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1. HEJIb OCBOEHUSA JUCHUIIJINHBI

enpto ocBoeHust TUCHUIUIMHBI «OlIEHKAa PUCKOBAHHOCTH LIEHHBIX OyMar» sIBISETCS
dbopmupoBaHue y OyayHIUX CEUATUCTOB ((MHAHCOBO-KPEAUTHOTO PO 0 OAX0AaX U
METOJIaX OLIEHKH PUCKOB IIEHHBIX OyMar.

Kypc oxBaThiBaeT kak CTaTUCTUUYECKHE MOJENU OLEHKH PUCKA, TaK U COBPEMEHHBIE
U3MEPUTENIU, TaKWe KaK I[I0Ka3aTeld UYyBCTBUTEIBHOCTH II€H JJIA IIEHHBIX OyMmar c
(buKCUpPOBaHHBIM JI0XOJIOM U MEPbl YyBCTBUTEIBHOCTH JUISI PA3IMUYHBIX BUIOB OMIIMOHOB.
MHOTro BHUMaHHUs yJeICHO MOKa3aTeNIIM CTOMMOCTH 10 puckoM (VaR).

2. TPEBOBAHMUS K PE3YJIbTATAM OCBOEHUSA JUCHUIIJINHBI

OcBoenue aucturiuHbl «OleHKa PUCKOBAHHOCTU I[EHHBIX Oymary HaIpaBJIeHO Ha
dbopMupoBaHue y 00yJarOMIMXCs CIETYIONUX KOMIIETEHIIUN (4acTh KOMITETEHITUH):

Tabnuya 2.1. llepeuenv komnemenyuil, popmMupyemuix y 00yuanouuxcs npu 0c60eHuu
OUCYUNTIUHBL (PE3YIbMAMblL 0C80EHUSL OUCYUNIUHDL)

I/IHIII/IKaTOPI)I JOCTHKCHHUA KOMIICTCHIIUHA

HIndgp Komnerennus N
(B paMKax JaHHOW JTUCITUTIINHBI)

YK-2.1 @opMyIHpyET KOHLEILHUIO POEKTA,
orpeesnss 1ellb, 33/1a4M, aKTyalbHOCTh U 3HAYUMOCTb,
OKUJ/IaeMbI€ Pe3yNIbTaThl Chepbl IPUMEHEHHUS, PECYPCHI
U OIpaHUYEHUs, pETJIaMEHTUPOBAaHHBIE PAMKH,
BBITIOJHEHU S, AITOPUTMBI JEHCTBUI

VK-2.2 Pa3paOaTbIBaeT MpOEKT; BEAET
MPOEKTHYIO JTOKYMEHTAIHIO; (OpPMUPYET KOMaHIy U
opraHusyer ee padOTy Ha BCeX ATarax MpoeKTa
YK-2.3 Opranu3yeT MOHUTOPUHT IPOEKTHOM
JeSITeIbHOCTH Ha BCEX 3Tarax >KU3HEHHOT'O IUKIIA;
peain3yeT BHEAPEHHUE MPOEKTa U MPEICTABISAET
JOKYMEHTHPOBAHHbBIE PE3YIbTATHI

CrniocobeH ynpaBisiTh
YK-2 MIPOEKTOM Ha BCEX dTarax
ero )KM3HEHHOTO ITUKJIA

OIlK-2.1 "OueHuBaeT cneuupuKy NpuKIaaHoOro U
CHOCOBCH IPHMEHATS (unu) pyHIAMEHTATBFHOTO UCCIIeI0OBAaHUS B 001acTH
e — (uHAHCOBBIX
HHCTpYMCHTAITbHbIC METO/IbI OTHOIICHUH, ONPEAEISIONLYIO UITH

OTPaHUYMBAIOILYIO BBIOOpP U HHCTPYMEHTAIBHOI'O METO1a

METOAbBI 9dKOHOMHUYECCKOI'O U "
9KOHOMHUYECCKOI'O 1 (I)I/IHaHCOBOI“O B aHaJIM3a.

