[Tpunoxenue 10 OIT BO

AHHOTAIIYSA PABOYEH TPOTPAMMBI JIUCHOUTLIAHBI

b1.0.14 OCHOBbBI TEOPUN ®PUHAHCOB

ABTop: Matnenko H.H.-JlaBunan H.A.

Kon u HamMeHOBaHue HaNpaBJIeHUs NOATOTOBKH, mpo¢puas: 38.03.01 DxoHomuka
ITpoduis «MupoBast 5)KOHOMUKA U BHEITHEIKOHOMUYECKAs AEATEIbHOCTD)
KBanunpukanus (cTenensb) BHINYCKHUKA: 0aKanaBp

dopma o0yueHUsi: OUHAS

Lenb ocBoeHUst AMCUMIIJIMHBI:
CdopmupoBaTh KOMIIETEHIIMM B 00JacTH HUCIOJIb30BAaHUS OCHOB IPABOBBIX 3HAHWH B
pa3nuuHbIX cepax aesrenbHocTH: OITK OC-5.

Iliian kypca:

Tema 1. BBenenne. O030p GUHAHCOBON CHCTEMBI

CrpykTypa (UHAHCOBBIX PBIHKOB (IO pa3HbIM KpUTepHsiM). DyHKIUM (UHAHCO-BBIX
peiHKOB. CTpykTypa (HUHAHCOBOH CHCTeMBbl. BbaHKM W Jpyrue (QHHAHCOBBIE MOCPEI-HUKH
(BBOZIHO), UX (DYHKIIHH.

[lonaTe W OCHOBHBIE CBOWCTBa IEHHBIX Oymar. Kiaccmgpukamusi 1eHHBIX Oymar 1o
pa3IMYHBIM KpUTEpUSM (TUI, SMUTEHT, (OpMa BBINYyCKa, CIIOCOO MOJyuYeHHs J0XO0Ja, CPOK
oOparieHus).

Tema 2. ®uHAHCOBBIE PBHIHKU: MPOLEHTHBIE CTABKH, MOBEACHUE MPOLEHTHBIX CTaBOK U
PHUCKOBasi BpEMEHHAsI CTPYKTYPa MPOLIEHTHBIX CTABOK

IIpouenTtHble cTaBku. OCHOBHBIE THUIIBI MHCTPYMEHTOB Ha KPEIUTHOM pBIHKE, [O-
XOJIHOCTb K MOTAIICHUIO (OTpeeeHHE).

@DaxkTophl, ONPEICIAIOIINAE CIOpPOC Ha akTuBbl. CHpoC M TNPEIIOKEHHE Ha DPBIHKE
oOnuranuii. Konebanust paBHOBECHBIX CTaBOK MpOIeHTa. Moieab NpeoYTeHUE JTUK-BUTHOCTH:
CHpocC, NPeJIOKEHHE U paBHOBECHE HA JICHEXKHOM pPBIHKE.

PuckoBasi CTpyKTypa TpOLEHTHBIX CTaBOK (puCK naedonTa, JIUKBUIHOCTb, HAJIOTH).
BpemeHHas CTpyKTypa HpPOLICHTHBIX CTABOK (TE€OpHsl OXKMIAHWHA, TEOpUsS CErMEHTHPO-BaHHBIX
PBIHKOB, PEMUS 382 TOHWKEHHYO JIMKBUHOCTD U TEOPUS MPEIIOYTEHUI OTHO-CUTEIBHO CEKTOpa
PBIHKA).

Tema 3. banku u ynpaBieHrue KpeAUTHBIMU Opranu3anusaMyu. HeGaHKOBCKHE MHCTUTYThI

bananc Oanka. YnpaBieHue: JUKBUAHOCTBIO, aKTUBAMHU, MMACCHUBAMMU, JOCTATOYHO-CTBIO
KaIyTana, KpeAUTHBIM PUCKOM, PUCKOM U3MEHEHUS MPOLIEHTHBIX CTaBOK.

