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1. EJIb OCBOEHMA JUCIIUITJIMHbI

Jucumummna «Financial risk management» BXOOUT B TpOrpaMMy MarucTpaTypbl
«CoBpeMeHHbIe (DMHAHCOBBIE TEXHOJOTMU B HMHBECTUPOBAHMM M OAaHKOBCKOM OH3HEce» IO
HanpasiieHuto 38.04.08 «PuHaHCBl U KpeauT» U uzydaercss B 1 cemectpe 1 kypca. Jucnumuuny
peamusyer Kadenpa ¢unancoB u kpenuta. Jucuuniuaa coctouT u3 0 paszpenoB u 0 teMm u
HaIpaBJcHa Ha U3yYE€HHE COBPEMEHHBIX TEXHOJOTHI B MHBECTUPOBAHUH U OAHKOBCKOM OHM3HECE.

Ilesnpt0 OCBOEHMS AMCLMIUIMHBI SBJIsSIETCS (POPMUPOBAHME y MAarkucTpoB HEOOXOAMMBIX
HABBIKOB ¥ 3HAHUI B 00JIACTH yIPaBICHHS PUCKAMH.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHMUS JUCHUIIVIMHbI

OcBoenne auctmumHbl «Financial risk management» wHampasieHo Ha (opMHpOBaHHE Y
00yYarOIIMXCs CIACAYIOIMX KOMIICTCHINH (YacTH KOMIICTCHIIU):

Tabnuya 2.1. Ilepeuenv komnemenyuil, Gopmupyemvlx y 00yHarOWUxXcs npu 0C80eHuu
OUCYUNTUHDBL (Pe3YIbMaAmbl 0C80EHUS OUCYUNTUHDL)

HNHankaTopsl J0CTHKEHHS] KOMIETEHIINT

Hugp Komnerenuus o
(B pamMKax JaHHOW JTHUCIUILIIHEI)

HCKATh HYKHbIC HCTOUYHHKH
uH(pOpMAaILNK U TaHHBIE,
BOCIPUHHUMATh, aHATU3UPOBATh,
3alIOMUHATDH U MEPeIaBaTh
HH(pOPMAILIHIO C UCITIOTIb30BAHUEM
UPPOBBIX CPEACTB, a TAKKE C
MOMOIIIBIO aJITOPUTMOB TIPH
paboTe ¢ MoTy4YeHHBIMH
13 pa3JIMYHbIX UICTOYHUKOB

VYK-7.1 OcymecTBisieT HOUCK HYKHBIX HCTOYHIKOB HHPOPMALIUU
U TaHHBIX, BOCIIPUHUMAET, aHAJIU3UPYET, 3aIOMUHAET U IIepeiacT
nH(opMaIHIo ¢ UCIOIb30BaHNEM IU(DPOBBIX CPEJICTB, @ TAKKE C
MOMOIIBIO AITOPUTMOB IIPU PAObOTE € MOTYYEHHBIMHU U3 Pa3IMIHBIX

