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Lesab ocBOeHNs AUCHUTIIIMHBI:

CdhopmupoBaTh KOMIIETCHIIMH

[1K-11 -CrocoGHOCTh O0OCHOBAaTH Ha OCHOBE aHaIM3a (HPUHAHCOBO-IKOHOMHYECKUX
PUCKOB CTpaTErHi0 TOBEACHUS HSKOHOMHYECKHUX AarcHTOB Ha PAa3JIMYHBIX CErMEHTax
(bMHAHCOBOTO PHIHKA

Ilian kypca:
Tema 1 CoBpeMeHHbIE TEHICHIMH PA3EUMUSL MEHCOYHAPOOHBIX 8AIIOMHBIX PHIHKOB.
DakTOpHBINA aHATIU3

Onpenenenne MeX1yHaApOAHBIX BAJIFOTHBIX olepaiuil. XapakTepuCcTUKa BaFOTHBIX
PBIHKOB. JIeHE)KHBIE PBIHKHU U JICTIO3UTHBIC Onepanyu. PUCKH MeXyHapOAHBIX Olepalui
¥ BO3MOYKHOCTH YIIPABIICHHS pUCKaMH. POCT 3HAYMMOCTH MEXITYHAPOIHBIX (DUHAHCOBBIX
1eHTPOB. OCHOBHBIE PBIHKH U MIPEIOCTABIISIEMbIE YCIIYTH.

Tema 2 MndpacTpykTypa BaTIOTHBIX PHIHKOB

VY4YacTHUKM BalIOTHOTO pblHKA. OTKpbITas BadlOTHAs MNO3MLHUA. ApOUTpaXkHbIE U
KJIIMEHTCKUE  KOHBEPCHOHHble  omepanuu.  CTaTerum  TOPrOBIM  BaJIOTOM.
MHOXeCTBEHHOCTh BaJIIOTHBIX KypcoB. Kpocc-kypcebl. Pabora ToproBoro 3ana, BeaeHue
MIEperoBOpoB M 3akitoueHue crenok. [lmarexxnple uHcTpykumu. Cucrema SWIFT.
IIpaBoBasi OTBETCTBEHHOCTb AWJIEPOB, YPETYJIUPOBAHUE CIOPHBIX CHUTyalil. JIMMUTHI,
ucrnosib3yemble B auinuHre. MHpopManmoHHble U TOPrOBBIE CHCTEMBI. YTpPaBIE€HUE U
KOHTPOJIb 32 ONEPALUSIMH.

Tema 3 Beenenue B onepannn Ha cpouHoM peiHKe. FX cBon

Omnpenenenue (opBapIHBIX KypcOB Ha OCHOBE Kypca CIOT M IPOLEHTHOTIO
muddepennmana. TexHrka TOPropiIu Ha CPOYHOM phliHKe. Vcronb3oBanue (GopBapaHbIx
CHIENOK JUIsl XeDKUpOoBaHUS pHUCKOB. Pacuer (opBapaHbix kpocc-kypcoB. Onpenenenue
(dbopBapIHBIX KypCOB JJIsl HE CTAaHJAPTHBIX JaT BaltoTHpoBaHus. KoHnenuus apourpaxa
n omnepaunii FX swap. Ucnonb3oBanue FX swap s xemxupoBaHus (OpBapaHbIX
MO3UIMH, albTEPHATHBBI KpPEeIUTOBaHUIO W apOutpaxa. Co3gaHue M NpPUMEHEHHUE
CUHTETUYECKHX BAJTIOTHBIX AKTUBOB U NTACCUBOB

Tema 4 Cnenku FRA. TIporieHTHBIE ¥ BATFOTHBIE CBOTIBI

created by free version of
0 DociFreezer


http://www.docufreezer.com/?df-dlabel

[lenoobOpazoBanne FRA Ha OCHOBE CTaBOK JIEHEKHOTO pbIHKA. [IpakThka TOpromiu
koHTpakTamMu FRA. Bo3moxkHoctu ucnonb3oBanusa caenok FRA. CpaBuenune FRA ¢
MPOLEHTHBIMU (PBIOYEpPCAMU, ApOUTPAK.

KoncTpykius mpoLeHTHOrO CBOMA, MCMOJIb30BAHUE JIJISl CHEKYJIALMN U XEHKUPOBAHMUS.
VYrpasiieHue 10XOAHOCTHIO: apOUTpak ¢ MHCTPYMEHTAMU JICHEKHOTO PhIHKA, apOUTpak
C MPOM3BOAHBIMU MHCTPYMEHTAMHU. PBIHOK MPOLIEHTHBIX CBOIOB M TEXHHUKA TOPTOBJIU.
IlenooOpa3oBaHue U PUCKH.

KoHcTpyKins BatOTHOTO CBOIA, UCIIOJIB30BAHUE €r0 JUISl CIEKYJISALUUN U XeIKUPOBAHUS.
YrpaiieHue T0XOJHOCTBIO: apOUTpak ¢ MHCTPYMEHTAaMH JICHE)KHOTO PhIHKA, apOUTpak
¢ LFTX. PpIHOK BaTFOTHBIX CBOIIOB U TEXHUKA TOProBiIH. [leHo0OOpa3oBaHuEe U PUCKHU.

