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CdopmupoBaTh KOMIIETEHIIMH B c(epe aHATUTHUECKOH padOThl B 00JACTH IKOHOMHUKU H
(¢brHaHCOB

Ilian kypca:
Tema 1. OG30p pocCUUCKOTO U rI100aTbHOTO (PMHAHCOBOTO PHIHKA.
OcHoBHbIE (PYHKIMHM (OHIOBBIX PHIHKOB, (PMHAHCOBBIC MOCPEIHUKU O0a30BbIE MOAXOIbI K
kjaccupukanuu (UHAHCOBBIX MojeNed pas3HbIX cTpaH. [lapameTprl OLIEHKH TITyOWHBI,
JOCTYNHOCTH, 3()(HEeKTUBHOCTH (UHAHCOBBIX PHIHKOB. CpaBHEHHE MapaMETPOB POCCUICKOIO
PBIHKOB aKIMA W obsuranuii ¢ 3apyOeXHbIMH (OHIOBBIMU pBIHKaMHU. XapaKTepUCTUKA
OCHOBHBIX CEIMEHTOB POCCHUHCKOro (pUHAHCOBOrO phIHKA. Poiib HEpe3nuaeHTOB, BHYTPEHHUX
MHCTUTYLIMOHAJIbHBIX HHBECTOPOB, 0AHKOB U YaCTHBIX NHBECTOPOB. DHHAHCOBBIE TOCPEAHUKHI
U MH(pACTPYKTypHble OpraHu3alud. VHCTUTyIMOHalbHAs CTPYKTypa pPEryJIMpOBaHUS
poccuiickoro (hOHI0BOr0 peIHKa U ee ocodeHHOocTH. [IpobiaemMbl puHAHCOBOTO peryaupoBaHUs
Y Haz30pa.
Tema 2. D¢ deKkTuBHBIN PHIHOK U IOBEIeHYECKUE (PUHAHCHI.
[Honarue nndopmarmoHHON >PPeKTUBHOCTH (PUHAHCOBOTO phIHKA. CrIOCOOBI TECTUPOBAHUS
runote3bl 3PpPeKTUBHOrO phiHKa. Tpu popmbl HHPOpMAIIMOHHOHN 3P PeKTUBHOCTH (HOHIOBOTO
pBIHKAa W UX pa3Butue (ciabas ¢opma U cBOOOIHBIC ONYKTaHWs, BIMSHHE Ha IEHBI aKIUil
HOBOCTEH, cpenHsisi opMa M COOBITUHHBIN aHAIN3 BIUSHHUS KOPHIOPATHBHBIX COOBITUN Ha
CTOMMOCTh IIEHHBIX Oymar, cuibHas ¢opma 3¢pdekTuBHOCTH M Ooppba ¢ HHCaiepcKon
Toprosineit). BrnusHue runore3sl 3(pPEeKTUBHOrO pbIHKA HA WHBECTHIIMOHHBIE MPOIYKTHI.
[loBenenueckue ¢uuancel. TBopueckuii Bkian Kanemana u Tsepcku. OCHOBHBIE THIIBI
npeapacnoiaoxeHHoctell. [lpumep npakTuueckoro NpUMeHeHHs OBEACHYECKUX (PUHAHCOB B
HAKOMUTENIbHBIX IeHCHOHHBIX Mianax CIIA (naeu noarankusanus (nudge) Puuapna Tanepa).
Tema 3. Teopun neHOOOpa30BaHUS AKIIMK U OOJIUTAITAA.
CAPM wmogmenp 11eHOOOpa30BaHMs aKLUi, €€ TMPeaNnoChUIKW M ee MOTU(HUKAIHH.
Omnupuueckue ucciaenaopanus B chepe npumeHeHuss CAPM moxpenu Ha 3apyOekHOM H
poccuiickoM pbIHKax akuuil.  Mojenu 1eHooOpa3oBaHUs, MOCTPOCHHBIE Ha aHAJIM3e
(MHAHCOBBIX MYJIBTUIUIMKATOPOB. Mozenu neHooOpazoBaHus OONMranuid. DMIUPUUYECKUE
UCCIIC/IOBAHMS JTOXOJHOCTH TOCYNAapCTBEHHBIX LEHHBIX OyMar M CHpeAOB JOXOJHOCTH
KOpIOpaTUBHBIX obnuranuil. [lpaktnyeckoe mpuMeHeHne Mojeneil HeHooOpa3oBaHus aKLUi
U o0JHranuii Ha poccuiickoM (GOoHIOBOM pbhiHKE. DPHHAHCOBBIE KPU3UCH U BOZMOXKHOCTH MX
IPOTHO3UPOBAHUS.
Tema 4. ViccnenoBaHus CAETOK U CTPYKTYPBI COOCTBEHHOCTH Ha CTOMMOCTH KOMITaHHH.
MeToab! COOBITUHHOTO aHAJIN3a CAETIOK Ha (POHA0BOM pbIHKE. CIIENKH CIAMSHUA-TTOTIOIIEHUS.
OcHoBHBIE (DAKTOpBI, BIUSIOUIME HA PpE3yJNbTATUBHOCTh JaHHBIX clenok. [lyOGmudnblie
pasmernienus akuuid (IPO-SPO), npumeps! nccnenoBanus 3¢ HEKTUBHOCTH TaHHBIX CIEIIOK B
aKaJIeMUYeCKol nuTeparype. BrnusHHe rocynapcTBEHHOW COOCTBEHHOCTH, KOHIICHTpAIUU
CTPYKTYpbl COOCTBEHHOCTH Ha XapaKTEPUCTUKU NEATENbHOCTH KOMMaHuM. J(MBHIEHIHAs
NIOJINTHKA U €€ BIMSHHUE HAa CTOMMOCTh Komranuii. Hanbosee nHTEpecHbIE UCCIIEIOBAaHUS IO
poccuiickoMy (POHIOBOMY PBIHKY.



