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|. OPTAHU3AIIMOHHO-METO/IMYECKUIA PA3JIEJ

eap 1 3a7aun 0CBOEHUS JUCIHUILJINHbBI

[{enmpr0 MUCIMTUIMHEI « Y TIPaBICHUE WHBECTUIIMOHHBIM TTOPTQeieM» SBISETCS YCBOSHUE
TEOPETHUECKMX W TPAKTUYECKUX OCHOB M0 (OPMHPOBAHUIO HHBECTUIIMOHHBIX
noptderneil W ynpaBieHUS UMU C TIO3UIUU PA3IMYHBIX CTPATETHH IS JTOCTHUKEHUS
ONTHUMAJbHBIX, C TOYKH 3PEHHS] UHBECTOPA, COOTHOLIEHUN JOXOJHOCTH U PUCKA.

3amaun TUCIUIUIMHBI « Y TIpaBlieHNe MHBECTULIMOHHBIM MOPTQerIeM»

» B U3yYEHUH TEOPETHUYECKUX OCHOB B 00J1aCTHU MOPT(ETHHOIO HHBECTUPOBAHUS;

» B U3yYEHUH OCHOBHBIX CTPATETHH MOPT(HEIbHOT0 HHBECTUPOBAHUS;

» B NPUOOPETEHWH CTyIEHTAMH MPAKTUYECKHX HABBIKOB 1O (OPMHPOBAHUIO
MHBECTUIIMOHHBIX MOpTdenell ¢ NpueMiIeMbIM [UIsi HMHBECTOpAa COOTHOIIEHHUEM
PHCK/TTIOXOTHOCTB;

» B (OPMHUPOBAHMUU TPAKTHUYECKUX HABBIKOB [0 MPOTHO3UPOBAHMIO OXKUIAEMOM
JOXOJTHOCTH W PUCKA MHBECTULHMOHHOTO MOPT(QENs B 3aBUCUMOCTU OT BBIOpAaHHOU
CTpaTeruu ynpaBlIeHUs: CPOPMUPOBAHHBIM MOPTQEIEM;

» B YMEHUH OLEHUTH 3PPEKTUBHOCTH yHpaBICHUS CPOPMUPOBAHHBIM MOPTHETEM.

MecTo JUCUMILIMHBI B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl
JucuuminHa «YTpaBlIieHUE WHBECTUIMOHHBIM TOpTQenem», OTHOCUTCS K YacTH,
dbopMupyemMoil yuacTHUKaMHU 00pa30BaTEIIbHBIX OTHOIICHU I

O0beM TUCHMILVIMHBI U BUABI y4e0HOH PadoThI

Tabmuma 1
Bcero yacoB no ¢gopmam o0yueHust \
IMoka3aTenn o0beMa THCHUILIHHBI
ounasn ‘ OUHO-3A0YHASA 3a0uHas

O0beM AUCIHHIINHEI B 3a4€THBIX €AUHUIIAX 4 3ET
O0beM QUCIAIIMHEI B aKajl.dacax 144
[TpoMexyToUHasT aTTeCTAIHS:
(opma OK3aMEH vhsamern -
KonTakTHasi padoTa o0y4yaommuxcsi ¢ 58 34 i
npenoaasarteieM (KoHTakT. yackl), Bcero:

1. AymurtopHas pabora (Ay.), akaj. 4acoB 54 30 -

BCETO, B TOM YHCIIC:

- JIEKIINU 24 12 -

- IPAKTUYECKHUE 3aHATH 30 18 -

- 1a00paTOpHbIE 3aHATHUS - - -

B TOM YHCJIC TPAKTHYECKAs ITOJArOTOBKA - -

2. UnpuBunyansablie KoHCYAbTarmu (MK) - - -

3. KonTakTHas paboTa o MpoMexyTOYHON - - -




arrectaiuu (Karr)

4. Koncynperanus nepen 3x3ameHom (KJ) 2 2 -
5. KonraktHas paboTa 1o mpomMexyTO4HOM -
aTTECTAIlMU B MIEPUOJI IK3. CECCHH / CECCHH 2 2
3a04yHuKoB (Karrak)
CamocrositesibHas padora (CP), Bcero: 86 78 -
B TOM YHUCJIE:
® CcaMOCTOsITENbHAS paboTa B MEPUOT IK3. 32
ceccuu (CPak) 32
e camocrosTenbHas padora B cemectpe (CPc) 54 46 -

B TOM YHCJIC, CAMOCTOATCIIbHAsA pa60Ta Ha

KYPCOBYIO padoTy

e usyudenue J0P

® H3YYCHHUC OHHaﬁH-Kypca nin €ro 4aCTtu -

¢  BBIINOJHCHUC MHAWBUAYAJIIBHOI'O HJIN

IPYIIOBOTO MPOEKTa

® u Opyeue 6uobl

IlepevyeHb MIAHMPYEMBIX Pe3yJIbTATOB 00y4eHHUS MO TUCIHUTIINHE

Tabnuua 2

®opmupyemMble

KOMIIeTeHI[UH
(k00 u naumenosanue

Komnemenuyuu)

NHIUKATOPBI 10CTHKEHUS
KOMIIeTeHI Ui
(k00 u Haumenosanue
UHOUKamMopa).

PesysbTaThl 00yueHus (3Hanus,
ymeHus)

IIK-1 — cmocoben
OCYIIECTBISITH MOHUTOPUHT
KOHBIOHKTYPBI PbIHKA
OAHKOBCKHUX YCIIyT, PbIHKA
LIEHHBIX OyMar, UHOCTpaHHOU
BaJIIOTHI, TOBAPHO-CHIPHEBBIX
PBIHKOB

[TK-1.1. TIpoBoauT
uccle0BaHus (pUHAHCOBOTO
pBIHKA U U3YUYECHHE
MpeUI0KEeHUH (PUHAHCOBBIX
ycIIyT (B TOM 4HCIie
JIeUCTBYIOIUX MTPABUI U
yCII0BUH, TapupHOU
MOJUTUKH U IEHCTBYIOLIMX
(hopM JOKYMEHTAIIH )

