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1. Henu ocBOeHMS IV CHUTITTHHBI

Ilenpto ocBoeHHsT Kypca MO BbIOOPY «CTPYKTYphl (DMHAHCOBOW CHCTEMBI» SIBIISCTCS
HN3YUCHUC TCOPCTHUYCCKUX U IMPAKTUYCCKUX ACIICKTOB q)yHKLII/IOHI/IpOBaHI/ISI OTACIIbHBIX
CEerMEHTOB (MHAHCOBOM CHUCTEMBbI B COBpeMeHHOH Poccum; IUCKYCCHOHHBIX BOIPOCOB
CTPYKTYypUpOBaHUS (PHHAHCOBOW CHCTEMBI.

2. MeCTO AMCUHUIIUHBI B CTPYKTYPe NPOrpaMMbl aCIMPAHTYPbI
HucuumuimHa «CTpyKTyphl (PUHAHCOBOM CHCTEMBI» ABISETCS TUCLMILIMHON 0 BEIOOpY U
oTHOcuTcs K broky 2.1.

3. [InanupyemMsble pe3yJbTaThl 0CBOCHHS THCIUIIHHBI

B pe3ynbTaTe 0CBOCHMS AUCUUIUIMHBI ACTIUPAHT JOJIKEH

3HATB. TEOPETUYECCKUE AaCMeKThl (DYHKIMOHUPOBAHUS OTACIBHBIX 3JEMEHTOB (PUHAHCOBOMN
CHCTEMBI

YMeTh: aHaTM3UPOBATh M OICHUBATH MPOBOAMMYIO TOCYJApPCTBEHHYIO TOJUTHKY B 00JIaCTH
roCyJapCTBEHHBIX (PMHAHCOB, KOPIIOPATUBHBIX (DMHAHCOB M B OTHOIICHUH (PMHAHCOB JOMAIITHUX
XO3STUCTB

Baanerb: npuémamu UCIIONIb30BAaHUsl MOJIENIed OLIGHKH TOCYIapCTBEHHBIX (PHHAHCOB,
KOPIIOPAaTUBHON ()MHAHCOBOU MOJUTHKU ¥ SKOHOMHYECKOTO TIOBEICHUS JIOMAITHUX XO3SHCTB.

4. O0beM, CTPYKTYpa U coJep:KaHue TUCHUILTUHBI
OO01mast TpyI0eMKOCTh JUCIUTUIMHBI COCTABJISICT 2 3a4eTHBIC CIMHULBI, 72 aKaj. Jaca.

Ne Tembl (pa3aennl) Buap! yueOHBIX 3aHATHIA DopMbI TEKYLLIETO
n/n JAUCHMILUIAHBIL, U MX TPYA0€MKOCTh KOHTPOJIsSA
HX COJep:KaHue (B akageMHYeCKHUX 4acax) ycneBaeMoCTH
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1. |uckyccuoHHBIEC BOTIPOCHI | 2 1 16 [3amaHus mis
CTPYKTYPUPOBaHUS CaMOCTOATEJIbHOM
(b MHAHCOBBIX CUCTEM paboThI
2. |l'ocynapcTBeHHbIE 2 1 1
(uHaHCHI
3. |®uHaHCH peaAnpusATHi U | 2 2 32 |3amanus IS
OpraHu3aui CaMOCTOATEIIbHOMN
paboTHI
4. |OyHKIIMOHUPOBAHHE 2 1 16 |3aganus IS
(MHAHCOBOIO PBIHKA CaMOCTOATEIBHON
paboTHI
5. |®uHAaHCHI JOMAIIHUX 2 1 1
XO35IUCTB
3auer
Bcero 72| 6 2 64




Coaeprxanue pa3neoB IHCHUIINHBI:

1. IlnckyccroHHBIE BONPOCHI CTPYKTYPHPOBaHHUS (PMHAHCOBBIX CHCTEM

@duHaHCOBas CHCTEMa TIOCYIapCTBa, OCHOBHBIC HAmpaBieHUs ee pedopMupoBaHMUSL.
®uHaHCcOBas MOJMTUKA TOCYapCTBa U ee oco0eHHOCTU B nopedopmenHoit Poccuu. Mexanusm
BJIMSIHUSL TOCYAAPCTBEHHOM (DUHAHCOBOM MOJUTHKH HA MOBEJACHUE YACTHBIX (PUPM, IPEATIPUATUI
U JOMalHuX Xo3sicTB. ['ocymapcTBeHHBbIE W YacTHbIE (DUHAHCHI, CXOJCTBO M OTJIMYUS,
poOJIeMbl B3aUMOJICHCTBHUS.

