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1. MOSICHAUTEJBbHAS 3ATIACKA 4
1.1. lleap ¥ 32702494 AUCHUILIAHBI

Henp AMCUMIUIMHBI COCTOMT B (OPMUPOBAHUU YIIIyOJEHHBIX 3HAHWM U HABBIKOB B

CHeLUANbHBIX BONIPOCAX PA3BUTHA U BHEIPEHUS (PMHAHCOBBIX HHHOBALUIA.
3agaum AMCUMIIMHBI:

® U3yYUTh OCHOBHBIC TEOPETUUCCKUE MOJICIH Pa3BUTHS (PMHAHCOBBIX MHHOBAIIHIA,
¢ [IO3HAKOMUTH C CYIICCTBYIOIIMMHU B MHpOBOﬁ IMPAKTUKEC TCHACHIIUSAMU B I/I3yqaeM0171
MpeAMETHON 00J1acTH;

e chopmHupoOBaTh MPAKTUICCKIE HABBIKA PAOOTHI C AHATUTUYSCKUMH MaTEepHATIaMHU;

1.2 IlepeyeHb IUVIAHMPYEMBIX Pe3yJbTATOB O0Y4YeHHUs] MO JMCHUIIMHE, COOTHECEHHBIX €
HHIMKATOPAMH JOCTUKEHHUS KOMIIeTeHIUH

I[I/ICI_II/IHJ'II/IHa «DuHaHCOBBIC MHHOBALIN HaIllpaBJICHA Ha (I)OpMI/IpOBaHI/Ie CJICOAYHOIIUX

KOMIIETCHINH:
HNuankaro
Komvmnerennus P
KOMIIeTeHIINH
(ko m (ko | PesynabTarhl 00y4eHust
HaMMeHOBaHMeE)
HAaMMEHOBaHHE)
IIK-1 Crocoben K-1.3 3HaTh.
aHaJIM3UPOBATH ' e OCHOBHBIC THIBI (DMHAHCOBBIX WHHOBAIMHA U
OcymecTBisieT
(hakTophI MOJI€NIM, OIMUCHIBAIOIIME MX I[OSBJIEHUE H
ITOMCK U aHaJIn3
CTOMMOCTHU . pa3BUTHE;
KOpHOpALH 1 IaHHBIX O BHEIIHEN . o y
opopat W BHYTpeHHei MPUHIUOE POPMUPOBAHUS CTPYKTYPUPOBAHHBIX
y cpelie Kopropauuu TIPOAYKTOB, .
OLCHUBATD e COBpEMCHHBIC TCHICHITMH B JAHHON O00JIACTH.
YMeTh:
IIK-2 - Ciocoben —
®  AHAJM3HUPOBATH U OICHUBATH MPOIYKTHI/TIPOEKTHI
aHAJM3UPOBATh, N o
OLEHUBATS 1 [1K-2.2 - Beibupaet (hMHAHCOBOI MHHOBAIIMOHHOM JIEATEIHLHOCTH,
MCETOAbI U ®  HCHOJL30BaTh 0a30BEIE q)HHaHCOBBIe MOJEIA IJIAd
pa3pabaTsiBaTh
METOIBI HHCTPYMCHTEI OIICHKH (HMHAHCOBBIX WHHOBAIMOHHBIX
TIpaBJICHUS .
yIpaBJIeHHUS] yHEKaMH B HPOAYITOB:
KOPIIOPaTUBHBIMU P AT
[ ]
pHCKaMH HaBLIKaMI/IU aHanm3a  BIMAHUS  (DMHAHCOBBIX
WHHOBAIlMY Ha QMHAHCOBBIC PHIHKH.

1.3 MecTO AUCHUIJIMHBI B CTPYKTYPe OCHOBHOI 00pa3oBaTe/IbHOM NPOrpaMMbl

HI/ICHI/IHHI/IHa «DUHAHCOBEIC HWHHOBallMKW» OTHOCUTCA K MUKITY HpOCbeCCI/IOHaJ'H)HI)IX

JUCHHUIIIIMH, HOCHUT HpHKHaHHOﬁ XapakTep. B cooTtBercTBUHM C yLIC6HBIM IIJIaHOM OHa BXOJHWT B




OJIOK BapUaTUBHBIX JUCLUIUIMH HanpaBneHI/Is[5<<3K0H0MHKa>> HaIlpaBJICHHOCTH
«KopnoparuBHble GUHAHCH».
st ocBOoeHUsT TUCHMIUTMHBI «DUHAHCOBBIE MHHOBALUK» HEOOXOIUMBI KOMIIETECHIUH,
c(OpMHUPOBAHHBIE B XO/€ U3YUEHHUS CIEIYIOUMX TUCHMILINH «DuHaHCOBas cpefa OU3HEeca»»,
«KopnoparuBasie ¢puHaHCHL. [IpoaBUHYTHINH YpOBEHB», «KOpPIOpaTUBHBINA PUCK-MEHEKMEHT.
B pesynbrate ocBOeHMsS AUCUUILUIMHBI «DUHAHCOBBIE WHHOBALUMU» (OPMHUPYIOTCS
KOMIIETEHIINM, HEOOXOAWMBbIE JUIA H3YYEHHUs CIeAyIoUMX JUcuMIUIMH  «DuHaHCOBas

6e3omacHOCTh upmMbD», «OLEHKa U YIIPaBICHUE CTOMMOCTBIO OH3HECa».



2. CTPYKTYPA JUCHHUIIVINHBI

CTpyKTypa IHCHUILIMHBI /151 04HO-3204HO (opMBbI 00yUeHUsT

Ob6mas Tpy10EMKOCTh AUCIUILTUHBI COCTaBsAeT 3 3.€., 114 4., B TOM uncie KOHTaKTHas

paboTa oOydJarImUXCs ¢ mpenoaaBaresieM 24 4., caMOCTOsTeNIbHAs padoTa o0yJaronmxcst 72 4.,

KOHTpOJIb — 18 4.

Buner yae6HON paboTh

(B yacax) Dopmr
KonTaktHas . = TEKyIIero
o " o g z KOHTPOJIS
Ne 3 = 4 = | R YCIIEBAEMOCTH,
. Pa3nen nUCUMIUITNHEL/ TEMBI = = % 5 - a = g Fé o s (1]0 Ma
! S|E|E |22 EE|g5|58 P o
= = = 3 8 = 22 £ & | TMPOMEKYTOYHOMH
= 3 %8 8 % 2 = S aTTECTaIuH (10
= = = 3 cemecmpam)
Tewma 1. [lonste CobecenoBanne
1 (hMHAHCOBBIX MHHOBAaWK 1 | 4 1 2 15 | Huckyccus
(haKTOpBI UX MOSBJICHHUS
2 Tema 2. CexpropuTH3anus 4 2 4 15 CobecenoBanue
(hMHAHCOBBIX aKTUBOB Huckyccus
Tewma 3. UHCTpYMEHTBI CobecenoBanue
3 YIIPaBJICHUS KPEIUTHBIM 4 2 4 15 | duckyccust
PHUCKOM
Tema 4. CobecenoBanue
4 CTpyKTypupOBaHHbIE 4 2 4 15 | Huckyccus
(hMHAHCOBBIC MPOTYKTHI
5 Tema 5. ®uHaHCOBBIC 4 1 2 12 CobecenoBanue
WHHOBAIIMK U TEXHOJIOTHH Hduckyccust
OTBeTH Ha
6 DK3aMeH 4 18 KOHTPOIILHRIC
BOTIPOCHI,
cobeceoBaHNEe
Hroro: 8 16 18 72




3. COAEPKAHUE JUCHUIIJIMHBI

Tema 1. [TonsiTue GUHAHCOBBIX MHHOBALUH U (DaKTOPBI MX TOSBICHHS

[lonstue ¢uuancoBbix uHHOBauMi. COOTHOIIEHHE MEXIYy (UHAHCOBBIMU HHHOBAIUSAMH U
(UHAHCOBBIM MHXHHUPUHIOM. MeTOoAbl M HMHCTPYMEHTHl (rHaHCOBBIX HHHOBauui. Cdepbl

MposiBJIeHUs (PMHAHCOBBIX MHHOBaLUH. Mozens pa3padoTku (PMHAHCOBOIO MPOIYKTA.

