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1. llean u 3a7a4n AUCHUILIHHBI

[lenp Kypca — O3HAKOMJICHHE CTYACHTOB C 3((EKTUBHBIMU MHCTPYMEHTAMU
JUIS YOpPaBJICHUS PUCKaMHU, C KOTOPBIMU cTankuBaeTcs ¢upma. OOcyxaaeTcs
IMIMPOKUHN CIEKTP PA3NIUYHBIX PHUCKOB: OT (PMHAHCOBBIX PHUCKOB, U3MEPSIEMBIX
CTaTUCTUYECKUMU MOJEISIMHU, O T€X, KOTOPBIE TAKEIO HU3MEPUTh, HO OHH BCE
paBHO oOueHb BaxHbl s ¢upMmbel. CTpykTypa Kypca 0asupyercs Ha
OOILIEIPUHATOM TOJX0J€ WHTETPUPOBAHHOTO PUCK-MEHEIKMEHTAa B KOMIIAHUU
(ERM), koTopsIii BKJIFOYaeT B ce0sl MACHTU(HUKAIIUIO, OIICHKY, TPOTUBOACHCTBHE U
MOHUTOPUHI pHUCKOB. Kypc HauMHaeTcs ¢ MOTHUBAIMM MPOLECCa YIPABICHHS
pUCKaMH B KOpHOpauuH, OOCYKIECHHsS pPa3IMYHbIX BHUIOB pUCKA U Oa30BBIX
MOJIXO/IOB YIPABJICHUS STUMU PUCKAMU B COOTBETCTBUM C LEIAMU (PUPMBI. 3aTeEM
OyJeT MpOJAEMOHCTPUPOBAHO, KAaK H3MEPSTh PHIHOYHBIM W KPEAUTHBIA PUCKH,
UCIIOJNIB3YSl CTAaTUCTHUECKHE MeToAbl, (OoKycupysich Ha mokaszarene VaR. B
JIOTIOJIHEHHE K 93TOMY, OyJIeT IOoKa3aHO, KakK OLEHUBATh ONEpPALMOHHBIMH,
MOJUTUYECKHUM, COLUMAIbHBIA WM Jpyrue€ BHIbl HESABHBIX PHCKOB, a TaKKe
peanuzamus noaxogaa ERM B komnanuu, ¢ ocobbiM BHMMaHueM K posu CRO.
Kypc 3akaHumBaeTcsi 0OCYXJAEHHEM NEPCIEKTUB PUCK-MEHEIKMEHTAa C Y4ETOM
YPOKOB TMpOLIEANIET0 Kpu3uca. MHOXKECTBO NPUMEPOB W3 PEATBHOM KU3HU
MIOMOKET MPOUJUTIOCTPUPOBATH JAHHBIE MOHATHS.

2. Ilnanupyembie pe3yJbTaTbl 00yUYeHMsI

PesynpTaToM OCBOEHHS OCHOBHOW MPOQECCHOHATLHON 00pa30BaTeIbHOM
IPOTPaMMBbI ~ SIBJIIETCS  OBJIAJICHUE CTYJCHTAMH HAy4YHO-UCCIIENOBATEIbCKUM,
IIPOEKTHO-D)KOHOMUYECKUM, AHATTUTUYECKUM, OPTaHU3ALMOHHO-YIIPABICHYECKUM

BUJaMH TPOGECCHOHATBHON JEATEIIbHOCTH, B TOM YHCIE YHHBEpPCaJIbHBIMH,
oOenpodeccoHaTbHBIMU U NPO(EeCCHOHATBHBIMA KOMIETEHIIUSMHU.

B pe3yIbTaTe OCBOCHMS JUCLUILIMHBI BBITYCKHUK TOJDKCH.

3HATh OCHOBBI YIIPaBJICHUS (PMHAHCOBBIMHU PUCKAMH, HEOOXOMUMBIE JIJISI PEIICHUS
SKOHOMUYECKHUX 3a/aY;

YyMeThb [PUMEHSTHh KOJMUYECTBEHHbIE W KAYECTBEHHBICE METOJbl aHajau3a
(bMHAHCOBBIX PUCKOB JIJIs1 PEIICHUS SKOHOMUYECKUX 3a]1a4;

BJIAJ1€Th HABLIKAMKU IPUMCEHCHHSA COBPCMCHHBIX MOI[GJICP’I OLICHKH (bHHaHCOBBIX
PHUCKOB I PCIICHHUA 3KOHOMHUYCCKHUX 3agay, MeTOI[HKOﬁ OLICHKH (I)I/IHaHCOBOFO
COCTOAHUA IPCOAIIPUATHA C TOYKU 3PCHUA OLICHKH PHUCKaA €TI0 6aHKp0TCTBa.

3. Kommnerennuu, popmMupyembie I1uCHUUNIMHOM

JlucuMIiMHa HapaBjeHa Ha d)ODMI/IDOBaHI/IC YHUBEPCAIbHBIX KOMIOCTCHIIUMI




Konx 1 HauMeHoBaHHE KOMIIETEHIINA

MHaykaTopbl TOCTHKEHUS] KOMITETCHIIUI

YK-1. CriocobeH oCyIecTBIATh KPUTHUECKUI
aHajgu3 TPOOJEMHBIX CHTyallud Ha OCHOBE
CHCTEMHOT'O MOJX0/1a, BBIPa0aTHIBATh
CTpaTEruIo ACHUCTBUI

OcymecTBisier KPUTHUYECKUM aHaJIn3
POOJIEMHBIX CUTYyalui Ha OCHOBE
CUCTEMHOI'0 I0/IX0/1, BbIpadaThIBaTh

