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1. O0mue cBeAeHHs O TUCHIUTIINHE (MOTyIIe).

Lenpto ocBoeHNS yaeOHON TUCIUILIHHEI ABIAETCS (OPMUPOBAHNE Y CTYJEHTOB CHCTEMHOTO NIPEICTABICHUS O
COBPEMEHHBIX METO/aX aHAJIN3a (PUHAHCOBBIX PUCKOB B JICSTEIBHOCTH XO3SHCTBYIOMINX CYOBEKTOB, a TAKXKE
pa3BUTHE NPAKTUIECKUX HABBIKOB B JAHHOH 00IaCTH.

2. [Inanupyemsble pe3yiabTaThl 00yYEHUS MO AUCHUILIMHE (MOIYIIIO).

Ilepeuens hopMUPYEMBIX pe3yIbTaTOB OCBOCHHUS 00pa30BaTENBHON MPOTPaMMEI (KOMIIETCHIINH) B PE3yJIbTaTe
00y4YeHHS 10 UCIUTUTHHE (MOIYITIO):

ITK-1 - CnocobeH paccunThIBaTh, aHATM3UPOBATh U HHTEPIIPETHPOBATh HHPOPMALHIO, HEOOXOIUMYIO IS
BBIBJICHUSI TEHICHIMH B ()YHKIMOHHPOBAHHUHU U Pa3BUTHH (PHHAHCOBOTO CEKTOPA M XO3AHCTBYIOIINX CYOBEKTOB
IIK-2 - Cnoco6eH HaXOAUTh pemIeHus MPopeCCHOHATBHBIX 3aa4 B MEHIIOMNXCS (PHHAHCOBO-3KOHOMHYECKUX
YCIIOBHSAX

OOyueHue 1Mo AUCIUIUIMHE (MOJIYITIO) MPEIOoJIaraeT, YyTo [0 ero pe3yiabTaTaM o0ydaromuiics Oyaer:

3HaTh: MeTObI cOOpa MHPOPMAIMHU; COBPEMEHHOE COCTOSIHUE U TEHJICHIIMHN Pa3BUTHUSI MUPOBOTO U POCCHHCKOTO
PBIHKA, BIUSIONIME Ha (PMHAHCOBBIE PELICHHS.

YMeTh: 5KOHOMHYECKH ITPAaBUIILHO (OpMYIIHPOBATh MOCTAHOBKY 3a/1a4 M KOHKPETHO (hOpPMaJIM30BaTh B BUJIE
COOTBETCTBYIOIIEH SKOHOMHKO-YTIPABICHUECKOH MOJICIIM Ha OCHOBE ITOJIOKEHUH TEOPUHN YIIPABICHUS
(PMHAHCOBBIMH PUCKAMH; aHATM3UPOBATh HH(YOPMALIMOHHBIE U CTATUCTUYECKHE MAaTepHUAJIbI 10 OLICHKE BIMSHHS Ha
XO3SIICTBEHHBIE PE3YJIBTATHI ACATCIBHOCTH MPEANPUATHS (PHHAHCOBBIX PUCKOB, UCIIOJIB3YsI COBPEMEHHBIE METO/IBI U
MOKA3aTeIH TAKOH OLICHKH.

BiiageTs: HaBbIKAMU OIICHKH M IPOTHO3MPOBAHMS (PHHAHCOBBIX PHUCKOB.

