®duHaHcoBbIe
PbIHKU U UHCTUTYTDI

Marucrepckas nporpamma
20 Mry

MepeKkuHa EneHa, MapKkuHa BepoHuKa
Ynpaenarowuli coeem rnpo2pammel

[leHb OTKPbITbIX ABEper MarucTpaTypbl



®dPuHaHcoBble
PbIHKU Y UHCTUTYTbI

Marucrepckas nporpaMmMa
20 Mry
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50% yyalmxca TpyaoyCcTpamBatoTcA Ha
nepBom rogy oby4yeHus
32% 3aHUMaAIOT pyKoBogALLMeE NO3MLMKN

TpyAoycTpoucTso

e 3aHATMA NpoxoaAT No ByaHAM C
19:00 no 22:00 n no cy66oTtam

MNMpakTuka 3HaHUA

50% npenopgasaTeneu -
npeacTaBUTE/IN KOMMNAHUN
MaCTep-KNaccCbl C TONOBbIMM
npeacTaBUTENIAMU OTPACU
KEMC-4eMMNMOHATbI, XaKaTOHbI
Hay4YHble KOHPEPEHLUUN N KPYTNble
CTONbI

3 HePUKCUPOBAHHbDIX TPEKa:

*  @OUHAHCOBbLIN PUCK-MEHEAXMEHT
(FRM)

* YnpasneHue 61arococTosHMEM

* KonnyectBeHHble PUHAHCHI



®uHaHcoBble
PbIHKU Y UHCTUTYTbI

Marucrepckas nporpamma
P MIry

Kniouesble pabotogatenm

BKICl&

Anbca-bank FA3MIPOMBAHK BY5
L sesigeen FIEH

vy CBEP =RTB

TpyaoycTpoucTso

O6nactu Kapbepbl
e dMHaHCOBbIN PUCK-MEHEOXKMEHT

* AHannTuKa B baHKe

* Ka3Hauencrtso B baHKe

e Crpateruna baHkKa

* PerynnpoBaHue u Haa3op

* NIHBECTUUMU U TPENANHT

* YnpasaeHue HeaBUKMMOCTbIO

* YnpaBneHne akTMBaMu CTPaxoBblIX
KOMMNAHMN U NEHCUOHHbIX POHA0B



®PuHaHcoBble
PbIHKU U UHCTUTYTbI

Marucrepckas nporpamma
3P Mry

Llenb:

* MoaroToBKa K paboTe B 6aHKOBCKUX rpynnax,
baHke Poccumn, UHAHCOBbLIX OTAENAX
Kopnopauumn

KnioueBou pokyc obyueHus:

e PNHAHCOBbLIN PUCK-MEHEAXMEHT BAHKOB,
Kopnopauum

PykoBoaurtenb:

* AsTyxoBa E.J., K.3.H., uneH Ynpasnatowero
COBETa, K.3.H., AouUeHT Kadeapbl PUHAHCOB U
KpeauTa

TpeK « PUHAHCOBbLIN PUCK-MEHEAMEHT»

Kypcbil:

PerynnpoBaHue 6aHKOBCKOM cucTembl Poccum

Pa3BuTne GUHAHCOBbLIX PbIHKOB B YCAOBUAX
CaHKUNI

BaHKKM 1 BaHKOBCKME onepaLunm
[MpoekTHOe PUHAHCMPOBaAHME

CTpaTermua 6aHKOBCKOWM rpynnbl
YnpaBneHne MHBECTULIMOHHbIMW PUCKaMM

YnpaBseHne aktuBamm u naccmsamm (ALM)
KOMMep4yeckmnx baHKoB

CoBpemeHHble GUHAHCOBbIE NPOAYKTbI U
TEXHONOrnMU



®uHaHcoBble
PbIHKU U UHCTUTYTDI

MarucTtepckas nporpamMma T
30 Mry .

