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Lenb ocBoeHUs! AMCUMIIJIMHBI:
CdopmupoBaTh KOMIETEHLIMIO B 00JJaCTH ~ aHAJIM3a (UHAHCOBBIX pe3yapTaToOB
Opra"uM3aloHHO-yIpasieHdeckux pemenui: OIIK OC-5.

Iliian kypca:

Tema 1. BBenenne. O630p GUHAHCOBON CHCTEMBI

CtpykTypa (PUHAHCOBBIX PBIHKOB (MO pa3HbBIM KpuTepusiM). DyHKIUU (UHAHCOBBIX
pbiHKOB. CTpyKTypa pmHAHCOBOM cucTeMbl. baHku U Apyrue puHAHCOBbIE NOCPEAHUKH (BBOAHO),
uX (pyHKIMH.

[TonsiTE W OCHOBHBIC CBOMCTBa MEHHBIX Oymar. Kmaccudukanus meHHBIX Oymar 1o
pa3IMYHBIM KPUTEPHUSAM (TUII, SIMHUTEHT, (opMa BBIMYCKa, CIOCOO0 MOMyYEHHUs OOXO0J.a, CPOK
oOparieHus).

Tema 2. ®UHAHCOBBIE PHIHKU: MPOLEHTHBIE CTABKU, NOBEACHUE MPOLEHTHBIX CTaBOK U
pHYCKOBasi BpeMEHHas CTPYKTYypa MPOIIEHTHBIX CTAaBOK

[IponienTHBIE cTaBKU. OCHOBHBIE TUIIBI MTHCTPYMEHTOB HAa KPEUTHOM PBIHKE, I0XOIHOCTh
K MOTAIICHUIO (OTIPEICICHHE).

@akTophl, ONpeAeNAIINe CcOpoc Ha akTuBbl. CHIpoc W MpEeAsIoKEHHUE Ha PBIHKE
obmuranuii. KonebaHus paBHOBECHBIX CTaBOK MpOIeHTa. MoJieb IPEIIOYTEHUE JTUKBUTHOCTH:
CIIpOC, MPEAJIOKEHUE U PABHOBECUE HA JICHEKHOM PBIHKE.

PuckoBass cTpykTypa TpOICHTHBIX CTaBOK (pHCK nedoiTa, JTHKBUIHOCTh, HAJIOTH).
BpeMmenHast cTpykTypa MpOLEHTHBIX CTAaBOK (TE€OpUs OXKUAAHUN, TEOpUS CETMEHTHPOBAHHBIX
PBIHKOB, IPEMUS 32 TOHHKEHHYIO JIMKBUHOCTH M TEOPHSI MPEMOYTCHUM OTHOCUTEIIBHO CEKTOPa
PBIHKA).

Tewma 3. banku u ynpaBieHre KpeAUTHBIMU OpraHu3anusiMu. HeGaHKOBCKHE HHCTUTYTHI

bananc Ganka. YmpaBieHue: JUKBUAHOCTHIO, aKTHBAMHU, MACCUBAMU, JOCTATOYHOCTHIO
KanuTalia, KpeIUTHBIM PUCKOM, PUCKOM M3MEHEHUS MTPOLICHTHBIX CTaBOK.

Puck nauxBumHoct. HabOerm Ha. OaHkM ¥ OaHKOBCKas ITaHUKA. Y CTOMYUBOCTD
¢buHaHcoBOrO cekTopa. bazenbckoe perynupoBanue U HOpMaTUBHBIE TOKyMeHTHI banka Poccun.
3abanaHcoBas AESITENLHOCTb.

CrpaxoBanue. llencuonneie ¢onapl. @uUHAHCOBBIE KOMIAHWUHM. B3anmHble (HOHIBI
HuBecTUIMOHHbBIE OaHKU.

Tema 4. Akiuu u 00 IUTAITAN

Omnpenenenne u QpyHIaMEHTAIBHBIC CBOWCTBA aKIMHU. Buabl akiuii: 0OBIKHOBEHHBIE U
npuBmIerupoBanHbie. [Iprodperenue u BeIKyM akiuii. OnpeaeneHue OOIUrauy U € OCHOBHBIC
xapakrepuctuku. Knaccudukamus oonuranuii (o6ecrieueHHbIe 1 HeoOecIeueHHbIE, KyITOHHBIE 1
JUCKOHTHBIE, HEKOHBEPTHUPYEMbIE M KOHBEpTUpYeMble). DaKTOphl, OMpPEACNAIONINe IEHY
obnurauuu. JlocpodyHoe noramieHue.

