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1. EJIb OCBOEHMUSA JUCHUIIJIMHbI

Ilenpt0 OCBOEHUsA IUCLHUILUIMHBI «YIIPABJICHUE pPUCKAMU» SBIISETCA OCBOCHUE
CTyJ€HTaMU 3HAaHUM W TPAKTUYECKUX HABBIKOB B MJICHTU(DUKAIMH, HU3MEPEHUU W
YIPaBIECHUN PUCKAMU IIPEATIPUATHS.

2. TPEBOBAHMUSA K PE3YJIbTATAM OCBOEHUA JUCIUIIJIMHBI

OcBoeHME AUCHUIUIUHBI «YTIpaBICHUE PUCKaAMU» HaIpaBlieHO Ha (GOPMHUPOBAHUE Y
00yJaromuxcs CACAYIOINIMX KOMIETEHIIUN (JaCTH KOMITETCHITHH ):

Tabnuya 2.1. Ilepeuenv komnemenyuil, popmupyemuix y 00yuaowuxcs npu 0C80eHuUU
OUCYUNTIUHBL (DE3VILIMAMbL 0CBOEHUSL OUCYUNTUHDL)
NuaukaTopsl 10CTHKEHUS] KOMIIeTEHIUH
(B paMKax TaHHOW JUCITUTUTHHBI)
[1K-6.1.1 - Criocoben Ha ocHOBe (hMHAHCOBOU
OTYETHOCTH OLICHUBATh (PUHAHCOBOE COCTOSIHUC
CriocoOHOCTh pa3pabaThiBaTh |[IKOHOMUYECKOTO CYOBEKTA.
(buHAHCOBBIE TOKYMEHTHI, I1K-6.1.2 - CriocobGeH (hopMUpOBaTh AaHATUTUYECKHE

HIugp Komnierenunus

lK-6.1 00eCTIeYNBAIOIINE CUCTEMY  |OTUYETHI M IPECTABIIATh X 3aMHTEPECOBAHHBIM
(MHAHCOBOTO MEHEPKMEHTA |[10JIb30BATEIISIM.
[1K-6.1.3 - Crioco0OeH oCyIecTBIATh aHATUTHYECKHE
MpOIIeTyphl HAa OCHOBE (PMHAHCOBOI OTYETHOCTH
CriocobHOCTD ITIKO-1.1 - Cnoco6eH npou3BOIUTH OLIEHKY
aHaJTM3UPOBaTh U JIOCTOBEPHOCTH UCXO/IHBIX JTAHHBIX U3 JIOCTOBEPHBIX
IPOTHO3UPOBATh OCHOBHbIE  |HCTOYHHMKOB
couuanbHo-3koHOMHUUeckue |[IKO-1.2 - CnocoGeH ocymecTBIATh CPaBHUTEIbHBIN
nokasartesu, Ipeasaratb aHaJIN3 UICTOYHUKOB (PHAHCUPOBAHUS, AaHAIIN3
[TIKO-1 (uHaHCOBbBIE PEIICHMUS, pe3yJIbTaTOB MPUMEHEHHSI KOHKPETHBIX (PMHAHCOBBIX
MUHHMH3AIUU PUCKOB, WHCTPYMEHTOB

obecnieuenus ¢punancoBorr  |IIKO-1.3 - CnocoOeH ocyliecTBIATh IUIaHUPOBaHHUE
YCTOMYMBOCTH OpraHM3alui |(UHAHCOBBIX MOKa3aTeIel, MHIUKATOPOB U

U (MHAHCOBOI CHCTEMEI B KOHKPETHBIX MEPOIIPUATHH 1O pe3yIbTaTam

1eJI0M MIPOBECHHOTO aHAIN32

3. MECTO JUCHUIIJIMHBI B CTPYKTYPE OII BO

JucuumnHa «YnpaBieHHe pUCKaMu» OTHOCHUTCS K o0si3aTenbHOM vactu Oioka bl

OII BO.

