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Ilian kypca:
Tema 1MexyHapoHbIe BAIIOTHBIE PBIHKU. PaKTOPHBIN aHAIN3
OnpeneneHne MeXAYHapOJHBIX BaJIIOTHBIX Olepanuil. XapakTEepUCTUKA BAIOTHBIX PBIHKOB.
JleHeKHbIE PBIHKY U JENIO3UTHBIE Ollepallii. PUCKH MeXIyHapOAHBIX ONEpaluii 1 BO3MOKHOCTU
yIpaBiIeHUs] puckamMu. POCT 3HAYMMOCTH MEXIyHApOAHBIX (PMHAHCOBBIX LEHTPOB. OCHOBHEIC
PBIHKH U IIPEIOCTABIIIEMBIE YCIIYTH.
Tema 2UHppacTpykTypa MEXTYHAPOTHBIX BAJIOTHBIX PHIHKOB
VY4YacTHUKM BaIIOTHOTO pblHKA. OTKpbITas BAaJIIOTHAs MO3ULM. ApOUTpaKHblE U KIMEHTCKUE
KOHBEpPCHOHHBIE onepauuu. CTpaTreruv TOProBiIM BaIOTOM. MHOKECTBEHHOCTh BaJFOTHBIX
KypcoB. Kpocc-kypcbl. Pabota ToproBoro 3ajna, BeleHHE MEPErOBOPOB M 3aKIIOUEHUE CJIEJOK.
[Tnarexnsle wuHcTpykuuu. Cucrema SWIFT. IlpaBoBasi OTBETCTBEHHOCTb JIUJIEPOB,
yperyJiupoBaHie CIOPHBIX cuTyauui. JIuMuThl, nucnons3dyemele B quinHre. Mapopmannonssle
Y TOPTOBBIE CUCTEMBI. Y TIPaBIE€HUE U KOHTPOJIb 3a ONEPALUIMHU.
Tema 3BBenenue B onepanuy Ha CPOUHOM MEXJTYHAPOJHOM phIHKe. FXcBor.
Ornpenenenne ¢GopBapIHBIX KypCOB Ha OCHOBE Kypca CIOT W MpoIleHTHOro auddepeHnnana.
TexHuka TOProBIM Ha CPOYHOM pblHKe. lcmonb3oBanue QoOpBapAHBIX CHENOK IS
XeIKUPOBaHUS pUCKOB. Pacuer dopBapaHbIx Kpocc-KypcoB. Omnpenenenne GopBapIHbIX KypcoB
JUIs He CTaHJapTHBIX JaT BamtoTHpoBaHusa. Konuenmus apbutpaxka u onepanuii FX swap.
UcnonezoBanne FX swap s XemkupoBaHus (QOpBapAHBIX MNO3MUIMM, aJIbTepHATHUBBI
KpeIuToBaHUIO U apOutpaxa. Co3gaHne U NPUMEHEHHE CUHTETHUECKUX BAJIOTHBIX aKTHBOB U
MIaCCHBOB
Tema 4Cnenku FRA. IIponieHTHBIE M BaJIFOTHBIE CBOIIBI
[lenooOpazoBanne FRA Ha oOCHOBE CTaBOK JEHEKHOro pblHKA. IIpakThka TOpProBiau
koHTpakTamMu FRA. Bo3moxxHoctTn wucnonb3oBanus cuenok FRA. Cpasmenne FRA ¢
MIPOLEHTHBIMHU (hbloYepcaMu, apOUTpaxK.
KoHCTpyKIIMsi MpOLIEHTHOTO CBOIMA, HCHOJIb30BaHUE MJS CHEKYJISLUUH W XEIKUPOBaHUS.
VYnpaBiaeHue I0XOIHOCTBIO: apOUTpa)k C HWHCTPYMEHTaMHU JIGHEKHOTO pBIHKA, apOUTpax ¢
MPOU3BOJHBIMA HHCTpyMEHTaMH. PBIHOK TPOIEHTHBIX CBOMOB U TEXHUKAa TOPTOBIIU.
LlenooOpa3oBaHMe U PUCKHU.
KoHCcTpyKIusi BaJIlOTHOTO CBOIA, HCIIOJIB30BAHHWE €r0  JUISl CHEKYJIALHMH U XeIKUPOBaHUS.
VYnpaBieHue I0XOIHOCTBIO: apOUTpa)k C HWHCTPYMEHTAMHU JIEHEKHOTO pBIHKA, apOUTpax ¢
LFTX. PbrHOK BaTIOTHBIX CBOTIOB M TEXHUKA TOPTOBIH. [[eHOOOpa3zoBaHue U PUCKH.
Tema SYmnpasiieHre pucKamMu IpU TOPrOBJIE BATKOTON



CrpanoBbie pucku. [IpyarHbI SKCIIaHCUM BHEIIHEH 3a70KeHHOCTH. MHQIAIUS 1 npoleHTHbIe
ctaBku B Hadaje 70-x, poCT 1IeH Ha OMprkeBbIe TOBaphl. Poct meduriura Toproporo OamaHca B
pa3BuBaroIIMXCcs cTpaHax. JlodaroBoil kpusuc pasBuBaromuxcs crpan 1982 r. BosmoxHoctu
IPEJOCTABICHUS] MEXAYHApOJHOW IOMOINM CTpaHaM, MEpeXHUBAIOIUM JOJIFOBOM KpH3HC.
Kpuzuc 1997 roga B A3un. ApreHTHHCKUNA KpU3HC.

