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AHHOTALIUA
Ha AUIUIOMHYI0 paboTy «IIpumeHeHre npou3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB B
CUCTEME YIPaBJIEHUSI PUCKOM B OaHKE»

OOBEKTOM HCCAEAOBAHUS TUILIOMHOM pabOThI SBISETCS PHIHOK MPOU3BOIHBIX
(MHAHCOBBIX MHCTPYMEHTOB, B YaCTHOCTH, YIpaBieHHE (UHAHCOBBIMU pPHUCKaAMU
MOCPEJICTBOM HCIIOIb30BaHUS MPOU3BOAHBIX (PUHAHCOBBIX HHCTPYMEHTOB. I[Ipenmer

UCCJEIOBAHUS — MEXaHU3Mbl CHIKEHHMSI (UHAHCOBBIX PHUCKOB C IOMOIIBIO
MIPOU3BOJIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.
lenp — wuccnenoBaHWe€  WHCTPYMEHTOB — MPOM3BOAHBIX  (DMHAHCOBBIX

WHCTPYMEHTOB, UX MPUMEHEHUE ISl XCIHKUPOBAHUSI (PUHAHCOBBIX PUCKOB, a TaK¥kKe
aHaJu3 pbIHKA MPOU3BOHBIX (PMHAHCOBBIX MHCTPYMEHTOB B PecnyOnuke benapycs,
pa3paboTka ero MepCrneKTUBHOrO pa3BUTHS. OOBEKTOM HCCIIEAOBAHUS SBISETCS
OAO «BIIC-Coepbanky.

JIist focTUKEeHUs TOCTABICHHOW e B paboTe paccMaTpUBaIOTCS CIEAYIOIINE
3a/1a4u:

® U3yYCHHUE TIOHATHUS TPOUZBOJAHBIX (MHAHCOBBIX HWHCTPYMEHTOB M HUX
KJ1accugpuKaIus;

e ornpejeeHue MOHATHS (PUHAHCOBOTO pUCKa W Kiaccudukamus (pUHAHCOBBIX
PHUCKOB C 11€JIbIO0 XEJIKUPOBAHUSI;

® MPaKTHUYECKOE HCCIEOBAHUE HCIIOJIB30BAHUS XEIHKUPOBaHUS (PUHAHCOBBIX
PHUCKOB C TOMOIIBIO (PHIOYEPCHBIX U (POPBAPIHBIX KOHTPAKTOB, OMIIMOHOB, CBOTIOB;

® U3y4eHHE CTaHOBJIeHUs1 OupkeBoro peiHka Pecrybnuku benapycs;

e aHaigu3 OEJOPYCCKOTO PBhIHKA MPOU3BOJHBIX (PUHAHCOBBIX MHCTPYMEHTOB C
LEIbI0 OLEHKHU €r0 COCTOSHUS U TEHAEHUNI pa3BUTHUS;

® BLISIBJICHHE KIIOYEBBIX MPOOJIEeM HAIMOHAIBHOTO pBIHKA MPOU3BOAHBIX
(UHAHCOBBIX MHCTPYMEHTOB M BO3MOKHBIX CIIOCOOOB HMX PpEIIEHHUS, OCHOBHBIX
TEHACHIIMI W OJMMKANIIMX TEPCIEKTUB PA3BUTHs JTaHHOTO CerMeHTa (MHAHCOBOTO
peiHKa B PecriyOnnke benmapych Ha COBpeMeHHOM JTarie.

DNeMEeHTaMU Hay4YHOMl HOBU3HBI MOJYYEHHBIX pE3YyJbTATOB  SIBISIOTCS
MEXaHU3Mbl BBISIBIICHHS PUCKA M €ro CHI)KEHHE IMOCPEACTBOM HCHOJIb30BAHUS
IIPOU3BOJIHBIX (PMHAHCOBBIX MHCTPYMEHTOB.

Nudopmarmonnyo  6a3y  HCCIEIOBaHUS  COCTaBIAIOT  MyOJUKAIMK B
MEPUOANYECKUX HW3IaHUSAX W HA HUHTEpHET-caiiTaX, MaTepHalibl Hay4dHO-
MPAKTUYECKUX KOH(PEPEHIINH, CTATUCTUYECKUE MaHHBIE M HOPMATHUBHO-TIPABOBBIC
aKThI 110 TEME UCCIIEOBAHUS.

ABTOp pabOTBl TOATBEPXKAAET, YTO MPUBEIEHHBIA B HEH pacuyE€THO-
AHATMUTUYECKUA MaTepuall MPaBWIBHO H OOBEKTUBHO OTPAXXaeT COCTOSHUE
HCCIIEYEMOr0 IpOLEecca, a BCE 3aMMCTBOBAHHBIE W3 JIMTEPATYPHBIX U JPYIUX
WCTOYHHKOB TEOPETHYECKHE, METOAOJIOTUYECKAE TIOJOXKEHUSI W KOHUEIMIUU
COIIPOBOXKIAKOTCS CChUIKAMH X aBTOPOB.




ABSTRACT
thesis on " Application of derivative financial instruments in a control system of risk
in bank"

Object of research of the thesis is the market of derivative financial instruments,
in particular, management of financial risks by means of use of derivative financial
instruments. The subject of the research is mechanisms of decrease in financial risks
by means of derivative financial instruments.

The purpose of the research is exploring some of the tools of derivative financial
instruments, their application for hedging of financial risks, and also the analysis of
the market of derivative financial instruments in Republic of Belarus and its
perspective development. Object of the research is JSC BPS-Sberbank.

For achievement of the purpose of the work the following tasks are considered:

e studying of concept of derivative financial instruments and their
classification;

o definition of concept of financial risk and classification of financial risks for
the purpose of hedging;

e practical research of use of hedging of financial risks by means of future and
forward contracts, options, swaps;

e studying of formation of the exchange market of Republic of Belarus;

o the analysis of the Belarusian market of derivative financial instruments for
the purpose of an assessment of its state and tendencies of development;

¢ identification of key problems of the national market of derivative financial
instruments and possible ways of their solutions, the main tendencies and near-term
outlook of development of this segment of the financial market in Republic of
Belarus at the present stage.

Elements of scientific novelty of the received results are mechanisms of
identification of risk and its decrease by means of use of derivative financial
instruments.

Information base of research includes publications in periodicals and on the
websites, materials of scientific and practical conferences, statistical data and
normative legal acts on a research subject.

Author confirms that the given material in the research and all the analytical
materials correctly and objectively reflect the state of the test process, and all the ysed
from the literature and other sources of theoretical, methodological principles and
concepts are accompanied by a reference to their authors.