[1K-1.1.3-1.3HaeT KOHBIOHKTYpPY U
MeXaHU3Mbl (YHKIIMOHUPOBAHUS
(MHAHCOBBIX PHIHKOB

IIK-1.1.3-2. 3naeT oCHOBBI
(hopMUpOBaHUS U CTPYKTYPY
COBpPEMEHHOI (hrHAHCOBOM
CUCTEMBI, HICTOPHUIO €€ Pa3BUTUS;
HOJIXO/bI K OIIPEJEICHHIO
CTPYKTYpbl IHAHCOBOTO PhIHKA U
OLIEHKH €T0 KOHBIOHKTYPbI
IMK-1.1.Y-2 YMeeT naBaTh OLEHKY

COCTaBYy, CTPYKTYpe u
3 PEKTUBHOCTH  HMCTOIB30BAHUS
WHCTPYMEHTOB (dbuHAHCOBOTO
pBIHKA, MIPOU3BOIUTH

MH(POPMAIIMOHHO-aHATUTUYECKY IO
paboTy MO pbHIHKY (PUHAHCOBBIX
MIPOIYKTOB U yCIyT

[1K-1.2. OcymiectBisier

T1K-1.2.3-2. 3HaeT TEXHOJIOTUHU




MOHUTOPHUHT
MH(OPMAIIMOHHBIX
MCTOYHHUKOB (PMHAHCOBOM
MHOPMAINY; aHAIN3
COCTOSIHUS U

IIPOTHO3UPOBAHUE H3MCEHEHHI

WHBECTUIIMOHHOTO U
MH(OPMALIMOHHOTO PHIHKOB

cOopa nepBUUHOM (prHAHCOBOIA
uHdopmauu

ITK-1.2.3-3 3naet metoasl cbopa,
00paboTKHU U aHAIHM3a
nH(pOpMAIMU C TPUMEHEHUEM
COBPEMEHHBIX CPEJICTB CBSI3H,
anmapaTHO-TEXHUYECKUX CPEJICTB
Y KOMITBIOTEPHBIX TEXHOJIOTUH
[IK-1.2.Y-2. YMeeT npuMeHsTh
YHHBEPCAIbHOE U
CTEeUATU3UPOBAHHOE
nporpamMMHoOe oOecrieueHue,
HeoOxouMoe T cOopa M aHaIn3a
uHpopmaIuu 1Mo GUHAHCOBOMY
PBIHKY U (PUHAHCOBOMY
COCTOSIHUIO €r0 YYaCTHHKOB

T1IK-1.5. CocraBiser
1oipoOHBIE Macnopra
(UHAHCOBBIX MPOIYKTOB

IK-1.5.3-1. 3Haer
XapaKTePUCTHKH (MHAHCOBBIX
IPOIYKTOB H yCIYT, B T.4. 0a30BbIe
OaHKOBCKHUE, CTpaxoBbIe U
VMHBECTHLIMOHHBIE  TPOAYKTBI H
YCIYTH

[TK-1.5.3-2. Texunonoruu cobopa
NepBUYHON (PUHAHCOBOI
UHpOpMaLIUU

IK-1.5.Y-2. [IpousBoauTh
UH(POPMALIMOHHO-aHAIUTHYECKYTO
paboTy 1O pBIHKY (UHAHCOBBIX
HPOIYKTOB U YCIIYT.

IIK-4 - ciocoOeH BBISBIISATE,
aHAJIM3UPOBATH U OLICHUBATh
SKOHOMHYECKHE U
(bMHAHCOBBIE PUCKH
KOMIIaHHI1, OPraHOB BJIACTH,
HaceJIeHUs1, PUCKU
(yHKIMOHUPOBAHUS
HaIlMOHAIbHBIX U
MEXTyHAPOIHBIX
(MHAHCOBBIX PHIHKOB

[1K-4.1. Aranu3upyet u
OLICHUBAET PA3JIMYHBIE BUJIBI
(MHAHCOBBIX PUCKOB B
pa3pes3e OTIENIbHBIX BUJIOB
JesITeIbHOCTH CyOBEKTOB
MaKkpoO- 1 MUKpPO-YPOBHEH,
PUCKOB (DYHKIIMOHUPOBAHUS
HaIlMOHAJIBHBIX U
MEXIyHapOIHBIX
(bMHAHCOBBIX CHCTEM U
(MHAHCOBBIX PHIHKOB

I1IK-4.1.3-1. 3HaeT UCTOYHHUKHU
MOJIyYEHUS JaHHBIX O COCTOSIHUU
(hMHAHCOBOW CHCTEMBI, CCTMEHTOB
(hMHAHCOBOTO PHIHKA IS
BBISIBJICHUS, aHAJIN3a U OI[CHKHU
MOTEHIUATBHBIX (PMHAHCOBBIX
PHCKOB 9KOHOMHYECKHUX areHTOB.
TIK-4.1.3-2. 3HaeT MeTOObI
aHaJM3a U OI[CHKH PUCKOB C
MO3UIUHU X UACHTU(DUKAIIH 110
(yHKIMOHATBHBIM 00J1aCTsIM
[TIK-4.1.Y-1. YMmeer npoBOAUTH
aHaJIN3 Pa3INYHBIX PHUCKOB B
3aBUCHUMOCTH OT LI€JIeH U B pa3pese
OTJIETbHBIX BUIOB pHCKa HA
OCHOBE YCTaHOBJIEHHBIX
METOANYECKUX MPUHIIUIIOB U




MOJIXOIOB.

[1K-4.1.Y-3. Ymeer
pa3pabarbiBaTh OTACIbHBIC
(YHKIIMOHATILHBIC HAITPABIICHHS
yIpaBICHUS] PUCKAMH

[1K-4.1.Y-4. YmeeT oTOupaTh
MOIXOISAIINE METO/IBI BO3ACHCTBHS
Ha OTJICJIbHBIC BUJIbI PUCKOB H

3¢ (HEKTHBHO IPUMEHSITD UX C
YYETOM HX




Tanbl GOPpMUPOBAHKS M KPUTEPUH OLleHUBAHHUS C()OPMHUPOBAHHOCTH KOMIIETEH U

1. CONEPY)KAHUE JUCHMIIIAHBI

Tabmuua 3
Ne
HaunmenoBaHue pasjesia, TeMbI
n/ TpPya0eMKOCTh, AKATEMHUYECKHE YACHI
I AUCIUIIMHBI
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Cemectp 7
1. | Tema 1. Teopernueckue ocHOBBI 4 4 - - 8 16 IK-1.1. T1K-1.1.3-1 0. pil|
nopTdheTHLHOr0 HHBECTHPOBAHUS IIK-1.1.3-2
DuHaHCOBBIN PBIHOK KakK MCXaHHU3M, T
IIK-1.1.¥-2

obecrieunBarOIuil TpaHCPOPMAINIO cOEpEeKEHUH B
HUHBECTHILINH.