Pucku oGmuranmii. Peiitunru oOmuramuii (Moody’s, Fitch, S&P). Unnexcupyemsbie
obmuraruu. EBpoobnuramuu. lena koraBepranuu. KonBepramuonnas crouMocTs. [locneacTBus
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KOHBEpTallUM JUIsl KpeauTopa W 3aemiiuka. Bumbel rocynapctBennbix oommranuii (I'KO, O3,
OC3, obnuranud BHYTPEHHETO TOCYJAapCTBEHHOI'O BAIIOTHOTO 3aiiMa) M OCHOBHBIC BUJIBI
rocoOnuranuii OTAeNbHbBIX Pa3BUTHIX CTPaH. Y YaCTHUKHU PbIHKA rOCOOIUranui, nHQpacTpyKTypa.
Ienu BbIyCKa rocy1apcTBEHHBIX IIeHHBIX OyMmar. [Topsaok Beimycka U oOpaiieHus ooauranuii,
ayKIUOHBI, KOHKYPEHTHOC W HEKOHKYPEHTHOE IpPEUIOKCHHE, IIeHa OTCEYCHHI U
cpenHeB3BelleHHas neHa. O6nuranun banka Poccun.

Tema 5. IIpodeccronanbHble YUaCTHUKH PhIHKA [IEHHBIX Oymar

CymHocTes U KiIaccupUKaMsg HpoPecCHOHATbHON AESITEeNbHOCTH Ha PBhIHKE IIEHHBIX
Oymar. ['ocymapcTBeHHOE peryiupoBaHHe MPOGECCHOHAIBHON AEATENbHOCTH. Bbpokepckas u
JUIIepCKas JIeATeNbHOCTh. YTpaBlieHHe IeHHbIMM Oymaramu. OnpeneneHne B3auMHbIX
o0si3aTenbcTB  (KIUpUHT). Benenue peectpa BiamenblieB IEeHHBIX Oymar. JlemosutapHas
nesrenbHocTb. OpraHuzanyst TOProBJIM Ha pBIHKE LEHHBIX Oymar M QoHaoBas Oupxa.
AHJEeppalTHHT.

Tema 6. OnunoHsl, pbroUepChl U IpyrHe MPOU3BOIHBIE IIEHHbIE OyMaru

HepuBatuBbl. @pIOUEpCHBIE KOHTPAKTHL. MexaHu3Mbl (PyHKIIMOHUPOBAHHS (PHIOYEPCHBIX
pbIHKOB. [IponenTHble (brouepcsl. DopBap/bl, UX cpaBHEHHE ¢ (pbrouepcaMu. OMIMOHBI U UX
BUIBI. MexaHn3Mbl ()yHKIIMOHHPOBAHUS ONIIMOHHBIX PHIHKOB. Onrcanne (pakTopoB, BIHSIONINX
Ha IIeHbl eBponeickux onunoHoB. KoMOMHMpOBaHKWE OMIMOHOB: rpaduyeckoe MpeacTaBICHHUE
(mammpumep, cTpIuLI, «6adbouka» u T.1.). «IlyT-komwm» mapurer (Tpadudeckas WLTIOCTPALHS).
Onuuonsl Ha (POHIOBBIE MHIEKCHI, BaMOTy U (pbrouepchl. CBombl. KpeauTHble aepuBaTHBBI.
DK30THUYECKHE U peabHbIE ONMIIMOHBI.

