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على عوائد ومخاطر  ةالسيطر

 ةالمشتقات المالي
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(Risk management)
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credit – linked notes

counter party 
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Types Of Risk 

 Systematic Risk 

Market 

RiskUndiversftablk Risk

Unavoidable RiskOrdinary Risk

(Market risk) 
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(Undiversifiable risk)

(Unsystemutic risk)

(Di versitiable risk) 

(Company risk) 
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(Total risk) 

(Portfolio risk) 

(Risk sources) 

  

Business risk
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 Financial Risk 

(Investment rate risk)  
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Inflection 

Deflection 

Luflection risk 

(Heding) 

(Option) 



 

12- 88- 1122   - 212 - 

(Call option)

(Put option)
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(Uncertainty)

 

 (Return)(Return on investment 

concept)

 

 

 (The relation ship between return & risk) 
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(Maginal utility of return on investment) 

(Utility theory)

(Utility curre) 
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 منحني المنفعة الحدية

 العائد
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(Risk lover) 
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CONTROL OF THE RETURNS AND 

RISKS OF FINANCIAL 

DERIVATIVES 
Summary: 

      The derivatives represent financial contracts outside the budget; their 

values are to be determined according to the associated indicators and 

tools.  This is why the derivatives management and controlling their returns 

are considered to be among the essential issues to the owner or to the 

financial decision maker (bank, financial institution).  

          This research is aiming to find out how to control these derivatives 

return. Three chapters as well as conclusions and recommendations are to 

cover the above mentioned task. The 1st chapter is about the financial 

derivatives, its concept, types and management. The 2nd chapter is about 

financial derivatives risks and the risks concept and risks types. The 3rd 

chapter is about risk and return issue. 

          Derivatives, derivative management and getting the expected benefit 

depend on decision maker experience and efficiency. Therefore, it is 

important to prepare the decision maker and put the needed data base in 

his hands in order to enable him to take the suitable decision. 

 