WHCTpyMEHTHI pBIHKa IEHHBIX Oymar. OOimranus
KaK JIOJITOBOE 00513aTeNBCTBO, nMeroniee
criocobHOCTh K oOpamenuto. dDyHnamMeHTanbHbIE
CBOifcTBa OOIMranuu. JMHCCHS aKIUU KakK CIIOCO0
NPUBJICYCHHs KaluTajla, albTePHATUBHBIA AMUCCUH
obymranuii. dyHIaMeHTalbHbIE CBOWCTBA W THIIBI
akuuit.. [lomydeHue n0xoAa M MPHUPOCT KamuTaia
KaK WHBECTHIMOHHBIC I[ENTH.

ITonsiTHe nHBECTULIMOHHOTO pucKa. [Ipuemnemslit
JUIsL ”HBECTOPOB PUCK KaK YHKIHS OT 0XKUIaeMOM
HHBECTOPOM J0XOTHOCTH MHBeCTHIHIL. [ToHsTHE
noptdens. O0bEeKTh MOPTHEIBLHOTO
WHBeCTHpOBaHwus. [lenu moprdensHOro
WHBCCTUPOBAHUA.




Tema 2. Onpenesenue nokasareseii pucka u
J0XOTHOCTH HHBECTHIMOHHOTO MopTdest
JIOXOMHOCTh M PHUCK OTIENBHOH IIEHHOW OyMmarw.
QakTHdeckne W OXHaeMble (TIPOTHO3HPYEMEIE)
mokasartend. MeToapl  pacdeTa  MCTOPHYECKHX
3HAYEHUH JOXOAHOCTU U PHUCKA.

Osxupmaemas U pakTUuecKas JOXOIHOCTH MOPTdhens.
Ilonsatue obuiero pucka. OnpeneneHne peIHOYHOTO
pucka. JluBepcuduimpyemMslii puck.

W3mepenne pucka C HCIIOIb30BaHUEM armapara
TEOpun BEPOSTHOCTH u MaTeMaTHIEeCKON
CTaTHCTUKH.

Mertonomnorus "CrouMocTHOM Mephl pucka" (Value-
at-Risk - VAR) u ee mpuMeHEHHE ISl OLCHKH PHCKa
1o noptdero.

18

IK-1.2.

I1K-1.2.3-2
IK-1.2.3-3
[1K-1.2.Y-2

Tema 3. Dranbl ynpasjieHus: HHBECTHIHOHHBIM
noprdesem

VYnpaBneHne WHBECTUIMOHHBIM TOpTdeneM Kak
npo¢eccuoHabHAS TIeSITEebHOCTb. Bri6op
TIOJIMTHKY | 1enell nHBecTHpoBaHua. OmpenencHue
peanpHOi JUHAMHUKM IIOKa3aTesied mopTdens B
mpolecce  €ro  yYHpaBlIeHHs M, B Clydae
HEOOXOMMMOCTH, II€PeCMOTp €ro, T.e. Ipojaxa H
MOKYTIKa aKTHBOB.

JBe OCHOBHBIE CTpaTeruu yIpaBJIeHHs
WHBECTUIIMOHHBIM  TOpT(eNeM: TIacCHBHAas W
akTuBHas. Beibop Tuna noptderns.

OrneHka 3(QQEKTUBHOCTH YIpaBIICHHS MOpTdeneM.
Koaddumuentst lllapma u Tpeitaopa.

12

20

IK-1.2.

[1K-1.2.3-2
I1K-1.2.3-3
IK-1.2.Y-2

I'p.n.




Tema 4. OnTuMuzauus CTPYKTYpHI
HWHBECTHIMOHHOTO MOPTQest

Tonstue >¢pdexTuBHOrO MOpTdhensa. OmnpenencHue
MHOYKECTBa JOCTHKUMBIX noprdeneit u
MIOJIMHOXKECTBA 3¢ dexTHBHBIX noprdeneii.
IIpobnema BBIOOpPa ONTHUMANBHOTO  MOPT(Ens.
I'panunia 3¢ ¢pexkTHBHOCTH M KpUBBIE Oe3pa3mHyus
HHBECTOPOB. Mozaenb, MapkoBUTLIA U ONpEAEIeHUE
cocTaBa onTHUMaibHOrO mopTdena. KpeauTtsnii u
3aeMHBI  moprdens.  [lomsatme  peIHOYHOTO
nopT¢erst U ero CTpyKTypa.

Mopgens OLeHKH JTOXOIHOCTH (PHHAHCOBBIX aKTHBOB
Capital AssetPricingModel (CAPM).
UcnonszoBanue  CAPM  gna ompeneneHus
JOXOJHOCTH, HEOOXOIUMOH MII1 KOMIICHCALUH
OIIPE/ICNICHHOTO 3HAueHusl pucka. JIMHMS phIHKA
KanuTajla W JIMHAS pBIHKA LEHHBIX OyMar.
Koaddumuent 6era kak mokazaresb H3MEHIUBOCTH
JOXOJHOCTH TMOPT(ENsT OTHOCHTEIBHO JOXOJHOCTH
pBIHKA IEHHBIX OyMar.

10

20

[1K-4.1

I1K-4. 1.3-1,
[1K-4. 1.3-2,
[1K-4. 1.V-1,
I1K-4. 1.Y-4

I'p.n.

P.a.z.

Tema 5. Ucnonb3oBanue pyHIaMeHTAIBLHOIO
aHa/IM3a Npu GopMUPOBAHNH CTPYKTYPbI
noprdes.

Hcxonnsie TIOJIOKEHUS u 3amaqn
(yHmaMeHTaIbHOTO aHamm3a. Momenn W MeTOmBI
OLICHKH CTOMMOCTH aKIMi IMoka3zareny,
UCTIOJNb3yeMble B (DYHIAMEHTAIbHOM aHAIIM3e IS
0TOOpa aKIH.

