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1. lean u 3aa4u AUCHUIITHHBI

[lenap xypca — O3HaKOMJIEHHE CTYJIEHTOB C 3((PEKTUBHBIMU HHCTPYMEHTAMHU
JUIsl yTIpaBJIEHWS pPUCKaMH, C KOTOPbIMU cTajkupaeTcs ¢upma. OOcyxaaercs
HIUPOKUM CIEKTP Pa3IMYHBIX PHUCKOB: OT (PMHAHCOBBIX PHUCKOB, H3MEPIEMbBIX
CTATUCTUYECKUMH MOJEISIMHU, 10 TE€X, KOTOPBIE TSIKEIO U3MEPUTh, HO OHHM BCE
paBHO oOueHb BaxHbl i1 ¢upmel. CTpykTypa Kypca OaswpyeTcs Ha
OOIIETPUHATOM TOJX0JI€ WHTETPUPOBAHHOTO PHUCK-MEHEIKMEHTA B KOMIIAHUHU
(ERM), koTOpBIii BKITIOYAET B c€0s1 UACHTU(HUKAIINIO, OIICHKY, POTHBOJICUCTBUE U
MOHUTOPUHT PUCKOB. Kypc HaumHaercss ¢ MOTHBAIMU MPOLECCA YIPABICHUS
pUCKaMH B KOpIOpaluu, OOCYXKIACHHS pa3IMYHBIX BHUIOB pUCKAa U 0a30BbIX
MOJIXO/IOB YIPABJICHUSI STUMU PUCKAMU B COOTBETCTBHUM C LETSIMU (HUPMBI. 3aTeM
OyJeT MpPOJAEMOHCTPUPOBAHO, KAaK H3MEPSTh PHIHOYHBIA W KPEAUTHBIA PHUCKH,
UCIIOJB3Ysd CTAaTUCTUYECKUE METOJbl, (okycupysch Ha mnokasarene VaR. B
JIOTIOJIHEHUE K OTOMYy, OyJeT I[OKa3aHO, KaK OIEHHUBATh OMNEPAIIMOHHBIM,
MOJUTUYECKUM, COIMAIbHBIA M Jpyrue BHJbl HESBHBIX PHUCKOB, a TaKXKe
peanuzanusa nonxona ERM B kommanuu, ¢ ocoObiM BHUMaHueM k poiu CRO.
Kypc 3akanumBaeTcsi 00CyXJICHHEM TNEPCIEKTUB PUCK-MEHEIKMEHTa C Y4ETOM
YPOKOB IIpOLIEAIIEro Kpu3nuca. MHOXKECTBO NPUMEPOB U3 PEAJbHOU KU3HU
MTOMOKET MIPOULTFOCTPUPOBATH TAHHBIE MOHSTHSL.

2. Ilnanupyemblie pe3yabTaThl 00y4eHHUs

Pe3ynbraToM OCBOEHUSI OCHOBHOM TMpodeCCHOHAIIBHOW 00pa30oBaTeIbHOM
MporpaMMbl  SIBJISIETCS OBJIQJICHUE CTYJEHTaMH HayYHO-HUCCIIEIOBATEIIbLCKUM,
MPOEKTHO-PKOHOMHUYECKUM, aHAUTUTUYECKUM, OPTaHU3AIIMOHHO-YITPABIICHUECKUM

BUJIaMUd TMPOGECCUOHANBHONU JIEATETbHOCTH, B TOM YHCJIE YHHUBEPCAIbHBIMU,
obmenpodeccuoHanTbHBIMU U MPO(HEeCCUOHATBHBIMA KOMIICTCHITUSIMHU.

B PE3yIbTaTe OCBOCHUA JUCHUILINHBI BBITYCKHHUK JOJDKCH.

3HATH OCHOBBI YIIPaBJICHUS! (PMHAHCOBBIMU PUCKaMU, HEOOXOUMBIE JIJI PEIICHUS
DKOHOMHYECKHUX 3a/1ad,

YME€Tb ITPUMCHATbL KOJHMYCCTBCHHLIC MW KAa4YCCTBCHHBLIC MCETOAbLI aHalIW3a
q)HHaHCOBBIX PUCKOB AJIA pCIICHUSA DKOHOMUYCCKUX 3a1a4;

BJIAJI€Tb HABLIKAMU IPUMCHCHHSA COBPCMCHHBIX MO,Z[GJ'ICI\/'I OLICHKHU (I)I/IHaHCOBBIX
PUCKOB JIsd PCHICHUA 3KOHOMMHYCCKHX 3aday; MGTOHHKOﬁ OLICHKHA (bHHaHCOBOFO
COCTOSAHMA NPCATIPUATHA C TOUKHU 3PpCHUA OLCHKN pUCKaA €TI0 6aHKp0TCTBa.

3. Komnerenuuu, popmupyemble AU CHUUIIMHOM

I[I/ICI_II/IHJ'II/IHEI HaIrpaBJICHAa Ha d)ODMI/IDOBaHI/Ie YHUBCPCAJIbHBIX KOMHeTeHHHﬁI




KO,Z[ 1 HAMMCHOBAHUEC KOMIICTCHIIUN

MuaykaTopel TOCTHKEHUS] KOMITETEHLIMI

YK-1. CnocobGeH ocymecTBIATh KPUTHUECKUMA
aHAIM3 TPOOJIEMHBIX CHUTyallMii Ha OCHOBE
CUCTEMHOT'0 MoIX0/1a, BbIpabaThIBaTh
CTpATEruIo NEUCTBUI

OcymecTBisieT KPUTUYECKHI aHanu3
POOJIEMHBIX CUTyalui Ha OCHOBE
CUCTEMHOT'0 MOJIX0/1a, BbIpadaThIBaTh