YK-7 MCTOYHHMKOB JTAHHBIMHU C LEJbI0 3()(HEKTHBHOTO HCIIOJIb30BAHUS
JIAHHBIMH C LEJIbI0 3 (HEKTHBHOTO .
. |TIoTy4eHHOM MHbOpMaLKH s pelIeHHs 3a1ad;
HCTIONB30BaHU MTOJTyYeHHO
VYK-7.2 [IpoBomut onleHKY HHQOpPMAIIHH, €€ JOCTOBEPHOCTS,
nH(pOpMAaLUK AJISl pELIEHUS
CTPOUT JIOTUYECKHE YMO3AKIIOUCHHNSI HA OCHOBAHUH MOCTYMAIOIINX
3aj1a4; MPOBOANTH OLIEHKY
nH(pOpMaLnH 1 TaHHBIX;
nHpopmanuy, ee JOCTOBEPHOCTH,
CTPOUTB JIOTHYECKHE
YMO3aKJIIOUEHHsI HA OCHOBAaHUN
MOCTYNAIOMNX HH(pOpManuy u
JTAHHBIX
[TKO-1.1 Cnioco6eH mpon3BOAUTh OIIEHKY TOCTOBEPHOCTH
HCXOJIHBIX JAHHBIX U3 IOCTOBEPHBIX HCTOYHUKOB; paboTaTh
Crioco0OeH aHaIM3UPOBATh U . >
CO CITy’keOHOI JOKyMeHTaIe! Criennanu3upOBaHHBIX
IIPOTHO3UPOBATH OCHOBHEIE
MPOTPAMMHBIX KOMIUIEKCAX OCYIIECTBIIATH aHAJH3 IIEH,
COIMAIEHO-?KOHOMHYECKHE . .
(hakTOpOB M TEHACHIINIT B NHBECTHIIMOHHO-(DHHAHCOBOW 1
MOKa3aTeNH, IpeaIaraTh . .
06aHKOBCKOM cpepax, OLEHKY JICHEKHBIX TOTOKOB U IIIATEeXeEH ¢
CTpaTernuecKye HarpaBIeHHs .
y4eToM TpeOOBaHMH HAIMOHAJIBHOTO 3aKOHOATENILCTBA U
SKOHOMHUYECKOTO Pa3BUTHUS,
MEKIYHapOIHBIX CTAaHIapTOB U (PaKTOPOB PUCKa;
MHHUMH3AIIH PUCKOB, .
[1IKO-1 ITKO-1.2 CnocobeH oCcyIecTBIATh CPaBHUTEIbHBIH aHAIN3

obecnieucHus (PUHAHCOBOU
YCTOMYMBOCTH OpraHU3aluil u
(hMHAHCOBOH CHCTEMBI B LIEJIOM,
COCTaBIIATH 0030PHI U
SKCIIEPTHBIE 3aKITIOYSHISI TT0
BOIIpOCaM CBOEH
npodeccnoHaTsHOM 00J1aCTH

MCTOYHHMKOB (DMHAHCHPOBAHMS, aHATIM3 PE3YJIbTATOB
MPUMEHEHHNS! KOHKPETHBIX (DMHAHCOBBIX HHCTPYMEHTOB; aHAJIH3
PE3yJIBTATOB PACUETOB M0 Pa3pabOTaHHBIM

METOAMKAM U Pe3yJIbTaTOB BHIIIOTHEHHUS KOHKPETHBIX
MEPOIIPUATH;

ITKO-1.3 CriocobeH oCcymiecTBISTh INIAaHUPOBAHNE (PHHAHCOBBIX
[oKazaresel, UHAUKAaTOPOB U KOHKPETHBIX MEPONPUATHH 110
pe3yspTaTaM NPOBEICHHOTO aHAIH3A;

3. MECTO JUCIUMIIJIMHBI B CTPYKTYPE OII BO




Jucumummna  «Financial risk  management» oTHocuTcst K 4actd, (HopMupyemoit
y4aCTHUKaMH  0Opa3oBaTeNbHBIX  OTHomeHWH  Omoka 1 «Jluctummuubl  (MOIyIH)»
00pa30BaTeNbHON MPOTrPAMMEBI BBICIIIETO 00OPa30BaHHUS.

B pamkax oOpa3oBaresbHOM HpOrpaMMbl BbICHIETO OOpa30BaHUS OOydaIONIMECs TaKKe
OCBauMBAIOT JIpyrMe€ JMCLUUIUIMHBl W/WIM  TPAKTUKH, CIIOCOOCTBYIOIME  JIOCTUKEHHUIO

3aIJIaHUPOBAaHHBIX PE3yJIbTATOB OCBOCHUS qucHMILIMHBI «Financial risk managementy.