AHanmm3 JOXOJOB W TOKasareled IO0XOJHOCTH
obmuranuii (TeKymass JOXOTHOCThb, JOXOIHOCTH K
roramennto). [ropamms oOnurani W TOHATHE
HMMMYHU3aIHH.

16

IIK-1. 5

I1K-1.5.3-1,
I1K-1.5.3-2
IIK-1.5.Y-2

I'p.o.

P.a.z.

Tema 6. Ucnojib30BaHHEe TEXHHYECKOT0 aHAJIH3A
NPH yHpaBJeHUH NopTdenem.

MecTo  TeXHHYECKOro aHaiuM3a B Ipoliecce
MPUHATUSL WHBECTHLIMOHHBIX perieHnii. CpaBHEHUE
C q)yHlIaMeHTaHbeIM AHAJIN30M. OCHOBHble
MOCTYJNIaThl W JIOMYIICHHS TEXHUYECKOTO aHaJH3a.
PenpezeHTaTHBHOCT HCXOAHBIX JAHHBIX, JIMHUU
TPEeHAA, YPOBHU COTPOTHBICHUS W TOIICPIKKH,
KITacCHYecKue (UTYphl CMEHBI W TIPOIOJDKCHUS
TPEHJOBBIX TEHACHIIUN.

BI/I,JIBI PIH}IPIKaTOpOB, I/lCl'lOJ'IbS'yeMbIX B TCXHUYECCKOM
aHaJIn3e (TpeHA0CIEASIIINE, OCLMIUIATOPBI U IIp.).

18

IIK-1.5

I1K-1.5.3-1,
I1K-1.5.3-2
IK-1.5.Y-2

I'p.n.

K/p

Hn.n.

Hmozo

24

30

54

108

10




Dopmbl yueoOHbIX 300aHUL HA AYOUMOPHBIX 3AHAMUAX:

Onpoc (0.)

I'pynnosas ouckyccus (I'p.o.)
Dopmul meKyue2o KOHmMpoA:

Tecm (T.)

Koumponvnvie pabomot (K/p)

Pacuemno-ananumuueckue 3a0anus unu unvie 3a0anus u 3a0a4u (p.a.s.)
Dopmul 3a0anuil 013 MEOPYECKO20 Pellmunza:

Hnousuoyanvrouii u/unu epynnosoti npoexm (Mu.n./I'p.n.)

ooxnao (/1.)

11



I1l. YHEBHO-METOANYECKOE U MATEPUAJIBHO-TEXHUYECKOE
OBECIIEYEHME JUCIIUIIJINHBbI

PEKOMEHAYEMAS JIMTEPATYPA

OcHoBHas uTEpaTypa

1. VYmparieHrne WHBECTUIIMOHHBIM MOPTQeEsieM Ha OCHOBE (yHIaMEHTAIBHOTO U TEXHUYECKOTO
aHanu3a : yueonoe rmocodue / B. A. I'amanos, C. H. /luro. — Mockga : ®I'bOY BO «P2Y uwm.
I'. B. ITnexanosay, 2020. — 96 ¢. ISBN 978-5-7307-1577-6

2. T'amanoB, B. A. PsHOK 1eHHBIX Oymar : Yy4YeOHHK M. : HUH®DPA-M, 2019.
https://znanium.com/catalog/product/1015324

JlonoJiHUTeIbHAS JINTEPaTypa:

1. Kysuenos b. T. MuBecTnmonsslii ananmu3 yuyebnuk M.: M3narensctBo IOpaiit, 2019. ISBN
978-5-534-02215-5 https://urait.ru/bcode/432174

2. buprokosa JL.I'., boopuk I'.M., MarBeeB B.M1 Teopust BeposTHOCTEH W MaTeMaTHYecKas
cratuctuka YueOHoe mocobue M.:HUI[ MH®DPA-M, 2017 ISBN 978-5-16-011793-5
http://znanium.com/catalog/product/370899

3. Muxaiinos, A. FO. TexHuyeckuid aHalM3 W TPEHJAMHT Ha (UHAHCOBOM pBIHKE. y4eOHOE
mocooue M.: NHOPA-M, 2020. ISBN 978-5-16-107171-7. -
https://znanium.com/catalog/product/996461

HOpMaTI/lBHl)Ie IMPpaBOBLIC TOKYMECHTDI:

1. I'paxnmanckmii  komekc Poccuiickoit  @enmepanum  (dacth BTopasi) ot 26.01.1996
Ne 14-®3 - Koncynbrantllmtoc. [OnekTpoH. pecypc].
2. denepanbHbIit 3aKOH «006 OCHOBax roCyapCTBEHHOTO peryJIMpOBaHHUs

TOproBou aesrensHocTh B Poccniickoit @eneparum» ot 28.12.2009 Ne 381-D3

HEPEYEHb UH®OPMAIINOHHO-CITPABOYHBIX CUCTEM

1. http://www.consultant.ru - CipaBouno-nipaBoBas cucrema KoncynbranT [liroc;
2. http://www.garant.ru - CipaBo4HO-TIpaBOBas cucreMa [ 'apaHT.

INEPEYEHD OJIEKTPOHHO-OBPA3OBATEJIBHBIX PECYPCOB
1.  He tpebyercs

IMEPEYEHDB TIPO®ECCHUOHAJIBHbBIX BA3 JTAHHBIX

1. http://www.gks.ru - Poccrar — denepanbHas ciryk0a rocy1apcTBEHHOH CTATUCTUKU

2. http://www.iep.ru/ru/publikatcii/categories.html  denepanbublii  00pa3oBaTeNbHBIH  TOpPTAJI.
Oxonomuka. Conuoiiorust. MeHe [>)KMEHT

3. Www.economy.gov.ru - ba3sl maHHbIXx MHHHCTEpPCTBA DKOHOMHYECKOTO Pa3BUTHUSI U TOPTOBIH

Poccun

http://www.fedsfm.ru/opendata - baza oTkpbIThIX TaHHBIX PocuHMOHHTOpHHTA

https://www.polpred.com - DnekTponnas 6a3a nanubix "Polpred.com O630p CMU"
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https://znanium.com/catalog/product/1015324
https://urait.ru/bcode/432174
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IIEPEYEHD PECYPCOB NHPOPMAILIMOHHO-
TEJJEKOMMYHUKAIIMOHHOU CETHU "UHTEPHET", HEOBXO/IUMbIX
JUIA OCBOEHUSA JUCHHUTIJIMHBI

1. www.znanium.com

2. www.minfin.ru - MunucrepctBo ¢gunancoB poccuiickoit ®eneparpn. OdunnaibHas
uHpopmanus MuHHCcTepcTBa. OTUeTHOCTH 00 HenoaHenun denepansHoro 6romkera PO.
HopMmaTtuBHbIe 1 MeTOIUYECKIE MaTEpPHAIIBI

3. WWWw.moex.ru — MockoBckasi Oupxa. AHATUTHYECKHE U HHPOPMAIIMOHHBIC MAaTEPUaIbI IO
TOpram akIUsIMU U OOJIUTalusIMU KOPIOPAIIHii.