CTpaTEruIo ACHUCTBUI

VK-2. CnocobeH ynpaBisiTh IPOEKTOM Ha BCEX
JTarax ero KM3HEHHOTO ITHKJIA

IIpuHuMaer y4yactue B yInpaBICHUU IIPOCKTOM
Ha BCEX JTamax ero >KU3HEHHOIo IUKJa

YK-6. Criocoben OIIpeNeNATh u
peaan30BbIBATh  MPHOPUTETHI  COOCTBEHHOM
JIEATENBHOCTH 51 CII0COOBI ee

COBCPHICHCTBOBAHMA Ha OCHOBC CAMOOLICHKHN

Onpenenser W peanu3yeT  IPUOPUTETHI
COOCTBEHHOM JI€ATEIBHOCTH M CIIOCOOBI ee
COBEPILEHCTBOBAHUS Ha OCHOBE CAMOOLICHKH

JlucnuIuiMHa _ HampaBjceHa Ha  (GopMupoBaHHe  oOmenpodecCHoOHAIBHBIX
KOMIICTECHITUM
Kon 1 HanMeHOBaHIE KOMITETEHIIIN MupaykaTtopbl JOCTHKEHUS KOMITETCHIINIA
OIIK-1. Cnocoben  mpmmeHsats 3HaHus  (Ha | [IpuMeHsier 3HaHWS (Ha MPOJBHHYTOM YPOBHE)
TIPOABUHYTOM YPOBHE) (dbyHIaMeHTATBHON | (DyHIaMEHTAILHOM SKOHOMUYESCKOW HAYKH MPH

SKOHOMMYECKON HAYKH TP PEIICHUN TPAKTHYSCKUX U
(W) MCCIIeIOBATEIIBCKIX 3a/1a4

PEIICHIH MPAKTIYECKIX 1 (WITH) ACCIE0BATEIHCKHIX
3a1aq

OIIK-3. Criocoben 0000111aTh U KPUTHYECKH OLICHHBATH
HayYHBIC HCCIICIIOBAHMSI B SKOHOMHKE

OO0o0miaeT ¥ KPUTUYECKH OLICHUBACT  HAy4HBIC

HCCJICIOBAHMA B SKOHOMUKC

JlucnuIiinHa  HagpaBJIEHA  Ha

dbopmupoBanue  1podeCCUOHATBLHBIX

KOMIOETEHIIUN:

KOI[ 1 HAUMCHOBAHUEC KOMIICTCHIINN

Nuaukatopel JOCTHKEHUS KOMITETCHIIUI

ITK-1. CnocoOeH oCym1ecTBIATh
JESITEIbHOCTD 110 pa3paboTKe U

COBCPHICHCTBOBAHUIO ITPUKIIATHBIX JaHHBIX

VYyacTByeT B pa3pab0oTKe U COBEPIICHCTBOBAHUU
METOA0JIOTUH cOOpa U 0OPaOOTKU CTATUCTUUECKUX

CTaTUCTHYCCKHX MGTOI[OJ'IOFI/Iﬁ

VYyacTByeT B pa3pab0TKe U COBEPIIIEHCTBOBAHUHU CUCTEM
CTATUCTUYECKUX MOKa3aTeseld 1 METOIMK UX pacyeTa

VY4acTByeT B IPOEKTUPOBAHUH HOBBIX (hopMm
CTaTHUCTUYECKOM OTYETHOCTH, BOIPOCHUKOB M aHKET,
MIOATOTOBKE MHCTPYKLHUH IO UX 3aII0JIHEHUIO

[TK-2. CriocobeH ocyecTBIsITh
(dbuHAHCOBOE KOHCYIHTHPOBAHUE 110
HIMPOKOMY CHEKTPY (PUHAHCOBBIX

yCIIyT

[Ipenocrasisier
MH(OPMALIMIO O COCTOSHUM W TIEPCIEKTHUBAX pPBIHKA,
TCHACHOWAX B HW3MCHCHUU KYPCOB II€CHHBIX 6YMal",
WHOCTPAaHHOW  BaJltOTBHI,
MPOAYKTAM U YCIIyram

NOTpeOuTeNt0  (PUHAHCOBBIX  YCIYT

yCIOBUM 1O OGaHKOBCKUM

Pazpacuser
OPUANYECKUX U
(bMHAHCOBBIX MPOJTYKTOB U YCIYT

CyTh (UHAHCOBBIX

9KOHOMHYECCKHX

IPOAYKTOB,
XapaKTePUCTHK

OO0ecrieunBaeT B3aUMOJICHCTBHE CTPYKTYPHBIX
MO/Ipa3IeNICHU OpraHU3alNH TTPH COBMECTHOU
JIEeATEIbHOCTH; YY4aCTBYET B INIAHUPOBAHUU
MEPOIPUATHIA, HANIPABIEHHBIX HA MOBBIIEHNE KAaYeCTBA
(hMHAHCOBOTO CEpBUCA OPTaHU3AIUU

[TK-3. CniocobeH onpeaensTsh
CTOMMOCTh HEMaTEPHUATbHBIX
AKTHUBOB U HHTeHHCKTyaﬂLHOﬁ

Amnanuzupyet nH(pOpMAIHIO O HeMaTepHaTbHBIX
aKTHBaX U MHTEIJIEKTYaJIbHOM COOCTBEHHOCTH U
COBOKYIIHOCTb IIPaB Ha HUX




COOCTBEHHOCTH

YcraHaBiaMBaeT 3KOHOMUYECKHE U PABOBBIE
HapaMeprI, BJIUAOIINEC HA CTOUMOCTD
HEMaTepHaIbHBIX AKTUBOB U MHTEJUICKTYaIbHYIO
COOCTBEHHOCTD

4. MecTo TUCHUILIMHBI B CTPYKTYpe 00pa3oBaTeibHOH NPOrpaMMbl

Hucuunnuna «Puck-meHeddcmenmy OTHOCUTCA K 4YacTH, (QopMUpyemMon

y4yacTHUKaMH 00pa3oBaTenbHBIX OTHOIIeHWH, bioka 1 yueGHoro miana

IIporpaMmabl «MaI‘I/ICTp OKOHOMUKMN)).

