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Ilinan kypca:
Tema 1. OG30p poccuiickoro u ri100anbHOro GUHAHCOBOTO PHIHKA.
OcHoBHBIE (QYHKIUU (DOHIOBBIX PHIHKOB, (PMHAHCOBBIE MOCPEIHUKHA Oa30BBIE MOAXOJIBI K
KjJaccupukauuy (QUHAHCOBBIX Mojeneil pa3HbIx cTpaH. [lapameTpbl OLEHKM IIyOUHBI,
JOCTYITHOCTH, 3((HEeKTUBHOCTH (PUHAHCOBBIX PHIHKOB. CpaBHEHHE IapaMETPOB POCCHICKOTO
PBIHKOB akUMi M oOnurauuii ¢ 3apyOexHbIMH (DOHIOBBIMH pBIHKaMHU. XapaKTepUCTHKA
OCHOBHBIX CEIMEHTOB POCCHHCKOTO (PMHAHCOBOTO phIHKA. POJIb HEPE3HUIEHTOB, BHYTPEHHHUX
MHCTUTYLMOHAIbHBIX MHBECTOPOB, 0AHKOB U YaCTHBIX HHBECTOPOB. PUHAHCOBBIE TOCPEAHUKU
U WHQPACTPYKTypHBIE OpraHM3aluu. VHCTUTyIHMOHANBHAS CTPYKTypa pPEryIHpPOBAaHUS
poccuiickoro poHA0BOro phiHKa U ee oco0eHHOCTH. [Ipobiembl prHAHCOBOrO peryarupoBaHus
U Haz30pa.
Tema 2. D deKTUBHBIN PHIHOK U MTOBEIEHUYECKUE (PUHAHCHI.
[Tonsitne nupopManuoHHOM APHEKTUBHOCTH (HUHAHCOBOTO phIHKA. CIIOCOOBI TECTUPOBAHUS
runotessl 3QpPpekTuBHOrO phiHKa. Tpu hopMbl HHGOPMALIMOHHOM 3((HeKTUBHOCTH (POHIOBOTO
pBIHKAa U UX pa3Butue (cnabas Gopma u cBOOOJHBIE ONMyXAaHMS, BIMSHUE Ha LEHBI aKIUil
HOBOCTEH, cpefHsas (popMa M COOBITHIHBIN aHANM3 BIUSHHUS KOPHOPATUBHBIX COOBITMH Ha
CTOMMOCTb IIEHHBIX Oymar, cuibHas ¢opMma s¢pdexTuBHOCTH U Ooppda ¢ HMHCcalaepcKon
Toprosieit). BnusHue rumnotessl 3(()EKTUBHOTO phIHKA Ha WHBECTUIMOHHBIE MPOMYKTHI.
[ToBenenueckue ¢Quuancel. TBopueckuit Bkian Kanemana u TBepcku. OCHOBHBIE THIIBI
npeapacnonoxenHocreil. [Ipumep npakTuyeckoro NpUMeHeHHs MOBEACHYECKUX (PUHAHCOB B
HAKOIMUTENIbHBIX TeHCHOHHBIX M1aHax CIIIA (naeun moarankuanus (nudge) Puuapaa Tasepa).
Tema 3. Teopuu 11eHOOOpa30BaHUS aKIIUK M OOJIUTAIIHIA.
CAPM wmonens 1eHOOOpa3oBaHWs aKIWMiA, €€ TMPEANOChUIKH W €€ MOJAH(HUKAIIH.
OMmnupudeckue uccienoBanus B cepe npumeneHuss CAPM monenu Ha 3apyOexHOM U
pOCCHUICKOM pBIHKax axkuuil. Mogenu 1eHooOpa3oBaHMs, IOCTPOCHHBIE Ha aHaJIHU3e
(MHAHCOBBIX MYJBTUILIMKATOPOB. Mojenu 1neHoobpa3zoBaHus oOnUranuii. DMIUpUYECKUe
UCCJIEIOBaHMS JIOXOAHOCTH TOCYJApCTBEHHBIX LIEHHBIX OyMar M CIpeaoB JOXOJHOCTH
KOpIOpaTUBHBIX obnuranuil. [IpakTuyeckoe npuMeHeHne Mojeneil neHooOpa3oBaHus aKIMi
U o0yuranuii Ha poccUicKoM (OHIOBOM pbIHKE. (DUHAHCOBBIE KPU3UCHI U BOZMOXKHOCTh UX
IIPOrHO3UPOBAHUS.
Tema 4. UccnenoBaHust CACIOK U CTPYKTYPbl COOCTBEHHOCTH Ha CTOUMOCTh KOMITAHUH.
MeToab! COOBITUIHOTO aHAJIN3a C/IETIO0K Ha (POHA0BOM phIHKE. CIIENKH CIMSHUS-TIOTIIOMEHHS.
OcHOBHBIE (DAKTOpBI, BIMAIOLIME HA PE3yJbTaTUBHOCTh JaHHBIX crenok. [lyOnuunbie
pasmemienus akuuit (IPO-SPO), mpumeps! uccnenoBanus 3G(GeKTUBHOCTH TaHHBIX CAETOK B
aKaJIeMMUECKOW JuTeparype. BiusHHe rocyaapcTBEHHOW COOCTBEHHOCTH, KOHIICHTPAIIUH
CTPYKTYpPbl COOCTBEHHOCTH Ha XapaKTEPUCTUKU JEATEIILHOCTH KOMOaHuu. JluBHIEHIHAS
NOJIMTHUKA U €€ BIMSHHUE HAa CTOUMOCTh Komnanuil. Hanbosee nHTepecHble UCCIe10BaHUs 110
poccuiickoMy (POHIOBOMY PBIHKY.



Tema 5. IToprdenbHOe ynpaBieHUe, HHCTUTYIIMOHATBHBIC H YACTHBIE HHBECTOPHI.
PacnpeneneHue akTHMBOB M €ro pojib B PE3yJbTaTUBHOCTH MOPT(EIBHOrO YIpaBIECHUS.
JIOXOIHOCTh M PHUCK Pa3HBIX KJIACCOB MHBECTUIIMOHHBIX aKTHBOB. 3arajka IMPEMHUU 3a PUCK
aKUui M ee NpOsBIEHHWE Ha POCCUHCKOM (POHIOBOM pbIHKE. OCOOEHHOCTH pa3IMYHBIX
MHBECTUIIMOHHBIX CTpaTeruii — (HakTOpHOE HWHBECTUPOBAHHE, CEKTOPAJbHBIE CTPATErnu
(ctpaHbl M OTpaciaM), JUBHJAEHAHbIE CTpaTerMu HMHBecTUpoBaHusA. KoHTpapHoe
MHBECTUPOBaHUE. Pe3ynbTaTUBHOCTH MOPT(HETBHOTO YIPaBIEHUS B HETOCYAapCTBEHHBIX
NEHCUOHHBIX (POHJAX M MAeBbIX MHBECTHULMOHHBIX (oHIax. OcOOEHHOCTH MHBECTHIIMOHHBIX
CTPATETUH Y YaCTHBIX UHBECTOPOB.

AyauTOpHBIE Yachl: 32

(I)OprI TEKYHIECT0 KOHTPOJA M HpOMe)l(yTO‘{HOﬁ aTreCralm: JIOMAaIIHHUC 3aJaHud,
MMpE3CHTalu, SK3aMCH.
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