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Llesib 0CBOEHMS AUCHMIJIMHBI:

CdopmupoBars KOMIETEHIINU
- [IK- 6 CriocoOHOCTh HCMOIB30BAaTh COBPEMEHHBIE METOJbI YIPaBJICHUS KOPHOPATHBHBIMU
(duHaHCAMU [UIS pEIICHHS CTPATETNIEeCKUX 33124

ILn1an kypca:
Tema 1. CoBpeMeHHbBIE TEHJICHIIUN PA3BUTHUSI MEXKIYHAPOIHBIX BATIOTHBIX PHIHKOB. DaKTOPHBIM
aHaJIN3.
Onpenenenne MeXIYHApOIHBIX BaJIOTHBIX oOlepanuid. XapaKTepUCTUKA BaFOTHBIX DPBIHKOB.
JleHe)xHble pBIHKHM U JIENIO3UTHBIE Ollepali. PUCKK MeX1yHapOAHBIX ONepaluii 1 BO3SMOKHOCTH
yhpaBieHUs] puckamMu. POCT 3HAYMMOCTH MEXIyHApOIHBIX (PUHAHCOBBIX IEHTPOB. OCHOBHBIE
PBIHKH U NIPEAOCTABIISIEMBIE YCIIYTH.
Tema 2. UHpacTpyKTypa BAIFOTHBIX PHIHKOB.
Y4YacTHUKH BaJIIOTHOTO pbIHKA. OTKpBITas BaNIOTHAS MO3ULUSA. ApOUTpa)kKHBIE M KIMEHTCKHUE
KOHBEPCHOHHBIE onepanuu. CTpaTeruu TOProBIM BATOTOW. MHOXKECTBEHHOCTh BaJTKOTHBIX
KypcoB. Kpocc-kypcel. Pabota ToproBoro 3ajna, BeleHHE MEPETOBOPOB M 3aKIIOUYEHUE CHETIOK.
IInarexxusle uHCTpyKIuH. Cucrema SWIFT. [IlpaBoBasgs OTBETCTBEHHOCTh JIUJIEPOB,
ypEryJIupoBaHUe CIIOPHBIX CHUTyauui. JIMMUTHI, ncnonas3yeMble B quinHre. MHpOpMannoHHble
Y TOPrOBBIE CUCTEMBI. Y IPABJICHUE U KOHTPOJIb 32 ONEPaLUSIMHU.
Tema 3. Beenenue B onepaiuu Ha CpouHOM phiHKe. FX cBor.
Onpenenenne ¢GopBapIHBIX KYpCOB Ha OCHOBE Kypca CIOT M MPOIEHTHOTro auddepeniuana.
TexHuka TOProBIM HAa CPOYHOM pbIHKE. lcmonb3oBanue QOpBapAHBIX CHETOK JUIA
XeIKUpOBaHUs pUCKOB. Pacuer dopBapaHbIx Kpocc-KypcoB. Onpenenenue GpopBapIHbIX KypcoB
JUIs HE CTaHJApTHBIX 1arT BamoTHpoBaHus. Konuemnmus apbutpaxa u onepanuii FX swap.
Ucnonp3zoBanne FX swap i xemkupoBaHusi (QOpBApAHBIX TMO3WIUNA, aTbTEPHATHBBI
KpeIuToBaHUIO U apOuTpaxa. Co3gaHue U MPUMEHEHHE CUHTETUYECKHX BAIIOTHBIX aKTUBOB M
MIaCCHUBOB
Tema 4. CnenkuFRA. IIponieHTHBIE U BaJIFOTHBIE CBOIIBI.
IlenooOpazoBannie FRA Ha OCHOBE CTaBOK [IEHEKHOTO pbIiHKA. [IpakThka TOProBin
koHTpakTamMu FRA. Bo3MmoxxHocTn wucnonb3oBanus cuaeinok FRA. CpaBuenue FRA ¢
IPOIEHTHBIMU (pbIOYEpPCaMU, apOUTPAK.
KOHCTpyKIIMS NPOLEHTHOTO CBOIA, HWCIOJIB30BAHME I CHEKYSILIMM W XEIKUPOBAHUA.
VYnpaBiaeHue 0XOJHOCTBIO: apOUTpak C MHCTPYMEHTaMH JCHEXKHOTO PBIHKA, apOUTpax C
INPOU3BOJHBIMM HMHCTPYMEHTAaMH. PBIHOK NIPOLIEHTHBIX CBOIIOB W TEXHUKA TOPTOBIIH.
IlenooOpa3oBaHue U PUCKH.
KoHCTpyK1us BallOTHOIO CBOIA, WCMOJIB30BAHME €r0 I CHEKYISIIUM M XEIKUPOBAHHUS.
VYnpaBieHue 0XOIHOCTBIO: apOUTpak C MHCTPYMEHTaMH JCHEXKHOTO PBIHKA, apOUTpax C
LFTX. PeiHOK BaJIOTHBIX CBOTIOB M TEXHHKA TOPTOBIHU. [[eHo0Opa3oBaHne U PUCKH.
Tema 5. YipasineHue pucKkaMy IpU TOPrOBIIE BAIFOTOM.