2. 'ocynapcTrBeHHbIe (PUHAHCHI

bromxkeTHas cucreMa Kak OOBEKT YIpaBICHUS M OpraHU3alldd, MpoOJIeMbl U
NEPCHEKTUBBL. BIOJKETHbIE HMHCTPYMEHTHI YIpaBICHUS OSKOHOMUKOW. Mecto u  poib
rOCYJapCTBEHHBIX IEJIEBBIX MPOTPaMM B CHUCTEME T'OCYAApPCTBEHHBIX pacxonoB. OCOOEHHOCTH
MPOTHO3UPOBAHUS, IUIAHUPOBAaHUS W (DHUHAHCUPOBAHUS TOCYAAapCTBEHHBIX ((enepabHbIX)
LIEJIEBBIX IIPOTPaMM Pacxo0B.

bromxerHsiii  denepanu3M, OCHOBBI U MpoOieMbl ero peanuzauuu B Poccum.
BrokeTHbIN 1ehUIUT, MEXaHU3M M MOCIEICTBHS €ro BIMSHUS HAa HAIlMOHAJIHHYIO SKOHOMHUKY.
MexaHu3sM W HMCTOYHMKM (QUHAHCHpOBaHUS OromkeTrHoro nedpunurta. OcoOeHHOCTH U
pe3yabTaThl (UHAHCOBOTO YIpaBJIeHUs O KETHRIM AeduunTom B Poccun.

l'ocypapcTBeHHBIM KpeIUT W €ro pojb B YCIOBUSX PHIHOYHOW HKOHOMHKHU.
I'ocynapcTBeHHBIM A0AT: BHYTPEHHUN W BHEIIHHWA. MIHCTpYMEHTHI ynpaBieHUs BHYTPEHHHM U
BHEIIHUM TOCYJAapCTBEHHBIM JOJITOM, 3(()EeKTHBHOCT, WX HCIONb30BaHUA. DuHAHCOBas
cTpaTerus u (PMHAHCOBAs TAKTHUKA TOCYAAPCTBA B YCIOBUAX POCTA FOCYIapPCTBEHHOTO J0JTA.

OcoOeHHocTH B3aUMOACHCTBUS (DUHAHCOBOW U  JICHEKHO-KPEIUTHOW TMOJUTHKH
rocyzapcraa.

3. ®uHaHCHI NPeANPUSTUHI U OpPraHu3aI Ui

B3auMooTHoIIeHUs TpennpuATH, OpraHu3anMii ¢ OH/KeToOM ©  OaHKaMH,
BHEOIO/DKETHBIMU (hOHaMHU.

Kputepuu u MeTopl OLIEHKH (PUHAHCOBOM YCTOMYMBOCTU PEANPUSITHS, OPTraHU3ALUH.

@duHaHCOBasl CTparerus MNpeAnpusITHs, opranu3auuu. OUHAHCOBBIM MEHEKMEHT, €ro
COCTaB, CTPYKTypa W MeXaHW3M (YyHKIHMOHUpOBaHMA. ba3oBble KOHIENIHMH (HUHAHCOBOTO
MeHemkMeHTa. [IpoGnembl ympaBinenus ¢(uHaHCOBBIMU puckamu. CTOMMOCTh KamuTala |
npoOsieMbl  ONTUMHU3ALMU  €ro  CTpykTypbl. ®dunaHcoBele  uHCTpyMeHTHL.  Cucrema
UH(POPMALIMOHHOTO obecrieueHus! PUHAHCOBOTO MEHEKMEHTA.

OcCHOBHbIE TPUHIIUIIBI U METO/IbI YIIPABJIECHUS JEHEKHBIMHU [TOTOKAMU HA MPEANPUSATUH,
B OpraHu3aluu.

OMHCcCHsl IIEHHBIX OyMar Kak crnoco®d MoOwim3anuu (UHAHCOBBIX PECYPCOB:
peuMylIecTBa, MPoOIeMbl, TepCHeKTUBbI. JIM3UHT Kak (opMa MOOMIM3ALIUN CPEICTB.

Ilena u cTpykTypa KanuTajsa. MeToabl OLIEHKH CTOMMOCTU KamuTana. CpaBHUTENbHAS
XapaKTEepUCTUKA METONOB OLCHKM CTOMMOCTHM KamuTana. PakTopsl, ONPEENsaIolue CPEeIHIOK
LIEHY KallnTajia.

Crpykrypa kanutana. Teopuu cTpykTypsl kanutana. Mogens Moagwibsan — Musuiepa.
Monens CAPM. KomnpomuccHble MOJIeNIM U UX IpUMeHeHus. LleneBas cTpykTypa Kamnurana u
ee pacmpezaeneHue. Pacder oONTUManbHOM CTPYKTypbl KamuTana. IIpoW3BOACTBEHHBIN U
(GuHaHCOBBIN JeBepUK. Bo3zaelicTBUE CTPYKTYpbl KamuTajga Ha pPHIHOYHYIO CTOMMOCTb
IPEIITPUATHSL.

