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1. EJIb OCBOEHMUSA JUCHUIIJIMHbI

I{espr0 OCBOEHUS NHMCUUIUIMHBL «YTIPABICHUE PUCKAMU B CTPAXOBAHUW» SIBIISIETCS
OCBOCHHUE CTYJEHTAMH 3HAHUU U MPAKTUYECKUX HABBIKOB B UIACHTU(DUKALNUU, U3MEPEHUH U
YIIPABICHUU PUCKAMH B CTPAXOBAHUMU.

2. TPEBOBAHMUSA K PE3YJIbTATAM OCBOEHUA JUCIUIIJIMHBI

OcBoeHME TUCHMIUIMHBI «YTIpaBiICHUE PUCKAMH B CTPaXOBaHWM» HAIPABICHO Ha
dbopMupoBaHUe y 0O0YUAIOIIUXCS CIECTYIONINX KOMIETEHIIUHN (YaCTH KOMIIETSHIINH):

Tabnuya 2.1. Ilepeuenv komnemenyuil, popmupyemuix y 00yuaowuxcs npu 0C80eHuUU

OUCYUNTIUHBL (DE3VILIMAMbL 0CBOEHUSL OUCYUNTUHDL)

NuaukaTopbl JOCTHKEHUS] KOMIIETeHIUN

(B paMKax TaHHOW JUCITUTUTHHBI)

YK-1.1 - OcymiecTBisieT MOUcK HHGOPMaLIUU AJIst
pENICHUS TTOCTABIICHHOW 3a]Ja4 10 Pa3IMYHBIM THIIAM
3a1pocoB
YK-1.2 - Ananusupyert u KOHTEKCTHO oOpabaThiBaeT
WH(OPMAIIHIO JTsI PEIICHUS ITOCTABICHHBIX 33724 C
(dhopMupoBaHHEeM COOCTBEHHBIX MHEHHIA U CYKICHUN
VK-1.3 - [Ipeqaraer BapuaHTHI peIIeHUs 3a/1a49H,
aHAJIM3UPYET BO3ZMOXKHBIE TTOCIEICTBUS X
WCIIOJIb30BAHUS
OIIK-1.1 - 3HaeT NOHATUIHBIN anmapaT, OCHOBHbIE
SKOHOMMYECKHE 3aKOHBI U METOJIbI SKOHOMHYECKOH
HayKu
OIIK-1.2 - YMmeeT BBISABISATH MPOOIEMBI
IKOHOMHYECKOTO XapaKTepa MPH aHAIH3e KOHKPETHBIX
CUTYaIuil U apryMEHTHPOBAThH CBOIO MO3UIIUIO
OIIK-1.3 - CiocoOeH BbIICIATH OCHOBHBIC
3aKOHOMEPHOCTH SKOHOMHUYECKOTO Pa3BUTHS U
MPUMEHSITH UX JIJIST MOJISITHPOBAHMSI TIOBEIICHUS
YKOHOMHYECKUX CYObEKTOB

HIugp Komnierenunus

CnocoOeH pa3pabaTbiBaTh
(UHAHCOBBIE TOKYMEHTHI,
o0ecreunBaroIIue CUCTEMY
(MHAHCOBOI'0 MEHEKMEHTA

YK-1

CnocoOeH npuMeHSTh
3HaHUS (Ha IPOMEKYTOUYHOM
OIIK-1 YPOBHE) SJKOHOMUYECKON
TEOpUU IPU PELICHUN
NPUKJIAIHBIX 3a/1a4

3. MECTO JUCIIUIIJIMHBI B CTPYKTYPE OII BO

Jucturuinaa «YTpaBieHUE PUCKaMHU B CTPaxOBaHUM» OTHOCUTCS K (OpMHUPYyEeMOit
y4acTHHKaMH 4acTH oOpa3zoBaTenbHbIX oTHOUeHu 6oka b1 OIT BO.

B pamkax OIl BO oOyuarommecsi TakKe OCBaWBAIOT JPyrue IUCIMIUIMHBI W/WIU
MPAKTUKH, CIIOCOOCTBYIONIME JTOCTHIKCHUIO 3aIUIAHUPOBAHHBIX PE3yJIbTATOB OCBOCHHS
JTUCLUIUTMHBI « Y TPaBJICHUE PUCKAMU B CTPaXOBAHUM.

