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1. HEJIb OCBOEHUSA JUCHUIIJINHBI

I_ICJIBIO OCBOCHHA AHUCHUITIIIMHBI ((praBJ'ICHI/Ie PUCKaMH B CTpaxOBaHHW» ABJISICTCA
OCBOCHHUC CTYyACHTaMU 3HAHUU U MPAKTUICCKUX HABBIKOB B I/II[eHTI/I(l)I/IKaI_[I/II/I, N3MCPCHHUU U
YIIPABJICHHUHN PUCKaMU B CTPpaXOBaHHH.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUSA JUCHUIIJINHBI

OcBoeHME IUCLUIUIMHBI «YIIpaBI€HUE PUCKAMH B CTPAaxOBaHUMW» HAIIPABJICHO Ha
(dopMupoBaHHe Yy 00yJAIOIIMXCS CIETYIOUMX KOMIIETEHINHI (4acTh KOMIIETEHIUH):

Tabnuya 2.1. Ilepeuens komnemenyutl, popmupyemsvix y 00y4arouuxcs npu 0C80eHuUU

OUCYUNTIUHBL (PE3YIbMAMbl 0C80EHUL OUCYUNIUHDL)

NHIMKATOPbI JOCTHKEHUS] KOMIIETeHIIUH

(B pamMKax JJaHHOW JUCITUTIINHBI)

VK-1.1 - OcymiecTBisieT MOUCK HHGOOPMAIIH IS
peleHyst MOCTaBICHHOM 3ajauu M0 Pa3IMYHbIM THIIaM
3arpocoB
VYK-1.2 - AHaIu3upyeT U KOHTEKCTHO 00pabaThiBaeT
MHGOpMAIHIO IS PELICHUs TIOCTaBICHHbBIX 3a/1ay C
(dhopMupoBaHHEeM COOCTBEHHBIX MHEHUI M CY)KICHUN
VK-1.3 - [Ipennaraetr BapuaHThl peLICHUs 3a/JauHy,
aHAM3UPYET BO3MOXKHBIE TIOCIIEACTBUS UX
UCIOJIb30BAHUS
OIIK-1.1 - 3naeT NOHATUIHBIN anmnapaT, OCHOBHbIE
HSKOHOMHYECKHUE 3aKOHBI U METO/1bl SKOHOMHUYECKOM
HayKH
OIIK-1.2 - YMmeeT BBISIBIISATH MPOOIEMBI
HKOHOMHYECKOTO XapaKTepa MpH aHaJIN3€ KOHKPETHBIX
CUTyallui ¥ apTyMEHTUPOBATh CBOIO MO3UIIUIO
OIIK-1.3 - CiocoOeH BBIIEISITh OCHOBHBIE
3aKOHOMEPHOCTH SKOHOMHYECKOI'O Pa3BUTHUS U
MPUMEHSTH UX [T MOJICIIMPOBAHUS TIOBEICHUS
YKOHOMHYECKUX CYOBEKTOB

HIugp Komnerenuus

CriocobeH pa3pabaTsiBaTh
(UHAHCOBBIE IOKYMEHTHI,
o0ecrneunBaroIIue CUCTEMY
(MHAHCOBOT'O MEHEDKMEHTA

YK-1

CriocobeH npuMeHsTh
3HaHUS (Ha IPOMEXKYTOUYHOM
OIIK-1 YPOBHE) SKOHOMUYECKON
TEOpUU IPU PELICHUN
NPUKJIAIHBIX 3a/1a4

3. MECTO JNCIMIIJIMHBI B CTPYKTYPE OII BO

HNucnurnnuHa «YTOpaBjieHHE PUCKAMU B CTPaXxOBaHUU» OTHOCUTCA K (popMupyemoit
y4aCcTHUKAMH 4acTu o0pa3oBaTesbHbIX oTHOIIeHu# O0i1oka b1 OIT BO.

B pamkax OIl BO o6yuarommecsi TakKe OCBaMBalOT JPyrue TUCHUIUIAHBI H/WIH
MPaKTUKHU, CIIOCOOCTBYIOIIME JOCTHIXKEHUIO 3aIlJIJaHUPOBAHHBIX PE3yJbTaTOB OCBOCHUS
JUCLUIUIMHBI « Y TIPaBIICHUE PUCKAMHU B CTPAXOBAHUM.