CTPATEruI0 ICUCTBUI

YK-2. CriocobeH ynpaBisTh TPOSKTOM Ha BCEX
JTanax ero >KM3HEHHOTO IIMKJIa

[IpuHrMaeT ydyactue B yHOpaBlI€HUU IMPOEKTOM
Ha BCEX Tanax ero >XKU3HEHHOTro IMKJIa

VK-6. Cnoocoben ONPEACIISITh u
peaNn30BbIBATh  MPUOPUTETHI  COOCTBEHHOM
JEATENLHOCTH 51 CIIOCOOBI ee

COBCPHICHCTBOBAHUA HA OCHOBC CAMOOLICHKHN

Ompenensier ©W  pealu3yeT  IPUOPUTETHI
COOCTBEHHOU JEATENbHOCTA M CIIOCOOBI ee
COBEPILECHCTBOBAHHUS Ha OCHOBE CAMOOIIEHKH

I[I/IC]_II/IHJIHHa HaIlpaBJICHA  Ha d)ODMI/IDOBaHI/Ie O6IH€HDO(b€CCI/IOHaJ'II)HBIX
KOMITCTCHIINN:
Kon 1 HariMeHOBaHHE KOMITETCHIIMN MHmKaTopbl TOCTIKEHHS KOMITETCHIAI
OIIK-1. Cmocoben  mpumeHsitb  3HaHusi  (Ha | [IpumMeHsieT 3HaHMS (Ha IPOABHHYTOM YPOBHE)
TIPOJIBUHYTOM YPOBHE) (dbyHIaMeHTATBHOW | (pyHIaMEHTAITBHOM SKOHOMUYECKOW HAYKH TPH

SKOHOMMYECKOW HAYKH TIPY PEIICHUN MPAKTHYSCKUX U
(unm) uccreoBaTENBCKUX 33,184

PEIIeHNH PAKTUYECKUX U (WJIH) UCCIIETI0BATENTBCKIX
3a1a4

OIIK-3. Criocoben 06001m1aTh 1 KPUTHYECKH OIICHHBATH
Hay4HbIE UCCIIEZIOBAHUS B SKOHOMHKE

OO0oOmaer © KPUTHYECKH OICHMBAeT HAyYHBIC

HCCIICI0BaHMs B ODKOHOMHKE

JucnunanHa HaIrrpaBJICHA Ha

d)ODMI/IDOBaHI/IG HDOd)CCCI/IOHEUIBHBIX

KOMITETEHIIU

KOI[ N HAMMCHOBAHHEC KOMIICTCHIIMU

WHankaTopsl JOCTHKEHHS] KOMITETEHITUI

[1K-1. Criocoben ocyiecTBIsITh
JESITENIbHOCTB 110 pa3paboTKe U

COBCPHICHCTBOBAHUIO MMPUKJIAIHBIX JaHHBIX

YyacTByeT B pa3pa0dOTKe U COBEPIIICHCTBOBAHUN
METOJI0JIOTUH cOopa 1 00pabOTKHU CTATUCTHUECKUX

CTaTUCTUYECKUX METOHOIOTHIH

y‘laCTByeT B pa3pa60TI<e " COBCPHICHCTBOBAHUU CUCTCM
CTAaTUCTHYCCKHUX IMOKa3aTelIeh u MCTOJHMK HX pacucTa

VYyacTByeT B NPOEKTUPOBAHNUU HOBBIX (POPM
CTaTUCTUYECKOM OTYETHOCTH, BOIIPOCHUKOB U aHKET,
MIOAITOTOBKE MHCTPYKUHUHU MO UX 3alI0JIHEHUIO

[TK-2. CiocobeH ocyIIecTBIsATh
(MHAHCOBOE KOHCYJIBTUPOBAHUE 10
[IHPOKOMY CHEKTPY (PUHAHCOBBIX

[IpenocraBnser mnoTpedbuTento (HUHAHCOBBIX  YCIYT
MH(OPMALIMI0O O COCTOSHUM W TEpPCHEKTUBAaX phIHKA,
TEHJIEHIMSIX B HW3MEHEHHWH KYpPCOB LIEHHBIX Oymar,

YCIIyT WHOCTPAHHOW BaJIfOTHI, YCIOBUHA TI0O OaHKOBCKUM
MPOAYKTaM U yclyram
Pazpscusier CyTh (hMHAHCOBBIX MPOIYKTOB,
IOPUANYECKUX U OKOHOMUYECKMX  XapaKTEPUCTHUK

(bMHAHCOBBIX MPOJYKTOB U YCIYT

ObecnieunBaeT B3aMMOICUCTBUE CTPYKTYPHBIX
MO/Ipa3IeIeHni OpraHu3aluy P COBMECTHON
JeSITeIbHOCTH; YYacTBYET B IUTAHUPOBAHUH
MEpPOIPUATHI, HaIIPABJIEHHBIX Ha MOBBIIIEHNE Ka4eCTBa
(MHAHCOBOIO CepBUCAa OpPraHU3aluU

[TK-3. Crioco6eH onpenensiTh
CTOUMOCTH HeMaTepI/IaJIBHBIX
AKTHBOB U MHTEJUICKTYAIbHON

AHanuzupyeT UH(QOpPMAIIMIO O HeMaTepUaIbHbBIX
AKTUBAX M UHTEJIEKTYaJIbHON COOCTBEHHOCTH U
COBOKYITHOCTD ITPaB Ha HUX




COOCTBEHHOCTH

YcTanaBnuBaeT YJKOHOMUYECKUE U ITPABOBBIC
TapaMeTpsl, BIMSIONINE HA CTOUMOCTb
HEMaTepUaTbHBIX AKTUBOB M MHTEIUICKTYAbHYIO
COOCTBEHHOCTE

4. MecTO JTUCHUILIMHBI B CTPYKTYpe 00pa3oBaTeIbHOM IPOrpaMMbl

HucuunnuHa «Puck-meHedxcmenmy OTHOCUTCS K 4YacTd, (opmupyemoi
y4acTHMKaMu oOpa3oBaTelbHbIX OTHOUIEeHUH, bioka 1 yueGHoro miaHa

nporpaMmbl «Maructp 3JKOHOMUKIY.