4. www.koob.ru - DnexrponHast 6MOIHOTEKA. DKOHOMUYECKAs U FOPUIMUYECKast TUTepaTypa,
HOBUHKHU. CrienuanbHbIe EPUOINIECKUE U3TaHHUSL.

5. www.akm.ru - AK&M — nHpopManoHHO-aHATUTUIECKOE areHTCTBO. ONrcaHue MPOyKTOB U
ycIyT: 0a3bl JaHHBIX, OIOJUIETEHU, PEUTUHTH, HOBOCTH.

6. www.finam.ru - «®uHMapke™ - HHHOPMAIMOHHOE areHTCTBO. AHAIMTHYCCKHUE CTAThH,
HOBOCTU. [10THBIN CHIEKTP SKOHOMHYECKON HHPOPMAIIHIH.

7. .www.finam.ru - ®unanc — anaauTUK. KOMMEHTapuu K COOBITUSIM B 9KOHOMUKE. DOpyMbI 1
KOH(EpEHIINH.

8. www.skrin.ru — CKPUH — opranuzanus ynonnomouennas ®COP Ha ocyiecTBieHue
pacrnpocTpaHeHue HHPOPMAIIMK PACKPHIBAEMOM Ha PHIHKE [IEHHBIX Oymar

NEPEYEHb MH®OPMAIIMOHHBIX TEXHOJIOT'MH, UCHOJb3YEMBIX
NP OCYHWECTBJIEHUU OBPA3ZOBATEJIBHOI'O ITPOLHECCA 11O
JAUCIHHUIIJIMHE, BKJIIOYASA HEPEYEHDb HPOI'PAMMHOI'O
OBECIIEYEHUA

Ne

n/n
1 | OreyecTBeHHas ONEpaIMOHHAS CHCTEMa
2 | IlpukiagHO¥ MakeT JOKYMEHTOB

IMepeyenb nHGPOPMAIUMOHHBIX TEXHOJIOTHIA, IPOrPAMMHOI0 00ecneYeHn st

MATEPUAJIBHO-TEXHUYECKOE OBECIHEYHEHUE JUCHUIIJIMHbI
HucruminHa «YTpaBieHUue HTHBECTUIIMOHHBIM MOPTdenem» odecrieyeHa:
JUTSI TIPOBEJICHUS 3aHITHH JIGKITMOHHOTO THUIIA:
y4ueOHOI aynuTopuei, 000py10BaHHON yueOHON MeOebIo,
MYJIbTUMEIUHHBIMUA CPEACTBAMU OOYUCHUS IS IEMOHCTPAIIUH JICKITHIA-
MpE3CHTAINH;
JUTSI TIPOBEJICHUS 3aHITHI CEMUHAPCKOTO THTIA!
y4eOHOU ayauTopuel, o00pyI0BaHHOW y4eOHOU MeOeabl0 U TeXHUYECKUMU
CpeIcTBaMU OOy4YeHUSs, CIyKallUMH JJIsl TPEJCTaBICHUs y4eOHOUW WHGpOpMaluu U
KOMIBIOTEPHBIM KIJIACCOM
IUIS CAaMOCTOSITEIPHOM pabOThI, B T.4. JUISI KYPCOBOTO IPOEKTHPOBAHMUS .
MOMEIIEHNUEM I CaMOCTOSITENIFHOM pabOThl, OCHAIEHHBIM KOMITBIOTEPHOM
TEXHUKOW C BO3MOXKHOCTHIO MOAKIIOUCHUS K ceT «MHTepHET» U obecreueHrneM
JocTyna K DJIGKTPOHHOM nHGOPMAITMOHHO-00pa30BaTEeIbHON cpene
YHUBEPCUTETA.
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IV. METOJIMYECKHME YKA3AHUS JIJIS1 OBYUYAIOIIMXCS MO
OCBOEHMIO TUCHUMIAHBI

» Meroanyeckie peKOMEHIAIMH 110 OPTaHU3AIlMU M BBIMOJIHEHUIO BHEAY TUTOPHOM
CaMOCTOSATENbHON paOOTBHI.

» Meronudeckue yKa3zaHHs 110 TOJTOTOBKE M o(hopMIIeHHUIO pedepaToB.

> MeToanueckue yKazaHus 10 BBIITOJHEHHIO KOHTPOJILHBIX PadoT.

V. METOAUYECKUE MATEPUAJIBL, ONTPEAEJIAIOHNIUE NTPOLEAYPbI
OLEHMBAHUA 3HAHUU U YMEHUU, XAPAKTEPU3YIOLIUX 3TAIIbI
OOPMHUPOBAHUA KOMIIETEHIIUA

Pe3ynbTaThl TEKyIIEro KOHTPOJS W MPOMEKYTOUHOM arrecTaiuu (OpMUPYIOT
PEUTUHTOBYIO OIIEHKY paboTbl oOyuaromierocs. Pacnpenenenwe 0OamioB Tmpu
(hopMUPOBAaHUM PEUTHHTOBOM OLIEHKH PadOThl OOy4YarolIerocsi OCYIIECTBISETCS B
cooTBeTCTBUM C «llomoxkeHneM O PEUTHHTOBOM CHCTEME OILIEHKH YCIIEBAEMOCTH WU
KauecTBa 3HAHUU CTYJEHTOB B TIPOILIECCE OCBOCHUS JUCHMUIUIMHBI «YTpaBICHUE
MHBECTUIIMOHHBIM TopTdenem» B deaepaIbHOM TOCYyAapCTBEHHOM OHOIKETHOM
o0pa3oBaTeNbHOM yUPEKICHUH BhICIIETr0 oOpa3oBanus «Poccuiickuii skKoHOMUYECKUt
yHuBepcureT uMeHu ['.B. [linexanosay.