Tabnuya 3.1. Ilepeuenv komnonenmos OI1 BO, cnocobcmeyrouux O00CmuiceHur

3ANIAHUPOBAHRHbLX PpE3)1bmamoe OC60E€HUA ()ucuunﬂqul

IpenmecrByromue Hocaenyromue
Mudg Haumenosanue Zlﬂcﬁl/ll:lﬂPIHLI?’MOIl JIN nncunnﬂnﬂil/;fon JIN
P KOMIIETeHIIHH . YT, . Y,
NPAKTHKH NPaAKTHKHU
Maremarnueckoe
obecrieueHme
MHBECTHIMOHHBIX PEIICHNUI;
DUHAHCOBBIN aHaIU3
(MpoaBUHYTHIN YPOBEHB);
DUHAHCOBBII UHKUHUPUHT;
OreHKa U yIpaBieHHe
CTOMMOCTBIO OaHKa;
Ynpaenenue npoyeccom
8HeOPeHUs. PUHAHCOBBIX
UCKaTh HY>KHBIE HCTOUYHUKH 2 o
mexHono2uti **;
nH(popManuy 1 TaHHBIE,
Cospemennvie niamesicHvie
BOCIIPUHUMATb, s
mexuono2uu**;
aHaIN3UPOBATh, 3AIIOMUHATH
Tocydapcmeenno-uacmmuoe
U TiepeaBaTh HHHOPMALUIO s
napmuepcmeo **,
C MCIOJIb30BAHUEM
IIpoexmmnoe gunancuposanue
U(POBBIX CPEACTB, a TAKKe
U IKCnepmu3a mexHuKo-
C TIIOMOIIBIO AITOPUTMOB
npu paboTe ¢ Moy4eHHBIMU IROHOMULECKOSO
y obocnosanua**;
U3 pa3InuHbIX UCTOYHHUKOB
Hnnosayuonnuie
YK-7 JIAHHBIMU C LIEJIBIO
UHCIPYMEHb
3¢ PEKTHBHOTO e
. @unancuposanus busneca™*;
UCTIONIb30BAHMSA TIOTy4YeHHON
Ynpaenenue nopmepenem
nH(pOpMAaLUK AJISl pELIeHUS -
yenHwix Oymaz**>,
3aj1a4; MPOBOANTH OLICHKY .
Pycckuii sizvik kax
uHpOpMaIuH, ee N
UHOCMPAHHBLIL 6
JIOCTOBEPHOCTH, CTPOUTH .
npogeccuoHanbHol
JIOTHYECKHUe e
oesmenvHocmu **;
YMO3aKJIIOUeHHs Ha .
IIpogeccuonanvnuiii
OCHOBaHHH TTOCTYIAOIINX N e
UHOCMPAHHBIU A3bIK **;
nHpopMaLNK U TaHHBIX N
IIpodeccronanbHbII
HMHOCTPAHHBIN SI3bIK
(paxynpraTuB);
Pycckuii s3bIk B
mpo¢eCCHOHATBHOM
JeaTeNIbHOCTH ((aKyIbTaThB);
[IpexaumiomMHas MpakTHKa;
Hayuno-uccnenoBarensckas
pabora;
CrniocobeH aHaITM3UPOBATH U HayuHo-mccnenoBarenbckas
IIPOTHO3UPOBATH OCHOBHEIE pabora;
COLMAIIbHO-OKOHOMHYECKUE [peaaumiioMHas MpakTUKa,
I[MIKO-1 MOKa3aTeu, peaiaraTh MaremaTrueckoe
CTpaTeTuuEeCKHe obecrieueHne
HarpaBJIeHUs WHBECTHLIMOHHBIX PEIICHNUH;

OKOHOMHYCCKOI'O pa3BUTHA,

AKXTyaJIbHBIE IPOOJIEMBI




IIpeamecrByonue Hocaenywomue
HaunmenoBanue pen yrom Ayiont
HIudgp JUCIUTITHHBI/ MOTYJIH, JUCIUTITHHBI/MOTYJIH,
KOMIIeTeHI[UH * «
MPaKTHKH NPaKTUKHU
MUHIMHA3AIAN PICKOB, (uHAHCOB,;

obecnieueHms HUHAHCOBOU
YCTOWYMBOCTH OpraHU3aLuil
1 (GMHAHCOBOH CHCTEMEI B
LIEJIOM, COCTABIIATH 0030PHI
Y 9KCTIEPTHBIE 3aKIIOUCHHS
110 BOIIPOCaM CBOEH
npodeccuoHanbHOU 001acTH

DUHAHCOBBIN aHAITHN3
(TIpOIBUHYTHIN YPOBEHB);
MexayHapoaHBIe CTaHIAPTHI
yIpaBieHUs 0aHKOBCKOI
JESITeBHOCTEIO;