B pamkax OIl BO oOyuarommecsi TakKe OCBaWBaIOT JPyrue IUCIMIUIMHBI W/WIU
MPAKTUKH, CIOCOOCTBYIONIME JTOCTHIKCHUIO 3aIUIAHUPOBAHHBIX PE3yJbTATOB OCBOCHHS
JTUCLUIUIMHBI « Y IPABIICHUE PUCKAMID).

Tabnuya 3.1. Ilepeuenv xomnonenmos OII BO, cnocobcmeyiowux 00CMUNICEHUIO
3anIaHUPOBAHHBIX PE3YIbMAMOo8 0C80EHUSI OUCYUNTUHBL



IIpenmecTByiommue IMocaenyrwommue
Hlud Hauvenosanue I[I/ICE)II/I[:IJII/IHLI;IMOIIIII JH L[I/ICIII/II[JII/III-II)],:I/I\IZIOI[ JA
P KOMIIeTeHIIHH X T, X yu,
NMPAKTHKHA NPAKTHKH

CriocoOHOCTh
pa3zpabaTbiBaTh
(huHAHCOBBIC
[1IK-6.1 JIOKYMEHTBHI, - -
oOecrieunBaroIIe
cucreMy (PMHAHCOBOTO
MEHE>KMEHTA
CnocoOHOCTh
aHaJIM3UPOBATh U
MIPOTHO3UPOBATH
OCHOBHBIE COITMAILHO-
DKOHOMMYCCKUE
IoKa3aTeliy,
fpeiarath Nudopmarnmonnbie
[TIKO-1 (hMHAHCOBBIC PEIICHMS, -
CHCTEMBI B SKOHOMUKE
MUHHMMH3ALUA PUCKOB,
obOecrieyeHus
¢buHaHCOBOH
YCTOWUYMBOCTH
OpraHu3alui u
(bMHAHCOBOMW CHUCTEMBI
B IICJIOM
* - 3amoNHsAeTCA B COOTBETCTBHHU ¢ MaTpuIer komnereHmmii u CYIT OIT BO

4. OFBEM JJUCHOUTLJIAHBI U BUJbI YYEBHOU PABOTBI

OO61mas Tpy0eMKOCTh TUCIUTIITUHBI « Y TIPaBICHUE PUCKAMU» COCTABIIAET 4 3a4ETHBIX
€JIMHHII.

Tabauya 4.1. Buowvr yuebnoii pabomsr no nepuodoam oceoenus OIT BO ona QUHOH
Gopmvl 00yyeHus

Bup yueoHoii padoThI B(;EE_O’ 5 Cegq eCTp(7H) 3

Konmaxmnas paboma, ax.u. 51 51
B TOM YHCIIE:
Jlexuuu (JIK) 17 17
Jlabopatopusie pabotsr (JIP)
[Mpaktnueckue/cemunapckue 3ausatus (C3) 34 34
Camocmosmenvras paboma o0yuarOwuxcsi, ax.u. 66 66
Konmponw (ax3amen/3auem ¢ oyenxoii), ax.u. 27 27

aK.d. 144 144
OO0mas Tpy10eMKOCTb JUCHUIINHBI ——— 7 7

5. COAEP KAHUME JUCHUIIJIMHBI



Tabauya 5.1. Cooe,

porcanue OUCYUNIUHbL (MoOYJis) no 8udam y4eoHou pabomol

HaumenoBanme pa3jaena
JUCIHUILINHDI

Conep:xanue pa3jea (TemMbl)

Buna yueonoii
padoThr*

Mecto u ponb
SKOHOMHYECKUX PUCKOB B
yIIpaBIE€HUU
JIeATETbHOCTBIO
OpraHu3aluu

IloHsATHE HEONIPENEIEHHOCTH U PUCKA.
OcHOBHBIE IPUYUHBI HEOTIPEAEICHHOCTH.
Knaccugukanus pucka. @akTopsl pucka.
VYnpasiieHue pucKaMu: METObI, IPUHLIUIIBL U
IrOpUTMBL. PEUTHHI KaK METOJ KOMIUIEKCHON
OLICHKH PHUCKA.

