroBieHHbie
CTYJIEHTOM IA0JIOHBI JOJIKHBI UMETh JIOCTATOUYHOE pa3pelieHue s eyaTu Ha JiucTax gopmara
Al. IIpu 3TOM CTYZIEHT AOHKEH OBITh TOTOB PACKPBITH CYTh MPEACTABICHHOTO B pa3pad0TaHHOM
mabyioHe MaTepHaa.