(MHAHCOBOIO aHAJIN3A B

OIlK-2.2 "®opMUpyeT COBOKYIMHOCTh UCXOIHBIX
NPUKIIaJHBIX 1 (VITH)
(yHIaMeHTATbHBIX JTAHHBIX, YZOBJIETBOPSIOLIYIO UCXOAHBIM MPEANOCHUIKAM
OIIK-2 yH MIPUMEHEHHUS

UCCIIEIOBAHMIX B 00JaCTH
(bMHAHCOBBIX OTHOIIICHHM,
B TOM YHCIIE, C

MPOJIBUHYTHIX UHCTPYMEHTAIBHBIX METOJ/I0B
HKOHOMHYECKOTO U (PMHAHCOBOTO aHaIMn3a."
OIIK-2.3 "OcyuiecTBAsIeT NOCAEA0BATENBHOCTD

HCIIOIL30BaHUEM oI CoCTA O o
MHTEJIEKTYaTbHBIX poneayp, IUX CYT

HYKOHOMUYECKOTO U (PMHAHCOBOTO
MH()OPMAITMOHHO-

aHaJN3a, U OLICHUBAET MOJy4YEHHBIE PE3YIbTaThl, B TOM
YHUCJIC C UCITOJIb30BAHUEM UHTCIIJICKTYAJIbHBIX
WH()OPMaAITMOHHO-AHATUTUYECKUX CUCTEM."

AHAJIUTHYCCKHUX CUCTCM




I/IH)II/IKaTOPLI JOCTHKCHHUA KOMIICTCHIIUHA

PE3YyJIbTAaTOB

HIngp KoMmnerennus o
(B paMKax JaHHOW JTUCITUTIIIUHBI)
[IKO-2.1 Crioco0eH pa3pabaTbIBaTh MOKa3aTeNn
WHAUKATOPBI XapaKTEPUCTUKH MPOLIECCOB, COOBITUH 1
SIBJICHUIA; HOPMATUBHBIC JJOKYMEHTBI, METOJINYECKHE
CrnocoOeH pa3pabarbiBaTh |yKa3aHUs, METOJUKU U MHCTPYKIIMH PEIICHUS 3a/1a4 B
METOAMKH U OLICHUBATh MHBECTULIMOHHO-(DMHAHCOBOW U OAHKOBCKOHU chepax
3¢ peKTUBHOCTH [IKO-2.2 "CnocoOeH pa3pabaTbIiBaTh aJrOPUTMBI U
[[KO-p |PKOHOMIHECKUX MNPOCKTOB | OMHCHIBATH POLECCHI JUI PEIICHHS 327131 B ¢duHaHCOBO-
C YYETOM PUCKOB, MHBECTULIMOHHO U OaHKOBCKOMU cepax
MPUHUMATD PEIICHUs Ha JeSITEIIbHOCTH "
OCHOBE TIOJTyYEHHBIX [1KO-2.3 Cniocoben pa3zpabaTbiBaTh (PHAHCOBBIE

MOJIEIH Pean3aliK IPOEKTOB, B TOM YHCIIC B
WHBECTUIIMOHHO-(UHAHCOBOM 1 0aHKOCKOM cepax ,
y4eTOM TPpeOOBaHUHN HAI[MOHATIBHOTO U
3aKOHOJIAaTEIbCTBA U MEYKTYHAPOIHBIX CTAHIaPTOB

3. MECTO JUCIMIIJIMHBI B CTPYKTYPE OII BO

Juctuminna «O1leHKa pUCKOBAHHOCTH IIEHHBIX OyMmar» OTHOCHUTCSI K 4acTH,
dbopmupyemMoil yuacTHHKaMH oOpa3oBaTelbHbIX oTHOIIeHUH 010ka b1.B.JIB.04.01

B pamkax OIT BO oby4aroruecst Takke 0CBauBarOT IPYTUe NUCIUILTAHBI U/ WU
MPAKTUKH, CIOCOOCTBYIONIUE TOCTHXKEHHIO 3aTUIAHUPOBAHHBIX PE3YJIBTATOB OCBOCHHUSI
TuCcIUTUINHBL «O1ieHKa pUCKOBAHHOCTHU IIEHHBIX Oymar.