Tema 2. Cexproputuzanusi GUHAHCOBBIX AKTUBOB

OCHOBHBIC TOHSATHS CCKbIOPUTU3AINH. HCJII/I CCKBIOPUTHU3AIIHUH. HpI/IHI_[I/IHBI N MCXaHH3MbI
CCKbIOPUTHU3AIIHNH. Puckn CCKBIOPUTHU3AIHNH. BI/II[I)I CCKbOPHUTHU3AINH. BI/I,I[BI

CCKBIOPUTUZHUPYCMBIX dKTHBOB.

Tema 3. IHCTpyMEHTBI yIIpaBiI€HUs KPEIUTHBIM PUCKOM

O6mee monsaTHe KpeauTHoro aepuBatuBa. CDS Kak OCHOBHOW WHCTPYMEHT YIIPaBJICHUS
KpenuTHbIM puckoM. [lonstue nedonra. Yperynuposanue no CDS. bazoBas orenka riarexei

o CDS.

Tema 4. CTpykTypHrpOoBaHHBIC ((MHAHCOBBIC TTPOTYKThI

IlonsTue CTPYKTYPHUPOBAHHOI'O (UHAHCOBOTO  MPOAYKTA. OcHOBHBIE  TIapaMeTpbl
CTPYKTYpUPOBAHHOTO (prHaHCOBOrO MponaykTa. Llenu KOHCTpyHpOBaHUS CTPYKTYypHUPOBAHHOIO
¢unancoBoro mnpoaykra. OCHOBHbIE BHIbl CTPYKTYPUPOBAHHBIX (PUHAHCOBBIX MPOAYKTOB.
Collateralized bond obligations (CBOs), Asset-Basket Securities (ABS), Collateralized mortgage
obligations (CMO), Collateralized debt obligations (CDOs), Credit Linked Notes (CLNSs).

I'ubpunHble ieHHbIe OyMaru (IPUBHIICTUPOBAHHBIC aKIIUH, KOHBEPTUPYEMbIE OOJIUTaIINN).

Tema 6. PuHAHCOBBLIE HHHOBAMYU U TEXHOJIOTHNA

®dunrex (Fintech) komnanuu u npoekTbl. CErMEeHTHI PbIHKA, POJib OaHKa. Poib perysstopos.
OcHOBHBIE TPEH/IBI U TUHAMHUKA. OUHTEX — BBI30OB TPATUIIMOHHBIM OaHKOBCKHUM TE€XHOJIOTHSIM?

TexHosorus OJIOKYEHH U ee POJib B pa3BUTHU COBPEMCHHBIX CI)I/IHaHCOBbIX WHHOBAITUH.



4. OBPA30OBATEJIbHBIE TEXHOJIOTMH 8

HpI/I peaiu3anuu MmporpaMmmbl JUCHUITIIMHBI «PUHAHCOBBIC NHHOBAILIUU» HCIIOJIB3YIOTCA

pa3ianyHble 00pa30BaTENIbHbBIE TEXHOJIOTHH.

Ne ., Oopa3oBaTteabHbIe
HaumenoBaHue TeMbl Buapl yueoHoii pa6oThl
n/n TEXHOJIOTHH
1 2 3 5
1. |Tewma 1. IlonsTue Jlekuus 1. Jlexuus-Buzyanusanus
(unHaHCcOBBIX MHHOBaNWi 1 |CemuHap 1 I'pynmoBas koHCYbTAIHS.
(haKTOPBI UX MOSIBJICHHS. CamocrositennpHast pabota | Auckyccust
2. |Tema 2. CeKbIOpUTH3AIIS Jlexmusg 2 AHanmu3 Ke¥rcoB
(hMHAHCOBBIX aKTHBOB CemuHap 2 OO6cyxaeHne
CamocTosiTenpHas paboTa
3. |Tema 3. MHCTpYMEHTHI Jlexmust 2 Jlexuusa-Bu3yanu3anus
YIpaBICHUS KPEIUTHBIM Cemunap 3 AHanu3 keiicoB
pUCKOM CamocTrosiTenibHas paboTa
4. |Tewma 4. CrpykrypupoBaHsble [Jlekius 2 Jlexuus-Buzyanusanus
(hMHAHCOBBIC TTPOYKTHI Cemunap 4 AHam3 MpoIyKTOB
CamocTosTenpHas padoTa
5. |Tema 5. ®dunaHcoBbIE Jlexuus 2 AHanu3 Keiico
WHHOBAIIUU ¥ TEXHOJIOTHH CemuHap 5 Huckyccusd
CamocTrosiTenibHas paboTa

B nepuoa BpeMEHHOTro HPUOCTAHOBICHMS MOCELICHUS OOYYalOIIMMUCS MOMEIIEHUN U
tepputopun PITY. nna opranuzanum y4eOHOro mpolecca ¢ HPUMEHEHHEM 3JIEKTPOHHOIO
o0y4yeHHs W JUCTAHLUMOHHBIX O0pa30BaTENbHBIX TEXHOJOTHMI MOTYT OBITb HCHOJIb30BaHbI
clieytonre o0pa3oBaTeNbHbIE TEXHOIOTHHU:

— BUJICO-JICKIIUH;

— OHJIAWH-JIEKIIMY B PEKUME PEATBHOTO BPEMEHH;

— DJIEKTPOHHBIE YUeOHUKH, yueOHbIe TOCOOUs, HAydHbIE U3JAHUS B DJIEKTPOHHOM BUJE U
JOCTYI K HHBIM 3JIEKTPOHHBIM 00pa30BaTeIbHBIM peCypcaM;

— CUCTEMBI JIJIs1 DJIEKTPOHHOI'O TECTUPOBAHUS;

— KOHCYJIBTALIMU C UCIIOJb30BaHNUEM TEJIEKOMMYHHUKAIIMOHHBIX CPEICTB.