OI1lcHKA U YIIPaBICHHE
CTOMMOCTBIO OaHKa,
Ynpaesnenue gunancosvimu
PUCKAMU U 8ATIOMHBIMU
nozuyuUsAMU**;
HBeCcTHLIMOHHBIE 1
0aHKOBCKHE PUCKH,
Ynpaesnenue nopmeenem
yeuHwvix bOymaz**>,
Tocyoapcmeenno-uacmnoe
napmuepcmago **;
Hnnosayuonnvie
UHCIMPYMEHMbL
Gunancuposanus busneca **,
Ipoexmnoe unancuposanue
U 9KCnepmu3a MmexHuKo-
IKOHOMUYECKO20
000CHO8aAHUAF,

Oyenka puckosanHocmu
yeuHwvix Oymaz**>,

* - 3aMONHSAETCS B COOTBETCTBUH ¢ MaTpuiei kommnerernuii u CYII OI1 BO
** - 3NIeKTUBHBIC TUCIUIUIMHEI /TIPAKTHKH




4. OFbEM JUCHUILIVNHBI U BUJIbI YYEBHOM PABOTHI

O6mas TpynoeMkocTh aucuuiuinHabl «Financial risk management» cocraBiisieT «3» 3a4eTHBIC €TMHUITBI.
Tabnuya 4.1. Buowl yuebHOU pabomvl no nepuooam 0c80eHUs 00PA308amMeNbHOlU NPOSPAMMbL 8blCUe20 00paA308aHus Oiisi OYHOU (HopMbl
0OyueHusl.

Buja yueOHoii padoThl BCETIO, ak.u. CeMeclT pCED)
Koumaxmmnas paboma, ax.u. 36 36
Jlexrun (JIK) 0 0
Jlabopartopusie pabotsl (JIP) 0 0
IMpaktryeckue/cemunapckue 3ansatus (C3) 36 36
Camocmosmenvras paboma 00y4arOWuxcs, ax.u. 72 72
Koumponw (ax3amen/3auem c oyenkoil), ax.u. 0 0
OO01asi TPYI0E€MKOCTh THCHHILTHHBI aK.4. 108 108
3a4.e/1. 3 3

Oomast TpynoemkocTs auciuiuinHbl «Financial risk management» coctaBisieT «3) 3a4eTHBIC €MHUIIBL.
Tabnuya 4.2. Budwvl yuebnoti pabomul no nepuodam 0c80eHust 00pa308amenbHOl NPOSPAMMbL 8bICULIC20 0OPA308AHUSL OJIS1 OUHO-3A0HUHOU GopMbl
00yuenus.

Bupg yueoHoii padoThI BCETO, ak.u. CeMeclT p(er)
Koumakmmnas paboma, ax.u. 28 28
Jlexun (JIK) 14 14
Jlabopartopusie pabotsi (JIP) 0 0
IMpaktuyeckue/cemunapckue 3anstus (C3) 14 14
Camocmosmenvras paboma 00y4arOwuxcs, ax.u. 80 80
Koumponw (ax3amen/3auem c oyenkoil), ax.u. 0 0
OO0mas TPYI0eMKOCTh THCIHHILTAHBI aK.4. 108 108
3a4.e/l. 3 3




5. COAEPKAHUE JUCIUITVINHBI

Tabauya 5. 1. Cooepoicanue oucyuniunsvt (MOOYis) no 8udam y4ebHou pabomol

Homep
pasnesa

HaumenoBanue paznena
JUCIHUILITHHBI

Conep:xanue pazaesa (TeMbl)

Bun
y4eOHo
padoThr*

* - 3anonasercs Tonpko o OUHOMU dhopme obyuenust: JIK — nexyuu, JIP — nabopamopusie pabomwl,; C3 —
npakmuiecKue/CeMunapcKue 3aHamusl.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUME JUCHUIIJINHBI

Tabnuya 6.1. MamepuaneHo-mexnuueckoe obecneuerue OUCYUNTUHbL

Tun ayauropun

OcHaleHue ay1uTOpUHU

Cneuunajau3upoBaHHoOe
yueOHOe/1adopaTopHoe
obopynoBanmue, I1O u
MaTepuabl 1J1s1 0CBOEHHSA
AMCUMILTUHBI
(mpu HEOOXOTUMOCTH)

