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AHHOTAIIYSA PABOYEH TPOTPAMMBI JIUCHOUTLIAHBI
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Kon u HamMeHOBaHue HanpaBJIeHUs NOATOTOBKH, mpo¢puas: 38.03.01 DxoHomuka
ITpoduns «MupoBast 5)KOHOMUKA M BHEITHEIKOHOMHUYECKAs AE€ATEIbHOCThY
KBanunpukanus (cTenensb) BHINYCKHUKA: OaKanaBp

®opma o0yueHHsI: OUHAS

eab ocBOCHUS IMCUMIIUHBI:

CdhopmupoBaTh KOMIETEHIMIO B o00JacTh aHanmm3a (UHAHCOBBIX PE3YyJbTATOB
OpraHuM3alMoHHO-yIpasieHdeckux pemenui: OIIK OC-5.

Ilian kypca:

Tema 1. BBegenue. O630p puHAHCOBOMN CHCTEMBI

CtpykTypa (DUHAHCOBBIX PBIHKOB (IO pa3HBIM KpHUTepusiM). DyHKIUU (UHAHCOBBIX
pbIHKOB. CTpyKTypa GuHAHCOBOM cucTeMbl. baHku u apyrue puHAHCOBBIE TOCPEAHUKH (BBOIHO),
uX (pyHKUIMH.

[TonsiTHe W OCHOBHBIE CBOICTBa LeHHbIX Oymar. Knaccudukanus neHHbIX Oymar 1o
Pa3IUYHBIM KPUTEpHUsSM (THII, SMUTEHT, (popma BBITyCKa, CHOCOO IMONYYCHHS JTOXO/Aa, CPOK
oOparteHus).

Tema 2. ®UHAHCOBBIC PBHIHKHU: MPOLEHTHBIE CTABKU, TTOBEACHUE MPOICHTHBIX CTaBOK U
PUCKOBasi BpeMEHHasl CTPYKTYypa MPOLIEHTHBIX CTABOK

[IponienTHBIE cTaBKU. OCHOBHBIEC TUITBI MHCTPYMEHTOB Ha KPEIUTHOM PBIHKE, JI0XOIHOCTh
K MOTalIeHHIO (OIpe/IeeHue).

®akTophl, OMPEACNAIONINEe CHpoc Ha akTuBbl. CHpoc W TPEMIOKEHHE Ha pPBIHKE
obnuranuii. Konebanus paBHOBECHBIX CTaBOK MpOIeHTa. MoJenb NpeanoyTeHHe JTUKBUIHOCTH:
CIPOC, NMPEAJIOKEHNE U PAaBHOBECUE HA IEHE)KHOM PhIHKE.

PuckoBas cTpykTypa NpOIEHTHBIX CTaBOK (puck nedonTta, JTUKBUIHOCTH, HAJOTH).
Bpemennasi cTpykTypa NpOIEHTHBIX CTaBOK (TEOPHS OXHUIAHUM, TEOPHUS CETMEHTHPOBAHHBIX
PBIHKOB, IPEMHUS 32 TOHM)KEHHYIO JINKBUIHOCTb U TEOPUSI PEANOUYTEHU OTHOCUTENIBHO CEKTOPa
PBIHKA).

Tema 3. banku u ynpaBieHue KpeAUTHBIMU Opranu3anusaMu. HeGaHKOBCKUE HHCTUTYTHI

bananc 6anka. YmnpaBieHue: JIMKBUAHOCTbIO, aKTUBAMHU, MACCUBAaMU, JOCTATOYHOCTHIO
KanuTajla, KpeIUTHBIM PUCKOM, PUCKOM M3MEHEHUS TPOLICHTHBIX CTaBOK.

Puck muxBumHoctu. Haberm Ha. OaHku u OaHKOBCKash TaHUKA. Y CTOWYMBOCTH
¢dbunaHcoBOrO cektopa. bazenbckoe peryaupoBaHue U HOpMaTUBHBIE TOKyMeHTH banka Poccun.
3abaaHcoBas AesITEIbHOCTb.

CrpaxoBanue. Ilencuonnbie ¢(ouapl. DuHAHCOBBIE KOMIMAaHWU. B3auMmHbie (OHIBI.
HNuBecTuimonHsie 0aHKH.

Tema 4. AKiuu 1 o0 IUraLuu

Ompenenenne u QpyHIAaMEHTAIbHBIE CBOWCTBA akMHU. Bujbl akiuii: OOBIKHOBEHHBIE U
npuBmiIerupoBanubie. [Iprobperenue u BeIKyn akiuil. OnpeaeneHue oOIUrauy U €€ OCHOBHBIC
xapaktepucTuku. Knaccudukaius odmuranuii (oOecredeHHbIe U He00eCIICUeHHBIC, KYTIOHHBIC U
TUCKOHTHBIE, HEKOHBEPTUPYEMbIE U KOHBepTHpyemble). DakTophl, ompeAensomue IeHY
oOnurauuu. JlocpouyHoe noraiieHue.

