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O nporpamme

* [porpamma obyyeHUA NOCTPOEHA Ha
MmexayHapogHom ceptudmkarte Financial Risk
Manager (FRM) n 61u13Ka Kk cepTudumkaty
Professional risk manager (PRM)

* B 2024 KomaHAa CTYAEHTOB BbiWw/ia B puHan
MunpoBoro yemnuoHata PRMIA Risk management
challenge, npegBaputenbHo obonas B
pernoHanbHoM 3Tane KomaHay P3LL (B npowaom
rogy - KomaHay BLLD)

* bonblwoe 3HauYeHne yaenaeTca KoAMYeCcTBEHHbIM
dunHaHCcaM 1 aHaNn3y PUHAHCOBbLIX AAHHbIX, KpalHe
BOCTpebOBaHHbIX HA PbIHKE TPyAa



Kypcbl nporpammbi

O6wme Kypcbl HaNpaBaeHUa

«PUHAHCDbI N KpeauT»

Hay4yHOo-npaKTUYeCcKui cemmnHap
AHIMUCKNI A3bIK
MexdakynbteTckni kypc (MOK)
®dunocodus

®urHaHCOBaAsA OTYETHOCTb M AyaAUT
®rHAHCOBbIE PbIHKU U UHCTUTYTbI

3MI'IMpW-IeCKMe MU CTaTUCTUYECKUE
MEeTOoAbl B (I)I/IHchaX

3TnKa n npodeccmoHabHbie
CTaHOapPTb!
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Kypcbl nporpammbl
«®UHAHCOBbIE PbIHKU U UHCTUTYTbIN

e  ®uHaHCOBaA MaTeMaTMKa K 9KOHOMETPUKa

*  (OWHAHCOBbIN aHaNM3 U ypaBaAeHUe
$GUHAHCOBbIMU UHCTUTYTaMM

*  PUCK-MeHeaXMeHT (Ha aHr. A3.)

* YnpaBnieHve onepaLMoHHbIMU PUCKAMM
(OUHAHCOBbIX MHCTUTYTOB
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Tpeku obyuyeHusn

®PUHaHCOBbIN PUCK-MEHEAXMEHT

PaboTtoaaTtenn: 6aHKoBCKMe rpynnbl, baHK Poccun, duHaHcoBbIe OTAENDI
Kopnopauum

Coepbl paboTbl: GMHAHCOBBIA PUCK-MEHEAXKMEHT, CTPATErMA, aHaNUTUKa,
peryanpoBaHue n Hagzop, PMHAHCOBbIE TEXHOOMNK

> YnpaBneHue 61arococtosiHMem

PaboTtoaaTtenn: 6poKepsbl, ynpaBastolme KOMNaHnKM, CTPaxoBble KOMNaHUKU U

NEHCMOHHbIe GOHAbI
Codepbl paboTbl: ynpaBneHue aktuBamu, private banking

> KonunyectBeHHble GUHAHCHI

PaboTtogaTtenun: 6aHKoBcKMe rpynnbl, BaHk Poccumn
Coepbl paboTbl: TPENAMHT, NPANCUHT A4EPUBATUBOB,
OLLeHKa pUCKA PUHAHCOBbLIX MHCTPYMEHTOB
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®nHaHCOBbLIN PUCK-MEHEeAXMEHT

PerynmpoBaHune 6aHKOBCKOM cuctembl Poccunm

Pa3BuTHE PUHAHCOBLIX PbIHKOB B YCI0BUAX CaHKLIUI A Y
[ )

BaHKKM 1 6aHKOBCKMeE onepaLmu

\

i} 3§ ,
YnpaBneHue KpeauTHbIMM puckamu (*HoBbIN Kypc) A

MpoekTHoe pUHAHCUpPOBaHME
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-

CtpaTerna 6aHKOBCKOW rpynnbl :

ynpaBneHme MHBECTULUMOHHbIMU PUCKaMU

* A4
YnpaBaeHue pbIHOYHbIMWU pUCKamm (*HOBbINM Kypc) PyKOBOAMTE b TPEKa

YnpasneHue aktmsamm n naccusamm (ALM) Kommepyeckmx 6aHKoB AsTyxosa E.D.
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COBpEMEHHbIe (I)MHaHCOBbIe NPOoAYKTbl U TEXHO/ 10K




KonnyecrBeHHble PUHAHCDI

PenaunoHHble 6a3bl AaHHbIX (SQL) Ana dUHAHCOBBIX PbIHKOB (Ha aHrA.
A3blKe)

TexHonornu aHanunsa puHaHcoBbIX AaHHbIX (Power BI, R, Vba)
Python ana pMHAHCOBbLIX PbIHKOB

AHanus aaHHbIX (MawmMHHOe 0byyeHne) Ha PUHAHCOBBIX PbIHKaX (Ha
aHrA. A3blKe)

TexHnYecKkmMn aHanm3 GUHAHCOBbIX PbIHKOB

®PurHaHCOBbIE MHHOBALUM U AepUBaTUBLI (Ha aHrA. A3bIKE) PykoBoauTtenb Tpeka
FonnubiH A.1O.

