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Lesb ocBOeHMS TUCIUTIIIMHBI:

CdopmupoBars KOMIIETEHITUU
- TIK- 6 CrocoOHOCTh HCIIOJb30BaTh COBPEMEHHBIC METOJbI YIPABJICHHUS KOPIOPATUBHBIMU
(buHaHCAMU [T PEIICHHS CTPATETUYECKUX 3314

Ilian kypca:
Tema 1. CoBpeMeHHbIE TEHIEHIIUN Pa3BUTUSI MEKIYHAPOIHBIX BATIOTHBIX PHIHKOB. DaKTOPHBIN
aHaJIN3.
OnpeneneHne MeXAYHapOJHBIX BaJIIOTHBIX Olepanuil. XapakTEepUCTUKA BAIOTHBIX PBIHKOB.
JleHeKHbIE PBIHKY U JENIO3UTHBIE Ollepallii. PUCKH MeXIyHapOAHBIX ONEpaluii 1 BO3MOKHOCTU
yhpaBiaeHUsl puckamMu. POCT 3HaUMMOCTH MEXIYyHAPOJIHBIX (PMHAHCOBBIX LIEHTPOB. OCHOBHBIE
PBIHKH U IIPEIOCTABIIIEMBIE YCIIYTH.
Tema 2. adpacTpyKTypa BATIOTHBIX PHIHKOB.
VY4YacTHUKM BaIIOTHOTO pblHKA. OTKpbITas BAaJIIOTHAs MO3ULM. ApOUTpaKHblE U KIMEHTCKUE
KOHBEpPCHOHHBIE onepauuud. CTpaTeruud TOProBid BallOTOM. MHOXECTBEHHOCTh BaJIOTHBIX
KypcoB. Kpocc-kypcbl. Pabota ToproBoro 3ajna, BeleHHE MEPErOBOPOB M 3aKIIOUEHUE CJIEJOK.
[Tnarexnsle wuHcTpykuuu. Cucrema SWIFT. IlpaBoBasi OTBETCTBEHHOCTb JIUJIEPOB,
yperyJiupoBaHie CIOPHBIX cuTyauui. JIuMuThl, nucnons3yemsle B auiauHre. MHopmanmonHsle
Y TOPTOBBIE CUCTEMBI. Y TIPaBIE€HUE U KOHTPOJIb 3a ONEPALUIMHU.
Tema 3. Beenenue B onepanuu Ha cpouHoM peiHKE. FX cBor.
Ornpenenenne ¢GopBapIHBIX KypCOB Ha OCHOBE Kypca CIOT W MpoIleHTHOro auddepeHnnana.
TexHuka TOProBIM Ha CPOYHOM pblHKe. Vcmonb3oBaHue (OpBApAHBIX CHETOK  JUIS
XeIKUPOBaHUS pUCKOB. Pacuer dopBapaHbIx Kpocc-KypcoB. Omnpenenenne GopBapIHbIX KypcoB
JUIs He CTaHJapTHBIX JaT BamtoTHpoBaHusa. Konuenmus apbutpaxka u onepanuii FX swap.
Ucnons3oBanne FX swap s xemxupoBaHus (OpPBAapAHBIX MO3MIMM, aJIbTEpHATHUBBI
KpeIuToBaHUIO U apOuTpaxa. Co3gaHne U NPUMEHEHHE CUHTETHUECKUX BAJIOTHBIX aKTHBOB U
MIaCCHBOB
Tema 4. CnenkuFRA. IIponieHTHBIE ¥ BAJIFOTHBIE CBOIIBL.
[lenooOpazoBanne FRA Ha oOCHOBE CTaBOK JEHEKHOro pblHKA. IIpakThka TOpProBiau
koHTpakTamMu FRA. Bo3MmoxxHoctTn wucnonb3oBanus caenok FRA. CpasHenune FRA ¢
MIPOLEHTHBIMHU (hbloYepcaMu, apOUTpaxK.
KoHCTpyKIIMsi MpOLIEHTHOTO CBOIMA, HCHOJIb30BaHUE MJS CHEKYJISLUUH W XEIKUPOBaHUS.
VYnpaBiaeHue I0XOIHOCTBIO: apOUTpa)k C HWHCTPYMEHTaMHU JIGHEKHOTO pBIHKA, apOUTpax ¢
MPOU3BOJHBIMA HHCTPYMEHTaMH. PBIHOK TPOIIEHTHBIX CBOIOB M TEXHHUKA TOPTOBIIH.
LlenooOpa3oBaHMe U PUCKHU.
KoHCcTpyKIusi BaJIlOTHOTO CBOIA, HCIIOJIB30BAHHWE €r0  JUISl CHEKYJIALHMH U XeIKUPOBaHUS.
VYnpaBieHue I0XOIHOCTBIO: apOUTpa)k C HWHCTPYMEHTAMHU JIEHEKHOTO pBIHKA, apOUTpax ¢
LFTX. PbrHOK BaJIOTHBIX CBOTIOB M TEXHUKA TOPTOBIH. [leHOOOpa3oBaHme U pUCKH.
Tewma 5. YpasineHue puCKaMHy IIpU TOPrOBIIE BAIFOTOM.



