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ILian kypca:
Tema 1. O630p poccuiickoro u ri100aJbHOT0 (PMHAHCOBOIO PHIHKA.
OcHoBHBIE (DYHKIMHM (OHAOBBIX PBIHKOB, (PMHAHCOBBIE IMOCPEAHUKHM 0a30BbIE MOJAXOABI K
knaccuukanuu  (PUHAHCOBBIX MOAENeH pa3HbIX cTpaH. I[lapameTrpsl OLEHKH TITyOWHBI,
JnocTynHOCTH, 3(deKTHBHOCTH (PMHAHCOBBIX PHIHKOB. CpaBHEHHE IapaMeTpOB POCCHICKOIo
PBIHKOB aKIIWi U 0OJHUTraIuii ¢ 3apy0ekKHBIMH ()OHIOBBIMH PBIHKAMH. XapaKTEPUCTUKA OCHOBHBIX
CETMEHTOB  pOCCHIICKOrOo  ()MHAHCOBOrO  pblHKA. Poib  HEpe3sHAEHTOB, BHYTPEHHHX
MHCTUTYIIMOHAJIbHBIX NHBECTOPOB, OAHKOB M YaCTHBIX HHBECTOPOB. PUHAHCOBBIE TOCPETHUKU U
UHQPACTPYKTYpHblE  OpraHuM3auuu.  VHCTUTyIMOHanbHas  CTPYKTypa  pEryjlupOBaHUsS
poccuiickoro (hoHI0BOr0 pbIHKA U ee oco0eHHOoCTHU. [IpobiemMbl prHAHCOBOTO perylIupoBaHus U
Haa30pa.
Tema 2. Dp¢ekTHBHBII PHIHOK U NMOBeeHYecCKHe GHHAHCHI.
[Tonstue uHPOpManmoHHOW 3(p(HeKTUBHOCTH (UHAHCOBOrO pbiHKA. CHOCOOBI TECTHPOBAHUS
runore3sl 3p@exTuBHOro puiHka. Tpu GopMbl nHPOpMaMOHHON 3G (HEKTUBHOCTH (OHIOBOIO
pBIHKAa U MX pa3BuTHe (cnabass ¢opma U cBOOOAHbIE ONMyXJaHUS, BIMSHHUE HA LIEHBI aKIMH
HOBOCTEH, cpemusii ¢hopma U COOBITUWHBIA aHAIM3 BIUSHUS KOPHMOPATHBHBIX COOBITHI Ha
CTOMMOCTb LIEHHBIX Oymar, cuiibHas ¢opMa 3(PQPeKTUBHOCTH U OOpbda ¢ HHcalaepcKon
Topromieit). BiusHue rumore3sl APQGEKTUBHOIO pbIHKA HAa WHBECTUI[MOHHBIE MPOAYKTHI.
[ToBenenueckue ¢unancel. TBopueckuit Bkian Kanmemana u TBepcku. OCHOBHBIE THITBI
npeapacnonoxennoctedl. [IpuMep npakTHYeckoro NMpPUMEHEHUs! MOBEACHYECKUX (PUHAHCOB B
HaKOMUTENbHBIX MeHCHOHHBIX Tuianax CIIIA (maeun moarankuBanus (nudge) Puuapna Tanepa).
Tema 3. Teopun neHo0Opa3oBaHUA AKIMIA U 00U TaLUid.
CAPM wonens neHooOpa3oBaHus aKIHid, €€ MPEIIOChIUIKN U €€ MOAU(UKAITUN. DMITHPUIECKIE
uccnenoBanus B cpepe npumeHenus CAPM mozpenu Ha 3apyOeHOM M POCCHUICKOM pBIHKax
akuuii. Monenu 1ieHoo0pa3oBaHusl, IOCTPOEHHbIE HAa aHaIN3€e (PUHAHCOBBIX MYJIbTUILIUKATOPOB.
Mogenn  ueHooOpa3oBaHusi — oOnMranuii. OMIOUPUYECKHE  HCCIEAOBAHUS  JOXOJHOCTH
rOCYy/IapCTBEHHBIX IEHHBIX OyMmMar M CIpeloB JOXOJAHOCTH KOPIOPATUBHBIX OOJIUTaIHil.
[IpakTHyeckoe MpUMEHEHUE MOAENeH 1eHo0Opa3oBaHus aKIMi W OOJMralnuil Ha poCcCUiiCKOM
¢boH10BOM phrIHKE. ODUHAHCOBBIE KPU3UCHI U BOZMOXKHOCTh X IPOTHO3UPOBAHMUS.
Tema 4. UccieqoBaHus ¢/1€JIOK U CTPYKTYPbI COOCTBEHHOCTH HA CTOMMOCTH KOMIIAHMIA.
Metonbl COOBITHITHOTO aHaIM3a CACNIOK Ha (POHAOBOM phIHKE. CHENKU CIUSHUA-TIOTIOMEHHMS.
OcHOBHBIE (DaKTOpBI, BIUAIOINIME HA pPE3yIbTaTUBHOCTh JAaHHBIX caenok. [lyOnuunble
pasmerienust akuuii (IPO-SPO), mpumepsr uccienoBanusi d3QEKTUBHOCTH JAHHBIX CHEJIOK B
aKaJeMUYecKol JnuTeparype. BnusHue TrocymapCcTBEHHONW COOCTBEHHOCTH, KOHIIEHTPAIUU
CTPYKTYpbl COOCTBEHHOCTM Ha XapaKTEePUCTHKH JESATEIbHOCTH KOMMaHuM. JluBuIeHIHas
NOJIUTHKA U €€ BIMSHHME Ha CTOMMOCTh KoMmnaHuil. Hanbonee mHTepecHble MCCl€OBaHUS 10



poccuiickoMy (hOHIOBOMY PBIHKY.

AyautopHsble yacbl: 60

@DopMbI TEKYIET0 KOHTPOJISI U MPOMEKYTOUYHOI aTTeCTAIlMM. JOMAITHUE pa0OThI, 3a4eT
3a4eT C OLIEHKOU



Tema 5. IlopTdenbHoe ynpasiieHHe, HHCTHTYIHOHAJbHBIC H YaCTHbIC HHBECTOPBI.
Pacnipenenenue axkTMBOB M €ro pojib B PEe3yAbTaTUBHOCTH NOPT(EIBHOrO YIpaBJIECHUS.
JIOXOIHOCTB U PUCK Pa3HBIX KJIACCOB MHBECTULIMOHHBIX aKTUBOB. 3arajika IPeMHH 32 PUCK aKLUI
U €€ TIPOSIBJICHHUE Ha POCCUIICKOM (POHIOBOM phIHKE. OCOOCHHOCTH Pa3IMYHBIX HHBECTUIIMOHHBIX
cTpaTeruii — (hakToOpHOE HHBECTUPOBAHHME, CEKTOPAJbHBIC CTpAaTeTHH (CTpaHbBl M OTPACiu),
JUBUJCHIHBIE CTpaTernu HMHBeCTUpOBaHMA. KoHTpapHOe MHBecTHpOBaHME. Pe3ynpTaTMBHOCTB
HOPT(ENbHOr0  YNPaBIEHUS B HErOCYIapCTBEHHBIX IEHCHOHHBIX (OHIAX U TMaeBbIX
HWHBCCTULIMOHHBIX q)OHHaX. Ocobennoctu HMHBCCTUIITMOHHBIX CTpaTeI‘I/If/i Y 4aCTHBIX WHBCCTOPOB.
AyauTOpHBIE Yachl: 64
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