3. O6beM AUCHUIITUHBL (MOTYIs).

3.1. Obmas Tpy10€MKOCTh TUCIUTUTAHBI (MOTYJIs).

OO0mast TPyAOSeMKOCTh TUCIIHIDIMHEL (MOIYIIA) COCTAaBIACT 3 3aueTHHIX enuHUI (108 akamemudeckux gaca(oB).
3.2. O6beM TucHUIITHBI (MOyIsl) B (hopMe KOHTAKTHON paboThl 00yJaromuxcs ¢

NeAarorndyecKuMu paboTHUKAMHU U (MJIK) JTMLAMU, IPUBJIEKAEMbIMU K peau3alun
00pa3oBaTeNbHONM MPOrpaMMbl HAa MHBIX YCIOBUSX, IPU MPOBEIEHUH YUE€OHBIX 3aHATHIMA:

Konunuectso
4acoB
Tun yueOHBIX 3aHATUN Bcero geMeCTp
KonrtakTHas paboTa rpu NpoBeI€HUHN YU€OHBIX 3aHATHI (BCEro): 32 32
B ToM uucie:
3aHATHSA JIEKIIUOHHOTO TUIA 16 16
3aHATHSI CEMUHAPCKOTO TUIIA 16 16

3.3. O6beM TUCHUITHHBI (MOYJIs1) B (hOpME CaMOCTOSITEIBHON pabOThl 00YYaIOLINXCS, a TAKKe
B (popmMe KOHTaKTHON pabOTHI 00YJAIOIIMXCS C MEeJArOTHISCKUMH PAOOTHUKAMU U (WITH )
JIMIIaMU, TIPUBJIEKAEMBIMU K pealin3allii 00pa30oBaTeIbHOM MPOrpaMMbl Ha MHBIX YCIOBHSX, IPH
MIPOBEICHUH MTPOMEKYTOYHOH aTTECTAIIMH COCTABISIET 76 akaleMHUUecKuX daca (OB).

3.4. Ilpu o0y4eHnHU MO UHIUBUAYATEHOMY YU€OHOMY IUIaHy, B TOM YHCIIE IPU YCKOPEHHOM
0o0y4eHnHn, 00beM TUCHUILINHBI (MOYJIsI) MOKET OBITh pean30BaH MOJHOCTHIO B hopMe
CaMOCTOSITENIbHON PabOoThl 00yUaroIMUXCsl, a TAKXKe B JOpME KOHTAKTHOM paboThl 00yUYaIOIMUXCst
C TMelaroru4eckuMH paboTHUKAMU U (UJIH) JIUIaMH, TPUBJIEKAEMbIMU K peau3alun




00pa3oBaTeNbHON MPOTPaMMBbI HAa HHBIX YCIOBUSX, IPU MPOBEIECHUH MTPOMEKYTOUHOM
aTTeCTalUu.

4. CopeprkaHue TUCIUTIIMHBI (MOIYJIs).

4.1. 3aHaTusa TEKIIMOHHOTO THUIIA.

Jlekuun
Ne .
/i TemaTHKa JICKIIMOHHBIX 3aHATHI / KpaTKoe colepKaHHe
1 CymHoCTb, Cofiep)KaHue U BUbI (PMHAHCOBBIX PHCKOB.
2 @DrHAHCOBBIN PUCK-MEHEIKMEHT KaK OJMH M3 JJIEMEHTOB 00€CIIeYeHNUs HE-00X0ANMOT0 YPOBHS 3KOHO-
MHUECKOI 0€30I1aCHOCTH X0-3HCTBYIOLIETO CYOBEKTA.
3 IIpakTudeckuil ONBIT ypaBICHUS.

4.2. 3aHATUSA CEMUHAPCKOIO THIIA.

IIpakTueckue 3aHsATUS

Ne .
i TemaTHka IPaKTUIECKUX 3aHATHH/KPATKOE COAEPKAHUE
1 CymHOCTb, COfiepIKaHne U BUbl (PUHAHCOBBIX PUCKOB.
2 @DuHAHCOBBIN PUCK-MEHEIKMEHT KaK OJMH M3 JJIEMEHTOB 00eCIedeHHUs He-00X0ANMMOT0 YPOBHS 3KOHO-
MHUYECKOI 0€30IIacHOCTH X0-3HCTBYIONIETO CYOBEKTA.
3 [IpakTudeckuil onbIT yrpaBiaeHUs

CamocrosTenbHas pa60Ta O6y‘IaIOH_II/IXC$I.

