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O nporpamme

[T

* [porpamma ob6y4eHnA NOCTPOEeHa Ha
mexayHapoaHom ceptudmKkate Financial Risk
Manager (FRM) n 6aun3ka K ceptudukaty
Professional risk manager (PRM)

* B 2024 KomaHpaa CTyAeHTOB Bbil/1a B PUHAN
MmupoBoro yemnmoHata PRMIA Risk management
challenge, npeasaputensHo obonan B
perMoHasbHOM 3Tane komaHay PI3LU (B npownom
rogy - kKomaHay BLL?3)

* Bo/blIOe 3HaYeHUNe YAENAeTCA KOANYECTBEHHbIM ¥
PUHaHCaM M aHanU3y PUHAHCOBBIX AaHHbIX, KpalHe S
BOCTPebOBaHHbIX Ha PbIHKe TpyAa =i




Kypcbl nporpammbil

O6wue Kypcbl HanpaBieHUA Kypcbl nporpammbil

«®UHAHCbI U KpeauT» «®PUHaAHCOBbIE PbIHKMU U UHCTUTYTbIM

* Hay4HOo-nNpaKTUYeCKUin cemmnHap * durHaHcoBaA maTeMaThKa U
SKOHOMETpPUKA

* AHMUUCKUN A3bIK
o * OUHAHCOBbIN aHANN3 U yNpaBAEHUE
* Mexdarynbretckuii kypc (MOK) OUHAHCOBbLIMU MHCTUTYTaMM
* dunocoodpua

¢ * PUCK-MeHeaXMeHT (Ha aHrA. a3.)

* ®UHaHCOBasA OTYETHOCTb M ayAUT
yA * YnpaB/ieHMe onepaLoOHHbIMU PUCKaMU

* ®uHaHcoBble PbIHKN N UHCTUTYTbI d)VIHaHCOBbIX MHCTUTYTOB
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* 3MNUPUYECKUE U CTaTUCTUYECKME METOAbI B
duHaHcax

* JTUKa U I'IpOd)eCCVIOHaIIbeIe CTaHAapPThI

g
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Tpekun obyuyeHuns

®PUHAHCOBbIN PUCK-MEHEAXMEHT

Pabotogatenn: 6aHKoBCKMe rpynnbl, bBaHk Poccuun, duHaHCcoBbIE OTAENbl KOpHopaLUii
Coepbl paboTbl: PUHAHCOBBIN PUCK-MEHEOKMEHT, CTpaTernsa, aHaUTUKa,
perynMpoBaHue 1 Hagsop, PUHaAHCOBbIE TEXHONOTUU

> YnpasneHmne 6,1arococtosiHMem

Pa6OTOﬂ,aTEI'IVIZ 6pOKepbl, ynpasadaouwme KomnaHnK, Ctpaxosble KOMMNaHUn 1

NeHCUOHHble GOHAbI
Cdepbl paboTbl: ynpaBneHue aktnsamu, private banking

> KonnyectBeHHble PUHAHCDI

PaboTtopatenun: 6aHKoBCKMe rpynnbl, baHK Poccum
Cdepbl paboTbl: TPEUANHT, NPANCUHT AepPMBaTUBOB,
OLEHKa p1CKa PUHAHCOBBIX MHCTPYMEHTOB
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®MHAHCOBbIA PUCK-MEHEAKMEHT

PerynupoBaHue 6aHKOBCKOM cuctembl Poccum
Pa3suTrE GUHAHCOBLIX PbIHKOB B YC/I0BUAX CAHKL MM
BaHKM 1 BaHKOBCKME onepaumn

MpoeKkTHOE PMHAHCMPOBAHUE

CtpaTerna 6aHKOBCKOM rpynnbl

YnpaBneHne MHBECTULMOHHbIMWN PUCKaMMU
*k (V]