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



IMpenmecTByomue Iocaenyromme

HaumenoBanue
HIudp KOMIIeTeHIHH AUCHMILINHBI/MOIYJIH, AUCHHUILIMHBL/ MOYJIN,
NPaAKTHKH™ NPaKTHKH™

CrpaxoBoii OusHec
OCHOBBI ayiuTa
KOPIOPATUBHOTO

Cnocoben priop

A3DAGATLIBATE MOIIIECHHUYECTBA

pasp YnpasneHue TajlaHTamu

(buHaHCOBbBIE . [IpenaumioMHas npakTHka,
OMOIMOHAILHBIHN

YK-1 JNOKYMEHTBI, I'ocynapcrBeHHas nTorosas

HHTEJUIEKT

oOecrieunBaroIIe . ) arrecranys, 3amura BKP
Big Data: ocHoBbI

cucreMy (PMHAHCOBOTO
aHaJn3a JaHHBIX

MEHEHKMEHTA

CoBpeMeHHbIE
(uHAHCOBBIE ONEpaAIIH

Crnioco0eH npuMeHsTh

3HaHUA (Ha
HNHcTuTynmonaibHas
MIPOMEKYTOUHOM S KOHOMMKA [IpenaumnioMHas npakTuka,
OIlK-1 YPOBHE) OCHOBL l'ocynapcTBeHHast uToropas
SKOHOMHYCCKOM arrecranus, 3amura BKP
MpeANPUHUMATENIbCTBA

TEOPUHU MPU PEIICHUHN
IMPUKJIAAHBIX 3aa4
* - 3aTI0JIHAETCS B COOTBETCTBUH ¢ MaTpuueil komnetenuuit u CYII OII BO

4. OFBEM JUCHUILIMHBI 1 BUJIbI YYEEHOM PABOTHI

O6ma51 TPYAOCMKOCTb JUCHHUIIIIMHBI ((praBJ'IeHI/Ie puUCKaMH B CTpaxXOBaHUU»
COCTaBJIAET 3 3a4ETHBIX CAHUHUII.

Tabauya 4.1. Buov yuebnoii pabomsi no nepuodam oceoerus OIT BO ons OTHOH
gopmbl 06yuenus

. BCETO, Cemectp(-b1)
Bup yueoHoii padornl A 5 5 7 8
Koumaxmmnas paboma, ax.u. 34 34
B TOM YHUCJIC:
Jlexnuu (JIK)
Jlabopatopusie padotsl (JIP)
I[TpakTuueckue/cemunapckue 3anstus (C3) 34 34
Camocmosmenvhas paboma 00y4anOwuxcs, ax.u. 56 56
Konmponw (sx3amen/3auem c oyenxoti), ax.u. 18 18
OO0masi Tpy10€eMKOCTb 1M CUUILIHHBI a4 108 108
3a4.e]I. 3 3

5. COAEP KAHUE JUCIHUIIJIMHBI

Tabnuya 5.1. Cooepoicanue oucyuniunol (M0o0yis) no eudam yueorou pabonul



HaumeHoBaHue pa3jaesa

Conep:xanue pa3jaena (TeMbl)

Buna yueonoii

JUCHUILINHBI padoThI™*
Mecto u poib [ToHsiTHE HEONPEEIIEHHOCTH U PHUCKA.
SKOHOMUYECKUX PUCKOB B | OCHOBHBIE IPUUYMHBI HEOIIPEIETIEHHOCTH.
yIpaBIECHUU Knaccugukanus pucka. @akTopsl pucka.
JIeATEIIbHOCTBIO VipasieHrue puCKaMy B CTPaXOBaHUU: METOBI, JK-1,C3-2
OpraHu3aluu IIPUHLIMIIBI U aJITOPUTMBL. PEUTHHT Kak METOJ
KOMIUIEKCHOM OLICHKH PUCKA.
BinsiHre OCHOBHBIX @akTOphI OrpaHUYCHHUS pUCKa. BiusHue JK-1,C3-2
(akTOpPOB PHIHOYHOT'O (aKTOpOB PHIHOYHOT'O PaBHOBECHSI HA
paBHOBECHS HA HU3MEHEHHUE pUCcKa. B3auMOCBA3b ppIHOUHOTO
VYnpasiieHUuEe pUCKAMH B |paBHOBECHS 1 KOMMEPUYECKOr0o prucka. Binusnue
CTpaxOBaHUU (aKTOpOB PHIHOYHOT'O PABHOBECHSI HA
U3MEHEHUE KOMMEPYECKOr0 PHUCKa.
MoaenupoBaHue npouecca J0CTUKECHUS
paBHOBecHs. BnusiHue n3aMeHeHus crpoca Ha
YPOBEHb KOMMEPUECKOT0 prcka. BnusHue
WU3MEHEHUS IPENI0KEHHS] Ha CTEIICHb
KOMMepuecKoro pucka. Iloctpoenue
3aBUCUMOCTEH CIpoca OT NPEJIOKEHUS.
dUHaHCOBbIE PUCKU Knaccudukanus puHaHCOBBIX PHCKOB. JK-1,C3-2
Wn¢nsuuonssle U 1epASIUOHHBIC PUCKH.
Bantorssle pucku. PUCK JIMKBUIHOCTH.
WNHBecTUIIMOHHBIE pUCKU. PUCKM yIylieHHON
BBIFOJIbl. PUCKM CHUKEHUS JOXOAHOCTHU. Pucku
IpsIMBIX (UHAHCOBBIX MOTEPb. [IpoLieHTHBIE
pucku. KpeautHble pucku. bupxeBbie pucku.
CeneKTUBHBIE PUCKHU.
[IpouieHTHBIE PUCKH Buapl nponeHTHBIX pUCKOB. Puck yBennueHus JK-1,C3-2
pacxoloB IO yIulaTe NpoLEHTOB. Puck
CHUKEHUS 10X0J]a OT UHBECTULIUH HUXKE
O’KUJIaeMOr0 M3-3a KosieOaHuil o011ero ypoBHs
MPOLIEHTHBIX CTAaBOK. PUCK M3MEHEHUs
MIPOLICHTHBIX CTABOK I10CIIE IPUHATHUS PELICHUS
0 B3ATHH KpeauTa, KOTOpoe He 00ecreunBaeT
HauboJee HU3KUX PacXoJl0B IO yIuiate
MIPOIIEHTOB.
Puck noreps ot OKBHBaJIEHTHLIE TOTOKH. [10TOKHM IITaTeXKEN. JIK-1,C3-2
U3MEHEHUS ITI0TOKA Koneunslit noTok narexei. beckoHeuHbIN
IIaTeXen MOTOK Iu1arexxen. [IoTok mnarexen u
(rHaHCOBasI peHTa.
PuckoBbie WuBecTunmonssle pucku. CTaBKU 10XOAHOCTH JK-1,C3-2
WHBECTUI[MOHHBIE PUCKOBaHHBIX aKTHUBOB. Yucras
IIPOLIECCHI JUCKOHTHPOBAHHASI CTOUMOCTb. AHHYUTET U
dhona noramenusi. OrieHKa WHBECTUITUH.
KpenutHble pucku @akTOpBl BOSHUKHOBEHHUSI KPEIUTHBIXPHUCKOB. JK-1,C3-2