OO6mmast Tpy10eMKOCTh 2 3.€., /2 Jaca.

5. Coaepxanue U CTPYKTYpa Y4eOHOH JUCHMILUTHHBI
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Onpenenenue pucka. YpaBieHue 9 4 2 3 | vkt
PHCKOM Kak 4acCTb KOPIIOPATUBHOU (\)/111<1_<2'1
ctpateruu. OOmuUNA MOIXO0 K
WHTETPUPOBAHHOMY PUCK-MEHEI)KMEHTY
B koMrnanuu (ERM). OcHOBHBIE METOIBI
YIIPABIICHUSI PUCKOM.
Ketic American Barric
PeiHounsl puck. [lokasarenn 9 4 2 3 | vk,
MOJIBEPKEHHOCTH: OeTa, roparus, %Té}lié
JenpTa. BomaTuiibHOCTE: HCTOpUYECKas,
EWMA, GARCH, smenenunas
BOJIATWJIBHOCTh. METObI H3MEPEHUS
VaR: nenbra-HOpMaNbHBIH,
ucropuyeckui, moaxox Mounre-Kapio.
OOpaTtHOe TeCTHpPOBaHUE 110
HWCTOPUYECKUM JTAaHHBIM.
PbIHOYHBIN PUCK: IPAKTUUECKUE aCTIEKThI 9 4 2 3 | vkt
Y U3MEHEHUS NTOCIIe KpHU3HCa. o‘féifé
AnbTepHaTUBHbBIE NTOKA3aTeNIN PUCKA. K-1-3
Puck muxsunnoctH. Keticer LTCM,
Lehman Brothers
MoaenupoBaHHi€e KPEIUTHOTO PUCKA: 9 4 2 3 |omky,
YPOBEHDL BOCCTAHOBJICHHUS, %?133
MOJIBEP>KEHHOCTh KPEIUTHOMY PUCKY U
BEpOATHOCTH nedonra. KpenutHeie




pEeUTHUHTU
[IponBuHyTOE MOJIETUPOBAHKE VK-l
5. 9 4 2 3 :
KPEOUTHOTO PUCKA: CKOPUHTOBBIE %EKlls
MOJIEININ, KPEIUTHBINA CIpeI,
CreditMetrics u np. Ynpasienue
«MSATKUMEY» PUCKAMHU: TTOJIMTUICCKUMH,
MIPaBOBBIMH, SKOJIOTHYECKIMH,
COITMAILHBIMU H JIP.
. . VK-2,
6. OmnepanoHHBIN pUCK. MUHU-KEHCHI: 9 4 2 3 VK-6,
Barings, Societe Generale, Madoff P,
v OOmieopraHu3aMOHHOE YIIPABICHUE 9 4 2 3 | v,
" | puckamu. [TaHenp ynpaBieHUs] pUCKaMH. 321133
Mepbl IPOU3BOJUTEILHOCTH, -
CKOPPEKTHPOBAaHHBIE C YUETOM pUCKa
(marmpumep, RAROC). MuHu-Keiic:
Hydro One
dopma POMEKYTOYHOM aTTeCTalnH - 9 ;’E;
5K3aMeH VK-6,
OIIK-
1,
OTIK-
3, TIK-
1-3
UTOor
Oro 2 | 72 | 28 | 14 21

6. YueOHo-MeTOqUYECKOE 0OecTiedeHe CAMOCTOSTEIbHOH PadoThl

Ha nepBoii snekiun o0ydaromumcsi OOBSIBISIIOTCS YCIOBUS M TPEOOBaHHS K
OCBOCHUIO JUCLUUILUIMHBI B COOTBETCTBUM ¢ U3N0keHHbIMU B PII/[. O0yuarommmcs
PEKOMEHAYETCS B paMKaxX KaXJIOW TEMbl O3HAKOMHUTHCS C TIPEIAJIOKEHHOU
OCHOBHOW JUTEpPaTypOi, BBHIMOJHUTh MHCHBMEHHO JIOMAIIHUE 3aJaHusl s
MIPOBEPKU YCBOCHUS MaTepuara.

CyIliecTBEHHYI0 4acTh CaMOCTOSITENIBHONW Pa0OThl 00YYAIOIUXCSl COCTaBJISET
CaMOCTOATENIFHOE W3Y4YeHUE YYEOHBIX W HAYYHBIX W3AAHUM, JICKIIMOHHBIX
KOHCIIEKTOB, PEKOMEHIOBAHHOM OCHOBHOM W JONOJHUTEIBHOW JIMTEPATYPHI,
MHTEPHET-PECYPCOB U TIP.

Jlns obecrieueHUss CaMOCTOATENbHOM paboThl 00yYarolmuxcsi pa3padOTaHbI
«MeToanueckue peKOMEHAAIMU 110 OpraHu3alldh CaMOCTOSITEILHON pPabOThI
oOy4Jarommxcs», B KOTOPBIX OMUCAH MOPSJIOK pabOThl ¢ HAyYHOU JHUTEpaTypoH,
JaHBl PEKOMEHJAIMU 0 HamMCaHUIo0 pedeparoB, 3cce, KOHCIEKTOB, PEICH3UH,
AHHOTALMH, PELICHUIO KEWCOB U T.II.

