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CdopmupoBarb KOMIETEHITUN
- IIK-5 Bnanenue MerogaMu 5KOHOMHYECKOTO M CTPATETMYECKOr0 aHaiu3a IOBEJICHUs
SKOHOMHUYECKHX areHTOB M PHIHKOB B IJI00aJIBLHOM cperie

ILn1an kypca:
Tema 1MexnyHapoaHble BAIIOTHBIE PBHIHKK. DAaKTOPHBIN aHATU3
OmnpeneneHne MeXAYHAapOAHBIX BaJIOTHBIX oOlepanuid. XapaKTEpUCTUKA BAJIIOTHBIX PBIHKOB.
JleHexHble pBIHKY U JENO3UTHBIE ONepalni. PUCKM MeXTyHapOIHBIX ONepaui 1 BO3MOXKHOCTH
yIpaBleHUsT puckamu. POCT 3HAYMMOCTH MEXIyHAPOIHBIX (DMHAHCOBBIX IEHTPOB. OCHOBHBIC
PBIHKHU U IIPEIOCTABIISIEMBIE YCIIYTH.
Tema 2Un(ppacTpykTypa MEKIYHAPOIHBIX BAIIOTHBIX PHIHKOB
Y4YacTHUKHM BalIOTHOTO pbIHKA. OTKpBITasg BaltOTHAas MO3UIUS. ApOUTPa)KHBIE U KIMEHTCKUE
KOHBEpPCHOHHBIE omepauuu. CTpaTernu TOProBiIM BaJOTOH. MHOXECTBEHHOCTh BaJIIOTHBIX
kypcoB. Kpocc-kypcrl. PaboTta ToproBoro 3ana, BeJeHHE MEPEroBOPOB M 3aKIIOUEHUE CIIENIOK.
[Inatesxxupie uHCcTpykuuu. Cucrema SWIFT. IlpaBoBasi OTBETCTBEHHOCTb  JUJIEPOB,
yperyJanupoBaHUE CHOPHBIX cUTyauui. JINMUTHI, ucnonb3yeMble B aunuHre. MHpopmanronHsie
Y TOPTOBBIE CUCTEMBI. YTIPABIEHUE U KOHTPOJIb 3a ONEPALMUIMH.
Tema 3BBenenue B onepanu Ha CPOYHOM MEXIYHAPOIHOM phiHKE. FXcBor.
Omnpenenenne GopBapIHBIX KypCOB Ha OCHOBE Kypca CHOT W TpolleHTHoro nuddepeHnuana.
TexHuka TOpProBiaM Ha CcpoyHOM pbiHKe. lcnonp3oBanue ((opBapAHBIX CHEIOK st
XeJDKUPOBaHUs pUCKOB. Pacuer gopBapaHbIX Kpocc-KypcoB. OnpezeneHue (opBapaHbIX KypCoB
JUIST HEe CTAaHJApPTHBIX JaT BamoTHpoBaHus. Koumenuwms apOutpaka u omeparmuii FX swap.
Ucnons3oBanne FX swap pans  xemxupoBaHus (DOpBApAHBIX IO3UIMHA, aJbTEPHATUBEI
KpeAUTOBaHUIO U apOutpaxa. Co3gaHue U NMpUMEHEHNE CUHTETUYECKUX BATIOTHBIX aKTUBOB U
IIaCCUBOB
Tema 4Cnenku FRA. IIpotieHTHBIEC U BaIFOTHBIE CBOIIBI
IlenooOpa3oBanue FRA Ha oOCHOBe CTaBOK JEHEXKHOTO pbIHKA. IIpakTuka TOpProBiIu
koHTpakTamMu FRA. Bo3moxnoctn wucnonb3oBanusi ciaenok FRA. Cpasuenne FRA ¢
NPOIEHTHBIMU (pBIOYEpPCaMU, apOUTPAK.
KoHcTpykliMs TNpOLIEHTHOrO CBOMNA, HWCHOJB30BaHUE I CHEKYISIIMM M XEIKUPOBAHMS.
VYmpaBieHne A0XOJHOCTBIO: apOUTpak C MHCTPYMEHTAMU JEHEKHOTO phIHKA, apOUTpax c
MPOU3BOJHBIMM MHCTPYMEHTaMH. PBIHOK TIPOLIEHTHBIX CBOIOB U TEXHUKA TOPTOBIIH.
[{lenooOpa3oBaHKEe U PUCKH.
KoHcTpykins BalrOTHOrO CBOMA, MCIONB30BAHME €r0 I CHEKYSIIUU U XEeIKUPOBAHMSL.
VYmpaBieHrne A0XOJHOCTBIO: apOUTpak C MHCTPYMEHTAMU JEHEKHOTO phIHKA, apOUTpax c
LFTX. PeiHOK BaJIFOTHBIX CBOIIOB M TEXHHUKA TOPTOBIH. [[eHOOOpa3oBaHue U PUCKH.
Tema 5YnpaBneHue puckaMu pu TOProBJI€ BATIOTOM



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. JloqroBoi 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
Meroauku Value-at-Risk mis ananmmsa pucka BamrotHoro mnoptdens. Orpannuenus VAR npu
3HAQUUTEJIbHOM OTKJIOHEHHU PEAIbHOTO PACMPEICNICHUs] BEPOSTHOCTH OT HOPMAaJIbHOTO.
MonenupoBanue pucka (PUHAHCOBBIX WHCTPYMEHTOB. Puck QopBapIHbIX KOHTPAKTOB.
Ucnonb3oBanne VAR 115 OLEHKH pUCKAa BaJIIOTHBIX OIIIMOHOB. ATPErMpOBAaHUE PBIHOYHBIX
PHUCKOB CBSI3aHHBIX C IIEHOBON UYBCTBUTEIHHOCTHIO OMIIMOHOB. BiMsiHNEe BHECEHUS U3MEHEHUN B
KOPPEJSIIMOHHYIO MaTpHUIly, IIOCTPOEHHYI0 Ha OCHOBE MCTOPHUYECKHUX AaHHbIX. CoxpaHEeHHE
YCTOMYUBOCTH OLIEHOK VAR

Tema 6YnpaBieHue MeXIyHapOIHBIMH BaJIFOTHBIMH OIIE€PALMSIMU

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

Tema 7 Opranu3zanus 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 HHKAccoO 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 xope peanusauum gucumnaunHbl « MexKayHapoaHble PbIHKM Kanutana U onepauum c
BaNlOTOM» WCNONbL3YIOTCA CAeaylolme MeToAbl TEeKyWero KOHTPONA yCneBaemocCTU
obyuarowmxca:

— NpY NPOBEAEHUN 3aHATUIN NEKUMOHHOrOo TUna: onpoc (O).
— NPV NPOBEAEHUM 3aHATUI CEMUHAPCKOTO TUMA: NpakTuyeckoe 3aganue (M3), kelic (K)

3aueT NpoBOAUTCA C MPUMEHEHUEM Cneaylwmx MeToaoB (cpeacTs): NUCbMmeHHOoe
TeCTUPOBaHUE U BbINOJIHEHUE NPaKTUUYECKOro 3agaHua.
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