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1. HEJIb OCBOEHUSA JUCHUIIJINHBI

lenpt0 OCBOEHHUSI JUCHUIUIMHBI «YTPaBICHUE PHUCKAMH» SIBIISIETCS OCBOCHHE
CTYy/ICHTAaMU 3HAHUW U TMPAKTUYECKUX HABBIKOB B UIACHTU(DHUKALNM, HU3MEPEHUH U
YIPaBICHUU PUCKAMU TPEITPUSITHSL.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUSA JUCHUIIJINHBI

OcBoeHHE TUCIUIUTMHBI « YTIPaBJICHUE PUCKaMH» HaIpaBjieHO Ha (GopMuUpoBaHUE y
00ydJaromuxcs CAEAYIOIUX KOMIETEHIIUN (YACTH KOMITETCHIIHH):

Tabauya 2.1. Ilepeuenv komnemenyutl, popmupyemuix y 00y4aroumuxcs npu 0C80eHUU
OUCYUNTIUHBL (PE3YIbMAMbl 0C80EHUL OUCYUNIUHDL)
NHauKaTopbl 10CTHKEHUsI KOMIIETEHIIUH
(B pamMKax JaHHOW JUCIUTIINHBI)
ITIK-6.1.1 - CrtocobeH Ha ocHOBE (PMHAHCOBOM
OTYETHOCTH OLICHUBATh (PUHAHCOBOE COCTOSHUE
CrocoOHOCTh pa3pabarhiBaTh [IKOHOMUYECKOIO CYOBEKTA.
(MHAaHCOBBIE JOKYMEHTHI, ITK-6.1.2 - CriocobeH GpopMupoBaTH aHATUTUICCKHEC

HIugp Komnerenuus

MK-6.1 o0ecrneynBaroIue CUCTEMY  |OTYETHI M NIPEJICTABIIATh UX 3aUHTEPECOBAHHBIM
(MHAHCOBOTO MEHEPKMEHTA |MIOJIb30BATEIISIM.
[1K-6.1.3 - Crioco0eH ocyliecTBIATh aHAIUTHYECKHE
IpOIeTyphl HA OCHOBE (PMHAHCOBON OTYETHOCTH
CrocoOGHOCTD [TIKO-1.1 - CnocobeH mpou3BOIUTH OLIEHKY
aHAM3UPOBATh U JOCTOBEPHOCTH MCXO/HBIX TAHHBIX U3 JOCTOBEPHBIX
IPOTHO3UPOBATh OCHOBHbIE  |HCTOYHHMKOB
conuanbHo-3KoHOMHIYeckue |[TKO-1.2 - CriocoOeH ocyniecTBIsATh CPaBHUTEIBHBIH
noKasaTesu, IpeJiaratb aHaJIM3 UCTOYHUKOB (PMHAHCUPOBAHUS, AHAIIN3
[TIKO-1 (uHaHCOBbBIE pELICHMUS], Pe3yJIbTaTOB MPUMEHEHUS! KOHKPETHBIX (DUHAHCOBBIX
MUHHMHU3ALUU PUCKOB, UHCTPYMEHTOB

obecneuenus ¢puHaHcoBo  [[TKO-1.3 - CriocoOeH OCyIeCTBASTh JIaHUPOBAHUE
YCTOMYMBOCTH OpPraHu3alyi |(pUHAHCOBBIX [TOKa3aTeIeH, MHIMKAaTOPOB U

1 (MHAHCOBOM CHCTEMBI B KOHKPETHBIX MEPOIIPUATHHN 10 Pe3yJIbTaTaM

LEJIOM ITPOBEJIEHHOT'O aHAJIN3a

3. MECTO JNCIMIIJIMHBI B CTPYKTYPE OII BO

JucuumirHa «YOpaBleHHEe pUCKaMH» OTHOCHUTCS K 00si3aTeiabHOU yactu Onoka bl
OII BO.

B pamkax OIl BO o6yuarommecsi TakKe OCBaMBalOT JPyrue TUCHUIUIAHBI H/WIH
MPaKTUKHU, CIIOCOOCTBYIOIIME JOCTHIXKEHUIO 3aIlJIJaHUPOBAHHBIX PE3yJbTaTOB OCBOCHUS
JTUCIUIUIMHBI « Y IIPaBIICHUE PUCKAMK).