7. ®OpMBI KOHTPOJISI ¥ (POH/I OLIEHOYHBIX CPEACTB AJIsl POBEJIeHUs TEKYIIero
KOHTPOJISl YCIIEBAEMOCTH M IPOMEKYTOYHOM aTTeCTALMM 110 JIMCUUIINHE




7.1 IIpoMesKyTOYHASL ATTECTALUS

[IpomexxyTouHass arrecTanus IO JUCUUIUIMHE TpelycMOTpeHa B (dopme
sK3aMeHa. DK3aMEHAIlMOHHBbIE 3aJaHusl (OPMHUPYIOTCS Ha OCHOBE MaTEpHAJIOB
JUCHUTUTMHBI U/ WK TIO TUITY JOMAIIIHUX 3aJJaHuH.

7.2 Tekylmuii KOHTPOJIb yCIIEBAEMOCTH 00y4aIOIIUXCS

Texymuii KOHTPOJIb yclieBaeMOCTH oOydaronuxcst (opMUpyeTcss Ha OCHOBE
BBITIOJIHEHUS IOMAITHUX 3a/1aHUM, KEHCOB.

7.3 Ilpoueaypa oneHMBAHUSI 3HAHUI, YMeHHH, HABBIKOB M (WJH) ONbITA
AeSITeJIbHOCTH, XaPAKTePU3yIIuX popMUpPOBaAHUE KOMIIETEHIMH.

@opMHUpPOBaHUE OLIEHKHU POMEKYTOYHOM aTTECTALUN

Puck-meneorrcmenm
o duHANBHBIN
I[OMaIHHI/IG 3a1aHUs KGI/ICBI
JK3aMEH
0

Bec (%) 30 20 50
KomnyecTBo 3 2 1
dopmupyemble | VK-1, VK-2, VK-6, OIIK- | YK-1, VK-2, VK6, VK-1, VK-2, YK-6,
KOMITETEHIIHH 1, OIK-3, TIK-1-3 OIIK-1, OIIK-3, IIK-1-3 | orIK-1, OTIK-3, [1K-1-3

JloMmamraue 3amadus: 3 MUCHMEHHBIX JOMAIIHUX 3aganusa. Crada JoMaIIHero
3aJIaHMS MTO3/JHEE YCTAaHOBJICHHOTO CPOKa MPUBOJUT K CYIIECTBEHHOMY CHIKCHHIO
ornenku. OOIIas oIeHKA 3a JOMAaIIHWE 3aJaHusS €CTh CyMMa OIICHOK 3a KaXKIo0e
3aJlaHue, JeJICHHAS Ha 3.

Keiicel: pabota Hajm KelicoM BKJIIOYaeT B ceOsi 0OCyXKIeHUe Kelca co CBOei
rpynmnoi (He Oonee 4 4eNOBEK), HAIMCAHWE MUCHMEHHOTO OTBETa Ha BOIPOCHI
Keiica M TIPE3CHTAlUs CBOMX OTBETOB Ha 3aHATHUU C MCIIOJIH30BAHHMEM CIIANMJIOB.
bopMyIHPOBKY
MakcuMmanbHag JUIMHA

[lucbmMeHHOE pellleHue Keica JOJDKHO BKJIOYaTh B ceOs

npoOiemMbl, aHaiu3 TpoOJeMbl W  3aKIIOUYEHUE.
MMUCbMEHHOTO PEIICHUS HE MOXKET MPEBBIIATh 3 cTpaHull. Pemienre keiica J0JKHO
OBITH OTIIPABIICHO IIPEIOJABATEII0 HE II03JHEC Havalla 3aHATHS, Ha KOTOPOM
MJIAaHUPOBAJIOCH 00CYXKIaTh JaHHBIN Keiic. Cnaua keiica mociie 3TOro BpeMEeHU He
Jnornyckaercs. Eciv OOuH W3 CTyIEHTOB TPYINbl HE MOXET OTBETUTh Ha JBa
BOIIpOCA TPEINoJiaBaresia Mo MNOBOAY Keica moapsa, oH moaydaeT 0 3a JaHHBIN

KEeMC.




duHATBHBIM SK3aMeH POXOANT B MUChbMEeHHOH (hopme B popmate closed-book
U COCTOUT M3 HECKOJBKHX TCOPETHUECKHX BOIMPOCOB M HECKOJBKHX 3aja4, Ha
KOTOpbIE CTYJEHTaM HY)XHO JaTh MHUCHMEHHBIN pa3BEPHYTHIA OTBET CO BCEMH
HEOOXOMMBIMU JUIS PEHICHUS 3a7a4 BBIYUCICHUSIMH W OCTpOCHUSIMH. JIjs
TIOJTYYCHHUSI YIOBJICTBOPUTEIBHON OIICHKU CTYJICHTBI OOSI3aHbI MOJyYUTh HE MEHEE
30 nporeHTOB 6aI0B Ha (UHAIBHOM dK3aMEHE.

Kpamkue MemooudecKue pekomeHdauuu no n0020mosKe K IK3AMEHY !

[lonroroBka K OSK3aMEHy UM €ro pe3yJlbTaTUBHOCTh TpeOdyeT yMEHHUs
ONTUMAJbHO OPraHM30BbIBaTH CBOe Bpems. MpaeanbHOo, eciM  CTYIEHT
NO3HAKOMWICS C OCHOBHBIMU TIPEJCTABJICHUSMU U TMOHATUSMU Kypca B
ayJIMTOPHOM IIPOLIECCE M3YYEHHUs NUCLUIUIMHBL. Toraa MOAroTOBKAa K 3a4eTy I10
KOHTPOJIBHBIM BOIIPOCaM I03BOJIMT CHUCTEMATU3UpPOBaTh MaTepuaj U IIIyOKe ero
YCBOMTb.