JK-1,C3-2

Brausune ocHOBHBIX
(hakTOpOB PHIHOYHOTO
paBHOBECHS Ha
YIPABJICHUE PUCKAMU

@aKTOpbl OrpaHUYEHU pUCKa. BausHue
(hakTOpOB PHIHOYHOTO PaBHOBECHS Ha
M3MEHEHHE pucka. B3auMocBs3b ppIHOYHOIO
paBHOBECHSI U KOMMEPYECKOTO pHucka. BiusiHue
(haKkTOpPOB PHIHOYHOTO PABHOBECHSI HA
M3MEHEHNE KOMMEPUYECKOI0 PUCKa.
MoaenupoBaHue IPoOLECCa TOCTUKECHUS
paBHOBecus. BiusiHue n3meHeHus crpoca Ha
YpOBEHb KOMMEPUYECKOI'0 pucka. BiusHue
W3MEHEHUS MPEUIOKEHUS Ha CTEIEHb
KOMMepuecKoro pucka. Iloctpoenune
3aBUCUMOCTEH CIIpoca OT IPEII0KECHHUS.

JK-1,C3-2

DUHAHCOBBIE PUCKHU

Knaccugukanus GprHaHCOBBIX PHCKOB.
Nndnsuuonnsie u 1eQasuOHHbIE PUCKH.
BantotHble pucku. Puck TUKBUIHOCTH.
HNuBecTuiimonHbie pucku. Pucku ynymeHHoi
BBIFOJIbl. PUCKM CHMXEHHUS HOXOAHOCTU. Pucku
MPSIMBIX (PMHAHCOBBIX TMOTeph. [IporieHTHbIC
pucku. Kpenutnsle pucku. bupxeBble pucku.
CeneKTUBHBIE PUCKH.

JK-1,C3-2

[IpouieHTHBIE pUCKH

Bunbl nponeHTHBIX pUCKOB. PUCK yBenmnueHus
pPacxoloB IO yIIaTe IMPOLEHTOB. Puck
CHWKEHUS J10X0Jla OT MHBECTUIIMM HUXKE
0’KH/1aeMOT0 M3-3a KojeOaHui oOIIero ypoBHs
MPOLICHTHBIX CTaBOK. PHCK M3MeHeHus
IIPOLICHTHBIX CTaBOK I10CJIE IPUHATHUS PELICHUS
0 B3SITUM KpPEANTa, KOTOPOE HE 00ecreynBaeT
HanboJiee HU3KUX PAacXoJIOB MO yIiaTe
IIPOLIEHTOB.

JK-1,C3-2

Puck noreps ot
W3MEHEHUS ITOTOKA
TJIaTeXKEN

OKBUBaJICHTHBIE TOTOKH. I10TOKM TIIIaTEKEH.
Koneunrrit moTok miaaTtexxei. beckoneuHbIi
MOTOK IaTexxeu. IToTok muarexei u
(vuHaHCOBas PeHTA.

JK-1,C3-2

Puckosrie
WHBECTUIIMOHHEIE
MPOLECCHI

HNuBectuiimonneie pucku. CTaBKU JOXOJHOCTH
PUCKOBAaHHBIX aKTUBOB. Hucras
JTMCKOHTUPOBAHHAS! CTOUMOCTh. AHHYUTET U
¢donx noramenwnsi. O1eHKa HBECTHUITHIA.

JK-1,C3-2

KpenutHbie pucku

CDaKTOpI:I BO3HUKHOBCHUS KPCAUTHBIXPHUCKOB.
AHanu3 KpeAUTHBIX pUCKOB. [Ipremsl
YMEHBIUICHUS KPEAUTHBIX PUCKOB. I1naTexu no

KpEJIUTaM.

