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I'maBa 3. Poccuiickasi npakTHKA XeKUPOBAHUS

3.1 Ocobennoctu Poccniickoro prlHKa XeXKHPOBAHUS

) (# FORTS

( 1'1%

opraHVIBOBaHHbIIﬁ PbIHOK CPOYHbIX KOHTP3KTOB Ha dJOH,D,OBbIe 3KTUBbI

®b MMBB PTC
Mepuoa
Pbroyepcbl OnuWoHbI utoro Obroyepcsl OnuwnoHbI WUTOro
2005 0 0 0 9 6 15
2006 0 0 0 15 7 22
2007 1 0 1 40 18 58
2008 1 0 1 29 17 46
2009 5 0 5 21 14 35
1H10 5 0 5 21 10 31

UcTounmkn: MMBB, PTC.

« ' 1

" 2008-2009 .

)

20%
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MoAapasymesaeman M UCTOPUYECKaA BONIAaTUNLHOCTL ONUUOHOB Ha detoqepc Ha nHaekc PTC
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Puc.1. ITodpasymesaemas u ucmopuyeckas 601amunbHocme Ha unoexc PTC

, 2009
2010
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¢ ) ,) 1 2,
FORTS 4)
) ) ) , ) e **Ill. (
! ) ) ) 5%
« 1 2- ! )
2009 2010
QL | Q2 | Q3 | Q4 | Q1 Q2
4) D) 1342.5| 2779.7| 3062.5| 4609.6| 4518.3| 6414.3
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Ipusoxkenus

2 1
MexayHapoaHasi KjaacCu(puKanus pucKoB®
| #
Kpeoumnuit puck (Credit Risk)
, : )
2 ) ) ) 4)
) ). ) D)
(Direct credit risk) ) ) ) ). )
)) ! .
)
° ) ) ).
(Credit equivalent ) ) ! )'| ) !
exposure) )
. )
) 1
(Settlement risk) )]
Poinounwiii puck (Market Risk)
! ) )
1, ! ) ) D I
(Correlation risk) ) ) )
) )
I :
i ;
!
(Equity risk) ' ) y ) ) !
)
!
) (
(2Inte!rest rate risk) ) )
! )
& ) )
!
))

6 Generally Accepted Risk Principles. — Coopers &iand, 1996. — p. 220-222.
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(Currency risk)

(
(Commodity risk)

&
(Credit spread risk)
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#) ) 2010 ~
Jan-Jun 2010
Kospi 200 options KRX 1671 466 852
E-mini S&P 500 Futures CME 299 603 623
S&P CNX Nifty Options NSE India 221 430 570
DJ Euro Stoxx 50 Futures Eurex 205 280 712
DJ Euro Stoxx 50 Options Eurex 152 096 740 109|825
863
RTS Index Futures RTS 109 825 863
S&P 500 Options CBOE 97 902 251
S&P CNX Nifty Futures NSE India 79 554 314
Powershares QQQ ETF Multiple U.S. 69 092 398
Options options exchanges
iShares Russell 2000 ETF Multiple U.S. 64 876 523
Options options exchanges
Nikkei 225 Mini Futures OSE 59 981 264
Taiex Options Taifex 59 981 264
Kospi 200 Futures KRX 44 959 889
Dax Options Eurex 42 653 315
E-mini Nasdaq 100 Futures CME 41 997 576
Financial Select Sector SPDR Multiple U.S. 40 517 454
ETF Options options exchanges
TA-25 Options TASE 36 895 429
IShares MSCI Emerging Multiple U.S. 31129 065
Markets ETF Options options exchanges
ISE-30 Futures Turkdex 30 604 679

4" CFA Program Curriculum, Vol. 6.
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