Tabnuya 3.1. Ilepeuenv xomnonenmos OIl BO, cnocobcmsyrowux 00CMudCeHuro

3An1aHUPOBAHHbBIX PE3YTbMAN06 OC60EHUA ducuunﬂuubz

MIPOIBUHYTHIE
WHCTPYMEHTAJIbHbBIE
METO/IbI
SKOHOMHUYECKOTO U
(MHaHCOBOIO aHAIM3a
B MPUKJIAJIHBIX U (WIIH)
dbyHIaMEHTATBHBIX
HCCIIEI0BAHUSX B
obnacTu (PMHAHCOBBIX
OTHOIIICHHUM, B TOM

PeruonanpHbIl
HHBECTUIIMOHHEIN
rpouece

IIpeniecrByromue Ilocaenyrommue
Hud Hauwvenosanue nncﬂnI:IﬂuHBJMOI; Jn nucuununzl?ll)l/;auou JH
P KOMIIETeHIINH * o, X Y.,
NPAKTUKHU NPAKTHKHA
YK-2 Crniocob6eH yrpaBisiTh MexaHu3Mbl peanu3anuu
IToaroroBka u caaya
MIPOEKTOM Ha BCEX MHBECTIPOEKTOB B
rOCyJapCTBEHHOTO dK3aMeHa
JTarax ero TOILJIMBHO-
lNocynapcTBeHHast uTOropas
’KM3HEHHOT'O IIMKJIa HSHEPreTUYECKOM
aTTecTanus
KOMILJIEKCE CTpaH MUpa
OIIK-2 | CriocobeH npuMeHsTh

TloaroroBka u cmaua
rocyJapCTBEHHOTO K3aMeHa
l'ocynapcTBenHast uToropas
aTTecTalus




IIpenmecTByiomue IMocaenyromme
Hlud Hauwvenosanue uncﬂnI:umHLJMol; JH [[I/ICII]/IHJII/III-[[}]:I/;IHOL[ JA
P KOMIICTeHIIHH X YT, X yu,
NMPAKTHKH NPAKTHKH

qHcIe, C
UCTIOJIb30BaHUEM
WHTEJUIEKTYaTbHBIX
MH(pOPMaIMOHHO-
AQHATUTUYCCKUX CUCTEM
I[TKO-2 Cnocoben
pa3pabaTsiBaTh
METOJMKH U OLICHUBATh
3¢ (HEeKTUBHOCTh [ToaroroBka u cnaya
IKOHOMHYECKUX rOCYJapCTBEHHOTO 3K3aMCHA
duHAHCOBBIC PHIHKU
MIPOCKTOB C YYETOM locynapcTBeHHast HTOTOBas
PHUCKOB, IPUHUMATD aTTecTanus
pEIICHUs HAa OCHOBE
MOJTyYCHHBIX
pe3yIbTaToB

* - 3aTI0JIHAETCS B COOTBETCTBUH ¢ MaTpHueil komnetenuuit u CYII OII BO

4. OFBEM JUCIHUILIMHBI 1 BUJbI YYEEHOM PABOTHI

OO0mas TPpyAOEMKOCTh AUCIHUIUIMHBI «OIIEHKa PHUCKOBAHHOCTH IIEHHBIX Oymary
COCTAaBIISET 2 3aYETHBIX €IUHMUII.

Tabauya 4.1. Buov yuebnoii pabomsi no nepuodam oceoernus OIT BO ons OTHOH
Gopmbl 006yuenus

BCETIO,
aK.4g. 1 2 3 4

Buj yueoHoii padoThl

Konmaxmmnas paboma, ax.u.
Jlexuuu (JIK) 18 18
Jlaboparopssie paboTs! (JIP)

[TpakTryeckue/ceMUHAPCKUE 3aHIATHS

(C3) 18 18
Camocmosmenvhas paboma 45 45
00YUAIOWUXCSL, K. Y.