OO6mrast Tpy10€MKOCTh 2 3.€., 72 Jaca.

5. ConeprxaHue ¥ CTPYKTYpPa y4eOHOM AU CHUTLTHHBI
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Ornpenenenue pucka. YrpapieHue 9 A 2 3 | VKL
PUCKOM Kak 4acTh KOPIOPAaTUBHOU 3’&2,1
crparerud. OOIIMI MOIX0 K
WHTETPUPOBAHHOMY PUCK-MEHEIKMEHTY
B koMnanuu (ERM). OcHoBHbIE METO/1BI
YIPABICHUS] PUCKOM.
Ketic American Barric
Peinounsblii puck. [lokazarenu 9 4 2 3 | KL
MOABEPKEHHOCTHU: 0eTa, TIopals, %%ié
nenbTa. BonaTuiabHOCTE: HCTOpHUYECKas,
EWMA, GARCH, smenennas
BOJIATHJILHOCTb. METOAbI U3MEPEHUS
VaR: nenabTa-HOpMaIbHBIN,
ucropuieckuii, moaxox Monre-Kapio.
OObpaTHOe TeCTHpOBaHUE 110
HMCTOPUYECKUM JTAHHBIM.
PBIHOYHBIN PUCK: TPAKTUYECKHUE ACTIEKTHI 9 A 2 3 | VKL
Y U3MEHEHU II0CJIe KPU3HCa. g’éég
AnbTepHaTUBHBIE TIOKA3aTENN PHUCKA. TK-1-3
Puck muksugnoctu. Keticer LTCM,
Lehman Brothers
MopenupoBaHue KpeIUTHOTO PHUCKA: 9 A 2 3 |omeL
YPOBEHb BOCCTAHOBIICHUS, %Kl%
MOABEP>KEHHOCTb KPEIUTHOMY PUCKY U
BEpOSITHOCTH jAedoinrta. KpeautHbie




PEUTHHTH
5 IIponBuHyTOE MOAEIUPOBAHUE 9 4 2 3 | vk,
KPEJIUTHOTO PHCKA: CKOPUHIOBbIE ?{gKlla
MOJIENIN, KPEIUTHBINA CIpes,
CreditMetrics u ap. Yupasienue
«MSATKHUMWY PUCKAMH: TTOJTUTUYECKUMH,
[IPaBOBBIMU, 3KOJIOTUYECKIMH,
COLIMAJILHBIMU U JIP.
6. OnepanoHHbIN pUCK. MUHU-KEHCHI: 9 4 2 3 2%2
Barings, Societe Generale, Madoff OIIK-1,
OIK-3
7 OO01eopranu3aIMOHHOE YIIPABICHUE 9 A 2 3 | ks,
puckamu. [lanens yrpaBieHus pucKaMu. OTIK-3,
Mepsl IPOU3BOAUTENHLHOCTH, H-s
CKOPPEKTUPOBAHHBIE C yUETOM PHCKA
(manpumep, RAROC). Munu-keiic:
Hydro One
dopma MPOMEKYTOUHOM aTTECTAIIH - 9 zﬁé
JK3aMeH VK-6,
OTIK-
1,
OIIK-
3, TIK-
1-3
ATOro 2 | 72| 28 |14 21

6. YueOHO-MeTOANYECKOE 00ecTieYeHe CAMOCTOSITeIbHOI PadoThI

Ha nepBoii nekuuu o0ydaromuMcs: OOBSIBISIOTCA YCIOBUS M TPEOOBaHUS K
OCBOCHHUIO JUCIMILUIMHBI B COOTBETCTBHH ¢ M3NI0keHHBIMU B PITJ[. O0yuarommmcs
PEKOMEHAYETCsl B paMKax KaXIOW TEMbl O3HAKOMUTBCA C IIPEIUIOKEHHOU
OCHOBHOM JIMTEPAaTypOH, BBIIOJHUTH IIMCBMEHHO JIOMAallHWE 3aJaHusd I
IIPOBEPKU YCBOCHUS MaTepurala.

Cyl1ecTBEHHYI0 YacTh CaMOCTOSITENIbHOM pabOThl 00YYaroOIUXCsl COCTaBJISET
CaMOCTOATENIbHOE HW3y4YeHUE YYEeOHbIX UM HAay4YHBIX W3JAAHUM, JIEKIIMOHHBIX
KOHCIIEKTOB, PEKOMEHIOBAaHHOW OCHOBHOM U JOIOJIHUTEIBHOW JIMTEPaTyphl,
MHTEPHET-PECYPCOB U TIP.

Jlnst obecrieueHUss CaMOCTOATENLHOM pPaboOThl 00yYaromuXxcsi pa3padOTaHbI
«MeTtonnyeckue peKOMEHJAlMKU TI0 OpraHu3alMi CaMOCTOSITENbHON padOThI
oOyJaromuxcs», B KOTOPBIX ONKCAaH MOPSAOK paboThl C HAy4YHOH JIMTEpaTypoi,
JlaHbl PEKOMEHJAIMU IO HamUCcaHUIo pedeparoB, 3cce, KOHCIEKTOB, PELEH3UH,
AQHHOTALMH, PELICHUIO KEHCOB U T.II.