Mporpamma oby4yeHua NocTpoeHa
Ha MeXXAyHapoaHOM cepTuduKaTe
Financial risk manager (FRM) u
6an3Ka K cepTuPuKaTy
Professional risk manager (PRM)

3aHATMA BeAyT B TOM 4ucnae
npenoaaBaTenn-nNPaKkTUKM C
COOTBETCTBYHOLLNMMU
cepTnduKkaTtamu

Hawa KomaHaa — eAMHCTBEHHbIE
dunHanucTbl u3 PP, B otbopoyHom
3Tane obownm PO

PRMIA Risk Management Challenge
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®PuHaHcoBble
PbIHKU U UHCTUTYTbI

Marucrepckas nporpamma
3P Mry

Llenb:

* [oarotoBKa K paboTte B 06/1aCTV NpaiCcUHra
[epPUBaTMBOB N OLLEHKM PUCKA

KnioueBou poKyc obyueHus:
* OcBoeHune nHctpymeHntapua: R, SQL, Python, PowerBl

* OcBOEHME MaTeMaTUYECKUX MOAENEeN OLLEHKM
CTOMMOCTN GUHAHCOBbLIX NHCTPYMEHTOB

* OcBOoeHMe maTeMaTUYECKUX Mo,u,eneﬁ OUEHKH
PbIHOYHbLIX U KPeAUTHbIX PUCKOB

PykoBoaurtenb:

* [onuupbiH A.1O., PyKoBoguTenb HanpasseHUA
NPOrHO3MPOBAHUA N AHANIUTUKM YNpaBieHNA aHaAn3a
PUCKOB XOyM KpeauT sHA PuHaHC BaHKa

Tpek «KonunyecrseHHble PUHAHCHI»

Kypcbil:

SQL ans pMHaAHCOBbLIX PbIHKOB

Python ana pMHaAHCOBbIX PbIHKOB

AHanun3 gaHHbIX Ha PUHAHCOBbIX PbIHKAX

TexHonorum aHanmsa pUHaHCOBbIX AaHHbIX (Power Bl)
MopTdenbHble TEOPUU U YNIPaBAEHMNE aKTUBAMMU
TexHnyecknim aHanm3 GUHAHCOBBIX PbIHKOB
®PUHaHCOBblE MHHOBALUN U 4EPUBATMBDI

KonnyecrteseHHble (I)I/I HaAHCbI



g).::.f: f,,of,,'.’,'cemwm Tpek «YnpasneHue 6narococtoaHnem»

Marucrepckas nporpamma
3P Mry

Llenb: Kypcbil:

* [loaroToBKa K paboTe B ynpaBaeHMN aKTMBAMMU, * TeopwuA pMCKa M ynpaB/ieHME PUCKAMU
CTPAXOBbIX M NEPECTPAXOBOYHbIX KOMMNAHUAX, . OUHAHCOBOE NDABO
NeHCNOHHbIX GOHAAX U private banking P

o * AKTyapHaAa maTemaTuKa
KnioueBou pokyc obyueHus:

e JlInyHoe dMHAHCOBOE NNaHMPOBAHUE
* JInuHOe dPUHAHCOBOE NNAHMPOBAHUE
* CTpaxoBaHWe 3KCMOPTHbIX KPegnTos

PyKkosoautenb: * YacTHoe 6aHKOBCKOe 06C/yKMBaHME

* JYyeHWKd B.X,, K.3.H., AOUEHT Kadeapbl ynpaBaeHums
PUCKaMM U CTPaxXoBaHUA



®PuHaHcoBble
PbIHKU U UHCTUTYTbI

Marucrepckas nporpamma
3P Mry

PykoBogutenw.

* Camues [laBen AnekcaHApoOBUY, YNeH
HabntopgatenbHOro coBeta nporpammel,
reHepanbHbIM AMPEKTOP aHANNTUYECKOTO
areHTcTBa "'busHecpom", npeacepatens
komuteTa "OMOPbl POCCUUN" no ¢uHaHCOBbIM
PbIHKaM

* JlobaHoB A.A., K.3.H., FRM, uneH
HabntopatenbHOro coserta, YaeH npasaeHUA
poccumnckoro nogpasaeneHna PRMIA

HayuHbiit cemunHap

OTKpbITble macTep-Kaacchbl:

22 vitoHa OTKpbITaa nekuma «Kpax Silicon Valley Bank:
YPOKW ANA CTpaxoBaHMA BaHKOBCKMX BKNA40B U
NepcrneKTUBbI «TOKEHU3aUUn» BKNaaos», JlobaHoB A.A.

