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I1K-16 - Branenne HaBbIKaMu OIIEHKH WHBECTHUITMOHHBIX TTPOCKTOB, PMHAHCOBOTO
TUTAHUPOBAHUS ¥ IPOTHO3UPOBAHUS C YIETOM POJIH (DMHAHCOBBIX PHIHKOB M HHCTUTYTOB

Ilnan kypca:

Tema 1

CoBpeMeHHbIE TEHAEHIIMN Pa3BUTHS MEXIYHAPOIHBIX BATIOTHBIX PHIHKOB. DAKTOPHBIN aHAIN3

OrnpezenieHre MeXIyHAPOAHBIX BAJTIOTHBIX OMNepaluid. XapakTepUCTUKA BaIOTHBIX PBHIHKOB.
JleHexHble pBIHKY U JENO3UTHBIE ONepalni. PUCKM MeXTyHapOIHBIX ONepaii ¥ BO3MOXKHOCTH
yIpaBlIeHUsT puckamu. POCT 3HAYMMOCTH MEXIyHAPOIHBIX (DMHAHCOBBIX IEHTPOB. OCHOBHBIC
PBIHKHU U IIPEIOCTABIISIEMBIE YCIYTH.
Tema 2

HudpacTpykTypa BaJIFOTHBIX PHIHKOB

Y4YacTHUKH BATIOTHOTO PbIHKA. OTKpBITAas BAIOTHAs MO3UIUS. APOUTPaKHBIE U KIMEHTCKHE
KOHBEpCHOHHBIE onepanuu. CTpaTeruu TOProBiIM BATOTOW. MHOXECTBEHHOCTh BaJTKOTHBIX
KypcoB. Kpocc-kypcel. Pabota ToproBoro 3ajna, BeleHHE MEPETOBOPOB M 3aKIIOUYEHHUE CHETIOK.
[Inarexxusle uHCTpyKIuMH. Cucrema SWIFT. [IlpaBoBasgs OTBETCTBEHHOCTb JIUJIEPOB,
yperyaupoBaHUE CHOPHBIX CUTyalui. JIMMUTHI, ucmonb3yeMble B auinuHre. MHDOpMamoHHbIe
Y TOPrOBBIE CUCTEMBI. Y IPABJICHUE U KOHTPOJIb 32 ONEPaLUSIMHU.
Tema 3

BBenenune B onepanuu Ha cpoyHOM peiHKe. FX cBor.

Omnpenenenne GopBapIHBIX KypCOB Ha OCHOBE Kypca CIOT W mpolleHTHoro nuddepeHnuana.
TexHuka TOpProBiIM Ha CcpoyHOM pbiHKe. lcnonb3oBanue (GopBapAHBIX CHEIOK s
XeKUPOBaHUs pUCKOB. Pacuer dhopBapaHbIX Kpocc-KypcoB. Onpenenenue GpopBapIHbIX KypcoB
JUIST HEe CTAaHJApPTHBIX JaT BamoTHpoBaHus. Koumenuwms apOutpaka u omeparmuii FX swap.
Ucnonp3oBanne FX swap pans  xemxupoBaHus (DOpBApAHBIX IO3UIMHA, aJbTEPHATUBBI
KpeAUTOBaHUIO U apOouTpaxa. Co3gaHue U NMPUMEHEHHE CUHTETUYECKUX BATIOTHBIX aKTUBOB U
naccuBoB (Keiic-ctaau Ha pacueT u ucnosib3oBanue GopsapaoB u FX swap).
Tema 4

Cnenku FRA. [Ipo1rieHTHBIE U BaTIOTHBIE CBOIIBI.

IlenooOpazoBannie FRA Ha OCHOBE CTaBOK [IEHEKHOTO pbIiHKA. [IpakThka TOProBin
koHTpakTamMu FRA. Bo3MmoxxHocTn wucnonb3oBanus cuaeinok FRA. Cpasuenune FRA ¢
MIPOIICHTHBIMH (PhIOUEpPCaMH, apOUTPAK.

