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Axaaemus yctondmeoro pazeutua Corwsa 6aHkos Kbiprei3aCcTaHa
o0b6bsaBASET HAOOP YYACTHUKOB HO TPEHMHT:

YnpaBAeHue pbIHOYHbBIM PUCKOM

YYACTHMKM MO3HAKOMSITCS C OCHOBHbIMM BUACMM PbIHOYHOTO
PUCKA, MOAXOAOMMU K MIMEPEHMIO MOKA3ATEAEM PUCKA KK
OTAEAbHOIO OKTMBA, TAOK U MOPTAPEAS AKTUBOB.

TPEHUHI AAS CMEUMAAMCTOB CTPYKTYPHbIX MOAPO3AEAEHMUI

OAHKOB B OOAQCTM YNPABAEHUS OKTMBAMMU (PUCK-MEHEAXEPDI,
Tpenaepsbl, ALM).
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Mporpamma TpeHUHra

((yﬂpCIBAeHMe PbIHOYHbIM PUCKOM))

3HOKOMCTBO. BBOAHOS HOCTb: MECTO PbIHOYHOTO PUCKA
BO BCEAEHHOM PUCKOB

[ToKa3aTEAU AOXOAHOCTU 1 YYBCTBMTEABHOCTU AKTMBA K
M3IMEHEHUIO NMPOLEHTHbLIX CTABOK

MoA€EAb OLLEHKM AOXOAHOCTM KAMMUTAAbHbIX OKTUBOB
(CAPM)

KpaTtkmi 06300 COBPEMEHHOM NOPTADEABHOM TEOP MM
(MPT)

VAR, cTOHAQPTHOE OTKAOHEHME, Sharp ratio, Expected
Shortfall: pacyeTr u CnoAb3OBAHME

OB6paATHAS CBA3b

3aBePLLUEHMNE TPEHUNHIA
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