Tabnuya 3.1. Ilepeuenv xomnonenmos OII BO, cnocobcmsyrowux 00CMUNCeHuro
3anIGHUPOBAHHBIX PE3YIbMAmMo8 0C80EHUsL OUCYUNTUHBL



IIpenmecTByiomue IMocaenyromme
HIud Haumenosanue ;mcfmI:mngl?,Molzl: JH nncuunnnj:}[[};ﬂ;duou JA
P KOMIIeTeHIHH * yo, * o,
NMPAKTHKH NPAKTHKH

CnocoOHOCTh
paszpabaThIBaTh
¢uHaHCOBBIC
[1IK-6.1 JIOKYMEHTBHI, - -
o0ecneunBaroIre
cucteMy (UHAHCOBOTO
MEHEIKMEHTA
CriocoOHOCTh
aHAIIM3UPOBATH U
MIPOTHO3UPOBATH
OCHOBHBIE COI[MAJIEHO-
SKOHOMMYECKHUE
[MOKa3aTellH,
npeaiaraTh
I[IKO-1 | ¢unaHCOBBIC pemieHHs, Muopmanmomnisie -
MUHUMH3ALIHH PUCKOB, CHCTEMBI B DKOHOMUKE
obecrneueHus
(buHAHCOBOMU
YCTOMYUBOCTH
OopraHu3anui u
(UHAHCOBOW CHCTEMBI

B LIEJIOM
* - 3aTIOJIHACTCS B COOTBETCTBUH ¢ Marpuieil komrerenuuit 1 CYIT OIT BO

4. OFBEM JUCIHUATILIANHBI 1 BUJbI YYEBHOM PABOTHI

OO6m1as TpyA0€MKOCTh AUCITUTUTMHBI « Y TIPaBICHUE PUCKAMUY COCTABISET 4 3a4€THBIX
€ IVHUIIL.

Tabnuya 4.1. Buov yuebnoii pabomer no nepuooam oceoenus OI BO ons OYHOH
¢opmbl 06yuenus

. BCETO, Cemectp(-b1)
Buj yueOHoit padoThI AL 5 5 7 3

Koumaxmmnas paboma, ax.u. 34 34

B TOM YHCJIE:

Jlexrmn (JIK) 17 17
Jlabopatopusie padotsl (JIP)

[Tpaktrueckue/cemunapckue 3ausatus (C3) 34 34
CamocmosmenvHas paboma 00yuawuxcs, ax.u. 66 66
Konmponw (sx3amen/3auem c oyenkoti), ax.u. 27 27
OO0mast Tpy10eMKOCTb 1M CHUILIHHBI a1, 144 144

3a4.el. 4 4

5. COAEP KXAHUE JUCIHUITJIMHBI



Tabnuya 5.1. Cooe,

porcanue oucyuniunst (MoOyst) no euoam yuebHou pabomoi

HaumeHoBaHue pa3jaesa

AUCHUIIMHBI

Conep:xkanue pasaesa (TemMbl)

Buna yueonoii
padoThI™

Mecto u ponb

OKOHOMHUYCCKHUX PHCKOB B

YIIPABJICHUHU
JEATEIbHOCTBIO
OpraHu3anuu

[TonsiTve HEONPenEeIEHHOCTH U PUCKA.
OCHOBHBIE TPUYHUHBI HEOTIPEICTICHHOCTH.
Knaccudukanus pucka. @akTopsl pucka.
VYrpaBiaeHue pucKaMu: METObI, TPUHITUIIBI U
anroputMbl. PEUTHHT KaKk METOJT KOMIUJIEKCHOM
OIICHKH pHUCKA.

JK-1,C3-2

BnusiHre 0oCHOBHBIX
(haKTOpOB PHIHOYHOTO
paBHOBECHsI Ha
yIipaBJieHUE PHCKaMU

®dakTopsl OrpaHUYEeHHS prucka. BiausHue
(hakTOpPOB PHIHOYHOTO PABHOBECHUS Ha
HM3MEHEHHUE pucka. B3auMocBsa3b ppIHOYHOTO
paBHOBECHUSI 1 KOMMEPUYECKOTO pucka. Brnusnue
(hakTOPOB PHIHOYHOT'O PAaBHOBECHUS Ha
M3MEHEHHE KOMMEPUECKOTO pUCKa.
MopaenvupoBaHue porecca J0CTHKEHUS
paBHOBecHUsl. BiusHue n3aMeHeHus crpoca Ha
YPOBEHb KOMMEPUECKOT0 prucka. BnusHue
W3MEHEHHUS MIPEJIOKEHHS HA CTETICHb
KoMMepueckoro pucka. [Toctpoenue
3aBUCUMOCTEH cpoca OT NPEUI0KEHUS.

