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Lenpro IUIIIIOMHOM pabOTHI ABISETCS ONTUMHU3ALIUS TPYA03aTPaT COTPYIHUKOB
Ha cOOp W mpeAocTaBiIeHHEe HHPOPMAIMH MO KIIOYEBbIM MHAWKATOPAM OIMEpaluoH-
HOT'O PHCKA.

B pamkax 1ocTrHKeHUs NOCTABICHHOM LIEJIM aBTOPOM OBLIH ITOCTABJIEHBI CIEIY-
IOLLME 3a/1a4U:

1. anamn3 00BEKTa UCCIICAOBAHNS;

. MOJICJIUPOBAHUE OU3HEC-TIPOLIECCOB;

. KOHLENTYaJIbHOE U JOTUYECKOE POEKTUPOBAHUE CUCTEMBI,
. IporpamMmHasi pazpaboTka cuctemsl U e€ uHTepdeiica;

. OLICHKa SKOHOMUYECKOH 3(P(HEKTUBHOCTH MPOEKTA.

OOBeKT uccnenoBaHus: mporecc coopa, XpaHeHUs M aHaliM3a MHPopMaIuu o
KJTFOUEBBIX MHAMKATOPAX ONEPALMOHHOTO PHUCKA.

[IpeameT uccnenoBaHus: MPOEKTUPOBAHUE CUCTEMBbI cOOpa, XpaHEHUS U aHa-
au3a uH(GOpPMAaIK O KITHOYEBBIX HHANKATOPAX OlepauoHHOro pucka B 3A0 «Anbda-
baHk».

Mertoabl uccienoBaHus: aHaius, cOop pakToB, METOI CPAaBHEHUS.

UccnenoBanus U pa3pabOTKU: OCHOBBIBASCh HA MPOBEAEHHOM aHAJIN3E IESITEIb-
HocTHU JlemapTamMeHTa ppIHOYHBIX U OTIEPAIIMOHHBIX pUCKOB baHka, ObLIH ompeieNieHb
sTanbl paboTel ¢ MHGOPMALIMEH, UCIONb3yEMBbIE JUIsl 3TOTO TEXHUYECKHUE CPE/ICTBA,
MOJIXO/IbI K aHAIM3Y JAHHBIX, a TaK)Ke BBISIBICHBI MPOIIECCHl TPEOYyIOIINEe ONTHMU3a-
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LMY ¥ TIPEIJIOKEHBI CIOCOOBI UX pealln3aliu.

DneMeHTbl Hay4YHOW HOBHU3HBI: NPUMEHEHUE ABTOMATHU3UPOBAHHBIX METOJOB
cbopa u aHanm3a uHGOpPMAIIUU, MPOCMOTP JUHAMUKHU MOKa3aTeNe, MHTErpaius npo-
I'PaMMHOI0 00ECIIEYEeHHU S C JIOKAJIbHOM MOYTOBOM CHCTEMOM.

O6acTh BO3BMOXKHOTO PUMEHEHHUSI: B JlenapTaMeHTe phIHOYHBIX U OTlepalluOH-
HbIX pUCKOB 3A0 «Aunbda-baHk».

TexHUKO-3KOHOMUYECKAsl, COLUaIbHAs 3HAYMMOCTb: COKpPAILIEHUE TPYA03aTpaT
OTBETCTBEHHBIX COTPYJIHUKOB U COTPYAHUKOB JlernmapTameHTa ppoIHOYHBIX U ONEpaly-
OHHBIX PUCKOB Ha cOop u mnpeaocrasiienne uHpopmaruu 10 20%, U COTpyIHUKOB
JIPOP na noctpoenue otaetHocTH 10 40%.

ABTOp pabOThl MOATBEPKIAET, YTO MPUBEICHHBIN B HEH pacyeTHO-aHAJIUTHYE-
CKUW MaTepuas NpaBUIbHO U OOBEKTUBHO OTPAXXAET COCTOSIHUE MCCIIEIYyEeMOro Mpo-
1ecca, a BCE 3aMMCTBOBAHHBIEC U3 JIMTEPATYPHBIX U IPYTUX UCTOUYHUKOB COIPOBOK/IA-
IOTCSI CChIJIKAMHU Ha X aBTOPOB.
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Mbraii gacienaBaHHs 3’SyIisienlila anThIMI3allblsl TpamaBblIaTKay Cymparo-
YHiKay Ha 300p 1 majaBaHHe iH(apMalbli Ma KIOYaBbIX 1HABIKaTapax arneparblitHan
PBI3BIKI.

