Est. 2015

ALTA PERFECTO

Training & Consulting for Wholesale Banking

Masterclass Public Training

Mastering Treasury Derivatives:
Hedging & Risk Management
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Dengan pelatihan ini, peserta kan lebih siap dalam
menghadapi tantangan di dunia Treasury, khususnya dalam
penerapan dan pengelolaan instrument derivative secara

professional dan strategis.
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Day 1

Pengenalan Treasury Derivatif dalam

Perbankan

o Peran Treasury dalam Bank: Fungsi,
Tujuan dan Regulasi

o Jenis Utama Derivatif dalam Treasury
bank : FX Derivatives, Interest Rate
Derivatives, dan Commodity
Derivatives

o Mekanisme pasar Derivatif: Over The
Counter (OTC) vs Exchange Traded
Derivatives

o Perbedaan antara Spekulasi, Hedging
dan Arbitrase dalam perbankan

Instrumen Derivatif yang digunakan

Bank

o FX Derivatives: FX Forward, FX Swap,
Currency Option (Plain Vanilla & Exotic
Options)

o Interest Rate Derivatives: Interest Rate
Swap (IRS), Cross Currency Swap (CCS)
& Forward Rate Agreement (FRA)

o Commodity Derivatives Hedging
risiko harga minyak, emas dan
komoditas lain

Case study, group discussion &
presentation | : Studi kasus penggunaan
derivative oleh Bank-bank global dan
local

Strategi Hedging & Manajemen Risiko

dalam Perbankan

o Mengelola Risiko Nilai Tukar dengan FX
Forward dan FX Swap

o Mengelola Risiko Suku Bunga dengan
IRS dan FRA

o Strategi ALM (Asset Liabillity
Management) menggunakan
derivative

o Dampak Perubahan Suku bunga (BI
Rate, SOFR, LIBOR) terhadap derivatif
perbankan

o Simulasi perhitungan strategi hedging
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Day 2

Pricing, Valuasi, dan Akuntansi Derivatif

dalam Bank

o Pricing FX Forward & Swap : Cara
menghitung kurs Forward

o Valuasi Interest Rate Swap (IRS) dan
FRA: Perhitungan NPV dan Discounting
Cash Flow

o Model Black-Scholes
Options

o Pencatatan Derivatif dalam Laporan
Keuangan Bank: PSAK

o Best Practices dalam pelaporan dan
pengawasan regulasi

untuk valuasi

Regulasi, Kepatuhan, dan Manajemen

Risiko dalam Derivatif Perbankan

o Regulasi OJK dan BI terkait Derivatif

o Basel lll dan implikasi penggunaan
derivative dalam Capital Adequacy

o Manajemen risiko dan stress testing
terhadap transaksi derivative

o Contoh pelanggaran regulasi dan lesson
learned dari kasus-kasus besar

Studi Kasus dan Simulasi

Derivatif

o Analisis transaksi derivative bank global

o Simulasi strategi hedging nilai tukar dan
suku bunga

o Diskusi Interaktif : Bagaimana bank
dapat memanfaatkan derivatif secara
optimal?

Trading

www.altaperfecto.com



Masterclass Public Training Est 2015

Mastering Treasury Derivatives: ALTA PERFECTO

Hedging & RiSk Management Training & Consulting for Wholesale Banking

Meet Your Subject Matter Expert

& Lead Trainer

Elly Berel has 29 years hands on experiences in various position in the banking industry. Her last
position was a Client Support Division Head (Assistant Vice President) at Custody Operation with
CIMB Niaga.

Prior to her role as custody operation division head she also served the bank as Corporate & Private
Banking Operation Head, Client Support & Reporting Operation Head and Treasury Operation Head
with the bank. Before her employment with CIMB Niaga, she works with LippoBank in various
operation banking position for several years. In total she has more than 6 years hands on
experiences in the treasury operation subject, where she started as a supervisor and ended as
treasury operation head in CIMB Niaga.

She also has extensive skill, knowledge & experiences in delivering training for various topics. Elly is
a certified professional for public speaking & training.
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Implementing & Executing Wholesale
Transaction Banking Strategies & Initiatives

BATCHI2

Participants: GTS SFS, Implementation, Client
Management, Cash Management

®

Mastering Various International Rules
Guarantee: Demand Guarantee &
Standby Letter of Credit

Participants: sk Analyst, Business,
Guarantee & Insurance team, Policy, Procedure & Product, Legal&
Compliance dan Audit

Feedback Peserta

Intermediate Trade Finance

Participants: Auditor, Commerclal Funding RM, Business
Manager, Corporarte Banking RM, Trade Sales Specialist

pesara s ebih ramanarmi ibih merdaiam.

Suka bt ikt ainingnya, menamb iag

wamng.
o i . ekt Tor

Training pang samgat membantu dan pratikal

ndak diganggu heriaan

Training ske. materisesuas kebutuhan

mater samgat relean dan pangajar mantab

Training yang sangat membanty dan peabikal

Bankerst

Fraimng angat sirekomer wkan untuk

oo
ek tetatyn rengalanuya sangatinformatt dan

prmpempsieeye el Sorget devkomedesitan
neuk yang mau belagar b

Wi pipinian 3 S it iy
sehinggs ekt dhagot

www.altaperfecto.com