Tema 7. 'unoresa 3¢ pexTUBHOCTH pHIHKA

Cucrema pacnpocTpaHeHus: MHpoOpManuu Ha pblHKEe Kanurtana. CocTaBHbIE YacTH
uHpopmanuu. ['nnoreza 3pPpeKTUBHOCTH PHIHKOB KamMTaja U cucteMa ee gonyuieHuid. Gopmsl
UHPOPMAIMOHHON >(PPEKTHBHOCTH PBIHKOB KalWTaJla U MX XapPaKTEPUCTHKH: ciadas ¢opma
s dexTuBHOCTH, ycToiumBas ¢opma 3bdekTuBHOCTH, cuibHasg Qopma 3PGEKTUBHOCTH.
OMIupruYecKkre 3aKOHOMEPHOCTH Ha PhIHKE KarmuTana. DPPEeKTHBHOCTD PHIHKA U BO3MOXHOCTH
TEXHUYECKOT0 U (PyHIaMEHTaIbHOro aHanu3a pblHKa. CoOBpeMEHHbIE NpEeACTaBICHUs 00
3 PEKTUBHOCTH PHIHKOB KanuTana. Crioco0s! MpoBepkH d3PPEeKTHBHOCTH phIHKA. [loBe1eHYecKme
¢uHaHCH U runore3a 3(p(eKTuBHOCTH phIHKA. [IpoOneMbl MPOrHO3UPOBaHMS LIEH AaKTUBOB Ha
3 pexTHBHBIX pbIHKaX. CiydaifHble (CTOXaCTUYECKHE) MPOIECCHl: X TUIBI U TPUMEHHUMOCTD K
pa3IM4YHBIM KJIaccaM aKTUBOB.

Tema 8. BantoTHbIN pbIHOK U MeXAyHapoAHasi pUHAHCOBAsK CUCTEMA

Bamtorsslii peiHOK. BamtoTHblld Kypce. THIIBI BaJIIOTHBIX KypcOB. BallfoTHbIE KypChl B
longrun (3aKoH €AMHOM LIEHBI, TAPUTET MOKYIATEIbHON CIOCOOHOCTH U UX HApYLIEHUs, PaKTOPHI)
U (hakTopsl UX onpenenstonye. BamoTHbie Kypcebl B short-run (IpoueHTHBIN MapuUTeT) U (aKTOPhI
UX ONpEIEIsIOINE.

WHuTepBeHIMM Ha BaOTHOM pbIHKe. [lnaTesxHblit OanaHc. DBoOLUsS MEXAyHApOIHON
¢buHaHCOBOM cHUCTEMBI (30710TOM cTraHmaptT, bperton-Bync, cucrema miuaBamommx KypcoB —
nenesble 30H61 1 ERM, BamoTHble coBeThl 1 EBpocoro3, nomnapusanus). Tpunemma eHeKHON
HOJIUTHKU.

@opMBbI TEKYIIET0 KOHTPOJIS U MPOMEKYTOUHOI aTTeCTALNU:

Kon HaunmenoBanue Konsrama | HamMeHoBaHme 3Tama 0ocBOCHUS
KOMIICTCHIIUN KOMIICTCHIIN OCBOCHUA KOMIICTCHIIN
KOMITETCHIIUH
OIIK OC-5 | Cnocob6en ananmusupoBath | OIIK OC-5.1 | CnocoGeH opueHTHPOBATHCS B

(bMHAHCOBBIE PE3yIIHTATHI OCHOBHBIX aCIeKTax

OpraHHU3alMOHHO- (GYHKIIMOHUPOBAHUS IEHEKHO-

yIPaBICHYECKUX PELICHUH KPEIUTHOU cepbl CTpaHbl
OIIK OC-5.2 | CnocoGeH uHTEpIpeTUPOBAThH

OpraHu3aIMOHHO-




yIPaBICHYECKNE PEIICHUS JUIS
JICHEeKHO-KPETUTHOM chepbl
CTpaHBbI

Pesynbrar hopmupoBanus komnereHimu OIMK OC-5.1 Ha ypoBHE JaHHOUW NHUCIUILIAHBI
oOecrieunBaeTcs myTeM (OpMUPOBAHUS Y 00YUAIOIIUXCS:

Ha ypoBHe 3HaHmii:

CocraB u QpyHKIIH ((UHAHCOBOW CUCTEMBIL;

OcHOBHbIE TOJOKEHUS U MHCTPYMEHTHI OpraHU3allMOHHO-YIIPABIEHYECKUX PEIICHUN B
JEHE)KHO-KPETUTHOH cdepe;

®uHAHCOBBIC PHIHKU U (PMHAHCOBBIC AKTUBBI (MHCTPYMEHTHI);

[IpodeccronanbHble yYaCTHUKU PbIHKA LIEHHBIX OyMar;

Oco0OeHHOCTH TMPUMEHEHHUS METOJOB (PUHAHCOBBIX pPACUETOB C YYETOM I[OBEICHUS
HYKOHOMHUYECKUX CyObEKTOB.