Aynutopus sl IPOBEICHUS 3aHATHIA
JIEKIUMOHHOT'O TUIIA, OCHALIEHHAS

Momno0Oisoxk  Lenovo
AlO-300-

22ISH Intel 15 2200
MHz/8

GB/1000 GB/DVD/audio,
MoHurtop 21"

MS Windows 10 64bit
86626883

Microsoft Office 2016
86626883 Expert Systems
18487N

SAP morosop Ne C-16/15
Kopnopauus I"anaktuka

JlexroHHast KOMIUIEKTOM CHEeIHaTH3UPOBAHHON MeOeH;
' JOCKOM (3KpaHOMH) U TeXHII?I‘IeCKI/IMI/I * | free Cuctema BCT-
. ODUC 40475
CpeACTBaMU MYJIbTUMEINA TIPE3eHTAIINH. Eviews10 70U00460 7-Zip
free
FastStone Image Viewer
free FreeCommander free
Adobe Reader free
K-Lite Codec Pack free
Anbr-UHBect Cymm 8
95326045
AnbT-®OuHaHCh 3
80603974 MS Power Bl
Desktop free
Aynuropus Ui IPOBEICHUS 3aHATUI Mouno6nok  Lenovo
CEMMHApPCKOI'0 TUIA, IPYIIOBLIX U AIl0O-300-
Cemunapexas WH/IMBUyaTbHBIX KOHcynLT?quI, tekymero | 22ISH Intel 15 2200
KOHTPOJISL ¥ IPOMEKYTOYHOU aTTECTALlUH, MHz/8

OCHAII[CHHAsI KOMIICKTOM
CIeMAIM3UPOBAHHON MeOenu 1

GB/1000 GB/DVD/audio,
MoHuTOp 21"




TEXHUYECKUMH CPEICTBAMU MYJIbTUMEINA
IIPE3CHTALUMN.

MS Windows 10 64bit
86626883

Microsoft Office 2016
86626883 Expert Systems
18487N

SAP morosop Ne C-16/15
Kopnopauus ['anakruka
free Cucrema BOCT-
ODUC 40475

Eviews10 70U00460 7-Zip
free

FastStone Image Viewer
free FreeCommander free
Adobe Reader free

K-Lite Codec Pack free
Anbr-NHBect Cymm 8
95326045
AnpT-OuHaHCH 3
80603974 MS Power Bl

Jns
CaMOCTOSITEIbHON
paboTHI

AyauTopus JUisl CaMOCTOSATEILHON paOOThI
o0yyaromuxcs (MOXeT UCTIOIb30BaThCS JUIs
IIPOBEJICHUS] CEMMHAPCKUX 3aHATHI U
KOHCYJIbTAIIHi), OCHALIIEHHAs! KOMIJIEKTOM
CreMaNIN3UPOBaHHON MeOenu 1
KoMIbroTepami ¢ goctynom B JUOC.

Desktop free

Momno0Omoxk  Lenovo
AIlO-300-

22ISH Intel 15 2200
MHz/8

GB/1000 GB/DVD/audio,
MonuTop 21"

MS Windows 10 64bit
86626883

Microsoft Office 2016
86626883 Expert Systems
18487N

SAP nmorosop Ne C-16/15
Kopnopauus I"anaktuka
free Cucrema BOCT-
ODUC 40475

Eviews10 70U00460 7-Zip
free

FastStone Image Viewer
free FreeCommander free
Adobe Reader free

K-Lite Codec Pack free
AnbT-UHBecT Cymm 8
95326045
AnpT-Ornance! 3
80603974 MS Power Bl
Desktop free

* - ayIUTOPHS IJIsI CAMOCTOSATENIbHOM paboThl oOyuaromuxcs ykassiaercs OBA3ATEJIbHO!