Puck nukBugHocTH. HabGernm Ha. GaHkM M OaHKOBCKas NaHMKa. YCTOHMUMBOCTH (H-
HAHCOBOI'O ceKTopa. baszenbckoe perynupoBaHHE U HOpMaTUBHBIE NOKyMeHThl banka Poccum.
3abanaHCcOBas 1€ATEIbHOCTb.

CrpaxoBanue. llencnonneie Qonapl. @UHAHCOBBIE KOMIAHWUHM. B3anmHble (OHIBI
HHBecTUIIMOHHBIE OAHKH.

Tema 4. Akiuu u oOUTauu

Omnpenenenue U QpyHIaMEHTaJIbHbIE CBOMCTBA akIUH. Buabl akuuii: 0ObIKHOBEH-HbBIE U
npuBwiernpoBanubie. [Ipuodperenue u Beikyn akiuil. OnpeaeneHue o0IUraluy U €€ OCHOBHBIE
xapakrepuctuku. Knaccugukamus odauranuii (o6ecriedeHHble 1 HeoOec-TeueHHbIe, KYIIOHHBIE U
JUCKOHTHBIE, HEKOHBEPTHUPYEMbIE U KOHBEpTUpyeMble). DakTo-pbl, ONpPENEIAIONINE LEHY
oOnuranuu. JfocpoyHoe noramiexHue.

Pucku oOnuranumii. Peiitmarm obmuranuii (Moody’s, Fitch, S&P). Munekcupye-mbie
obOmuranuu. EBpooOnuranuu. lena konBepranuu. Konsepraunonsas croumocts. [locnenctus
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KOHBEpTAalUK JUIA KpeauTopa U 3aeMinuka. Bunbl rocymapctBeHHbix o0-ymranuii (I'KO, O3,
OC3, obnuranuyd BHYTPEHHETO TOCYJAapCTBEHHOI'O BAIIOTHOTO 3aiiMa) M OCHOBHBIC BUJIBI
rocoONMWramuii  OTACIBHBIX  Pa3BUTBIX  CTpaH. YYaCTHUKH  PBIH-Ka  TOCOOJIHUTAIIHM,
uHpacTpykTypa. Llenu BbITycka rocynapcTBEHHBIX LEHHBIX Oymar. Ilopsimox Belycka u
oOpamieHus oOiuranui, ayKIHOHbI, KOHKYPEHTHOE M HEKOHKY-PEHTHOE IpPEUIOKEHHUE, IeHA
OTCEYEHUS U cpeHeB3BelIeHHas neHa. Oonuranuu banka Poccun.

Tema 5. IIpodeccronanbHble YYaCTHUKH PhIHKA IIEHHBIX Oymar

CymHocTs M KJIaccupuKanus npopecCHOHATBHON AEATENbHOCTH Ha PBIHKE LEH-HBIX
Oymar. ['ocymapcTBeHHOE peryiaupoBaHHe MPO(EeCCHOHAIBHOW NEeATeNFHOCTH. bpo-kepckas u
JUIIepCKas JIeATeNbHOCTh. YTpaBiieHHe IeHHbIMM Oymaramu. OnpeneneHne B3auMHbIX
obsi3aTenscTB (KnupuHT). Benenue peectpa BiajenblieB IeHHBIX Oymar. Jle-mo3utapHas
nesaTenbHOCTb. OpraHuszalnys TOPIOBIM Ha pbIHKE LEHHBIX Oymar u (oHpmo-Bas Oupxa.
AHJEeppalTHHT.

Tema 6. OnunoHsl, proUepCHl U IpYrHe MPOU3BOIHBIE IIEHHbIE OyMaru

JepuBatuBbl. @br0YepCHBIE KOHTPAKTHL. MeXaHU3MbI (PYHKIIMOHUPOBAHHS (HbIO-4EPCHBIX
pbIHKOB. [IponenTHble (prouepcsl. PopBap/sl, UX cpaBHEHHE ¢ (pbrouepcaMu. OMIMOHBI U UX
BUIBI. MexaHu3Mbl ()yHKIIMOHUPOBAHUS ONMIIMOHHBIX PHIHKOB. Omrcanne (akTopoB, BIHSIOIINX
Ha IIeHbl eBponeckux onunoHoB. KoMOMHMpOBaHKWE OMIMOHOB: rpaduyeckoe MpeacTaBICHHUE
(Hammpumep, cTpaami, «6adouka» u T.1.). «I[lyT-komm» ma-purer (rpaduyueckas WLTIOCTPAIIHS).
Onuuons! Ha (OHAOBBIE MHAEKCHI, BaTIOTY U (bro-uepchl. Combl. KpenuTHble nepUBAaTHUBBI.
DK30THUYECKHE U peabHbIE ONMIIUOHBI.