Ha ypoBHe ymMenwmii:

OneHuBaTh BIUSHHUE JCHEXKHO-KPEIUTHOM IMOMUTHKH Ha ()MHAHCOBYIO CHUCTEMY M €€
Y4aCTHUKOB;

AHanu3upoBaTh IIeHOOOpa3oBaHHE (UHAHCOBBIX AaKTHBOB (aKuui, oONHramui,
MIPOU3BOJIHBIE IICHHBIX OyMarw);

Knaccudunmponars noBeaenuyeckue 3pGeKTsl 0 CEKTopaM (PUHAHCOBOTO PHIHKA.

OneHuBaThb

Ha ypoBHE HaBBIKOB:

AHanu3 1 OlICHKA BIUSHUS JEHE)KHO-KPETUTHON MOJUTUKU Ha (PMHAHCOBYIO CHCTEMY U €€
YYaCTHUKOB;

AHanu3 U OlleHKa 1eHOO0Opa30BaHMsI (PMHAHCOBBIX AaKTHBOB, B TOM YHCJIE C YYETOM
noBeficHYecKuX d3((EeKToB B MPUHATHM HWHBECTULHMOHHBIX U (UHAHCOBBIX pPELICHUN
SKOHOMHYECKUMH CyOBEKTaMHU.

Pesynbrar hopmupoBanus komneteHimu OINK OC-5.2 Ha ypoBHE JaHHOUN NHUCIHUILIAHBI
oOecrieunBaeTcs myTeM (pOpMUPOBAHUS Y 00YUAIOIIUXCS:

Ha ypoBHe 3HaHmii:

Metonp! aHaM3a U UHTEPIPETALUH IE€HEKHO-KPEAUTHOMN MOJIUTUKU U OLICHKU BIMSHMUS
OpPraHU3alMIOHHO-YNIPABICHUYECKUX peIIeHuH Ha (UHAHCOBYIO CHUCTEMY U YYacTHUKOB
(MHAHCOBOTO PHIHKA;

Kpurepun oueHuBaHus OpraHU3allMOHHO-YIPABICHYECKUX peIIeHud B obmactu
MHBECTULIMHI U (PUHAHCUPOBAHUS HE(DUHAHCOBBIX OpraHU3aIA;

Mertos! K1accupuKay U aHaau3a pUCKOB OAHKOBCKOM 1€ATEIIBHOCTH.

Ha ypoBHe ymMeHuii:

AnannzupoBarb 3((EKTUBHOCTh JIE€HEKHO-KPEAUTHYIO MOJUTUKY M OLICHUBATh BIIUSHHE
OpPraHU3alMOHHO-YTIPABICHUYECKUX peIIeHul Ha (UHAHCOBYIO CHUCTEMY U YYacTHUKOB
(MHAHCOBOTO PBIHKA;

AnanusupoBatb  3(Q(GEKTUBHOCTh  (MHAHCOBBIX M MHBECTUIMOHHBIX  pELICHUN
He(UHAHCOBBIX OpraHU3ALNH;

OnennBaTh OaHKOBCKHE PUCKH U BBIOMPATh HHCTPYMEHTBI XEKUPOBAHUS PUCKOB.

Ha ypoBHe HaBBIKOB:

WuTepnperanyst pe3yabTaToB (UHAHCOBOM aHAUTHKH ACHEKHO-KPEAUTHOW MOJIUTHKU U
OpTraHU3aIMOHHO-YTIPABICHUYECKUX PEIICHNH, TIPUHUMAEMbIX (DMHAHCOBBIMU U HE(DMHAHCOBBIMHU
OpraHu3alUsIMy;

Brnagenue coBpeMEHHBIMM METOAAMM aHalIM3a W MHTEPIpPETalUu pe3yJabTaToB IpH
OLICHUBAHUM HHBECTHUIIMOHHBIX M (DMHAHCOBBIX pPELICHWH, MPUHUMAeMbIX He()HUHAHCOBBIMU
OpraHu3aIusIMU.
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