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- OK-2

T'oTroBHOCTH

HeﬁCTBOBaTB B HECTAaHAAaPTHBIX CUTyalluidXx, HCCTH

COMAJIBHYIO U 39TUYCCKYIO OTBETCTBCHHOCTD.

- IIK-1 CnocoOHOCTb YNpaBisATh OPraHU3AMSIMH, I[OAPA3ICICHUSIMH.

rpyInaMu

(KOMaHJaMH1) COTPYAHHUKOB, TPOCKTAMH U CETSIMH
- [IK- 2 CriocobHOCTh pa3pabaTeiBaTh KOPIOPATUBHYIO CTPATETHIO, TPOTPAMMBbI
OpPraHU3aI[MOHHOTO Pa3BUTHS U U3BMEHEHUHN U 00ECIeUnBaTh UX pealIn3altIo.

- [IK-3 CrtocoOHOCTH UCIOJIB30BATh COBPEMEHHBIC METO/IbI YIIPABICHUS
KOPIOPATUBHBIMU (PMHAHCAMH VISl PEIICHUS CTPATETUYECKHUX 3aa4.

Iliian kypca:

Tema 1 | MexayHapoaHbie OrnpenenieHne MEXKIyHApOIHBIX BaJIOTHBIX omnepanui. XapakTepUCTHKa
BAJIIOTHBIC DBIHKH. BAJIFOTHBIX PBIHKOB. JIeHEXHbIE PBIHKM W JACNO3UTHBIE omnepanuuu. Pucku
QaKTOPHBIA aHATN3 | ey TyHAPOAHBIX ONEPALMi M BO3MOXHOCTH YIpPAaBIEHHs pHCKaMH. Poct

3HAYMMOCTH MEXAYHApOJIHBIX (PMHAHCOBBIX LEHTPOB. OCHOBHBIE PBIHKU U
IIPEIOCTABIIIEMBIE YCIIYTH.

Tema 2 | Undpactpyxrypa OTKpbITas BaltOTHAs NO3ULUA. ApOUTPAKHBIE M KIIMEHTCKHE KOHBEPCUOHHBIE
MEXKYHAPOIHBIX oneparu. CTaTermd TOPTOBIU BalOTOW. MHOXECTBEHHOCTh BAJIFOTHBIX
BaJIFOTHBIX PBIHKOB.

V9aCTHIKN KypcoB. Kpocc-kypcsl. Pabora ToproBoro 3ana, BeACHHE IEPETOBOPOB U

BALIOTHOLO 3aKiroueHue caenok. [lnarexxnele nHCTpyKuu. Cucrema SWIFI:. IIpaBoBas

— OTBETCTBEHHOCTb JIUJIEPOB, YPEryJIMpOBaHUE CIOPHBIX CUTyauuid. JIMMHTHI,
UCToNb3yeMble B AuiauHre. MHQOpMAaLMOHHBIE M TOPrOBBIE CHCTEMBI.
YnpasiieHHuE ¥ KOHTPOJIb 33 ONlepalusiMu

Tema 3 | Beenenue onepanuu | OnpeneneHue (GopBapIHBIX KypCOB Ha OCHOBE Kypca CIIOT M MPOLEHTHOTO
Ha CpouHOM | mudepennnana. TexHHKa TOProBIM Ha CPOYHOM pbIHKE. Vcmonb3zoBaHue
MCIKIyHAPOIHOM bopBapaHBIX CHOCIOK JIsi XEHKUPOBAaHUS PUCKOB. Pacuer ¢opBapaHbIX
priHKke. FX cpor. Kkpocc-Kypcos. Onpenenenne (GopBapAHBIX KypcOB IS HE CTaHAAPTHHIX 14T

BamoTupoBanus. Konuenmuss apbutpaxka u  omepauuii  FX  swap.
Ucnons3zoBanne FX swap s xemkupoBanus (HOpPBApPAHBIX ITO3UIIHH,
aJIbTepHATHBBl KPEIUTOBaHWIO W apOuTpaxka. Co3gaHue W MpPUMEHEHHE
CUHTETHYECKUX BAJIIOTHBIX aKTHBOB U IACCHBOB

Tema 4 | Cnenku FRA. IlenooOpa3oBanue FRA Ha OCHOBE CTaBOK JEHEXHOro pbIHKA. [IpakTHka

[IpoueHTHBIE U
BaJIKOTHHIC CBOIIBI.

TOproBiu KoHTpakTamMu FRA. B0o3MOXHOCTHM HCHoJib30BaHUsl cieiiok FRA.
CpaBuenne FRA ¢ mpoueHTtHbIMEH (prouepcamu, apoutpax KoHcTpykums
MIPOLIEHTHOTO CBOIMA, MCIOJb30BaHUE JJISl CHEKYJSLUUU U XEHKHUPOBAHUS.




VYnpasieHne JOXOJHOCTbIO: apOUTpaXk C MHCTPYMEHTaMHM JIEHE)KHOTO PbIHKa,
apOUTpaxk C MPOU3BOAHBIMH MWHCTPYMEHTAMU. PHIHOK MPOILEHTHBIX CBOIIOB U
TexHuka Toprosiu. lleHooOpa3oBanue u pucku. KoHCTpyKIMsl BadrOTHOTO
CBOIIA, MCIIOJB30BAHUE €TI0 I CIEKYJIALWHU U XEPKUPOBaHUs. YIIpaBICHUE
JOXOAHOCTBIO: apOUTPaXK C MHCTPYMEHTAMH JICHEKHOTO PBIHKA, apOUTPAXK C
LFTX. PpIHOK BaJIOTHBIX CBONOB M TE€XHUKa TOprosiu. Llenoobpa3oBanue u
PHUCKH.