Tabauya 3.1. Ilepeuenv xomnonenmos OIl BO, cnocobcmeyiowux 00CMUICEHUIO
3anIaHUPOBAHHBIX PE3YIbMAMmMOo8 0C80EHUSI OUCYUNTUHBL



[penmecrByromme Mocaenyromue

Hlud Hauvenosanue JTUCIHHUILINHLI/ MOIYJIA JTUCIHUILINHLI/ MOAYJIH
P KOMIIeTeHIIHH X T, X yu,
NPAKTUKHU NPaAKTUKHU
CtpaxoBoii OusHec
OcHoBbI ayuTa
KOPIIOPATUBHOTO
Cnocoben priop
MOIIIEHHHYECTBA
paszpabaThIBaTh
VYrpaBieHue TataHTaMu
(uHaHCOBBIE N [Ipepnumiomuas npaxkTuka,
OMOIMOHAILHBIN
YK-1 JIOKYMEHTBI, ['ocynapcTBeHHas UTOroBast
WHTEIICKT
o0ecneunBaroIre . arrecranus, 3ammura BKP
Big Data: ocHOBBI
cucteMy (UHAHCOBOTO
aHaJIi3a JaHHBIX
MEHEHKMEHTa

CoBpeMeHHbIE
(buHaHCOBBIE ONIEepaLuU

Crnoco0eH npuMeHsITh

3HaHuA (Ha
( NHcTuTynroHnanpHas
IIPOMEXKYTOUHOM KOHOMIKA [TpenaumnnomHas NpakTUkKa,
OIIK-1 | ypoBHe) OCHOBEL I'ocynapcTBeHHast UTOroBas
SKOHOMUYECKOMH arrectanus, 3amura BKP
IIpeIIPUHUMATEIBCTBA

TEOPUH IIPU PELICHUU
IMPUKIIAAHBIX 3aaa4
* - 3amonHAeTCA B COOTBETCTBHMHU ¢ MaTpuIiei komnerenimi u CYII OII BO

4. OFBEM JJUCHUILJIMHBI U BUJIbl YYEBHOM PABOThI

OOmasi TPyIOEMKOCTh JUCIUIUIMHBI «YTIPaBICHHE PHUCKAMU B CTPaXOBaHHUM
COCTAaBJISIET 3 3aUETHBIX €IUHMUII.

Tabnuya 4.1. Buowu yuebnoii pabomsi no nepuodam oceéoenus OII BO ons QOUHOH
Gopmbl 00yueHUs

Buj yueGHoii padoThI BCaEE.O, 5 Cega eCTp(;M) 3

Konmaxmnas paboma, ax.u. 51 34
B TOM YHCJIE:
Jlexuuu (JIK) 17 17
JIabopatopusie pabotsr (JIP)
[Mpaktrueckue/cemunapckue 3austus (C3) 34 17
Camocmosmenvras paboma o0y4arOwuxcsi, ax.u. 39 56
Koumponw (sx3amen/3auem c oyenkoii), ax.u. 18 18

aK.y. 108 108
O01mas Tpy10eMKOCTb M CIUTIINHbI B 3 3

5. COAEP KAHUME JUCHUIIJIMHBI

Tabnuya 5.1. Codeparcanue oucyuniunsvl (Mo0YJs1) o 8UOAM Y4eOHOU pabombl



HaumenoBanme pasaesa

Conep:xanue pasjea (TemMbl)