PaboTy nydiie HauyuMHATH C pacOpPEeiCHUs MNPEJIOKEHHBIX KOHTPOJIBHBIX
BOIIPOCOB 10 pa3jesiaM U TeMaM Kypca.

3aTreM HEOOXOJMMO HM3YYHTh PEKOMEHJIOBAHHBIE TEOPETUYECKUE HCTOUYHHUKHU
(KOHCIIEKT JICKIMA, Y4eOHUKH, MOHOTpa(uu, CIalIbl K JCKIHSIM).

[Ipy wn3yueHum wmarepuana CIEAyeT BBIIEIATh OCHOBHBIE IIOHATUSA M
ONPENENCHNS, MOXHO WX 3aKOHCIIEKTHPOBaTh. BbIJENeHNE ONOpPHBIX IMOHATHI
JaeT BO3MOXHOCTh CHCTEMATH3UPOBAaTh MPEJACTABICHUS MO IUCLUUIUIMHE W,
COOTBETCTBEHHO, PE3YJIbTATUBHEE MOJATOTOBUTHCS K IK3aAMEHY.

DK3aMeH MPOBOJUTCA B MUCbMEHHOU (hopMme, B pe3yibTaTe KOTOPOro CTYAEHT
JIOJKEH PEIIUTh MOCTABJICHHYIO 3a/1a4y U apryMEHTUPOBATh peleHre. Y CIeUIHbINA
OTBET HA 3K3aMEHALMOHHBIM BOINPOC MPEANOJAraeT IPOLECC MPOAYMBIBAHHUS
JIOTUKH U3JI0’KEHUsI MaTepuaa.

7.4. MeToguyecKkue MaTepuaJibl 10 MPoleaype OleHNBAHNS

Onenka paboOThl OOyYarOMMUXCSI MPOW3ZBOAUTCS, UCXOMsl M3 OOIIEeH CyMMBI
OannoB, HaOpaHHBIX B TeueHWE Kypca. [l oIeHMBaHUS YpPOBHS OCBOCHHUS
MaTepHaa 1o AUCIUILUIMHE UCTIONB3YETCs CIEMYIoNIas IKajia OIeHOK:

1) Jomarnuue 3aganus 30%
2)  ®unanbHbli 3x3ameH 50%.
3)  [Bakeiica 20%

Ope3z =0.3 * 003 + 0.5 * Osk3 + 0.2 * Okeiic



IIpu oueHke 3HAHUN HA MUCbMEHHOM JK3aMeHe YYUMThIBACTCH:

1. YpoBeHb cOpMUPOBAHHOCTH YHUBEPCATIBHBIX, 00IIENPO(ECCHOHAIBHBIX U
1po(heCcCUOHATIBHBIX KOMIIETEHLIUH.

2. YpoBeHb BIaJACHUS TEOPETUUECKON 0a301 TUCHUIIIIMHBL, TPABUIBHOCTb
(bOpMyIUPOBKU OCHOBHBIX MOHSATUI M MOHUMAaHHSI 3aKOHOMEPHOCTEH Mpu
pEIlIeHnN 3aau.

3. YMeHue pemuTh MOCTAaBIECHHBIE 331a41 3a OTPAHUYEHHBIN POMEXYTOK
BPEMEHHU.

4. Jloruka, CTpyKTypa U TPaMOTHOCTh TUCBMEHHOT'O U3JIOKEHHUSI PELLIEHUS 3a/1a4U.
5. Ymenne 060CHOBATH MPAKTUUYECKUE PE3YJIbTAThI C TOMOIIBIO TEOPHH U
HOJITBEPAUTH TEOPHUIO C MOMOILBIO POBENCHUS MPAKTUUECKUX UCCIECIOBAHUN U
HEOOXOUMBIX BBIYUCIICHUH.

6. YMeHue nenatb 00001eHUs U BBIBOABI OTHOCUTENBHO MPAKTUYECKUX
pPE3yNbTATOB U HAYYHOU JTUTEPATYPBI, TPEAT0KEHHON K MPOYTECHHUIO.

I[JBI IMOJIYUYCHH OUCHKH «OTJIUIHO» CTYACHT OJOJIXKCH:

- IPOJIEMOHCTPUPOBATH CBOOOIHOE BJIAJICHUE TPOTrPAMMHBIM MaTepUaIOM;

- YMETb I'PaMOTHO IT10JIb30BATHCSA TEOPETUUECKUM MaTEPUAIIOM IIPU PELICHUN
3az1ady;

- IPaBUWJIbHO (JOPMYJIMPOBATH ONPEEIICHUS IPU UCIIOJIBb30BAHNHU UX B PEILICHUU
3a/1a4 ¥ OTBETE HA TEOPETUUYECKUE BOIIPOCHI;

- MPOIEMOHCTPUPOBATH YMEHHUS CAMOCTOSITENIbHON PabOThI C HAYYHOU
JUTEPATYPON U HEOOXOAUMBIM MTPOrPAMMHBIM 00ECIIEYEHUEM;

- YMETh PEIINUTh MOCTABIECHHBIE 33741 U CAENaTh 0OOCHOBAHHbBIE U YO IUTENbHbIC
BBIBO/IbI HA OCHOBE IIOJIYYEHHBIX PE3YyJIHTATOB.