5 OHEHKA IINIAHUPYEMBIX PE3YJIbTATOB OBYYEHUAA

5.1 CucremMa oneHNBaHUS

Mopma KoHTPOIS Makc. KoJIH4ecTBO 02/ 1J10B

3a oany padorty Bcero
y4acTHE B IUCKYCCUU 4 6anna 20 6amoB
Pa3zpaboTtka keiica 20 GaymoB 20 GamoB
AHanm3 kefica 20 6amnoB 20 6annoB
IIpomeskyTouHas arrecTanus (9K3aMeH) 40 GamioB 40 GamoB
Htoro 3a cemecTp (IUCUMILINHY) 100 GannoB

ITomy4yeHHbI COBOKYIHBIN pe3yIbTaT KOHBEPTUPYETCSA B TPAAULMOHHYIO HIKATy OLEHOK
U B IIKaTy OleHOK EBpomelickoii cucremsl epenoca u HakoruieHus: kpenuto (European Credit

Transfer System; ganee — ECTS) B cooTBeTcTBHM ¢ TabIUIIEH:
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100 GammpHas HMIKaia TpaauimoHHas 1mKaisa IIkana ECTS
95 - 100 OTJIMYHO A
83 -94 B
68 - 82 XOPOIHIO 3a4YTEHO C
56 - 67 YAOBJICTBOPUTEIIEHO D
50 - 55 E
20 - 49 HEYJIOBJICTBOPUTEIHLHO | HE 3a4TCHO FX
0-19 F

5.2 KpuTepun BbICTABJIEHHS] OLEHKHU MO IUCIUIIJIMHE

Banasl/
kana ECTS

Onenka mo
JMUCHUILINHE

KpnTepnu OLICHKHU pe3y/bTaTOB oﬁyqe}mﬂ o TMCIUIIJIMHE

100-83/
AB

«OTIUIHOY/
«3aYTCHO
(otmmgHO)»/
«324TEHOY»

BricTaBmsiercsi oOygaromemycsi, ecii OH TIyOOKO W TPOYHO YCBOWII
TEOPETUUECKU N u MPaKTUYECKU I Marepua, MOYKET
NPOJEMOHCTPUPOBATh 3TO HA 3aHATUSX M B XOAE MNPOMEKYTOUHOH
aTTecTaluy.

OOyuaromuiicsi HCYEPIBIBAIOLIE U JIOTHUECKH CTPOMHO H3JIaraeT
yueOHBII MaTepua, yMeeT yBsI3bIBaTh TEOPUIO C TPAKTUKOM,
CIpaBIIETCS € pelIeHHeM 3a/1a4 PO ecCHOHATLHON HANPABICHHOCTH
BBICOKOT'O YPOBHSI CIIOKHOCTH, TIPaBUIILHO 00OCHOBBIBAET MPUHSATHIE
peleHus.

CB00OAHO OpHEHTHPYETCS B yueOHOI 1 podecCHOHATEHON
JUTEpATYypeE.

OrneHka Mo AUCIUTIUIMHE BBICTABIISIFOTCS 00yJaromeMycs ¢ Y4ETOM
pe3yNIbTaTOB TEKYIEH 1 MPOMEXKYTOUHON aTTECTAINH.

Kommnerenunu, 3akpennéHnble 3a TMCHUIUTMHON, C(hOPMHUPOBaHBI Ha
YPOBHE — «BBICOKHI.

82-68/

«XOpOITIOoY/
«3a4TCHO
(xoporo)»/
«32YTCHO»

BricTaBmisietcst o0y4aromemycsi, eciu OH 3HaeT TEOPETUUIECKHHN U
MIPaKTHYECKUH MaTepuall, TPaMOTHO U 110 CYIIECTBY H3JIaraeT ero Ha
3aHSTUAX U B XOJI€ TPOMEXYTOUYHON aTTECTAI|H, HE TOIyCcKas
CYIIECTBEHHBIX HETOYHOCTEMH.

OOyuaromuiicst MpaBUIBHO MPUMEHSET TEOPETUUECKUE TTOJIOKEHUS ITPU
PEIICHNHY MPaKTUYEeCKHX 3a71ad MPOPEeCCUOHATLHON HAPABICHHOCTH
Pa3HOTO YPOBHS CIOXHOCTH, BIIaJIceT HEOOXOUMBIMU JIJIS 3TOTO
HaBbIKaMH U HpI/IéMaMI/I.

JlocTaTogHO XOPOIIIO OPUEHTHPYETCS B yIeOHOU 1 TTpodecCrHoHaTbHOM
JTUTEepaType.

OreHka Mo AUCUUIUIMHE BBICTABJISIOTCS 00yJaromeMycs ¢ y4EToM
PE3yIIbTAaTOB TEKYIEH 1 MPOMEXYTOUYHOW aTTECTAIIH.

Komnerennuu, 3akpenn€éHable 3a TUCIUILTHHONW, COPMHUPOBAHEI Ha
YPOBHE — «XOPOLIMII».

67-50/
D.E

«YIOBJIETBOP
UTEIBHOY/
«3a4TCHO
(ymoBneTBoOp
HATEIBLHO )»/
«3aYTCHO»

BeicTaBnsiercst o0ydaromemycs, eciu OH 3HaeT Ha 0a30BOM ypOBHE
TEOPETHUYECKUM U MTPAKTUYECKUI MaTEPHAJI, JOIIyCKAET OTACIIbHbBIE
OLIMOKY TIPH €r0 U3JI0KEHNHU Ha 3aHATUSAX U B XOJ€ IPOMEKYTOUHOM
aTTeCcTalluy.

OO0yuaromuiicst NCIBITHIBACT ONIPEACTIEHHBIE 3aTPy/IHEHUS B
NIPUMEHEHUH TEOPETUUECKUX MOJ0XKEHUN TPU PEILIEHNH IPAKTUYECKUX
3a1a4 npodeccHoHaIbHON HapaBIeHHOCTH CTaHAAPTHOTO YPOBHS
CJIO’KHOCTH, BiIaJieeT HEOOXOAUMBIMU JUTS 3TOTO 0a30BBIMU HABBIKAMH U
pUEMaMHU.
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Banabl/ Ouenka no | Kpurepum oneHky pe3yabTaToB 00y4eHHs N0 JUCLUILIMHE
HMlkana ECTS | aucuuniuxe

JleMOHCTpUpPYET JOCTATOYHBIN YPOBEHb 3HAHUS YUeOHOH TUTEpaTyphl
10 AUCLMILINHE.

OrieHKa 10 AUCHHUIUIMHE BBICTABIISIOTCS 00yJaroIeMycst ¢ yu4ETOM
Ppe3yabTaTOB TEKYIIEH U MIPOMEKYTOUHON aTTECTALIMM.
Komnerenuunu, 3akpenniéHHbIe 3a JUCHUIUIMHON, C(hOPMHUPOBAHBI HA
YPOBHE — «JIOCTATOYHBIH».

49-0/
F.FX

«HeynoBNeTB | BricTaBnseTcs oOydaromieMycs, eciii OH He 3HaeT Ha 0a30BOM ypOBHE

OpPHUTEIBHO»/ | TEOPETHUYECKHU M MIPAKTUUECKUI MaTepuall, JOMyCKaeT rpyOble OMNOKH

HE 3aYTEHO TIPH €70 U3JI0XKEHUH Ha 3aHATHIX U B XOJI€ POMEKYTOUHON
aTTeCTallUH.

OO0y4Jaromuicst NCTIBITHIBAET CEPhEIHBIE 3aTPYAHEHUS B IPIMEHEHU N
TEOPETUIECKUX ITOJI0KEHUH MPH PELICHNUH IPAKTUYECKUX 3a1a4
npodeccuoHaNbHON HAIIPABIEHHOCTH CTAHIAPTHOTO YPOBHS
CJIO’KHOCTH, HE BJlaJleeT HEOOXOUMBIMHU JJIsl STOr0 HaBBIKAMU U
NpuEéMaMu.

HdemoHcTpupyeT hparMeHTapHbIe 3HaHUS YIeOHOW TUTEpaTyphI 10
JUCLUIUIUHE.

pe3yJIbTaTOB TEKYLIEN U MPOMEKYTOUHOM aTTECTALINH.
KoMnereHuny Ha ypoBHE «JIOCTATOUYHBIN», 3aKPEIJIEHHBIC 32
JWICITUTTUHOHN, He C(hOPMUPOBAHBI.