Knaccu¢ukanus MCTOYHHMKOB BaTIOTHOIO pHCKa. Mojenu OLEHKH pHUCKOB. Mcnonb3oBaHue
meroauku Value-at-Risk s ananusa pucka BamotHoro mnoptdens. Orpanuuenuss VAR npu
3HAYUTEIBHOM OTKJIOHEHHH pPEaJbHOI0 pPACHPENENCHUs] BEPOATHOCTH OT HOPMAIBHOTO.
MogenupoBanie pucka (UHAHCOBBIX HMHCTPYMEHTOB. Puck ¢opBapaHbIX KOHTPAKTOB.
Hcnons3zoBanne VAR 1711 OLIEHKM pHCKa BAJIIOTHBIX OINIMOHOB. ATPErMpOBAHHE PBIHOYHBIX
PHUCKOB CBSI3aHHBIX C IIEHOBOM YYBCTBUTEIBHOCTBIO ONIIMOHOB. BiMsiHMe BHECEHUSI H3MEHEHUN B
KOPPESLMOHHYI0 MaTpHUIly, IOCTPOCHHYI0 Ha OCHOBE MCTOpHYECKUX JaHHbIX. CoxpaHeHue
yCTOMUMUBOCTU OLIeHOK VAR

Tema 6YnpaBieHne MeX/JyHapOAHBIMU BaIIOTHBIMU ONIE€PALUIMU

Opranm3zanus B3auMOACUCTBUS (paHT, MuUAT U 03k oducoB. KoHTponb 3a omeparnusiMu.
OTcnexxuBaHue JMMHMTOB, HECAHKIIMOHMPOBAHHBIX CHENOK. MeXIyHapoJHble CTaHAApThI
KOHTPOJISI U UX IPUMEHUMOCTh K POCCUIICKOMY PBIHKY.

Tema 7 Opranusanust MeX,JyHapOAHbBIX PacyeTOB

baHkOBCckMI mepeBoJ U €ro JOKYMEHTapHOE 00ecleyeHHe, CIOCOObl YCKOPEHHUS PpacdeToB.
[TpobGnembl, BO3HUKAIOIIKE NTPH IPOBEIEHUH OAHKOBCKUX IepeBo10B. DOPMbI MEXKyHAPOIHBIX
pacyeToB, MX CPABHUTENbHBIM aHanu3. VHKaccoBble omnepanuu. JJOKyMEHTapHOE HMHKACCO B
pacueTax 3a SKCHOPTUpPYEMble TOBapbl W yCIyrd. JJokyMeHTapHOe HMHKacco B pacueTax 3a
UMIIOPTUPYEMBIE TOBAphl W YCIYTH. AKKPEIUTHB W 3r0 OCHOBHBIE (hopMbl. OcobeHHOCTH
JOKYMEHTO000poTa. JIOKyMEHTapHbIA aKKpeIUTHB MIPHU pacdyeTax 3a 3KCIOPTHbIE U UMIOPTHHIE
TOBapBbI.

(I)OpMLI TERKYLIEro KOHTPOJIA U HpOMe)l(yTO'lHOﬁ aTTeCTalluM.

B xone peanuzauun 51.B.J1B.04.02 MexnyHapoaHble pbIHKH KANUTAJIA U ONlePAIliHU €
BAJIIOTOM MCIOJIB3YIOTCS CJICAYIOIIHE METOAbI TEKYIIero KOHTPOJISA YCIIeBaeMOCTH

00y4arommxcs:

MexyHapoIHbIe BaJFOTHBIC PBIHKH.

N Ompoc
@DaKkTOPHBIN aHAIN3
HNHdpacTpyKkTypa MeXIAyHAPOIHBIX BAIIOTHBIX IIpakTryeckas pabora
PBIHKOB
BBeznenue B onepanuu Ha CpOYHOM pbIHKE. FX Ketic
CBOIL.
Cnenku FRA. [IIpoueHTHblE M BaIIOTHBIE IIpakTryeckas pabora
CBOIIBI
VYnpaBieHue puckaMu pH TOProBJIe€ BATIOTOM ITpakTryeckas pabora
VYnpaBieHne MeXIyHApOIHBIMH BaFOTHBIMHU [IpakTryeckas padora
ornepanusMu
Opraau3anys MeXIyHApOJIHBIX PaCUE€TOB [IpakTnueckas pabora

IIpome:xkyTouHnast arrecranusi NpoBoauTrcss B (Gopme 3ayera ¢ HNpPUMEHEHHEM
CJEAYIOIIUX METOI0B: TECTUPOBAHUE U PeLIeHUe Kelca.
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