CrpanoBbie pucku. [IpyarHbI SKCIIaHCUM BHEIIHEH 3a70KeHHOCTH. MHQIAIUS 1 npoleHTHbIe
ctaBku B Havajie 70-X, pocT 1eH Ha OMpskeBbIe TOBaphl. PocT neduiura ToproBoro OansaHca B
pa3BuBaroImuxcs crpaHax. [lonroBoit kpusuc pasBuBaromuxcs crpan 1982 r. Bo3moxkHocTH
MPEIOCTABICHUSI MEXAYHApOAHOW IOMOIIM CTpaHaM, MEPeKUBAIOIIUM JOJTOBOM KpHU3HC.
Kpuzuc 1997 roga B A3un. ApreHTHHCKUNA KpU3HC.

Knaccudukanus HCTOYHMKOB BaJlOTHOrO pucka. Mojenu oueHku puckos. Mcmonb3oBanue
meroauku Value-at-Risk s ananusa pucka BamotHoro mnoptdens. Orpanuuenuss VAR npu
3HAYUTEIIbHOM OTKJIOHEHHHM PEaJbHOTO pAaCHpeleeHUs BEPOSTHOCTH OT HOPMAJIbHOTO.
MogenupoBane pucka (UHAHCOBBIX HMHCTPYMEHTOB. Puck (¢GopBapIHBIX KOHTPAKTOB.
Hcnons3oBanne VAR 11 OIIEHKM pUCKa BAIIOTHBIX OMIIMOHOB. ATpErupoBaHHE PBHIHOYHBIX
PHUCKOB CBSI3aHHBIX C IIEHOBOM YYBCTBUTEIBHOCTBIO ONIIMOHOB. BiMsiHMe BHECEHUSI H3MEHEHUN B
KOPPEJSILIMOHHYIO MaTpHully, MOCTPOEHHYI0 Ha OCHOBE HCTOpUYECKUX NaHHbIX. CoxpaHeHue
yCTOMUMUBOCTU OLIeHOK VAR

Tema 6. YripaBiieHUE BAJIFOTHBIMU OIE€PALIMSIMU.

Opranm3zanus B3auMOACUCTBUS (paHT, MuUAT U 03k oducoB. KoHTponb 3a omeparnusiMu.
OtcnexuBaHue JHMMHUTOB, HECAHKIIMOHUPOBAHHBIX CHEIOK. MeXKIyHapOAHbIE CTaHIAPThI
KOHTPOJISI U UX IPUMEHUMOCTD K POCCUHCKOMY PBIHKY.

Tema 7. Opranuzanusi MeXayHapOIHbIX pacueToB.

baHkOBCckMI mepeBoJ U €ro JOKYMEHTapHOE 00ecleyeHHe, CIOCOObl YCKOPEHHUS PpacdeToB.
[Tpo6ieMbl, BO3HUKAOIIKE TPU MPOBEACHUN OAHKOBCKUX MepeBoA0B. DopMbl MEKIyHAPOTHBIX
pacyeToB, MX CpAaBHUTENbHBIM aHanu3. VHKaccoBele omepanuu. [loOKyMeHTapHOE HMHKAacco B
pacueTax 3a SKCIOPTUpPYEMbIe TOBaphl M yciayru. JlOKyMeHTapHOe HMHKAacco B pacueTax 3a
UMIIOPTUPYEMBIE TOBAphl W YCIYTH. AKKPEIUTHB W 3r0 OCHOBHBIE (hopMbl. OcobeHHOCTH
JTOKyMEHT0000poTa. JIOKyMEHTapHBIN aKKPEIUTHB MPU pacyeTax 3a SKCIOPTHHIE U UMIOPTHHIE
TOBapBbI.

(I)OpMLI TERKYLIEro KOHTPOJIA U HpOMe)l(yTO'lHOﬁ aTTeCTalluM.

B xone peammsanun 51.B.J[B.05.02 ONEPAIIMU C BAJIFOTOM ucnoab3ylores
cJeqyonue MeToIbl TeKYIIero KOHTPOJIsl yCIIeBAeMOCTH 00yYaI0LINXCsl:

CoBpeMeHHbIe TEHACHIINN Pa3BUTHUS

MEXKTYHAPOIHBIX BAIFOTHBIX PHIHKOB. DaKTOPHBIN Ompoc

AHAJIN3

HHdpacTpykTypa BaJIOTHBIX PHIHKOB Keiic

Beenenue B onepanu Ha cpouHOM peiHKe. FX Onpoc

CBOII.

Crnenkxu FRA. TIponieHTHBIE 1 BaIIOTHBIE CBOIIBI. [IpakTueckue 3agaun
YrpasneHue puckamu Ipy TOProBII€ BAIIOTON Omnpoc
VYrpasiieHue BATIOTHBIMU OIIEPALHAMHA Ompoc
Opranuszaius MeKIyHapOAHbIX PACUETOB. Ompoc

HpOMe)KyTO‘IHaﬂ arTrecranuss IPOBOAUTCA B (l)OpMe 3ayera ¢ MNPUMECHCHHUEM
CIeAYIOIMX METOA0B: MMCbMEHHBIC OTBETHI HA BOIIPOCHI M PCIICHUE Keiica.
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