AHanu3 KpenuTHBIX pUcKoB. [IpuemMbl
YMEHBIIIEHUS KPEAUTHBIX PUCKOB. [lmaTexu mo
KpEOUTAM.




HaumeHoBaHue pa3jaesa
JUCIHHUILINHBI

Conep:xanue pa3jaena (TeMbl)

Buna yueonoii
padoThI™

Puck MUKBUIHOCTH U
MHQIISLMOHHBIA PUCK

[TonsiTue nukBuIHOCTU. JINKBUIHOCTH
KOMMEpUYECKOro 0aHka, COOCTBEHHBIN KaluTall
0aHKa, MPUBJICUCHHBIC U pa3MEIlIEHHbIE CPE/ICTBA

OaHKa. .HI/IKBI/II[HOCTB KaK «3aIrac» 1 KakK «IIOTOK».

Puck HEMMKBUIHOCTH KOMMEPUYECKOro OaHKa.
Knaccudukanus akTHBOB KOMMEPUECKOTo OaHKa
10 CTENEHU JIMKBUIHOCTH.

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 BaIOThl. KOHBEpCHUS BaIIOTHI,
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
TOPIOBJIE: MTHHOBALIMOHHAS, PETYJIUPYIOILAs,
3aIUTHAS U AHAJIMTUYECKASL.

JK-1,C3-2

BepositTHocTHas oLleHKa
cTerneHu (pMHAHCOBOTO
pucka

W3mepenne pucKOBaHHOCTH aKTUBOB aKIIWU,
M3MEHYMBOCTh. Pacnipenenenue BeposiTHOCTEN
IIOJIyYEHUS PA3HBIX YPOBHEH JOXOIHOCTH aKIIHH.
N3MeHYnBOCTB B pacpeieI€eHuN BEPOSITHOCTEN
IIOJIyYEHUs IOKa3aTened JOXOIHOCTH

JK-1,C3-2

KonnuecTBeHHBIC
OLIEHKH YKOHOMHYECKOT'0O
pHUCKa B YCIIOBUSX
HEONPENEeIEHHOCTH

MeTtoab! puHATHS 3)PEKTUBHBIX PELICHUH B

YCJIOBHUAX HCOIIPECACICHHOCTH. ManI/I‘IHLIe HUI'pHL.

[Ipeamer Teopun Urp, OCHOBHBIE IIOHATHSL.
Kputepun 3¢ (eKTHUBHOCTH B YCIOBUSAX MOJTHOM
HeonpeneneHHocTu. Kpurepnii
rapaHTUPOBAaHHOTO pe3ynbrara. Kpurepun
onTUMHU3Ma U neccumusma. Kpurepuit
MUHUMAaKCHOT0 pucka CaBuKa.