Teopuu AUBUACHAHON MOJUTHUKHA U METOJIbI YIIPABICHUS AUBUICHIHON MOJUTHKOM.
@®opMbI KpaTKOCPOUHOTO (PUHAHCUPOBAHMS: (OpBapAHbIE U (PbIOUYEPCHBIE KOHTPAKTHI,
ctpaxoBanue, onepanuu PEITO.

OueHkr ¥ NOPOrHO3MPOBAHME WHBECTUIMOHHOIO pHCKa. Poib WHBECTHIIMOHHON
cTpareruu mnpu (OPMUPOBAHUM HHBECTUIIMOHHOTO MOPT(Es, UX IOCIeA0BaTEIbHOCTh U
noruka. COOTHOIIEHUE PA3TUYHBIX (POPM MHBECTUPOBAHMS M POJIb YHPABICHUYECKHX pEIICHHUM
IIPU pean3ali NHBECTULIMOHHBIX TPOEKTOB.

4. OyHKIIMOHUPOBaHHE (PMHAHCOBOI0 PhIHKA



@uHaHCOBBIM pPBIHOK Poccum Kak 4YacTb MHUPOBOrO pPbIHKA KanuTanos. Monenu
(YHKIMOHUPOBAaHUS pPbIHKA LEHHbIX Oymar. VHCTUTylHMOHalbHBIE MpPeoOpa3oBaHMs PBIHKA
[EHHBIX OyMar u mpoOJeMbl AEATEIbHOCTH €0 HHCTUTYTOB. Teopus U METOIOIOTHS TPOOIEMbI
nopT¢eIbHON MOJMTHKH B 00JIACTH IIEHHBIX OyMmar.

BpemMennas cTpykTypa HpOLICHTHBIX CcTaBOK. KpuBas noxogHoctu. Teopun BpeMEHHOR
CTPYKTYpPbl IPOLEHTHBIX CTaBOK (TE€OpUS UHUCTBIX OXUIAHWUH, TEOpHUs MPeNNOYTeHUS
JIMKBUJIHOCTHU, TEOPHSI CETMEHTALIUN PBIHKA).

JHoxonnocth 1 puck. CoBpemeHHbie Moaenu oneHku pucka (ARCH, GARCH, EWMA).
['unoresa a3 dexTrBHOTO pHinka. Cinabas, cpeausis u cuiibHas popma F3PPEKTUBHOCTH.

Ponp ¥ Ha3HaueHHMe BTOPUYHOIO pbIHKA LEHHBIX Oymar. OpMbl OpraHu3aluu
BTOPUYHOTO pBIHKA (OMpKeBOW U BHEOMP)KEBOW pPBHIHKH), HEOOXOIMMBIE YCIOBUSA UX
(YHKLIIMOHUPOBAHUS.

OxujaeMble JOXOAHOCTh M PHUCK mMopTdens IeHHbx Oymar. Mogens MapkoBuna.
DddexkTuBHas rpanuia noptdeneit. Teopema oraeneHus. PerHouHbIi opTdhens.

Monens oneHkn crouMocTd (hpruHaHCOBBIX akTUBOB (CAPM). JluHus pblHKa Kamurtana
(CML). Jluaus peaka aktuBa (SML). Koaddumument Oera. Monens Illapma. Teopwus
apoutpaxnoro nenooodpasopanusi (APT). Crpareruu B ynpasnenun noprdenem. [laccuBabie u
aKTUBHbIE cTpaTerMd. Meronuka omnpenesneHuss pucka noprgens VAR. Hcenonbs3zoBanue
IIPOM3BOJHBIX JIJISl YIIPABJIEHUS OPT(EIeM.

@OyHnaMeHTaIbHbIN aHaIU3 (HOHATHE, MPUHLUIBI, KIAaCCU(PUKALMSI U XapaKTepUCTUKA
OCHOBHBIX TmoKa3arenei). TexHuueckuil aHanu3 (OCHOBHBIE METOAbl U TIPaHUIBl HUX
MIPUMEHEHUS ).

