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Abstract

Regarding to the management of foreign currency exchange rate risk, in combination with the
fund management mode of the International Business Division of China Petroleum Pipeline Engi-
neering Co., Ltd., the net position of foreign exchange risk, the correlation between other currency
exchange rate trend and the USD trend, accounting risk influencing factors and other risk analysis
methods are used, the characteristics of exchange rate risk are summarized, and the exchange
rate risk management strategy is studied.
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Table 1. The correlation coefficient between the exchange rate of each currency and USD
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