JK-1,C3-4

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-2,C3-4

OCHOBHBIE METOIBI K
MYTH CHYXKEHUS
YKOHOMHUYECKHUX PUCKOB

OO6mue npuHUIKIBI ypaBieHus: puckoM. Cxema
rporecca yrpasiaeHus: puckoM. IIpumepst
pUCKOB. BpiOOp preMoB yIipaBieHUs PUCKOM.
JluBepcudukanys puckos.

JK-3,C3-4

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

CEMUHAPCKUE 3AHAMUA.

6. MATEPUAJIBHO-TEXHUYECKOE OBECINEYEHUE JUCHUIIJIMHBbI

Tabauya 6.1. MamepuanvHo-mexuuyeckoe obecneyerue OUCYUNIUHDL




Tun aynuropuu

OcHamenue ayiuropuu

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

KomnbrorepHbiit
KJ1acc

KomnbrorepHslii
3aHATUM,

KiacC A HOpOBCACHUA
IpYINIOBBIX W HWHAUWBHUAYAJIBbHBIX

KOHCYJIbTAIlM, TEKYIIEr0 KOHTPOJSA U
MPOMEXKYTOUYHOM aTTecTalud, OCHAIIeHHas
MIEPCOHATBHBIMU KOMIIBIOTEPAMH (B
KOJIMYECTBE __ IIT.), JOCKOH (PKpaHOM) H
TEXHHYECKUMHU CPEJICTBAMHU  MYJbTUMEANA
MpE3CHTALIHH.

aya. 430

Mono6aok Lenovo AlO-
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 norosop Ne C-16/15
Kopnopanus I'anakruka
free

Cucrema BOCT-OPUC
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
AnpT-Ounance! 3 80603974
MS Power Bl Desktop free

* - ayAuTOpUS I CAaMOCTOATENFHON paboThl oO0yvatrontuxcs ykaspiBaercss OBA3ATEJIBHO!

7. YYEBHO-METOANYECKOE n
OBECIIEYEHHUE JUCIUIIJIMHBI

OcHosnas tumepamypa:

NHO®OPMAIIMOHHOE

1. Hopwman II. Vmpaensas puckamu. KiHMpHHT ¢ ydacTHeM IIEHTpPaJbHBIX KOHTPareHTOB Ha
ri1o0anbHBIX (UHAHCOBBIX phIHKaxX M.: U3matenscTBo: ManH, MBanoB u ®@epbep, 2016

2. Boponnosckuii, A. B. YnpaBneHue pruckaMu B CTPaxOBaHHH : YYCOHUK M MPAKTUKYM JUIS
By30B / A. B. BopoHmoBckwmii. — 2-¢ u3zn. — Mocksa : M3marensctBo FOpaiit, 2021. — 485 ¢. —
(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-menexommynuxayuonnou cemu « Mnmepremy:

1. 9bC PY IH u croponHue 9bC, K KOTOPBIM CTYACHTHI YHUBEPCUTETA UMEIOT JOCTYI
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 «KoucynpTaHT 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/

- pedepaTuBHas 6aza JAHHBIX SCOPUS
http://www.elsevierscience.ru/products/scopus/

Yyebno-memoouueckue mamepuanvl 01 camocmosmensbHol pabomul 00yUAIOUWUXCSL
npu 0C80EeHUU OUCYUNTUHBL/MOOYIT™:

1. Kypc nexuuii no TuCUUIUIMHE «YTIPABICHUE PUCKAMU B CTPaXOBaHUNY.

* - Bce Yy4eOHO-METOJAMYECKHE MaTephalibl Uil CaMOCTOSITEIBHOH paboThl  00yYaromuxcs
pa3MeNIarTcs B COOTBETCTBUU C JIEHCTBYIONIUM MOPSIIKOM Ha cTpaHulie nuciuruiniasl B TYUC!

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

8. OILIEHOYHBIE MATEPUAJIBI UM BAJNJBHO-PEUTUHIOBAS
CUCTEMA OLHEHUBAHUA YPOBHA COPOPMHUPOBAHHOCTH
KOMIIETEHIUH 11O JUCHUIIJIMHE

OrneHouHble MaTepualibl U OaIbHO-PEUTHHIOBAas CHUCTEMa™ OIICHMBAHUSA YPOBHS
c(hOpMHUPOBAHHOCTH KOMIETECHIIMH (4aCTH KOMIIETEHIIU) 110 UTOTaM OCBOEHUS TUCIUTIITNHBI
«YTpaBleHUE PUCKAMU B CTPAXOBAaHMM» IpeACTaBiIcHbl B IIpMIOKEeHMM K HACTOSALIECH

Paboueil nporpaMMe JUCHUIUIMHBI.
* - OM u BPC ¢popmupyroTcs Ha OCHOBaHUH TPeOOBAHUH COOTBETCTBYIOIIETO JIOKATEHOTO HOPMATUBHOTO
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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