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PE®EPAT

«AHanu3 0aHKOBCKUX PUCKOB)

Junnomuas padora: 60 c., 10 puc., 7 Tabi., 38 UCTOYHUK, 2 TIPHUIIL.

K.rouesbie cioBa: PRIHOYHBIN PYCK, OITIEPAIITMOHHBIN PUCK, PUCK
JIMKBUTHOCTH, BOJIATUJIBHOCTD JOXOJIOB, VALUE AT RISK.

Henb wuccaenoBaHusi: HM3YyYUTh CpPEAy PHUCKOB U YIPABIECHHUS pHUCKAaMU B
O0ankoBcKOM cepe. PazpaboTaTh peKOMEHIAIMH 110 COBEPIICHCTBOBAHHMIO.
O0bekT ncciienoBanusi: 0aHkoBckas cdepa.

Metoabl HccJeI0BaHUs: TOAPOOHOE MCCIENOBAaHUE METOAOJIOTHMN U aHalu3
NESTENbHOCTHU Psifia IPeITPUITHI

IlosyyeHnnbie pe3yJbTaTbl M HX HOBHM3HA: TIPEMJIOKEHBl KOHKPETHbBIE
PEKOMEHJAIlMU 110 COBEPLICHCTBOBAHUIO AHAJIM30B PHUCKOB U MPEAOTBPAILLECHUS
KPU3UCHBIX CUTYallUM.

O0Js1acTb  BO3MOKHOIO  NPAKTHYECKOI0  NPUMEHEHHMSI:  BO3MOXXHOCTh
NOBbILIEHUA 3()PEKTUBHOCTU OLIEHKU PUCKOB B 0AHKOBCKOM cepe.

ABTOp pabOThl MOATBEPKAAET, YTO NPHUBEACHHBIA B HEW pPACUETHO-
AQHAJIMTUYECKUM MaTepuan MpPaBUIBHO M OOBEKTUBHO OTPakaeT COCTOSHUE
UCCIIElyEMOr0 IpoIiecca, a BCE 3aMMCTBOBAHHBIE W3 JINTEPATYpPHBIX M JPYTUX
UCTOYHUKOB TEOPETHYECKUE, METOJOJIOTMUYECKUE U METOAUYECKUE TOJIOKECHUS U
KOHIIEMIIMU COTIPOBOXK/IAIOTCS CChUIKAMH Ha UX aBTOPOB.

(moamuch CTyICHTA)




PO®EPAT

«AHa3 0aHKaYCKIX PhI3bIK»

JHeimiomuas pabora: 60 c., 10 peic., 7 Tabi1., 38 KpbIHII, 2 TPBIKIL.

Karouasbist caosbl; PHIHKABBI PBI3BIK, ATIEPALIBIMHBI PBI3BIK, PHI3LIK
JIMKBITHACLII, BAJIALINIBHACLIb IAXOJIAY, VALUE AT RISK.

MbsTa pgacieABaHHA. BBIBYYBIh CEPaay pPBHI3BIK 1 KipaBaHHS pbHI3BIKAMI ¥
Oankayckaii cepnl. PactipamaBais pakameHaarpli ma yaackaHaaIbBaHHIO.

AD'eKT nacjenaBaHns. 6aHkayckas chepa.

Metaabl fnacjeaaBaHHsl. TagpaOs3Hae JaciefaBaHHE MeETaaaliorid 1 aHami3
J3eWHACIIl IIIpary npajainpbleMcTBay.

ATpbIMaHbIA BBIHIKI i iX HaBi3HA: MpanaHaBaHbl KAHKPATHBISI pIKaMEH IaIlbll T1a
yaackaHaIbBAaHHIO aHAJI3ay PBI3BIK 1 MPATyXIJIEHHS KPBI3ICHBIX CITyallblil.
Bo6aacup MarypiMara npakThblYHATA MPLIMSHEHHSI. MardbIMacilb MaBbIMIIHHS
3(eKTHIYHACI al[PHKI PBI3BIK y OaHKayCKail cepsbl.

A¥yTap mpaubl nanBepiakae, IITO MPBIBEA3EHbI Yy €l pa3iuKaBa- aHAIITHIYHbBI
MaTAPBIST IPaBUTbHA 1 a0'eKTHIVHA aJTFOCTPOYBAE CTaH Jocienuara npamjey, a yce
3ama3bluaHblsl 3 JITAPATYPHBIX 1 IHIIBIX KPBIHII TIAPATHIYHBISA, METadaIaridHbIA 1
METAJbIYHBIS TIAJaXXdHHI 1 KaHIPIIBI CynpaBajpKaroIia crachbllIkaMi Ha 1X
ayrapay.

(moamuck CTyaeHTa)




ANNOTATION

«Bank risks analysis»

Thesis: 60 p., 10Fig., 7 Table., 38 source, 2 app.

Keywords: MARKET RISK, OPERATIONAL RISK, LIQUIDITY RISK,
VOLATILITY OF INCOME, VALUE AT RISK.

Objective: explore risk environment and risk management in the banking sector,
develop improvement recommendations.

Object of research: banking sector.

Methods : detailed research of methodology and analysis of enterprises.

The results and their novelty: specific recommendations for improving risk
analysis and prevention of crisis situations.

The area of possible practical use: the ability to enhance the evaluation of risks
in the banking sector.

Author confirms that results in the work and analytical materials correctly and
objectively reflects the state of the test process, and all borrowed from literature
and other sources of theoretical, methodological and methodical aspects and

concepts are accompanied by references to their authors.
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