7. ®opMBbI KOHTPOJISI M (DOH/I OLIEHOYHBIX CPEACTB JJIsl MPOBeIeHUs] TeKYIero
KOHTPOJISl yCTIEBAEMOCTH M IIPOMEKYTOYHOM aTTeCTAIMM N0 IUCHUILIHHE




7.1 IIpoMexyTOUHAsI aTTECTALIMS

[TpomexyTouHass aTrecTanuss MO AMCHUIUIMHE MpeIycMOTpeHa B ¢opMme
’K3aMeHa. ODK3aMEHAIlMOHHBbIE 3aJaHus (POPMHUPYIOTCS HAa OCHOBE MAaTEepUAIIOB
JTUCIUIUIMHBI W/UJH 110 THITY IOMAIIHUX 3aJaHHH.

7.2 Texyuuii KOHTPOJIb yCII€eBA€MOCTH 00Yy4aIOIIMXCS

Texymuii KOHTPOJIb YCIIEBAeMOCTH OOyJaronuxcst (hOpMHUPYETCS Ha OCHOBE
BBINIOJTHCHUS IOMAIIIHUX 3aJJaHUH, KEHCOB.

7.3 Ilpouenypa ouneHMBAHUSI 3HAHUI, YMeHHMiH, HABBIKOB M (WJHM) ONbITA
AeATeJIbHOCTH, XaPAKTePHU3YyIIMX (popMUpPOBAHUE KOMIIETEHIMH.

q)OpMI/IpOBaHI/Ie OLICHKH HpOMe)KYTO‘{HOI;'I aTTcCcTaliun

Puck-meneoorcmenm
. duHaNbHBIN
JlomaniHue 3agaHus Keiichl
9K3aMCH
0

Bec (%) 30 20 50
KomuuecTBo 3 2 1
dopmupyemMsbie | VK-1, YK-2, VK-6, OTIK- | YK-1, VK-2, VK-, YK-1, YK-2, VK-6,
KOMITETEHIIHH 1, OIIK-3, [1K-1-3 OIIK-1, OTIK-3, IIK-1-3 | O[IK-1, OTK-3, TIK-1-3

Jlomamtaue 3agaHus: 3 TUCHbMEHHBIX JOMAIIHUX 3anaHus. Cradya JOMaIIHero
3aJlaHUs TI03/IHEE YCTAHOBJIEHHOTO CPOKA MPUBOAUT K CYIIECTBEHHOMY CHUKEHUIO
oueHku. OOIIast OLEHKa 3a JOMAIHUE 3aJaHusl €CTh CyMMa OLICHOK 3a KaXJ0e
3aJlaHue, AeJICHHA Ha 3.

Keiicol: pabora Haj KelcoM BKIIIOYAeT B ce0s 0OCyX IeHHE Kehca cO CBOEH
rpynmnoit (He Oonee 4 4enOBEK), HANMKMCAHWE MUCHMEHHOTO OTBETa Ha BOIPOCHI
Keiica U Ipe3eHTalusl CBOMX OTBETOB HAa 3aHATHHM C MCIOJIb30BAHHEM CIIANJIOB.
[lucbemenHOe perieHne Kelica JOJDKHO BKIIOYATh B ce0s  (popmMymupoBKy
npoOjieMbl, aHaau3 TpobJieMbl U 3aKio4YeHue. MakcumanbHas — JJIMHA
MMCbMEHHOIO PEIICHHS HE MOKET NPEBBIIIATh 3 cTpaHull. Pemenue keiica T0KHO
ObITh OTIMPABJICHO TMPENOJABATENI0 HE MO3[HEE Hauyaja 3aHATHSA, HA KOTOPOM
IUTAHUPOBAJIOCH 00CYX1aTh AaHHBIN Keiic. Craya Keiica mociie 3TOro BpeMEHU He
nonyckaercsi. Ecnmu OlMH W3 CTYyAEHTOB TpyNIbl HE MOXET OTBETUTh HA JBa
BOIIpOCa MpEIojaBarelisi Mo MOBOJY Keiica moapsa, oH mnoinydaeT 0 3a JaHHBIN
KEUC.




duHanpHBIN SK3aMEH MPOXOAUT B MHUChbMEeHHOM (hopme B Gpopmate closed-book
U COCTOMT M3 HECKOJBKHX TCOPETUYCCKMX BOIMPOCOB M HECKOJBKHX 3a1ad, Ha
KOTOPBIC CTYJEHTAaM HY)KHO JaTh IMHCbMEHHBIA DPa3BEPHYTHIH OTBET CO BCEMHU
HCOOXOMUMBIMU ISl PEIICHHs 3aJad BBIUYMCICHUSMH W HOCTpocHMsMH. JIis
TIOJTyYEHHsI YOBJIETBOPUTEIBHOM OIICHKH CTYJCHTBI 00SI3aHbI MOJyYHTh HE MEHEE
30 mporieHTOB 6aIOB Ha (PUHAIBLHOM K3aMEHE.

Kpamkue MemoduquKuepeKOMeHOauuu Nno NOO20MOBKE K IK3AMEH) .

[logroToBKa K D9K3aMEHY UM €ro pe3yJbTaTUBHOCTh TpeOyeT yMeHUs
ONTUMAJIbHO OpPraHM30BBIBATH CBOE Bpems. MnoeanbHO, eciaum  CTyAECHT
IIO3HAKOMUJICS C OCHOBHBIMM IIPEACTABICHUAMU MW TMOHATHSAMU Kypca B
ayIUTOPHOM IMPOLECCE M3YyYECHUS AUCLUIUIMHBL. Torjma MmoaroroBka K 3a4eTy IO
KOHTPOJIbHBIM BOIIPOCAaM IO3BOJUT CHCTEMATH3UPOBAaTh MaTepuai U riay0xe ero
YCBOUTb.