Tema 5 YnpaBiieHre pyucKamu Py TOPTOBJIE BATIOTON

CrpanoBbie pucku. [IpudwHBI 3KCMAHCHM BHEIIHEW 3amoipkeHHocTH. WHmsauus u
MPOLIEHTHBIE CTaBKU B Haudaje 70-Xx, pocT LeH Ha OupskeBble ToBapbl. Poct nedunmra
TOproBoro OajaHca B pa3BUBAIONIMXCSA cTpaHaX. J[ONroBoi KpHU3HC pPa3BUBAIOLIUXCS
ctpan 1982 r. BO3MOXXHOCTM MNpENOCTABICHUS MEXAYHAPOJHOW IOMOIIM CTpPaHaM,
nepekuBaromunmM gojrosor kpusuc. Kpusuc 1997 roga B Azun. ApreHTUHCKUN KpU3KC.

Knaccuukanuss HMCTOUHMKOB  BATIOTHOTO  pUCKAa. Mojaenn  OIEHKH  PHCKOB.
Hcnons3oBanue meronuku Value-at-Risk s ananmuza pucka BamtoTHOTO mHoOpTdens.
Orpannuenus VAR 1pu 3HAUUTENIBHOM OTKJIOHEHUU PEAIbHOIO PACHpPENETICHUS
BEPOATHOCTH OT HOPMalbHOTO. MojenupoBaHue pucka (UHAHCOBBIX HHCTPYMEHTOB.
Puck ¢opBapaabix KoHTpakToB. Mcmonb3oBanne VAR sl OIIGHKH PHCKA BaFOTHBIX
ONIIMOHOB.  ATpErupoBaHHE€  PBIHOYHBIX  PUCKOB,  CBA3aHHBIX C  LEHOBOH
YYBCTBUTEJIBHOCTHIO OIILIMOHOB. BiMsiHHE BHECEHUS W3MEHEHUH B KOPPEISLHMOHHYIO
MaTrpully, IOCTPOCHHYIO Ha OCHOBE UCTOPUUYECKHUX JaHHBIX. COXpaHEHHE YCTOMYMBOCTH
oreHok VAR

Tema 6 YnpaBieHue BaTIOTHBIMU OIEpALUsIMU

Opranu3zanus B3auMoAeHcTBUs GpaHT, MUAT U 03K oducoB. KoHTponb 3a onepanusMu.
OtcnexuBaHue TMMHUTOB, HECAHKIIMOHUPOBAHHBIX CIENOK. MeXyHapOqHbIe CTaHJapThI
KOHTPOJISI U UX IPUMEHUMOCTh K POCCUHCKOMY PBIHKY.

Tema 7 Opranuszanusi MeX/IyHapOIHBIX PACUETOB

bankoBckuii mepeBoJy M €ro JOKyMEHTapHOe oOecreueHHe, CIOCOOBbl YCKOPEHUs
pacuetoB. [IpoGiembl, BOZHUKAIOMINE TIPU MPOBEIACHUN 0AHKOBCKHUX MepeBoAoB. Dopmbl
MEXJIYHApPOAHBIX pAacyeTOB, HMX CPAaBHUTENIbHBIA aHaiu3. VIHKaccoBble ONepanuy.
JIokyMeHTapHOE€ MHKAacCO B pacderax 3a »SKCIOPTHPYEMbIE TOBapsl M YCIYTH.
JIOKyMEeHTapHOE HHKACCO B pacyeTax 3a UMIOPTUPYEMbIE TOBAPhI U YCIYrH. AKKPEAUTUB
U 3ro OcCHOBHBIE (opMbl. OCOOEHHOCTH JOKYMEHTOOOOpoTa. JloKymMeHTapHbIN
aKKpEIUTHUB NP pacyeTax 3a SKCIOPTHBIE U UMIIOPTHBIE TOBAPHI.

@opMBbI TEKYIIET0 KOHTPOJISA M TPOMEKYTOUHOMH aTTeCTAI[UM:
B xone peanuzanuu gucuumiiuibl b1, B.JIB.1.2 MexayHapoaHble PbIHKH KAlMTAJIa

H OoNepauuu ¢ BAJTIOTOMN HCIOJIB3YIOTCH CJeAYIIIHe MeTOAbl TeKYIIero KOHTPOJIA
yCIeBaeMoCTH 00y4aromuxcs:

created by free version of
0 DociFreezer


http://www.docufreezer.com/?df-dlabel

MexnyHapOIHBIE 6a1I0MHbLE POIHKU. Omnpoc
DakTOpHBIN aHAIN3

HndpactpykTypa MeKXIyHapOIHBIX BaltoTHBIX | [IpakTuueckas pabota
PBIHKOB

BBenenue B onepanuu Ha cpouHoM peiHke. FX | Kelic
CBOIL

Cnenku FRA. [IporieHTHBIC 1 BaJIIOTHBIC [TpakTrueckas pabota
CBOIIBI

VYnpasieHue puckamu 1pH Toprosie BamoToil | [Ipaktuueckas padora

VYnpapieHue MeKIyHapOHBIMU BaTIOTHBIMU [TpakTnueckas pabora
orepanusIMu

Opranuzanys MexayHapOAHbIX pacueToB [IpakTnueckas padbota

IIpomexyTouHAasi aTTeCTALMA MPOBOAUTCSH B (popme 3aueTa ¢ NPUMEHEHUEM CJIeTYIOIMNX
MeTO0/0B (CpeACTB): MUCbMEHHOI0 TECTUPOBAHUS U OTBETOB HA BOMPOCHI.
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