5. GuHAHCHI JOMALIHUX X03SHCTB

CymHocTh ¥ pojib (PMHAHCOB JOMAIIHUX XO3MHCTB, MX B3aUMOCBSI3b C JPYIMMHU

CEeKTOpaMH SKOHOMHUKM U (uHAHCOB. llpuHIMIBI oOmpeneneHuss NEHEKHBIX JOXOA0B U
cOepexeHui HaceneHusT U UX JuddepeHuanus 1o rpyninaM HaceaeHHs..
Ha3nauenue u npuHuMnbel GopMUpPOBaHUS M UCIIOJIb30BAHUS (PUHAHCOB JIOMAILIHETO XO34MCTBA.
Bocnpon3BoAcTBEHHBI HKOHOMHYECKUI NPUHLMII MCIOJb30BaHUS (PUHAHCOB JIOMAIIHHUX
xo3siicTB.  OOBEKTHBHAasE  HEOOXOAMMOCTb W COLMAIBHO-DKOHOMHUYECKas  OICHKa
TuddepeHmanuy 10X0/10B U coepexeHunil HaceneHusi. COBpeMEHHOE COCTOSIHUE U TIOTPEOHOCTh
B UCIOJb30BaHUU (PMHAHCOB JOMAIIHETO XO035AHCTBA HA LU MOTPEOUTETHCKOTO U UITOTEUHOTO
KpeauTa.

5. Oﬁpa3OBaTe.]'[bHLIe TEXHOJOIMH, B TOM YHUCJI€ TCXHOJOTUHA IJIECKTPOHHOIO Oﬁy‘IEHI/Iﬂ H
AUCTAHIHUOHHbIC 06pa3OBaTe.]Il)Hble TEXHOJOTUH, UCHOJIbB3YEMbIC IIPU OCYIUECCTBJICHUM
06p330B3T€J’IbHOF0 nmpounecca mo TMCuMIlInHe

B npouiecce 00yueHust HCMOIB3YIOTCS CleAytolne o0pa3oBaTeNbHbIE TEXHOIOTHH:

BBojHas nekuus — 1aeT NepBOE LEIOCTHOE MPEACTABICHUE O JUCLMIUIMHE U OPUEHTUPYET
CTyJ€HTa B CHUCTEME€ M3y4Y€HHUs JAHHON NUCHUIUIMHBL. JlaeTcs KpaTkuil 0030p Kypca, UCTOpus
pasBUTHS HAayKM M TPAKTHKH, JOCTH)KEHUS B 3TOM cdepe, MMeHa H3BECTHBIX YYEHBIX,
U3JIAaraloTCsl NMEPCIEKTUBHbIE HaIpaBlIeHUs HccieoBaHuid. Ha 3ToN nexkuuu BbICKa3bIBarOTCS
METOAMYECKHE U OpPraHU3alMOHHbIE OCOOEHHOCTH paboThl B paMKax JaHHOM TUCHMILIMHBI, a
TaK)Ke /1aeTCs aHAJIN3 PEKOMEH1YEeMON JIUTEePaTyphl.

AxanemMuueckast JeKIUsS ¢ dJIEMEHTaMH  JIeKIIMH-0ece bl — OCIEeI0BATeIbHOE U3JI0-)KEHUE
MaTepuaia, OCYIIECTBIIIEMOE MPEUMYIIECTBEHHO B BUJIE MOHOJIOTA MpernojaBaTess. JJIeMEeHTbI
JeKkIuu-6ecenbl  00ecreynBalOT KOHTAKT IperojaBaTeNis ¢ ayJuTOpued, YTO MO3BOJISET
IpUBJIEKaTh BHUMAaHHME acCHUPAHTOB K HauOojiee BaXKHBIM TeMaM JAMCLUMIIIMHBI, AKTUBHO
BOBJIEKAaTh UX B Y4E€OHBIN IpoIlecc, KOHTPOJIMPOBATH TEMIT U3JIOKEHHs Y4eOHOro marepuaia B
3aBHCHUMOCTH OT YPOBHSI €70 BOCIIPUSITHSL.

[TpobnemHas neKkuus — U3JI0KEHHE MaTepualia, Mpearoiararplee MoCTaHOBKY MPOOIeMHbIX
U JUCKYCCHOHHBIX BOIIPOCOB, OCBEILEHUE PA3JIMYHBIX HAYYHBIX IOJXO/AOB, CBSI3aHHBIE C
Pa3NMYHBIMM  MOJENISIMHM HMHTEpIpeTalMi H3ydaemMoro wmatepuana.  I[IpoGiemHas jekuus
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HAUMHAETCs C BOMPOCOB, C MOCTAHOBKU NPOOJIEMbI, KOTOPYIO B XOJAE M3JIOKEHHs Marepuaia
HEOOXOAMMO pelnTh. B JeKnumu coderaroTcss mpoOiieMHbIe M WHpOpMalMOHHbIE Hadana. [Ipu
TOM HPOLECC IO3HAHHSA AaCHUPAHTOM B COTPYAHHUYECTBE M JUAIOIE€ C IIPENOAABATEIEM
npuOIKaeTCsl K TOMCKOBOM, HCCIIEI0BATENbCKON eI TEIbHOCTH.