Tabauua 4
Buasbl pador MakcuMajibHOE KOJIH4eCTBO 0aJU10B

BrimosnHenue yueOHbIX 3ajaHUi Ha ay TUTOPHBIX 20

3aHATHUAX

Texymuii KOHTPOJIb 20

TBOpYecKuil peUTHHT 20

[IpomexyTtounas arrectauus (9xk3amen/ sauem/3auem 40

C OYEHKOIL)

HUTOT'O 100

B coorBerctBum ¢ IlonokeHMEM O PEUTHHIOBOM CHCTEME  OLIEHKHU
YCIEBAEMOCTH W KauyecTBAa 3HAHMNA OOYYAlOMIMXCS «IIperojaBaTesib Kadeapsl,
HEMOCPE/ICTBEHHO  BEAYIIMA 3aHSATHS CO CTYJEHYECKOW TIpynmoi, o00s3aH
nporH(OPMUPOBATH TPYIIY O pacHpeeICHNH PEUTHUHTOBBIX OaJsIOB TIO BCEM BHaM
paboT Ha MEepBOM 3aHATUU YUEOHOrO MOAYJS (CeMecTpa), KOJIWYecTBe MOIYJeH Mo
y4eOHOM JWCHMIUIMHE, Cpokax W ¢opMax KOHTPOJS UX OCBOEHHS, ¢opMme
MPOMEXYTOUHOM aTTecTali, CHUKEHUH OalsIoB 32 HECBOEBPEMEHHOE BBITIOJIHEHUE
BbIaHHBIX 3anaHuil. OOydamomuecs B TeYeHHE Yy4eOHOro MoAyJs (ceMmecTpa)
MOJTy4aroT HHPOPMAIIMIO O TEKYIIEeM KOJIUYECTBE HAaOpaHHBIX MO JUCIUILIMHE 0ajioB
yepes3 JUYHbIN KaOUHET CTyAeHTay.
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VI. OHEHOYHBIE CPEJACTBA IJIs1 MTIPOBEJAEHUS TEKYIIEI'O

KOHTPOJISI U IPOMEXYTOUYHOM ATTECTALIMA

OreHOYHBIE CpeJCcTBa IO JUCHMIUIMHE pa3padOoTaHbl B COOTBETCTBUU C
[TonoxxenneM o (oHIE OILEHOUYHBIX CPEACTB B deaepaibHOM T'OCYIapCTBEHHOM
OI0/DKETHOM 00pa30BaTEIbHOM YUPEKJICHHH BBICIIET0 oOpa3oBaHus «Poccuiickumii
AKOHOMHWYECKHUM yHUBepcuTeT uMeHu [.B. [limexanosay.

Temamuka Kypcoewvix pabom/npoexmos
KypcoBas pabota mo mucuuiuiiHe «YTpaBlieHHE WHBECTUIIMOHHBIM MOpPTheaem»
y4eOHBIM TJIAHOM HE MPEAYCMOTpPEHA.

Tunoeoit nepeuens 60npoco8 K IKIAMEHY:

1.

2.

o ok

~

9.

[Tousatune  unBecTuiMOHHOTO  moprdens. ILlenu  moptdenpHOro
MHBECTHUPOBAHUS.

Onenka prucka nopTdens yepe3 CTaHIapTHbIE OTKJIOHEHHS U KOBapHUaluu
JOXOJTHOCTEN aKTUBOB MOPTQEs.

[loHsiTue pPBIHOYHOTO M UHAEKCHOro mnoptdens. OmnpeneiaeHue ero
apamMeTPOB — JTIOXOIHOCTH U pUCKA.

VYpaBHeHUE JHMHMM pbIHKA KanuTaua. [ IpakTrnueckas nHTEpIpeTanus.
Koaddumment 6era u ero npakruyeckasi HHTEpIpeTausl.

@DOHIOBBII UHJEKC U €r0 poJib B OLIEHKH MapaMeTPOB MHBECTUIIMOHHBIX
noptdenen.

VYpaBHeHUE TMHUM pbIHKA akTHBA. [IpakTHyeckas nHTepHpeTaLus.
I'panuna >¢g¢ekTUBHOCTH Ha 00JIaCTH JONYCTUMBIX mnopTdenei u3
MHOKECTBa aKTUBOB. MeTOAMKa MOCTPOEHUSI.

Koaddumuent anbda u ero mpakTudeckas HHTEPIPETALIUS.

10.CrouMocTHas OlIEHKa PUCKOB aKTHUBOB M MopTdeneit —mokazatens VAR.

[IpakTrueckas MHTEpHpPETALINS.

11.Knaccudukanusi TATIOB HHBECTUIITMOHHBIX MOPTQEIIeH.
12.0Ouenka >3pdeKTUBHOCTH yIIpaBiICHHS OPTheEIeM.
13.Texuuueckuit u ¢yHIaMEHTaNbHBI aHalIW3 — JBa MOAXOAAa IO

(GbopMUPOBAHUIO U YIIPABJICHUIO MTOPTHETEeM.

Tunoevie mecmoewie 3a0anus:

1. Koppensuus Mmexy 1eHHbIMA OyMaramu, COCTaBJISIOIKUMU MOPTQEb, MO3BOJSET

U3MEPUTH CTETICHb...
BapuaHTsl OTBETOB:

A) JIukBumHocTu noptdens

B) Juepcudukamuu noptdens
C) Hagexuoctu noprdens

D) Hoxonnoctu noprdens
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2. B uem cocTout cyTh AuBepcuduUKauy 1o MapKoBUTILY?