Buna yueonoii

AUCUMILINHBI padoTnr*
Mecto u ponb [ToHsTHE HEOITPEAETIEHHOCTH U PUCKA.
SKOHOMHUYECKHX PUCKOB B | OCHOBHbBIE TPUYHMHBI HEOIIPEIEIECHHOCTH.
yIIpaBICHUU Knaccugukanus pucka. @akTopsl pucka.
NEITEILHOCTBIO VYrpaieHue puckaMu B CTPaXOBaHUU: METOJIbI, JK-1,C3-2
OpraHu3aIu MPUHIUIIBI U AJITOPUTMBI. PERTHHT Kak MEeTOT
KOMILIEKCHOM OLIEHKH PUCKA.
BiusiHre 0OCHOBHBIX @daKTOpbl OrpaHUYEHUs pUCKa. Biausnue JK-1,C3-2
(aKkTOpPOB PHIHOYHOTO (aKkTOpPOB PHIHOYHOTO PABHOBECHSI HA
paBHOBECHS Ha W3MEHEHUEe pucka. B3auMocBsi3b ppIHOYHOTO
VYrpaBneHue pucKaMu B |paBHOBECHSI 1 KOMMEPUECKOro pucka. BriusHue
CTpPaxOBaHUU (hakTOpOB PHIHOYHOTO PaBHOBECHS Ha
HU3MEHEHHE KOMMEPUECKOI0 PUCKa.
MopenupoBaHue npouecca JOCTHKEHHS
paBHOBecusl. BiiusiHue usmeHenus crpoca Ha
YPOBEHb KOMMEPUYECKOI0 pucka. BiusHue
W3MEHEHUS MPEJUIOKEHUS Ha CTETICHb
KoMMepueckoro pucka. [loctpoenue
3aBUCHMOCTEN cpoca OT MPEJI0KEHHUSL.
DUHAHCOBBIC PUCKHU Knaccudukanus GruHAHCOBBIX PUCKOB. JK-1,C3-2
WNudnsaunonnsie u AeQIsSMOHHBIE PUCKH.
BanmtotHbie pucku. PUCK JTMKBUTHOCTH.
HNuBecTuiimonHpie pucku. Pucku ynymeHHoi
BBITOJIbI. PUCKM CHM)KEHMSI TOXOJIHOCTH. Pucku
psMBbIX (PUHAHCOBBIX MOTEPh. [IporieHTHBIE
pucku. Kpeautasie pucku. bupskeBbie pucku.
CeneKTUBHBIE PUCKH.
[IponieHTHBIE pUCKH Bunbl nIpoLEeHTHBIX pUCKOB. PUCK yBenuyeHus JK-1,C3-2
pacxo0B IO yIuiaTe mpoeHTOB. Puck
CHUKEHUS J10X0J1a OT UHBECTUIIUN HUKE
O’KHJJAeMOI0 U3-3a KojeOaHUl 00IIero ypoBHs
MPOLIEHTHBIX CTaBOK. PUCK M3MeHeHus
MPOIICHTHBIX CTABOK ITOCJIE MPUHSITHS PEIICHUS
0 B3SITHH KPEAUTa, KOTOPOE HE 00eCIednBacT
HanOoJee HU3KUX Pacxo/IoB M0 yIiaTe
MIPOLIEHTOB.
Puck noreps ot DKBUBaJICHTHbIE TOTOKH. [l0TOKM maTexei. JK-1,C3-2
W3MEHEHUS MMOTOKA Koneunslit motok miarexeil. beckoneuHbli
TJIaTEXKEN notok riarexei. [1oTok nnarexen u
(uHaHCOBas PEeHTA.
PuckoBrie HNuBectuiimonneie pucku. CTaBKU JOXOJHOCTH JK-1,C3-2
WHBECTULIUOHHBIE PUCKOBaHHBIX aKTUBOB. YucTas
MIPOLIECCHI JTUCKOHTHPOBAHHAS CTOMMOCTb. AHHYUTET U
¢dona noramenus. OrieHKa THBECTHITHA.
KpenutHbie pucku @®aKTOpbl BOSHUKHOBEHHS KPEUTHBIXPUCKOB. JK-1,C3-2

AHanu3 KpeAUTHBIX pUCKOB. [Iprembl
YMEHBUIECHUSI KPEAUTHBIX PUCKOB. [lnarexu no
KpEJINUTaM.




HaumenoBanme pasaesa
AUCHMILINHBI

Conep:xanue pasjea (TemMbl)

Buna yueonoii
padoTnr*

Puck TMKBUIHOCTH U
WHQIISIIMOHHBIN PUCK

Tlonsarue mukBUIHOCTH. JINKBUIHOCTD
KOMMEpUYECKOro 0aHka, COOCTBEHHBIN KalmuTall
0aHKa, MPUBJICUCHHBIC U Pa3MEIIEHHBIC CPEIICTBA

OaHKa. .HI/IKBI/II[HOCTI) KakK <«3altac» U KaK «IIOTOK».

Puck HEMMKBHUIHOCTH KOMMEPUYECKOTO OaHKa.
Krnaccudukanus akTHBOB KOMMEpPYECKOro OaHKa
110 CTENEHU 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

YCJIOBUAX HCONIPCACICHHOCTH. ManI/I‘lHLIe HI'PLBL.