Pucku obGnuranmii. Peiitunru obmuramuii (Moody’s, Fitch, S&P). Unnexcupyemsbie
obmuraruu. EBpoobnuramuu. llena konsepranuu. KonBepramuonnas crouMocts. [locneacTBus
KOHBEpTALlUU AJI KpeauTopa M 3aeminuka. Bumsl rocynapctBeHHbix obmuranuii (I'KO, OD3,
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OC3, obnuranuu BHYTPEHHErO TOCYAApCTBEHHOTO BAJIIOTHOTO 3aiiMa) W OCHOBHBIE BHJIBI
rocoOuranuii OTAENbHbBIX Pa3BUTHIX CTPaH. Y YACTHUKHU PBIHKA rocOoOIUranuii, nHPPacTpyKTypa.
Ilenu BbIMycKa rocy1apCTBEHHBIX LIEHHBIX Oymar. [lopsaok Belllycka 1 oOpalieHus: o0aurarui,
AayKIMOHbI, KOHKYPEHTHOE U HEKOHKYPEHTHOE MpEJIOKEHHE, II€Ha OTCEYEHMs U
cpenHeB3BenieHHas 1ieHa. Oonuranun banka Poccun.

Tema 5. IlpodeccrnonanbHble y4aCTHUKH PhIHKA IIEHHBIX Oymar

CymHOCT W KJIacCH(UKAIUS MPOPECCHOHATBHON IEATEIHPHOCTH Ha PBIHKE IICHHBIX
Oymar. ['ocympapcTBeHHOE peryiupoBaHHe MpPOoGECCHOHANBHOM AeATeNbHOCTU. bpokepckas u
TWIIepCcKasl JIeATeIbHOCTh. YIIpaBleHHE IeHHbIMU Oymaramu. OrnpeneneHue B3auMHBIX
o0si3aTenbCTB  (KMUpUHT). Benenue peectpa BhajgenblieB LEHHbIX Oymar. JlemosurapHas
nesTeNbHOCTh. OpraHuzanusi TOProBIM Ha pBIHKE LEHHBIX Oymar u (oHmoBas Oupxa.
AHJIeppaiiTHHT.

Tema 6. OnunoHsl, GprOYEPCHl U IpyrHe MPOU3BOIHBIE LIEHHBIE OyMaru

HepuBatuBbl. @brouepCcHbIE KOHTPAKTBI. MexaHu3Mbl (yHKIIMOHUPOBAHUS (PbIOUYEPCHBIX
poiHKOB. [IponienTHBIE (hBIoYepchl. DopBapasl, WX CpaBHEHHE ¢ (QbrouepcaMu. ONIIMOHBI U WX
BUbl. MexaHu3Mbl ()yHKIIMOHMPOBAHUS ONLMOHHBIX PHIHKOB. Onucanue (pakTopoB, BIUSIOMIUX
Ha ICHBI €BPONEHCKUX OMInOoHOB. KoMOMHMpOBaHNWE OMIIMOHOB: rpadudecKoe MpeaCcTaBICHHE
(Hampumep, cTpaai, «6adbouka» u T.14.). «IlyT-xomm» mapurter (Tpadudeckas WILTIOCTPALINS).
Onmmonsl Ha (OHIOBBIE MHICKCH, BATIOTY U (pprouepchl. CBombl. KpenuTHble nepHBaTHBEI.
OK30THYECKHE U PEATIbHBIE ONIIMOHBI.

Tema 7. 'mnores3a 3¢ppekTHBHOCTH pHIHKA

Cuctema pacrnpocTpaHeHus HH(poOpMalMM Ha pblHKe Kanurtana. CocTaBHblE 4YacTu
uHpopmanuu. ['umnoreza 3pPeKTUBHOCTH PHIHKOB KalHUTajla U CUCTeMa ee AonyuieHnid. Dopmbl
UHPOPMALMOHHON 3(PPEKTUBHOCTH PBIHKOB KalWTajlla U UX XapaKTEpUCTHKH: ciabas ¢opma
apdexTuBHOCTH, ycToiumBas ¢opma s3ddexkTuBHOCTH, cHiabHass Qopma 3PEPEKTUBHOCTH.
OMIupruYeckre 3aKOHOMEPHOCTH Ha phIHKE KanuTana. D(PQPEeKTUBHOCTh PbIHKA U BO3MOXXHOCTHU
TEXHUYECKOTO W (pyHIaMEHTAaIbHOrO aHanmu3a pbiHKa. COBpEMEHHBIE NPEACTaBICHUS 00
3¢ (eKTUBHOCTH PHIHKOB KanuTajia. CrocoOsl mpoBepku 3¢ eKTUBHOCTH pbIHKaA. [loBeneHueckue
¢uHaHCH U runore3a 3hGeKTHBHOCTH phIHKA. [IpoOeMbl POTHO3UPOBAHHS IIEH aKTUBOB Ha
3¢ ¢dexTuBHBIX pbiHKaX. CiydaiiHble (CTOXacTUYECKHE) MPOLECChl: UX TUIBI U MPUMEHUMOCTb K
Pa3IUYHBIM KJlaccaM aKTHBOB.