BapuaHnTel OTBETOB:

A) Jns cHUKEHUS PUCKA MO MOPTQENI0 JOCTATOUHO PaclpeesuTh CPEACTBA MEXKIY
OO0JIBIIMM KOJIMYECTBOM LIEHHBIX Oymar

B) Jlns cHmxeHus pucka mo nopTdento HeoOX0UMO pacipeieuTh CPEACTBA MEKTY
WHBECTULIMSIMU, UMEIOIIUMU MUHUMAJIBHYIO KOPPEIISLIHIO

C) [nst cHMXeHHs pUCKa MO MOPT(HETIO TOCTATOYHO PACIPEEIUTh CPEICTBA MEXKITY
OOJIBIIINM KOJIMYECTBOM IIEHHBIX OyMar, UMEIOIIUX MOJOKUTEIbHYI0 KOPPEISIIUIO

D) "He xnacthb Bce siilia B 0JIHy KOp3UHY"

3. B kakoM cCMbICI€ NPUMEHSETCS TEPMHUH ''CTPATETHMYE€CKOE€ HWHBECTHUPOBAHUE"
MIPUMEHUTENBHO K MOPTHETLHOMY UHBECTOPY?

BapuaHTbl OTBETOB:

A) UHBecTupoBaHME HA IITUTEIbHBINA CPOK

B) MHBectrpoBaHue ¢ 1ENbIO IEpexBaTa yIpaBIeHUs: SMUTEHTOM

C) NuBecTupoBaHUE C 1IEJIbIO YIYUIIEHUS] 9dKOHOMUYECKHUX MOKa3aTelied SMUTEHTA

D) HMuBectupoBaHue B 3apaHee BbIOPAHHBIE KIACChl aKTUBOB

4. KakoBbl IperMYIIECTBA TACCUBHOTO yIIpaBieHUs nopTdenem?

I Dkonomus 3aTpar Ha MPOBEACHUE AHATUTUYECKUX UCCIIEA0BAHUI PhIHKA
II OxoHOMHS Ha TPaH3aKIMOHHBIX U3EPKKAX

Il ObGecnedenrie ONTUMATLHOTO COUETAHUS HAJIEKHOCTH U JOXOAHOCTU

IV CHuxenue 4yBCTBUTEIBHOCTH TOPT(REIs K KOJIeOaHUSIM PhIHKA
BapuaHTbI OTBETOB:

A) Tonbko [ u 11

B) Tonbko [ u III

C) Tonbko Il u IV

D) Bce nepeunciieHHbIE

Tunoewie pacuemno-ananrumuyeckue 3a0aHuA/3a0auu:

1. st popmupoBaHust mopTQensi UHBECTOP MCHOJIb30Ball COOCTBEHHBIE CPEJCTBA
1 TaKKe MOJTYUYUIT KPEIUT CpOoKOM Ha roji B pazMepe 500 Twic. py0. moa 6% TOI0BBIX.
WNuBectop npuobOpen akuumu ABYX BUIOB: akuuu A Ha cymmy 600 TbIc. py0. C
oXkugaeMon 10XoAHOCThIo0 28% u akuuu B Ha cymmy 400 Teic. py0. ¢ oxXugaemMoun
JTOXOMHOCTBIO 25%. Omnpenenuts 0XHIAEMYIO JTOXOTHOCTh TOPT(hENs WHBECTOpa 3a
TOI.

2. IlHBeCTUIIMOHHBIN MHAEKC COCTOMT M3 akiui Tpex komnanuii: A, B u C. NHuekc
paccuuThIBaeTCd Kak cpeAHee apu(MeTHdYecKoe, B3BEUICHHOE M0 KamuTalu3aluu
komranuid. ['o Hazax 1ieHa akuu A Obiia paBHa 15 py6., akiuu B 20 pyO0., akmun C
40 py6. KonuyecTBO BBINMYIICHHBIX akKiui kKommaHuu A coctaBiaser 100 mryk,
komnanun B 200 mryk m xommanmu C 350 mrTyk. Ha ceromHsmnuii MOMEHT
BPEMEHM 1I€HbI aKIui cocTaBuiu: A - 25 py6., B — 30 py6., C — 50 py6. Ha ocHoBe
MU3MEHEHHS MH/IEKCA OXapaKTepU30BaTh TPEH IBUKEHUSI SKOHOMUKH CTPAHBI.
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Ilpumeput 6onpocoe onsa onpoca:

1.
2.
3.

[TonsiTre moptdens HeHHbIX Oymar
XapakTepUCTUKU HHBECTUIIMOHHOTO TMOpPThEs.
@aKTOpBI, ONPEACIAIOINE IPUHATAEC HHBECTULIMOHHBIX PEILIEHUN

Ilpumepvt mem 2pynnoevix ouckyccuii:

1.

B~ w

Brimyck akimu Kak croco0 MpUBJICYCHUS KaluTaia, albTepHATUBHBIN BBITYCKY
oOJMraruni.

Knaccudukanmu WHBECTUIIMOHHOTO TOopTdeneid. Bumbl WHBECTUIIMOHHBIX
noptdeneit

[TonsiTue ppIHOYHOTO MOPTGENS U €r0 CTPYKTYypa

Otanbl GOpMUPOBAHUS W OIpEACNICHHE JIOMUHUPYIOIIEro mnoprdens Ha
rpanuiie YQPEeKTUBHOCTH.

Ilpumepvl munoegwvix 3a0anuil 011 KOHMPOAbHOU PAdOMbL:

1.
2.

SImOHCKME CBEUKHU U OCHMJIIIATOPBI TCXHUYCCKOI'O aHAJIN3a

Oxunaemasi JIOXOAHOCTh M PHUCK HHBECTULIMOHHOTO TopTdens. MeTob
pacyeToB

Temamuxa unoueudyaibHozo npoekma:

dopMupoBaHHUE W AKTHUBHOE YIIPaBJIECHHE WHBECTUIIMOHHBIM TopTdeneM ¢

HUCIIOJIB30BaHHECM ®YHﬂaM€HTMBHOFO N TCXHUYCCKOI'O aHaJIn3a

[Hens: ChopmupoBaTh ONTUMAIBHYIO CTPYKTYPY HHBECTHUIIMOHHOTO MOPTQEs

Ha OCHOBE (YHIAMEHTAJIbHOTO aHaliM3a AaKTUBOB BKJIOYAEMbIX B MOpTHEns U
aKTUBHOE YIIPABJIEHUE TIOPT(EIEM Ha OCHOBE TEXHUYECKOIO aHAJIN3a

Temamuka ooxknaooe:

1.