[IpenMer TeOpuM Urp, OCHOBHBIE TOHATHS.
Kpurepun 3¢(pekTHBHOCTH B yCIOBHSX MOJIHOM
HeomnpezaeneHHocTu. Kpurepuit
rapaHTUPOBAaHHOTO pe3ynbrara. Kpurepuun
ONTHMH3Ma U neccummusMa. Kpurepuit
MHHUMAKCHOTO prcka CIBHIKA.

JK-1,C3-4

[IpuHsATHE ONITHMAIBEHOTO
pELICHUS B YCIOBUAX
HKOHOMHYECKOTO PUCKA

BeposiTHOCTHasi mOCTaHOBKA MPUHATHUS
MIPEANIOYTUTENBHBIX peleHni. O1ieHKa CTEeNeHN
pHUCKa B YCIOBHSIX HEONPEAEIEHHOCTH.
Cratuctudeckre METO/Ibl IPUHSTHSI PEILIEHUN B
YCIIOBUSIX PUCKA.

JK-2,C3-4

OcHOBHBIC METOAbI U
IMyTU CHUXKCHUA
9KOHOMHYECCKUX PUCKOB

OOmre mpUHIUIBI YIpaBieHus puckom. Cxema
mpolecca ynpasieHus puckoM. [Ipumepst
pHUCKOB. BBIOOp MpHEMOB ypaBiIeHUsI PUCKOM.
JluBepcuduxaims pruckos.

JK-3,C3-4

* - 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 U HMHAMBUAYAJIbHBIX
KOHCYJbTAallMi, TEKyHUIEro KOHTPOJIS U
KoMnbroTepHplii | IpOMEXYTOYHOM aTTeCTaluu, OCHAIICHHAas
KJ1ace [E€PCOHAIbHBIMU KOMIIBIOTEpaMHU (B
KOJMYECTBE__IIIT.), JIOCKOW (dKpaHOM) H
TEXHUYECKUMU CPEACTBAMU  MYJIbTUMEIUA
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. YrpaBneHue puckaMyd B CTPAaXOBaHUH : YUCOHHK W MPAKTHKYM JUIS
By30B / A. B. Boponuosckuii. — 2-e u3n. — Mocksa : U3garensctBo FOpaiit, 2021. — 485 ¢. —
(Beicmiee o6pazoanue). — ISBN 978-5-534-12206-0. — Tekct : 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.

N ORW®

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 «YHuBepcuteTckas oubdanoreka onnaia» 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:

- DJJEeKTpOHHbIM (OHA TNPaBOBOM M HOPMATUBHO-TEXHUUYECKOM 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-memoouuecxkue mamepuanvt 0131 camocmosmenvHou pabomuol 00Y4aAOUUXCSL
npU 0C80EHUU OUCYUNIUHBY/MOOYAA ™!

1. Kypc neknuii no JUCHUIUIMHE «YTIPaBIE€HUE PUCKAMH B CTPAXOBAHUM.

* - BCce y‘le6HO-MeTO}II/I'{eCKI/Ie MaTtepuajibl IUIA CaMOCTOSITETLHOM pa60TI:I 06yqa10mnxc;1
pa3MemarTcs B COOTBETCTBUU C JISHCTBYIONINM MOPSIIKOM Ha cTpanulle aucuuiuimabl B TYUC!

https://esystem.rudn.ru/course/view.php?id=16328

8. OILIEHOYHBIE MATEPUAJIBI UM BAJJbHO-PEUTUHIOBAS
CUCTEMA OHEHUBAHUA YPOBHs CO®OPMHUPOBAHHOCTH
KOMIIETEHIMU 1O INCHUIIJIMHE

OrneHOYHBIE MaTepualbl U OALTLHO-PEUTHHTOBAs CHUCTEMa™ OIlEHUBAHUS YPOBHS
c(hOpMUPOBAHHOCTH KOMIIETEHITNH (4aCTH KOMITIETCHIIU ) 10 UTOTaM OCBOCHHUSI JUCIUILTAHBI
«YmpaBiieHHUE pUCKAMU B CTPAXOBAHUW» MpeAcTaBieHbl B [IpriioxkeHnn K HacToAIICH

PaGoueit mporpaMMe TUCITUTUIHHEI.
* - OM u BPC dopmupyroTcsi Ha OCHOBaHUH TPEOOBaHUIT COOTBETCTBYIOIIETO JIOKAILbHOTO HOPMATHBHOTO
akta PYJIH.


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/course/view.php?id=16328
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