Koncynpranmm — BUA y4eOHBIX 3aHATHH, SBISIOIIMHCS OAHONH H3 (QOpPM KOHTPOJIS
CaMOCTOSITeNIbHOM  paboThl acnupaHToB. Ha KOHCympTamusXx MO MpochOe acHUpaHTOB
paccMaTpuBaroTCs HauboJiee CJIOXKHBIE pazlienbl JUCUUIUIMHBI, IPENoJaBareilb OTBEYAaeT Ha
BOIPOCHI aCIIUPAHTOB, KOTOPHIE BO3HUKAIOT y HUX B MPOIIECCE CAMOCTOSITENIbHOM pabOTHI.

B nponecce 00ydeHHs UCHONMB3YIOTCS CIEAYIONIUE TEXHOJOTUHU 3JEKTPOHHOTO OOydeHUs U
JTUCTaHIIMOHHBIE 00pa30BaTEIbHBIC TEXHOJIOTUH:

DIIeKTPOHHBIN yueOHbIH Kypc «CTpYKTYphl (UHAHCOBOHM cucteMbl» B LMS DiekTpoHHBIN
yausepcureT Moodle SpI'Y, B koTopom:

- IPEe/ICTaBJICHBI 3aJJaHUS ISl CAMOCTOSITETIbHOM pabOoThl aCHUPAHTOB IO TEMaM TUCIUIUIMHEI;

- IPE/ICTABJIEH CIIUCOK JIMTEPATYPbl, PEKOMEHAYEMOM JIJIsl OCBOEHMSI TUCLUILINHBI;

- mpeactaBieHa uHbopmanus o (GopMe U BpPEeMEHHM IPOBEICHUS KOHCYIbTALUMA IO
JUCHUTUTMHE B CITy4ae MX MPOBEACHUS B TUCTAHIIMOHHOM (hopMaTe B PEKHME OHJIAMH.

6. [lepeyeHb OCHOBHOII M JONOJHUTEIbHOW JHUTEPATypbl, pecypcoB HH(OPMAIHOHHO-
TeJ1eKOMMYHUKANIMOHHOH ceTu «HTepHEeT» (MPH HEOOXOAMMOCTH), PEKOMEHAYeMBbIX JIJIsi
OCBOEHHUS THCHHUILINHBI
a) OCHOBHAsI JIUTEpPaTypa
1. ®dwunHaHCHI, JEHE)KHOE OOpalleHne W KpeauT : yuyeOHuK mis By3oB/ JI. A. Yangaesa [u
ap.]; mom pemakumert JI. A. YammaeBoit. — 4-¢ wu3d., uchnp. w jorn. — MoOcCKBa :
UznatensctBo FOpaiit, 2022. — 434 c. — (Boicmiee oOpa3oBanue). — ISBN 978-5-534-
13672-2. — Texcr : anmekrponHbid / Obpa3zoBatenbHas 1iatdhopma FOpaiit [caldT]. —
URL: https://urait.ru/bcode/488720
2. ®DuHAHCHI, ICHBIH U KPEJIUT : yYeOHUK U MpaKkTHKyM g By30B / /1. B. Bypakos [u ap.] ;
nox penakuueit /{. B. bypakoBa. — 2-¢ u3z., mepepab. u qon. — MockBsa : M3gaTenbeTBo
FOpaiit, 2022. — 366 c. — (Beicmiee oOpa3oBanme). — ISBN 978-5-534-10230-7. —
Tekcr : onextpoHHbii // OOpasoBarenbHas minatrgopma FOpait [caiit]. —
URL.: https://urait.ru/bcode/490106

0) AONMOJIHUTEIbHAA JUTEepaTypa

1. dunancel : yueOHMK M mnpakTukym s By3oB/ H. W. bep3zon [u np.]; mon oOmeit

penakmueit H. U. bep3ona. — 3-e u3n., mepepab. u gom. — Mocksa : M3gaTenbcTBO
FOpaiiT, 2022. — 548 ¢. — (Boiciiee obpazoBanue). — ISBN 978-5-534-15139-8. —
Tekcr : onextpoHHblii // OOpasoBarenbHas minatrgopma FOpaiit [caiit]. —

URL: https://urait.ru/bcode/488707

2. ®unaHcel : yueOHuk s By3oB/ T.II. bensesa [u ap.]; mnonm pemakiuei
H.T. UBanoBoii. — Mocksa : M3zmgarenscTBo IOpaiit, 2022. — 449 c. — (Bricmee
obOpazoBanme). —  ISBN 978-5-534-13894-8. —  Tekct : dIeKTpOHHBIH  //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/496772.

B) pecypchl cetu «MHTEpHET»

1. AsrtomarusupoBaHHas  OubnuoreuHo-uHpopmaunonHas  cucrema  «BYKUM-NEXT»
http://www.lib.uniyar.ac.ru/opac/bk_cat_find.php

2. Dnextponnas oubmuoreunas cucrema (ObC) uzparenscra «tOpaiit» (https://www. urait.ru).
3. OnektpoHHas ~ Oubnuoteunas  cuctema  (OBC)  wmsmatenbctBa  «lIpocmexT»
(http://ebs.prospekt.org/).