Tema 5 | Yopasnenue CrpanoBbie pucku. [IpUYMHBI SKCHAHCHUM BHEIIHEW 3aJI0JDKEHHOCTH.
pUCKaMH NpU Wndnsuus u npoueHTHble cTaBKU B Hauyaie 70-X, pocT IieH Ha Oup:KeBble
TOProBJIE ToBapel. Poct nedunura TOproBoro OanaHca B pPa3BUBAIONIMXCS CTpaHax.
BAJTIOTOM JonroBoii Kpu3uc pa3BuBarommxcs crpaH 1982 1. Bo3MoxHOCTH

MPEAOCTABICHUS] MEXIYHAPOJAHOW TOMOIIM CTpaHaM, MepeKUBAIOIIUM
nonroBoid kpusuc. Kpuszuc 1997 roma B A3un. APreHTUHCKUNA KpHU3HC.
Krnaccudukanus MCTOYHUKOB BAIIOTHOTO pUCKAa. MOJENH OIIEHKH PHUCKOB.
Hcnonws3zoBanne meromuku Value-at-Risk s amanmsa pucka BalllOTHOTO
noprdens. Orpannuenuss VAR npu 3HaYUTENTHHOM OTKIOHEHHH PEAIbHOTO
pacrpesnesieHdss BEPOATHOCTH OT HOPMaJIbHOro. MozenupoBaHue pucka
(UHAHCOBBIX WHCTPYMEHTOB. Puck (dbopBapaHBIX KOHTPAKTOB.
Ucnonb3zoBanne VAR 118 OLEHKM pHUCKAa BAIIOTHBIX  OMI[MOHOB.
ArperupoBaHue PBIHOYHBIX PHUCKOB CBSI3aHHBIX c LIEHOBOM
YyBCTBUTEJIBHOCTBIO  ONUMOHOB. BiusHMEe BHECEHUsT W3MEHEHUU B
KOPPEJALMOHHYIO MAaTPUILy, HIOCTPOCHHYIO HA OCHOBE UCTOPUUECKUX JTAHHBIX.
CoxpaHeHHe YCTOMYMBOCTH OIIEHOK VAR

Tema 6 | Ynpasienue Oprann3anusi B3anMOACUCTBHUS (paHT, MUAI U 03K oducoB. KoHTpons 3a
MEXIYyHAPOAHBIMU | onepauusaMu. OTClEeKUBaHUE JMUMHUTOB, HECAHKIIMOHUPOBAHHBIX CJIEJIOK.
BAJIIOTHBIMU MexayHapoaHble CTaHAAPTHI KOHTPOJIS U UX MPUMEHUMOCTb K POCCUMCKOMY
onepauusIiMu PBIHKY.

Tema 7 | Opranuzanus baHKOBCKMIT TiepeBOJy W €ro JOKyMEHTApHOE O0ecleueHue, CrocoObl
MEXAYHApOAHBIX | yCKOpeHUsi pacueToB. [IpoOnmembl, BO3HUKAWOIIUE TPU MPOBEICHHUH
pacyeToB OaHKOBCKUX  TepeBOfoB. DOpMBI  MEXKIyHAPOJHBIX  pPacyeToB, UX

CpaBHUTENBHBIN aHanu3. MHKaccoBbie omepanun. JJokyMeHTapHOE MHKAcco B
pacueTax 3a SKCIOPTHPYEMBIE TOBaphl U yCIyrH. JJoKyMeHTapHOE MHKAcCcO B
pacderax 3a HUMIIOPTHPYEMBIE TOBapbl W YCIYTH. AKKPEAUTHB U 3TO
ocHoBHBIE (opMBL. OcoOeHHOCTH JOKyMeHTOOOOpoTa. JloKyMeHTapHBIH
aKKPEIHMTHUB MPH PAcUeTax 3a SKCIOPTHHIC U MMIIOPTHBIC TOBAPHI.

(I)OpMI)I TEKYLIECTr0o KOHTPOJISA U l'[pOMC)KyTO'—[HOﬁ aTTeCcTaluu.

B xoae peanusauum gucumnamHbl «MeXXAyHapogHble PbIHKM Kanutana M onepauuu c
Ba/NlOTOM» WCMNONb3YIOTCA CAeayolme MeToAbl TEeKyLero KOHTPONA YycneBaemMocCTU

obyyvarowmxca:

— NpyY NPOBEAEHUM 3aHATUIN NIEeKUMOHHOro Tnna: onpoc (O).

— NPV NPOBEAEHUNN 3aHATUIA CEMUHAPCKOTO TUNA: NpakTuyeckoe 3agaHue (MN3), kelic (K)

— ANA 3a04HOM GpopMbl 06yHEHMA BMECTO OMPOCa UCMNOb3yeTcs 3cce.




JK3ameH NpPoBOAUTCA C NPUMEHEHUEM CEAYIOLMX MeTOA0B (CpeacTB): NUCbMeHHOoe
TeCTUPOBaHUE U BbINOJIHEHUE NMPAKTUUYECKOro 3a4aHua.
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