5.3 Ouenounble cpeacTBa (MaTepuajbl) IS TEeKYyIIero KOHTPOJS YyCIeBaeMOCTH,
NMPOMEKYTOUYHOI aTTecTAUMU 00y4aIOIIHUXCS MO TUCHHUIJINHE

o E

no

o ok w

CnHCOK KOHTPOJIBHBIX BONIPOCOB

mo teme 1:

KaxoBbl 0cHOBHBIE (DaKTOPBI, ONIPEAEISIONINE BOSHUKHOBEHHE (PUHAHCOBBIX MHHOBALIUMN ?
OcHOBHBIE dTarbl BOSHUKHOBEHHS ()MHAHCOBBIX MHHOBAIIMKA Ha (PMHAHCOBBIX PHIHKAX?
Hukn pa3BuTHs GUHAHCOBBIX MHHOBAIIMI, OCHOBHBIC STAIIbL.

[IpuBeauTe npuMepsl OCHOBHBIX (DMHAHCOBBIX MHHOBALIUN?

Ectp nmu kakas-to ximaccudukanus (UHAHCOBBIX MHHOBAIMK? TPEIJIOKHUTE CBOIO; IO
KakuM kputepusim? ObocHyiite

mo TemMe 2:

Jaiite ompeneneHue CEKbIOPUTHU3ALMU (UHAHCOBBIX akTHUBOB? [louemy 3TO MOXKHO
cunTarh (PMHAHCOBOW WHHOBAIUEH?

KakoBbI OCHOBHBIE 3JIEMEHTHI MPOLECCA CEKBIOPUTU3ALNM, OCHOBHBIE YYACTHHKU U MX
¢byHkumronan?

Kakue ¢puHaHCOBBIC AKTUBBI MOTYT OBITH MIOABEPTHYTHI CEKbIOPUTH3AIINN ?

KaxoBa posnp cexplopUTH3aIMU B IOCTIEAHEM MUPOBOM (PMHAHCOBOM KpH3HUCE?
CexbropuTH3aLys 1 MpoLEcC YIPaBICHHs PUCKaMU — KaK COOTHOCSITCS IpYT C Ipyrom?
[IpuBenure npuUMepbl CEKbPUTHU3UPOBAHHBIX WHCTPYMEHTOB, KOTOpPBIE OJHOBPEMEHHO
ABJIAIOTCSA (PUHAHCOBBIMU MHHOBALIUSIMH.

Kakue TeHIeHIMM B YacTHU CEKbIOPUTHU3ALUU (PMHAHCOBBIX AKTUBOB HAONIOJAIOTCS Ha
POCCUICKOM phIHKE?

mo reme 3:

OneHka MO JUCUUILIMHE BBICTABISIFOTCS OOydaromeMmycsi ¢ y4EToM




w

B ueM yHHKanbHOCTH eranorollpHCKa OTHOCUTEJILHO  BCEX  IPOYHUX
(hMHAHCOBBIX PUCKOB?

UTto Takoe KpeauTHBIN 1e(OoaTHBIN cBOI?

OO6mwsacauTe Mexanu3M aeiictBus CDS u mexanu3M nepeHoca pucka

[IpuBenure mnpuMepsl JApYrUX KPEOUTHBIX JepuBaTuBOoB. Hackoinpko oOHHU
3 exTuBHBI?

Kaxoli, Ha Bam B3rJsA, MHCTPYMEHT Jydllle pabOTaeT Ha POCCUHCKOM pBIHKE?
[Touemy?

mo reme 4:

Yro Takoe CTpYKTypHUpOBaHHbIE (UHAHCOBBIE NMPOLYKThI? [IpuBeauTEe NpUMEPHI
[louemy cTpykTypupOBaHHbIE ()UHAHCOBBIE TPOIYKTHl OTHOCAT K (PUHAHCOBBIM
WHHOBALIUSAM?

Uro takoe ABS n CDO? Kak onn pabotarot?

KakoBbl OCHOBHBIC JpaiiBepbl TOSBICHHS CTPYKTYPHPOBAHHBIX (HUHAHCOBBIX
IPOJYKTOB HA COBPEMEHHBIX PHIHKaX?

[IpuBenure mnpumepsl NOABICHUS U (QYHKIHMOHUPOBAHUS CTPYKTYpUPOBAHHBIX
(hMHAHCOBBIX MPOIYKTOB HA POCCUHCKOM phIHKE. ECTh T 0coGenHOCTH?

o TeMe 5:

Kakue u3BecTHbIE BaM TEXHOJIOTMH MOXXHO OTHECTH K (PMHAHCOBBIM MHHOBAIHUSIM?
[Touemy/Ha OCHOBaHUM KaKUX KPUTEPHEB?

MOKHO JIM CUUTATh TEXHOJIOTHIO OJ0KUYeHH (huHaHCcOBOW MHHOBaIMeH? [louemy?
MO>KHO 1M CUUTaTh KPUNTOBANIOTHI (prHAaHCOBOM nHHOBaruei? [Touemy?

KakoBbl OCHOBHBIE TEHAECHUMHU B 00JACTH Pa3BUTHUS TEXHOJOIMM Ha (PMHAHCOBBIX
pBIHKax?



IIpumep npakTHYecKoro keica 12 «KopnopaTuBHble HH(pPACTPYKTypHbIe

oouranuu B P®»
KopnoparuBHabie HHDpPACTPYKTYpHBIC OOIHUTaIlN OTIMYACT OT TPATUITHOHHBIX:

*  IIEJIEBOE UCIIOJIb30BAHUE CPECTB;

*  HMHCTUTYLMOHAIBHBIE HHBECTOPHI B KAYECTBE OCHOBHBIX;

*  JIONTOCPOYHBIN MEPHUO 0OpaIIeHUs, B CPEIHEM COCTaBIStoNMi 15-25 nerT;

* obecriedyeHre OOIMTallMOHHOTO BBIMYCKA, B TOM YHCJI€ TOCYJapCTBEHHBIMH TapaHTHUSIMHU,
3aJI0TOM HMYIIECTBEHHBIX TPaB, CTPAXOBAaHHEM PHUCKOB, OAHKOBCKMMHU TapaHTHUSIMH H
MOPYYUTEIHCTBAMHU, UHBIMU CIIOCO0aMU 00ECTICYCHHU .

[TmanupoBanocs, uro B Poccuu OynayT BhIMycKaTh HH(PACTPYKTYpHBIE OOJHMTallMH TpU
KaTeropuu 3a€MIIMKOB: KOMIIAHUU-CYOBEKThl E€CTECTBEHHBIX MOHOIIOJIUM, KOMIIaHHUH,
CO3JIaHHbIe JUIsl (PUHAHCHUPOBAHUS CTPOMUTENBCTBA WM PEKOHCTPYKIUN UH(PACTPYKTYPHBIX
00BEKTOB, M, KOMIIaHUH, KOTOPBIE YIPABISIOT MHPPACTPYKTYpHBIMU MpPOEKTaMu. Mojenb
SMHCCUU OOJUTaluii KOMIIAHUH-KOHIIECCHOHEPA, MPE/ICTaBIeHa Ha PUCYHKE!