Ne
i Bun camocrosTenpHOI paboThl
1 IToaroroBka K MPaKTUYECKUM 3aHITHSIM
2 Paborta ¢ JIeKI[HOHHBIM MaTepHaIOM
3 Pabota c nuteparypoii
4 BrimonHeHne KypcoBoit paboTh

BrimonHeHne KypcoBoit paboTHI.

IToaroroBka Kk NpOMEKYTOYHOU aTTECTALIUU.

[ToaroroBka K TeKyIieMy KOHTPOJIO.

4.4. IlpuMepHbIil IEPEYEHD TEM
[TpumepHBIH TIepedeHb TeM KypCOBBIX padoT

. DBOJIIOLMS B3IJIAZIOB Ha KATETOPUIO «PHCK)»

. Bb100Op MHBECTUIIMOHHOTO TOPTQEJIsi B YCIOBHUSAX HEOIPEIEICHHOCTH U PHCKa
. [Ipeanoceuiky 1 (HakToOpsbl, MPEIIIECTBYIONINE HACTYIIJICHUIO PUCKOBBIX CUTYAIUH
. CyniHocTh 1 copepxaHue (MHaHCOBOTO PUCK — MEHEKMEHTA

. AHanmu3 ¥ OIeHKa yPOBHS (PMHAHCOBOTO PUCKA

. MeTozpl yKJIIOHEHHS OT PUCKa M €r0 KOMIICHCAIIUU

. Merozp! ynpasieHust UHaHCOBBIM PHCKOM

. Kimaccnguxanns prckos

9. Meroa cratuctiyeckux ucnsitanuii (Monte — Carlo simulation)

10. XemxupoBaHue PUCKOB

11. YnpaBnenue KpeqUTHBIM PHCKOM B JIESTEIbHOCTH OaHKOB

12. Kputepuii o’)xugaeMoil MOJIE3HOCTH

13. DTamsl ynpaBieHHsS PUCKOM
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14. AyTCOpCHHT yIpaBIIEHUSI PUCKOM

15. O6mas xapakTepucTrka HHOOPMAIMK, HEOOXOAMMOM JIJISl YIIPaBICHHS PUCKOM

16. IIpuanHbl, HaKTOPBI M CUMIITOMBI KPU3HCHOTO Pa3BUTHS SKOHOMUKHI

17. InarHocTika 0aHKPOTCTBA MPEATIPUATHI

18. Kitaccuukanust aHTHKPU3UCHBIX CTPATeruid

19. Ctpaterus u TakTHKa (UHAHCOBOTO PHCK — MEHEDKMEHTA

20. PeIHOYHBIN PUCK: CYIIHOCTH U MOPSJIOK pacyera pa3Mepa ppIHOYHOTO PUCKAa KOMMepYe-CKUMHU
OaHKaMu.

21. BairoTHBIH PUCK KaK COCTaBHAs YaCTh PHIHOYHBIX PUCKOB. BBl BaFOTHBIX PUCKOB.
22. [IpoueHTHBII PUCK: CYIIHOCTD U METO/IbI YIPABICHHSI.