I[J'ISI IMOJIYUCHH OICHKHU «X0pPpOoImI0» CTYACHT JOJIKCH:

- MPOIEMOHCTPUPOBATH TIOCTATOYHO CBOOOHOE BIIAJCHUE TPOTPAMMHBIM
MaTepHaIOM;

- YMETh JOCTaTOYHO IPAMOTHO TIOJIE30BATHCS TEOPETUICCKUM MATEPUATIOM TIPH
pelIicHuN 3a71a4;

- MPOICMOHCTPUPOBATH 3HAHNUE OCHOBHBIX TCOPETUICCKUX MOHATHHA U
OTIPECIICHUI TUCIUILINHBI IPY PEIICHUH 3a/1a4;

- MPOJICMOHCTPUPOBATH YMEHNE OPUCHTUPOBATHLCS B HAYYHOU JIUTEPATYPE U
HEOOXOIMMOM MPOTPAMMHOM 00CCIICUCHHUU;

- YMETh PEIIUTh 3HAYUTEIbHYIO YacTh 3371a4 U CJIeJaTh TOCTATOYHO
000CHOBaHHBIC U YOCIUTEILHBIC BBIBOJIBI HA OCHOBE TIOJIYYCHHBIX PE3yJIbTaTOB.

I[J'If{ INOJIYYCHHA OLICHKHU «YAOBJECTBOPUTECIBHO» CTYACHT JOJDKCH!

- IPOAEMOHCTPUPOBATH O0IIee 3HAaHKE IPOrPAMMHOI0 MaTepUaa;
- YMETh BOCIIOJIb30BATHCS TEOPETUYECKMMHU OCHOBAMH MPOMIEHHOIO MaTepuaia
IIPU pELIEHUU 3a/1a4;



- MPOIEMOHCTPUPOBATH OOIIIEE BIIaJICHNE TOHATHITHBIM aNiapaToM JUCIUILIAHBI
JUIS1 TOHUMAHUS TIPOLIECCOB, MPOUCXOAIINX B 3a/1a4aX;

- 3HaTh OCHOBHYIO PEKOMEHIYEMYIO IPOrPAMMOI HAYUHYIO JINTEPATYPY U BIAJAETh
azaMM paboOThI C HEOOXOUMBIM MPOrPAMMHBIM 00€CTICUEHUEM;

- YMETb pelllaTh 3HAYUTEIbHYIO YacTh 3a]1a4.

OHCHKa «HEYAOBJECTBOPUTEJIBbHO>» CTAaBHUTC: B ClIydac:

- HE3HAHUS 3HAUYUTEIHLHOM YacTH MPOrpaMMHOTO MaTepuarna;

- HEYMEHHUS M0JIb30BaThCA TEOPETUUECKMMHU OCHOBAMH MPOMICHHOTO MaTeprana
IIpU pelICHUN 3a]1a4;

- HETIOHUMAaHUSI POUCXOSIINX B 3a7a4ax MPOLEeCCOB;

- He3HaHUs TpeOyeMoil HayyHOU IuTepaTyphl U HEYMEHUs paboTaTh ¢
HEO0OXOMMBIM MTPOTPAMMHBIM O00ECIIEYCHUEM;

- HEYyMEHUS peliaTh 3HAYUTEIbHYIO YacCTh MMOCTABJICHHBIX 3a/1a4.

7.5. @OHJ OLIEHOYHBIX CPEICTB

@OH OLEHOYHBIX CPEACTB NPOMEXKYTOYHOM AaTTECTAMA MW  TEKYLIETO
KOHTPOJISI yCIIEBAEMOCTH 00YyYaromuxcsi GOPMHUPYETCS] U3 THUIOBBIX KOHTPOJIbHBIX
3aIaHUH K DK3aMEHY U JIOMAIlHUX 3aaHUM.

IIpumep nomaiiHero 3ajaHus.
PaccuuTtaiite 5% VaR ans 1-a1HEBHOTO TOPU30HTA I KAXKIO0TO JTHS 32 TIEPHOT
BBIOOPKH (32 UCKIIIOYEHHEM |-To rojia, He0OX0IMMOT0O JJIsi HaYalbHBIX PACUETOB)
WCIIOJB3YS CIEIYIOINE MOIXO0/IbI:
1) Wcropuueckoe MOJCITUPOBAHKE C 1-JIETHUM MEPHOIOM BBIOOPKH
2) OT¢uIbTpOBaHHOE UCTOPUUYECKOE MOJICITUPOBAHKE C | -JIETHUM MIEPHOIOM
BBIOOPKH

3) Jenbra-HOpMAIBbHBIN MOIXO0 C IPOCTOM BOJATHILHOCTHIO, BEIYUCICHHOW B
MPEIBIAYIIEM BOIIPOCE

4) Jlenbra-HOpPMaJbHBIH IMOAX0]] ¢ BOJATHILHOCTEIO EWMA, BhIUHCIIEHHOMH B
MPEIBIAYIIIEM BOIPOCE

IIpumep 3aganus B Keiice.
Ouenure npemnoxenue no kpeaury GGC s xommanuu Wellfleet, o6cynus

€ro MpeuMyIlecTBa U MOTEHIHUAIbHBIE pUCKU. [IpoaHanu3upyiiTe YdKOHOMHUUECKHE
JIOXOJIbI U TNPUOBUIHL OT CHCJIKH, PACCUMTaHHOM MeHemkepamu Oanka. Kakwue
(hakTOpbl MOTYT ClieJIaTh 3TH 3HAYEHUS HKE OKuaaeMbix? JlomKHa M KOMIaHUs
Wellfleet mpuHATH CAENKY UK HET?