= = = = Kopnopamasios ynpazneske
—— [Jproeopsies OTROWEKER B OTSETROCTE | P® [ CYEBREKT PO }““—
= HowueccmonnDe cormaLeans
= == = [lpHarnye CpencTEa (onnata ofnkraumi.
onnara ROATRArEHTOR, MIATERK 23 NONL30B3HE
VAL RN CoLeT | AKLMOHEPb }
Yrpaznewne npoesTon
- - [OCYZAPCTREHKEA NPHEMEE WHDECTEWNTYRHOM OfLeTa rll’l!lnllluurll} _{lllllllllllllll]
— =3 . AYIUTOP
iyl el Ll ROMIARHA
TOPMHTENRCTED)
. ""l VTIPABAIOLMA |

—— [onk20zarne 0fLEsTON HRGPaCTYITYR

ey

i

|

O

i
F==d

obuiei

Mexanu3M BBIITyCKa KOPIIOPATUBHBIX HH(QPACTPYKTYPHBIX OO IMTamniit

[IpuBecTn mpuMepsl pealn3aluu SMUCCHH MH(PACTPYKTYpHBIX OOMUTanuil B pOCCHUICKON
IIPAKTHKE.

MOo>kHO 11 yTBEPKAATh, YTO UCIOIb3YETCA MEXaHU3M cekpropuTh3anuu? [louemy? Ilpusectu
apryMEHTHI.

! Ucrounuk: MHppacTpyKTypHble OONMramuu: ObITh MIM He ObITh B Poccunm / Kauwamuna T. / Dxcnepr.py
[DnexTpoHHbIi pecypc]. — Dnekrpon. xypH. — URL: http://www.micex.ru/file/publ/42240/comments_3863.pdf
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I[Ipumep npakTHyeckoro Keiica «®UHTEX U U3MeHeHHe OM3Hec Moesien»

«HukTo He X0ueT ObITH B OaHKHHTE, Bce XOTAT ObITh B (hunTexe»/Nobody wants to be in banking,
everyone wants to be in fintech — nox takum neBu30M mporien Kpyribiii ctoid Ha BecemupHoM
skoHoMuueckoM Gopyme B JlaBoce B 2016 r. Ero Bexymmii Lionel Barber, rmaBusiii pemakrop
Financial Times B cBOeM BBICTYILIEHUHM? IIPUBEN 5 OCHOBHBIX IPHYUH OYPHOro pocra (GHHTEX
KOMITaHUH ¥ MMPOJYKTOB, & HMEHHO:

* moTeps n0Bepusl K GMHAHCOBBHIM MHCTUTYTaM B CBsI3HM C (UHAHCOBBIM Kpu3nucoMm 2009 r;
® 3aBBIIIICHHBIC OXXKUJaHUA,

*  MUJUICHHAJBI KaK OCHOBHOU JieMorpadudeckuii hakTop;

* pacrnpocTpaHeHHEe MOOMIILHOTO HHTEPHETA;

*  HOBBIC BBI30BHI PETYJIMPOBAHUIO - IIEPECOPUCHTAIIHSI HA COOJTIOICHUE TIPaB MOTpeOUTENeH

OCHOBHBIE HaNpPaBJICHHs Pa3BUTUs (QUHTEX — CM Ha cxeme®.

O peme € WebMoney

okPAY VISA @ as |
=  rnarewn 4ENN .. |0

‘ b oo venmo

{
UHBecTMUUM,
» cbepexxeHusn _

global

> ezaem NIOMALLHHE
» Kpeautbi &Fﬁgﬂey ‘J.‘{,.\.w H“‘!"’“
A

Boicmpodensau O [ 3000w “ Mt‘ma

» Kpeautbl _ iHLendingClub zopa (2)FundingCircle
KOMMNaHUAM Vele:-la8 PROSPER

Kakoii Oyner 6ank Oymymiero? Digital bank?
[IpuBecTu apryMeHTHI — JJaHHbBIE O PhIHKE (PMHAHCOBBIX YCIyT B PO, MUpOBOI MTpaKTUKH.

[IpuBecT mpuUMephl U3 TUYHOTO OMBITA IO UCMOJIB30BAHUI0 OCHOBHBIX OAaHKOBCKHX MPOIYKTOB
n/unu GUHTEX yCIIyT.

2 World Economic Forum: What will the bank of the future Ilook Ilike? Pexum gocryma:
https://www.weforum.org/agenda/2016/02/what-will-the-bank-of-the-future-look-like/

3 cocramnena Ha ocHoBe The bank of the future. Pexxum moctyma: http://www.mckinsey.com/industries/financial-
services/our-insights/the-bank-of-the-future



https://www.weforum.org/agenda/2016/02/what-will-the-bank-of-the-future-look-like/
http://www.mckinsey.com/industries/financial-services/our-insights/the-bank-of-the-future
http://www.mckinsey.com/industries/financial-services/our-insights/the-bank-of-the-future
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6. YYHEBHO-METOANWYECKOE U HTHOOPMAIIMOHHOE OBECIIEYHEHHE
JUCIUAITIJIMHBbI

6.1 Cniucok HCTOYHHMKOB U JUTEPATYPhI

Jlureparypa
OcHosHas
1. DKoHOMMKa MHHOBaIMii: YuebHoe nocodue / [lox pen. UBamenko H.IL. - M.: Ok. ¢-T
MI'Y, 2016. - 81 c. SBC ZNANIUM Pexum JIOCTYyTIA:

https://new.znanium.com/read?id=328548

2. HUcaes P. A. bank 3.0: crpareruu, OusHec-niporieccsl, HHHOBauu: MoHorpagus. - 1. -
MockBa: OOO "Hayuno-uznarensckuii nentp MHOPA-M", 2019. - 160 c. 9bC
ZNANIUM Pexwum nocryna: https://new.znanium.com/read?id=330243

3. Hlep6axo B.H., banaun K.B. MuBecTnunu u wHHOBaruu: Y4eOHHK. - MoOCKBa:
M3patenscko-toproBas kopmnopamus "amkoB um K", 2017. - 658 c. - BO -
bakanaspuar. - 9BC ZNANIUM Pexum JOCTyIIa:

https://new.znanium.com/read?id=300614

4. Muxaiinos, A.}O. @uHaHCOBBII HHXUHUPUHT: yueOHOoe mocodue / A.FO. Muxaiinos. —
M.: Uudpa-M; Znanium.com, 2018. — 58 c¢. ObC ZNANIUM Pexum pocryna:

https://new.znanium.com/read?id=336446

Jononnumenvuas

5. Yumtu C., bepbepuc . dunrex. IlyreBoautens mno HoBeHIIMM (UHAHCOBHIM
texHonorusm: Ilpaktuueckoe mocodue. - Mocksa: OOO "Anenuna [Tabnumep”, 2017.
- 343 c¢. - ISBN 978-5-9614-6111-4. BBC ZNANIUM Pexum mocryna:

https://new.znanium.com/read?id=333651

6.2. [lepevyeHnb pecypcoB HH(POPMALMOHHO-TEJIEKOMMYHUKANIMOHHOM ceT UHTepHeT,
HEO00XOUMBIH /15 OCBOCHHUS AU CIMIIIMHBI
6. EBporeiickass accouumanus CTPYKTYPUPOBAaHHBIX (MHAHCOBBIX mpoaykroB (The
European structured investment products association) [DnekrponHsiii pecypc]. —

DnekTpoH. aaH. — Pexxum noctyna: http://www.eusipa.org/



https://new.znanium.com/read?id=328548
https://new.znanium.com/read?id=330243
https://new.znanium.com/read?id=300614
https://new.znanium.com/read?id=336446
https://new.znanium.com/read?id=333651
http://www.eusipa.org/

10.

11.

12.

13.

14.