N

o s

NuBectunmu, o6ecreurBaromye TeKyIui J0X0/1, 1 HHBECTUIINH,
obecrnieunBaroIIre IPUPOCT KanmuTaaa

MeTtons! onieHkH )(PEKTUBHOCTH yIIPABIICHHUS] HHBECTUITMOHHBIM MTOPTQeeM
JIBe OCHOBHBIE CTpATETUH yIIPaBJICHUS HHBECTUIITMOHHBIM TTOpTQeem:
MacCHBHAs M akTUBHasA. BriOop Tumna moprderns.

Drtarbl yrpasieHUs] UHBECTUIIMOHHBIM TIopTdhenemM

Hcnonws3oBanue mopaenu olneHKu ctoumMocTd aktuBa (CAPM) mns oneHKu
B3aMMOCBSI3H OXKHJIAEMBIX JOXOJHOCTEH M PHCKOB aKTHBOB M MOPT(EIICH.

TunoBasi CTPyKTYypa 3K3aMeHALMOHHOT0 OMJIeTa

Haumenoeanue oyenounoz2o cpeocmea Maxcumanvnoe
Konuuecmeo 0anoe

Bonpoc 1 TTpuHIUIIBI HHBECTHPOBAHMUS, CBI3AHHBIC C PUCKAMHU. 12
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Bonpoc 2 Kosbounment Gera i akIUK OTPHUIATSICH W PaBEH
MuHyc 1,5. 3a Hememo KypcoBasi CTOMMOCTD 3TOW aKIIMHU BBIPOCHIA Ha
12%. 3a 3Ty Henemnro PeIHOK aKLUil B IIEJIOM:

A) Bsipoc 6ombiie, yem Ha 12%

B) Bripoc Menb1ie, ueM Ha 12%

C) Ymaxn mensine, yem Ha 12%

D) VYman 6onpire, uem Ha 12%

12

Ilpakmuueckoe 3adanue (pacuemmuo-anarumudeckoe) Iloptdens
COCTOWT W3 aKIWi AByX KoMmaHuii A u B. YnmenpHbI Bec akuuid
kommmaanu A paseH 0,6. OxxumaeMast KBapTalbHAs JOXOIHOCTh U PHUCK
akiuii A COOTBETCTBEHHO paBHBI 6% u 4%, a akuuit kommanuu B
cootBerctBeHHO 4% u 2%. KoapduuueHt Koppemsiuuu Mexmy
noxonHocTsMU akuii A 1 B paBen mmunyc 0,4. Onpenennuts B KaKOM
nuanazoHe  OyJeT — KBapTajgbHas — JOXOAHOCTh  moprdens ¢
BEpOATHOCTHIO 99,7%.

14

IToxa3zaTenn u KPUTECPHUH OLICHUBAHNA IIJIAHUPYEMBIX PE3YyJIbTAaTOB OCBOCHUA
KOMHeTeHIIl/Iﬁ H pe3yJabTaToB Oﬁy‘leﬂlflﬂ, ImKaJja oncHuBaHUA

Tabmuma 5
Hnpukatop
dopmupyemMblie YpoBeHb ocBOCHHS
IIxana oueHNBAHUS JOCTHIKEHHUSI Kpurtepun onennBanus .
KOMIIETeHIH U KOMIIeTEeH I
KOMIETeHIHU
3HaeT BEpPHO U B NOJHOM O0beMe: IpoaBuHYTHIH
IMK-1.1.3-1, I1K-1.1.3-2
81%6 TK-1 gi}g; [1K-1.2.3-2, TIK-1.2.3-3, TIK-1.5.3-1,
«OTJIHYHO» ’ ! I1K-1.5.3-2, [TK-4.1.3-1, I[1K-4.1.3-2
0aJLl10 [1K-1.11-5,
TIK-4 K-4 1-1 'YMeeT BepHO U B MOJIHOM 00beMe:
i ' MK-1.1.Y-2, TIK-1.2.Y-2, TIK-1.5.Y -2 ,
11K-4.1.V-1, I[IK-4.1.V-3, TIK-4.1.V-4
3Haer ¢ HE3HAYNTEILHLIMH TloBbIIEHH BT
3aMeYaHUusIMH:
IMK-1.1.3-1, T1K-1.1.3-2
70 -84 IK-2 IIK-2.1. [1K-1.2.3-2, I1K-1.2.3-3, I[1K-1.5.3-1,
oaJL10 «XOPOIIO0» TIK-3 TIK-3.8. T11K-1.5.3-2, [1K-4.1.3-1, [1K-4.1.3-2
B T1K-3.9. 'YMeeT ¢ He3HAYUTEILHBIMH
BaMeYaHHSIMMU:
MK-1.1.Y-2, [1K-1.2.Y-2, [IK-1.5.V-2,
MK-4.1.V-1, [1K-4.1.V-3, [1K-4.1.V-4
3HaeT Ha 6230BOM ypOBHe, ¢ ba3zoBblii
OIIHOKAMM:
IMK-1.1.3-1, ITIK-1.1.3-2
50 - 69 BIETBODH IIK-2 TIK-2.1. I1K-1.2.3-2, TTIK-1.2.3-3, TIK-1.5.3-1,
panne | YMOBICTBOP IK-3 I1K-3.8. [1K-1.5.3-2, [1K-4.1.3-1, [TK-4.1.3-2
TeJLHO»
B I1K-3.9. 'YmeeT Ha 6a30B0M ypoBHe, €
OIIMOKAMM:
MK-1.1.V-2, IIK-1.2.V-2, TIK-1.5.V-2,
I1K-4.1.V-1, [1K-4.1.V-3, [1K-4.1.V-4
He 3naeT Ha 6a30BOM ypoOBHe: Komnerenuuu He
Meree IMK-1.1.3-1, I1K-1.1.3-2 chopMHUpOBaHBI
50 CHEVIOBIETEO [1K-1.2.3-2, I1K-1.2.3-3, [1K-1.5.3-1,
YA [K-1.5.3-2, [TK-4.1.3-1, [1K-4.1.3-2
oajio PHTEJIBLHO»
B He ymeeT Ha 6a30BOM ypoBHe:
MK-1.1.Y-2, [1IK-1.2.Y-2, IIK-1.5.V-2,
1K-4.1.V-1, [1K-4.1.V-3, [1K-4.1.V-4

18