IIpuMep 3ag1aHusA HA DK3aMeHe.
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MHorum CIICOUAJINCTAM  HPABUTCA IIOJYCPKHBATH BaXXHOCTb  «YCPHBIX
J'IC6CI[€I‘/’I» i <«HCHU3BCCTHBIX HCU3BCCTHBIX» (KOI‘I[a MBI HAaXXC€C HC AyMalu O
BO3MOXHOM CO6I>ITHH) IJI KOPIIOPATHUBHOTO YIIPABJIICHHUA PHCKAMU. Kak xommanus
MOJKCT CIIPABHUTBCA C 3TUM? HpeI[J'IO}KI/ITC u 06CY,Z[I/ITC KaK MUHUMYM TPH PA3HbIX
moaxoaa.

8. YueOHO-MeTOIMYEeCKOE U PeCypCHOe obecnevyeHne TUCIUIIHHBI

Jlureparypa

1. Hull J.C., Risk Management and Financial Institutions, Hoboken: John
Wiley & Sons, 2015.

2. Hull J., Options, Futures, and Other Derivatives, New Jersey: Pearson
Education, Inc., 2009.

3. Kpyu M., I'anaii /., Mapk P. OcHoBBI puck-mMeHempxkMenta, M.: M3a-Bo
FOpaiit, 2011

4. DHuMkiIonenus (UHaAHCOBOrO pUCK-MEHEKMeHTa, 1noj pea. A.JloGaHoBa,
A. Yyrynosa, 3-¢ uza., M. : Ansenuna busnec bykc, 2007

PecypcHoe obecrnieueHue:

OdunmanbHbiii calT Munuctepcta ¢punancoB PO http://www.minfin.ru/
Odunmanbublii cailT [lentpansaoro banka P® http://www.cbr.ru/
Odunmanbubrii caiiT Pocousneckoncantunra http://www.rbc.ru/
Odurmaneheiii caiit Poccuiickort Komernn aynnropo Www.rkanp.ru
CnipaBo4HO-00pa3oBarenbHbIi callT "Economicus" http://www.economicus.ru/
HNuTepHeT-pecypc 11sl NpOBEPKH TEKCTOB Ha miaruat https://plagiarism.org/
CIIC «KoncyasTant [Torocy http://www.consultant.ru

RUSLANA, 6a3a nanHbix o komnanusx Poccun, Ykpaunsl, Kazaxcrana, ¢
JNETATM3UPOBAHHON OTYETHOCTHIO 3a 10 mocineauux ner
https://ruslana.bvdep.com/version-20181030/home.serv?product=ruslana
"Benomoctu "Vedomosti" www.vedomosti.ru

Thomson Reuters Eikon - nabopMaimoHHO-aHATUTHYECKUI TEPMUHA ¢ 0a3aMu
naHHBIX https://www.thomsonreuters.com/en.html

DJIEKTPOHHBIN apXUB 3apyOeKHBIX KypHAIOB WWW.|Stor.org

ScienceDirect

Polpred.com

HTTP://www.uisrussia.msu.ru

9. MartepuajibHO — TEXHHYECKOe 1 HH(POpMALMOHHOEe o0ecreyeHue
00pa30BaTeJIbHOIO NPOLECca MO0 AUCHUIINHE

Y4yeOHble ayIUTOPUH Ui TPOBEAEHHUS 3AHATHI JIEKIHOHHOTO THNA —
YKOMIUJIEKTOBAHbI ~ CHEIUATN3UpOBaHHON (ydeOHO#) wmebenbio, 000pyaoBaHbI
KOMITBIOTEPOM,  HMEIONIUM  BBIXOJA B  HWHTEPHET, BUICOMPOEKIIMOHHBIM
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http://www.minfin.ru/
http://www.cbr.ru/
http://www.rbc.ru/
http://www.rkanp.ru/
http://www.economicus.ru/
http://www.consultant.ru/
https://ruslana.bvdep.com/version-20181030/home.serv?product=ruslana
http://www.vedomosti.ru/
https://www.thomsonreuters.com/en.html
http://www.jstor.org/
http://www.uisrussia.msu.ru/

o0OpylOBaHUEM JJisi Tpe3eHTauuid U y4eOHBIX (HIBMOB, CpEICTBaMHU
3BYKOBOCIIPDOM3BEIICHUS, OKPAHOM, MAapKEpHOW JOCKOH C  MapKepamu,
TEMaTUYeCKUM HaOOpOM CIIalifioB, COOTBETCTBYIOUIMM paboyeil mporpamme
JTVCHUTUTMHBL.

Y4yeOHble ayIuTOPUU IJIS NMPOBEIEHUs] 3aHATHH CEMHUHAPCKOro THIA, a
TaK:Ke JJIsl TPYNNOBBIX U MHAMBUAYAJIbHBIX KOHCYJIbTAIUIA, 1J15l IPOBEAeHUS
TEKyIIero KOHTPOJIA W NPOMEKYTOYHOH AaTTeCTAMH — YKOMIUICKTOBAHBI
CIIeIUAIM3UPOBAHHOMN (YyueOHOIT) MeOeNbl0, MyJIbTUMEINIHBIM 000pYyI0BaHUEM, a
TaK)K€ TEXHUYECKUMHU CPEJICTBAMH OOYYEHUs, CIyKAaIllMMH JUJIsl TPeJICTaBICHUS
y4ueOHOM nH(pOopMaIiK, MAPKEPHOH JOCKOM ¢ MapKepaMH.

Ilomemenue JIA  CaMOCTOATEJBHOM PpadoTbl —  YKOMIUIEKTOBAHO
CIEUAIM3UPOBAHHON (y4eOHOM) MeOeIb0, OCHAIIICHO KOMITBIOTEPHON TEXHUKOM
C BO3MOXXHOCTBIO TOJKIIOUCHHS K ceTH «MHTepHeT» u 00ecredeHo JOCTYIOM B
ANEKTPOHHYIO HH(POPMALITMOHHO-00pa30BaTENbHYIO CPEy OpraHU3alUu.