23. OnepaMOHHbIE PUCKH KOMMEPYECKOro OaHKa.

24. MeTtopl OLIEHKH OaHKOBCKHX PHCKOB.

25. ®opMHpPOBAaHHUE CHCTEMBI YIIPABJICHHUSI PUCKAMHU B KOMMEPYIECKOM OaHKe

5. HepequL HSﬂaHHﬁ, KOTOPBIC pPCKOMEHAYETCA UCIIOJIB30BATh ITPU OCBOCHHUU AU CIHUILIINHBI

(Mojtynis).
11\/?1 bubnmorpaduueckoe onncanue Mecro nocrymna
1 | Pa3paboTka cuctemsl yrpasieHus puckamu 1 kanuraioMm (BIIOAK): HTB MUUT, 9BC [Opaiit URL:
Y4eOHHK U IpaKkTHKyM Jutst By30B A.JL. Jlyrus (¥ ap.); mox Hay4HO# https://urait.ru/viewer/razrabotka-
penakuueit A Jl. dyruna, I.1. [lenukaca. — Mocksa: M3natenscTBo sistemy-upravleniya-riskami-i-
Opaiir , 2021 kapitalom-vpodk-471031
2 | Puck-menemkmenT: yueOnuk. B. H. Bsatkun, B. A. T'am3a, ®. B. 3BC IOpaiir [caiit]. — URL:
MaeBckuil. — 2-e n3z., nepepad. u gon. — Mocksa: V3garenscTBo https://urait.ru/bcode/469020
IOpaiir. , 2021

6. [lepeuenn coBpeMeHHBIX MPOGECCHOHATBHBIX 0a3 JAaHHBIX U WH(OPMALIMOHHBIX CIIPABOYHBIX

CUCTEM, KOTOPBIC MOT'YT MCITI0JIb30BATHCA IIPKU OCBOCHUU AW CIHUIIIIMHBI (MOI[y.H?I).
1 Hayuno-texaudeckast 6udamoreka PYT (MUIT): http://library.miit.ru
2 OnextpoHHas 6ubmuoTeuyHas cucrema «lOpaiity, JocTyn 1u1s cTyaeHToB 1 npenonasareneit PYT(MUUT):
https://www.urait.ru
®denepanbHas ciryk0a TOCYIapCTBEHHONW CTATUCTHKH: https://www.gks.ru
OdunmanpHEIA caiit MexxayHapoHoro BamoTHOro ¢oHaa: https://www.imf.org/
OdunmaneHeni caitt banka Poccun: https://www.cbr.ru/
®unaHcoBbI opTan «DuHam.py»: https://www.finam.ru/
OnexrponHas 6ubnuoreka UD®D: http://miit-ief.ru/student/methodical_literature/
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7. IlepeyeHb IMLIEH3MOHHOTO U CBOOOAHO PaCIpOCTPAHIEMOr0 IPOrPaMMHOI0 0OecTieueH sl, B
TOM YHCJI€ OT€YECTBEHHOTO IPOM3BO/ICTBA, HEOOXOAUMOTO Il OCBOCHUS JUCLUIUINHBI
(Mofyist).

1 OducHsrii makeT npuioxennid Microsoft Office
8. Onucanne MaTepHaHBHO'TCXHI/I“ICCKOP’I 633]:1, HCO6XO)IPIMOI>1 IJI1 OCYIICCTBIICHU A
00pa3zoBaTeNbHOrO MpoIlecca Mo JUCHUTITHHE (MOIYIIIO).

1 Jnst mpoBeieHus JIEKIMOHHBIX 3aHATHIH HE00X0IMMa ayAUTOPHs ¢ MyJIbTHMEINa anmaparypoi. s
MIPOBEACHUS MIPAKTHYECKHUX 3aHATHH TpeOyeTcss ayAUTOpHs, OCHAIIEHHAs! MyJIbTUMeIua anmnaparypoit u ITK
€ HEOOXOIMMBIM ITPOrPaMMHBIM 00ECTIEYCHHEM U MOIKII0UYEHHEM K CETH HHTEPHET.

9. ®opma NpoMeKyTOUHON aTTECTALIUN:
KypcoBas pabota B 9 cemectpe

Dk3aMmeH B 9 cemectpe

10. OueHo4HbBIE MaTEpHAIIBI.



OreHOYHBIE MaTepHabl, IPAMEHSEMBIC TIPH MTPOBEACHUH TPOMEKYTOTHOH aTTECTAINH, pa3padaThIBaOTCS B
COOTBETCTBHUH C JIOKAITLHBIM HOpMaTHBHBIM akToM PYT (MUUT).

1. Onenounsie cpeacrsa Puck-menemxment.docx
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