Pabory mnyumie HauMHATH C PacHpeleieHMs MPEAJIOKEHHBIX KOHTPOJBHBIX
BOIIPOCOB 110 pa3zesiaMm U TeEMaM Kypca.

3areM HEOOXOJUMO H3YYHTh PEKOMEH/IOBAaHHBIE TEOPETHUYECKHE HCTOYHUKU
(KOHCTIEKT NEeKIHiA, y4eOHUKH, MOHOTpa(UH, CIIAIBI K JICKITHSIM).

[Ipy wu3yyeHnn Marepuajsia CIEAYET BBIACHATH OCHOBHBIE TIIOHATHA U
ONpENEIICHNs,, MOKHO HMX 3aKOHCIEKTHUPOBAaTh. BBIIEIEHHME ONMOPHBIX MNOHSATUN
Ja€T BO3MOXHOCTb CHUCTEMATU3UPOBATh IIPEACTABICHHUS MO0 AUCLUIUIMHE W,
COOTBETCTBEHHO, PE3YyJIbTaTUBHEE ITOAIOTOBUTHCSA K DK3aMEHY.

DK3aMeH MPOBOJUTCS B MUCbMEHHOM (hopMe, B pe3ynbTare KOTOPOro CTYJIEHT
JIOJKEH PELINTh ITOCTaBICHHYIO 3a/1a4y U apryMEHTUPOBATh PELICHUE. Y CIICIIHBIN
OTBET HA DK3aMEHALMOHHBIM BOIPOC MPEANOJIAracT MPOLECC MPOTYMBIBAHMS
JIOTUKY W3JI0KEHHSI MaTepuaa.

7.4. MeToauyecKkue MaTepuaJbl 10 Mpoleaype OleHnBaHMS

Onenka paboOThl OOYYAIOIIUXCS TPOU3ZBOJUTCS, UCXOJS W3 OOIIEeH CyMMBI
O0ajuioB, HaOpaHHBIX B TeueHHE Kypca. JlJisi OIICHUBAHHUS YpPOBHS OCBOCHMSI
MaTepuana 1Mo JUCUUTIINHE UCIIOJIb3YETCs CIISAYIOIIas TKaja OIEeHOK:

1) Jomamraue 3aganus 30%
2)  ®unanbeHbi k3aMeH 50%.
3)  [Bakeiica 20%

Ope3z =0.3 * 003 + 0.5 * Osk3 + 0.2 * Okeiic



IIpu oueHke 3HAHUN HA MUCbMEHHOM JK3aMeHe YYUThIBACTCH:

1. YpoBeHb ChOpMHPOBAHHOCTH YHUBEPCATBHBIX, 00MIETTPOPECCUOHAITBHBIX
poecCHOHATEHBIX KOMITCTCHITHH.

2. YpoBeHb BIaJICHUS TEOPETUUECKOM 0a30i TUCHHUILITUHBI, TPAaBUILHOCTD
(OpMyIMPOBKU OCHOBHBIX MOHSATUI ¥ MOHUMAHHsI 3aKOHOMEPHOCTEH MpHr
pEIICHNH 3ajad.

3. YMeHue pemuTh MOCTaBICHHBIE 337a41 32 OTPAHUYECHHBINA TPOMEKYTOK
BpPEMEHH.

4. Jloruka, CTpyKTypa ¥ TPaMOTHOCTh TUCHbMEHHOTO U3JIOKEHUS PEIICHUS 3a1auu.
5. YMeHue 060CHOBATh MPAKTUYECKUE PE3YIBTATHI C TOMOIIBIO TEOPUH U
MOATBEPIUTH TEOPHUIO C IIOMOIIIBIO TTPOBEICHUSI MPAKTHYECCKUX UCCIEIOBAHUHN U
HEOOXOIMMBIX BBIUHCIICHUH.

6. YMeHue aenaaTh 0000IIEHHUS U BBIBOIBI OTHOCUTEIBHO MPAKTUYECKHUX
PE3yNbTaTOB M HAYYHOU JTUTEPATYPHI, TPEITOKCHHON K MPOYTCHHUIO.

I[JBI IMOJIYUYCHH OUCHKHU «OTJUIHO» CTYJACHT JOJIXKCH:

- MPOJIEMOHCTPUPOBATH CBOOOHOE BJIaJCHUE MTPOTPAMMHBIM MaTEpPHAJIOM;

- YMETh TPAMOTHO MOJIb30BATHCS TEOPETUUECKUM MATEPUAIIOM MPHU PELIICHUU
3a1ay;

- MPaBUJILHO (OPMYJIUPOBATH ONPEEIEHUS MPU UCTIOJIb30BAHUN UX B PELICHUU
3a71a4 ¥ OTBETE HA TEOPETUUECKUE BOMTPOCHI;

- POIEMOHCTPUPOBATH YMEHHUS CAMOCTOSITEIbHON PabOThI C HAYYHOU
JUTEPATYPON U HEOOXOAUMBIM MTPOTPAMMHBIM 00ECTICYCHUEM;

- YMETh PEIIUTh MOCTABIECHHBIC 337a41 U CeNaTh 000OCHOBAHHbBIC U YOS TUTEIbHBIC
BBIBOJIbI HA OCHOBE IOJIYYEHHBIX PE3YyJIbTATOB.