OHUMKIONEeAUs poccnﬁCKoﬁlscexmoppnmaunn [Onekrponnsiii pecype]. —

DnekTpoH. aaH. — Pexxum nocryna: http://russecuritisation.ru/

Journal of Financial Innovation [DnexTponnsiii pecypc] // cop. 2017. — DaeKTpoH. IaH.

— Pexxum mocryma: https://jfin-swufe.springeropen.com/

The Asia-Pacific Structured Finance Association ("APSA") (the Asia-Pacific
Securitisation Association) [9nekrponsnsiit pecypc] // cop. 2017. — DnekTpoH. naH. —

Pexxum noctyna http://www.apsa-asia.com

Rethinking Financial Innovation Reducing Negative Outcomes While Retaining The
Benefits. WEF, 2012 // BcemupHblii 5koHOMHYECKHN (HOpYM. (TOCTOSIHHAS CCHLIKA)

https://www.weforum.org/reports/rethinking-financial-innovation

Revisions to the securitization framework. Basel Committee on Banking Supervision,

2016 /| Bazenmbckuii KOMUTET MO OAHKOBCKOMY Han30py (MOCTOSHHAS CCBLIKA):

https://www.bis.org/bcbs/publ/d374.htm

Otuer napnamentckoit komuccuu CIIA o mpuunnax kpusuca / The Financial Crisis
Inquiry Report (mocTosiHHAS CCBLITKA): http://fcic-

static.law.stanford.edu/cdn media/fcic-reports/fcic final report full.pdf

MexayHapoaHas accommaius cBormoB W jaepuBatuBoB (International Swaps and
Derivatives Association, Inc. ISDA) [Dnekrponusiii pecypc]. — DIeKTpOH. AaH. —

Pesxxum nocryna http://www.isda.org/

Hpe3eHTaHI/II/I MO0 JTUCHUINIMHEC, MAaTCPHUAJIbI IIPAKTHYICCKUX KeﬁCOB, PECKOMCHIAOBAHHLIC
JJIA HU3YUYCHUA HUCTOYHUKU.

https://drive.google.com/drive/folders/1f92VasMxZ2U92UptZgz5X6G981sV8Bnh?us
p=sharing

Ilepeyenb coBpeMeHHBIX MPo(peccnoHaIbLHBIX 0a3 1aHHbIX (Bb/l) 1 nHpopMauMoOHHO-

cnpaBounblie cucrem (MCC)

Ne i/t HaumenoBanue

MexnayHnapoansie pedeparuBHbie HaykoMmeTpuueckue b/, mocTymnHbie B paMKax
HarroHansHoM moamucku B 2020 r. Web of Science, Scopus

[TpodeccuonanpHbie MONHOTEKCTOBEIE b/, MOCTYyMHBIE B paMKax HAIIMOHATBHON
noarmucku B 2020 .

Kypuansr Cambridge University Press

ProQuest Dissertation & Theses Global

SAGE Journals

XKypnansr Taylor and Francis

w

ITpodeccuonanbubie noHoTekcToBble B/ JSTOR

Komnerorepnbie cnpaBouynbie mpaBoBbie cucteMbl KoncynbtanT [lmtoc, ['apant



http://russecuritisation.ru/
https://jfin-swufe.springeropen.com/
http://www.apsa-asia.com/
https://www.weforum.org/reports/rethinking-financial-innovation
https://www.bis.org/bcbs/publ/d374.htm
http://fcic-static.law.stanford.edu/cdn_media/fcic-reports/fcic_final_report_full.pdf
http://fcic-static.law.stanford.edu/cdn_media/fcic-reports/fcic_final_report_full.pdf
http://www.isda.org/educat/faqs.html#26
https://drive.google.com/drive/folders/1f92VasMxZ2U92UptZgz5X6G98IsV8Bnh?usp=sharing
https://drive.google.com/drive/folders/1f92VasMxZ2U92UptZgz5X6G98IsV8Bnh?usp=sharing
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7. MATEPUAJIBHO-TEXHUYECKOE OBECIHHEYEHUE JUCHUIIJIMHBI

Jnst mpoBefieHHsI ayTUTOPHBIX 3aHATUH MO JAUCHUIUIMHE HEOOXOJMMa ayauTOpus,
ocHauieHHas [1K u MmynbTUMeIna-npoeKTOpOM.

Ilepeuenb nporpammuoro odecneuenus (I10)

No Haumenoanue I10 [TpousBoauTenn Cnioco6 pacripocTpaHeHus
/11 (ruyenzuonnoe unu c60600HO
pacnpocmparsiemoe)
1 Microsoft Office 2010 Microsoft JIAIIEH3UOHHOE
2 Windows 7 Pro Microsoft JTUICH3NOHHOE
3 Microsoft Share Point 2010 Microsoft JIUICH3NOHHOE
4 Microsoft Office 2013 Microsoft JINIEH3UOHHOE
5 Microsoft Office 2013 Microsoft JTUICH3NOHHOE
6 Windows 10 Pro Microsoft JIAIIEH3UOHHOE
7 Kaspersky Endpoint Security | Kaspersky JIMIICH3UOHHOEC
8 Microsoft Office 2016 Microsoft JIUICH3NOHHOE
9 Zoom Zoom JIAIEH3UOHHOE

8 OBECIIEYEHHME OBPA30OBATEJIBHOI'O ITPOUECCA JJIsA JIMI C
OI'PAHUYEHHBIMH BO3MOKHOCTAMMU 31OPOBbSA 1 MHBAJINIOB

B xone peanuzanuu JUCHUTIITUHBI UCIIOJIB3YIOTCS CIIETYIOIINE JOTTOTHUTEIHHBIE METO B
o0yueHus1, TEeKyIIero KOHTPOJIS YCIEBAEMOCTH M MIPOMEKYTOYHON aTTeCTallii 00y4aromuXxcs B
3aBUCUMOCTH OT UX UHIUBUIYAIbHBIX OCOOCHHOCTEH:

. IUIS CJIETBIX U C1a00BUIAIINX

- JeKIuu O(GOPMIISIOTCS B BUJE IJICKTPOHHOTO JOKYMEHTA, JOCTYITHOTO C MOMOIIBIO
KOMITBIOTEPA CO CTICITUATM3UPOBAHHBIM MPOrPAMMHBIM 00CCIICYCHHEM;

- THUCHMCHHBIC 3aJ]aHMsI BBIMONHIIOTCS HA KOMIBIOTEPE CO CHEIHATU3HPOBAHHBIM
MIPOTPaMMHBIM 00€CIIEYeHUEM, HITH MOTYT OBITh 3aMEHEHBI YCTHBIM OTBETOM;

- obecrieunBaeTcs MHANBUAYATbHOE paBHOMEPHOE ocBelieHue He MeHee 300 jrokce;

- JIIs BBITIOJIHEHMS 3aJlaHUs TMPU HEOOXOJIUMOCTH TPEIOCTABIISICTCS YBEIMYUBAIOIIEE
YCTPOMCTBO; BO3MOXKHO TAK)K€ UCIOJIb30BaHNE COOCTBEHHBIX YBEIUYUBAIOIINX YCTPOUCTB;

- MACbMEHHBIC 33JIaHus O(DOPMIISIOTCS YBEIIMYSHHBIM MIPU(PTOM;

- 9K3aMeH U 3a4€T IPOBOAATCS B YCTHOM (hOpMe UITH BHITIOTHSIOTCS B MUCBMEHHOM (hopme
Ha KOMITBIOTEPE.