4. Hayunas snexktponHas 6uodauoreka (HIbB) (http://elibrary.ru)

7. MaTtepuaibHO-TEXHUYECKas 0a3a, HeOOX0AUMAasH VIl OCYIIeCTBJIEHUsI 00pa30BaTEeIbHOI0
npouecca no AMCUMIInHe



https://urait.ru/bcode/488720
https://urait.ru/bcode/490106
https://urait.ru/bcode/488707
https://urait.ru/bcode/496772
http://www.lib.uniyar.ac.ru/opac/bk_cat_find.php
http://ebs.prospekt.org/
http://elibrary.ru/

MarepuanbHO-TeXHHUECKas 0a3za, HeOOXOAUMasi IJIsl OCYIIECTBICHUsI 00pa30BaTEIHLHOIO
npoliecca 1o AUCLUILIMHE BKIIOYAET B CBOM COCTAB CIIEAYIOLIUE TOMELICHHUS:
- yueOHbIE ayITUTOPUU AJIS1 IPOBEACHMS JICKLIN;
- yueOHbIe ayTUTOPUHU AJIs IPOBEICHMSI IPYIIIOBBIX U UHIAMBUAYAIbHBIX KOHCYJIbTALUH,
- yueOHbIE ayTUTOPUU AJIsl IPOBEACHUSI IPOMEKYTOUHOM aTTECTALlUY;
- IOMEIIEHUS JJIs1 CAMOCTOSITEIbHON pabOThI.

[Tomemienust JUIst CaMOCTOSTENILHOW pabOTBHl OCHAILICHBI KOMIBIOTEPHOM TEXHUKOH C
BO3MOYKHOCTBIO MOJKIIFOUEHUS K ceTu «VHTepHeT» M oOecrnedeHueM JOCTyIa B 3JIEKTPOHHYIO
uH(popMannoHHO-00pa3oBarensHy0 cpeny Apl'Y.

ABTOD:
3aB. kaenpoit GpuHAHCOB U KpeauTa
JOKTOpP PKOHOMHUYECKUX HayK, Ipodeccop [Tappenona JL.b.



IIpnaoxenne k Nel padGoudeii nporpamMmme JMCHMIIIMHBI
«CTpyKTYpBI (PMHAHCOBOM CUCTEMbI»

OueHo4yHbIe MATEPHAJIBI
JJIs1 MPOBe/IeHUsl TeKYIel U/UId MPOMEKYTOYHOM aTTecTaluu
aCNMPAHTOB IO IMCIUILINHE

1. KoHTpo/bHble 321aHUA U (MJ1H) HHBIE MaTepHAJIbI,
HCIIOJIb3yeMble B IIPOLecce TEKYILero KOHTPOJIsA YCIeBaeMOCTH

3aganus 1J151 CAaMOCTOATEILHON padoThI

Bomnpochkl s caMOCTOATENbHOTO n3ydeHus 1mo teMe 1 «/lMeKycCHOHHBbIE BONPOCHI
CTPYKTYPHPOBAHUS (PMHAHCOBBIX CHCTEM)
1. CpaBHuTenbHass XapaKTEPUCTHKA PA3IUYHBIX TOYEK 3PEHUS Ha CTPYKTYpy (hrHAHCOBOMA
CHCTEMbI U (PMHAHCOBOTO PBIHKA.
2. DBomonus (UHAHCOBOTO PHIHKA M €r0 (yHKIIUH.
3. XapakTepucTuKa HHBECTUIIMOHHBIX  ICHCUOHHBIX ()OH/IOB KaK (DMHAHCOBBIX MOCPETHUKOB.
4. PerynmupoBaHue ()MHAHCOBOTO PHIHKA M JESTEIHLHOCTH €r0 YIaCTHUKOB.

Bonpocel ans camocToATenbHOr0 u3yueHus: no teme 3 «@®uHAHCHI NMpeANpPHATHI H
OpraHu3anuing
1. Ctpykrypa kanurtana. Teopuu CTpyKTyphl Kanuraia.
2. Mopenbs Moaunbsiau — Muinepa. Moaens CAPM.
3. PacueT onTHManbpHOM CTPYKTYpHI KalUTaja.
4. Bo3zaelcTBUE CTPYKTYphl KalIUTajla HAa PhIHOYHYIO CTOUMOCTb IPEATPUATHS.

