AHHOTAIIAA PABOYEN ITPOI' PAMMBI JIUCIIATLIIMHBI

b1.B.Z1B.07.02 Pucku BO BHELIHETOPIrOBOil 1eSITEIbHOCTH

ABTOp: K.3.H., mpo(eccop Jleonosa O.B.

Kox 1 HauMeHOBaHMe HaANIPpaBJIeHUs MOATOTOBKH, npoduis: 38.03.06 «Toprosoe nesno»,
npopuib «Ynpasjenue (pMHAHCAMH BO BHEILIHETOPTOBOM JeSITeILHOCTH
KBanupukanus (creneHb) BLIMYCKHUKA: DaKajJaBp

®opma o0yueHuUsi: OUHAasI

Ileab ocBOeHHS] QMCHHMILIMHBI: CPOPMUPOBATH KOMIIETEHIMU s HUACHTU(GUKALMKU TOBApOB
JUIS BBISIBICHUS. W TPEAyNpexaeHus uxX QanbCuPUKaNnU; Ui Y4acTUS B TaMOXCHHOU
JEATEIIBHOCTH; IJIS y4acTHsl B IOArOTOBKE U NPUHATHHM PELICHUN IO BOIPOCAaM OPraHU3aLUU
YIIPABJICHHS U COBEPIICHCTBOBAHMS ACSTEIIBHOCTH BHEIIHETOPTOBBIX OPraHU3auil

ILiian kypca:

Tema 1. Pucku B Me:KIYHAPOAHOM OM3Hece MX 0CO0eHHOCTH U Kiaaccupukanusa. CymHoCTh
U KiIaccupukanus GUHAHCOBBIX PUCKOB, H UX OlleHKa ydyacTHUKamu BI/J1.
[Tonstne (QUHAHCOBOTO pUCKA M €ro cymHOCTb. CMBICH pHUCKAa U €ro OILEHKA.
Knaccugpukamuss (QuUHAHCOBBIX PHUCKOB B MEXIyHaponHoMm OusHece. Puckw,
CBSI3aHHBIE C BHEIIHETOPIOBOM AEATEIBbHOCTHIO. MeXaHU3M peryaupoBaHus PUCKOB B
cormamenuu basens I, 11,111,

Tema 2. CoBpeMeHHbIE CTPATETMH B OPraHU3ALUM 3apy0e:KHOIl 1esiTeIbHOCTH KOMIIAHMIA.
BuyTpeHHue ¥ BHEIIHUE YCIOBHS PBIHOYHOM cCpenbl. TUIBI BHEIPEHUS Ha
MEXIYHAPOAHBIE DPBIHKK. THIBI OpPraHU3AlMOHHBIX CTPYKTYp VYIPABICHUS, HX
[IPEUMYILECTBA U HETOCTATKH.

Tema 3. MeToabl ananu3a ¢punancosoro pucka. Meroa BERI

[TonsiTve ynpaBiieHUsI PUCKOM M €ro CyHIIHOCTb. OCHOBHBIE NMPUHIUIIBI YIIPABICHUS
(¢UHAHCOBBIMU pUCKaMH. PHCK — MEHEKMEHT KOMIIaHMHM M €ro MpoLexyphl.
CrniocoObl opranuzanuu 3apy0exHbIx onepauuid. Poccuiickas mpakTuka ynpaBieHUEM
PHCKOBBIX CHTyalMid. MeTojpl aHanu3a pucka B aOCONIOTHOM U OTHOCHUTEIHLHOM
BBIpO)KEHNH. KadecTBEHHBIN M KOJIMYECTBEHHBIA aHAIU3 pUCKa. MeTo IKCIEPTHBIX
OLICHOK, aHAJIMTUYECKUA MeToJl. MeTos aHalin3a 4yBCTBUTENBHOCTH MoAenu. MeTton
anasjoruii. Value-at-Risk - omenka psinognoro pucka. Meron BERI.

Tema 4. Cnneunduka u cogep:kaHue CTPAHOBOIO M MOJUTHYECKOI0 PHUCKOB B 3apy0eKHOM
NAeATeTbHOCTH
ITonsiTve U cofepx)aHUe CTPAHOBOI'O PUCKA. DBOJIOLUS ITOHATUSA JaHHOIO PUCKA, ET0
COBpEMEHHasA TpakTOBKa. DakTopbl, ONPEACNSAIONINE CTPAHOBOM HSKOHOMHYECKHIA
puck. IloauTnyeckuif puck: TMOHATHE, CHOcOObl ompexaeneHus. IIposBieHue
MOJIMTHYECKOro pucka. Kiaccudukanus mNoauTHUECKUX pUCKOB. BosnelicTBue
MOJMUTUYECKOTO PUCKA HA 3apyOEKHBIE ONEpaIiH.