JK-1,C3-2

duHaHCOBBIE PUCKH

Knaccudukanuus GpuHaHCOBBIX PUCKOB.
WNupnsuuonnsie u neasuroOHHbIC PUCKH.
BamtotHble pucku. Puck TuKBUIHOCTH.
HNuBecTuimonusie pucku. Pucku ynyueHHou
BBITOJIbl. PUCKM CHMXKEHMS 10XOAHOCTU. Pucku
NpsIMBIX UHAHCOBBIX MOTEPH. [IponieHTHEIE
pucku. Kpeautnsle pucku. bupxenbie pucku.
CeneKkTUBHBIE PUCKHU.

JK-1,C3-2

IIpoueHTHBIE pUCKH

Bupl nponieHTHBIX pUCKOB. PHck yBennueHus
pPacxoJI0B MO yIUIaTe MPOLEeHTOB. Puck
CHIDKEHHUS J0OXO0/a OT MHBECTHIIMM HUXKe
0’KHJIa€MOTI0 U3-3a KoJieOaHUH 00111ero ypoBHs
MIPOLIEHTHBIX CTaBOK. PUCK N3MEeHEeHUs
IMPOUCHTHBIX CTABOK IMOCJIC IPUHATHUA PCIICHUA
0 B3SITUHU KpeANTa, KOTOpOE He 0OecrieunBaeT
HanboJiee HU3KUX PAcXo/I0B 10 YIIaTe
IPOLIEHTOB.

JK-1,C3-2

Puck noreps ot
W3MEHEHUS ITIOTOKA
TJIaTeXen

OKBHUBAJIEHTHBIE TOTOKU. I10TOKM miaTexen.
Koneunslit motok miaresxei. beckoHeuHbIiH
NOTOK TaTtexxer. IloTok mimarexei n
(hrHaHCOBas peHTA.

JK-1,C3-2

Puckosrie
WHBECTUIIMOHHBIE
MPOLECCHI

HNuBecturnmonnsie pucku. CTaBKH T0XOTHOCTH
PUCKOBAaHHBIX aKTUBOB. Hucras
JMCKOHTUPOBAHHAS CTOUMOCTh. AHHYUTET U
¢dona noramennst. OreHKa HBECTHUITHIN.

JK-1,C3-2

KpenutHble pucku

®axTopbl BOSHUKHOBEHHUS KPEAUTHBIXPUCKOB.
AHanu3 KpeIuTHBIX pUCKOB. [IpremMbl
YMEHBIIIEHUS KPEAUTHBIX PUCKOB. [InaTexu mo
KpEOUTaM.

JK-1,C3-2




HaumeHoBaHue pa3jaesa
JUCIHHUILINHBI

Conep:xanue pa3jaena (TeMbl)

Buna yueonoii
padoThI™

Puck MUKBUIHOCTH U
MHQIISLMOHHBIA PUCK

[lonaTne MMKBUAHOCTU. JIMKBUIHOCTD
KOMMEpPUECKOro OaHka, COOCTBEHHBIN KanuTall
0aHKa, IPUBJICYCHHBIE U pa3MEIIECHHbIE CPEACTBA
6anka. JINKBUHOCTH KaK «3amac» U KaK «IIOTOK».
Puck HEMMKBUIHOCTH KOMMEPUYECKOro OaHKa.
Knaccudukanus akTHBOB KOMMEPUECKOTo OaHKa
10 CTENEHU JIMKBUHOCTH.

JK-1,C3-2

BamotHbie pucku

Puck xypcoBsIx noteps. KoHBepcus BaJIIOTHI U
HapaleHue npoueHTos. IIponecc kouBepcun
BAJIIOTHI U HAPAILLIEHHUE NIPOCTHIX IIPOLIEHTOB.
IIpouecc KOHBEpCUHU BaIIOTHI U HAPALICHUE
CJIO’KHBIX IPOLEHTOB. J[BOiHOE
KOHBEPTHPOBaHUE BAIIOThL. KOHBEpCHS BaJIIOTHI,
M3MEHEHHUE €€ Kypca U HapalleHUe NPOLEHTA.