Tema 8. BantoTHBIN PHIHOK U MEXAyHapoIHas (UHAHCOBas CUCTEMA

BamrotHelii peiHOK. BamroTHeli Kypc. Tumbl BamrOTHBIX KypcOB. BamtoTHbele Kypchl B
longrun (3aKoH eTMHOM LIEHbI, TAPUTET MMOKYNATEIbHON CIIOCOOHOCTH U UX HapyIIeHUs, (PakTOphI)
U (hakTophI MX onpenenstonme. BamoTHbie Kypchl B short-run (IpoeHTHBIN MapuTeT) U (HaKTOPHI
UX OTpeIeNIsIOLIHe.

WHTepBeHMM Ha BaltOTHOM pbIHKE. [lnarexHblii OamaHc. DBOMIOLUS MEXKIYHApPOIHOM
¢uHaHCOBOM cucTeMbl (30J0TOM cranaapT, bperTroH-Bync, cucrema IiaBaoIMX KypcoB —
uenesble 30H61 1 ERM, BamtoTHble coBeThl U EBpocoros, nomnapusamnus). Tpunemma JeHeKHON
HOJUTHKH.

(I)OprI TCKYIICIo KOHTPOJA M l'lpOMe)KyTO'—IHOﬁ arTTeCTalum:

Kon HaumenoBanue Kox srama HaunmeHoBaHme 3Tana OCBOCHHS
KOMITETECHITUN KOMITETECHITUN OCBOCHHS KOMIIETEHITUN
KOMIIETEHIIUH
OIIK OC-5 | CnocobHOCTh OIIK OC-5.1 | 3HaeT OCHOBHBIE aCIIEKTHI
aHAIIM3UPOBATH GYHKITMOHUPOBAHUS ICHEKHO-
(hMHAHCOBBIE PE3YJIHTATHI KPEIUTHOU cephl CTPaHbI




OpraHu3alMOHHO- OIIK OC-5.2 | YMeeT uHTEeppETUPOBATH
YIPaBJIEHYECKUX PEIICHUN OpraHU3alMOHHO -
yIpaBlieHYECKHE PEIICHUs IS
JICHEeKHO-KPETUTHOM chepbl
CTpaHbI

Pesynprar  ¢dopMupoOBaHHS ~ KOMIIETEHIIMM HA ypOBHE JaHHOW  TUCIUILIAHBI
obecrieunBaeTcs MyTeM (POPMUPOBAHUS Y OOYHAFOIITUXCSI:

Ha ypoBHe 3Hanui:

CocraB u GpyHKIIUN (PUHAHCOBOW CHUCTEMBI;

OcHOBHBIE TIOJOXKEHUS U MHCTPYMEHTHI OPraHU3aIMOHHO-YIIPABICHYECKUX PEIICHUN B
JIEHEKHO-KPEIUTHOM cdepe;

(DUHAHCOBBIE PHIHKU 1 (PMHAHCOBBIC AKTUBHI (MHCTPYMEHTHI);

[IpodeccronanbHble yYaCTHUKYU PhIHKA IIEHHBIX OyMmar;

Oco0OeHHOCTH TPUMEHEHHS METOJOB (PUHAHCOBBIX PACUETOB C YyYETOM IMOBEICHUS
SKOHOMHYECKHUX CyObEKTOB.

Ha ypoBHe ymeHnii:

OueHuBarh BIUSHUE JCHEKHO-KPEIUTHONW MOJUTHUKM Ha (PMHAHCOBYIO CHUCTEMY U €€
YYaCTHUKOB;

AHanmM3upoBaTh [IEHOOOpa3oBaHWE (MHAHCOBBIX AKTHBOB (aKIMid, OOJHMTanuu,
MIPOU3BOJIHBIC IIEHHBIX Oymaru);

Knaccudumnuposars noseneHveckre 3pQGexTrl o cekropam (UHAHCOBOTO PHIHKA.

OueHuBarb

Ha ypoBHE HaBBIKOB:

AHanu3 1 OIICHKA BIHMSHUS IEHE)KHO-KPEIUTHOM TOJUTHKY Ha (PUHAHCOBYIO CHCTEMY U €€
Y4aCTHUKOB;

AHann3 W OIEHKAa IEHOOOpa3oBaHMsS (PUHAHCOBHIX AKTHBOB, B TOM YHCJIE C YYETOM
noBeieHYeCKuX AG(GEeKToB B MPUHITUM HWHBECTUIMOHHBIX M (DUHAHCOBBIX pEIICHUN
HYKOHOMHUYECKUMU CyOBEKTaMHU.
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