CrtpaHoBbie pucku. [IprunHbBI SKCMIAHCUU BHEIIHEH 3aI0JDKEHHOCTH. HQIAIMS 1 MpOIieHTHBIE
cTaBKM B Hauyane 70-X, pocT 1eH Ha OupkeBble TOBaphl. PocT neduuunrta TOproBoro 6agaHca B
pasBuBaromuxcs crpaHax. JloaroBod kpusuc pazBuBarommxcs ctpaH 1982 r. Bo3moxkHOCTH
IIPENOCTABICHU MEXAYHApOJHOM IIOMOLIM CTpaHaM, MEpPEeKUBAIOIIUM JOJIIOBOW KPHU3HC.
Kpuzuc 1997 roga B A3un. ApreHTUHCKHN KPU3HC.

Knaccudukanuss MCTOYHUKOB BaFOTHOTO pHUCKa. Mojenu OICHKHM PHUCKOB. Mcrosb3oBaHHE
Meroanku Value-at-Risk mis ananmmsa pucka BamrotHoro mnoptdens. Orpannuenus VAR npu
SHAYUTCIIBHOM OTKJIIOHCHHHU PCAJIbHOIO pacClipeaciCHUsA BCPOATHOCTU OT HOPMAJIBHOIO.
MonenupoBanue pucka (PUHAHCOBBIX WHCTPYMEHTOB. Puck QopBapIHbIX KOHTPAKTOB.
Ucnonb3oBanne VAR 115 OLEHKH pUCKAa BaJIIOTHBIX OMNIIMOHOB. ATPErMpOBAaHUE PBIHOYHBIX
PHUCKOB CBSI3aHHBIX C IIEHOBON UYBCTBUTEIHHOCTHIO OMIIMOHOB. BiMsiHNEe BHECEHUS U3MEHEHUN B
KOPPEJSIIMOHHYIO MaTpHUIly, IIOCTPOEHHYI0 Ha OCHOBE MCTOPHUYECKHUX AaHHbIX. CoxpaHEeHHE
YCTOMYUBOCTH OLIEHOK VAR

Tema 6. YripaBieHHe BaTIOTHBIMH ONEPALIUSMHU.

Opraamszanus B3auMOACHCTBUSA (GpaHT, MHAI W O3k oducoB. KoHTponas 3a omneparusMi.
OTtciexxuBaHue JIMMHUTOB, HCCAHKIIHUOHUPOBAHHLIX CACIIOK. MG)KILYHapOI[HLIe CTaHAApPThI
KOHTPOJISI U UX IPUMEHUMOCTh K POCCUHCKOMY PBIHKY.

Tema 7. Opranuzanusi MeXIyHapOIHBIX PACUETOB.

baHkoOBckMil mepeBoJ U €ro JOKyMEHTapHOe obOecreueHHe, CIOoCOObl YCKOPEHHUS pacyeToB.
[Ipo6nembl, BO3HUKAIOIIME MPU MTPOBEACHUU OaHKOBCKHUX MEPEBOA0B. POPMBI MEXKTYHAPOIHBIX
pacyeToB, MX CpaBHUTEIbHBIN aHanu3. MHkaccoBble omnepanuu. [[okyMeHTapHOE HHKAcco B
pacuerax 3a 3KCHOPTHpPYEMbIE TOBapbl M yCiIyru. /[okyMeHTapHOE€ MHKAacco B pacderax 3a
UMIIOPTUPYEMBIE TOBApbl M YCIyTU. AKKPEOUTHB M 3r0 OCHOBHBIE (QopMbl. OcoOeHHOCTH
JTOKYMEHT0000poTa. JIOKyMEHTapHBIM aKKPEIUTUB MPU pacyeTax 3a dKCHOPTHHIE M UMIIOPTHBIC
TOBapBbI.

@DopMbI TEKYIIEr0 KOHTPOJISI M MPOMEKYTOYHOM aTTecTAlMM:

B xome peanu3zanmum AUCHMIVIMHBI «Omnepanmum ¢ BaJKTOH» HCHOJIb3YHTCH
cJieayolue MeToAbl TEKYIero KOHTPOJIsl YCIIeBAeMOCTH 00y4a0INXCs:

— IIpY IPOBEJICHUM 3aHATHH JIeKnOHHOro Tuna: omnpoc (O);
— TP MIPOBEJICHNH 3aHATHI cemuHapckoro tumna: keic (K), mpakruaeckoe 3aganue (113);

3a4yeT NMPOBOAUTCHA € NMPUMEHEHUEM CJIeAYIIINX MeTOI0B (CPeICTB): MUCbMEHHOI0
0TBETA HA BONMPOCHI.
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