YnpaBneHue KpeguTHbIMU pUcKamu (*HoBbIN Kypc) A
* ~

YnpasneHne pbIHOYHbIMU PUCKaMK (*HOBbINM Kypc) PyKOBOAMTENb TPEKa

YnpasneHue aktuBamu 1 naccusamu (ALM) kKommepyecknx 6aHKoB AsTyxoBa E.3.
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CoBpemeHHble GpUHAHCOBbIE MPOAYKTbI U TEXHO/IOTUM




KonnyecreseHHble GUHAHCDI

PenAaumoHHble 6a3bl gaHHbIX (SQL) 4N GMHAHCOBLIX PbIHKOB (Ha aHr.
A3blKe)

TexHonorumn aHanmnsa ¢uHaHcoBbIX AaHHbIX (Power Bl, R, Vba)
Python ana ¢uHaHCOBbLIX pbIHKOB

AHanns gaHHbIX (MaWwmMHHOe obyyeHMe) Ha PUHAHCOBbLIX PbIHKaX (Ha
aHrn. a3blke)

TexHUYecKMin aHann3 GUHAHCOBbIX PbIHKOB

®rHaAHCOBbIE MHHOBALWM U AepuMBaTMBbI (Ha aHI/. A3blKe) PykoBogutenb Tpeka
fonnybiH A.HO.
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KonnyectBeHHble GUHAHCbI (Ha aHM. A3blKe)
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YnpasneHue 6narococtoasHmem

LleHHble Bymaru ¢ pUKCMpoBaHHbIM AOX0A0M (HOBbIM KypC)
MopTdenbHble TEOPUM U YIPaBAEHNE aKTMBAMU (Ha aHIN. A3blKe)
®urHaHcoBOE NpaBo

JInyHoe PpuHaHcoBOE NAAHMPOBAHKNE

CTpaxoBaHUE }KU3HU U NEeHCUM

YacTHoe 6baHKoBCKoe 06cny»KMBaHMe (Ha aHm. s3bike)
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PykoBogutenb Tpeka y
34yeHunks B.X. /
%



[lpenopaBatenu

* JlobaHoB A.A., K.3.H., Y/1IEH NPaBAEHNA POCCUNCKOTo
nogpasgenenna PRMIA, paHee - aupekTtop [enaptameHTa
6aHKOBCKOro peryanpoBaHua baHka Poccumn

e [OybuHuH C.K., A.3.H., npodeccop, Y41eH HabaogaTeIbHOro CoBeTa
rpynnol BTB

* Baibakos B.U., FRM, Senior ALM model developer, 6aHka ING

* Camues I1.A., npegcenartenb komuteta «OMOPbI Poccnm no
GUMHAHCOBBLIM PbIHKAM» , AMPEKTOP aHA/IMTUYECKOTO LEeHTPa
«busHecpom»

* MwupowHunyeHko A.B., nepBbiii 3amecTtutens npeaceaatens, B36.PO

* MuwwuH E.N., ICNONHUTENbHbIW ANPEKTOP - HAYabHUK OTAENA
yrnpaBAeHUs NPOLEHTHbIM puckom, KasHaveicteo, Coep

* Tapacos [].B., ynpaBnawoLwmnii NnapTHEP MHBECTULIMOHHOW rpynnbl K5

* ¥ apyrve Begylwime npeacrtaButTenn GUHaAHCOBbLIX KOMMNAHUM
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W
prAOyCTpO M CTBO TpyAOYyCTPOUCTBO BbiNYCKHMKOB 2024
* 45% cTyaeHTOB TPYAOYCTPOUIUCH BO bani Foccnn ﬂHﬂe KC

Bpems y4yebbl Ha NepBOM Kypce

* 32% BbILWAM CPA3y Ha pyKOBOAALLME = BThH

no3un L||M M, cornacHo ,ﬂ,a HHbIM One Solution Trading Company

exerogHoro MOHUTOPWHIa Py
BbINMYCKHUKOB m ‘/} CEEP




Meponpuarua
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B nporpamme oby4yeHMA — OTKPbITbIE MacTep-
KNaccbl C TONOBbIMU NPEACTaBUTENAMMN OTPACN,
Kenc-4eMnunoHaTbl, Hay4yHble KOHbepeHUMn n
KpYyr/ible CTO/bI