JK-1,C3-2




HaumenoBanme pasaesa
AUCHMILINHBI

Conep:xanue pasjea (TemMbl)

Buna yueonoii
padoTnr*

Puck TMKBUIHOCTH U
WHQIISIIMOHHBIN PUCK

ITonsarue JIMKBUJIHOCTHU. JINKBUIHOCTD
KOMMEPYECKOTro OaHKa, COOCTBEHHBIN KalUTa
0aHKa, IPUBJICYCHHBIC U Pa3MEIIEHHBIC CPEICTBA
OaHka. JIMKBUIHOCTE KakK «3aIac» U KakK «IOTOK.
Puck HEMMKBHUIHOCTH KOMMEPUYECKOTO OaHKa.
Kiraccudukanmsi akTHBOB KOMMEPUYECKOT0 OaHKa
M0 CTEICHU JIMKBUIHOCTH.

JK-1,C3-2

BamrotHble pucku

Puck kypcoBbix noreps. KoHBepcus BaJIIOTHI U
HapallleHue npoueHToB. [Iponecc koHBepcuu
BAJIIOTHI U HAapalleHHE MPOCTHIX MPOLIEHTOB.
[Ipouecc koHBEpCHM BaIIOTHI U HApAILICHUE
CIIOHBIX MPOLEHTOB. /[BOTHOE
KOHBEPTUPOBAHUE BAIOTHL. KOHBEpCHS BatOTHI,
M3MEHEHUE €€ Kypca U HapalleHUe MPOLEHTA.

JK-1,C3-2

Pucku akTuBOB

bupxeBsle pucku. Puck Hennarexa 1o
KOMMEpYECKHMM clenkaMm. Puck Herartexa
KOMHMCCHOHHOT'O BO3HArpaskKJAeHUs: OpOKepCKOn
¢bupmel 1 1p. DyHKINUK pUCKa B OUPIKEBOU
TOProOBJIE: THHOBALIMOHHAS, PETyJIUpPYIOLIas,
3alUTHAs U QHAJIUTUYECKasl.

JK-1,C3-2

BepositHOCTHas oLieHKa
CTerneHu (PUHAHCOBOTO
pHUcKa

N3MepeHne puCKOBaHHOCTH aKTUBOB aKIIHH,
W3MEHUYMBOCTh. Pacnpenenenue BeposSsTHOCTEN
MOJYYECHUS Pa3HbIX YPOBHEN JOXOJHOCTH aKIIUM.
N3MeHUMBOCTH B pacnpeielIeHUu BEPOSATHOCTEN
MTOJTYYEHUS ITOKa3aTesIed TOXOAHOCTH

JK-1,C3-2

KonnuecTBeHHBIC
OLIEHKH YKOHOMHUYECKOT'O
pHUCKa B YCIOBUSX
HEOMPEIeTEHHOCTH

MeTtoab! puHATHS 3()PEKTUBHBIX PELICHUH B
YCIIOBUSIX HEONPEJECIEHHOCTH. MaTpU4HbIE UTPBHI.
IIpenMer TeOpuM Urp, OCHOBHBIE TOHSTHSL.
Kpurepun 3¢(pekTHBHOCTH B yCIOBHSX MOJIHOM
HeomnpezaeneHHocTu. Kpurepuit
rapaHTUPOBAaHHOTO pe3ynbrara. Kpurepuun
ONTHMH3Ma U neccumusMa. Kpurepuit
MHHUMAKCHOTO prcka CIBHIKA.

JK-1,C3-2

[IpuHsATHE ONITHMAIBEHOTO
pELICHUS B YCIOBUAX
HKOHOMHYECKOTO PUCKA

BeposiTHOCTHAast TOCTaHOBKA MPUHATHUS
MIPEANIOYTUTENBHBIX peleHni. O1ieHKa CTEeNeHN
pHUCKa B YCIOBHSIX HEONPEAEIEHHOCTH.
Cratuctudeckre MeTo bl IPUHATHS PELICHUN B
YCIIOBHUSIX pUCKA.

JK-1,C3-2

OcHOBHBIC METOAbI U
IMyTU CHUXKCHUA
9KOHOMHYECCKUX PUCKOB

OO111e TpUHIMIIBI yIIpaBieHus puckom. Cxema
mpolecca ynpasieHus puckoM. [Ipumepst
pHUCKOB. BBIOOp MpHEMOB ypaBiIeHUsI PUCKOM.
JluBepcuduxaims pruckos.