I[J'ISI IMOJIYUCHH OICHKHU «X0pPOoII0» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH TIOCTATOYHO CBOOOIHOE BJIaJICHUE IPOTPAMMHBIM
MaTepUuaioM;

- YMETh JOCTATOYHO IPAMOTHO MOJIb30BAThCS TEOPETUUECKUM MATEPUATIOM IIPU
pelIeHny 3aay;

- IPOIEMOHCTPUPOBATHh 3HAHUE OCHOBHBIX TEOPETUUECKUX MOHATHN U
ONpeIeSICHUI TUCIUIUIMHBI IPU PEIICHUH 33]1a4;

- IPOJIEMOHCTPUPOBATh YMEHNE OPUEHTUPOBATHCS B HAYUHOMU JIUTEPATYpPE U
HEO0OXOAMMOM MPOTrpaMMHOM 00€CIIEYEHUH;

- YMETh PELINTh 3HAYNTEIBHYIO YaCTh 33184 U CAENATh JOCTATOYHO
000CHOBaHHbBIE U YOEIUTENbHBIE BBIBOJIbI HA OCHOBE MOJIYYEHHBIX PE3YyJIbTaTOB.

I[J'If{ INOJIY4YCHH OLICHKHU «YAOBJECTBOPUTECIBHO» CTYACHT JOJDKCH!

- IPOIEMOHCTPUPOBATH 00IIIee 3HAHUE IPOrPAMMHOTO MaTepuana;
- YMETh BOCIOJIb30BATHCS TEOPETUUECKMMHU OCHOBAMH MPOMIEHHOI0 MaTepuaia
[P pEeUICHUU 3a]1a4;



- IPOJIEMOHCTPUPOBATH 00IIIee BIaICHNE IOHATUHHBIM aIllapaToM JUCIUTITHHBI
JUTSI TOHUMAHWSI TIPOIIECCOB, MPOUCXOIAIINX B 3a/1a9aX;

- 3HATh OCHOBHYIO PEKOMEHIyeMYIO TIPOTpaMMON HayIHYIO JIUTEPATypy U BIAJICTh
azaM# pabOThI C HEOOXOIUMBIM MPOTPAMMHBIM 00€CTICUCHUEM;

- YMETh PeIIaTh 3HAUUTEIbHYIO YacTh 3a/1a4.

OHCHKa «HEYAOBJECTBOPUTEJIBbHO>» CTAaBHUTC: B ClIydac:

- HE3HAHUS 3HAYNUTEIBbHOM YacT MPOrpaMMHOr0 MaTeprara;

- HEYMEHUS M10JIb30BaThCA TEOPETUUECKMMHU OCHOBAMH MPOIIEHHOTO0 MaTepraa
IIPU pELIEHUU 3a]1a4;

- HEMIOHUMAHHUSI POUCXOJAIINX B 337a4ax IPOLECCOB;

- He3HaHUs TpeOyeMoil HayYHO JInTepaTypbl U HEYMEHHUs padboTaTh C
HEO0OXOIMMBIM MTPOTrPAaMMHBIM 00ECIIEYEHUEM;

- HEYMEHHs penlaTh 3HAYUTENIBbHYIO YaCTh ITOCTaBICHHBIX 3a/a4.

7.5. ®OH/I O1IEHOYHBIX CPeICTB

@OHJI OIICHOYHBIX CPEACTB IPOMEKYTOYHOW AaTTECTALlMU U TEKYIIETO
KOHTPOJISL YCTIEBAEMOCTH O0YyYaroIUXCsi (GOPMUPYETCS M3 THUIIOBBIX KOHTPOJBHBIX
3aJJaHUAN K SK3aMEHY U IOMAIIIHUX 33/IaHUMU.

IIpuMmep nomaniHero 3axaHus.
Paccuuraiite 5% VaR nis 1-gqHEBHOr0O TOPU30HTA I KaXKIOTO JTHS 3a MEPUO/]
BBIOOPKHM (32 UCKIIFOYEHHEM 1-TO rojia, HE0OXOMMOTO JJIsi Ha4albHBIX PacueTOB)
VICIIOJIb3YS CIECAYIOIIME MOAXObIL:
1) Wcropuueckoe MOJACIUPOBAHKE C 1-JIETHUM MTEPHOIOM BBIOOPKH
2) OTduIbTPOBAHHOE HCTOPUUYCCKOE MOCIMPOBAHUE C 1-JICTHUM NIEPHOIOM
BBIOOPKH

3) Jenbra-HOpMAIBbHBIN MOIXO0 C IPOCTOM BOJIATHILHOCTHIO, BHIYUCICHHOW B
MPEIBIAYIIIEM BOIPOCE

4) Jlenbra-HOpPMaJbHBIH IMOAX0]] ¢ BOJATHIbHOCTEIO EWMA, BhIUHCIIEHHOH B
MPEIBIAYIIEM BOIPOCE

IIpuMmep 3aganus B Keice.
Onennre npemnoxenne mo kpeauty GGC mis kommanuu Wellfleet, o6¢cyaus

ero MpeMMyIecTBa U MOTEeHIMaIbHbIe pucku. [Ipoananusupyiite sJKOHOMUYECKHE
JOXOJIbl U TPUOBUIb OT CHAEIKH, PACCUMTAHHOM MeHemkepamu Oanka. Kakwue
(akTOpbl MOTYT CclIeNaTh ATH 3HAYCHUS HUXKE OKuAaeMbIx? JloMKHA JTH KOMITaHUS
Wellfleet nmpuHATH cienky uian HET?