Bonpockl s camocTosATeNbHOrO U3ydeHHss 1o TemMe 4 «@DyHKIMOHMPOBaHUE
(PMHAHCOBOT0 PHIHKA»
1. OcHOBHBIE XapaKTEPUCTUKU pbIHKA TOCYJAapCTBEHHBIX LIEHHBIX OyMar: oOOBbEMHBbIE
XapaKTepUCTUKHU, OCHOBHbBIE TIOKA3aTeNIN, TEHICHIIUY (3a MOocieIHue 3 roja).
2. PBIHOK KOpPHOpAaTHUBHBIX JIOJTOBBIX OO0S3aTENbCTB (32 MocienHue 3 rojaa): oObeMHbIE
XapaKTEPUCTHKH, CTPYKTYpa, HHCTPYMEHTHI.
3. CocrosiHME BHYTPEHHETO phIHKA aKI[i 1 OCHOBHbIE TEH/IEHINH (32 MOCJIeAHNE 3 TO1a).
4. XapakrepucTuKa TOProBoil HHPPACTPYKTyphl pOCCUUCKOTO (POHAOBOTrO PbIHKA U TEHACHLIUU
€ro pa3BUTHS: YYaCTHUKH, HHCTPYMEHTBHI, pETyJIHUpOBaHUeE (3a rmocieanue 3 rosa)

2. CnMcok BONPOCOB U (MJIH) 3aJaHUH VIS POBeeHHUs MPOMEKYTOYHOM aTTecTaluu

CnucoK BONPOCOB K 3a4€Ty:

1. ®unancoBas cucTeMa rocy1apcTBa, OCHOBHbIE HalpaBiIeHUS €€ pepOPMUPOBAHHUS.

2. MexaHM3M BIUSHHMS TOCYJapCTBEHHOM (MHAHCOBOM TIOJMTHUKUA Ha IOBEJCHUE
YacTHBIX (PUPM, NPEANPUATUH U TOMAIIHUX XO3SHUCTB.

3. BbromxerHas cucremMa Kak OOBEKT YNpABICHHS M OpraHU3allUHM, IMPOOJIeMbl H
MIEPCIEKTHUBBI.

4. brojukeTHBIN (eepain3M, OCHOBBI U Tpo0sIeMBbl ero peanusanuu B Poccun.

5. 'ocynapcTBEHHBIN KPEeIUT U €0 POJib B YCIOBUSIX PHIHOUYHOM SKOHOMMKH.

6. OcoOeHHOCTH B3aUMOJCHCTBUS (PUHAHCOBOM M JEHENKHO-KPEIUTHOH MOJUTUKH
rocyzapcraa.

7. B3auMOOTHOUICHHs NPEANPUATHHA, OpraHu3anuii ¢ OroKeToM M OaHKaMH,
BHEOIO/PKETHBIMU (HOHIaAMHU.

8. CroumMocTh KamuTajia M MpoOJIEMbl ONTUMHU3ALUHM €ro CTPYKTYpbl. (DuHaHCOBBIE
WHCTPYMEHTBI.



9. Dwmmuccusi TEHHBIX Oymar Kak crnoco0 MoOunmM3anuu (DUHAHCOBBIX PECYpPCOB:
IPEUMYIIECTBA, IPOOIIEMBI, IEPCIEKTHBBI.

10. Ilena u cTpykTypa KamuTajga. MeToIbl OIEHKH CTOMMOCTH KalHTaia.
CpaBHUTENbHAS XapaKTEPUCTUKA METOI0B OLIEHKU CTOMMOCTH KaIuTasa.

11. Crpykrypa kanutana. Teopuu CTpyKTypbl Kanurtaia. Mopaenb MoawibsiHu —
Munepa. Moaens CAPM.

12. Teopuu AMBUACHTHOW MOJUTUKHA U METOJIbI YIIPABICHUS TUBHUCHIHON TTOJTUTHKOM.

13. dopmbl KpaTKOocpouHOTO (HUHAHCHpOBaHUs: GopBapaHblE W  (BIOYEPCHBIC
KOHTPAaKTHI, cTpaxoBanue, onepauuu PEITO.

14. OneHkH ¥ IPOrHO3MPOBAHNE UHBECTULIMOHHOIO PUCKA.

15. ®unaHcoBblil pbIHOK Poccum kak 4yacTb MUPOBOIO PbIHKA KamurtanoB. Mojenu
(YHKLIMOHUPOBAHUS PhIHKA LIEHHBIX Oymar.

16. HoxonHocts u puck. CoBpeMeHHble Mozaenu oneHku pucka (ARCH, GARCH,
EWMA).

17. Twunoreza »sddextuBHOro poiHKa. Cnabast, cpenHsis W cwibHas ¢dopma
3 PeKTUBHOCTH.

18. OxumaemMble JOXOJHOCTh U pUCK MOpTdenst neHHpx oymar. Moaens MapkoBuTia.
D¢ dexTuBHas rpanuna noprgeneil. Teopema oraenenus. PeiHOUHBIN nOpTQEs.