JK-3,C3-6

* - 3anonHsercs Tonsko 1o QUHOWM dopme obyuenus: JIK — nexyuu; JIP — rabopamopuvie pabomot; C3 —

cemMuHapcKue 3anamus.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCHHUIIJIMHBI

Tabauya 6.1. Mamepuanvro-mexuuyeckoe obecnevenue OUCYUNIUHbL




Crnennanu3npoBaHHoOe
yueOHoe/1adopaTopHoe
o0opynoBanme, IO n
MaTepHaJIbl 1J151 OCBOEHHUS
AUCHMITUHBI
(pu HEOOXOAMMOCTH)

Tun ayauropuu OcHamenue ayauTopuu

ayn. 430
Mono6nok Lenovo AIlO-
300-22I1SH Intel 15 2200

MHz/8 GB/1000
GB/DVD/audio, monuTop
21"

MS Windows 10 64bit
86626883

Microsoft Office 2016
86626883

KoMnbroTepHslii  Kjlacc s NPOBEICHUS
3aHATUH, TPYNIOBBIX M HWHAUBUIYaJIbHBIX
KOHCYJbTAallMi, TEKyIIEero KOHTPOJIS U
KoMnbroTepHplii | IpOMEXYTOYHOM aTTECTalUMU, OCHALICHHAas
KJ1ace [E€PCOHAIbHBIMU KOMIIBIOTEPAMHU (B
KOJMYECTBE__ INIT.), JIOCKOW (dKpaHOM) H
TEXHUYECKUMU CPEACTBAMU  MYJIbTHUMEIUA
MIPE3EHTALNM.

Expert Systems 18487N
SAP norosop Ne C-16/15
Kopnopanus I'anaktuka
free

Cucrema BOCT-ODPUC
40475

Eviews10 70U00460

7-Zip free

FastStone Image Viewer
free

FreeCommander free
Adobe Reader free

K-Lite Codec Pack free
Anb1-UHBect Cymm 8
95326045

Anpr-Ounancer 3 80603974
MS Power BI Desktop free

* - ayAnTOpUS YIS CAMOCTOSITENBEHOM paboTs! oOy4aromuxcs ykaspiBaetcs OBA3ZATEJIBHO!

7. YYEBHO-METOINYECKOE n NHOPOPMAIIMOHHOE
OBECHHEYEHHME JUCIHUIIJINHBI

OcHosnas numepamypa:

1. Hopman II. Vnopasnsasa puckamu. KaupuHr ¢ ydacTheM LEHTPaJIbHBIX KOHTPAareHTOB Ha
rio0anbHbIX (GUHAHCOBBIX phIHKaX M.: U3natenscTBo: ManH, MBanoB u ®@epbep, 2016

2. Boponnosckuii, A. B. Ynparinenue puckamu . y4eOHHMK W TNPAaKTUKyM Ui  BY30B /
A. B. Boponnosckuii. — 2-¢ m3a. — MockBa : M3natensctBo IOpaiit, 2021. — 485 ¢. —
(Bricmiee o6pazoanue). — ISBN 978-5-534-12206-0. — Texct : anexrponnsiii / DbC FOpait
[caitt]. — URL.: https://urait.ru/bcode/469401

Jlononnumenvnaa aumepamypa:


http://www.ozon.ru/brand/2435246/
https://urait.ru/bcode/469401

Philippe Jorion. Financial Risk Management Handbook. Wiley.2003.
C.Alexander, E.Sheedy. Professional Risk Managers Handbook. Wiley.2005.
L.Esch, R.Kieffer, t.Lopez. Asset and Risk Management. Wiley. 2005.
K.Horcher. Essencials of Financial Risk Management. Wiley. 2006

B.Warwick. The Handbook of Risk. Wiley. 2003.