/1
@ MLGY L

KonunyectseHHble GUHAHCbI (Ha aHrA. A3bIKe)
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YnpaBneHue bnarococroaHnem

T

LleHHble Bymaru ¢ pUKCMPOBAHHbIM A0X040M (HOBbIM Kypc)
MopTdenbHbie TEOPUU M YNPaBIeHMEe aKTUBAMMU (Ha aHT/. A3bIKe)
®urHaHcoBOE NpaBo

JlnyHoe CI)VIHaHCOBOE naaHMpoBaHuUe

CTpaxoBaHMeE XKU3HU U NEHCUN

YacTtHoe 6aHKOBCKoE O6CI'Iy)-KMBaHl4€ (Ha aHrn. ﬂ3blK€) PykoBogutenb Tpeka
J4eHunK3 B.X.
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[NpenopaBsatenu

* JlobaHoB A.A,, K.3.H., YN€H NPaBJEHMA POCCUNCKOTO
noapasgeneHna PRMIA, paHee - gupektop enaptameHTa
H6aHKOBCKOro peryanpoBaHma baHka Poccum

* [ybuHuH C.K., A.3.H., npodeccop, YneH HabaogaTenbHOro coseta
rpynnbl BTH

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

* Camues N.A., npegcepatens Komuteta «OMNOPbI Poccnun no
OUHAHCOBbLIM PbIHKaM» , ANPEKTOP AaHAIUTUYECKOrO LEHTPaA
«busHeclpom»
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* MwupolHMYeHKo A.B., nepBbii 3amecTuTe b Npeaceaatens,
B23b.P®
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* MuwwuH E.N., "ICNONHUTENbHBIN AUPEKTOP - HAYaNbHUK OTAENa
ynpaBaeHus NPoLLeHTHbIM puckom, KasHavencteo, Cbep '

* Tapacos [1.B., ynpaBnawowmi napTHEP MHBECTULMOHHOM rpynnbl K5

3bIX KOMIMa

* NAOpyrMes ne npeiTaBMTenmj




T pyAOVCTp o ﬁ CTBO TpyaoycTponcTBo BbiNyCKHUKOB 2024

* 45% cTyAEeHTOB TPYA0YCTPOUINUCH BO @ baricFoccns ﬂHﬂeKC
Bpems y4yebbl Ha NepBOM Kypce

* 32% BblLLAM CpPa3y Ha pyKoBoAALLME = BTH

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

eKerogHoro MOHUTOPUHra o
BbIMYCKHWKOB m ‘/} CBEP




Meponpuarua

*““m OOPYM
«JIOMOHOCOB»
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B nporpamme oby4yeHUs — OTKPbITbIE MacTep-
KNaccbl C TONOBbIMM NPEACTABUTENAMM OTPAC/IM,
KeMc-4eMnMOoHaTbl, Hay4YHble KOHPEPEHLUN K
KpYyrable CTO/bI

Mpurnawaem Bac npucoegmnHutbcal

QoK £




KonanyectBo mect

17 20 2

BlogKeTHbIX MecT Ana MecT no gorosopy MecT ANA MHOCTPAHHDbIX
rpaxkaaH PO n npupaBHEHHbIX rpakaaH
K HUM

* Koinyectso MecT No A0roBopy MOXKeET bbiTb
yBesinyeHo peweHnem LMK
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YHUuBepcuaabl

KonnyecrBeHHble
dUHaHCbI

PeweHune 3aaau

dUHaHCOBbIN PUCK-
MeHeaKMeHT

Keiic

CrpaxoBaHue

Keiic

3a04HbI 0OTOOPOYHbIN 3Tan ¢ 1 ¢pesBpana no 31
MmapTa

OuHbII 3aKNOUYUTENbHbIV 3Tan: anpenb

3a4aHMA COCTABAAKOTCA B CTPOIrOM
COOTBETCTBUU C I'IpOI'paMMOﬁ BCTYNMUTENbHbIX

B »Klopu BXOAAT YNeHbI KOMUCCUU
BCTYNUTE/IbHbIX UCMbITAHUN U BeayLLne
3KCnepThbl, NpeacTasuTenm pabotoaarenei

Mo»HO y4yacTBOBaTb BO BCEX TpeX
YHuBepcuagax



BCTyn UtTe/ibHbié NCnbiTaHUA

v AHTIMACKUI A3bIK:

3aueT/He3auyeT UM MmexayHapoaHbii cepTudmKar) Tooroamaare

v/ 3K3aMeH No cnewuunanbHoCTH:

TecTbl B dOpMe TEOPETUYECKUX BONPOCOB W 33434
B CTPOrOM COOTBETCTBMUM C MPOrPaMMmMoii
BCTYNUTE/IbHbIX



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

PykoBoAacCTBO nporpammbi

YneHbl Ynpasnawowero coserta

ABTyxoBa E.3., K.3.H., AOUEHT Kadeapbl PUHAHCOB U
KpeauTa

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

JyeHuKs B.X., K.3.H., AOLUEHT Kadeapbl ynpaBaeHUs
PUCKaMM U CTPaxoBaHuMA

flonnybiH  AKO., pyKoBOAUTENb  HanNpaBAeHUA
NPOrHO3NPOBAHUA U  aHANIMTUKM  yNpaBaeHUe
aHanmsa puckoB 000 «Xoym Kpegut sHa PuHaAHC
BaHka»

MapkuHa B.C., KoopgmHaTop

g
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YneHol HabnwparenbHoro cosera

* JlobaHoB A.A., K.3.H., Y/1EH NPaBAeHNS POCCUNCKOro

noapasaeneHma PRMIA, paHee - anpeKTop
[enaptameHTa 6aHKOBCKOro perynamposaHua baHka
Poccuun

banbakos B.U., FRM, Senior ALM model developer
b6aHKa ING

Camumes I.A., npegcenatens komuteta «OMOPHI
Poccmn no pUHAHCOBBLIM PbIHKaM» , AUPEKTOP
aHa/IMTUYECKOro ueHTpa «busHecpom»
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KOHTaKTbI

®1 https://www.econ.msu.ru/students/mag/curricula/fc/fmi/

;E finmarkets.econ@org.msu.ru
N https://vk.com/finmarkets_econ_msu

<] https://t.me/finmarkets_econ_msu
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