Konmponw (sx3amen/3auem c oyenxoii), 97 97
aK.u.

O0mas Tpyr0eMKOCTh aK.4. 108 108
JUCIUININHBI 3a4.eq. 3 3

5. COAEP KAHUE JUCIHUIIJIMHBI

Tabnuya 5.1. Cooeporcanue oucyuniunol (M0o0yis) no eudam yueorou pabonol

HaumeHoBaHue pa3jaesa Buna yueonoii
Conep:xanue pasjaena (TeMbl) *
AUCHUTLTHHBI padoThI

XapakTepucTuka (YMHAHCOBBIX MOTEPH U PUCKOB JI3 -2




HaumeHoBaHue pa3jaesa

Conep:xanue paszjaena (TeMbl)

Buna yueonoii

JUCHUILINHBI padoThr™*
@DuHaHCOBBIE IOTEPU U C3-2
pucku. Peiitunru kak Buapl peMTUHrOB, HMCHOJIB3YEMBIX [JIl OLIEHKH Jd3 -2
M3MepPUTEND (bUHAHCOBOIO PHCKa
(MHAHCOBOTO prCKa Hcmnionb3oBanue PEUTHHIOB IS OIICHKH C3-2

(buHAHCOBOIO PHCKA.
IIEHHBIX Oymar.
Craructuueckue BosatiIbHOCT M CTAaHZAPTHOE OTKJIOHEHHE Kak JI3 -2
u3MepuTeNn (PMHAHCOBOTO | U3MEPUTEHN PUCKA IEHHBIX Oymar.
MCKa IIEHHBIX OyMmar.
p H ™ BonatunsHoCTh OpT(heEns HeHHbIX Oymar C3-2
Koadduuuenr O6era u ero MCHOIB30BAHUE IPH JI3 -2
OIICHKE PUCKa [IEHHBIX Oymar.
OneHka BEPOATHOCTH KpeauTHOro nedonra mo C3-2
IIEeHHOU Oymare.
Orenka puckoB y eHHbIX | OmeHKa Iopalii  JTOJITOBBIX IIEHHBIX OyMmar. JI3 -2
Oymar ¢ (pukcupoBaHHBIM | MoauduIpoBaHHAS IOpAIUs.
0XO0JIOM
FLOXOR Mepa  BBINYKJIOCTH TIPU  OLIEHKH  PHCKOB C3-2
oOnuranum. YyBCTBUTEIHHOCTH LIEHBI
(UHAHCOBOT'O MHCTPYMEHT KakK (DYHKIUS JHOpAIHH
Y MEPBbI BBITYKJIOCTH.
OreHKa pUCKOB CyIIHOCTH OIIIHMOHA. JI3 -2
MIPOU3BOIHBIX IIEHHBIX
6p o 8 H BonatunbHOCTH pU ONpeIeIEHUHN LIEHBI OMIIMOHA. C3-2
ymar
Croumocts onunoHa. Moaens bneka-1lloynza nns JI3 -2
OTIpEeIeTICHUS 1IEHBI OIMIIHOHA.
Croumocts o puckom | Hemapamerpuueckuit pacuer VAR. C3-2
VAR (value at risk =
( ) [Tapamerpuueckuii pacuetr VAR. JI3 -2
OnenuBanue VAR aiis nieHHBIX Oymar. C3-2

* - 3anonmsiercst Tonbko 1o QUHOM dopwme obyuenus: JIK — nexyuu;, JIP — nabopamopnvie pabomsi;, C3 —

CeMUHApPCKUe 3aHAMusl.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIHHEYEHHUE JUCHUIIJINHbI

Tabnuya 6.1. MamepuanvHo-mexHuueckoe obecneyerue OUCYUNIUHbL

Tun ayauropuun

OcHamenue aynuropuu

CrnenuaJn3upoBaHHOe
yueOHOe/J1abopaTopHoe
odopynoBanme, IO u maTepuasb
JJIsl OCBOEHHS THCIHUTIIAHBI
(pu HEOOXOMMOCTH)