IIpumep 3a1aHusA HA IK3aMeHe.
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MHoruM crneuManucraM HpPaBUTCS IOJYEPKUBATH BAXXHOCTb  «UYEPHBIX
nedenei» WIM «HEW3BECTHBIX HEU3BECTHBIX» (KOrga Mbl JaXXe HE IyMald O
BO3MO>KHOM COOBITHH) /ISl KOPIIOPATUBHOTO YIIpaBieHus puckamu. Kak kommanus
MOKET crpaBUThbcs ¢ 3TUM? Ilpennoxure u oOCyauTe KaK MUHUMYM TPU Pa3HbIX
IIOAXO0Ma.

8. YueOHO-MeTOAMUYECKOE U pecypcHoe o0ecneuyeHHue TN CIUNINHBI

Jluteparypa

1. Hull J.C., Risk Management and Financial Institutions, Hoboken: John
Wiley & Sons, 2015.

2. Hull J., Options, Futures, and Other Derivatives, New Jersey: Pearson
Education, Inc., 2009.

3. Kpyu M., I'anaii Jl., Mapk P. OcHoBBI puck-meHemxkMenTa, M.: M3n-Bo
Opaiit, 2011

4. DuHuukionenus GUHAHCOBOTO PUCK-MEHEKMEHTa, oA pea. A.JlobaHoBa,
A. UyryHnosa, 3-¢ u3a., M. : Anermaa busnaec bykc, 2007

PecypcHoe obecrieucHue:

Odunmanbubrii callT Munucrepctsa ¢punancoB PO http://www.minfin.ru/
Odunmansuerii caiiT Llentpansaoro banka P® http://www.cbr.ru/
Odunmaneheiii caiit Poconsneckoncanrunra http://www.rbc.ru/
Odunmanbhblii callT Poccuiickoit Komternu ayauropos www.rkanp.ru
CrpaBouH0-00pa3oBaTenbHbIi caiT "Economicus" http://www.economicus.ru/
HNuTepHeT-pecypc 1 MpOBEPKH TEKCTOB Ha ruiaruat https://plagiarism.org/
CIIC «KoucyabtanT ITmoc» http://www.consultant.ru

RUSLANA, 6a3a nannbix o komnanusix Poccun, Ykpaunsl, Kazaxcrana, ¢
JNeTATM3UPOBAHHON OTYETHOCTHIO 3a 10 mociaeHux et
https://ruslana.bvdep.com/version-20181030/home.serv?product=ruslana
"Bemomoctr "Vedomosti" www.vedomosti.ru

Thomson Reuters Eikon - nadopManmoHHO-aHATUTHYECKUI TepMUHAN ¢ 0a3aMu
ma”HbIx https://www.thomsonreuters.com/en.html

DCKTPOHHBIN apXUB 3apyOe)KHBIX )KYPHAJIOB  WWW.[StOr.0rg

ScienceDirect

Polpred.com

HTTP://www.uisrussia.msu.ru

9. MarepuajibHO — TeXHHYECKOe U HH(pOpPMaIIMOHHOE 00ecTiedeHue
00pa30BaTeJIbLHOI0 MpoLecca Mo JMCHUIJINHE

Y4yeOHble ayauTOPUHU il NMPOBeJAeHUS 3aHSITHI JIEKIMOHHOTO THIA —
YKOMILUICKTOBAHbI ~ CIICIIUATU3UPOBAHHON (yueOHOH) MeOenpto, 000py/10BaHbI
KOMIIBIOTEPOM, HMEIOIIUM  BBIXOJ] B  HMHTEPHET, BHUACOMPOCKIIMOHHBIM
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http://www.minfin.ru/
http://www.cbr.ru/
http://www.rbc.ru/
http://www.rkanp.ru/
http://www.economicus.ru/
http://www.consultant.ru/
https://ruslana.bvdep.com/version-20181030/home.serv?product=ruslana
http://www.vedomosti.ru/
https://www.thomsonreuters.com/en.html
http://www.jstor.org/
http://www.uisrussia.msu.ru/

o0opyJoBaHUEM JUIsl Tpe3eHTauuid W y4eOHbIX (UIBMOB, CpEACTBAMU
3BYKOBOCIIPOM3BENCHHS, DKPAHOM, MAapKEpHOM JOCKOM €  MapKepamu,
TEMaTHYECKUM Ha0OpOM CJaiI0B, COOTBETCTBYIOIIMM pabodeil mmporpamMme
JTVCHUTINHBI.

Yd4eOHble ayqUMTOPUHU MJIA NPOBEJCHUS 3aHATHH CEMHHAPCKOro THIA, a
TaK:Ke VIl TPYNIOBbIX U HHAUBUAYAJIbHBIX KOHCYJIbTALMM, AJI51 NPOBeJICHUS
TeKyllero KOHTPOJIS M NPOMEKYTOYHOH AaTTeCTAUMH — YKOMIUIEKTOBAHBI
CHeuaIn3upoBaHHON (Y4eOHOI) MeOenbo, MyJIbTUMEIUUHBIM 000PYIOBAHHEM, &
TaK)K€ TEXHUYECKHUMH CPEJICTBAMU OOYYEHUS, CIYXAIlUMU JJi1 TpPeICTaBICHUS
y4eOHOHM nH(pOpMAaIK, MAPKEPHOH JOCKOM ¢ MapKepaMHu.

Ilomemenue M CaAaMOCTOATEJbHOM PadoTbl —  YKOMIUIEKTOBAHO
CHeIUaIN3upOBaHHON (yueOHOM) MeOesblo, OCHAIIICHO KOMIBIOTEPHON TEXHHUKOM
C BO3MOKHOCTBIO TIOJAKIIOYEHUSI K ceTu «VHTepHeT» u 0o0ecrneueHo JOCTYIIOM B
AIIEKTPOHHYI0 HH(POPMAITMOHHO-00pa30BaTENIbHYIO CPEly OpTraHU3aIUH.

