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IL1an kypca:

Conepxanune nucuunnnbl / Content of the discipline

Tema 1: BBeeHue B TeOpHIO NOBeJAeHYECKUX (PMHAHCOB
Teopetnueckue 060CHOBAHUS TUIIOTE3BI 3PPEKTUBHOTO PHIHKA

dakTHYecKHe T0Ka3aTebCTBA TUIOTE3bl A3((HEKTUBHOTO PhIHKA/

Topic 1: Introduction to the theory of behavioral Finance
The theoretical underpinnings of the efficient markets hypothesis

Actual evidence for the efficient market hypothesis
Tema 2: OcHoBbl @unHaHcoBo# cuctembl I: Ilpennonaraemasi Teopusi MoJ1€3HOCTH

Heoxnaccuueckas skoHOMHUYECKast TEOPUS

[IpenmymiecTBa u GyHKIUS TEOPHUH MOJIE3HOCTH

[Ipennonaraemas Teopus MOJIE3HOCTH

[IpenmyiiecTBa NpUMEHEHUS TAHHON TEOPUHN

[TepcniekTHBBI

Bo3smoxHbIE pUCKH

YKIOHEHHE OT pUCKa

CKIIOHHOCTB K PUCKY /



Topic 2: Fundamentals of the Financial system I: the Assumed theory of utility
Neoclassical economics
The advantages of function and utility theory
Expected utility theory
Advantages of applying this theory
Outlook
Possible risk
Risk aversion

Inclination to risk

Tema 3: OcHoBbl (punancoBoii cucrembl II: IlenooOpa3oBanue akTHBOB, J(PPeKTHBHOCTH
Popinka u ArenTckue B3anmooTHomeHus

Puck noprgens u Bo3Bpar

Monenb neHoo6pazoBanus goarocpoyHsix akTuBoB(MLIZIA)
Pacmmpennas crienmanmzanus

JIunus 6€30MaCHOCTH PHIHKA

D¢ dexTHBHOCTH pHIHKA

PaGouee onpenenenne 3pheKTUBHOCTH PHIHKA
MopnenupoBaHue TOProBbIX CTPATErHii

O} PexTUBHOCTD PHIHKA U AOCTYMHAas HH(OpMaLUs
[IpoGnema KOMOMHUPOBAHHBIX TUIIOTE3

Arentckue BzaumooTHOIIEHNS U areHTCKas mpobieMa
CrouMoCTh yCiIyr areHTcTBa/

Topic 3: Fundamentals of the financial system II: asset Pricing, market Efficiency and
Agency Relationships

Portfolio risk and return

Long-term asset pricing model(IDC)
Extended specialization

Market safety line

Market efficiency

Working definition of market efficiency
Simulation of trading strategies

Market efficiency and available information

The problem of combined hypotheses



Agency Relations and Agency problem
Cost of Agency services
Tema 4: Teopus nepcnektuB, Cpoku u MeHTAJIbLHBIH y4eT
Teopus nepceKkTuB
VYKIIOHEHHE OT PHUCKa VS. TOUCK PUCKOB
VYxiioHeHHe 0T yOBITKOB/
Topic 4: Perspective theory, Timing and Mental accounting
Perspective theory
Risk avoidance vs. search for risks
The avoidance of losses
Tema 5: Yrpo3a pbIHOYHO 3(PPEKTHBHOCTH
Cy11ecTBEeHHBIHN pUCK
Puck «urymoBoro tpennepa»
Pacxozp! Ha peanu3zanuo/
Topic 5: Threat to market efficiency
Significant risk
Noise trader risk»
Costs of implementation
Tema 6: IMnupnyeckoe NPaBUJIO U PACXOKACHHE BO MHCHUH

3neck paccMaTpuBaeTcs, Kak pOpMHpYyeTCss MHEHHE YelIOBEKa B YCIOBUSX OTPaHUUYEHHOTO
BPEMCHH U HEOJJHO3HAYHON MH(pOpMAITIH/

Topic 6: Rule of thumb and divergence of opinion

Here we consider how a person's opinion is formed in a limited time and ambiguous
information

Tema 7: Upe3mepHasi yBepeHHOCTh
YBepeHHOCTh M CAMOYBEPEHHOCTD/
Topic 7: Overconfidence
Confidence and self-confidence
Tema 8: KommenTapum k npoucxoxaenuro ¢gopmyJe baiieca
[Tpoucxoxnenue popmyisl baiieca
®opmyia baiieca
[Tpumenenue dpopmyinsr baiieca
JloxxHOE 3aKitoueHre 6a30BOi OLIEHKH

Topic 8: Comments on the origin of the Bayes formula



The origin of Bayes ' formula

Bayes formula

Application of Bayes formula

About the conclusion of the baseline assessment

(I)OpMI)I TEKYIIEro KOHTPOJIA U l'[pOMC?KyTO‘-IHOi;I aTrecranum:

B xome peanmuzauuu JUCHMUILUIMHBI b1.B.JIB.06.02 «IloBeneHueckue ¢UHAHCHI
(Behavioural finance)» ncnosp3yloTCs CIEIyIONIUE METOABI TEKYIEr0 KOHTPOJIS yCIIeBaeMOCTH
oOyuaromuxcsi/ During the implementation of the discipline Bb1.B.JIB.06.02 «Behavioural
finance» uses the following methods of monitoring the progress of students:

IIpu npoBeeHNM 3aHATHI JIEKIIMOHHOIO THIIA:
-JIEKIUsI-BU3yalln3alus, MpoOIeMHast JIEKLUs;
ITpu npoBeneHNH 3aHATHH IPAKTUYECKOTO TUIA:
-IUCKYCCHSl (TUCTIYT);

[Tpu mpoBeeHNH CaMOCTOATENBHON PabOTHI:

- mpopa®oTKa JIEKIMOHHOTO MaTepuajga, COCTaBJIEHHE KOHCIIEKTa JIEKIMH II0 TeMaM,
BBIHECEHHBIM Ha CAMOCTOSITEIIbHOE U3yUEHHE;

- IOAITOTOBKE K TIPAKTUYCCKUM 3aHSTHSIM;
- MOJITOTOBKE K MPOMEKYTOUYHOMY KOHTPOITIO;

- MOJITOTOBKE K TEKYLIEMY KOHTPOJIIO YCIIEBAEMOCTH.

During the classes lecture-type:

-lecture-visualization, problem lecture;

During practical classes:

-discussion (debate);

When carrying out independent work:

- study of lecture material, preparation of lecture notes on topics submitted for self-study;
- preparation for practical training;

- preparation for the interim control;

- preparation for the ongoing monitoring of progress.

3auet B popme Hanmcanus 3cce/ Credit in the form of writing an essay
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