Tema S. IloprdenbHoe ynpaBieHne, MHCTUTYLIMOHAIBHBIE U YaCTHBIE HHBECTOPBHI.
PacnipeneneHrie akTUBOB M €r0 POJIb B PE3YJIBTATUBHOCTH MOPTQEIBHOTO YIPABICHHUS.
JIOXOTHOCTh M PHUCK PAa3HBIX KJIACCOB MHBECTULIMOHHBIX aKTUBOB. 3arajka IPEMUU 3a PUCK
aKIUil W ee MpOsBICHHWE HAa POCCHICKOM (oHmOBOM pbIHKE. OCOOCHHOCTH pPa3ITHUYHBIX
MHBECTULIMOHHBIX CTpaTeruii — (aKTOPHOE HMHBECTUPOBAHME, CEKTOpPAJIbHbIE CTpAaTEruu
(ctpaHpl W OTpaciu), JAUBUACHOHBIE CTpaTeruu MHBecTHpoBaHMs. KoHTpapHOe
UHBECTUPOBaHUE. Pe3yJIbTaTUBHOCTh MOPT(ENBHOrO YIpaBIEHUS B HETOCYAAPCTBEHHBIX
NEHCUOHHBIX (JOHAAX M MAeBBIX WHBECTUIMOHHBIX (PoHAax. OCOOEHHOCTH MHBECTHIIMOHHBIX
CTpaTeruil y 4aCTHbIX UHBECTOPOB.

Kouraxkrabie yacel: 32

JTam OCBOCHHUSA IToxa3aTenb olleHUBAHHUSA Kpurepuii oneHnBanus
KOMIIETEHIINU

Crocoben peuiathb MPAKTUYCCKHUE 3aavu B|CTenIeHb NPpaBUJIIbBHOCTHU PCHICHUSA 3a1a4

ITKc OC-®.1 N
bKOHOMHYECKOH chepe

(I)OprI TEKYIIEro KOHTPOJIA H l'[pOMC)KyTO'lHOﬁ aTTreCTallMM: JOOMAalllHUC 3aJaHud,
IpEe3CHTaln, SK3aMCH.
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