Mowuo6gox Lenovo

Komnetotepuslii  kiacc s | aynd. 430
NIPOBE/ICHUS 3aHSATHH, TPYIIIOBBIX
u UHIUBHIYyabHBIX | Intel
KoMmnbroTepHblii | KOHCYJIbTALAM, TEKYILETO
KJ1acc KOHTPOJSI U TPOMEXYTOUHOMH
aTTeCTallly, OCHAIIlEHHAas

NEpCOHAJIbHBIMU  KOMIIBIOTCPpaAMU
(B KOITMYECTBE IIT.), TOCKOH

AlO-300-22ISH
I5 2200 MHz/8 GB/1000
GB/DVD/audio, mouutop 21"

MS Windows 10 64bit 86626883
Microsoft Office 2016 86626883
Expert Systems 18487N




Cneunajan3upoBaHHoOe

yueOHOe/1adopaTopHoe

Tun aynuropun OcHalnleHue ayIuTOpHU odopynoBanmue, [10 u maTepuaJbl

JJI51 OCBOEHH A THCIHUTLTUHBI
(ipu HEOOXOTUMOCTH )

(okpanom) u  Texuuueckumu | SAP morosop Ne C-16/15

CpencTBaMu mynbTuMenua | Kopropamus anakruka free
Ipe3eHTaLMH. Cucrema bBOCT-ODPUC 40475
Eviews10 70U00460
7-Zip free

FastStone Image Viewer free
FreeCommander free

Adobe Reader free

K-Lite Codec Pack free
Anpt-MHBecT Cymm 8 95326045
Anpr-®unancel 3 80603974

MS Power Bl Desktop free

* - ayAuTOPHs I CAMOCTOATEIILHON paboThl 00yvatoniuxcs ykasbiBactcss OBA3ATEJIBHO!

7.YYEBHO-METOJNYECKOE U TH®OPMAIIMOHHOE OBECITEYEHHUE
JUCHHUITJINHBI

OcHognas numepamypa:

a) OCHOBHas JIUTeparypa:
1.byrpoBa, Enena BuxktopoBHa. Puck-menemxment : yueOnoe mocodue / E. B. Byrposa ;
denepanpbHOE TOCYAApCTBEHHOE AaBTOHOMHOE OO0pa30BaTENbHOE YUPEKICHHE BBICIIETO
oOpazoBanus "Poccuiickuii yHuBepcuTeT ApykObl HapooB". - Mocksa : PY/IH, 2021. - 75
c. : Taobin.; 20 cm.;
2. ®unHaHcoBble U 0aHKOBCKUE puckH : yueOHuk / JI. Y. FO3BoBuy, FO. O. CnenyxuHa,
IO. A. Jonrux, B. A. TatesnHukoB, E. B. Ctpensnukos, P. 1O. JIyrosuos, M. H. Knumenko
noa pen. JI. WM. FO3BoBuu, FO. O. CnenyxuHoil ; MUHUCTEPCTBO HAyKW U BBICHIETO
obOpazoBanusi Poccuiickoii ®denepanuu, YpanbCKuil TOCYJAPCTBEHHBIA KOHOMUYECKUN
yauBepcurter. — ExarepunOypr : M3n-so Ypan. yu-ta, 2020. — 336 c. : wi. — bubnuorp.: B
KOHIIE TJIaB.
3. DHnmKoneaus GUHAHCOBOTO pUCK-MeHekMeHTa : [16+]/ B. E. bapbaymos, M. A. Poros,
. @. lllykun [u np.] ; mox pen. A. A. Jlobanona, A. B. Uyrynosa. — 4-e u3., ucp. 1 JOIL. —
Mocksa : Anbniuna [Tabmummep, 2019. — 932 c. : uin. — Pexxum goctyna: no noanucke. — URL:
https://biblioclub.ru/index.php?page=book&id=570360 (mara oOpamenus: 10.05.2022). —
bubnuorp.: c. 885-888. — ISBN 978-5-9614-0824-9. — TekcT : 2IeKTPOHHBIH.