Tema 7. 'unoresa 3¢ pexkTUBHOCTH pPHIHKA

Cucrema pacnpocTpaHeHus: MHPOpManuu Ha pblHKEe Kanurtana. CocTaBHbIE YacTH
uHpopmanuu. ['nnoreza 3pPpeKTUBHOCTH PHIHKOB KamMTaja U cucteMa ee gonyuieHuid. Gopmsl
UHPOPMAIMOHHOW >(PPEKTHBHOCTH PBIHKOB KallWTaJla U MX XapaKTEPUCTHKH: ciadas ¢opma
s dexTuBHOCTH, ycTolumMBas ¢opma 3bdekTuBHOCTH, cuibHasg Qopma 3(PPEKTUBHOCTH.
OMIupruYecKkre 3aKOHOMEPHOCTH Ha PhIHKE KarmuTana. DPPEeKTHBHOCTD PHIHKA U BO3MOXHOCTH
TEXHUYECKOT0 M (PyHJaMEHTaIbHOrO aHainu3a pblHKa. CoOBpe-MEHHbIE IpeJICTaBlIeHUs 00
3pPEeKTUBHOCTH pBHIHKOB  Kamurtaiga. CrmocoObl mpoBepkd  3(-(GEeKTHUBHOCTH  pPBHIHKA.
[ToBenenueckue puHaHCH ¥ ruore3a 3 dekTuBHOCTH phIHKA. [TpobIeMbl TPOrHO3UPOBaHMS LIEH
aKTUBOB Ha AP QEeKTHUBHBIX pbIHKaX. CiydaifHble (CTOXaCTHYECKHE) TMPOLECCHI: HMX THUIMBI U
IPUMEHUMOCTb K Pa3JIMYHbIM KJIaCCaM aKTH-BOB.

Tema 8. BantoTHbIN pbIHOK U MEXAyHapoAHasl pUHAHCOBAsK CUCTEMA

Bamtotsbslii peiHOK. BamtoTHblli Kypce. THIIBI BaJIIOTHBIX KypCcOB. BallfoTHbIE KypChl B
longrun (3aKoH €IWHONM ILIEHbI, MAPUTET MOKYNATEJIbHON CHOCOOHOCTHM M MX Hapylle-Huf,
dakTopbl) U GakTOphI UX OMpeensdomue. BamoTHeie Kypcsl B short-run (Ipo-1IeHTHBIN TApUTET)
U (aKTOPbI UX OIpPENETSAIOLIHE.

WHuTepBeHIMM Ha BaIIOTHOM pbIHKE. IlnaTexxHbiil 6amaHc. DBOMIOLUS MEXyHa-pOIHON
¢buHaHCOBOM cHUCTeMBI (30710TOM cTraHmaptT, bpertoH-Bync, cucrema miaBammmx KypcoB —
uenesbie 30HbI U ERM, BamoTHble coBeThl U EBpocoro3, goinapusanus). Tpu-iemMMa 1eHexHON
HOJIUTHKHU.

(I)OprI TEKYIICr0 KOHTPOJISA U l'lpOMe)KyTO'—IHOﬁ arTTeCTallum:

Kon HaumenoBanue Kon srana | HaumenoBaHue 3Tana 0OCBOCHUS
KOMIIETEHIINH KOMIIETEHIINH OCBOCHHUS KOMITETEHIIUU
KOMIETEHIIUU
OIIK OC-5 | Cnoco6en anammm3upoBath | OIIK OC-5.1 | CnocoGeH opueHTUpPOBATHCS B
(MHAHCOBBIE PE3yIbTATHI OCHOBHBIX aCIEeKTax
OpraHHU3aIOHHO- GyHKIIMOHUPOBAHUS IEHEKHO-
YIIPaBICHYECKUX PEIICHUN KpeUTHOM cepbl CTpaHbl