Iomemenue i XpaHeHUs] M NPOPHUIAKTHYECKOr0 00CTYKMBAHUA
yueOHOro 000pyAOBaHUSI — YKOMIUIEKTOBAHO CHEUUAIU3UPOBAHHON MEOEbIo
JUISL  XpaHeHWs: OO0OpyJOBAaHMS W TEXHUYECKHMMH CpEACTBAMU i  €ro
00CITy>KUBaHUSI.

Heo0xoaumoe nporpaMmMHoe o0ecrievyeHme:

Omnepanmonnas cuctema: Windows 7, Windows 10

Oducueie mporpammel: Microsoft Office, Libre Office, Google Docs

Yrenune PDF: Adobe Acrobat

Hurepuer-opaysepsi: Mozilla Firefox, Google Chrome, Internet Explorer, Opera
AnTuBHpycHbIe Tporpammel: Kaspersky Endpoint Security

[Mporpammer epeBoquuku: Google translate, Yandex translate

ApxuBaTopsl: 7-ZIp

10. MeToau4yeckue peKOMeHIALMHU N0 00y4YEHHUIO JUIl C OTPAHUYEHHBIMH
BO3MOKHOCTSIMU 3/10POBbA

B cootBerctBUM ¢ MertoauueckuMu pekoMeHganusMu MunHoOpHayku PO
(yrB. 8 ampens 2014 1. Ne AK-44/05BH) mnpenamojaraeTcs HCIOIb30BaTh
COLIMAJIbHO-aKTUBHBIE U  pe(JIeKCUBHbIE METOAbl OOYy4YEHUs, TEXHOJIOTHH
COLIMOKYJIFTYPHOM peadMIuTaluu ¢ LEeNb0 OKa3aHUs MOMOIIM B YCTaHOBJICHUH
ITOJTHOLICHHBIX MEXIMYHOCTHBIX OTHOLIEHWU C APYTMMH CTYIEHTaMH, CO3JIAHUHU
KOM(OPTHOTO TCUXOJIOTMUECKOro KJIMMara B cTyAeHueckod rpymme. [lombop u
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pa3paboTka y4eOHBIX MaTepHaOB TMPOU3BOAITCS C YUYETOM MPEIOCTABICHUS
MaTepuaia B pa3MIHbIX (opMax: ayIuaabHOM, BU3yaJIbHON, ¢ MCIOJb30BaHUEM
CHEIUATBHBIX TEXHUUECKUX CPEACTB M HHPOPMAITMOHHBIX CHCTEM.

OcBoenne aucuuiuinHbl Juiamu ¢ OB3 ocyliecTBiseTcs ¢ MCIOIb30BaHUEM
CpencTB 00ydeHHsT OOIIeTO W CIENUaIbHOIO Ha3HA4YeHUs (IIePCOHAIBHOTO |
KOJUIEKTUBHOTO  HCIIOJIb30BaHUsA). MaTepuaabHO-TEXHHUECKoe obecredyeHne
npeaycMaTpuBaeT MpUcHocobieHne ayAuTopuit K Hyxaam jui ¢ OB3.

dopma MpoBEACHUS ATTECTAIMH JIJISl CTYJICHTOB-UHBAJINIOB YCTaHABINBACTCS
C Y4€TOM WHAMBUAYATBHBIX NCUXO(DHU3NIecKux ocoOeHHOCTEH. JIJisi CTyIEeHTOB C
OB3 mnpemycmarpuBaeTcs jgocTtynmHas ¢Gopma TMPEAOCTaBICHHUS — 3aJaHHM
OIICHOYHBIX CPEJICTB, @ UMEHHO:

® B IEYATHOW WJIM 3JIEKTPOHHON (opMe (sl JIUI[ ¢ HAPYIICHUSIMU OMOPHO-
JIBUTATEIHLHOTO anrmapara);

e B nedatHoi (hopMe WK JIEKTPOHHOU PopMe ¢ YBETUUYEHHBIM HIPUPTOM U
KOHTPACTHOCTBIO (17151 JIML] C HAPYIICHUSIMU CITyXa, PEUH, 3pEHHUSA);

® METOJOM YTEHHUs aCCUCTEHTOM 3aJlaHus BCIyX (VIS JIML[ C HAPYIICHHUSIMHU
3peHus).
CryzneHTam ¢ MHBaJIMIHOCTBIO YBEJIMYMBACTCA BPEMsI HA MOATOTOBKY OTBETOB
Ha KOHTPOJIbHBIE BONPOCHL. J[JI1 TAKUX CTYAEHTOB IIPELyCMaTPUBAETCS TOCTYIHAs
¢dbopMa npenocTaBieHUs] OTBETOB Ha 3a/1aHHUs, @ UMEHHO:

® [IMCBMEHHO Ha Oymare wjin HaOOPOM OTBETOB Ha KOMIbIOTEpE (IJIs JIMI] C
HapYLIEHUSIMU CITyXa, peun);

® BHIOOPOM OTBETAa W3 BO3MOXXHBIX BAapUAHTOB C HCIIOJIB30BAHUEM YCIYT
ACCUCTEHTA (7151 JINII C HAPYIIEHUSMH OMTOPHO-IABUTATEIILHOTO alllapara);

® YCTHO (IS JHUIl C HapYUICHUSMU 3pPEHUS, OMOPHO-ABUTATEIILHOTO
amnrapara).
[Ipn HeoOxomuMoCTH Il OOYy4YaIOIIMUXCS C HMHBAIMIHOCTBIO TMpOIEAypa

OLICHHUBAHU:A PE3YJILTATOB 06y‘leHI/I$I MOKCET IMTPOBOJAUTLECA B HECKOJIBKO OTAIlOB.
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