7. YYEBHO-METO/JMYECKOE 1 UHO®OOPMAIIMOHHOE OBECIIEYEHHUE JUCIIUILIJINHBI

Ocnoenas numepamypa:
1. Zvi Bodie, Alex Kane, Alan J. Marcus (2012). Essentials of Investments, 9th Edition,
The Mcgraw-Hill/lrwin, USA
2. Book 1: Foundations of Risk Management, SchweserNotes™ 2020
Hononnumenvnasa numepamypa:
1. Anthony Saunders & Marcia Millon Cornett (2012). Financial markets and institutions,
5th edition, McGraw-Hill/lrwin.
2. Malkiel, B. G. (2003), The efficient market hypothesis and its critics, The Journal of
Economic Perspectives 17(1), 59-82.
- Fama, E. F. (1965), The behavior of stock-market prices, Journal of Business
38(1), 34-105
Pecypcwi ungpopmayuonno-menexomMmyHuKayuoHHou cemu « Mnmepunemy»:
1. ObC PYIH u ctoponnue ObC, K KOTOPBIM CTYIEHTBI YHUBEPCUTETA UMEIOT JOCTYII
HA OCHOBaHUH 3aKJIIOYEHHBIX JOTOBOPOB
- DnekTpoHHO-O0MOMMoTeunas cucrema PYJIH — ObC PYJIH
http://lib.rudn.ru/MegaPro/Web
- OBC «YHuBepcuteTckas 6ubianoreka onnan» http://www.biblioclub.ru
- OBC IOpaiit http://www.biblio-online.ru
- OBC «KoncynbTaHT cTyfeHTa» www.studentlibrary.ru
- OBC «Tpounkuiit MmocT»
2. ba3bl JaHHBIX U TOMCKOBBIE CHCTEMBI
- DJICKTPOHHBIN (POHJT TPABOBON M HOPMATUBHO-TEXHUICCKOU JJOKYMEHTAITUU
http://docs.cntd.ru/
- mouckoBas cuctema SAunekc https://www.yandex.ru/
- morckoBas cucrema Google https:/www.google.ru/
- pedepatuBHas 6a3a nanasix SCOPUS
http://www.elsevierscience.ru/products/scopus/
Yuebno-memoouueckue mamepuanvt 01 camocmoamenbHou pabomol 00YUAOWUXCS NPU
0C80eHUU OUCYUNTUHBL/MOOYIA™:
1. Kypc nexnmii mo auctmminae «Financial risk managementy.

* - Bce y4eOHO-METOAMYECKHE MAaTepUaJIbl Ul CaMOCTOATENBHON paboThl 00yJaroImuxcs
pasMelarTcs B COOTBETCTBUH C JIEHCTBYIOIUM NMOPAIKOM Ha cTpaHule auciurinasl B TYHUC!

8. OLIEHOYHBIE MATEPHUAJIbI U BAJLUIBHO-PEUTUHI OBAS CUCTEMA
OIEHUBAHUA VYPOBHA C®OPMUPOBAHHOCTHU KOMIIETEHIUU 11O
JUCIUIIVIMHE

OneHouHble MaTepualibl U OaUIbHO-PEUTHHTOBas CHCTeMa®™ OIlCHHBAHUS YpPOBHS
c(hOpMUPOBAHHOCTH KOMIIETEHIIUN (YacTH KOMIETEHIIUH) 10 WTOTaM OCBOCHUS JIUCIUIUIMHBI
«Financial risk management» npencrasnens! B [IpunoxxeHunn K Hactosimeii Pabodeit mporpamme
JUCITATIITUHBI.

* - OM u BPC dopmupyroTcst Ha OCHOBaHUHU TPeOOBaHUI COOTBETCTBYIOIIETO
JIOKaJIbHOT0 HOpMatuBHOro akta PY JTH.



PABPABOTYMUK:

JoueHt Bykosuu /lapko
Jonoxcnocms, BYIT Tloonuce Damunus 1. 0.
PYKOBOJ/JUTEJIb BYII:
Huuen Jlapbs
3aBeayromuit kadeapoit AJlekcaHIpOBHA
Jonoscnocms BYIT Tloonuce Damunus U.0.

PYKOBOJIUTEJIb OII BO:

JloeHT

AxmenoB DaxpaaiuH
Hacpannun oribr

Honocnocms, BYIT

IHoonucw

Damunus 1.0.