JK-1,C3-2

Puckn akTuBoB

bupxeBsle pucku. Puck HemaTexa 1o
KOMMEpYECKHMM clenkaMm. Puck Herartexa
KOMHMCCHOHHOTO BO3HArpaKJeHHUs OpOKEepCKOil
¢bupmel 1 1p. DyHKINK pUCKa B OUPIKEBOU
TOPrOBJIE: ”THHOBALIMOHHAS, PETYJINPYIOLIas,
3aIUTHAS U AHAJIMTUYECKASL.

JK-1,C3-2

BepositTHocTHas oLleHKa
cTerneHu (pMHAHCOBOTO
pucka

N3mepenne puckOBaHHOCTH aKTUBOB aKIIUH,
M3MEHYMBOCTh. Pacnipenenenue BeposiTHOCTEN
IIOJIyYEHUS PA3HBIX YPOBHEH JOXOIHOCTH aKIIHH.
N3MeHYMBOCTB B pacpeielICeHUN BEPOSITHOCTEN
IIOJIyYEHUs IOKa3aTened JOXOIHOCTH

JK-1,C3-2

KonnuecTBeHHBIC
OLIEHKH YKOHOMHYECKOT'0O
pHUCKa B YCIIOBHUAX
HEONPENEeIEHHOCTH

MeTtoab! puHATHS 3)PEKTUBHBIX PELICHUH B
YCIIOBUSX HEOIIPEAEIEHHOCTH. MaTpUUYHBIE UTPHI.
[Ipeamer Teopuu Urp, OCHOBHBIE ITOHATHS.
Kputepun 3¢ (eKTHUBHOCTH B YCIOBUSAX MOJTHOM
HeonpeneneHHocTu. Kpurepnii
rapaHTUPOBAaHHOTO pe3ynbrara. Kpurepun
onTUMHU3Ma H neccumusma. Kpurepuit
MUHUMAaKCHOT0 pucka CaBuKa.

JK-1,C3-2

IIpunsATHE ONTUMAIBHOTO
pELICHNS B YCIOBUAX
HKOHOMHYECKOT'O PUCKA

BeposiTHOCTHasi mOCTaHOBKA MPUHATHUS
MIPEANIOYTUTENBHBIX peleHni. O1leHKa CTEeNeHN
pPHUCKa B YCIOBHSIX HEONPEAEIEHHOCTH.
Cratuctuyeckre MeTo bl IPUHATHS PELICHUN B
YCIIOBUSIX PUCKA.

JK-1,C3-2

OCHOBHBIE METOIBI K
MYTH CHYXKEHUS
YKOHOMHUYECKHUX PUCKOB

OO0mue NpUHLKIBEI ypaBieHus puckoM. Cxema
rporecca yrpasiaeHus: puckoM. IIpumepst
pUCKOB. BpiOOp preMoB yIipaBieHUs PUCKOM.
JluBepcudukanys puckos.

JK-3,C3-6

* - 3anonHserca Tompko no QUHOM dopme obyuenus: JIK — nekyuu;, JIP — na6opamophuie pabomut; C3 —

CEMUHAPCKUe 3aHAMuUA.

6. MATEPUAJIBHO-TEXHUYECKOE OBECINEYEHUE JUCHUIIJIMHBbI

Tabauya 6.1. MamepuanvHo-mexuuyeckoe obecneyerue OUCYUNIUHDL




CrnenuajJu3supoBaHHOe
yueOHOe/1adopaTopHoOe
o0opynoBanmue, [10 u
MAaTepHAaJIbI /151 0CBOEHHS
AUCHUILINHBI
(pu HEOOXOMMOCTH)

aya. 430
Mouno6mnok Lenovo AlO-
300-22ISH Intel 15 2200

Tun ayauropun OcHamenue ayiuropuu

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

MS Windows 10 64bit
86626883

Microsoft Office 2016
86626883

KoMnbroTepHslii  Kjacc Ui NPOBEIACHUS
3aHATHH, TPYNIOBBIX W HWHAMBHUIYAIBHBIX
KOHCYJIbTAlMM, TEKYyLIEro  KOHTPOJIS U
KoMIIBIOTEpHBINT | IPOMEXKYTOUYHOM aTTeCTalud, OCHAIlCHHAas

Expert Systems 18487N
SAP nmorosop Ne C-16/15
Kopnopanus I'anakruka

free
KJ1acc NEPCOHATBHBIMH KOMITBIOTEpaMU (B i
KOJIMYECTBE IIT.), JOCKOH (9KpaHOM) H ECI)/I:;EMa BOCT-O0HC
TEXHUYECKHMH  CPE/ICTBAMH  MYJIBTUMENHA | i o1 0 70100460
MpE3CHTALIHH. 7-Zip free
FastStone Image Viewer
free

FreeCommander free
Adobe Reader free

K-Lite Codec Pack free
AnpT-MHBecT Cymm 8
95326045

AnpT-Ounance! 3 80603974
MS Power Bl Desktop free

* - ayAuTOpUS I CAaMOCTOATENFHON paboThl oO0yvatrontuxcs ykaspiBaercss OBA3ATEJIBHO!

