AHHOTAIMSA TUCIHHUIIJINHBI
YIIPABJIEHUE NOPT®EJIEM ®UHAHCOBBIX AKTUBOB

Henv oucuyunaunot:
- (dhopMHUpOBaHNE TEOPETUUECKON 0a3bl MOCTPOCHUS PA3TUYHBIX BaPUAHTOB
WHBECTUIIMOHHBIX TopTdeneli, BKIOYas BCe JITambl OT (QopMan3aluu

NIOCTAHOBKM 3aJa4d /10 OIpPEAENICHUs MapaMeTpOB MOJEIH UM WHTEPIpPETALMH
NOJIyYEHHBIX PE3YJIbTATOB.

Kpamkoe cooepocanue:

WHBECTUITMOHHBIN Tporiecc u ero dtanbl. DopMUpPOBaHHE WHBECTUIMOHHOTO
noptdens Mo KPUTEPHUSM OXHUIAEMON JOXOMHOCTH M pucka. [loctpoenwme
onTUMaIbHOTO TopTdens. Moaenu OIeHKU TOXOAHOCTH (PMHAHCOBBIX aKTHBOB.
OnnodaktopHbie U1 MHOTO(aKkTOpHBIE MOoAenu. [Tlapamerpudeckue mogenu VAR
u EaR. Crparerun ympaBiaeHuss WHBECTUIMOHHBIM mopTdenem. OreHka
3 PEeKTUBHOCTH yIpaBICHUS MOPTHETEeM.