® I TIIYXUX U cna6ocm>1mam1/1x:



- Jekuuu OoQOpPMIISIOTCS B BI/II[6173J'I€KTpOHHOFO JIOKYMEHTA, oo

IIPEJOCTABIIAETCS 3BYKOY CUIIMBAIOILAS allapaTypa MHIMBUIYaIbHOIO OJIb30BAHUS;

- MUCHbMEHHBIE 33/1aHUS BHITOTHSIIOTCS Ha KOMITBIOTEPE B TUCBMEHHOU (opMme;

- DK3aME€H U 3a4€T NMPOBOIATCA B NMHMCBMEHHOM (OpMe Ha KOMIIBIOTEPE; BO3MOXKHO
poBeaeHue B (popMe TeCTHPOBAHUS.

. JUIsl JIAL C HApyIIEHUSIMH OIIOPHO-/IBUraTeIbHOIO alnapara:

- JIeKIUU O(OPMIIAIOTCS B BHJIE 3JIEKTPOHHOTO JOKYMEHTA, JIOCTYIHOTO C IOMOIIBIO
KOMIIbIOTEpA CO CHELMATU3UPOBAHHBIM IIPOIPAMMHBIM 00€CIIEYEHUEM;

- NHCbMEHHBIE 3aJJaHMsI BBINOJHIIOTCS HAa KOMIBIOTEPE CO CHEHHATU3UPOBAHHBIM
IIPOrpaMMHBIM 00ECTIEUCHUEM;

- 9K3aMEH U 3a4€T MPOBOAATCS B YCTHOM (POpME UITH BHIITOTHAIOTCS B TUCbMEHHOU (hopme
Ha KOMIIBIOTEpE.

[Ipu HeoOXoaMMOCTH NpeayCMaTpUBAETCsl YBEIMYEHHE BPEMEHM Ui IOATOTOBKU
OTBETA.

[Iponienypa  mpoBeneHUs  HPOMEXKYTOUHOW — arTecTalu A oOydaroluxcs
YCTaHABIMBAETCS C€ YYETOM UX UHAMBUAYAIbHBIX TMCHUXO(PU3NYECKUX OCOOEHHOCTEH.
IIpoMexyTouHas aTTecTalys MOKET IIPOBOAUTHCS B HECKOJIBKO ATAIOB.

[Ipu npoBeneHnn npoueaypsl OLEHUBAHUS PE3YJIbTaTOB O0yUEHUS MPEeayCcMaTpUBAETCs
UCIOJIb30BAHNE TEXHMYECKHX CpEJICTB, HEOOXOAMMBIX B CBA3M C HHIUBUAYaJIbHBIMU
0COOEHHOCTSIMH 00y4arOIIUXCsl. DTU CPEACTBA MOTYT OBITh IPEOCTABICHBI YHUBEPCUTETOM, UITH
MOTYT UCIIOJIb30BaThCSI COOCTBEHHbIE TEXHUYECKUE CPECTBA.

[IpoBenenue mpoueAypbl OICHWBAHUS PE3yJbTAaTOB OOYYEHHUs JOIYCKaeTCsl C
HCIOJIb30BAHNEM TUCTAHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOJIOT M.

ObecnieunBaercs JOCTYN K HHPOPMAITMOHHBIM M OUOIHOTpadUuIecKUM pecypcaM B CETH
WntepHer i kaxaoro oOydaromierocs B (opmax, aJalTHPOBAHHBIX K OTPAHUYEHUSIM HUX
3JI0POBbSI U BOCTIPHUSTHS UHPOPMAIUH:

. JUIS CIIETBIX U CIA00BUISIINX:

- B [ICYaTHOHN (opMe yBEITHUEHHBIM MIPU(TOM;

- B (hOpMe 3JIEKTPOHHOTO JOKYMEHTA,;

- B (hopme aynumodaiina.

. JUI TIIyXHX U CJ1a00CIIbIIIAIIX:

- B Ie4aTHO# opme;

- B (hopme 31eKTPOHHOTO TOKYMEHTA.

. JUIs1 00YYaOLUXCsl C HAPYIIEHUSIMH OIIOPHO-ABUTaTEIbHOTO allapara:

- B Ie4aTHoO# (opme;



- B (hopMe 2JIEKTPOHHOTO IOKYMEHTA,; 18

- B popme aynuodaiina.
VYyebHble ayaUTOPUN JIJIsi BCEX BUIOB KOHTAKTHOW M CaAMOCTOSITEIBHON paboThI,
HayyHas OuOnMoTeKka W WHBIE TOMENICeHHUs Mg OOy4YeHHUS OCHAIEHbI CHEeIUATbHBIM
000pyI0BaHUEM U Y4EOHBIMU MECTAMH C TEXHUYECKUMHU CPEICTBAMH OOyUEHUS:
. JUIS CJIETIBIX U CIa0OBUASIINX:
- YCTpOICTBOM [yl CKaHMpOBaHUs U uTeHus ¢ kamepoil SARA CE;
- nucruieeM bpaitnst PAC Mate 20;
- npuaTepoM bpaitng EmBraille ViewPlus;
. JUIS TIyXUX U c1a0O0CIbIIIAIINX:
- aBTOMAaTU3WPOBAHHBIM Pa0OYMM MECTOM Ui JIOJEH C HapylleHUEM cliyXa U
¢71a00CTBIIIAIINX;
- aKyCTMYECKUH YCUIIUTENb U KOJOHKU;
. JUI 00y4aroIUXCsl C HapYLICHUSIMHU OMOPHO-/IBUTaTENILHOTO arnmapara:
- IEPEABIKHBIMHU, PETYIUPYEMBIMH dproHoMuueckumu napramu CU-1,

- KOMHBI—OTepHOI\/'I TEXHUKOM CO CIICHUAJIBHBIM MMPOTpaMMHBIM oOecIeyeHUEM.

9 METOAUYECKHUE MATEPHUAJIbBI

9.1 Il;1aHBI CeMMHAPCKHUX 3aHATHI

Ne Paznen u TeMa JMCUMILIMHBI dDopma npoBeleHUA
1 Tewma 1. IlonsTHE PUHAHCOBBIX HHHOBAIWNA U (DAKTOPHI HX Huckyccus
MOSIBJICHUS AmHanus Keiica

2 Tewma 2. CexbropuTtr3anus (PUHAHCOBBIX aKTHBOB AHanu3 KeicoB
OO6cyxieHue

3 Tewma 3. IHCTpyMEHTHI yIIpaBieHUs KPETUTHBIM PUCKOM AHanu3 KeiicoB
OO6cyxneHne

4 Tewma 4. CTpyKTypHpOBaHHbIE (PHHAHCOBBIE TPOTYKTHI AHanu3 npoayKToB
OO6cyxneHue

5 Tema 5. ®uHaHCOBBIC MHHOBAIIMM U TEXHOJOTUH Amnanus kerica
OO6cyxieHue

Cemunap 1. Tema 1. [Tonarue pruHAHCOBBIX HHHOBAIIUN U (DAKTOPHI X MOSBJICHUS

Bomnpocs! ais O6CV)K,Z[CHI/IH:

1. TlosBnenue (pUHAHCOBBIX WHHOBALMI — HPUBECTH MPHUMEPHI; OOBICHUTH, MOYEMY 3TO
MO>KHO CUHTaTh (PMHAHCOBON MHHOBALIUEH.

2. (DuHAHCOBHIC HWHHOBAIlUU — XOPOUIO HUJIN II0X0? ApFYMeHTLI «3a» U «KIIPOTUB»