b)nononuurensHas nurepaTypa.
1. Hepemsimkun, C. A. Onenka puckoB : [16+] / C. A. [epepsimkun ; [ToBomkckuii

rOCYJapCTBEHHBI TEXHOJIOTMYecKuid yHuBepcurer. — HMomkap-Ona : IloBomxckuii
rOCy/IapCTBEHHBIN TeXHOJMOTUYecKuil yHuBepeurert, 2019. — 74 c. : tabn., rpad., cxeM., W1, —
Pexxum JNOCTyMa: o TIOJIITHCKE. - URL:

https://biblioclub.ru/index.php?page=book&id=570617 (mata obpamenus: 10.05.2022). —
bubnuorp. B kH. — ISBN 978-5-8158-2097-5. — TekcT : 2I€KTPOHHBIMN.



Kypnarot
1. Bompocsl OLicHKH.
2. Poccwuiickuii OLEHIIUK.
3. PEBIHOK LIEHHBIX OyMar.
4. VYmpaBieHHe KOMIAHUEH.
Aodpeca caiimo8 6 Unmepneme
1. MudopmanroHHOE ar€HTCTBO [TPAVIM TACC — http://prime-tass.ru
2. Hudopmannonnoe areHrctBo AK&M — http://www.akm.ru
3. Huadbopmarnnonnoe arearctso PUUHMAPKET — http://www.finmarket.ru
4. MUHHUCTEPCTBO UMYLIECTBEHHBIX OTHOLIEHU PD — http://www.mgi.ru
MeXXy HapOTHbIVE KOMUTET TI0 CTaHaapTam otteHkn — http://www.ivsc.org

Pecypcwr ungopmayuonno-menexommynukayuonnou cemu « Mnmepremy:

1. ObC PY 1H u ctoponnne 3bC, Kk KOTOPBIM CTYACHTHl YHUBEPCUTETA UMEIOT TOCTYI
Ha OCHOBAHUU 3aKJIFOYEHHBIX JOTOBOPOB:

- DneKTpOHHO-OUOTNOTEUHAS cucreMa PYJIH — 9BbC PYJIH
http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcuterckas oubianoreka onnaia» http://www.biblioclub.ru

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

- OBC «KoncynpTant cTyaeHTay Www.studentlibrary.ru

- OBC «JIane» http://e.lanbook.com/

- OBC «Tpounukuii MOCT»

2. ba3wl JaHHBIX U TTOMCKOBBIC CHCTEMBIL:

- DJIEKTPOHHBIK (OHJ TPABOBOM U HOPMATHBHO-TEXHHUYECKOW JIOKYMEHTAIHH
http://docs.cntd.ru/

- mouckoBas cucrema Sunexc https://www.yandex.ru/

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

- pedepaTuBHas 0aza JTAHHBIX SCOPUS
http://www.elsevierscience.ru/products/scopus/

1. Kypc nexnuii no aucrurminie «O1eHKa puCKOBaHHOCTH 1IEHHBIX 6yMar».
https://esystem.rudn.ru/

8. OLIEHOYHBIE MATEPHAJBI W BAJJIBLHO-PEATUHTOBAS
CHUCTEMA OLIEHUBAHUSA YPOBHSA C®OPMHUPOBAHHOCTH
KOMITETEHIH MO JIMCUUIIJIVNHE

OrneHouHbIE MaTepualibl U OaIbHO-PEUTHHIOBAas CUCTEMa™ OIICHMBAHUSA YPOBHS
c(hOopMUPOBAHHOCTH KOMIETCHIMH (4aCTH KOMIETEHIINI) IO UTOTaM OCBOCHUS TUCITUILTUHBI
«OlleHKa PUCKOBAHHOCTH IEHHBIX Oymar» mpejcTaBieHbl B [IpuinoxkeHUM K HacTosen

PaGoueil mporpamMme AUCITUTIITUHBL.
* - OM u BPC dopmupyroTcst Ha OCHOBaHUHW TPeOOBAHMI COOTBETCTBYIOIIETO JIOKATHHOTO HOPMATUBHOTO
akta PYJIH.

PASPABOTYUKMU:
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