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((yﬂdeAeHMe PbIHOYHbIM PUCKOM)

YYOCTHUKM MO3HAKOMATCH C OCHOBHbIMM BUMAOMM PbIHOYHOTO
PUCKA, MOAXOACQMM K MIMEPEHMIO MOKA3ATEAEM PUCKA KAK
OTAEABHOTO OKTMBA, TOK M MOPTADEASL OKTUBOB.

TOEHUHT  AAS  CNEUMAAMCTOB CTPYKTYPHbIX MOAPO3AEAEHUMN
OAHKOB B OOAQCTM YNPABAEHUS OKTMBAMM (PUCK-MEHEAXEPDI,
Tpenaepsbl, ALM).
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[Tporpamma TPEHUHTA

«YNpaBA€HME PbIHOYHbIM PUCKOM))
3HOKOMCTBO.

BBOAHQOSA 4ACTb: MECTO PbIHOYHOIO PUCKA  BO
BCEAEHHOM PUCKOB

[ToKa3aTEAM AOXOAHOCTU M YYBCTBUTEABHOCTU OKTUBA K
M3IMEHEHMIO NPOLLEHTHbIX CTABOK

MoOAEAb OLLEHKM AOXOAHOCTM KAMUTAAbHbBIX OKTMBOB
(CAPM)

KpaTtkmi 0630p COBPEMEHHOM NOPTADEABHOM TEOPMM
(MPT)

VaR, cTOHAQPTHOE OTKAOHEHME, Sharp ratio, Expected
Shortfall: pacyeTr u cnoAb3oBaHME

Ob6paTHOS CBA3b

3aBEPLUEHMNE TPEHMHIA
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