Aganus keica:




OOcyxnenue  kedca 1O J1106017119(1)1/1Hch0130p”1 WHHOBAIllUM, KOTOpas Oblia
ynomsHyTta B k/¢p The Big Short / bonpmas urpa na nonmxkenue (2015) u Too Big to Fail /

Cnunikom 60bII0#, 4To0bl OaHKpOoTUTH (2012).
Cemunap 2. Tema 2. Cexproputn3anus (UHAHCOBBIX aKTHBOB

Bompocs! st 00cyKaeHus:

1. CCKBI—OpI/ITI/IBaHI/IH B IIMPOKOM CMBICJIC CIIOBA. COBpeMeHHBIG IIPUMEPBI CEKBIOPUTHU3ALIUN

2. Poccuiickasi mpakTHKa CEKbIOPUTHU3ALNH - IPUMEPHI

AHainn3 KefcoB:

Pa3paboraTh keiic, npeAcTaBUTh i 00CyKIeHUs, OOCYIUTh; MPU pa3pabOTKe yUeCTh:

* JIOM.P® — SPV B cxeMe CEKbIOpPUTH3AIINH;
* Hnorteunblie nieHHBIC OyMaru (MUIMOTEYHBIC OOJIUTAITN);
*  PhIHOK MMIOTEYHBIX IEHHBIX OyMar — MOCJIEICTBUS CEKbIOPUTH3AIIHH.

Cemmunap 3. Tema 3. IHCTpyMeHTHI ypaBieHUs KPEAUTHBIM PUCKOM

Borpocs! Ui 00CcyXIeHU:

1. Omenka KpeaUTHBIX AePOJITHBIX CBOIIOB
2. KpenutHbIX neONTHBI CBON KaK HHCTPYMEHT YIIPaBIICHHS KPEIUTHBIM DPUCKOM U

IoKasaTejib KpEAUTHOIO prUCKa

AHanns KelcoB:

Keiic «Kpenutnbrii nedoarusiii ceon (Credit Default Swap - CDS)»
Pa3zpaboTtath keiic, mpeacTaBuTh 111 00CYX AEHUs, 00CYAUTh; PHU Pa3padOTKE y4eCTh:
e pazo0paTbcs ¢ TEM Kak OH yCTPOeH/paboTaer;

e poeiHOK CDS — kpatkast XapakTepUCTHKA;

Cemunap 4 Tema 4. CtpykTypupoBaHHble (PMHAHCOBBIE MPOIYKTHI
Bomnpocsr mist o6cysxnenus:

1. CrpykrypupoBaHHble (UHAHCOBBIE HHCTPYMEHTBI — YTO CTPYKTYPUPYIOT?

2. TlpuHIUIB MOJETHUPOBAHUS CTPYKTYPHPOBAHHBIX (PMHAHCOBBIX MPOIYKTOB

AHaIu3 IpoJIYKTOB:




- Collateralized bond obligations (CBOs) 20
» Asset-Basket Securities (ABS)

« Collateralized mortgage obligations (CMO)
+ Collateralized debt obligations (CDOs)

Cemunap 5 Tema 5. ®rHaHCOBBIC MHHOBALIUM U TEXHOJIOT U

Bonpoch! mis 06CV)KI[CHI/I$IZ

1. ®wuntex — uto 310 Takoe? Ilpumepsl

2. @OuHTEX U TPAAUIIMOHHBIC ((MHAHCOBBIE HHCTUTYTHI — M3MEHEHHE OM3HEC-MO/IENEH.

Ananms kerica: «DUHTEX 1 U3MEHEHHE OM3HEC MOJIEIIEID
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AHHOTALIUAS

HuctummHa «QOUHAHCOBBIE WHHOBAIMKMY  SBISETCS  00s3aTeNbHOM  AUCIMUILTAHON
BApUATUBHOM COCTABJIAIONICH 0a30BOM YacTH y4eOHOTO IUIaHA IO HAMPAaBICHUIO MOATOTOBKHU
38.04.01 «DxoHOMUKa» HANPABICHHOCTH «PUHAHCOBBIE PHIHKU U TEXHOJIOTHUM.

JucnurnnuHa peanu3yeTcss Ha 3KkoHoMmmuueckoM (dakynberere MUYDIT PITY kadenpoii
«DuUHAHCHI U KPETUT.

He.]'[b JAUCHUIIIMHBI — COCTOUT B (I)OpMI/IpOBaHI/II/I yFJIy6JICHHBIX 3HAHUM W HaBBLIKOB B
CIICUAJIBHBIX BOIIPOCAX PAa3BUTUA U BHCAPCHUA q)HHaHCOBBIX I/IHHOBaHI/If/'I.

3agauu AMCHUIIJIAHBIL:

M3YYUTh OCHOBHBIE TEOPETHYECKUE MOJICTTH Pa3BUTHs (PMHAHCOBBIX HHHOBAITUI;
MMO3HAKOMUTH C CYIIECTBYIOUIUMHU B MUPOBOW MPAKTUKE TEHICHLIUSIMHU B H3y4aeMOu
MpeAMETHON 00J1aCTH;

chopMUPOBATH MPAKTHYECKHE HABBIKU PA0OTHI C aHATUTHUYECKUMU MaTepUaTaMH.

JucuummHa «DruHaHCOBbIE MHHOBAIIMU) HAMpaBieHa Ha (OPMHUPOBAHUE y BBITYCKHUKA
CHEAYIOLMX NMPO(ecCHOHATBLHBIX KOMIETEHIH:

IIK-1 Cnocoben aHanu3upoBaTh (PAKTOPbl CTOMMOCTH KOPHOpAallMU U YMETh HX
OLICHUBATb;

[IK-2 - CnocobeH aHanu3MpoOBaTh, OLIEHWBATh M pa3pabaThlBaTh METOJIbI
yIpaBiIeHUS KOPIIOPATUBHBIMU PUCKAMHU.

B pesynbrate 0CBOGHUS AUCIUILTUHBI O0YYarOIIUICS JOKEH:

3HATD:

* OCHOBHBIC TUIBI (PMHAHCOBBIX MHHOBALMI W MOJEJH, ONHUCHIBAIOUINE UX TOSBICHHUE U
pa3BUTHUE;

*  IPUHUUIBI GOPMUPOBAHUS CTPYKTYPUPOBAHHBIX MTPOTYKTOB;

* COBpEMEHHBIE TeHICHIINH B JJAHHOM 00JacTH.

YMeTh:

* aHANM3UPOBaTh M OLEHHBATh MPOAYKTHI/IIPOEKTHl ()MHAHCOBOM HMHHOBALMOHHOM
JESATENBHOCTH,

*  HUCHOJb30BaTh 6a30Bble (PHHAHCOBBIE MOJIENIU AJIsl OLIEHKU (PMHAHCOBBIX MHHOBAIIMOHHBIX
IIPOJIyKTOB;

Biaajgers:

¢ HaBbIKaMU aHaJIn3a BIUIHUA (I)I/IHaHCOBBIX WHHOBAITUN Ha (pI/IHaHCOBLIC PBIHKH.

0611_[2151 TPYAOCMKOCTb OCBOCHUA NUCHHUIIJIMHBI COCTABJIACT 3 3a4eTHEIE CAUHUIIBI.
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JIUCT UBMEHEHU

Ne | Tekcr akryanu3auuu unu npuiaraemslid k PIT/ nokymeHT, Hara Ne
coJiepKalluil U3MEHEHUS MPOTOKOJIA

1

2
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