J-P. Bouchaud. Theory of Financial Risks. CambridgeUniversityPress.2001.
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Pecypcwr unghopmayuonno-menexommynuxayuonnou cemu « nmepnempy:

1. 5bC PY/IH u ctoponnue 9bC, kK KOTOPBIM CTYAEHTHI YHUBEPCUTETA UMEIOT JOCTYI
Ha OCHOBaHUU 3aKJIIOYEHHBIX JIOTOBOPOB:

- DNEeKTPOHHO-OMOIMOTEUHAS cucrema PYJIH — 9bC PYJIH
http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcurerckas onbdanoreka onmaita» http://www.biblioclub.ru

- OBC lOpaiir http://www.biblio-online.ru

- OBC «Koncynprant ctyaenta» Www.studentlibrary.ru

- OBC «JIanw» http://e.lanbook.com/

- OBC «Tpounkuif MOCT»

2. ba3bl JaHHBIX U TOMCKOBBIE CUCTEMBI:

- DSJEKTpOHHbIM (OHA TNPaBOBOM M HOPMATHUBHO-TEXHMUYECKOW JTOKYMEHTALUU
http://docs.cntd.ru/

- mouckoBas cucreMa Aunexc https://www.yandex.ru/

- mouckoBas cucrema Google https://www.google.ru/

- pedepatuBHas 0a3za JTAHHBIX SCOPUS
http://www.elsevierscience.ru/products/scopus/

Yuebno-memoouueckue mamepuanvt 0na camocmosamenbHou pabomul 00YYAIOUUXCS
npU 0C80EHUU OUCYUNIUHBY/MOOYAA ™!

1. Kypc nekiuii no JuCUUILUINHE « Y TIPaBICHUE PUCKAMM.

* - BCce y‘le6HO-MeTO}:[I/I'{eCKI/Ie MaTtepuajibl IUIA CaMOCTOSITETLHOM pa60TI:I OGy‘IaIOH_II/IXCH
pa3MemiarTcs B COOTBETCTBHH C IEHCTBYIOIINM MOPSAIKOM Ha crpanuiie auciuiuiael B TYUC!
https://esystem.rudn.ru/

8. OIIEHOYHBIE MATEPUAJIBI HW BAJUIBHO-PEUTHHI OBAS
CUCTEMA OLEHUBAHUA YPOBHS COOPMUPOBAHHOCTH

KOMITETEHIMI 1O JUCIUATIJIMHE

OueHouHble MaTepHalibl U OAJUIBHO-PEUTUHIOBasi CUCTEMa™ OLEHUBAHUS YPOBHS
c(OPMHUPOBAHHOCTH KOMIIETCHIIUH (YaCTH KOMIIETEHIII ) IO UTOTaM OCBOSHHSI JUCHUTUIUHBEI
«YmpaBineHue puckaMm» npeactasieHsl B [Ipunoskenun k Hactosmieit Pabodeit mporpamme

JTUCHUIUINHEL.
* - OM u BPC dpopmupyroTcst Ha OCHOBaHUH TPEOOBaHUI COOTBETCTBYIOIIETO JIOKAIBHOTO HOPMATHBHOTO
akta PYIH.

PABPABOTYUKU:


http://lib.rudn.ru/MegaPro/Web
http://www.biblioclub.ru/
http://www.biblio-online.ru/
http://www.studentlibrary.ru/
http://e.lanbook.com/
http://docs.cntd.ru/
https://www.yandex.ru/
https://www.google.ru/
http://www.elsevierscience.ru/products/scopus/
https://esystem.rudn.ru/
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PYKOBOJUTEJIb BYII:
H.o. 3aB. kadenapoii «PUHAHCHI
M KPeIuT 7 /ﬁ A E.M. I'puropbesa
| ) g
Hanmenosanune BYTI ‘\,‘ Tlonnucs~ @amunus 1.0.

PYKOBO/JUTEJIb OII BO:

npodeccop kadeapbl

«@PuHaHCHI B Kpeaur»

N =
/ L
/

q’%

A5l bbicTpsikoB




