aggaTIia

JluccepTanysuibl K KYMBIC aKmapaTThl K JKyHenepai OaHK >xyienepiHaeri
KaylilTiK GaKkTopiapsl YIIiH KOJJTaHyFa KapacThIPhUIFaH. AWTHUIMBIIT MaKCaTThI H
HIeIIiMI YIIIH KYHedIl 3epTTeMelniep Kypri3uin i, OaHk skyidenepiH 1 H OacTbl
Kaylrepi )Kyrhesn Typae TONTaCThIPbUIIbI.

Jluccepranusuibl K JKyMbIcTa BamoTaibl K KayinTi Value-at-Risk (VAR)
oiciMeH caHbl K ecentep kypri3ug 1, [Ipuuan RAD Studio xyitenepai kpuiiam
TYpJIe JKY3€re achlpaThlH OpTajia MaruCTPAHTIICH aKMapaTThl K KyHe KY PHUIIBL.
byn Oarmapmama BamoTansl K KayinTti VAR omiciMeH ecenTeyre, ajbIHFaH
akmapatrtapbl Excel-ge sxcnopTrayra »oHe rpaduk Ky pyFa MYMKIHIIK Oepei.

AHHOTalusi1

paboTa guccepTalMK TOCBSIICHA HWCIOJIL30BAHUIO WH(OOPMAITMOHHBIX
cucteM s (akTopa prcka 0aHKOBCKUX CHCTEeM. [[Jisl pereHus: TaHHOTO 3a/TaHus
OBLITM TIepEeMEIICHBI MCCIICOBAHUS CHCTEMBl M KJIAcCU(UKAITUS OCHOBHBIX THIIOB
OAHKOBCKOT'O PUCKA, PACCMOTPEHBI METOIbI, OTIMYHBIC OT OIICHKH PUCKA BaJTFOTHI.

B pabore muccepramuy OH TPUHECEH YHCJIOBBIC BBIYHMCICHUS pPHUCKa
BaroTel MeTofoM Value-at-Risk (VAR), maructpanTckoii Obliia co3[aHa CUCTEMA,
aBTOMAaTU3MpOBaHHas B aTMoc(epe ObICTpOro nmpou3BoACcTBa mpuMeHeHu# [Ipuyan
RAD Studio. /lanHast mporpaMma Mo3BOJIAET CYMTATh PUCK BATIOTHI M3-32 METOIA
VAR, nony4eHHbIX pe3yJbTaToB SKCHOPTUPOBaTh B EXCel u ctpouts rpaduk.

ANNOTATION

The thesis is devoted to the ucnonb3oBan of information systems for risk
factors of
banking systems. Systematic research and classification of the main types of
banking risks have been carried out to solve this problem and were discussed
various methods of assessing foreign exchange risk.

The thesis moy the numerical calculations of the currency risk by Value-at-
Risk (VAR), his Crenensr maructpa was created by an automated system in an
environment of rapid application development I[Ipuuan RAD Studio. This program
allows you calculating the currency risk by VAR, the results maxan exported to
Excel and plot B graph.