VY pamkax JacsTHEHHs MacTaylieHail MIThI ayTapaMm ObLIi MmacTayieHbl HACTYI-
HBIS 3aJJaHHI:

1. anami3 ab'ekTa JaciacaaBaHHS;

. MaJIpJIsiBaHHE O13HEC-Tparpcay;
. KaHIPIIbIMHAE 1 JJariyHae IpacKTaBaHHE CICTAMBI;
. IparpaMHas pacnparoyka cICT3MBHI 1 sie IHTIpdeiicy;
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. Al[PHKA SKaHaMI4Hai 3(DEKThIYHACLII TPACKTA.

AG'ext macnegaBaHHs: mpaudc 300py, 3aXOYBaHHA 1 aHami3y iH(papMaupll mpa
KJIFOUaBbIS 1HIBIKATAPhI arlepalblitHail phI3bIKI.

[IpanMeT naciegaBaHHs: MpacKTaBaHHE CICTAMBI 300y, 3aXOYBaHHI 1 aHa-Ji3a
1H(papManpll Mpa KIIOYaBBIS 1HABIKATApbl anepaubliiHail pbi3blki ¥ 3AT «Anbpda-
bank».

Mertanpl qacieaBaHHs: aHami3, 300p (akray, MmeTas napayHaHHs.

JlacnenaBaHHi 1 pacnpailoyKi: TPyHTYIOUBICS Ha MpaBeI3€HBIM aHai3e J3€ii-
Hacul J[pmapTameHTa phIHKaBbIX 1 anepanbliHbIX PbI3bIK baHka, ObUTl BhI3HAYAHBI
ATaIbl Oparlbl 3 1HGapMalbIai, KapbICTAHBIS JIJIS TITara TOXHIYHBIS CPOJIKi, MaJAbIXO0-
JIbl J1a aHAJII3y AaJ3€HBIX, @ TAKCaMa BbIAYJIEHBI ITPAlIChl aTpadaBaibHbIA alThIMI3a-
IbI1 1 TpanaHaBaHbl cCocadbl 1X pIali3allbll.

DneMeHThl HaByKOBail HaBI3HBI: y>)KbIBAHHE ayTaMaTbI3aBaHbIX MeTazay 300-py
1 aHam3y 1H(papmallbli, Iparis] AbIHAMIKI MaKa3HIKay, IHTArpalnsls nparpaMHara 3a-
OecCIsIY3HHS 3 JIaKaJlbHall MalToBai ClICTAIMau.

Bo6nacis MarusiMara YokpIBaHHS: y J[pmapTaMeHiie ppIHKaBbIX 1 anepa-IbIHHbIX
poi3bik 3AT «Anbda-banky.

TaxHika-3KaHaMIYHasi, CalblsUIbHAs 3HAYHACIb: CKApaydHHE MpallaBblIaT-Kay
aJIKa3HbIX CYyMpaloyHIKay 1 cynpanoyHikay JlpmapraMeHTa pbhIHKaBbIX 1 amepa-
LBIMHBIX PHI3bIK Ha 300p 1 nagaBanHe iHdapMmanpli 1a 20%, 1 cynpanoynikay [POP na
na0yaoBy crnpaBasnadHacii aa 40%.

A¥Tap mpanpl nmauBsip/iKae, IITO MPBIBEA3CHbI ¥ €l pa3iiiKoBa-aHAJIThIYHbI
MaTaIpPBISI CAyIIHA 1 a0'eKThIYHA aJTIOCTPOYBae CTaH JOCieaHara mparpcy, a yce na-
3bIYaHbIA 3 JIITAPATYPHBIX 1 IHILIBIX KPBIHIL CypaBaKarola cnachblikami Ha iX ayTa-

pay.
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The purpose of the study is optimization of employee labor costs for collecting
and providing information on key indicators of operational risk.

As part of achieving this goal, the author set the following tasks:

1. analysis of the research object;

2. modeling of business processes;

3. conceptual and logical design of the system;

4. software development of the system and its interface;

5. assessment of the economic efficiency of the project.

Research object: the process of collecting, storing and analyzing information on
key indicators of operational risk.

Subject of research: design of a system for collecting, storing and analyzing in-
formation on key indicators of operational risk in the Department of Market and Oper-
ational Risks of the Alfa-Bank.

Research methods: analysis, collection of facts, comparison method.

Research and development: based on the analysis of activities of the Department
of Market and Operational Risks the stages of working with information and technical
means used for that, approaches to data analysis were identified, including identifica-
tion of a processes requiring optimization and submission of a proposal of methods for
their implementation.

Elements of scientific novelty: the use of automated methods for collecting and
analyzing information, viewing the dynamics of indicators, integrating the software
with the local mail system.

Possible application: the Department of Market and Operational Risks of Alfa-
Bank.

Technical, economic, and social significance: reduction of labor costs of respon-
sible employees for collecting and providing information up to 20%, and reduction of
labor costs of employees of DMOR for reporting up to 40%.

The author of the work confirms that the calculation and analytical material
given in it correctly and objectively reflects the state of the process under study, and
all borrowed from literary and other sources are accompanied by links to their authors.