Konnyecrso mecTt

17 20 2

BlogKeTHbIX MecT Ana MecT no aorosopy MecT ANA MHOCTPAHHbIX
rpaxkgaH P® n npupaBHEHHbIX rpaXkaaH
K HUM

* KonnMyectBo MecT Mo A0roBopy MOMKET bbiTb
yBenunyeHo peweHnem LMK
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)




YHuBepcuaabl

KonunyecrseHHble
PUHAHCBI

PeweHne 3apay

®UHaHCOBbIN PUCK-
MeHea}KMeHT

Kewic

CrpaxoBaHue

Keic

3a04HbI 0TOOPOYHDIN 3Tan ¢ 1 peBpana no 31
MapTa

OuYHbI 3aKNHOUYUTENbHbBIN 3TaN: anpesnb

3aaHNA COCTaBNAKOTCA B CTporom coorBeTcTtBunmn
C I'IpOFpaMMOﬁ BCTYMNMUTENIbHbIX

B KIOPU BXOAAT Y1EeEHbI KOMUCCUN
BCTYMNMUTENIbHbIX NCMbITAaHUM U Beayuue
9KCMNepThbl, NnpeacTtaBuUTeNU pa60Top,aTenel‘/'|

MOoHO y4acTBOBaTb BO BCEX TPEX
YHunBepcmagax



BctynutenbHble UCNbITaHUA

v AHIJIMMCKUM A3bIK:

3aL|eT/He3aqu UIn mexayHapogHbln CepTVId)VIKaT) lpotpammat00S

v/ 3K3ameH no cneunaibHOCTU:

TecTbl B popme TeEOpPETUYECKMX BONPOCOB U 3343y
B CTPOrOM COOTBETCTBUM C MPOrpammol
BCTYNMUTENbHbIX



https://www.econ.msu.ru/sys/raw.php?o=113857&p=attachment

PykoBoACTBO nporpammbl

YneHbl Ynpasnaiouiero coserta

ABTyxoBa E.3., K.3.H., AoUEHT Kadpeapbl PUHAHCOB U
KpeguTa

MepekuHa E.B., K.3.H., AoueHT Kadeapbl GMHAHCOB
N KpeauTa

34yeHunKs B.X., K.3.H., 4OUEHT Kadeapbl ynpaB/ieHUa
PUCKaMK M CTPAxOBaHUA

fonrvubiH  A.lO., pyKoBoguTenb  HanpaBAeHUA
NPOrHO3MPOBAHMA U  AHA/IMTUKM  yNpaBaAeHUe
aHanmsa puckos 000 «Xoym Kpegut sHa PuHaAHC
baHKa»

MapkuHa B.C., KoopgmHaTop
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Ynenbl HabnopartenbHoro cosera

* JlobaHoB A.A., K.3.H., YNeH NpaBAEHUA POCCUNCKOro

nogpasgenenna PRMIA, paHee - aupeKkTop
[enaptameHTa 6aHKOBCKOro perynnpoBaHna baHka
Poccnun

banbakos B.U., FRM, Senior ALM model developer
6aHKa ING

Camues I.A., npegcenatenb komuteta «OMNMOPbI
Poccnmn no GUHAHCOBBLIM PbIHKaM» , AUPEKTOP
aHaINTUYECKOro LeHTpa «busHecpom»
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KOHTaKTbI
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https://www.econ.msu.ru/students/mag/curricula/fc/fmi/ l

finmarkets.econ@org.msu.ru

Yo

https://vk.com/finmarkets_econ_msu
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https://t.me/finmarkets_econ_msu
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