OIIK OC-5.2 | CiocobeH HHTEepIIPETUPOBATh
OpraHu3aIMOHHO-
yIpaBICHYECKNE PEILICHUS JUTS
JICHEeKHO-KPETUTHOM chepbl
CTpaHBbI

Pesynbrar hopmupoBanus komneteHiuu OINK OC-5.1 Ha ypoBHE JaHHOUN NHUCIMUILIAHBI
oOecrieunBaeTcs myTeM (pOpMUPOBAHUS Y 00YUAIOIIUXCS:

Ha ypoBHe 3HaHmii:

CocraB u pyHKIMHU (GUHAHCOBOW CUCTEMBI;

OcHOBHbIE MOJOXEHUS U UHCTPYMEHTBl OpPraHMW3allMOHHO-YNPABICHUECKUX PEHICHUN B
JICHEeKHO-KPEUTHOM cdepe;

®uHAHCOBBIC PHIHKHA U (PHAHCOBBIC aKTUBBI (HHCTPYMEHTHI);

[IpodeccronanbHble Y4aCTHUKU PHIHKA [IEHHBIX OyMmar;

Oco0OeHHOCTH TPUMEHEHUS METOJ0B (PUHAHCOBBIX PACUETOB C YYETOM IIOBEJIEHUS
HKOHOMHYECKHUX CYyOBEKTOB.

Ha ypoBHe ymeHwuii:

OneHuBaTh BIMSHUE JEHEKHO-KPEIUTHON IOJUTHUKM HAa (PUHAHCOBYIO CHUCTEMY H €€
Y4aCTHUKOB;

AHanu3upoBaTh IIeHOOOpazoBaHWe (UHAHCOBBIX aKTHBOB (akuui, oOIurammi,
MIPOU3BOAHBIC IIEHHBIX OyMarmu);

KnaccudurupoBats noseneHueckue 3hpexTol no cekropaMm (GUHAHCOBOTO PHIHKA.

OneHnBaThL

Ha ypoBHe HaBBIKOB:

AHanu3 U OLIeHKA BIUSHUS JEHE)KHO-KPEIUTHON MOJUTHKU Ha (PUHAHCOBYIO CUCTEMY U €€
YYaCTHHUKOB;

AHanu3 M OLEHKa LeHOOOpa30BaHHUA (PUHAHCOBBIX AKTUBOB, B TOM YHCIIE C Y4Y€TOM
noBeJeHUeCKUX dS()(HEeKTOB B MNPUHATUM WHBECTULMOHHBIX W (MHAHCOBBIX pPELICHUN
SKOHOMHYECKUMHU CyOBEKTaMHU.

Pesynbrar hopmupoBanus komnereHimun OIMK OC-5.2 Ha ypoBHE JaHHOUW NHUCIUILIAHBI
oOecrieunBaeTcs myTeM (pOpMUPOBAHUS Y 00YUAIOIIUXCS:

Ha ypoBHe 3HaHmii:

Tumonoruio opraHU3alMOHHO -YIIPABIECHUYECKUX PEUICHUH B ACHEKHO-KPEIUTHOM cdepe
CTpaHBI.

Ha ypoBHe ymeHuii:

HHTepnpeTnpoBaTh OpraHU3allMOHHO-YIIPABICHYECKNE PEIICHUS JIEHEKHO-KPEIUTHOU
cdepe cTpaHsbl.

Ha ypoBHE HaBBIKOB:
HaBbikaMy OIIEHKM W MHTEpHpeTaly OpPraHU3allMOHHO-YNPABICHUYECKUX PEIICHUN B
JICHEeXKHO-KPETUTHOM chepe cTpaHbl

OcHoBHas1 IMTEpaTypa:
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uHaekc: 336.74 AHX, Dk-3/ (33 2k3.).

2. bpeiinu P., Maiiepc C., Ilpunnunsl koprnopaTuBHbIX (puHaHcoB, M.: 3A0 «Onumr-
busnecy, 2017.
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