Tema S. YnpasjieHue GUHAHCOBBIMH PHUCKAMM.



Crparerun ynpaBi€HUS KPEOUTHBIMH, BAIIOTHBIMM M  LIEHOBBIMH  PHUCKaMH.
IIpogymaHHbI BbIOOp BaIIOTBl CHEJIOK, BHIOOp BAIIOTHl IUIATEXa. 3aLIUTHBIC
OFOBOPKU. Buabl LIEHOBBIX PUCKOB B MEXAYHAapOJHOW IPOM3BOJCTBEHHO-TOPrOBOMI
nesaTebHOCTH. LenoBbie «mtoaymkuy». CTaguu ynpaBiIeHUs PUCKaMU B KOMITAHUH.

Tema 6. Ilyrm wHeiiTpaam3auuu ¢uHaHCOBBIX puckoB. I[Ipon3BoaHblie (uUHAHCOBBIE
HHCTPYMEHTBI

Metonsl  HeWTpanuzanuu  ¢uUHAHCOBBIX  puckoB.  Kiaccuueckue — cpencrsa
NpPEJOXpaHEHUsT OT BAJIIOTHOTO pUCKA. BuIbl pHCKOB OaHKOBCKHX JI€PUBATHUBOB.
XeKUpOoBaHUE BAIOTHBIX PUCKOB yepe3 clieAyrouue (UHAHCOBBIE WHCTPYMEHTHI:
(dopBapIHBI BATIOTHBIA KOHTPAKT, BAIIOTHBIE (DBIOYEPCH], BATIOTHBIC OMIMOHBL.
OCHOBHBIE CTpAaTeTMU PUCK-MEHEI)KMEHTA B KOMMEPYECKMX BHEIIHETOPIOBBIX
MpEANPUITHSIX.

@DopMbl TEKYIIET0 KOHTPOJIS U POMEKYTOUHOM aTTeCTAlMU:

Tekymuii KOHTPOJIb OCYIIECTBIIAECTCS MOCPEICTBOM YCTHOTO ONPOCa, MPAKTUUECKUX 3aJaHHH,
Keilic-3a1aun.

[TpomexxyToUHast aTTecTalus OCcylIecTBIseTcs B GopMe YCTHOTO 3adera.

Komnerenuun AMK — 1, AITK-3 ¢popmupyror6

HAa YPOBHE 3HAHMIA:

- Iloka3arenu pucka U METOIBI €r0 OLICHKH.

- ®UHAHCOBbBIE PUCKHU BHELITHETOPTOBOT'O MPEANPUATHSL.

- Metoab! ynpaBieHus: GUHAHCOBBIMU PUCKAMU

- MeTo/1bl 5KOHOMHYECKOI0 aHaJIn3a MOBEACHHSI SKOHOMHUYECKHUX areéHTOB U MEXITyHapOIHbBIX
PBIHKOB B IN100aIbHOM cpefie

- Pe3ynbTaThl, NOIy4YeHHBIE OTEYECTBEHHBIMU U 3apyOEKHBIMH UCCIIEIOBATENIIMUA B 00J1aCTH
(MHAHCOBBIX PHCKOB

HA YPOBHE YMEHMIA:

- Ucrionp30BaTh BeCh UMEIOIIUICS CIEKTP MO HEUTpaIn3alii (PMHAHCOBBIX PUCKOB;

- Mcnonb30BaTh pa3anyHble METOAMKH pacyeTa PhIHOYHOT'O pUCKa

- ['oTOBUTH aHANMTHYECKHE MaTePHAIIbI AJIs YIPaBIeHHUs OM3HEC-TIPOIlecCaMy U OLIEHKH UX

3¢ (HEeKTUBHOCTH 3a pyOexoM

- BosiBnaTe 1 popMyNIMpoBaTh aKTyallbHbIE HAYUYHbIE TPOOJIEMBI CBSI3aHHBIE C HEUTpau3auei
(UHAHCOBBIX PUCKOB

HA YPOBHE HABBIKOB:

BJ'Ia)IeTB METOJaMU YIIPABJIICHHA PUCKaMH BO BHCHIHeTOpFOBOﬁ KOMITaHUH

- AKTyaJ'ILHLIMI/I HpOﬁJ’ICMaMI/I B o0JacTu MCKIAYHApPOIAHOTO OusHeca u pucka
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