30 masa MacTtep-knacc «CTaHb y4aCTHUKOM KpeaUTHOro
Komuteta 6aHKa» CBEP (+1 TpyaoycTpoiicTBo)

23 maAa BcTpeya co cneunasnctamm KoOpnopaTuBHO-
MHBECTULMOHHOro busHeca CoBkombaHKa

15 mapTta Mactep-knacc «llocneacTBma CaHKUUN AN
3KOHOMUKMN», AmnTpunin Opexos, YNpaBASIOWNA ANPEKTOP
penTuHrosoro areHTctea HKP

7 mapTa MacTtep-Knacc «PbIHOK CTPaXxOBaHMA XU3HNY,
Buktop AybposuH, Mpe3naeHT Accoumnaumm
CtpaxoBunkos KnsHu (ACH) n ap.



MHaHCOBbI
g)bu-u(u cl:/loldHCeTMTyTbl Hay4Hble meponpuATuA

Marucrepckas nporpamma
3P Mry

Kpyrnbin cTon Ha KoOHdepeHuun

CekUma «DUHAHCOBbIE DbIHKUA U MHCTBYMEHTbI «JIOMOHOCOBCKME YTEeHMA» C y4aCcTnem Ton-
- oble Pb Py b MeHeaXMeHTa 6aHKOB M PENTUHIOBbIX areHTCTB
Ha KOHPpepeHunn «JToMoHOCOBY»

e DOPYM
«JJIOMOHOCOB»
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®uHaHcoBble

PbIHKW M UHCTUTYTbI NoctynneHue

Marucrepckas nporpamma
3P MIry

BCTYNUTE/IbHbLIE UCINbITAHUA

*  AHIMWNIACKUN A3bIK (3aueT/He3ayeT
UAN MEXAYHaPOAHbIN cepTUdUKaT)
* 3JK3amMeH Nno cneumanbHOCTH

KO/IMYMECTBO MECT

e 18 6oaKeTHbIX ANns rpaxkaaH PO u
NPUPABHEHHbIX K HUM

e 20 ans obyyeHna no gorosopy

* 2 ANA MHOCTPAHHbIX rpaXaaH

YHUBEPCUALA 3AAAHUA NPOLWINbIX NET

* [lporpamma BCTYyNUTENbHOIO
MCNbITAHUA NO CNeunansbHOCTH

 MeTogunuyeckoe nocobume ansa
NOCTYNaoLWmX

* Tectnl

* o «KonnyectBeHHbIM PMHAHCAM»
* [lo «®rMHAHCOBOMY PUCK-
MEHEeOXMEHTY»

10



®uHaHcoBble

PBIHKWA U UHCTUTYTbI CTpyKTypa 3K3ameHa

Marucrepckas nporpamma
3P MIry

- |

TecTtbl o6wen yactn (20 TectoB No 2 6anna): 4 BapmnaHTa oTBETa, 1 NPaBUNbHbIN
TecTbl cneunanbHOM YacTu + TecTbl B popme 3aaau (utoro 60 6annos ): 4 BapmaHTa 0TBETa, 1 NPaBUIbHbIN

MNpoaonKNTenbHOCTb 3K3ameHa — 2 yaca

Jlutepartypa:

bep3oH H.U. PbIHOK UeHHbIx bymar. — M.: KOpawur, 2023.

Bep3oH H.U. (noa pea.) PuHaHcbl. — M.: OpanT, 2023.

[exuncos [1.B., Kothobosckui M.b. AKTyapHble pacyeTbl B CTPaxoBaHUM Kun3Hu. M., MTY, 2013.
NaspywwuH O.U. (nog pen.), BposkuHa H.E., Banenuesa H.U. bBaHKkoBcKoe aeno. M., KHoPyc, 2023 .

Xann 0. K. OnunoHbl, pbtovepchbl U gpyrne nponssogHole PUHAHCOBbIE MHCTPYMEHTI. 8- oe nsganue. — M.:
Bunbamc, 2013.

YepHosa I.B. (nopg, pea.) CtpaxoBaHue u ynpasneHue puckamu. M., KOpanT, 2024.
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®uHaHcoBble
PbIHKMU U UHCTUTYTbI

Marucrepckas nporpamma
P MIry

Cnacnbo 3a BHMMaHue!
byaem paabl 0oTBETUTb Ha Bawin Bonpochl
https://t.me/+DeRIPt022LhhYzdi
finmarkets.econ@org.msu.ru
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