7. YYEBHO-METOANYECKOE n NHO®OPMAIIMOHHOE
OBECIIEYEHHUE JUCIUIIJIMHBI

OcHosnas tumepamypa:

1. Hopman II. VYnopaBnss puckamu. KoupuHr ¢ ydacTHeM LEHTPaJbHBIX KOHTPAreHTOB Ha
ri1o0anbHBIX (UHAHCOBBIX phIHKaX M.: U3matenscTBo: ManH, MBanoB u ®@epbep, 2016

2. Boponmosckuii, A.B. YmnpaBneHue puckamu : Y4eOHMK U TIPaKTHKyM s BY30B /
A. B. Boponrnosckuii. — 2-¢ m3a.— Mocksa: M3marensctBo FOpaiit, 2021.— 485c¢. —
(Boiciiee obpazoBanue). — ISBN 978-5-534-12206-0. — Texkct : anextponnsiii / 9bC KOpaiir
[caitr]. — URL.: https://urait.ru/bcode/469401

Jlonoanumenvrnaa rumepamypa:


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 ungpopmayuonno-menexommynukayuonnou cemu « fnmepnemy:

1. 9bC PY IH u croponnue 9bC, K KOTOPBIM CTYAEHTHl YHUBEPCUTETA UMEIOT JIOCTYII
Ha OCHOBAHHWH 3aKJIIOUYCHHBIX JJOTOBOPOB:

- DIIeKTPOHHO-OMOINOTEYHAS cucTema PYJIH - 9bC PYJIH
http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcurerckas oubiaroreka onnaia» http://www.biblioclub.ru

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

- OBC «KoucynapTant cTyaeHTay Www.studentlibrary.ru

- OBC «JIanp» http://e.lanbook.com/

- OBC «Tpounkuii MOCT»

2. ba3pl JaHHBIX U IIOMCKOBBIE CUCTEMBIL:

- DJIGKTPOHHBIM (OHJ TPABOBOM W HOPMATHUBHO-TEXHHUYECKOW JOKYMEHTAIIUU
http://docs.cntd.ru/

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

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

Yyebno-memoouueckue mamepuanvl 011 camocmoamenbHol pabomol 00yYAIOUWUXCSL
npu 0C80eHUU OUCYUNTUHBL/MOOYIA™:

1. Kypc nexuuii no AUCHUIIIMHE « Y IPABICHUE PUCKAMI).

* - Bce y‘leGHO-MeTO,Z[I/I‘IG)CKI/Ie Marepualibl I CaMOCTOSITEILHOM paGOTBI OGy‘I&IOH.II/IXCH
pa3MeIIaTca B COOTBETCTBUH C JIEHCTBYIONIUM MOPSIKOM Ha cTpaHule quciuruiuasl B TYUC!
https://esystem.rudn.ru/

8. OHEHOYHBIE MATEPHAJIBI H BAJIVIBHO-PEUTUHT OBAS
CUCTEMA OLEHNBAHUA YPOBHSI COOPMUPOBAHHOCTHA
KOMHETEHHI/Iﬁ MO JTUCIHUITJIMHE

OneHouHble MaTepHualbl W OajUIbHO-PEUTHHIOBas CHUCTEMa™ OLEHUBAHUSA YPOBHS
c(hOpMHUPOBAHHOCTH KOMIETEHIIMH (4aCTH KOMIIETEHIIUI) 10 UTOTaM OCBOEHUS TUCHUTIINHBI
«YmpaBineHue puckamMmu» npeactasieHsl B [Ipunoxennn k Hactosuieit Paboueii mporpamMme

JOUCHUIUINHEL.
* - OM u BPC ¢opmupyroTcs Ha 0OCHOBaHUH TPeOOBAHUH COOTBETCTBYIOIIETO JIOKATEHOTO HOPMATHBHOTO
akta PYJIH.

PABPABOTYUKMU:

JouenTt, «PMHAHCHI M KPEeAUT» Aopamos I'.D.

JomxuocTts, BYII [Hopmuce damumusa U.0.
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