KoHcTpyKliMsT TPOLIEHTHOTO CBOMA, WCHOJAB30BaHUE ISl CHEKYJSIIUM U XEHKUPOBAHMS.
VYmpaBieHne A0XOJHOCTBIO: apOUTpak C HMHCTPYMEHTAMU JEHEKHOTO phIHKA, apOUTpax c



NPOU3BOJHBIMA HHCTPYMEHTaMH. PBHIHOK TPOLEHTHBIX CBOMOB U TEXHHUKA TOPTOBIIH.
IlenooOpa3oBaHue U PUCKH.
KoHCcTpyKIuss BaJIOTHOTO CBONA, HCIOJb30BAaHUE €ro Ui CHEKYJISIUU U XEeIKUPOBAHMS.
VYnpaBieHue JI0XOIHOCTBIO: apOUTpak C MHCTPYMEHTaMH JCHEXKHOTO PBIHKA, apOUTpax C
LFTX. PbrHOK BaJIOTHBIX CBOTIOB M TEXHHKA TOPTOBIHU. [[eHooOpa3oBaHne U PUCKH.
Tema 5
VYnpasieHue puckaMu MpHU TOPTOBJIE BATIOTOM
CrtpanoBbie puckd. [IpHunHBI SKCTIAHCUH BHEIIHEH 3a10KeHHOCTH. MHQISIMS U IPOIEHTHBIC
cTaBku B Havasie 70-x, pOCT IIeH Ha OUpKeBbIe TOBaphl. PocT neduimra ToproBoro OansaHca B
pa3BuBamImMXca crpaHax. JlonaroBoi kpusuc paszBuBarommxcs crpaH 1982 r. Bo3moxHoCTH
MPEIOCTABICHUSI MEXAYHApOAHONW TIOMOIIM CTpaHaM, MEPEKUBAIOIIUM JOJTOBOM KpHU3HC.
Kpusuc 1997 rona B A3un. ApreHTHHCKMI KpU3HC.
Knaccudukanusi UCTOYHMKOB BaJIOTHOTO pHICKAa. Mojenu OIeHKH pHUCKoB. Mcmomb3oBaHue
metoauku Value-at-Risk mis ananuza pucka BamoTHoro mnoprdens. Orpannuenus VAR mpu
3HAYUTEIIbHOM OTKJIOHEHHHM pEaJbHOTO pacIlpeleleHusl BEPOATHOCTH OT HOPMaJbHOTO.
MopnenupoBanue pucka (QUHAHCOBBIX HHCTPYMEHTOB. Puck ¢opBapAHBIX KOHTPAKTOB.
Ucnonp3oBanne VAR a1 OUEHKM pHUCKAa BAJIIOTHBIX OMIIMOHOB. ATPErMPOBAHUE PBIHOYHBIX
PHUCKOB, CBSI3aHHBIX C IIEHOBOW YYBCTBUTEIBHOCTHIO OMIIMOHOB. BIusHNE BHECEHUs N3MEHEHUI
B KOPPEJSILIMOHHYIO MaTpHUIly, IOCTPOEHHYIO Ha OCHOBE HCTOpUYEecKuX NaHHBIX. CoxpaHeHue
ycroiunBoctu onieHoK VAR (Kelic ctaau Ha yripaBieHue PUCKaMH).
Tema 6
YrpaiieHre BaTIOTHBIMU OTIEPAIUSIMU

Opraau3anys B3auMOACHCTBUS (paHT, MUAT U 09K oducoB. KOHTpoas 3a omepanusmi.
OTtcrnexxuBaHue JIMMHUTOB, HECAHKIIMOHMPOBAHHBIX CHEIOK. MeXayHapoaHble CTaHAapThI
KOHTPOJISI U UX IPUMEHUMOCTh K POCCUHUCKOMY PBIHKY.

®opMBbI M METOABI TEKYIIEr0 KOHTPOJIS YCIIeBAEMOCTH U NPOMEKYTOYHOM aTTeCTAlMH.

B xone peanu3zanmu AUCHMIUVIMHBI «BaJlOTHBIA AWIMHI» MCHOOJB3YIOTCH CieAyHOIIHe
MeTO/bl TeKYIIEero KOHTPOJISI M YCIIeBAeMOCTH 00yYAIOIINXCH:

— TP IPOBEJICHNH 3aHATHH JICKITMOHHOTO THMa: orpoc (O)
— IIPH IPOBEICHUH 3aHATHI CEMHHAPCKOT0 THIA: KOHTpOoJbHas padora (KP)

3ader npoBoaAMTCS B NUCbMEHHOM (hopMe: OTBeTHI HA BOIIPOCHI B OuJ1eTe.
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