I[Momemenue i XpaHeHUs] M NPOPUIAKTHYECKOr0 00CTY;KMBAHUSA
yueOHOro 000pyH0BaHUSI — YKOMIUIEKTOBAHO CHEIUATU3UPOBAHHON MeOebIo
JUISL  XpaHEHHs OO0OpyJOBaHMS W TEXHUUYECKHMMH CpPEACTBAMHU JJIi  €ro
00CITyKUBaHUSI.

Heo0xogumoe nporpaMmMHoe odecrieyeHme:

Onepanmonnas cuctema: Windows 7, Windows 10

Oducnrie mporpammsl: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

Wurepner-opaysepsi: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AnTuBHpycHbIe Tporpammbl: Kaspersky Endpoint Security

IMporpammer epeBounku: Google translate, Yandex translate

ApxuBaTopsl: 7-ZIp

10. Metoauyeckune peKOMEHIANH MO 00YUYEHH IO JIUI] ¢ OTPAHNYEHHBIMU
BO3MOKHOCTSIMH 310POBbSI

B cootBerctBUM ¢ MertoauueckumMu pekoMeHaanusmMu MwuHoOpHAykKu PO
(yrB. 8 ampemss 2014 r. No AK-44/05BH) mpenmonaraercs MCIOJb30BaTh
COIMAJIbHO-aKTUBHBIE U  pe(IeKCHUBHBIE METOJbl OOY4YCHUS, TEXHOJIOTHH
COITMOKYJIbTYPHOU pEeaOMIUTAIIMKU C IEJIbI0 OKa3aHUsl MOMOIIM B YCTAHOBJICHUM
MOJTHOLIEHHBIX MEXIMYHOCTHBIX OTHOLIEHWH C APYTMMH CTYIEHTaMH, CO3JIaHUU
KOM(OPTHOTO TMCUXOJOTUYECKOr0 KiIMMara B cryAeHueckoi rpymnne. [logbop u
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pa3paboTka Y4YEOHBIX MaTepHajOB MPOU3BOAATCA C YYETOM IMPEIOCTABICHUS
MaTepuaia B pasMuHBIX (opMax: ayAHaIbHOH, BU3YyaJbHOU, C UCIOJIH30BAaHHEM
CIIEUATBHBIX TEXHHYECKUX CPEJCTB U MHPOPMALIMOHHBIX CHCTEM.

OcBoenne aucuuiuinHbl Junamu ¢ OB3 ocymiecTBisieTcss ¢ MCIOJBb30BaHUEM
CpeAcTB OO0y4eHHs OOLIEro M CHEeNMaIbHOIO Ha3HauyeHUs (IEepCOHANBHOIO U
KOJUJIEKTUBHOTO ~ HCIIOJIBb30BaHUs). MaTepualibHO-TeXHUYecKoe oOecreueHue
npeycMaTpUBaeT MPUCIOCOOIeHUE ayIUTOpHil K Hyxaam juil ¢ OB3.

dopma mpoBeACHUS aTTECTAIMK 7Sl CTYJCHTOB-UHBAJINIOB YCTaHABINBACTCS
C Y4eTOM WHAMBUIYAIbHBIX NMCUXO(PU3NIECKHX OCOOCHHOCTEH. {151 CTYACHTOB C
OB3 mpeaycmaTtpuBaercs JOCTyIHas Qopma MpEeAOCTaBICHUS  3aJaHUil
OLIEHOYHBIX CPEJICTB, @ UMEHHO:

® B IEYATHOW WJIM 3JIEKTPOHHON (opMe (sl JIUI[ ¢ HAPYHICHUSIMU OMOPHO-
JIBUTATEJILHOTO ammapara);

e B nedatHol (hopMe WIK JIEKTPOHHOU PopMe ¢ YBETUUYEHHBIM LIPUPTOM U
KOHTPACTHOCTBIO (IS JIUI C HAPYIICHUSIMHU CIyXa, Peu, 3peHHUs);

® METOJOM YTEHHUS ACCUCTEHTOM 3aJlaHus BCIyX (IJIS JIMI[ C HApyHICHUSMU
3peHHUs).
CryneHTaM ¢ MHBAJIMIHOCTHIO YBEIMYMBACTCS BpEeMsl Ha MOATOTOBKY OTBETOB
Ha KOHTPOJIbHBIC BOTPOCHL. J[JIT TAKWX CTYACHTOB IPEIyCMaTPUBACTCS JTOCTYITHAS
¢dbopMa pemocTaBieHUs] OTBETOB Ha 3a/1aHHUs, 3 HMEHHO:

® [MCBMEHHO Ha Oymare Wjid HaOOpOM OTBETOB Ha KOMIbIOTEpE (IJIs JHI] C
HapyLIEHUSIMHU CIIyXa, peun);

e BHIOOPOM OTBETa W3 BO3MOXKHBIX BapUAHTOB C HCIOJB30BAHUEM YCIYyT
aCCUCTEHTA (7151 JIMLL C HAPYLIEHUSMH OMOPHO-ABUTATENILHOIO alllapaTa);

® YCTHO (I JUIl C HAPYIICHUSMH 3pPCHUS, OIMOPHO-IABUTATEIIBHOTO
amnrmapara).
[Tpu HeoOxomumocTH 1711 OOYYArOMIMXCS C WHBAIMIHOCTBHIO TPOIEIypa

OLICHHUBAHU:A PC3YyJIbTATOB 06y‘-IeHI/I$I MOJKCT IIPOBOJAUTHCA B HCCKOJIBKO 3TAIIOB.
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