19. Mopnens oueHkn cToUMOCTH (uHAHCOBBIX akTUBOB (CAPM). JluHus pbIHKA
kanurtana (CML). Jlunus peinka aktua (SML). Koaddunuent Gera.

20. Mogpens llapna. Teopus apouTpaknoro nenooopazosanws (APT).

21. Crpaterun B ympaBieHuu mnoprgeneM. [laccuBHBIE M aKTUBHBIE CTpPATErHH.
Meroauka onpenenenus pucka noptrdens VAR. Ucnons3oBanne npon3BOIHBIX IS YIIPaBICHUS
noptdenem.

22. ®yHnameHTanbHBIM  aHanmu3  (MOHATHE, TPHHLOUIBL,  KiIaccuPUKamus U
XapaKTepUCTHKa OCHOBHBIX ITOKa3aTeNei).

23. TexHuueckuil aHanu3 (OCHOBHBIE METO/Ibl U TPAHUIIBI UX IPUMEHEHMUS).

24. CymHocTh U poiib (PMHAHCOB JOMAIIHUX XO3SICTB, MX B3aMMOCBS3b C JIPYIMMHU
CEKTOpaMU YIKOHOMUKH U (PUHAHCOB.

25. IIpuHUMIIBI ONpeseneHusl ACHEXKHbIX JO0XOA0B U cOepexeHUH HaceleHHUs U X
muddepeHmanys o rpynnam HaceaeHusl.

26. Ha3zHaueHue U MpUHUIUIBI (GOPMUPOBAHMS U UCIIOIB30BaHUS (PMHAHCOB JOMAIIIHETO
XO0341CTBa.

27. CoBpeMEHHOE COCTOSIHME M MOTPEOHOCTh B MCIIOJIB30BAaHMM (PMHAHCOB JOMAIIHETO
XO035I1ICTBA HA LEIH MOTPEOUTENHCKOI0 U UIIOTEYHOTO KPEINTa.

2.1 Onmucanue npoueaypbl BLICTABJIEHHS OLEHKH

Onenka «3a4TeHO» BBICTABISIETCS ACHUPAHTY, KOTOPBIM JEMOHCTPUPYET BIAJCHUE
coJlep’kaHMEeM MaTepuaja M TOHSITUWHBIM  anmnapaToM JUCHUIUIMHBI;  OCYIIECTBISET
MEXIPEAMETHBIE CBSI3U; YMEET CBA3BIBATH TEOPUIO C NMPAKTHUKOM. ACHHpPaHT AAeT IOJHBIE U
YETKUE OTBEThl Ha BOIPOCHI OWJETa U JIONOJHHUTENIbHbIE BONPOCHI, COOIIOAAET JIOTMUECKYIO
NOCJIEAOBATENBHOCT TIPU  M3JIOKEHUWM MaTepuayia. ['paMOTHO HCIOJIB3yeT HAy4dHYHO
TEPMHHOJIOTHUIO.

Onenka «He 3a4TeH0» BBICTABIIAECTCS ACIUPAHTY, KOTOPBII IEMOHCTPUPYET pa3pO3HEHHBIE,
OeccucTeMHble 3HaHUS; OECHOPSIIOYHO U HEYBEPEHHO M3JIaraeT MaTepuai; He yMeeT BBIIEIATh
[JIaBHOE M BTOPOCTENEHHOE, HE YMEET COEAMHSTH TEOPETUUYECKHUE MOJIOKEHHS C IPAKTUKOM, HE
YCTaHABIMBAET MEXIIPEAMETHBIE CBS3M; JIOMYCKAaeT TIpyOble OMMOKKM MpHU ONpelelIeHUU
CYILIHOCTU PacKpbIBa€MBbIX NOHATHI, SIBJICHUN, BCIEICTBUE HENOHMMAHUS UX CYLIECTBEHHBIX U
HECYIIECTBEHHBIX MIPU3HAKOB U CBSI3€H; NAeT HEMOJIHbIE OTBETHI, JIOTUKA U TOCIIEI0BATEIbHOCTh
U3JIOKEHUS KOTOPBIX HMMEIOT CYIIECTBEHHBIE M IPUHLMIINAIBHBIE HAPYLIEHUS, B OTBETAaX
OTCYTCTBYIOT BbIBOJIbI. JIOTIOJIHUTENbHBIE U YTOUHSIOIINE BOMPOCH 3K3aMeHaTOpa He MPUBOIST
K KOPPEKIIMH OTBETOB aCIUPAHTA.



Ounenka «He 3a4TeH0» BBICTaBIISCTCS TAaKXKE aCIUPAHTY, KOTOPBIN B3sT OMJIET, HO OTBEYATh
OTKas3aJcs.



